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Abstract. This paper concerns the theoretical analysis of step-by-step methods for solving initial value
problems in ordinary and partial differential equations.

The main theorem of the paper answers a natural question arising in the linear stability analysis of such
methods. It guarantees a (strong) version of numerical stability — under a stepsize restriction related to the
stability region of the numerical method and to a circle condition on the differential equation.

The theorem settles also an open question related to the properties total-variation-diminishing, strong-
stability-preserving, monotonic and (total-variation-)bounded. Under a monotonicity condition on the for-
ward Euler method, the theorem specifies a stepsize condition guaranteeing boundedness for linear problems.

The main theorem is illustrated by applying it to linear multistep methods. For important classes of
these methods, conclusions are thus obtained which supplement earlier results in the literature.
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1 Introduction

We shall address various related questions arising in the numerical solution of initial value
problems. In Sections 1.1, 1.2 of this introduction, these questions will be formulated and
put in an historical context. In Section 1.3, we shall give an outline of the rest of the paper.

1.1 Numerical stability
Numerical stability, specifically of linear multistep methods

Below, we shall denote by V an arbitrary real or complex vectorspace V, with seminorm
|lv|| for v € V.! Consider an initial value problem in V that can be written in the form

(1.1) 4U(t) = F(U(t) (for t >0), U(0) = ug,

where F': V — V and uy € V are given, whereas U(t) € V is unknown for ¢ > 0.

Current numerical methods for solving (1.1) generate, in a step-by step fashion, ap-
proximations w, of U(t) at consecutive grid-points ¢ = ¢,. An essential requisite of the
methods is numerical stability — in the sense that any (discretization- or rounding-)errors,
introduced at some stage of the computations, are propagated ”mildly”, in the subsequent
computations. For this kind of stability, it is essential that the difference u, — u, between
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IThis means: [|A-v|| = |A| - ||v|| and ||v 4+ w|| < ||v|| 4 ||w]| for all scalars A and v,w € V.



two approximations w,, and @, does not grow "fast” (as n increases), cf. e.g. [8] (sections
I1.3, II1.4), [36] (section 4).

To be more specific, we consider the general linear multistep method (LMM) — see e.g. [2],
[7], [8]. The method, applied to problem (1.1), yields approximations w,, (for n > k), with

(1.2) Up = @ Up_1 + -+ gyt + At [bgF(wy,) + -+ 4+ bp F(un_)] -

Here At > 0 denotes the stepsize, and u,, = U(t,), with t,, = n At; further, k > 1 is a fixed
integer, and a;, b; are real coefficients specifying the LMM, with

k k
(1.3) Zaj:]-a Zjaj:ij.
=1

=1 =0

Special attention to stability of these methods was paid, in the literature, for the case
where the differential equation stands for a linear partial partial differential equation, or a
semi-discrete (method of lines) version thereof. Consider problem

(1.4) LU{t)=LU(t) (for t >0), U(0) = u,
where L : V — V is a linear operator; in this case the LMM formula takes on the form
(1.5) Up = Q1Up_1 + -+ + QpUp_ + At [bgL(uy,) + -+ + bp L(un_1)] -

Because of linearity, the difference 4, — u,, between two sequences 4, and u,, obtained via
the formula, satisfies still (1.5); for numerical stability, in this case, it is thus crucial to
have moderate bounds on ||uy|| (for N > k) as soon as (1.5) holds for £ <n < N. In the
literature, such bounds were established, indeed, notably of the form

(1.6) llun|] < pN*- [ Jnax |lu;|| (whenever w, satisfies (1.5) for k <n < N).
SISR—

Here u, a stand for non-negative constants that are of moderate size and independent of

N > k (and of At > 0). The case where o = 0, is of course preferred; it is related to the

form of stability occurring in the Lax equivalence theorem, cf. e.g. [29].

The stability region of linear multistep methods

Consider the LMM in the test situation V = C. Putting z = At L, formula (1.5) (with
n > k) now reduces to a scalar recurrence relation with characteristic polynomial

P(z,A) = (1 = bg2)NF — (ay + bi2) N7 — o — (ag + br2).

We will say that any polynomial (with complex coefficients) satisfies the root condition,
if its roots A have a modulus || < 1, while roots with |A| = 1, are simple. The well known
stability region of the LMM, denoted by S, can be defined as the set of all z € C with
1 —bgz # 0, for which P(z, ) (as polynomial in the variable \) satisfies the root condition.

The stability region is a standard tool for getting insight into the stability behaviour
of LMMs. But, the region is essentially defined in terms of the method’s behaviour when
applied to a very simple (scalar) test problem. Hence, in case of more general (non-scalar)
problems of type (1.4), the region S should be used carefully, to avoid stability conclusions
that are, in reality, false, cf. e.g. [4] (section 1.3), [6], [18] (section 4), [23], [27], [28], [35].

In order to arrive at correct conclusions, by using stability regions, basic assumptions
on the operator At L should be made that are stronger than a mere premise about its



eigenvalues, or spectrum. Such stronger assumptions, and corresponding estimates of type
(1.6), were dealt with in the literature, see e.g. [12], [22], [25], [26], [28].

We note that — due to linearity of L — the stability estimates in the last references are also
relevant to solving non-homogeneous equations £-U(t) = LU(t) + f(t). Moreover, they are
relevant for cases to which classical Fourier transformations do not apply, e.g. when irregular
grids are involved or spectral methods are used; and they are not limited to seminorms
generated by (semi-)inner products, so that e.g. the maximum-norm is included.

The present paper will deal with stability estimates, relevant to cases mentioned in the

last paragraph, under the well known assumption that At L satisfies a circle condition
(1.7) (At L +~I)v|| < 7|lv|| (for all v € V).

Here v > 0, and I denotes the identity operator in V. Condition (1.7) was used earlier in
the analysis of numerical methods, cf. e.g. [7] (section IV.11), [17] (section 3), [18], [25], [35],
and the references therein. It implies in general that the eigenvalues of At L are situated
within, or on, the circle in the complex plane with centre z = —v and radius «. But,
conversely, this property of the eigenvalues is in general not strong enough to imply (1.7).

For a restricted class of LMMs and under conditions which do not follow from the circle
condition, neat estimates of type (1.6) were derived, in the literature, with a = 0. But, as
far as the author knows, estimates with a« = 0 and relevant to general LMMs under the
circle condition, are lacking in the literature. The question thus poses itself of whether this
gap in existing literature can be filled up. An analogous question poses itself for multistage
versions of LMMs. These questions will be addressed in the present paper; cf. Section 1.3.

1.2 Monotonicity and boundedness
Monotonicity

Questions related to those just mentioned, occur in the study of the special properties
total-variation-diminishing, strong-stability-preserving, monotonicity and (total-variation)
boundedness; cf. e.g. [5], [11], [14], [15], [32], [33], [37]. We shall shortly review some of
these properties, using the same notations and assumptions as above.?

The last publications start generally by assuming that, for a specific constant 7 > 0,

(1.8) [lvo + T0F (vo)|| < ||vo]| (for any 75 with 0 < 75 < 7, and any vy € V).
Under this assumption, the LMM (1.2) has been considered with stepsize At restricted by
(1.9) O0<At<xy-T,

where the coefficient v > 0 only depends on the coefficients a;,b; of the LMM. Special

LMMs and corresponding v were determined, such that (1.8), (1.9) imply (for all N > k):

(1.10)  Jlun|] < [ Jnax llu;||  (when uy is generated by the LMM from uy, ..., ux_1).
SISR—

Property (1.10) is often referred to as monotonicity or strong stability; it is of particular
importance in the numerical solution of initial value problems arising by semi-discretization
(method of lines) of time dependent partial differential equations. An important choice
for || - ||, occurring in that context, is the total variation seminorm ||v|| = ||v||lrv =
S [w®@— =Y (for vectors v with components v(¥). Processes that are monotonic with

regard to that seminorm, play a special role in the solution of hyperbolic conservation laws
and are called total-variation-diminishing (TVD), cf. e.g. [5], [9], [16], [21], [32], [33].

2Part of the listed papers involve convex functionals || - ||; for simplicity, we shall still assume || - || is a seminorm.



Boundedness

For total-variation-diminishing processes there is trivially total-variation-boundedness in the

sense that a constant p (independent of N > k and of u, ..., u;_1) exists with
llun|lrv < p- ,Jnax l|u;||7v  (when uy is generated by the LMM from wuy, ..., ug_1).
SISR—

In the solution of hyperbolic conservation laws, this property is crucial for suitable conver-
gence properties when At — 0, see e.g. [21], [16]. This is one of the underlying reasons why
attention has been paid in the literature to the monotonicity property (1.10).

Unfortunately, for many important LMMs — including all Adams methods and backward
differentiation methods, with k > 1 — there exists no stepsize-coefficient v > 0 such that
(1.8), (1.9) imply monotonicity in the sense of (1.10); see e.g. [14], [19], [38].

Accordingly, along with monotonicity, also directly the weaker boundedness property
(L11) |un]| < pe- ohax [lu;||  (when uy is generated by the LMM from wuq, ..., ug_1)
has been studied — where p is possibly greater than 1 (but still independent of N > k and of
Ug, ..., ux_1). Conditions on 7 were given such that this boundedness property holds under
conditions (1.8), (1.9); see [13], [14], [15], [31].

Although monotonicity and boundedness were primarily considered with a view to solv-
ing non-linear hyperbolic problems, it is worthwhile to study these properties especially for
linear problems (1.4) as well — see e.g. [5] (chapter 4), [11] (section 3). In solving (1.4),
property (1.11) just amounts to (1.6) with a = 0; and assumption (1.8) then reduces to

(1.12) llvo + To Lvol| < ||vo|] (for any 7o with 0 < 79 < 7, and any vy € V).

In the context of solving just problems of type (1.4), there are still important LMMs for
which no v > 0 ezists such that (1.12), (1.9) imply monotonicity, cf. [34] (p.283), [19], [20].
Moreover, the conditions on +, given in the literature and relevant to (1.11), were obtained
in the context of general (nonlinear) problems (1.1), and they are far from simple.

The natural question thus arises of whether, just for problems of type (1.4), more simple
and less restrictive conditions on 7 exist such that (1.12), (1.9) imply the boundedness
property (1.11). An analogous question poses itself for multistage versions of LMMs. In
the present paper, we shall also address these questions; cf. Section 1.3.

1.3 Outline of the rest of the paper

In Section 2, we shall first introduce a general class of multistage multistep methods which
encompasses LMMs and is relevant to problem (1.4). Next, our main result, Theorem 2.1,
will be formulated. It guarantees, for all methods of the general class, an extended version
of property (1.6) with o = 0, under a suitable circle condition on At L. It specifies also
a stepsize-coefficient v such that conditions (1.12), (1.9) imply an extended version of the
boundedness property (1.11) (with regard to (1.4)). The theorem is best possible in a
sense specified at the end of Section 2, and it settles essentially the questions (pertinent to
multistage versions of LMMs) raised at the end of Sections 1.1 and 1.2.

In Section 3, the general theory will be applied to LMMs. Theorem 3.1 resolves explicitly
the questions about LMMSs raised at the end of Sections 1.1 and 1.2. Moreover, Corollary 3.3
gives a neat criterion for the existence of v > 0, such that conditions (1.12), (1.9) imply the
boundedness property (1.11) (with regard to (1.4)). Next, for classes of important LMMs,
conclusions are obtained, via Corollary 3.3, supplementing earlier results in the literature.

In Section 4, we shall prove Theorem 2.1. Because conditions (1.12), (1.9) are connected
to (1.7), the proof comes down to proving a boundedness estimate under condition (1.7).



2 Formulation of the main result of the paper

We shall study a generic numerical process, relevant to problem (1.4), using the notations
and assumptions of Section 1. The process consists in computing, for n > 1, numerical

approximations wy,, Wna, - - - , Wpr € V satisfying
Pi(AtLywn1 = Qu(AtL)wn—11 + Qu2(AtL)wn-12 + ... + Qie(AtL)wp_1k
(2.1) z z s z
Po(AtD)wnix = Qru(AtL)wn—11 + Qr2(AtL)wn-12 + ...+ Qr(AtL)wn 1k

Here P, and @, are polynomials specifying the process. The coefficients of the polynomials
are assumed to be real if V is a vector space over R, and complex otherwise. The vectors
Wy, (1 < r < k) can be thought of as being related to the solution U (t) of (1.4) at t ~ n At.

This process can be viewed as a generalization of the so-called rational k-step method,
dealt with e.g. in [26]. A concrete example is provided by general Runge-Kutta methods,
in which case k = 1, and w,,; approximates U (t) for ¢t = n At.

Another example is given by the LMM formula (1.5), which can be reformulated as a
process of form (2.1), with

Pi(z) =1—byz, Qis(2) =as+bsz (1<s<k),
Pi(z) =1, Qrr1(2) =1, Quu(2) =0 (2<r <k s#r—1)

In this case, we have w,s = U, s = U(t), with t = (n + k — s)At.
We shall formulate conditions under which the numerical approximations w.,,., generated
by the general process (2.1), satisfy

(2.3) max lwn || < p max ||wo,-|| (whenever (2.1) holds for 1 <n < N),

(2.2)

with i independent of N > 1 and of wg1,...,wo € V.

To formulate these conditions concisely, we give some definitions. We will say that a
matrix satisfies the root condition if its characteristic polynomial satisfies the root condition
(as defined in Section 1.1). By ®(z) we will denote the k x k matrix

O(z) = (P,s(2)) with D,.4(2) = Qrs(2)/P(2) (for 1 <r <k, 1<s<k).
The stability region S, corresponding to the general process (2.1), is defined by
S={z: z€C, P(z)#0(for 1 <r<k), and ®(z) satisfies the root condition}.

If (2.2) holds, then this set S equals the stability region of the LMM, defined in Section 1.1.
In the following theorem, constants , will occur with

(2.4) {z: 2 € Cwith |z + | <y} C S

A value 7o with this property (or the supremum of such values) is sometimes called stability
radius, cf. e.g. [17], [18], [35]. Along with (2.4), constants v will occur with

This is our main theorem:

Theorem 2.1. Let polynomials P,.,Q,s and a constant v > 0 be given. Assume that, for
some 7o, conditions (2.4) (2.5) are fulfilled. Then there is a constant p which does not
depend on V, L, At, N > 1 or wy,..., W, such that:

(I) The estimate (2.3) holds, whenever At L satisfies the circle condition (1.7);

(II) The estimate (2.3) holds, whenever there is a T > 0 such that, at the same time,
L and At satisfy (1.12) and (1.9), respectively.



The above Statement (I) will be proved in Section 4. Statement (II) follows immediately
from Statement (I) and the close connection between condition (1.7) and conditions (1.12),
(1.9). This connection was observed by various authors, and is formulated explicitly below:

Lemma 2.2. Let L, At > 0 and vy > 0 be given. Then the circle condition (1.7) is in force,
if and only if a value T > 0 exists, for which both (1.12) and (1.9) are fulfilled.

To prove the lemma, note first that (1.12), (1.9) imply:
AL+ ) voll = - [I(T + 2L L) ]| < Al [woll, . (1.7).

Next, assuming (1.7), we define 7 = At/~, so that (1.9) holds. If 0 < 75 < 7, then:
[lvo + 7o Lwo|| = [|IFF(ALL + 7)o + (1 = Fp)vol| < Zgllvolll + (1 = F)woll = [lvoll,
i.e. (1.12). The lemma has thus been proved.

One may wonder whether Theorem 2.1 can be improved by replacing (2.5) with
(2.6) 0<v <.
Such a replacement is not possible — the theorem is best possible in the following sense:

Remark 2.3. If condition (2.5) in Theorem 2.1 would be replaced by (2.6), then the theorem
would no longer be true.

This remark follows from a counterexample in [18], p. 75, which shows that, under the
assumptions v = 7o and (2.4), the estimate (2.3) is not always present (with p independent
of V, L, At, N > 1 and wq 1, ..., wq ) when (1.7) holds.

For completeness, we note that Theorem 2.1 could be viewed as an extension of [18]
(theorem 6.2), where the case k =1, V= R® (with maximum norm || - ||« ) is considered.

3 Applications to linear multistep methods

Below, we consider LMMs and denote by S the stability region as defined in Section 1.1.
We make the usual assumption that, in additon to (1.3), the origin 0 belongs to S.
Applying Theorem 2.1, via (2.2), to k-step LMMs, we immediately obtain:

Theorem 3.1. Let a LMM and v > 0 be given. Assume there is a vy with (2.4), (2.5).
Then p exists (independent of V, L, At, N > 1 and wy1,...,wo ) such that:

(I) Estimate (1.6) holds, with o = 0, whenever At L satisfies the circle condition (1.7).
(1I) When applying the LMM to initial value problem (1.4), boundedness is present in the
sense of (1.11), whenever (1.12) holds and 0 < At < .

With an eye to the role played by ~ in this Statement (IT), a value v > 0 will be called a
stepsize-coefficient for linear boundedness of a LMM, if a constant u exists (independent of
V, L, At, N > 1 and wq1,...,wo ) such that: (1.11) holds whenever the LMM is applied
to any problem (1.4) under conditions (1.12), (1.9). Clearly, by Theorem 3.1, conditions
(2.4), (2.5) imply that v is such a stepsize-coefficient.

In the present context, the so-called growth parameters of the LMM, cf. e.g. [10], are
useful. To specify them, we put p(¢) = ¢* —Z;:é arp—;¢7, o(¢) = Z?:o bi—;¢7, and denote
the roots of p(¢) with modulus equal to 1, by ny,...,n,. We choose the numbering such
that 7, = 1, which is possible by (1.3). The growth parameters A, ..., \,, are defined by

o a(n;)
(5-1) A= ni -0 (1;)

so that A\; = 1, by (1.3). By expanding the roots ¢ ~ n; of P(() = p(¢) — z0(¢) (for z ~ 0)
in powers of z, cf. e.g. [3] (chapter 1, theorem 4.5), the following lemma can be proved:



Lemma 3.2. There exists a value vy > 0 with property (2.4), if and only if all growth
parameters \; are real and non-negative.?

Combining Theorem 3.1 and this lemma, we arrive at:

Corollary 3.3.

(I) For any LMDM, there exists a stepsize-coefficient v for linear boundedness, if and only
if all growth parameters \; of the method are real and non-negative.

(II) If ¢ =1 is the only root with modulus one of the polynomial p(C), then there exists a
stepsize-coefficient for linear boundedness.

Proof.

(I) If all \; are real and non-negative, the conclusion follows from Lemma 3.2 and
Theorem 3.1 (e.g. with v = 70/2). Conversely, if v is a stepsize-coefficient for linear
boundedness, then boundedness must be present for the special case where V = C and
At L = —y+v-0, with § € C and |6| < 1. This means 1—by (—y+~ 6) # 0 and the polynomial
p(C) — (—y+-0) o(¢) satisfies the root condition. Hence {z : z € C with |z+~| <~} C S.
Applying Lemma 3.2 with v, = v > 0, it follows that all A; are real and non-negative.

(IT) Part (II) follows from Part (I), because A\; =1 > 00O

Part (II) of this corollary is relevant to all Adams-Bashforth (A-B) and Adams-Moulton
(A-M) methods; as well as (for 1 < k < 6) to backward differentiation (BD) methods and
extrapolated versions (EBD) thereof: for all of these methods, a stepsize-coefficient exists
for linear boundedness. On the other hand, for the Milne-Simpson (M-S) and Nystrom (N)
methods, Part (I) of Corollary 3.3 can be applied with £ > 2 and A\, < 0: within neither
of these classes, a stepsize-coefficient for linear boundedness exists. All of these conclusions
are given in Line 1 (indicated with Linear Boundedness) of Table 1.*

Definitions analogous to the above definition of a stepsize-coefficient for linear bounded-
ness, can be given with regard to case (1.4, 1.12, 1.10), case (1.1, 1.8, 1.11) and case (1.1,
1.8, 1.10), so that in total four kinds of stepsize-coefficient are worth considering. We have
included results for all of these stepsize-coefficients in the table, allowing a neat comparison
with earlier results, in the literature, about monotonicity /boundedness. The entries in Lines
2 and 4 ( Linear Monotonicity and General Monotonicity) refer to monotonicity property
(1.10), in case of (1.4) and (1.1), respectively; the indicated ranges of k follow e.g. from
[19], [34] (p.283). The entries in Line 3 (General Boundedness) refer to boundedness prop-
erty (1.11) in solving the general problem (1.1) — the given ranges for k are taken from [38].

A-B A-M BD EBD M-S N
1. Linear Boundedness allk>1 | allk>1 |1 <k<6|1<k<6| none | none
2. Linear Monotonicity k=1 k=1 k=1 k=1 none | none
3. General Boundedness | 1< k<8 | 1<k<3[1<k<6|1<Ek<5]| none | none
4. General Monotonicity k=1 =1 k=1 k=1 none | none

Table 1. Values of k, with stepsize-coefficient v for: linear boundedness (1.4, 1.12, 1.11), linear mono-
tonicity (1.4, 1.12, 1.10), general boundedness (1.1, 1.8, 1.11) and general monotonicity (1.1, 1.8, 1.10).

3This condition on the growth parameters reduces to positivity of all Aj, under the assumption (made e.g. in [3],
[38]) that p(¢) and o(¢) have no common root.
4For definitions and details of the six classes of LMMs considered, one may consult e.g. [8], [10], [16], [38].



4 Proof of Statement I in Theorem 2.1

4.1 Part 1 of the proof

Throughout Section 4, we make, unless stated otherwise, the assumptions (2.4, 2.5).

For ¢ € C*, with components (i, ..., (s, we shall use the maximum norm defined by
I¢| = max {|¢,| : 1 <r < k}. The matrix norm for k x k matrices A, induced by this
norm in C*, will be denoted by |A| = max {|A(|/|¢] : ¢ € C¥, ¢ # 0}. For w € V¥ with
components wy, ..., w, € V, we shall use the seminorm defined by

oll = max {Jhw | 1< 7 < kY.

Let A be a k x k matrix, with real entries if V is a vector space over the real numbers, and
complex entries otherwise. For linear operators X : V — V. we shall denote by A ® X the
operator mapping u € V¥ with components u, (for 1 < ¢ < k), into v € V* with components
v; = Yh_, a;eXuy (for 1 <i < k). Below it will be used that

(A Y7)w|| <|Al|jw|| (for allw € V¥ and j =0,1,2,...),
if [|Y || <|lv|]| (forall ve V).

Because of (2.5, 2.4), there is a value o > 0 such that

(4.1)

(4.2) P.(2) #0 for1<r <kandall z€ C with |2+~ < (1+0)y.
The functions ®,,(z) = %%((ZZ)) are thus holomorphic for z € C with |z 4+ | < (1 + o)y, and
o ' N
O(—y+yy)" = Zyj C,; (for |y| <1+0), withC,; = T {@[(I’(z)"] }z:_v.

=0
In dealing with (2.1), we shall use the following operator Z and (column) vectors w,, € V*:
(4.3) Z=AtL, and w, € V" with components w,;,...w,.
Clearly, the circle condition (1.7) is equivalent to
1(Z +~T) o] < ][ol] (for all v € V).

The last inequality implies that Z = —yI +~Y, with |[[Yv|| < |jv|]| (for all v € V).
Therefore, if (2.1) holds (for 1 < n < N) under assumption (1.7), it is tempting to write
wy = P(Z2)Nwy = (=L + 7Y ) Nwy = {Z;io Cnj ® YJ} wp, and to conclude, via (4.1),

(4.4)  |jwx]| < (Z |0Nj|) llwol| (if (2.1) holds for 1 < n < N, and (1.7) is in force) .

Jj=0

This reasoning is clearly not complete; e.g. the definition of ®(Z) and the invertibility of
the operators P,.(Z) has not been touched upon. But, conclusion (4.4) is correct; we have

Lemma 4.1. Property (4.4) is present.

Part 1 of the proof of Lemma 4.1.
For y € C, we define

F.(y) =P(—v+7Yy), G.sy) =Qrs(—y+7Y),

and
Fi(y) O O Gu(y) ... Gul(y)
F(y) = 0 .0 , Gy) = : :
O O Fy) Gui(y) ... Gre(y)



For linear operators Y (from V to V), we define operators F,.(Y), G,.(Y) (from V to V) and
operators F(Y), G(Y) (from V* to V*) in an analogous fashion. Furthermore, we consider
the formal Taylor series of ®(—~I + ~Y)", when truncated after m + 1 terms, i.e.

T,(Y) =) CneY
j=0

for the sake of readability, we suppress in our notation the dependence of T,,(Y) on m.
Assume (2.1) holds (for 1 <n < N), and condition (1.7) is in force. The corresponding
vectors w,, € V¥, see (4.3), then satisfy

FY)w, =GY)w,—; (for1<n<N), with
Y=2(Z+~1), ||V || <|[v]] (for all v € V).

We define auxilary vectors ul™ € V* by
ul™ =wo,  ul™ =T,(Y)w, (for 1 <n < N).

One easily sees that

(4.5) w, —ul™ =Ty (Y) (wn,l - uLni) +al™ £ blm (for 1 <n < N),
where al") = {Ty(Y)T, 1 (V) — Tu(Y)} wy = { Y e Ym} wp,
i+j>m, 1<i<m, 1<j<m

and F(Y)bm™ =M with ™ ={G(Y) —FY)T.(Y)} wn_1.

Because the functions ®(—vy + yy)" = >72,%’ C,; are holomorphic for y € C with
ly] <1+ o, it follows from Cauchy’s inequalities for the coefficients of Taylor series, that
there are constants ay,, 3, with: |Cp;| < @,(8,)? and 0 < 3, <1 (forn > 1,7 > 0). In
view of (4.1), constants u, and 6,, < 1 (independent of m) thus exist with

(4.6)  |ITi(Y)wl| < po lJwl| (for all w € VF), [|al™ || < py (62)"™ [Jwo|| (for 1 < n < N).

To analyse the size of ||cl™||, we consider T,,(y) = >0y’ Cy; and note that
G(y)—F(y)Ti(y) = Zi:o y? Ay, (for all y € C), with integer £ = £, and kx k matrices A,,,.

Around y = 0, we have G(y)—F(y)T1(y) = F(y)[®(—v+~yy)—Ti(y)] = F(y) Z;’;er Yy Cy .
Hence, there is a constant v (independent of m > 1) such that for all y € C

L
Gly) - F)Ti(y) = Y _yPAn, with A,, =0 (for p<m) and all |A,,| < v(B)"
p=0

Because analogously G(Y) — F(Y)T1(Y) = Zf;lo A, ® YP property (4.1) yields

[ L
v m+1
(47) HCZ’L]H = H{Z Amp ® Yp} Wn—1 < Z ‘Amp’ ’ Hwn—lH < (fl_)gl Hwn—IH'
p=0 p=m+1

Below, in part 2 of our proof of the lemma, we shall show that there is a constant «,
only depending on the polynomials Fiy, ..., F}, such that

(4.8) llw|| < o ||F(Y)w]| (for all w € V).



From (4.5, 4.6) it follows that

(19) o — g < (L o+ 1)+ max ([Jal2]|+ (6.
Because of (4.6, 4.7, 4.8), the right-hand member of (4.9) tends to zero, when m — oo (as
long as N > 1 and wy, ..., wy_; € V¥ are fixed). Hence,

Tim [Jwy — ui]] = 0.

We have [[wy|| = 32720 [Cl - [Jwoll < [lwnl] = 3252 [Cnl - llwol], so that

= |lww|| = [luh] < llww = uf]].

ZCNj®Yj * Wo

Jj=0

oo
llwnll = Oyl - [fwol| < [Jwnl] —

Jj=0

By letting m — oo, we arrive at the desired upper bound for ||wy]||.

Part 2 of the proof of Lemma 4.1.
It remains to prove (4.8); this wil be done by showing below that

(4.10) Bllw|| < [|F(Y)w|| (for all w € V¥), with 8 = 1I<ni£1k% o’ > 0.

Here o is as in (4.2), whereas d, denotes the degree of the polynomial F,.(y), and -, denotes
the modulus of its leading coeflicient.

First suppose V is a vector space over the compler numbers.

For v € Vand 1 < r < k, we can write ||EF.(Y)v|| = .|| H‘j;l(crjl —Y) vl||, where ¢,;
are the (complex) zeros of the polynomial F,.. We have ||(¢,;1 — Y)ul| > ||¢,j ul| — ||Y ul| =
leril - N ull = 1Y u|| > (leyj] — 1) - |u]| (for any w € V). Here (|¢,;| — 1) > o > 0, because
F.(y) = P.(—y+yy) # 0 (for |y| <1+ o), see (4.2). It follows that

(4.11) 1E.(Y)vl| > 0™

v|| (for 1 <r <k andallveV),

which can be seen to imply (4.10).

Next suppose V is a vector space over the real numbers.

If all zeros of all polynomials F). are real, we can argue as above and obtain again (4.11),
yielding (4.10). On the other hand, in case a function F,.(y) has non-real zeros, these must
occur in pairs (¢, ¢*) of the form

¢ = [cos(0) +isin(f)] o, ¢* = [cos(f) —isin(0)] o,

with o > 1+ 0. Such a polynomial F,(y) then contains a factor of the form (c—y)(c* —y) =
0% — 2pcos()y + y?, which is a polynomial with real coefficients. We put

H(y) = 0® — 20cos(0)y + y*,
and shall prove below that
(4.12) [|H(Y)ul| > (0 — 1)?||u|]| (for all u € V).

This inequality yields ||H(Y)u|| > o?||u||, and makes it possible to prove again (4.11)
(by a reasoning analogous to the one in the complex case); and this leads again to (4.10).
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To prove (4.12), we introduce operators F, E* from V? to V?; for given u,v € V, we put
U cosf-u—sinf - v LU cost -u+sinf - v
E = , FE = ) .
v sinf - u + cosf - v v —sinf - u+cosf - v
Next, to any linear operator X : V — V, we adjoin an operator X from V? to V? by
—fu Xu
X = .
HY)=(0E-Y) (¢E*-Y).

In analogy to an idea due to A.E.Taylor, cf. [24], we introduce for w € V2, with compo-
nents u,v € V, respectively, the special seminorm

It follows that

llw||z = sup || cos(t)u+ sin(t) v]].

—oo<t<oo
With this seminorm, we have
|Bwllr = [[wllz, [|E*w|lr =|lwllr, [[Ywl|lr <[[w|lr (for all w € V7).

Hence, || A Julle = || (6 — 7) (oB* — ¥) ullr > (o)l (¢B* — V) wllz > (o~1)uwllr-
An application of the resulting inequality ||H(Y)w||z > (0 — 1)?||w||z, to the vector
w = (g), yields (4.12). This completes the proof of Lemma 4.1. OJ

In view of this lemma, to prove Theorem 2.1, it is enough to show that a finite u exists,
not depending on n, with

(4.13) Z |Cyjil < (for n >1).
=0

Clearly, C,; = ﬁﬁﬁmd Yy I B(—y+yy)tdy = &= [T e ®(—y+vye *)"dt.  Defining

F(t) = ®(—y+ve™),
we thus have
1 4 ..
Cnj = / e VT F(t)" dt.

T o

Below, in Section 4.2, we shall split the powers F'(¢)™ into a sum
(4.14) F)" = FOUt) + EMN(t) + ... Fl¥l(1),

n

where each function F!¥(t) has a more simple structure than F(#)". Next, in Sections 4.3,
4.4, we shall prove for the matrices

1 M .
4.15 ol = / e It R dL,
(4.15) B=g | e R
that finite constants M,, not depending on n, exist with

(4.16) STl <M, (forn>1).
j=0

These bounds will complete the proof, because they imply that Z;io |Crjl <
S (C 4+ [CH) < i (for m > 1), with jp= Mo+ My + -+ M,.
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4.2 Part 2 of the proof: defining the functions Fl(¢),..., Fl(t)

We will denote the spectrum of any matrix A in C*** by sp[A], and its spectral radius by
spr[A]. Furthermore, an eigenvalue of A will be said to have multiplicity m, if it is a root
of the characteristic polynomial with multiplicity m.

The following lemma will be used repeatedly:

Lemma 4.2.

Assume |z* + 7| < 70, and X* is an eigenvalue of ®(z*) with multiplicity m. Let
0 >0,€e>0. Then the following holds:
(I) There are §* € (0,9), €* € (0,¢€), such that for each z with |z—=z*| < €*, there are precisely
m eigenvalues A of ®(z) with |\ — X*| < 6*; each eigenvalue being counted according to its
multiplicity.

Assume, in addition to the above, that |\*| = 1. Then Statements (Ila)-(11d) hold:
(ITa) There are 0* € (0,6), € € (0,¢) and «; such that, for each z with |z — z*| < €*,
> the power series 1 + a1(z — 2*) + aa(z — 2*)2 + ... converges;
> there is precisely one (simple) eigenvalue A of ®(z) with |\ — X\*| < §*;
> the last mentioned eigenvalue equals X\ = N*[1 + ay(z — 2*) + an(z — 2*)* + ... |
(IIb) If, in statement (Ila), all oy = 0, then \* € sp[®(z)] for all z with |z 4+ Y| < 7o.
(Ilc) If |z* + | <7, z*#0, then, in statement (Ila), we have all o; = 0.
(IId) Let z* = 0. If statement (Ila) holds with not all a; = 0, then «y is real and positive.

Proof.

(I) Define P(z,A) = det[®(z) — AI] and f(\) = P(z*,\). For §* € (0,6) small enough,
the disk {A : |A — A*| < 6*} contains no other zeros of f(\) than the (m-fold) zero
A = A*. Therefore, Statement (I), follows e.g. by applying Rouché’s theorem, with function
g(A\) = P(z, \) satisfying

lg(A) = FOI<IfF)] for [A = X[ =67 and [z — 27| < ¢,

where €* € (0, ¢) is sufficiently small ; cf. e.g [30], p.242.

(IIa) The assertion in Statement (IIa), not dealing with the power series, follows from
Statement (I) (with m = 1). Furthermore, with P(z, \) as defined above, we have P(z*, \*) =
0, %P(z*, A*) #£ 0. Therefore, the assertions about the power series follow from the expan-
sion theorem as given e.g. in [1], p.17.

(1Ib) Because P(z,\*) = 0 for all z in a neighbourhood of z*, we must have P(z,\*) =0
for all z with |z + 0| < 0.

(IIc) Suppose there would be an «; # 0. We can choose an open neighbourhood of z*
lying in the stability region S.

By the open mapping theorem of complex analysis, the intersection of the latter neigh-
bourhood and the open disk {z : |z—2*| < €*} (with €* as in Statement (IIa)), is mapped by
the function ¢(z) = M*[1+a; (2 —2*) +az(z —2*)?+...] onto an open neighbourhood of A*.
This would imply that there are points z in S with spr[®(z)] > 1, which is a contradiction.

(IId) Part 1. Let z* = 0, and ¢*,€*, a; as in (IIa), with not all a; = 0. We claim that
a1 # 0. Suppose, to the contrary, that o, is the first coefficient with «,, # 0, and m > 2.

Let 0 < < % For a radius r > 0, to be specified below, we consider the curve

I': t— z=rexp(it), for (%+77)7T§t§(%—77)71’.
We denote the corresponding range by |I'| = {z: z =r exp(it), (% +n)m <t< (% —n)m}.

There is an rg > 0 such that, for all » € (0, o],

IT'| is contained in the stability region S.
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The function ¢(z) = A*[1 + oy 2 + a2 2> + ... ] satisfies
d(z) =N [1+an(l4+0(2)2"] (for z — 0).
Hence, there is an m € (0, €*) such that for all » € (0,7] and |z| = r we have:
B(2) = N [+ an(1 4+ $(2))2"]  with [9(2)] < 1, |argl1 +w(2)]] < .

Denoting the increase of the argument of any function x(z), when z runs through the
curve I', by [arg{x(z)}|r, we thus have, for 0 < r < ry:

[arg { 42 — 1} = lavg{1 + $(2)Hr + [arg{="}]r = —2nm +m (1 = 20) 7 > (2= 6.

We choose n with 0 < n < é, and consider related values ry, 7. We put » = min{rq, r },

so that for the corresponding I" we have: {arg {d’(z) -1 > m. There is thus a point
2 € || with Re { %2 — 1} > 0, and “1’(;0 (Re{ }‘ - ’1+Re{ $(z0) —1}‘ > 1.

As zp € [T'| € S and ¢(zp) € sp[P(29)], we have ‘@‘ < 1, yielding a contradiction. Hence,

041750.

(1Id) Part 2. To prove a; > 0, we consider z — 0 with |z + v| < 7. Because z € S, we
have, with the same notation as above:

¢(z)

>1+Re{ U—l}—l—l—Re{alz 1+ 0(2))} (for z — 0).

Therefore
Re{ai2} < O(|z]*) (when z — 0, while |z +~| < 7).

Writing  a; = |ag|e and 2z = |z|e?*),  there follows:
(4.17) |an| cos(0; + 0(2)) < O(|z]) (when z — 0, while |z 4+ ] < 7).

We let z tend to zero (while |z + | < «) in three different manners, viz. such that
0(z) = w, and such that 0(z) — 7/2, as well as §(z) — —n /2. This leads, respectively, to

cos(f;) >0, sin(f;) >0, sin(6;) <O0.
Hence, cos(#;) =1, i.e. ay > 0. O
Our definition of the function F' implies that F(t) = ®(z) with |z + v| < 7. Hence, in
view of Parts (Ilc, I1d) of Lemma 4.2, the eigenvalues \* of F(¢) with modulus |[\*| =1 fit

into two separate categories. The first category consists of the eigenvalues (of unit modulus)
of F(0) for which the coefficient a; > 0. We denote these eigenvalues by

* *
AL AL

The second category consists of the eigenvalues (of unit modulus) of F(t) for which all
coefficients a;; = 0. We denote them by

Aptise s Apig:
We choose d; > 0 so small that
(4.18) all disks {A: |A—=A)| <o} are disjoint (1 <4< p+q).

From Lemma 4.2 (and a compactness argument), one arrives at
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Remark 4.3.

(I) There is a 0, with 0 < §; < &y, such that:

for0<|t| <7, and p+1 <Ll <p+gq, the only X\ € sp[F(t)] with |\ — \}| < 01, equals X;.
(II) For 0 < [t| < 7, all eigenvalues A of F(t) that are different from Xy, ,,..., A5, . have
modulus |\ < 1.

(II1) All eigenvalues A of F(0) that are different from Aj,... Ay, Ax q ..., A5, have a
modulus |\| < 1.

We can conclude, from the Jordan canonical form of F(t), that, for 0 < [¢| < =

F(t) = P(t) +Q(t), with P)Q(t) = Q)P(t) =
So[P(6)] = SpF(O]\ {Npsr- - Ao} sDIQ(D)] —-{Ap+1,...,A;+q}
Q(t) = Fypia(t) + -+ + Fpag(t), with F(t)F,(t) =0 (for £ # m),
F,(t)" = (\)" 'Fy(t) (form>1andp+1</{<p+q).
A decomposition of P(t), analogous to the one just given for Q(t), can be obtained for

t ~ 0, using Lemma 4.2, with 2 = —v + ye~i* =~ 0. There are, for ¢t — 0, exactly p simple
eigenvalues A\ (t), ..., \,(t) of P(t) tending to A}, ..., A}, respectively. The other eigenvalues

of P(t) have a modulus bounded away from one. It follows that there are €,0 with

0<d<min{l,6}, 0<e<m/2,
and holomorphic functions A,(¢) (1 < ¢ < p), such that for || < 2e:
sp[P(t)] = Ao(t) UA;(t), where all A € Ag(t) have a modulus |\ <1—J;
Ai(t) ={(t),..., A\ (1)}, wherefor 1</ <p:
[Ae(t) — AJ] < 6, [Ae(t)] <1 (for t #0) and \(t) = A, (for t — 0).
Here 4, is as specified in Remark 4.3, and the inequality |A,(¢)| < 1 is a consequence of the

second statement in that remark.
It follows, from the Jordan canonical form of P(t), that we can write, for |t| < 2e:

P(t) = Fy(t) + Fi(t) + - -+ F,(t), with Fy(t)F,.(t) =0 (for £ #m),
spriFy(t)] <1—46, F(t)" = Xe(t)" "Fy(t) (forn>1and 1 <¢<p).

In our splitting (4.14), we shall make use of ,§ with the properties just mentioned, and
the integer s will be equal to s = p + ¢. The function F’)(¢) will be related to eigenvalues
of F(t) having a modulus bounded away from one. For 1 < ¢ < p and t — 0, the F(t)
will be related to A,(¢); and the remaining functions FI(¢) to Aj.

We shall use a partition of unity on [—, 7], involving a real valued and twice continuously
differentiable function ¢(t), satisfying

B)=0 Q=< <m), 0<o()<1 (<[t <2), o(t)=1 (1] <o)
Because of formal reasons, only, we define for 2 < |t| < m:
Fo(t)=---=F,(t) =0, M\(t)=---=X\,(t)=0.
For 0 < |t| < m, we have the decompositions
(1= 66" P()" + 6(8)" P(t)" + Q)"

() "= [() ()] + [ FL(O)]" + - -+ [o(t) F, ()],
Q( ) = Fpy ( ) +Fp+q(t)na
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so that the splitting (4.14) is in force with

(4.19)  EP(t) = (1= o()") P(t)" + [¢(t) Fo(t)]";
(4200 Fl(6) = [¢(t) F())" (1<e<p); FIt)=F@)" (p+1<(<s=p+q).

Because the functions F¥(¢) are composed of the n-th powers of matrices P(t), ¢(t)F,(t)
and F,(t), the subsequent remark is of importance; it will be used in the following sections.

Remark 4.4. The matriz-valued functions P(t), ¢(t)F,(t) (for 0 < £ < p) and Fy(t)
(forp+1 <l < p+q) are twice continuously differentiable on [—m,]. Moreover, these
functions and their first derivatives assume at t = w the same values as at t = —m.

These properties follow from P(t) = F(t) — (Fpi1(t) + -+ + Fpiq(t))  (for 0 < [t] < m),

Fy(t) = !

= C[C—F@)]'d¢ (forp+1<l<p+qand0<|t| <),
2mi Jic-x;1=5

and the following representations, which are valid (only) for [¢| < 2e:

R =55 PO R =god POl 0 <0<

27 figmis 27

4.3 Part 3 of the proof: bounding Z;’io Cg}‘ =0, p+1<2L<p+4q)
In bounding ’C’LOJ” = |5 [7_e U FlV)(t)dt|, we shall use the following lemma, involving a
function H(t) defined on a finite union 7" of bounded closed real intervals. The function
has values in the space C*** of k x k matrices, and it will be assumed that

spr{H(t)] <1fort €T, and H(t)has a continuous second derivative on 7'

Lemma 4.5. Under the above assumptions on H(t), there exist constants K and 0, with
0 <0 <1, such that uniformly for alln > 1 andt € T:

2
<Ko ‘d

o <Ko

| < Ko | G0 ()

Proof.
By a compactness argument, there is an « € (0, 1), independent of ¢, with spr[H (t)] < «
on whole of T. We choose 8 with o < 8 < 1, and represent H(¢t)" by the Dunford integral

H" = —p  ¢lcT— H() .
2mi Jicl=p

It follows that |H (t)"] < igﬁg‘lzﬁ I¢"|[¢I — H(8)])71] |d¢], so that K exists with
|H(t)"| < Ko™ (forallm >1, teT).

The derivative of H(t)" can be expressed as

(H(0)") =D H @ H (1) H(t)"

15



Applying the last upper bound for |H(t)"|, it follows that there is a constant L; with
‘(H(t)")/’ < Linp" (forallm>1,teT). Hence K, 0y, with 0 < 6; < 1, exist such that

(GRS

<K 67 (foralln>1,teT).

Differentiating the above expression for (H (t)")/, we find
(H®)")" = 51(t) + Sa(t) + S5 (1),

where Sy (t) = S0, (H(t)~") H'(t)H (t)", Sy(t)y = Y27  H(t) "' H"(t)H(t)",

j=1
/

Sy(t) ="  H(t)""H'(t)(H(t)"~7) . Hence, for some Ky, 65, with 0 < 6, < 1,

()"
The lemma has thus been proved with K = max{Ky, K;, K>} and § = max{f,6,,602} O

< Ky0) (foralln>1,teT).

Defining  G(t) = FIY(¢), we see, in view of definition (4.19) and Remark 4.4, that

(4.21) G(t) has a continuous second derivative on [—m, 7],

(4.22) G(—m) =G(n), G'(—7)=G'(n).

Therefore, by performing twice a partial integration, we get 5= [7 e 7' G(t)dt =
—L [T e U G"(t)dt (for j > 1). Hence,

27 j2

(4.23)

™

1 /M . 1
2/ e_IJtG(t)dt‘ <L;, Ly= m?x|G(t)|, L; = ﬁmtaX|G”(t)| (for j > 1).

In order to bound |G(t)| and |G”(t)|, we note that G(t) = A(t) + B(t), with
A(t) = P@)" — [o(t) P(D)]" and B(t) = [¢(t) Fo(t)]".

Clearly
A(t) =0 (for |t| <e), B(t)=0 (for 2 <|t| < ).

In view of the material in Section 4.2, it follows that Lemma 4.5 can be applied with
H(t) = P(t)and H(t) = ¢(t)P(t)on T = {t : ¢ < |t| < w}, as well as with H(t) = ¢(t)Fo(t)
on T = {t: |t| < 2e}. This leads, for some K, § with 0 < § < 1, to the bounds

AP ()] < 2K 60", |BP(t)] < K" (for |t| < m and p=0,1,2),
IG(t)| <3K 0", |G"(t)] <3K6™ (for |t| <m).

Using the last two upper bounds in combination with (4.23), we obtain
o |C’,[?]]] =37 |- [T e Ut G(t)dt| < Yoo L < (1 +300 ]%) 3K6". Hence, putting
M, = <1 +3000 %)31(, we have

(4.24) STl < My (for n > 1).
j=0

Let p4+1 < ¢ <p+gq. In order to bound |Cr[fj] = |5 [ e ¥t FlA(t)dt|, we put

G(t) = F)(t),
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and note that, because of definition (4.20) and Remark 4.4, we have again properties (4.21,
4.22, 4.23). Using that G(t) = F,(t)" = (A\})" ' F,(t), we have now in (4.23) the equalities
Ly = max, |F;(t)| and L; = & max, [F}'(t)| (j > 1). Putting M, =337 L;, we obtain

(4.25) Z|C,[f}|§M[ (forp+1</f{<p+4+gandn>1).

4.4 Part 4 of the proof: bounding ZJ —0 }C,[fg]| for1<e¢<p

Three lemmas will be used; the first two are related to material in the seminal paper [39)].

Lemma 4.6. Let constants K, a be given. Suppose values 0,,; satisfy, forn >1 and j > 0,

K
(4.26) 0< 8, < NG
(4.27) 0<d,; < (]IE*O{;) (if § # an).

Then a finite value M, depending only on K, exists with Z;’;O Onj <M (for alln>1).

A version of this lemma was used—implicitly—in [39]. We omit the proof of Lemma 4.6,
because it is simple and very similar to the proof of the related result given in [39], p.278.
The following lemma is about Gy (t), u(t), with values in C*** and C, respectively, where

(4.28) Go(t) and p(t) are twice continuously differentiable on [—, 7],
(4.29) Go(—) = Golm), Gi(—m) = Gy(x) and p(—m) = u(r), w'(~7) = (),
(4.30) [p(0)] =1, [u(t)] <1 (for 0 <[t| <),
(4.31) pu(t) = pu(0) - explait — (B + 6i)t* + O(t?)] as t — 0, with real a, 3,6, where 8 > 0.
Lemma 4.7. Assume Go(t), u(t) satisfy all of the conditions just mentioned, and let
1 " —ij n—
Dnj = % € it ,LL(t) ! Go(t)dt, 5n] = |D’I’Lj’

Then a constant K exists such that (4.26), (4.27) hold (for alln>1 and j > 0).

Proof.

The proof will be based on ideas taken from [39], pp. 277-278.

Proving (4.26).

A combination of the fact that |u(t)] < 1 (for 0 < |t| < m) with the asymptotic expansion
for pu(t) (when ¢ — 0) (see (4.30, 4.31)) shows that for some constant S5y, with 0 < 5y < 3,

(4.32) lu(t)] < e P (for 0 < |t] < ).

Therefore,

1 /7 B
6l < 5 [ IO IGab]dt <

exp(Bom 2)

o /exp(—ﬁont2)|G0 (t)|dt < — / exp(—LBoz®)d

—T
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for some constant K. Hence, a constant K exists as required in (4.26).

Proving (4.27).
We assume n > 1, an # j > 0, and introduce the functions Hy(t) = e *'Gy(t),

v(t) =e " u(t), H(t) = v(t)" ' Hoy(t), so that

1 4 .
D,; = 2/ e U=t () dt,  v(t) = v(0) - exp[—(B + i)t + O(t*)] (for t — 0).
7T —1Tr
By two partial integrations, there follows D,; = 5= f_ e i—ant (I() dt, so that

1 1 T
|Dnj| < (]_an)z%/ |H”(t)|dt.

We have H"(t) = A,(t) + B, (t) + C,.(t), where

An(t) = (n — 1)(” - 2) v '(t)]Q [V( )] ? Ho(t),
B.(t) = (n—1)[ “2[v(t) + 20/ (t)Hy(t)],
Cn(t) = ()" 1H6'( )-

Because (4.32) holds, and +/(0) = 0, we have for some constant K
) <e ™" and V(1) < Kolt|  (for 0 < |t| < 7).

Combining these two upper bounds with the above expressions for A,,(t), B, (t), C,(t), we
see that K, K5, K3 exist such that, for all n > 1,

/ |A,| < K4 n2/ |t|? exp(—Bont®) dt < K, \/ﬁ/ 22 exp(—fBox?) da
/ |B,| < Kgn/ exp(—Bont?) dt < Ky v/n exp(—Boz?) d

/ O] < K.

It follows that there is a constant K with |D,;| < (jli ({SQ O

Lemma 4.8. Let ¢ be given with 1 < £ < p. Then the function FY(t), cf. definition
(4.20), can be written as FI(t) = u(t)"1Go(t), with u(t), Go(t) satisfying the assumptions
(4.28-4.81) made in Lemma 4.7.

Proof. By the construction in Section 4.2 and Remark 4.4, we have Fl/(t) = u(t)""1Gy(t),
where u(t) = ¢(t) A\o(t) and Go(t) = ¢(t)Fi(t) satisfy the assumptions (4.28, 4.29, 4.30).
To prove also (4.31), we note that

(4.33) w(t) = X(t)  (for |t| < e).
By Lemma 4.2, there are oy, a, ... (possibly depending on ¢, but not on ) such that
Me(t) = Nj[14+ a2 + ag2® +...] (for t — 0), with z = —y +~ye " and a; > 0.
By expanding in powers of ¢, it can be seen that

(4.34) Ae(t) = ;- explait — (B + 6i)t* + O(t*)]  (for t — 0),
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with @ = —ayy and B + 6i = 2oy + (200 — o)7]. Accordingly, we define the function

f(x) =5 [o1 4+ (2Re(az) — af) x| (for all real ),

and we put 8= f(y), d=+Im(ay).
Because 1> |\ (t)/\;| = exp[—Bt*> + O(t?)] (for ¢t — 0), there follows

f(n) =0
Although this inequality has (formally) been derived only for the value v at hand, it must
evidently hold for any +" with 0 < 4/ < y. Therefore, also f(7,) > 0, which implies

B= 1) =B~ 2)+(2)f(h0) = W1~ L) > 0.

Combining the resulting inequality § > 0 with (4.33, 4.34), we obtain (4.31) O

Because C,[fj] = oL [T e Fl(t)dt, the above three lemmas imply the existence of

constants My, not depending on n, with

(4.35) Z|C,[fj]\ <M, (forl1</<pandn>1).
=0

The proof of Theorem 2.1 is completed using (4.24, 4.25, 4.35) as indicated in Section 4.1.

Acknowledgement I thank Professor Dr.Willem Hundsdorfer for stimulating discussions
and for mentioning to me the question about LMMs formulated at the end of Section 1.2.
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