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Abstract

In this project we look at the general theory of asymptotic power series and how they play a crucial
role in solving ordinary differential equations (ODEs). In particular, we prove a theorem about a
class of ODEs that have a solution with an asymptotic power series defined in some sector. Later
we extend to hyperasymptotic power series and look at an example with a Riccati equation which
involves the Airy function’s asymptotics.
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Chapter 1

Introduction

When solving ordinary differential equations (ODEs) it is common to have the solutions in terms of
series expansions. Sometimes these expansions converge but there are cases where they diverge.
This may seem useless to quote Niels Abel, “divergent series are the invention of the devil and it
is a shame to base on them any demonstration whatsoever.” However these divergent series can
be useful, for instance they can approximate solutions to an ODE in a certain sector. Also, such
series can be truncated to a finite number of terms and approximate certain quantities with less
computation than their respective convergent series. These divergent series have uses both on the
practical and theoretical level.

The main part of this project involves a theorem (Theorem 3.1.1) that looks at a general class of
ODEs which admit an asymptotic power series. Then there exists an actual solution with this series
in some sector. The proof of this theorem is outlined in this project in detail and a different approach
is taken compare to the work of Wasow (1965). Later we extend to hyperasymptotic power series
and original work is done by look at an example with a Riccati equation that uses the Airy function’s
asymptotics.

Chapter overviews

For Chapter 2 we talk about asymptotic power series in general, by defining what they are and
exploring some of their properties. We will see what operations can be done on them through
various theorems.

For Chapter 3 this is the core of the project, where we prove Theorem 3.1.1.

For Chapter 4, we look beyond standard asymptotic power series by looking at hyperasymptotic
power series. We look at an original piece of work on a Riccati equation that can be solved in terms
of the Airy equation.



Chapter 2

Theory of Asymptotic Power Series

2.1 Definition of an asymptotic power series

Definition 2.1.1. Let the function f(x) be defined in a point-set S of the complex x-plane having
x =0 as an accumulation point. The power series

is said to represent f(x) asymptotically as x — 0 in S, if

=™ [f(x)—ZarxT] —0,Vm>0asz— 0 in S. (2.1)
r=0

Then -
flx) ~ Zawc", resS, x—0.
r=0

An alternative definition is

m

f(z)= Zarxr +o(z™),YVm>0asx — 0 in S, (2.2)
r=0

then
[ee]
f(x) ~ Zarxr, x€eS, xz—0.
r=0

Following this the coefficients are defined as

lim f(z) = ag, (2.3)
z—0
m—1

: —-m _ r| —

ili%m lf(x) Zoarxl A, Ym >0,z € S (2.4)



Unlike convergent power series where a series converges for any fixed value of  in the limit m — oo,
asymptotic power series do not have to converge and generally diverge. They are useful when
truncated to a finite number of terms (fixed m) for a value of z towards a limit L (x — L). This
provides benefits in approximating a function or a solution to an equation. Typically the best
approximation is given by one where the relative error is the smallest from the actual function. It
can often require less computation to achieve the same error bound than a convergent series.

2.2 Examples

There are numerous examples of asymptotic power series expansions, each having very useful features
in many applications. Below are a few notable ones [Olver (1997)].

e Exponential Integral Ei(x)
T oo
Ei(z) = / elt=ldt ~ e” Zr!x_(rﬂ), <0,z eR.
-0 r=0

The function has many applications including time-dependent heat transfer and solutions to
the 1D neutron transport equation.

e Error function and its complement, erf(x) and erfc(x)
o0

e ad IELL

2 ¥ 1
erf(z) = ﬁ/o et at, erfc(z) = 1—erf(z) ~ T

The functions are useful in probability and thermodynamics.

r=1

e Logarithmic Integral Li(x)

T dt = 7!
I(CL') /0 Int x;:o: (ln 1‘)”‘1’ r#1,x€eR,

where the function itself is a very good approximation for the prime-counting function.

2.3 Properties

Now we shall look at some properties of asymptotic power series, including their representation of
functions, linear combinations of different series and their analytical properties. First, we define
a region on the complex plane that we will use for subsequent work in this project unless defined
otherwise.

Dc_aﬁnition 2.3.1. The sector S? is a set of points on the complex plane z, where z = {z | z =
re? 0 <r < oo,a < 0 < B, where r,a, B € R}. The sector S has boundary rays at o and 3. (See
Figure 2.1 for an example)



Figure 2.1: An example S? with vertex at O

2.3.1 Algebraic properties

Theorem 2.3.1. A function f(x) can have at most one asymptotic series representation

o0
g arx’,
r=0

as x — 0 in a given set S,

Proof. From equations (2.3) and (2.4), we see that each coefficient a,, ¥r > 0 has a limit represen-
tation which therefore defines a, uniquely.
O

However, the converse of this theorem is not true, i.e. a power series can never determine a unique
function which is asymptotic to it. For example, we look at the simple power series whose coefficients
are all zero and lies on the positive z-axis. Let two functions be f(z) = 0 and g(z) = e o , we
see that as x — 0 both are asymptotic to 0 in the sector S¢, where 0 < € << 1, but are not the
same function. Also if we look on the negative z-axis as * — 0 they each have radically different
asymptotic behaviour.

Asymptotic power series can also be term-wise added and multiplied by constants like formal power
series.

Theorem 2.3.2. For z € S2,x — 0, if m(x) = af(z) + Bg(x) with constants o, B, where

f(x)~ Y aa”,  glx)~ ) b,
r=0

r=0
then -
m(z) ~ Z(aaT + Bb)z".
r=0



Proof. We define two new functions with the constants « and
o0 o0
af(x) ~ Zaarxr, Bg(x) ~ Zﬂbrxr for z € S{f, x — 0.
r=0 r=0
Adding these functions together and their asymptotic power series expansions, the required result
is obtained. O

2.3.2 Analytic (differential) properties

Now we consider only analytic or holomorphic functions on S?, as we explore integration and
differentiation in the complex plane.

Theorem 2.3.3. If f(x) is holomorphic in the whole annular neighbourhood 0 < |z| < xy < 0o of
=0 and if

0o
f(x)NZarxr, .13-)0, va'rg'ra
r=0

then the series converges to f(x) in that neighbourhood.

Proof. From equation (2.3), we consider the origin as a removable singularity, i.e. we define f(0) =
ag, so the extended function f(z) is now holomorphic at z = 0. Hence there exists a convergent
power series in |z| < . Now, we use Theorem 2.3.1 so the series is identically the same as

oo
g arx’”.
r=0

O

The idea that an asymptotic series for f(x) converges in a sector S?, does not mean the series
converges to f(x) anywhere. Unless S? is a whole annular neighbourhood of z = 0. For example,
the function e~ = is not zero anywhere yet its asymptotic expansion converges to zero, as z — 0 in
the right-hand plane.

We now prove an important theorem about the term-wise integration of such series but we will see
later term-wise differentiation does not work entirely in the same way.

Theorem 2.3.4. If f(x) is holomorphic in a sector S? then
f(z) ~ Zarxr, reSh
r=0

mmplies

x o
ar

t)dt ~ z" L
/0 Fd~3

through a path of integration that lies in S5.



Proof. From the definition of asymptotic series
f(z)= Z arz” + E(xz,m)z™, (2.5)
r=0
where

lim E(z,m) =0,z € S~.
z—0

We know that lim, .o f(z) , z € S? exists, so the integral from 0 to = of the function in equation
(2.5) also exists and is independent of the path in S2. We take this path to be a straight line
segment. As the function E(x, m) is holomorphic and tends to zero at the origin, E(x,m) is then
uniformly continuous on the closure of S?, provided F(z,m) is defined to be 0 at the origin. This
implies that the right-hand side of the integral

T 1
/ E(t,m)t"™dt = me/ E(tz,m)rdr ,t=712,0<7<1
0 0
tends to zero uniformly in S as x — 0. Finally we integrate (2.5) from 0 to z and we obtain the

required result. O

As mentioned earlier, there is not a completely analogous property for term-wise differentiation.
In general for functions with asymptotic power series that are restricted to a single ray or fixed
argument, then term-wise differentiation of the series does not work. For instance, let f(z) =
e~ /% cos(e!/*). For z > 0, we have f(x) ~ 0 as z — 0. However

f(x) = 27 2[e7 17 cos(e!/®) + sin(e!/®)]
does not have an asymptotic power series on the positive real axis, because

lim f/(x)

z—0

does not exist.

We now consider a theorem that uses the term-wise differentiation of asymptotic power series not
restricted to a single ray.

Theorem 2.3.5. If f(x) is holomorphic in a sector S defined by the inequalities 0 < |z| < zo <
00, O <argx < Oy, with 03 > 01 and if f(x) has an asymptotic expansion,

fl@)~> a2, z €S,
r=0

then
oo
f(z) ~ ZrarxT_l
r=0

in every proper sub-sector S* : 6, < 07 <argx < 65 < 6s.

Proof. By assumption the equation (2.5) is valid in S. We then differentiate

f(z) = Zrarxr_l +ma™  E(z,m) + 2™ E' (z,m). (2.6)
r=0



Now we denote by «, as a positive number so small that the circle C, of radius |z|a about z lies in S,
Vo € S*. Also let M (2, m) be the maximum of |E(x, m)| on C,. Then, since E(x,m) is holomorphic
on and inside the circle, we use Cauchy’s integral formula to bound E’'(x, m)

E(x,m) = i&é Mdy, E'(x,m) = 1 &ch Mdy,

- 2mi y— T 2mi L (y—x)?
1 E M 2
2r | Jo, (y— ) 2 (|x|ev)

dE(x,m) < M(:E,m) 27)
dx Ealed
Hence using (2.7) and equation (2.6)
m B N M(z,m)
/ _ . r—1 < m—1 E St R
() ;ra x < |z [m| (x,m)| + o ,
where this expression tends to zero as x — 0 in S*, obtaining the required result. O

2.3.3 Existence properties

Now we link asymptotic series to formal power series with some interesting theorems that will later
help out in the next chapter.

Theorem 2.3.6. If f(x) is holomorphic in the sector S2 and if all of the limits below exist

fr=1lim f(z) , r=0,1,..., (2.8)
7ed
then -
f(z) ~ Z %er. (2.9)
r=0 "

Note, if only a finite number m of limits exist of the form (2.8), then f(z) has an asymptotic
expansion of m terms. For example, f(x) = e* + 22 log(x) has the following asymptotic expansion

to four terms )

e +atlog(z) =1+ + % + E(z,2)z%.

Another important theorem discusses the use of formal power series and functions, similar to converse
Theorem 2.3.1.

Theorem 2.3.7. Corresponding to every formal power series

o0
g arx”
r=0

with every sector S2, 3 a function f(x) that is holomorphic in S? for |z| < x¢ (x¢ is any real
constant), such that

f(z) ~ Zarxr, ze S8
r=0

10



Chapter 3

Main Asymptotic Existence
Theorem

3.1 Theorem statement

The following theorem stated below (Theorem 3.1.1) looks at a general class of ODEs, where Theorem
3.1.1 says the ODE admits an asymptotic power series then there exists a solution to the ODE with
this series in some sector. The proof is based on the work of Wasow (1965), but will include more
detail and a different approach is taken.

Theorem 3.1.1. Let S be an open sector of the complex x-plane with a vertex at the origin O and

a positive central angle not exceeding q%, where q € Z. Let f(x,z) be an N-dimensional vector
function of x and an N-dimensional vector z with the following properties.

a x,z) 18 a polynomial in the components z; for z, where j = 1,2,..., N. The coefficients are
) poty P j J 2
also holomorphic in x in the region

0<zg<|z| <00, z€S and zg € R. (3.1)

(b) The coefficients of the polynomial f(x,z) have an asymptotic series expansion in powers of

x7! asx — oo, in S.

(c) Let fi(x,z) denotes the components of f(z,z) and the Jacobian matriz J (N x N matriz) have
components

Jip = lim 22| (3.2)

forj,k=1,2,...,N. Then all of J’s eigenvalues \;,j =1,2,..., N are non-zero.

(d) The differential equation
2y = f(2,) (3.3)

is formally satisfied by a power series of the form

y= ZyTx_r. (3.4)
r=1

11



Then there exists, for sufficiently large x in S, a solution for y = ¢(z) in the equation (3.3)
such that in every proper subsector of S,

o(z) ~ Zyrx_r , T — 00. (3.5)
r=1

3.2 Proof

We will only consider the case in which the eigenvalues of J (3.2) are distinct.

3.2.1 Transformation for the differential equation

We break down f defined Theorem 3.1.1 into its constant, linear and non-linear parts

[ on on ooon| ]
0z1 Ozo Ozn
fl(m70) o z=0 o z=0 o z=0
fa(z,0) oh %4 s O
a(z) = f(z,0) = ) , A(z) == L I 7 2o , (3.6)
fN (.’E, 0)
Ofn 9fn e, Ofa
0z1 Oz2 O0zn
L z2=0 z=0 z=0
g(x,2) = f(x,z) — a(x) — A(z)z (g contains all non-linear terms). (3.7)
The differential equation (3.3) becomes
vty = a(x) + A(z)y + g(2, ). (3-8)

From assumption (b) of Theorem 3.1.1, the coefficients of f(z, z) have asymptotic series expansions,
in particular the linear coefficients are expressed as

A(x) NZA,.Q:_T ,x— 00,2 €S
r=0

As x — oo for x € S, the nature of the solution for (3.8) is driven by the leading coefficient of A(x),
Ag. Without loss of generality we take Ay to be diagonal due to the following reasoning.

Let an invertible linear transformation be applied to the differential equation (3.8) with y = Kg. We
first define the diagonal N x N matrix containing all the eigenvalues in (3.2) as A = diag(A1, Ag, ..., An)
and K as the N x N matrix containing the corresponding eigenvectors vy, va, ..., Up,.

Applying these ideas below, as x — oo for z € S

2 1KYy = a(x) + (AO + Az 4 ) Ky+ g(z, Kg)
=2 = K ta(x) + K 'AgK§+ K 'g(x, Kj).

Let a(x) := K 'a(z), Ay := K 'AgK = A and §(z, Kj) := K 'g(x, Kj). This means we have
a differential equation after applying this linear transformation, which has the same form as the
original differential equation (3.8), just with Ay replaced by its diagonalisation Ag.

12



Now using Theorem 2.3.7, 3 a vector function ¢(z) which is holomorphic for |z| > z¢ in S such that
() ~ ZyTx_r , & — 00 in S. (3.9)
r=1

By constructing ¢(z) for a larger sector than S and applying Theorem 2.3.5, we deduce equation
(3.9) is term-wise differentiable in S.
Substituting

in the differential equation (3.8) gives

v = a(z) + A(@)u+ A)d(z) — 2~ 6(x) + g(,u+ 6(x)). (3.11)

Since the series (3.4) solves the differential equation (3.8) formally, we use this series with equation
(3.9) to define b(x)
b(z) := a(x) + A(x)p(x) + g(x, ¢(z)) — 27 (x),

where
bx) ~0,x—00,x €S (3.12)
Then equation (3.11) is written as
™ = b(zx) + A(x)u + g(z,u + d(x)) — g(z, (). (3.13)
Consider the Taylor series expansion of g(z,u + ¢(x))
9(x, u+ ¢(x)) — gz, p(x)) = A™(x)u + h(z, u), (3.14)

where h(z,u) is a non-linear polynomial in component of u; from j = 1,..., N and its coefficients
admits an asymptotic power series in 7!, as £ — oo in S.

We denote the components of g(z,u + ¢(z)) by g;(z,u + ¢(x)) for j = 1,...,N. Then we define
A*(z) as a N x N matrix with components

A (e = 20180+ 0()

d
- , (3.15)

u=0

for j,k=1,2,...,N. Looking at the asymptotic series for ¢(z) in equation (3.9) we see that

lim ¢(xz) =0, z€S,

Tr—r00

and as g(x, z) contains only non-linear terms of z, then %ﬁ’z) =0,Vj=1,...,N. Similarly in
2=0
equation (3.15)
9a.:
Jim <9a(wu+¢<x>> ) L ses,
T—300 ouy, I
SO
lim A*(z) =0,z € S.
Tr—r0o0

13



Now looking back at the transformed differential equation (3.13), we substitute the relevant expres-
sions from equation (3.14) and define a N x N matrix B(x) := A(x) + A*(z), to obtain

lim B(z)=A,zeS (3.16)
and
™% = b(z) + B(z)u + h(z,u). (3.17)

Theorem 3.1.1 will be proved by showing that this transformed differential equation (3.17) has a
solution where u(x) ~ 0, as © — oo, x € S.

3.2.2 Integral form of the differential equation

For the transformed differential equation (3.17), we will manipulate it to show u(z) ~ 0 and therefore
show that y ~ ¢(x),x — oco. This will require some bounds and estimates on functions in equation
(3.17) and having it in the integral form makes it easier to work with.

First, we express equation (3.17) as

7% = Au+ p(x,u), (3.18)
where
p(zr,u) =b(z) + (B(x) — N)u+ h(x,u). (3.19)

Here for large « and small u, p(x,u) << u, since b(z) ~ 0, B(z) — A — 0 for z — oo and h(x,u)
is a non-linear polynomial in u that tends to zero much more quickly than w. Also, note that if
p(z,u) =0, u =0 is a solution.

Variation of parameters method

We apply a standard method for solving linear ODEs called variation of parameters [Lakshmikan-
tham and Deo (1998)]. From equation (3.18) we first solve the homogeneous equation

ul

27 = Au, — = Ax?
u

Agdtl
= Inju| =
q+1

+ D, D is a constant

xdtl
éu—kexp[
qg+1

A ! : A
M(x) := ex

ug = kM (z), where k € R is a constant. (3.20)

Now we substitute u(x) = M (z)C(x) into the full equation (3.18) solving the inhomogeneous equa-
tion and use the fact M’ (x) = Az?M (z) to find C(x). So,

r M (z)C(2)] = 27 IM'(z)C(z) + 2~ M (x)C' () = AM (2)C(z) + p(z, u).
Now we rearrange for C’(z) and integrate with respect to t from a fixed point a to x

C'(x) = 2'M " (2)p(z, u),
Clz) = / "M ) p( u(t)) dt,

14



then the solution to the inhomogeneous equation is

Urg = /m M ()M~ () t0p(t, u(t)) dt. (3.21)

As u(z) is a N dimensional vector function, we have N scalar integrals. Instead of taking the same
path of integration for all of them, we shall choose individual paths «;(x),7 = 1,..., N which all
end at x. These paths will be defined in the next Section 3.2.3 and the set of all of them are denoted
by I'(z).

Then, we put this all together and substitute the constant £ = 0. Since when we construct the
estimates for u(z) later in this section, it is a difference of successive estimates so kM (z) in ug
(3.20) vanishes. So, we obtain

pdt1l g+l

u(x):UH‘FUIH:/ I+ 1

A] 1p(t, u(t)) dt. (3.22)
T'(z)

exp {
Integral operator form

Now we introduce the idea of a non-linear integral operator P, where P is the integral in equation
(3.22) acting on u. So we have

pdtl g+l

q+1

u(z) = P(u(z)) where Py(z) = /

A} tip(t,y(t)) dt. (3.23)
I'(z)

exp {

Our ultimate aim is to show equation (3.23) has a solution asymptotic to zero by using the method
of successive approximations, similar to finding a root for a function using the Newton-Raphson
method [Verbeke and Cools (1995)]. We define a sequence of vector functions, u,(x) for r =0,1,...,

ug = 0, upp1 = Py, 7 > 0. (3.24)

Also we look at the convergence of this sequence, which will be established by estimating the differ-
ences between successive approximations and it should tend to zero,

Up41 — Up = PUT - Pur—l- (325)

In the subsequent sections we will establish a suitable set for the paths of integration, I'(x) and some
inequalities to help us show the existence and convergence for the equation (3.23).

3.2.3 Paths of integration

Looking at the integral (3.22), in particular the exponential function, we choose paths of integration
v;(x), 5 =1,2,..., N such that along the paths the exponential function is bounded. To construct
this, we describe the plane of an auxiliary variable 7 from the ¢-plane as

T =t (3.26)
Then we let the image of x under this mapping be

£ =zt (3.27)

15



The image of the sector S of the t-plane is a sector €2 in the 7-plane, with the central angle < m,
matching the assumption that the central angle of S does not exceed ﬁ, where ¢ € Z* in Theorem
3.1.1. We consider 2N rays in the 7-plane along which Re(7);) = 0, for the eigenvalues \;,j =
1,2,..., N for the matrix A defined in Section 3.2.1. Without loss of generality, none of these rays
lie on the boundary of €.

We consider two classes of the eigenvalues \;, 7 =1,2,..., V.

1.
Re(T)A;) <0in Q,Vj=1,...,51, where 0 < j; <N (3.28)

Re(tAr) > 01in Q, Vj; < k < N or exactly one Ay where Re(tA;) =0 in Q (3.29)

Let & be a point on the bisector of  such that |&] > :cg+17 where zq is defined as indicated in
part a) of the Theorem 3.1.1 statement (3.1). Also, let Q* denote the closed sector with its vertex
at &1 and boundary rays parallel to 2. Therefore, Q* C Q and || > xg'H, 7 € Q. The paths are the
following in this region, where £ € Q*:

1. For eigenvalues in the first class (3.28), we let §,(&) be the directed segment from &; to &, where
Re(7);) decreases along this segment. The analogous path in the ¢-plane is v;(z) for j < ji.

2. For eigenvalues in the second class (3.29), Vj; < k < N we choose a ray [, from the origin into
) where Re(TAr) > 0. Let 05(€) be an infinite half-line in Q* that starts from infinity to &,
parallel to lj. Like the first path, Re(7A;) decreases along d;(£). Again, the analogous path
in the t-plane is v, (z) for k& > jj.

See Figure 3.1 and 3.2 below for an illustration of the paths in the ¢ and 7 planes.

+/
C/ﬁéwa/%w (=2

Figure 3.1: Paths in t-plane
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/

i
(. /)%M,é’) VVM (=¢

Figure 3.2: Paths in 7-plane

Note that, sector S* in the ¢-plane is analogous to Q*. So, S* C S and is bounded by two curves
1

meeting at 1 = "' with boundary rays of S as asymptotes (see Figure 3.1). This implies that S*

contains all the points at a sufficiently large distance from the origin of any closed subsector of S.

We see that S* is a proper subsector of S and recall that Theorem 3.1.1 will be proved on proper

subsectors of S.

3.2.4 Inequalities

These inequalities play a crucial role in the final stages of the proof of Theorem 3.1.1.

Lemma 3.2.1. Let

Then, 3 a positive constant u, independent of \g, j and &1, such that

(qurl — tq+1))\j

R
6[ qg+1

| <ttt = e ot + 1) (3:31)

fort € vj(z), x € S* (from Section 8.2.8) and where q is a positive integer.

Proof. Let &€ = 29%! and 7 = t97! be paths as constructed in Section 3.2.3 and images for Lemma
3.2.1. By these constructions, we see that (7 — §)A; lies in a closed proper subsector of the right
half-plane (Re > 0). So for its opposite sign, (§ — 7)A; lies in the left half-plane (Re < 0). Then

0 < cos [arg(T — &)A,] < 1,
—1 < cos[arg(§{ — 7)) < —p <0,

e[ el €= 7]

Aopr < —|x?tt — o\ +1
g+ 1 g+ 1 g+ 1 oM > | \OM(Q )

cos [arg(6 — 7)) < —

as required.

17



Lemma 3.2.1 will help us prove the next crucial lemma, Lemma 3.2.2. First let us define a vector
norm which will be used for subsequent calculations unless stated otherwise.

Definition 3.2.1. Let v be a column vector with components v1,...,v,. Then the norm ||v|| is
defined as

vi| = max Vil-
ol = _max o]

Lemma 3.2.2. Let x(x) be a vector function holomorphic for x € S* satisfying an inequality of the
form

Ix (@) < clz[™™, (3.32)
where m is a non-negative integer and c is a constant. Then
— pith — ot q
P(z) = /F(I) exp [q—l—lA} tIx(t) dt (3.33)
is holomorphic in S* and satisfies the inequality
()] < Kelz|™™, (3.34)

where K is a constant independent of x(t) but dependent on m.

Proof. First we consider the components 1; of ¢ for j = 1,2,..., N. This means it is enough to show
that
[ (z)| < Kelz|™™, for j =1,2,...,N. (3.35)

By considering the mappings defined for ¢ and x with equations (3.26) and (3.27) respectively, we
change the variables of integration, dr = (¢ + 1)t?dt and the path will be 6;(£) as defined in Section
3.2.3. We also look at each element of the matrix A from this use A; for ¢;(z). This means the
integral (3.33) for 1;(x) becomes

()= . (5—7)%} (B dr
0=y [ e | S et (3.36)

Next we take the modulus of (3.36) with Lemma 3.2.1’s result (3.31) and the assumption established
in this Lemma 3.2.2 (3.32) to obtain

—[§ — 7| Aop

Pi(z)| < —— exp{
el < o —

} |7|” 71 |dr|. (3.37)

Before proving the inequality (3.35) by using equation (3.37), we construct a strategy for proof. We
require ¢;(z) to be holomorphic in S*,j = 1,..., N. From equation (3.36), we take out the terms
not involving 7 and then it is enough to show that

—T)\j
i(t)d 3.38
I e RO (3.39

are holomorphic functions of £ in Q* and therefore S*,Vj =1,..., N. Note that x;(¢) is well defined
and bounded Vj = 1,..., N by the assumption in the lemma (3.32). We consider the two eigenvalue
cases we defined in Section 3.2.3 and show equation (3.38) is holomorphic in both cases.
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For the first case (3.29), recall that the path of §;(§) is a finite line segment from &; to § and Re(7);) <
0inQ,Vj=1,...,51 <N (See figure 3.2). Therefore, the exponential in the integrand (3.38) is
well defined along 0,(§). Thus, the integrand is well-defined and bounded on £, Q* and therefore
on S*. So, ¥;(x) is holomorphic on §* for j =1,...,j5; < N.

For the second case (3.28), recall that the 0;(§) is a semi infinite line segment from oo to & and
Re(TA;) > 01in Q, Vj; < k < N or exactly one A\, where Re(7A;) = 0 in Q (See figure 3.2). Then
we apply the same idea as the first eigenvalue case, looking at the exponential in the integrand of
(3.38). However this time, we see that the integrand becomes exponentially small for large values of
7 and so the integrand is holomorphic on S* as required.

This forms the strategy of the proof, where now we consider the classes defined in (3.28) and (3.29)
separately. First, we look at (3.28) case.

We set the difference between the mappings to be some complex number pe’® := ¢ — 7, with
p = |¢€ — 7| and « as the directional angle of the path of 6;(§). Substituting in p into equation (3.37)
we obtain

[€—&1]
c PAoLL _m
. < q+1 =: /. .
[ (x)| < . 1/0 exp [ | ] |r|" a1 dp =: T (3.39)

We split the integral I into two with paths of equal length, where I = I1 + I as defined below

1€-&11

¢ 2 —pAop || —om
I = ex 7|79+ dp, 3.40
e[ 50

[§—&1l

c —pAoft _m
Iy, = +1 dp. 3.41
) q+1/-;1 exp | 220 e~ dp (3.41)
First look at equation (3.40) with p < @ We need to find a lower bound for |7|. Our claim is

|| > % To show this we refer back to Section 3.2.3, where from the construction of the sector {2
in the 7-plane, we know it has a central angle < 7 and &; is the vertex of the bisector of €2, namely
" (See Figure 3.2). This means arg&; < 7, so [£ — & | < [¢] and we use the triangle inequality for
ETeQ*

El<lE=7l+Irl=p+I7]

i< By,

_le-&l |
- 2 2

Therefore, |7|~! < 2|¢|~! as required. See Figure 3.3 for an illustration of this on the 7-plane.
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Figure 3.3: Lengths in 7-plane

We have enough to bound the integral (3.40)

m m o0 - A
j— 2ﬁl£|*ﬁ/ exp [p Oﬂ dp
0

qg+1 g+1
p=00
= ¢ 2%|§|_% |:—q+1e_pq)\+01“:|
q+1 )\(),u 0=0
QT (24T —m
= |§| a+1 = |£L'| ,
Aoph Aot
by using the mapping of £ as defined in equation (3.27). Therefore, the inequality (3.35) is satisfied
with a constant K; = QE ,

Il S K10|$|_m (342)

as required.

Now, we look at I2 (3.41), where p > % and we see that |7| > |£1], by definition of p with |£1] as
the starting point of the whole path of integration defined in Section 3.2.3 (Figure 3.2). Then, we
can use a similar estimate to what we did for I; to obtain the inequality (3.42),

¢ o [ —popt c o [ g4l o]
I < — at1 e dp = —— 1 -1 TeT gt ,
2= q+1‘§1| ﬁs;l xp{ q+1 P q+1|€1 )\o,ue p=li8l
Iy =€ =& lAop
I < Hlexp | ————— | . 3.43
2> )\ON|£1| P[ 2(q+1> ( )

To show that the right hand side of the inequality is less than or equal to Kc¢|z|~™ for a given K,
we look at two cases within inequality (3.43).

1 g-&|<
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2. |6 —&| > Ll

In the first case we use the triangle inequality to obtain an upper bound on &,

IfSI

€] < 1€ =&l + 18] < 2 + &l

= B < el <218

Also the exponential function is a strictly increasing function with exp(0) = 1, we can then use the
inequality (3.43) to obtain

I < 02 T

|§| W= Kz (3.44)

Like the inequality (3.42) for I1, I satlsﬁes the inequality (3.35) as required with Ky = K, the
same constant as I7.

In the second case we multiply the inequality (3.43) by [€ |ﬁ and use the fact the exponential
function is a strictly increasing function, e~1€=61l < e —'. Hence

€7 T, < ﬁarr’hma), (3.45)
where '
iy AN _

We find the maximum of f(X) through differentiation,

’

XAouH momoy Aopt o m
X) = — | | — X — ———Xat | =0
Fe0=ew ] [ D
mo Aopt
= Xx"t=_700
q+1 4(q+1) == Xopt”

Substituting this maximum value X into the inequality (3.45) and rearranging to get an upper bound
of I in terms of x using its mapping defined in equation (3.27),

Am\ "
B< sl (5 ) " I = Kalel (3.40)

m

This inequality (3.46) satisfies the inequality (3.35) with the constant K3 = 5= |&1]e” T4 (fo—m#)

as required. Adding these quantities together for the two cases for I, we have an inequality for I
that satisfies the inequality (3.35).

We then conclude by combining the inequality for I; (3.42) with the two inequalities found for I
(3.44) and (3.46) to obtain the inequality for I,

I < Kclz|™™

where a constant K is a combination of the constants K7, Ko and K3 as required.

Having proved Lemma 3.2.2 for the first class (3.29), we now consider Lemma 3.2.2 for the second
class (3.29). First of all, we have to show the existence of a positive real number p that is independent
of k (where k is the eigenvalue index for Re(7\x) > 0 defined in (3.29)), such that on the path 6y (€)

IT| > plgl, 7€ a(E). (3.47)
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To show this, let P be the point where its perpendicular line from the origin meets the path Jx(&).
We shall consider two cases for P.

L. P ¢ 6x(E)

For the first case, the path from the origin to £ is the shortest path to 0, (§) (see Figure 3.4), which
means that |7] > [£] for T € 0, (§). So the inequality (3.47) is true for p = 1.

Figure 3.4: Case when P ¢ 6 (¢)

For the second case where P € 0, (§) (see Figure 3.5) we see that the angle O&P is greater than or
equal to the smaller of the positive angles [ forms with the boundary rays of ). Let the minimum
of these angles, which are both acute be called 5. Then, as OP is the shortest distance from the
origin to P like the first case, however now as P € d;(§) we obtain

7| = OP > [¢]sin 8.

So inequality (3.47) is true for the second case when p = sin 8 > 0 and therefore is true for all of
the eigenvalues in the second class defined in (3.29).

With this, we have enough to tackle equation (3.37) in the same fashion as we did for the eigenvalues
in the first class (3.28). We define p = | — 7| again and using the lower bound for 7 involving £ only
from inequality (3.47), we use the same method as we did in estimating integral I (3.39). However
we do not have to split the path into two equal paths, because our lower bound of 7 (3.47) is for the
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: / ’
Figure 3.5: Case when P € 6 (¢)

whole path. Then substituting this lower bound into equation (3.39)

C __m_ __m_ > — )\
iy ()] < —Cp et / exp [”] dp

qg+1 qg+1
pP=00
— e | |
g+1 Ao p=0
cp a1 om cp ot —m
= +1 —
ol T sl

where p,u € RY ' m € 0UZT,q € Z+ (q is related to the central angle defined in Theorem 3.1.1),
Ao is the minimum eigenvalue of A and 7, & are the mappings for ¢ and x respectively as defined in
equations (3.26) and (3.27). Thus, inequality (3.35) is satisfied V4,1 < j < N. This concludes the
proof of Lemma 3.2.2. O

From Lemma 3.2.2, there are two remarks relating the the constant K in equation (3.34).
Remark 3.2.1. While K depends on &1, it does not need to be increased if |€1] is increased.
Remark 3.2.2. If m =0, the constant K satisfies the inequality

K< K\,

where K7 is a constant that is independent of Ag. In addition, Ky only depends on q, the directions
of the boundary rays of S*, a lower bound on |&1| and . The last constant pn depends only on the
angles of the eigenvalues A;.
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3.2.5 Estimating and solving the integral equation

Now we have all the major ingredients needed to tackle the final part of the proof. This section
consists of applying the knowledge of the inequalities and path of integration explained in the last
two sections with the goal of showing the existence of u(z) for successive estimates from equations
(3.24) and (3.25), showing its holomorphism and convergence. Hence, u(z) will solve the integral
equation (3.22).

Let S" be a closed subsector of sector S , the open sector we considered in Theorem 3.1.1. The
construction of S* C S in Section 3.2.3 will be repeated with S’ in place of S, therefore obtaining a
region S * By taking s’ sufficiently close to S, we have achieved that the set of paths I'(z) lie in
S* < 8" when z € S*.

By the definition of b(z) in equation (3.12), we take a positive integer m and a constant d which
depends on a positive integer m such that

()| < djz|~™, =€ 8. (3.48)
Next we bound u; (z) using equations (3.19), (3.24) and (3.25),
p(xz,up) = p(x,0) = b(x) + 0(B(z) — A) + h(x,0) = b(z),

then
a1 et

qg+1

Hence, using (3.48) and the result from Lemma 2.2.2 (3.35) with ¢(x) = u;(x) and ¢ = d for the
constant

(@) = Puofe) = [

A] t9b(t) dt.
I(z)

exp {

lug (2)|| < Kd|z|™™, xe 5. (3.49)

Now we look at p(z,u) as defined in equation (3.19) for successive estimates and establish an in-

equality that will be useful later on. Let z(!) and z(®) be vectors such that
|2)|| < 2o where z is a constant, i = 1,2 (3.50)
SO
1(p(, 2®)) = p(a, 2V)[| = |(B(z) = M) (=P = 21) + h(z, 2®)) = h(z, 2D)|. (3.51)

We estimate the first term in the inequality (3.51) using the fact from equation (3.16) B(xz) — A.
So,
[[(B(z) — A)(2® — 21)) < Ry[|z® — V||, where R, is a constant. (3.52)
Looking at the second term in the inequality (3.51)
(2, 2®) — bz, V)]

we know from equation (3.14) that h(z,z) is a non-linear polynomial in the components of z; from
j =1,...,N with coefficients that admits an asymptotic power series in 7!, as * — oo in S. So
only the constant coefficients will remain. Consider the 2D case for h(z, z)

) (4)
z = {Zl} , Z(Z) — lz%l)‘| for Z = 1’ 2
Z9 22
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and
> kze W1k 25
_ j+k>2 @15k
h(xaz) - %N - ik
Zj+k22 A2jk721%2
where ay, ag;i, are the coefficients that admit the asymptotic power series in ! for j,k =1,..., N.
Then we have

N 2 ; 2 1 ; 1

S esa ang ((22)7 (252)F — (21V)7 (250
2N 2 1 2 1 ; 1

S s azji ((27) (28)F — (V) ()

We want to estimate equation (3.53) in the same way as the inequality (3.52). Each component of
equation (3.53) will have the same form so we focus on the first component. We see that

() () = D (D, = )7 | = ] + G0 [P - VY

2)\7 |/ _(2)\k— )\E— 2 1 2 2)\j— 1)\j— 2 1
= OV [ o G G - A0+ R [T GOV 6 - )

h(z,z®) = h(z, z21) = (3.53)

Now we use the triangle inequality and the bound for z(*) and 2(?) (3.50) to obtain
2)yj /(2 Dy, (1 j+k—1_(2 1 k=1 (2 1
147 (257" = (A7) A7) I < ™Y = 257 g g — A4

(22 (0% — (2 (2IF) < max(f, k)220 — 280+ 22 - 20 (3.54)

Taking the norm and use of triangle inequality for equation (3.53), we obtain
2N . j+k—1 2 1 2 1
Zj+k22a1jkmax(j,k)zé+ \(zé ) fzé ))+(z§ ) fz§ ))\

Hh(x,z@)) - h(x,z(l))|| < oN . it k— 2 1 2 1
S e azjemax(j, k)2 T (1(287 = 280) + (7 — V)]

)

= |lh(z, 2) = h(z, 2V)|| < Ryf|z® — 2], (3.55)

where R is a constant involving the coefficients a; jk, asjk, zo and max(j, k). This can be generalised
further for higher dimensional cases.
Next use the inequalities (3.52) and (3.55) to obtain the inequality we require

Ip(z, 2 = p(z, 2| = [|(B(x) = A)(z®) = 2) + h(z, 2D — h(z, z2V)|] < 4]z = 20|, (3.56)
where v € R is a constant. The constant v can be taken as small as we like by making |£1] (from

Section 3.2.3) sufficiently large and zy (3.50) is sufficiently small.

Recall from Remark 3.2.2 that increasing |£;| does not affect the constant K in the inequality (3.49),
then we assume that

y< K (3.57)

Also by increasing ¢ from the theorem 3.1.1 (3.1) but fixing v and K, we construct the inequality
dK /

1—7K|x|_m < zp, for z € S* . (3.58)

With these conditions we will now prove the following two inequalities involving u for z € S +

[[try1 — up|| <A K™ d|z|™™, 7= 0,1, ..., (3.59)

[lurg1]] < lz|=™, r=0,1,.... (3.60)

1—9K
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Proof by induction for equation (3.59)

For r =0
lur = wol] = [|ur]| <A°Kdlx|™™ = Kdjz[~™,

which matches equation (3.49) as required.
Assume true Vr < j — 1, then for 7 = j — 1 we have

lluj = wj—1ll = [[Puj—1 = Puja|l <~ K d|a]| ™. (3.61)
Now for r = j
pdtl g+l

= A} (s (1)) — p(t g (6))) dt.

Ujr1 —uj = Pu; —Pj_1 = / exp [
I(z)
Therefore, using equations (3.56) and (3.61)
1t (1)) — p(t, wj—a (O < Ay — wj—a || = 7 K dlz| 7™
Using the result from Lemma 3.2.2 (3.34) for 1(x) = u;+1 — u; with its constant ¢ = 4/ K7d
llujr = ujl] < o7 K7 d|z| ™

as required.

We have proved the inequality (3.59) is true for r = j, thus by induction it is true Vr € N with the
constant ¢ = y"K"d for each iteration of inequality (3.34).

To show inequality (3.60), we look at the norm of u,; as a series of the differences in u and use the
triangle inequality and the geometric series formula

T

el = || D (wirn —wa) || <D Mwign — wall,
=0 =0
—-m - [ 7L dK —-m
lursa]] < dK[a| ™™y 'K < 1_7K|ﬂﬁ| ; (3.62)

i=0
since vK < 1 from inequality (3.57). Next we apply this logic to all » € N and we have then shown
inequality (3.60).

Now, we need to show that u(z) = lim, o u,(x) uniformly. Using the inequality (3.59), we see u,(x)
is dominated by a convergent geometric series as r — oo, for z € S *". For uniform convergence we
need to use the Weierstrass M-test, which will be stated and proved below.

Weierstrass M-Test

Lemma 3.2.3. Suppose that f, is a sequence of real or complex valued functions defined on a set
A and 3 a sequence of non-negative numbers M, such that

o |fn(z)|<M,,Vn>1andz € A
o > | M, converges

Then the series
(o]
n=1

converges absolutely and uniformly on A.
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Proof. First, consider the sequence of partial sums

We know that ZZO:I M, converges and M,, > 0, Vn > 1, then use Cauchy’s convergence test

Ve>0,3N >0stVm>n>N, Y M <e
1=n+1

Next we apply this thinking to the sequence of functions, Vo € A, Vm >n > N

|Ym(x)_yn(m)|: Z fz(-T) < Z ‘f1($)|§ Z M; <, (363)
i=n+1 i=n+1 i=n+1

where we use the first assumption in Lemma 3.2.3 and the triangle inequality. We have just shown
that Y, (z) is a Cauchy sequence in R or C. Recall that all Cauchy sequences are convergent [Cohen
(1987)], so this sequence converges to a number Y (x). Then Vn > N,

[Yi(2) =Y (z)| = |Ya(z) — lim Y, (z)] = lim |[Y,(z) — Y. (2)| <e.
m—roo m—o0
As N does not depend on z, the sequence of partial sums Y, (x) converges uniformly to Y (z) for
T — 0o, meaning by definition Y > | f,(x) converges uniformly as required. O

Now we apply this to the function u(x) using inequality (3.59) with r in place of n from the Weier-
strass M-Test lemma 3.2.3

fr(@) = tps1 —up , M, =~" K" dz|™™.
As shown in equation (3.62), |f,(x)| < M,, Vr >0 and z € S*'. Also, Yoo M; is convergent from
the inequality (3.57) involving v and K. So
r—1
u(z) = lim wu,(z) = lim Z(ui“‘l — u;) (3.64)

r—00 T—00 4
=0

exists and converges uniformly from Weierstrass M-test and is therefore holomorphic for z € S +
We have now shown that u(x) solves the integral equation u = Pu.
Recall from equations (3.22) and (3.23) that

|:xQ+1 _ tatl A:| .
u(x) = exp | —— A | t9p(¢t, u(t)) dt,
@)= [ e [T )

u(z) = P(u(z)),

where P is the integral operator acting on w(z) in equation (3.23). Since lim, o ur(z) = u(z)
uniformly then by the bounded convergence integral theorem [Lewin (1987)],

Pu,(z) = Pu(z) < lim Pu, =P lim u,.

r—00 T—00
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Concluding the proof by using inequality (3.60), we see u(x) ~ 0 as * — oo, since m is arbitrary.
1

The region S* depends on the choice of z; = £** in the paths of integration (Figure 3.2) which is

dependent on the choice of m. However, we do not need to consider this as u(x) is independent of m

and therefore exists in a region that does not depend on m. So, by the definition of u(x) established

in equation (3.10) and definition of ¢(z) in equation (3.9)
w(z) =u=y—¢(x)~0,

o0
y:gb(m)NZyrx*’” asx — o0, x €S*CS.
r=1

This completes the proof of Theorem 3.1.1.
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Chapter 4
Hyperasymptotics

The types of asymptotic power series we have looked at so far are sometimes not good enough to
capture all the information about a function. Behaviour of these asymptotics cannot explain certain
phenomena, for example Stokes phenomenon for non-linear ODEs.

There has been research into a different type of asymptotic power series involving exponential terms
which are called hyperasymptotic power series. These achieve better accuracy and representation of
some functions compared to regular asymptotic power series.

In this chapter, we take the known asymptotics of the Airy function and use them in a particular
type of non-linear ODE called the Riccati equation. The calculations for this are original work.

4.1 Airy equation
There is a famous ODE called the Airy equation

d?y

where the solution is an function called the Airy function y(z) (see Figure 4.1). Historically, the
function was first developed when British astronomer and physicist George Biddell Airy was study-
ing the intensity near an optical directional caustic such as a rainbow [Airy et al. (1838)].

There exists two independent solutions [Olver (1997)] with asymptotic expansions where ¢ = Z23/2

e ¢ &
y1(2) = Ai(z) ~ N S (=D)ru (", —w<argz <, (4.2)
r=0
— o T/6Aj( 5 2mi/3 e - _r m o
ya2(z) =e i(ze )NW;UTC , f§<argz< 3 (4.3)

T nr 5
WhereuozlanduT:%forrZL

Looking at the positive real axis (argz = 0), we see that y;(z) (4.2) has recessive behaviour, due
the negative exponential term in the asymptotic expansion, as ( — oo. In contrast, y2(z) (4.3) has
dominant behaviour as ¢ — oc.
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4.1.1 Stokes phenomenon for Airy function

Stokes phenomenon is where for a function with multiple asymptotic power series expansions that
are defined across different sectors, there is different asymptotic behaviour across these sectors. As
these series approach boundaries of such sectors, moving from one series to another causes a sudden
jump in asymptotic behaviour. For example, an exponentially small term can contribute only in one
sector and is not present in another sector. The places where this change of behaviour occur are
called Stokes lines.

We look at the Airy function’s asymptotic behaviour on the negative real axis argz = 7w compared
to the positive real axis arg z = 0. We need a solution y3(z) for the Airy equation (4.1) in the sector
2 < argz < 4T, As the Airy equation is a second order ODE with two independent solutions 1 (2)
and y2(2), ys(z ) will then be linear combination of these independent solutions.

y3(z) = Ayi (ze4™/3) + Ky (2) (4.4)

where A and K € C are constants. Due to the Stokes phenomenon, the constant K will change in

different sectors for arg z.
/< -

AV VA
-027
—04/ .

sin (5(—z)*% + 1) 06} e T

ﬁﬁ 2ymx

Figure 4.1: Airy function

4.2 Riccati equation form of Airy equation

Riccati equations are a class of non-linear second order ODEs which can be converted to linear first
order ODEs [Olde Daalhuis (2005)]. The following is original work on a particular Riccati equation.
We consider a Riccati equation for a function v(z)

V'(2) +v%(2) — 2= 0. (4.5)
Let ,
o) =28 (4.6
therefore its derivative is
V(2) = y"(z)yéz)z o (4.7)



Substituting (4.6) and (4.7) into the Riccati equation (4.5)

which is the Airy equation (4.1).

For now, suppose we have two independent solutions to equation (4.1) y; and ys such that y =
ay1 + By2 where |al,|8] # 0, € C. Then we have

kA _ O OBE B
v(z,C) = o (2) F Bra2) ~ n(2) + Cyal2) here C' o e C. (4.8)

With some manipulation a series expansion with C' is formed

/ / —1
o(2,C) = (¢ + Cy) (1 + Ca) ™" = (y + c“) (1 N C”)
Y1 Y1 Y1

- () (2 )

Sl e (E)

We re-index n = n — 1 for the second term in the series

g (e

Y1 Y1

n—1
+ Z (- <y"+1) [y2y1 — 193],

1

then we have the form of the solution for v (4.8)

Z anl
v ) +Zlcn <E§+> Wz ZC”vn (4.9)
where ,
vo(z) = 318 (4.10)
ny2(2)" ! Wy2(2),01(2) (2(2)\"
0n(2) = ()" I W(n(2). () = 2 L ( W)) Cvas1 ()

The solution (4.9) is for a constant C' € C and the Wronskian is defined as W(y2(2),y1(2)) =

W
sectors, this is an example of Stokes phenomenon for non-linear ODEs.

det (y Ezg y,lgig), which is also a constant. Note that the constant C' can change across different
2
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4.2.1 Asymptotic expansions for Riccati equation

Now we substitute v(z,C) (4.9) into the Riccati equation (4.5) to obtain
(vh(2) + Cvi(2) + C*h(2) +...) + (vo(2) + Cvy(2) + CPva(2) +...)%> — 2 =0,

(vh + Cvh 4 C*oh 4 ...) + (vE + 2Cvovy + 2C%0vs + C?03 + 2C30 00 + CH3 +...) — 2 = 0. (4.12)

Looking at O(1) terms we have
vp(2) +va(2) —2=0 (4.13)

we see (4.13) is the same as the starting Riccati equation (4.5) we had in Section 4.2. It follows that
_ n®
= )
Now looking at O(C) terms we have

the solution is vg(2)

which is consistent with the change in variables in (4.6).

v (2) + 2vo(2)v1(2) = 0. (4.14)
Looking at O(C?) terms we have
vh(2) 4 2v9(2)v2(2) + v1(2)? = 0. (4.15)
For general O(C™),n > 1 terms we have
V()4 Y vm(2)on-m(2) =0 n=1,2,.... (4.16)
m=0

We now substitute the asymptotic expansions of y;(z) and yz(z) from (4.2) and (4.3) to obtain the
asymptotic expansions for v,(z),Vn > 0,n € N as ( = 223/ — oo,
For vg(z) (4.10) we have

1 oo
Iny; ~—C—InA— ZlanrZObTC*’“’ (4.17)
where In A is a real constant and > - 2—: =In(1+>7, &) with a, and b, defined in terms of u,

from in (4.2) and (4.3) for r =0,1....
We differentiate (4.17)

) 1 41/ [_1 _ Zrbrg—(rﬂ)}
r=1

y1(2) 4z
and let - -
W)= el =—1=> rb ("D, (4.18)
r=0 r=1
where ¢, are coefficients to be determined for r = 0,1,... . So we know the asymptotic expansion
of vo(z) from (4.10)
/ 1 2
vo(2) = m ~ Z22W(C) + o for ¢ = §z3/2 — 00, (4.19)

32



where W(() is defined as in (4.18).
We now perform a similar calculation for v, (z),Vn > 1 by looking at the expression in (4.11)

w ~ le/2 idrcfr

Y1y2 —o
_yQ (Z) " ~ p2nC —
(-25) ~ 25

where B € R is a constant in terms of m and W(y2(z),y1(2)). The coefficients d,. and f, are part of
their asymptotic series expansions. So for v,(z),n > 1

o)
Un(2) ~ 21/2e2nC Z%C_T,Vn > 1, (4.20)
r=0

where the coefficients ~,. are coefficients to be determined for r =0,1... and ¢ = %23/2 — 0.

Focusing on vy (z), we substitute its asymptotic expansion (4.19) into the ODE for vg(z) (4.13). We

see that W) i . WO )
1O 1/296 vrrremy L WHG) reoy L
%) 221/2 T2 de © 422 2z1/2 +2W(0) 422
and WO X
2 2
vo ~ WO+ 557 + 16
For (4.13)
W) 3
— o 2 [PV ! 2
0=vy(z) +v5(2) — 2 2 + 2W'(() + z2W(() 62 %
Dividing by z and getting all powers of z in terms of ¢
W@ 3
/ 2
W)+ W ()" + S g8 L0
2 1
W@+W©“—W©————hm for ¢ — oo, (4.21)

3¢ 12¢2

where W(() is defined as in (4.18).
To find the coefficients ¢, of the asymptotic power series for W ((), we substitute (4.18) into (4.21)

2
—@34*2+«a<*3+-”.)+(c0+«q¢*1+u.)2+-§@@§*1+«n<*2+u.)~—EE?-—lzzm
—2
—(61C72+62<73+...) + (03—1-20001(71 —|—C%472 e %(60C71 +e (T2 = Cl—2 —1=0. (4.22)

We then look at the equations at O(¢™"),n = 0,1, ... like we did for (4.12) and find the coefficients
¢r in (4.18) via recurrence relations.

Similarly for v,(z),n > 1, we can substitute its asymptotic expansion (4.20) into the ODE (4.16).

This will form another ODE similar to (4.21) giving a series of divergent series called a transseries.
To find coefficients of ~, in (4.20), we would conduct a similar method as we did for (4.22).

33



Chapter 5

Conclusion

In this project, we have looked at the general theory of asymptotic power series and their properties
in Chapter 2. Then in Chapter 3, we proved Theorem 3.1.1 that looks at a general class of ODEs
where there exists a solution which has an asymptotic power series representation in some sector.
In Chapter 4 we looked at hyperasymptotics, specifically an original worked example involving the
asymptotics of the Airy function with a Riccati equation (4.5). We started to calculate the series
expansion explicitly (4.22) by the link to the Airy function. However, it is possible to generate the
series expansion by substituting the general form (4.9) and obtain recurrence relations for the coef-
ficients. This would generate a hyperasymptotic power series containing exponentially small terms.
These exponentially small terms contain critical information that determines the arbitrary constant

C in (4.9).
Future work can involve looking at higher-order ODEs or ODEs where they cannot be solved in terms

of linear ODEs and explore what transseries they form. Also, derive their respective hyperasymptotic
power series and maybe prove such series exist for these ODEs.
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