Available online at www.sciencedirect.com

ScienceDirect

ANNALES
DE LINSTITUT
HENRI
POINCARE

ANALYSE
NON LINEAIRE

Ann. 1. H. Poincaré — AN 24 (2007) 795-823

www.elsevier.com/locate/anihpc

Nonlinear evolution PDEs in Rt x C¥:
existence and uniqueness of solutions, asymptotic
and Borel summability properties

O. Costin*, S. Tanveer

Mathematics Department, Ohio State University, 231 W 18th Ave, Columbus 43210, USA
Received 17 November 2005; received in revised form 12 July 2006; accepted 18 July 2006
Available online 22 December 2006

Abstract

We consider a system of n-th order nonlinear quasilinear partial differential equations of the form
u; + P(a;'{)u + g(x, t, {Biu}) =0; u(x,0)=ux)

with u € C", for f € (0, T) and large |x]| in a poly-sector S in C¢ (3] = 3){} 8,{% e 8){3 and ji + --- + jg < n). The principal part
of the constant coefficient n-th order differential operator P is subject to a cone condition. The nonlinearity g and the functions uy
and u satisfy analyticity and decay assumptions in S.

The paper shows existence and uniqueness of the solution of this problem and finds its asymptotic behavior for large |x|.

Under further regularity conditions on g and uy which ensure the existence of a formal asymptotic series solution for large |x| to
the problem, we prove its Borel summability to the actual solution u.

The structure of the nonlinearity and the complex plane setting preclude standard methods. We use a new approach, based on
Borel-Laplace regularization and Ecalle acceleration techniques to control the equation.

These results are instrumental in constructive analysis of singularity formation in nonlinear PDEs with prescribed initial data, an
application referred to in the paper.

In special cases motivated by applications we show how the method can be adapted to obtain short-time existence, uniqueness
and asymptotic behavior for small #, of sectorially analytic solutions, without size restriction on the space variable.
© 2006 L'Association Publications de I'Institut Henri Poincaré. Published by Elsevier B.V. All rights reserved.

Keywords: Sectorial existence for nonlinear PDEs; Asymptotic behavior; Borel summability

1. Introduction
1.1. General considerations

There are relatively few general results on existence, uniqueness and regularity of solutions of partial differen-
tial equations in the complex domain when the conditions of the classical Cauchy—Kowalewski (C-K) theorem are
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not met. The C—K theorem holds for first-order analytic systems (or those equivalent to them) with analytic non-
characteristic data, and for these it guarantees local existence and uniqueness of analytic solutions. As is well known,
its proof requires convergence of local power series expansions. Evolution equations with higher spatial derivatives
do not satisfy the C-K assumptions and even when formal power series solutions exist their radius of convergence
is zero. One of the goals of this paper is to provide a theory for existence, uniqueness and regularity of solutions in
such cases, in a relatively general setting. The theory also applies to classes of equations of higher order in time and
sufficiently high order in space after reduction (by well known transformations, see e.g. [16]) to evolution systems.

The present paper generalizes [7] to d dimensions and arbitrary order in the spatial variable, to r-dimensional
dependent variable, proves additional results about short term existence and shows Borel summability of formal
solutions. A fortiori we obtain results on the asymptotic character of these solutions. (In Appendix A.2, we briefly
discuss the definition and properties of Borel summation.)

Under assumptions to allow for formal expansions for large x, we show that series solutions are Borel summable
to actual solutions of the PDE. For this purpose we make use of Ecalle acceleration techniques. In special cases we
obtain existence and uniqueness results for 7 in a compact set and large enough x, and separately for small ¢ and fewer
restrictions on X.

Properties of solutions of PDEs in the complex plane, apart from their intrinsic interest, are relevant for properties
in the real domain, as initial singularities in C may give rise to blow-up at later times in the physical domain. Repre-
sentation of solutions as Borel sums is instrumental in extending techniques originally developed for ODEs [6] to find
the location and type of singularities of solutions to nonlinear PDEs [9].

It is certainly difficult to give justice to the existing theory of nonlinear PDEs, and we mention a number of results in
the literature relevant to the current paper. For certain classes of PDEs in the complex domain Sammartino and Caflisch
[13,14] proved the existence of nonlinear Prandtl boundary layer solutions for analytic initial data in a half-plane.
This work involves inversion of the heat operator d; — dyy and uses the abstract Cauchy—Kowalewski theorem for the
resulting integral equation. While their method is likely to be generalizable to certain higher-order partial differential
equations, it appears unsuitable for problems where the highest derivative terms appear in a nonlinear manner. Such
terms cannot be controlled by inversion of a linear operator and estimates of the kernel, as used in [13,14].

The complex plane setting, as well as the type of nonlinearity allowed in our paper, do not allow for an adaptation
of classical, Sobolev space based, techniques. This can be also seen in simple examples which show that existence
fails outside the domain of validity of the results we obtain.

Certainly, many evolution equations are amenable to our setting; to illustrate canonical form transformations and
the general results we chose a third order equation with quartic nonlinearity arising in fluid dynamics. Detailed singu-
larity study [9] of solutions of this equation relies on the present analysis.

Our approach extends Borel transform regularization to a general class of nonlinear partial differential equations.
A vast literature has emerged recently in Borel summability theory, starting with the fundamental contributions of
Ecalle (see e.g. [10]) whose consequences are far from being fully explored and it is impossible to give a quick account
of the breadth of this field. See for example [6] for more references. Yet, in the context of relatively general PDEs,
very little is known. For small variables, Borel summability has been recently shown for the heat equation [12,3], and
generalized to linear PDEs with constant coefficients by Balser [2]. One large space variable was considered by us
in [7], in special classes of higher order nonlinear PDEs. The methods in the present paper are different and apply, for
large |x|, to a wide class of equations.

1.2. Notation

We use the following conventions. For vectors in C¢ or multiindices we write

d

lul=> " |uj

j=1
and for multiindices we define
k>m ifk; >m; forall i.

If a is a scalar we write x4 = (x?, xg, ...,xf‘i).
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With p, x and j vectors of same dimension d, we define

d
P=[]r
i=1
and
ol =)0l -0l

We write 1 = (1, 1, ..., 1) and more generally, if « is a scalar, we write & = «1; thus x! = ]_[l‘-l=1 x;. For d-dimensional
vectors a and b we write

by by

Fos] [ anon

ay ay
The directional Laplace transform along the ray arg p; = ¢;, i =1,...,d, of F is given by
ooel?
(Lo F}(x) = / F(p)e **dp M

0

where xe'® will denote the vector with components x;e'% . Convolution is defined as
P
(f *8)(p) = f f(s)g(p—s)ds @)

and *]] denotes convolution product (see also [5]). Whenever used as sum or product indices, | takes all integer
values between 1 and m, i is between 1 and d, As a sum or product multiindex, |j| indicates all j with positive integer
components subject to the constraint 1 < |j| < n.

2. Problem statement and main results
2.1. Setting and assumptions

Consider the initial value problem for a quasilinear system
w+PE)u+g(xr {du); ) =0 ux 0 =u. 3)

In (3), P(dx)u collects the constant coefficient linear terms of the partial differential equation.
Emphasizing quasilinearity, we rewrite the equation as

du+ P(dx)u+ Z 2 5(x, 7, {8 }|J|<n)8 u=g(x,1, {8 }IJ\<n)' u(x, 0) = ug(x). 4)
[J|=n

The restrictions on g1, g2, and uy are simpler in a normalized form, more suitable for our analysis. By applying Bj
to (4) for all j with 1 < |j| < n — 1, we get an extended system of equations for f € C™, consisting in u and its spatial
derivatives of order less than n, of the type (see Appendix A for further details):

3+ POIE= Y be(x, 1. O [[(B4)™ +r(x, 1) with £(x, 0) = £ (x) )
a=0 Llj

where }_" means the sum over the multiindices q with

D dilai<n. 6)

=1 1<ljlsn
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The matrix P is assumed to be diagonalizable, and modulo simple changes of variables we assume it is presented
in diagonal form, P =diagP;, j =1,...,m. In (5), q = (q;,j), 1 < [jl <n, 1 <I < m, is a vector of integers and
Pj is an n-th order polynomial. We let P, ; be the principal part of P}, i.e. the part that contains all monomials of
(total) degree n. The inequality (6) implies in particular that none of the ¢, j can exceed n and that the summation in
(5) involves only finitely many terms. The fact that (6) can always be ensured leads to important simplifications in the
proofs. Let p > pg >0, ¢ < 7, € > 0 and

7-[ .
DdJ,p;x:{X? |argxi|<§+¢; lxi| > p; l<d}, (7
D¢’p = D¢,p;x X [O, T]. (8)
Assumptions 1.

(1) Thereisa ¢ € (0, ln) such that for all p # 0 with max; | arg p;| < ¢ we have

NPy, j(—p) > 0. ©)
(2) The functions bq(-, ¢, -) are analytic in D%’po x {f: |f] < €}. We write
bo(x, 1 8) =Y bgx(x, . (10)
k>0

(3) For some constants o, 2> 1 independent of T (see also Appendix A.1), A, (T) >0, ag > 0!

sup  [x*r(x,1)|=A,(T) < o0, (11)
xeDx .
2n *POX

sup  [x* £ (x,1)| = Ap(T) < o0, (12)
XEDL .

21 PO
sup |x%bg k| = Ap(T) < oco. (13)

k,q;xeD .
q I pgix

(4) The analysis is interesting for n > 1, which we assume is the case.
2.2. Existence and uniqueness for large |X|

Theorem 1. Under the Assumptions 1, there is a unique solution f of (5) satisfying the following properties in Dy 4.x:
(a) f analytic and (b) |x||f| bounded. Furthermore, this solution satisfies f = O(X~%) as X — 00 in Dy 5:x for
large p.

The proof of Theorem 1 is given in Section 4.

Notes.

1. As shown in [7,9] for special examples, f, in a larger sector is expected to have singularities with an accumulation
point at infinity.

2. In Section 6, we also show that in some special cases, there is a duality between small t and large X.

3. Relatively simple examples in which the assumptions apply after suitable transformations are the modified Harry—
Dym equation H; + H, = H3H, oy — H3/2, Kuramoto-Sivashinsky u; 4+ uuy + tyy + tyxyxy = 0 and thin-film
equation i, + V - (1*V Ah) = 0 (the latter with initial conditions such as h(x,0) = 1 + (1 +ax} + bx3)~! in
d = 2). The former equation is discussed in detail in [7] and the normalizing process, adapted to short time
analysis, is described in Section 6.

L A restriction of the form |x|6‘ [r(x, )| < Ar(T)(x) may appear more natural. However, since every component of x is bounded below in Dy, 00X
it is clear that (x) implies (11) with o, = &/d. The same comment applies for condition (13). This form is more convenient in the present analysis.
See also Note 4 following Theorem 1.
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4. The condition «, > 1 is not particularly restrictive in problems with algebraically decaying coefficients. For
these, as discussed in [7], one can redefine f by subtracting out from it the first few terms of its formal asymptotic
expansion for large x. The new f decays faster at co and the condition to o, > 1 can be ensured.

2.3. Borel summability of power series solutions and their asymptotic character

Determining asymptotic properties of solutions of PDEs is substantially more difficult than the corresponding
question for ODEs. Borel-Laplace techniques however provide a well suited modality to overcome this difficulty. The
paper shows that formal series solutions are Borel summable to actual solutions (a fortiori are asymptotic to them).
A few notes on Borel summability are found in Appendix A.2.

In addition to hypothesis of Theorem 1 we need, first of all, to impose restrictions to ensure that there exist series
solutions, to which end the coefficients of the equation should be expandable for large x. In many practical applications
these coefficients turn out to be finite combinations of ramified inverse powers of x;.

Condition 2. For large |x| and some N € N9, the functions by k(X, ) and r(x, t) are analytic in (xl_l/N] s xd_l/Nd).

Theorem 2. If Condition 2 and the assumptions of Theorem 1 are satisfied, then the unique solution f found there is
the Borel sum of its own asymptotic series. More precisely, £ can be written as
= [ P E o dp (14)
R+4

where F1 is (a) analytic at zero in (pll/(nN]), ces p;/(nNd)); (b) analytic in p # 0 in the poly-sector |arg p;| < ;=5 ¢ +

ﬁ, i <d; and (c) exponentially bounded in the latter poly-sector.

Comment. For PDE:s it is known that it difficult to show, by classical methods, the existence of actual solutions
given formal ones, when the formal solutions diverge. Borel summability of a formal asymptotic series solution
shows in particular, using Watson’s lemma [4], that there always indeed exist actual solutions of the PDE asymptotic
to it. Borel summability also entails uniqueness of the actual solution if a sufficiently large sector of asymptoticity is
prescribed (see, e.g. [1]). The Borel summability parameters proven in the present paper are optimal, as explained in
the following remarks, and the sharp Gevrey class of the formal solutions follows too.

Remark 3.

(i) It follows from the same proof that x/"=1 can be replaced with x? for any g € [1, -5 1. The canonical variable
in Borel summation is that in which the generic Gevrey class of the formal series solution is one (i.e., the series
diverge factorially, with factorial power one; [1]). This variable, in our case, is x/ (=1

(ii) At least in simple examples, the sector of summability is optimal. See also Note 43.

(iii) In many problems of interest the conditions of Theorem 2 are met by the equation in more than one sector (after
suitable rotation of coordinates). Then the functions F; obtained in (2) are analytic continuations of each-other,
as it follows from their construction.

(iv) If we had made the change of variable x — X (=D firgt, (yielding the normalized Borel variable), the trans-
formed PDE would have been more difficult to handle. Borel transforming directly from the x to p instead
requires us to perform, in the proof of Theorem 2, an acceleration in the sense of Ecalle to establish Borel
summability, but is technically simpler.

The proof of Theorem 2 is given in Section 5.
See also Appendix A.1.

2.4. Spontaneous formation of singularities in nonlinear PDEs

Borel summability of formal solutions associated to solutions with prescribed initial data is a key ingredient in the
detailed analysis of spontaneous singularities of solutions and in the study of their global properties. Applications of



800 0. Costin, S. Tanveer / Ann. I. H. Poincaré — AN 24 (2007) 795-823

the present techniques in these directions, partly relying on extensions to PDEs of the methods in [6], are discussed in
the paper [9].

3. Inverse Laplace transform and associated integral equation

The inverse Laplace transform (ILT) G(p, ) of a function g(x, ¢) analytic in X in Dy ,.x and vanishing algebraically
as x — oo (cf. Lemma 4 below and Note following it) is given by:

/ eP¥g(x, 1) dx (15)

ch

1
! _
Gp.n =L gl .0 = =

with a contour Cp as in Fig. 1 (modulo homotopies), CdD C Dy p:x, and p restricted to the dual (polar) domain Sy
defined by
Sp=1{p: Ipil > 0; argpi € (=9, ¢), i =1,...,d} (16)

to ensure convergence of the integral.
The following lemma connects the p behavior of the ILT of functions of the type considered in this paper to their
assumed behavior in x.

Lemma 4. If g(x, t) is analytic for X in Dy ,.x, and satisfies

|x*|[g(x, )| < AT) a7
for a > aq > 0, then for any & € (0, ¢), the ILT G = L™ 'g exists in Sp—s and satisfies
AT) a1 20p|
G, )| <C——=|p* "|e"PP (18)
6.1 < € gy P

for some C = C(8, ap).

Proof. The proof is a higher-dimensional version of that of Lemma 3.1 in [7]. We first consider the case when 2 >
a 2 ag. Let Cp, be a contour so that the integration path in each x component is as shown in Fig. 1: it passes through

\ (iei‘i’)oo;

(-ie0) o0

Fig. 1. Contour Cp in the (p);-plane.
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point p; + | pi|~", and s = py + | pi| ! + ir exp(igsignum(r)) with r € (—o0, 00). Choosing 2p > p1 > (2/+/3)p, we
have |s| > p along the contour and therefore, with arg(p;) =0 € (—¢ + 6, ¢ — §),
|g(s’ t)| < A(T)|s_°‘| and |es'p| <el Ipl+d o —rIplsin|¢-+6]

Thus,

‘ / eSPg(s,t)ds

Pl

o0
<2A(T)epllpl+d1_[/’,01 + | pil T irel®| e Ipilrsind gy
Lo

o
< fA(T)epl [pl 1_[{ ’,01 +1pi |—1 ’—a / e~ |pilrsind dr} < K(S—d‘p(x—l|62p|p| (19)
i 0
where K and K are constants independent of any parameter. Thus, the lemma follows for 2 > « > «, if we note that

I' () is bounded in this range of «, the bound only depending on «y.
For o > 2, there exists an integer k > 0 so that « — k € (1, 2]. Taking
X
[ = D 'hx. ) = [ g -2Fas
o0
(clearly h is analytic in X, in Dy, , and ai‘h(x, 1) =g(x,1)), we get
o0
(_l)dkxkl _
hx, )= ——— [ gx-y, 0y - D  Vdy

[(k — D14
1

B (_ l)dkx(k—a)l

- W/A(X'y, Ny %y — H*=Dlgy
1

with [A(x - p, 1)| < A(T), whence
ADIT (@ — k)]
x! ek [T ()]
From the arguments above with o — k playing the role of o, we get
A(T)
[T (a)]?

|h(x, 1)| <

£~ h)(p. )| < C(®) p! @ 1e2iple.

Since G(p, 1) = (— ) p* £=1{h}(p, 1), by multiplying the above equation by |p'|¥, the lemma follows for & > 2 as

well. O

Remark 5. The constant 2p in the exponential bound can be lowered to p 4 0, but (18) suffices for our purposes. Note
also that the statement also holds for p = 0, a fact that will be used in Section 6.

Remark 6. Corollary 9 below implies that for any p € Sy, the ILT exists for the functions r(x, ), bgk(X,1), as well
as for the solution f(x, ¢), whose existence is shown in the sequel.

Remark 7. Conversely, if G(p, ¢) is any integrable function satisfying the exponential bound in (18), it is clear that
the Laplace Transform along a ray (1) exists and defines an analytic function of x in the half-plane for each component
defined by %[e'% x;] > 2p for 6; € (—¢, ¢). Due to the width of the sector it is easy to see, by Fubini, that LG = g.

Remark 8. The next corollary finds bounds for By x = L1 {bqx} and R = £~ Y{r} independent of arg p; for p € Ss,

following from the properties of by x and r in D%’ o0 2 Doy.p-
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Corollary 9. The ILT of the coefficients bq k (cf. (10)) and of the inhomogeneous term x(X, t) satisfy the following
upper bounds for any p € Sg

IBg.k(p. 1| < [11((‘1’ )]‘}1) Ap(T)|p2a=t| e?PolPl, 0)
IR(p,1)| < %A,(mp‘xrﬂezpmpy on
(e73

Proof. The proof is similar to that of Corollary 3.2 in [7]. From the conditions assumed we see that bg i is analytic
in X € Dy, py:x for any ¢y satisfying @)z > ¢1 > ¢ > 0. So Lemma 4 can be applied, with g(x, 1) = bq i, with
¢ =¢ + (2n)~'m — ¢)/2 replacing ¢, and with § replaced by ¢1 — ¢ = ((2n)~'7w — ¢)/2. The same applies to
R(p, ), leading to (20) and (21). In the latter case, since o, > 1, g in Lemma 4 can be chosen to be 1. Thus, one can
choose C» to be independent of ;. O

Lemma 10. For some R € RY and all p with |p| > R and max; g | arg p;| < ¢ we have for some C > 0
RP;(—p) > Clp|". (22)

Proof. For the proof, we take B = {p: |p| =1, max;¢y|arg p;| < ¢} and note that
Co= inf NP, ;(—p)>0 (23)
peB
1<j<m

(cf. definitions following (6)). Indeed, if Co = 0, then by continuity )P, ;(—p) would have a root in B which is
ruled out by (9). The conclusion now follows, since on a sphere of large radius R, P; is given by R"P,. ;(—p/R) +
o(R™). O

The formal inverse Laplace transform (Borel transform) of (5) with respect to x (see also (10)) for p € Sy is
F +P(—pF = By * F* «* JF)* ™+ R(p, t 24
iF +P(—p) q;o];) X [1,,(prF) ®.1) (24)

where F = £L~!f. After inverting the differential operator on the left side of (24) with respect to z, we obtain the
integral equation

F(p,1) = N(F) =Fo(p. 1)

t

—P(—p)(t—1) / sk * RN | *q] j
+ e Y3 Basto, 0+ 0 T, (-0 e, 0) e 25)
0 q>0 k>0
where
t
Fo(p, 1) =e PPIF (p) + / e PEPUDIR(p, r)dr and F;=L7E). (26)
0

Our strategy is to reduce the problem of existence and uniqueness of a solution of (5) to the problem of existence
and uniqueness of a solution of (25), under appropriate conditions.

4. Solution to the associated integral equation
To establish the existence and uniqueness in (25) we first introduce suitable function spaces.

Definition 11. Denoting by S, the closure of S, defined in (16), 3Sy = Sy \ Sp and K = S, x [0, T], we define for
v > 0 (later to be taken appropriately large) the norm || - ||, as

IGll, = M{ sup (]_[(1+|pi|2))e‘”'1’]G(p,r)| Q7
(p.0) ek

i
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where the constant M (about 3.76) is defined as

Mo = Sup{ 2(1 + sH)(n(1 —2{—32) + s arctans) } 28)
s=0 s(s7+ 4)
Note. For fixed F, ||F||, is nonincreasing in v.
Definition 12. Consider the following Banach space.
Ay = {F: F(-,t) analytic in Sy and continuous in S_¢ fort € [0, T]s.t. |F|, < oo} 29)

Remark 13. If G € Ay, then g(x, 1) =: L{G} exists for suitable @ if p cos(¢; + argx;) > v. Furthermore, g(x, ¢) is
analytic in x, and |x'g(x, 7)| is bounded in Dy, p;x-

Lemma 14. For v > 4pg + o, F; in (26) satisfies
IF;ll < C@)Af, (v/2) 4+

while R satisfies the inequality
IR[ly < C@)AH(T)(v/2)~ 4+

and therefore

[ Folly < C(¢)Ag(T)(v/2)~der T, (30)

Proof. This proof is similar to that of Lemma 4.4 in [7]. We use (21), note that «, > 1 and also that for v > 409 + o
we have

|P1|a’i1 e~ =200lp1| < (ot £ 1)*rE!

sup
|p11>0 (o) (o)

where K is independent of v and «,. The latter inequality follows from Stirling’s formula for I" (e, ) for large ;.
Using the definition of the v-norm and the two equations above, the inequality for ||R||,, follows. Since f7(x) is

required to satisfy the same bounds as r(x, ¢), a similar inequality holds for ||F/||,. Now, from the relation (26) and

the fact that WP, (—p) is, by Lemma 10, bounded below for p € Sy, we get the following inequality, implying (30)

[Fo(p, 0)| < |[F1(p)| + TAo<T>0supT|R<p, nl. ©

<<

e T v —2p0) T < Koy (/)70 F! (31)

It is convenient to introduce a space of sectorially analytic functions possibly unbounded at the origin but integrable.

Definition 15. Let
H := {H: H(p, 1) analytic in Sy,
(C, a and p may depend on H).

H(p.1)| < C[p*~!|e”P!}

Lemma 16. I[f H € H and F € Ay, then for v > p 44, forany j, Hx F; € Ay, and:?
d _
IH s Fjll, < [[IH| = Fj| ||, < C[T(@)] 2% = p)~*|IF|, 32)

where C is independent of o.

Proof. The proof is a vector adaptation of that of Lemma 4.6 in [7]. From the elementary properties of convolution,
itis clear that H x F; is analytic in Sy and continuous in Sy. Let 6; = arg p;. We have

[Hx F;(p)| < [[H|* |F;(p)| < / [H(se')||F;(p — se'’) | ds.
[1:10.1pi 11

2 In the following equation, | - ||, is extended naturally to functions which are only continuous in .
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Now
H(se)| < C|s*1[elsle (33)

and
1

a—1_|s|p i0 VIpl (et slq_le—(‘)—P)lpi\S;’
s> 1eBIP| i (p —se'?) | ds < || Fllve”'P|p ||i| Mo T I EA =5 & (34)
0

ni[0,|PiH

Since v — p > 4, we can readily use (122) in Appendix A with u = |p;|, v replaced by v — p,c =l and m =1 to
conclude

@ la==p)Ipilsi KT (a)2%(v — p)~@
|pil® l 5 ~ds; < : (35)
Mo(1 + | pil*(1 —si)%) Mo(1+|pil®)
Therefore, from (34), we obtain
. . vlplrda|,, _ ,|—da
/ s 1S9 | (p — sei®) | ds < K[F(a)]d IIFJIIuj 29y ,<2>| 36)
MGTL,A+pil®

[1:00.1p:11
From this relation, (32) follows by applying the definition of || - ||,. O

Remark 17. Lemma 16 holds for p = 0 as well, when v > 4.
Corollary 18. For F € Ay, and v > 4pg + 4 we have By x * F; € Ay and
Bk * Filly < || Bqxl * |F|, < KCi(¢. o) (v/4) ™ A, (T)|F|,.

Proof. The proof follows simply by using Lemma 16, with H replaced by Bq k and using the relations in Corol-
lary 9. O

Lemma 19. For F € Ay, with v > 4pg + 4, forany j, I,

KCi|pile”lPl A, (T) F (v)‘d“q

Box* (PP F)| < —

Proof. From the definition (2), it readily follows that
By (P1F1)| < [p/| Byl * | Fil.
The rest follows from Corollary 18, and the definition of || - ||,. O
Lemma 20. For F, G € Ay and j >0
[(p'F1,) G, | < [pl][IFI % [GI. (37)

Proof. Let p= (p; et , pzeigz, R pdeigd ). Then the result follows from the inequality

IDIF, * G| = <o / F(e’s)||G(p — e¥s)[ds. O (38)

[1;10.1pli]

P
/ S F, ()G, (p —§)ds
0

Corollary 21. If F € Ay, then

T, @ R < [1po e : (39)

TT,
L1l
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Proof. This follows simply from repeated application of Lemma 20. O

Lemma 22. For F, G € Ay,
evipl
MY T +1pil?)

|IF|* |G| < IFlI1Gllv-
Proof.

[F(el’s)||G(p — ¢s) | ds. (40)
ni[0s|l7|i]

P
[IF@lcm-9|s| <

0

|IF| |G| =

Using the definition of || - ||,,, the above expression is bounded by

[pil

vip| ds: ijevipl
S ELIGI [T [ . — TR
Y% L e+ am =t S ML+ 1)

The last inequality follows from the definition (28) of M since

|pil

ds; _,Indpi® + D + |pil tan”" |pi] o
(I +sHI+ (Upil = 5% |pil(Ipil? +4)
Corollary 23. For F, G € Ay, then
1]+ 1GI|, < IF[, Gl
Proof. This is an application of Lemma 22 and the definition of || - ||,. O
Lemma 24. For v > 4p9 + 4,
vlp Il‘[ | pi| =it
e Dil _
B i« FK s i lal+k=1 B | % |F 41
@k ]‘[H| F) Mdn<1+|p,|2)” I [IBq.xl*IFI|, (41)

if (q. k) # (0, 0) and is zero if (q, k) = (0, 0).

Proof. For (q,k) = (0,0) we have B x = 0 (see remarks after Eq. (10)). If k # 0, Corollary 21 shows that the
left-hand side of (41) is bounded by

1_[ |pl.|zji(11.j
i

Using Corollaries 21 and 23 and Lemma 22, the proof follows for k 7 0. Similar steps work for the case k = 0 and
q # 0, except that Bg  is convolved with p! Fj, for some (j', [1), for which the corresponding ¢, j # 0, and we now
use Lemma 20 and the definition of || - ||,. O

|Bq,k| * |F| * |F|*(\k|*1) % *1_[1 |-‘|F|*ql’j )
»1J

Corollary 25. For v > 4pg + 4,

‘B k*F*k* l_[lu )*‘IIJ

(42)

X

—d
KC]Ab(T)eUM 1_[ |p |Zjlq1j (U) aq”Fl||‘]|+‘k|.
MITT(+1piP) 4 '

The proof follows immediately from Corollary 18 and Lemma 24.
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Lemma 26. For v > 4py + 4, we have

t

—P(=p)(t-7) L IFp) i dr| <
/e Buucx F ' T, (PR ™ dr < MITLA+1piP)
0

CAp(T)e'Pl [y 9%
2 |[F g1kl (43)

for some Ap(T) > Ap(T) (evaluated in the proof) and where the constant C is independent of T, but depends on ¢
and ayq.

Proof. This is a consequence of Lemmas 19 and 24 and the fact that for 0 < |I'| < n we have, for |p| < R (with R as
in Lemma 10),

t
J:=|p"| / e PP 42 < Co(T). (44)
0

For |p| > R we have, by Lemma 10, P(—p) > C|p|", and J is majorized by

T1=W1/n | V] - L=e _ g
j<m IRP; (—p) W17 g 1=

l/
m max L [1 - e_m)f(_p)t] < max

45
j<m NP;(—p) @)

wherel' = Zj,zjfﬂ,j. m]
Definition 27. For F and h in Ay, and Bg i € H, as above, define hg = 0 and for k > 1,

hi = Bg k * [(F + h)*™* — F*¥]. (46)
Lemma 28. For v > 4pg + 4, and for K £ 0,

hllo < KI(IETL + Ih,) ™

and is zero for k = 0.

IBg.kl ||, (47)

Proof. The cases |k| =0, 1 follow from the definition of hg and (46) respectively. Assume formula (47) holds for all
|k| < 1. Then all multiindices of length / 4+ 1 can be expressed as k + €;, where &; € R™ is the m-dimensional unit
vector in the i-th direction, and |k| =1.

Iy, o = [ By (Fi + hi) % (F +0)™ — Bg o Fi « F*|| | = By by % (F+ )™ + Fi s h| .
Using (47) for |k| =1, we get

< 1Bkl Il (1T + [l1) + 0F L (1F ] + ) | Bkl * b,

< @+ D(IFI, + [hll)" | Bkl * ],
Thus (47) holds for k| =1+1. O

Definition 29. For F € Ay and h € Ay, and By x as above define gg =0, and for |q| > 1,

ga=Baur T], , (PLF +h01) " —Boues T, | @A), (48)
Lemma 30. For v > 4p9+ 4, g9 =0 and for |q| > 1
. vipl _
1gq] < P29 —— 1y ) O Byl i (49)

METL A+ 1pi?)

and is zero for q =0.
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Proof. The cases |q| =0, 1 follow from the definition of gy and (48) respectively (since only terms linear in F are
involved in (48)). Assuming (49) holds if |q| </ we show that it holds for q + €, where € is a unit vector, say in the
(1, jis j5s - -+ J}) direction. We have

I8qrel < Baux [PV (Fy + )]+ [P+ h)] " = Bquox [pF B <] ] [PPFR]™™

L1il

< Baacs ()] T, [P+ ]

Using Lemma 24 and Eq. (49), we get the following upper bound implying the induction step

L1il

+[ (0" Fy) * gl (50)

|pi T2 dari|evIpl
MG TT;(L+1pil)
|pj/+ZjQI,j lIqle”!P!
MITL,(+ | pil?)
_ |ij(qz,j+ez,j) l|q + é|e”P!
IT: M§TT; (L + i)

Lemma 31. For F and h in Ay, v > 4py + 4,

|8q+el < (IF1ls + IIhIIU)ZqI’j |1Bq il * ],

(IF 1L + 1011) ' F L, | 1Bkl + |,

(Il + 10iL) ' [ 1Bqil * hI|,. O

Byix (F+ W)™« T, i (P (F1 + )™ = Bqu s F* 5 | i (p F)

_ P3| ql + [Kk]eP
MITL( + |pi?)
if (q,K) # (0, 0) and is zero otherwise.

(11 + ) 9= By il # | (51)

Proof. It is clear from (46) that the left side of (51) is simply

hy **l_[l |j|(pj(Fl + ) FE *g‘l"

However, from Corollary 21, Lemmas 22 and 28,

|p2iai||k|eIPl

(1L, + 1) ™97 By |+ i,

* j *q1,j
b+ T (07 +h0) S MITL 0+ 1)
1

and from Corollary 21, Lemmas 22 and 30,

|pXiai||q|e” P!

[P s gg | < (1 + ) 9= B il # |

S MATL(+ 1pi)

Combining these two inequalities, the proof of the lemma follows. 0O

Lemma 32. For v > 4pg + 4 we have

t

/e*P(*P)(’*f) [Bq,k  (F + h)** « *Hl,ljl (PVCFL + 7)) 9 — By g+ F™* 5 *Hz,m (pin)*ql'j] dr
0 v
. B —daq
<A C@)(1al + k) (IF]l, + [hj,) 1(}) I, (52)

Proof. This follows from Corollary 18 and Lemma 31 and the definition of || - ||, together with the bounds (44)
and (45). O
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Lemma 33. For F € Ay, and v > 4po + o, + 3 large enough (see Note after Definition 11), N (F) defined in (25)
satisfies the following bounds

. , —dag
INE)|, < IFolly + C(@) AT Z(%) (A, (53)
q>0 k>0
B , —dog B
INE+1) - N@®)|, <C@ AT h]) Z(}) (Il + 1K) (I1FIl, + [hi,) 9 (54)
q>0 k>0

Proof. The proofs are immediate from the expression (25) of N (F) and Lemmas 26, 28 and 32. Note also that the
sum with respect to q only involves finitely many terms, see (6). O

Remark 34. Lemma 33 is the key to showing the existence and uniqueness of a solution in Ay to (25), since it provides
the conditions for the nonlinear operator A/ to map a ball into itself as well the necessary contractivity condition.
Lemma 35. If there exists some b > 1 so that
b||Foll, <1 (55)
and
- ’ p\ "4 k|+Iql 1
C(@ANT)Y Z(Z) [6Fo [y <1 — (56)
q=0 k>0
then the nonlinear mapping N, as defined in (25), maps a ball of radius b||Fy|, into itself. Furthermore, if
—da,
- ’ v q _ _
C@HANT)Y D (1l + k) (Z) (3b) kA= g A= < (57)
q>0 k>0
then N is a contraction there.

Proof. This is a simple application of Lemma 33, if we note that in the ball of radius b|Fyl||, ||F||]’j < bk ||F0||]’j and
using in (54) the fact that ||F|, + [[h[|, < 3b||Foll, if max{[[F|l,, [F +hl[,} <b|Foll. O

Lemma 36. Consider T > 0 and ¢ € (0, (2n)~' 1) so that (9) is satisfied. Then, for all sufficiently large v, there exists
a unique F € Ay that satisfies the integral equation (25).

Proof. We choose b = 2 for definiteness. It is clear from the bounds on ||Fy||, in Lemma 14 that for given T, since
ar > 1, we have b||Fy||, < 1 for all v large. Further, it is clear by inspection that all conditions (55), (56) and (57) are
satisfied for all sufficiently large v. The lemma now follows from the contractive mapping theorem. 0O

4.1. Behavior of °F nearp=0
In the following proposition, we denote by *F the solution F of Lemma 36.

Proposition 37. For some K| > 0 and small p we have |°F| < K1|p'|* ! and thus |°f| < K»|x'|~% for some K5 > 0
in Dy, as |x| = oo.

Proof. Thg idea_of the proof is to note that, once we have found *F, this function also satisfies in a neighborhood of
the origin S, = S N {p: |pi| < a;} alinear equation of the form
‘F=G('F)+F, or ‘F=(1-9 'F, (58)

where, of course, G depends on the previously found *F; there are many choices of G that work. Every term in the
sum in (25) is a convolution product; in each of them we replace all but one component of F by the corresponding
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component of F; GF is defined as the sum of the terms thus constructed. Estimates of the form used for Lemma 33
show uniform convergence of the sum for large enough v (or small a). The result is a G as below, where the sum over
[ contains only finitely many terms and which has manifestly small norm if a is small (or v is large)

t

GF = / e PEmi—D) [Z G xFi+) Gux ((—p)“FZM)i| dr. (59)
0 l n

By (11), (12), (26) and Lemma 4, we see that ||Fy|lco < K3|a°‘"’1| in S, for some K3 > 0 independent of a. Then,
from (58) for small enough |a|, we have

max|'F(p.0)| = [F| < (1= 161)"" max [Foll < 2Ks[a® |

a

and thus for small |p|, we have |F(p, 1)| < 2K3|p® ~'| and the proposition follows. Indeed, the arguments also show
that the same estimates hold when any component p; — 0, if the others are bounded. O

4.2. End of proof of Theorem 1

Lemma 4 shows that if f is a solution of (5) satisfying |x!||f| < A(T) for x € Dy, p x> then L7f) e Agy_s for
0 < & < ¢ for v sufficiently large. For large enough p, the series (10) converges uniformly for x € Dy , x and thus
F = £~ !{f} satisfies (25), which by Lemma 36 has a unique solution in Ay for any ¢ € (0, (2n)~'7r) for which (9)
holds. Conversely, if *F € A 3 is the solution of (25) for v > vy, then, for sufficiently large p, *f = L*F is analytic
inxin Dy , for 0 < ¢ < é < (2n) "7 (cf. Remark 13). Proposition 37 shows that *f = O(x~“r) and entails uniform
convergence of the series in (5). By the properties of Laplace transforms, *f solves the problem (5).

5. Borel summability of formal solutions to the PDE

We now assume Condition 1 in addition to Assumption 1. In our approach it was technically convenient to use
oversummation, in that the inverse Laplace transform was performed with respect to x. Showing Borel summability

in the appropriate variable (xnnTl, as explained) requires further arguments.
5.1. Behavior of F for large |p| outside Sy

For the purpose of showing Borel summability of formal series solutions we need to control F for large |p| uni-
formly in C¢. For this purpose we introduce two other Banach spaces, relevant to the properties we are aiming to show.
Firstly, let B (v, n, S) be the Banach space of functions analytic in the sector S = {p: |p;| > 0, arg(p;) € (a;, b;)}
and continuous in its closure, where b; — a; will be chosen larger than 27 N; (cf. Condition 2) The Banach space is
equipped with the norm

Wlon = sup [W(p e "D LiPsIHIPID) (60)
peS; t€[0,T]

Lemma 38. For any intervals (a;, b;), i =1, ...,d, the solution F of (25) given in Lemma 36 is in B(v,n, S).
Proof. Because of the obvious embeddings, it suffices to show that for any S, (25) has a unique solution in B (v, n, S).
The proof of this property is very close to that of Lemma 36, after adaptations of the inequalities to the new norms,
which are explained in Appendix A.4. O

5.2. Ramification of F at p =0 and global properties

We define B (v, n, €1) to be the Banach space of functions defined on Sfl = {p: max; |p;| < €1} in the norm (60)
with S replaced by Sfl .
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Lemma 39. Let

N N

Gm= Y. p{"™ - plNay @) ©1)
0<j<N

where Aj, ., are analytic at p = 0. Then the functions A}, . ;, are unique and for some constants Ci and C; and

large p we have

|Ajy.....;s (@] < C11pI OgljagN|G(p1e2f1”i, ooy pa¥)|. (62)

In particular, in Sil we have, for some constants C3 and Cy,

b 0
C3 max  sup |G(p1e®7™, ..., pae™™)| < sup |Aj. .. j,(P)|
= =Niplesy Iples{
<2C4 max  sup |G(p162j1”i,...,pdezj"”i)i. (63)
0<j<N |p\eS‘11

Remark 40. We note that in (62) the order of analytic continuations is immaterial.

Proof. The proof is by induction on d. We take d > 1, assume (39) with A;j analytic and write p = (p1, pl). We have
j1/N 2/ N ja/N, j1/N
Gp= Y. p}'™ ( oo ppteepl "A,-l,...,,-,,<p>) = Y MG () 64
0<j1<N; {jm <Npm;m=2,...,d} 0<j1 <N
(with the convention that G j, = A, if d = 1). We write the system
G(pleani,pJ‘)z Z ezkjlﬂ’i/Nlp{l/NlGjl(pl’pl); k=0,1,...,N1—1 (65)
0<ji<N1

which has nonzero Vandermonde determinant, from which G, (p1, pl) are uniquely determined, which in turn, by
the induction hypothesis determine A, . j,, with the required estimates. O

Lemma 41. Under Assumption 1 and Condition 1, the solution in Lemma 36 can be decomposed as follows:

Fp.oy= Y p]/M.. pl/NAsp.0) (66)
0<j<N

where Aj(p,t) € B(v,n,S) are analytic at p = 0. Furthermore, in analyzing the continuations in restricted sectors
pe?™i ¢ Sy we have for some v, in the norm defined in (27) (cf. also Remark 40)

max [F(7 )|

o HIAGCO, 0= <N =K < 0. (67)

Proof. We consider Eq. (25) on B (v, n, S)AN/ where N counts the Aj(-, 1) via the decomposition (66). Noting that

o P P+ DIB+D s
C(a+p+2)

it is straightforward to show that the space of functions of the form (61) is stable under convolution. Since R(p, t)
and therefore Fy(p, t) are of the form (66) it follows that A/ leaves the space of F of the form (66) invariant. Using
the estimates (63) we see that A/ is well defined in a small ball of radius €; in B (v, n, S) and that it is a contraction
there. Therefore the solution to (25) is of the form (66). For p62”ij €Sy, | F(pe™ )|, are well defined. Using again
Lemma 39 the first statement follows. To show finiteness of ||A;(-, #)||, it suffices to prove finiteness of | F(pe>™i)|,.
To this end, we note that all these continuations satisfy equations of the type (2) with coefficients satisfying the
requirements in Section 3 and thus the result follows from Lemma 36. O

(68)
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Lemma 42. Assume G is an entire function of exponential order n, more precisely satisfying the inequality |G(p)| <
Ce'P" for some constants C,v and that in a sector Sy = {p: |p| > 0, max; |arg(p;)| < ¢}, it grows at most expo-
nentially, |G(p)| < Ce"'IPl. Then there exzsts a function G increasing at most exponentially |G1(p)| < Ce"2Pl in any
proper subsector of Sy, where ¢ = 2(n ) + P 1 and such that G(z"") is analytic at z =0, such that

o0 o0
g(x) == f e PXG(p) dp = / e ¥V Gy(p) dp. (69)
0 0

Proof. We start with the case when G, x and p are scalar, the general case following in a quite straightforward way
as outlined at the end.

The assumptions on G ensure that the first integral in (69) exists and g(x) has an asymptotic power series in powers
of x~! in a sector of opening 7 + 2¢ centered on R*. The function g;(x) = g(x®=D/m) has a (noninteger) power
series asymptotics in a sector of opening .= (7 +2¢) and by the general theory of Laplace transforms, G := L7 g
is analytic in a sector of opening "+ (7 +2¢) — 7 centered on R, Laplace transformable, with Laplace transform g .
It follows that

c+ioo o0
Gl(p)—— / eP”/ ~«" " G(q) dg du = /K w1 (p.q)G(q)dg. (70)
c—ioco 0

/1 at zero. The function

Kt (p,q) = (2) o ("—1) n
" p nA\P

is Ecalle’s acceleration kernel [1,11]. Fora € (0,1),withf=1—a,c= ,B(x“/ B, the function Cy is an entire function
and has the following asymptotic behavior [1,11]:

@l/CB

We show that G| has a convergent expansion in powers of p

Ca(x)~ﬁxl/2e_”; |x| = oo, |argx|<%. (72)
Using (71) we see that

00 00

/Knn;l (p, q)qk dg = p(nk—k—l)/n/sk—i-nc% (s")ds. (73)

0 0

We expand the entire function G in series about the origin, G(g) = Z,ivz_ll gkq* + Ry (q) and note that

|Ri(@)| < Z|G<’<><0>|"’| <Z|G<">(0>|'q| <Cesli = E(q) (74)
k=N ’

uniformly in C. By (72) and (74) E(q)Cq(q"/p"~") is, for small enough p, in L1[0, oo] in ¢. By dominated conver-
gence, we have

e N-1
/Kn 1(p.9)G(gq)dg = lim /K =1(p,q) Y gq"dg
0 k=1

and, using (73) it follows that for small p, G is the sum of a convergent series in powers of p'/", as stated.?

The argument for d variables and vectorial G is nearly the same: a vectorial G is treated componentwise, while the
assumptions ensure that the multidimensional integrals involved can be taken iteratively, the estimates being preserved
in the process. O

3 To estimate the radius of convergence of this series it is convenient to start from the duality (69) and apply Watson’s lemma, using Cauchy’s
formula on a circle of radius k!/” /(nv)!/" to bound \G(k)(O)l.
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Collecting the results of Lemmas 41 and 42 applied to each of the A;, the proof of Theorem 2 follows.

Note 43. In the example d;u + (—0dy)"u = 0 we have ¢ = % Formal exponential solutions have the behavior, to
leading order, exp(c, (—x)"/ "= D¢=1/7) with ¢, = (n — 1)/4/n™/ @~V (for all determinations of (—x)"/ =), This
also points to x"/~1 ag natural variable and indicates that the sector of summability cannot be improved since it is

bordered by (anti)stokes lines.
6. Short time existence and asymptotics in special cases

In some cases, the Borel summation approach can be adapted to study short time existence of sectorial solutions
and study small time asymptotics. One important application is in the analysis of singularity formation in PDEs [9].
For simplicity, and since some assumptions are less general than in the rest of the paper, we restrict to d = 1 (scalar
case) in this section.

We motivate the assumptions made by looking at a particular example arising in Hele-Shaw flow with surface
tension

H3

H =_T +H3szz’ H(z,O):z_l/z (75)

the modified Harry—Dym equation (see [15]), where it arises with £ = z 4 ¢ (as a local approximation near an initial
zero of the derivative of a conformal mapping).

6.1. Formal series, preparation of normal form

Note. To simplify notation, in the following we let p stand for generic polynomials, p™ for polynomials with
nonnegative coefficients, and p ;) for polynomials of degree n. Similar conventions are followed for f which represents
homogeneous polynomials.

Substituting in (75) a power-series of the form Z;O:O " H, (z) where Hy =z~ /2 yields the recurrence

1
(n + l)H = —5 Z Hn| anHn3 + Z Hn] anHn3 Hr/l;/ (76)

3 4
n; >0, ijlnj:n n;j >0, ijlnj:n

which inductively shows that H, = z=1/2b,)(z7%/2,z71). We let

N N
2
gn(x, 1) = Zt”Hn ()=x"13 Z h(n)(lx—3, tx—2/3); where x = §z3/2. (77)
k=0 n=0

In terms of x, (75) becomes,

1 3x 3 1

N(H):=H +-H>— —H’Hyyxy — ~H>Hy,, + — H H, =0. (78)
2 2 2 6x

It is straightforwardly shown that

Ngn (e, t) =175 Ppni (tx, 1x72) (79)
where for small x|, xo we have moreover

PN+ (X1, X2) = by (1, x2)[1 4 O(x, x2)]. (80)
It is then natural to substitute:

H(z(x). 1) = gn(x. 1) + x> f(x,1) 81)

into (75); we choose without loss of generality N > 3.
It will follow from the analysis that | f (x, t)| = o(x5/3h(N)(tx’3, tx~2/3)) for small r'/3x~1 with argx € (—% —
¢,% +¢)and ¢ € (0, %), thus H ~ Y o2 01" Hy(2) for small t13x~1 (see Corollary 44).
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Substitution shows that f(x, t) satisfies an equation of the form (5), with n = 3 (third order, m = 1 (scalar case)),
with (cf. also (10), and (114) below)

Jq
r(e, ) =17 Ppanen (17 ) g =Py xSk pg g (6 1), (82)
j=1

Note. By (80), r(x, 7) is small for small 7 or large x, in spite of the prefactor r~x>/3.
6.2. More general setting

Setting 1. We take pg = 0, suitable for algebraic initial conditions in the domain, and consider the domain Dy g v,
with ¢ < % small enough to ensure (9). Taking f(x, t) — f;(x) as the unknown function we may assume

f[(x) =0

(see Note 3 after Theorem 3 below) and require that
Jr
e, o)) <7y (x| h(n})(t” S L P (83)
j=1

where the degrees n/j satisfy

n'ipr—wj>1, forl<I<K, 1<j<J, (84)
(as before, (84) implies that r(x,f) is small for large x or small r). The positive constants wj, @y, ...,®},,
B1, B2, ..., Bk and y1, y2, ..., Yk, are restricted by the condition
n:= ﬂ >n. (85)
Vi

The labeling is chosen so that
Bk Bk

n= (86)
"2 YK
Also, if forsome 1 < j < K — 1, % = %, we arrange 8; > B11. The w; are arranged increasingly:
W<y <<y, (87)
Furthermore, for any x € Dy o », we require
Jq
[bg k0, )] < x| 7PN " moaipdy (7 xR K x| PR, (88)
j=1
B>0, og1>0ag2 >] > 0q g bgk #0 = oq,j+ Blk| > 0. (89)
If only finitely many bg x are nonzero we allow
B >0. (90)
We also require that for all q, k for which bg i # 0 we have
M =i+ o1 (g1 = 1) — ag1 + @1 = B == 3 jgi; > 0. o1

Jil
Note. Assumption (91) is satisfied by modified Harry—Dym and by certain classes of nonlinear PDEs and initial
conditions — for instance, the thin-film equation 4; + (h3hyxx)x =0, with singular initial condition 4 (x, 0) = x~¢ for
a > 0, but is generally quite restrictive. Weakening it requires more substantial modifications of the framework and
will not be discussed here.
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Setting 2. Better properties are obtained under the assumptions described below.

n=n,
P(_s):sns

1
r(x,t)=— (24 4t7/1 _ﬂl"__’t)’[( —Bk ,
(x,1) th a]( X X )

j=1

Jq

bgk(x, 1) = xAIKl Z)f”“” .k, j (t’”lx_ﬂl, R tVKx_ﬂ’() (92)

Jj=1

where a;, aq k,; are analytic near the origin and for small |z| we require, with the same restriction (84) on n’j,

+
la;@| <by, (121l lzal)- (93)
J
The restrictions on the numbers B1, B2, ..., Bk, Y1, V2, .- -, YK, 0q, > €tc. are as in Setting 1. Furthermore, we assume

that there is an w € R™ so that the nonnegative numbers

mqk,w2 — Wi, ..., w0j, —w],0q1 —&q2,.-.,0q,1 —O[q,]q,nj/z—ﬂz,...,ny]( —/3[( (94)

are integer multiples of nw. This condition, satisfied for the problem (75), comes out naturally in a number of examples
and ensures the existence of a ramified variable in which the solutions are analytic. We choose @ > 0 to be the largest
with the property above. Define

=yt~ V", fc,0) =1£("/"¢, 1) (95)
and

Dy, =12 1¢1> p; large| < ¢). (96)
Theorem 3.

() In Setting 1, under Assumption 1, there exists for large enough p a unique solution f'(xfl/ 1) 1o (5), for
c=xt""¢ Dy, and, with n’] as in (84),

Jr
IS I R T (N e P Gl 1T O B 97)
j=1

(i1) In Setting 2, under Assumption 1, for any T > 0 there is a p = p(T) > 0 so that the mapping
(€.0) — 0w i(z,0'/)

is analytic in 7/5¢,p x{0: 10| < T}.

Notes.

—_—

. The function p will, generally, increase with 7.

2. The restriction d = 1 is not essential, but made for the sake of simplicity.

3. In these settings, there is a duality between large x and small ¢ in the asymptotics: ¢ can be large either due to
largeness of x or smallness of ¢. For ¢ in a fixed interval, there exists some p so that the asymptotic bounds are
satisfied for ¢ € ﬁq;, o-

4. The following example shows that the requirement 7 > n is natural. In the equation g, + (—9x)"g = 0 with

g(x,0) =x~%, substituting the expansion g(x, ) =x"% + >, 1"gn(x), we get g,(x) = O(x~*~"). Thus one

of the scales that emerge in the formal expansion is #/x". On the other hand, in view of (83) and (88) the most

singular term as x — 0O is of the order ¢ /xﬁ since 7 = B /y;. Combining with the above discussion we see that
n>n.
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5. The leading order term in the Taylor expansion of 6’:%?, fo, satisfies an easily obtained ODE. The convergence
of the series in part (ii) implies that singularities of fy can be related to actual singularities of the PDE for small

time and this is the subject of another paper [9].

Corollary 44. For the initial value problem (75), for any T > O there is a p = p(T) such that

H(z, t)—Zt o Gk 172/%)

(98)

where the series converges in the region {(z,t): |t| < T, |z| > p,|argz| < ‘9—‘71} and Gy (¢) are analytic in the sector

{¢: g1 > p, Jargs| < gm).
6.3. Proof of Theorem 3(i)

It is convenient to make rescalings of variables in Borel space as well. We note that

o
fc, 1) = t_l/;'/e_‘?;l%(s, 1;1)ds
0
where
_ /A i C Y — (LR
s=pt'", F(s, A; t)_F(t s,t)»).
We use similar rescaling to define ﬁ(s, Ast), /B\q,k(s, A;t) and F\o (s, A; t) where now
1
) o —tAP(—st~ Vi (1—1) ]y .
Fo(s, M 1) = tk/e R(s, At;t)dr.
0
We let

n m
pqr=1—n" <|q| + 1k + Y quz,j).

j=11=1
Using (25), straightforward calculations show that
Fs. i) = N@)(s, 1) =Fols. )+ 3 Y arbat

q=0 k>0
1

0
With slight abuse of notation we drop the hats from the newly defined functions. Let now

S¢EL args € (—¢, ¢), 0 <|s| < oo, 0<¢<27T_n}

and consider the Banach space Ay of analytic functions in Sy, continuous in S in the norm

IFC. 0], = sup  (1+1s1?)e " |Fs, 250)].
0<AL1,5e85y
Lemma 45. With r(x, t) satisfying (83) we have
Jr
”Fo(', 1) ||V <Le Z ijHt(ij)/nh:rj (v—ﬁl , tyz—fh/"v—ﬁz’ o tVK—ﬂK/”v—/SK)
j=1
for v large (independent of t for small t), where —a is the lower bound of WP (p).

x /e_”‘P(_‘”l/n)(l_f){ﬁq’k « T 4 *nll*njzl((—s)jﬁ)*q” (s, A7, 1) dr.

99)

(100)

(101)

(102)

(103)

(104)
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Proof. From (83), (84) and applying Lemma 4 (with p = 0; see Remark 5) we have

J;
1 & . . .
|R(s, A t)‘ < ~ Z |S|—w.i—1t(a’_i+l)/nb;r/ ()\7/1 |s|P1, arzgra=Ba/ig B2 )LVKtVK—ﬁK/n|S|/51<).
j
=1 |

For 1 € (0, 1) we have |e—"P(=st™"/MA(1=0)| < ¢4t and thus (cf. (101))

Jr
|F0(s, A t)| <e Z |S|—wj—1t(wj+1)/ﬁh+, ()\‘Vl Is|P1, )\Vztlfz—ﬂz/ﬁ|s|ﬁ2’ o )L)’KtVK—ﬁK/ﬂ|S|I3K)_ (105)
n'.
j=1 !
Bounding each term of the polynomial hjl'/ in || - ||, we obtain
j

J,
||f0(', 1) ”v <ed Z ij+1t(1+wj)/ﬁh;:? (v—ﬁl , tyz—ﬁz/ﬁv—ﬁz’ o tVK—ﬁK/ﬁU—ﬁK)_
j=1 !

The proof now follows, choosing v sufficiently large and using (84) and (86), (87). O

Lemma 46. For large v, we have

IBgx *Fllv < cq kv, DIIF|ly,  where
Jq

c00=0: cqi(v,1)=v PR I=BKD/AN =0 =eai/i ((q, k) #0) (106)
j=1

with K ; constants independent of q, Kk, v and t.

Proof. Note first that bg g = 0 hence cg,0 = 0. From (88) and Lemma 4 (with p = 0),
Jq

Byx(p, 1) <IplPM=1Y " pleaipd, (7 1plP, 12 plP2, . 17K pIPF).
j=1

Switching from (p, ) to (s, A; 1),
Jq
|Bq,k(S, A t)| < t(l—ﬁlkl)/n|s|ﬁ\kl—1 Z ISI‘X“‘ft_aq’j/"p(tk’j ()J" |S|ﬁ1’)\)/2t7/2—ﬁ2/n|s|ﬁz’ o )LVKt)’K_/SK/"|S|I3K).
j=1

+

For large v, using Lemma 16 (with p = 0) to bound in norm the terms of p 0k

IBgc  F| < [[F||, ¢ PIKD/R )y =AIK
Jq
X Z |VI_aq’jt_aq'j/ﬁp;',k’j()J"v_ﬂl an=h/iy=p )LVKI)’K—ﬁK/ﬁU—ﬁK)_ (107)

j=1

Clearly, for large v, p;k can be replaced in (107) by a constant K ;. Using (86) and (89) the conclusion follows. O

Let now

n l//” 1—e7 ’ / M
C(¢,T)=max{ sup (\ Ld ) s sup ,l/n|p|zerm><p>}
peSy. Ipl>R. 0<I'<n, y>0 \NP(=p) /70" pes, pI<R, 0<i/<n

where R is the same as in the proof of Lemma 10.

Lemma 47. For v large enough, N is contractive, and thus there exists unique solution F of (102).
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Proof. For v large enough, (91), Lemmas 45 and 46 imply

/
C@.T)Y > thakeq (v, 1)||2F K1 < ||Fo],

q>0 k>0

and

/
Cp. 7)Y D thakeq (v, ) (Iql + K[)[|6F, | M= < 1,

q>=0 k>0

Now, Lemma 24 (with pp =0, d = 1 and s replacing p), and Lemma 46 imply

{qu*F*" TIo T 0 *"”}(s A0 <

Also, note that if I’ > 0, s € Sy with lst=1/7| > R

V|S||S|ijil.j
Mo(1+ |s]?)

1 —1/d

, Ui 1— e—t)\ﬂiP(—st )

/Sl pe TP (=st mya1—1) dr| < _
AR P (—st—1/1)

The definition of C(¢, T) implies that for I’ > 0, s € Sy with [sz~'/"| < R we have

1
/Sz’)\efzp(fsfl/ﬁ)x(lfr) dr
0

< C(gp, Ty A=t/

Setting I’ =" jg;,j, using (110) and (111), we find after time integration

1
/\)\'e—tp(—stfl/”))h(]—‘[)Bq F*k* 1_[1 1 1_[ ]Fvl qu(s )\.T t)df
0

<IN (¢, Teq (v, 1) |[F1AHIK

k
cqx(v, 1) |||k

}Sl/ < C(d), T)tl,/ﬁ_l//n.

817

(108)

(109)

(110)

(111)

(112)

Using (91), (102), (108) and (112), it follows that A maps a ball of radius 2||Fy||o into itself. Using Lemma 31, (110)

and (111), we obtain

1
k m n i *ql, j
/qu,k*{(FJrh)* **lel*njzl(sf[Fmth]) J

0

_prk gk 1—[1 1 1—[ ]Fl *qz,}(s ATit)e” tP(=st!/yn(1— =) dr

U
ra Kk|—1
<" e @, T (1) + K1) eq k(v O (I + 1F L) g,

where I’ =" jq;,j from which the conclusion using (106) and (91). O

Behavior of °F near s = 0.
In the following proposition, we denote by *F the solution F of Lemma 47.

Proposition 48. For small s we have

J,
I'F| < Z |s|_wj_lf(l+wj)/nb;:_/i (|s|ﬂ] Jrhlig b t)/K—ﬂK/"|s|/31<)_

j=1
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Proof. The proof is similar to that of Proposition 37, using (105), (83) and (84). °F to (102) solves a linear equation
‘F=G(F)+F;, or ‘F=(1-G 'Fy (113)

with G very similar to that given in Section 4. O

End of proof of Theorem 3(i). The proof is a direct application of Lemma 47 and Proposition 48. Using (99) and
properties of Laplace transform, (97) follows for large |¢ |, in the sector arg¢ € (=% — ¢, 5 + ¢).

6.4. Proof of Theorem 3(ii)

An important difference is that infinite sums appear in some estimates. Analyticity of the functions a and the
estimate

ey, =

pot—l

| <curaen

INCGOR

for v > 1 with C is independent of « and v, show convergence of the corresponding series. Also, the proof of
Lemma 47 holds if the following norm was used instead:

IF|% = sup (L+1s1?)e "M F(s, 250
0<AL], [tIKT, 58,

since for n=n, ERIP(—SZ‘:U ") = Ns", is independent of ¢ in the exponent in (102). To show analyticity, we let
G(s,1;0) =0~ U+e)/o) Fs 3. 91/@); then G satisfies an equation of the form

G =M (G)
where the conditions in Setting 2 and the choice of w are such that N7, as it is seen after straightforward algebra,

manifestly preserves analyticity in 6. Using (99), analyticity of t~®/" f(¢, ) in t© follows provided || is large
enough (depending on 7).

6.5. Proof of Corollary 44

Substitution gives for f (x, t), defined by (81), an equation of the form (5), with m =1, d = 1. Then in (10), k is
scalar. The vector q is 3-dimensional, indexed by (I, j),l =1, j = 1, 2, 3. The nonlinearity is quartic and the equation

is linear in the derivatives of f, thus the only nonzero values of bg x are when qis 0 (and k =1, ..., 4) or a unit vector
¢, eR3 (and k=0, ...,3). Further, it is found that

h=1 K=2 oi=1=f m=p=l p=3 k=1 0=}
and in (82) we have

Qo1 = g, agp=—1, oz 1=2, og1=1 oz =0 (114)

This is sufficient to check that Theorem 3 applies.
Since |z|t~%/° large corresponds to || = |x|t~1/3 large, and arg z € (—%J‘[, %n) corresponds to arg ¢ € (—%T[, %n),

1/3

Theorem 3 implies that for any ¢ € (0, %) for large x € Dy, and large { =x/¢'/° we have

|7 G| = O(Ix PPy (el =, 211 727)) = O (e PPN vy (1172, e 727)).
Changing variables, this implies
2@ f (2@ 0. 1) = O™ 2 T 2 v (121772, 12171)) = o (M2l T 2w (12172, 121 7))
as needed for asymptoticity. The convergence in the series representation in 7/° follows from Theorem 3(ii). It is seen

from (94) that all the exponents of ¢ are integer multiples of %. O

Note 49. Large ¢ includes part of the region where Theorems 1 and 2 imply Borel summability of the expansion in
inverse powers of z. Together, the results provide uniform control of the solution.
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Appendix A
A.l. Asymptotic behavior: further comments

In the assumptions of Theorem 2, by the remark following it, formal series solutions to the initial value problem
are asymptotic to the actual unique solution. The discussion below addresses the issue of deriving this series, or, when
less regularity is provided and only the first few terms of the expansion exist, how to show their asymptoticity.

Heuristic calculation. Assuming algebraic behavior of f in our assumptions on the nonlinearity, it is seen that the
most important terms for large x (giving the “dominant balance”) are f;, Pof, coming from the constant part of P, and
r(x, ¢). This suggests that, to leading order,

t
f(x, 1) ~ f; (x) —l—/e_%(’_r)r(x, 7)dr.
0

If we substitute
tx, 1) =A (O)x L +f (115)

into (5), f will generally satisfy an equation of the form (5), for an increased value of ¢, ; if the process can be iterated,
as is the case in the examples in [7], it generates a formal series solution.

To obtain rigorous estimates, one writes the equation for f defined in (115) and applies Theorem 1 to show
f = o(x~ 1), If the coefficients of the equation allow it, this procedure can be repeated to obtain more asymptotic
terms for f. This is the case for instance in the assumptions of Theorem 2, where a complete series is obtained, which
is furthermore Borel summable to f.

The discussion also shows that the assumption ¢ > 1 can be often be circumvented by subtracting the higher
powers of x from f.

A.2. Simple examples of Borel regularization

In this section we discuss informally and using rather trivial examples, the regularizing features of Borel summa-
tion. An excellent account of Ecalle’s modern theory of generalized summability is found in [10]; see [8] as well.
Many interesting results, using more classical tools can be found in [1].

Singular perturbations give rise to nonanalytic behavior and divergent series. Infinity is an irregular singular point
of the ODE f’ — f = 1/x, and the formal power series solution f = Y22 ,(—1)*k!x~%~! diverges. In the context
of PDEs, the solution £ of the heat equation #, — A, = 0 with (0, x) real-analytic but not entire, has a factorially
divergent expansion in small ¢, the recurrence relation for the terms of which is kHy = H,'_,.

The Borel transform of a series, is by definition its term-wise inverse Laplace transform, which improves conver-
gence since £~ 'x7¥~1 = p¥/k!. If the Borel transformed of a series converges to a function which can be continued
analytically along R and is exponentially bounded, then its Laplace transform is by definition the Borel sum of the
series. Since on a formal level Borel summation is ££1, the identity, it can be shown to be an extended isomorphism
between series and functions; in particular, the Borel sum of f above, L(1 + p)_1 is an actual solution of the equa-
tion. Another way to view this situation is that Borel transform maps singular problems into more regular ones. The
Borel transform of the ODE discussed is (p + DL'f4+1=0.Thei inverse Laplace transform of h; = hyy in 1/1 is
hx php,,— —h,,—Owhlchbecomes regular, u,, — u,, = 0 by taking h(p x) =p V2u@p'?,x), z=2p"/2.

It is in its latter role, of a regularizing tool, that we use Borel summation in PDEs.
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A.3. Derivation of Eq. (5) from (4)

We define an m-dimensional vector f by ordering the set {33u: 0 < |j| < n}. It is convenient to introduce > (x, 7, f)
so that

> my(xt, {Biu}‘jlgn_l)a;(]u =—Y &i(x1.HL
[J|=n i

So, for showing that (4) implies (5) it is enough to show that for 1 <n’ < n, for |J|=n" — 1,
oy [gl 00+ g ixt, f)ax,'fi|
i
is of the form on the right-hand side of (5). We do so in three steps.

Lemma 50. Consider for k > 1,

¥ : )
Ex, 1)=) "bex..f) [] (/1) (116)
q>0 {m;k}
where {m; k} denotes the set {(1,j): 1 <I<m; 1< |j| <k}, and & means summation over q with the restriction
> lilarg <k. (117)
{m;k}
Then, fori =1,2,...,d, 0y, E(x, t) has the same form as (116) with restriction (117), provided k is replaced by k 4 1.

Proof. The proof is straightforward, keeping track of the number of derivatives and the powers involved: note that

0 E(x,1,) = Z(Z 2 g, 1,003, i + by (x. . f)) [T @™

q>0 \ /=1 8fl {m;k}
m k . 1 o T .
+ 3 bgx. 1. DY qry (8 fr) " o (88 ) [T (8] /1) ™
-0 r=1lj|=1 (m:k)

where ]_[Jr indicates that the term [ =[’, j = j’ is missing from the product. Manifestly, this is of the form (116) with a
suitable redefinition of bq and with the product of the number of derivatives times the power totaling at most

. . . .
W+ 11y =D+ ) lag=1+ ) lilgj <k+1.
{m;k} {m;k}

Hence restriction (117) holds, now with £ + 1 instead of k. O

Lemma 51. For anyn’ > 1, and any J with |J | =n" — 1,

o e (v. 1. 10.0) =Y bgx, 0 [ (3lA)™ (118)

q>0 {m;n"—1}

for some by, depending on n', g1, and its first n' — 1 derivatives, and where Zi means the sum over q with the further
restriction

> lilgg<n’ -1,

{m;n'—1}

Proof. The proof is by induction. We have, with obvious notation,

Oy g1 (x. 1. f(x, 1)) = g1, + 81t - O, f
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which is of the form (118). Assume (118) holds for n" =k > 1, i.e. for all J' satisfying |J'| =k — 1,
! * . .
=Y w0 T (™
4=0 {m;k—1}

Taking a x; derivative, and applying Lemma 50, 8Jg; (v, ¢, f) for |J| = k will have the form above, with k — 1 replaced
by k and with restriction

> il <k.
{m;k}

Thus, (118) holds for n’ = k + 1, with a different b. The induction step is proved. O

Lemma 52. Forn’ = 1,2, ...,n, and any J with |J| =n’ — 1 we have
o[ (%, 1. DA ] = 3 e, 1.0 [T (83/)™ (119)
q>0 {m;n"}
for some bq, depending on n', g, and its first n' — 1 derivatives, where Z(i]zo denotes summation with the restriction
> lilgrg <. (120)

{m;n’}
Proof. Clearly (119) with restriction (120) holds for n’ = 1. Suppose it holds for n’ = k. Then we note that if |J| =
k + 1, then there exists some index 1 <i < d and some J/, with |J'| = k so that 8,{ = ax,.[a;{ ]; hence applying
Lemma 50, we obtain (119) and (120) forn’ = (k+1). O

A.4. Some useful inequalities

(1) We start with a simple inequality for « > 1 and u > 0:
1
(1+ u“)fs“*‘e*/” ds < 2T (a). (121)
0

This is clear for s < 1, while for > 1 we write (1 4+ u%) < 2u* and note that [;° s* e ™ ds = T (a).
2)Fora>0,u>0,0=0,1,v>2andm €N,

oA 1 e—vu[l—(l—s)m] a—1 o 271—0
nov /[1+/L2(l—s)2]0s ds <82 + )T (@)[1 + 12 (122)
0

where C (m) is independent of p, o and v. Indeed, the integral is bounded by

1/2

(O/du+

1 1

1
—uvs qo—1 d 1 — Vs
/ du © il o < /e*“”s"‘*1 ds + max © /s"‘*l ds
(14 n2(1 =521 = (1+u?/4)° selt/2.1] [1 4 p2(1 —$)%1°

1/2 0 0
2T (o) (uv) ™ e /2
S +pA a4 p /e
2T (@) (uv) ™ 29FIT () (uv) ™ (uv)¥e mv/2
< 3 3 Sup Sup o
(14 u2/4)° (1+p2/4)°  gert wert 291aT (@)

_ M@ ()™ 201 (@) ()~
(14 p2/4)e (14 u2/4)°
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(3) For n > 1 the function
1

(1 +M)efu-/eu[u”+(lfu)”]du
0

is bounded in R, as it can be checked applying Watson’s lemma for large 1 and noting its continuity on [0, 00).
Thus, for some constant C and v > 1 we have

g
evlsiolp—si go « _CIPL i (123)

S+ pl

N

0

(4) We have |p¥| < max; g |p|!k‘ < Zigd | pi|'¥! and thus for some constant C and all j < m we have
Pi(—p)|<CY_(1+1pil"). (124)
i

Also, for some C3 > 0, |P;(—p)| < C2)_;(1 + |pi| + |p!']) =: C2(d + ¢q) and thus, for v > C> + 1 we have, for
0<!l' <,
¢ t
|P|l//e'Pf(_P)‘(‘_’)e”(f“)q dr < |P|1/eq”+C2’d/e(v_C2)qT dr

0 0
l/ —
< T1=1'/ngva(t+1)+Catd Pl sup 1—e™
[(v— C2)q][’/n »=0 7/l—l'/n
&evq(zﬂnqzd (125)
ORI '

A.5. Modified estimates for Lemma 38

From (123) it follows that for a constant C independent of ¥, @ we have
W 5 @] < Ce DR |, B (126)
In particular 8 (v, n, S) is a Banach algebra. For the equivalent of Lemma 16, we use the following bounds.

[p1l [p1l

I = Sa—le—v(t+l)[\p1\"—(lpl\—s)”]e—v(z‘—ﬁ—l)s ds < sa—le—v(t—i-l)s ds < v
C(a)( + 1D

—o

(127)

and
1

1< |pl|a/saflefv(ﬂrl)lpl|”[17(17x)"]ds <C
0
where we used (122) for o = 0. From (127) it is clear that

IH # Fjllon < [1HI % [Fj1[,, < C[T@]" e (v(t + D)™ [Fllun- (128)

2°T(e) | p1]®
v+ Dip1"]

In Lemma 22, we get instead
[IF] % |G| < "D LiUP PR, Gy

Very similar changes are made in Lemma 24, Corollary 25, and in Lemma 26 where in the proof we use (125) instead
of (45). Definition 27, Lemma 28 and Definition 29 do not change. Lemmas 30 and 31 change in the same way as
above. In Lemma 32 we use again (125) instead of (45) to make corresponding changes. Finally, in Lemma 33, v/4
changes to v/4/c.
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