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Gevrey Asymptotic Theory for Singular First
Order Linear Partial Differential Equations
of Nilpotent Type
— Part IT —

By

Masaki HIBINO*

81. Introduction and Main Results

In this paper, as a continuation of the previous paper [6] which is referred as
“Part I” throughout this paper, we are concerned with the Borel summability of
formal solutions for the following first order linear partial differential equation
of nilpotent type:

Lu(z,y) = f(z,y),

1.1
(1.1) L =1+ (ay + bzy + cy?®) D, + dy>D,,

where z, y € C, D, = 0/0z, D, = 0/0y, and a, b, ¢ and d are complex
constants, and f(x,y) is holomorphic at the origin. Throughout this paper, we
always assume that

(1.2) a #0.

The reason why we consider this type of equation will be explained in the
end of this section.

As mentioned in Part I, we know that the equation (1.1) has a unique
formal power series solution in O[R][[y]]2 for some R > 0. Here we say that
a formal power series u(z,y) belongs to O[R][[y]]2 if u(z,y) can be written as
u(z,y) = D" un(x)y™, where all u,(x) are holomorphic on {z € C;|z| < R}
with the estimates max||<p |un(2)| < CK™n!. Therefore the formal solution
of (1.1) is divergent in general.
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The purpose of this paper (and Part I as well) is to prove the existence of
a holomorphic solution which has this divergent solution u(z,y) € O[R][[y]]2 as
asymptotic expansion. We have two types of asymptotic expansions: “asymp-
totic expansion in a small sector” and “Borel summability”. Since the asymp-
totic expansion in a small sector was studied in Part I (see the subsection 1.3
also), we will study the Borel summability in this paper as stated above.

Now let us define the concept of our asymptotic expansion which is called
the Borel summability.

Definition 1.1. (1) For 6 € R and Y > 0, we define the region O(0,Y")

(1.3) O0B,Y)={yecC;ly-Ye’| <Y}

(2) Let u(z,y) = > qun(z)y™ € O[R][[y]l. We say that u(z,y) is
Borel summable in #-direction if there exists a holomorphic function w(z,y)
on {z € C;|z| < r} x O0,Y) for some r > 0 and Y > 0 which satisfies the
following asymptotic estimates: There exist some positive constants C and K
such that

=z
L

(1.4) max |w(z,y) — un (2)y"| < CKNNy|Y,

<
jal<r .

3
Il

fory € O0,Y)and N =1,2,....

When u(z,y) is Borel summable in 6—direction, the above function w(z,y)
is unique (see Lutz—Miyake-Schéfke [7]). Therefore we call this w(z,y) the
Borel sum of u(z,y) in 6-direction.

In this paper we study the condition under which the formal solution of
(1.1) is Borel summable. The case ¢ = 0 has been already studied in Part I.
Before stating our main result, let us recall some results obtained in Part I.

§1.1. Results in Part I

In this subsection, we assume ¢ = 0. First, we divide the problem into the
following four cases:

Case (1): b=d =0,

Case (2): b=0,d #0,

Case (3): b#0,d =0,

Case (4): b, d #0.

Now in order to state results in Part I in a specific manner, let us introduce
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some notations. We define the function ®(x,n) by

o an (Case (1)
- %log(l +dn) (Case (2))

(1.5) ) =9 a
<B + x) e P — b (Case (3))
(% —|—x) (1 + dny)~>/4 - % (Case (4)),

and define the region Q, 4, C C by

(1.6) Qpg.p = ®({(2,1) € Cs ] <7, n € By (6,p)}).
Here E4 (6, p) is a region defined by

(17) E+(97p) = {77 € C;diSt(n,R+€i0) < p}’

where Ry = [0, +00).
In Case (2) and Case (4), we assume 6 # arg(—1/d) so that Q. , is well-
defined. In Case (3) and Case (4), we remark that €, , is a region in the

Riemann surface of log (x + 2.

We remark that ®(z,n) in Cases (1), (2) and (3) are obtained by taking a
limit from ®(z,7n) in Case (4) as shown in the following diagram:

2., (1+dn)*b/d_i _d=0 (B Y et
(b ) b (b )

b—»OJ{ J{b—»O

a
T-q log(1 + dn) = T — an.

a
b

In Part I, we obtained the following theorem:

Theorem 1.1 (Hibino [6]). Letd € R and suppose that 0 # arg(—1/d)
in Case (2) and Case (4). Assume that f(x,y) can be continued analytically
to {(x,y) € C%x € Qrp,p, |yl < 7'} for some v, p and v in each case. We
further assume that f(x,y) has the following growth estimate with some positive
constants C' and § : For x € Q9 p,

Case (1):
(1.8) max |f(x,y)| < Ce’l*!
ly|<r’
Case (2):
(1.9) max |f(z,y)] < Cexp(éeplml),

ly|<r!



582 MasAk1 HIBINO

where p = |d/al;
Case (3):

(1.10) ‘2‘12}: |f(z,y)] < Cexp {5 ‘log (gc + %)‘} ;
Case (4):

(1.11) ‘1‘{;‘12(/ |f(z,y)| < Cexp [5exp {‘%‘ ’10g (x + %)‘H )

Then the formal solution u(zx,y) of the equation (1.1) with ¢ = 0 is Borel
summable in O—direction and its Borel sum is a holomorphic solution of (1.1).

§1.2. Main result

In this paper, we want to remove the condition ¢ = 0. To achieve this,
we need some additional conditions for Cases (3) and (4). Let us use the same
notations as in the previous subsection. Then our main result is stated as
follows:

Theorem 1.2. Assume that f(x,y) satisfies the same condition as in
Theorem 1.1.  Furthermore in Cases (3) and (4), we assume the following

condition:
Case (3):
(1.12) c=0 or RN(—be'?)>0;
Case (4):
b
(1.13) c=0 or R (—a) > —1.

Then we have the same conclusion as in Theorem 1.1 for each case.

We will prove this theorem in the Sections 3 through 6. In the proof, we
consider an integro-differential equation (the equation (2.5) below) which is
obtained by applying the formal Borel transformation to (1.1), and prove an
analytic continuation property and an exponential growth estimate for solu-
tions of (2.5) by using the iteration method. For each case, we have to prove
the different type of iteration estimates (cf. the estimates (3.9), (4.9), (5.9) and
(6.10)). We remark that the function ®(z,7n) exactly describes the characteris-
tic curve of the first order linear partial differential operator which appears in
the left hand side of (2.5).
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§1.3. Some remarks

Here we give some remarks for the precedent results.

(1) When ¢ = 0 and f(z,y) is a polynomial with respect to y, we can
obtain the necessary and sufficient condition for the Borel summability (see
Part I). In this case, it is not necessary to require the analytic continuation
property for f(x,y) itself (cf. Theorem 3.2 in [6]).

(2) In the proof of Theorem 1.1 and 1.2, we use Theorem 2.1 (see Lutz—
Miyake-Schafke [7]) as a fundamental tool. The paper [7] is the first one which
considered the Borel summability for solutions of partial differential equations.
For ordinary differential equations there are many results which can be seen in
Balser [1], [2] and [7] gave the necessary and sufficient condition for the Borel
summability of the formal solution of the heat equation.

(3) In Part I, we also studied the existence of asymptotic solutions in a
small sector. Even if the coefficients a, b, ¢ and d are holomorphic functions, we
can prove the existence of an asymptotic solution by using the Gevrey version
of Borel-Ritt’s Theorem (see Balser [2]). We remark that neither the original
version nor the Gevrey version of Borel-Ritt’s Theorem is useful in discussing
the Borel summability.

Finally we briefly explain the reason why we consider this nilpotent type

7

of equation. The word “nilpotent” means that the Jacobi matrix at the origin
of the coefficients of the principal part of (1.1) is a nilpotent matrix. Singu-
lar first order equations have been studied, for example, in Gérard-Tahara [4]
and Oshima [12], but they discuss the case where formal solutions converge,
assuming that the Jordan canonical form of the Jacobi matrix has no nilpotent
Jordan block (though in their studies, the Jacobi matrix has non-zero eigenval-
ues instead). The divergence of formal solutions for our equations is caused by
the nilpotent part and therefore, as one of the generalizations of these works,

it is natural to investigate the asymptotic theory for these divergent solutions.

82. Formal Borel Transform of Equations

Before proving Theorem 1.2, we give some preliminaries. First, we remark
that if the formal solution wu(z,y) of (1.1) is Borel summable, then its Borel
sum w(z,y) is a holomorphic solution of (1.1). It is easily proved by using the
uniqueness of the Borel sum (for the detail, see Part I).

Thus in order to prove Theorem 1.2, it is sufficient to prove that the formal
solution u(z,y) is Borel summable under the conditions in the theorem.

When we want to check the Borel summability of a formal power series
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u(z,y) =7 g un(x)y"™ € O[R][[y]]2, the following theorem plays a fundamen-
tal role in general.

Theorem 2.1 (Lutz, Miyake and Schifke [7]).  In order that a for-
mal power series u(x,y) = > .~ un(x)y™ € O[R][[y]]2 is Borel summable in
O—direction, the following condition (BS) is necessary and sufficient: Let v(z,n)
be the formal Borel transform of u(x,y) defined by

(21) o) = Y (o) L
n=0 !

which is holomorphic in a neighborhood of the origin. Then the condition (BS)
is stated as follows:

(BS) v(z,n) can be continued analytically to {x € C;|x| < r} x E4(0,p)
for some r > 0 and p > 0, and has the following exponential growth estimate
for some positive constants C and J:

(2.2) ‘mlzix lu(z,n)| < CM ne By (8,p).

When (BS) is satisfied, the Borel sum w(x,y) of u(x,y) in -direction is

given by
1

(2.3) w(z,y) = / Yo (a,n)dn.
Yy R, et

It is thus sufficient to prove that the formal Borel transform v(x,n) of the
formal solution u(z,y) satisfies the above condition (BS) under the conditions
in the theorem. In order to do that, firstly let us write down the equation which
v(z,n) should satisfy. By the formal Borel transform, the operators y and D,

n
are transformed to the operators D, = / dn and D,nD,, respectively (cf.

0
the commutative diagrams in the Section 3.1 of Part I. Similar type of diagrams
can be seen also in [7]).

Therefore we see that v(z,n) is a solution of the following equation:

(24) {1+ (a+ bx)D;lDm + CD;QDE + dD;lnDn}v(:c, n) = g(z,n),

where g(x,n) is the formal Borel transform of f(z,y) = > " fu(2)y", that is,

glem) = 3 fale) L
n=0 :
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Furthermore by operating D,, to the equation (2.4) from the left, we see that
v(z,n) is a solution of the initial value problem of the following integro—differen-

tial equation:
25) {(1+dn)Dy, + (a+ bx)D,}v(x,n) = —cD; ' Dyv(x,m) + h(z,n),
' U(.%‘,O) :f($70)7

where h(z,n) = Dyg(z,n).
Theorem 1.2 will be proved by showing that the solution v(z,n) of the
equation (2.5) satisfies the condition (BS).

§3. The Proof of Theorem 1.2 (Case (1))
In Case (1) (b =d = 0), the equation (2.5) is written as follows:
{Dn + a‘Df}v(xvn) = _CD;Iva(‘r)n) + h’(xvn)a
v(z,0) = f(z,0).

We will prove that the solution v(z,n) of (3.1) satisfies the condition (BS)
in Theorem 2.1. First, we remark that in general the solution w(z,n) of the

(3.1)

initial value problem of the following first order linear partial differential equa-

tion
{Dﬂ + aDE}w(‘I’n) = k(xan)7
(3.2)
w(z,0) =1(z)
is given by .
(3.3) w(z,n) =I(z —an) + /0 k(x —a(n —t),t)dt.

Proof of the theorem. Since the theorem has been already proved in the
case ¢ = 0, we assume that ¢ # 0. In this case, the equation (3.1) is rewritten
as follows:

{D,, +aD,}v(z,n) = —c /077 vy (z, 8)ds + h(x,n),

v(z,0) = f(z,0).

First, let us transform (3.4) into the integral equation. It follows from

(3.4)

(3.3) that the equation (3.4) is equivalent to the following equation:

v(z,n) = f(ﬂc—aw7,0)—|—/017 h(x—a(n—t)i)dt—c/on/() vy(z—a(n—t), s)dsdt.
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Here we remark that

//vm;v—a —t), s)dsdt
_//vwm—a 1), s)dtds
_//dt{—vx—a(n—t) )}dtds

;/0 v(x,t)dt — é/o v(x —a(n —t),t)dt.

Therefore we know that (3.4) is equivalent to the following integral equation:

(3.5) v(z,n)=f(x —an,0)+ /077 h(z —a(n —t),t)dt
+ ;/0 v(z —aln—t),t)dt — ;/0 v(x,t)dt.

In order to prove that the solution v(z,7n) of (3.5) satisfies the condition
(BS), we employ the iteration method. Let us define {v,(x,7)}32, as follows:

vo(z,n) = f(z —an,0) + /077 h(z — a(n —t),t)dt.

For n >0,

(3.6) vpt1(z,n) =vo(z,n) + g/on vp(z —a(n —t),t)dt — ¢ /077 Up(z, t)dt.

a

Next we put wo(z,n) := vo(z,n) and w, (x,n) := v, (z,n) —vp—1(x,n) forn > 1,
and we define @, (z,n,t) by

(3.7) Wp(z,n,t) := wy(x —a(n —t),t).

Definition 3.1. (i) For @ > 0 and ¢ > 0, U.[0, ] denotes the e—
neighborhood of [0, a] in C.
(ii) For n € C, we define a function G, (1) by

Gy(1) = ret2e e C

and we put
G, = {G,(R) € C;0< R < |n|},

G, = Gy(Ue[0, [n]]).
We remark that Gy, is the segment from 0 to n and that G7, is the e-neighbor-
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hood of G,,.
Now let us take a monotonically decreasing positive sequence {e,}22
satisfying
o0
(3.8) pi=p— en>0.
n=0

Then we have the following lemma:

Lemma 3.1.  wy(x,n,t) is continued analytically to {(z,n,t) € C3; |z
<, € EL(0,p— 3 o), t € Gir}. Furthermore on {(x,n,1) € C3;lz| <
r,neEL(0,p— Z?:o €j), t € Gy} we have the following estimate: For some
positive contants Cy and 01,

(3.9) @n(z,1,Gn(R))| < C 651|”|L”Zn: m_L &
. n\L, 1, Un >~ U1 — k 6?,]6 k! )
where L = |c|/|al.
If we admit Lemma 3.1, the theorem is proved as follows: It follows from

Lemma 3.1 that wy,(z,n) (= wWy(z,n,7n)) is continued analytically to {(z,n) €
C%lz| <r, ne B (0,p— > i—0€j)} with the estimate

|wn (2, n)| = [wn (2,0, Gy ([0]))]

n k
Sinl n\ 1 |n
< Creiinp, Z(k)(s?_k—k! ;

k=0

for [z| <rand n € Ey(0,p — 3 7_y¢;). Therefore v, (z,n) (= 25—, wk(z,1m))
converges to a solution V (x,n) of (3.5) uniformly on {(z,n) € C%|z| <r, n€
E.(0,p)} as will be shown below. On the other hand, since v(x,n) is a local
holomorphic solution of (3.5), it follows from the uniqueness of local holomor-
phic solutions that V(x,n) is the analytic continuation of v(x, 7). Furthermore
on {(z,n) € C%|z| <r, ne€ EL(0,p)} it holds that

V(@) <D fwn (e, n)l
n=0

o0 n k
51| \Z nz n\ 1 |n|
SC’le i L <k‘) (51’_}7“ _k"

n=0 k=0

_ el Z Z n (Z) 57( 1]L7Z|) .
m !

k=0n=k
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Here we may take d; > 0 so large that
61 > 2L.

Hence we have
n k k
Z In < Z 2N _ (2t (2 .
5" 01 01 1—-2L/& 01 01 — 2L
Therefore it holds that
Ci6: eSulnl (51\77|)
izl = 57— Z k!

_ C101 o1l 2L|’7|
5, —2L¢ Z

_ 017&651|,7|62Lm
61 — 2L
which implies

‘mlax [V (z,n)| < Cedll
z|<r

for n € E,(0,p), where C = C161 /(61 — 2L) and 6 = 6, + 2L.
This shows that v(z,n) satisfies the condition (BS). The theorem is proved.
O

Therefore it is sufficient to prove Lemma 3.1.

Proof of Lemma 3.1. It is proved by induction. In the case n = 0, we can
obtain the explicit form of w(z,n, t):

wo(z,n,t) = f(x—an,0) —|—/0 h(z —a(n — s), s)ds.

Therefore from the condition, it is easy to prove that wg(z,n,t) is well-defined
and holomorphic on {(x,7,t) € C* |z| <r, n € E{(0,p — o), t € G5°} and
has the estimate

‘@0(1‘, UB GW(R)” < Cleéllnl
on {(z,n,t) € C*%lz| < r, n € EL(0,p—ceo), t € Gy} for some positive
constants C7 and §;. This implies the lemma for n = 0. Next, let us assume

that the lemma is proved up to n. Since {w,(z,1)}52, is determined by

C

(3.10) wpt1(z,m) = = /017 wp(z —a(n —t),t)dt — ° /017 wy(z, t)dt,

a a

we have
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{DnJrl('raTht)
= w1 (z = a(n —1),1)
:5/0 wn(m—a(n—t)—a(t—s),s)ds—;/0 W — a(n — £), 8)ds

C

:—/0 wn(m—a(n—s),s)ds—g/o wp(x —a{(n—t+s)—s},s)ds

a

C ¢ C ¢

:_/ @n(m,n,s)ds——/ {Dn(xvn_t'i_&s)ds
0 aJo

a
= Il(x7n7t) + 12(377777”‘

Let us prove that each I;(z,n,t) is well-defined on {(x,n,t) € C3;|z| <
r,neEL(0,p— Z;’iol ), t€ Gy} We put t = Gy (1) (1 € Ue, ;1 [0, |n[])-

On I(z,n,Gy(7)): It is clear that n € E,(6,p — Z;’iol gj) C Ex(0,p—
> i—0€j). By taking an integral path as

s(a) = Gy(o) (o €0,7]),

where [0, 7] is a segment from 0 to 7, it holds that s(o) € G"™* C G5». Hence
Wn(x,n, s(0)) is well-defined and I (x,n, G, (7)) is well-defined.

On Iy(z,n,G,(7)): By taking an integral path as s(o) = Gy (o) (o € [0, 7]),
it holds that n— G, (1) +s(0) € E4(0, p—>_]_y¢;) and s(0) € Gf}fénmﬂ(g) C
GZ[GW(THS(U). Hence @, (z,n— Gy(7)+ s(0), s(0)) is well-defined and I»(z,,
Gy (7)) is well-defined.

Therefore wWy41(z,n,t) is well-defined and holomorphic on {(z,n,t) €
Clz| <r, npe E(0,p— Z;L;Lol g;), t € Gy}, Moreover on {(z,7,t) €
Cle|<r,ne B (0,p— Z;L;rol €j), t € Gy} we have the following represen-
tations:

R
B(e.GolR) = & [ Bulan, Go(Ra))e =0 Ry,
0

= N e

(a1, Go(B) === [ @l (] = R+ Ra)eior=0,
0

G (|n|—R+Ry)ei ars(n) (Ry))e’ s dR, .

C
a

Let us estimate each I;(z,n, G,(R)).
On I1(z,n,Gy(R)): It follows from the assumption of the induction that

1 R¥

o Silnlpn ~ (n -
|wn(x7n7Gn(R1))| < Cle "L Z (k) 617,7]6 k! )

k=0



590 MasAk1 HIBINO

which implies that

1 Rk
12,7, G (R >>|<0651'"'L”“Z( )57, k/ Trif
0

Rk+1

=yttt Z < ) §n1 . (k =t

On Ir(z,n,Gy(R)): By the assumption of the induction, we have

‘{Dn(xv (‘77| -R+ Rl)ei arg(n), G(|n|—R+R1)ei arg(n) (Rl))|
n k
Sl —51R 61 Ry n)y 1 Ry
= Gerfe et kZ_()(k:)é;‘—k ER

which implies that

SR 1 RE
T, Gy ()] < Cre® e “Z<>ank/o R

k=0

Here it holds that

R R
RY d [1 R}
3.11 fi LdR / —— et b AR
( ) /06 %l 1= o iR 516 %l 1

= a k'
k

< ieélRR

T k!

Hence we obtain

S1lm| Fn+1 1 Rk
(L2 (2, n, Gy (R))| < Cre”ML Z GrFE R
k=0

Therefore it holds that

(@1 (2., Gy (R))]

e §0) e (et

- a1 )t e 5 () e
1 k=0 1

:CleéllnanH[” +Z{< )+ (Z)}6?+11k%+<5f11>!

o1 k=1

IN
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1 " /n+1 1 Rk Rl
= Cehinlpntt )~ E [ S T S
1e st - ko) srtick gl TS

k=1

n+1 k

n+1 1 R

Cyehinlpntl E ( )7_
n+1—k 17

P k Y k!

which implies the lemma for n 4+ 1. The proof is completed. O

§4. The Proof of Theorem 1.2 (Case (2))
In Case (2) (b =0 and d # 0), the equation (2.5) is written as follows:

{(1+dn)Dy +aDy}v(z,n) = —cD ' Dyv(a,n) + h(z,n),
v(z,0) = f(z,0)

We will prove that the solution v(z,n) of (4.1) satisfies the condition (BS)
in Theorem 2.1. First, we remark that in general the solution w(z,n) of the

(4.1)

initial value problem of the following first order linear partial differential equa-

tion

(4.2) {(1 +dn)D, + aD,}w(x,n) = k(z,n),
w(z,0) =1(z)

is given by

(4.3) wa,n) =1 (2= log(1 + d))

K a 1+dp 1
k(z—21 t dt.
+/0 (x d0g1+dt’>1+dt

Proof of the theorem. We assume that ¢ # 0. The equation (4.1) is
rewritten as follows:

(D D Joln) = = [ oo, s)ds + bz,
v(z,0) = f(z,0).

Let us transform (4.4) into the integral equation. It follows from (4.3) that
the equation (4.4) is equivalent to the following equation:

a K a 1+dp 1
- — Zlog(1 +d hixz—2S1 t dt
v(x,n) f(x 3 og(1+ 77)70>+/0 (x o8 T > T

nort a. 1+dny 1
- =2 : dsdt.
C/O/O”<x 4% 1T ra 5>1+dt5

(4.4)
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Here we remark that

a 1+dn
- dsdt
/,/ ( a8 T )1+dt$

1—|—d77
dtd
1 rat )1+m y

a
d
1

— { < _ +—d77,3)}dtds

0 a 1+dt

1+dn

:—/ @ﬂﬁ—i/v<—ib + >ﬁ

a Jo a Jo d dt

Therefore we know that (4.4) is equivalent to the following integral equation:

— xr —

a
(4.5)  wv(x,m)=f (x —3 log(1 + dn), 0)
i a 1+dn 1
hlz— =1 t dt
+A CU d0g1+&’>1+dt

c [" a 1+4+dn c [7
— — =1 t]dt—— t)dt.
+a/01}($ d0g1—|—dt7> a/O U(l‘,)

In order to prove that the solution v(x,n) of (4.5) satisfies the condition

(BS), we employ the iteration method. Let us define {v,(z,n)}52, as follows:

B a n a 1+4dp 1
volz,n) = f (x - alog(l +d17),0> +/ h <x— alog ,t> 1+dtdt'

0 1+dt
For n > 0,
(4.6)
c [" a 1+dn c [7
Un 1(x,7]):v0(x,n)—|——/ Up (x——log ,t) dt——/ vp (x, t)dt.
+ a Jo d 1+dt a Jo

Next we put wo(z, n) := vo(x,n) and wy, (z,n) = vy (x,n) —vp_1(z,n) forn > 1,
and we define @, (z,n,t) by

(4.7 Wy (z,m,t) == wy (x 3 log

Definition 4.1.  For n € C, we define a function CNJ,,(T) by

a et arg(n) c
") = T e 7€
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and put _ -
Gy :={Gy(R) € C;0< R < [n]},
G = Gy (U-[0, [n])-

Now let us take a monotonically decreasing positive sequence {e,}22,
satisfying (3.8). Furthermore let us take K > 1 so that

(48) 41 ‘ 1 '__ 1

<
1+|n — [1+dy 1+ |n|’

for n € E4 (0, p). Then we obtain the following lemma:

Lemma 4.1.  w,(z,n,t) is continued analytically to {(x,n,t) € C?;|z|
<, € EL(0,p— > o), t € Gy} Furthermore on {(z,n,t) € C3;|z| <
r,n€Ey(0,p—377 o), t € én} we have the following estimate: For some

positive constants C1 and 61,
(4.9)

~ ~ K 1 Z" n\_ 1 (1+n)*
< 61"’7' 3 n__ - .
‘wn(xvnaGn(R)” — 016 (L ) (1 + |77‘ _ R)n = <k> 517/—16 k!

If we admit Lemma 4.1, the theorem is proved similarly to Case (1). O

Proof of Lemma 4.1. Tt is proved by the induction. We omit the proof for
n = 0, since it is proved directly by using the explicit expression of wy(x,n,t)
as mentioned in the proof of Lemma 3.1. Let us assume that the lemma is
proved up to n. Since {wy,(z,n)}52, is determined by

(4.10)

_c [ a 1+dn c [7

we have

~ a 1+dn
n ) 7t: n - =1 >t

c/t a, 1+dn . 1+ dt d
= — n x—— PR — —’
aty 4%®Trat a®1ras®)”

c [* a 1+dn
- = n|x——=log—— s |d
a/ow (x dogl—i—dt 3) s
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—E/tw x—glows ds
Tal, d%1+ds’
_E/tw x—ilo Ltdyltds s | ds
N %\ Trar1+ds)”

C

t t
¢ / o, 5)ds — & / Bo(@,C(n, 1, 5), 5)ds
0 a Jo

a
= Il(l',’l’ht) + 12(337777t)7
where ((n,t,s) is defined by
(14+dn)(1 +ds)
1+4dt
Let us prove that each I;(x,n,t) is well-defined on {(z,7n,t) € C?;|z| <
r,me EL(0,p _~Z;:ol ), t€ Gy} We put t = Gy(7) (1 € Ue,1 [0, [n]])-
On I(z,n,Gy(7)): It is clear that n € E,(6,p — Z?iol gj) C Ex(0,p—
> i—0€j)- By taking an integral path as

=1+d¢(n,t,s).

~ oetarg(n)
8(0) = CGalo) = T g = oy eramemm

it holds that s(o) € G;**' C éf{b Hence wy,(x,n, s(0)) is well-defined and

I (z,n,Gy(7)) is well-defined.

On Iy(x,n,Gy(7)): By taking an integral path as

(0 €10,7)),

et are(n)
O = T e
we have ((n,Gy(7),5(0)) € E+(0,p— > i_o¢;) and s(0) € Gzz;lgn(r)7s(o)) C

éi? &) 0e))’ Hence @n(m,n—én(T)—i-s(a),s(a)) is well-defined and I(z, 7,
_C(mGn(7),s(a

Gy (7)) is well-defined.

Therefore wy11(x,n,t) is well-defined and holomorphic on {(z,n,t) €
C3lz| <r, me E(0,p— Z;L;Lol g;), t € Gy"*'}. Moreover on {(z,n,t) €
C3lz| <r, ne Ey(0,p— Z;’iol gj), t € é,,} we have the following represen-
tations:

(0 €10,7)),

R 1 d i arg(n
I G R _ — n 5 ,G ]i - dlz ]
1(377777 77( )) / w (37 n 77( 1)){1 d(|77‘ Rl)ezarg(n)}Q 1

~ c 1
Ir(z,n, Gy(R)) = al+ d(|n| — R)eiars(n)

R
) / Wn (@, (|| = R+ Ry)e e,
0

G(|77|*R+R1)ei arg(n) (Rl))ei arg(n)de.
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Let us estimate each I;(z, 7, én (R)).
On I1(z,n,Gy(R)): It follows from the assumption of the induction that

o g 1+ ln)*
< Oy bl ([ E3)n —
(. Go(R))| < Cue™ (L) e Z() R

which implies that
‘Il (SE, , éﬂ(R))|

1
(14 [n| = Ry)™

(L+n)* 5 14|
X K dR
Z()w k! A+l -R)?

— 01651\77\(LK3)71+1
1+ ‘7]|)k+1 /R 1
X dR
Z( )5“ R Sy =Ry

R
< L/ CretM(LE3)

1 (T4 phr+t 1 1
< Cre (LK)
- € ( kZO & k k! n+1(1+|n — R)nt!
(1 + [np)*+!
< C S1m| LKS n+1 )
>~ 1€ ( ) (1_|_|,r]‘ n+1 Z 671 k k_|_1)

On Ir(x,n, én(R)): By the assumption of the induction, we have

|@n (@, (In] = R+ R1)e ™8, G gy pyyeinreon (R1))]
1
(I+nl— R+ Ry — Ry)"”

(14 || = R+ Ry)*

< 01651 ‘n‘e—élRe(SlRl (LKS)n

1
— Cleél‘n‘e—élRe(SlRl LK3 n
R I O
” (14| — R+ Rk
k=0
which implies that
|12(x7naé77(R))|
1
< LK* C 61‘7]‘ -0 R 51R1 LK3
< MR- / wete ) =Ry
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- (14 |n| — R+ Ry)*
=0

1
(1 +[n| = R)"*

< 01651\77\ (LK3)n+1

n 1
k) gnk
Here it holds that

R k
1 —+ — R+ R
(4.11) / e‘isl( i - ) dR;
0

k!

x
=
HM:
o

!

:/Ri ie51R1 (1+‘77|_R+Rl)de1
0 dR1 51 k'

R
< [1 svr, 1+ [0l = R+R1)k]
Ri=0

01 k!

1 (i)
— 0 k!

Hence we obtain

| Ia(a,n, Gy (R))|

R k
e—élR/ (o1 B (1+1n] — R+ Ry) dR,.
0

< Cye® (LK)

T L (1)

Therefore it holds that

(@1 (2,7, Gy (R))]

< 01651\77\(LK3)71+1 1

(1 +[n| = R)»*

~(m\ 1 () & (1+1nD
X{};)(k)éf"“ (k+ 1) +Z 5n+1k k!

=0

1

- C 61|m| LK3 n+1
S Gy T

(1+ )"

k!

]

n+1 n
n 1 (14" n\ 1 (14"
8 {/; (k - 1) onti=k okl * I;) L e

1
(1 +[n| = R)»*

Cye M(LE? )

[ B0+ () et
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n+1
1 n+1 1 (1+|n)*
= Cre” (LKA ( ) - :
(1+ ol = R)"+1 ,;) ko) ontizk ol
which implies the lemma for n 4+ 1. The proof is completed. O

§5. The Proof of Theorem 1.2 (Case (3))
In Case (3) (b # 0 and d = 0), the equation (2.5) is written as follows:

{Dy, + (a+bz)D,}o(x,n) = —cD; ' Dyv(x,n) + hz,n),
v(z,0) = f(z,0).

We will prove that the solution v(z,n) of (5.1) satisfies the condition (BS).
First, we remark that the solution w(x,n) of the initial value problem of the

(5.1)

following first order linear partial differential equation

{D,, + (a + bz) D, }w(z,n) = k(z,n),
w(z,0) = 1(x)

(5.2)

is given by

(5.3)

w(z,n) =1 ((% +x> e P — %) +/nk ((% +x) e POt _ %,t) dt.
0

Proof of the theorem. We assume that ¢ # 0. Therefore we remark that
R(—be?) > 0 by the assumption (1.12). The equation (5.1) is rewritten as
follows:

(5.4) {D,, + (a+bz)D;}v(z,n) = —C/O vy (z, 8)ds + h(x,n),
v(z,0) = f(z,0).

Let us transform (5.4) into the integral equation. It follows from (5.3) that
the equation (5.4) is equivalent to the following equation:

a1 ()= 30) [(0((F o) o0 E)

— c/n /tvgg ((% +x) e P1—t) _ %,s) dsdt.
o Jo



598 MasAk1 HIBINO

Here we remark that

/77 /t Vg ((% —i—x) e Pt _ %,3) dsdt
o Jo
= /77 /nvgg 2 +x eib("*t) - %,s) dtds
- a—!—bx Je b"/ / —l—x) - %’S) dids
:am%?ﬁﬁqF”%«ﬁﬂﬂfw”—%ﬂﬂd
+ b/n e Pty ((% —|—x) e Pt _ %,3) dt}ds
= a—l—lb /77 v(x,t)dt — a—i—lbx /77 Pty ((% —|—x> e b=t _ %,t) dt
a—!—bx/ / t)v +:E> —bn=t) _ . s) dsdt.

Therefore we know that (5.4) is equivalent to the following integral equation:

(5.5)
o) =f ((F+z)e™=2,0)+ /Onh ((F+a)eboo -2 1) ar
[ (-
0
a—:bx /77 v(x,t)dt

~b(n—t) _ &
a—l—bx/ / +x> b,s)dsdt.

Let us prove that the solution v(z,n) of (5.5) satisfies the condition (BS),
by using the iteration method. We define {v,(z,n)}52, as follows:

vo(w,n) = f ((% +x) e P %,0) + /Onh ((% —|—x) e Pt _ %,t) dt.

For n > 0,

(5.6)

_ [Tty (2 “bint) _ 2
vn+1(m,n)—v0(m,n)+a+bx/0 e U, ((b-i-x)e b,t) dt

c g d
- n 7t i
a—|—bx/0 vn(®,?)
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_ ) ~b(n-t) _ 2
a—|—bx/ / Un b—i—x)e b,s)dsdt.

Next, we put wo(x,n) := vo(z,n) and w, (2, 1) = v (x,n)—va—1(z,n) forn > 1,
and we define w, (x,n,t) by

(5.7) Wp(z,m,t) == wy ((% + x) e Pt _ %,t) .

Now let us take a monotonically decreasing positive sequence {e,}°2
satisfying (3.8). Furthermore let us take positive constants K and L so that

b
<L, sup ¢

5.8 su ebn <K, su
63 p e p || <

n€EL(6,p) |z|<r

a+ bx

(by the assumption %(—be?®) > 0 we can take such K). Then we obtain the
following lemma:

Lemma 5.1.  wy(x,n,t) is continued analytically to {(z,n,t) € C3; |z
<, € EL(0,p— 3 o), t € G} Furthermore on {(z,n,1) € C3;|z| <
r,neEL(0,p— Z?:o ), t € Gy} we have the following estimate: For some
positive constants C1 and 61,

(5.9) @ (r, (>>|<C‘”‘”‘LK"§ (.
9 [alen G ' 2 \k) 5 U T e ) R

If we admit Lemma 5.1, the theorem is proved similarly to the previous
cases. |

Proof of Lemma 5.1. Tt is proved by the induction. We omit the proof for
n = 0 by the same reason as before. Let us assume that the lemma is proved
up to n. Since {wy(z,1)}22, is determined by

(5.10)
< " b a “b(n—t) _ &
wn+1(37777)—a+bx/0 € Wn, (<b +.’IJ)€ b7t> dt
c n
_ a+bx/ wn(x, t)dt

_ ) E ~b(n-t) _ 2
a—|—bx/ / Wy, b—i—x)e b,s)dsdt7
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we have

Wyt1(2,1,t) = Wit ((% +x) e~ Pt _ %,t)

C

t
T Atz /0 ") @, (2,1, 1) dsy

c
a+ bz

be /75 /Sl eP=s1) (z,m — s1+ $2, $2)dsadsy
a + bfL' 0 0 " ’ ’

= I1(«’13,777t) - IQ(I,’/],If) - 13(5577%”-

Let us prove that each I;(x,n,t) is well-defined on {(z,7n,t) € C?;|z| <
ron € Er(0,p— Y500 €5), t € Gy} We put ¢ = Gy (7) (1 € U, [0, [nl]).

On I(z,n,Gy(7)): It is clear that n € E,(6,p — Z?iol gj) C Ex(0,p —
> i—0€j)- By taking an integral path as si(o1) = Gy(01) (o1 € [0,7]), it
holds that s1(01) € Gi"* C G5». Hence @y (x,7,s1(01)) is well-defined and
Ii(z,n,Gy(1)) is well-defined.

On Ir(z,n,G,(7)): By taking an integral path as si1(c1) = G, (01) (01 €
[0,7]), it holds that n — Gy (7) + s1(01) € E4(0,p — 377 _¢;) and s1(01) €
G;i+(j7n(r)+81(01) C GZTL—GT,(T)—i-sl(Ul)' Hence wy, (x,n — Gy(7) + s1(01), s1(01)) is
well-defined and I»(x,n, Gy (7)) is well-defined.

On I3(z,n,Gy(7)): By taking integral paths as si(o1) = Gy(01) (01 €
[0,7’]) and 82(0'2) = Gn(o'g) (0’2 S [0,01})7 it holds that n — 81(0'1) + 82(0'2) S
Ey(0,p =375 _¢5) and sz(02) € G;ifsll(gl)+sz(gz) C Gy (1) +52(02)"
Wy (2,1 — s1(01) + s2(02),52(02)) is well-defined and I3(x,n,Gy(7)) is well-
defined.

Therefore wy11(x,n,t) is well-defined and holomorphic on {(z,n,t) €
C3lz| <r, me E(0,p— Z;L;Lol ), t € Gy}, Moreover on {(x,n,t) €
C3lz| <r, ne Ey(0,p— Z;l:(} €j), t € Gy} we have the following represen-
tations:

Li(z,m, Gy (R))

R
aren /0 explb(ln] — Ra)e! 0], (z,m, Gy (R1))e' 5D d Ry,

(1, Gy ()
¢ ) i arg(n)
_ _ iarg(n
5z | el = Ryt )

X ﬁ;n(ma (‘77| - R+ Rl)ei arg(n), G(|77|7R+R1)ei arg(n) (Rl))ei arg(n)de,

¢
/ eb("_t)@n(m, n—1t+s1,51)ds1
0

Hence
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I3(z,n, Gy(

Rl (
— za.rg,n
aHm// explbi(ln] — R)et =)
X W (x, (In] — Ry + Ro)e' 28l

G(‘n‘,R1+Rz)ei arg(n) (Rg)){ei arg(n) }2dR2dR1.

Let us estimate each I;(z,n, G,(R)).
On I1(z,n,Gy(R)): It follows from the assumption of the induction that

(@ (7, Gy (R ))|<ce51\ﬂ\(LK)nzn: my_L (1, L) R
n\, 7, Gy L1 >~ L1 k — (51 R

n—k
k=0 51

which implies that

1 1 RF
(2,1, Gy(R))| < Cre®I (LK) ”HZ( )§n R <1+E> / R
0

" 1 1 k Rk+1
=Gien (LK) HZ( )an k(”ﬁ) e

On Ir(z,n,Gy,(R)): By the assumption of the induction, we have

‘ﬁ;n(m7 (|”7‘ - R+ Rl)ei arg(n)7G(|n|fR+R1)e'i arg(n) (Rl))|
n k pk
Silnl —61 R &1 R n ny 1 1\" Ry
s G e LK) Z<k)§""“ <1+51 R
k=0 1
which implies that
|12('r17]7G77(R))|

< 01651\77\ LK) n+1 Z
k=

k R k

n 1 —511%/ 51 my
— —dR
0 <k) 5“ k ( 51) ‘ 0 ‘ k! '

51n) +1n n 1 kRk
< G (L) () +1k<1+—> -
n |

P k) o} 01 k!

(see (3.11)).
On I3(x,n,Gy(R)): The assumption of the induction implies that

|@n (@, (In] = Ry + Ra)e' ™, G 1y g, 4 y)eiansen (R2))|

" /m\ 1 1\" Rk
< 01651‘77‘6*511{16511{2 (LK)n Z (k> W (1 + 5_) k_'2
1 1 :

k=0
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Hence we obtain that

I3 (2,1, Gy (R))|

k
< Cre® (LK) § ( >5n1 - (1 + %)
1

k=0

R Ry R
X Pl e B2 22 R0 d R,
0 0 k'

1 1\* [ RE
< e (LK)™ Z ( >W (1 + a) / k'l dR; (see (3.11))
0

Rk+1

n k
n 1 1
_Cleéllnl(LK +1Z( >5n+1 - (14_5) (k+1)[‘

Therefore we have

|{Dn+1(za ;s GH(R))|

< Cre (LK) x {]:0 (Z) 5;% (1 ’ %)k %

g (0 5) s O (42) w5
~awmure {327 ) (e )
L= (05) T L ()= ()

1 " RE 1\" Rnt!
— 51 n+1
= Cre®IM(LK)"F x{ —+ E_lA(n’k’gl)ﬁJr(HE) —

_|_

_|_

o : (n+1)!
n RTL+1
[CEEN e
where
n 1 1\**' /) 1 L)
A(n, k,6,) = prEs el grr (U,
(na 751) <k _ 1) 511-&-1—’@ < + (51) N <k> 5?+1_k < * 51)
X . # - l k—1
k—1 51L+2—k: (51 .
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Here it holds that

1 1\"! n n 1 n 1

Al 00 = G (”E> {(k— )+ (k) (”E) * (k—l)ﬁ}

IR AU A N A
_511-&-1—!@ 51 k

(Y1 (1 i
- k 51L+1—k 5
and

1\" R+l 1 1\" R+l 1\" Rrtt
<1+E> (n+1)!+5<1+5> (n+1)!_(1+a) (n+ 1)1

Therefore we obtain

n+1 k k
_ . n+1\ 1 1\"R
e G < Coet a3 (M) e (14 )
= 07 1 !

which implies the lemma for n 4+ 1. The proof is completed. O

§6. The Proof of Theorem 1.2 (Case (4))

Let us prove that the solution v(x,n) of (2.5) satisfies the condition (BS)
in Case (4) (b, d # 0). First, we remark that in general the solution w(x,n) of
the initial value problem of the following first order linear partial differential

equation
{(1+dn)D, + (a+ bx)D, }w(x,n) = k(z,n),
(6.1)
w(z,0) =1(z)
is given by

62)  wlem=1((F+a)Q+dp -2
: N —b/d
(@) () ) g

Proof of the theorem. Similarly to the previous cases, we assume that
¢ # 0. Therefore we remark that ®(—b/d) > —1 by the assumption (1.13).
The equation (2.5) is rewritten as follows:

{1 +dn)D, + (a+bz)Dgy}v(z,n) = —c /077 ve(x, 8)ds + h(z,n),

v(z,0) = f(x,0).

(6.3)
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Furthermore we can see that (6.3) is equivalent to the following integral

equation in a similar way to the previous cases:
(6.4)

a a
v(l‘,n):f((g )(1+dn b/d—g,0>
" a 1+dp\ ™ 1
+/0 h((B <1+dt> ira®
+%<E+x)i (1 + di)P/d
" _ 1+dn by
14+de)y~dy [ (2 — =, t|dt
X/O( +df) U<<b+x> T+dt b’
a -1 7
(E + x) /0 v(z, t)dt
-1 n t
—c(3+x> (1+dn)b/d/ /(1+dt)*b/d
b 0 0
a 14+dn by
= — =, s | ——dsdt.
XU<<b+x><1+dt> b’ dt s

We prove that the solution v(z,n) of (6.4) satisfies the condition (BS) b
using the iteration method. Let us define {v,(z,7n)}52, as follows:

volz,n)=f ((% —Hc) (1+ d77)_b/d — %,0)

oTlo

For n >0,

(6.5)
Un-‘rl (.’17, T]) = o (.’17, T])

+= (T + x)fl (1 + dn)P/d

b
" 1+dp by
1+ dt)y~/d, | (2 — =, t|dt
X/O( ) ((b”) 1+ dt b’

- % (% +x>_1 /Onfun(;v,t)dt

-1 n i
- c<i+x) (1+dn)b/d/ /(1+dt)—b/d
b 0 0
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a 1+dny by 1
L (2 2 dsdt.
X ((b+x><1+dt> ) Tra®

Next we put wo(x,7) = vo(2,1) and wn (2, 1) = vo(2,7) —vp_1(z,n) forn > 1,
and we define w, (x,n,t) by

_ a 1+dp\ ™" a
(6.6) (1, 8) = <<B+x)(1+dt) ')

Now let us define 0 < p <1 by

{o (if R(=b/d) > 0)
p =

(6.7) .
R(Mb/d) (f 0> R(=b/d) > —-1),

and let us take a monotonically decreasing positive sequence {e, }22 , satisfying
(3.8). Furthermore we take K > 1 so that (4.8) holds for n € E; (6, p), and we
take positive constants L and M so that

(6.8) |(1+dn)™ 4 < L1+ |n])”
for n € EL (60, p) and

c/a -1
5 (5+)

Then we obtain the following lemma:

(6.9) sup

x| <r

< M, sup
| <7

< M.

(5+e)

Lemma 6.1.  w,(z,n,t) is continued analytically to {(z,n,t) € C3;|x|
<r,neEi(0,p— Z?:o gj), t € Gir}. Furthermore on {(z,n,t) € C3;|z| <
r,neEL(0,p— Z?:o gj), t € én} we have the following estimate: For some

positive constants C1 and 61,

1
(1+[n| = R)rt=w)

SO

If we admit Lemma 6.1, the theorem is proved similarly to the previous

(6.10) [@n (2,1, Gy(R))| < Cre M (M LI

cases. O

Proof of Lemma 6.1. Tt is proved by the induction. We omit the proof for
n = 0. Let us assume that the lemma is proved up to n. Since {wy,(x, 1)},
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is determined by
(6.11)

c/a -1
W1 (z,n) = 5 (B +x> (14 dn)>/?

n —b/d
—b/d i 1+dn _ E
></0(1+dt) w"<<b+x)(1+dt b’t dt

c/a -1
5 (B +$> /0 wy, (z,t)dt

a -t b/d nort —b/d
—c<—+x> (1+dn) / /(1—|—dt)

b o Jo

a 1+dp\ "¢ a 1
an<<g+x)<1+dt) EENL 1+dtd$dt’

we have

Wn1(z,m,t)

B a 1+dn by
—wwiag+@(1+a) Tt

1 t
(1+ dn)b/d / (1+ dsl)_b/dﬁn(:c, 7, 81)ds1
0

I
o]
~

a
5 +e)
—1 t
_ ¢ (E—l-x) (1—|—d77)b/d/ (1—|—dt)*b/d@n(z,C(n,t,sl),sl)dsl
b \b o

a -1 t S1 _
—c (— + x) (1+ dn)b/d/ / (1+ dsl)_b/dwn(m,go(n, 51, 52), 52)
b o Jo

d82d81

X
1+ dsy

= Il(xv’r]at) - IQ(Iv’r]at) - 13('r17]7t)a
where ((n,t,s1) and @(n, s1, s2) are defined by

(1+dn)(1+4dsy)

=1+d t
1+dt =+ C(’I’}, 751)

and
(14 dn)(1 + ds2)

=1+d .
1+d51 + ‘P(n731>31)
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Let us prove that each I;(x,7,t) is well-defined on {(x,n,t) € C3;|z| <
ron€Ep(0,p— Y500 e)), t € Gy} We put t = Gy (7) (7 € U, [0, nl]).

On Il(:c,n,én(T)): It is clear that n € E,(6,p — Z?iol gj) C Ex(0,p—
> i €j)- By taking an integral path as

e B C,leiarg;(n)
31(0'1) = Gn(ffl) 71 +d(|77| _ Ul)eiarg(n)

(01 €[0,7]),

it holds that s, (01) € Gy"** C éf," Hence w,, (x,n, s1(01)) is well-defined and

we have the well-definedness for I (z,n, G, (7)).

On Iy(z,n,Gy,(7)): By taking an integral path as

o et ars(n)

L+ d(jn] - r)ererst

81(0'1) (Ul € [0,7’]),

we have

(0, Gy(7)51(01)) € By (0,p— g &) and

s1(o1) € Gl CG o .
C(m,Gn(7),51(a1)) ¢(m,Gn(7),51(a1))

Hence wy(z,{(n, Gy(T),s1(01)), s1(01)) is well-defined and I>(z,n, Gy,(7)) is
well-defined.
On I3(x,n,Gy(7)): By taking integral paths as

~ oy et are(m

si(o1) = Gy(or) = T (] = on) it (o1 €[0,7])

and
et 218(n

T (] = on)eerem

82(0’2)

(02 € [0,01]),

it holds that

¢(n,51(01), 52(02)) € By (9,0— >0 53‘) and

82(0'2) S éin+1 - é

€n
p(n,51(01),82(02)) w(n,s1(01),s2(02))"

Hence wy,(x, ¢(n,s1(01), s2(02)), s2(02)) is well-defined and Ig(m,mén(T)) is
well-defined.
Therefore Wy41(x,n,t) is well-defined and holomorphic on {(z,n,1)

S
Clz| <r, ne EL(0,p— Z;L;Lol g;), t € éf,”“}. Moreover on {(z,n,t) €
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C3lz| <r, ne EL(0,p— Z;’i& gj), t € én} we have the following represen-
tations:

~ c/a -1 (R o _ ~
Il (337777 GW(R)) = E (B + .’L') A {1 + d(|77‘ - Rl)eldrg(n)}b/dwn(x7n7 Gn(Rl))

y (1 + dn)e?2re(n)
{1+ d(n| — Ry)eteretm}?

dRh

~ c/a -1 i are
L(a,n.Gy(R) = T (T +a)  {L+d(n| = R)e e}/

R
. /0 W (@, (In] = R+ R)e" 8, G 1y gyyesorson (R1)

piarg(n)

T4 d(n] - Ryeiosm

dR1,
_ a 1 R Ry )
Blo. Gy ) =c (5 +0) " [ [ dln] - Ryt
b 0 0
X {Dn(xv (‘77| - R+ R2)ei arg(n)’ é(\ﬁ\—Pq-‘rRz)ei arg(n) (RQ))
iarg(n)12
o fetye
{14+ d(|n] = Ry)etars(m}

SdR2dR,

Let us estimate each I;(z,n, G,(R)).

On I(z,n,Gy(R)): It follows from the assumption of the induction that

1
(+ Tl = Ry 07

SO

(@ (2,1, Gy (R1))| < Cre I (MLE?)

which implies that

111 (2, m, Gy (R))]|

cecmnr £ 0) G (o))

k=0

R 1
dR
/ (14 [ = Ry)"G=pr+2=p

2 1 LA (1 g
< Gyl (LR (”) {_ (1 + _)} A+ ™"
! ( ) l;) k) & 1-p kN1 — p)k
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1 1
DA =p) O+ n] - RO
1
(1+ [n[ — R D0-7)

SOECSH) wRS

1
T+ [o] = R0

S ECS))

On Iy(x,n, én(R)): The assumption of the induction implies that

S 01651 || (MLK3)’!L+1

= Ce” M (MLE?)" !

|117n(£t, (|7)\ — R+ Rl)ei arg(n) é(\vy\—R-{-Rl)ei arg(n) (Rl))|

S 01651|77| -0 R 51R1 (MLKS)

1+ |T]‘ R+R1 Rl)n(lfp)

(
SOECS)) ”L’h-R?R”

_ Cl eéllnle—élR 61 Ry (MLK3)

(1+ In\ — R)r(1-p)

OG0

Hence we obtain that

\12(3%777 én(R)H

1
(L o = RYT+00-7)

— (n 1 1 nik—éR sur, L+l — R+ Ry)*
JR— - 1 11 d
,;@{6 (”1—p)} ‘ / Hi—pr

1
T+ [o] = R0

SO R

(see (4.11)).

< C1e "M (MLK?)"(MLK)

S 01651‘77‘ (MLK3)’!L+1
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On I5(x,n, én(R)): By the assumption of the induction, we have

[Wn (2, (0| — R1 + RQ)ei arg(ﬂ), é(‘n‘_Rl_;'_Rz)eiarg(n) (Ry1))]
1
(1+|n| — Ry + Ry — Ry)"(1-P)

O Cert) L

1
(14 |n| = Ry)n(1—»)

EOH )

which implies that

< 01651\77\67511{1 651R2 (MLKg)n

= Cleél‘n‘e_élRl eéle (MLK?))TL

|I3(x,m, Gy (R))]

n n—k
< ¢ (M LK) (MLK?) <Z) {% <1 . 1 )}
0 1 —-D

k=

R’ 1 Ry
X / e 91k / ed1 Rz
o (14 |n| = Ry)n(-p)+2-p .

(1 + |’r]‘ - Rl + RQ)k
R p)F

< Oyt (M LK) Xn: (Z) {51 (1 + 1%) }n_k 51_1%

k=0

dRydRy

R
1
X/o A5 o= Ryyrimrep i (see (411))

oo S0 (o) i

1 1
A DI —p) L+ o] — B HEP)
1
(1+ |n| — R)(n+D-p)

SO (5 sy

< Cre (M LE®)" !
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Therefore we have

|@n+1(l‘, m, éﬂ(R))l

< Cleél|n|(MLK3)n+1 1

(1+ |n| — R)(n+D(A-p)

(S Gty
EO ) ) ]

1
(T+ ol = BE00—7)

N
BB R

1
(T+ Il = RY#007)

T (o)) e

S OHE )

1
(L ol = R0

S(OEESHE W

k=0

= Cre (M LK)

= Cre (M LK)

_

= Cre (M LK)

which implies the lemma for n 4+ 1. The proof is completed. O

87. Some Remarks

In Cases (3) and (4), we assumed the additional conditions (1.12) and
(1.13), respectively. In this section, we consider the case where these conditions
are removed.
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In Case (3). We remove the condition (1.12). Therefore R(—be®) < 0
and ¢ # 0. The formal Borel transform v(z,n) of the formal solution satisfies
the integral equation (5.5). For the sake of simplicity, we assume f(x,y) = f(z)
(therefore h(xz,n) = 0), and consider the equation obtained by removing the
fourth and fifth terms in the right hand side of (5.5):

(1) wv(z,y)=f ((% + x) e P — %)

s (G =)

This integral equation is equivalent to the initial value problem of the following

first order linear partial differential equation:

(7.2) {D,, + (a +bz)D}v(z,n) = oy bxv(m,n)7
v(z,0) = f(x).
Hence we can solve this equation explicitly as
_ a —by _ & ¢ bn _
(7.3) v(z,n) = f ((b —|—x> 2 b) X exp [b(a o7 (e 1)

Therefore if R(—be®) < 0 and ¢ # 0, this v(x,n) does not have the exponential
growth estimate. It has a growth estimate of the form exp[deP"!] with p =
R(be'?) > 0.

By the above argument, it seems that the solution v(z,n) of the original
equation (5.5) may not satisfy the condition (BS) and that the formal solution
u(z,y) may not be Borel summable unless (1.12) is satisfied.

In Case (4). We remove the condition (1.13). Therefore £(—b/d) < —1
and ¢ # 0. The formal Borel transform v(z,n) of the formal solution satisfies the
integral equation (6.4). We assume f(z,y) = f(z) and consider the equation
which is obtained in a similar manner to Case (3):

(7.4)

K _ 1+dn by
14+ dt) >y [ (2 — — ] dt.
X/O( +dt) “((b“”) T+dt b’

This equation is equivalent to the following initial value problem:
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(4D, + (ot b) Dol ) = LD

v(z,0) = f(x).

First we assume b # d and solve this equation. We can obtain the explicit form

(7.5) v(w,n),

of the solution as follows:

(7.6) o(z,n) = f ((% + x) (14 dn)~>/4 — %)

o | (0 a0 = (1 a.

Therefore if R(—b/d) < —1, this v(z,n) has a growth order of the form
exp(d]n|P) with p = R(b/d) > 1 and does not satisfy the condition (BS).

Next we consider the case R(—b/d) = —1. Let us assume, for example,
b = d. Then we can solve the equation (7.5) explicitly as

(7.7)

o(z,n) = f ((% +x> (1+bny)~t = %) X exp [%ﬁ(l + bn) log(1 + bn) | .

Therefore, in this case also, this v(x,7n) does not have the exponential growth
estimate.

By the above argument, if we remove the condition (1.13), it seems that
the solution v(z,n) of the original equation (6.4) may not satisfy the condition
(BS) and that the formal solution u(z,y) may not be Borel summable.
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