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ABSTRACT. We study the irreducibility and the separation of characteristic polyno-
mials, associated to the energy graph of the non-linear Schrodinger equation. This
fact will be useful in the study of stability of a class of normal forms of the completely
resonant non-linear Schrédinger equation on a torus described in [10]. The problem
can be also considered as an independent interesting algebraic combinatorial problem.
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1. INTRODUCTION

The main object in this work is the study of an algebraic and combinatorial problem
(cf. Theorem 1.1) which arises from the study of non linear Schrédinger equation (NLS
for short) on an n—dimensional torus:

(1) — iy + Au = klul*u+ 9;G(|juf*),¢ > 1 €N

where k € R, u = u(t, p),p € T, The case ¢ = 1 is associated to the cubic NLS.

The NLS is an example of a universal nonlinear model that describes many physical
nonlinear systems. The equation can be applied to hydrodynamics, nonlinear optics, non-
linear acoustics, quantum condensates, heat pulses in solids and various other nonlinear
instability phenomena.

Remark 1.1. One can rescale u to get k = £(q¢+1).
Proof. See Appendix 9 (]

So one can restrict to the NLS of this form:
(2) —iu + Au = £(q + 1)|u|*lu,g > 1 €N
We fix the sign to be + since in our treatment it does not play any particular role.

1.1. Some related literature. The cubic NLS in dimension 1 has a long history. It
is one of the simplest partial differential equations (PDEs) with completely integrability
and several its explicit solutions are known (see [12], [9], [1]). Moreover by [8] it has a
convergent normal form. In higher dimensions we loose the complete integrability and all
techniques associated to it, but we can still use the following well-known fact

Proposition 1. The NLS (2) can be written as an infinite dimensional Hamiltonian
dynamical system @ = {H,u}, where the symplectic variables are Fourier coefficients of
the functions

(3) ult, ) = 3 u(t)i9),

kezn
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the symplectic form is i), ;. duy A duy and the Hamiltonian is

4) H = Z |k|2ukﬂk + Z Uky Uy Uy Uy ---U2g+1U2g4-2
kezn kezZn: 3202 (~1)ik; =0
Proof. See Appendix 10. O

By formula (4) we can write equation (1) as an infinite dimensional Hamiltonian system,
where the quadratic term consists of infinitely many independent oscillators with rational
frequencies and hence completely resonant (all the bounded solutions are periodic). The
presence of the nonlinear part couples oscillators and modulates the frequencies so that
one expects the existence of small-periodic (and almost-periodic) solutions for appropriate
choices of the initial data. In order to prove the existence of such quasi-periodic solutions
for Hamiltonian PDEs there are two main methods used in the literature: one by KAM
theory and the other by using Lyapunov-Schmidt decomposition and then Nash-Moser
implicit function theorems. In particular in [4] Bourgain studied the cubic NLS in di-
mension two and proved the existence of quasi-periodic solutions with two frequencies by
using the second method (the so-called Craig-Wayne-Bourgin approach, see [5], [4] and a
more recent paper [3]). Meanwhile the KAM algorithm was used by Geng-Yi in [6] for
the NLS in dimension one with the nonlinearity |u|*u and by Geng-You and Xu in [7]
to prove the existence(but not stability) of quasi-periodic solutions for the cubic NLS in
dimension two. It is important to notice however that for both approaches it is necessary
start from a suitably non degenerate normal form (see Definition 3.4) and the existence
of a such normal form is not obvious for equation (1).

Recently in the paper [10] C.Procesi and M. Procesi have studied A Normal Form for
the Schréodinger equation with analytic non-linearities.

In this paper the normal form is described by an infinite dimensional Hamiltonian
which determines a linear operator ad(N), depending on a finite number of parameters &;
(the actions of certain excited frequencies), on a certain infinite dimensional vector space
FO1 (see Definition 4.1).

Stability for this infinite dimensional operator will be interpreted in the same way as it
appears for finite dimensional linear systems, that is the property that the linear operator
is semisimple with distinct eigenvalues.

This was shown in [11] to be true for cubic NLS outside a zero measure set of parameters
and on a smaller set of positive measure it was shown that the dynamic is elliptic. This
condition in a more precise quantitative form (which will be discussed elsewhere) in the
Theory of dynamical systems is referred to as the second Melnikov condition(see 3.6).
This fact will be useful in [13] in order to prove, by a KAM algorithm, the existence and
stability of quasi—periodic solutions for the NLS (not just the normal form). The fact that
this property makes at all sense depends upon the results in [10], where it is shown that
this linear operator decomposes into an infinite direct sum of finite dimensional blocks.
Furthermore, these finite dimensional blocks are described by translating, with suitable
scalars, a finite number of combinatorially defined matrices, constructed from certain
combinatorial objects called marked colored graphs with vertices certain integral vectors
(cf. Definition 4.3 and Remark 4.2).

The characteristic polynomials det(¢tI — ad(N)r) of the operator ad(N) restricted to
the infinitely many blocks I' are all polynomials in the variables & and ¢ with integer
coeflicients. The issue is thus to prove that a rather complicated infinite list of polyno-
mials in a variable ¢, of degree increasing with the space dimension, and with coefficients
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polynomials in the parameters §; have distinct roots for generic (see Appendix 12) values
of the parameters.

In general, following the classical Theory of Sylvester in order to prove that a single
polynomial has distinct roots, one has to prove the non—vanishing of its discriminant (see
Definition 11.2), for two polynomials to have different roots the condition is the non—
vanishing of the resultant (see Definition 11.1).

Although both the discriminant and the resultant can be computed by explicit formulas
above (see (240), (241)) a proof of their non—vanishing for the infinite list of complicated
polynomials appearing seems to be a hopeless task.

We thus followed a different approach. Remark that, if we have a list of different
polynomials in one variable ¢, with coefficients in a field F', a sufficient condition that
all their roots (in the algebraic closure F of F') be distinct is that they are all irreducible
(over F'). This follows immediately from the fact that an irreducible polynomial is uniquely
determined as the minimal polynomial of each of its roots.

In our case we can consider all the characteristic polynomials as having coeflicients in
the field of rational functions in the parameters &;, its algebraic closure is a field of algebraic
functions. Thus the resultant of two distinct irreducible polynomials in Q(&1, . .., &) [t is
non—zero as a polynomial in the £ and thus outside a real hypersurface the two polynomials
have distinct roots.

The way in which we shall attack this problem is by showing that

Theorem 1.1. (Separation and Irreducibility Theorem)Polynomials det(tI —ad(N)r) are
all distinct and irreducible as polynomials with integer coefficients.

The proof of this proposition is the content of Part 2 and Part 3, and requires a rather
tedious and lengthy case analysis.

1.2. The plan of the thesis. The thesis is devoted to prove Theorem 1.1. It is composed
of three parts. The first part explains why we need to study the problem. The second
part considers the case of cubic NLS in all dimensions, meanwhile the third part considers
higher degree NLS in low dimensions.

Part 1. Some background

ABSTRACT. This part is a short summary of some of the results of [10] for all ¢ which
explain the nature of the matrices which will be analyzed in the second and the third
part.

We work on the scale of complex Hilbert spaces

(5) 0P = {u = {whrezn| Y lunPPMRPP =, < ooka > 0,p > n/2
kezn

equipped with the symplectic structure i), .. duy A dty. These choices are rather stan-
dard in the literature:
Remark 1.2. The condition imposed on u by (5) means that:

o We restrict our study to functions which extend to analytic functions in the domain
of the complex torus C™/2nZ™ where (z1,...,2,) € C", Im(z;) < a.
e The functions on the boundary are in the Sobolev space HP.
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e The condition p > n/2 implies that the function space under consideration embeds
in L. In particular the following uniform bound holds for each u € £(2P)

el ape™ "

(6) |uk| < C(s,a)W,

(k) := max(1, |k]).

In fact this implies that {®P) has a Hilbert algebra structure.

Remark 1.3. For any function f(u,u) we have:

M F= Y pa = L LS < gy
k k

Ouy Ouy ouy, ! Ouy,

2. CONSERVATION LAWS

We may write, for any d

(8) [u]Qd = Z Uy Uhoo Uk Uy - Ukyy Ukny = Z ( z ) ( d )uauﬁ

kiezn o, BE(Z™)N: |1 =|Bl1=d

where a : k — ap € N, same for 3. It is easy to see that for any d [u]?>? is an analytic
function of u, @.

Remark 2.1. All the terms in the right hand side of (8) Poisson commute with L. The
terms which Poisson with the momentum M are the ones which satisfyi_, k(ar—pBk) =0,
meanwhile the terms which Poisson with the quadratic energy K := Y, |k[*uyty are the
ones which satisfy Y, |k|*(cx — Bx) = 0.

Proposition 2. (Conservation laws) Our Hamiltonian H (see Formula (4)) has (n + 1)
conserved quantities: the n-vector momentum M = Y, klug|? , the scalar mass L =

Do el
Proof. (Proof of Proposition 2 and Remark 2.1)

Since by Remark 1.3 M = {H, M}, L = {H, L}, it is enough to prove that M, L Poisson
commute with H.

We get easily

) 0 ifk#£h
{untie, un} = {iuh if k= h.
and
- 0 ifk+£h
Lk, T} = {—iuh if k= h.
Hence

(9) {M, uh} = ihup, {M, ﬂh} = —ihuy, {L,uh} = iup, {L,’ﬁh} = —iup,
{Ka uh} = i|h‘2uh7 {K7 ah} = 7i|h|2ﬂh
We have:
(1) {L,u} = {L, [Ty = 30 [ {2y = D0 [ v o L e} =
k

k. g#k k j#k

= E Huj’akug’“ 11uk:1E opu”.
k

k j#k
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Similarly,
(11) {L,0°} = =) gy’
B

(12) {M,u*} = iZkaku”‘
k

(13) (M, 0’} = =i > kpu”
k
From (10) and (11) we have:
(14) {L,uu’} = {L,u"}a’ + u{L, 0"} =1 () — Br)u*a”
k

and from (12) and (13)

(15) {M,u*a’} = iZk(ak — Br)ua?
k
Similarly,
(16) {K,u*a"} = 12 k% (o — Br)uu”
k

From (11),(12),(13) we have Remark 2.1 and {L,uptan} = {M,upap} = {K,upap} =
0 Vh € Z™. The term

E uklqu...uk2q+1u2q+2
k1,k2,. . kagq1,kog 2 €L
$2a2 (_1)ik;=0

in Formula (4) can be written in this form:

(17)
_ _ q+1 qg+1 .
E uklukg...uk2q+lu2q+2 = E ( a ﬁ u ’Ll,5
k1.k2, - kagy1,k2q42€2" a,Be@)Ni|al=|8l1=q+1,
»24+2 (_1yik=o0 Yk kap =3k kB=0
Since
E Uky Uk -+ Whgy 1 U2g+2

ki,kg,...s kog41:-kaq42 €L
2 2 i
$2a2 (_1)ik;=0

contain the terms u®a” with |al; = Y, ax = |81 = X, B, from (14) we get
{L, Z uklﬂkQ...uk2q+lﬂ2q+2} = 0.

ki, kgs o skog i1 kogo €LT
2 2 i
»2a2(1yik; =0

From (15) and (17) we get
(18) {M, > Upey Uk - Uksy 1 Ungy2} = 0
SHT2(—1ik=0

We have proved that every term in formula (4) of H Poisson commutes with L, M, hence
{L,H}={M,H} =0. O
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3. THE NONLINEAR SCHRODINGER EQUATION AS AN INFINITE DIMENSIONAL
HAMILTONIAN EQUATION

In [10] C. Procesi and M. Procesi used a standard instrument called the ”resonant
Birkhoff normal form” (see [2]).

In Formula (4) denote by K = Y, ;. [k[*ugtx. The first step of "resonant Birkhoff
normal form” is the sympletic change of variables which reduces Hamiltonian H to

H= HRes + H(2q+4); HReS =K+ Hr(gg+2)(u7a)a

where H®9t4) is an analytic function of degree at least 2¢ + 4, while HT(EZH) is of degree

2¢q + 2 and consists exactly of the degree 2q + 2 terms of (4) which Poisson commute with
K. Then one wants to treat the truncated system Hpes = K + Hﬁzgﬂ)(u, @), as the new
unperturbed system and H(29t%) as a small perturbation. Although the truncated system
is very complicated(see Formula (19)) they showed that it admits infinitely many invariant
subspaces (see 3.2), defined by requiring uy = 0 for all & ¢ S where S = {vy,...un},
tangential sites, it is some (arbitrarily large) subset of Z" satisfying the completeness
condition (see Proposition 3). By momentum conservation for any set S C Z", the
subspace up, = 0 for all k& ¢ Span(S) is invariant(not only for Hp.s but also for full
Hamiltonian H). They restricted to this subspace and denoted by S¢ = Span(S) \ S
the normal sites. Collecting the terms by the degree (denoted by #5¢) in the variables
Uy, Uk, k € S, one has:

Hpges = Hs + Hyse—1 + Hyge—o + Hygeso

by definition the completeness is equivalent to the fact that Hyge—; = 0. Then they showed
that the term Hygeo is negligible and gave an explicit formula for Hyge—o described by
an infinite dimensional matrix (cf. Formula (41)).

3.1. One step of Birkhoff normal form. By (16) the monomial u®%” Poisson com-
mutes with K if and only if >°, |k|*(ax — 8k) = 0. We apply one step of Birkhoff normal
form, by which we cancel all the monomials of degree 2(g + 1) which do not Poisson com-
mute with K. This is done by constructing an analytic change of variables with generating

function
L qg+1 q+1 u*uf
P YN G0 | GRS E e

a,Be(@M)N:|al=|8l=q+1;
S (o =B k=0, (e, —Bp) k|2 #0

We denote the change of variables by U(1) = ¢944 and notice that it is well defined and
analytic: Be, X Be, — Be,, with €9 = (2¢,,) "' (here B, denotes the open ball of radius
T, Cq,p is the algebra constant of the space E(avp)).

By the construction ¥ brings (4) to the form H = Hp., + H*9+?) (u), where

(19)  Hpes = [k[Pugiiy, + ) ( qzl > ( q;l >uaaﬁ

kezn a,Be@)N:|al=|8|=q+1;
g (o —Br) k=01 (ap —B)|k|2=0

and H?(@+2)(y) is analytic of degree at least 2(¢ + 2) in u, it is analytic and satisfies the
bound

2q+3

Xp2+2) |lap< coste®™ Ve < €

(20) SUP (u,u)€ B x B

where cost denotes a universal constant (depending only on ¢, ¢, , and the function G).
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Remark 3.1. The three constraints in the second summand of the formula (19) express
the conservation of L, M and the quadratic energy K.

Definition 3.1. We say that a list k1, ..., kog of vectors in Z™ is resonant if, up to re-
ordering we have:

k1+ks+...thog—1 = kotkat...+kog, k1 |2+ ks + ...+ |k2d—1]> = [ka|*+ ks> +... 4| k2a|*.

We say that the list is integrable if furthermore, up to reordering, we have ko;—1 = ko, 1 =
1,...,d. A subset of Z"™ is called integrable if all the list of 2q+2 vectors which are resonant
are also integrable.

The resonant list with d = ¢+ 1 describe resonant monomials, that is those monomials
which Poisson commute with K, which appear in Hges;. The integrable list describe the
monomials in |uy|?.

Example 3.1. When q = 1:ky + k3 = ko + ku, |k1|? + |k3|? = |k2|? + |ka|? is equivalent to
ki + ks = ko + ka, (k1 — ko, kg — k2) =0

This means that the points k1, ko, k3, ks are vertices of a rectangle.

X

s

FIGURE 1. A resonant quadruple k1, ks, k3, k4

3.2. Invariant subspaces. Given any set S C Z™, set

Ega’p) = {u e (%P :yy, = 0,Yk ¢ Span(S)}.
Then by the conservation of momentum Zga’p ) % ggl’p ) is an invariant set for the dynamics.
We want to study Hpges on the invariant subspaces E(Sa’p ) for suitable choices of S.

Definition 3.2. A subset S C Z" is called complete if the Hamiltonian vector field X, ,
is tangent to the subspace Vg of equations

up = 0 =1, Vk € S¢ = Span(S) \ S
(this of course implies that this subspace is stable under the dynamics).

From the definitions one immediately deduces
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Proposition 3. S is complete if and only if, for any choice of 2q + 1 vectors v; € S the
following holds: if there exists a further vector w € Z"™ such that the list vy, ..., V2q41, W s
resonant then w € S.

Proof. By the definition the tangent space of Vg at the point v € Vg is
ouy, v ouy, v

By the definition of the Hamiltonian vector field we have

(21) T,(Vs) = Spanges(

o aHRES 8HR65 0
XHR“_ IZ ouy, 8uk Ouy,  Ouy

(22)

From (19),(22) and since we work on Eg”’) we get

(23) Xip.=—1 > (([kfur+
keSpan(S)

Hgt1) > () (4w
+
B

o, BE@MN:|al1=q+1,|8l1=¢,5, l(cui—B1)=k, >, 1|2 (a1 —By)=] k|2
2- q q
(k2 + ) (2)(
&,Be(Zm)N:|al1=q,|Bl1=q+1,3"; l(da—Bi)=—Fk, 3, |l|?(&1—B1)=—k|?

where &; = ay, 3 = 8 for all i # k, éy, = ap — 1, B = Br — 1.
Notice that

> () (30
a,BE(ZM):|a1=g+1,|Bl1=q, 3, War—B)=k, 5, U2 (cr —B1)=[k|?

E Uk Uy ...uk2q71uk2q uk2q+1
ks koqpr €2 0T (< 1)t ki =k, 020 (— 1) R [ = k|2

(25) 3 ( ‘ ) ( ‘ )udﬂﬁ)

&,Be(ZM)N:|a]1=q,|8l1=q+1,5, Ll —B1)=—k,>, |l|2 (et — 1) =— k|2

= E uklﬂkz...uk2q71ﬂk2qak2q+2
ki,..,kog,kaqya€Zn:y ] (—1)it k;=—k, >, (—1)i+ |k |2=—|k|?

-If there exists a resonant list k1, ..., kagy1, k such that ki, ...,kaq41 € S but k ¢ S, then
from (23), (24) and (25) we see that X, , contains the term wg, gy ... Uky, _ Ukyy Ukoy 41 6%;6’ k¢
S. Then by (21) Xp,.. is not tangent to the subspace V.
-Inversely, if S satisfy the condition of Proposition 3, then for every v € Vg since
ukv = U, = 0 for all k& € S° we see from (23) that Xp, . is a linear combination

f 52— o, 83 lo,k € S. Hence Xp,,.. € Ty(Vs). O

Remark 3.2. A sufficient condition for S to be integrable is the following: Set S =
{v1, ..., Um }, introduce variables ey, ..., ,,. For any choice of 2¢ + 2 elements e;, , ..., Cingyn
if the expression

62‘1 —|— —|— 6i2q+1 — (€i2 —|— + ei2q+2)
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is not zero then
’Uil —|— + 'Ui2q+1 — (’Ui2 + + vi2q+2) 7& 0

Proof. In fact if a list of 2¢ + 2 vectors v;,,...,v;,, ., € S is resonant, then we have
Vipg + oo+ Vigy g — (’Ui2 + ...+ Ui2q+2) =0, so

€iq + ..+ 6i2q+1 - (6i2 + ...+ €i2q+2) =0.

Since ey, ..., e, are variables, one deduces that up to reordering i; = g, ..., %2441 = %2¢+2,
and hence up to reordering v;, = vy, ..., Viy 1 = Viggss-

Example 3.2. ¢ = 1,n = 2,m = 4: Four vectors vi,vs,vs3,vs in the plane are not
complete if they form a picture of type

1. e *V

Lad

FIGURE 2

that we have the a right triangle which is not completed to a rectangle. The list

Vs oV,

FIGURE 3

is complete but not integrable. Finally, the list
1-‘-. & [ ] 1-._::

FIGURE 4

is complete and integrable.
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We introduce

(26) Ar<sh...,5m>z§=r( - ) H€

Denote by Hg the restricted Hamiltonian to the subspace Vg. We have

“ey

Proposition 4. If S = {vy,...,un } is complete and integrable the restricted Hamiltonian

78 !
m
27) Hs=_ |oil?lun, * + Agai (o, %, o |, |?) =
=1 .
:Z|v¢\2\uw|2+ Z ( q+1 )Hum%l
i=1 i si=q+l

Proof. From Formula (19) , the definition of Vg, the completeness of S we have:

m

(28) Hg = Z |vi|2\uvi 2 Z uklﬁkQ...ukquﬂk%“
i=1 ki€8:30,(=1)1ki=0,5",(—1)"|k:[2=0

Since S is integrable, we have ki = ko, ..., kag+1 = kag+2 (up to reordering). So:

(29)

25,

m
Zm P 3 (ka2 = 3 foi Pl P 3 ( a+1 )Hm

ki€S =1 >, si=q+1
(|

3.3. Tangential sites in action variables. We set

(30) g = zp, k € 5% uy, = /& + yie™ = V&1 —i—E—F Je%ifori=1,...,m,

considering &; as parameters,|y;| < &, while y, z,w := (z, Z) are dynamical variables.

Definition 3.3. We denote by £(%P) the subspace of £(@P) x {aP) generated by the indices
in S¢ with coordinates w = (z, z).

For all ¢ > 0 and for all
1
(31) el ={¢: 552 <& <e?,

Formula (30) is a well known analytic and symplectic change of variables \1122) in the
domain
(32)

Diap)(8,7) = D(s,7) = {z,y,w: 2 € T™Jy| <12, | w ||(p< r} C TT x C™ x £(*P),

Here e > 0,5 > 0 and 0 < r < /2 are auxiliary parameters. T?" denote the open subset
of the complex torus T := C™/27Z™ where z € C™, |Im(s)| < s. Moreover if

(33) Vem(maz(|v;|))Pestamezvile < ¢,

the change of variables sends D(s,r) — B, so we can apply it to our Hamiltonian.
We thus assume that parameters ¢, 7, s satisfy (33). Formula (30) puts in action angle
variables (y; ) = (Y1, .-y Ym; 1, ...Zm ) the tangential sites, close to the action £ = &1, ...&m
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which are parameters for the system. From uj, = OVk ¢ Span(S) and Formula (30) the
symplectic form now becomes

(34) i > dug Adig =iy duy, Adiy, +i Y dug A dg =

kezn keSe

=1

= dy;Ndwi+i Y de Ndz =dyAdz+i Yy dz Adz.
i=1 kese kese

In the new variables

(35) M =Y &ui+Y ywit+ Y ks L= &+> v+ Y |l

keSe kesSe
Z ‘k|2Uk’[Lk =K= (w07£ + y) + Z |k|2|Zk|27wO = (|’U1|27 crey ‘U’m|2)'
kezZr kesSe
Remark 3.3. The terms >, &, >, &vi and Y, &|vi|? are constants and can be dropped,
renormalizing M, L, K.
We formalize the momentum and mass by two linear maps
(36) m: Z™ — Span(S),w(e;) = v; : momentum;n : Z™ — Z,n(e;) = 1 : mass
where {ey, ..., e, } be a basis of Z™.

3.4. A normal form.

Definition 3.4. (Normal form) We separate Hpes + P22 (u) = H = N + P where N
is called the normal form and collects all the terms of Hres (as series in y,w) of degree
< 2 in the variables y,w.

The series P collects all terms of P2(472) () and all the terms of Hg.s of degree > 2
in the variables y, w. It is called the pertubation.

Definition 3.5. (edges) Consider the elements:

2q m
(37) Xg={t=> +e;; = lie;, L #0,-2¢;,1(0) € {0,-2}}
j=1

i=1
The support of an edge £ =), nie; is the set of indices i with n; # 0.
We have »~, |¢;| < 2¢ and have imposed the mass constraint ), ¢; = n(¢) € {0, —2}.
We call all the elements respectively the black, n(¢) = 0 and red n(f) = —2 edges and

denote them by X g, Xy 2 respectively.
Notice that by our constraints the support of an edge contains at least 2 elements.

Constraint 3.1. (1) We assume that Z;n:l njv; #0 foralln; € Z, ), |n;| < 2q+2.
(2) | > nvil? =3 nilvi|* # 0 whenn; € 2,y ,m; = 1,1 < > ni| <2+ 1.
(3) We assume that 377" Ljv; # 0, when u:= ", Ljv; is either an edge or a sum or
a difference of two distinct edges.
(4) 23772 Gl [P + | 3052, Ljus]? # 0 for all edges £ = 37 Lje; in X2
We now recall Lemma 2 and Proposition 4 in [10]

Lemma 3.1. Constraint 1 is an integrability constraint. Constraint 2 is a completeness
constraint. Constraint 3 means that an edge £ = Z;”:l Ljv; is determined by the associated
vector w(¢) = Z;nzl liv;.
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Proof. -The first statement follows from Remark 3.2.

-Using Proposition 4 under Constraint ?? it is enough to show that we can not find
2q + 1 vectors u; = v;; for which there is a further vector wZ™ with us, .., uzq41,w
resonant. Otherwise w = ). n;v; is a linear combination with +1 coefficients of the v;,
hence it is a vector satisfying the hypotheses of item 2, but the quadratic condition in the
same item implies that the list is not resonant.

-Constraint 3 implies that 7(u —v) # 0 = 7(u) # w(v) if u, v are two distinct edges.
Hence the last statement is true. [

Proposition 5. Under the previous constraints we have

(39) N = @(©))+ Y kPl + Oty w)
keSe
where
(39) w = wp + ngqul(é-) - (q + 1)2AQ(€)17 wWo = (|’U1|27 (XX} ‘Um|2)'

does not depend on the dynamical variables. Here 1 € N denotes the vector with all
coordinates equal to 1,Q is given by formula (41).

Definition 3.6. o When { € Xg, we define Py as the set of pairs k,h satisfying
(43).
e When (€ Xq_2, we define Py as the set of unordered pairs {h,k} satisfying (44).

For every edge ¢, set £ = ¢T — ¢~ and define

(40)
ot +f q o )
(Q+1)2€ EaeNm;‘aMﬂl:q ( €+—|—a ) ( - +a )f , EEX(?,
c(l) = c,4(0) == ¢ g+1 q-— N 5
! (q + 1)(] aeN™; a4+t |1=q—1 {~ +a o+ + a §*, [Le Xq
ell) = ey(~0). tex:,
(41) Q(z,w) = Z C(g)ei(e’z) Z ZnZg + Z c(f) Z (ei(e’m)zhzk + e i z)zhzk)
teXxg (h,k)EPe tex;?  hkePe

Proof. (Proof of Proposition 5) By the definition the normal form collects all the terms
of Hpes (as series in y, w) of degree < 2 in the variables y,w. In turn H is the sum of the
quadratic term K = ), uity, and of the terms of degree 2q + 2 in the original variables
U, U.
From Remark 3.3 the quadratic term K contributes to N the terms
(wo9) + D K|kl
kesSe
The remaining terms wy, Uy, ..Uk, Uk,, . Satisfy the constraint:
(42) > (-1 kf()z )|k = 0.
7
These terms may contribute to terms of N only if they are of total degree < 2 in y,w
We analyze three possible cases of degree 0,1,2 in w:
e degree 0 If all the k; are in S the momentum Y _,(—1)%; is a linear combination
> ;M;vj. From momentum conservation and constraint 1 we must have m; =
0,Vj. This implies that we can pair the even and odd k’s and, as shown in
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proposition 4, this gives a contribution Ag11(£ +y). In this expression the terms
of degree < 2 give a constant(which we ignore) and the term (VeAg41(),v).
o degree 1 One and only one of the k; = k € S°. Formula (42) becomes

k— Znﬂ)i = 0,|/€|2 — Zni|vi|2 =0

where ), n;v; satisfies the hypotheses of constraint 2. Thus these terms do not
occur and S is complete .

e degree 2 Given h,k € S¢ we compute the coeflicients of z,Zx or zpzi or zZk.
These terms are obtained when all but two of the k; are in S. Each k; in S

contributes /& + y;e*®, giving a coefficient \/H;nzl §§j ¢!“) whenever:

(43) (zn2k) 0 Y _Gvj+h—k=0> L[> + |h[> = k> = 0,0 € X
j=1 j=1
m m

(44) (thk) : Zfﬂ)j +k+h= O;Zéj‘UjF + ‘k|2 + |h|2 = O,E € X;2
j=1 j=1

(45) (2n2) Y _Lv; —h—k =0, 4|vj]* = [b* = [k|* = 0,£ € X]

Constraint 3, where u is the sum or difference of two edges, implies that h, k fix £ uniquely.
In Formulas (44) and (45) we see that we cannot have ¢ = F2e;, since the equations in
these Formulas have the only solution h = k = v; € S. This explains why in Definition
we exclude +2e; as edges. Constraint 4 implies that h # k in Formulas (44), (45). By
Constraint 3 where u is an edge, in (43) h = k implies £ = 0. This contributes a term
(q+1)2Ag() > pese l2e* Tt is convenient to write

> (g + 1?46zl = (g +1)%A,(¢ Zwuzyz (q+ 1)%A,(¢ Zyz
k

and notice that (¢+1)2A,(&)(>°, [2k|*+Y; vi) is a mass term (hence a constant of motion
for the whole Hamiltonian) and can be dropped from the Hamiltonian, so we change N
into:

(46) N =K + (VeAgar(€) — (q+ 1)2A,()1,y) + Oz, w), K = (wo,y +Z|k| 25,2

where 1 denotes the vectors with all coordinates equal to 1.
Let us now compute Q(z,w), given an edge £ set £ = £+ — ¢~ Formula (40) comes from
the expansion
(47)
(q + 1)2 Zehl —ekyteny...ten, —ep, =t H’Lq:l(ghigki)l/27 te Xg’
Cq(g) = (q + l)q Zehl —ekyFeny ity —€k,_;—€hg—€kq={ Hg:l(ghigki)1/2, JAS X(;Q;
cq(—4) = cq(0)

—1

O

Q is a very complicated infinite dimensional quadratic Hamiltonian, one needs to de-
compose this infinite dimensional system into infinitely many decoupled finite dimensional
systems.
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3.5. The new Hamiltonian. Following Theorem 1 in [10] for all €, r, s satisfy (33) and
for all £ € A,z there exist an analytic symplectic change of variables

D (y,2) X (2,2) = (u,q)

from D(s,r/2) = Ba, such that the Hamiltonian (4) in the new variables is analytic
and has the form

(48) Hoq)i = (w(£)7y) + Z Qk|zk|2 + Q(€7w) +P(§,y,:c,w)
keSe

where Q, = k|2 + 27, | PL® (k), LY (k) € Z satisfy |L?) (k)| < 4ng, P is small.

Moreover, following Corrolary 1 in the same paper there exists an algebraic hypersurface
A such that on the open region Az \ A there is a further analytic change of coordinates
taking Q into a diagonal form with constant coefficients plus a form Q with constant
coefficients depending only on finitely many variables zx, Zx, k € A. The Hamiltonian is
then

(49) Hyin = (w(£),y) + Z Qilzi” + Q+ P(&, y, z,w)
kesSe

where

o om { BenE, Ve s

The correction Ag(§) is chosen in a finite list, say

(51) M(€) € (A€, AT}, K = K (n, m),

of different (real) analytic functions of &.

3.6. KAM scheme. An interesting application of the results for this normal form is to
prove the existence and stability of quasi-periodic solution by a KAM scheme (see [13]
and also [14] for an existence result). This kind of scheme is based on verification of the
following hypotheses:

(1) A regularity/ smallness condition on the perturbation P, namely that | Xp ||<<
2
e’
(2) A regularity condition namely w(£) must be a diffeomorphism and Qg (&) — |k|?
must be a bounded Lipschitz function.
(3) A non-degeneracy condition, that is three Melnikov resonances

(52) (w(€),v) =0, (w(&), ) + (&) = 0, (w(§), ) + (&) + o (&) =0

hold in a set of measure 0.
(4) A Quasi-T6plitz condition to control the measure estimates in the second Melnikov
condition.

4. THE OPERATOR ad(N)

4.1. The map 7.

Definition 4.1. Denote by Z™ := {> " | aie;, a; € Z} the lattice with basis the elements
e;. Setmw :Z™ — 7", m:e;— ;.
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At this point it is useful to formalize the idea of energy transfer in a combinatorial way.
Let S2[Z™] = {327 =1 aijeiej}, aij € Z be the polynomials of degree 2 in the e; with
integer coefficients. We extend the map 7 and introduce a linear map a — a(® as:

m(e;) =vi, w(eiej) := (vi,v5), @ . zm S2(Z™), e; — €2.
We have n(AB) = (n(A),n(B)),YA,B € Z™.

Remark 4.1. Notice that we have a'® = a® if and only if a equals 0 or one of the
variables e;.

4.2. The spaces V¥/ and F%!.

Definition 4.2. We denote by V7 the space of functions spanned by elements of total
degree i in y and j in w and VP = Ditj=h Vid Voo = 2V
Denote by FO1 the subspace of VO commuting with momentum.

The space Vo1 has a basis over C given by the elements {¢! 2 Vi%i 2, e 7122 Vi%iz ),
where v € Z™ |k € S¢. The space F%! has as basis, which we call frequency basis, the set
Fp of elements

(53) ng{eizi”mzk, e_izf”jxfék}; Zujvj+k=7r(1/)—|—k=(), ke S°.
J

An element of Fp is completely determined by the value of v and the fact that the z
variable may or may not be conjugated, thus sometimes we refer to e 25 Vi Z_x(v) aS

(v,+) and to e~ 25 ¥i%s Z_r) as (v, —). By construction v € Z* where
(54) Zr = {ue 7| —m(n) € 57},

We can further decompose the space F9! = @Ff - by the eigenspaces of the mass
operator ad(L). Notice that the mass of ¢! 23 ¥i% z is = >; vi+1, thus on the subspace
commuting with L we have —1 = 3. v; for (v,+). Now the blocks for ad(N) appear in
a natural matrix representation on the space F! as infinitely many matrices with coeffi-
cients quadratic polynomials in the variables v/&;. One easily sees that in the characteristic
polynomial of each one of these matrices the square roots disappear.

4.3. The Cayley graphs. We recall how we have found useful to cast some of the de-
scription of the operator ad(N) into the language of group theory and in particular of the
Cayley graph. In fact to a matrix C' = (¢; ;) we can always associate a graph with vertices
the indices of the matrix and an edge between %, j if and only if ¢; ; # 0. For the matrix
of ad(N) in the frequency basis the relevant graph comes from a special Cayley graph.

Let G be a group and X = X! C G a subset.

Definition 4.3. An X -marked graph is an oriented graph I" such that each oriented edge
is marked with an element v € X.
-1

x x
a——b a<——=1m=0

We mark the same edge, with opposite orientation, with x~'. Notice that if 2 = 1 we
may drop the orientation of the edge.

A typical way to construct an X—marked graph is the following. Consider an action
G x A— Aof Gon aset A, we then define.
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Definition 4.4 (Cayley graph). The graph Ax has as vertices the elements of A and,

given a,b € A we join them by an oriented edge a ——b , marked x, if b= za, z € X.

In our setting the relevant group is the group G := Z™ x Z/(2) the semidirect prod-
uct, denote by 7 := (0,—1) so G = Z™ U Z™7. We think of an element a = 25 ViTi 5y
as being associated to the group element which, by abuse of notation, we still denote
by a = Zj vje; € Z™. Then a = e 7125 %i% s associated to the group element
ar = (3 ;vje;)T € Z™7. Thus the frequency basis is indexed by elements of G\
U, {—ei, —eiT}, where

G':={a,ar, a € Z™|n(a) = —1}.

We now consider the Cayley graph G x of G with respect to the elements X U X (see
Definition 3.4). If p € Z it is easily seen that the set G, := {a, n(a) =0, a7 |n(a) = p}
form a subgroup. In particular

Remark 4.2. G_5 is generated by the elements X = Xg U Xq_2 and it s a connected
component of the Cayley graph.

We distinguish the edges by color, as X° to be black and X2 red, hence the Cayley
graph is accordingly colored.

G is also a coset of G_g and it is also a connected component of the Cayley graph.

If G acts on two sets A; and As and 7 : A; — Ay is a map compatible with the G
action then 7 is also a morphism of marked graphs.

A special case is obtained when G acts on itself by left (resp. right) multiplication and
we have the Cayley graph G (resp. G% ). We concentrate on G which we just denote
by Gx. One then immediately sees that

Lemma 4.1. If G acts on a set A and a € A the orbit map g — ga is compatible with
the graph structure.

The graph Gx is preserved by right multiplication by elements of G, that is if a,b are
joined by an edge marked g then also ah,bh are so joined, for all h € G.

The graphs GlX, G" are isomorphic with opposite orientations under the map g — g~ *.

The graph Gx is connected if and only if X generates G, otherwise its connected com-
ponents are the right cosets in G of the subgroup H generated by X .

4.3.1. The linear rules. Denote by Z™ := {>"1" | a;e;, a; € Z} the lattice with basis the
elements e;.

We consider the group G := Z™ % Z/(2) semi—direct product. Its elements are pairs
(a,0) with a € Z™, 0 = +1. It will be notationally convenient to identify by a the
element (a,+1) and by 7 the element (0,—1). Note the commutation rules ar = 7(—a).
Sometimes we refer to the elements a = (a,+1) as black and ar = (a, —1) as red.

Consider the mass' n: Z™ — Z, n(e;) := 1.

Definition 4.5. We set A to be the Cayley graph associated to the elements X, := Xg U
X 2.
q

We give a definition useful to describe the graphs that appear in our construction.

Definition 4.6. A complete marked graph, on a set A C Z™ xZ/(2) is the full sub—graph
generated by the vertices in A.

! the name comes from dynamical considerations
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Definition 4.7. o A graph A with k4 1 vertices is said to be of dimension k.
o We call the dimension of the affine space spanned by A in R™ the rank, rk A, of
the graph A.

o [fthe rank of A is strictly less than the dimension of A we say that A is degenerate.

4.4. The matrix description of ad(N). Define iM is the matrix of ad(N) in the fre-
quency basis ez, e )z w(u) + k = 0,n(u) = —1. We now compute iM. Recall
that we have the rules of Poisson bracket:

(55) {wiry;t = {wi,x;} =0, {yi, 25} = 8% {yi, 2} = {zj, 2} =0
{zn, 21} = {Zn, 2} = 0,{Zn, 21} = i6p..
We have:

(56) {yi, € 2%y} = e 2t fy; m} + € 2 MY iz {yi, a5} =
7

= i€l 2 1T 2 Y 6 = e 20 19T 2
j

m

m
(57) {(wo,y), e =i %z} = {Z o [Pys, € 20 #9732} = iZMi|Ui|2€iZj Hi%iz.

i=1 i=1
and
(58) {(VeAgs1(8) — (q+ 1)2A(&)1,y), e =i 9%} =
() P (12O Y )
i=1 v i=1

(59)  {|z/?, el 225 1% 21} = {212k, e Hi%iz} = zkeizﬂ' Hi%ilze, 21} = zkeizf “f’""iélk.

(60)
— {0 Iblaf2, 6 20 %y = 126 2% = () 26 B 7 = 1]y g e,
kesSe J

Now consider the operator ad(Q). It is easy to see that

(61) {0 2y 2y, el 20 Hi%i g} = jel 25 (G tHi)Zi 5, 6k
(62) {ei(z’“:)zhzk, el i Hi%iz} =0,
(63) {e*i(l@)ghgk’ el 225 KT 2} = izpe ! > (=g, 5lh + ighe—izj (C5—pj)z; 5lk-

And we get easily similar formulas for the action of terms of N in Formula (38) on
e~12 1%z Finally, from (57)-(63) we get the following: Given a = Y, juie;, 0 = +1 set

(64) C((a,0)) = G(a® +a) = T3 pien)” + 3 pied),
K((a,0)) = m(Cw) = 51D pawil? + 3 palur).
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Sometimes we call K (u) the quadratic energy of u, notice that C(u) has integer coefficients.
In particular if a € Z™ we have K(aT) = —K(a) and we have for a,b € Z™

() Moo= K@)+ S A1) 5 g+ 17440

A
MaT’aT:K(ar)—Z 18 q+1 +Z/J/7, q+1)°44(¢)

(66) Myrpr = —c(l), My =c(f), ifa, bare connected by a black edge ¢

(67) My pr = —c(l), Morp =c(¥), if a, br are connected by a red edgel

We have shown in [10] that the blocks M on F%! come into pairs of conjugate Lagrangian
blocks I', I'r. With respect to the frequency basis the blocks are described as the connected
components of a graph Ag which we now describe.

Definition 4.8. Given an edge v ——=v , u = (a,0),v = (b,p) = zu, = € Xq, we say
that the edge is compatible with S or 7 if K(u) = K(v).

Remark now that K(—e;) = K(—e;)T = 0. We call the elements {—e;, —e;7} the
special component.

Definition 4.9. The graph Ag is the subgraph of G* \ U,{—€:, —e;T} in which we only
keep the compatible edges.

‘We then have

Theorem 4.1. The indecomposable blocks of the matriz M in the frequency basis corre-
spond to the connected components of the graph Ag.
The entries of M are given by (65), (66), (67).

The fact that in the graph Ag we keep only compatible edges implies in particular that
the scalar part :l:%[zj 1 (Jvj > + [ 32, pjv|?] (which is an integer) is constant on each
block. On the other hand, in general, there are infinitely many blocks with the same
scalar part.

Remark 4.3. One of the main ingredients of our work is to understand the possible
connected components of the graph Ag, we do this by analyzing such a component as a
translation T' = Au where A is come complete subgraph of the Cayley graph but contained
in G_g and containing the element 0. In particular we have shown (cf. [10], §9) that A
can be chosen among a finite number of graphs which we call combinatorial.

4.5. Geometric graph I'g. In order to understand the possible components of the graph
Ag we need to study a purely geometric graph. We define a graph on R™ using formulas
(43) and (44).

Definition 4.10. An edge £ € Xq_2 defines a sphere Sy through the relation
-1
2 — |2 s |2
(68) || + (%Z&vi) = 7(| Z&U%‘ + ZEZ|U2| )
An edge £ € Xg defines a plane Hy through the relation

(69) (Y ) = 303 o+ Y )
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FIGURE 5. The plane Hy with ¢ = e; — v; and the sphere S, with ¢ =
—e; — e;. The points hq, k1,v;,v; form the vertices of a rectangle. Same
for the points ho, v, k2, v;.

Definition 4.11. Each £ € Sy is joined by a red unoriented edge to —x — >, {;v; € S.
Each x € Hy is joined by a black oriented edge to x — Y, lyv; € H_y. We construct the
geometric graph |Gammag with vertices all the points of R™ and edges the black and edges
described.

It is convenient to mark each edge of the graph with the element —7(¢) from which it
comes from. Remark that Constraint 1 implies that the edge ¢ is uniquely determined by
the vector —m(£).

Remark 4.4. [t is immediate by the definitions that the points in S are all pairwise
connected by black and red edges and it is not hard to see that, the completeness constraint 1
implies that the set S is itself a connected component which we call the special component.

4.6. From the combinatorial to the geometric graph. In our geometric setting, we
have chosen a list S of vectors v; and we then define 7 : Z™ — R™ by 7 : €; — v;.
We then think of G also as linear operators on R™ by setting

(70) ak = —m(a)+k, keR", acZ™, 71k=—k

We extend 7 : Z™ — R™ to Z™ x Z/(2) by setting w(a7) := w(a) so that —m is just
the orbit map of 0 associated to the action (70) (the sign convention is suggested by the
conservation of momentum in the NLS).

We then have

Remark 4.5. X defines also a Cayley graph on R™. and in fact the graph U's is a subgraph
of this graph.
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There are symmetries in the graph. The symmetric group S, of the m! permutations
of the elements e; preserves the graph. By Lemma 4.1 we have the right actions of G, on
the graph:

(71) (b,0) — (b,o)Tr =bot, (b,0)+— (b,0)a=(b+0ca,0), Va,b e Z™.

Up to the G action any subgraph can be translated to one containing O.

Each connected component of the graph I's has a combinatorial description based on
(68) and (69) which encodes the information on the various types of edges which connect
the vertices of the component.

Example 4.1.

xr — v + U3 xr — v + V2 + Vg4 + U3

2,3 4,3
xr — Vg + V3 T — Vg + U3
1,3 / \
—Tr+wv v x - +v v
1,2 v+ T2 +v1 + v2

the equations that x has to satisfy are:

(2,02 — v3) = |v2]® — (v2,v3) (2,02 — v3) = |v2]® — (v2, v3)
|2|? — (2,01 + v2) = —(v1,02) |2 + (2,01 + v2) = —(v1, v2)
(z,v1 —v3) = [v1]> = (v2,v3) (2,01 —vg — vz — vg) — |v1]? + (v1,v2) + (v1,v3)

—(v2,v3) + (v1,v4) — (v2,v4) — (v3,04)

4.7. The correspondence of I's with Ag. This correspondence comes from the fact
that

Remark 4.6. Equations which define edges in the graph I's are exactly the ones which
define compatible edges in Ag, in other words, set a,b € Z™ such that —m(a) = x,—m(b) =
Yy, we have
(1) x,y € Sy are connected by a red edge marked by —pi(€) if and only if a,br are
connected by a red edge marked by ¢ and K(a) = K(b).
(2) v € Hy,y € H_y are connected by a black edge marked by —pi(£) if and only if a,b
are connected by a black edge marked by £ and K (a) = K (b)

Proof. We will prove 1. The proof for 2 is similar. i) Let x = Z;":l 1;v; € Sg. We have
a€el™:a=— ZT:1 pje; such that —m(a) = z. By Definition 4.11 z is joined by a red
edge marked by —7m(£)(¢ = 327", lje; € X?) with y if and only if y = —2 — 37" | Lv;
and we have b € Z™ : b= 3" (u;+{;)e; such that —7(b) = y. Since a+b = 37" lje; €

Xq’2, a, bt will be connected a red edge marked by £. We have

(72) K@) = 5 RISl

1 m
(73) (1> (uity)osl? +Z (17 + €3)[v; ).
j=1 j=1

[\D
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(74)
1
K(br) = —5(| D o PG P20 i Y v+ Y sl P+ 4]
J J J J J J
From (72) and (74) we get

(75) K(a) = K(br) & 2| Zujvjlz + Q(Z vaj’zfjvj) = —( Z&‘UHQ + Zﬁﬂvj\z)

1
& |2+ (2,)_Guy) = —5(l > Ll + Y 4l
J J J
The last equation in (75) is exactly the equation (68) which defines S;. O

Therefore we have:

Remark 4.7. The map —m gives an isomorphism between connected components of Ag
to its image in I'g.

In application of the KAM algorithm to our Hamiltonian a main point is to prove
the validity of the second Melnikov condition. The problem arises in the study of the
second Melnikov equation where we have to understand when it is that two eigenvalues
are equal or opposite. The condition for a polynomial to have distinct roots is the non—
vanishing of the discriminant while the condition for two polynomials to have a root in
common is the vanishing of the resultant. In our case these resultants and discriminants
are polynomials in the parameters &; so, in order to make sure that the singularities are
only in measure 0 sets (in our case even an algebraic hypersurface), it is necessary to
show that these polynomials are formally non—zero. This is a purely algebraic problem
involving, in each dimension n, only finitely many explicit polynomials and so it can be
checked by a finite algorithm. The problem is that, even in dimension 3, the total number
of these polynomials is quite high (in the order of the hundreds or thousands) so that the
algorithm becomes quickly non practical. In order to avoid this we have experimented with
a conjecture which is stronger than the mere non-vanishing of the desired polynomials. We
expect our polynomials to be irreducible and separated, in the sense that the connected
component of the graph giving rise to the block and its polynomial can be recovered from
the associated characteristic polynomial.

4.8. Characteristic polynomials of complete color marked graphs. For every com-
plete colored marked graph G we will consider the matrix Cg indexing by vertices of G
as computed in (65), (66), (67). The irreducibility property of characteristic polynomials
is invariant under translations (see Theorem 4.2) so in the proof of the irreducibility can
assume that the graph contains 0. Hence every vertex has mass equal to 0 or -2 and we
have constant K (a) = K(0) = 0Va (since we keep only compatible edges). So the matrix
Cg will be as follows: Given (a,0),a =Y ;" n;e; set

N0
(76) (q+ Da(é) := Znia—éAq+1<s)
i=1 v
then
e In the diagonal at the position (a,0),a =", ne; we put

(77) (¢+ 1)a(€) fo=1= Tl(a) = ZZ n; = 0)
—(g+Da(€) — 2(g+1)%4,(¢) ifo=-1= nla) =3 ,n; =—2)
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o At the position ((a,04), (b, 0p)) we put 0 if they are not connected, otherwise we
put opc(€) (c. f. 40, where ¢ is the edge connecting a, b.

Define xg = x¢, (t) = det(tI — Cg)- the characteristic polynomial of Cg.
Theorem 4.2.
(78) Cr.q)y=c§)I+Cq, Cg=—-Cg.
where T, is the translation map by vector ¢, G is the image of G under the sign change
(see (71)).
Consequence 4.1.
(79) Xr.(@)(t) = xa(t = ¢(§))
Proof. We have by theorem 4.2
Xr.(c)(t) = det(t] — Cr (g)) = det((t — c(§)] — Ca) = xa(t — ¢(§)).
d

As we said in 1 in order to check the second Melnikov condition we expect that for
connected colored marked graphs G x¢g are irreducible over Z and separated.

Remark 4.8. In the proof of separation we do not assume that the quadratic energy K(a)
is zero. And in fact in our proof of the separation we use only the induction, the constant
K (a) does not play any role.

Lemma 4.2. For any a € Z™: a(§) has integer coefficients.
Proof. Let a =", n;e;. We have
0 q+1 i—1
o Ar1() = D (D TS R e
! BEN™;|Bl1=q+1;8;>1

q+1 2,  ,qg+1 q

is divisible by ¢ + 1. O

Hence all diagonal elements of Cg are divisible by ¢ + 1. Besides by the formula 40 all
off-diagonal elements of Cg are also divisible by ¢ + 1. Thus we can write:

Cg = (¢+1)Cg = xcy (t) = det(t] — Cg) = det((g+ 1) — (g+1)Cg) = (q+1)" ' x g, (D)

So in order to prove the irreducibility of the polynomials xc, it is enough to prove the
irreducibility and the separation of the polynomials Xég- For simplicity we will denote
X¢, also by xg, and we will redefine ¢(¢) by division the right hand sides of (40) by ¢+ 1:
(80)

e q ¢ Vo .

(q + 1)5 2 ZQGN"'L;\Q+Z+|1:¢1 ( €+ + « ( I~ +a ) g ) te Xg;

olf) = cq(l) = et g+1 q—1 @ -2
q§ 2 ZaENm;|a+€+|1:q71 I~ +a o+ +a f y JAS Xq .

Take a complete colored marked graph A and compute its characteristic polynomial x 4 (t).
We have:
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Theorem 4.3. When we set a variable & = 0 in xa(t) we obtain the product of the
polynomials x 4,(t) where the A; are the connected components of the graph obtained from
A by deleting all the edges in which i appears as index, with the induced markings (with

£ =0).

Proof. This is immediate from the form of the matrices. O

Part 2. The separation and irreducibility of characteristic polynomials,
associated to the cubic NLS

ABSTRACT. This part is the proof of Theorem 1.1 for the cubic NLS. It requires a
lengthy and complicated analysis. One needs to classify graphs by the appearance of
indices and apply induction on the size of matrices and on the number of variables
&i-
The cubic NLS is the equation of the form (1) when ¢ = 1. In this case:
(81)

Agi1(§) Zf +4) G4 = —A2(£>=2&+4Z§j =26 +4) ¢
i#k #i =1
Aq(8) ka
XO::X?:{ei—ej,i;éjE[l,...,m]}, X2:=X;*{(~e —ej)T, i#jel,...,m]}.

Let (a,0),(b,p) € Z™ x Z/(2).
e We join (a, o), (b, p) with an oriented black edge, marked (4, j) if
o=p, b=a+te —¢;, < a=b+e; —e;.
e We join (a,0), (b, p) with an unoriented red edge, marked (¢, j) if
op=1,b+a+e +e; =0.

(i) ey

b:a-l—ei—ej a—>b — a2y
ctd+tej+e=0 Cid — é*erej)'fd
From Formula (80) for ¢ = 1 we get ¢({) = 2,/&;§; if L =e; —ej or { = —e; — ¢;.

For every connected component G of I‘g we will consider the matrix Cg indexing
by vertices of G.Given (a,0),a = >..*  n;e;, by Formula (190) in the case ¢ = 1 we

_anfzv if Oq = 1777(0’) 207
have a(§) = 2 3, ni(—264+4 3, &) = ' i
2 F —>ni& —4Y 1 &, ifog=—1,n(a) = -2
Hence we get easily

Lemma 4.3. The entries of the matriz Cg, over the indexing set of the vertices of G,
are:
e In the diagonal at the vertez (a,0) equals to —o Y ;| n;&;.
o At the position (a,0), (b, 7) we put 0 unless they are connected by an oriented edge
e = ((a,0), (b, 7)) marked with (i,7). In this case we place

(82) C(e) =274/,
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It is easily verified that when we expand the characteristic polynomial of such a ma-
trix the square roots disappear and we get a polynomial, denoted x4 (*) monic in ¢ and
with coefficients polynomials in the variables §; with integral coefficients. Our goal is to
prove that each of these polynomials is irreducible (as polynomial in Z[t,£]) , this we call
irreducibility theorem and furthermore that the graph A is determined by x 4(¢), this we
call the separation lemma.

In fact in this form the statement is not true, we need to restrict to the subspace
of F(O1) where mass is conserved. This is enough for the dynamical consequences. In
algebraic terms the conservation of mass consists in restricting to the coset of Gy (one of
the connected components of the Cayley graph) of elements a, at € G, a € Z™, n(a) = —1.
Moreover, in [11] we have proved

Theorem 4.4. For generic choices of S (see the redefinition of genericity in Appendiz 12)
the connected components of graph U's, different from the special component, are formed
by affinely independent points.

In particular each component has at most n + 1 points.

5. THE IRREDUCIBILITY AND SEPARATION

5.1. Preliminaries. Observe first that, given a € Z™, A C Z™ we have that xa(t) is
irreducible if and only if x 444(t) is irreducible.

Consider a projection m; : Z™ — Z™~! where m;(a1,...,am) > (a1,..., 0. .. a¢y) (We
remove the ' coordinate). Take now a set A C Z™ of vertices and consider the graph
obtained from I"4 by removing all the edges which contain ¢ in its marking, call this new
graph I'Y,. Even if A is connected this new graph I'Yy may well not be connected. We now
claim

Proposition 6. If A is connected the map w;, restricted to 'Yy, is injective and a graph
isomorphism with Uz, 4y, a graph in VAL
If A is non degenerate each connected component of I'z, (4 is non degenerate.

Proof. We know that the augmentation £ = n(a) depends only on the color of a so that
we have a; = n(a) — n(m;(a)) and thus if a, b are black vertices (or red vertices), m;(a) =
m;(b)m(a) = n(b) hence a; = b; = a = b. Otherwise, if a is black, b is red then it is
clearly m;(a) # m;(b) because m;(a) is black, m;(b) is red. If we decompose X = X, into
the elements containing the index i and the complement X! we see that m; establishes
a 1-1 correspondence between X,in and X,,_1 from which the second claim. The third
claim follows easily from the definitions.

O

A simple corollary of this proposition is that.
Corollary 5.1. If we set § = 0 in the matriz C4 we have the matriz Cy (4, hence
Xa()e;=0 = X (a)(1)

Let By, ..., By be the connected components of w;(A). We have

K
1T x5, () = X ) (B) = xa(2)

Jj=1

£i=0-

As a consequence, we have the following inductive step.
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Corollary 5.2. Assume that A is non degenerate and that we have already proved the
irreducibility theorem for m — 1 or for n < |A|. We deduce that the factors xp,(t) of
X, (4)(t) are the irreducible monic factors of x a(t)

i=0-

We want to prove Theorem 1.1 by induction as follows. We assume irreducibility and
separation in dimension n — 1 and prove first the separation in dimension n and finally
irreducibility in dimension n.

Take a connected A and let £ be the augmentation of a black vertex of A, then the
augmentation of a red vertex is —2 — /.

Lemma 5.1 (Parity test). (1) If we compute t at a number g % £ mod (2), we have
xal(g) # 0.
(2) If a linear form t + . a;&, a; € Z divides xa(t) we must have ), a; = {
mod (2).

Proof. 1) We compute modulo 2 and set all § = 1, we get xa(t) = (¢t +£)™ mod (2),
hence xa(g9) 2 (g+ )™ =g+ ¢ mod (2).

ii) A linear form ¢+, a;&;, a; € Z divides x 4(t) if and only if we have xa(— ), a;&;) =
0, then set & = 1 and use the first part. O

We shall use the parity test as follows.

Lemma 5.2. Suppose we have a connected set A in Z™, in which we find a vertexr a and
an index, say 1, so that the graph I" 4 has the following properties:

c

1,

we have:
e 1 appears in all and only the edges having a as vertex.
e When we remove a (and the edges meeting a) we have a connected graph A with
at least 2 vertices.
o When we remove the edges associated to any index, the factors described in Corol-
lary 5.1 are irreducible.

Then the polynomial x a(t) is irreducible.

Proof. We take a as root, and translate the set A so that a = 0. Setting & = 0 we have
by Corollary 5.1 and the hypotheses, that xa(t) = t P(t) with P = x.4(¢) irreducible of
degree > 1. Thus, if the polynomial x 4 (t) factors, then it must factor into a linear ¢ — L(§)
times an irreducible polynomial of degree > 1.

Moreover modulo & = 0 we have that 0 and ¢ coincide, thus L(§) is a multiple of &;.

Take another index ¢ # 1,h if a is an end and the only edge from a is marked (1,h)
otherwise just different from 1 and set & = 0. Now the polynomial x4 (t) specializes to
the product [] XA, (t) where the A; are the connected component of the graph obtained
from A by removing all edges in which ¢ appears as marking. By hypothesis {a} is not
one of the A;.

If no factor is linear we are done. Otherwise there is an isolated vertex d # a so that
{d} is one of the connected components A;. The linear factor associated is t + d(&)|¢,=o.
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Clearly we have that the coefficient of &; in d(&) is £1 (since the marking 1 appears only
once). This implies that L(§) = +&; and this is not possible by the parity test. (I

By Theorem 4.4 we need to consider only the graphs formed by affinely independent
vertices.

6. THE SEPARATION LEMMA

Let be given a colored marked graphs G. We define the graph 7G = {(—a, —0)|(a,0) €
G}.

Remark 6.1. 7G is a connected graph, if and only if G contains only black edges.

Proof. If there exists a red edge marked ¢, j that connects two vertices a, b then a + b =
—e; —ej = —a — b=¢; + ¢, then —a, —b are not connected in 7G. If b —a =¢; —¢; =
—b—(—a) =a—b=-e; —e;, —a,—b are connected by a black edge marked 7,7 in 7G. O

Lemma 6.1. (Separation lemma) Let be given two connected colored marked graphs
Gl,GQ. IfXG1 = XG2, then G1 = G2 or G1 = TGQ.

Since if GG is of mass —1 we have that 7G is of mass 1, we deduce that a connected
color marked graph G of mass -1 can be recovered from its characteristic polynomial.

Proof. We will prove this lemma by induction. When n = 0: xg(t) =t + a, it is easy to
see that G = {(a,+)} or G = {(—a,—)}.

Induction process: m > 1. Suppose that we have the separation and the irreducibil-
ity for graphs of dimensions & < n — 1. Take a connected colored marked graph G =
{(v1,01), -+, (Vnt1,0m)}, (v5,0;) € Z™ x Z/(2), the associated matrix C and its char-
acteristic polynomial yg. We want to show that G can be uniquely (up to the sign)
reconstructed by xa. It means that we must recover coordinates (up to the sign) of all
vertices and collect all together in a graph. We set one of the variables &; = 0 for instance
&1 = 0. We know that the matrix Cg specializes to the direct sum of the matrices Cg,
where the G; correspond to the various connected components of the graph G which are
obtained by removing all edges in which 1 appears as marking and dropping in each com-
ponent the first coordinate of the various vertices. We have that specializing & = 0 we
specialize the polynomial x¢ to [], xg,. Since we are assuming irreducibility in dimen-
sions less than n — 1 the factors xq, are all irreducible and thus can be determined by
the unique factorization of polynomials. Therefore all the vectors of 71(G), that is the v;
with the first coordinate removed can be recovered uniquely (up to the sign) by induction:
vy = :l:(*’ bi7 C3,i5 -+ Cm i3 Ui)

Now we set another variable, say & = 0. By similar arguments as above all the v;
with the second coordinate removed can be recovered (up to the sign) by induction:
V; = i(ai, *,C3,55 -4y Cm iy Ui)

1) Recovering coordinates (up to the sign) of vertices

We need to consider the vectors in G which have the form: =+(x,x,cs,...,¢pn;0), where
C3,...,Cm; 0 are fixed. Vectors of the form (x, %, cs, ..., ¢;y; 0) are in the subspace U of Z™:

U={(x1, e tm;0) €EZL™ NZ)(2): ;= c;, Vi =3,....m'0 =0}, dimU =2

Since the vectors in the graph by assumption are affinely independent, we have at most 3
vectors with the form (x, x, ¢s, ..., ¢, ). Moreover, these vectors have the same sign and are
in the same graph, then they have the same mass. Vectors of the form (x,*,cs, ..., ¢;n; )
with the mass k are in the affine subspace U’ of U:U’ = {(z1,...,xm;0) € U : 1 + 29 =
k—>"4¢i,0 =0}, dimU’ = 1. Since the vectors in the graph by assumption are affinely
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independent, we have at most 2 vectors of the form (x, *, cs, ..., ¢;y; 0) where cs, ..cpp,, 0 are
fixed. And with the sign we have in G at most 4 vectors of the form +(x,x*,cs,...,cm;0)
where cg, ...c;n,, 0 are fixed. We will exclude the case of 4 vectors. In fact, if in G there
are 4 such vectors

U1 = (a17b17637 "'7Cm;0)71}2 = (a27b27637 "'7Cm70—)a1}3 = (Gg,bg,Cg, coey Cmjj —O’),’U4 = (a4ab4vc37 o0y Cmj3 _U)

Since vy, vo has the same sign, they also have the same mass, then a; + by = as + by =
a1 —ag = —(by — by) = v1 — vy = (p,—p). Similarly, vz, vs have the same mass, then
vy — vy = (¢,—¢q). One deduces from this an affine dependence of vy, vy, vs,vs, which
is not possible. Now our problem is this: if we know the vectors obtained from these
< 3 elements after removing the first or the second coordinate can we recover the given
vectors? We shall need to perform a case analysis.

a) There are in G only 2 vectors of the form +(x,*,cs, ...,¢m; o) where cs, ...cp,, 0 are
fixed. For simplicity we denote ¢ := (3, ..¢;,) and their sum by c.

i) When they have the same sign, let them be (a, b, cs, ..., ¢m, o) and (a’, ¥, c3, ..., Cim, 0).
We know the elements (a,a’) and (b,b") and we need to reconstruct if a is paired with b or
with b’. We want to show that if we permute a,a’, we will get the same vectors. Assume
that we have

(83) a+b+c = I
(84) a+b+c = 1

Since (a, %, ¢; o) and (d/, *, ¢; o) have the same sign, the permutation of b, " must conserve
the equality of their masses

(85) at+bt +c = U,
(86) ad+b+c = U,
From 83 and 85 we have b — b = [ — I, from 84 and 7?7 we get b — b = I’ — I, hence
I=U'=0-1l=1-I"=0=1=0I'=b=V=a=d = (a,bc) = (d,V,c), which
contradicts the affine independence of vertices in G.

il) When they have opposite signs, let them be (a, b, ¢; o) and (—a’, —b', —¢; —0). They
are in the same graph, soifa+b+c =1, then —a’ -0 —c=-2—-1=d +V +c=
I+2=24+2=a+d +b+V + 2¢, ie. | is uniquely determined by these 2 vectors. So

if we permute a,a’, we will get 1 vector of the mass [, 1 vector of the mass [ + 2. There
are 2 possibilities, either

(87) ad+b+c=l1,
(88) a+b +c=1+2,
or

(89) d+b+e=1+2,
(90) a+b +c=1,

One deduces, in the first case a = o’ , and in the second case b = V/. In any case the
permutation of a,a’ gives the same vectors.

b) There are in G' 3 vectors of the form +(x, %, ¢; o) in G, where ¢, o are fixed. By affine
independence it is easy to see that among them there are 2 vectors of the same mass (i.e
with the same sign). Let 3 vectors be (a1, b1,¢;0), (az,be,c;0), (—ag, —bs, —¢; —0). Let

(91) a1 +b1+c=1,
(92) as + by +c=1,
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then
(93) —az3—b3—c=-2—-l=a3+b3+c=1+2

We have 3l +2 = a1 + as + ag + by + by + b3 + 3¢, i.e. [ is uniquely determined by these
3 vectors. So if we permute aq,as, a3, we will also get two vectors of the mass [ and 1
vector of the mass [ + 2.

i) There are 3 cases associated to the permutation (ajagas).

-The first case is:

(94) as+b+c=1+42,
(95) as+by+c=I,
(96) a1 +bs+c=1,

From (91) and (96) we get by = b3, and from (92) and (95) as = a3. Hence (a1, b1,c) =
(a1, bs3,¢), (as,ba, c) = (as,ba,¢), (—asz, —bs, —¢) = (—az, —by, —c), i.e. the permutation of
ai,as,as gives the same vectors.

-The second case is

(97) a2+b1+c:l,
(98) az +by+c=1+2,
(99) a1 +bs+c=1,

From (91) and (97) we get a1 = ag, and from (93)and (98) be = bs. Hence (a1,b1,¢) =
(ag,b1,¢), (as,be, c) = (a1,bs,c), (—as, —bs, —c) = (—asz, —bs, —¢), i.e. the permutation of
a1, a3, a3 gives the same vectors.

-The third case is

(100) az+by+c=1,
(101) az + by +c=1,
(102) a1 +bz3+c=1+42,

From (91) and (100) we get a; = ag, and from (92) and (101) as = a3. Hence a; = as = ag,
we are done.

ii) Three cases associated to the permutation (ajasas) are treated similarly.

2) Collecting vertices together in a graph.

We do not know (aM), (1), ¢M; o1) will be connected with (a(?,b3), ¢?); g5) or —(a®, b2,

There are only following possibilities:

a) If o1 = o and ™ + bW D =2 + @) ) then +(a®,bM), M) o) will be
connected with +(a(®, b, ¢?); g5) respectively, we will obtain 2 graphs G1, G2:G1 = 7Gb.

b) If o1 = 09 and a™) + b1 + D) = —2 442 + b2 4 ) then (M, bV, cM); gy) will
be connected with —(a(®, b, ¢(?): y), we obtain only one graph.

¢) If 6y = —op and a® + bW + M) = —2 — (a® + b3 4 @), then (aV,bM), D) 0y)
will be connected with (a(®),5?), c(): gy), we will obtain only one graph.

d)If oy = —0y and a() 451 41 = —a(2) —p(?) — ) then +(a®,bM), M 51) will be
connected with :F(a(z), b3 2. 09) respectively, we will obtain 2 graphs Gy, G2:G1 = 7Ga.

O

7. IRREDUCIBILITY THEOREM

We prove this by induction. Suppose the separation and irreducibility in all dimensions
less than n, we will prove the irreducibility in dimension n. Since this property is invariant

c(

2)

502)-
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under translation we often choose a vertex as the root and assume that it corresponds to
0.

Let G be connected marked graph and take a maximal tree T of G. So T consists
of n linearly independent edges. We must have at least n distinct indices appearing in
the edges, otherwise these edges span a subspace of dimension less than n. In total on
the n edges of T appear 2n indices counted with multiplicity. If no index appears with
multiplicity 1 we must have that all the indices appear with multiplicity 2.

If only one index appears with multiplicity 1, the remaining k£ > n — 1 cannot all have
multiplicity > 3 since 3(n — 1) > 2n — 1 unless n < 2, in which case this can also be
excluded since no edge is of the form —2e;. Thus we may have one index of multiplicity
1 and another of multiplicity 2. If only two indices appear with multiplicity 1 and in the
same edge the remaining indices must still be k& > n — 1 since they give n — 1 linearly
independent edges. Thus they cannot all have multiplicity > 3 by the previous argument.

We thus have to treat 3 cases.

Remark 7.1. e Dash lines mean that they may be black or red.
e Black edges are denoted by single lines, red edges-by double lines.
e A denotes the completed graph obtained from the graph A.

Lemma 7.1. If in T there are two blocks A, B and two indices i,j such that:
(1) i,j do not appear in the edges of the blocks A, B.
(2)

(103) Xilei=¢;=0 = XBlei=¢,=0

Then |B| = |A] =1,A = {a}, B = {b} and b = Ty,c,yn;e;(£a). The sign and the numbers
ng,n; are determined by the path in T' from a to b.

Proof. Choose the root in A. This gives to each vertex v a sign o,. Since 4,j do not
appear in A (resp. B), the vertices in A times their sign vo, have the same i-th and j-th
coordinates, similarly for B hence there exist m;, m; such that:

(104) A= Tmie;+mje; (A/) g Xﬁ(t) = XA’(t - mZ& - mjfj) = X4
where vertices in A’ have zeros as the i-th and j-th coordinates. Similarly,

(105) B = Tpiei+pje; (B,) = XB|£i:§j:0 = XB'-

From (103), (104) and (105) we have x5 = xp5. Hence by the separation lemma A" =
+B’, then B = Tp,e,qpje; (FA). A= Timie;vmye;(A) = £A" = Tomiei5mye; (£A) =
B = Ty smi)ei+(p;Fmy)e; (£A). Clearly |B| = |A, let A = {(a1,01),..., (ar,0.)}; B =

{(b1,01), ., (br,0,)}. Set v = (p; F mi)e; + (pj F pj)e;, since B = 7,(£A) we have:
b = ta; + ov;0; = +o;. So if |A] = r > 2, we have by — by = +(az — ay) in the

£&i=¢;=0 = XA’

case 01 = 09 and by + by = *(as + a1) in the case 0o = —o;. This contradicts affine
independence of vertices of G. Hence |A| = |B] = 1. Let A = {a}, B = {b}, we have
b= Tnie;+n;e; (Fa), where n; = p; F my, n; = p; Fm;. O

Suppose T' is a maximal tree in a graph I" and ¢ be an edge in T' containing the indices
1,7. We have two connected components A, B of T obtained by removing /.

Lemma 7.2. Assume that the two connected components A, B do not have the index i in
any edge. Then any other edge in T' connecting A, B must contain the index i.

Proof. In a path which is a circuit you cannot have that an index appears only once (or
even an odd number of times). (]



CHARACTERISTIC POLYNOMIALS, ASSOCIATED TO NLS 31

We now consider two edges {1, {2 containing the indices i, h and 4, k respectively. When
we remove these edges in T' we have 3 connected components in T’

Abh B BEC
in the complete graph T once we remove all the edges containing i the graph Bis a

connected component. Then we may either have other 2 components A, C or a connected
component AU C.

Lemma 7.3. If there exists a pair of indices, say (1,1), such that 1 appears only once in
the maximal tree T and T has the form:

A-"" B

FIGURE 6

where i # h, and i appears only in the block B. Then x¢ is irreducible.

Proof. Let the root be in A. Since 1 appears only once in T, every edge in G that connects
A and B must have 1 in the indexing. We have:
(106) Xalei=0 = XaXBle=o-

By induction assumption and since 1 does not appear in B, the polynomials x 1, X 5e; =0
are irreducible. Hence, if ¢ is not irreducible, it must factor into two irreducible poly-
nomials: xyg = UV such that:

(107) Ulg,=0 = X a-

Let Bj,..., Bs be the connected components obtained from B by deleting all the edges
which have 7 in the indexing, By be the component that is connected with A. We have:

(108) XGlei=0 = XauE X8, l6i=0--- X5, |e.=0-

Remark that deg(U) = [A| < deg(xzug;) = |Al + |Bi]- Ulg,=¢,=0 = xa is irreducible,
then Ul¢,—o must be irreducible. Hence

(109) Ulg;=0 = x5, le;=o0 for some j € {2,..., s}
From (107) and (109) we get x g = X, l¢,=¢,=0- So, by lemma 7.1, |A| = |B;| = 1. Let
A = {a}. Then by lemma 5.2, for the vertex a and the index 1, y¢ is irreducible. O

Corollary 7.1. If there are two indices which appear only once and not in the same edge
in the mazimal tree then xg is irreducible.

7.1. Two indices which appear only once and in the same edge. Let these two
indices be 1, 2. If there exists another index, say 3, which appears only once, then we can
replace 2 by 3 and we are back in the case of Corollary 7.1. Otherwise all other indices,
different from 1, 2 appear at least twice. Due to the dimension we must have at least n—1
distinct indices, different from 1, 2. Since we have all together 2n indices (with repetition),
we have exactly n — 1 distinct indices different from 1, 2 and they appear twice. Take one
of these indices, say 3. If we cannot apply lemma 7.3 we must be in the case, in which
the maximal tree T has the form
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A,3Lk,B,1L2,C,3;h,D
FIGURE 7

where the indices 1 and 3 do not appear elsewhere in the tree. Consider the case of figure
(7). By inspection all edges in G which connect A and C contain 1,3 in the indexing, all
edges in G which connect B and D contain 1,3 in the indexing. Then we have:

(110) XGle=0 = XATE-Xauplei=0-

(111) XGles=0 = XA-XBocles=0-XDles=0 O Xales=0 = Xaup-XBocles=o-

The second case holds when A, D are joined by some edge which does not contain 3.
From (110) we see that if x¢ is not irreducible, then it must factor into two irreducible
polynomials: xg = UV, Ul¢,—0 = Xz55- Comparing (110) and (111) by degree and using
the irreducibility of x 1, X5 e;=0 We get the following possibilities in the first case of (111)

(1)
Ules=0 = XaXples=0 = Xagples=0 = Ule,=ea=0 = XaXDles=¢,=0
On the other hand:
XATBles=0 = XA-XBles=0

(112) = XBles=0 = XDles=¢,=0

Hence by lemma 7.1 we must have: |B| = |D| =1 and d £ b = nie; + nzes. But
in fact by figure (7) we see d £b = xes + >, ,, ni€;, a contradiction.

(2)

(113) Ulgs=0 = XBucles=0 = Xauple=0 = Ulg=c,=oXBoale=6=0

(114) — Xclea=e1=0 = xa
Hence by lemma 7.1 we get |A| = |C| =1,A = {0},C = {c} ¢ = £e; £ e3, but in
fact by figure (7) we see ¢ = tes + ;5 nse;, contradiction.

In the second case of (111) we arrive at the same conclusions.

7.2. There is only one index, say 1, which appears once in the tree. Other indices
appear at least twice in the tree. We have exactly n — 1 indices, different from 1, since
if there are more than n — 1, then they exhaust 2n indices (with repetition). From this
we see that there is only one index, say 3, which appears three times. All other indices,
different from 1, 3, appear twice.

7.2.1. When 1, 8 appear together in one edge. If T has the form as in figure (8) then, by
lemma 7.3, x¢ is irreducible.

QB p ¥k o 2k

FIGURE 8
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Therefore, assume that T has the form as in figure (9)

g2k L3 072@7 D

FIGURE 9

1) If A, D are not joined by an edge then:

(115) Xclei=0 = XausXeuple=0,
(116) XG|£2:0 = XAXBuc|§2:OXD|§2:O-
2) If A, D are joined by an edge, this edge contains 1 and we have xg|e,—0 = XBoclca=0Xa0D]€2=0-

From (115) we see that if ¢ is not irreducible, it must factor into 2 irreducible poly-
nomials: yg = UV. Choose the root in A to be 0 so that:

(117) Ule,=0 = Xxaos-
Hence deg(U) = |A| + |B]. In case 1), from (116) we get the following possibilities:
a)
(118) U‘&:O = XBUC‘&:O = XAUB|52:0 = XBUC‘&:&:O
= XAXB|§2=0 = XB‘E2=0XC'|51=§2=0 = X4 = XC'|51=§2=0'
b)
(119)

XATBle=0 = XaXblei=ea=0 = XaXsBle—0 = XaXpla=e=0 = XBlea=0 = Xplei=¢2=0
In case 2) we arrive at the same conclusions. By symmetry we need to consider only case
(118). By lemma 7.1 we get get |[A| = |C| =1,A = {0},C = {c}, ¢ = Thie,4nse,(0). By
inspection of Figure (9) ny,ny € {£1}.

(120) n(c) € {0,-2} = c==(e; —e3),—e1 — e
i. e. there exists an edge marked (1,2) that connects 0 and ¢. Moreover, all indices,
different from 1, 2 must appear an even number of times in every path from 0 to c.

Consider the index kq.
i) If k1 # 3, then k; must appear once more in the block B like:

2,]{)1 k}l,S 1,3 2,I€2
0-22 B — 2By -2 —¢-2%D

Now we can apply 7.3 to the pair (1, k) and get the irreducibility of x¢.

ii) If ky = 3, consider the index k.

A) If ko # 3, then either ko appears in the block D as in figure (10), or it appears in
the block B as in figure (11).

FIGURE 10
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B,
ikj,s
B e B B 08
.__‘H“i_i"/,.
FiGure 11

In the case of figure (10), by lemma 7.3 for the pair (1, k2), x¢ is irreducible.
Now consider the case of figure (11).

(121) XGler=0 = Xo0E, 0B, Xeop |6 =0-
(122) XG lex, =0 = XoUB00X B l€r, =0X b le, =0
We have assumed that xg = UV with U,V irreducible and Ul¢, =g = XoUB,UB,- from
(122) if we have U|§k2:0 = XouB,ue — XouBluBziékQIO = XOUB1UC|‘$1:0 = X32|£k2:0 =
Xeley=0- Then by lemma 7.1 we have By = {b2}, ¢ = Tie, +e,, (b2). We have in the case
Op, = 0 = ¢ = by £ (e1 — ep,), i. e. there exists a black edge with the marking
(1, k2) that connects ¢ and be; and in the case oy, = —0, = n(by +¢) = -2 = c¢=
—by —e1 — eg,, 1. e. there exists a red edge with the marking (1, k3) that connects ¢ and
bs.

+) If s =3 and B; = {b1}, then, by lemma 5.2 for the vertex b; and the index 3, x¢a
is irreducible.

+) If s =3 and |B;| > 1, let ¢ be an index that appears in the block By. If ¢ appears
twice in the block By then by Lemma 7.3 for the pair (1,k2), x¢ is irreducible. Hence,
since ¢ appears only twice, we need to consider the case, when ¢ appears once in the block
B and once in the block D as in figure (12).

B]
i.f(::s
03 ! y 3 2.k, im
0‘————- ————— B -——:E ————— C ————-——:——D-_ ———————————— Dj
Teipasast] o
ihy
B- n
FIGURE 12

Compare the factorizations of x¢|e, =0 and

XGl&i=0 = XQUb,UcUB|UD; X B} 1£:=0X D, |€;=0-
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We have that U§1:§z‘:0 = XWXW' If Ugi:() = XW we get Xm‘&:O =
X5y l¢;—0 (by Lemma 7.1 this implies |c U D;| = 1, which is impossible). The other cases
can also be similarly excluded, for instance xp,|¢,—¢,—0 = XoUb,UBT (by Lemma 7.1 this
implies [0 U by U Bi| = 1, which is impossible).

B) If k; = 3 and |B| > 1. Let i be an index that appears in B. If i appears twice in B,
then, by lemma 7.3 we get the irreducibility of xg. Otherwise, 7 appears in this form:

U

.
o
.}

FIGURE 13

Consider the factorizations of x|, =0 and xcle,=0 we get easily either x;5p-[¢,=0 =
XB,lei=o (by Lemma 7.1 this implies |c U D;| = 1, that is impossible), or x5, [¢,—¢;—0 =
Xoup, (by Lemma 7.1 this implies [0 U B;| = 0, that is impossible). The situation when
|D| > 1 is treated similarly. So now we have to consider only the case, when |B| = |D| = 1.

C) ko = 3,|B| = |D| = 1. Up to symmetry, we have 4 subcases, displayed in figures
(14)-(17).

FIGURE 15
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0 =2 b
|
12 21 1.3
d >
2.3
FIGURE 16
O e 2a b
13
12 1 |13
2.3
d [nd
FIGURE 17

By using the program Mathematica we have verified that the characteristic polynomials
of these graphs are irreducible.

7.2.2. When 1, 3 do not appear together in any edge: We have three possible cases (figures

(18), (19), (24)).
1) When T up to symmetry has the form as in figure (18):

A-Y_B
FIGURE 18

where 3 appears only in the block B then, by lemma 7.3, for the pair (1,3), x¢ is irre-
ducible.
2) When T up to symmetry has the form as in the figure (19):

Ak g L2 Bk o 3k
FIGURE 19
‘We have
(123) XGle=0 = XATEXEUDUE|61=0
XAXBOE!€s=0X D les=0X Eles=0
XATDXBUT €5=0X B es=0
(124) XG‘&;:O _ AUD BUC|53 E|§3

XAUDXBUCUE|€3:0
XAXDXBOOUE| €a=0
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Arguing as in previous cases, if x¢ factors then we can factor it as UV with Ug,—¢ = xz55-
Analyzing the possible values of Ug,—o we have, comparing (123) and (124) and setting
& = &3 = 0, the following possibilities (shown in equations (125)-(129)):

(125) Ues=0 = XBoclea=0 = XA = Xcler=¢a=0,
(126) Ugy=0 = {XAUDkFO = Xples=0 = Xple1=¢s=0;
XAXD|£3:0
(127) Ugy=0 = Xples=0XEles=0 = either xa = Xple,=¢5=0, XBles=0 = X le1=¢5=0, OT
(128) XA = XEle=6=05 X5les=0 = Xple1=¢5=0,
(129) Ugs=0 = XaXEles=0 == XBles=0 = Xgle,=¢5=0--

We see that (127) implies (129), (128) implies (126). So we need to show that (125),(126)
and (129) cannot hold.
-If (125) holds, by lemma 7.1 and by inspection we deduce that A = {0},C = {c} and
¢ = +(e; —e3),—e; — e3. Hence there is an edge that connects 0 and ¢ and all indices,
different from 1, 3, must appear an even number of times in any path that connects 0 and
c. In particular, k1 must appear in B or k; = 2.

a) If k; € B we can apply lemma 7.3 replacing i by k.

b) If k1 = 2, consider the positions of the index k5.

i) If k € DU FE or ky = ks, then, by lemma 7.3 for the pair (1, k2), x¢ is irreducible.

ii) If ko € B then it must appear in the form:

3,2 2 3k &8
3 I ol B, .__1_ _____ S WS N L . E
§T, B
e s |
B,
FI1cure 20
Then:
(130) XG|§1=0 = XOUBIUBQXCUDUE‘£1=O’
(131) XGIsz =0 = X0UB;UcX B> ‘§k2:0XDUE|£k2:0'

Comparing (130) and (131) and setting §; = &, = 0 we have xp,[¢,,=0 = Xcle=0- By
lemma 7.1 we have By = {ba},bs + ¢ = nie; + ny,ex,, but this is not possible, since by
the inspection of figure (20), b £ ¢ = Fea + >, o Mmem-

- If (126) holds, then, by lemma 7.1 B = {b}, D = {d} and d £ b = nye; + nges. This
case is treated similarly as the case of (125).

- If (129) holds, then, by lemma 7.1 B = {0}, F = {d} and e £ b = nye; + nzes. By
the form of T in the figure (19) we have ny = £1,n3 € {0,£2}. It is easy to check that
there does not exist a such pair (n1,n3) in order to get n(ex) € {0,+2}, a contradiction.
iii) When T has the form:
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g p L2 3k p
\

13,ks
I
D

FIGURE 21

(132) XGle1=0 = XATEXETDUE|&1=0

X AXBUC|ea=0X B les=0X Bles=0

XATHXBUC €s=0X Bles=0
(133) XGles=0 = § XauEXBUG|€:s=0XDles=0

XAXBOC e =0XBUEles=0

XATBOEXBUC €5=0

From (132) we see that if x¢ is not irreducible, then xg = UV, where U, V are irreducible,
Uley=0 = Xa0p- See (133), there are the three following subcases:

1)xélei=es=0 = x4, by Lemma 7.1, A = {0},C = {c},¢ = nie; + nzes. Hence, all
indices, different from (1,3) must appear an even number of times in any path from 0 to
c.

-If k1 # 2, then k; must appear in B, then by lemma 7.3 for the pair (1,k1), x¢ is
irreducible.

-If ky = 2, consider ks. If ks € DU FE or ky = ks, then we use Lemma 7.3 for the pair
(1, k3) to get the irreducibility. Otherwise ks appears as follows:

3,2 1,2 3,k3
0-2"-Bj—=—c-2°_F
| |
| k3,s I 3,ks

I |
Bs D

Considering specializations x¢|e,=0 and xcle,, =0, We get easily either |cUD| = |Bs| =
1, or |0U By| = |E| = 1. Both of them are not possible.

2) XBles=0 = XD‘§1:§3:0 by lemma 7.1 = |B|=|D|=1,B = {b},D = {d},d+b=
nie1 + ngez. Hence, all indices, different from 1, 3, must appear an even number of times
in any path from b to d.
-In particular, if ko # 2, ko must appear in the block C. Then, by lemma 7.3 for the pair
(1, k2) xq is irreducible.

-If ko = 2, consider positions of kj:

+) If k3 € C U E, then, by lemma 7.3 for the pair (1, k3), x¢ is irreducible.
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+) If kg € A:
A g, By Y o P
|

13,2
I
d
by lemma for the pair (1, ks) we get either |A2 Ub| = 1, either |C Ud| = 1. Both of them
are not possible.
+) If ky = Ky
3.k 1,2 3,k1

A oo TR
|
13,2
|
d

By lemma 7.3 for the pair (1,%;) we get either |C' Ud| = |A| = 1 (which is not possible),
or E = {e},et b= =+(e; — eg,) (this is not possible since by inspection e + b = tes +
Zm;éza Nym€m-)

3) X5les=0 = XEle=¢5=0. By lemma 7.1 we get |B| = |E| =1,B = {b}, E = {e},extb =
nie1 + nges. This case is treated by similar way as in 2), changing the role of ko and ks.

7.3. Every index appears twice in the tree. We start with some special cases:

7.3.1. n=2.

—e1—eg——0——>¢1 — €y

=1 —&  2V/&6& 0
Co=|—-2v&& 0 2616
0 2616 L&

determinant
(=& — &)(—4&4&) + 466 (&L — &) = 8665
t+&+& —2V/0&% 0
xc(t) = det(tl — Cg) = det 26 & t -2/ &

0 —2V66 t—-6+&
if it is not irreducible it is divisible by a linear form, set £&; = 0 get (¢ + &) (t — &2) set
& =0 get t(t + &1)? so the possible linear factor can be

tt+&,t+ &
On the other hand:
(134) Xa(t) = t° +268° + (& — )t — 8613,
Then we have:
(135) xa(0) = =843,
(136) xa(=&1) = =€ + 260 + (1 — ) (—&) = —7683,
(137) Xa(€2) = 6 + 26765 + (6 — €3)6 = £1& — 66163

(138) xa(—&) = —&& — 66,65

So x¢ does not have any linear factor, hence it is irreducible.
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7.3.2. n =3. T has the form as in figure (22) or as in figure (23):

1,2 2,3 1,3
0---b———-c—-—--d

FIGURE 22

1,2 2,3
0---b—-—--c¢
\

11,3

\
d

FIGURE 23

Remark 7.2. If all edges in T are black, or there are exactly two red edges then the edges
are linearly dependent.

1) When the maximal tree T has the form as in figure (22)

Remark 7.3. o Ifin T there is an edge marked (1,3) that connects 0 and c, then,
by lemma 5.2 for the vertex b and the index 2, x¢ is irreducible.
o Ifin T there is an edge marked (1,2) that connects b and d, then, by lemma 5.2
for the vertex ¢ and the index 3, xg s irreducible.

a) If all edges are red, then G = T has the form:

FIGURE 24

By lemma 5.2 for the vertex b and the index 2, x¢ is irreducible.

We need to consider the cases, when in 7" there is one red and two black edges.
b) When the red edge connects 0 and b:

bl) When T has the form:

1,2 2,3 1,3
b——c

0 d

We have

b=—e1—ey,c—b=ey—e3 = c= —e; —ey.
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Hence in G = T there is a red edge marked (1,2) that connects 0 and c. Hence by remark
8.1 x¢ is irreducible.
b2) If T has the form:

1,2 2,3 1,3
O0——b<—c—>d

We have b—c=e; —ezg,d—c=e; —e3 = d—b=-e; —eg, 1. e. in G there is a black
edge marked (1,2) that connects b and d, hence by remark 8.1 y¢ is irreducible.
b3) If T has the form:

1,2 2,3 1,3
b<=——c<—d

0

t 266 0 0
(139)  vo = det —2V66 t+& + & 28283 0
“ 0 2VE8&s  t+ & +26 & 2v&i&s
0 0 2v&i&s t+ 286 + 28 — 28

By using the program Mathematica we computed yg and verified that it is irreducible.
¢) When the red edge connects b and ¢:
cl) If T has the form:

1,2 2,3 1,3
0——b c<——d
we have b+ c= —ey —e3g,c—d=e1 —e3 = b+d= —e; —eg, i. e. there is a red edge

marked (1,2) that connects b and d, hence by remark 8.1 x¢ is irreducible.
¢2) If T has the form

1,2 2,3 1,3
0——=1b c

d

we have b=¢€; —eg,b+c= —ex —e3 = c=e; — e3, 1. e. there is a black edge marked
(1,3) that connects 0 and ¢, hence by remark 8.1 x¢ is irreducible.
¢3) If T has the form:

1,2 2,3 1,3
O=~<———b=——c——d

we have

3 —2v&1& 0 0
(140)  xo = det —2v&1& t—&6 +& 2v/&283

0
0 —2v&& t—-&6 +26+ 83 2v/61&3
0 0 2185 t— 28 + 265 + 23

We use the program Mathematica to compute xg and to verify that it is irreducible.
2) When T has the form as in figure (23):
a) When in T there are 3 red edges, then G = T has the form:
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FIGURE 25

This figure can be obtained from figure (16) by exchanging the role of indices (i. e. the
role of variables &1, &s,€3). Hence x¢ is irreducible.
b) When in T there is only one red edge, by the symmetry property of T we may suppose
that this red edge connects 0 and b.
bl) If T has the form:

1,2 2,3

0=—=0b—>c
1,3
d
we have b= —e; —eg,c—b=e3—e3 =— c=e3 —e3+b=—e; —e3. Hence in G there

is a red edge marked (1, 3) that connects 0 and ¢. There is another maximal tree of G:

1,3 1,2 1,3
0 b

c d

in which the index 2 appears once, the index 1 appears three times. So x¢ is irreducible
by the subsection 7.2.
b2) If T has the form:

1,2 2,3
0 b c
i1,3
d
we have b= —e; —ey,d—b=e1 —e3 = d = —ey — e3, hence in G there is a red edge

marked (2,3) that connects 0 and d. There is another maximal tree of G:

2,3 1,2

2,3
0

d b

c

in which 1 appears once, 2 appears three times. So x¢ is irreducible by the subsection
7.2.
b3) If T has the form:




CHARACTERISTIC POLYNOMIALS, ASSOCIATED TO NLS 43

we have b—c=e3 —e3,b—d=e; —es = d— c= ey — e1, hence there is a black edge
marked (2,1) that connects ¢ and d. There is another maximal tree of G:

1,2 2,3 2,1
——b~<~——(c—>d

0

in which 3 appears once, 2 appears three times. So x¢ is irreducible by the subsection
7.2.

7.4. n > 4. At this point we are assuming that we have n > 4 edges in a maximal tree T'
and n indices, each appearing twice. Thus given an index, say 1, it appears in two edges
paired with at most two other indices, thus we can find another index, say 2 which is not
in these two edges. Up to symmetry we may have six cases displayed in figures (26)-(31):

Al g ks 25 Lip

FIGURE 26

D
\

2,0

\ .
A,th,B,ILk,C,QLj,E

FIGURE 27

PR TP TE  E

FIGURE 28

Alh_ g Lk o 25 20 g

FIGURE 29
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D
\

1,0l

| .
qlh_p kL 2 g

FiGure 30

c
!

2,i |
PR é IRE
:27;‘
D

FIGURE 31

What is common to all these cases is that when we put & = 0 or &5 = 0 we may have
at most 3 connected components in the graph, so by induction we deduce that, if the
characteristic polynomial is not irreducible it can factor in at most 3 factors. If we have
exactly 3 factors we see that in each case we have two pairs of disjoint blocks which give
under specialization the same characteristic polynomials. At first we start with several
lemmas which will be useful for further consideration of all figures.

Lemma 7.4. If there exist two indices 1, 2, such that T is of the form as in figure
(29), 0 € A then either x¢ 1is irreducible, or B = {b},D = {d},d+b = +e; £ ey or
A={0},E ={e},e==42(e; —e2).
Proof.
(141)

| xaxsla—oxeopoglei—o,if in T there is no edge that connects A with CUD U E
X6le—o = XATEOBUEN B e1=0, 1f in T there is an edge that connects A with CUDUFE

(142)
| | XaoBoexble—0XEles—0,if in T' there is no edge that connects AU BUC with E
XGlea=0 = XATBOEUEX b les=0,1f in T there is an edge that connects AU B U C with E
Suppose that x¢ is not irreducible, then its factors under the specializations & = 0 and
& = 0 give (141) and (142).
1) If there is a factor U which under & = 0 gives x 1 or Xzle;=0, then U under & = 0
gives either xple,=0 Or X5le,=0. We get the following sub-cases:
(143)
either xzle,—0 = Xple,=¢,=0, bylemma 7.1, |B| = |D| =1, B = {b}, D = {d},d = Tn, e, +nye, (£D)
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By inspection ny € {£1},n2 € {2} = d+ b= te; tes.

(144) or Xpgle,=0 = XEle =¢,=0-

We get B = {b},E = {e},e £ b = nie; + ngeq, where ny € {£1},ny € {0,+2} =
n(e £b) € {£1,+3}, a contradiction.

(145) or xa = XD|51=§2=0 = D= Tn1€1+"262(‘4)
== |A| = |D| = 17A = {0}7D = {d}ad = Tn181+n262(0) =nje1tngez, 04 =09 =1 = n(d) = 77(0) =0.

But in fact by inspection ny € {0,£2},ny € {£1} = n(d) € {£1,£3} = n(d) #0,
a contradiction.

(146> or xa= XE|§1:52:0 = L =Tniei+nzes (A)
= |A|=|E|=1,A={0},E = {e},e = Thie14n2e,(0) = n1e1+nge2,0. =09 =1 = n(e) =n(0) =0.
By inspection ny € {0,£2},ny € {0,42}. Then in order to have n(e) € {0,—2},e # 0 we
must have e = £(2e; — 2es).
2) If we have xg = UV, Us,—0 = Xaopuglei=0s Vei=0 = XAX5|e,=0- We must then have
that Ve,—o = Xplea—0XE|e.=0 and we are back in one of the previous cases. O

Lemma 7.5. If there is a pair of indices, say (1,2), such that T has the form as in figure
(30), 0 € A, then at least one of the following statements is true:

e Y s irreducible

e A={0},C ={c},c==x(e; —ea)

e B= {b},D = {d},d:l:bz +e; ﬁ:eg

e D={d},E={e},etd=*de; Les.

Proof. We have

(147)
| | XaxBoeoEla—oxXplei=0,if in T there is no edge that connects A, D
XGle=0 XATDXBUCUE €1=01f in T there is an edge that connects A4, D
(148)

| | xaoXeuplea=0XEles—0,if in T' there is no edge that connects B, E
XGlea=0 XATBUEXCUD | €2=0- if in T there is an edge that connects B, E.

Suppose that x¢ is not irreducible, then xg = UV (U,V may be irreducible or not).
According to (147) and (148), since the roles of U,V are the same, then there are 2
following possibilities:

DU|g=0 = xa = Ulg=g=0 = xa Is itreducible = Ulg,=0 = Xgle=0 = xa =
Ule,=¢,=0 = XEle1=¢.—0. Hence by lemma 7.1 we have A = 0,F = {e},e = nie; + naes.
According to figure (30) ny € {£1},ny € {0,£2}. So n(e) = +1,+£3 ¢ {0,-2}, a
contradiction.

Ule=0 = xples=0 == Ulgi=¢2=0 = Xples=g2=0 is irreducible, so Ulg,—0 = Xgle=0 =
Xpler=¢2=0 = Ule,=¢,=0 = Xpler=g2=0 = Xile1=¢,=0. Hence by lemma 7.1 D = {d},FE =
{e},e = Tn,eitnoses (£d). Moreover, according to figure (30) ny = £1,ny = +1 =
etd= :|:€1 + €.

2) Ule,—0 = Xgoooglei=o. There are 2 subcases:

a) Ule,=o = XxagpXele=00r Xaupor = Xa = Xcla=g=0, by lemma 7.1 we get
Al = |C] = 1,A = {0},C = {c},¢c = Tnje,+nse,(0). According to the figure (30)
ny = £1,n9 = %1, in order to get n(c) € {0, —2} we must have ¢ = £(e; — e2), —e1 — es.
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b) Ule,—0 = Xouplea=0XElea=0 = Xeoplei=ea=0XEler=¢a=0 = Ul —e2=0 = XBocuglai=ta=0 =
Xclei=6,=0Xple,=6,=0X Ble:=e.=0 = XBle,=0Xclei=62=0XEle1=6.=0 = Xpley=g,=0 =
X5lei=0, hence by lemma 7.1 D = {d}, B = {b},d = Tpn,e14nse,(£D),0(d) = 0p,n(d) =
n(b), according to figure (30) ny = +1,no = £1 = d+ b= te; £ es.
O

Now we will prove the irreducibility of x in each case, displayed in figures (26)-(31).
7.4.1. Figure (26).

Lemma 7.6. If there are two indices, say 1, 2, such that T is of the form as in figure
(26), then x¢ is irreducible.

Proof.
(149)
| | xaxsoeoplei=oxEle =0, if in T there is no edge that connects A, E
Xale=0 XATEXBUGOE €1=0, if in T there is an edge that connects A, E
We have the following two cases:

1) In T there is no edge that connects AU B with D U E.
We have:

(150) XGlex=0 = XaugXele=oxpoEle=o-

Suppose that x¢ is not irreducible, xg = UV (U, V may be irreducible or not). Comparing
(149) and (150), since the roles of U,V are the same, we get the following possibilities

((151)-(154))
(151) Ule,=0 = X4, Ulg,=0 = Xclea=0 = x4 = x¢les=e.=0
(152) Ulg,=0 = Xgler=0, Ule,=0 = Xclea=0 == Xela=e2=0 = XEle=¢2=0

(153)  Ule,=0 = XBocuplei=0; Ulea=0 = Xaugle=oxele=o
= Ulg,=¢,=0 = XBOcuD€61=6:=0 = XATE|6=0X¢ |61 =¢2=0
— XBla=0Xclei=e=0Xple=e=0 = XaXala=oXcla=e=0
= Xplei=e2=0 = X4

(154)  Ule,=0 = Xpoeuple =0, Ule=0 = XpuEle=0Xclea=0
= Ulg=6=0 = Xpucuplei=6=0 = Xpupla=0Xcla=g=0
= XBlei=0Xclei=6.=0Xblei=e2=0 = Xble1=e=0XEle1=0X g1 =¢.=0
= XB‘&:O = XE|§1:§2:0
By symmetry we need to consider only the cases (151) and (153).
a) Consider case (151), by lemma 7.1 we have |C] = |4] = 1,C = {c¢},A = {0},¢c =
The tes(0) , since n(c) =€ {0,—2} = ¢ = +(e; — e3), —e; — e3. Hence there is an edge
marked (1,2) connecting 0 and ¢. All indices, different from 1, 2 must appear an even
number of times in the path connecting 0 and c. In particular, & appears in this path in
Bork=h.
i) If k appears in B:

1,h s,k 2,k 2,i 1,5
0---Bi—-——-By—~--¢c——--D-=--F
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Since U is a linear polynomial looking at x|¢, =0, we see that we can only have Ulg, - =
XB,|exr=0 hence |Bs| = 1,By = {bs}. Then the vertex by and the index k satisfy the

conditions of lemma 5.2, hence x¢ is irreducible.

ii) If k = h, consider the index i, ¢ may appear as:

0‘___1_{"____ L L i LI |
FIGURE 32
or as:
o g BN 25 Y g
s |
Fi1GURrE 33

A) Consider figure 32. By lemma 7.4 for the pair of indices (h,i) we get the following
two possibilities:
+) B={b},D; ={d1},d1 £ b= tep, £ ¢;. By lemma 5.2, for the vertex b and the index
h, x¢ is irreducible.
+) Dy = {da},d2 = £2(ep, — ¢;). But in fact, if we look at the path (0, ¢, D1,ds) we see
that the A-th coordinate of ds is zero.
B) Consider figure (33). We have

(155) XGl¢,=0 = XoUcUDUEXB,UB> [£,=0>

(156) XGle=0 = XoUB0eX B, l¢:=0XBUEl € =0-

From (155) we see that if x¢ is not irreducible, then it must factor into 2 irreducible poly-
nomials: xg = UV, Ulg,=0 = X505, len=0 hence Ulg,—¢,—0 = XF7le,=¢,=0XF; le=¢,=0-
Then for (156) we have the only possibility that Ule,—o = xpggle;=0s. This implies
XBiUB;6n=£=0 = XDUElen=6=0 = X5, le;=6,=0X8,le;=¢,=0 = XpuEle,=¢,=0- But this
is not possible, since i does not appear in D U E, x5 remains irreducible by induction
assumption.

b) Consider the case (153). By lemma 7.1 we get |D| = |A| = 1,A = {0},D = {d}
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and d = nie; + ngeq, where by figure (26) ny € {£l1},n2 € {0,£2}. So we have
n(d) € {£1,+3}, a contradiction.

2) In T there is an edge that connects AU B with DU E.

We have:

(157) XGle=0 = XaopupuEXcle=o

From (157) we deduce that if ¢ is not irreducible, it will factor in exactly 2 irreducible
factors: xg = UV, one of them, say U, under the specialization & = 0 gives x&|e,=o0.
Then deg(U) = |C| < |B| 4 |C| + |D| = deg(xzgeop), so according to (149) Ul¢, —o must
be equal to x5 or Xg|¢,—0. Then we have following cases:

(158) Xclei=¢=0 = X4,

(159) or X¢le=g,=0 = X&le=0

In any case by lemma 7.1 we get |C| =1,C = {c}. Then we can apply lemma 5.2 for the

vertex ¢ and the index 2 and get the result.
O

7.4.2. Figure (27).

Lemma 7.7. If there are two indices, say 1,2 such that T is of the form as in figure (27),
then x¢ is irreducible.

Proof. We have:
(160)
XAXB|e=0XETpoEe1=0,if in T there is no edge that connects A with CUD U E
X6ler=o = {waé|§1—0a if in T there is an edge that connects A with CUD U E
(161)
xGlermo = {XWXD|52=OXE|€2=07if in T there is no edge that connects D, E
=0 =

XATBUCXDUE€2=0,if in T there is an edge that connects D, F

Suppose that x¢ is not irreducible. Comparing (160) and (161) and by a simple analysis
we have only the following possibilities:

(162) X4 = Xble=¢:=0,
(163) or X4 = Xgl&r=¢2=0,
(164) or Xgle=0 = Xpler=¢,=0,
(165) or Xgle,=0 = XElei=¢=0-

By the symmetry property we need to consider only (162) and (164).

1) Consider (162). We get by lemma 7.1 |A| = |D| = 1, A = {0}, D = {d},d = nie; +naes,
where ny € {0,£2},ny = {£1}. Then n(d) ¢ {0, —2}, a contradiction.

2) Consider (164), we get by lemma 7.1 B = {b}, D = {d},d £ b = te; + e5. From this,
we have in the case 0, = 04 = n(b) =n(d) = d—b = *(e; —e3), i. e. thereis a
black edge marked (1,2) that connects b and d. In the case o = —04 = n(b) + n(d) =
—2 = d+b= —e; —eg, 1. e. there exists a red edge marked (1,2) that connects b and
d. Then in any case i must appear twice in the path from b to d. There are the following
subcases:

a) If i # k then ¢ must appear as
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FIGURE 34

Applying lemma 7.4 for the pair of indices (1,4) we get either

(166) CQ = {CQ},CQib:ieliei,
or
(167) A= {0}7(1 = :|:2(€1 - 61').

-If (166) holds then the vertex ¢y and the index 7 satisfy all conditions of lemma 5.2, hence
X¢ is irreducible.

-(167) cannot hold, since if we look at the path from 0 to d in figure (34), we will see that
the second coordinate of d is equal to 1 or —1.

b) If i = k, consider the index j. There are the following possibilities (figures (35)-(38)):
i) If j appears as:

/d
L2 5" oy
7 P
-~ 1 )
Ak ____1_’{(___5 N
FIGURE 35

Applying lemma 7.4 for the pair of indices (1, j) we get either E' = {e’},e’£b = te;+e;
(this is impossible, since by inspection €’ &b = £ez + 3, o nmem), or B = {e"}, A =
{0}, €” = £2(e1—e;) (this is also impossible, since by inspection e” = tea+3> o nmen).
ii) If j appears as
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—
| ]
3
,
| ]
=

.
i

FIGURE 36

Applying to the pair (1,7) the process that we have done for the pair (1,2) at the
beginning of this proof, we get: either Cy = {ca2},co £ b = ey + e; (this is impossible,
since according to figure (36): co£b=Fer +3_,, 4 "mem), or B = {e},e£b=Le; e
(this is impossible, since by inspection e &b = teq + ngéz Ny €m)-

iii) If j appears as:

%
B
19
;‘:'H

-
3 g s
AT e s Dot O B

FIGURE 37

then, by lemma 7.6 for the pair (j,1), x¢ is irreducible.
v)Ifj=h

o
LA =" 1k

FIGURE 38

(168) Xéley=0 = XamsoaXcosle=o,
(169) Xélen=0 = XaXpoeoalen=0XEle,=o-
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From (168) we see that if x¢ is not irreducible, then xg = PQ, where P,Q are irre-
ducible: Pl¢,—o = x7o50q- From (169) we get Ple,—0 = Xgocualen=0 = Xampoalen=0 =
Xpocualen=6=0 = XaXoudle,=0 = Xclei=gi=0Xoudlen=0 = xa = xclen=ci=0-
Hence by lemma 7.1 A = {0},C = {c}, ¢ = Tn, e) +npe, (0) where according to figure (38)
np,ni € {£1}, n(c) € {0,-2} = ¢ = *(ep —ex),—€en — ex. So in G there is an
edge marked (h, k) that connects 0 and ¢. Then the vertex b and the index 1 satisfy all
conditions of lemma 5.2, x¢ is irreducible.

Il

7.4.3. Figure (28).

Lemma 7.8. If there exist two indices, say 1, 2, such that T is of the form as in the
figure (28), then x¢ is irreducible.
Proof. We have:
(170)
| | xaxsoela—oxpoElei—o,if in T' there is no edge that connects A with DU E
XGle=0 = XATDUEXBOC €1 =0, if in T there is an edge that connects A with DU E
(171)
| | xaoExeoplea=0XBles—0,if in T' there is no edge that connects AU B with E
XGle=0 = XAGBOUEXCUD €2=0, if in T there is an edge that connects AU B with E
Comparing (170) and (171) and by a simple analysis we get the following possibilities:
Assume x¢ is not irreducible:xg = UV. Since U,V play the same role, by (170)
and (171) we may suppose Ule,—o = Xz or Ule,—o equals xpgale,—0 or xpogle=o.If
Ule,—0 = xz we must have Ule,—o = xz and
(172) X4 = X5le==0-

Otherwise if Ul¢,—o equals xgoale,=0 or Xpozlei=o-
We may have Ul¢,—o equals x355]¢,=0 OF Xguple.=0- We deduce, respectively:

(173) XA = X¢lei=g2=0

(174) or X¢lei=g,=0 = Xgler=g=0

(175) or Xgle;=0 = Xpler=£2=0

(176) Or Xplei=g2=0 = XZle1=€2=0, XFle1=€2=0 = XFle1=¢c.=0-

By symmetry (174) is similar to (173).

1) Consider case (173). This happens if xg = UV with Ul¢,—0 = x50a, Ule=0 =
XAUB: By lemma 7.1 we get |[A| = |C| = 1,4 = {0},C = {c},¢ = Tniei4nae,(0)-
According to figure (28) ny,ne € {£1} = ¢ = £(e; — e2), —e1 — ea. Hence there
is an edge marked (1,2) that connects 0 and ¢ and all indices, different from 1, 2, either
do not appear or appear twice in any path from 0 to c. We now divide this case into 4
sub—cases

a):h#£k, b):h=ki#j, i€B,c¢):h=ki#j i€D,d:h=k i=jori€kFE.
a) If k # h, then k must appear once in an edge of the block B which belongs to the
path that connects 0 and ¢, T" has the form :

1,h s,k 2,k 1,i 2,5
0---Bi—-——-By—~--¢c——--D-=--F
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We apply lemma 7.6 for the pair of indices (1, k) and get the irreducibility of x¢-.
b) Ifk=h,i# j, i€ B, then T has the form (39) or the form (40).

o-tp M Y. p ¥ g
|
:i,s
By
FIGURE 39
o-Yp - Pop M Y p ¥ g
FIGURE 40

-Consider the case of figure (39). From the fact that Ul¢,—0 = xz05 = Xgum,um, and
Xcle=0 = Xoumuele=oXm;lei=0XpuEle=0 or Xcle=0 = Xgumtele=oXmupUBle=0 We
may have U|5i:0 = XW £;=0, OI U £&=0 = Xm &, =0 OT U £=0 = kai:o. ‘We
see that Ul¢,—0 = Xpugle,=o is incompatible with Ule,—0 = X755 = Xgumum, implying
0U By| =1.

Ule,=0 = XB;upuEle; =0 is also incompatible with Ulg,=0 = Xz05 = XoUB,UB, 1mplying
XDle2=6:=0X Ele2=¢:=0 = Xgup; (that is an equality between product of 2 polynomials and
an irreducible polynomial).

Hence the only case to consider is: Ule,=0 = Xgupoglei=0- Since Ulg,—0 = Xzg5 =
XouB 0B, We deduce X g, le,=0 = Xele,=e,=0 = [B2| =1, B2 = {ba},c £ by = +e; L ea.
But this is not possible since by inspection of figure (39) ¢ £ by = +ej, + Zm;éh Ny € -

-The case of figure (40) is treated similarly as the case (39) by considering factorizations

Of XG|§1:=Oa XG|52=0'

c¢) Ifk=h,i+#ji€ D, then T has the form (41) or the form (42).

1,h 2,h 1, is 2,5
0---B-~-—-¢c---D1—-+--Dy—-=-F

FIGURE 41
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1,h 2,h 1,2 2,7
0-2-B-"—¢c-="-D,-2_F
I

| i,s
|
D>

FIGURE 42

Consider case (41). If x¢ is not irreducible, then, by lemma 7.4 for the pair of indices
(h,i) we get either |[Dy U E| = 1 (that is impossible); or B = {b},Dy = {d1},d1 £b =
+ep, £ e; (that is impossible, since according to figure (41) di £b = Fe1 + 3, ) Nmem)-

Consider case (42). By lemma 7.4 we get either |Ds| = 1, Do = {da2},ds = +2(ep,—e;),
(that is not possible, since by inspection dy = *ea + 3, 4o men); or [D1UE| = [B] =1
(that is not possible, since |Ds U E| > 2).
d)If k = h,i € E (or i = j), then T has the form:

FIGURE 43

Applying lemma 7.4 for the pair of indices (i, h) we get either Eo = {ea}, ea = £2(e; —
ep,) (that is not possible, since ¢ = +(e; — ez) and h does not appear elsewhere in a path
from c to ey, or B = {b}, E1 = {e1},e1 £b = te; Leyp, (that is not possible, since according
to figure (43) e1 £b=Fe1 + 2,4 Nmem).

2) Consider case (175)  This happens if xg = UV with Ul¢,—0 = xgga: Ule,=0 =
Xcop- This implies B = {b}, D = {d},d £ b = Fe; & e5. Hence all indices, different from
1, 2 appear an even number of times in any path connecting b and d. We have 4 cases
a),b),c),d) depending on the values and positions of h, 1, k.

a) If k # 4, k must appear once more in the path from b to d as:

Ay o g, Mg M g

Then we apply lemma 7.6 for the pair (1, %) and get the irreducibility of xq.
b) If k =4, h € C, then T has the form:

1,h 2, 1, 2,
Ay g M g Mg
I

| h,s

Cy

Consider factorizations of Ulg, o and Ulg,—o. Since Ulg,=¢, =0 = Xjua;le1=¢,=0Xc; le1=¢1=0

and x¢ =0 = {XAXCZkh_OXbUClUdUEkh—O

XAUC, XbucluduEkh:O
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XAXT,

XAUCQ

ble, the first gives |bU C1| = 1 and the second |dU E| = 1.
c)lf k=14i,h € E or h =j, then T has the form:

&n=0

We may have Ule, =0 = { or Ulg, =0 = Xgoeoaos- Both are incompati-

Ay P o g op g,
or
A71f7b7%17071j7d727’h7E

then by lemma 7.6 for the pair (h,4), x¢ is irreducible.
d)Ifk=1,he A:

h,s h i K 2J
A -~ ngfll o L B
suppose x¢ is not irreducible then by lemma 7.4 for the pair (h,i) we get either Ay =
{a2},C = {c},c £ as = +ep + e;(which is not possible since by inspection ¢ + as =
ter + 0y nker); or [dU E| = [A;] =1, a contradiction.

3) Consider case (172). We have a factor U so that Ul¢,—o = X7, Ul¢,—0 = x- This
implies A = {0}, F = {e},e = +2¢; * 2e5. Hence all indices, different from 1, 2 appear
twice in the path from 0 to e. Consider the possible positions of the index q.

a) If i appears in one edge of C' or D in the path from 0 to e, i. e. T has the form

1,h 2,k i,s 1, 2,5
0---B---C1—---0Cy—~--D-=-¢
or
1,h 2,k 1, is 2,5
0-2-B-=-C-2"-D-"-Dy, -2 ¢

then, by lemma 7.6 for the pair (2,4), x¢ is irreducible.
b) If ¢ appears in one edge of B in the path from 0 to e:

1,h 7,8 2,k 1,2 2,7
0-2-B-C-By-2-Cc-2-D-"_¢

Since U is a linear polynomial this is impossible as setting & = 0 the factorization of
Xcle;=o0 has no linear polynomial.

c¢) If i = j, consider the positions of the index h.
i) If h appears in one edge of B in the path from 0 to e:

0— Eh*Bl ,}LLS,B2 72,7k70717,i7D72,7i e
then, by lemma 7.4 for the pair (h,2) we get either |C' U D| = |By| =1 (that is certainly
not possible, since |C'U D| > 2); or e = +2e;, + 2e3) that contradicts the fact that
€ = :|:261 + 262.
i) If h € C

1,h 2,k h.s 1. 2,i

(D ;B MG o ML ) S LS
then applying lemma 7.4 for the pair (h,i) we get either |B U Cy| = |D| = 1 (that is
not possible, since |B U Ci| > 2), or e = +2¢j, £+ 2¢; (that contradicts the fact that

e = 12e; £ 2e9).
iii) If h € D:

1,h 2,k 1,8 h,s 2,i
0-—--B-—--C—-—--D1—-—-Dy—=-¢
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Considering the factorizations of xal¢,=0 and x¢le, =0 we get the following possibilities:
X0 = XGUDy€n=€2=0 OF XGTDy |¢n=¢2=0 = Xel¢,=¢,=0- Both of them imply that [CUD; | =
1, a contradiction.

-XBl&,=0 = XD, |€,=¢=0- By lemma 7.1 we get B = {b}, Dy = {dg},dg +b=npep + noeo,
but by inspection do +b = +e; + Zm# N € -

iv)If h=k:

o-p P o 2 p Y
FIGURE 44

Applying lemma 7.4 for the pair (k,i) we get following possibilities:
-B = {b},D = {d},d £ b = *ej + ¢;. But according to figure (44) d £ b = +e; +
Zm# Tm€m, & contradiction.
e = +2(ey — ¢;), this contradicts e = £2(e; — e3). O

7.4.4. Figure (29). By lemma 7.4 we have 2 subcases:

1)

(177) B={b},D={d},dtb==e;tes, or A={0},E={e},e==%2(e; —e2).
In the second case all indices appear twice in the path from 0 to e. Consider the possible

positions of the index h.
a) If h appears in an edge of B in the path from 0 to e, or h = k, T' will have the form:

0 1¥th1 7h7,s7B2 Lk n % 20
By lemma 7.4 for the pair (h,2) there are 2 possibilities:
1)B; = {b1},D = {d},d £ by = Le}, £ ey, but by inspection: d+b; = te; + Zm#l N, €rm -
ii) e = £2(ep — e2), this contradicts (177).
b) If h appears in an edge of C in the path from 0 to e:

1,h 1,k h,s 2,i 2,5
0---B---C1—-=--0Cy—~--D-=-¢

by lemma 7.4 for the pair of indices (h,2) there are 2 possibilities:
i) |[BUC1| = |D| =1, a contradiction, since |[BUCy| > 2

ii) e = £2(ep — e2), this contradicts (177).

¢) If h appears in an edge of D in the path from 0 to e:

1,h 1,k 2, h,s 2,5
0---B---C--=--D1——-Dy—=-¢

then, by lemma 7.8 for the pair (h,2) we get the irreducibility of xq-.

d) If h =4, consider the index k.

i)If k € B or k € C, then by lemma 7.6 for the pair (h, k) we get the irreducibility of x¢-.
ii) If k € D or k = j, then by lemma 7.8 for the pair (h, k) we get the irreducibility of x¢-.
e) If h = j, then for any case: k € Bor k€ C or k € D or k =4, by lemma 7.6 for the
pair (h, k) x¢ is irreducible.

ii) e = £2(ey, — e2), this contradicts (177).

2)

(178) B={b},D={d},d+b=de, +e,
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We get d — b = £(e1 — e2) in the case o4 = o3, 1(d) = n(b), and d + b = —e; — ez in the
case 04 = —0yp,1(d) +n(b) = —2. Then in T there is an edge marked (1,2) that connects
b and d and all indices, different from 1, 2 must appear an even number of times in the
path from b to d. Consider the possible positions of the index k:k € C or k =i. If k€ C

4

i Lh

b,

[

! e 12

1Lk e

i o) e e 7y

' L L A
FIGURE 45

By lemma 7.4 for the pair (k,2) we get 2 possibilities:
i) C1 = {c1}. Then the vertex ¢; and the index k satisfy all conditions of lemma 5.2, so
X¢ is irreducible.
ii) |JAUb| = |E| =1, a contradiction since |A U b| > 2.
b) If k = 4, consider the possible positions of the index j: j € A,j=h,j€Corje€ E.
i) If j € C then j must appear as:

1,h 1,i 2,4 2,9
A-Z—b-—"-C - -d-"-¢
\

1 ;s
!
Cy

then, by lemma 7.7 for the pair (1,7), x¢ is irreducible.
ii) If j € A or j = h, then, by lemma 7.6 for the pair (j,), x¢ is irreducible.
iii) If j € E:

4

ilh

b,

1

g VK

. 4. B I F

FIGURE 46
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by lemma 7.4 for the pair (i, ) there are 2 possibilities:
- C ={c},E; = {e1}. Then the vertex ¢ and the index ¢ satisfy all conditions of 5.2, so
X¢ is irreducible.
-|AUb| = |Es| =1, a contradiction, since |[AUb| > 2.

7.4.5. Figure (30). By lemma 7.5 we have to consider 4 subcases:

1) When D = {d}, E = {e},e £ d = te; £ eq, all indices, different from 1, 2 must appear
an even number of times in the path of T" from d to e. In particular, i € C or i = j.

a) If i appears in C as:

d
\

1,4 |
\ . .
1,h 2,k 7,8 2,7
A-2-B- -0y e

then, by lemma 7.5 for the pair (2,4) and since |A U B| > 1 we get the only possibility
Cy ={c1},etc; = te; tes. So j = s or j appears in one edge of Cy in the path from e
to ¢1. Hence, by lemma 7.7 for the pair (j,1), x¢ is irreducible.

b) If ¢ appears in C as:

d
\

1,

I
Cs

I

2,8 |

| .
1,h 2.k 2,7
A---B---C1—-=-¢

then, by lemma 7.7 for the pair (7,2), x¢ is irreducible.

¢) If i = j, consider the positions of the index k:

i)If k€ Aor k€ Bor k= h, then, by lemma 7.7 for the pair (k,i), x¢ is irreducible.
ii) If k € C, then k must appear as

d
\

1,i |
| .
1,h 2.k 2,i
A-—-—-B-—--C1——--e¢
[

| k,s
|
Cy

by lemma 7.5 for the pair (1, %) and since |C; Ue| > 1 we get 2 possibilities:

+) B = {b},d £ b = *e; * e, but this is not possible since by inspection d £ b =
+ey + Zm;ﬁZ T, € -

+) Cy = {ca},c2 £ d = +e; + eg, but this is not possible since by inspection ¢2 +d =
+e; + Zmﬂ T, € -

2) When A = {0},C = {c},c = £(e1 — e2), all indices, different from 1,2, must appear
an even number of times in the path from 0 to ¢. In particular, h € B or h = k.
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a) If h € B, then h must appear as:

D
\
1]
s \ i
0- 14th1 N — By BCLENPR

It is easy to see that T" has the form of figure (29), replacing (1,2) by (h,2). Hence we
have already shown that y¢ is irreducible.
b) If h = k, consider the index 1.
i) If ¢ € D, then T has the form of figure (29), replacing (1,2) by (k,7). Hence xg is
irreducible.
ii) If i € E or i = j, then by lemma 7.7 for the pair (k,i), x¢ is irreducible.
iii)If i € B, then ¢ must appear as:

D
|
1,4
0o-Yp MY g
|
| 2,8
|
By

By lemma 7.5 for the pair (k,i) and since |c U E| > 1 there are only the two following
possibilities:

© By = {ba},ba = £(ex — e;), but this is not possible, since by inspection by = ey +
Zm,;él NmCm.

o By = {b1},D = {d},d £ by = £ej * e;, but this is not possible, since by inspection
d£br ==Ee1 + 3,4 Mmem.

3) When B = {b},D = {d},d £ b = te; + ez, then it is easy to deduce that in any case
there is an edge marked (1, 2) that connects b and d. All indices different from 1, 2, must
appear an even number of times in the path from b to d.

d
\

Lil
a) If k appears in one edge of C' in the path of T from b to d, then by lemma 7.6 for the
pair (1, k), xq is irreducible.
b) If k = 4, consider the index h.There are 4 possibilities:
i) If h € A, then T has the form (29), replacing (1,2) by (h,2).
ii) If h € C, then h must appear as:

d
|

1, |
| )
1,h 2.k 2,
Ay Yo M g
I
| h,s

\
Cs



CHARACTERISTIC POLYNOMIALS, ASSOCIATED TO NLS 59

By lemma 7.5 for the pair (h,4) and since |Cy U E| > 1 there are only two possibilities:
+) Cy = {ca},co £ b = +ep, + e;, but this is not possible since by inspection ¢y + b =
s + 3,40 Nmem.
+) Cy = {ca},c0 £d = +tep, £ e;, but this is not possible, since by inspection ¢y +d =
e1 + 0,41 Mmlm.
iii) If h € £

i

1,4 |
I . s
Ay b 2 g ke g
then, by lemma 7.6 for the pair (h,2), x¢ is irreducible.
iv) If h=y:

FIGURE 47

then by lemma 7.5 for the pair (h,i) the only possibility is A = {0},C = {c},¢ =
+(en —e;). But this is not possible, since according to figure (47) ¢ = te1 +3_, ) mem.

7.4.6. Figure (31). Let 0 € A. We distinguish four cases:
1) When in the complete graph there is an edge that connects C, D and an edge that
connects A, E:

E
o
5w i
i |
s Lk
SR L o
Aot i S S
\ e
| . //
2]
! p
\ A
i &
-
D
FIGURE 48
we have:
(179) XGle=0 = XAuEXEoBuDl6=0>

(180) XGley=0 = XAuBuEXouD|§2:0-
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From (179) and (180) we deduce that xg = UV, where U, V are irreducible and:U|¢, = =
X705 Ulea=0 = Xeoplea=0- Hence:xgom = Ule,=¢o—0 = Xauplei—ea—0- By lemma 7.1 we
get |CUD| =|AU E| =1, a contradiction.

2) When in the complete graph there is an edge that connects C, D and there is no edge
that connects A, E:

E
Lk
LA L 2
A i . S
\ A
g Vs
EE-JF e
| A
\ o
| &
Lo
D
FIGURE 49
we have
(181) Xale=o0 = XaX&le,=0Xeopupla =0,
(182) XGlez=0 = XaTBEoEXGUD €2 =0-

Comparing (181) and (182) we get easily xgople,=¢.=0 = XaXE|e,=0- But since 1,2 do
not appear elsewhere in C'U D, xarple,=¢,—0 is irreducible, then we get a contradiction.

3) The case when in the complete graph there is no edge that connects C, D and there
is an edge that connects A, F, is absolutely similar to the previous case.

4) When in the complete graph there is no edge that connects C, D and there is no edge
that connects A, E, we have:

(183) XGlei=0 = XAXeUBUD 6 =0XEl&=0,

(184) XGle=0 = XaupupXcle=0X plea=o0-

Suppose that x¢ is not irreducible, then its factors under specializations £ = 0 and &, = 0
give (183) and (184) respectively. Comparing (183) and (184) and by a simple analysis
we get only the following subcases:

(185) XA = X¢le=e=0,
(186) Or X4 = Xple,=£2=0
(187) or Xgle,=e,=0 = Xpley=e2=0,
(188) or Xgle=0 = Xcler=g=o0-

By the symmetry of the tree in figure (31), we need consider only case (185). We get
easily by lemma 7.1 |A| = |C| =1,4A ={0},C = {c},c = £(e1 — e2), —e1 — e3. Hence all
indices, different from 1,2, must appear an even number of times in any path from 0 to c.
a) If h # i, h must appears once more in the block B.
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-If h appears in B as:

2,0l
|
1,h h,s 1,k
0---Bi—-——-By—---F

12,5

then we can apply lemma 7.7 for the pair of indices (h,2) and get the result.
-If h appears in B as :

then T has the form of figure (30), replacing (1, 2) by (h,2). Hence we have already shown
that x¢ is irreducible.
b) If h =

2,4 |
i k
0o-Y-p-" g

12,5

consider the index j.
i) If j € D then, by lemma 7.7 for the pair (j,i) x¢ is irreducible.
ii)If j € BUEFE or j =k, then in T there is the following subgraph:
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FIGURE 50

In this case the pair (i,7) plays the role of the pair (1,2) in parts 1), 2), 3) of this
subsubsection, hence y¢ is irreducible.

Part 3. The separation and irreducibility of characteristic polynomial,
associated to higher degree NLS

ABSTRACT. In the previous part we proved completely theorem 1.1 for the cubic
NLS(i.e. the equation (1) in the case ¢ =1). For bigger ¢ we do not have the affine
independence between vertices of every connected component G of I's. So we shall
prove the separation and irreducibility theorem directly by arithmetical arguments.

As we said in the last part of subsection 4.8 for every complete colored marked graph
G we will consider the matrix Cg indexing by vertices of G.Given (a,0),a = Y i~ n;e; set

(189 (a-+ Dal€) = > Ay @)

then
e In the diagonal at the position (a,0),a =Y .- n;e; we put
ifo=1
(190) a(§) ifo .
—a(§) —2(q+1)Aq(§) ifo=-1

o At the position ((a,04), (b, 0p)) we put 0 if they are not connected, otherwise we
put ope(€) (c. f. (80)), where £ is the edge connecting a, b.

Define xg = x¢, (t) = det(tl — Cg)- the characteristic polynomial of Cg.
Remark 7.4.

7]
(191) ag, A1)

0 .
&i=& — 8761411—0—1(5) fizfgv%]
J
Remark 7.5. Let b= Zle n;e;,n; £ 0; Zle n; = 0. Then:

(192) b(&)le1=g=..=e, =0
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Proof. By the remark 7.4 we have:

k k
0 0
b(&)le=e2=..=¢, = ZniangqH(f)kl:gz:...:sk = a?lAqH(Okl:gZ:...:gk > ni=0
i=1 ' i=1
O
Remark 7.6. Let £ = (T — (= be an edge. We have:
i) If £ is a black edge, then [(T]; = |6~ |1 < gq.
ii) If £ is a red edge, then [(T|; <q—1,[07]1 <q+1.
Proof. By the definition of edges we have :
(193) [+ 67| < 2g.
On the other hand:
i) If £ is a black edge, then
(194) (= =0.
From (193) and (194) we get |[¢1]|; = [¢7]1 < q.
ii) If ¢ is red edge, then
(195) [ =0 = -2
From (193) and (195) we get [¢T] <qg—1,[07]1 < g+ 1. O

Remark 7.7. : Let { = Zle nie; =0T — 47, n; #0, be an edge.

i) If € is a black edge and k = m, then [(T]; = [~ |y = q and c(£) = (g+1)¢¢ +£)/2 ( (i

ii) If £ is a red edge and k = m, then {7y = q— L,|{7|1 = q+ 1 and c(¥) =

(ryeye [ at1 g—1
13 ( - )

Proof. Since S = {vy,...,v,,} is some arbitrarily large set, we may suppose m > 2g.

If kK = m then [(T|; + (7] = Z:’;l n; > m > 2q. Moreover, by definition of edges
m .

>y n; < 2q. Hence:

(196) T+ 10 =) ni=2q.
i=1
i) When ¢ is a black edge, we have
(197) (=171 =0
From (196) and (197) we get [(T|; = [{7|; = ¢. By formula (80) we obtain c({) =
wenenn (8 ) (7

A )
ii) When ¢ is a red edge, we have
(198) [ =07 =2
From (196) and (198) we get [¢*]|; = ¢ — 1,[¢"|1 = ¢+ 1. By formula (80) we obtain
- qg+1 g—1
(0 =g (FLY (001, 0

We finally recall Proposition 14 of [10]
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Proposition 7. (i) For n =1 and for generic choices of S, all the connected components
of T's are either vertices or single edges.

(i) For n = 2, and for every m there exist infinitely many choices of generic tangential
sites S = {v1,...,vm} such that, if A is a connect component of the geometric graph I's,
then A is either a vertex or a single edge.

Obtained results: For graphs reduced to one vertex the statement is trivial. At
the moment we are able to prove the irreducibility and separation in dimension 1, and
dimension 2, under the assumptions of Proposition 7 for all g since all graphs which appear
have at most one edge.

8. ONE EDGE

8.1. Separation. In this case we have immediately the separation of the characteristic
polynomial by the same analysis as in 1) a) of 6 since in this case in the graph there are
only two vertices.

8.2. Irreducibility.

Theorem 8.1. For any q and any connected colored marked graph with one edge the
characteristic polynomial is irreducible.

Proof. We choose the root so that the graph has one of the forms:

£ 4
/ or 0
black red

14

Let ¢ = ZZ 1 nie;,n; # 0. We have

(199)
k

k
§ _ E § g+1 q 1 ¢Bi— m
Q+1 =1 q+1 ) B " ( ﬂ )( 61""aﬂi_1 ;Bm )61 gl 1657

=1 BEN™|fli=q+1;6: 21 o
Set £(€) := £(&) if n(¢) = 0 and £(&) := —£(£) — 2(q + 1)A,(€) if n(t) = 2.

Remark 8.1. For every i in the support of £ the polynomial £(§) contains the term &l
with mon zero coefficient.

Proof. In the formula of ¢(&) there is the monomial:
+(g+ 1)) nn)él,
heti
since ), ny = n(¢) this equals
—qni€? it n(l) =0

and

[ni + (g + 1)(=2 —my)|§] if m(€) = -2
In A, (&) the monomial & appears with coefficient 1,50 we get in £ the coefficient of ¢ is:
(200) —ni+(g+1D)(2+m)—2(¢+1) =qni

which is non zero since i is in the support of ¢, n; # 0. O
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We now compute with the matrix
0 o
c(f)  £(8)

(201) xg(t) = det ( 7;(6) t_iéﬁg(g; ) =12 — (&)t — ayc(0)?.

Suppose that xg is not irreducible, then:

(202) Xalt) = (¢ + ()t — T(E) - 7(€)).
Compare the free coefficients in 201 and 202 we get

(203) r(€)(—E(&) —r(§)) = —oec()*.
By the formula 40 ¢(£)? is divisible by flnil,Vi =1,..,k

For any i if 7(§) is divisible by &;, by remark 8.1 £({) is not divisible by &;, then —£(£) —r (&)
is not divisible by &;. And inversely, if —£(&) — r(&) is divisible by &;, then r(£) is not
divisible by &;. Hence we have:

(204) r(£)
(205) —0(&) —7(8)
where AUB = {1,....k}; AN B = 0.

(1) If A # () and B # (), then for some couple i, j we have:

(206) Ue) = (s +€Mluy)
From remark 8.1 we must have ny = 0,Vh # i, j,
(a) When / is a black edge:
We have o, = 1 and by the definition of edge (cf. 3.4) £ = ne; —ne;;2|n| < 2gq.
We may suppose i = 1,7 = 2,n > 0. We have £(§) = ((£) and:

ghilsic A
£ uj,j € B.

@) K9 =n( > (UL T

BeEN™;|Bl1=q¢+1,8:>1
+1 AR
- D A (P T T 3 = i)
B/EN™;|B/ [ =q+1;6,>1 brz S Pm
Remark that
_ ’ /71 ’ .
Diotele gfm — e e o B 1=, 62 =By — 1,8, = BVi > 3

Then:
¢! (¢ +1)! B B1—1 .8 )
(208) ((6) =n > (1— e el ghm
— D)IB2L.Bn! Bl B! 1
BEN™ |Bl1=¢+1,812>1 (61 ) Bal..Bm! Brl...Bm P2 +
By 206 we must have
(209) (&) = —(&1's1 + Eyua).
(i) In>1,wetake f1 =1, =n—1,03=q+1—n,Bs = ... = B, =0,
then in the formula (208) of £(£), there is the monomial
q! g+ 1)! 1. .
T

"n-Dlig+1-n) (n—1Dl(g+1—n)
and it is not divisible by &7 or £F'. This contradicts (209).
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(i) n = 1. We have (T = (1,0,...,0);£~ = (0,1,...,0). Then from 80 we
get
(210)

c(0) = (g + 166 Z ( o) + 1,0?2, ceey Oy ) ( a1, 00 —l—ql, ooy Qi ) &

a€EN™:37 ai+1=q

Let p be a prime divisor of ¢ + 1:¢ + 1 = p*u, g.c.d(p,u) = 1. We have:

(211) Xg = t(t = £(§))(mod p) = xg = (t+ ps)(t — ps — £(S))
By (201)and (210) the free coefficient of yg must be divisible by p?*:
(212) P> lps(—L(€) — ps)

By formula (122) we see that the coefficient of the term &7 is —¢, the
coefficient of the term &1 is gq. One deduces that ¢(¢) is not divisible
by p since g.c.d(q,q + 1) = 1. Hence (—¢(§) — ps) is not divisible by
p. So by (212) we must have p**~!|s. Now take & = & = £(¢) = 0,
then the free coefficient of yg when &, = & is divisible by p**. But in
(201) when & = & the free coefficient of xg is —c(¢)?|¢, ¢, , it is not
divisible by p**, since in 210 if we take a3 = ap = 0,a3 = ¢ — 1, we
have the monomial:

(q+1)°€ (%57
is not divisible by p**.

(b) When ¢ is a red edge: we may suppose £ = ne; — (n+2)ea, n > 0. By Remark
7.6 we must have n < ¢ — 1. From (209) we have:

(213) 0(€) = =&'s1 — & us.

On the other hand, by computations we get easily:

_ q! (g+1)! BL \ Bi-148: B
e O (e 7 e e ) ey DR I
B1=1
Hence:
(215) £(&) = (&) — 2(q + 1)Ag(§) =
_ q! (¢+1)! B q! 2\ eB1—1 082
DD DU gy 7 v e e L G e DR R I ey v m MG
B121
_ ki 2 L (nt2b Gr-lgfe  gbn
= Gy W DG s T T
B121
Ifwetake B: 81 =1,0o=n+1,83=q—n—1,84=...= By =0, then in
Formula (215) for £(¢£) there is the monomial
~( L g1yt gt

(n+1)g—n—-1)
which is not divisible by £} or €72, This contradicts (213).

& =
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(2) If B=0, then A={1,...,k}

(216) r(§) ="M s

(a) When ¢ is a black edge: Take & = ... = &, by the remark we have
£(£)|€1:'..Ek = 0, hence

(217> Xg(t)lﬁlzu:ﬁk = (t + r<£)|€1:~~:§k)(t - r<£)|§1:~~-:£k) =
=t —r()F = —¢,-

k .
By 217 the free coefficient of xgle,=..=¢, is divisible by ff i il g by
201 the free coefficient of x¢|e,=..—¢, is —c(£)?|¢,=.. —¢,-

A 2 2
-If k = m, then by remark 7.7 —c(¢)?|¢, = —¢, = f(qul)Qflz'i:1 Il ( g(i- > ( gq_ )

Ein,
is not divisible by & 2= "I,
-If £ < m, then
(218)

—el0e—me =~ STt O ey

aeN™:[{++ali=q

Take a; = ... = ag, = 0, 41 = q — [€T|1, we see that —c(£)?|¢, = ¢, contains
the term 522‘;1 ‘nilfz(kIﬁll) with the coefficient —(g+1)2( 4 )2( 4 )?
1 k+1 I+ a 4ol
Kol
Hence —c(¢)?|¢,=.. ¢, is not divisible by 5? LizaInal,
(b) When / is a red edge: Take & = ... = &, we have
0 ) o R
(219) a?_AqH(f) = aTa,AqH(ﬁ)VZ,J = L()]e1=..=¢,, = Z"ia?l/lqﬂ(@ =
% J =1
a 1 Q+ 1 ? a1 tas+...tap—1 00 Qm
= _2875114“1(5) = -2 Z m ( a ) 04151 e * fk_’ﬁl...fm
|ali=gq+1,01>1
q ? B
(220) Ay(E)|ei=..=¢, = Z ( 5 > €1ﬁ1+..‘+ﬁk£ki§1m££’{"‘

B:1Bl1=q
From (219) and (117) we have

(221) = UE)ler=..—¢,. = (L&) +2(q + 1) Ag())le1=..=e, =

2 2
_ a1 q+ 1 B q a4 o —1 041 A
- > (q+1 < a > (‘IH)( ar — 1, ., am > ) Sert b =

alali=g¢+1;a12>1 ’

ar o (g+ 1!, q! 2\ g+ Fag—1 f0kt1
=2 E ( () = (g+]) (————— ) )&yt TR g T Lo
+ | | —_1)\! | k+1 m
ool =gt 1ian>1 4 Logl..am! (a1 = Dlay!
=2 E q (q ) (041 _ 1)51 1+ tag lfgﬁl..f%’"-

a1 — Doy aql.a!
a:|a\1:q+1;a1>1( 1 ) me m
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Hence —{(€)|¢,=. —¢, is divisible by 1. By (216) r(§)]¢,=..=¢, = §|1"1|+'”+|"’“|s
is divisible by &;. Then (—£(§) — r(€))|¢,=...—¢, is divisible by &;.By (203)
and (216)we have:

(222)
s fO o) = =gl X (A ) (AR e

aeN™:|[{t+ali=q—1

— scio-ro = ¥ (AL ) (AT )er

aeN™:[f+4ali=¢—1

e = scio-ro = > (A ) (AN )er

aeN™: [t +al=¢—1

So the right hand side of (223) when & = & = ... = & must be divisible by
&;. But in fact:
- If kK = m, then by remark 7.7

2 2
Cox (A e (R ) ()
aeN™: Ut +ali=¢—1

is a constant, not divisible by &;.
- If k < m, take & such that &1 = ... = &, = Qg2 = ... + QO = 0,441 =
g —1— /(7 then the right hand side of (223) contains the monomial

g—1 \( a+1 252(q—1—|e+|1>
t+a (~+a ket '
Hence the right hand side of (223) is not divisible by &;.
(3) The case A =0, B = {1,...,k} is similar.

(|
Part 4. Appendix
ABSTRACT. This part contains proofs of the facts related to the NLS and the Hamil-
tonian that we described in Section 1, and some useful definitions.
9. APPENDIX: PROOF OF REMARK 1.1
Proof. Let u = att. We have: u; = atiy, Au = aAd,|u| = |a||g], then (1) is equivalent to

(224) —iady + oG = klal*lala*%a
Dividing 2 sides of (224) by « we get
(225) — ity + AN = w|a)?Ya@|*a

Hence if we take o such that |«|?? = (¢ + 1)|x| 7!, then in (225) k|a|?? = (¢ + 1)k|k| 7t =
+(g+1). O
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10. APPENDIX: PROOF OF PROPOSITION 1

Proof. The Poisson bracket, associated to the symplectic form i), ;. duy A duy, is:

(226) {f.0) - e A A
k

Ouy, Oty Oy, Juy,

We wish to find H so that

(227) @ = {H,u} = iz(_ai@ O Ouy OH Ou izaiei(k,¢)_

B Ouy, Ouy ouy, Ouy, auk ouy, ouy,

On the other hand from (3)
(228) =3 igelthee)

k
From (227) and (228) we get

0H OH

22 =i— & iy = —VkeZ"
(229) Uy, = lauk & —iu, = au’cv €
We have

i(k, 2 _ 2 ik,
(230) Au = Z a% = 57 un(t)el®) ij ==Y |kPup(t)el®®

kezr Jj=1 kezn

(231) |u|2qu — 9t — (Z ukei(k,w))qﬂ(z ake*i(kw))q —

= g u;cl...uk2q+1ﬂk2...ﬂkzqel(kl7k2+k37k4+'”+k2‘?‘1*k2q+k2‘1+1"¢).

From (2) we have
(232) - iw = —i ) el ) — ~Au + (¢ + Dlu/*u
From (230)-(232) we get

.. 2 _ _
(233)  — ity = |k|Pur + (¢ + 1) E Uk - Uy Uk o Ty, -
Ki,..okog 1 €L
ki —kothky—kat..tkog 1 —kogthogy1=k

From (229) and (233) we have
(234)
oOH

aiﬂk = |kj‘2uk + (q + 1) Z ukl...uk2q+1ﬁk2...ﬂk2q Nk ez

Kisekagqy1 €L
ki—kotkz—ka+...thog_1—kagtkogi1=k

We can write:
(235)

_ _ qg+1 q _
> T I

k1, kg1 €27 a,Be@M)N:|al=q+1,|81=q,
k1—kotkz—kg+...thkaq_1—kagtkagt1=k Xy llap=Bp=k
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Then

(236) (q+ 1)/ > Uk Wiz 1 Uy -y, ATy =

Ky, koqq €L
ki—kotkz—kat...thog_1—kagtkogr1=k

_ q+1 e\ ot ros
Sy 2 (" ><6)“6k+1g“i -

a,Be(@™)N:|a|=q+1,|8]1=q,
Xy lla=Bp)=k

_ 3 (ql-l)(qgl

a,Be@)N:|aly=|Bl1=q+1,
> Wy —B1)=0

where 3; = 3; for i # k and B = 85, + 1.
Hence

(237) H = |k|Pupp + > < q;—1 > ( qgl >u°‘ﬂB

a,Be@)N:|aly=|Bl1=q+1,
> ey —B;)=0

> u®u

c

where ch; = 0. If we compute 2L for k' # k by (234) and (237) we get 38716?1 = |k |Pup =

!
oy,

C = |K'|Pup i + C'. If we continue this process for all k we get easily Formula (4).

11. APPENDIX: THE RESULTANT AND DISCRIMINANT OF POLYNOMIALS

d

Definition 11.1. Let f(t) = ant"+a,_1t" ' +...+art+ag and g(t) = by t™ +bpy_1t™ 1+
<. + b1t 4+ by be two polynomials of degree n and m, respectively, with coefficients in an
arbitrary field F. Suppose that in the algebraic closure of F' f has n roots aq,...,aun, g

has m roots By, ..., Bm (not necessary distinct). The resultant of f and g is

(238) R(f,g) = ayon, T[] (e: — 8)-

i=1j=1

Definition 11.2. Let f(t) = ant™ + an,_1t" "L+ ... + a1t + ag be a polynomial of degree n
with coefficients in an arbitrary field F'. Suppose that in the algebraic closure of F f has

n roots v, ..., . The discriminant of f is:

(239) D(fy=ay? ] (a—ay)

1<i<j<n

There are well-known formulas for the resultant and the discriminant:

Gn  Qny,  Qp—2 ... Q1 ag 0 O
0 ay, ap_1 ... Qi ag 0 O
0 0 0 0 an .. a1 Qg
_ 0 0 0 0 0 an ai
(240) R(f,g) = det by b1 Do 0 0 0 0
0 by bm—1 0 0 0
0 0 0 by bm_1 ... b1 by
0 0 .. 0 bm . by by

bo

where the m first rows contain the coefficients a,,, a,_1,...,a9 of f shifted 0,1,...,m — 1

steps and padded with zeros and the n last rows contain the coefficients by, bn_1, -.-

7b0
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shifted 0,1, ...,n—1 steps and padded with zeros. In other words, the entry at (, j) equals
Onti—j if 1 <i<mand bj_;ifm+1<i<m+mn,witha; =0if7>nor¢ <0 and
b; =0if i >mori<0.

(241) D(f) = (-1)"" V26 TR(f, f")for n > 1

12. APPENDIX: GENERICITY CONDITION

Definition 12.1. Given a list R := {Pi(y),...,Pn(y)} of non—zero polynomials in
k wvector variables y;, called resonance polynomials, we say that a list of vectors S =
{vi,...,Um},v; € C" is GENERIC relative to R if, for any list A = {us,...,ux} such
that u; € S, Vi,u; # uj, the evaluation of the resonance polynomials at y; = u; is non—
zero.

If m is finite this condition is equivalent to requiring that S (considered as a point
in C"™) does not belong to the algebraic variety where at least one of the resonance
polynomials is zero.

Example 12.1.
Pi(y1,92,y3) = (y1 — y2, 41 — ¥3)
means that we require
(v; —vj,v; —vg) #0
foralli+#j#k

In our specific case the required list of the resonances, Pi(y),...,Pn(y), are non—
zero polynomials with integer coefficients depending on d = 4¢q(n + 1) vector variables
¢=(C1y...,Ca) with ¢ = (¢}, ..., ¢"). The explicit list of these resonances (see Definition
22 in [10]) depends on some non trivial combinatorics, nevertheless it is easy to give
a (highly) redundant list of inequalities out of which the resonances appear. There is
a constant C' > 0 depending only on ¢,n so that we can take resonances the non-zero

polynomials of the form:

e Linear inequalities: For all non-zero vectors (ax, ..., daq(nt1)) With a; € Z, |a;| < C
we require that

4q(n+1)

Y wiGi #0.

i=1

e Quadratic inequalities : Let ((;, () = Y p_y CihCJh be the scalar product. For all

. dq(n+1) . .
non-zero matrices {a”}zg(gf— ) with a; ;Z,|a; ;| < C we requires
4q(n+1)
> ai GG 0.
ij=1

e Determinantal inequalities: Consider n linear combinations uy out of the list of
elements £ := Z?i(lnﬂ) an,iCi,aniZ, |ap,i| < C.
The determinantal resonances are contained in the list of the formally non-zero
expressions of type det(uq, ..., un ), u; € L.
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