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Preface

In 1864, Stokes studied the asymptotic behavior of the Airy integral [St]:

Aifz) = % /_Z exp {z (? + zs) } ds.

Airy attempted to numerically compute Ai(z) for z real, but his method using a con-
vergent series only worked when |z| was small. Stokes found asymptotic expansions
that yielded good approximations for large |z|, but he noticed that the expansions
for positive z and negative z were different. Further investigation showed that in the
complex domain, the asymptotic expansions depend discontinuously on the angle of
approach. This behavior is called the Stokes phenomenon.

In this paper, we study the Stokes phenomenon for solutions to ordinary dif-
ferential equations and systems of differential equations. In particular, we wish to
investigate the dependence of the asymptotic behavior of a solution on the sectorial
neighborhood near an irregular singularity.

For any sector, any fundamental set of solutions near a regular singular point,
and any fundamental set of solutions near the irregular singular point on the sector,
there is a linear transformation relating the two fundamental sets of solutions. The
problem of finding the coefficients of this linear transformation is called the connec-
tion problem. By composing these linear transformations, we can analyze the Stokes
phenomenon.

In Chapter 1, we introduce a method for reducing a single differential equation
with a finite number of regular singular point and one irregular singular point to
a generalized Schlesinger system. Using this reduction, the multi-point connection
problem may then be solved by a method of Kohno [K3].

Okubo [O1] treated the connection problem of a Birkhoff system with an irregular
singular point of rank one at infinity and one regular singular point at the origin:

dX

t— = (A+ Ct) X,
where A and C are n by n constant matrices, X is a vector with n entries, and ¢
is a complex variable. He also solved the reduction problem from hypergeometric
equations to the hypergeometric system

dX

tl — B)— = AX,

( )
also called the Okubo system. The special case where all eigenvalues of B are dis-
tinct had been briefly addressed in lectures by Hukuhara [H|, and the existence of a
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solution in the general case was worked out in [O2]. In the preface of [O2], Okubo
credits Kohno and Suzuki [KS] with proving “the constructive version, and reduc-
tion program in Reduce II1” where they gave an explicit description of the matrix A.
Moreover, Kohno studied the two point connection problem for a single differential
equation which has one regular singular point at the origin and one irregular singular
point of rank greater than one at infinity [K1], and in the last section of [K3], he
sketched a method for finding the solutions of the multi-point connection problem
for a generalized Schlesinger system.

Given the above results, it is worth investigating reduction problems in more
general settings, e.g., where one has more than two regular singular points. For this
reason, we wish to reduce to a generalized Schlesinger system.

In Chapter 2, we compute the Fuchsian relations for non-holomorphic solutions
for a single ordinary differential equation, and we find the difference between this
and the Fuchsian relation for the corresponding system. The Fuchsian relation plays
an essential role in the global analysis of linear differential equations with regular or
irregular singularities.

In Chapter 3, we consider single differential equations on the complex projec-
tive line which have one regular singular point and one irregular singular point. We
construct a family of functions whose asymptotic expansions match those of a funda-
mental solution at a regular singular point. These functions are particular solutions
of first order nonhomogeneous differential equations that can be derived from the
fundamental solutions at the regular singular point and formal solutions at the ir-
regular singular point of the original differential equation. We call these functions
the fundamental functions associated with this two point connection problem. The
series expansions of the associated fundamental functions are described by systems of
difference equations, and the coefficients relating them to the fundamental solutions
can be found by a recursive process. This yields a method for calculating the linear
relation between the two fundamental sets of solutions, i.e., solving the connection
problem.

The method of associated fundamental functions was first applied to the two-
point connection problem for a differential system with an irregular singular point
of rank one by K. Okubo in 1963 [O1]. In 1974, M. Kohno applied it to a single
differential equation with a regular singular point and an irregular singular point of
arbitrary rank [K1]. In 1999, he also sketched an argument that would allow one
to apply the associated fundamental functions to the problem in the case where one
has an arbitrary number of regular singular points and one irregular singular point
[K2].

It seems that this last advance has gone largely unnoticed, and there have been
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no further developments. In future work, we intend to apply this method to solve
the multi-point connection problem.

Finally, in the last chapter, we consider the Stokes coefficients. The Stokes phe-
nomenon for a linear differential system with an irregular singularity at zero is the
appearance of distinct sector-dependent analytic solutions that are asymptotic to a
single formal solution. To each anti-Stokes direction there is a Stokes matrix which is
a meromorphic invariant for the system. For analyzing the Stokes coefficients, Sibuya
gave a characterization of meromorphic equivalence classes of differential equations
in terms of Stokes data, using the Cauchy-Heine integral [S]. B. Malgrange reinter-
preted this characterization as an isomorphism with a sheaf cohomology group [M],
now called the Sibuya-Malgrange Isomorphism. M. Loday-Richaud proved a for-
mula for the Stokes multipliers for the Birkhoff canonical system of size two, using
the Cauchy-Heine integral [L]. The Stokes matrices are, in general, transcendental
with respect to the coefficients of the differential system. As we do not have an alge-
braic method for finding the Stokes Multipliers, we turn to numerical manipulation
of examples for insight.

The author would like to thank her advisors, R. Ishimura, M. Loday-Richaud, and
K. Takeuchi, for good advice and encouragement. Also, she would like to thank Y.
Haraoka of Kumamoto University and Y. Takei of RIMS for good advice and many
helpful discussions. She would like to thank the members of the IPMU analysis sem-
inar, especially A. Bondal, S. Carnahan, S. Galkin, A. Getmanenko, T. Milanov, K.
Saito, and C. Schmidt-Colinet, for teaching her the beauty and fun of mathematics.
Finally, she would like to thank M. Kohno for teaching her initiative, and introducing
her to the world of research.
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1 Reduction to a system of first degree differential
equations

In this chapter, we introduce a method of a reduction from a single differential
equation with a finite number of regular singular points and one irregular singular
point to a generalized Schlesinger system. In Section 1.1, we shall introduce a method
of our reduction. In Section 1.2, we shall describe an explicit form for our system.
And in Section 1.3, we shall describe how our methods can be applied to a more
general reduction problem, where we remove a constraint on the degree. In Section
1.4, we consider an example of the reduction of a fourth order linear differential
equation. We believe that an explicit example is valuable for understanding our
algorithm of the reduction. Furthermore, it has been helpful in our work on the
multi-point connection problem.

In the beginning, we define a regular singular point, and an irregular singular
point.

Definition 1.1. (regular singular point of a function) Assume that a € C and f(t)
is a holomorphic function on 0 < |t —a| <r,r € R.

We say that t = a is a reqular singular point, if f(t) cannot be extended to a
holomorphic function att = a and AN > 0,Va, (8 s.t.

t—al™If )] =0 (t—al =0 o<arg(t—a)<p).

1. If t = a is a reqular singular point or a holomorphic point, we say that a is at
least a reqular singular point.

2. If t = a s neither a regqular singular point nor a holomorphic point, we call a
an irreqular singular point.

Definition 1.2. (reqular singular point of a differential equation) Assume that a € C.
Consider
y "™+ pr(t)y" Y 4 4 pa(t)y =0, (1.1)

where p;(t)(j = 1,2,--- ,n) are holomorphic on 0 < |t —a| < r and they are either
holomorphic at t = a, or have poles of finite order there. We say thatt = a is a
reqular singular point of (1.1), if for any solution y(t) of (1.1) t = a is at least a
reqular singular point of y(t).

In the paper [AK], we considered the reduction of the linear differential equation
Pot)y™ = Poa(®)y" ™) + - + Pi(t)y + Po(t), (1.2)
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where

Pty = [Tt =),

Jj=1

and the coefficients P;(t) (j = 0,1, ..., n — 1) are polynomials of degree at most n,
to the system of linear differential equations

dX
(t] — B)—— = (A + Ct)X,
dt
with
B = dlag ()\1, )\2, ey )\n)a

and A, C being constant matrices. We then showed a method of reduction for the
case where all the \; are mutually distinct. In this paper we shall consider the
more general reduction problem, in which P,(¢) may have multiple roots. Moreover,
multiplying (¢ — B)~! from the left side, we shall show that our system can be
reduced to a generalized Schlesinger system:

dX A
%:<Zt—)\i+C>X’

=1

where ¢ is a number of regular singular points and A4;(i = 1,2,...,q) are n by n
constant matrices.

Given the above results, it is worth investigating reduction problems in more
general settings, e.g., where one has at least two regular singular points. For this
reason, we wish to reduce to a generalized Schlesinger system. In [AK], we treated
the case where all of the regular singular points are mutually distinct. In this chapter,
we consider such a reduction problem, in which the regular singular points are not
necessarily distinct.

1.1 Method of the reduction

Consider the single linear differential equation with a finite number of regular singular
pointsatt =\, (v =1, 2, -+, q) and one irregular singularity of rank one at ¢t = oo
in the whole complex plane. A general form of such differential equations can be
expressed as follows :

Po(t)y™ = Py -+ Pi(t)yY + Po(t)y, (1.3)



where we assume that the coeflicients P;(t) (j =0, 1, --- ,n — 1, n) are polynomials
of degree at most n. This hypothesis is not essential, and we shall show how to
eliminate it in a remark at the end of Section 1.3. The roots of P,(t) are the regular
singular points.

We now assume that
Po(t) = (t = A)™(t = A2)™ - (T = A", (1.4)

with

In this case, in order that t = A, be a regular singularity of (1.3), the functions
(t— A\) " Poi(?)

Pa(t)
must be holomorphic at ¢ = A,, and hence for each v, the polynomials P,_;(t)

(1 <i < n,) have the factor (t — \,)™ "
From the above fact, it is easy to see that the coefficients P, _;(t) are written as :

(i:1727"'7n)

P = |TT6 - M| Bst) (0 < i < m).

Lv

4

— =

[k
Pn,l(t> = H(t — )\l,)nuii ﬁnfz(t) (nk <1 < Nk—1; k= q, q — 1, ceey 2),
Lv=1

Pn—i(t) = Pn_z(t) (TLl <1< n),

\

(1.5)
with P, ;(t) being a polynomial for all i = 0,1,...,n.
Then, introducing the notation
Nk:n1+n2++nk (k:1727“'7Q)7
N() = O, Nq =n,
one can see that for ny < i < mp_1(k=1,2,---,¢+1;n9 =n, ngy = 0), the

degree of ﬁn_i(t) is at most
n—{ni+no+---+np1—ilk—1)}=n— N1 +i(k—1).

3



Hence, the single differential equation includes

qg+1 N1
N = Z Z {n—Ng_1+i(k—1)+1}
q+1
-1 - 1
- Z {(”+ 1 — Np1) (g1 —mg) + (k= 1) (1 nk)(g’“ 1+ 1)
k=1
constants.
Since
q+1

we have

q+1

Z Nk—l (nk_
k=1

LS

9y 2
1 nk) — L7
=1
q q+1
1 — ) = Niny — E Ni—1ny,
k=1 k=2

q
= N1n1 + Z (Nk - Nk,l)nk — Nqan
k=2

I
3
ir‘l\’)

|



We now investigate the characteristic exponents of convergent power series solu-
tions near regular singularities and the characteristic constants of formal solutions

at the irregular singularity.
Near each regular singular point at t = A, (v =1, 2, ..., q), there exist conver-
gent power series solutions of the form

y(t) = (t=N)" > glm) (t— )™, g(0) #0. (1.6)

The characteristic exponent p is a root of the equation

- Z i [p]n—i’
i=1
where [p]; is the Pochhammer symbol for £ =0, 1, 2, ...:
[l = plp=1)---(p—k+1), [plo =0,

and the coefficients v; are given by

- %

)

(- w}

t=Mv

~

Pni>\1/ .
:k: N <q ) (nk<z§nk_1§ny).

T =20 T = A0

=1 =k

£3%
Then, p is a root of

pla—n, =0, ie, 0,1, -+ n—n,—1,
or
p—n+n,l,, = Z% — N+ Nyln,—i- (1.7)

This implies that there exist n —n, holomorphic solutions and possibly, n,, nonholo-
morphic solutions near the regular singular point t = A,.



Near the irregular singularity at infinity, one can find formal solutions of the form

y(t) ="' t7 Y " h(s)t", h(0) # 0,

where the characteristic constant p is a root of the equation

n
p= pasip"
i=1

with p,_; being the coefficient of highest degree in ﬁn_i(t).

(1.8)

(1.9)

Now we shall consider the reduction of the single differential equation (1.3) to

the system of differential equations

dy

(t—B)— = (A + C1)Y,

dt

where
ni n2
A A

B =diag( A1, -, A1, Aaye ) As

where we recall the notation

n:Nq:nl—i-nQ—i—H-—l—nq,

(1.10)

and A, C are n by n constant matrices with the following form :

Dy (t)
. 0
Ds(t)
A+ Ct = D) =
dj,i(1) 1
Dy(1)




All the elements d; ;(t) are polynomials of degree at most 1 and the Dy (t) are ny X ny
submatrices of the form

ANy 141, N1 +1(1) 1
dny_v2, N +2(t) 1 0
Dy(t) = dj,i(t)
1
ANy, Np_1+1(1) dny, N 42(t) 0 o dy, N, (T)

In order to reduce (1.3) to (1.10), we apply the transformation introduced in

[AK]:

=Y,

Yo =1y + e20(t)y,

(1.11)
Yj = Pj-1 yi=h 4 e j—2(t) YU 4.4 ej1(t)y + ejo(t)y,
[ Yn = Pn-1 y(n_l) + en,n—Q(t) y(n_Q) +oe en,l(t) y + en,O(t) Y.
Here we set
J
Y = H(t_Aa(kJ)) (j:]-727 7n)7 Yo = ]-7
k=1
where a : {1,2,...,n} — {1,2,...,q} is the unique weakly increasing function such

that a~'(7) has cardinality n; for all 1 <4 < g. Obviously, ¢, = P,(t).
We shall attempt to drive a system of linear differential equations for the column



vector Y = (Y1, Y2, - -, Yn)s:
0 d, 1 0
t—)xa(2> d2,1 d2,2 1
vi—| Y,

0 RPN P S

Ay dno - oo dpn

t— Aa(l)

where all d; ;(t) are polynomials of the first degree.

For this transformation, we have the following :

Theorem 1.3.  Assume that y is a solution of the single differential equation
(1.8), and that Y = (y1,ya, - .. .Yn)s @S a vector that satisfies a system of differential
equations of the form (1.10), such thaty and Y are related by a reduction of the form
(1.11). Then, the polynomials e;,(t) for 1 <{+1 < j < n are uniquely defined, and
they satisfy:

(t = Aj) (e j—e-3(t) + €} ;_4_o(t))

{41
= a1 jor2(t) + > djjn(t) ejon jr-a(t) (1.12)
(] — ]_7 2’ S m; f — _17 07 7hj:()_2)7
where
et n(t) = —Pe(t) (k=0,1,--- n—1),

61’0(t) = ]., 6j,j—1<t) = Yj-1, ej,_k(t) =0 (l{? > 0)

1.2 Determination of ¢; ; and d; ;

In this section, we shall prove Theorem 1.3. In the paper [AK], we have verified that
the above transformation leads to a desired system in the distinct case, where ¢ = n
andn; =1 (7=1,2,...,n).

We shall also use this transformation to reduce (1.3) to (1.10) in the general case



just considered. For that purpose, we introduce the following notation:

( k
fi=T1e =,
v=1
fi = Fi b,
k
wk = H(t - AV)?
v=1
() = £ g
‘ k k
go= (m—i) [Tt= )
= =y
| (k=12 -,q).

Then, we can rewrite the coefficients and ¢; as follows :
Pn—z(t) = f]f;_1 ﬁn—z(t) (nk <1 < Nk—1; k= q+ 17 q, -, 2)7
P,i(t) =P, i(t) (n <i < n),

and for jin Ny_1 < j < Ny (k=1,2,---,q):

5= = M) = Rt = MY = flag (0= AT
o = fot — AN {(t - Mg+ G- Nk_l)%_l}‘

We set
djj(t) = cjt + a; = ¢; (t —\) + @]

79
dji(t) = Cj,z't + aj ; = Cjﬂ‘(t — )\k) -+ Cl;-,i
Then, we write D(t) in the form
D(t) = diag ((t — M)Enys (E = A2)Enys -+, (t—= A&, ) C + A,

where £, denotes v x v identity matrix and the first matrix in the right hand side is



a block-diagonal matrix, and C is a lower triangular matrix, and A’ is of the form

ay 1
a; ay 1 O
/
A = «
1
Q1 a;, 2 ar,

First step ( Relation between C' and A')

[I] For the diagonal elements d; ;(t), the argument is identical to the one given
in [AK], so we shall show only the conclusion for the following two cases. For the
first case, with j = Nx(k =1,2,...,q):

=, - A
d =y — 1~ L 1(Ak)

Ur—1( M)
and ~ "
€i+1,j—-1 Ak
dii(t)=c;(t — N\) + ny — 1 — L2270
5.3(t) i ( k) k Or 1 Ow)
ej,j-2(t) = fr &, j-2(t) (G = Np),
where

€j,5-2(t) = (t = M) " H{ G,y (1) + (@) — i+ Dbt } + cjthr — gy
For the second case, where Ny < 7 < Ny —1(k=1,2,...,q):

a;':j_]-_Nk—h

djj(t)=c;(t — M) +7 —1— Ny,
ejj—2(t) = fr(t — M) VR e a(t) (Np—1 < j < Np—1),

where
€. j—2(t) = €1 jo1(t) + ¢ — oy
= Ny ve—2(t) + (enp—1 + vz + - + )1 — (Nk — J)gi_y-

10



For j = 1, the formula (1.12) becomes
6270(0 + d171<t> =0 (a'l = 0) (113)

Thus we have determined all diagonal elements a’; of A" and the form of d; ;(¢) and
6]',]'_2(?5) (j =n,n— 1, Ty, 2) from Pn—l(t)

We remark that the e; ;_o(t) are polynomials of degree at most j — 1. It is easily
seen that e, ,—2(f) has degree at most n — 1, because it is derived by taking the
quotient of P,_;(t) by powers of the factor (¢ — ;). Then, each e; ;_5(t) is derived
by taking the quotient of e;11 j_1(t) by powers of the factor (t — \x).

[II] Now we shall proceed to the investigation of the subdiagonal elements

djj—i(t) (1 =1,2,---,j — 1) and the coefficients of transformation e; ;_;(t) (i =
1,2, ,5—1).
We wish to prove that for k = 1, 2, --- | ¢:
ejj-i(t) = i (t = M) m(t) (Nimr < J < Na). (1.14)

From now on, the factor to the power of a non-positive integer is understood to be
equal to 1, that is, (t — A\)P =1 (p <0).

For 7 = 2, we have already seen
ejj-2(t) = fi (0 — M) € 50 (t),
and for j =n + 1, we have
ent1,n+1—i(t) = Poipa(t) = f;_l P_i1.

Taking account of these facts, we shall prove the formula (1.14) by mathematical
induction in the subdiagonal order i. Setting { =i —2 (i = 1,2, ---, j) in (1.12),
we have for Ny_1 < j < Ny (k=1,2,---,¢q):

(t = A)(ejj—ia(t) + €] (1))

1—2
(1.15)
= erg-ilt) + ) dion(t) e g-it) + dioia (1) i
h=0

Suppose that the same formulas as (1.14) are valid for j = Ny + 1, for which one can

11



express

eji-2(t) = fo (t — M) N8 5 o(t) = fRea(t — M)?VEHE (1),
€ i o(t) =it — X))~ [{911 + (J — Ni) U1} €, -0(t) + ¢k5},j_2(t)}]7

Qi =fp(t — XNy = Ry (t — ATV

Now set @ = 2 in (1.15) and let_j = IV, . Substituting above expressions into (1.15),
we obtain

(t — M) ejj-s(t) — e, j—2(t)
= 2= 2R {(dis (1) — J + Ne)er — g1} Ega(t)

— Un ) |+ disa () 2 — MR

Moreover, since e;i1 j_2(t) = f2€j11,j-2(t), we consequently obtain
eji-s(t) = fi (t = M) { &1 5-2(t) + ¢ 1k }

+ o | {(dj;(t) — 7 + Np) e — g; } €5, 5-2(t)

+ ¢ -1 1/’1371 — Y gj,jd(t) :
This immediately leads to

/ _ _é\j+1,j—2()‘k)

a. . , =
e Vi1 (M)

(7 =N, (1.16)

and

€ir1 i—a(A
djj-1(t) = cjj—1 (t — M) — J;;J—(ZA(k)k)
k—1

ejj-3(t) = fi €, -3(t)  (J = Ni).

12



Then, substituting the above form of e; j_»(t) into (1.15), we have
€j.i-3(t) = fi (¢ = M) ™ | {(d;;(t) = + N1 — gp}esj-2(t)

— € o(t) + Curja(t) + ¢ ¥i,
+ fl? (t — )‘k)j_Nk_l a;’,j—l @Z)l%—l-

From this, for j = Ny —1, Ny — 2, --- | Ni_1 + 2, successively, we can conclude
that there hold

/ —
ajj1=0,

dj j1(t) = ¢j 1 (t — M),
ejj-3(t) = fa (t — o)’k e ;- (t).

In case j = Nji_1 + 1, the polynomials e; ;_»(t) = fl_; € j—2(t) and ;o = fi ¥k
do not include the factor (¢ — Ax). Then, in this case, @} ;_, can be determined by
putting ¢ = A, in (1.15). In fact, in this case the formula (1.15) becomes

eji-s(t) = fi (t — X)7!
X {gj+1,j—2(t) + aYp_1 € o) + af ;i ot — /\k—l)}

+ fi [Cj Ur—1€5,j-2(t) + ¢j 51 Vo (t — Xe1)

— {1 B () + a0}
From this, we immediately obtain

/ €ir1,j-2( k) aj e j-2(\x)

I T ) Ok — Meer) Wea()
é\j+1,j—2(>\k) a; Ej,j—2()‘k>

dj, j-1(t) = ¢jj1(t — M) — wi—Q()‘k) (M — A1) B Yo Mi)

L €j,j-3(t) = fi_1 €5 j-3(0).

a

Consecutive calculations for k = ¢, g—1, - - -, 1 finally leads to the determination
of all subdiagonal elements a) ; ; and the form of d; ;_,(t) and e; ;_3(t) in terms of

Pos(t).

[III]  We shall sketch the proof of (1.14) by mathematical induction.

13



Suppose the formulas (1.14) are valid up to (i — 2)-th subdiagonal elements, that is,
¢ji—t-2),  dijt)  (£=0,1,--,i=2)

are known. Then, we can prove that the formula (1.14) holds for the (i — 1)st
subdiagonal elements e; ;_;_1(t), together with the determination of the form of
dj,jfiJrl (t) in terms of Pnfi (t)

| |
Ni_y Ny N, N,

Figure 1: Procedure of Mathematical Induction

14



The remainder of the calculation is similar to [II], so we shall show only the
conclusion:

djjit1(t) = ¢jjoiv1 (t = Ax)

(] - Nk - 17 Nk _27"'7Nk—1+i72§i§nk)7

\

and also see that e; ;_;_1(t) has the form (1.14). This result implies that the sub-
matrix Dy (M) corresponding to the regular singular point ¢ = \; has the following
form :

/
AN 141, N +1 1 O
/
ANy, 142, Nj_1+2 1
Dip(M) =

O 1

/ / /
ANy, Ny_1+1 ANy, N 142 ANy, Ny

For the case Ny 1 < J < N 1+4+1—1, 2<i1<ngor Ny_1 <j < Ng, @ >ng, we
can also see that e;;_;_1(;) has the form (1.14) by same way to [II].

Continuing the above procedure of calculations for all blocks (N, < 7 < Ni :
k = q,q—1,---, 1), one can determine (i — 1)st subdiagonal elements a} ; ,,, from
P,_i(t). Thus the proof of mathematical induction is completed. O

Second step ( Determination of C')

15



In the first step, we showed that the constant matrix A’ is expressed in the form

A/
1 . 0

A = ,

j7i

where each diagonal block is an nj X nj, companion matrix :

0 1 O

/

nk—2 1

/ ! /
ANy, Ng_14+1 AN N +2 77 o ANy Ny

Then, the matrix A" includes
1, 1,
k=1
constants to be determined. Since C'is a triangular matrix, it includes
1
—n(n+1)

2

constants. Hence, the reduced system of differential equations includes

n2n+3) 1<
P
k=1

16



constants to be determined, the number of which is equal to N in Section 1.1.

Now we shall prove that the above N constants are determined by the constants
of P,_j(t) (j =1,2,---,n). Since we have clarified the relations between a’; ; and
¢;,i, we have only to determine the constants c; ;.

For that purpose, we first investigate the degrees of the polynomials of transfor-
mation e; ;(t). We have already shown that each e; j_5(t) is a polynomial of degree
at most (j — 1). Here we also prove by induction that the degree of the polynomial
e; i(t) is at most j — 1.

We rewrite (1.12) in the form

(t = Aj)(eji—rka(t) + €} ;4 (1))

k-1
= eju1 5 k(t) + D djijon(t) ejonjk(t), (1.17)
h=0
where €j_j41, j_k(t) = @;_, and, in particular, for j = n, we have
(t = Ag)(enn—r—1(t) + €, ,_1(1))
(1.18)

k—1
= - Pnfk(t) + Z dn,nfh(t> enfh,nfk(t)-
h=0

In the formula (1.18) for k& = 2, the right hand side is easily seen to be a polynomial
of degree at most n, and hence e, ,—3(t) becomes a polynomial of degree at most
n — 1. And then, from the formula (1.17) for j =n — 1, n — 2, --- | 3, successively,
one can verify that each e; j_3(¢) is a polynomial of degree at most j — 1, because
polynomials with the highest degree in the right hand side of (1.17) are e;11, j_a(t)
and d; ;(t) e, j—(t).

In general, suppose that for h =2, 3, --- | k, the polynomials

€g7g_h(t) (ﬁzn,n—l,---,h)

are known and each ey y_p(t) is of degree at most ¢ — 1. Then, the right hand side
of (1.18) is known as a polynomial of degree at most n. Dividing it by the factor
(t — A;), we obtain e, ,—x—1(f) as a polynomial of degree (n — 1). Furthermore,
suppose that each eps_p—1(t) ({ =n,n—1,---,j+ 1) is known as a polynomial
of degree ¢ — 1. Then, from (1.17) we can immediately see that e; ;_;_1(f) is a
polynomial of degree at most 7 — 1, because the degree of the right hand side is j.
Thus, we have verified that e; ;(¢) is a polynomial of degree at most j — 1. O

17



We are now in a position to determine the constants ¢; ;.
For N1 < j < Nj and i = j, we have

-2

(t = M) e olt) = ejur0(t) = > djjnt)ejno(t) = dji(t). (1.19)

.

>
Il

Since e; ;(t) is a polynomial of degree at most j — 1, the degree of the left hand side
of (1.19) is at most j. However, the degree of d; 1(¢) is 1. Then, the coefficients of
t' (¢ = j,j—1,---,2) must be vanishing. Assigning zero to them, the formulas
(1.19), together with (1.13), determine d; 1(t), i.e., the constants ¢; ;.

Consequently, we obtain

n

2 G- +n = @

Jj=2

equations determining the same number of ¢; ;. This is sufficient, because the system
determined by comparing coefficients in (1.19) is triangular given a suitable ordering
of variables.

The next result is useful because, as Kohno mentions in [K3], one may solve the
multiple point connection problem for the generalized Schlesinger system.

Proposition 1.4. The system (1.10) can be reduced to a generalized Schlesinger

system:
dX 4
— = CclX
ar (Zt—xﬁ > ’

J=1

with A;(j=1,2,...,q) being n by n constant matrices.

Proof. Recall that we set D(t) := A+ Ct and D(t) can be also rewritten
D(t) = diag ((t — M) ny, (t =X)Ly, -+, (E—= Ao, ) C + A,

where I, denotes the v x v identity matrix and the first matrix in the right hand
side is a block-diagonal matrix. We set

Alll Allq
A = : . Ay € M(n;,n;; C).

/ /
Aql Aqq

18



For each 7 =1,2,...,¢, setting

and multiplying both sides of (1.10) by (¢ — B)™" from the left, we obtain a gener-
alized Schlesinger system. ]

I

J 71

/
Ajp ’

1.3 General case: different degrees

We consider the more general case where the degree m of the polynomial may be
strictly more than the differential degree n of the differential equation.
Let m < n. Then, we consider a linear differential equation of the form

Z Q;(t)yY =0, (1.15)

where all the coefficients @;(t) are polynomials of degree at most n and @, (¢) has
the same form (1.4) as follows:

Quilt) = (£ =AY (= Xa)™ - (£ = Ag)™,

withl <n, <m (v=1,2,---,¢q) and ny + no + --- + n, = n. Moreover, it is
assumed that for each v the functions

(t - )\V)iQm—i (t)
Qm(t)

are holomorphic at t = \,.
Hence the linear differential equation (1.15) has regular singular points at ¢ =
A (v=1,2, -+, q) and an irregular singularity of rank 1 at ¢t = oc.

Now, in order to apply our method of reduction, we first have to rewrite (1.15)
in the form (1.3), that is, by differentiating in (n — m) times, we derive the n - th
order differential equation

zm: (Q;(t)yW)n=m = . (1.16)

=0
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By the Leibniz rule, we have
) {Z nemCrm—t Q31 m"“)y(j+k)} -
7=0
Then, setting j + k =n — £, we obtain
S {S e oo
=0 \j=0
where the binomial coefficient is interpreted as follows:
,C, =0 (g <0,qg>0p).

Moreover, setting

Po(t) = Qm(t),

and
P(t) = — Z n-mComi; Qi (1))
5=0
‘
== 0mCh Quegn(t)
h=0
for ¢ =1, 2, -+, n, we obtain exactly the same linear differential equation as (1.3).

We shall now investigate the singularities of the linear differential equation (1.17).
From the expression, it is easy to see that all Py(t) (0 < ¢ < n) are polynomials
of degree at most n. More precisely, we verify that for 0 < ¢ < m, the P,_4(t) are
polynomials of degree at most n , however, for £ > m+1 , the P,_,(t) are polynomials
of degree less than n, the fact of which can be seen directly from the expression

L

Pn—@(t> = - Z n—mch Qm—f+h(t)(h)‘

h=0—m >1

Hence, t = oo is an irregular singularity of rank 1 and then it is not difficult to derive
the characteristic constant p as roots of the characteristic equation

—m { Z Qi lumz} _ 0,
1=0

20



the ¢,,_; being coefficients of the highest degree t" in @),,_;.

On the other hand, for each v (1 < v < g), the polynomials @Q,,,_¢(t) (0 < ¢ <n,)
have the factor (t — \,)™ ¢ and hence their derivatives @Q,,_¢(t)(" have at least the
factor (t— A, )™ %" Taking account of this fact, together with the above expression
of P,_4(t), we can see that for 1 < ¢ < n,, the polynomial P, ,(t) includes the factor

(t—X,)=h
Therefore, the points t = A, (1 < v < gq) are regular singularities.

We shall investigate the characteristic exponents of convergent power series solu-

tions near regular singular points t =\, (v =1, 2, --- , q).
For each v, denoting

{ Om_i(t) = (t= A" Q% (1),

o= QY (N (i=1,2, -, ),

we rewrite the linear differential equation (1.15) in the form
i=0 i=ny+1
Substituting a power series of the form
y®) =t =) {go + g (t—\)+ - }
into (1.18), we have
(t =)™ fo(p) go + da (t =X)L 4 =0,

where we have set

fu(p)

Il
=
3%

|
S
i

Hence, we see that the characteristic exponents are given by roots of

fulp) =0,

that is, by integral roots of [ p]—n, = 0 and roots of

fulp—m+mn,) = 0.

21
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Next, we consider the characteristic exponents of the linear differential equation
(1.17). In this case, we have only to substitute the above power series into (1.15),
obtaining

(t — Ay)p—&-m—n £.(0) [+ 1w — Ml go + &\1 (t— )\V)p—i-ny—n—i-l 4o =0,
Hence, the characteristic exponents are given by the characteristic equation
fu<p> [p +ny, — m]n—m =0,
that is, by the same roots as above and integral roots of [p + n, —m|,_,, = 0.

As we see, the transformation of (1.15) to (1.17) yields no essential changes of
behaviors of solutions.

1.4 Example of the reduction

In this section, we consider an example of the reduction of a fourth order linear
differential equation. We apply our theory, with unknown function y to the following
equation:

tt —12yW = P y® + Py + Py + Po(t)y, (1.19)
where P3(t) = —(t — 1)2(5t + 1),
By(t) = —(t — 1)*(t — 4),
Pi(t) =ttt — 3 — 12 + 21t — 8,

Po(t) = 43 — 312 + 4t + 3.

This linear differential equation has regular singularities at ¢ = 0, 1 and an irregular
singular point of rank one at infinity. Now, we consider the reduction of (1.19) to
a system of linear differential equations of the form (t/ — B)Y’' = (A + C't)Y by
the transformation

n =1y,

Y2 = o1y + ez0(t)y,

ys = 2y + es1(t)y + eso(t)y,

ys = 03y® + eaa(t)y" + es 1)y + eaolt)y,

where [ is the 4 x 4 identity matrix, A and C' are 4 by 4 constant matrices with C
lower triangular, B is a diagonal matrix:

B = diag(1, 1, 1, 0),
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{yj}§:1 are defined using the unknown function y from (1.19), ¢; =t — 1, o =
(t — 1)% 3 = (t — 1)3, and the coefficients e; ;(t) (1 = 2,3,4,7 =0, ...,i — 2)
are polynomials in ¢.

Then, we have the following relations:

@ t(es2(t) +¥5) = —Ps+dyaps,

@ t(eq1(t) +€y,(t) = —Po+dyaess(t) + das e,

® tlesot) +ey (t) = —Pr+dyaeq(t) +dyzes(t) +daoer,
@ teyo(t) = =P+ dyaeqot) +dizesolt) + dazeao(t) + doa,
® (t = 1)(es1(t) +¥5) = eq2(t) +ds 3 02,

©® (& — 1)(es,0(t) +e51(t) = €q,1(t) + dszes1(t) + ds 201,

@ (t = 1)eyo(t) = eso0(t) +dszesolt) +dsaesolt)+ds,

(t = 1) (e2,0(t) + 1) = es1(t) + da2901,

@ (= 1)eyot) = es0(t) + dzze2,0(t) + dan,

—eg0(t) = dy 1.

In the above, d; ; are polynomials of degree 1 in t. Avoiding the difficult calculation,
we shall show just the order of steps in our reduction algorithm. First, we calcu-
late the principal diagonal elements d; ;(t) (i = 4, 3, 2, 1). We follow the order of
calculation @— G)— — @0).

Next, we shall proceed to the calculation of the first subdiagonal elements d; ;_1(t)
(i = 4, 3, 2) by following @— ®— @.

In order to determine the second subdiagonal elements d; ;_»(t) (i = 4, 3), we
follow the order of calculations ®— (@).

Lastly, from (@ we obtain the value of dy (t).

We have thus determined all coefficients e; ;(t) of the transformation and the
elements of d;;(t) as follows:

( 6270(15) = —w2 (t — 1),
eso(t) = (t—1)( — w),
63’1(t) = (t — 1)2,
ero(t) = —t3 + 387 + (w—3)t — (w + 5),
6471(t) == S(t - 1)(t - 3),
L 6472(t) = 3(t — 1)2,
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( d171 = wz(t — 1),
dyy = (w—1)(t = 1),

d2?2 = w(t — 1) + 1,

ds1 = — (9w +4)(t — 1) + 6,

d372 = —(w — ].)(t — 1) + 6,

dss = (t—1) —1,

dyy = —(17Tw + 12)t + (18w + 26),

d4,2 = (w + 2)t + 18,
dis = 2t + 1,
d4,4 = 17

\

where w is a non-real root of w® — 1 = 0.
Consequently, we can reduce the single linear differential equation (1.19) to a
system of linear differential equations of the form

(- B)% (A4 COY = {diag((t — DI, 1)C + AVY,  (1.20)

where for the rest of this paper, I, denotes the v by v identity matrix, and A, A and
C are the constant matrices given as follows:

— w? 1 0 O

—(w—-1) —(w-=1) 1 0

A= ,
9w + 10 w4+ 5 -2 1
18w + 26 18 1 1
0 1 0 O
ai 1 0 0 0 1 1 0
3,1 3,2 3 6 6 11

Q4,1 Q4,3 Q43 Q4

18w +26 18 1 1
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and

—Qw+4) —(w—-1) 10

17w —-12 w+2 2 0

We will describe how to compute the entries of A in the next section.

2 Restricted Fuchsian relation

In Section 2.1, we shall compute the difference between characteristic exponents of a
single differential equation and of the corresponding system. In Section 2.2, we will
show that the nonholomorphic solutions for the single differential equation satisfy
the restricted Fuchsian relation, by employing a method of Kohno. To this end, we
compute the restricted Fuchsian relations of the single differential equation and the
system of differential equations, and we will compare them (cf.[A1]). That is, we
shall take a sum of the characteristic exponents obtained in Section 2.1, and the
characteristic exponents for irregular singular points.

2.1 Characteristic exponents and constants

We shall investigate the characteristic exponents for the regular singular points and
the characteristic constants for the irregular singular point for the differential equa-
tion (1.3) and the output (1.10) of the reduction. In order to show that our reduc-
tion preserves monodromic properties of the solutions for differential equations at
the regular singular points, we will show that the difference between the sum of the
characteristic exponents for the regular singular points of (1.3) and the correspond-
ing sum for (1.10) is an integer. The calculation of this difference will appear in
the proposition at the end of this section. In the reduction from (1.3) to (1.10), all
entries e; ;(t) of the transformation matrix are polynomials in . We shall show here
that the characteristic exponents at each regular singular point of both (1.3) and
(1.10) are invariant modulo integers.

We recall the notation of [Al] for obtaining the restricted Fuchsian relation of
(1.3) and (1.10). We introduce the notation Ny, f; and 1, where k = 1,2, --- | ¢
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and 7 is an integer index (not an exponent).

(Ny=n14+no+---+n, (E=1,2,...,¢q),
k
fo=1Je -2
v=1
k
wk = H(t - )\I/)v
\ v=1

where Ny = 0, then we know that

N, =n,
fi = [ .

Then, we can rewrite the coefficients (1.5) of (1.3) as follows:

Pn—z(t):fliﬁn—z(t) (nk—H <1 < nkvk = 17 27"'7(])7
P i(t) = Pyi(t) (ny < i < n),
where ngq = 0.

As we saw in the introduction, in the punctured disc 0 < |t — A\, | < r(v =
1,2, ..., q), there exists at least one solution of (1.3)

y(t) =t =N) Y glm)(t =)™

m=0

Substituting it into (1.3), we find that the characteristic exponent p is a root of the

equation
[pln = Z Vi [Pln—i;
i=1
where [p]; is the Pochhammer symbol for k£ = 0, 1, 2, ..., defined by the following
recursion:

[l = plp=1)---(p—k+1), plo =1,
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and the coefficients v; are given by

e

;=
t=A,

Pn 7 )\l/ .
=13 <q ) (nk<2§nk_1§n,,).
T =20 T = A0
=1 o=k
£3%
Then, p is a root of
[p]n—ny = 07 (2.1)
or a root of
[p_n+n1/ ny Z % _n+nv]nu i <22)

For (1.3), (2.1) and (2.2) imply that there exist n —n,, holomorphic solutions and n,,
possibly nonholomorphic solutions in the punctured disc 0 < [t — \,| < 7.

Next, we shall consider the characteristic exponents and constants for (1.10). For
(1.10), there also exist (n—n,)(v = 1,2,...,q) holomorphic solutions and n, possibly
nonholomorphic solutions near each singular point t = \,. For the calculation, we
shall rewrite (1.10) by setting a; := a; — Ayc;, and @;,; := a;; — Ayc;; where a; and
a;; are entries of A and ¢; and c¢;; are entries of C' of (1.10). a;; and c;,; are the
(j,7)-entries of A and C, respectively, and a; := a;; and ¢; := ¢;; are j-th diagonal
entries. That is, we obtain the formula:

dj’j(t) = Cjt + aj = C]' (t —)\k) + dj,
djﬂ;(t) = Cj’it + CLJ',Z' = Cj,i(t — /\k) + C_L]ﬂ'
(Nee1 < J < Nes k=q,q—1,...,1,i=1,2,...,5—1).

Then, we rewrite the right hand side of (1.10) in the form
{diag((t — M) Iny, (= X)Ly, -+, (= Ag) In,)C + A}Y,

where C' is a lower triangular constant matrix, and A is of the form

a1 1
as 1 C_LQ 1 O
A = agy Qs -
: 1
Qp1 Gp 2 Apn—1 an



In [A1], to find the order of e; ;_;(t), we showed that for k = 1,2, ..., ¢
e j—i(t) = fim (6 = M) TN E () (Neer < < Neyi=1,2,...,5-1),
where (t — Ap)P =1 (p <0) and €; ;4(¢) is a polynomial of ¢, and we obtained an

explicit form of the entries of A near the diagonal. Concretely, the n, x n, diagonal
block A, is given as follows:

0 1 O

O n, — 2 1

aNuyNu—l"l‘l a“]Vuiju—l"l‘2 e e ELNVyNV_]- &NV

where for 1 < 7 < n,,

a ) - /e\Nu-i-l,Nu—i(/\V)
Ny, N, —i+1 (¢V_1<>\V))i 3

any, = N, — 1+ an, N, -

(2.3)

The characteristic exponents of nonholomorphic solutions of (1.10) are given by eigen-
values of the constant matrix A,. Since the matrix A, is a companion matrix, the
eigenvalues are roots of the equation

[Plny = D ANy Ny —i+1[Plnn—i. (2.4)

i=1

Now we shall show that the reduction described above preserves characteristic
properties.

Proposition 2.1. The sum of the characteristic exponents of nonholomorphic solu-
tions of (1.10) differ from the sum of the characteristic exponents of nonholomorphic
solutions of (1.3) at each regqular singular pointt = X, only by the integers n, N, _1.
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Proof. We define
pi=p—n+N,.

Substituting
p+n—N,

into p of (2.4), we find that from (2.3), forv = 1,2, ..., ¢

[P ], = Z Vi [0 ln, —i5 (2.5)

i=1

but the proof is an induction argument that we omit. By the relation between the
coefficients of a polynomial and its roots for (2.5), (2.2), and (2.4) we have thus
verified that:

D o= P =nu(n—mn),
/=1 /=1
and . .
Zpu,z - ZI/O\V,Z_ =n,(—n+N,)
/=1 /=1

By adding the two formulas above, we obtain the desired equation:

ny Nq
E Pve — E Pvie = nVNllfl'
/=1 /=1

O

This proposition means that the transformation treated between (1.3) and (1.10)

in this paper preserves the monodromic properties. We remark that there is a

fundamental set of solutions to (1.10) with the form (1.6) in the punctured disk

O<ft=MN|<r:=min{|]A\, = N|:i#v,i=1,2....q} (v=1,2,...,q) where

g(m) is a nonzero n-entry column vector. There also exists a formal solution of (1.10)

at the irregular singular point with the form (1.8) where h(s) is a nonzero n-entry

column vector. Like the case of a single differential equation, we call the numbers
p,n characteristic exponents and p characteristic constants.

2.2 Restricted Fuchsian relation

We shall explain an important identity, which necessarily exists among character-
istic exponents for (1.3) and plays an essential role in the global analysis of linear
differential equations with regular or irregular singularities.
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As in the previous section, in the punctured disc 0 < [t—=\, | <r(r =1, 2, ..., q),
there exist n, non-holomorphic solutions of (1.3)

Yo o(t) = (t— A MZQM M (E=1,2, ..., ),

where the characteristic exponent p, , are roots of the characteristic equation

p—n+n,ln, Z Yoilp— 1+ Nln,—i (2.6)

The coefficients v, ; are given by

wi= |-y 1)

t=X\u

We now consider the sum of all characteristic exponents p,, , . From the charac-
teristic equation (2.6), we immediately obtain

Zy Pv, 0 = Zy(n - €> + Y1
/=1

n,(n, + 1)
=nn, - ———— + Y1
2
Then, we have

q

ny q q q
Z pu,€:<n_%)zn1/—%znz+zﬁyy,l
v=1 (=1 v=1 v=1 v=1
SR LEE RS 23
- 2 2 v=1 Y v=1 ,7,/’1‘ '

In order to calculate the last sum in the above formula, we apply the fact

i [Pz’égéf? ¢

t=Ay

The right hand side is the residue of P" 1

sum of v, ; in the form

dt at t = \,. We can then express the

Pn—l t
Z Tl = om A:R Pn(t()> d, (2:9)
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where all t = A\, (v =1,2, .-+, q) are included in the disk || < R for sufficiently
large R, and the path of integration is oriented counterclockwise. According to the
theory of residues for rational functions, the right hand side of (2.9) is equal to minus
one times the value of the residue at infinity. If we denote the polynomial P,_,(t) of
degree n by

Pose(t) =D poeit’  ((=0,1,...,n),
j=0

then for sufficiently large values of ¢ the integrand can be written as follows:
Pn—l(t) _ Pn—-1,n + Pn—1,n—1 t_l + o+ pn—l,Ot_n
Pn<t) 1+ Pn,n—1 t1 + o+ Pn,o ="
= (pn—l,n + Pn—1,n—1 t_l + -t pn—l,Ot_n)(l — Pn,n—1 t_l + - )

= Pn-1,n + (pnfl,nfl - pnfl,npn,nfl>t71 + ..
Consequently, we have
q
Z Yv,1 = Pn—1,n-1 — Pn—1,nPn,n—1- (210)
v=1

Now we shall investigate the characteristic exponents of formal solutions for (1.3)
at the irregular singularity ¢ = oo, which are expressed in the form

y(t) = ettt Z h(s)t™?,
s=0

where we assume that h(0) # 0, and we define h(—s) = 0 when s is a positive integer.
We begin with some preparative calculations for finding the characteristic exponent
n, following the method in the paper [K1]. We define y,(t)(k = 0,1,...,n) to be the
kth derivative of y(t) with respect to ¢:

yk(t> = dst](f)?

and we shall denote by hy(s) the coefficients of the formal series, that is,

ye(t) = ety " hy(s)t,
s=0

31



where

Then, we have the following result:

Lemma 2.2. For k=1,2,...,n, the relation

hi(s) = phg—1(s) + (n—s+ 1) hx_1(s—1) (s=0,1,...) (2.11)
holds, where hy(—s) =0 for s > 0.
Proof.

Yi(t) = Y (2)

o el Z hi(s)t™% = e!t" {u Z hi_1(s)t™% + Z(n — s)hkl(s)t_s_l}
&> i(s)t = { P (Y (- s)hkl(s)t51} .

Comparing the coefficients of t7*, we have the above formula. O
Moreover, substituting

ty(t) = et Z hi(s +5)t°
p—

into (1.3), we have
n n—1
Z{pn] 3_'_] Zpkjhk3+j}:0 (S:_ja_j+17"')' (212)
=0 k=0

With this preparation complete, we are now in a position to calculate the value
of the characteristic constants p and the characteristic exponents n of the formal
solutions of (1.3). To this end, we iteratively apply (2.11) to get the k + 1-term sum
(see [K1]):

hi(s) = p"h(s) + {pF + (n—s+ Dkp* I h(s—1) + -+ . (2.13)

We then apply (2.12) with the substitution s = —n. Then, from (2.13), we obtain

n—1
k=0

32



Hence, the equation
n—1
J() = 1" = prpt =0
k=0

determines the n characteristic constants, which we denote by u,(¢ = 1,2,...,n).
From here, we assume that they are mutually distinct, i.e., gy # p; (€ # ). Without
this assumption, the argument becomes more complicated, because we can no longer
use the assumption that J'(ue) # 0 to produce (2.14).

Next, we substitute s = 1 into (2.13) to obtain

hi(1) = 1 R(1) + {ub + nk =Y h0).

Then, combining this with what we get from substituting s = —n+ 1 into (2.12), we
obtain

J(p) h(1) +{J () + nJ' (1)} h(0)

n—1
+ {pn,n—l ,Un - Z DPk,n—1 [Lk} h(O) = 0,
k=0

whence the characteristic exponent corresponding to py is given by the formula

n n—1
_ Pnn—1fy — Zk:o Pk,n—1 M?
J'(pe)

By exactly the same consideration as in the case (2.9), we can express the sum of
the characteristic exponents (2.14) in the form of the integral

Ne = (2.14)

o 1 pn, n—1 ,Un - n;l pk,nfl ,uk
=1

2 Jiuen J (1)

for sufficiently large R, with the path of integration oriented counterclockwise. From
the residue theorem we obtain

Z i = Pn—-1,n—1 — Pn—1,nPn,n—1- (215)

i=1

Combining this formula with (2.10) and (2.8), we consequently obtain the restricted
Fuchs relation.
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Theorem 2.3. Consider (1.3), and set p,o(v = 1,2,...,q,0 = 1,2,...,n,) to be
the characteristic exponents at reqular singular points t = X\, and n;(i = 1,2,...,n)
to be the characteristic exponents at the irreqular singular point at infinity. Assume
the characteristic constants of the formal solutions at the irreqular singular point
are mutually distinct, i.e., pe # p; (€ # 1). Then, the restricted Fuchs relation for
non-holomorphic solutions for (1.3) is the following:

q Ny n q
ZZpy,g—Zm: (n—%)n—%Zn?, (2.16)
i=1 v=1

v=1 /(=1
Remark 2.4. For the special case ¢ = 1, we have ny = n and hence the right hand
side of (2.16) is equal to n(n—1)/2. In particular, the above restricted Fuchs relation
is a generalization of the Lemma 8.1 in [K1].

3 Toward the multi-point connection problem

In Section 3.1, we will explain how the two-point connection problem is useful for
analyzing the Stokes phenomenon. In Section 3.2, we will introduce an associated
fundamental function which was introduced by K. Okubo in the 1960’s [O1]. In
Section 3.3, we will give an example of the two-point connection problem.

3.1 What is the connection problem?

We assume that ¢ is a complex variable. We consider an n-th order single differential
equation which has one irregular singular point of rank one at infinity and a regular
singular point at the origin, with unknown function y, of the form:

dny n » dn—éy
=2 =N (O : 3.1
din an— e s (3.1)
where a,(t)(¢ = 0,1,...,n—1) are holomorphic functions at the origin. There exists

a fundamental set of solutions expressed in terms of convergent power series:
o0
yi(t) =Y Gi(m)t" (j=1,2,...,n),
m=0

in a punctured disc around the regular singular point ¢ = 0, where p;, —p; ¢ Z (i # j).
We can calculate formal solutions:

() = My hF(s)tt (k=1,2,...,n)
s=0
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at infinity, where Ay, € C. On each sector S with vertex at the origin and
central angle not exceeding 7, there exists a fundamental set of solutions y%(¢) (k =
1,2,...,n), such that

ys(t) ~ () (|t] — oo in S).

We write Yy(t) to denote a vector function whose components are given by a funda-
mental set of solutions y;(¢) near the origin, and Ys(¢) to denote a vector function
whose components are given by a fundamental set of solutions y%(¢) near infinity on

S

o (1)
- | 20|y 2 | B0
lt) ()

Let us denote the analytic continuation of the y&(f) into a sector S’ by the same
notation y%(¢). Then, we have a linear relation between y%(t) and y% (¢):

Ys(t) = T(S: §)Ye(t) T(S:S') e M,(C) in . (3.2)

We call this constant matrix T'(S : S’) the Stokes matriz or the lateral connection
matriz. If we can find the exact value of the matrix 7°(S : S’), then the asymptotic
behavior of y%(t) as ¢ tends to infinity in S” will be immediately understood.

On the other hand, a linear relation between two fundamental sets of solutions
y;(t) and y&(¢) in S clearly holds:

Yo(t) = W(S)Ys(t) in S, W(S)€ GLa(C). (3.3)

We call this coefficients matrix the central connection matriz. Its derivation is often
called the central connection problem.

If we can solve such a central connection problem (3.3) for every sector S, then
after the analytic continuation of the y%(#) across a domain near ¢ = 0 and then
into the sector S’, we can directly obtain the lateral connection formula (3.2). That
is, once the central connection problem is solved, the Stokes phenomenon will be
completely understood.

3.2 Associated fundamental function

We will give here a short sketch of a method for the establishment of the asymptotic
expansion y;(t) as ¢ tends to infinity, together with the determination of the lateral
connection matrices 7'(.S : S”) for every sector S.
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Assume that the central connection problem were solved. There exists a funda-
mental set of solutions of (3.1) expanded in terms of convergent power series in a
punctured disc around the regular singular point ¢ = 0:

where p; — p; ¢ Z(i # j). The fundamental solutions y%(¢)(k = 1,2,...,n) of (3.1)
are characterized by formal solutions at the irregular singular point:

ys(t) ~y*(t)  (|t] — oo in S).
Then, y;(t) can be expressed as:

yi () =17 Y Gi(m)t™ =3 WH(S)ys(0),

m=0

where WF(S) are entries of the matrix W (S):

WA(S) W2(S) - Wi(S)
i) — | WIS WHS) e WS
W(S) W2(S) - Wp(S)

We shall introduce a set of functions x?(s;t), distinguished by the property that

they admit the same local behavior as y;(t) in a punctured disc around the origin
and y*(t) near infinity. We call the functions z%(s;t) the associated fundamental
functions and we will work out the expansion of y;(¢) in terms of z¥(s;):

o (1t —0),
T3 (s;t) ~ Mt osie
e ([t — 00).
Now we consider a first order non homogeneous differential equation:

tdx;?(s; t)
dt

which has the particular solutions:

= (Mt + i — )z (s;0) + P Ngh(s = 1) (s=0,1,2,...)

Wsit) =173 ghlm + )i

m=0
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By quadrature, from the first order non homogeneous differential equation, we obtain
the integral representation:

1
xf(s; t) = )\kgf(s — 1)tr /0 M=) pstpi ==l g

We remark that the integral is well-defined for all integers s satisfying s+ p—u > 0,
and if p — p ¢ Z, it can be regularized by analytic continuation for all integers s.
It is known that asymptotic behavior of z(s;t) is

x;’(s; t) ~o 2T Pj—hE)E Akt prik—s 4 tPi {gjl?(s _ 1)t_1 + g;c(s . 2)t_2 +... }

as [t| — oo in |arg(Agt) — 2wl < 37/2, where £ is an integer. This concludes our
introduction of the associated fundamental functions a:f(s; t)(k,j7=1,2,...,n), and
our analysis of the asymptotic behavior of x?(s; t)(k,7=1,2,...,n).

Next, we shall define additional functions:

= Z h’“(s)gf(m—l— s) (k=1,2,...,n).

We can show that f(m)(k = 1,2,...,n) satisfies the same reccurances which G;;(m)
satisfies, but the proof is omitted. From these facts, we can analyze the asymptotic
expansion of y;(¢):

m=0
= f) ( n Wi )) £
m=0 \k=1
=SS S s+
k=1 s=0 m=0
= ST WES sk (si)
k=1 s=0

The asymptotic behavior of the associated fundamental function mé‘?(s; t) is the same
as that of y*(¢). We will see more detail in the next section, where we work out an
example.
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3.3 Example

In this section, we apply the Okubo-Kohno method to describe the global behavior
of solutions of Airy’s differential equation:

1
t2y" + gty’ —t?y =0. (3.4)

This equation has one regular singular point at the origin, and one irregular singular
point at infinity in the complex projective line. In [K2], Kohno computes some entries
of the central connection matrix of (3.4). Here, we shall compute the remaining
entries, and furthermore, we shall determine the Stokes matrix.

To begin, we find a fundamental set of solutions of (3.4) in a punctured disc
around the regular singular point ¢ = 0. These solutions have the form

)y=1"Y Gm}t™  (G(0) £0). (3.5)

By substituting this expansion into (3.4), we obtain the linear difference equation

(m+ p)(m + p— 2)G(m) = G(m - 2),
{ G(0) 7/2 0, pG(T) =0 (r<0). (3.6)

In order for negative terms to vanish, it is necessary that p is equal to 0 or 2/3, and
that G(1) = 0. By induction, G(2m + 1) = 0 for all m > 0. If we set G(0) = 1, we

obtain (E)0(2 + 2)
G 2 - 2 g )
(2m) 4mT(m+ 5§+ 1)0(m + § + 2) (37)
G(2m+1) =0.

Consequently, the two values of p yield a fundamental set of solutions in a punctured
disc around the regular singular point ¢t = 0 as follows:

> 2 2m
e ;
L(m+1)C(m+2) \2 ’

m=0

) 22/31‘\(3) ¢ 2m+2/3
L'(m+1) (m+§) (_> '

)T

(3.8)

2

m=0

By the asymptotic properties of ', the first series has infinite radius of convergence,
and the second series is t2/% times a series with infinite radius of convergence.
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We now consider solutions of (3.4) near ¢ = co. Because the singularity is irregu-
lar, the solutions do not have the convergent expansions of the form (3.5). However,
there are formal power series solutions of the form

y(t) =Mty h(s)t  (h(0) # 0). (3.9)

In order to seek the value of the characteristic constant A and the characteristic
exponent /i, we follow the method in the paper [K1]. We define 4™ (¢) (k = 0, 1,2)
to be the xth derivative of y(t) with respect to t:

_dry(t)

(H)t_
yrt) =~

and we shall write the coefficients of the formal series h"(s), that is

y W) = ey h(s) (3.10)
s=0

with h%(s) = h(s).
We substitute (3.10) into (3.4) to find that our initial terms satisfy:

(A% — 1)h(0) = 0, (3.11)

(A2 —1)h(1) +2X (u + é) h(0) =0, (3.12)

and the remaining terms satisfy the following recursion for s > 0:

(A = 1)h(s +2) + 2) (—s—1+u+%> h(s+1)+ (s — p) (s—u+§) h(s) = 0.

Because we assumed h(0) # 0, we see from the initial term equations that A\ must
be equal to +1 and p must be equal to —%. Then, from the recursion, we obtain the

linear difference equation in s:
s—p—1)(s—p—1
2)s

Setting h(0) = 1, we obtain the explicit formula:

(1Y T-pI(s—p+3)
1= (35) Tt DR
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Using the two possible values of A, we obtain two formal solutions near t = oo :

(3.13)

It is straightforward to see that these formal solutions diverge wildly, but they
are useful because they are in fact asymptotic expansions of holomorphic solutions
in sectors near infinity.

We shall now apply the Okubo-Kohno method.

Suppose that we are given a convergent power series solution of the form (3.5) near
t = 0, and suppose we have an additional expansion as a combination of holomorphic
functions {z(s;t) : s =0,1,...} as follows:

y(t) = > h(s)a(s:t).
s=0
The solution y(t) behaves near infinity like

v~ divo(L)) oo

where T is a Stokes multiplier. If our functions {z(s;t) : s = 0,1,...} admit the
following asymptotic behavior

Hsit) ~ 1 (),
{x<s;t>~ews (1] = o0), )

we can reasonably expect them to combine to form y, and satisfy convenient unique-
ness properties.
We will construct functions {z(s;t) : s =0,1,...} of the form :

2(s;t) =t g(m+ s)t™ (3.15)

m=0

that satisfy the first order non-homogeneous linear differential equations

tr'(s;t) = (M + p— s)x(s;t) + Ag(s — 1)t? (s=0,1,...), (3.16)
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and the asymptotics given in (3.14). We will see that x(s;t) is uniquely defined by
these properties once we have chosen g(0).

By substituting (3.15) into (3.16) and isolating powers of ¢, we see that the
coefficient g(m + s) satisfies the first order linear difference equation

(m+s+p—p)gm+s)=Ag(m+s—1). (3.17)
This linear difference equation therefore uniquely determines z(s;t) once the initial

term is specified. We set:

\mtsto—p

9t = Ny st p—nt D)

(3.18)

as a particular solution of (3.17). By quadrature, the non-homogeneous equation
(3.16) has solution given by the integral representation

x(s;t) = Ag(s — 1)t”/0 exp{ (1 — 1)}t 1dr, (3.19)

We therefore have our sequence of associated fundamental functions {z(s;t) : s =
0,1,...}, and they have the expected asymptotic behavior in sectors. Indeed, for
arbitrarily small positive €, and any integer ¢, we have:

x(s;t) ~ 2T PmmEA =S Ly lg(s — 1)t £ g(s — 2)t 24} (3.20)
as t — 00 in |arg(At) — 2ml| < 37w/2 —¢.
We return to our example, where our solutions were determined by the values of

p € {0,2/3} and A = +1. Here, we consider the cases where p = 2/3, A = +1 and
= —%. Then, the associated fundamental functions are defined by

(m+ s+ g) gm+s)=Mghm+s—1) (k=1,2,0 =1, =¢™), (3.21)

and using the explicit formula for g5(m) from (3.18), we have

gh(m + s)t™ 3,

hE

5 (s;t)

3
]
o

et (3.22)

L(m+ s+ %)

NE

" (k=1,2).
0

3
]
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If we write h*(s)(k = 1,2) to denote the coefficients in the formal power series
expansion (3.13) of y*(¢), we may define the functions f5(m)(k = 1,2) by

fFim Z hE(s)gh(m+s)  (k=1,2). (3.23)

Because our explicit formula for g§(m) from (3.18) yields a holomorphic function on
the right half m-plane, the same is true for f5(m). Indeed, we have the asymptotic

relations: ) ~ F((/\w];)——nf;) {1 +0 (7711) } . (3.24)

Here the proof is omitted.

We claim that fy(m)(k = 1,2) satisfies the same recurrence that defines Gy(m),
but we omit the proof. Therefore, Go(m) can be expressed as a linear combination

of the f¥(m)(k = 1,2) as follows :

Ga(m) = Wy fi(m) + W3 f3(m), (3.25)

where the W¥(k = 1,2) are, in general, periodic functions of m with period 1,
however, they may be considered to be constants for integral values of m. From this,
we consequently obtain the expansion of ys(¢) in terms of sequences of associated
fundamental functions {z5(s;t) : s =0,1,...(k =1,2)} :

o0

= 3Gy

m=0

_ W2 Z f2 z5771-1—3 + W2 Z f2 tm—&—,

=Wy ) W) (Zgéw + s>tm+§) WY h(s) (Z g(m + s)tm+§>

=Wy Y b (s)ay(sit) + W3 h*(s)z3(sit). (3.26)

s=0 s=0

42



We conclude that for each nonnegative integer m, f¥(m)(k = 1,2) is the coefficient
attached to tm+§, when ys(t) is expanded as a power series. We may now use the
asymptotic behavior (3.20) of the associated fundamental functions to analyze the
asymptotic behavior of the original solutions. We derive from (3.26)

t) ~ Wy Z h'(s) {ettés + Zg%(s - r)tr}
m=0 r=0

+ W3 Z h*(s) {ettés + Zgg(s — r)t’”}
s=0 r=0

~ Wiy (t) + Wiy (t)

+Y (W fy (=) + W f3 (=)t
r=0

~ Wy () + WayP () + > Ga—
r=0

2y (1) + W3yA(1)

as t — oo in the sector

2
S = Q{\arg()\ktﬂ < ;W} = {—gﬂ' <argt < g}

Now that we have all of the necessary asymptotic information in hand, we can de-
termine W5 (k = 1,2) by combining the fact that G;(m)(j = 1,2) vanishes on odd
inputs with our knowledge of the asymptotic behavior on even inputs. Explicitly, we
combine (3.13) and (3.22) to get

F2(m) = ™D fl(m)
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for all m > 0, and from that, we apply
0=Go(2m+1) = Wifi@m+1) + f22m+ 1)

= (W3 — Wei™) f3(2m + 1)
to deduce one relation:

1 _ 2,3
Wy = Wyes™.
For the second relation, we consider the formula:

(3.27)
Ga(2m) = Wy fy(2m) + W3 f5(2m).
From (3.7) and using the asymptotic behavior of f5(2m) given in (3.24), we may
divide by f;(2m) to find that for sufficiently large m,
Wi + Wiei™

N 4M§E§311217)r;jm%£ Iy {1 +0 < 1 )}
_ D2 T(m + H)0m +

V2m4mT (m + 1)T(m + ;‘)E) {1 o <%> }

- o (2))

However, W3 4+ W2e6™ is constant, so the O(1/m) terms vanish:

=

ol

[}
SIS

. r
VV21 + ergl = (

Wl

) .

§

(3.28)
By combining this with (3.27), we find that the connection coefficients W¥(k
are:

=1,2)

(SR
—
~—~
ot
~—

S
=
D\i’l:
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Therefore, we obtain the connection formula:

([ W2y2(t) (S : —%71’ <argt < —7%),

ya () ~ < Wayl(t) (S2: =% <argt < %),

| W2es™y2(t) (S3: T <argt < 3m).

For y;(t), in [K2], Kohno employed a similar calculation to find the following con-
nection formula:

[ W22(t) (S : —%7‘( <argt < —1),

yi(t) ~ < Wiyl(t) (Sp: =% <argt < %),

Wiesy?(t) (S3: % <argt < 37),

. 1Pl .

where W} = W2ed? = (1)° Egi; Even without the exact value of W' and W2, we
6

can compute the Stokes coefficients. For example, the analytic continuation of Y,

from Sy to Ss:

0 4
T(SQ : 53) = W_I(SQ)W(Sg) = s
v 1
with
y WEowRy (Wit wp
YS2 = ( yg2 ) 7W<Sl) = W(SQ) - - ) )
% Wy W3 Wies™ W;
Wiest  Wies! W2est Wies!
W (Ss) = =
Wiles™ WW2esm W2esi W2eim
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4 Numerical Computation of Stokes Multipliers

In Section 4.1, we introduce some notation. In Section 4.2, we introduce the Sibuya-
Malgrange Isomorphism. In Section 4.3, we shall give formulas for Stokes multipliers
for three cases. In Section 4.4, we shall show applications of calculations of Stokes
multipliers for three cases. In the appendix, we provide tools for understanding the
proof of the Sibuya-Malgrange Isomorphism theorem.

4.1 Notation

Definition 4.1. (Sector) We define sectors S(a, 3, R) = {t : a < argt < 3,0 <
lt| < R}. If R = +o00, then we write S(«, 3).

Definition 4.2. (Asymptotic expansion) Let S be an open sector of the complex
plane whose vertex is at the origin. Let f(t) = > o fmt™ € CI[t]] be a formal power
series. Let [ be an analytic function on the sector S. We say that f is asymptotic

to f(t) = > us0 fmt™ on the sector S if for every closed subsector S' of SU{0} and
every positive integer N € N*, there exists a positive constant Cs/ y such that

=

vie s, |f@t) = fut™ < ConltN.

M

We denote it by R
fit)~ f@t) (teS).

Definition 4.3. (types of asymptotic expansion)
We describe three notions of asymptotic expansion of a holomorphic function, in
increasing complexity. Let f be a holomorphic function on a sector S.

1. We write f(t) ~ ]?(t) (t € S) if f is asymptotic to the formal series f.

2. If p(t) # 0 is holomorphic on S, and f/p ~ f on S in the first sense, we write
f) ~e@)ft) (te).

3. If p(t) # 0 and 1(t) # 0 are holomorphic on S, and there ezist f and g such
that

)

then we write h(t) ~ o(t)f(t) +¢¥(t)g(t) (t € S), where h(t) = f(t) + g(1).
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Definition 4.4. (Flat function) We say that an analytic function on S is flat at the
origin, if its asymptotic expansion at the origin is

0+ 0t+0t>+---.

We denote the space of the flat functions on S by A<°(S).

4.2 Sibuya-Malgrange Isomorphism

Definition 4.5. (Good covering) Let U := {11, I, --- I,} be a set of open intervals
in S. U is a good covering of S* if it satisfies the following conditions:

(1) oy < ayyy, (0 = 1,2, -+, n) with apy1 = g + 2,
(2) ﬁg—Oég <, (62 1,2,“',71),

(3) IrNlpyr # ¢, (0 =1,2,---,n)and [, NI, = ¢ otherwise if ¢ # {k £ 1, k}
with [n+1 = [1.

Definition 4.6. We define the following presheaves on S*:

A: The presheaf that assigns to any sector S the space of holomorphic functions
on S with asymptotic expansion.

A: The sheaf associated to A.

A<V: The presheaf that assigns to any sector S the space of flat functions on
S.

A<C: The sheaf associated to A<C.

Now, we shall introduce the Cauchy-Heine’s integral and theorem.

Definition 4.7. (Cauchy-Heine’s integral) Let V. = S(a, 3 + 2w, R) be a sector
that overlaps itself around 0. Let V = S(«a, 3, R) denote its self intersection. Let
v =0, to] CV be a straight line path and ¢ € A<°(V) be a flat function on V. We
call the function

16 =5 [ %dﬁ

the Cauchy-Heine integral associated with ¢ and 7.
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The function f is well-defined and analytic on V'\y and it can be analytically
continued to the domain U = V N {|t| < |to|}. The analytic continuation is given by
integrating the same integrand over paths that are homotopic to v with endpoints
fixed. The difference between two Cauchy-Heine integrals associated to different
to € V is analytic on their common domain of the definition.

Theorem 4.8. (Cauchy-Heine theorem) The Cauchy-Heine integral
L[ o)
t)=— | —=d
/) 2mi L E—t ¢
satisfies the following properties:

o fcAV),

o [ts Taylor series at the origin reads

Ty f(t) = Z a, t", with a, = L / %dﬁ,

21
n>0

e The variation var(f(t)) = f(t)— f(te*™) equals p(t) for allt € U = V N{Jt| <

ltol}-

Theorem 4.9. (Borel-Ritt, see [W, section 9]) For any sector S C C*, where C* is
the universal cover of C*, the following map defined by Taylor expansion is surjective:

A(S) — C[[t]]-
This theorem gives the short exact sequence of the sheaves:
0— A~ A—C[t] — 0. (4.1)
Therefore, by taking cohomology, we obtain the exact sequence:
0 — (8%, 4) —— T(S", Clt]ls1)
—— HY(S', A< —2 H(S',A) — 0. 42)

Lemma 4.10. The map

HY(S, A<0) N HY(S, A)

1s the 0-map.
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Proof. We consider the following piece of diagram (A.17):
U, A)

Js

CHU, A0 —“s C\U, A) (4.3)

| [
Hl(Sl,A<O) N HI(SI,A),

where U is a good covering, C*(U, A) denotes the group of Cech k-cochains (k = 0, 1)
with coefficients in the sheaf A, and the other symbols are defined similarly. For each
J(G=1,2,...,n),let u; € T(I; N I;11, A<?). Tt is enough that for any cohomology
class [u] € H'(S*, A<Y), any cocycle ®u; € C*(U, A<") that represents [u] (where we
may need to refine U depending on [u]) is sent to zero in H'(S', A) by .

By using the Cauchy-Heine Theorem, we obtain sections w; of A on each sector
that overlaps itself at I; N ;4. Concretely,

1 [u(§)
w;(t) = omi /., fj—t

dg,

where v C I; N I;4;. Let
vj = Zwihj —|— h(t) E F(Ij,A),
=1

with h(t) € C{t}. Then, ®v; € C°(U, A). Therefore b(dy(dv;)) = 0 in H'(S', A).
On the other hand, we can prove the variation @var(w,) is equal to do(Pv;), so
b(a(u;)) =0 . See Appendix A.2 for the proof.
By the commutativity of (4.3), we conclude ®([®u;]) = 0.
[
By Lemma 4.10, we obtain the short exact sequence:

0 — I(SY, A) —— T(SL,C[[t]]lg1) —— HY(S',AY) — 0.  (4.4)

We remark that T'(S', A) ~ C{t} and T'(S',C[[t]]s1) ~ C[[t]]. The short exact
sequence (4.4) implies the next theorem.

Theorem 4.11. (Sibuya-Malgrange Isomorphism, see [S], [M])
We call the following isomorphism U the Sibuya-Malgrange Isomorphism:

C[[t]]/C{t} —— H'(S", A<).
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4.3 Formula for Stokes multipliers

We consider the differential equation:

X
t”lii—t =A)X, teC, r>1 (4.5)

Assume X (t) is an n X n matrix function, and A(t) is an n X n matrix whose entries
are polynomials in £. Since r > 1, ¢ = 0 is an irregular singular point. The equation
has a formal solution

X(t) = F(t)theR0/M),

where

A

1. F'(t) € M,(C][t]]) has expansion Y *_, F(m)t™ with F'(0) = I,

2. L is a constant matrix in the Jordan form,

3. Q(1/t) = diag(q1(1/t),...,qn(1/t)), where ¢;(1/t) = 221 Utj—k’“

We define sectors S;(a;, 5;) to be where we have fundamental solutions:

X;(t) = Fy(£)t4e?0/0

that are asymptotic to the formal solution. On S; NS;;1, we have the relation:

X;(t) = Xjn ()0

A

Because of Fj(t) ~ F(t) on S;(j =1,2,...,m), diag(C;) = I, then we can separate
Cj to Cj = I + C}. Then, substituting the fundamental solutions into the above
formula we obtain on S; N Sj41:

Fjiq — Fy = FjtheQU/NClem @10k, (4.6)

We shall call C} the Stokes matrix, and entries of C7 the Stokes multipliers.
We shall define the Stokes direction and the anti-Stokes direction for (4.6).

Definition 4.12. To simplify, we consider the case:
Oje .
QJ(l/t> - qg(l/t>:t% (j,€:1,2,...,7“),

where each oj, is different. The function exp(q;(1/t) — qu(1/t)) has v decreasing
sectors. All sectors have an argument 7. These are separated by 2v open rays. We
call these rays Stokes directions. And we call the bisectors of the Stokes directions
anti-Stokes directions.
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We shall write here a formula for the Stokes direction 6:
Uj7 Y

|t|l/ ewe € iR

In (4.6), the sums F; and Fj.; are asymptotic to F near the anti-Stokes direction
argt = ay for Fj 1 — Fj. Since {F;4; — F}}; is a 1—cocycle, then we obtain that
[yt — Fy) € H(51,4%0),

Then, by the Cauchy-Heine’s theorem and the Sibuya-Malgrange Isomorphism,
we obtain the following formula:

ks '} J
Z 2m/ £k+1 e 96

with Fi(t) = 320° F(k)t*

We shall show the formulas for three examples. We consider a formal series;
X(x) = F(x)a" exp(Q(1/1)),

where L is a Jordan matrix, Q(1/z) is a diagonal matrix whose entries are polyno-
mials in 1/x:

Q(l/x) = diag(ql(l/x)> e 7Q1(1/x)’ CI?(l/x>7 T Q2(1/m))7

and we define a matrix-valued formal series:

F=I+)> F,a"
m=1
- - Gnl Hn17n2
- (G H) - ,
ang,nl ﬁnz

and we let F;, denote a matrix-valued function whose asymptotic expansion in the
anti-Stokes direction « is F;

GO‘M Qnq,ng
Fa == (Ga Ha) =
GanQ,nl Han2
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4.3.1 Case of 2 diagonal matrices

We consider the following block-diagonal matrices:

L:dljrn ) d2]n27 dladQGRa
1
Q) =0n & (~1) I

where n; (i = 1, 2) are the dimensions of the matrix, the anti-Stokes direction is
f = 0, and the Stokes matrix is following:

On1 0n1xn2
I+ Cy =1+ ,

Cng, n1 Ong

where C,,, , is an ng x n; matrix and (O, xn, 1S an ny X ng zero matrix.

By the Sibuya-Malgrange Isomorphism we obtain the next formula:

~ R 1 * 5 do—dy—m—1 _— 1% m
an,nl_mzzo (m/o HO_nQ(é-)é- e £d§) Cn%”lx
=1
= — T di — dy) (1 -1 .
3 g T+ = ) (L+ O™ ) Gy 2

Comparing the coefficients of ™, we obtain

énz, n (M)

Crpng =271 1+ O(m™!
2,11 Trll—\(m + dl _ dg)( + (m ))
a'ﬂ n
= 2nzmd2dlli’(—7;()m) (1 + O(m™1)),
Next we consider the Stokes matrix of the direction § = ;
On1 Cnl,ng
I +C, =1+ ,
On2><n1 OTLQ

where C, ,, is a (n; X ng)—matrix, and Qp,xn, 1S & (n2 X ny1)— zero matrix. By
the Sibuya-Malgrange Isomorphism, we obtain H,,

2,M1°

. i 1 oo™t ~ 1 .
Hng,n1 - Z <% /0 Gﬂ'—n1 (5) gdl & € §m+1 dg) C’7l17'fl2 €,
m=0

92

M=




and the Stokes matrix;

~

Hm,nz(m)
F(m — d1 + dg)
ﬁm,m(m)

I'(m)

_ 1 (_ 1)d1—d2—m

27
1

T oni

™

(1 +0(m™h)

(— 1) d2mmypda—di (1 +O0(m™1Y).

4.3.2 Case of 1 diagonal and 1 Jordan matrix

We again consider a pair of block-diagonal matrices:

L=d I, ® D, d €R,

Q(/7) = 0n, ® () s

where Dy, = dy I,,, + N, and N,,, are nilpotent matrices. By the Sibuya-Malgrange
Isomorphism we obtain:

271

~ > 1 [~ L
Grypny mod C{a} =" <_/ Ho-m<£)§d2—d1—m—le‘£§N"2d5> Coy iy @™,
m=0 0

with
2
n2

21

n2

Nny
e =1+ T

log x + (logx)® +--- .

We note the following identities concerning derivatives of the Gamma function:

r™(m) = /0 e_éém—lﬂ (log%) dg,

D m + d) = m?TW(m) (1 + O(m~1),

I™(m) = (logm)"T'(m) (1 + O(=—)).

\ m logm
Gryy mod Cl{z} = ) del_dQF(m)(l + O(m~Y))ym~ N Gy, 2™
T
m=0

Comparing the coefficient of 2™, we obtain the Stokes matrix for the anti-Stokes
direction # = 0

~

. G (m) N
— Dy Zm2, i \"'7) dy 1
Chyny = 2Tim T(m) m- 4 (1 4+ O(m™ ")),
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By the Sibuya-Malgrange Isomorphism, we obtain the formula for the anti-Stokes
direction = m:

f[nl’m mod C{z}
oo 1 ocemt o1

= (2_/ Gy (§) €71 N"ng) Copy "
o0 T 0

Z <—F m + dy — dp) (1 + O(m™ 1)) m™2 C,, 0, xm) .

211

Then, we obtain the Stokes matrix for the anti-Stokes direction § = 7w

~

A H (m) N
-9 Do ni,n2 dq 1 1 )
Chy.ns Tim “Tm) m™ (1 + O(m™"))

4.3.3 Case of 2 Jordan matrices

L=D, & D,,,

QU/r) =0, @ (- ) I,

where DN1 = dl In1 + an, DN2 = dz [n2 + Nn27 dl, d2 € Ret an (’L = 1, 2)
are nilpotent matrices. By the Sibuya-Malgrange Isomorphism, we obtain

@mm mod C{x}
Z (QWZ/ HO "2(§)§d2_d1 _16 EgNn na, n1§_Nn1 df)

= 1
Z 2— (m +dy — dy) (1 + O(m™Y))ym 2 C,,. p, mNm 2™,

Comparing of he coefficient of ™, we obtain the Stokes matrix for the anti-Stokes
direction 6 =

, G (m) _ N
_ Dy Yo (M) p, 1
Chymy = 2mim T (m) m~ 7t (1 + O(m™)).

4.4 Application

In this section we shall calculate the Stokes multipliers for an example.
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4.4.1 Example (dimension 2 and level 1)

We shall calculate the Stokes multipliers for the linear differential system:

AL

with X a (2 x 2)—matrix. The system (4.7) has an irregular singular point of
Poincaré rank 1 at ¢ = 0. By a change of variables

x=av. o= (1 1)

we transform the constant matrix of (4.7) into a diagonal matrix. We obtain

dY
22— =AY
i (t)

= (Ao + A)Y

:{((1) _01)+<—a%—uéu _&%_M%/Jt}y, (4.8)

We apply a gauge transformation to the formal solution

[e.o]

v = v, By =S Fmyem = 3 < }J:: o ) F(0) = 1

)
to obtain a differential system having the diagonal matrix:

dY;

=B, (4.9)

with



By comparing coefficients, we find an equation as follows :
—(m—=1)F(m—1) = Ay F(m)+ A, F(m—1) — F(m—1) By — F(m) By, (m > 1).
Setting m = 1, we find B,

—a— 5 p 0 fi tw
Bl - 5 Fl -
0 —a — %u — %u kq
And we can obtain a recurrence as follows:
2 —
9m = (_%mﬂ_l +mTl)gm—1 (m > 2)7
g9 =0, g =1ipn,
2 m—
b = (= 25k (m > 2),

hg = 0, h :—%ﬂ.
Then, we can find the formal solution for (4.9)
g exp(—1) 0
Y, =
0 g m exp()
Therefore, we will find the Stokes and anti-Stokes directions. We set

1 1
a(l/t)=-7, @l/t)= .
Then, the anti-Stokes direction for ¢;(1/t) — ¢2(1/t) is oy = 0, and the anti-Stokes
direction for ¢o(1/t) — q1(1/t) is ap = .
By examining the entry (1,2), we find that C,, is given as follows:

Co, [ 2 _,.d
pp(gm)ZZ—M/O e €& é

Ca
— 1 2—m1—\
211 (m)

< C,, =pp(2™ 270 G-

1
['(m)
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Similarly by examining the entry (2,1), we calculate the Stokes multiplier C,, as

follows.
Co, [ 2 _ de
hy) = 2 ggTm_>
PP (Am) 27”/0 et :

Cas

- 271

(=2)7""T(m)

< Cy, = pp((—2)™ 270 hyy,).

1
['(m)
We denote the principal part of this formula by pp(CH; 2)(m). Then, the Stokes

matrix is:
1 Oy, 1 2

Q

Coy 1 2 1

4.4.2 Two Jordan blocks of dimension 1 and 3

We consider the following system of differential equations;

0 0 0 O

[
>

2 X = A(z) X

57



where X (z) is a matrix-valued function. It admits the formal fundamental solution

~

X(z) = F(z) 2" QW) with

1 On1 Xng

ﬁ(x)z[—i—Zmem: :
m=1

G"Qunl 0”2
00 0O
0010
1 1 1
L= ) Q(]_/CC) :dia‘g<0a__7__7__)7
0001 cor e
0000

1 0 0 0

0 ez e = log x % e~ x (log x)*
oL Q0 /2) _

0 O e = e s log x

0 0 0 e =

The system of differential equations admits two anti-Stokes directions: @ = Ry,
and the Stokes matrices are defined by

0 00O 0 c & &
g 000 0 0 0 O

0

CO = , C7|— = = .
& 000 0 0 0 O
000 0 0 0 0
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By the Sibuya-Malgrange Isomorphism, we obtain a formula for the Stokes matrix
in the direction R

F(z) mod C{z} = i <L /OO Fw(ﬁ)ﬁ’”’le_%Coe_% ngf) ™.
0

2m1
m=0

We compare the m-th term of the (4, 1) entry:

Fi(m) ~ —— /OOO e e tded

211

By the Sibuya-Malgrange theorem, the left hand side has an estimate of Gevrey
order 1. Therefore, we obtain the Stokes multiplier ¢ by dividing both sides by the
I' function.

Using

e (o 0(5))

we compare the coefficients of the (3,1) and (2, 1) entries:

-~ 1 2+ cdlogé _a
N — — ¢ &d
fa(m) 2mi J, gm+1 e fdg
1 d
T 9ai ( (m) g — am (m) C%)
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b
g
:

Fooy 1'/OO c(l]—l—c%logf%—cg(logf)Ze,%d5
Q71 0 €n+1

- % (r (m)ch — %F(m) ¢y + (%)2 I'(m) c%)

1

D(m) {eb — log m e + (logm)? e} (1 L0 <;>> |

27 m log m

We obtain the following formulas;

(fAz(m) = % {c(l) — ¢ logm + cgé(bgmf} I'(m) (1 +0 <m ligm>) ’
N 1 L
Fa(m) = 5 (g — ¢ logm) T'(m) <1 +0 (m logm)) 7
~ 1

[ falm) = 5— 3 T(m).

Next we find recurrences which f; (j = 2,3, 4) satisfy, by using the differential
equations. By the transformation equation, we obtain some initial terms;

0O 0 0O 0 0 0O

-1 0 0 0 -1 0 0 0
F(Q) - ) F(3): )

-1 0 0 0 -1 0 0 0

—1 0 0 O -2 000

0O 0 00 0 0 0 0

-2 0 00 -7 0 0 0
F(4) = ) F(5): )

-1 0 0 0 2 0 0 0

-6 0 0 0 —-24 0 0 O
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=37 0 0 0

34 000

—-120 0 0 O

We obtain the recurrences of the first column of F (x);

(fo(m) =T(m) (—3 + 3y — 42

L2 Z \IJnn++22 ) ’
fs(m) =T(m) (v — 2 + ‘If m)),
\ f4(m) = _F(m)>

where v ~ 0.577216 - - - is Euler’s constant, and ¥(m) is the polygamma function.
Then, we can obtain the Stokes multipliers;

OJ

cg=—2mi(y* — 37 + 3),
cg=2mi(y - 2),
ch=—2Ti.

We recall that the polygamma function is defined by;

T (z) = (d%)m U(z) = (%)m+1 log T'(2).

In particular,
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4.4.3 Two Jordan blocks of dimension 2

We consider the following system of differential equations;

0 = 0 0

X = Alz) X = X
0 01+% =z

where X is a matrix variable. It admits a formal fundamental solution: X (z) =
F(z) 2" eQ1/?) with

oo Gn1 HLQ
Fz)=T1+ Y Fpa™ = :
m=1 a”%”l ]/—‘\[WQ
01 00
1 00 0 0
L:Nl@(§IQ+N2): 5
00 11
0001
Q(1/x) = di 0,0 L L
T ) = dla, -, — —
g s Y iL” x )

where Ny, N, are nilpotents of a dimension 2, and I3 is the unit matrix of dimension
2. Hy, ny is a (2 x 2)—matrix, G, ,, is a (2 x 2)—matrix, and H,,, G,, have a
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dimension 2 with n; = ny, = 2. Note that:

1 logx 0 0
0 1 0 0
2L eQ/z)
0 0 x2e s gxie s log x
0 0 0 zreE

The system of differential equations admits two anti-Stokes directions: R, and
the Stokes matrices are defined by

0 0 00 00 c &
0 0 00 00 A& ¢
Cy = . O = =0
& @ 00 00 0 O
2 g 00 00 0 O

By the Sibuya-Malgrange Isomorphism, we obtain the following formula for the
Stokes matrix in the direction R, :

1
27T

~ = SIPN 1
GnQ,Tn (I) mod (C{ZL’} - Z < / Hfr*nz (g)%gie_NQCrmﬁu 6N1d§> xm’
m=0 0

where we set

&
Onmm - >
& o
and we set .
R f3(z) Gg3(x)
Gm,nl (l’) =
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We obtain the recurrences of the first column of F (x):

O [}

NG 2
- 2o 2) oo smwa oo )}

{(16(m — 4))(6m* — 77m® 4 409m> — 1086m + 1200) g3(m — 1)

+ (—637056 + 820944 m — 22672m* — 444912m?* + 131376m>
+ 2208m® — 96m°)gz(m — 2)

+ (—2719776 + 3857328m — 150696m* — 2322640m? + 768280m*
+ 17568m° — 1136m° + 32m")gs(m — 3)

+ 2(64m° — 1388m™* 4 12092m* — 53037m? + 117531m — 105732)
(m — 5)%gs(m — 4)

+ (m—5)2m—11)*(m — 6)* g3(m — 5) } ,

where v ~ 0.577216 - - - is Euler’s constant v and ¢(m) is the polygamma function.
By the Stokes matrix formula, we can obtain the Stokes multipliers:

—4Ti(2 — 2log2 — ) —11.55438125 i
Cnl,nQ ~

4T 4y7Ti(2 — 2log2 — )
A Appendix

A.1 Proof of the Poincaré-Perron theorem
We shall consider the following difference equation:

y(s+n) +ana(s)y(s +n—1) +--- +ao(s)y(s) = 0 (A1)
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where we assume that s is a non negative integer,
ao(s) # 0,
and the coefficients a;(s) admit the behavior
lim a;(s) =a; (j=0,1,...,n—1).
500

The algebraic equation

Fp) = p" +anap" 4 Fag =0

(A.2)

is called the characteristic equation of (A.1l), whose roots are denoted by p,(j =

1,2,...,n).

Proposition A.1. (H.Poincaré 1885) If the absolute values of the roots of the char-
acteristic equation (A.2) are mutually distinct, then for every nontrivial solution y(s)

of (A.1), there holds
. y(s+1)
lim =—= = p,,
s=oo y(s) ’

where p; is one of the roots of (A.2).
Proof. We shall set

zi(s)=y(s+7i—1) (G=12,...,n). (A.3)
Then, we can rewrite (A.1) as an equivalent system of difference equations
zj(s +1) = zj(s),
To(s+1)=— Z ag—1(s)zi(s).
k=1
Here, we set
X(s) ="x1(8), 22(5), ..., 2a(s)),
where X (s) = “(x1(s),x2(8),...,2,(s)) means the transpose of the indicated row
vector. Then, we can rewrite (A.1) as
X(s+1)=A(s)X(s), (A.4)
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where A(s) = (ajx(s)) is the following n x n matrix:

0 1
0 1
A(s) = (ar(s)) = ..
0 1
—ap(s) —ai(s) o o —an_i(s)

Concretely, a;i(s) (j,k = 1,2,...,n) is the (j,k)-element of A(s) with a,;, =
— Q1 (k’ = 1,2,... n),amﬂ =1 (j = 1,2,...,71— 1), and Ajk = 0 (k’ #]—l-l,j =
1,2,...,n—1,k=1,2,...,n). By our assumption on a;(s), we have

lim a;x(s) =aj, (J,k=1,2,...,n).

We let A be the n x n (a;j) matrix. For simplicity, we assume that det A(s) # 0 for
s > 0. A and A(s) are companion matrix, then the eigenvalues of A and A(s) are
roots of the characteristic equation:

pn_i_an_lpnil +...+a0 = 07
and
p" 4 an_1(8)p" 4+ ag(s) = 0.

We set p;(s) to be the eigenvalue of A(s) with jth largest absolute value, where
we choose an arbitrary ordering for those cases where eigenvalues have the same
absolute value. This choice introduces no ambiguity for large s, because eigenvalues
depend continuously on matrix entries.

Now, we assume that the eigenvalues p;(j = 1,2,...,n) of A are mutually dis-
tinct. Then, for sufficiently large s > s;, the eigenvalues p;(s)(j = 1,2,...,n) of
A(s) are also mutually distinct and

lim p;j(s) =p; (j=1,2,...,n).

By our assumption on p;, we may diagonalize A and A(s):
Q(s) = C(s)A(s)C(s),
QO=CAC™,
where

Q(s) = diag(pi(s), p2(5), - - -, pa(s)),
Q= diag(p17p2a s 7pn)7
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and

SILIgO Q(s) =Q, (A.5a)
lim C(s) = C, (A.5b)
Slirgo Cs)=0C""
We shall consider the linear transform:
U(s) = C(s)X(s). (A.6)
We substitute X (s + 1) = A(s)X (s) into (A.6), then we obtain the following:
Uis+1)=C(s+1)X(s+1)
=C(s+1)A(s)X(s
= C(5)A(5)X(5) — (C(s + 1) — C()) A(s)X (s)
=QU(s) + {Qs) = Q+ (C(s+ 1) — C(s))A(s)C} U(5s).
Here, we set
E(s)=Q(s) = Q+ (C(s+1) — C(s)A(s)C ™,
where e;x(s) (j,k =1,2,...,n) is the (j, k)-element of E(s). Then, we have
U(s+1)=(Q+ E(s)U(s). (A.7)

From (A.5a) and (A.5b), we can see that

lim E(s) =0.

S§—00

Here, we set
U(s) = "(ui(s),ua(s), ..., un(s)),

where U(s) = "(ui(s),uz(s),...,un(s)) means the transpose of the indicated row
vector. We can write the j-th element of (A.7) following:

ui(s + 1) = pui(s) + > eja(s)ui(s) (G =1,2,...,n), (A.8)
=1
with
lime;;(s) =0 (5,i=1,2,...,n). (A.9)
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Now, we assume that the absolute values of p;(j = 1,2,...,n) are mutually
distinct:
o1l > [p2| > -+ > |pnl. (A.10)

As s > 51 tends to infinity, some one of n absolute values |u;(s)|(j = 1,2,...,n) will
be as large as or lager than the remaining for an infinite number of values of s.

Lemma A.2. Let J satisfy
lus(s)] = Jui(s)] (G =1,2,...,m) (A.11)

for infinitly many s hold for a set S = {sx | k =1,2,...;5, — 0o}. Then, uy(s;) # 0
forall k > 1.

Proof. Suppose u;(sy) = 0 for some sy. Then, from (A.11) and (A.8) we have:

s (sn + 1) = lpjui(sn) + > ejils)u;(sx))|

=1
< pjllus(sn)| +nleji(sn)l|us(sn)]
= 0.

Then, by induction on s > sy, we have

for all 7 = 1,2,...,n. Hence, X(s) = 0 for all values of s because det A(s) # 0 for
s > 0. This contradicts the assumption that y(s) is nontrivial. O

Lemma A.3. Let J satisfy (A.11) for infinitly many s hold for a set S = {sy | k =
1,2,...;8, — oo}. Then, there exists some sy, such that (A.11) holds for all values
of s > sn,-

Proof. We divide both sids of the (A.8) by u;(s) when j = J to obtain

UJ<8 + 1)

uJ(S) :pJ+dJ(S), (A12)

and we divide both sids of (A.8) by us(s + 1) to obtain

u(s+1) _ p u;(s) d;(s) o i
us(s+1)  py+ds(s) (w(s)) ot YT bZeen) (Ad3)
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where we set

- u;(s) ,
d~ = i - 1, 2, ey .
o= el (3235) 0 )
From (A.9) and (A.11), for j = 1,2,...,n it follows that

w;(sg)
wy(sg)

|dj (k)| < Z leji(sn)|

n
<Y lejilsn)]
=1

< né<8k)7

where we set

e(sk) = pax. leji(sk)| — 0 (k — o0).

We shall prove the Lemma A.3 for j = J+1,J+2,...,n by induction. From (A.13),
we have

uj(sy +1) ' < P; u;(sK) d;(si)

wy(se +1)| = [ps+dy(si) | |ui(sk)| | ps+di(sk)
< Pj neé(sk)
“prtdi(sk)| s Hdi(se)|

Then, from (A.10), because d;(si) — 0 and é(sx) — 0, we find that for arbitrarily
small € > 0 there exists sy, such that for all s > sy,

Pj

PJ

<

+e<l (j=J+1,J+2,...,n).

w;(s, + 1)
UJ(Sk + 1)

This implies that s;+1 € S and hence the inequalities (A.11) for j = J+1,JJ4+2,...,n
always hold for s > sp;.
Next, we shall prove that

(s +1)| < |us(se+1)] (j=12,....J—1)

for all s, > sn,. We shall prove it by contradiction. We assume that for some number
of j (1<j<J—-1)

uj(se + D) = Jus(se + 1) (G=1,2,....J—1)
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hold for an infinite number of values s,. As above, we can prove that

UJ(Sk + 2)
uj(sk +2)

‘ <1 (sg>sn).

It follows that for all s; > sy,
uj(si)| > |us(se)] (G=12,....J —1).

It contradicts the definition of us(s). It concludes that if we assume (A.11) for
S={spg | k=1,2,...;s, — oo}, then there exists s > sy, such that (A.11). This
contradicts (A.11) O

Lemma A.4. Let J satisfy (A.11) for infinitly many s hold for a set S = {sy | k =
1,2,...;8, — oo}. Then,

. ui(s) : .
Slggo W) 0 (J#J, 7=1,2,...,n). (A.14)

Proof. First, we shall prove (A.14) for j = J + 1,J + 2,...,n. To the contrary, we
assume that there exists ¢ > J and some fixed > 0 such that

UZ(S)

0 (5) > (A.15)

for an infinite number of values {s}, | sy, < s, — 0o (k — 00)}. Then, as the proof
of Lemma A.3, we obtain the following:

/ /
Ug(S]f—F 1) ‘ < ( pe +€) g(s,f)
u(sy, +1) PJ ()
We remark that
re +e<1
pPJ

because of our assumption (A.10). Then, we can take such a large positive integer
pe ue(sy,)

my, that
my,
< +e
( PJ ) UJ(SZ;)

This, in turn, implies that there is an infinite set S = {s,} for which there holds

wg(sh, + my)
wy(s), +my)

<.

"

ug(s),)
UJ(SZ)

<.
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Then, from (A.13), we have

de(s,)
ps+ds(sy)

W(s; +1)
uy(sy +1)

Pe
ps+ds(sy)

n+ <n

E

for all s > sy,. This is the contradiction for the assumption (A.15).

Next, we shall prove (A.14) for j = 1,2,...,J — 1. To the contrary, we assume
that there exists ¢ < J and some fixed > 0 such that (A.15) for an infinite number
of values {s}, | sy, < sj, — 00 (k — o00)}. In this case, se have for sufficiently large

/
Sk

ug(sy, +m "k

wy(s), + my) Iy,
that is, we have an infinite number of values of s for which the above inequality
holds. ]

We shall return the proof of Proposition A.1. From (A.12), we immediately obtain

hm UJ(S + 1)

Jm uJ(g) = p]-

We conclude it and Lemma A.11. For any solution U(s) = (u1(s), ua(s), ..., un(s))
of (A.8), there necessarily exists such an element wu;(d) that

. uy(s+1)

lim AT )

SLI?O UJ(S) PJ,

lim %) _ G#£J, j=1,2...,n).

500 1(5)

We now again consider (A.4). Setting C~!(s) = (¢;;(s)) we have
zi(s) =Y eils)ui(s) (j=1,2,...,n),
i=1
with
lim éji(S) :éji (],’L:].,,z,n)

§—00

For each ¢, not all of ¢;; (j =1,,2...,n) are vanishing. So, for J, let ¢x; # 0.

1 C 1 1
me(s—i- ):hm CKJ(S+ )UJ(S+ ):pJ’

s—oo T (8) s—oo Cr(s)uy(s)

z;(s) . ¢ig(s) CiJ )
= lim - = - K),
s—oo T (s) oo Cr(s)ug(s)  Cry U #K)
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that is, one of the elements of the solution X(s) = (x1(s), z2(s), ...

some one of eigenvalues of A as s — oo. From (A.3), we obtain

K
lim y(s + K)

5§—00 y(S—I—K— ].) - )OJ‘

Substituting K = 1 into it, we have

1
lim —y(s +1)

= pPJs
s—oo  y(s)

with
¢y # 0.

Thus we have completed the proof of Proposition A.1.
We shall introduce the Poincaré-Perron theorem.

, Tn(s)) tends to

Theorem A.5. (Poincaré-Perron) We consider the following deference equation:

P(s+q)+ar(s)P(s+q—1)+ -+ ag(z)P(s) =

(A.16)

where the coefficients a;(s)(j = 1,2,...,q) have two following properties:

e There is a constant a;(s) such that

_oai(s)
kh—>I£l<> Skj —CL] (j_172a7Q)

e The points
(0,0),(1,k1),..., (g, ky)

are on a straight line or below the Newton polygon.

) 1/s
lim sup (%) = |y,

§—00 (s+1

Then, we have

where T = é, and 7y; 1s one of the roots of the equation

4+ @t At Ay = 0.
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A.2 Proof of the Sibuya-Malgrange Isomorphism

In this section, we shall review some properties of exact sequences of cohomology

and sheaves on S*.

We shall make a remark about (4.4).

Remark A.6. We obtain a commutative diagram from the short exact sequence

(4.1):
0 — (8!, A<0) —— T(S\,A) —— T(S',C[[t]]s:)

0—-C'U, A" —— C'U,A) —— C°(U,CI[[t]])) =0
501 do o
U

0— C' U, AY) —— C'U,A) —— CU,C[]) — 0

HY(S', A<0)  —2 HY(S', A) —— 0

(A.17)

Applying the snake lemma, and the fact that T'(S', A<%) = 0, we obtain the exact

sequence of cohomology (4.2):

0 — (8", A) —— (S, C[[t]]s1) —— H'(S', A<0) — 0.

We shall prove the equality do(Pv;) and Gvar(w,) of Lemma 4.10.
Proof.  We recall that we set v;(t) € I'(1;, A) following,

k
v = Zwi\jj + h(t)
i=1

with h(t) € C{t}.
Let us set

Ij,j—‘rl = I] m[j+1 (] = 1,2,...,77,— 1)7171,1 = ]nﬂll (] = 1,2
Setting for (j =1,2,...,n—1)

n
UjllijjJrl = Z wk<t)
k=1

Uj+1|1jmj+1 = Zwk(zﬁ) — wj(t) + w]’(t€2ﬂi>,
k=1

73

PRI



and

n
Unl1,nn 7= Z’wk<t)
k=1

n—1
U1|1n|'711 = Zwk<t) + wn<t62m)7
k=1

we obtain

00(v;) = Vil 01,00 — Viralnng ., = wy(t) — w;(te®™) = var(w;),

do(vn) = vnl1,.nn — viln,nn = wa(t) — wn(te%i) = var(wy,).

By these formulas, we can conclude

do(Bv;) = @var(w;).
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