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Abstract. In the current paper we consider the following properties of filters: per-
fect balancedness of a filter function (i.e. preserving pure randomness of the input
sequence) and linearity of a filter function in the first or the last essential variable. Pre-
vious results on this subject are discussed, including misleading statements in Gouget
and Sibert (LNCS, vol. 4876, 2007) about the connection between perfect balanced-
ness and resistance to Anderson conditional correlation attack; the incorrectness of
two known results, the sufficient condition of perfect balancedness in Goli¢ (LNCS,
vol. 1039, 1996) and the necessary condition of perfect balancedness in Dichtl (LNCS,
vol. 1267, 1997), is demonstrated by providing counterexamples.

We present a novel method of constructing large classes of perfectly balanced func-
tions that are nonlinear in the first and the last essential variable and obtain a new lower
bound of the number of such functions.

Goli¢ conjecture (LNCS, vol. 1039, 1996) states that the necessary and sufficient
condition for a function to be perfectly balanced for any choice of a tapping sequence
is linearity of a function in the first or the last essential variable. In the second part of
the current paper we prove the Goli¢ conjecture.

Key words. Boolean function, Perfectly balanced function, Keystream generator, Fil-
ter, Goli¢ conjecture

1. Introduction

Goli¢ [3] studied cryptographic properties of keystream generators consisting of a shift
register and a filter function which is connected to the register according to some tapping
sequence. He considered a model of a keystream generator as a filter with a fixed filter
function and an arbitrary choice of a tapping sequence. By proposing the inversion
attack on the filter he showed a cryptographic weakness of keystream generators in such
model in the case of a filter function being linear either in the first or the last variable.
Goli¢ pointed out that even if the input sequence of the filter is purely random and
the filter function is balanced, the output sequence is not necessarily such. The prop-
erty of a Boolean function to preserve pure randomness of the input sequence (when
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used as a filter function with consecutive choice of taps; it is not necessary that all vari-
ables are essential) is called perfect balancedness. The pure randomness requirement
for nonlinear filter generators was introduced independently in [3,11].

Independently in [3,11] it was pointed out that all Boolean functions that are linear
in the first or the last variable are perfectly balanced. But keystream generators with
such functions are vulnerable to the inversion attack [3] in case of an inappropriate
choice of a tapping sequence and thus perfectly balanced functions which are nonlinear
in the first and the last essential variable are of primary interest (though the inversion
attack in its generalized form [5] is still applicable). Examples of such functions were
provided by Sumarokov in [11] and by Dichtl in [2], many examples can be found in
a full description of perfectly balanced Boolean functions of four and five variables
that was provided in [9]. Some other examples can be obtained using a construction
proposed in [7] by Logachev and discussed in [10]. However, two important questions
about obtaining lower bounds of the number of such functions and some large classes
of such functions were still unanswered.

In the current paper we solve both of these problems by proposing a novel approach,
based on the results of Sumarokov and Logachev. We construct large classes of perfectly
balanced functions that are nonlinear in the first and the last essential variable and obtain
a new lower bound of the number of such functions.

A sufficient condition from [3] and a necessary condition from [2] are shown to be
incorrect in the current paper by providing counterexamples together with technical ex-
planations. A criterion of perfect balancedness from [2] stated that a filter preserves
pure randomness of an input binary sequence if and only if a vectorial Boolean function
corresponding to M + 1 consecutive output bits of this filter is balanced. Only the suf-
ficient condition (not the necessary condition) does not hold, because it is not sufficient
to consider only M + 1 consecutive output bits, despite the finite input memory of M
bits, but all of them, which is another characterization also given in [3].

Earlier Anderson [1] proposed a conditional correlation attack and showed a corre-
sponding cryptographic weakness of filters in case of an inappropriate choice of both
the tapping sequence and the filter function. The main point of [1] is that the correla-
tions conditioned on the output segments (for linear functions of input bits) are stronger
than those conditioned on single output bits only, provided that the tapping sequence
consists of consecutive integers (which is the only case analyzed in [1]).

One of important contributions in [3] was that the conditional correlation attack de-
pends on the choice of the tapping sequence and that it is preferable that the tapping
sequence corresponds to a full positive difference set (PDS) or to a small-order PDS (if
this order is 1, this is a full PDS). In this case the interactions between different phases
of the filter function can be minimized. Mathematical arguments provided in [3, Sect. 3]
were that a controllable resistance level to the conditional correlation attack can be en-
sured by choosing the tapping sequence according to a small-order PDS in combination
with a correlation-immune filter function of appropriate correlation-immunity order.

In [6] there was a misleading consideration that in the case of pure random input se-
quence pure randomness of the output sequence of filter (i.e. perfect balancedness of the
filter function) implies resistance to Anderson conditional correlation attack. As it was
clearly pointed out in [1], as well as in [3,4], Anderson conditional correlation attack
is about the correlations conditioned on the output, not about the pure randomness of
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the output sequence, despite the fact that in the given examples in [1] the output seg-
ments are not balanced. Perfect balancedness of the filter function does not imply that
the conditional correlation attack is impossible. For example, for a perfectly balanced
filter function x{ x> @ x3, if two consecutive output bits are (0, 1), then the binary sum
of the last two input bits is equal to 1 with probability 1, whereas the maximum prob-
ability of linear functions of input bits when conditioned on single output bits is 3/4.
The paper [6] incorrectly states that it is dealing with the conditional correlation attack
from [1], while it is dealing with the pure randomness of the output sequence, in both
probabilistic and deterministic models. The so-called quasi-immune filter functions are
weakened first-order correlation-immune functions, where it is allowed that the function
is correlated to at most one input. Proposition 5 from [6] states that if such a function
is applied by using a tapping sequence corresponding to a full PDS, then any output
segment influenced by any single input bit is balanced and vice versa, in the probabilis-
tic model. This property is weaker than (i.e., does not imply) the sufficient condition
from Lemma 1 [3] for perfect balancedness, pointed out to be incorrect in the current
paper. Accordingly, this result is relevant neither for perfect balancedness nor for the
conditional correlation attack. The authors of [6] do not refer to [3, Sect. 3], although
they use the underlying concepts of full PDS and correlation-immune filter functions.

Perfect balancedness of a Boolean function is in fact a property of a filter with this
function and consecutive taps to preserve pure randomness of input binary sequences.
Sometimes it is more reasonable to consider only essential variables of a filter function
and fix a tapping sequence according to positions of ones which are not essential. For
example, the filter with a Boolean function xjx3 and the consecutive choice of taps
(with a tapping sequence (0, 1, 2)) can be described as a filter with a Boolean function
Xx1x2 and a tapping sequence (0, 2).

An important problem is to describe the set of all Boolean functions such that a
filter with any of these functions with an arbitrary choice of tapping sequence preserves
pure randomness of an input binary sequence. This set contains all functions which are
linear in the first or the last variable, but are there any other functions? This question
was considered by Goli¢ in [3]; importance of this problem is implied by the fact that
all filters with functions linear in the first or the last variable are vulnerable to Golié
inversion attack in case of tapping sequence not being spread all over the LFSR length.

Goli¢ conjectured that in his model (with fixed Boolean function and an arbitrary
choice of taps in the filter) a filter with a filter function f preserves pure randomness of
an input binary sequence if and only if f is linear either in the first or the last variable.
Goli¢ proved an easier part of this conjecture, namely sufficiency, and noted that neces-
sity remained unproven due to a “subtle underlying combinatorial problem remaining
to be solved”. According to Goli¢ conjecture, the necessary condition for a function
to be perfectly balanced (i.e. preserving pure randomness of an input binary sequence
when used as a filter function) for any choice of a tapping sequence is linearity of a
function in the first or the last essential variable. Goli¢ conjecture implies that in the
model being considered (with independent choice of a tapping sequence and a Boolean
function) there are no functions both invulnerable to the inversion attack and preserving
pure randomness.

To prove Golié conjecture, it suffices to find for an arbitrary Boolean function which
is nonlinear in the first and the last essential variable a tapping sequence, such that
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the Boolean function which describes input-output behavior of the corresponding filter
does not satisfy the conditions of the Sumarokov criterion of perfect balancedness [11].
The trivial case of a function with no linear variables was considered in [8]. In the gen-
eral case, all linear variables of a function have to be handled in a special way to con-
struct a particular tapping sequence and two binary sequences required by Sumarokov
criterion. This in fact solves an underlying combinatorial problem mentioned by Goli¢.

Organization of the Paper In Sects. 2 and 3 we describe our notation and provide
necessary definitions and previous results.

In Sect. 4 we propose a new approach that can be used to construct large classes
of perfectly balanced functions which are essential and nonlinear in the first and the
last variable; using this approach we demonstrate an error in a necessary condition of
perfect balancedness from [2] by providing a counterexample. In the end of Sect. 4 we
demonstrate that a sufficient condition of perfect balancedness from [3] is incorrect and
provide a necessary counterexample.

In Sect. 5 we provide our proof of Goli¢ conjecture, proofs of technical lemmas are
provided in appendices.

2. Definitions

As usual, F; denotes the finite field with two elements. For any n € N V,, denotes I, F,
is the set of all Boolean functions in n variables. A variable x; is called essential for the

function f(x1,x2,...,x,) € F, if there exists (a1, 02, ..., 01, ®it1,...,0n) € V1
such that f(ay,a2,...,0i-1,0,i41,...,0,) # f(o1,00,...,0i-1, |, it1,...,0).
A variable x; is called linear for the function f(xq,x2,...,x,) € F, if for any
(1,00, ..., 01,041, ...,0y) € V,_1 inequality f (a1, a2,...,0i-1,0, 41, ...,0)

# f(ay, a2, ...,2i—1, 1, &4, -..,q,) holds. By @, &, C F,, we denote the set of all
Boolean functions with both the first and the last variables being essential. The subset
of F, composed by all functions linear in the first (resp. the last) variable is denoted
by L,, (resp. Ry).

Letr € N. A Boolean function g € Fy, N € N, induces a mapping g,: V,yn—1+ V
of the form

8r(z1,22, s Zr+N-1)
= (g(zlv "'sZN)i 8(12, ~~"ZN+1)7 ""g(zrv "'7Z}’+N—1))' (21)
Let y = (y1, ..., ¥n) be a tuple of nonnegative integers such that y; =0; y;41 > v,
i=1,2,...,n—1,andlet N =y, + 1. From now on we consider tuples y of this form.
For y of the above form and arbitrary f € @, we denote f (XN —y,, XN—y,_1s---s XN—y;)

by f7(x1,...,xN)-
A filter with a tapping sequence y, and a filter function f is a mapping of the set
Ufiynﬂ Vi to Ui Vi, defined by (2.1) withm = 1,2, ... and g = f7 (see Fig. 1).

Definition 2.1 (Sumarokov [11]). A Boolean function f € F, is said to be perfectly
balanced if for any r e Nand any y € V;

£ o] =21,

where | - | denotes cardinality.
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Fig. 1. A filter with a filter function fV.

Using Definition 2.1 is easy to acquire [3,11] necessary and sufficient condition for
an r-tuple in the right-hand side of (2.1) to be distributed uniformly in V, given the
uniform distribution of the vector X, = (x1, ..., Xr4n—1).

Statement 2.2. Letn € Nand f € F,. Let {X, = (x1, ..., xr+n,1)}f';l be a sequence
of random vectors with distribution

Pr{X, = (a1, ..., ar4p-1)} =270

for any (ay,...,ar4+n—1) € Viyn—1. Random vector Y, = f.(X,) is distributed uni-
formly for each r € N iff f is perfectly balanced.

Le., the output sequence of a filter with function f is purely random given that the
input sequence is such if and only if f is perfectly balanced.

3. Preliminaries

We denote the set of all perfectly balanced n-variable functions by PB,,, PB, C F,.
From cryptographic applications point of view the subset (@, N PB,) \ (L, UR,) is
of primary importance.

Theorem 3.1 (Sumarokov [11]). A Boolean function f € F, is perfectly balanced iff
there is no pair of distinct binary sequences

x=(x19x27”'7x}")’ z=(Z]9Z2"~’Zr)€Vr9 r22n+15 (3‘1)
such that

X1 =21, X2=22, ..., Xp=1Zn, Xr—n+1 =Zr—n+1, -+-» Xpr =2Zr;
(3.2)
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1 2 m-1 m m+1 mtn-1 (Xl,...,Xr+m+n-2)

< (}Il 5""y1')

Fig. 2. A filter with a filter function f = &y, »(g, h) = g[h].

X #2z; (3.3)
f(xis-xi+l9"'9-xi+n—l):f(zivzi+la"'7zi+n—l)s i:1129"'9r_n+1' (34)
The proof of Theorem 3.1 can be found in Appendix A.

Example 3.2. Letn =3, f(x1,x2,x3) =x1Xx3 D x3.

Since f2_1(0, 1) = {(0,0,1,0),(0,0,1,1),(1,1,1,0)} and |f2_1(0, D =3 #
2"l =4, f¢PBs.

On the other hand, f4(0,0,1,0,0,1,0,0) = f4(0,0,1,1,1,1,0,0) and f ¢ PBs fol-
lows from Theorem 3.1.

Remark 3.3. 1t is easy to see that all functions in £, U R, satisfy the conditions of
Theorem 3.1 and thus £, UR, € PB,.

For any integers m and n consider a mapping &y, @ Fm X Fn = Fmqn—1 of the form
Em,n(g7h):g[h]:f€}—m+n—lv gEfmathnv
where (see Fig. 2)

FOe,x2, 000 Xmgn—1) = glAIx1, X2, o Xgn—1) = 8(hm (X1, X2, ..+, Xinpn—1))

= g(h(-xlv-xzs cee sxn)s h(-x2’x3v cee 1xn+1)» ceey h(-xmv Xm+1s--- »xin+n—1))~

Example 3.4. Letg,h e F3, h(x1,x2,x3) =x1x3 B X2, 8(21,22,23) =2122D 23, f =
Z(3,3)(g,h) € Fs. Then f(x1,x2,x3, X4, x5) = glhl(x1, X2, X3, X4, X5) = (X1x3 D x2) -
(x2x4 ® x3) B (x3x5 D x4) = x1x2x3X4 D x1x3 B x2x4 D x2X3 D x3x5 B X4.
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4. Construction of Perfectly Balanced Functions

Goli¢ and Sumarokov showed independently in [3,11] that all Boolean functions that
are linear in the first or the last variable are perfectly balanced, i.e. preserving pure
randomness of the input sequence when used as a filter function. On the other hand,
Goli¢ demonstrated a cryptographic weakness of filters with such functions if the tap-
ping sequence is not spread all over the LFSR length. As it was shown in [5], in case
of inappropriate choice of the tapping sequence the generalized inversion attack is still
applicable even if the filter function f € F;, is linear in neither the first nor the last input
variable. However, it is less effective, since in this case a minimum of fractions p;? =
{2, x3, .0 x0) € Vol £0,x2,x3, .., x0) = f(1,x2,x3, ..., x0)}[/2" and p =
{(x1,x2, ..o x0—1) € Vil f(x1,x2, 00, x0—1,0) = f(x1,x2, . x0—1, D}H/2" s
nonzero. As it was conjectured in [3] and proven in the current paper in Sect. 5, there are
no functions that are nonlinear in the first and the last variable and preserving pure ran-
domness of the input sequence when used as a filter function with an arbitrary tapping
sequence (i.e. such that f¥ € (PBy N ®y) \ (Ly U Ry) for any possible y).

In [2,7,9,11] the examples of perfectly balanced Boolean functions of four and five
variables that are nonlinear in the first and the last variable were provided. However,
nothing was known about such functions except these examples—nor lower bounds of
the number of such functions for arbitrary #, nor even any methods to construct such
functions for any n > 6. In the current section we propose an approach (based on the
construction from [7]) that can be used to construct large classes of such functions and
obtain a new lower bound of the cardinality of the set (PB, N ®,) \ (L, UR,) for an
arbitrary n.

First, we demonstrate some auxiliary statements.

Lemma 4.1 (Logachev [7]). Let g € Fy, h € F,,. The function f = glh] € Fpin—1is
perfectly balanced iff both functions g and h are perfectly balanced.

Proof. Sufficiency. Let g € PB,,, h € PB,. For any [ € N and for any y € V;
(y)| - ' U hl+m l(z)‘ = Z |h1+m 1(Z)| —m=l gn=l _omin-2
zeg ' (v zeg ' (y)

thus f is perfectly balanced.
Necessity. Let h ¢ PB,,. As follows from Theorem 3.1, for some r > 2n + 1 there

exists a pair of distinct tuples x,z € V, such that (x1,x2,...,%x,) = (21,22, ---52n)s
(Xr—nt 1> Xr—nt2s o5 X)) = @r—nt 1> Zr—nt2s -« +» Zr)s Br—nt1(X) = Ay 1(z). Thus
fr+m—n(ovos "'1O9x17x27"'7xr70109"'90)
—— ———
m—1 m—1
=fr+m—n(0707--'707Z17Z27~"7Zr70305"'90)
— —
m—1 m—1

and, as follows from Theorem 3.1, f ¢ PB,1n—1-
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Leth € PB,, g ¢ PB,,.In this case there exists [ € Nand y € V; such that |gf1 )=
A #2"=1 Hence

if‘l—l(y)| — Z |hl_+lm,1(l)| —A- 2}’1—1 # 2m+n—2

zeg ')

and f ¢ PBm-‘rn—l-
Thus if f = g[h] € PB;y+n—1 then g € PB,,, h € PB,. O

Lemma4.2. Letn €N, h € PB,. Then for any integer m € N and any pair of distinct
Boolean functions gV, g® e F,, inequality gV [h] # g P [h] holds.

Proof. LethePB,,meN, gV ¢®ecF, g +£g®and fO =gDpn], r® =
g@[h]. Fix a tuple z € V,, such that gV (z) # ¢g®(z). Function h is perfectly bal-
anced, hence there exists a tuple x € V,,4,—1 such that A, (x) = z. Thus f M(x) =
gV (hn (%) =gV (@) # ¢ (@) = ¢@ (h(x) = fFP (x) and [ £ f@. O
Lemma 4.3. Let m € N, g € PB,,. Then for any integer n € N and any pair of dis-
tinct Boolean functions D @ ¢ Fn such that h(l)(O, 0,...,0) = h(z)(O, 0,...,0)
inequality g[hV] # g[h™®] holds.

Proof. Let [ = g[nhV], f® = g[h®]. Since hD #£ h®, there exists a tuple

X = (%1, %2, ..., %) € V, such that V(%) # h®(X). Consider a tuple X € Vo, 131—4,
x = (0,0,...,0,%,%,...,%.0,0,...,0). It suffices to show that f.), ,(x) #
— —_——
m+n—2 m+n—2

(2)
fm+2n72 (X) :

By contradiction, let fnﬁz”fz(x) = f,flzi
able:

on—a(X). Then the following system is solv-

g(hM(0,0,...,0),hM(0,0,...,0),...,hP,0,...,0),h1(0,0,...,0,%))
=g(h®(0,0,...,0),h?(0,0,...,0),...,h%(0,0,...,0),h(0,0,...,0,%));

g(hM(0,0,...,0),...,A1M(0,0,...,0, %), h1(0,0,...,0,%1, %))
=g(h?(0,0,...,0),...,h?(0,0,...,0,%1),h?(0,0,...,0, %1, %));

g(h(l)(oﬂ 05 ceey 0)7 LR ] h(l)(05x~]9i2? e 7in71)7 h(l)(jEI’XZa e ax~}’l))
=gh®(0,0,...,0),....hP 0. 31 %2, ... Fpm) AP F1, T2y T

ghM(%,,0,...,0),h1(0,0,...,0),...,h1(0,0,...,0)
=g(h?(%,,0,...,0),h2(0,0,...,0),...,h2(0,0,...,0));

h1(0,0,...,00=h?(0,0,...,0);

WD (G, %, o Bn) 2hPD (R, R, .. K.

“.1)
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As follows from Theorem 3.1, system (4.1) cannot be solvable in case of perfectly
balanced function g. |

Corollary 44. Let n € N, iV, h® h® e Fp; n®D £ hD, i £ j. Let m €N,
g €PBy, fO =g[h'D],i=1,2,3. Then at least two of functions O, f(2), £3 are
distinct.

Remark 4.5. It is important to note that perfect balancedness of Boolean function g
and inequality 2V # 1 do not necessary imply g[h(V] # g[h®]. To show this, it
suffices to consider functions g(x, x2) = x1 @ x2 € PB, and h? =D g1 (for any
).

Lemma 4.6. Letm,neN,geF,,heF, Ifg#0,g# 1, heR,, then g[h] #0,

glhl # 1.
Proof. h(xi,x,...,x,) = W (x1,x2,...,%—1) @® x, and g(21,22,..-,2m) =
zi-8'(z1,22,...,2i-1) ® g"(z1,22, ..., zi_1) for some integer i, 1 <i <n, and some

g/,gNE}-i—l,g/?éO-
Ifi=1then ¢’ =1and g[h]=h or g[h] =h @ 1, hence g[h] #0, g[h] # 1.
If i > 2 then

glhl(x1,x2, ...  Xmgn—1)
= Xitn—1- & [h1(x1, X2, ..., Xitn—2)
Oh' (xi, X1,y Xign—2) - &' [M(x1, X2, ..., Xijn—2)

®g"[hl(x1,x2, ..., Xitn—2).

Using induction, it is easy to show that g’'[h] # 0.
Thus g[h] #0, g[h] # 1. |

Lemmad4.7. Letm,neN,m>3,n>3,geF,,heF, Ifge D, N(Ly\Rny)and
he®,N(Ruy\Ly),then glhl € Ppin_1\ (Lintn—1Y Rmn—1).

Proof. g(z1,22,---,2m) = 21 ® zZm - &'(22,23, - Zm—-1) ® &"(22,23, -+, Zm—1),
h(xy,x2, ..., %n) = x1 - W (x2,x3, ..., %n—1) ® W' (x2,x3,...,%0—1) ® x, for some
g.g'€eFurandh’,h" € F,_psuchthat g #£0,g #1,h #£0,h #£1.

Then g[h]('xl ’ x2’ sy mern*]) = xl ° h/(x27 x37 sy xnfl) @ h//(x25 x39 ceey x}’l*]) @
Xn D Xm 'h/(xm+la Xm+2y -+ xm+n—2) 'g/[h](x2» X3, eney xm+n—2) @h//(xm—Ha Xm—+2y -+ -
Xman—2) - 8 [M1(x2, %3, ..., Xingn—2) ® Xmyn—1- &' [M1(x2, %3, ..., Xpyn—2) ® g"[M](x2,
X3, ..o, Xman—2). B’ #0, ' # 1 and, as follows from Lemma 4.6, g’[h] # 0, g'[h] # 1.
Thus g[h] € Pmin—1\ Lngn—1 Y Rpmyn—1). O

The following theorem is a consequence of Lemmas 4.1 and 4.7.

Theorem4.8. Letm,neN,m=>3,n>3,g€®,N(Ly\Rm),h €D, N(Ry\Ly),
f =glh]. Then f € (PBm+n—1 N DPgn—1) \ (Em-i-n—l U Rm-i—n—l)-
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Le., the composition of a function linear in the first variable and nonlinear in the last
variable and a function linear in the last variable and nonlinear in the first variable is a
perfectly balanced function that is linear neither in the first nor the last variable.

Letn > 5. Cons1der the sets Q/ ={f=glhl | h(x1,x2,x3) =x1x20P x3,8 € D2 N
(La—2 \ Ru-2)}, On = {f = glh] | g(z1.22,23) = 21 ® 2223, h € Pp2 N (Ry—2 \

Ly-2).h(0,0,....0)=0}, 0y =0, U{f=f'&1]| f € Oy} and Q, = 0, UQy.

Lemma4.9. Letn>5.Then |Q,|=10"=22"". Q%" ~2), 0, S (PB, NPy \
(Ln UR).

Proof. From Theorem 4.8 it follows that Q!, € (PB, N®,)\ (L, UR,), én C (PB,N
®,) \ (L, UR,). From Lemma 4.2 it follows that |Q),| = |@,—2 N (L2 \ Ru—2)| =
22" 22" Z2) and from Lemma 4.3 it follows that | Oy = |{h € P2 N (Ru_2 \
Ln_2) | h(0,0,...,00=0}| =1 .22 . 22" ).

It is evident that a Boolean functlon f is perfectly balanced if and only if the function
f @ 1 is perfectly balanced. Thus Q;) € (PB, N ®,) \ (L, UR,) and O, € (PB, ﬂ
)\ (LyURy). If f € Qn,thenf g[h] 8(z1,22,23) =21 92223, 1(0,0,...,0) =
and £(0,0,...,0)=0. Thus 0, N{f = f' & 1| f' € Ou} = 2, IQ”I—2 |Qn|—
227 (22”’4 —2). O

Lemma4.10. Letn > 5. Then |Q,| > 2% "+l —5.22""

Proof. Let f € O, N Q). Then f(x1,x2,...,X,) = h(x1,%x2,...,X4—2) D h(x2,
X35 ees Xn—1) - (X3, X4, ..., X)) @ b = g(x1x2 @ X3, X2X3 D X4, ..., Xp2Xn—1 D Xp),
where h € @,_» N (Ry—2 \ Ly—2), h(0,0,...,0) =0, g € ®,_2N (L2 \ Ru-2),
bGFQ.

Let h(x1,x2,...,%n—2) = x1 - W' (x2,x3, ..., xXp—3) ® W' (x2,%3,...,%_3) ® Xp_2,
h"(0,0,...,0)=0, g(z1,22, ..., 2n—2) =21 ® &(22, 23, ..., Zn—2)- Then

f(xlsx27"'v-xn)
=X ~h/(XQ,X3,...,xn_3)
@ [h//(x2»x3, e 7-xl’l—3) @Xn—z @ h(x2ax3v e »xn—l) . h(x37-x47 e a-xn) @b]
=x1X2 D x3 D g(x2X3 B x4, X3X4 D X5, ..., Xn—2Xn—1 D Xp),
hence h'(x2,x3,...,%,-3) = X2, h(X1,X2,...,Xp—2) = x1x2 ® h"(x2,...,x4-3) B
a2, W'(0,0,...,0) = 0 and |Q, N Q"] < [{h" € Fu_s | 1(0,0,...,0) = 0} -
b eFy)| =22 1.2 =02""

Thus | Q| = Q)1 +10)1 — 10, N Q) 22- @ @ —2)) - 27 =227+ -
5-22)174. ‘:l

on—4 on—4

Using Lemmas 4.9 and 4.10 it is easy to obtain the following lower bound of the
number of perfectly balanced Boolean functions which are nonlinear in the first and the
last variable.



474 S.V. Smyshlyaev
Corollary 4.11. |(PB, N ®,)\ (L, UR,)| > 22l 5 g2t

Using the set Q) it is possible to show that the necessary condition of perfect bal-
ancedness from [2] is incorrect.

Theorem 1 (Dichtl [2]). Let f € F,, (n € N) be the filter function of a nonlinear
filter generator. If the outputs of the filter function are random independent bits with
probability 1/2 of being 0 and 1 (assuming that input bits are random independent bits
with probability 1/2 of being 0 and 1) (i.e. f € PB,,), then there exists at most one index
Jj (1 < j <n) such that the function fj € Fu_1 with f-/(xl, e X1y X s X)) =
SO, xj21,0,X 41, ..., Xy), that is, the function for which the jth input bit of f is
fixed to 0, is not balanced.

Example 4.1. Let g(z1,22,23) = z1 @ 7223 and h(xy, x2, x3) = x1x2 @ x3. Then f =
glhl e Q/5 C PBs, however Boolean functions f3(x1, X2, X4, x5) = f(x1,x2,0, x4, X5)
and fs(xl, X2, X3, X4) = f(x1, X2, X3, X4, 0) are both of weight 6 and thus are not bal-
anced that contradicts considered theorem.

Remark4.2. The problem with the proof of considered theorem presented in [2] is that
for a perfectly balanced function it is not necessary that output bits y; and y, are still
independent (as they are when an input sequence is purely random, with no fixed bits)
in case when one input bit b is fixed to zero.

Another incorrect result about perfectly balanced Boolean functions is the sufficient
condition presented in [3].

Lemma 1 (Goli¢ [3]). For a nonlinear filter generator with function f and input mem-
ory size M, the output sequence is purely random given that the input sequence is such
(i.e. f € PBpyy1) if and only if fyr41 is balanced.

Example 4.3. Let f(x1,x2,x3,X4) = X1 D X4 D x1X3 D x1X4 D x1x2x4, M = 3. Then
fym+1 = fa is balanced but f5 is not and thus f ¢ PB4, which contradicts the consid-
ered lemma.

Example 4.4. Let f(x1,x2,X3,X4,X5) = X2 D X3P x5 D x1X4 D X1X5 D X2x4 D X2X5 D
X3x5 @ x1x4X5 D x2x4x5, M = 4. Then fu11 = f5 is balanced and even fy412 = fe is
balanced but f7 is not and thus f ¢ PBs that contradicts considered lemma and even
its weaker version (with fjs42 instead of fs41).

Remark 4.5. The problem with the proof of considered lemma presented in [3] is
that (for f € F,,M = n — 1) balancedness of output bit y; = f(x;, X;41, ..., Xt+M)
for any fixed value of preceding M = n — 1 output bits (Yr—ps, Vi—M+1s---> Vi—1) =
I (Xe—m s Xe—M+1, - - -, Xr4Mm—1) does not necessary imply balancedness of y, for any
fixed value of preceding ¢ — 1 output bits yi, y2, ..., yr—1.
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5. Proof of Goli¢ Conjecture

Theorem 5.1 (Goli¢ [3]). For a filter with a filter function f for any choice of a
tapping sequence y the output sequence is purely random given that the input se-
quence is such if (and only if [not proven]) f(zi1,...,2,) is balanced for each value
of (22,23, ...,2n) (i.e. f islinear in the first variable) or f(z1, ..., z,) is balanced for
each value of (21,22, ...,2n—1) (i.e. f is linear in the last variable).

For completeness, first we provide the proof of sufficient condition. !

Proof of sufficiency. Let f € £, UR,,. Itis evident that for any y = (y1, 2, ..., ¥u),
N =y, + 1 it follows that f¥ € Ly U Ry and thus (see Remark 3.3) f¥ € PBy.
Sufficiency follows from Statement 2.2. (|

According to Dichtl [2], unproven necessary condition in Theorem 5.1 is referred to
as Goli¢ conjecture. Statement 2.2 implies that Goli¢ conjecture can be stated in the
following form.

Conjecture 5.2. If fV is perfectly balanced for every possible choice of y, then f is
linear in the first or the last variable.

Example 5.3. Boolean function f(x1, x2, X3, x4) = X2 @ x1x3 @ x1x3x4 € F4, consid-
ered in [2], is perfectly balanced (this can be verified by applying Theorem 3.1, since
the system f3(x1, x2, 0, x4, x5, X6) = f3(21, 22, 1, x4, X5, x) is not solvable) and it is
not linear neither in the first nor the last variable. According to Conjecture 5.2, there
must exist tapping sequence y, such that f7 is not perfectly balanced.

Consider y = (0,2,3,4), N =5, fY(x1,x2, X3, X4, x5) = X2 ® x1x3 ® x1x3x5. To
prove that f¥ ¢ PBs it suffices to consider x = (0,1,0,0,1,0,0,1,0,0,1,0), z =
0,1,0,0,1,1,1,1,0,0, 1, 0) and to verify that all conditions of Theorem 3.1 are satis-
fied.

To prove Goli¢ conjecture it suffices to construct for arbitrary f € @, \ (£, UR,)
a particular tapping sequence making function f? not perfectly balanced. The key idea
is to force y; increase exponentially in i. After choosing appropriate y we construct
two different binary sequences of the special form required by Sumarokov criterion
(Theorem 3.1) to prove that f7 is not perfectly balanced.

Theorem 5.4. Forany f € @, \ (L, UR,) there exists a tuple y such that fV ¢ PBy.

Proof. Let f € &, \ (L, UR,). Suppose that f depends on each variable essentially
(this is w.l.o.g. since we are free to choose any tuple ) and exactly [ variables are linear
for f. Thus f is of the following form:

fxr,x2,...,x,) = EB xi?@g(xill,xizl,...,xiéil),
j=1,2,0

1 Although the proof given in [3] formally invokes Lemma 1, the proof technique is essentially correct.
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(Xls"'sxr+\l—l)

[

{N-m J N-1,-25, {N-tg-& \N-‘Q J HN-I:0

R e N-TZN-T]

3, d; LB
Fig. 3. Example of y.
where g € F,_; depends on each variable essentially and nonlinearly, {i?, ig, e ilo} U
1ol 1oy 0 _ -0 0 1l sl _ 1
{11,12,...,znfl}_{1,2,1...,71},1l <z% < e <zll, =i <i, < <lnfl_n1.
Let mo =il , —il, \omy =il , |, —il o mu =il —ilm =
maxy—0,... n—i—2 mi. Then
f(xlv X2,y 0ensy Xn) = g(xl s Ximpy_j_p+1s oo es xmn_1_2+mn_l_3+-»-+mo+l)
@D @ Xj @ @ Xj -
J=23,...mp_ 2 J=mp—j242,.mpy 2+, _3

® P Xj.

J=mp—j—atmy—j—3+-tmy+2, my 2 +my——3+-+mg

Let 19 =0, 711 = mo, Tk+1 > @m?+ D, k=1,...,n—1—2 and Tk+1 — Tk be a
multiple of my; let 6 = %, k=1,2,...,n—1—2.Choose y as follows:

)/=(‘C(),‘Co+50,...,f()+(m()—1)50,T1,...,tk,‘l:k+8k,...,

T+ (me — Dk, kg1 -+ Tasi—1). U

Example 5.5. Let f(x1,x2,Xx3,X4,X5,X6,X7) = X1X4X5X6X7 @ X2 @ x3. One has
n=71=2 moy=m=my=1,m3=3, m=3and 1o =0, 11 = 1, 7» = 38,
73 = 1407, t4 = 52062, 83 = 16885. Thus N = 52063 and [V (xy, x2, ..., X50063) =
S (x1, X16886, X33771> X50656, X52025> X52062, X52063) (see Fig. 3).

Consider two binary sequences X = (xo,X1,...,XM),Z = (20,21s---,2M)>

’
M = 2N + 23»:18;{]., where k; are indices such that my; > 1 (I' denotes the
total number of these indices). Fix certain bits of these sequences as follows:

= ! = 5 1 = Y
xN+lezlaj5kj _O’ZN+Z’,»:1aj5k_, LVaje{0.1},j=1.....0.

Indices of the form N + le,:l a;dy; are referred to as B-indices and all the others as
A-indices. It is easy to conclude, using Theorem 3.1, that to prove the theorem it suffices
to show that one can set all yet unfixed bits of x so that f7 y, n1o(¥) = [ yy_n12(2)
and x; = z; holds for any A-index j. Thereby we have distinct binary sequences
x, z with coinciding leading as well as tailing N-bit subsequences and such that
fYm-n2X) = f7 yy_n12(@). Then, using Theorem 3.1, one concludes that y is re-
quired tapping sequence, f¥ ¢ PBy and the theorem follows.

First, we demonstrate some simple relations.

1. 8 = Betl”% o A+4m>) 1 —1 > dmt
SOk = T e > k-
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2. if myg_1 > 1, then tp = tj—1 + mp—_16k—1 = 284—1.
3. 8k > k1. From 1 and 2 it follows that if m;_1 > 1, then §; > 8mdg_1.

. 14 U 1 00 L Yy
4. From 3 it follows that Zj:j, 8k; < Zj:j, Sk BT < > im0 Ok, @y = =
(S 8m
ki 8m—1 "
_ Tk+1 7Tk Tk+1 : .
5. (Sk_—mk < m < Tk+1 ifk>1;8) <1.

According to Theorem 3.1, to prove the theorem it suffices to prove solvability of the
following system of equations:

fY(xo, ..., xnv—1) = fY (20, ..., ZN-1);

YN+t - xm) = Y @M-N+1, -, M)

0, Vajef0,1},j=1,....15 G.D

1, Vaje{01},j=1,....1

X =

N+Y a;dk;

ZN+ZIJ~/=1aj5kj =
!’

=z, (#EN+Y_jajd;. Va;e{0.1},j=1,...1I.

Now we fix variables involved in the second subsystem of (5.1) and consider ith equa-
tion (i =0,..., M — N + 1) of the first subsystem. Three cases are possible.

Case 1. Each B-index variable, which is essential for f(’;) = fY(Xi,...,Xi4N—1), 18
linear for f7).

In Lemma 5.6 (the proof can be found in Appendix B) we prove that in this case f(’;)
depends on exactly two such variables. Then, from definition of linear dependence and
from our fixation of B-index variables, we see that the i th equation of the first subsystem
turns out to be identity.

Lemma 5.6. Let the set of B-index variables that are essential for f()l./) be nonempty,

and let fg) be linear in any B-index variable. Then f()i/) is linear in exactly two B-index
variables.

Case 2. f()l./) depends essentially on no B-index variable.

In this case we have a trivial equality, since variables with equal A-indices are equal,
. . !
iexj=zj,JEFN+D j=1 a;d; -

Case 3. f(’i’) depends essentially and nonlinearly on some B-index variable x i-.

Lemma 5.7 (the proof is in Appendix C) states that in this case f(Jl./) is nonlinear in
exactly one essential B-index variable. In other words, if any other B-index variable is
essential for f()i/), then the latter is linear essential variable of f(’i/).

Lemma 5.7. If f()i/) depends essentially and nonlinearly on some B-index variable,
then there is exactly one such (nonlinear, essential, B-index) variable.
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Therefore, the ith equation of the system could be written in the form
¢(xj:,xjé, ...,xj—l._l,O,x—

:d)(xji-,xjé-,...,xj_—_l, l,x]f_rl,.-.,xj’h) @ &,
where ¢ is the function constructed from f by setting all linear essential variables to
ZEero; (xj,- X xj—,. » xﬁ+1’ s X ) are yet unfixed variables and ¢; is a constant.
12 - In—l
The variable x - is essential and nonlinear for ¢, thus there exists at least one setting

of variables (x/f,xjé-, .. .,x]_—_],x_—ur],
subsystem of system (5.1) to identity. The Theorem is proven if one shows that no in-
dices j,, appear in any other equation whose function satisfies conditions of the Case 3.

In other words, each index of a nonlinear essential variable of f&f) appears in at most one

e Xji 1), which turns ith equation of the first

equation with function fg) depending essentially and nonlinearly on a B-index variable.
This fact is proven in Lemma 5.8 (the proof is in Appendix D).

Lemma 5.8. There is no index of a nonlinear essential variable of f();') (for any j) that

occurs in at least two equations with functions f(}i/) satisfying conditions of the Case 3.

Also, each variable that is present in the equations corresponding to Case 3 is present
only in one such equation. Equations which correspond to Case 1 and Case 2 turn into
trivial equalities, and each equation corresponding to Case 3 is solvable. So, we can
conclude that the whole system is solvable, and that fact directly implies statement of
the theorem.

Remark 5.9.  Proof of Theorem 5.4 is much easier in the case of f without linear essen-
tial variables. In this caseone has [ =0, m; =1, k=0,....,n =2y = V1, Y2 -+ Vn),
where y; =0and y; = 62,i=1,2,...,n; N=6""24+1.The pair of sequences (X, z)
is the solution of the following system of equations:

fzyN+1(X):f2yN+1(Z);

XN+1 =0, N+ =15

x;=z, i=12,...,N;

xi=2z, I=N+2,N+3,....,2N+1.

6. Conclusion and Open Questions

The property of preserving pure randomness of an input binary sequence (perfect bal-
ancedness) is one of the most important for filter functions. However, there was a num-
ber of incorrect results in the previous works on this subject [2,3]. We demonstrate
errors in the incorrect proofs in [2,3] and provide necessary counterexamples.

In Sect. 4 we present a new approach that can be used to construct large classes of
perfectly balanced functions which are essential and nonlinear in the first and the last

variable. Using this approach we obtain a new lower bound (22"~ — 5.22"™") of the
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cardinality of the set (PB, N ®,) \ (£, UR,). Interesting open problems are obtaining
upper bounds (tighter than trivial ones such as (23:) — 2@::;) + (g:j) 2+l +3-
22%2) and tighter lower bounds of the cardinality of this set.

Theorem 5.4 implies the negative answer to the question of existence (in Goli¢ model)
of keystream generators without undesirable properties mentioned in introduction. But
our proof is based on a register whose size exponentially grows with the number of
taps. Thus, though theoretically the question with Goli¢ conjecture is now closed, there
remains the following open question: whether it is possible to prove a similar statement
without forcing a sequence y increase exponentially (e.g. in the model where the size
of a register is bounded by some polynomial).
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Appendix A

Proof of Theorem 3.1 (Sumarokov [11]). Denote by y (f,[) the maximum possible

(over all (yg, y2, ..., y1) € V;) number of solutions to the system
SOy Xgq1s ooy Xgqn—1) = Y5 (A1)
s=1,2,...,1.

It is evident that if for some f there are no sequences X, z such that (3.1)-(3.4)
hold, then the output sequence (y1, y2, ..., Yr—n+1) = fr—n+1(X) and x1,x2, ..., Xn;
Xr—n+1>Xr—n+2, - - - , X, determine the whole input sequence X = (X1, X2, ..., Xp, Xn+1,
..., Xr), and thus for any integer [ inequality y ( f, 1) < 2%"~2 holds. In the opposite case
(i.e. there exists a pair of distinct sequences X = (X1, X2, - .., X7), Z(Z1, 22, - . ., Z7) such
that fz_,11(X) = fi_p41(2) and (X1, X2, ..., Xs) = (21,22, -+, Zn)» (KFent1s XKimns2s
oy X7) = (Zi—n+1> Zi—n42, - - - » Z7)) there are at least 27 solutions to the system

S s, X1y ooy Xsgn—1) = Vs
s=1,2,...,t-F—n+1;

where y; = f(iv mod 7> )z(s—&—l) mod 7» -+« )z(s+n—l) mod7)»$=1,2,...,t-F—n+1,and
thus y (f, 1) is unbounded as a function of [ with [ — oo.

In the remaining part of the proof it is shown that y (f, /) is bounded (with [ — o0)
iff f is perfectly balanced.
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By definition, for any f € PB, and any natural [ y(f,1) =2""!, i.e. y(f,1) is not
unbounded with [ — oo. Let f ¢ PB,. Then there is an integer [ and a tuple ¥ =
(31, Y2, ..., 1) € V;, such that there exist 2"~ 4+ « solutions to (A.1), where o > 1.

For the tuple ¥ € V; construct the set of all possible sequences of length (k + 1)] +
k(n — 1) of the following form:

Vil eeos Vs Vi ls v Vignels Vs - ooy Yo Y2dn—ls « - s YA2(1—1)» - - - »
VI (k=1) (=115 « + - » Ykl +k(n—1)> Y1 - =5 V1 (A2)

k=1,2,...,where y; €eFo,i=1+1,14+2,....0+n—1;2l+n—-1,2l4+n—-2,....
Let uy denote the average number of inputs of fx41)i+kn—1) that correspond to one
output of the form (A.2) (including unreachable outputs, if they exist). In this case,

k+1
_ An—1 o
g =2 <1+2n 1) ,

S0 g — oo with k — oo. That is, for any integer M there is an integer k = k(M)
such that ura) > M, i.e. preimage of one of the sequences (A.2) of length #(M) =
(k(M)+1)I+k(M)(n—1) is of cardinality greater than M. This means that for arbitrary
M there exists (M) such that y(f,#(M)) > M and thus y(f,[) is unbounded as a
function of /. O

Appendix B

Proof of Lemma 5.6. Consider the set of all essential B-index variables of f(}; and
let the variable in this set with the maximal B-index correspond to the (N — t; — rdy)th
variable of f7, 1 <r <my — 1. It is evident that in this case there is another B-index
variable corresponding to (N — tx — (r + 1)8x)th variable of f¥. According to condi-
tions of Case 1, this variable is linear as well. Therefore 1 <r <mjy — 2, my; > 3. Next
one has to prove that no other B-index variable is essential for fg).

It suffices to show that variables of f¥ with indices N — ty — ré — Zl]/: 1Dk,
bje{-1,0,1}, j = 1,...,0” are not essential for fV except for two trivial cases

i l’
(Zj:l bjak/ = Sk and Zj:l bj(Sk, = 0)

Let kj» = k. Two cases are possible.

(1) 3j° > j* :bjo #0 and let j° be the maximal index j such that b; # 0. Evi-
dently, it suffices to consider the case of bjo = 1. Then N — 7; — réy — Zl/ b <8k_/ <

o1

N—Tk—rﬁk—(skjo +Zj:1 81(.,. <N -1 —ré —4m(l — Sm i

Also, the following inequality holds. N — 7y — réx — ijl bjdk; =N — (tks1 —
(mg —r)8p) — le:] bjék; = N — (Tk1 — 28k) — 21:1 bjék; = N — (Ti1 — 28k) —

j 15k1>N (Tkg1 — 26) — 8k018m1 c‘Sko.Ifkjo—I:kthenk'olzk
and one can estimate the last expression as follows: N — (tx4+1 — 28¢) — (Sk o 8m T~

(Sk_/-o =N — 41 + 0k — 8’3—1‘_1 — k41 > N — Tk41 — Ok+1 = N — Thjo (Sk_/-o- Else

YThjo <N = Thjo.
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— (Tk1 — 28k) — Sk jo 18m 1 3ko>N—Tk+1 Skjo_ lgm T = 0ko =N — Tpq1 —
8
Skjo 1 goy — Sk = N — Thjom1 — Skjoi oy 5k0>N Skjo— 1(4m+8m ) —

Tko Tkol
Skjo =N — = T (2 + o ) Sk o a1+ gag) — ke = N —

i+1+g)—5kjo>

mk

-+ 1+ ﬁ) —5/(1.0 >N — Thjo —Skjo. This
implies that all the variables with indices j° > j*, bjo = 1 occur in the interval (N —
Tkjo — Skjor N — Tkjo) and thus could not be essential for V.

Q) Vj>j*=b;=0;3j° < j*:bjo #0 (if there are multiple such j°, we choose
the largest one).

Ifbje =1, then N — 1 — & — 3 b, > N — 7 —rd — ooy > N — 7 —
(r+2)8: N =1 —rd — Y5 bjdi, <N =t — 18, N — 1 —rde — Y_ by, #
N — 1 — (r + 1)é.

If b j« =0,thenN—tk—r5k—Z 1bj 8k >N—7—rd—g 0k >N—15u—(+
D& N =7 —r&— Y5 bjdi, <N =1 — (r — D&, N — 74 — r8k — > bidy, #
N — 1t — rég.

Thus, in this case variables are not essential too. O

Appendix C

Proof of Lemma 5.7. By contradiction, let for some fg) two B-index variables cor-
respond to the (N — ti)th and (N — 1,)th variables of f7, p > k. Then

l/
T, — = bjd. bje{—1,0.1} (C.1)
j=1

(1) Let the set K = {jlk; > p, i =1} be nonempty and let j° be the maxi-

mumelementofthls set. ThenZ —1b Sk/ >8k o — j 1 8 kj >8k o Sm 18;“,
Skjo(l Sm SnT) > dm(1 — Sm_])rp > Tp — Tg.

(2) Let K be empty, i.e. bjo <0,kjo > p.Then le/:] bjdy; < ZJ” 8k < Sm 15k

Tk +1—Tk; Tk +1—Tk;

. _ 8m _ 8m Jp jp 8 Nip ip 8Tp—Tp—1 _
where kj, < p — 1. g 550, = g, i =7 3 =772 <7
Tp—1 =Tp — Tk

Hence, (C.1) is impossible and this concludes the proof of the lemma. ]
Appendix D

Proof of Lemma 5.8. 'We have to prove that the equality

Ta— T+ Y i =T —Ta+ Y ajd, D.1)
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does not hold if conditions

Ta = Tc;s

‘L’b—‘L'd, (D.2)
— o /

a] a], j=1,...,1

are not satisfied. ) )
First, we prove that equality Zl] 1a’8k = Zl] 1a”8k holds only if a =a 7
j=1,...,I' Let a}o # a’/.’o, a, =1, a =0 and let j° be the largest index such that

j
a’l. #* a}’. Then

jo—1 jo—1
Za 5k —ZaNSk —5ko+Za 8k —Z //5](
jo—1 jo—1 1
zakjo—za;/sk_,zak_o Zak >t = 00 > 0.

Consider indices a, b, c,d,e + 1, e = kjo, where j° is the largest index such that
a’ # a” One can transform (D.1) as follows: T, — Tp = To — Tq + Zj.:l bjdk;,bj =
aJ — a ,j=1,.

Let q max{a, b c, d, e + 1}. We have (up to equivalence) five possibilities.

()g=a,q>b,q>c,qg>d,q>e+1.Thent, =1, > (4m*+ D1y_1 > 574-1 >
T+ (e —Ta) +35g—1 =2+ Tc — Ta + 3842 > Th+fc_fd+5q72% >Tp+ T —
T+ Zj;l Sk, =T+ Te—Ta+ Zj;l b6, hence equality (D.1) does not hold.

Q)g=e+1l,a<eb<ec=<ed=<e Let bjo =1 (the case of bjo = —1 is
treated along the same lines). §, > 4mre > 2T, + 2001 > (Ta — Tp + Td — rc) +8e_1 +

T 18€1>ra—tb+td—tc+z (Sk >‘L'a—l'b+l'd—‘rc+z bSk thus
equality (D.1) does not hold.
(3) g =a =c. Then (D.1) can be transformed into 7; = 7}, + Zj.:l bjdk;. Ifb=d,

then (D.1) turns into Zj;l bqiékj =0, which holds only if b; =0, j =1, ..., j°
If d > b (or d < b, that can be treated similarly), we denote ¢’ = max{b,d, e + 1}
and consider three subcases.

ed=¢q >e+1. Then t; > (4m> + Dty >t + 4m21’q’—1 > 15 + 4m?8, >
T+ ool 8o > Tp + ijl L Zj:l bjdk;.
e ¢ =¢+1>d. Then Zj:;lbjékj >4mrq/ | — Zj°_18k >ty + T+ 2ty —
sy, >rd+1b+28/ 2—2 VS =+ T+ 2t — X0 By >
T+ T+ gty St — j=1
e g =e¢+1=d. Then 75 > 4td+m Ty—1 >
250:1 Sk = T + Zf:l b; ;-

In fact, other subcases are possible but each of them is equivalent to one of the above.

Sk >‘L’d+tb

3Te41
2m jo

+Tb>8,§1—"115@+fb>fb+
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4 g=a=d,b<q,c<q.Thene+1 gqandhenceta+td>(4m2+1)rq_1+

Ty >rc+rb+rqZrc+tb+25e>rc+tb+8§1—”il8e>rc+rb+2§;1bj8kj,thus
(D.1) does not hold in this case either.

5)g=a=e+1,b<gq,c<q,d <q. Then ra:%+%> STZ—“—i—mth_l.e:
kjo, 50 me > 2,m > 2. Then 2% 4 27, ;> el 4 3¢, 4 > 35, 437, 1 > (1+

2m,
)8 + Ty + (te — Ta) > ijl Sk T+ (e — 1) = Z§:1 bjdk; + 7+ T — 4.
This implies that (D.1) does not hold in this case either. O
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