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1 Introduction

Among the class of systems of partial differential equations, evolutionary ones form
a minority. They are nevertheless of considerable importance because they describe
time evolution of physical data. This can already be seen for ordinary differential equa-
tions where, among differential equations, vector fields deserve a particular attention.
The aim of this paper is to prove that evolutionary linear partial differential systems
always admit sectorial analytic solutions, where the width of the sector depends on
the regularity of the initial condition.

Before stating our main theorem, let us recall the results obtained by Kovalevskaia
in her thesis (von Kowalevsky 1875) (see also Audin 2008 for historical aspects).

We consider the vector space C" with coordinates zy, ..., z, and let O, be the
algebra of germs of holomorphic functions at 0 € C" (series in zy, ..., z, Which are
analytic in some neighbourhood of the origin). We put
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and define the order o (I) of the operator 3" as the sum of the coordinates of the vector
I e N

o) =i+ +iy.

An evolution equation of order s is a system of partial differential equations of the
form

du = Fu,0"u, ..., 0%u), o(lj) <s, u=(u1,...,un), 2= (1., 2)

with some initial condition u(# = 0, -) = ug, where F is a holomorphic map.
Kovalevskaia proved that the formal solution to such an initial value problem:

u(t, ) = Zuktk, up € O
k>0

exists and is unique. Then she proceeded to the analytic properties of time evolution.
For s = 1, she showed that the formal solution is holomorphic, in any sufficient small
neighbourhood of the origin in C"*!. A result now called the Cauchy—Kovalevskaia
theorem. For s = 2, Kovalevskaia considered the particular case of the one dimensional
heat equation and discovered that the formal solution might be divergent.

To state Kovalevskaia’s heat equation theorem, it is convenient to introduce the
space @fl of class s Gevrey series in n variables (Gevrey 1913, 1918) (see also Sect. 4
below). These are formal power series:

> a4z e Lzl
IeN"

such that

I

(a(DH*~!

TeN?

is convergent in a sufficiently small neighbourhood of the origin. For s = 1, Gevrey
series are just analytic series, for s < 1 these are entire functions and for s > 1 this
class contains divergent power series such as >, (n!)* —1gn,

Theorem 1.1 (von Kowalevsky 1875) The formal solution to the one dimensional
heat equation

Oiu = d,u, u(t=0,—)=ug, ug € @ﬁ

1. is a Gevrey class 2s series;
2. has a unique holomorphic solution if ug € G}/z;
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A Generalisation of the Cauchy—Kovalevskaia Theorem 409

3. is divergent if ug ¢ 61/2.

Time evolution for the heat equation theorem became a classical subject and was
treated in details in Hadamard’s lectures on partial differential equations (Hadamard
1932).

In the 1980s, Ouchi made an important step, when he discovered that the divergent
series associated to time evolution of a single linear partial differential equation are
always asymptotic expansions of sectorial solutions (Ouchi 1983) (see also Tahara
2011a,b; Yonemura 1990 and references therein). We will extend the results of
Kovalevskaia thesis and Ouchi’s theorem to arbitrary systems of linear partial dif-
ferential equations with Gevrey coefficients.

2 The Euler Differential Equation

Before stating our results, we briefly recall basic facts on divergent power series.
Consider the following differential equation of Euler type:!

d
tzd—b;—{-(t—l)u—i-l:O, u(©0) = 1.

The formal solution to this differential equation is the divergent series of Gevrey
class 2:

u(t) = Zn!t".

n>0
We perform a Borel transform:
k
* s >

k!

and get a convergent power series which extends as a meromorphic function in the
complex plane:

1
vE) =D & =
e

The functions v and u are related via a Laplace type integral. Indeed, a direct
computations shows that:

1 [T ¢
-/ e 1ekde = kiik.
tJo

Thus for any polynomial, we get:

! For computational reasons, I slightly modified Euler original example (Euler 1760).
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1 +OO n n
?/ e 1 Zakék dé¢ = Zk!dktk.
0 k=0 k=0

More generally, consider a holomorphic power series:

Jore

£ v(E) =D apE"

n>0

which extends holomorphically to a neighbourhood of the real positive half-line with
at most exponential growth:

I A>0, |vE) <A

Then the exponential integral:

1 [t ¢
mo=—/ e Fu(e)ds
tJo

is holomorphic in the “half-disk™:
{teC:Ret >0, |t| <r}

and its asymptotic expansion at the origin is:
Z nla,t".
n>0

However, in our example, the function

1

v() = ﬁ

is not holomorphic in a neighbourhood of the real positive half-line: it has a meromor-
phic singularity at £ = 1. Therefore, in order to define the exponential integral

1 _t
u(t) = ;/e rv(§)dé,
Y

we need to choose a path y which avoids this singularity. This can be done in several
ways, for instance we get two different paths y4+ by avoiding the singularity in the
upper half-plane or in the lower one (Fig. 1).

Fig. 1 Deformation of [0, +00) Xy
into y4, y—

o
T
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A Generalisation of the Cauchy—Kovalevskaia Theorem 411

For both paths, the exponential integral is now well-defined:

t—l ‘5—1 d
ui()_t/yie T—f 3

The formal solution

u(t) = Zn!t"

n>0

is thus the asymptotic expansion of infinitely many functions. This explains why the
solution is divergent: if it were convergent then it would be the solution of a unique
holomorphic function. It was already known at the beginning of the twentieth century
that a similar phenomenon holds for the heat equation.

Still we need to check that . are actual solutions to our initial differential equation
and not just formal ones, that is:

dut+
2

tr——+(t—1 +1=0
yr ( YU+

The Laplace integral transformation maps the ring D; of partial differential operator
on ¢ to a convolution algebra on & according to the rules:

Dt—>ﬁ§
> & x
O > g +£07

The Laplace transform of our differential operator:
P=r9+t—id+1

gives a new operator:
S 1, ) .
P= 8% 0 +£0) +Ex—id+1

which admits v(§) = 1/(1 — &) as holomorphic solution in the neighbourhood of our
integration path. Thus

1 e 1
Y+

The difference between our two solutions can be computed using the residue the-
orem:

1

1
U_ — Uy = —/e_i—dé =2V —=1me V1,
tJa 1_";:
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where « is a small loop around & = 1. We already knew that the difference between
our two solutions should be a flat function but this computation shows that it is of
exponential type. This is of course not a coincidence as we shall now see.

3 Gevrey Asymptotics

In the above example, all data are globally defined but in this paper we shall be
concerned with local assumptions. The problem of local resummability is slightly
more involved. Let us start with the basic definitions of local asymptotic analysis.

A closed sector of width a €]0, 27| and radius r is a subset of the form:

Z:={te(C: |t|§r;|argt—9|§%}

for some direction § € S'. Its interior is an open sector or simply a sector. The
direction 6 will play no role in this paper, so we fix 8 = 0 for simplicity.
Given a Gevrey class o power series

at) = Zant”,

n>0

we search for an open sector £ and a holomorphic function
u:x—C
such that
tlg‘lz)u(i)(t) =ilg;

where the limit is taken along any segment contained in X. It can be shown that this
is equivalent to the condition for any # there exists a constant C,:

u(t) = > ait'| < Gy t|"*!
i<n

in any closed sector contained in . In such case, we say that i is the Poincaré
asymptotic expansion of u. If moreover C, can be chosen of the form

Cp=A"(n)*",

we say that it is the Gevrey class a asymptotic expansion of u. For instance, the “Euler
series”:

> (=Dl

n>0
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A Generalisation of the Cauchy—Kovalevskaia Theorem 413

is the Gevrey class 2 asymptotic expansion of the Euler type function:

1 [t 1
E(t) = —/ e 5t
tJo 1 +'§

Holomorphic functions which admit a Gevrey class o €]1, 3] asymptotic expansion
in a sector of “maximal” width:

Y, = {te(C: [t] <r;largt]| < (a—l)%},

for some radius r form an algebra. We denote it by G{ and more generally by G}, in
case of n-variables. The definition extends to values of @ > 3, if we consider functions
and sectors over the universal covering of a pointed disk (see Malgrange (1995), p.
190, for details).

For instance, the above function E(¢) belongs to G% :itis a Gevrey class 2 asymp-
totic expansion in the half-plane {Re t > 0}.

Proposition 3.1 For any o > 1, the map which associates to a Gevrey function its
asymptotic expansion

Gf — G

is surjective: for any class a Gevrey power series u there exists a sector
¥ of width (o — 1)m and a holomorphic function:

u:x —C

such that u is the Gevery asymptotic expansion of u at the origin.
Sketch of the proof. The Borel transform:

-~ —_~ . a;
B:GY— Gl =0, it — ¢
! =01 2 a Z1“(1+(oz—1)i)S

i>0 i>0

associates a holomorphic function v (&) to the formal power series u. In general the
function v is defined only in a small neighbourhood of the origin. We take r > 0
smaller than the convergence radius of v and define the partial Laplace transform:

k

1 (s
u(t) == l_k/o () v(€)d(EN)

with k = 1/(«¢ — 1). A direct computation shows that & is the Gevrey asymptotic
expansion of u. This proves the proposition. O
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414 M. Garay

The following proposition shows that the ambiguity of Gevrey series considered as
asymptotic expansions is, in fact, exponentially small:

Proposition 3.2 For « > 1, the kernel of the map which associates to a Gevrey
function its asymptotic expansion

G} — 6‘{‘
consists of functions which are exponentially decreasing of exponent 1 /(o — 1):

1
a—1

3A, B > 0, |u(t)| < Ae B/ .=

in closed subsectors.

The content of this section goes back to Borel, Gevrey, Goursat, Holmgren and
others (see Hadamard 1932). Resummation methods were already used in quan-
tum mechanics in the twenties and are standard in quantum field theory (see for
instance Landau and Lifschitz 1967). Borel summability was extended to arbitrary
Gevrey series by (Ecalle 1981 and Ramis 1980). Other recent references are Balser’s
textbook and Malgrange’s lectures on divergent power series (Balser 1994; Malgrange
1995).

4 Main Theorem

After these preliminaries, we may now state our theorem on time evolution. First, we
need the following non-degeneracy condition: we say that a linear partial differential
operator of order s is non-degenerate, if after a change of variables, it can be written
in the form:

AdS — D A’ Aje M(m.GY)
o(l)<s

and Ay is an invertible matrix. Here M (m, R) stands for m x m matrices with entries
in the ring R for some positive integer m. The main result of this paper is the:

Theorem 4.1 Let Za([)gs A7d'u be a non-degenerate linear operator with A; &
M(m, G%) for some a < 1. The initial value problem

u = Z Ard'u, uo:=u=0,-)e(GH)"

a(l)<s

admits solutions u € G?“Y@Gg.

The theorem says that the formal solution is the asymptotic expansion of holomor-
phic solutions which are of Gevrey class as in the time variable and of Gevrey class
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A Generalisation of the Cauchy—Kovalevskaia Theorem 415

« in the others. For instance, when o« = s = 1, the solution is holomorphic. This
is the linear version of the classical Cauchy—Kovalevskaia theorem (in this particular
example, our proof gives the non-linear version as well).

If we take a non-degenerate operator of order s = 2, the theorem says that the
solution is of class 2« in the time variable. For instance, if we consider the heat
equation

n
oru = Zaju = Au
i=1

and take an initial data with « = 1/2 then, as Kovalevskaia proved for n = 1, the
solution is unique and holomorphic. But if we only take a holomorphic initial condition
then the solutions will be of Gevrey class 2 and non unique.

Note that by gluing two solutions in opposite sectors we get that any analytic initial
data gives a C® solution on the real axis.

In the statement of the theorem, we used a topological tensor product which can
simply be understood as the space of functions which have asymptotic expansions
of Gevrey class as (resp. «) in the ¢ variable (resp. z variable). For more details on
topological tensor products see Grothendieck (1955).

There are two main ingredients in the proof of Theorem 4.1:

(i) a generalisation of Cauchy’s méthode des majorantes to general flows in infinite
dimensional spaces,
(ii) a Cauchy-Kovalevskaia theorem for flat functions.

It would be interesting to extend the above theorem to the non-linear case. Let us now
comment the theorem in the most simple examples.

Example 4.2 Consider the initial value problem
1 1
o = ,u, u(t:O,—):l—eG = 0.
-z

The solution is unique and holomorphic:

1

u(t,z) = m

Note that the singularity at z = 1 propagates with time.

Example 4.3 Consider the Kovalevskaia example:

€G! = 0.

0 = Bzzu, u(t=0,—-) = T
-z

Here ¢« = 1, s = 2 so that X is of the form

Y =31 x Di(r)
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416 M. Garay

where X is a sector of width m, that is, a half plane. The theorem states that there
exists a holomorphic function

u(t,z) : {(t,z) € D2(r)* : Ret > 0} - C

which satisfies the heat equation and whose expansion at the origin is the formal
solution. This result was already known at the beginning of the twentieth century
by Gevrey, Hadamard, Holmgren and others. It is also a particular case of Ouchi’s
theorem.

Observe that in real analysis, the solution of the heat equation in the circle can be
solved by Fourier series and the flow is only defined for positive time. The situation
is here completely different, since it admits solutions both for positive and negative
time.

The above theorem implies that for a sufficiently regular initial condition, the solu-
tion is unique and holomorphic:

Corollary 4.4 There is a unique holomorphic solution to an initial value problem of
the form

gu= > Aplu, uo=u@=0-)e G,/ A€ M(m.G,").

o(l)<s
Example 4.5 There is a unique holomorphic solution to the initial value problem.
du=02u, ut=0,-)=eeG.

This is a particular case of Kovalevskaia’s heat equation theorem.

5 Formal Evolution

From a purely heuristic point of view, an evolution equation defines an infinite dimen-
sional dynamical system. This is of course an approximative assertion because these
infinite dimensional flows are in general ill-defined. Our first task is to clarify this
point.

In the linear case, this is quite obvious. Let E be a topological vector space over a
topological field k£ and

L:E—E

a linear map. We denote by E[[¢]] := k[[]IQE the vector space of formal power
series with coefficients in E:

> " ®a,

n>0
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A Generalisation of the Cauchy—Kovalevskaia Theorem 417

that is the projective limit of the vector spaces k[[7]]/(t") ®x E.
The map L induces a map id ® L on E[[t]]:

(d L) [ D "®ay | =D 1" ® La).

n>0 n>0

We abuse notation and write L forid ® L. Similarly, we write 9; instead of 9; ® Id
and so on. We also identify E with the subspace 1 ® E C E[[t]]. If the field k is
of characteristic zero then the exponential is well-defined and e'Lug is the unique
solution to the initial value problem

ou = Lu, u(t=0,—)=ugp.

The operator ¢~ is called the time evolution of the operator L.

In order to extend this definition of evolution to non-linear operators, we construct
the Lie derivative in the infinite dimensional context. First, we recall basic notions on
holomorphic maps.

Let E, F be locally convex vector spaces and let U C E denote an open subset. A

mapping:
f:U—F,

is called Gdteaux differentiable ata pointu € U, if for any & € E, the following limits
exists

. fuA18) — fu)
m .

1
—0 t

Df ) =1

We would like to find some vector space of functions from E to F which is stable
under differentiation. In finite dimensional differential geometry, one may choose
the space of C*° functions but differentiability is difficult to handle in the infinite
dimensional context (except for the case of Banach spaces). Therefore, we now assume
that k = C and consider the space of holomorphic maps from E to F, denoted
‘H(E, F). These are defined as follows:

Definition 5.1 A mapping f : E D U — F is called holomorphic if it satisfies the
following two conditions:

(i) it is continuous,
(ii) for any continuous linear mappings j : C — E, w7 : F — Cthemapmw o f o j
is holomorphic.

For instance, a linear mapping is holomorphic if and only if it is continuous. Like
in the finite dimensional case, holomorphic functions in infinitely many variables are
given by convergent analytic power series. In particular, if a series is convergent it
corresponds to a unique holomorphic map.
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418 M. Garay

The study of holomorphic functions in infinitely many variables goes back to the
beginning of the twentieth century. I have followed Dineen’s textbook (Dineen 1981)
to which the reader may refer for more details on the subject. Let us now proceed to
the definition of formal time evolution in the non-linear case.

We call elements of H(U, E) holomorphic vector fields in U. By contracting the
differential with a vector field X € H(U, E), we define the Lie derivative

Lx :HWU,E)— H(U,F), fr[u— Df(u)Xu)]

for general locally convex spaces. As the Lie derivative is a linear map, this defines
the derivation associated to a vector field in the infinite dimensional context.
Now consider the particular case E = F'. The Lie derivative

Lx:E—>E, E=HU,E)

being a linear map, we are back to the situation of linear evolution. Therefore, time
evolution of any mapping

f:E—E
exists. Now the vector space E contains a distinguished element: the identity.

Definition 5.2 The formal flow of a holomorphic vector field X € H(U, E) at ug is
the evaluation of the map e/LX1d at ug, where Ly is the Lie derivative along X.

Note that by construction the flow is a solution of the differential equation

d
d—': = (LyxId) () = X (u).

Thus, we defined evolution for non-linear vector fields in E. A convergent formal
power series defines in a unique way a holomorphic function, in the infinite dimen-
sional situation as well. Therefore the unicity of formal evolution implies the unicity
of holomorphic evolution when it exists.

Example 5.3 Consider the inviscid Burgers equation:
oru =udu, u=0,-)=up.
Here the vector field is
X :C{z} »> C{z}, ur> uou

where C{z} is the vector space of convergent power series in one variable z, it has a
natural topology (see e.g. Grothendieck 1973). The Lie derivative

Ly : H(C{z}) —> H(C{z}), [u+— fw)]+> [ur—> Df(u)udu)
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A Generalisation of the Cauchy—Kovalevskaia Theorem 419

of the identity is.
f=Lxld : C{z} -> C{z}, ut> uod.u.
The function f is bilinear thus the Gateaux differential gives
Df (u)é = £0,u + ud§.

Substituting & by X gives time evolution up to order 2:

2
t
(" ®FId)u = u + rud.u + 5(2u(azu)2 +u?dZu) + o(t?).

In simple words, the possibility to define differential calculus in the space of
holomorphic functions H(C{z}) allows us to define formal flows like for the finite
dimensional spaces. This explains the unicity of the formal and holomorphic solu-
tions to initial value problems.

6 Generalisation of the Heat Equation Theorem

Lutz—Myiake—Schifke proposed to study the heat equation, under global assumptions,
via Borel resummation procedure (Lutz 1999). Although we will not deal with the
global problem of resummability, it is worthwhile to look back at the Kovalevskaia
example from their point of view.

We start with the heat equation

oru = 0;u,

with initial value:

1

uo: (C,0) - (C,0), Z+—>1 .
—Z

The formal power series expansion of this Cauchy problem is of Gevrey class 2

k

1 (k)
M(I’Z)_l—z; K (=)

The Borel transform of i is:

1 z(2k)! gk
—z &2 (kD? (1 - )%

v, 2) = T
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420 M. Garay

It extends as an algebraic function

1

JA =22 —4¢

The function v can be followed along any path starting from the origin which avoids
the curve of equation:

v, 2) =

_ (-2
f=

As before we define paths y+ avoiding the singularity £ = 1/4 from above and
from below. For z sufficiently close to the origin, the paths also avoids the singularities
(1 — z?)/4. We are now in a situation similar to that of the Euler equation: the power
series # is the asymptotic expansion at r = 0 of the functions

_£ 1

e 1 g,
ve V(=2 -4k

1
ut(z,t) = -

for z sufficiently small. R
As explained above, the ring of partial differential operators D; , is mapped to D ;.
The function

1

V(1 —2)? — 4

is a solution of the partial differential equation:

v, 2) =

(0 +E07)v = 07v

and
1
(& — 8Dus = ;/ (0 + 07 — D) v(§)dE = 0.
Y+

This means that the functions u# are solutions to our initial value problem. Like
for the Euler equation, the divergence of the asymptotic series is related to the non-
uniqueness of the solution.

Now back to formal solutions.

Theorem 6.1 (Garay 2008) The formal solution to an initial value problem

du= D Ad'u, ug=u@=0-)e(G)"

o(I)<s
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A Generalisation of the Cauchy—Kovalevskaia Theorem 421

of order s is of Gevrey class s in the time variable, that is, time evolution defines a
map:

-~

¢TI 1 (G — (G2)" &G™, up > (e 1d)ug
where L is the Lie derivative associated to the operator.

For a single partial differential equation (m = 1) with holomorphic initial data
(¢ = 1), the theorem is due to Ouchi. Using techniques due to Boutet de Monvel and
Kree, Yonemura simplified the proof (Boutet de Monvel and Krée 1967; Ouchi 1983;
Yonemura 1990). Our proof will be self-contained.

Gevrey properties for some particular systems of partial differential equations (other
than the heat equation) is proved in Fernandez-Ferndndez and Castro-Jiménez (2011).
In the non-linear case, Tahara proved that C* solutions, when they exist, are always
Gevrey regular (Tahara 201 1a, b). For the moment, no further result seems to be known
for non-linear evolution equations. Nevertheless, our proof would easily extend to the
non-linear case if we were able to prove the Gevrey regularity of the solution of the
initial value problem:

U ok
ou=——0;u, u(=0,-)=uop.
1—u

Unfortunately, I was unable to prove or to disprove this fact.

We postpone the proof of the theorem to Sect. 8 and discuss the relation between
formal solutions and asymptotic ones. We face here the same problem than in the
one variable case: partial Laplace resummation is not a mapping of D-modules. For
instance, for any » < 1/3, the asymptotic expansion at + = 0, inside the half plane
Ret > 0, of the function:

r

1 3 1
1) = — T
[ = | e s

gives the formal solution to the heat equation with initial data 1/(1 — z). Nevertheless,
this function does not satisfy the heat equation. The function

(0 — 0z f

is anon zero flat function at# = 0. Thus we need a Cauchy—Kovalevskaia type theorem
for flat functions. Namely, we search for a solution of the form

u=f+v,

where v is flatatr = 0.
Now, the heat equation gives:

(0r = 0)v+ (8 —0.) f =0
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422 M. Garay

which we re-write as
0 ;v =0v+h, h= (0 —0;)f

Therefore if we can find a flat function v in the ¢-variable which solves this equation
then we are done. More generally for the n-dimensional heat equation, we are led to
an equation of the form:

n—1
8§1v: 8[1)—2831_0—{—}1

i=1

where £ is flat in the z-variable.

7 Cauchy-Kovalevskaia Theorem for Flat Functions
Let us start with the now standard abstract Cauchy—Kovalevskaia theorem. A Banach
scale (E;,|-1;), i € Iis adecreasing chain of Banach subspaces of a complex vector

space E indexed by a filtred set I (in the sequel an interval or a product of such). We
denote by Bg the union of their unit balls:

Bp=Jlx € E 1 xl, < 1),

r

Theorem 7.1 (Baouendi and Goulaouic 1977; Nagumo 1942; Nirenberg 1972;
Nishida 1977; Ovsyannikov 1965) Let (E,, | - |;), r €10, 1] be a chain of Banach
spaces and

F:Bg — E

a holomorphic map for which there exists a constant C > 0 such that

C
[F @) = F)lr = —u = vlrio,

for any r € [0, 1] and any o €]0, 1 — r]. There exists a holomorphic function u :
{Iz| < s} = E such that:

d
—u=F), u(t=0,-)=0.
dt

As the map is holomorphic, the solution is necessarily unique. Let us first apply this
theorem to the original Cauchy—Kovalevskaia situation. We consider the polydisks:

D, ={zeC":|z| <r}
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A Generalisation of the Cauchy—Kovalevskaia Theorem 423

and take E, to be the space of holomorphic functions inside D, which are continuous
on its boundary:

E, =C°D,) N O(D,).

The supremum norm | - |, induces a Banach space structure on E,. The Cauchy
integral formula implies the Cauchy inequalities:

1
[0z ul, < ;|u|s+g, o> 0.

These Cauchy inequalities imply that there exists a constant C such that:

C
|F(u) = F)|, = —u = vlr4o

o

for any non-linear partial differential operator F' of order 1. Now given an initial value
problem:

Oru=F(u), u(t=0,)=up

we define v = u-+ug and get anew initial value problem for v such thatv(r = 0, -) = 0.
Therefore, the condition of the theorem u(0) = 0 is not restrictive. This shows that
the abstract theorem implies the standard one as a particular case. Note also that the
non-autonomous case can be reduced to the autonomous case by adding the time as a
new variable. This is the Nagumo approach to the Cauchy—Kovalevskaia theorem.

The interesting point is that Nagumo’s proof can be formulated in abstract terms
and that the resulting abstract Cauchy—Kovalevskaia theorem is valid in much more
general situations. For instance, consider the rings:

Ry ={zeC":r <z <}
The abstract Cauchy—Kovalevskaia theorem tells us that there is a unique holomor-
phic solution in any of these. However, it does not imply a solution in the pointed disk.
Indeed when r = (r, r2) go to zero, the bound for the flow is, in general, not uniform

in the r variable.
This difficulty can already be seen for the initial value problem:

deu = d.u, u(r=0,—)=e "
The solution is:
—1/(z-1)

u(t,z) =e
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424 M. Garay

at T = 0 there is a singularity at z = 0. When t moves this singularity propagates so
there does not exist flow in a subspace of holomorphic functions in the pointed disk:

D*={zeC:0<|z] <1}

If such a propagation of singularities occurred in our case then we would be lost.
Fortunately this does not happen.

Before stating an abstract Cauchy—Kovalevskaia theorem for flat functions, we give
a variant of the Cauchy inequalities in the sectorial case.

Consider the closed sets:

Y ={z€C:r <zl <, |arg z| < 2r3}
with 3 < /2. We introduce the R -action on R? defined by:
(ri,r2,r3) +0 =1 —0o,rp+0,r3+0).
We get that:
VzeX, z+nrnD(o)CZys

for o small enough. More generally we say that the Banach scale admits an R -action

if there is an action on its indices compatible with the order.
From this property, we deduce the following variant of the Cauchy inequalities:

Lemma 7.2 For any holomorphic function
u:x —C

we have

for o small enough.

Proof Take z € ¥, and denote by y the oriented boundary of the disk z 4+ r1 D (o).
By integration by part in the Cauchy integral formula:

d @) = 1 u' (&)
dz ¢ 2V J, -z

d§

we get that:

/ u(&)
2«/_71 (5—2)2

d
d—ZM(Z)
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We parametrise y by

0 z +rjoed™®

and obtain the integral formula:

d 1 0=1 ) ‘
—u(z) = _/ u(z + rlanlnﬂ)e—ZmGdQ.
dz 110 Jo=0

This shows that:
|u'|

, < —ulryo
rio

and concludes the proof of the lemma. O

The lemma shows that from an abstract viewpoint the operator S = 9, in the
sectorial case behaves like the singular operator S = z !9, in the pointed disk. Indeed,
consider the Banach spaces:

E, = C°(R,) N O(Ry).

We define an R action on the indices by putting

(ri,rp)+o=(r1—o,rn+0)

In both cases we have:

s, < 22
o

[l +o

with f(r) = 1/r1.
We may now state our Cauchy—Kovalevskaia theorem for flat functions?:

Theorem 7.3 Let (E,), r € I be a Banach scale together with an R -action and let
f:Il >Ry, r— f(r)
be some decreasing function. Consider a linear initial value problem of order j > 1:

d’ d
ﬁu(r) = K@)+ S(u) + h, ﬁu(r) =0, i<j

where K,S : E — E are linear and h € E. Assume that there exists constants
A, B, C such that for any indices:

2 The exponent which we denoted by & in Proposition 3.2 is now called «
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@) K@)l < Slulrto,
i) 1S@)lr < Ll 4q,
(iii) |hl, < Be MO o= L,

then the system has a unique holomorphic solution t +— u(t) andthere exists constants
A’ B’, 8 such that

lu(t)|, < B'e 40"

Jor|t| <6, |r] < 4.

Note that from a down-to-earth point of view the definition of the partial differential
operator consists of two parts: an operator K whose order is at most j and a singular
part S of order one.

Proof Up to multiplication of all norms by a constant, we may assume that C = e~
Then by applying k-times the estimate on L over the intervals

[r+io/k,r +G+ 1o/k], i=0,...,5s—1,

we get that:
. e kik )/
K™ ()|, < o ik [ulrto < W|u|r+a (1)
and similarly
kL (r)*
IS5 @lr = == lulrso )

To solve our initial value problem, we introduce new variables:

du d’"u
vVi=u, v=—,...,0j = ——
1 ’ 2 df’ » Y] dfl_l
and endow E; with the norm:
[(u, ..., uj)l, = max(Juily, ..., |ujl).

We write the initial value problem as a first order system:

d
—v=Mv+H, H=(h0,...,0)
drt
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where M is a j x j matrix of the form:

0 1 0 0 0 O

0 0 1 0 0

0 0 0 1 0 0
M =

0 0 0 O 0 1

K+S 0 0 O 0 0

Now endomorphisms of E act on endomorphisms of E/ by diagonal multiplication:
PM :=diag(P, ..., P)M
and a direct computation gives:
M/ = (K + $)I.

where [/ is the identity £ x k matrix. This shows that the formal solution:

ck+1

v(®) = ZMkH(k T

k>0

can be written as:

kf—l , pikFitl
=>(K+S MH—
V(1) ;( +5) ; GEFiED)

We have an obvious estimate

. i—1
7| S
@l <> Gor| & 9> M
k>0 TR i=0

r

and according to the above estimates (1) and (2), we get that:

j—1 ; a li-1
K+9> MH| < > (k) PV TS win

4 n 0’"0’/1’ 4
i=0 , n+p=k i=0 rto

(! = (Gm!(p)t, k=n+p
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we get that:

. . . i—1
n+ p\ 2T (pY 1T
@l < D ( " ) Gmlo™ ~ (Gp)ai? E_OMH

n,pz0 r+o

and:

n+p\ nlTf )" (p) TP o nlt f ()" o (p) TP
2 ( n ) (jp)loir =2 2.

. ' n . ' n . ' ]p
n,p>0 (jm)'lo n>0 (jm)lo =0 (Up)lo
Thus, we have shown the estimate:
oI ()" v i
PO <Y > —— N M'H
_ Igh ir
o ((j— Dn)lo 7=0 o =

We apply the estimate
n
Z % = ex“, o= L
< (G = Dm)!
with

t/ f(r)

o

and use the assumption on 4 to deduce the estimate:

(D)l < B arise poe
l—1/o

for 7 sufficiently small. This proves the theorem. O
We may now conclude the proof of our main theorem:

Proof of Theorem 4.1 Theorem 6.1 implies that the formal solution

f(t) = Zaktk, ay € GZ

k=0
is of Gevrey class as in the time variable. We apply the partial resummation procedure

in the ¢ variable: first we make a Borel transform and then a partial Laplace integration.
This defines a holomorphic map

f:Z, xU—C"
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where U is a neighbourhood of the origin in C" and

T
ErZ[IE(CZ|t|§r;|argt|<2(a_l) ’

The formal solution f is the asymptotic expansion of the function f. We substitute u
by v+ f in our system of partial differential equations. The non-degeneracy condition
implies that this new system can be written in the form:

d; v = K(v) + B(z)d;v + h.

where K is a linear partial differential of order s in the z;, B is a matrix with entries in
G and h is an exponentially decreasing flat mapping. We search for a solution with
initial condition

L v0)=0, i=0,...,5s—1

According to Lemma 7.2, Theorem 7.3 applies. Thus our initial value problem
has a unique solution v which decreases like 7 when ¢ approaches the origin. The
holomorphic mapping

u:=f+v

provides a solution to our original initial value problem. This proves the theorem. O

8 Generalisation of Cauchy’s Majorant Method

To conclude our proof, it remains to prove Theorem 6.1. We consider vector fields
in the infinite dimensional Gevrey spaces (6;)'" and extend the classical Cauchy
majorant method by comparing series in these different functional spaces. Via formal
Borel transform these topological vector spaces are isomorphic to spaces of convergent
power series. They are therefore endowed with a standard topology (see Grothendieck
1973 for the definition of the topology).

Recall that a formal power series

u:= Z arz’ € Cllzll, z=(z1,....2p)
ITeN?

is majorated by another formal power series

wi=» biz' e Ry[[z]]

IeN"

if, for all I € N", we have the estimates:

las] < by.
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In such cases, we use the notation
u <.

In particular, # > 0 means that u is a formal power series with real non-negative
coefficients.

Definition 8.1 Let X, Y be two vector fields in (52)’" A vector field X in (65,)’”
majorates another one Y if for any u, v € (62)”’

u>v = Xu) > Y®W).
In particular X > 0 means that:
u>»>0 = Xu)>0.

Example 8.2 Let X be a vector field associated to a linear partial differential operator

X:(O)" = O)", ur> > Ajd'u.

o(l)<s

Then X > 0 provided that the entries of the matrices A; are analytic series with real
non negative coefficients, i.e., Ay > 0.

The following proposition is a direct consequence of the exponential formula for
time evolution:

Proposition 8.3 Let X, Y be two vector fields defined in an open subset of (62)’”.

(1) If X K Y then the flow of X at ug > 0 is majorated by that of Y at the same
point,
(1) If X > 0and vy > uq then the flow of X at uq is majorated by that of X at vy.

We proceed to the proof of Theorem 6.1 and start with a

Proposition 8.4 The following assertions are equivalent

1. the flow of any linear initial value problem of order s in (Gg)m is of Gevrey class
os in the time variable,

2. the flow of any linear initial value problem of order s in 6,0; is of Gevrey class as
in the time variable,’

3. the flow of any linear initial value problem of order s at uy = Zn>0(n!)°‘_1zn €
6‘}‘ is of Gevrey class s, -

4. the flow of u — uodju at the point ug = ano(n!)“_lz" is of Gevrey class as.

3 Note that Ouchi’s theorem implies that this is true for « = 1.
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Proof Letus first make aremark. Consider a vector field defined by a linear differential
operator:

X:(GH" > (G)". ur D Aplu I=(r.....in)
o(l)<s

at a point uy.
The map

abs : Go, — GY, E aiz! & E lar|z!
I I

induces a map on matrices with coefficients in 6% that we denote in the same way.

Replace, in the initial value problem the A;’s by abs A;’s and ug by absug. By
Proposition 8.3, if the solution of this new initial value problem is of Gevrey class k
then X, ug has the same property. Therefore it is sufficient to consider the case X > 0,
ug € {u > 0}.

2 = ).
Let us consider the linear mapping

m
¥ (G = GY (. um) > > .
k=1

Write A = (Agi1, ..., Arm) > Oand put f; = >, Ay For any u > 0, we have

v Z A;olu =Z Z Alkazluk < Z ( Alk)ag(zuk)
1 k=1

a(l)<s k=1o(I)<s o(l)<s \k=

= > 'y,

a(l)<s
The exponential formula for time evolution implies that the image under ¢ of the flow
of X at u is majorated by the flow of Z[ f1 3! at Y (ug).
3) = 2. R
Consider the open subset U = {x > 0} C G¢. The mapping
R:C—>C", z+(z,...,2)
induces a map

R* : GY[[r]] D U[[r]] = GY[[1]),

An element is of Gevrey class s in the ¢ variable provided that it is the case of its image
under R*.
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The equalities

_ d _
R*d;,28 = k"8, ER*z’]‘.:kzk :

give the estimate

d
R*3, <« —R*.
o <

Consider a vector field in /G\% for the form:

X:ur Y fiofu, fi>0
1

As R*9;, <« 9;R*, the flow of the vector field

& - G rep, &0
1> b, Y Z T dz0 (D
o(l)<s

at R*ug, ug > 0 majorates the image under R* of the flow of X.
Consider the Gevrey series

f@)=> @) eGy.

n>0

and take

uy = Zanz” € GY.

n>0

The series

a .
Z (n!)“_l <

n>0

is analytic. Thus, by Hadamard’s lemma, there exists A, r > 0 such that

dn
—(n!)“*l < Ar'™.

This means that the series uo is majorated by Af (rz). If X > 0, the formal flow
passing through u( is majorated by the formal flow passing through Af(rz). Up to

multiplication of # and z by constants, we may assume that A =r = 1.

@) = Q).

@ Springer



A Generalisation of the Cauchy—Kovalevskaia Theorem 433

Consider the flow of a vector field of the form:

N

d/u
X:umr— Za}ﬁ
=0

at f defined above.
As

d’ d’
dz’ > E

for any j < s, we get that the flow of X at u( is majorated by that of the vector field

d’u
5

o b = aj().

J=0

u+ b(z)

As before there exists constants A, » > 0 such that
b(z) K Af(rz)

and without loss of generality we may assume, as above, that A = r = 1. This
concludes the proof of the proposition. O

To conclude the proof of Theorem 6.1, it remains to prove that the flow of the vector
field:

d’ 1 n
XZf(Z)sz’ (@) :=Z(n!)“‘ 'z
n>0
with initial condition
uop(z) = f(2)

is of Gevrey class ass.
In the Banach space of continuous function the multiplication map

g fg
is bounded. There is an analogous statement for power series:

Lemma 8.5 For any « there exists a constant Cy, > 0 with the following property.
Let

f@=2 )"

n>0
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and

g=2 ()" a4y

n>0

be such that (a,) is a real positive increasing sequence then:

f8 < Co D ()" a2

n>0
Proof Write

fg= chzn

n>0

with

= (TG T e = D @G | an.

i+j=n i+j=n

One easily sees that:

> itjl < 3n!

i+j=n
For o > 1, as (a,) is a positive increasing sequence, we get that:
a—1, pno—1
cp <397 ()Y ay.

If « < 1 we have

ST anetanet = (DDt < 4o
n=0 \i+j=n i=0
Consequently the sequence

> @Gyt

i+j=n neN

tends to zero at infinity. This implies that ¢,, = o(a,) and concludes the proof of the

lemma.

We have

|
2f= WA (45t o,

n!
n>0
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The above lemma gives a constant C,, such that:
n+ ks
(ot < ek Y P gkt 2
n>0
Therefore

km+mww+mm“1
X Zt

u(t)y < > Ck

n,k>0

Let us write a, = b, if the series |a,/b,| is bounded by a geometric series. We
have

M < pitJ
iyl -
thus
@+ =ilj!
We get that:

(n + ks)! ((n + ks))*~!

. - = ((as — Dk)! (nh)*~ L.

Thus the flow is of Gevrey class as in the time variable. This concludes the proof of
Theorem 6.1.
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Thanks also to Duco van Straten for encouragements and suggestions and to the referees for interesting
comments and constructive criticisms.

Appendix: On the Divergence of Formal Solutions

In Lysik (2004), Lysik proved a result similar to Kovalevskaia divergence result for
the Korteweg—de Vries equation, namely that the solution to the initial value problem:

1

_ 33 _ _
8zu—8zu+uazu, u(t_O,-)_m

is not holomorphic (see also Domrin and Domrina 2008; Lysik and Michalik 2008).

More generally, one may wonder if our Gevrey estimate for time evolution is optimal.
This is indeed the case under very general assumptions:

Theorem 9.1 Consider an evolutionary initial value problem of order s

du = g(u, )35 u+Gu,d"u,8"u, ..., 3y, 35 u B u), o(ly) <s,

@ Springer



436 M. Garay

withu(t =0, -) = ug. Assume that g, G > 0 and ug >> 0. If the convergence radius
of the formal Borel transform

C—C™ z;+ Byu(z1,0,...,0)

is finite then the formal solution to this initial value problem is not of Gevrey class
(as — &), for any ¢ > 0.

Proof of Theorem 9.1

The vector field associated to our initial value problem majorates the vector field
X :uvr> gu,z)0; u

Moreover, the flow of X at uy obviously majorates that of
Y :u+— g(uo, z)aglu

at the same point. Finally, let
az!, a#0, I eN"

be a monomial appearing with a non-zero coefficient in the Taylor expansion of g. We
have

Y > az!dl,.
It remains to prove that the flow of
I
L=2z29;

at ug is not of Gevrey class (as — ¢), for any ¢ > 0.
Given formal power series f, g, we write

f>g
if there are infinitely many coefficients of f which are greater than thatof g. If f > g

and g is not of Gevrey class s then f cannot be of Gevrey class s.
Write

uo = (Uo,1, .-, Uo,m)-

Define

f(z):= Z (n)*~! z].

n>0
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The assumption on B, implies that for at least one of the components of uq, say
uo, jthere exists A, r > 0 such that :

u(),j > Af(rzl).

Up to a multiplication of z; and ug by constants, we may assume that A = r = 1.

As L = z’agl, we have the majorant:
L > Mok, jeN.
Therefore:
Lif»y” (@)a )~ 2f > MR (! .
n>0 ’ n=0
Consequently

ethuO - Z Zkl(k!)sa—l (n!)oc—l Z;]ztk‘
k>0,n>0

The right hand-side is not of Gevrey class s — ¢ for any ¢ > 0. This proves the
theorem.
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