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Entire extensions and exponential decay for
semilinear elliptic equations

Marco Cappiello #, Todor Gramchev P and Luigi Rodino ©

Abstract

We consider semilinear partial differential equations in R™ of the form

Z Capt? Dou = F(u)

lal , 18]
ot sl

7

where k£ and m are given positive integers. Relevant examples are semilinear
Schrodinger equations
—Au+V(z)u = F(u)

where the potential V' (z) is given by an elliptic polynomial. We propose tech-
niques, based on anisotropic generalizations of the global ellipticity condition
of M. Shubin and multiparameter Picard type schemes in spaces of entire func-
tions, which lead to new results for entire extensions and asymptotic behaviour
of the solutions. Namely we study solutions (eigenfunctions and homoclinics) in
the framework of the Gelfand-Shilov spaces S¥(R™). Critical thresholds are iden-
tified for the indices p and v, corresponding to analytic regularity and asymp-
totic decay, respectively. In the one-dimensional case —u” + V(x)u = F(u) our
results for linear equations link up with those given by the classical asymp-
totic theory and by the theory of ODE in the complex domain, whereas for
homoclinics new phenomena concerning analytic extensions are described.

2000 Mathematical Subject Classification: Primary 35B65, Secondary 35B40.

1 Introduction and main results

In this paper we study the exponential decay and the holomorphic extensions of
the solutions to semilinear equations of the form Pu = F'(u) globally defined in R",
where the linear term P is an anisotropic globally elliptic partial differential ope-
rator with polynomial coefficients, cf. Shubin [23], Helffer [15], Boggiatto, Buzano
and Rodino [3]. Such class of operators generalize the Schrodinger operators with
elliptic polynomial potentials

H=-A+V(z), x€cR" (1.1)

To introduce the reader to our results and to the function spaces used in the follow-
ing, let us consider (1.1) in the one-dimensional case

Hu = —u"(x) + (apx® + a12® 1 + ..+ agp)u(z), xz € R, (1.2)



where h is a positive integer, a; € C,j = 0,1,...,2h, and
ap ¢ R_ U {0}. (1.3)
Note the study of the asymptotic behaviour of the solutions of
—u"(x) 4 (agz®™ + a12® 1 + ..+ agp)u(z) =0 (1.4)

for x — o0 is a classical subject and interesting “per se” in the asymptotic theory
of linear ODEs (we cite some fundamental works: Sibuya [24], [25], Szegd [26],
Wasov [28], see also Mascarello and Rodino [17], Chapter 7). For the solutions
u € L?(R) of (1.4), the theory of the asymptotic integration implies that u decays
like exp(—¢|x|"*1), e > 0, for x — oco. Main issue in the following will be to combine
this information on the decay with the one on the regularity. Namely, it will follow
from our results that such solutions, extending to entire functions u(z) in the complex
domain, satisfy for some A > 0,¢ > 0 an estimate of the form

10%u(z)| < Al (an)h/ (D) g—elz"+! (1.5)

for z in a conic neighborhood of the real axis in C. Such estimates, with term
(a!)h/ (h+1) for a-derivatives, are optimal and, as far as we know, new in literature.
They apply to a number of special functions appearing as solutions of (1.4), see
Section 5. It is interesting to observe that our global ellipticity condition (1.3)
for (1.2) corresponds to a dichotomy exponential growth/decay for the solutions of
(1.4), see Section 5 for a more precise description in terms of asymptotic theory.
By a rotation in the complex plane, this property transfers to straight lines in the
complex plane, provided global ellipticity is preserved.

The estimates (1.5) lead in a natural way to the idea that the appropriate func-
tional framework, to study the holomorphic extensions and the decay on infinity
simultaneously, is given by the Gelfand-Shilov spaces of type S (cf. the classical
book of Gelfand and Shilov [12], see also Mityagin [18], Pilipovic [19]). We recall
that f € SO(R"),pu > 0,v > 0,u+v > 1, iff f € C®(R™) and there exist A > 0,
€ > 0 such that

102 f(2)] < AT (alypelel” (1.6)

for all x € R", v € Z} or, equivalently, one can find C' > 0 such that

sup 0907 (2)] < CRIHAH (@) (3", a2, (1.7)
TzeR™

The bounds (1.6), (1.7) with p < 1 grant that f extends to C" as an entire function
with uniform estimates, see [12] for precise statements. So for example (1.5) reads

as u € Sil//((,?:ll)) (R).

Concerning recent applications of Gelfand-Shilov spaces, we mention that for travel-
ing (solitary) wave solutions to dispersive and dissipative equations, the S}-regula-
rity with index g = 1, joint to exponential decay, i.e. v = 1, was recently studied by
Bona and Li [4], Bondareva and Shubin [5], Biagioni and Gramchev [2], Gramchev
[13], Cappiello, Gramchev and Rodino [8].

Let us now go back to the initial model, i.e. the Schrodinger operator (1.1) in R™.
We assume that

V(z) = Vo(x) + R(z), z € R", (1.8)



where V() is a homogeneous elliptic polynomial with complex coefficients of degree
2h. Generalizing the condition (1.3) of the one-dimensional case, we set

Vo(z) & R_ U {0}, x € R"\ 0, (1.9)

while R(z) is a polynomial of degree at most 2h — 1 (i.e. anisotropic generalizations
of the multidimensional harmonic oscillator —A + |x|? appearing in Quantum Me-
chanics). It is known that super-exponential decay estimates of type exp[—e|z|P*1],
€ > 0, hold also for second order partial differential equations, under the assumptions
(1.8), (1.9). The main interest here comes historically from Quantum Mechanics,
where the exponential decay of eigenfunctions has been intensively studied, see for
instance Agmon [1], Hislop and Sigal [16], Rabinovich [22], Buzano [6] and the
references quoted therein. We also mention Davies [10], Davies and Simon [11] and
the recent works of Rabier [20], Rabier and Stuart [21].

It is natural to discuss the validity of the bound (1.5), i.e. the information u €
Sh/(h+1)

1/(h+1)
linear operators, we first study the S.-regularity of eigenfunctions to anisotropic

Shubin type partial differential operators in R”

P= Y capa’DS, (1.10)
Ll Pl<a

in the n-dimensional case. To this end, further generalizing to higher order

where k£ and m are positive integers. Here we use the standard notation D$ =
(—i)l92. We assume that P is anisotropic (m, k)-globally elliptic, namely, there
exist C' > 0 and R > 0 such that

S capa€®| = C(a PV a4+l = R (L11)
ol Bl

Note that the operator H in (1.1), (1.2) satisfies (1.11) for m = 2,k = 2h under the
assumptions (1.8), (1.9). Anisotropic global ellipticity in the previous sense implies
both local regularity and asymptotic decay of the solutions, namely we have the
following basic result (see [3]): Pu = f € S(R") for u € S'(R™) implies actually
u € S(R™). In this paper we want to improve this result focusing on the regularity
of P in the Gelfand-Shilov classes S, (R"). Namely we shall prove the following
theorem.

Theorem 1.1. Assume that P in (1.10) is (m,k)-globally elliptic, i.e. (1.11) is
satisfied. If u € S'(R™) is a solution of Pu= f € S (R"), with

k m

- > = — 1.12
kE+m’ V= Ver kE+m’ ( )

W= e 1=

then also v € Sy (R™). In particular, Pu =0, u € 8'(R™), implies u € SZ/(&T% (R™).

The proof of Theorem 1.1 will be given in the next Section 3. We address
to Section 5 for a simple alternative proof in the one-dimensional case by means
of asymptotic theory, and some examples of solutions. In the ODE case see also
Gramchev and Popivanov [14] for related results. From (1.6), cf. [12], one easily
deduces the following result in the complex domain, which we refer to eigenfunctions
of P (if P is (m, k)-globally elliptic, also P — A\, A € C, is (m, k)-globally elliptic).



Proposition 1.2. Under the previous assumptions on P, if u € S'(R™) is a solution
of Pu = Au, for some A € C, then u extends to an entire function on C" and, for
suitable constants € >0, v >0 and C >0

02u(z)| < Clelt (qlymere=<lel/r 5 c € | Imz| < y|Rez|, a € Z.  (1.13)

Notice that for m = 2,k = 2h, (1.13) gives the estimates (1.5).

The proof of Theorem 1.1 will provide also precise bounds for the constant € in
(1.13), which does not depend on compact perturbations of P.

We pass now to semilinear equations. With respect to the linear case, we shall
require in addition that the spectrum o(P) of P in L?(R") does not coincide with
the whole complex plane. This assumption is not necessary in the linear case as
we can read in the proof of Theorem 1.1. Concerning the nonlinear term, we shall
assume that F'(u) is of the form

d
F(u)=) Fu, FeC, (1.14)
=2
Hence we shall consider the equation
Pu = Z capt’ Dou = F(u) + f, (1.15)
lol 4 18l <y

where f is given, f =0 or f € SL(R"™), 4 > pier, vV > Ver. In Section 4 we shall prove
the following theorem.

Theorem 1.3. Let P of the form (1.10) satisfy (1.11) and assume that o(P) # C;
let F(u) be as in (1.14) and let f € SE(R™), u > pier = Him, V2> Ve = gy Let
s >n/2 and let u € H*(R™) be a solution of (1.15). Then

u e SPadlut(Rm), (1.16)

In particular, if f =0 we obtain that any solution u € H*(R™) of (1.15) belongs to
S,Ecr (R™), that is, we have for positive constants C' and e:

|08u(z)| < CI8I+1 grgelal /e z € R"™ (1.17)

The key point in Theorem 1.3, that we want to emphasize, is that in the
semilinear case we still have super-exponential decay of order 1/v.., however in
view of (1.17) the extension to the complex domain u(z) is analytic in a strip
{z € C": |Imz| < T} for some T > 0, not entire in general.

As we shall see in Section 4, our method allows to treat, at least for particular
models, more general nonlinear terms than (1.14). Namely, we give a generalization
of Theorem 1.3 for Schrédinger operators H defined by (1.1), (1.8), with Vy(x) > 0
for x € R™\ 0 and R(x) polynomial of degree at most 2h — 1 with real coefficients.
We shall allow for H a more general nonlinear term of the form

F(z,u,Vu) = Z Fy o (x)ut(Vau)?, (1.18)
2<0+]y|<d

with F . (x) polynomials in « such that
Fp (x)=F,,€C if v#0, and  deg(Fro(x)) < h. (1.19)

We will obtain the following result.



Theorem 1.4. Let H be the operator defined by (1.1), (1.8), with Vy(x) > 0 for
x € R"\ 0 and R(z) real-valued and let f € SL(R™) for some u > per = }%le v >
Ver = %H Then, if u € HSTY(R™), s > n/2, is a solution of the equation

Hu = f+ F(z,u,Vu), (1.20)

with F as in (1.18), (1.19), then u € SP= (R,

Theorem 1.3 in the particular case k = m, i.e. 4 = v, and Theorem 1.4 in the
case Vo(z) = |x|? were already in [7]. With respect to [7], we follow here a different
approach in the proofs, taking advantage of the next Proposition 2.4, joined with
inductive estimates.

It is worth, in conclusion, to return to the one-dimensional equation (1.4) in the
semilinear version

2h—1

—u" + (aor™ + a12®" ™ + ..+ ag)u = F(z,u,))

under the preceding assumptions on the coefficients a; and the nonlinearity F. We
have from Theorem 1.4 that every solution u € H*TY(R),s > 1/2, extends to a
holomorphic function u(z) in the strip {z € C : |Imz| < T'} satisfying there

92u(z)] < AlelHtatemel=™

for suitable positive constants A, T, . With respect to (1.5), entire extension is lost
in general. We shall test this on a simple example in Section 5. The same example
exhibits a solution with algebraic growth. This contraddicts in the semilinear case
the dichotomy exponential growth/decay from the asymptotic theory.

2 Preliminaries

In this section we illustrate some basic properties of anisotropic globally elliptic ope-
rators of the form (1.10) and recall some equivalent formulations of the ellipticity
condition (1.11). Moreover we prove that the Fourier transformation preserves the
global ellipticity. This property will be crucial in the next sections to derive decay
estimates for the solutions of (1.15). Finally we recall some recent characterization
of Gelfand-Shilov spaces S (R™) that will be instrumental in the proofs of our results
in the next sections.

To place the operator (1.10) in the general theory of anisotropic operators, cf. [3],
we recall that the Newton polyhedron of P is defined as the convex hull of the set
AU{(0,0)}, where

AZ{(a,ﬁ)GZi":’:JJr@q and  cap # 0}.

We can also define the principal part of P as follows.
Definition 2.1. Let P be defined by (1.10) for some positive integers k,m. We
define the principal symbol py, 1(x,&) of P as the function

Pmk (2, &) = Z Ccapr’E. (2.1)

lal 4 18]
mTE=l



The global ellipticity condition (1.11) can be easily reformulated as follows, cf.
[3].

Proposition 2.2. Let P be an operator of the form (1.10). Then (1.11) holds if
and only if

Pmk(2,§) 70 forall (x,£) # (0,0). (2:2)
We now describe the action of the Fourier transformation on the operator (1.10).

Proposition 2.3. Let P be an operator of the form (1.10) and let u € S(R™). Then

Pu= Qi
where @) is an operator of the form
Q= Z apey’ DY) (2.3)
i<

Moreover, P is (m,k)-globally elliptic if and only if Q is (k,m)-globally elliptic, i.e.
the following estimate holds true for some positive constants C', R':

ST ™| 2 P+ P2 for 4+ Inl = R > 0. (2.4)

lel 4 lo]
Ttm st

Proof. Applying the standard properties of the Fourier transform and Leibniz for-
mula we can compute as follows

Pu€) = Y capaPDgu)(©)
Lo L 181 <y
= Y capDIEE)
Lo L 181 <y
. N o cmpp
o Zﬁ o ; <7 (a —7)!f e u(e)
s v<B
= Qu(¢),
where , ‘
- ° D) 2.5
¢ u|§;|<10[3%<7>(04—7)!y v (2.5)
k= v<p

in (2.5). The first part of the proposition is

and we observe that Wm;“/l + Iﬁgv\ <1
2.5) that the principal symbol of @ is given by

proved. Moreover we notice from (

Gam(W1) = Y Copy’n’ =pmi(ny)  forall (y,m) € R*".
lel  lol _
Ftm=l

Then we can conclude the proof applying Proposition 2.2. O



To derive our estimates in Gelfand-Shilov classes, in the sequel we shall take
advantage of a nice characterization of the space SJ(R™) given by Chung, Chung
and Kim [9] showing that it is sufficient to check (1.7) for & = 0 and, separately, for
B = 0. Moreover the space S, (R") is also characterized via the Fourier transform.
We recall this result in detail since it will be largely used in the next sections.

Proposition 2.4. Let > 0,v > 0 with p+v > 1 and let f € C°(R"™). Then the
following conditions are equivalent:

i) [ €Sy(R");

ii) There exist positive constants A,, B, and C, such that

sup |07 ()] < Codll (@) and  sup |27 f(z)| < CoBY(BY)
zER™ TER™

forall o, B € Z7;
i11) There exist positive constants A1, By and C1 such that

sup [27f(z)| < C1API (B and  sup |€7£(€)] < OB ()~
z€RN €eRn

forall o, B € Z%;

iv) There exist positive constants As, Ba and Cy such that

sup |99 f(2)| < CoAl () and  sup |97 f(€)] < C2BY (81
zERN LeRn

for all o, B € Z7}.

3 Linear estimates

In this section we prove regularity and decay estimates for the solutions of the linear
equation Pu = f. Although the approach will be essentially the same as for the
general equation (1.15), we prefer to treat the linear case separately for two reasons.
The first is that for F' = 0 in (1.15) the results hold under weaker assumptions
on P and on the a priori regularity of the solution. The second, more important,
reason is that in the linear case we are able to prove a stronger regularity for the
solution as we already claimed in the Introduction. Let us start from the study of
the Gevrey-analytic regularity of the solutions. To this end we need to introduce
suitable scales of Sobolev norms.
Let p > per = HLm For fixed € > 0,s > 0 we define the norm

5|0‘| o
"u”{s,u;s} = Z |a|u|a\HafEuH5
a€Zl
and the corresponding partial sum

5,14;€ el o
BN u] = Z WHQEUHS’
la]<N

where || - ||s denotes the standard norm in the Sobolev space H*(R™). By Stirling
formula and Sobolev embedding estimates it easily follows that if a function w in



C>(R") is such that ||ul| .., < +oo for some € > 0,5 > 0, then u satisfies the
global estimate

sup C71 ()™ sup |0%u(x)| < +oo. (3.1)
a€Zl z€R™

for some positive constant C.

Let us now consider the equation Pu = f, where P is an operator of the form
(1.10) satisfying (1.11). Assume that we can find A € C\ o(P). Since also P — A
satisfies (1.11), then by the results in [3], the linear operator

(P—=XN"toxi0P : H*(R") — H*(R") (3.2)

is continuous for any p,q € Z} with % + % < 1 and for every s > 0. Differentiating
and introducing commutators in the equation Pu = f, we get for every o € Z'} :

P(5u) = 93 — 95, Plu.

Then for A ¢ o(P) we obtain

(P —N)(0%u) = 0% f — XNoSu — [0, Plu. (3.3)
Fixed € > 0,4 > per, we can now multiply both members of (3.3) by ‘(jl% and
invert P — \. We get
] ] |ex]
& 9% = (PN — A (P — )L
’a’“la‘ z U = ’a‘ﬂla‘ (P )\) (ax f) A ’a’“la‘ (P A) (8x 'LL)
la
(P - \)'[02, Plu. (3.4)
|04|N|O¢|
Finally, taking H*-norms and summing up for || < N, we obtain
la
S, I;E € —1/9a
B < Y S - @l MY S - e,
la|<N \a|<N
€|a‘ —1 le'
+|Z<NWH(P—/\) ([02, Plu)]],. (3.5)

We will prove the following result.

Theorem 3.1. Let P in (1.10) satisfy (1.11) and assume that o(P) # C. Let
moreover f € S(R") such that || fll;g ,.n < +oo for some p > per € > 0. If
u € §'(R™) is a solution of the equation Pu = f, then u € S(R™) and there exists
e € (0,€] such that l|ully ey < +00. In particular, u satisfies (3.1) for some
positive constant C.

To prove the theorem we need to estimate the three terms in the right-hand side
of (3.5) for s = 0 uniformly with respect to N. The most delicate term is the one
containing commutators which must be written in a suitable form in order to get a
sharp critical value for the regularity index u. To treat it, we need some preliminary
steps.



Lemma 3.2. Let ¢ €]0,1[, 7 > 0 and let b be a positive integer. Then

. t>0. (3.6)

1—
40b < rtb 4 (1 o) (g)@/( 0)

r

Proof. Clearly we can assume b = 1, setting t* = z. Define g(z) = 22 — rz, z > 0.
Since ¢'(2) = 0227t —r =0iff 2 = z,, = (0/r)"/179) we readily obtain that

?go)g(z) — g(z0) = (f)g/(l—g) . <5>1/(1—9) —(1-9) (f)@/(l—g)'

The proof is complete. ]

Using Lemma 3.2 we can prove a crucial estimate.

Lemma 3.3. Let u > 0, k,m be positive integers and let o,y € Z'y such that

aj > 2%(m+k > 0 for some j € {1,...,n} and let p > 0. Then for everyr > 0,17 > 0

we have N
naj_WT 7]0‘1 1_L

< v (m+k)

‘a‘u(a] Ly S T|a|#aj 4+ . (3.7)

naj_’ijT-Hc n 0
) ()

where p =1 — w;:k) € (0,1). With this choice of g we have 1 — p = %R and

Oé]'k

Proof. We can write

e _ _ajk
1—p0 i (m+k)
that for any r > 0 :

1. Then applying Lemma 3.2 with ¢ = and b = «a;, we obtain

I\“

m+k o L’cf
T L m k) ot (0 y(m et k) e
ol ) = Jajred a;k ajk
,L'k+]_ o5k
_ no‘j ’yj(m + k?) o Yi0mER) 1_ 'yj(m + k) g (m+k)
|l ajk (1 - 7“’1(””’“)) ajk
ajk
o 1 1 A 1__ %k
< - 1 o . ’Yj(m+k)
< s (o) |
o -~ ajk
ol
o | P
The lemma is proved. O

The following result is a straightforward consequence of Leibniz formula.

Lemma 3.4. Let o, p,0 € Z'} and let k,m be positive integers. Then the following
identity holds:

|
oo = 3 ()

oz, (a=M\y
<o
al o ~ ~
- X (7)1 9p9T (09w 3.8
pofreY R
y<o



where 0F = 9+

oy esm OT€ the Fourier multipliers defined by the symbols

n

I gFm- (3.9)
Jj=1
o >2; k+m

To estimate the commutator, we use now the assumption g > pr.

Lemma 3.5. Let P satisfy the assumptions of Theorem 3.1 and assume that \ €
C\ o(P).Then for every u € S(R™) and for every s > 0 there exist Cs > 0,e > 0
such that

clal o y
S e 1P N0 Plul, < Co (BTl ¢ lsiszm) - (310)
o m)<lal<N

for every integer N > 2n(k +m), for every r > 0 and for some ¢ > 0 independent
of N.

Proof. Let a € Z!} with |a| > 2n(k +m). By Lemma 3.4 we can write

(P=N7'OLPlu = Y (P =N (07, 27]0%)

a—y)\y

- Y WX ()
% (P —\) "L ozT0rd" (83—75—@ (3.11)

with 5i~ defined as in (3.9). At this point, observe that the operator (P — \)~!
2777950 is bounded from H*(R™) into itself for every s > 0 uniformly with respect
to a, cf. [3]. Then, since |y| < |o| < k in (3.11), we obtain

1 - 63 7 o —
P =270z, Pl < € W > TTed -l ul,
0#y<a 1=1
IvI<k

for some positive constant Cs independent of . Now, since |a| > 2n(k + m), we

surely have a; > 2k+m% for some j € {1,...,n}. Moreover we can write
_ n s n
(eI PR ISR I ST ] (bt PGB )
Jj=1 h=1
0 >2; k+m ap <2y k+m
where we denote by || - || the norm in L?(R"™). On the other hand, for every p >

10



H?:l ai,yi < f[ |a|ﬂ(06j _'Yj/NCT) 1 n azh
x| o || = | |05 =i/ per) hl I1 | aen—n)
j= _
a>2; k+m an<2vn k+m

n n

1 1
< S S— S — .
> C H ‘a‘ﬂ(aj*"/j/l‘”) H ‘a|u(ah—7h) (3 13)
J
;i >2; k+m ap <2y k+m
Now, for every j € {1,...,n} such that o; > 2,ij+Tm we can apply Lemma 3.3 with

n = |¢;| and we obtain that for every r € (0,1)

H? 10& Haa 'ya uHs < <§>s H ‘€]| J H |£h|ah_7h i

]l SN N P 0]
j=
a; >2'YJ k+m O‘h<2’yh k+m
n
|£h|04h—’7h R
S
+[©* ] Tafi@nm (3.14)

h=1
ah<2'yh k+m

Choosing € < 1, summing over |a| and observing that

n an—="7n
3 dilles I |€n] 5
‘a‘ﬂ(ah_’)’h)
2n(k+m)<|a|<N h=1
Oéh<2’yh k+m

< Csllullstr+2m > ell < Cl|ullsshr2m
2n(k-+m) <lal<N

for some constant C’, > 0 independent of N, we finally deduce the estimate (3.10).
O

Proof of Theorem 3.1. By Corollary 8.1 in [3] we already know that u € S(R"™).
To prove that ||u]l .., < +oo we start from (3.5) for s = 0. Obviously, we have

lof
3 W (P =X)H@N)] < Cl Mo ey < +00 (3.15)
lo|<N
for every e < ¢’. Concerning the second term, for every a € Z}, & # 0 there exists j =
ja € {1,...,n} such that a;; > 0. Writing (P—\)"*(0%u) = (P—\)"10d,,(0z ~u),
by (3.2) the operator (P — A)~! 0 9,; maps continuously L*(R") into itself. Then
we obtain

A ‘|Z<:N‘ W (P = X" (@2w)|| < Cllull + EXS[u)). (3.16)

11



The last term in (3.5) can be estimated applying Lemma 3.5. Then, choosing ¢
sufficiently small, there exists C' > 0 such that for every r € (0,1) the following
estimate holds:

B fu] < C (11 N ey + eERS ) + 7B ]+ D> 05| |
|a|<2n(k+m)

Taking now r < C~! we obtain

0,15 C 0,14
ENME[U‘] S 1 _ TC "f”{O”u,;a"} + EEN/ii[u] + Z Haa?u”
|a|<2n(k+m)
Iterating this estimate and possibly shrinking e, we conclude that EO #€1u] is boun-
ded with respect to IV, hence Nullgo ey < +oo- O

Let us now study the decay of the solutions of Pu = f. Fixed v > v, =
0 > 0,5 > 0 we define the norm

su6 Z |ﬁ|y|m”$ UHS

BEZY

m
k+m>

Using Sobolev embedding theorems it is easy to show that if |Ju]|,.; < +oc for
some 0 > 0,s > n/2, then

sup C P18 sup |zPu(z)| < 400 (3.17)
BEZY TER™

for some positive constant C. Hence

sup eAlx‘l/u|u(:c)| < 400 (3.18)
rER?

for some positive constant A.

We have the following result.

Theorem 3.6. Let P in (1.10) satisfy the assumptions of Theorem 3.1 and let
f € SR™) such that || fllg,.s < +oo for some v > ver, 6" > 0. If u € S'(R") s
a solution of the equation Pu = f, then u € S(R™) and there exist 6 € (0,0'] and
s >n/2 such that||ull,,.s < +00. In particular, u satisfies (3.18) for some A > 0.

Proof. As before, we know from [3] that u € S(R™). Applying the Fourier transform
to both members of Pu = f and taking into account Proposition 2.3, we are reduced
to study the equation Qi = f, where Q is (k,m)-globally elliptic and its symbol
satisfies an estimate of the form (2.4). Moreover, if o(P) # C, then also o(Q) # C.
Finally, the assumption on f and Parseval identity imply that || f Il {051y < 00

Then, interchanging k& and m, we can apply Theorem 3.1 to the equation Qi = f
and we obtain that [|@]]s .5 < 400 for some o €]0,4']. Possibly shrinking ¢ this
implies that ||ﬁ||{s7y;5} < 400 for some integer s > n/2. But this is equivalent to
say that [|u]],.; < +0o. The theorem is then proved. O]
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Remark 1. We observe that in the proof of Lemma 8.5 and Theorem 3.1 the pa-
rameter € > 0 for which ||ull, .. < 400 can be chosen independent of u. The same
holds for the parameter § in Theorem 3.6. As a consequence of this fact our result
on pointwise decay estimates (3.18) can be reformulated more precisely as follows:
there exists a constant A > 0 such that (3.18) holds for every solution u € S'(R™)
of the equation Pu = f.

Using Theorems 3.1 and 3.6 we can easily prove Theorem 1.1.

Proof of Theorem 1.1. We can assume without loss of generality that P is self-
adjoint; otherwise we can apply the L?-adjoint P* of P to both sides of Pu = f
and reduce to the equation Su = g where S = P*P is (m, k)-elliptic and self-adjoint
and g = P*f € SU(R™) if f € S/(R™), cf. [12]. Hence in particular the condition
o(P) # C is fulfilled. Moreover, since f € S/ (R"™) with p > pier, v > Ver, then it
satisfies the assumptions of both Theorems 3.1 and 3.6. Therefore if u € S'(R")
is a solution of Pu = f, then u satisfies both (3.1) and (3.18). Hence by ii) of
Proposition 2.4, we have u € SJ(R"). O

4 Nonlinear estimates

In this section we consider the general semilinear equation (1.15). Without loss of
generality we can assume that F(u) = u’ for some £ € Z,£ > 2, cf. (1.14). As in the
previous section, we first discuss the Gevrey-analytic regularity of the solutions. We
begin to prove that the solutions belong to S(R™) as in the linear case. However, as
standard in the nonlinear case, we have now to require an initial regularity of u.

Lemma 4.1. Let P in (1.10) satisfy (1.11) and assume that there exists A € C\o(P).
Let w € H?(R™),s > n/2 be a solution of the equation (1.15) with F as in (1.14)
and f € S(R™). Then z°0%u € H*(R™) for any p,o € Z}.

Proof. We argue by induction on |p + o|. We first show that 9, ,u € H*(R") for any
j€{1,...,n}. From (1.15), introducing commutators, we get

(P =N (0zu) =0n,f — > capBia’ 905U — A0pju + 0x, (u').
Il el <

Bj#0

Inverting P — A and passing to Sobolev norms, it follows that

10z,ulls < NP =N O, Nlls + D eapl- 8- (P =X (2"~ 0%u)ls

lof | 18]
m o sl

Bj#0
HAL NP = X))l + (P = X) 718z, (u)) s (4.1)
Clearly [|(P—X)"1(x, f)|ls < +oc0 since f € S(R™). Moreover, by (3.2) the operators
(P—X\)"toxf~¢9% and (P—X\)"'od,, are bounded from H*(R") into itself, then also

the second and the third term in the right-hand side of (4.1) are finite. Concerning
the nonlinear term, arguing as before and applying Schauder’s lemma, we get

(P = X)) (e (u) s < Cullu|]s < Clllullé < 400

13



Hence 0,,u € H*(R"). Arguing similarly, it is easy to prove that zyu € H*(R") for
any k € {1,...,n}, then the lemma is true for |p + o| = 1. For |p + 0| > 1, arguing
as before we have

l2702ulls < [[(P =N @2 f)]ls + [N - [(P = X)L (27 0%u)s
+ 3 Jeapl - 1P = 22?02, 208l

lal , 18]
m TR sl

HI(P = X))~ (@02 (u)) s (4.2)

The first term in the right-hand side of (4.2) is clearly finite. Assume for example
that o; > 0 for some j € {1,...,n}. Then by (3.2) we have

AP =0T @700u) s = A (P = N~ (252779 0%u)|s < Cul|l27~ 0fulls < +o00

by the inductive assumption. Concerning the third term, we can use the commutator
identity

(2702, 250%u = 2°0P(2P0%u) — 2PO% (27 9Pu)
v A (Aol (@)
a Z(p—é)!<5>z(0—7)!<v>( Rl
5<p v<o
0<p v<a

x 20907 (271 9P0u),
’ I

where Y >~ means that |y|+|d| > 0. Then by (3.2) and by the inductive assumptions
we get that

3" Jeasl - 1P = N (12702, 27 08w) s < +oo.
el By

For the last term in (4.2) we can argue similarly. O

Theorem 4.2. Let P in (1.10) be (m, k)-globally elliptic, i.e. it satisfies (1.11), and
assume that there exists A € C\ o(P). Let u € H*(R"™),s > n/2 be a solution of the
equation (1.15) where F is of the form (1.14) and f € S(R™) with || f|l s ey < +00
for some p > pier, e’ > 0. Then there exists € €]0,¢'] such that Nullgs ey < +00,
where i = max{p, 1}.

Lemma 4.3. Let P satisfy the assumptions of Theorem 4.2. Then for every u >
1,s > n/2, there exists a constant C.. > 0 such that for any e > 0,N € Z :

clof

a|Z<N |a|/‘«|a‘

Proof. For every o € Z',«« # 0, there exists j = jo € {1,...,n} such that o; > 0.
Then, writing (P —X) "' 00y = (P—A)"t0d,, o dz ' and applying (3.2) we get

5‘04
Z ]a‘ulal

0|a| <N

(P =N s < (lulls+eBFSD) . (43)

la|—1

13 —ei, ¢
<Ce 3 ol @l
0#|a|<N

[ RCATS)

s
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We now apply Leibniz rule which gives

a2y = Y em ey, gy,

op! .. apl Tt
al+...foyg=a—e;

and observe that for u > 1, we have the estimate

o — €5
I (a—¢) H
|o¢|#‘0‘| al, . ’a ’N|O‘p‘

Hence, applying Schauder’s lemma we easily obtain (4.3). O

Proof of Theorem 4.2. Arguing as for the linear case, we can write, for every
g > 0, N € Z+ :

B < Y S |&|H|a| P =N"@en),+ Ny = !“'a‘ I(P =2t @gu),

lo|<N \O¢|<N

3 ,ﬂla\ P =372z, Pl

\a|<N
clal

+ Z « Jafflel

The first two terms in the right-hand side of (4.4) can be estimated as in the proof
of Theorem 3.1. The estimate of the term containing commutators is easier than in
the linear case, because the case fi < 1 is now excluded. In fact, we can write

PN @)= Y e 3 S (D)o n T eare @),

lel 4 1ol 0#£y<o
lol 4 1ol <3 75

(4.4)

[GEPYRICATS)

s

Since 1 > 1 we have

1 ol _ |17 1 - 1
‘a|/1|a| (af’y)' - |o¢|ﬂ|’Y| |a—fy|ﬂ|0¢_7| - |o¢—’y’l~i|a—’Y|'

Then we directly obtain

> Iozlﬂla| I(P=X7H (02, Plu)], < Coe B [u].

la|<N

The last term can be estimated applying Lemma 4.3. Finally we get

i . ¢
BT < o (Il Il 1 Wy + B5E5] 4« (B35 00)').
and for ¢ sufficiently small we can iterate this estimate obtaining that sup E S e [u]
NeZy
< +oo. This concludes the proof. O

To prove the decay properties for the solutions of (1.15), we can argue as in the
previous section. Applying the Fourier transformation to (1.15) we obtain the new
equation

f+ Fu)

Qu=f+F(u
where @Q is (k, m)-globally elliptic.

(4.5)



Theorem 4.4. Let P satisfy the assumptions of Theorem 4.2 and let u € H*(R™),
s >n/2 be a solution of (1.15), where F' is of the form (1.14) and f € S(R") with
;.50 < +o0 for some v > ver, 0" > 0. Then there exists 6 € (0,0'] such that
ulls ;s < 4o

Lemma 4.5. Let Q be (k,m)-globally elliptic with o(Q) # C and let w € S(R™).
Then, fized A € C\ 0(Q), s >n/2,6 > 0,v > v, there exists C > 0 such that

slal
Z | |1/\a|

la|<N

(@-N'Eeut)| <o (lalf+ ol BRAE) . (46)

for every N € Z...

Proof. If oj # 0 for some j € {1,...,n}, then we have that (Q — )\)_1(8?(2?5)) =

(Q — /\)—1(8@85‘@1' (1;\5)) Moreover, since the linear operator (Q — \)~!o ¢, is
continuous from H*(R") to H*(R™), we obtain

] a1

€ g

> Q=N TR W)l < Coe Y |0 5.
R [T

04]al<N on

Now, using standard properties of the Fourier transform and Sobolev embedding
estimates we obtain

10 ulls = (@ “a) + ut=ts

= (/n<77>25 ‘.7'—&%17 <(9?76j12 * u/gjl> (77)‘2 dn) v
2 .\ 12
= (/n<n>28 . ’uﬁfl(n)’ dn)

o “a(n)
< Cylullst- 185 alls-

The lemma is then proved. O

Proof of Theorem 4.4. First of all, by Lemma 4.1, it follows that u € S(R™).
As in the proof of Theorem 3.6 it is sufficient to show that there exists § > 0 such
that ||u||{ o} < 00. Starting from (4. 5) and taking A € C\ o(Q), we get, for every

o= (Q~ N)HBEN) ~ MQ - N O£ — (Q - M) Q.88+ (Q — )N (g ).

We can now apply Lemma 3.5 and Lemma 4.5. We obtain that there exists C' > 0
independent of NV such that the following estimate holds true:

$,1;0 s,1;0 s,U;0 ~
BNl < 75 (N oy + OBRZ 0] + 0ull 0 ERZYE] + Y 0gals

|a|<2n(k+m)

1-—

for every r with 0 < r < C~! and for some § €]0, §’]. Iterating the last estimate and
possibly shrinking § we obtain that ||u|| (spro} < Fo0. We leave the details to the
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reader. O

Arguing as in the previous section, the proof of Theorem 1.3 is a direct conse-
quence of Theorems 4.2 and 4.4 combined with Proposition 2.4.

We conclude this section giving the proof of Theorem 1.4. As for the equation
(1.15), we prove separately regularity and decay estimates, but for the linear part of
the equation the estimates are the same proved before. To conclude we only need to
give estimates for the new nonlinear term coming from (1.18), (1.19). That is what
we do in the next lemmas.

Lemma 4.6. Let H be as in Theorem 1.4 and let X € C\ o(H). Then, for every
p > 1,8 > n/2,e € (0,1),(,6N € Zy,l > 2,q,v € Z",|q| < h, and for every
u € H¥Y(R™) there exist positive constants Cs, C' such that the following estimates
hold:

cled

o ‘u‘a| — N0 (@) s < Cs (Hqu, + a(Ef\,‘fi[u])ﬁ) : (4.7)
|| <N
lot]
> ol =2 @R )l < L (i + (B ) - (0

la|<N

Proof. We start by proving (4.7). Fixed a # 0, let j = j, € {1,...,n} such that
a; > 0. We have

075/(;/2(]

Observe that (3.2) with m = 2,k = 2h implies that the operators (H — \) ! o 29,
and (H — \)~! o 297 are bounded from H*(R™) to H*(R"™) since |q| < h. Then,
arguing as in the proof of Lemma 4.3, we easily obtain (4.7). Concerning (4.8), for
la| > 2, we can write (H — A\)"' 00 = (H — A\)7' 00,0, 007 * 7 for some
i,7 €{1,...,n} and apply (3.2), then

|al
€  \\—l/aoq, b 7 ' 9o ()t ~
S Sl - @ T £ €S S vl
2<]a|<N 2<]a|<N
< Cle(BRS ) (B S lu)!
< Cle(By ) 1.
Then we get (4.8). O

Repeating readily the steps of the proof of Theorem 4.2 with the aid of Lemma
4.6, we can easily prove that if f € S(R™) with ||f||{s,ﬂ;gl} < 4oo for some pu >
fer,s >n/2,e" >0, and u € HSTH(R") is a solution of (1.20), then |Jull ..y < +00
for some ¢ € (0,&'], with 1 = max{1, u}.

To prove decay estimates for (1.20) we apply the Fourier transform to both sides of
(1.20). We obtain the new equation

~ o —

uw = f+ F(x,u, Vu), (4.9)
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where R
H=Q(D)+[¢%,

Q(D) being an elliptic operator with constant coefficients of order 2h. To prove
regularity estimates for @, we need the following lemma.

Lemma 4.7. Let H be the operator defined by (4.9) and let A € C\ o(H). Then,
for every v > vep,s > n/2,e € (0,1),4,N € Zy,q,y € Z", with |q| < h and
¢+ |y| > 2 and for every u € HSTY(R™) there emist positive constants Cs,C" such
that the following estimates hold:

clol

> sl =N @ @l < € (Il + ellull ™ - BY75[@]) s (410)
lal<N
gl O ey ! (1] I e
Z et 0T = 07O (TPl < €4 (Il + elfull S EBRSIa))
o] <N

(4.11)
Proof. The proof of (4.10) is immediate. In fact, for every a € Z}, a # 0 we have:
ICH = X) =108 (z9ud) s = I(H = \) (00T ud) s < Collg 7l

and then we conclude as in the proof of Lemma 4.6. To prove (4.11), we observe
that if £ > 1, we have for every a € Z} , a0 # 0 :

I =N @RVl < Collof™ (s (w1 (Vuy)l,
< Gl Tl - u (V) s
< Collgg - lul
For ¢ =0, |y| > 2, we can argue similarly. We leave the details to the reader. O

With the aid of Lemma 4.7, arguing as in the proof of Theorem 4.4, we obtain
that if f € S(R") is such that || f||,,.s < +oc for some s > n/2,v > v, 6" > 0,
and u € HTH(R") is a solution of (1.20), then there exists § € (0,d] such that
lulls,.s < +oo. We conclude observing that under the assumptions of Theorem
1.4, we have both Nullfs ey < 400 and |ull,.s < +oo for some positive ¢, and
s > n/2. Combining these two estimates we easily obtain the proof of Theorem 1.4.

Remark 2. We observe that our method can be easily adapted to a larger class of
operators satisfying more general anisotropic estimates. Namely, fized two multi-

indices k = (k1,...,kn), m = (mq,...,my), with k; > 0,m; > 0 for any j =
1,...,n, we can consider an operator of the form
P= > cup2’Dy, cap € C, (4.12)
(a,B)€A
where 5 ﬁ
aq 1 n
A= B) ez — — + = <1;.
(pezr: Sy S By Boy

18



The principal symbol py, 1 (z,&) of P is defined by

pmk z § Z Caﬂm
(a,B)€A
with
e aq Bl ﬂn

A= 72— -4 = + 22 =11
{(a, 8) € Z7 m1+ + +k1+ kn }

The operator P in (4.12) is said to be (m, k)—globally elliptic if

> eapr®e =D (a4 14M) for x|+ ¢ =R (4.13)
j=1

(a,B)EA

for some positive constants C, R, or equivalently if

pm,k(xaf) 7é 0 fOT’ all (SU,&) 7& (070)

For this class it is natural to prove estimates in general Gelfand-Shilov classes de-
scribing the regularity and decay properties with respect to each variable separately.
We recall here the definition and refer the reader to [12] for a detailed presentation
of these spaces.

Definition 4.8. Let p = (p1,..., ptn),v = (v1,...,vn) € R, with p; > 0,v; >0 for
all j = 1,...,n.We denote by SL(R™) the space of all functions u € C*®(R"™) such

that
suﬂg) |280%u(z)| < A|a|+‘ﬁ|+1afl’“ e af{"“"ﬁl’gl”l e, BPnm
TER™

for some constant A > 0.

We notice that Proposition 2.4 has an obvious extension to this class, cf. [9]. The
assertion of Theorem 1.1 can be reformulated in this new framework as follows: if
P is an opemtor of the form (4.12) satisfying (4.13) and f € S(R™) with u; >
= im], i 2 T +m for any j = 1,...,n then every solution u € S'(R™) of the
equation Pu = f actually belongs to S, (R™). Similarly, for the semilinear equation
Pu = f+ F(u) with F(u) as in (1.14), starting from a solution v € H*(R"), we can
prove that u € SU(R™), where ji; = max{1,p;} for every j =1,...,n. We leave the
details to the reader.

5 The one-dimensional case: examples

Fixing first attention on linear operators, we consider P as in (1.10) and py, x(z,§)
as in (2.1):

P = Z capr’ D2, (5.1)
mrEst
Pmi(@,8) = > capr’e?, (5.2)
&_i_ﬁ:l
m "k
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where now z € R, ¢ € R; we recall that D, = —i%. Assume that P is (m, k)-globally
elliptic, i.e. in view of Proposition 2.2

Pmk(x, &) # 0 for all (z,€) # (0,0). (5.3)

Consider then the algebraic equations

Prk(ELA) = D cap(£1)X%,  AeC.
+2=1

3o

In view of (5.3), the order of the equations is m and all the roots, counted with
multiplicity, )\f, ..., A% satisfy the condition Im)\;-—L #% 0. We may apply to P the

results of the asymptotic theory [14], [24], [28]; the following rough statements will
be sufficient for our purposes in the following.

Proposition 5.1. There exist two fundamental systems uf, coouh anduy, .y
of solutions of Pu = 0, of the form
uf () = expliXTvja|of(z), j=1,...,m, (5.4)
with v =m/(k +m) and
|v]i(x)| < Cexp[d|z|7] for zeRy (5.5)

for some o < 1/v and positive constants C and & (in the case of a multiple root )\j[,

any linear combination of the corresponding independent solutions uf also satisfies

(5.4), (5.5)).

We begin by giving a cheap proof of Theorem 1.1 in the case of a homogeneous
ordinary differential equation.

Proposition 5.2. Let P be defined as in (5.1), (5.2), (5.3). Assume Pu = 0,u €
S'(R); then u € S(R), with u=k/(k+m),v =m/(k+m).

Proof. Since (5.3) implies Im)\;-IE # 01in (5.4) for all j = 1,...,m, all the solutions
uj[ in Proposition (5.1) have exponential growth, if Im)\j[ < 0, or exponential decay
if Im)\;IE > 0, in R4. On the other hand we know that a solution u € S'(R) of Pu =0
belongs to S(R), hence u € S(R4) and u € S(R_). This implies that u is a linear

combination of the u;r which have exponential decay in Ry, and simultaneously
linear combination of the u; with exponential decay in R_. Note in particular that,
if Im)\;r <Oforall j=1,...,m,or ImA; <0 forall j=1,...,m, then non-trivial
solutions u € §'(R) cannot exist. Otherwise, from (5.4), (5.5) we have

lu(z)| < Ce Y g eR, (5.6)
for any constant § satisfying
. + . +
0 <4 <min{rImA; : ImA; > 0}

and a suitable constant C' depending on d. We now use Proposition 2.3, namely for
every solution v € §'(R) of Pu = 0 we may write

Pu=Qu=0
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where @ is now (k, m)-globally elliptic. We then apply to the ordinary differential
equation Qu = 0 the preceding arguments, exchanging the role of £k and m. We
deduce

a(e)] < Cle” kM e eR, (5.7)

for some C’ > 0,4’ > 0. According to [9], we may read (5.6) and (5.7) as

sup |z%u(z)| < C1API(B)Y,  sup |¢va(e)| < CyLBM (an)r

zeR £eR
for all o, 8 € Z, and suitable positive constants A, By, C] independent of «, (. In
view of iii) of Proposition 2.4, these estimates give the conclusion u € S/ (R). O

As obvious byproduct of Proposition 5.2, we may recapture, in a particular case,
the celebrated non-triviality theorem of Gelfand and Shilov, cf. [12].

Proposition 5.3. Let © > 0,v > 0,u + v = 1. Assume that p,v € Q. Then
SU(R) # {0}, i.e. there exists a non-trivial function u € SY(R).

Proof. Consider the basic example of (2p, 2h)-globally elliptic operator in R
P = D% 4 2% (5.8)

The spectrum of P is discrete, with eigenvalues A\; — +o0 and eigenfunctions ¢;, j =

1,2,..., forming a complete orthogonal system in L?(R), see [3]. Since also P — ), is

c §h/(h+p)
p/(h+p)
then to observe that, for any given p € Q,0 < pu < 1, we may write u = h/(h + p)

for two positive integers h and p, and consequently v =1 — p = p/(h + p). Hence
we read ¢; € SU(R). O

(2p, 2h)-globally elliptic, from Proposition 5.2 we have ¢; (R). It remains

To see more explicit examples of functions in S} (R), we may address to similar
ordinary differential operators with polynomial coefficients. In particular, we recall,
cf. [17], [24] that the (2, 2h)-globally elliptic equation

(D? + 2? — pz" Hu =0 (5.9)

h/(h+1)

admits non-trivial solutions in L?(R), hence in S| I(h+1)

parameter p, namely:

(R), for special values of the

e When £ is even, for p = 2(h+1)N +h+ 1, N € Z, the solution is given in R4 by

p+h h '2xh+1
(h+1) h+1 h+1

u(z, p) = exp[—z"*1/(h +1)]¥ (2 (5.10)
whose analytic extension coincides in R_ with u(—z, —p). To be definite, we recall
the definition of the Tricomi function W, cf. [27]:

I'1l-c¢) I'(c—1)

Vie,ao) = =05 T

O(a,c;x) + !¢ ®la—c+1,2—c; )
where the principal branch of 2'~¢ is chosen and ® is the hypergeometric confluent
function

Bacia) =30 (B

n=0
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as standard, forr € R: (r)o=1,(r)p, =r(r+1)-...-(r+n—1),n > 1. We have

n ™

U(a,c;x) ~ x—ai (C e 1) @a o oo, (5.11)

n=0

which gives the expected exponential decay in (5.10).

e When h is odd, for p = —2(h+ 1)N —h or else p = —2(h+1)N —h —2,N € Z,
the solution in L?(R) of (5.9) is of the form

u(z, p) = exp[—z"*1 /(h + 1)] Py(x) (5.12)

where P,(z) is a polynomial, cf. [26].

On the expression (5.12) we may directly recognize that u € Sf //((,ilill)) (R). It is
natural to question whether solutions of the type exponential-polynomial occur for
other (p, ph)-globally elliptic equations, when h is odd. For a detailed analysis of such
solutions we address to [17], Section 7.4. As an example in the opposite direction:

the (3, 3h)-globally elliptic equation
(D —iz")(D + iz™)?u + oz 2u =0,

with h odd, A > 3, admits for some o € C solutions u € S?//((:Ll)) (R) which are

not of type (5.12), see [17], Section 7.3, for their explicit expression in terms of the
Meijer’s G-functions.

We pass now to consider nonlinear ordinary differential equations. We want to
test the sharpness of Theorem 1.3 and Theorem 1.4 on a one-dimensional model.
Generalizing the arguments in [7] we consider the equation

—u" + 2®hy — ha" "t = ahut — et z €R, (5.13)

where h,0 € Zy, ¢ > 1,h > 1,h odd. We notice that (5.13) corresponds to the
equation (1.20) forn = 1,V (z) = 2*"—ha" ! and F(z,u,u') = zPul—tu'u*=1, f = 0.
First of all we observe that (5.13) can be re-written as follows:

d d
(d:v — ach) (v + z"u) = <da: - xh> ut, x € R. (5.14)
Then every solution u € H?(R") of the Bernoulli equation

u' + 2" =, z € R, (5.15)

is also a solution of (5.14). We restrict our study to the solutions of (5.15). Fixing
u(0) = u, > 0, by standard arguments we obtain

Jht1 z htl 12
u(x) = e~ FIT [u;f +(1— E)/ e_(e_l)thﬂdt] : (5.16)
0
or equivalently,
Lht1 +oo -1 tht1 Ti/z
u(r) = e AT [)\ + (¢ — 1)/ e~ )tht] , (5.17)
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th+1
with A = ul=* + (1 — ¢) O+O° ~(=D%T gt. We notice from (5.16) that u is well
Ghtl
defined for x < 0 and u(z) ~ e~ T for £ — —o0. To analyze the global behaviour
of u on R, it is convenient to express it in terms of special functions.

To be definite, write
I(e) = y(o, z) + (e, 2),

where

T +oo
v(a, ) :/ e 't Ldt, I, ) :/ e 't Ldt.
0 T

The function v(«, z) is called the incomplete Gamma function, while I'(«, x) is usual-
ly known as complementary incomplete Gamma function. We recall that I'(a, z) =
e ¥ (1,a + 1, z); hence, in view of (5.11), for fixed a € R and for z — 400, the
function I'(«, z) has the following asymptotic expansion

F(amwemalz 1—a) , (5.18)

cf. [27]. By a change of variable it easily follows that

1
__h_ =)
he1\ 1 (-1,
b’ P Tk 1
”\+<£—1> <h+1’h+1x >] ’ (5.19)

__h_
with A\ = ul=¢ — (h%rll) "o (%—‘rl) . We can distinguish three cases:

Ih+1
u(m) — e htl

~

h+1
point x, > 0 defined by the equation

+o00 h
A=(1 —5)/ =N

__h_
a) — (% M <L) < A < 0 : In this case, the solution blows up at the

cf. (5.17).

b) A = 0 : The solution is well defined and analytic on R. Moreover, by (5.18),

(5.19), u(z) ~ 27T for & — +oo. Therefore u € S'(R),u ¢ S(R). Notice that this
does not contraddicts our results, since u ¢ H*(R) for s > 1/2, hence the assump-
tions of Theorems 1.3, 1.4 are not fulfilled.

c) A > 0: Also in this case, by (5.17), the solution u is analytic on R. Moreover,
1 a:h+1
0 <u(z) < AT=fe™ Al .
Now u € H?(R) and Theorem 1.3 applies and gives the more precise information
u € S ! (R) In particular, v admits a holomorphic extension u(z) on a strip of the

form {z € C: |Imz| < T} for some T' > 0. Nevertheless, the great Picard theorem
of complex analysis implies that u cannot admit an entire extension on C, since in
(5.17) for any fixed A € R, the equation

400 h+1
A+ (0 — 1)/ e DT dt =0
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admits a solution z,, cf. [27]. Hence we cannot expect to obtain u € S*; (R) for
h+1
some p < 1. Thanks to the representation (5.19), we can illustrate the three cases

a), b) and c) above on a MATLAB graphic for h = 3,¢ = 2. In the figure below the
case A < 0 corresponds to the choice ug = 1, while the case A > 0 is obtained by
choosing ug = 3. Finally for A = 0 we have u(z) ~ 23 for z — +oo.

e
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