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Abstract

It is known that electrical networks with resistors are related to the Laplace operator
and random walk on weighted graphs. Then the effective resistance is defined for
any finite or infinite network. In this thesis we consider a more general electrical
network with passive elements (resistors, capacitors and coils) and with an external
source of alternating voltage of frequency w > 0 (AC network). Then the analogue
of resistance is called impedance. Although the notion of the effective impedance is
widely used in physical and mathematical literature, the problem of justification of
this notion in the presence of coils and capacitors was not satisfactorily solved.

Mathematically AC network can be represented by a locally finite connected graph
whose edges are endowed with weights depending on parameter A (by the physical
meaning, A = iw, where i is the imaginary unit). These weights are rational func-
tions of A with real coefficients and correspond to physical admittances (inverses
of impedances). In this thesis, we construct two mathematical models of an AC
network.

In the first model we consider admittances of passive elements as complex valued
functions of A € C. The network is considered as a complex-weighted graph. We
firstly introduce a mathematically correct definition of the notion of effective admit-
tance (the inverse of the effective impedance) of a finite network. Then we prove
some estimates of the effective admittances of finite networks in terms of A. Using
these estimates, we show that, for infinite networks, the sequence of effective admit-
tances of finite network approximations converges in certain regions of the complex
plane to a holomorphic function of A, which allows to define the effective admit-
tance of an infinite network in these regions. As an example of an infinite network,
Feynman’s ladder is considered.

In the second model we consider admittances as elements of an ordered field. The
maximum principle holds for the Laplace operator with weights from an ordered
field, which allows to uniquely define the effective admittance as an element of the
ordered field. We apply these results to the ordered field of rational functions with
real coefficients R()). In some particular examples, we consider networks over the
Levi-Civita field R and show that the limit of the sequence of effective admittances
of finite network approximations does not always exist in non-Archimedean field.

For finite networks, we prove the equivalence of the two aforementioned definitions
of the effective admittance in the following sense: the effective admittance from the
first model is equal to the effective admittance from the second model (i.e. over
R(A)), evaluated at the point A, for all values of X\ € C except for a finite set lying
in {Re A <0}.
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CHAPTER 1

Introduction

1.1 Motivation

Mathematically, an electrical network can be represented by a locally finite con-
nected graph whose edges are endowed with weights that are determined by the
physical properties of the connection between two nodes. Here we deal with the
networks consisting of resistors, coils and capacitors. Assuming that an external
periodic voltage of frequency w > 0 is applied to the network, each edge zy between
the nodes = and y receives the impedance

. 1 1
ny = nyzw + ny + m = ny)\ + ny + m’

where R, is the resistance of this edge, L, is the inductance, Cy,, is the capacitance,
and \ = iw, ¢ is the imaginary unit.

Figure 1.1: One edge of a network with impedances

It was shown in [13] and [23] that there is a tight relation between electrical net-
works with exclusively resistors, attached to a source of direct current, and weighted
graphs. Ohm’s and Kirchhoff’s laws imply that the voltage in a finite network is a
solution of the Dirichlet problem for the discrete Laplace operator on the weighted
graph. Due to the maximum principle, the solution of the Dirichlet problem in this
case exists and is unique (see, for example, [17]). Hence, this provides a mathe-
matical justification of the notion of effective resistance as the inverse energy of the
solution of the Dirichlet problem. Moreover, the network that consists just of resis-
tors determines naturally a reversible Markov chain, and it is related to a random
walk on graphs (see e.g. [3], [11], [13], [18], [23], [32], [38]).
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For infinite (but locally finite) networks, again in absence of capacitors and coils,
one constructs first a sequence {Z,} of partial effective resistances that are the
effective resistances of an exhaustive sequence of finite networks, and then defines
the effective resistance Z of the entire network as the limit lim Z,,. This limit

n—o0
always exists due to the monotonicity of the sequence {Z,} (cf. [13], [18], [23], [32]).

In the case of finite networks with impedances and alternating current, the determi-
nant of the Dirichlet problem, corresponding to the complex Kirchhoff’s law (see e.g.
[14], [15], [31]), may vanish for some frequencies of the alternating current and the
system may have infinitely many solutions or no solution. To the best of our knowl-
edge, there has been no precise mathematical definition of an effective impedance
for these cases in the literature, although this notion is widely used in physics.

The case of infinite networks is even more complicated, since the sequence of the
partial effective impedances is complex-valued and depends on the frequency of an
alternating current. The monotonicity argument in this case is not available in the
field C of complex numbers.

One of the first examples of a computation of an effective impedance for an infi-
nite network was done by Richard Feynman in [15]. As it was observed later (cf.
[21], [33], [34], [35], [39]), the sequence {Z,} of partial effective impedances in this
network (named Feynman’s ladder) converges not for all values of the frequency w,
which raises the question about the validity of Feynman’s computation as well as
the problem about a careful mathematical definition of the effective impedance for
infinite networks.

The other example of a calculation of an effective impedance for one particular
infinite network (fractal Feynman-Sierpinski AC circuit) is given in [1] and [10].
Moreover, in [1], [2] and [10] some relations between electrical networks and Dirichlet
forms on graphs and fractals are considered.

1.2 Description of the results

In this thesis we introduce two mathematical models of finite and infinite electri-
cal networks of alternating current (AC) with passive elements and we first give a
mathematical definition of an effective impedance for finite networks in each model.
For the convenience we will work with the admittance

1 1 A

Py = T i — ) 1 (1.2.1)

o LpyA+ Rypy + —=—— Ly >+ Ry +

Ty TY ny)\ Ty TY ny

of an edge, i.e. the inverse of the impedance.

Let (V, E) be a finite connected graph, where V' is a set of vertices, E is a set of edges.
Let each edge zy € E is endowed with the admittance p,,. Further, let B C V is
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a non-empty set of grounded vertices and ag € B, ag € V is the vertex, where the
potential (voltage) with amplitude 1 is maintained. We refer to the structure

I'= {Vva {pxy}7 ao, B}
as a finite network.

By Ohm'’s complex law and Kirchhoff’s complex law, the complex voltage v(z) at
the vertex x satisfy the following system of linear equations:

> yiyma (V) = v(2))pey = 0 on V'\ By,
v(ag) = 1, (1.2.2)
v(z) =0 on B,

where By = B U ag.

The physical meaning of v(x) is that it is a (complex-valued) amplitude of the
voltage at the node z, while the actual alternating voltage at time t is equal to
Re(v(x)e™?), where w is the frequency of an alternating current.

We will consider the system (1.2.2) as a discrete boundary value Dirichlet problem.

In Chapter 2 we consider it over the field C of complex numbers with parame-
ter A, i.e. we consider an admittance p;, = p&?} of an edge of a network as a
complex-valued function of A. Although initially A = iw, where w > 0 is the fre-
quency of an alternating current, we will consider more general A\ € C (similarly
to [7]). One of our main contributions to analysis on graphs and theory of electri-
cal networks is Definition 2.2.3, which gives the mathematical notions of effective
impedance Z(\) and effective admittance P(\) for finite networks. We prove, that
the effective impedance and the effective admittance are well-defined, since in the
case of multiple solutions of Dirichlet problem for some A, all these solutions have
the same energy. Moreover, we prove that the so defined effective impedance has
some expected properties: elementary transforms of an electrical network do not
change Z(A) (see Subsection 2.2.2). Using Green’s formula (2.2.10), we prove that
the effective impedance is a positive real function of A (see Corollary 2.2.17). The
concept of positive real function was introduced in [7] as one of the main properties
of physical effective impedance as a function of .

In Section 2.4 we give estimates of effective admittances for finite network in some
regions of the complex-plane A. We prove (see Corollary 2.4.4), that for any network
the effective admittance P(A) is holomorphic in the domain {Re A > 0} and admits
there the estimate:

A2 (1+AP)
(Re \)?
where Cy does not depend on A. Some other domains of the complex plane A,

depending on

PN < C

)

1 1
Sp :=su and S5 :=inf
b :z:yp nyLa:y b Yy Cﬂ?nyy
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for a given network, are also considered (Theorem 2.4.7 and Theorem 2.4.10).

These estimates allow us to introduce the effective admittance for infinite networks
in certain domains using diagonal argument for the sequence {P,(\)} of the partial
effective admittances, i.e. the effective admittances of exhausted finite networks.

The main result of Chapter 2 is Theorem 2.5.2. It says that P (\) := le Prn (N)

exists and is a holomorphic function of A in the domain {Re A > 0} as well as in
some other regions. In the case of a resistance free network, Corollary 2.5.4 says

that P () is holomorphic in C\ [—iy/Sp,iv/Sp], where again

Sp = sup i
vy CayLay

Moreover, as an important example we present the calculation of the effective ad-
mittance of the Feynman’s ladder with zero at infinity (see Subsection 2.5.3).

In Chapter 3 we consider networks over an arbitrary ordered field (KC,>). The
motivation for this is the fact, that the field R(\) of rational functions with real
coefficients is an ordered field, where admittances p,, in the form (1.2.1) are positive
elements. The order “ >" in R(\) is defined as follows: for any rational function

BN+ A+ b
FON) = EAY + + 01A + 09

_ R()
I+t dhtdg & R

with by # 0,d,, # 0, write

b
FON) =0, ifd—k>0
and say that f()) is positive (see [6, p. A.VI.21], [37, pp. 231-234] and Appendix
B).

Therefore, we can consider the Dirichlet problem (1.2.2) over R()A). Fortunately,
the maximum principle holds for the Laplace operator with weights from an ordered
field, which allows to solve uniquely the Dirichlet problem and, hence, to define
the effective admittance over an ordered field (see Definition 3.2.4). In particular,
for any given physical network, one can uniquely define the effective admittance
as a rational function of A\ with real coefficients. Then we investigate properties
of the effective admittance and prove Dirichlet/Thomson’s principle for networks
over an ordered field (Theorem 3.2.8). We make a first attempt to introduce an
effective admittance of an infinite network over an ordered field. We show, using
examples, that for a non-Archimedean ordered field the limit of the partial effective
admittances does not always exist. As examples we consider infinite ladder networks
over the Levi-Civita field, which is a Cauchy completion of R(\).

In Section 3.4 we elaborate on connections between the models from Chapter 2 and
Chapter 3 for finite networks. Let us denote by Pc(A) the effective admittance con-
sidered in Chapter 2 (see Definition 2.2.3). Let Pr(y)()) be the effective admittance



1.2. Description of the results 5

from Chapter 3 (see Definition 3.2.4) over the field K = R(A). Note that Pg(y)(A)
is a rational function of A by definition. Therefore, it is a continuous function of
A € C, taking values in CU {oo}. The arises question is whether

Pc(A) = Pry(N) (1.2.3)

for all A € C and for all networks, which can be considered in both approaches.

The answer is positive for all but finite number of values of A. Moreover, the equality
holds for all A such that ReA > 0. Therefore, Pc(\) is a continuous function for
any A in the right half-plane. We prove also that Pc(A) is a holomorphic function
in this region. The question, whether the equality (1.2.3) is true, remains open for
A on the imaginary axis. For A such that Re A < 0 the effective admittances not
always coincide (see Examples 2.3.2 and 3.2.21 for A = —1).

This thesis contains three appendixes. In Appendix A we collected definitions and
auxiliary results from analysis on graphs.

In Appendix B the concept of an ordered field is described. Appendix B also contains
the definitions and auxiliary results on the Levi-Civita field R.

In Appendix C some well-known physical laws and statements are presented.






CHAPTER 2

Effective impedance of networks
over C

In this chapter we consider an electrical network as a complex-weighted graph, whose
each edge zy is endowed with an impedance

1
Zay = 28y = LayA+ Ray + oo
zy

where R, is the resistance of this edge, L, is the inductance, Cy, is the capacitance,
and A € C (see [7]). It will be more convenient for us to work with admittances

pQ) = z(l*) . The case A = iw, w > 0 corresponds to a physical case of an alternating
zy

current of the frequency w.

If the network is finite then the problem of finding voltages amounts to a linear
system of Kirchhoff’s complex equations. We consider this problem as a boundary
value Dirichlet problem (see (2.2.1)). In absence of coils and capacitors this sys-
tem has always non-zero determinant, which implies that the effective impedance
(i.e. resistance) is well-defined and, of course, is independent of A\ (see [13], [17],
[18], [23]). In the case of networks with passive elements, the determinant of the
Dirichlet problem can vanish for some frequencies w (see Examples 2.2.34 and 2.3.1).
Therefore, the definitions of the effective impedance and of the effective admittance
in this case require substantial work, which is done in Section 2.2. In the same
Section the Green’s formula for networks is proved. Moreover, in Subsection 2.2.2
we justify an application of a star-mesh transform, as well as some other physical
transforms (including series law and Y — A transform) to our model.

In Section 2.3 we discuss an unsolved problem of continuity of the effective
impedance as a function of frequency w > 0.

In Section 2.4 we give estimates for the effective admittance P(A) of a given finite
network in terms of A.

Then in Section 2.5 we introduce a notion of an effective admittance for an infi-
nite network. We define it exclusively for A such that the sequence {P, (A\)} 2,
of the effective admittances for the exhausted finite networks converges. There-
fore, we investigate the problem of convergence of the sequence {P, (\)} of the
partial effective admittances. The main result of this chapter, Theorem 2.5.2, says

that P (X) == li_}m Pp () exists and is a holomorphic function of A in the domain
n—oo
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{Re A > 0} as well as in some other regions. In the case of a resistance free network,
Corollary 2.5.4 says that P () is holomorphic in C\ [—i\/SD, i\/SD], where

Sp = sup i
Ty nyLJ:y

The proof of the results about infinite networks is based on the estimates of effective
admittances for finite networks that are presented in Section 2.4. Moreover, in
Section 2.5 we give some examples, including Feynman’s ladder with zero at infinity.
The examples illustrate the domain of convergence of the sequence {P, (\)}.

This chapter is based on [25] and [26].

2.1 Description of the model and definition of network

Let us consider an electrical network, containing passive elements: resistors, ca-
pacitors and coils (or inductors). We assume that several nodes of a network are
grounded and at one node the potential (voltage) with amplitude 1 is maintained.
We will refer to nodes, which are neither grounded, nor have maintained potential,
inner nodes. By Superposition theorem (see Appendix C) the voltages at any physi-
cal electrical network with passive elements can be presented as a linear combination
of voltages in such networks. By Kirchhoff’s law, for any inner node of electrical
circuit the sum of currents flowing into the node is equal to the sum of currents

PR AGET

where ¢ is time and current [ is considered as a function of time ¢.

flowing out of that node:

Ix(t)
Lo Lo
. - .
I,(t)
I5(t)

Differentiating the last equality, one obtains

> It =0.
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Using the laws for voltage drop on passive elements ((C.0.1), (C.0.2), and (C.0.3)),
the last expression could be rewritten in the following form:

" o Ut B Ut yat) U(fL‘,t) B /U(y7t) _
> W (@,t) = v} (y,1)) Cay + Z + 3 ——r =0

C L
Yy~ Y: y"/x Yy~

(2.1.1)
where v(z,t) denote a potential (voltage) at the node x at time ¢, and y < T,y 2 T,
Y X 2 mean that the edge xy is endowed with capacitor, resistor or coil respectively.
Properties of a system of differential equations for electrical networks are discussed
in [8] and [9]. In this thesis we will use just Kirchhoff’s complex law (C.0.5), which
follows from (2.1.1). Indeed, searching for the solution of this equation with a given
frequency w (frequency of the alternating current), i.e. assuming v(x,t) = v(z)e™?,
one obtains

S (0(x) — v(y))Cyio + Z )4 z yw @) Zvly) _

C
yiy~zx y: me y: ywx

where v(z) is called complex voltage and does not depend on ¢. If we refer to the

quantities Cpyiw, , Ryy as impedance (of the segment xy) and denote it by

Lyyiw
Zpy, we can rewrite Kirchhoff’s law in a complex form as

)

Yy~ Y

(see e.g. [14] and [15]). In this chapter we make a more general assumption, which
can be justified by series law (see Statement C.0.3 and Corollary 2.2.22). Assume
that each segment xy is equipped with a resistance R, inductance L;,, and ca-
pacitance Cy,, where Ry, Ly, € [0, +00) and Cyy € (0, 400].

Figure 2.1: One edge of a network

Then the impedance of the segment zy is

L
Cagh’

zé?/) - ny + Lmwa t 5= ny + ny/\ + (212)

1
Cryiw
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Although the impedance has physical meaning only for A = iw, where w is a positive
real number, we will consider more general A € C\ {0} (see [7]).

It will be convenient for us to use the inverse capacitance:

1
Dy, = — €0, ,
Yy ny [ +OO)
as well as the admittance pyy:
1 1 A
) A -
Do) = = = . (2.1.3)
* Za(cj);) ny)\ + ny + D;y ny)\2 + ny)\ + ny

We always assume that for any edge

Ryy+ Lyy + Dyy > 0.

For simplicity of notations we will sometimes omit the superscript in p%) when A is
fixed.

Definition 2.1.1. Let (V, E) be a connected locally finite graph without loops, where
V' is a set of vertices and E is a set of (unoriented) edges (see Definition A.0.1).
Assume that each edge xy is equipped with an admittance pg(fg;) in the form (2.1.3).
Let ag € V be a fized vertex, and B C V', such that a9 ¢ B. We will denote
By = BU{agp} the set of all boundary vertices.

We will extend p%) to all pairs x,y € V by setting p%) =0, if zy s not an edge.

Then the structure I' = (V, p,ao, B) is called an (electrical) network. The graph
(V, E) is an underlying graph of the network T".

We will denote by |V| the number of vertices of a graph (i.e. the cardinality of the
set V'). The network is called finite, if |V| < co. Otherwise, it is called infinite.

For a finite network the set B should be non-empty. B = () in an infinite network
means the ground at infinity.

Any admittance p gives rise to a function on vertices as follows:

PNy = > o).

Yy~

Here and further in notations ), means ) .

Y yev
We use the term admittance, for a function p: V x V — C, where for any xz,y € V
pay has the representation (2.1.3) or is zero. The term (complez- )weight will be used
more general for any function ¢ : V x V' — C. Then (complex- )weighted graph is a
graph endowed with complex weights.
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Then the complex voltage v : V. — C in a finite network satisfies the following
conditions:

yg:x(v(y) — 0(x))pay = 0 on V'\ By,
v(ag) = 1, (2.1.4)
v(z) =0 on B,

i.e. we consider B as a set of grounded nodes.

2.2 Notion of effective impedance for finite networks

In Subsection 2.2.1 we introduce notions of an effective impedance Z(\) and an
effective admittance P(A) of a finite electrical network. We prove Green’s formula
on networks (see e.g. [17] for Green’s formula on weighted graphs). As a corollary we
obtain a conservation of complex power (Theorem 2.2.8). Then we show that Z(\)
and P(\) are positive real functions of A (see Corollary 2.2.17). In Subsection 2.2.2
we justify an application of some known physical transforms (star-mesh transform,
series law, ¥ — A and A — Y transforms) to a finite network.

2.2.1 Definition of the effective impedance and Green’s formula

Let I' = (V, p, ag, B) be a finite network.
Definition 2.2.1. Define the weighted Laplace operator A, as follows: for any
function f:V — C

Apf(a) = (fy) = F@)ph) = D (Vayf)rly),
Yy~T Yy~T

where
vzyf = f(y) - f(x)

1s the difference operator.

Therefore, we can rewrite (2.1.4) as follows:
Apv(z) =0on V \ By,
v(ag) =1, (2.2.1)
v(z) =0 on B,

where By = B U {ag}. We consider (2.2.1) as a discrete boundary value Dirichlet
problem.

If |V| = n, then (2.2.1) is a n X n system of linear equations. Let |B| = k. Then
the system (2.2.1) can be rewritten in a matrix form:

Ad =D, (2.2.2)
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where A is a symmetric (n — k — 1)-matrix, v, b are vector-columns of length (n —

k—1):
Z Pzxxy —Pzxizo “Pz1TH_k—1
T:T~TY
—Prixo > Prx “Pzazh_k_1
A = T~ To

“Proxn_p_1 - >

TiX~YTp _fe—1

“Prixn_g_1 Prxp_f_1

b = [pao.l‘l ) pa01‘27 . ]T

° paoxn,k,1 9

b= [v(x1),v(x2),. .., 0(xn_p_1)]"

Note that we have denoted x € V' \ By by 1, ..

., Tp—k—1 and we have substituted

v(ag) =1, v(b) = 0 for any b € B in the first (n — k — 1) equations. Moreover, we

have multipied each line by (—1).

Remark 2.2.2. The existence and uniqueness of the solution of (2.2.1) over C is

not always the case (see Examples 2.2.34, 2.2.36, 2.3.1 and 2.3.2).

Denote by A the set of all those values of A for which p&?} € C\ {0} for all edges
xy. The complement C\ A consists of A = 0 and of all zeros of the equations

LyyA* 4+ RyyA + Dy = 0.

In particular, C \ A is a finite set. The roots of the equation (2.2.3) are

—Ryy + \/ R2, — 4Ly, D,

A=
2Ly,

Therefore, for every A € C\ A we have Re A < 0 so that

A D {ReA > 0}.
Observe also that
ReA > 0= Rezg‘/) >0= Rep;’z\) > 0,
since
(A ny Re A () Re Zé)\y)
Rezyy = Ray + Lay Re A + TR and Repy)/ = ek

Moreover, for A € A,
ReA>0= Rezg(ﬁg\!) >0= Rep%) >0

In what follows we consider the Dirichlet problem (2.2.1) only for A € A.

(2.2.3)

(2.2.4)

(2.2.5)

(2.2.6)



2.2. Notion of effective impedance for finite networks 13

If v (x) is a solution of the Dirichlet problem (2.2.1) then the total current through

ag is equal to
(1= oM @)pl,
eV

which motivates the following definition.
Definition 2.2.3. Let v(z) be a solution of the Dirichlet problem (2.2.1). Define
the effective impedance of the network I' by

1
Z(\) = 2.2.7
R TR 227
T:x~ag
and the effective admittance by
1
P\ = 70 - ST - vM@)pl), (2.2.8)
T:T~ag

XA e A If (2.2.1) has no solution for some A € A, then we set Z(\) = 0 and
P(A) = o0.

We set P(A) = oo in the case of lack of solutions, since it corresponds to a physical
phenomenon of resonance (See Example 2.2.34). Note that Z(\) and P()) take
values in CU {oco}. We will prove below (see Theorem 2.2.8) , that in the case when
the Dirichlet problem (2.2.1) has multiple solutions for some A, the values Z(\) and

P(X) are independent of the choice of the solution v(V).

The effective admittance does not necessary possess the representation (2.1.3).

Observe immediately the following symmetry properties that will be used later on.
Lemma 2.2.4. (a) If A € A then also X\ € A and

PQ) =P(N). (2.2.9)
and

Proof. (a) If X is a root of the equation ny)\Q + Ryy\ + Dyy = 0 then A is also a
root, whence the first claim follows. If v is a solution of the Dirichlet problem (2.2.1)
for some A, then clearly ¥ is a solution of (2.2.1) with the parameter \ instead of \,
since p(x) = pO). Substituting into (2.2.8) and using p(x) = pO) again, we obtain
(2.2.9).

(b) The proof is similar to (a) observing that if A is a root of LyyA? + Dy, = 0 then

—\is also a root, and p(~» = —p() in this case. O
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Lemma 2.2.5 (Green’s formula). Let W C V. For any A € A and for any two
functions f,g: V — C the following identity is true:

Z Apf(“r)g(l') = _% Z ( myf zyg Py + Z Z xyf pxy

zeW zyeWw zeW yeV\W
(2.2.10)
Proof.
DA f(@)g@) =Y | D (fW) = f(@)pay | 9(x)
xeW zeW \yeV
= > )9(2) Py
zeW yeV
zeW yeWw erer\W
= Z Z (f($) - pacy + Z Z acyf pmy>
yeWw zeW €W yeV\W

where in the last line we have switched notation of the variables z and y in the first
sum. Adding together the last two lines and dividing by 2, we obtain (2.2.10). [

If we put W =V, then V' '\ W is empty so that the last term in (2.2.10) vanishes,
and we obtain
1
> Al @)g(@) = =5 D (Vayf)(Vay)pry- (22.11)
zeV z,yeV
Corollary 2.2.6. For any function f:V — C,
> Ay f(x)=0. (2.2.12)

zeV

Proof. Apply (2.2.11) for g = 1. O

Lemma 2.2.7. For any solution v of the Dirichlet problem (2.2.1) we have

Z (1 —v(x))pray = —Apv(ap) Z A,v(b) (2.2.13)
T:x~ag beB
Moreover,
1
Z (1 = v(z))pzae = 5 Z (Vayv)(Vaytt) pay, (2.2.14)
T:x~ag z,yeV

where uw : V — C is any function such that u(ag) =1 and u|z = 0.
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Proof. We have

Apo(ag) = Y (v(@) = v(a0))psay = Y (V&) = 1)paa,
x:T~ag T:x~ag
since v(ag) = 1. This proves the first identity in (2.2.13). Since by (2.2.12)
> A f(x)=0
zcV
and Ayv(z) =0 for all z € V' \ By, we obtain
Apv(ag) + Z Ayv(b) =0
beB
whence the second identity in (2.2.13) follows.

Finally, to prove (2.2.14), we apply Green’s formula (2.2.11) to the right-hand side
and obtain

Y (Ve (Vaywoey = — 3 Agvlayu(e) = ~Apvlan),

z,yeV eV

because A,v(x) =0 for all z € V' \ By, while u(ap) = 1 and u|z = 0. O

Theorem 2.2.8. For any A\ € A the values of the effective admittance P(\) and
the effective impedance Z(\) do not depend on the choice of a solution v of the
Dirichlet problem (2.2.1). Besides, we have the identity

1 2
5> ‘nyv()‘)‘ P =P (2.2.15)
z,yeV
(conservation of complex power).

Physically, the left hand side in (2.2.15) means the sum of complex powers, absorbed
by passive elements, and the right hand size means the power, delivered by a source,
due to the unit voltage (comp. Statement C.0.4).

Proof. Let v1 and vg be two solutions of (2.2.1) for the same A. By (2.2.14) we have

1
Z (1 —v1(2))pza = B Z (Vayv1)(Vayv2) pay
x:x~ag z,yev
and also )
Z (1 = v2(x))pray = 5 Z (Vayv2)(Vayv1) pay,
x:r~ag z,yeV

whence the identity

Z (1 = v1(2))pzap = Z (1 = v2(2))pzag

T:x~ag T:Xx~ag
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follows. Hence, v; and vo determine the same admittance and impedance. Applying
(2.2.14) with u = 71, we obtain

1 1 -
By Z ’V:chvl|2f’xy =3 Z (Vayv1) (Vayv1)pay = P(A).

z,yeV z,yeV

Let us denote by A; the domain
A1 = {X € A such that the Dirichlet problem (2.2.1) has a solution},

i.e. the domain, where P(\) # oo is defined.

For any A € A; the effective admittance can be written using the Dirichlet problem
in matrix form (2.2.2) of the Dirichlet problem:

P=(Ae=b)T0+ > pog, (2.2.16)
beB

where e = [1,1,..., 1}T. Indeed,

v(z1)

(Ae=D)0+ ) pagh = | D Phwrs D P2 D Phzn_y U@) + ) Page

beB beB beB beB beB
v(xs
n—k—1
= 2 D @)+ ) pap =D D pawla) = > Ap(b) =P
i=1 beB beB beB w beB

by (2.2.8) and (2.2.13), since v|z = 0.

The identity (2.2.16) gives us another proof of the fact, that the effective admittance
(and, consequently, the effective impedance) does not depend on the choice of a
solution of the Dirichlet problem. Indeed, for any two solutions v, vy of (2.2.2) we
have

(Ae —b) oy =eT AT, — bty = eT Aty — (Adp) oy =e'b —0d ATy
=el Aty — 03 Ady = el Ay — 02 b = el Aty — 01 Aty
=eT AToy — 03 ATiy = T ATty — (Atg) 0y = T ATty — bl 0y

=(Ae — b)T s,

which, by (2.2.16) gives the required.

Theorem 2.2.9. (a) If for some A € Ay Rep%) > 0 for all zy € E, then
ReP(\) > 0 and Re Z(\) > 0. Moreover, if for some A € Ay Reply > 0
for all zy € E, then ReP(X) > 0 and Re Z(\) > 0.

(b) If for some X € Ay Imp,(r)?;) >0 for all xy € E, then ImP(\) > 0. Moreover,
if for some A € Ay Imp;(,;)z}) > 0 for all xy € E, then ImP(A\) > 0.
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(¢) If for some A € Ay Imp%) <0 for all xy € E, then ImP(X) < 0. Moreover,
if for some \ € Ay Imp%) < 0 for all xzy € E, then ImP(\) < 0.

Proof.  (a) By the conservation of complex power (2.2.15) we have

1
ReP = 3 Z |nyv]2Repxy = Z !Vev|2RePe,
z,yeVv eck

therefore, Re pyy > 0 for all zy implies Re? > 0. Further, Re p;, > 0 for all
xy implies Re P > 0 by connectedness of a graph and the fact, that v(ag) =1
and v|g = 0. The statements for Re Z follows from

1 ReP
ReZ =Re—= = —.
e e 7 Gk
The statements about Im P are handled in the same way. O

Corollary 2.2.10. For any A € Ay, if Re A > 0, then Re P(\) > 0 and Re Z(\) > 0
for any finite network. Moreover, if Re A > 0 then ReP(X) > 0 and Re Z(\) > 0.

Proof. 1t follows from (2.2.4) and (2.2.6).

O]

Theorem 2.2.11. The Dirichlet problem (2.2.1) has a unique solution v = v™ for
all X € Ay where Ay is a subset of A such that A\ Ag is finite. Besides, Ao contains
the domains

AN {Repg/z\} >0 Vzy € E}, (2.2.17)
AN {Impfz’z\) >0Vzy € E} and AN {Imp%) < 0Vzy € E}. (2.2.18)

Consequently, P(\) is a rational C-valued function with real coefficients in Ay and,
hence, in any of the domains (2.2.17) and (2.2.18).

Proof. Let us consider the Dirichlet problem in the matrix form (2.2.2):
Av =b.

Set also
D = det(A)

and let D; be the determinant of the matrix obtained by replacing the column j in
the matrix A by the column b. Then, by Cramer’s rule,

(2.2.19)

provided D # 0. Of course, all these quantities are functions of A. Since all the
coefficients A;; and b; are rational functions of A with real coefficients, also D =
D(A) and D; = D;(A) are rational functions of A with real coefficients. For all
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A € A but a finite number, all functions D;j(A) and D(A) take values in C. The
existence and uniqueness of a solution is equivalent to D(\) # 0. Hence, define Ag
as the subset of A where all functions D;(\) and D(X) take values in C and, besides,
D () # 0. Since D()\) is a rational function of A, it may vanish only when A is a
root of the numerator of D(\) or D(A\) = 0. In the former case the number of such
values of A is finite.

Hence, it suffices to exclude the latter case, that is, to show that Ay # (). For that,
let us prove that Ay contains the domain (2.2.17) that in turn, by (2.2.4), contains
{Re A > 0} and, hence, is non-empty. In order to show that D (\) # 0 for any A
from (2.2.17), it suffices to verify that the homogeneous Dirichlet problem

{Apu(x) =0on V\ By, (2.2.20)

u(z) =0 on By

has a unique solution v = 0. Indeed, by Green’s formula we have

1

Z Vayul® pay =5 Z Vayul® pay = — Z Apu(z)u(z)
zyek z,yeV z,yeV
=— > Apu@)a@) - Y Au)u(z) =0,
JCEV\BQ z€ By

since u is a solution of (2.2.20). Since Re pyy, > 0, we conclude that |Vg,u| = 0 on
all the edges. By the connectedness of the graph this implies that u = const. Since
ujp = 0, we conclude that u = 0.

In the same way the domains (2.2.18) are subsets of Ag.

Finally, by the above argument (2.2.19), v (z) is a rational function of A with real
coefficients, so that the last claim follows from (2.2.8). O

Remark 2.2.12. Since {Re A > 0} is contained in Ao, we see that P()) is a holomor-
phic function in {Re A > 0}. If R, > 0 for all 2y € E, then by also AN {Re\ > 0}
is a subset of (2.2.17) by (2.2.6).

Remark 2.2.13. The uniqueness of the solution of the Dirichlet problem for the
domain (2.2.17) follows also from [36, Lemma 4.4].

Remark 2.2.14. Due to (2.1.3), (2.2.19) and (2.2.8) the effective admittance and
the effective impedance are rational functions of A with real coefficients for A € Ay.
Definition 2.2.15. [7, p. 25] A function F(X) : S — C, where S C C, is called a
positive function, if it satisfies the following conditions:

e Re F(A\) >0, when Re X > 0,
e ReF(A) >0, when Re A =0.

If in addition F(\) is real for all real A, then F(X) is called a positive real function.

Remark 2.2.16. By (2.1.3), (2.2.4) and (2.2.6) the admittances ng)z\/) are positive
real functions of A € A.
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Corollary 2.2.17. An effective admittance P()\) and an effective impedance Z(\)
of a finite network are positive real functions of A\ € A1. Consequently, by Remark
2.2.12, they are positive real functions on {Re A > 0}.

Proof. The positivity follows from Corollary 2.2.10. O

2.2.2 Basic properties of the effective impedance

Star-mesh transform, series law, parallel law, ¥ — A and A — Y transforms are
wide used in physics. We give a rigorous justification of their use for our model and
describe the values of A, for which they can be used. Note that the complex weights
of the edges, obtained after some of these transforms do not have representation
(2.1.3) in general. Therefore, strictly speaking, after transformations, we obtain not
networks, but complex-weighted graphs, whose weights are (rational) functions of A.
Moreover, these functions can be not positive real (see Examples 2.2.41 and 2.2.42).
Theorem 2.2.18 (Star-mesh transform). Let I' = (V, p, ag, B) be a finite network,
V| =n, By =BU{ap}, and z1,...,2;m € V, 3 < m < n, are such, that

® T ¢B07

o ytuay forally e V\{xe,...,zn},

Let A € Ay be such that
pN (1) # 0.
If one removes the vertexr 1, edges r1x;,i = 2,m and change the weights of the
edges x;x5,1,j = 2,m,i # j as follows
Payx; Py,
p(x1)
not changing the other admittances, then for the new complez-weighted graph the

solution of the Dirichlet problem (2.2.1) for all the vertices will be the same as the
solution for the original network at corresponding vertices (for the same X).

ﬁ$i$j = Priz; + ) (2.2.21)

T3

T2 T4

T1

9 Ts5

g T6

T7

Figure 2.2: Star-mesh transform for m = 9
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Remark 2.2.19. The condition p™ (z1) # 0 is crucial (see Example 2.2.38).

Proof. Let us consider the Dirichlet problem for the network I' in matrix form
(2.2.2), i.e.

Without loss of generality we can assume that xq,..

|{l‘1,..
k = |B|, we have

., Tm} N Bp|. Writing equations for zq, ..

p(xl) —Pzizo
“Pxixa p(x2)

—Pxizy —Pzax;
O _p$21"m+1
0 “Proxn_k_1

Ad =bh.

., x; & Bp, where | = m —
., x; as the first ones and denoting

7/)931331 0 0
—Pzox; “Pzoxmi1 “Proz,_k_1
p(xl) “Prizmi TPrixy )
_pmlmm-!—l p(l’m+1) _,Ozm_,_lxn,k,l
“Prizp_g—1 T PTmg1Tn_g—1 - p(mn*kfl)

since y % 1 for all y € V' \ {za,..., 2z}, and

b = (paox1 ’ paox27 s

y Paomy> Pagmy1s - - -

’ paoxn—k—l

)T

)

Now we can verify, that star-mesh transform is an application of the Gaussian

elimination method for the first row. Indeed, applying the Gaussian elimination

method for the first row of the augmented matrix A = [A[b] we obtain the matrix

A=

—

[an)

_ Pxymo

p(1)
P (z2)

—Pxaxy

“Prozmi1

T Proxn_k_1

since p(z1) # 0, where

pr(zi) = p(xi) —

Pz

p

Pziz;
— 0
ple1)
—Pzxaxy _px2$m+1
p*(xl) T Prixmi
“Pziz 41 P(xm-i-l)

2

Pz

(21

) and p;;()wi = pCLO-Ti +

_p$m+1-’13n7k7

1

p(z1)

Paox 7
0 0L1
p(z1)
*
“Pzorn_k_1 paomz
o *
pxlxn—k—l paoxl

TP 1Tn—k—1 Paom+1

p(xnfkfl) Paoty,_r_1 |

Mforaﬂile
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and pg,,; are as in (2.2.21). Note that for all i = 2,1
m m
pl@i) =p(xi) = paia; — Z Priw; + Zﬁwm
j=2 j=2
J#i J#i
m m P o
=p(Ti) — Payaz; — prﬂj + Z (pxixj + W)
—t — p(r1)
Jj= j=
J#i J#i
o~ PP
_ N T1T; P14
_p(xl) Pzix; + z; P(xl)
J#
p m
— . L1Z4
=p(2:) — pryz; + o(z1) jz_;pl‘la?j
J#i
Parz; p
VN x13; _ Pz
_P(-%'z) Priz; T 0(131) j;pij p(xl)pxwi

2
Pxix; Pzix;
=p\x;) — .+ T1) —

p(T) = pr P($1)p( 1) p(x1)

2
T1T4 *
( Z) P(Cb“l) ( ’L)
and
p* _ n PryziPaory ﬁaoél?z" if ag € {xg,...,xm}
o ot p(z1) Pagz;» Otherwise, since pgyz, = 0.
Hence, A
B p:clzg pzlml paofl
1 — o — 0 ... 0 —_—
plar) p(a1) p(z1)
0 p(w2) s Pz “Pzogm i1 R p;oxz
0 _ﬁxzxz e p(x1) TP Tmt1 cee Pz 1 ngxl
0 “Pzoxmi1 0 T PzTm4a P(Tm1) coo TPTmt1Tn—k—1 | PaoTm+1
L 0 “Proxp_p—1 T PTEp_p—1 T PTmpiTp_gp—1 v p(l‘n,k,ﬂ Paozy, 1 |

Therefore, we can eliminate the variable v(z;) from the Dirichlet problem, changing
complex weights as in the statement of the theorem. O

Corollary 2.2.20. Under the star-mesh transform of a part of network the effective
admittance does not change for all A € A, such that

pN (1) # 0. (2.2.22)

Consequently, the effective impedance also does not change.
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Remark 2.2.21. Here we use the term “effective admittance” (resp. ‘“effective
impedance”) refer to the quantity, calculated by (2.2.8) (resp. (2.2.7)) on a complex-
weighted graph with given boundary vertices ag U B.

Proof. In the proof we will use the notations from the proof of the Theorem 2.2.18.
If the Dirichlet problem A% = b has no solutions, it still will not have solutions
after the elimination of variable v(x1), since p (1) # 0. Therefore, it is enough
to prove the statement for the case P(\) < oo.

The case {z1,...,2m} N By = () is trivial. The cases, when {z1,...,2,} N B =0
or {x1,...,xm} N{ag} = 0 are obvious, due to (2.2.8) and (2.2.13).

Otherwise, we can assume, without loss of generality, that z,, = ag. Then, if we
denote the effective admittance of the new complex-weighted graph by P, we have

P = Z (1— U(@)Pmo

x#ag
m—1
:(1 - U(xl))pmao + Z (1 - U(xi))pwiao + Z (1 - U(fc»pmao
=2 &{T1,sTm }
_ m—1 m—1
=P = > (1= 0(&)Briao + (1 = 0(21))Pa1ao + Y (1= 0(1))Pusa0
=2 1=2
. m-l P P
=P — 1 — v(x;)) 22222 4 (1 — v(21)) Pya
;( ( )) P(Ilil) ( ( 1))10 1a0
_ m—1 P m—1 p P
:7) i 1 —v(x; L1 _|_ 1 _ v(x; T1Z;  Fxiao ia
praco 3 (1 = 0(a) 225 ( > ol e p(m> o
_ m—1 P m—1 P m—1 P P
:,P a LT1Ls v(z; L1T4 + 1— v(x; T1x;  Friao a
Prico (z:Q p(z1) i—2 ( )0(371) ( i— ( )P<951) P(wl)) P

(see the first line of A and note that v(z;) = 0 for all j = j+1,m —1 and ag =
Tim)- O
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Series law and Y — A transform are particular cases of star-mesh transform. Since
multigraphs are not allowed in this thesis, we will use a modification of parallel law
and refer to it as parallel-series law.

Corollary 2.2.22 (Series law). Let I' = (V,p, a9, B) be a finite network, By =
BU/{ap}. Let a,b,c € V are such, that

e b¢d By,
eadc,a~b b~

o bt forallx ¢ {a,c}.
Let A € Ay be such that p™ (b) # 0.

If one removes the vertex b, edges ab,bc and add the edge ac with the admittance

ﬁ _ PabPbc
“ Pab + pbc7

not changing other admittances, then for the new network the solution of the Dirich-
let problem (2.2.1) for all the vertices will be the same as the solution for the orig-
inal network at corresponding vertices (for the same X). The effective admittance
(impedance) of the new network coincide with the effective admittance (impedance)
of the original one.

Remark 2.2.23. After this transform the weights of the edges possess the repre-
sentation (2.1.3). Indeed,

A A
~  PabPbc Lab)\2 + R+ Dgp . Lbc)\2 + RpeA + Dy,
pac - - )\ )\
Pab T Pbe +
Lgp)2 4+ RN+ Dy LpeA2 + Rpe) + Dy
A

(Lab + Lpey A2 + (Rap + Rpe) X + (Dap + Die)
Therefore, we obtain a network.
Note that the corresponding equation for the impedances is then
Eac = Zab t Zbes

which corresponds to the well-known physical series law.

a Zab b Zbe c a Zae = Zab + Zbe c

Figure 2.3: Series law

Remark 2.2.24. p(b) = 0 means either b is an isolated vertex or zg = —zpe. In
the latter case z4. should be calculated as 0 (pg. = o0), which is not allowed.

Proof. Apply Theorem 2.2.18 and Corollary 2.2.20 (x; = b) for the case m = 3 and
Pac = 0. -
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Corollary 2.2.25 (Parallel-series law). Let I' = (V, p,ao, B) be a finite network,
By =BU {ao}.
Let a,b,c € V are such, that

e b¢ By,
e a~bb~c,an~c,
e bt foralx ¢ {a,c}.
Let A € Ay be such that p™ (b) # 0.
If one removes the vertex b, edges ab,bc and add the edge ac with the admittance

~ _ PabPbc
ac =

B Pab + Pbe

acy

not changing other admittances, then for the new complex-weighted graph the so-
lution of the Dirichlet problem (2.2.1) for all the vertices will be the same as the
solution on the original network for corresponding vertices (for the same X). The
effective admittance (impedance) of the new network coincides with the effective ad-
mittance (impedance) of the original one.

Remark 2.2.26. Note that the corresponding equation for the impedances is then

1 1 1

Zac Zab T Zbc Zac

This corresponds to an application of the physical series law and then an application
of the physical parallel law.

b

a Zac

[_Ne)

Figure 2.4: Parallel-series law

Proof. Apply Theorem 2.2.18 and Corollary 2.2.20 (x1 = b) for the case m = 3. O

Theorem 2.2.27 (Y — A transform). Let I' = (V,p, a9, B) be a finite network,
By = BU{ag}. Let a,b,c,d €V are such, that

e d ¢ By,
e d~a,d~b,d~c,

Let A € Ay be such that
pN(d) # 0. (2.2.23)
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If one removes the vertex d, edges da,db,dc and set
~ PdaPdb
Pab = + Pab;
" paa+ pav+ pac "
~ PdbPdc
Pbe =———————————— + Pbe, 2.2.24
“ " Pda+ pab + pc ‘ ( )
~ PdaPdc

=+ Pac;
Pda + Pdb + Pdc *

not changing other admittances, then for the new complex-weighted graph the so-
lution of the Dirichlet problem (2.2.1) for all the vertices will be the same as the
solution for the corresponding vertices at original network (for the same X\). The
effective admittance (impedance) of the new network coincides with the effective ad-
mittance (impedance) of the original one.
Remark 2.2.28. The corresponding equalities for the impedances are

- 1
Z prd
ab Zde 1
ZdaZdb T ZdbZde + ZdaZdc  Zab
- 1
Zbe = Zd 1
a
ZdaZdb t ZdbZdc t+ ZdaZde  Zbe
- 1
V4 = .
ac zdb 1

+
ZdaZdb T ZdbZdc T ZdaZdc  Zac

From the physical point of view, if pap, ppe, Pac are all equal to zero, then it is just
Y — A transform, otherwise, it is Y — A transform and the parallel law.
Remark 2.2.29. Example 2.2.38 shows that in the case

PN (d) = pi) + oG + 5y =0

one can not use the expressions (2.2.24) formally, i.e. glue the vertices together.

b

b

Zab

Zac

Zbe

Z[LC

Figure 2.5: Y — A transform

Proof. Theorem 2.2.18 and Corollary 2.2.20 (z1 = d) for the case m = 4.
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The Y — A transform is invertible. In general, it is not the case for the star-mesh

transform.
Theorem 2.2.30 (A — Y transform). Let I' = (V, p, ag, B) be a finite network and
let a,b,c € V are such, that a ~ b,b~ c,a ~ c.

Let A € A1 be such that

1 1
PO ~<A> 7 0. (2:2.25)
Pab be
If one add a vertex d and edges da, db, dc setting
_ ﬁacﬁbc + ﬁacﬁab + ﬁabﬁbc
Pda = ~ )
Poe
Odp = PacPbe + paAC/pab + pabpbc7 (2226)
Pac
PacPbe + PacPab + pabpbc
Pdc =
pab

and remove the edges ab,bc,ac not changing other admittances, then for the new
complez-weighted graph (V = VU{d}, p), the solution of the Dirichlet problem (2.2.1)
for all the vertices will be the same as the solution for corresponding vertices at the
original network (for the same X). Moreover, the effective admittance (impedance)
does not change under this transform.

Remark 2.2.31. The condition (2.2.25) can be rewritten as

P + PRy + Bl e # 0,

since
A) ~(A A) ~(A A
i + 1 laflc)ﬁéc) + ﬁfw)ﬁ{ab) + pab)ﬁéc)
A A A A) ~(A) ~(A :
O Phe Poc By

Remark 2.2.32. The corresponding equalities for the impedances are

Rda = = gagzac =~
Zab T Zbe + Zac
Zdp — %,
Zab  Zbe + Zac
gbcfzvac
Rde =

Eab + Ebc + zac’
and the condition (2.2.25) could be rewritten as E({l ) Eii‘ ) # 0.
Remark 2.2.33. The condition (2.2.25) is crucial, see Example 2.2.40.
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Zdb

Zda Zdc

Figure 2.6: A — Y transform
Proof. To prove the theorem it is enough to express pqq, pap and pge from (2.2.24),

assuming pgp = 0, ppe = 0, and pge = 0. Summing up the inverses of all three
equations one obtains

NL n 1 n 1 (Pda + pdb + pdc)?
Pab

Phe ' Pac PdaPdbPdc
Since left hand side (consequently also right hand side) is not equal to zero by
(2.2.25), the last equation is equivalent to

PabPbcPac _ PdaPdbPde (2.2.27)

PabPbe + PocPac + PabPac  (Pda + pdb + Pdc)?

Multiplying the both sides of (2.2.27) by

1 (Pda + pab + Pdc)?

ﬁabﬁac p?lapdbpdc

which follows from (2.2.24), we get

ﬁbc 1

ﬁabﬁbc + ﬁbcﬁac + ﬁabﬁac B Pda .

Then the equation for pg, follows. To obtain the equations for pg, and pg. one

1
should multiply (2.2.27) by ——— and ——— respectively.

PabPbcac PacPbe

The fact that the effective admittance does not change follows from Theorem 2.2.27
since
PacPbc + PacPab + PabPbe)”
p(d) =pda + pab + pdc = (PacPbe R ) ,
PvcPacPab

11 1\?. _ _
=|=—+=—+ = PabPbcPac 7# 0.
Pab Pbe Pac
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2.2.3 Examples of finite networks

Example 2.2.34 (Resonance). Let us consider a network consisting of one coil and
one capacitor (Figure 2.7), ag =1, B = {0}, L,C > 0.

2

0 o——/T00
1
LA

—_

Figure 2.7: LC-network

For this network A = C\ {0}. The Dirichlet problem is

@O =v@) 1)~ w@)yor=o,

LA
v(0) =0,
v(l) =1.
The determinant of this linear system is
LCN +1
DA = ———.
(A) )

i

VLC

Therefore, Ag = C \ {O, + } The solution of the Dirichlet problem is

LCN\?
v = (v(0),v(1),v(2)) = <O7 L, HLC}\Q) ;A€ Ag.
and the effective admittance is

1 CA

In the case A = i%c the Dirichlet problem has no solution and we have P = oo

by definition. Therefore, in fact,

CA
=——— forall A
P(N) o L ora A€
and )
LC) 1
Z(\) = 007; for all A € A.

One can also calculate the effective impedance using the series law:

1 LOXN +1
Z(A)_LAJFE_T.
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7
Note that the case A\ = — (the frequency w =
VI (the frequency

in the network, which means the lack of a solution v(t) of (2.1.1) in the form v(z, t) =
v(z)e™. In this case the frequency w is called resonance frequency. Then P = oo
matches the physical phenomenon that in this case the current becomes arbitrary

) corresponds to a resonance

large over time.
Example 2.2.35 (Simple network). Let us consider a network as at Figure 2.8,
ag=1,B = {0}, L,C>0.

2
1 1
L\ L\
0 1
3

Figure 2.8: Simple network

For this network A = C\ {0}. The Dirichlet problem is
@(0) ~»@) | (@) ~v(@2)

L o
(v(0) = v(3))CA + (v(1) —v(3))CA =0,
v(0) =0,

v(l) = 1.

The determinant of this linear system is

_ac
e

Therefore, Ag = C\ {0} = A. The solution of the Dirichlet problem is

D(N)

v = ((0), (1), v(2), v(3)) = (0, 1 % ;)

and the effective admittance is

1 _LCX+1

P(A) = L—)\U(Q) + CAv(3) S5IX AeA.
Then the effective impedance is
2L\
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Note that the impedances of the edges are

1
202 = 212 = LA, 203 = 213 = o
and then the effective impedance can be calculated using series and parallel-series
laws (Corollaries 2.2.22 and 2.2.25).
1 1 1 2L\
() P(N) 1 " 1 1 CA 1+ LCN
202 + 212 203 + 213 2L\ 2

Example 2.2.36 (Non-uniqueness of the solution of the Dirichlet problem). Let us
consider a network as at Figure 2.9, ap = 1, B = {0}, L,C > 0.

2
\m
=g

CA
X,

3

Figure 2.9: Non-uniqueness of the solution of the Dirichlet problem

For this network A = C\ {0}. The Dirichlet problem is

(v(3) —v(2)) _
— 7 T (v(0) —v(2))CA =0,
(v(2) —v(3)) _
T (v(0) —v(3))CA =0,
v(0) =0,
(v(1) = 1.

The determinant of this linear system is

_ LC2N* 420

D(N) -

[ 2
Therefore, Ag = C \ {O, +1 LC} The solution of the Dirichlet problem is

v = (v(0),v(1),v(2),v(3)) = (0,1,0,0) , A € Ao.
and the effective admittance is

P(N) = Chv(1) = CA, A € Ag.
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[ 2
In the cases A = +1 c the Dirichlet problem has infinitely many solutions

v=1(0,1,¢,—c),c € C.

The effective admittance in this case is, obviously, also

]2

Therefore, P(A) = CA, X € A.

Example 2.2.37 (Complex-weighted graph, which is not a network). Let us con-
sider the complex weights, which are not admittances (i.e. they do not posses the
representation (2.1.3)), to show that Theorem 2.2.11 is true only for networks.

Figure 2.10: Example of a complex-weighted graph, which is not a network

Let us consider the following Dirichlet problem (see Figure 2.10):

(v(0) =v@2))A + (v(1) = v(2))(=A) + (v(3) —v
(0(0) =vB3)(=A) + (v(1) = vENHA + (v(2) —v(3)) =

and the Dirichlet problem has infinitely many solutions
v(2) =c,v(3)=c+ A\ ceC

for any A € C.
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Example 2.2.38 (Y — A transform). Let us consider a network as at Figure 2.11
(ap=1,B={0}, L,C >0). Then A =C\ {0}.

4
1
LA
0 o——/ B0 —o——T—=— | — 1
R N
L) L) LA

Figure 2.11: An example of Y — A transform

The Dirichlet problem for this network is

(v(0) —v(2)) N (v@B) —v(2) _,
L) L)\ ’
(v(2) —v(3)) | (v(4) —v(3)) _
i\ + i\ + (v(5) —v(3))CA =0,
(v(3) o) _,
L)\ ’
1) —
(v(3) — v(5))CA + (v(1) = v(5)) -0,
L)\
v(0) =0,
v(l) =1,
and its determinant is o
3L +1
PO ="
Therefore, Ag = C\ {O, + 3ZLC' . The solution of the Dirichlet problem is
v(0) =0,
v(l) =1,
(2) = LON?
Y7o VA
2LC\?
vG) =3I 1
2LON?
v(4) = ;A5
3LCXN? +1
2LON? + 1
vO) =31
The effective admittance is
CA
P(N) A€ Ag.

T3LON+ 1



2.2. Notion of effective impedance for finite networks 33

7
In the cases A = +————= the Dirichlet problem has no solutions and P(\) = oco b
V3LC P (A) = co by

the definition. Therefore, in fact

CA

PM)ZSLCV+&7

A€ A. (2.2.28)

i
The domain of holomorphicity of P(A) is C\ <0, +——— p = Ay.
phicity of P(A) \{ %EC} 0

Let us apply the particular case of star-mesh transform, i.e. Y — A transform, to
this network. In the case

2
3)=—+CX#0
we have by (2.2.24)
B = P32034 _ 1
p32 4+ p3a+p3s  LA(CLA? +2)

~ 03435 CA

_ _ , 2.2.29
pis p32 + p3a+p3s CLA2 +2 ( )
~ P32035 . COA
P25 =

p32+ psa+pss CLA2 42
The equations (2.2.29) suggest us to glue together vertices 2,3,4 and 5 in the case

2 : ]2 . . .
) +CA =0 (ie. A\ = =+i ﬁ)’ but the effective admittance of the obtained

network will not be the same. Indeed, by (2.2.28).

2 i [2C
Ty — | =F=/—.
P<ZVL ) VL
But the network, obtaining by gluing 2, 3,4 and 5, is shown at Figure 2.12 and its
effective admittance is

~ 1 1 | C i [2C
P=am =TV 7TV
0 1
S 1
LA LA

[ 2
Figure 2.12: Suggested Y — A transform for the case A = +3 c

Therefore, this example shows, that the condition (2.2.22) in Corollary 2.2.20 (and
the condition (2.2.23) in Y — A transform) is crucial.
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Example 2.2.39 (A — Y transform). Let us consider a network as at the Figure
213 (ap =1,B={0}, L,C > 0). Then A = C\ {0}.

Figure 2.13: An example of A — Y transform

The Dirichlet problem for this network is

(v(2) —v(3)) , () —v(3)) _
LA * L\ =0
(002) — o) CEL=E) | (W= old) _
v(0) =0,
v(l) =1,
and its determinant is JOLX2 4 4
R
o1 . . .
Therefore, Ag = C\ {0, :I:zm}. The solution of the Dirichlet problem is
(v(0) =0,
v(l) =1,
2LCA?* + 1
v = e ta
o3 =3,
2LCX* + 3
oW = et

and the effective admittance is
1 2LON? 41

AN)=—v2)=——7———,A€ Ag.
PO =730 = e yapan A € Mo
1
Since in the case A = +i the Dirichlet problem has no solutions, we have, in
VvVILC

fact
2LCA% +1

PN = 1120 +ALN

A€ A
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1
The domain of holomorphicity of P(A) is C\ < 0, +i—— » = Ag.
phicity of P(A) is C\ { \/ﬁ} 0

After A —Y transform, adding the vertex 5, one gets by (2.2.26)

Yy — P24034 + P2ap2s + paspsa  2LCA? + 1

P34 Lx
p2ap34 + Paapas + paspsa 2LCN2 +1
sy = P2AP3LTT P24P23 T PasP3d 23, (2.2.30)
P24 CL*\
 P24P3a + paapos + paspsa  2LCANE 41
pPsa = = = ,
P23 L)\
if 1 1 1 1 1
T+T+T:2L)\+7 01.6.)\ +17 .
Pab Phbe Pac CA 7& # V2LC
1
In the case A\ = &3 the formulas (2.2.30) suggest us to make the graph dis-
\/m ( ) gg grap

connected, which matches the fact that P (:ti > = 0. But the next example

1
V2LC
shows, that this is not a general case.
Example 2.2.40 (The condition (2.2.25) in A—Y transform). This example shows,
that the condition (2.2.25) in A —Y transform is crucial. Let us consider a network
as at Figure 2.14 (a9 = 1,B ={0}, L,C > 0). Then A = C\ {0}.

Figure 2.14: Condition (2.2.25) in A — Y transform

The Dirichlet problem for this network is

((v(0) —v(2)) | (v(3) —v(2)) B
LA + L)\ + (v(4) —v(2))CA =0,
(v(2) —v(3)) n (v(4) —v(3) | (v() —vB3) _
0@ - u(aycr+ LE_@), LO @)
v(0) =0,
v(l) =1,
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and its determinant is

S8CLA\? +8
P=PN=""Tw
1
Therefore, Ag = C \ ¢ 0,£i—— ;. The solution of the Dirichlet problem is
o=\ fosi ] P
(v(0) =0,
v(l) =1,
o(2) = 5LCA% +3
~ 8LCA2 48’
3
U(?’) Z,
o(d) = 5LCN2 +7
~ 8LCA2 48’

and the effective admittance is

1 5LCN* +3
A)=— =————— A€ A
PO = 73v@) = giagns s A € M
1
Since in the case A\ = £i the Dirichlet problem has no solutions (P = o0), we
VI P (P=c0)
have, in fact
5LCA? +3
P(A) = —+, A€ A.

8L2CA3 + 8L\

1
The domain of holomorphicity of P(\) is C\ {0, xi—— » = Ag.
phicity of P(A) is C\ { \/ﬁ} 0

After A —Y transform, applied to the vertices 2,3 and 4, adding the vertex 5, one
gets by (2.2.26)

Doy — P2aP3a + P2ap2s + P23P3s _ 2LCN? +1

P34 LA
_ pupst 523523 +Paspaa _ 2LCN* + 1’ (2.2.31)
P24 L2ON
_ P2ap3a+ paapas + paspaa _ 2LON° +1
P54 = = = ;
P23 LA
. 11 1 1
— + =+ = —QL)\-F* Oie. \#£=+i .
Pab Pbe Pac 7& # \/m

1
In the case A = +i——— the formulas (2.2.31) suggest us to make the graph
ic ( ) sugg grap

disconnected, but for the original network

P () =TV T 0
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Example 2.2.41 (The weights after Y — A transform are not positive real func-
tions). Let us consider Y — A transform on the part of a network as at Figure

2.15.
1
A

5 A

VAN

Figure 2.15: The weight after Y — A transform is not positive real function

After Y — A transform one get by (2.2.24)

~ _ PdaPdb _BA
Pab = —

Pda + pdb + pde 2A+5
~  _ PdbPde N
Pbc = — )

Pda + Pdb + pde 22 +5
~ PdaPdc . 5A
Pac =

Pda + Pab + pac  2A+5’

and pp. is not a positive real function. Indeed, taking A = 1 + 2i, we get

; 5
Moreover, for A = ¢ we have Re Z){bz) =39 < 0.

Example 2.2.42 (The weights after A — Y transform are not positive real func-
tions). Let us consider A — Y transform on the part of a network as at Figure
2.16.

AN

Figure 2.16: The weight after A — Y transform is not positive real function

S

>
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After A —Y transform one get by (2.2.26)

_ ﬁacﬁbc + ﬁacﬁab + ﬁabﬁbc

Pda 5 =2+
Pbe
pay = Dol & Pucln ¥ Pl _ o
Pac
/wc—»ﬁ“ﬁ&_%ﬁ%ﬁdr+ﬁ®ﬁ&-—2A-+A%
ab

and pg. is not a positive real function. Indeed, taking A = 1 + 2i, we get

p&lcﬂi) = -1+ 8.
Moreover, for A = ¢ we have Re p((ii) =-1<0.

2.2.4 Calculation of the effective admittance of a finite aS-network

Consider the finite graph (V, E), where
V =1{0,1,2,3,4,...2n — 1), (2n — 2)} U {2n}

and F is given by (2k —2) ~ 2k, k =1,nand (2k—1) ~ 2k for k=1,(n—1) . Let
us consider a network as on Figure 2.17.

3 (2k—1) (2n—3)

Figure 2.17: Finite ladder network

That is, let admittances of the edges (2k — 2) ~ 2k be o = o and admittances of
the edges 2k — 1 ~ 2k be BN . Set also ag = 0, while

B={1,3,...,2n— 3} U{2n}.

We will refer to such a network as a finite af-network and denote it by %’ The
Dirichlet problem (2.2.1) for this network is as follows:

v(2k —2) + w2k — 1) +v(2k +2) — 2+ p)v(2k) =0, k=1,n—1,

(

o 2.2.32
v(@2k—1)=0, k=T,n—1, (2.2.32)
v(2n) =0,
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where p = é
o

Substituting the equations from the third line of (2.2.32) to the first line and denoting
vr = v(2k), we obtain the following recurrence relation for vy:

Vg1 — (2 + M) v + vgp_1 = 0. (2.2.33)
The characteristic polynomial of (2.2.33) is
P? = (24 p)p+1=0. (2.2.34)

By the definition of a network p # 0 (i.e. pN £ 0 for X e A). If u # —4, then the
equation (2.2.34) has two different complex roots 11,12 and its solution is

v, = e} + eatlh, (2.2.35)

where c¢1, co € C are arbitrary constants.

We use the second and fourth equations of (2.2.32) as boundary conditions for this
recurrence equation. Substituting (2.2.35) in the boundary conditions we obtain the
following equations for the constants:

c1+c =1,
Cllﬁ? + 621/1721 =0.

Therefore,
R S 4
B RS- T G T
1y
2

Tl 1
since Y112 = 1 by (2.2.34).

Now we can calculate the effective admittance of I'2” in the case w#E —4:

Pl =a(1-v(2)) =a(l—v)=a(l—c — )
Lo )@= a (@ ) (1) (2.2.36)

7= (3= 1)

By Theorem 2.2.11 P28 is a rational function of o and 5. Indeed, using binomial
expansion, it can be written as a rational function of o and §, without usage of :

775‘5 =a(l - —cahs) =« <1_ 1_¢1 _ 1_¢2 2n>
1 2
R e

(1 =) (1 -v3") 2= (vi" + i)
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B nl o BN (g 8N
e 0 () ()
no B\ (3 B\? k
223 6 (14 5,) (N(za)

since Y1 + 1o =2+ pu =2+ s by (2.2.34).
a

Let us now consider the case y = —4. Then the solution of the recurrence relation
(2.2.33) is
vp = c1(—=1)F 4+ eok(=1)F,

where c¢1,co € C are arbitrary constants. And using boundary conditions for the
recurrence relation, we obtain
Cc1 = 1
1

Cy = ——.
n

Then the effective admittance is

Pn:@(l—v(Q)):a(l—vl):a<1_ <_1+i>> _a@n-1)

n

Therefore, for a finite aS-network we have for A € A

a22n—-1) B
- T = _47
P = n o (2.2.37)

P8 otherwise.

We will use this result later for calculations of effective admittances of infinite ladder
networks (for example, Feynman’s ladder with zero at infinity, see Subsection 2.5.3).

2.3 On continuity of the effective admittance for finite
networks

In this section we discuss a continuity of the effective admittance P(\) in different
domains of a complex plane A\. By Theorem 2.2.11 P()\) has not more than finitely
many discontinuities. From the same theorem and (2.2.4) it follows that the effective
admittance P(A) is a continuous function of A in the right-half plane {Re A > 0}.
Example 2.3.2 shows, that P(\) can be discontinuous for A in the left-half plane
{Re X\ < 0}. The continuity of the effective admittance P(\) for A = iw, w > 0 is an
open question. This question is very interesting, since it corresponds to the physical
case. Example 2.3.1 shows, how the continuity can be attained in the case of zero
determinant of the Dirichlet problem. In Subsection 2.3.2 we present the proof of
the continuity of an effective admittance for A = iw for the cycle graph with four
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vertices. We stress that the proof does not apply to general rational functions, but
hinges on the representation (2.1.3). Example 2.3.3 shows, that this representation,
as a condition, can not be omitted. Note that if for some Ay € A the solution of

the Dirichlet problem (2.2.2) has a limit vy = )\hH)\l v, then vy is a solution of the
—A0

Dirichlet problem
AP0H = po),

This follows from taking limits of sums and products. Therefore, A\g € A; in this
case and P()\) is continuous at Ag.

2.3.1 Particular examples

Example 2.3.1 (Continuity of the effective admittance). Let us consider the finite
network as at Figure 2.18, where R,L,C > 0, with a9 = 1, B = {0}. Then

A:C\{O,—Ij}.

LA+ R

Figure 2.18: Finite network with continuous effective admittance for any A € A

The Dirichlet problem for this network is

(v(0) — v(2))CA + ©B) =v@) _ 0,

L)
v(2 v(3 v(l) —v(3
(v(0) —v(3))CA+ (v )L/\ (3)) + (v )L)\ (3)) + (v(4) —v(3))CA =0,
(v(3) —v(4))CX + (v(1) —v(4))CA =0,
v(0) =0,
v(l) = 1.

(2.3.1)
The determinant of this linear system is
—C(3LCON? +1)(LCX? + 2)
L2\

[ 2 /1
d it has f : iy —= and i/ ——.
and it has four zeros: +iy/ = and +iy /o=

D =D(\) =
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R ]2 1
Therefore, Ag = C\ {O, _f’iz LC”iZ\/;}

In the case D(A) # 0 the solution of the Dirichlet problem (2.3.1) is
v(0) =0,
v(l) =1,

1
2N — — -

") = srae T
LOX +1

B =sren i
()_2L0A2+1

T soN

In this case
P B L2C?X* 4+ RLC?X3 + 5LCA? + 2RCA + 1
LA+R 3L2CA3 4+ 3RLCA2 + LA+ R

P(N) = Cao(2) + Chu(3)

[ 2
In the cases A = £1¢ c the Dirichlet problem (2.3.1) has infinitely many solutions

v=1(0,1,-2c+1,2¢—1,¢),c € C.
[ 2 1
+iy)— | = ———.
P( z LC) pai 2
Vo

1
In the case £i4/ 310 the Dirichlet problem (2.3.1) has no solution.

Then

Therefore, the effective admittance is

TN
2L’ LC’
RZ‘:Z 6
P = 1
OO,AZZIIZ %,

L2C?A\* + RLC?)\3 + 5LCA? + 2RCA + 1
3L2CA3 +3RLCN? + LA+ R

One can verify, that in fact

_ L2C?*M\ 4+ RLC?X3 + 5LCA? + 2RCA + 1

B 3L2CA3 +3RLCN+ LA+ R

, for the other A € A.

P(N) for any A\ € A.

R
Therefore, the domain of continuity of the effective admittance is C\ {O, —} =A

L
d the d in of hol hicity is C \ 075 :I:'UL
an e domain of holomorphicity is AN 5T (-
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Example 2.3.2 (Non-continuity of the effective admittance). Let us consider the
finite network as at Figure 2.19, where all inductances, capacitances and resistance
are equal to 1, with ap = 1, B ={0}. Then A = C\ {0}.

Figure 2.19: Example of a finite network with non-continuous admittance

The Dirichlet problem for this network is

(OZ2E) 4 (u1) — w2+ (0(3) — v(2)) = 0
(w(0) ~ v+ UL ) a3y =,
(w(0) ~ oy + LU
v(0) =0,
(v(1) =1
The determinant of this system is
D =D\ =— <;+i+2+2A+/\2> (A+i>
=— %(A +1)2(\* +1)%,
and it is easy to see, that A = 44 and A = —1 are its zeros. Therefore, Ay =

C\ {0, 4, —1}.

In case D(A) # 0 the solution of the Dirichlet problem is
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v(0) =0,
v(l) =1,
o2 =,
1
B =
1
v(4) = 14+ A2

and the effective admittance is
1 A4 A+1

Note that the finite limit of ¥») does not exist when X goes to i or A goes to —1.

The Dirichlet problem in the case A =i is

(—(v(0) = v(2))i + (v(1) = v(2))i + (v(3) — v(2)) =0,
(0v(0) =v(3))i — (v(1) —v(3))i + (v(2) —v(3)) = 0,
(v(0) = v(4))i = (v(1) —v(4))i = 0,

v(0) =0,

(v(1) = 1.

and has no solution, which by definition of an effective impedance implies P(i) = oc.
The case A = —i similarly has no solution.

The Dirichlet problem in the case A = —1 is

—(v(0) = v(2)) = (v(1) = v(2)) + (v(3) —v(2)) =0,
—(v(0) —v(3)) — (v(1) = v(3)) + (v(2) —v(3)) = 0,
—(v(0) —v(4)) = (v(1) —v(4)) =0,

v(0) =0,

v(l) =1.

and it has multiple solutions

v = (0(0), v(1), v(2), 0(3), v(4))

Il
N
A
\.)—‘
o
p—
|
o
N —
~_
°©
m
@

Then
P(=1) = (=De+ (-1)(1 - )+ (-1)
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Therefore, we have

o0, A= +i,

3
PO =472 ATt
A+ A+1 .
EPVEREE otherwise (A # 0),

and the domain of continuity of the effective admittance is C \ {0, —1}, since

M4+A+1
A2 +1
The domain of holomorphicity is C \ {0, —1, +i} = Ay.
Example 2.3.3 (Non-continuity of the admittance in the case of complex-weighted
graph, which is not a network). Let us consider graph with complex-weights of the

edges as at Figure 2.20. Note that here the weight of the edge 2 ~ 3 is not in the
form (2.1.3) (and can not be rewritten in this form), so it is not a network.

1, 3
=S # 5

A=—1

1

Figure 2.20: Complex-weighted graph Cy, which is not a network

Let us consider the following Dirichlet problem:

( v(2) —v(1)

(w(©) ~vpr+ "B g
(Nm—v@»+@@)—W@XA+§—1%=,
v(0) =0,
v(2) = 1.

The determinant of this system is
1
D:mmzﬁuﬂqf

and its zeros are 7 and —i.
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In case D(A) # 0 the solution of the Dirichlet problem is

1 A2 A+1
]. = —0 = —_—m— — -
o) = g0 = r

and it has no finite limit as A — 3.

Let us calculate an analogue of the effective admittance:

PA) = Mo(1) +0(3) = 1, # %4, 0.

The Dirichlet problem in the cases A = =i is

(v(0) = v(1))i = (v(2) —v(1))i = 0,
(v(0) = v(3)) = (v(2) —v(3)) = 0,
v(0) =0,

v(2) =1

and, obviously, has no solutions.

Therefore,

PO = {z(i):jf) =1,A# +i,0

is not a continuous function of A = iw, w > 0 at the point w = 1.

2.3.2 Continuity of the effective admittance for the network on C}
(cycle graph with four vertices)

Proposition 2.3.4. For any network I', whose underlying graph is Cy, the effective
admittance P(\), X € A is a continuous function of A = iw, where w > 0.

Proof. Consider a network whose underlying graph is Cy. More precisely, V =
{0,1,2,3}, ap =2, B={0} and

0~1~2~3~0.
Let the admittances of the edges be
o) = al\) = a,pl3) = B0V = B. o) = v(N) = v, oy = ¥(A) = 7.
That is, all the functions a(X), B(N),v(N),v(\) are in the form (2.1.3), i.e.

A

—,L,R,D > 0. 2.3.2
LX2+ RA\+ D’ D20 (2:32)
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Figure 2.21: A network on Cy

Then the Dirichlet problem for a given network is the following:

v(O)a +0(2)8 — v(1)(a + §) =0,
0(0)y + v(2)v — (3)( + ) =0, .
v(0) =0,
v(2) = 1.

Let us denote v; = v(1) and v3 = v(3). The solution of the Dirichlet problem (2.3.3)
is

15} v
v = and v = .
a+f v+v
Therefore,
af v
P(\) = avy +yv3 = —— + : 2.3.4
(A) =ov1 +yvs = 5t (2.3.4)

Let us prove that P()) is continuous at any \g = iwp. Without loss of generality
take A9 = ¢ (otherwise, change L, R, D). If (i) 4+ (i) # 0 and (i) + v(i) # 0 then
all is trivial. Assume that

(a+B)(i) = 0. (2.3.5)
Then —i is also a root of o + 3, and we obtain,
(a4 B)(N) = (A + D), (2:3.6)
where Q1()\) is a rational function with real coefficients such that Q1 (i) € C.
(Note that in fact Q1(i) # 0 because otherwise we have
(a+B)(N) = (W +1)°Q(N),

which is not possible for functions « and  of type (2.3.2), since the degree of the
nominator of a + (3 is at most 3.)
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Under the assumption (2.3.5) we have

v1(A\) = 00 as A — i. (2.3.7)
Our purpose is to show that

P(A) = o0as A — i, (2.3.8)

since P(i) = oo because at A = i the first equation of (2.3.3) in the view of (2.3.5)
has no solutions.

Let us now concentrate on (2.3.8). We have by conservation of complex power
(2.2.15) that

P = alv|* + BI1 — v1|* + v|1 — v3]* + |vs|? for A € A;. (2.3.9)
Hence, if Re (i) > 0 we have
ReP()\) > Rea(N\)|v1]* — oo as A — oo,
and the same holds if Re §(i) > 0. Hence, we assume in what follows
Rea(A) = Rep(A) = 0.
(by (2.2.5) this is true not only for A =4 but for any A = iw, w > 0).

It follows from (2.3.4) and (2.3.7) that if |vs| remains bounded as A — 4, then (2.3.8)
holds. Hence, we may assume in what follows that also

v3(\) = 00 as A — 1,

that is (v + v)(¢) = 0 and, hence
(Y+1)(N) = (A +1)Q2(N), (2.3.10)

where Q2(\) is a rational function with real coefficients such that Q2(i) € C.
(Similarly to Q1(7), we have Q2(i) # 0.)
Using (2.3.9) we obtain as above that

Rey(A) =Rev(A) =0
for any A = iw, w > 0, since otherwise (2.3.8) is trivially satisfied.

Using (2.3.6) and (2.3.10), we obtain

_( aB 8% 1 aBQ2 + Q1
PQ) = <a+5+’y+v> (V) = A2 41 ( Q10> )O‘)'

In order to prove that P(\) — oo as A — oo, it suffices to prove that

(aBQ2 +yvQ1)(i) # 0.
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We have from (2.3.6)
BO) = (W +1)Q1(Y) — a(N)
and from (2.3.10)
v(A) = (A2 +1)Q2(N) — v(N).
It follows that
afQy +wQ1 =aQ2((\ + 1)Q1 — a) + 7Q1(N + 1)Q2 — )
=X+ 1)Q1Q2(a +7) — (?Q2 +7*Q1),
where we omit A as a parameter of the functions for the brievity.

Hence, it remains to verify that
(@?Qa +7%Q1)(i) # 0.

Now we use an explicit form of admittances of edges. Let

A

a(N) and B(\) = m,

- Ll)\Q + D1

where L1, D1, Lo, Do are non-negative reals. We have

((L1 + L2)A? + Dy + Do) A

(@8N = XT3 F D) (Laa2 + Dy)

so that (2.3.6) is only possible if
Ly+ Ly = D1+ D
and, hence,

(Ll + LQ)A
(Ll)\Q + Dl)(Lg)\Q + Dg)

(a+B)(N) = (A\*+1)

so that
(Ll + LQ))\

QY = (L1)2 + Dy)(LaA2 + Do)’

In the same way setting

A

7N advd) = T Dy

T I3\ + Dy

where Ls, D3, Ly, D4 are non-negative reals, we obtain from (2.3.10) that
L3+ Ly = D3+ Dy

and
(Lg + L4))\

@) = (LsA2 + D3)(LyX2 + Dy)’
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Therefore,

(a?Q2 + 7*Q1) (i)
B A2 (L3 + L)\ 22 (Ly + La)A
- ((le T D1)2 (LsN% + Do) (LN + Da) | (a2 + D)2 (I N2 + D1)(LaA2 + D2)>
< 1 (L3 + La)i L (Ly + L) >
(=L1+ D1)? (=L3 + D3)(—Ls+ Dy4)  (—Lz+ D3)? (=L + D1)(—L2+ D7) )

A=i

Since
Dl—leLQ—DQ and D3—L3:L4—D4

it follows that )
i(L1+ Lo + L3 + Ly)
(D1 — L1)*(Ds — L3)?*

We see that this expression cannot vanish since otherwise we must have

(a2Q2 + 72Q1) (1) =

and, hence, also

which is impossible.

Hence, all the above proves that
P(A) = 00 as A — 4,

which proves the continuity of P(A) of A\ = iw, w > 0. O

Remark 2.3.5. Example 2.3.3 shows that the representation of admittances (2.1.3)
is crucial for the proof.

2.4 Estimates of the effective admittance for finite net-
works

In this section we present estimates of the effective admittance for a given finite
network in terms of A in different domains of a complex plane A (see Corollaries
2.44 and 2.4.11, Theorems 2.4.7 and 2.4.10).

Let I' = (V, p, ag, B) be a finite network.

2.4.1 An upper bound of the admittance using Re A

Theorem 2.4.1. Let A € A be fized and assume that, for some € > 0,

Re pay

inf > e (2.4.1)
wEE | pay]
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Then )
Pl <= D paal- (2.4.2)

T~ag

The same result is true if one assumes instead of (2.4.1) that

. Im
inf Py > €
wy€E |yl
or ;
—1Im
inf — Py
wEE | payl

Proof. Under the hypothesis (2.4.1) the Dirichlet problem (2.2.1) has a unique so-
lution v by Theorem 2.2.11. We have by a conservation of a complex power (2.2.15)

[P|>ReP = > |[Vayv[’Repey > € > [Vayvl* |yl (2.4.3)
Tyelr zyelr

Applying (2.2.14) with the function

u= 1{a0}

and using the inequality

1
2z129| < €|z > + E|22]2 for any z1,29 € C

we obtain
€ 1
1P| < Z [Vayv| [Vayul [pay| < ) Z ’vxyv‘z |pay| + % Z |vocyu|2 |yl -
zyekE zyel rzyekl
Setting
2
U:= Z IVayul” | pay| = Z |pwaol »
zyeE zevag
we obtain

€ 1
Pl <5 D IVayol lpwy| + 5 U-
zyelE

Combing this with (2.4.3) yields

€ 1
5 Z \nyv|2 |pxy’ < ZU
zyel

whence by (2.2.15)

1
P| = Z ‘vav|2pacy < Z ‘wavﬁlp:vy‘ < ?U-

zyelr zyeE

The conditions with Im p;, are handled in the same way. O
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In order to be able to verify (2.4.1), we need the following lemma.
Lemma 2.4.2. Let L, R, D be non-negative real numbers and \ € C\ {0}. If

D
z::RJrL)\JrX#O

then
Rez _ ReA
>
|2 RY
1
and, for p = —,
z
Rep > Re)\.
ol RY
Proof. We have
DRe) D\ ReA
Rez=R+LRe\+ —— > <R+L|)\|+) —_—
A2 AL Al
and
D
|z < R+ LIA| + -,
R
whence
Rez > Re)\.
E Al

Finally, we have
I Rez—ilmz

PTET TP
and, hence,
Rep Rez Rez _ ReA
ol |2l ] Al
O
Corollary 2.4.3. If Re A > 0 then
A2 A
PO < Roxp > ] (2.4.4)

xr~ag
Proof. Indeed, we have for all zy € F

Repg([@\,) S Re A .

sy A

Substituting into (2.4.2) we obtain (2.4.4). O
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Corollary 2.4.4. If Re A > 0 then

(1+[A]?)

A2
POV < Co Tet (2.4.5)

where
1

Zao Ra:ao + ano + Dxao .

T

Co =

D
Proof. We have for z = R+ L\ + by

DRe)

|z| >Rez> R+ LRe\+ e

Re
>(R+ L + D) min <1,Re A, \;!2>

>(R+ L + D) min <Re A, ReA)

A2
=(R+ L+ D)(ReA\)min (1, [ ?)
Re A
=(R+L+D)———F
(Bt Lt D) (L)
Re A
>(R+L+D)———
2R LD e
A)? A
since (R|i|2) < 1 and, therefore, either Re A < 1 or I|{;\%|2 < 1. It follows that, for
1
P= -
) A2
1 1+
ol <
R+L+D Rel
Hence,
1+ A2 1
Z‘p%S R|)\| 2 R Lo T Do
Tt € zap T Fa0 + Tag + Tag
Substituting into (2.4.4) we obtain (2.4.5). O

Remark 2.4.5. In the case L > 0 we can use in the domain {Re A > 0} the estimate

|z| > LRe X which implies
1

LRe)’

Ip| <

Hence, if Lzq, > 0 for all  ~ agp then

>

T~ag

C’:ZLl

Zag T

<! 1

(N -
— " Rel’

Pzdy

where
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Therefore, by (2.4.4) in this case, in the domain {Re A\ > 0} we have
C,’)\|2

PO

2.4.2 An upper bound of the admittance using large Im \

Lemma 2.4.6. Let R, L, D be non-negative numbers. Let L > 0 and A € C be
such that

D
Im\ >0, |A*> T

Then D
z::R+L)\+X;éO

1
and for p = — we have
z

D
Im p LIAP 1 (2.4.6)
] A + D + B

LN L

and

Proof. We have

DIm\ D

In particular, z # 0. We have also
D

It follows that

D D
Imp Imz Im = <L a |)\|2> tmA L LIN?
T AT 2 p =, D R™
P z z
R+LA+ = [N+ +=
+ H+|A| H+LW+L

which proves (2.4.6). Finally, we have
1 1 1

= — < e
| |z] ~ Imz <

2 .
L——— )Im\
rw) "
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Theorem 2.4.7. Assume that Ly, > 0 for all vy € E. Set

D, R
Y ry
SD = Sup L. SR = Sup )
zyeE Ly zyeE Ly
and
O = L
zao ano

Then, in the domain,

Q={\ecC|ImA#0 and |A\*> Sp}
the function P(\) is holomorphic and
C'(2]A] + Sr)?A)°

A < - —.
PO < N = 8o P AP
Im \
WSp 0
,I/ \\ V SD
i " Re)

Figure 2.22: The domain Q = {\ € C|Im\ # 0 and |\|? > Sp}.

Proof. By the symmetry A — X (see Lemma 2.2.4 (a)), it suffices to prove the both
claims in the domain

Q. ={AeC|ImA>0and [A\?>Sp}.

For A € Q4 we have by Lemma 2.4.6 that z;, # 0, whence A € A. By Lemma 2.4.6
we have for all zy € F and A € Q4

1— Day 1f‘5(7D 1,5713
I L. I\|2 2 2
_ Py D“" | 7 ImA> M pas %Im)\>0,
| Py Al + Ty Ty |)\|—|——D—{—SR Al + Sk
Loyl Al Lgy IA|

(2.4.7)
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since W < |A]. By Theorem 2.2.11 we conclude that P()) is a holomorphic function
in QJ,_
Using (2.4.7), we obtain by Theorem 2.4.1 that for A\ € Q.

2

2|\ + Sr
PV < PORIAR (2.4.8)
(1 5o ImA | =z~ao
[A]2
Next, we have by Lemma 2.4.6
pmy| < 1 < 1
Pyl = = ’
Dy, Sp
whence .
Z.’ENG,O (Lzao) o Cl
Z |IO$CLO| S SD SD .
x~vag <1 |)\‘2> Im A <1 — W) Im A
It follows from (2.4.8) that
2
2|\l + Sgr c’ C'(2|\ +SR2
po = |20 o __conss
D
(1= ) (173 ma (1-5) Gy
which was to be proved. O

Corollary 2.4.8. Under the hypothesis of Theorem 2.4.7, assume in addition that
Ryy =0 for all vy € E. Then P(X) is holomorphic in C\ J where

J= [—z\/%“/%} .

Proof. In this case we have the symmetry P(—\) = —P(A) (see Lemma 2.2.4 (b)).
By Theorem 2.2.11 (see Remark 2.2.12) and Theorem 2.4.7 P(\) is holomorphic in
the union

{ReX #0}U{(Im\)? > Sp},
that coincides with C\ J. O

2.4.3 An upper bound of the admittance using small Im A

Lemma 2.4.9. Let R, L, D be non-negative numbers. Let L > 0 and A € C be

such that D
ImA >0 and |N? < 7
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Then
D
z:=R+ L)X+ oY #0
1
and, for p = —, we have
z
D
Imp LI?
> Tm A 2.4.9)
p| IA| + A + E (
LAl L
and
r .
— D .
— L) ImA\
(wz > "
Proof. We have
DIm\ D
In particular, z # 0. We have also
D
|z2| <R+ LN+ —.
Al
It follows that
D
—— — L) ImA\ D
Imp Im = A2 LIX]?
R D=, D B
P & R+LIN+ = M4+ — =
+ H+|A| H+LM|+L
which proves (2.4.9). Finally, we have
| ‘ 1 < 1 1
IO = — _= .
|z]| = —Imz D
—— — L) ImA\
P "
O

Theorem 2.4.10. Assume that Ly, > 0 for all vy € E. Set

D . D
Sp = sup —2 Sh = inf ¥ Sp= sup —2,
ryelE ny zyel La:y zyckE La:y

=

and

C/:ZLl

zoan FA0

Then in the domain

Q' ={AeC|ImA#0 and |N? < Sp}
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the function P(\) is holomorphic and

C'(IA2 + Sg|\| + Sp)2|A[4
(Sp = [AI?)3 Im AJ3

(2.4.10)

Im A\

i / Re A

Figure 2.23: The domain Q* = {A € C | Im A # 0 and |A\]> < S}}

Proof. 1f S}, = 0 then Q* = () and there is nothing to prove. Let S}, > 0. By the
symmetry A — ), it suffices to prove the both claims in the domain

QF ={AeC|ImA>0and |\ < ShH}.

For A\ € % we have by Lemma 2.4.9 that z,, # 0, whence A € A. By Lemma 2.4.9
we have for all zy € E and A € Q7

D, S5

Dy -1
I Lay| A2 2
1|fnpx|y > mﬁ) | B Im )\ > WS Im M\ > 0, (2.4.11)
Py N+ =%y Y A —|——D+S
A LyyAl  Lay A Al "

By Theorem 2.2.11 we conclude that P()) is a holomorphic function in Q7 .
Using (2.4.11), we obtain by Theorem 2.4.1 that for all A € Q%

Sp 2

Next, we have by Lemma 2.4.9
1 1 1

‘Pwy’ S = —= 9
Dl"y Dmy S*D
(W - Lmy> ImA Ly, <Lmy!A!2 - 1) ImA Ly, < —1)TmA
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whence .
Y wan (Lzag) ™ '
Z |p5€a0| S S*D . - = S*D .
z~ag <|)\|2—1> Im A\ <|>\|2—1> Im A

It follows that )
/ Sp
C (|)\| + ™ + SR>
POV < — 2%
whence (2.4.10) follows. O

Corollary 2.4.11. Under the hypothesis of Theorem 2.4.10, assume in addition
that Ryy = 0 for all vy € E. Then P(X) is holomorphic in the domain C\ J* where

J* = [i«/SB,i\/SD] U [—i\/sD,—i,/S,g] u {o}.
Proof. In this case we have the symmetry P(—A) = —P(A). By Theorem 2.2.11 (see
Remark 2.2.12), Theorems 2.4.7 and 2.4.10 P(A) is holomorphic in the union
{ReXA#0}U{(Im)\)? > Sp}u{0< (Im))? < S5}
that coincides with C\ J*. O

Im A\

C\ J*

Re A

L-ivs
T —iSp

Figure 2.24: The domain C\ J*

2.5 Effective admittance of infinite networks

In the case of an infinite network with just resistors the effective resistance can be
defined as the limit of monotonically increasing sequence of the effective resistances
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of the exhausted finite networks (see [13], [18], [32]). In Subsection 2.5.1 we con-
sider a sequence of exhausted finite networks for an infinite network with passive
elements. We present a definition of an effective admittance P(\) of an infinite net-
work (Definition 2.5.1) and consider the domains of the complex plane A, where the
effective admittance is well-defined (see Theorem 2.5.2, which is the main theorem
of this chapter). The Corollaries 2.5.3 and 2.5.4 states the results for resistor-free
network.

In Subsection 2.5.2 we consider several examples of infinite networks, including two
different ladder networks.

2.5.1 Main result

Let I' = (V, p, ag, B) be an infinite network.

Let dist (z,y) be the graph distance on V, that is, the minimal value of n such that
there exists a path {zy})_, connecting z and y, that is,

T=Tg~ L]~ .o~ Ty =Y.
Let us consider a sequence of finite graphs (V,,, E,,), n € N, where
Vi ={z € V | dist(ap, z) < n}

and E, consists of all the edges of E with the endpoints in V,,. We endow the finite
graph (V,,, E;,) with the admittance p, = p|p .

Consider the set

oV, = {z € V | dist(ao, ) = n},

that will be regarded as the boundary of the graph (V,,, E,). Note that V,, =
oV, UV, _1. Let us set

B, = (BNV,) UV,

and consider the following sequence of finite networks

'y, = Vo, pn,a0,By), neN.
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—————— % 0000 0000 e

0000 —e - - — - - -

— ]
5800

0000
0000
0000

—————— 0000 [ ] 0000 - —— -

Figure 2.25: Infinite network I'

ao

Figure 2.26: Networks I'y and I’y

Let P, () be the effective admittance of I';,.
Definition 2.5.1. Define the effective admittance of I' as

P(A\) = lim Pa(N)

n—o0

for those A € C\ {0} where the limit exists.
Theorem 2.5.2. (a) The sequence {Pp(N\)} converges as n — oo locally uni-

formly in the domain {Re XA > 0}.
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b) If Ly, > 0 for all zy € E and
Y

D R
Sp := sup —¢ < o0 and Sk == sup —2 < 0 (2.5.1)

zyel Hry zyekE La:y
then {Pn(\)} converges as n — oo locally uniformly in the domain

Q={\eC|ImA#0 and |\?> Sp}.
(¢) If in addition to (2.5.1) also

D,
S35 = inf =¥ >0
b a:lyIéE ny

then {Pn(\)} converges as n — oo locally uniformly in the domain

Q" ={AeC|ImA#0 and |N\* < Sp}.

In all the cases, the limit

P(A) = lim Pp()\)

n—o0

is a holomorphic function in the domains in question.

Proof. (a) By Corollary 2.4.4, the sequence {P,(A)} is uniformly bounded in any
domain
{ReA>¢, [N\ <c}

with 0 < € < ¢ < co. Hence, the sequence {P, ()} is precompact in such a domain
and, hence, has a convergent subsequence. By a diagonal process, we obtain a
convergent subsequence {P, (A)} in the entire domain {Re A > 0}, and the limit is
a holomorphic function in this domain. On the other hand, for positive real values
of \ also all p,(,;)z‘,) are real and positive on the edges, and in this case the sequence
{Pn(A\)} is known to be positive and decreasing (from the theory of random walks
on graphs, see e.g. [18], [32]). Hence, this sequence has a limit for all positive real
A. Since every holomorphic function in {Re A > 0} is uniquely determined by its
values on positive reals, we obtain that lim P, () is independent of the choice of
a subsequence. Hence, the entire sequence {P,(\)} converges as n — oo in the
domain {Re A > 0}, and the limit is a holomorphic function in this domain.

(b) By Theorem 2.4.7 all functions {P,(\)} are holomorphic in the domain

Q={\cC|ImA#0 and |A*> Sp}

and admit the estimate

C'(2A| + Sr)?|A°
(IA]? = Sp)? Tm AP

[Pa(M)] <
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Hence, the sequence {P, ()} is locally uniformly bounded in 2 and, hence, is pre-
compact. All the limits of convergent subsequences of {P,(A\)} coincide by (a) in
the domain

QN {ReX > 0}

which implies that they coincide also in Q. Hence, {P,(\)} converges in Q to a
holomorphic function.

(¢) By Theorem 2.4.10 all functions {Py ()} are holomorphic
Q*={AeC|ImA#0and |\? < SH}

and admit the estimate

C'(IA2 + Sg|\| + Sp)2 A+
(Sp = [AP)?[ Im A3

Hence, the sequence {P,(A)} is locally uniformly bounded in ©Q* and, hence, is
precompact. All the limits of convergent subsequences of {P,(A)} coincide in the
domain

0" N {Re\ > 0}

which implies that they coincide also in Q*. Hence, {P,(\)} converges in Q* to a
holomorphic function. O

Corollary 2.5.3. Assume that Ryy = 0 for all zy € E. Then P(A) = lim P,(X)

n—oo
is well-defined and holomorphic in the domain C\ J*, where

J* = [iv/85,1V/Sp| U [~iv/Sp, ~iy/Sp| L {0}

Proof. Note that we assume neither Sp < oo nor S} > 0. By the symmetry
P(=A) = —P(A) an by Theorem 2.5.2, the sequence {P, ()} converges locally
uniformly in the union

{ReXA#0}U{Im))? > Sp}uU{0< (ImN)? < S}

that coincides with C\ J*. O

The next statement is a simplified version of Corollary 2.5.3.
Corollary 2.5.4. Assume that Ry, = 0 for all xy € E and set

g 1
D = sup .
zyelE nyLa:y

Then P(\) = li_>m Pn(A) is well-defined and holomorphic in the domain

C\ {—z\/%z\/%] .
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2.5.2 Examples

Example 2.5.5 (Chain network). Consider the infinite graph (V, F), where
V=1{012..}

and F is given by
O~1~2~cimvn~(n+1)~...

Define the impedance of the edge k ~ (k + 1) by

Dy,
Zh(kt1) = LeA + B
here Ly > Dy, > 0 (and Ry, = 0) (see Figure 2.27), i.e N S
w k2 Dk k= g al)y 1. ~Pk(k+1)—Lk/\2+Dk-
e .S LA
L())\ Do P Dy L(nfl))‘ D(nfl)
0 o0 1 S | I D,/ S | E
I 1 | 2 (n——l) n

Figure 2.27: Chain network

Set ap = 0 and B = (). Then we have V,, = {0,...,n} and B,, = {n}. It follows by
series law (Theorem 2.2.22), that

1 1
Pn()\) = n—1 = 9
S (LA + De) a4t
S \" A A
where
n—1 n—1
ln=>Y Ly andd, =Y D
k=0 k=0

Assume further that
oo oo
DU ST
k=0 k=0

that is

lim [, = lim d,, = +o0c.
n—oo n—oo

Then for any A with Re A # 0 we obtain

Re (ln)\+d;> — 00

whence

P(N) = lim P,(\) = 0.

n—oo
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For A = iw with real w we have

Assume in addition that

that is

Then for w = 1 we have

whence

It follows also that

For w # +1 we have

1
lyw——=(l, —dp)w +dy (w—) — 00
w w

whence it follows that

Piw) = nh_}rrgo Pn(iw) = 0.

Hence, for any A € C\ {0} we have

A A=
PN =1 ¢

0, otherwise.

In particular, P(A) is holomorphic in C\ {4, 0} but is discontinuous at A\ = =+i.

On the other hand we have

D :
Sp = supL—n and Sp = 1%fL—n.

D

n n n

Since ¢ < oo then necessarily Sp = 1. Since ¢ > 0 then ST, < 1.

Wee see that the points A = +i (where P looses continuity) lie in the set

JF = [—i SD,—i\/%] U {z\/@z SD} u {0}

that matches Corollary 2.5.3. For example, choose

L,=1land D, =1—-¢e27",
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where € > 0. Then Sp =1 and S}, = 1 — ¢, so that the interval
[i,/S;),i\/ED} = [ivI—<.i],

containing A = 4, can have an arbitrary small length.
Example 2.5.6 (Modified ladder). Consider the infinite graph (V, E), where

V=1{01,234,...}

and FE is given by (2k — 2) ~ 2k and (2k — 1) ~ 2k for k = 1,00 . Let us consider a
network as at Figure 2.28.

Figure 2.28: Modified ladder network

1
That is, let the admittances of the edges (2k —2) ~ 2k be " and the admittances of

the edges 2k — 1 ~ 2k be , where L > 0 and D > 0. Set also ag = 0, while

A

LX2+D
B=1{1,3,...}.

This network is similar to Feynman’s ladder network (see [15]), but we add coils to

the “vertical” edges and ground at infinity. Clearly, we have

Vo, =A{0,1,...,2n =2} U{2n} and B, ={1,3,...,2n —3}U{2n}.

Therefore, this network can be exhausted by finite a-networks (see Subsection

1 A
224, a = <, B = -5 ), whose effective admittances by (2.2.36) and (2.2.37)
are A LN+ D -
an=b) oy
n
2n—1
a(" +1) (¥ -1 :
_ , otherwise,
Pr(A) = ( %n — 1)
not defined, \ € {0, +i4/ ?} ,
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)\2
here g = ———.
W= TN T D
Since 112 are the square roots of the equation

P? = (24 p)p +1=0, (2.5.2)

we can assume, without loss of generality, that |¢;| < |[¢2|. Then, since 91109 = 1
by (2.5.2), we have either |1 < 1 < |¢)2| or |[¢n] = [¢2| = 1.

In the case |¢1]| < 1 < |1)2| we obtain

P=PO) = lim P,(\) = VL.

n—00 A

In the case |¢1]| = |[t2| = 1, 11 # 13 # —1 the sequence {P,(A)} has no limit.
In the case |91 = |12 = —1 (i.e. p = —4)

P =P = lim P()) = ;.
Therefore, for the infinite network we have
! —>\¢17 if [thr| <1< ihol,
P(A) = ; if by = by = —1, (2.5.3)

not defined, otherwise.

We will reformulate the identity (2.5.3) in terms of A, but firstly we prove an auxiliary
claim.

Claim 2.5.7. Let pn # —4 and p # 0. Then the condition |Y1| = |12| = 1 occurs if
and only if u € (—4,0).

Proof. “=" Let |¢1] = 1. Then [i2] = 1. Since p # 0 and p # —4, it follows
from (2.5.2) and |¢1| = |¢o| = 1 that 11,109 ¢ R. Therefore, ¥p = 1, since
Y11P1 = |1]? = 1. Moreover, by (2.5.2) we have 2+ = 91 + 12 € R, ie. u € R,
Also 1,12 ¢ R means that the determinant of (2.5.2)

2+ p)® —4=dpu+ 12
is not positive, i.e. p & (—oo,—4) U (0,00). Therefore,
€ R\ ((—00, —4) U (0,00))
which was to be proved.

“<” Let u € (—4,0). Then the determinant of (2.5.2) is negative and
2

() 8

2
1—|—gii —u—<ﬁ)

i1 0|* = 5
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[ D
Since p = —4 at the points A = +1¢ m, we have
1=

. [ b [ D
X ’lfAEC\(Z\/L+1/4’Z\/L+1/4

2 D
PN =2 ey g
(M) X if \ :|:21/L+1/4,
: . D , D . |D
\not defined, if \ € (—Z\/L+1/4,z\/L+1/4>U{:I:Z L}’

where 11 is the root of the equation (2.5.2) with |¢)| < 1. Note that this function is
Indeed,

UfelE)

continuous at the points A = £i

L+1/4
d] — _17

. D . . : .
when A — +1¢ m, since roots of the quadratic equation are continuous func-
tions of coefficients. Hence, the continuity of P()\) at given points follows. Therefore,

P (A) is well-defined and continuous in the domain

(s ) U4 2))

In particular, the domain of holomorphicity of P (1)) is
D D D
—1 ) +i4/ — . 2.5.4
C\( Z\/L+1/4’Z\/L+1/4 U{ Z\/:}> (254)

D
On the other hand we have ST, =0, Sp = T therefore, the Corollary 2.5.3 states,
that P (\) is holomorphic in the domain

—z‘\/?z‘\/?] : (2.5.5)

Comparison of (2.5.4) and (2.5.5) shows the sharpness of Corollary 2.5.3.

C\

2.5.3 Feynman’s ladder with zero at infinity

Consider the infinite ladder network (V, E), where

vV ={0,1,2,3,4,...}
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and E is given by (2k — 2) ~ 2k and (2k — 1) ~ 2k for k = 1, 00 (see Figure 2.29)

1 1 1
i3 i3 on 2y LA
0 1 ( ) 2n

2
L. Lo 1o Lo
| N B |

1 3 2n—3) (2n—1)

Figure 2.29: Feynman’s ladder with zero at infinity

1
Let the admittance of the edges (2k — 2) ~ 2k be N and admittance of the edges
2k — 1 ~ 2k be C\, where L > 0 and C' > 0. Set also ag = 0, while B = {1,3,...}.

This network is very similar to Feynman’s ladder network (see [15]), but has ground
at infinity.

Theorem 2.5.2 is applicable in this case only in the right half-plane {Re A > 0}. In
this subsection we will analyze the behavior of the sequence of the effective admit-
tances for the exhausted networks in the whole plane and compare our calculations
with the result stated by Richard Feynman in [15].

1
This network can be exhausted by finite auS-networks (see Subsection 2.2.4, o = IR
B = CX\), whose effective admittances by (2.2.36) and (2.2.37) are
2n—1
if p=—4
LAn 9y 1 /’L 9y
Po(N) = not defined, if A = 0,
2n—1
1 -1
POA(N) = Wi+ 1) (W ),otherwise,
A (07— 1)
where ;1 = LCA? and 1); is any root of the equation
P2 — (2+LON) 9y +1=0. (2.5.6)

Let us analyze the sequence {P57(A\)}, n — .

Since 9 is any root of the quadratic equation (2.5.6), we can assume, without loss
of generality, that [i1| < 1 < |¢)2|. Note that then {733'8 (A} has limit if and only if
1 -

L\

4
Claim 2.5.8. Let A € C\ {0}, \? ~Ic Then the condition |¢1]| = || =1

|t1]| < 1. This limit is equal to

4
f and only if \? ———.,0).
occurs if and only if A\* € < o 0)
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Proof. The proof follows the same outline as the proof of Claim 2.5.7. [
Therefore, f reC\ |—iy/-2 i A it
erefore, for any W e\ 1o | We can write
LCN?
(N =1+ + AE(N), (2.5.7)
202 )\2
where () is the square root of LC' + , such that |y ()] < 1.
L2C2%)\? .
Let us denote v = LC + . Let us consider v € C\ (—icc,0), i.e. v = re',
o € —g, 37% in a polar coordinates. Then there are two continuous functions

&1, &9, which give square roots of +:

@
a(y) = vre 2,6(7) = —&(7)

(see Figure 2.30).

N Im N Im

N '{l \\

N é N
N ‘ N
N 2 N

Figure 2.30: The images of £&; and &

Since
20122 2,12 : 2
N LC’—}—LC)\ :LC’—i—LC (Re;\l—i-zlm)\)
2,12 2 _ 12,12 2 2012
—LC—i—LC (ReX) 4LC’ (Im ) +iL C (Re;)\)(lm)\),

& (y(N)) and &(y(N)) are defined for all A € C \ A, where

2 2
T {1+ LC (Re\) . LC (Im \)

=0and (Re)) (Im)) < O},
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see Figure 2.31.

Figure 2.31: The domain of & 2(y(\))

Since the functions

LON? LCN?

+ A1 (N)

‘1—1—

and ‘1 + + )\52()\)‘

are continuous on A, the choice of the function & (\) or &(\) in (2.5.7), can not
change inside the domains

[ 4 [ 4
_ 2y 1.2 = 2y 1.2 &
Ql—{Re A—Im" A > LC,ReA>O}U{Re A—Im" )\ < LC,Im)\>0}

and

[ 4 [ 4
_ 2y 2 _ 2y 2 _
Qo = {Re A—Im* X > —LC,Re)\<O}U{Re A—Im" )\ < —LC,Im)\<0}

(see Figure 2.32).
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Sh Im A
0
S
Sy —
LC
Re A
/4
—1 —_— =~
LC S
S)z \\\

Figure 2.32: The domains £ and Q9

Taking A = 2 € Q; we have
LCON?

1+ A (YN)| = |14 2LC + 26 (LC + L2C?)| = ‘1 +2LC +2V/LC + L202] > 1

Therefore,

LON?

P1i(A) =1+ + A (v(N), A € Q.

In the same way, taking A = —2 € {2y we obtain

LCO)?

'1 + + )\51(7()\))’ = |1+ 2LC — 26, (LC + L2C?)| = ]1 +2LC —2V/LC + LQC2’ <1.

Therefore,

2
¢1()\)=1+LO>\

+ AL (Y(N), A € Qo

Therefore, we can calculate the effective admittance of the infinite network for any

AeC\ (AU —i\/%,i“% > as
Cx  &L(v(N)
LA Cx  &(v(A
_7 - T’AGQQ.

The effective admittance for the A € A we can calculate, considering another cut of
the plane . Moreover, since the cut (—ioco,0) has been chosen arbitrary, the limits
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of the effective admittances from the both sides of the curves A will coincide and
give the required quantity.

Therefore, we can calculate the effective admittance of the infinite network for any

/4 )4
)\E(C\—Z E,Z ﬁ

A natural question is whether the right and left limits of the effective admittance (or

4 4 o .
of the &1(A), &2(N)) at the segment [—Z ok ﬁ] coincide (see Figure 2.33).

The answer is negative.

Figure 2.33: The limits of £ () and & ()

) 4 |4
Indeed,let)\—e—i-zw,1>>6>O,w€(— 7l m),)\te.Then

. L2C? ,L202
y(e+iw) = LC + ; (62—w2)+7, e
and
lim P()) = lim <_ Cle+iw)  &(y(e+ zw)))
A—+iw e—0 2 L

2.5.8
_Ciw [0 C% o

2 + L 4 7
since Rey > 0, |Im~| < 1 provides Re&; < 0.

. [ 4 |4
Let A\=—ec+iw, 1 >e>0,weE (— i7ek E),)\EQQ. Then

L2 2 L2 2
40 (62—w2 —1 20

Y(—e+iw) = LC +

ew
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and

(_C(—e+iw) 51(7(—6+W)))

since Rey > 0, |Im~| < 1 provides Re&; > 0.

The limit (2.5.8) coincides with the one, stated by R. Feynman in [15]. Indeed, by
[15, p. 22-13] we have the effective admittance

1 1 _iwL/2—\/(L/C) — (w2L?/4)

"7 iwL/2+\/(L)C) — (WPL2/4) (wL/2)? —((L/C) — (w2L?/4))

¢ (wk i) - Ciw O O
<2 - (L/C)—(wL/4)>——2 I e

L

This corresponds to the ideas in [1] and in [39] to calculate the effective impedance
as right half-plane limit. Physically it makes sense, since the real resistance in any
part of a physical network is always greater than zero. Unfortunately, as one can see
in Example 2.5.5, the right half-plane limit does not necessarily coincide with the
effective admittance at the point, provided by Definition 2.5.1 (look at the points
+7 in Example 2.5.5).



CHAPTER 3

Effective impedance of networks
over an ordered field

A physical electrical network with impedances can contain three types of passive
elements:

e resistor, whose impedance is R € [0, 00),

e inductor (coil), whose impedance is Liw, L € [0, 00),
. . . D
e capacitor, whose impedance is —, D € [0, c0),
w

where w > 0 is the frequency of an alternating current, i is the imaginary unit (see
[14] and Appendix C).

If we denote A\ = iw (see [2], [7]), then the impedance of the edge xy of a network is

) D D
Zoy = Ray + Lyyiw + =% = Ryy + Loy A + —2,
iw A
where Ry, Lyy, Dgy > 0 and Ryy + Lyy + Dygy # 0.

Therefore, the admittance of an edge

1 A
Zoy  LayA2+ Rayh+ Doy

Pay = s Luys Ryyy Dy > 0, Ly + Ry +Dyy # 0. (3.0.1)

can be considered as an element of the ordered field (R()\), =) of rational functions
with real coefficients (see [37]). This ordered field is non-Archimedean. Its smallest
extension, which is both real-closed and complete in the order topology is the Levi-
Civita field R (see e.g. [30]). See also Appendix B.

In this chapter we introduce and consider a more general concept of a network over
an arbitrary ordered field.

In Section 3.1 we introduce a notion of a network over an ordered field K (see
Appendix B for more details about ordered fields). In Section 3.2 we prove that
the maximum principle holds for the weighted Laplace operator with weights from
K, which allows us to solve uniquely the discrete boundary value Dirichlet problem
over K. Therefore, we define an effective admittance of a network as an element of
K. Then we investigate properties of the effective admittance and give examples.



76 Chapter 3. Effective impedance of networks over an ordered field

For the Archimedean field (R, >) the effective admittance of infinite network is de-
fined as the limit of the decreasing sequence {P, },-; of partial effective admittances
(i.e the effective admittances of the exhausted finite networks), since the admittance
is this case is just capacitance (see [13], [18], [32]). In Section 3.3 we prove the mono-
tonicity of the sequence {P,},~, for any ordered field (Theorem 3.3.1). Then we
consider several examples of infinite networks over the Levi-Civita field R to show,

that the monotonicity does not imply convergence in the case of a non-Archimedean
field.

In Section 3.4 we show some relations between networks over C, introduced in
Chapter 2, and networks over an ordered field, discussed in this chapter.

This chapter is based on [24] and [26].

3.1 Settings, assumptions and definitions

In this section we remind some definitions from theory of ordered fields (see also
Appendix B), introduce notations and define a network over an ordered field.

Let (IC,>) be an arbitrary ordered field (see Definition B.1.1). We say that k € K
is positive if k = 0. For kq, ko € K we will write

ki = kQ, if k1 = ko or k1 = ko.

Moreover, we will write

k1 < ko, if ko = k3

and
k1 = kQ, if k1 < ko or k1 = k.

Definition 3.1.1. [6, p. A.VI.21] Define in R(\) an order “ =" as follows: for any
rational function
b AR + -+ b + bo
fO) =0 1
Ay AN 4 -+ di A+ do

with by, # 0,d,, # 0, write

€ R())

F(A) =0, ifs—’“>o

and
SO = g\, if fF(A) —g(A) = 0.

Statement 3.1.2. (see [6, p. A.VI.21], [37, pp. 231-234]) (R(\), ) is an ordered
field.
Remark 3.1.3. The field (R(A),>) is non-Archimedean. Indeed, A\ > n for any
neNien=14+---4+1.

—_——

n
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The admittance p,y in the form (3.0.1) is, obviously, a positive element of R(\).

Further in this section the definitions will be given for an arbitrary ordered field
(K, >).

Definition 3.1.4. Let (V, E) be a connected locally finite graph, where V' is a set of
vertices and E is a set of (unoriented) edges (see Definition A.0.1). Let p: E — K
be a positive function (i.e. for every xy € E, pyy > 0 in K). Let us extend pgy to
all pairs x,y € V' by setting pgy = 0 if xy is not an edge (also py, =0).

Then a network over the ordered field IC is a structure
I'= (V7 P, aOaB>7

where ag € V., B C V is not empty, and ag ¢ B. We will denote by By = B U {ap}
the set of boundary vertices.

1
The function pgy is called admittance or weight. The function zy, = — is called

) Pxy
impedance.

The weight p,, gives rise to a function on vertices as follows:

,O(:L’) = Zpazya (3.1.1)
Yy

where the notation ) means ) . Then p(z) is called the weight of a vertex x. By
Y yev
properties of an ordered field, we have p(z) > 0 for any =z € V.

By |V| we will denote the cardinality of a set V. If |[V| < oo the network is called
finite. Otherwise, it is called infinite.

Definition 3.1.5. For any function f : V — K the weighted Laplace operator A,
is defined as

Apf@) =D (FW) = F@)pry = > (Vayf)pay,

Y Y

where
vzyf = f(y) - f(l’)

is the difference operator.

In this chapter we will write network instead metwork over an ordered field for
brievity.

3.2 Finite networks over an ordered field

In this section we assume that I' = (V, p, ag, B) is a finite network over an ordered
field (K, ). By Kirchhoft’s complex law and Ohm’s complex law (see Appendix
C) the complex voltages in the network, where all the nodes b € B are grounded
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and at the node ag an external periodic voltage with the amplitude 1 and frequency
w = —i\ € R is maintained, satisfy the following linear system:

Apv(xz) =0on V \ By,
v(ag) =1,
v(x) =0 on B.

Therefore, this system, as a boundary value Dirichlet problem, is also satisfied over
the field R(A). We consider more general the Dirichlet problem (3.2.1) over an
ordered field . We prove the maximum/minimum principle (Lemma 3.2.2) and
uniqueness of the solution of the Dirichlet problem (Theorem 3.2.1). Then we in-
troduce notions of effective admittance and effective impedance for a network over
an ordered field (Definition 3.2.4). Moreover, we prove Green’s formula (Theorem
3.2.5) and Dirichlet /Thomson’s principle (Theorem 3.2.8). The proofs are analogous
to the case K = R (see [17] and [23]). In Subsection 3.2.3 we give several examples
of finite networks over the ordered field R(A).

3.2.1 Definition of the effective impedance and main results

Let I' = (V, p, ap, B) be a finite network over an ordered filed K, By = B U {ap}.
Theorem 3.2.1. The following Dirichlet problem:

Ayv(xz) =0 on V' \ By,
v(ag) =1, (3.2.1)
v(z) =0 on B.

where v : V. — K is an unknown function, has always a unique solution over IC.

The key point for the proof of Theorem 3.2.1 is the following lemma.
Lemma 3.2.2 (A maximum/minimum principle). Let W be a non-empty subset of
V', such that V'\ W is also non-empty. Then, for any function v : V. — K, that
satisfies Ayu(x) = 0 (i.e. u is subharmonic) on V' \ W, we have
maxu < maxu (3.2.2)
VAW W
and for any function u : V. — K, that satisfies Ayu(x) <0 (i.e. u is superharmonic)

on V\ W, we have

min » = min u. (3.2.3)
VAW W

Proof. Tt is enough to proof the first claim (then the second claim follows by changing
u to —u). Set

M = maxu,
V\W

and assume, from the contrary, that M > maxy, u. Let us consider the set

S={zxeV ulx)=M}.
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Claim 1. If x € S, then all neighbors of x also belong to S.

Clearly, S C V\ W and S is non-empty. Hence, for any z € S we have Aju(x) = 0
which can be rewritten in the form

u(z) =< Z Pay u(y). (3.2.4)

S P()

By properties of positive elements, we have

P2y 0 for any y ~ x.
p(z)
Also, for any y € V' we have u(y) = M by the definition of maximum. Therefore,
Py Pzy .
u(y) = M, if u(y) = M, 3.2.5
o)W M ) (329
Py Pzy .
and u(y) < M, if u(y) < M, 3.2.6
o)W iy M ) (320

where the last line is true by properties of positive elements. If there exist yg ~ x
such that u(yg) < M, then, summing up all the equalities (3.2.5) and inequalities

(3.2.6), we obtain ) )
> p(x)u(y) <> p(x)M. (3.2.7)

y~w y~z

But

Pay = = ulxr

therefore, (3.2.7) is a contradiction with (3.2.4).

Claim 2. Let S be a non-empty set of vertices of a connected graph (V,E) such that
x € S implies that all neighbours of x belong to S. Then S =V.

Indeed, let x € S and y be any other vertex. Then by the definition of connected
graph, there is a path {z}}_, between x and y, that is,

T=Tog~YT] ~YTyg~ " ~Tp=1Y.

Since xg € S and x1 ~ g, we obtain x1 € S. Since z9 ~ r1, we obtain z9 € S. By
induction, we conclude that all zy € S, whence y € S.

It follows from two claims that set .S must coincide with V', which is not possible
since u(x) < M for any x € W. This contradiction shows that M < maxy u. O

Proof of the Theorem 3.2.1. Let us first proof the uniqueness. If we have two solu-
tions v1 and vy of (3.2.1), then the difference u = v; — v satisfies the conditions
{Apu(x) =0on V\ By,

u(z) = 0 on By, (3.28)
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and, by Lemma 3.2.2

0 = maxwu >~ maxu >~ min v >~ minu = 0,
Bo V\Bo V\Bo By

whence, u = 0 since u|g = 0.

Let us now prove the existence of a solution of (3.2.1). For any z € V'\ By, rewrite
the equation A,v(z) = 0 in the form

> Tul) —v() == 3 Tew) (3.2.9)

yeV\Bo P be By p(x)

Let us denote by F the set of all functions v on V'\ By with values in K™, where
m = |V| — |Bg|. Then the left hand side of (3.2.9) can be regarded as an operator
in this space; let us denote it by Lv, that is

Loz) = Y Poy) —o(a), (3.2.10)

yeV\Bg p(:E)

for all z € V'\ By. Rewrite the equation (3.2.9) in the form Lv = h, where h is the
right hand side of (3.2.9), which is a given function on V' \ By. Note that F is a
linear space over the field K. Since the family {1(;)}.ev\ B, of indicator functions
form a basis in F, we obtain that dim F = m < oco. Hence, the operator L : F — F
is a linear operator in a finitely dimensional space, and the first part of the proof
shows that Lv = 0 implies v = 0 (indeed, just set v(b) = 0 for any b € By in (3.2.9)),
that is, the operator L is injective. By Linear Algebra, any injective operator acting
in the spaces of equal dimensions, must be bijective. Hence, for any h € F (in

. Pxb Pxag . . . .
particular, for h(z) = — > v(b) = — ), there is a solution, which finishes
beB, P(T) p(x)
the proof. O

Corollary 3.2.3. For the solution v : V — K of (3.2.1) the following inequality
Ok < v(z) < 1 (3.2.11)

is true for any x € V.
Proof. Apply Lemma 3.2.2 for W = B,. O

Now we can define the effective admittance of a network over an ordered field.
Definition 3.2.4. Let v be the solution of the Dirichlet problem (3.2.1) for the
network. Then define the effective admittance by

P = Z(l — 0(2)) pzag (3.2.12)

If P # 0, then we define the effective impedance by

1 1

Zznguﬂmmm’
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Since by Theorem 3.2.1 the Dirichlet problem (3.2.1) has exactly one solution over
the field K, the effective admittance is always well-defined as an element of K.

Moreover, by (3.2.11) we have P = 0 and, hence, if P # 0, then Z > 0.

Theorem 3.2.5 (Green’s formula over an ordered field). Let I' be a finite network
over an ordered field IC with the vertex set V, and let W be a non-empty subset of
V. Then, for any two functions f,g:V — IC,

Z Apf(gc)g(x) = _% Z (V xyf zyg Pzy + Z Z xyf /O:cy

zeW zyeWw zeW yeV\W
(3.2.13)
If W =V, then the last term in (3.2.13) vanishes, and we obtain
S A f@)g() = 5 S (Veu ) (Var)rey (3:214)
zeV z,yeV
Proof.
ST A f@)g@) =D | S (FW) = f(2))pay | 9(@)
xzeW zeW \yeV
= Z Z )9() pay
zeW yeV
=D > ()~ F@)g@)pay + > Y (FW) = F(@)g(x)pay
zeW yeW xeW yeV\W
= Z Z (f(fv) - f pmy + Z Z acyf pmy>
yeWw zeW €W yeV\W

where in the last line we have switched notation of the variables z and y in the first
sum. Adding together the last two lines and dividing by 2 (it is possible, since any
ordered field has characteristic 0, see e.g. [37]), we obtain

Z Apf(x)g = 3 Z Z ;ryf ;Byg Pxy + Z Z acyf pzy7

zeW :z:EW yew zeW yeV\W
which was to be proved. O

Corollary 3.2.6. For any function f:V — K,

> Ay f(x)=0. (3.2.15)

zeV

Proof. Apply (3.2.14) for g = 1. O
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Lemma 3.2.7. For any network we have

P =—Apw(ag) = > Apu(b), (3.2.16)
beB

where v is the solution of the Dirichlet problem (3.2.1).

Proof. Using v(ag) = 1, we obtain

Ap(a) = 3 (0(@) = v(@))poay = 3. (0(@) ~ Dpuge = —P. (3.2.17)

T:x~ag T:x~ag

The second equality in (3.2.16) follows from (3.2.15), since v is the solution of the
Dirichlet problem (3.2.1). O

Theorem 3.2.8 (Conservation of energy, Dirichlet/Thomson’s principle). Let v be
the solution of the Dirichlet problem (3.2.1) for network T' over the ordered field K.
Then

- Z Viy¥)2pey = P. (3.2.18)

z,yeV

Morover, for any other function f :V — K such that f(ag) =1 and f|g =0, the
following inequality holds:

9 Z inU Pwy = % Z (v:cyf)szy (3.2.19)

z,yeV z,yeV

We will call the equality (3.2.18) conservation of energy (similarly to the real case,
see [18, p. §|).

The inequality (3.2.19) states the Dirichlet/Thomson’s principle (see [18, p. 9], [23,
p. 121], [32, p. 29]), that the solution of the Dirichlet problem minimizes the energy.

Proof. Applying (3.2.14) to the left hand side of (3.2.18) we obtain

= Z ;tyv pmy = - Z Apv(x)v(x)

:v yev zeV
Z Ayv(z)v(x) — Apv(ag)v ZAPU
z€V\ By beB
= _APU(GO)’

since v is the solution of (3.2.1). The statement (3.2.18) is proved due to Lemma
3.2.7.
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Let g = f —wv. Then ¢(b) = 0 for any b € By. Therefore,

1 1
- Z Vayf)pey =5 D (Vay(g+0) ey = 5 D (Vayg + Vayv)*pay
z,yeV z,yeVv z,yeV
1
=5 3 (Va9 + 2V 9) (Vo) + (Tay0))py
z,yeV
1
25 Z (vmyv ny+ Z xyg ny+ Z zyv a:yg)P:ry»
z,yeV z,yeV x,yeV

where the last term vanishes by Green’s formula (3.2.14), since g(b) = 0 for any
b € By and v is the solution of the Dirichlet problem (3.2.1), and the second term
is greater then zero whenever g # 0. Therefore, (3.2.19) is proved and an equality
is attained if and only if f = v. O

3.2.2 Basic properties

In this subsection we present some transforms of a finite network, which do not
change the solution of the Dirichlet problem (3.2.1) nor the effective admittance
of the network. Particularly we prove that some known physical transforms (i.e.
star-mesh transform, ¥ — A transform, series law) follow from Gaussian elimination
method for the Dirichlet problem. Moreover, edges of networks have positive weights
after these transforms.

Theorem 3.2.9 (Star-mesh transform over an ordered field). Let I' = (V, p, ag, B)
be a finite network over an ordered field KC, |V| =n, By = BU{ap}, and 1, ..., 2y €
V, 3 <m <n, are such that

® I gBO;

o yotua forally e V\{xe,...,zn},

If one removes the vertex x1, edges x1x;,1 = 2, m and change the admittances of the
edges x;x5,1,j = 2,m,i # j as follows:

Pziz; Prix;

VIR (3.2.20)

ﬁxix]- = Pzz; +

not changing the other admittances, then for the new network the solution of the
Dirichlet problem (3.2.1) for all the vertices will be the same as the solution of the
Dirichlet problem on the original network at corresponding vertices.
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T3 T3

x2 Zq T2 Iy

X7 Zs T Is

Ze Ze
Figure 3.1: Star-mesh transform over an ordered field for m =7
Proof. Without loss of generality we can assume that z1,...,x; € By, where [ =

m — |{z1,...,Zm} N Bo|. Let k = |B|. Then the Dirichlet problem (3.2.1) for the
network I' can be rewritten in a matrix form

Av =D,

where

[ p(x1) — Do — Pz, 0 0 1

—Pxiz2 p(x2) e ~Pzax; “Pzoxm i1 cee “Pxoxp_k—1
A= —Pziz; —Pzoxy ce p(l‘l) “Pzizmi1 R TPz )
0 TProxmir o0 T Pzmmgr P(Tmt1) s T P11
| 0 “Proxn_k—1 - TPrwp_k_1 T PTmpiTp_po1 v P(Tn—k—1)
U= [U($1), U('xQ)a s ,’U(ﬂl’l), U(xm+1)7 s av(wn—k‘—l)]Ta
and
b= [paoz1 y Pagxas - - - 7pa()xl)pa()50m+17 R 7pa0xn_k_1]T7

since y % zq for all y € V\ {z2,...,zn}, v(ag) =1, v|g =0.

We will show, that the star-mesh transform is an application of Gaussian elimination
method for the first row. Indeed, applying Gaussian elimination method for the first
row of the augmented matrix A = [A|b] we obtain the matrix A =

B 1 _ Prizs _ Pz, 0 0 Pagz1
p(x1) p(x1) p(1)
0 P* (x2) s —Pzoxzy —Pzozmi1 B “Proxp_g_1 PZOm
0 _:522961 s p* (xl) Py s TP 1 onxl
0 “Proxmyr o T PTTman p(xm+1) coo T Pzmi1zn—k—1 | PaoTm+1
L 0 —Paoay oy o TPuma k1 T Prmsiza_ga - P(Tn—k-1) Paozy, -1 |
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since p(z1) # 0, where

2
* Py * Pziz;Paoz1 . 57
x;) = p(x;) — —— and = ,+————— forall i =2,1
P ( l) p( 1) p(xl) pao:vz Paoz p(flfl)

and pg,.; as in (3.2.20).

Note that for all 7+ = 2,1

m m
(i) =p(@i) = pave; = Y Priay + D Pria,
=2 =2

J#i J#i

m m
> 3 Parwi P

:p(xi) — Pxix; — Px;x; + <p$¢$]- + e 11963)
j=2 =2

— p(r1)
J#i J#i

m
Paiz;Priz;
~pla) = pa + Y L

Jj=2
JF

m
Pziz;
pla1) z;p
]_
J#

m

o ,05171.171' pxlfl'i
_p(x’b) — Pzxiz; + p($1) ZpJHIj - p($1)px1xz

2
Pxix; Pziz;
=plx;) — T+ T) — ———<

IO( ’L) pxlﬂh P(l‘l)p( 1) p($1)

:p(l'i) = Pzyaz; +

=2

2
pmlzi

o) 0

=p(z;) —

. Priz; Paos: ﬁaoww if ag € {wg,...,xm}
paori = paoxi + =

p(1) Paoz;» Otherwise, since then pg ., = 0.
Hence, A=
r Pzixo Pzya, Pagzy
1 — - - 0 - 0 —
plar) p(x1) p(z1)
0 p(fL‘g) s —Pzox; “PzoTm1 s “Pzox,_j_1 PZOM
0 — Py cee p(x1) “PxiTmt1 e “Prixn_p_1 PZOxl
0 “Proxmi1 s —Pziz 41 p(:Eerl) cor T PTm 1Tk Paozym41
L 0 “Prozy_p—1 - TPTEp_p—1 T PTmg1Taop—1 - p(xn*kfl) Paozp_—1 |

Therefore, we can eliminate the variable v(z;) from the Dirichlet problem, changing
admittances as in the statement of the theorem. O
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Corollary 3.2.10. Under the star-mesh transform of the network the effective ad-
mittance does not change.
Proof. In the proof we will use the notations from the proof of the Theorem 3.2.9.

The case {x1,...,Tm} N By = 0 is trivial. The cases, when {z1,...,2,} N B =0
or {z1,...,xm} N{ap} = 0 are obvious, due to (3.2.16).

Otherwise, we can assume, without loss of generality, that x,,, = ag. Then, denoting
the effective admittance of the new network by P, we have

P = Z (1- U(x))ano

rF#ag
m—1
=(1 = v(21))pzra0 + D (1= 0(@))pzia0 + D (1= 0(2))paa,
=2 x{z1,...xm}
_ m—1 m—1
=P - Z (1 = v(:))Pziao + (1 = v(21)) paran + Z (1 = v(2i)) pian
=2 i=2
» m—1
=P — > (1 v(@) Z0PLL (1 — (1)) g
=2 p(wl)
> S p = p
_’P p 1 _ ’U([E ) T1T; + 1 _ ’U(x 14 _ xr1an p
e 2 () 2 ) play) ) P
~ m—1 p m—1 p m—1 P o
:7) p XT1X4 o ’U( ) XT1X4 + 1 o ’U(:I/' ) 124 o xr1a0
r1aog <12 p(ﬂ?l) — T p(l‘l) — (2 p(l'l) p(l‘l) T1a0
plz1) p = = ) o
g 1 T1Tm r1x; T12; T1a0
=P—-p - - v(x;) S+ 1 v(x;) L —
o (ﬂ(ml) pla1) ; Y plan) S p(er)  pla) )T
_p
since
- : p p =P p
p(xl) = p and v(:cl) _ v($) 124 + Tia0 _ ’U(x) 125 + z1a0
; Z Uple) T plan) S plen) T p(a)

(see the first line of A and note that v(zj) =0forall j =j+1,m—1and ap =
Tim)- O

Series law and Y — A transform are particular cases of a star-mesh transform. Since
multigraphs are not allowed in this thesis, we will use a modification of parallel law
and refer to it as parallel-series law.

Corollary 3.2.11 (Series law over an ordered field). Let I' = (V, p, ag, B) be a finite
network over an ordered field, By = BU{ap}. Let a,b,c € V are such, that
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e b ¢ By,
e axtc,a~b b~e,
e byt forallx e V\{a,c}.

If one removes the vertex b, edges ab, bc and add the edge ac with the admittance

~ __PabPbe

Pac Pab + Poe’
not changing other admittances, then for the new network the solution of the Dirich-
let problem (3.2.1) for all the vertices will be the same as the solution of the Dirichlet
problem on the original network at corresponding vertices. The effective admittance
of the new network coincides with the effective admittance of the original one.
Remark 3.2.12. The corresponding equation for impedances is then

Eac = Zab t+ Zbes

which corresponds to the well-known physical series law.

a Zab b Zbe c a 5@0 = Zab t Zbe

e

Figure 3.2: Series law over an ordered field

Proof. Apply Theorem 3.2.9 and Corollary 3.2.10 (x1 = b) for the case m = 3 and
Pac = 0. O

Corollary 3.2.13 (Parallel-series law over an ordered field). Let I' = (V, p, ag, B)
be a finite network over an ordered field, By = B U {ag}.
Let a,b,c € V are such, that

e b¢ By,
e a~bb~c,an~c,
o bt forallx € V\{a,c}.

If one removes the vertex b, edges ab, bc and add the edge ac with the admittance

not changing other admittances, then for the new network the solution of the Dirich-
let problem (3.2.1) for all the vertices will be the same as the solution of the Dirichlet
problem on the original network for corresponding vertices. The effective admittance
of the new network coincides with the effective admittance of the original one.
Remark 3.2.14. The corresponding equation for the impedances is then

11 1

Zac Zab + Zbe Zac

which corresponds to an application of the physical series law and then an applica-
tion of the physical parallel law.
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a Zac

[N}

Figure 3.3: Parallel-series law over an ordered field

Proof. Apply Theorem 3.2.9 and Corollary 3.2.10 (z; = b) for the case m =3. O

Theorem 3.2.15 (Y — A transform over an ordered field). Let I' = (V, p, ag, B) be
a finite network, By = BU{ao}. Let a,b,c,d € V are such, that

o dQBQ,
e d~a,d~b,d~c,
o dotx forallxz € V\{a,b,c}.

If one removes the vertex d, edges da,db,dc and set

~ PdaPdb
Pab =—————— + Pab,
" pda + pav + Pdc ¢
~ PdbPdc
Poe =——————— + Pbe 3.2.21
“ " pda + pav + Pac ¢ ( )

~ PdaPdec

p(lC - + pam

Pda + Pdb + Pdc

not changing other admittances, then for the new network the solution of the Dirich-
let problem (3.2.1) for all the vertices will be the same as the solution of the Dirichlet
problem on the original network for the corresponding vertices. The effective admit-
tance of the new network coincides with the effective admittance of the original one.
Remark 3.2.16. The corresponding equalities for the impedances are

1 Zde n 1
~ = )
Zab  ZdaZdb T ZdbZde T ZdaZde  Zab
1 2d 1
— = = + —, (3.2.22)
Zbe  ZdaZdb t ZdbZdc t ZdaZde  Zbe
1 Zdb 1

Zac  ZdaZdb + ZdbZde + ZdaZde  Zac

From the physical point of view, if pap, Ppe, Pac are all equal to zero, then it is just
Y — A transform, otherwise, it is Y — A transform and the parallel law.
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Rac Eac

Figure 3.4: Y — A transform over an ordered field

Proof. Theorem 3.2.9 and Corollary 3.2.10 (z; = d) for the case m = 4. O

The Y — A transform is invertible. In general, it is not the case for a star-mesh
transform.

Theorem 3.2.17 (A — Y transform over an ordered field). Let T' = (V, p, ag, B) be
a finite network and let a,b,c € V are such, that a ~ b,b ~ ¢, and a ~ c. If one add
a verter d and edges da,db, dc setting

_ ﬁacﬁbc + ﬁacﬁab + ﬁabﬁbc

Pda
Pbe
_ ﬁacﬁbc + ﬁacﬁab + ﬁabﬁbc
Pdb = ~ )
Pac
_ ﬁacﬁbc —+ ﬁacﬁab + ﬁabﬁbc
Pdc = ~ ’
Pab

and remove the edges ab, bc, ac not changing other admittances, then for the new
network

I'= (VU {d}apv CL(],B),

the solution of the Dirichlet problem (3.2.1) for any vertex in V will be the same as
the solution of the Dirichlet problem on the original network for the corresponding
vertex. Moreover, the effective admittance does not change under this transform.
Remark 3.2.18. The corresponding equalities for the impedances are

Rda = = zafzzac =
Zab T Zbe + Zac
Zdp = %,
Zab  Zbe + Zac
Z;cgac
Rde =

zab + zbc + gac
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Zdb

Zda Zdc

leC

Figure 3.5: A — Y transform over an ordered field

Proof. To prove the theorem it is enough to express pqq, pap and pge from (3.2.21),
assuming pgp = 0, ppe = 0, and pgc = 0. Summing up the inverses of all three
equations one obtains

1 1 1 (Pad + Pod + Ped)’

— +t =+t = =
Pab Pbe Pac PdaPdbPdc

Since both sides are strictly positive, the last equation is equivalent to

ﬁabﬁbcﬁac _ PdaPdbPdc (3223)

5ab)5bc + ﬁbcﬁac + 5abﬁac (pad + Pbd + pcd)2

Multiplying the both sides of (3.2.23) by

1 (Pad + Pod + Ped)?

ﬁabﬁac P?laﬂdbpdc

which follows from (3.2.21), we get

ﬁbc 1

ﬁabﬁbc + ﬁbcﬁac + ﬁabﬁac - Pda .

Then the equation for pg, follows. To obtain the equations for pg, and pg. one

1 1
should multiply (3.2.23) by ——— and ——— respectively.
PabPbe PacPbc

The fact that effective impedance and effective admittance do not change follows
from Theorem 3.2.15. O

Remark 3.2.19. All described in this section transforms preserve the positivity of
admittances and impedances on the edges.

3.2.3 Examples of finite networks over the ordered field R()\)

Example 3.2.20 (Simple network over R(A)). Let us consider a network as at
Figure 3.6, ag = 1, B = {0}, where the weights are considered as elements of R(\).
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Figure 3.6: Simple network over R(\)

The Dirichlet problem for this network is

(v(0) ; v(2) , (@) ; v(2) _ 0.
(v(0) = v(3))A + (v(1) = v(3))A =0,
v(0) =0,

v(l) =1.

The determinant of this linear system is
D(\) = 4.
The solution of the Dirichlet problem is
v = (v(0),v(1),v(2),v(3)) = <0, 1, %, ;)

and the effective admittance is

A2 +1

PN = %u@) +w(3) = 2o

Note that the effective admittance can be also calculated using series and parallel-
series laws (Corollaries 3.2.11 and 3.2.13).

Example 3.2.21 (Network over R(\)). Let us consider the finite network over R(\)
as at Figure 3.7 with a9 = 1, B = {0}.
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Figure 3.7: Network over R(\)

The Dirichlet problem for this network is

0) —v(2
WLV 4 (1) — o(@)A + (0(3) — v(2)) =
1) —v(3
(w(0) ~ v+ ) i) a3y =,
1) —wv4
(v(0) ~ vy + D) g
v(0) =0,
v(l) = 1.
The determinant of this system is
_ __ (L2 2 1
D =D\ = (/\2 + 32422+ > <>\+ A)
1
= - m A DN 1
and the solution of the Dirichlet problem is
(v(0) = 0,
v(l) =1,
A
=y
1
v(3) = TN
()=
YT
Then the effective admittance is
XA+

PN = %v(Z) + Av(3) + Av(4) = A2 41

(3.2.24)
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Example 3.2.22 (One more network over R()\)). Let us consider the finite network
over R(A) as at Figure 3.8 with a9 = 2, B = {0}.

1

Figure 3.8: One more network over R(\)

The Dirichlet problem is as follows:

(0(0) — w())A + TE 2 <,
1
(v(0) = v(3)) + (v(2) —vB)A+ 1~ 1) =0,
v(0) =0,
(v(2) = 1.
The determinant of this system is
1
D =D\ = ﬁw +1)2.
The solution of the Dirichlet problem is
1 A —A+1

v(l) = mﬂ}(?’) = VI

and the effective admittance is

3.3 Effective admittance of infinite networks over an or-
dered field

In this section we consider infinite networks over an ordered field. In Subsection
3.3.1 we generalize the concept of effective admittance for infinite networks (see
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e.g. [18], [32]) to the case of an ordered field. Unfortunately, in the case of non-
Archimedean field the effective admittance can not be defined as a limit of partial
effective admittances for any infinite network even in the case of Cauchy complete
field (see Subsection 3.3.2 for the examples).

3.3.1 Infinite networks with zero potential at infinity

Let I' = (V, p, ag, B) be an infinite network over an ordered field (K, ).

Let dist (z,y) be the graph distance on V, that is, the minimal value of n such that
there exists a path {z}}_, connecting z and y, that is,

T =Ty~ T~ ...~ Ty =1.

Let us consider the sequence of finite graphs (V, ply, .y, ), where
Vo = {z € V | dist(ag,z) < n},neN.
We denote by
oV, = {z € V | dist(ap, z) = n}
the boundary of the graph (Vy,, ply; . ). Note that V11 = 0V, UV,
Let us denote B,, = BNV,. Let

Fn = (VTL7 p|Vn><Vn 7a07BTL UaVn)an eN

Then {I',}2°, is the sequence of finite networks exzhausted the infinite network I

This is an analogue of the approach to infinite networks with real weights in [18]
and [32].

Let us consider the Dirichlet problem (3.2.1) on each I'y,:

> WM (y) = v (@) pay = 0 on V, \ (0V, U B U{ag}),

yiy~x
v™(z) =0 on 8V, U By, (3.3.1)
o™ (ag) = 1.
Let us denote by P, the effective admittance of I',.
Theorem 3.3.1. For any infinite network over (IC,>),
Pn+1 = Pn- (332)
Proof. By Dirichlet/Thomson’s principle we have
1
Pus1 =5 > (Vayl)pry (3.3.3)

z,y€Vn4+1
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for any f: Viy1 — K such that f(ao) =1, floy,,,uB,,, =0
Since (Vp41 \ OViy1) = Vi, and By NV, = By, the inequality (3.3.3) is true for

fa) = o™ (z), if x € Vy,
0, if 2 € OV,

where v(™ is the solution of (3.3.1) for T',,. Then

1 1 1
) Z (V:vyf)zpacy 25 Z (nyf)gﬂxy+§ Z (waf)Qpry

z,YEVn41 z,y€Vn z,y€0Vn+1
1
z,y€Vn

where the last equality is true by conservation of energy (3.2.18). Together with
(3.3.3), it gives us (3.3.2). O

Remark 3.3.2. Even in a Cauchy complete non-Archimedean ordered field inequal-
ities (3.3.2) for all n € N do not imply, that the sequence {P,} 2, converges.
Definition 3.3.3. If for a given infinite network I' the limit of effective admittances
of the exhausted finite networks exists in KC, we refer to this limit as the effective
admittance of the network I' (with zero potential at infinity) and denote it by P.

3.3.2 Examples: ladder networks over the Levi-Civita field

[eS)
n=1

admittances of finite networks exhausted the ladder network (a/-network) as at
Figure 3.9 (o, 8 € K, a, 8 > 0).

In this subsection we investigate the behaviour of the sequence {Py’ A 120, of effective

1 3 2n—3) (2n—1)

Figure 3.9: Infinite a8-network over an ordered field

Namely,
V={0,1,2,...},B={1,3,... },a0 = 0.

The admittances of the edges (2k —2) ~ 2k are o and the admittances of the edges
(2k — 1) ~ 2k are .

We will refer to such a network as an infinite a-network over an ordered field K
and denote it by F%ﬁ .
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This network is similar to Feynman’s ladder network and C' L-network (see [15], [39]),
but has zero potential at infinity. Therefore, for any ordered field I the Theorem
3.3.1 is true for this network. We will show (Example 3.3.6 and Example 3.3.10)
that whether {P,,}7° , converges in Cauchy completion of K depends on « and S.

3.3.2.1 Finite ladder network over ordered field

Let {T';,}nen be a sequence of finite networks exhausted an aS-network (see Figure
3.10).

3 (2k—1) (2n—3)

Figure 3.10: Finite ladder network

The Dirichlet problem (3.2.1) for the network I',, is the following

av(2k —2) + fv(2k — 1) + av(2k +2) — 2a+ f)v(2k) =0 for k =1,n —1,

v(2n) =0,
v(2k—1)=0for k=1,n—1,
v(0) = 1.

(3.3.4)

Denoting vy, = v(2k) we obtain the following recurrence relation for vy, k = 1,n — 1
p _
Vk+1 — 2 + a Vk + V-1 — 0 (335)

since v(2k — 1) = 0 for k = 1,n — 1. The characteristic polynomial of (3.3.5) is

Y2 — <2 - g) Y+1=0. (3.3.6)
Its roots are
Yrp=1+ 2& +¢,
«
where
B (B
&= > =+ (204) . (3.3.7)

Note that ¢ should not necessary belong to IC. It is known, that any ordered field
posses a real-closed extension . Then in K exists exactly one positive square root
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2c
the extension XC, denote the positive square root by &, and make all the further

2
of g + <6> (see |6, pp. A.VI.23-A.VI.28| and Appendix B). Therefore, we fix

calculations in K.
The solution of the recurrence relation (3.3.5) is

v = e} + catlh, (3.3.8)
where ¢, co € K are arbitrary constants.

We use the second and the forth equations in (3.3.4) as boundary conditions for this
recurrence equation. Substituting (3.3.8) in the boundary conditions we obtain the
following equations for the constants:

c1+c=1,
ayl + capy = 0.

1
1— 2n’

1 71/}271

1— 2n:1_ 2n’

Therefore,

C1 =

C2 =

since Y112 = 1 by (3.3.6).

Now we can calculate the effective admittance of I';;:

Po=a(l-v(2)) =all —m) o (1= ern = exn)

“(( ot > ><+5)' (33.9)
e

Since P, is an element of K as a rational function of the solution of the Dirichlet
problem (3.2.1) over K, it can be written without &:

Pn =a(l—cithr — c292) = (1 1 _¢1 2n _¢2 2n>
1

—a (1 _ (1(1—_ 32;(1#2_(1 —) %”)) W (1 2_ 1 +w2_— (p2n! Jgrz,)z)?" 1))

("
ogen (ea) (0 6))
e (e5) (1 G))

where in the last line we have used a binomial expansion.

=a|1l-
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3.3.2.2 Infinite ladder networks over the Levi-Civita field R

We will consider two examples of af-network over the Levi-Civita field. Firstly, let
us describe the Levi-Civita field R. We take the definition of R and theorems about
its properties from [4], [28], [29] and [30]. For more details see Appendix B.
Definition 3.3.4. A subset M of the rational numbers Q is called left-finite if for
every r € Q there are only finitely elements of M that are smaller than r.

Then the Levi-Civita field R is the set of all real valued functions on Q with left-finite
support with the following operations:

forany a, B € R

e addition is defined component-wise

(a+ B)(q) = alq) + B(g),

e multiplication is defined as follows

(@-B)q)= > o) Blgs).

doqp 6@7
qa+98=4q

It is proved in [4], that R is an ordered field with a set of positive elements

RT ={a € R | a(min{g € Q| a(q) #0}) > 0}. (3.3.10)
We denote by 7 the following element in R:

1, ifg=1,

m(q) = { (3.3.11)

0, otherwise,

which plays role of infinitesimal in the Levi-Civita field. Therefore, the Levi-Civita
field is non-Archimedean.

By [4] we can write any a € R as

a=> alg)r?, (3.3.12)

i=1

n

since o, = Y a(q;)T% converges strongly to the limit « in the order topology (see
i=1

Subsection B.2.2).

The set of all polynomials over real numbers

R[7] = {bo + 017 + -+ +ba7" | bi € R,n € No}
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is a subring of the Levi-Civita field due to (3.3.12). Therefore, since R is a field,
the field of rational functions with real coefficients

7?4 b ™ - 4 b
R(7) = bi,d; € R k,leN >km>1
(T) {lel +dl+17’l+1 ++dm7_m | 1y Y 6 7n7m) 9 6 0)” - 7m -

is isomorphic to a subfield of the Levi-Civita field.

Note that the corresponding order in the field R(7) is the following:

bp* + b ™ 4 b by
= 0if £ >0, 3.3.13
A+ A Tt dr (3:3.13)

assuming k < n, | <m, by # 0, d; # 0. Therefore, we can consider the Levi-Civita
field R as an ordered extension of the ordered field R(7) with the positiveness defined

as (3.3.13).
Example 3.3.5. Let us find the element in R, which corresponds to the rational
1
function ———— ., i.e. we should find the sequences {¢;} € Q and {a(g;)} € R
3 — 471 + 72
such that

=1

(3 — 47 + 7'2) (i oz(qi)qu) =1.

Comparing the coefficients at powers of 7 at right hand side and left hand side,
starting from the lowest power, one obtains

¢ =0,a(q) =

9

Ol W~

@ =10a(qp) =

)

and the recurrence relation

g = ¢i—1 + 1,3a(q;) — 4a(gi—1) + a(gi—2) = 0 for i > 2.

~—

Therefore, solving the recurrence relation for a(g;), we obtain

ala) =~ 5 +

1
2.3 2

and
o0

I 11 L
3—47‘+7'2_i21< 2-3i+2>7 '

To consider R as an ordered extension of the ordered field R(\) with the positiveness
defined in Definition 3.1.1, we make a substitution

(3.3.14)

T =

1
T
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Consequently, we can consider admittances in the from (3.0.1), i.e

A 1 T

PoY = ToyN2 + Rogh+ Dy Loy 2+ RoyT L+ Day Ly + RayT + Dayr?’

Lyy, Ryy,Dyy > 0, Lyy + Ryy + Dyy # 0, as elements of the Levi-Civita field and
investigate the behavior of the sequence of effective admittances of finite networks.
By [4] the Levi-Civita field is Cauchy complete in order topology and real-closed.

Example 3.3.6 (Feynman'’s ladder). Let us consider the Feynman'’s infinite ladder
LC-network, assuming that it has zero potential at infinity. It is an afB-network

1
with o = = L', B=CA=Cr7 ! where L,C >0, o, 3 € R.

Statement 3.3.7. For the Feynman’s ladder LC-network (o = L~'7, B = C1t~1,
where L,C > 0) with zero potential at infinity

——— asm — o0 (3.3.15)

in the order topology of the Levi-Clivita field, where P, is the sequence of the effective
admittances of the exhausted finite networks, £ is as in (3.3.7).
Remark 3.3.8. For the Feynman’s ladder LC-network

3 c r |LC LC\?
I3 2r LY\ 12 2712

and the motivation for this quantity was Feynman’s calculations for infinite ladder
LC-network (see [15, p. 22-13]).

Proof. Firstly, we should write £ as an element of the Levi-Civita field, i.e. as a
power series (3.3.12).

LC [(LC\? LC /47 k
$= 7'2+<27'2> T 272 LC 27‘2Z<)( )
_E +E}47T2_1E 4i _|_0(2)

o2 2972 2 LC 8 272 \LC ’
LC
=57 2+1—72+0(72).

o
Note that here and further o (1), where m € Z, means Y. ax7",a;, € R.
k=m+1
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Let us calculate the difference P,, — ﬁﬁ (see (3.3.9)).
— + f
2a
2n—1
a(ﬁ—i-f) <<1+5+§> +1>
B 2 2a B
P — B - 3 2n T B
2 T¢ <1+2a+§> -1 2 6

2 2n—1 2n
a(f—i—&) ((1+ﬁ+§> +1>—5<<1+ﬁ+§ —1)
a 2« 2a
5" G
(<”za+f> ‘1> (504
The nominator A of the last expression is
2n—1 2 2n
A=a(<1+ﬁ+5) +1> <5+5> —ﬂ<<1+6+£) —1)
2a 2a 2a

—a (A +1) <£+§>2—6<<1+£+§>A1—1),

ﬂ 2n—1
where A; = (1++§> :
2
Since
2av 402 « o2 a o o \ 2a
and
s BB
5—5‘1'@,
we have
dmatmen? (2 i) ({10 L ve)a)
a \ 2« 2
B 3 B g . p* B
—A1-0+2,3+2a+,3€—204<a+4052+2a§>
_ B\ _ B
Therefore,
p_ B 208 . (3.3.16)

ﬁ 2n
2 T¢ <1+2’i+§> —1
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The right hand side of the last expression is positive in R (since a, 3,§ > 0),
therefore

%‘i‘f <1+2a+§> -1
27E

2n
()
LOT™ ' 421 =27 + 0 (%)
L ((LC’T*2 +2-7240(12)*" — 1)
_LC'T_1 +2r—273 40 (7’3)

L (LCT_2)2n + o (774n)

(07 4o (r ) ( !

T o)
C

4An—1 An—1
:7(110)2”7 " +O(7' " ) — 0,

o0
when n — co. Indeed, for any € = 0, e = Y €(g;)7% we have
i=1

¢ 4m—1 4m—1
T +ol(T <€
1
for any m > {qli—J + 1. O
Remark 3.3.9. From the proof one can see that (3.3.15) is true for af-network

n
whenever for any v € R exists Ng € N such that n > Ny implies <B> = v (see
!

denominator in (3.3.16)).

Example 3.3.10 (CL-network). Let us consider ladder C'L-network ([39]), assum-
ing that it has zero potential at infinity. Namely, af-network with a = C771,
B=L"1r.

Statement 3.3.11. For the CL-network (a = Ct=', 3 = L™'r, L,C > 0) the
effective admittances of the exrhausted finite networks do not converge in R.

Proof. In this case

=5+ () = (wvem) 0
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Let us prove, that {P,}2° is not a Cauchy sequence in R. Indeed, by (3.3.9)

2n+1 2n—1
(2 (02" ) o(Le (o209 )

Prt1— P = 12 2n
<1+6+§> —1 <1+6+§> -1
2 2
2n+1 2n—1
5 <1+2ﬁa+£) +1 (1+fa+§> +1
:a<2a+§> ,3 2042 - 6 2n
<1+—|—§) -1 <1++§> -1
2x 2c
Since 5
Yr=1+4-+E=1+ T‘L+O(Tl)’

we can rewrite

6 2n+1 41 %n—l +1
Pn+1_7)n:a<2a+§ w%n-{-? 1 - %n_l

:04(/8 )(f”“ﬂ)(w%”—l)—(%l +1) (" - 1)
(77— 1) (v~ 1)

o (T n) @D @ -0 - (@ 1) (9 - 1)

=CTt <\/07L+0(T )) ( %n+271)( %nfl)

Substituting

(U3 1) (9= 1) - (8 1) (B - )
< m(2n+1)+o(71)> <\/Zﬁ(2n)+0(71)>
(2+ V%L(anl)m( 1)) <F(2n+2) o(r 1))

in the nominator and

- -1 = (

2

T CL

in the denominator, we obtain

p [ C o0 (4 T ) (6L -2
P == (Gez +o ) (g o) (gagm o6 )
. —4C -1
“mZin

~ (2n—|—2)—|—0(7'1)> <\/Zj(2n)+0(71)>

h

——(4n* +4n) + o (77)

—|—O(7'_1) > 7 for any n € N and for any L,C > 0.

Therefore, {P,,}72; is not a Cauchy sequence in R. O
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Therefore, the following question:

Under what conditions the effective admittance of infinite network over
non-Archimedean field could be defined?

remains open. Note that Remark 3.3.9 gives a sufficient condition for a8-network.

3.4 Relation to the networks over C

In this section we consider some relations between finite networks, introduced in
Chapter 2 (Definition 2.1.1) and ones over an ordered field R(A) (Definition 3.1.4,
K =R(X).

Denote by Pc(A) the effective admittance considered in Chapter 2 for a finite net-
work (see Definition 3.2.4). The effective admittance from present chapter (see
Definition 3.2.4) for the field £ = R(X) will be denoted by Pr(x)(A). Note that it
was already defined as a rational function on A. Any rational function of A € C
takes values in C U {oo} (for any A € C). ' Consequently, any rational function
is continuous with the values in C U {oo}. In particular, Pr(y)(A) is a continuos
function of A € C with values in CU {oo} (including the value co).

Firstly, let us point out, that the admittance of an edge in form (2.1.3), i.e.

()\) o 1 A

p —_— pu—
Y Lyt Ry + 22 LoyN? + RayA + Doy

s Ray + Ly + Dyy > 0

is always a positive function in R(\) (see Definition 3.1.1). But the opposite is not
true. For example, the rational function

A2 —A+1
A

is positive in R()), but it is not an admittance. Therefore, the weighted graph from

Example 2.3.3 and Example 3.2.22 is not a network by definition from Chapter 2,
but it is a network over an ordered field R(A).

For finite networks, which can be considered in both approaches (i.e. for all networks
by Definition 2.1.1), the question

for which A € C\ {0} one have Pc(A) = Pr(n)(A)?

is the same as the question of continuity of Pc()), discussed in Subsection 2.3.
Indeed, By Cramer’s rule, applied in C, the function Pc(A) is also a rational function
of A at all A, where the determinant D(\) of the Dirichlet problem does not vanish

'For any rational function % with polynomials P, @), one can always assume that P and Q

have no common zeros, since otherwise their common linear factor can be cancelled. Hence, one
0

avoids indeterminate form o



3.4. Relation to the networks over C 105

(see Theorem 2.2.11). Moreover, at those A, where D(A) # 0 the equality Pc(A) =
Pr(n)(A) is true by Cramer’s rule.

By Theorem 2.2.11, D(\) vanishes only at finitely many values of A, therefore, the
identity will be true at A = \g if we know that Pc(\) is continuous in Ag. Hence, by
the same theorem, the identity is true for all but finite number of values A, and the
identity is true for all A such that Re A > 0. The question remains open for A on
the imaginary axis. For A such that Re A < 0 the effective admittances not always
coincide (see Examples 2.3.2 and 3.2.21 for A = —1).

An interesing observation is that Theorem 3.2.1 provides another proof of Theorem
2.2.11. Namely, the fact that the determinant of the Dirichlet problem (2.2.1) is not
constantly zero follows from Theorem 3.2.1, applied in the ordered field L = R(A).






APPENDIX A

Analysis on Graphs

Here we recall some definitions from analysis on graphs (see, e.g. [17]).

Definition A.0.1. A graph G is a couple (V, E) where V is a set of vertices, that
is, an arbitrary set, whose elements are called vertices, and E is a set of edges,
that is E consists of some unordered couples (z,y) where x,y € V,x # y. We write
x ~y (xis adjoint to y) if (z,y) € E. We denote the edge (x,y) by x ~y or zy.

For each point x, define its degree
deg(x) ={y e V:x ~y}. (A.0.1)

that is deg(x) is the number of edges with endpoint x.

Definition A.0.2. A graph is called finite, if it has finite number of vertices. Oth-
erwise, a graph is called infinite.

A graph G is called locally finite if deg(z) < oo for all vertices x of the graph).
Definition A.0.3. A finite sequence {x},}}_, of vertices on a graph is called a path
if g ~ xpy1 forallk =0,1,...,n—1. The number n of edges in the path is referred
to as the length of the path.

Definition A.0.4. A graph (V, E) is called connected if, for any two vertices x,y €
V', there is a path connecting x and y, that is a path {xy}}_, such that xo = x and

Tp =Y.

If a graph (V, E) is connected, then define the graph distance dist(z, y) between any

two vertices z,y as follows: if z # y then dist(x,y) is the minimal length of a path

that connects x and y, and if x = y, then dist(x,y) = 0.

Lemma A.0.5. On any connected graph, the graph distance is a metric.

Theorem A.0.6. If (V, E) is a connected locally finite graph, then the set of vertices
[e.e]

V s either finite or countable. Moreover, V.= |J By, where
n=1

B, ={y eV :dist(z,y) <n}

that is a ball with respect to the graph distance, for any fixed reference vertex x.
Definition A.0.7. A weighted graph is a couple (G, u) where G = (V, E) is a graph
and 2V XV = R is a non-negative function such that

® gy = Hyzx,

o Ly # 0 if and only if x ~ y.
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Any weight g, gives rise to a function on vertices as follows:
(@) = Z Heay-
yy~x
Then u(x) is called the weight of a vertex x.

Since the weight p contains full information about the set of edges F, the weighted

graph can also be denoted by (V, u).
Definition A.0.8. Let (V,u) be a locally finite connected weighted graph. For any

function f 1V — R, define the function A, f by
1
Aufle) =275 y;ﬂy)uw — f(2). (A.0.2)

The operator A, acting on functions on 'V, is called the (discrete weighted) Laplace

operator on (V, u).



APPENDIX B

Theory of Ordered Fields

B.1 Definitions and results on ordered fields

In this section we recall some definitions on ordered fields from algebra (see, e.g.
[51, [6], [22], [37]).

Definition B.1.1. A field (K,+,-) is called ordered if the property of positiveness
(> 0) is defined for its elements, and if it satisfies the following postulates:

e for every element k in IC, just one of the relations
k=0,k>=0,—k>=0
is valid.

o ifki,ko € K, k1 =0 and ko = 0, then k1 + ko > 0 and kq - ko > 0.

If k € K,k >~ 0, then we will call k positive. We will denote the set of all positive
elements by KT.

If —k > 0, we say: k is negative (k < 0).

The ordering relation k1 > ko in an ordered field is now defined by

k1 > ko, in words: k; is greater than ko
(or kg < k1, in words: ks is less than kq)
if k1 — ko = 0.

For k1, ko € K we will write
ki = ko, if k1 > ko or k1 = ko.

Moreover, we will write

ki1 < ko, if ko = k1

and
k1 =< kg, if k1 < ko or k1 = ko.

Lemma B.1.2. The ordering relation satisfies the following properties:

e 10,
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o for any k € K from k = 1 follows k=' < 1,

o forany k€ K,k #0 from k < 1 follows k=% = 1,

o for any k € K from k = 0 follows k! = 0,

o for any ki, ko € KC either k1 = ko, k1 = ko or ko > k1,

o for any ki,ko € IC from ky > ko follows —k1 < —ko,

o for any k1,ke € K from k1 > 0, ko = 0 and k1 > ko follows kl_l < kz_l,

o for any ki1,ke, ks € KC from ki = ko and ks = ks follows k1 > k3,

o for any k1, ko, k3 € K from ki = ko follows ki + ks = ko + ks,

o for any ki, ko, ks, kqy € IC from k1 > ko and ks = k4 follows k1 + k3 >~ ko + k4,
o for any ki,ke, ks € K from ki = ko and ks = 0 follows k1 - ks = ko - k3,

o for any ki1, ko, k3, ky € K from k1 = ko, ks = kg = 0 follows ki - k3 = ko - kq.

Moreover,
Theorem B.1.3. “ > 7 defines a total order on the set IC, i.e.

o forany ke K, k > k,
o for any ki,ko, ks € K, if k1 = ko and ko = k3, then k1 = ks,
° fOT any kl,kg S IC, kal > ko and ko > kl, then k1 = kg,

o for any ki, ke € IC either k1 = ko or ko = k1.
Lemma B.1.4. Any finite non-empty subset I of an ordered field has maximum
and minimum.

”

Proof. Induction by |F| (i.e. number of elements in F'), using the fact that “ > 7 is
a total order. ]

Definition B.1.5. An ordered field IC is called Archimedean if for any k € K there

eristn € N, 1. e.
n=14+---+1€ck,
—_——

n

such that n >~ k.
Definition B.1.6. The absolute value of k € K is defined as follows:

k] = kif k>0,
—k otherwise (if k < 0).

Lemma B.1.7. The mapping “|-|” : K — K has the following properties:
for any k, k1, ke € K
e |k| =0 if and only if k =0,
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o k=K,

k1 - ka| = |K1| - [kal,

|k1 + ka| =< |ki| + |k,
|[k1] — k2| = [k1 — Ko,

|]€1| =< k‘Q = —/{2 =< ]{1 =< ]fg,

o if ki #0 then |kt = k1|7t
Definition B.1.8. The characteristic of a field is the smallest number n € N such
that
n=14+---+1=0ecKk.
n

Lemma B.1.9. The characteristic of an ordered field is zero.

B.2 Levi-Civita field R

In this section we recall some definitions and results on Levi-Civita field R (see, e.g.
[4], [19], [28], [29], [30]). See also [6, pp. A.VI.20-A.VI1.28| for the general properties
of ordered fields.

B.2.1 Basic definitions

Definition B.2.1. A subset M of the rational numbers Q is called left-finite if for
every number v € Q there are only finitely many elements of M that are smaller
than r. The set of all left-finite subsets of Q will be denoted by S.

Definition B.2.2. We define the Levi-Clivita field R as

R ={a:Q— R|suppa(q) C S}, (B.2.1)

i. e. the field consists of real valued functions on Q with left-finite support.
Definition B.2.3. Addition in R is defined componentwise:

(a+B)(q) = alq) + B(q) (B.2.2)

for any a, € R.
Multiplication in R is defined as follows

(@-B)@)= Y ala)-Blas). (B.2.3)

qo,93€Q,
qa +qﬁ =q

for any a, B € R.
Theorem B.2.4. (R,+,-) is a field.
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Theorem B.2.5. If we define in R the set of positive elements as
RY = {a € R | a(min{supp(a)}) > 0}, (B.2.4)

then (R,+,-) becomes an ordered field.

Theorem B.2.6. The field of real numbers R can be embedded in R under preser-
vation of its arithmetic and order structure. The embedding I1 is as follows: for any
heR

h, if ¢ =0,
11 = B.2.5
n(0) {0, otherwise. ( )

Theorem B.2.7. Let o € R be nonzero.
o Ifn €N is even and a > 0, then a has two nth roots in R.
e [fn €N is even and a < 0, then a has no nth roots in R.
o [fn €N is odd, then o has a unique root in R.

In other words, R is a real-closed field.

Therefore, since for any 3 € R from 32 = a follows (—3)? = q, there is exactly one
positive square root of any a = 0. We will denote it by /a.
Definition B.2.8. We define the element 7 € R as follows:

7(q) = {1’ ra=1. (B.2.6)

0, otherwise.

The element 7 is infinitesimal in R, i.e. it is less, than every positive real number

(see (B.2.5)).
Remark B.2.9. The field R is non-Archimedean: n < 7! for any n € N.

B.2.2 Topology in R, convergence and Cauchy-completness.

Most definitions and statements in this subsection are from [4] and [28].
Definition B.2.10 (Order topology). We call a subset M of R open if for any
ag € M there exists an € = 0,€ € R such that an e-ball

Olag,€) ={a € M | |a — ag| X €}
1s a subset of M.

All sets O(ay, €) form a basis of topology.

Theorem B.2.11. With the above topology, R becomes nonconnected topological
space. It is Hausdorff. There is no countable base. The topology induced to R is the
discrete topology. The topology is not locally compact.

Definition B.2.12. We call the sequence {ay,}52, in R strongly convergent to the
limit o« € R if it converges to o with respect to an order topology, i.e. for every
€ = 0,e € R there exists Nyg € N such that |a,, — | < € for any n > Ny.
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Theorem B.2.13. Let o € R. Then « is uniquely characterized by an ascend-

ing (finite or infinite) sequence {q;} of support points and corresponding sequence
n

{a(qi)} of function values, and the sequence oy, = >, a(q;)T% converges strongly to

i=1
the limit . Hence we can write

a= Za(qi)T‘“. (B.2.7)

1

o)

1

Theorem B.2.14 (Cauchy-completness of R). {a,} is a Cauchy sequence in R (.
e. for any positive € € R exists Nog € N such that |oq — | = € for all l,m > Ny),
if and only if {an} converges strongly.






APPENDIX C

Some Known Physical Laws and
Statements

In this section we recall some basic physical concepts and laws from the theory of
electrical networks. See, e.g. [9], [12], [14], [15], [16], [20], [27] and [31] for the
references.

1v

Figure C.1: Physical electrical network

In an electrical network three types of passive elements (impedances) can occur:

1. resistor, the voltage drop on which by Ohm’s law is
Vr(t) = RIR(t), (C.0.1)

where Ir(t) is the current in this segment of the circuit at time ¢ and R €
(0, 4+00) is the resistance;

2. inductor, the voltage drop on which by Faraday’s law is
Vi(t) = LI (), (C.0.2)

where I7,(t) is the current in this segment of the circuit at time ¢ and L €
(0, +00) is the inductance;

3. capacitor, the voltage drop on which is

Vel(t) = Qg) (C.0.3)
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where Q(t) is the charge of the capacitor at time ¢ (also, Q'(t) = I (t), where
I (t) is the current in this segment of the circuit at time ¢) and C € (0, +00)
is the capacity.
Statement C.0.1 (Kirchhoff’s law). At any node in an electrical circuit, the sum
of currents flowing into that node is equal to the sum of currents flowing out of that
node:

> L) =o0. (C.0.4)
k

For any electrical network, when external periodic voltage of frequency w is applied,
the time-varying voltage V' (¢) can be written as

V(t) = Ve,

where V is a complex number that is independent of ¢, w is the frequency of an
alternating current. The current I(t) can be represented in the similar way

I(t) = Ie™!

(see e.g. [15, p.22-1]).

Statement C.0.2 (Kirchhoff’s complex law). At any node in an electrical circuit,
the sum of complex currents flowing into that node is equal to the sum of complex
currents flowing out of that node:

Y I, =o0. (C.0.5)
k

For the complex voltage Vona segment of an electrical circuit the following is true:

~

V=12 (C.0.6)

where I is a complex current in the segment and Z is its impedance. For the passive
elements the impedances are as follows:

e R € (0,00) for the resistor,

e Liw, L € (0,00) for the inductor,
1
Ciw’
where w is the frequency of an alternating current, i is the imaginary unit (see e.g.
[14, p.23-6]).

C € (0,00) for the capacitor,

The equation (C.0.6) is a complex generalization of the Ohm’s law.
Statement C.0.3 (Series law). [14, p. 25-9] The impedance of two passive ele-
ments, connected in series, is equal to the sum of their impedances.
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201 1 Z12 201 + 212

0—i F——1 F—2 0 |' | 2

Figure C.2: Physical series law

Statement C.0.4. [Conservation of complex power| In any AC network, operating
in a steady state, the sum of complex powers delivered by sources is equal to the
sum of complex powers absorbed by passive elements. Here the complex power can
be calculated by the following formula:

S=VI, (C.0.7)

where S is a complex power, Visa complex voltage, I is a complex conjugate of
a complex current. Then Re S is equal to the real power and Im S is equal to the
reactive power.

Statement C.0.5 (Superposition theorem). [20, p.75 and p.329] In any network
containing more than one source, the current in, or the potential difference (voltage)
across, any branch can be found by considering each source separately and adding
their effects: omitted sources of electromotive force are replaced by impedances equal
to their internal impedances.
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