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Abstract. We derive the complete asymptotic series, as ¢ — oo, for a general solution h(f) of the nonlinear differential
equation W3 + 1) = 1. The equation originates from a physical model related to the Hall effect.

1. Introduction

The purpose of this article is to describe the asymptotic behaviour of solutions of the second-order
ordinary nonlinear differential equation

ht) (B"() + K@) = 1 (1)
with initial conditions
h(ty) = ho > 0, h'(to) = hi. ()

Before formulating the result let us describe our motivation and the origin of the problem which has its
roots in the physical Hall effect.

In a classical mechanics description the issue is to study the dynamics of a point mass moving in
a periodic planar potential and driven by an exterior electromagnetic field where the magnetic field
is constant and the electric field circular and created by a linearly time dependent flux tube through the
origin, see [8] for the origin of the model. The equations of motions are Hamiltonian. The time dependent
Hamiltonian is

%(p - A(q,t))2 +V(g,t) onRx (R*\ {0}) x R?
with

b t
Alg.t) = (5 + CW)(QL —a).
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Here b and e are real parameters and V' a smooth periodic function. In Newtonian form the equations of
motion are

§=E(q) +bDj—VV(g) inR*\ {0},

where I is rotation by 7/2 and E(q) = e|q|"?Dq = —03;A(q).

We shall prove elsewhere that if b and e are nonzero the solutions are diffusive with or without
direction depending on the direction of the fields. In this article we discuss the particular case when
e=1, b=0and V = 0. In polar coordinates the Hamiltonian reads

L/, 1 2
§<pr+r—2(p¢>+t))

and the equations of motion become

_p¢+t ,_(p¢+t)2 /
— 7’2 ) pr_i:;’ r p7"

/ /
=0,
Py ¢ r

Consequently, p, is a constant and r” = r*3(p¢ + t)%. After a shift in time we arrive at the equation

2
//_t_
=3

The substitution
r(t) = th(lnt)

leads to Eq. (1).

In order to formulate our result we have to introduce some auxiliary notation. The polynomials in-
troduced below will be needed for an inversion method such as the Lagrange inversion formula (see
Chapter 2, pp. 21-33, in [6]). Let s,,, . € Rlay, ay, . .., ax] be polynomials defined as follows:

Sm,k(al7 Az, ..., Clk-) = Z Qi Ay« v * Ay s (3)
i1+t t+im =k

m=1,2,...,k =0,1,2,.... Clearly, s, x(a1,as,...,ax) = 0if k& < m, and we set by definition
S0,k = 0o k. The polynomials obey the recursive rule

k—1
St 101,02, ) = D Sp(ar, .. oap)ar—;  form +1 < k.
j=m

In the space of formal power series, R[[x]], it holds

oo m (o]
(Zak:rk> = Zsm,k(al,az,...,ak):rk, m=20,1,2,....
k=1 k=m
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This implies that if

a=> aat,  f=) fudk € R[],
k=1 k=0

then
o) o) k
> fma™ = gra® where gy = Y frnsmular,az.. ... ap). (4)
m=0 k=0 m=0
Furthermore, set
k i1
(—1y*
ov(a,az, ... ax) = Z —sjk(ay,az, ..., ax) S)
j=1
and
F —m
op(ay,ap, ..., ag) = Z ( j > sjklar,ar, ... a) form > 1. (6)
=0

Then it holds, in R[[x]],

o0 oo
1n<1 + Zakxk> - Zo—g(alaaQ" . "ak)xk’
k=1

k=1

00 -m 00
<1+Zakxk> :1+Zo;€n(a1,a2,...,ak)xk form > 1.
k=1 k=1

Further, let f(z) = > o2 Gn2" be the formal solution of the differential equation

3 /()

, 1
f(2) = —;f(z)z(l - f(2) + 1.

This first order differential equation is in turn derived by setting f(z) = 1/g(z) in the differential equa-
tion
_Jﬂ_§%2

9(2)

4 z
The original second order differential equation (1) can be reduced to this last differential equation as
explained in detail in Section 4.1. The sequence of real numbers {3, };2, is defined recursively,

g =51

@)
n n
S Bibe— >, BiBkbe
k=0 §.k =0
Jj+k=n-+1 jt+k+l=n+1
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Here are several first values:

3 21 165 7245

51:—1, /82:—%’ /83:_3—2’ ﬂ4z_ﬁ""'

For a fixed constant ¢ € R we introduce a sequence of polynomials, p,(c; 2) € R[z], n € Z, by the
recursive rule

polc;z) =3z —¢ ®)
and

4n+lﬁn+l

0 4k+1/3k+1
pn:3gn(p0’pla"'apn 1)+Z n k(p()’pl7"'7pn—k—l)+ (9)

This can be rewritten with the aid of the polynomials s,, x,
n

= 4"7k+15n7k+1 u —n+k
AP D Z( j

k=0 =0

1)J+1

53, n(D0sP1s -+ - s Pn—1)

) Sj,k(p()’pla <o ’pkfl)'

For n > 1, the degree of p,,(c; 2) is less or equal ton (thlS can be easily shown by induction when using
the fact that for any monomial afll fzz occumng in o' (ay,as,...,a)itholds ) i;s; = k). Here

are several first polynomials p,(2),
pi(c;2) =9z — 21 — 3¢,
(e, z) = —277,22 + 90 + 9¢)z — 228 — 30¢c — %cz,
pa(c;2) =272° — (% + 27(;) 2% 4 (1638 4 207c + 9¢?) 2 — 3540 — 546¢ — %02 —
Now we are able to formulate the result.

Theorem 1. For any initial data (tg, ho, h1) € Rx 10, o[ xR there exists a unique solution h(t) to the
problem (1), (2) on the real line. Moreover, there exists a constant ¢ = c(ty, ho, h1) € R such that

PRy " qu(c; In(4t)) ((@)*‘)
h(t) = (4t) (1 + k; ——+o((— (10)
ast — +oo foralln € Z,, where

1

k
1 1
- Z ak (7‘;@) Smk(P0sD1s - -+ s Dk—1)-
m=1

The degree of qi(c; z) is less than or equal to k.
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Remarks. (i) Several first polynomials gg(c; z) are

(e 2) = —2 — —c¢

16 16~

2,9 >Z_ 2L 3,352

64 = 256

8192 1024 = 8192 1024~ 512 8192
57 183 15 , 7 ,

- — — c— ¢ — c.
64 1024 1024 8192

2T,
Q2(C9z)_ 5122 +(

@(c; 2) =

(i) In the final step of the proof, in Subsection 4.5, we shall show the following invariance property
of the asymptotic expansion. Set

Anlest) = (@4t)/* (1 +3 M)

k
k=1 t
withn € Z, and ¢,t € R. Then for all s € R it holds true that

1 t n+1
Aple;t +8) = Ap(c—4s;t) + t1/40<(%) ) ast — +oo.

(iii) For the definition of the constant c see equality (27).

The remainder of the paper contains all necessary steps to prove Theorem 1. We shall proceed as
follows. In Section 2 we show the completeness and derive the first term of the asymptotic series. In
Section 3 we make use of the fact that the second order differential equation can be reduced to a first
order differential equation and we investigate the asymptotic properties of the latter equation with the aid
of the centre manifold theorem. These results are used in Section 4 to derive the asymptotic properties
of the original second order differential equation and this way we complete the proof of Theorem 1.
Section 5 contains an additional remark on the asymptotics of the Lambert function.

2. Basic properties of the differential equation

The differential equation (1) is equivalent to the dynamical system

@, y) = <y,% — y) on M =10, co[xR. (11)

Proposition 2. The flow of (11) is complete and so for all initial data (ty, hg, h1) € Rx ]0, co[ XR there
exists a unique globally defined positive solution h of (1) with initial conditions

h(to) = ho, h'(to) = hy.
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Proof. We use the following criterion (cf. [1, Chapter 2.1.20]): The flow of a C' vector field ¢ on a
manifold M is complete if there is a proper map f € C'(M,R) which meets the estimate

JA>0,B>0,Ype M, [¢-f(p)|<Alf(®|+ B.

In our case M =10, 00[ xR, & = 40, + (x> — )0, and we choose f(z,y) = 2?2 +y? + 2. With this
choice we have

& f(@,y)| = 22y — 297 < 27 + 3y* < 3f(x, ).

Moreover, for any bounded set S C R the inverse image f~'(S) is bounded and separated from the
border of the half-plane M: there exists € > 0 such that f~'(S) C [&,00] x R. This implies that f is in
fact a proper map and the proposition is proven. O

Proposition 3. Let (x(t), y(t)), with t € [ty, 00|, be a solution of the dynamical system (11). Then there
exists T' € [tg, 00| such that

Vs, t>s>T, V2(t+cs)* <o) <yls) + V2t + o)
where ¢(s) = }—Lac(s)4 — s

Proof. We shall first show that y/(¢) is negative for all sufficiently large ¢. Note that

y2

y' = —(1 +33)y’ —3= = —(1 +3Y +3y2:r2)y’ — 3y’
T T T

Hence for all ¢, y/(t) = 0 implies y”(t) < 0. Consequently, it is sufficient to show that there is at least
one t such that 3/(t) < 0. Suppose on the contrary that 3/(¢) > 0 for all ¢. Notice that (11) implies

t—to t/ t—s
t) = y(t — = 3—— +1 ds.
t) = ylto) + = /t ( i )y(s) 5
Therefore there exists s > £y such that y(s) > 0. It follows that for all ¢ > s, both z(t) and y(t) are
increasing positive functions and 3" (t) < —3y(s)’z(s)> < 0, a contradiction.
Let now T > t, be such that ¢/ () < O forall ¢ > T'. Let us fix s > T. Due to (11), for any t > T we
have (z*/4)" = 23y > 1. Consequently, if t > s then

L 1/4 s
x(t) > \/§<t + Zx(s) — s) = V2(t+c(s)) "

To show the other inequality set, fort > s, z = ¢ —  where (t) = V2(t + ¢)"/* and ¢ = ¢(s). Note
that ¢’ = ¢ and ¢” < 0. Furthermore, ¢(s) = 2(s), i.e., 2(s) = 0, and 2'(s) = y(s) — 2(s) > =
—1/(s) > 0. We find that

1 1
(etzl)/ _ et<f _ s 90”> < —et(p”.
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Integrating twice this inequality one easily deduces that

t
Z(t) <e 12 (s) — / e Uy (w) du
S
and

t
2(t) < 2(8) + (1 —e777°) 2/(s) — / (1 —e ") ¢"(u)du < 2(s) + 2/(s) + ¢/(s).

S

Hence z(t) — ©(t) < 2/(s) = y(s). This completes the proof. O

Corollary 4. If h(t) is a solution of (1) on [to, co[ with the initial conditions h(ty) = hg > 0, h/(ty) = hy,
then there exists T > to such that h'(t) > 0 forall t > T.

Corollary 5. If h(t) is a solution of (1) on [t, oo[ with the initial conditions h(tg) = hg > 0, h'(ty) = hy,
then

h(t) = V2t'/* + 0(1) ast — +oo.

Remark. This means that if we restrict ourselves in what follows to the initial condition (2) with A; > 0
we do not loose the generality as far as the asymptotics is concerned. Furthermore, due to the invariance
of the differential equation in time we can set £y = 0. This fact will be used in the course of the proof.
First we verify Theorem 1 for the particular case when ¢, = 0 and h; > 0 and then, in Subsection 4.5,
we shall extend the result to the general initial condition.

3. A reduced differential equation of first order

In accordance with the remark at the end of Section 2 we assume that t; = 0 and h; > 0. The second-
order differential equation (1) is invariant in ¢ and this is why it can be reduced to a first-order differential
equation. Actually, using the substitution h(t) = (G~'(4t))!/4, 20 = 4/h{ and go = h3h; where

T ds
G = /hg g(4/s)

we arrive at a first-order nonlinear differential equation, namely

3
(1 —7729() — Zzg’(Z)) 9(z) = 1, g(z0) = go. (12)

Here we confine ourselves to noting that this substitution means that

4

_ T _ 37/
z = e g = h(t)'h' (). (13)

However we shall carry out the computations relating (1), (2) and (12) in detail later, in Subsection 4.1.
In the current section we shall concentrate on the study of (12) on the interval [0, 2], assuming that
20 >Oandgo > 0.
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3.1. Domain of the left maximal solution g(z)

We shall need two equivalent forms of the differential equation (12), namely

TeN i . 1 . ig(z)
g(z)= 22<1 g(Z)> 4 z (19
and
34 o —sjafq L
(2°%g9(2)) = 2 (1 g—(z))' (15)

Remark. In what follows we use repeatedly the following elementary argument: if ¢ and ¢ are two
differentiable functions on la, b[ and the equality 1)(z) = p(z) implies V' (z) < ¢'(2), for all z € a, b],
then the two functions coincide in at most one point z € ]a, b|.

Proposition 6. Let g(2) be the left maximal solution of (12). Then g(2) is defined and positive on 10, zg],
and

%g(z) =1 (16)

Proof. Let v be the minimal nonnegative number such that g(z) is defined on ]v, 29]. Eq. (12) clearly
excludes the possibility that g(z) = 0 for some z €], 29]. So g(z) is positive on ], zp]. Our goal is to
show that v = 0 and (16) holds true. We split the proof into six claims.

(i) 3¢ € 1y, 20] 8.t g(€) > 1.
Suppose that g(z) < 1, Vz €17, z0]. Then, by (14), ¢’(z) < 0 on ]v, o] and so there exists

lim g(z) = g1
zly
with gg < g; < 1. Hence, by minimality of -, it should hold v = 0. According to (15),

3/4
(Hg) <0= g6 > an(2) L Ve e,
a contradiction.

In the remainder of the proof we choose & € ], zy] to be the largest number such g(§) > 1.

(i) g(z) > 1, Vz € ], &L

Actually, g(z) = 1 implies ¢'(z) < 0.

(iii)) v = 0.

If v > 0 then, by (15), |(z*/*¢(2))'| < 73/* < oo for all z €]y, &[. This means that 23/4g(z) is
absolutely continuous on v, {[ and so lim. |, g(z) exists and is finite, a contradiction with the minimality
of 7.

(iv) In €10, [ s.t. ¢'(2) # 0, Vz €10, n[.
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Equalling the right-hand side of (14) to zero we get a quadratic equation with respect to g(z). Its
solution is a couple of functions,

2 2
p1(z) = ﬁ, ©a(2) = ﬁ,

defined on the interval ]0, &[N ]O0, %[. Clearly, ¢/ (z) > 0 and ¢5(z) < 0 everywhere on that interval.
This implies that the right-hand side of (14) vanishes in a point z from that interval if and only if
9(2) = ¢1(2) or g(z) = y(2) and in such a case either 0 = ¢'(2) < ¢|(2) or 0 = ¢'(2) > Y5(2). Thus
p1(z) coincides with g(z) in at most one point 2, and the same is true for ,(z). Consequently, there
exists n €]0,£[N]0, %[ such that ¢’(z) does not vanish on 10, 7[.

We choose 7 having the property stated in claim (iv).

V) g'(z) >0,Vz €10,n[.

If ¢'(z) < 0, Vz €]0,7n[, then g; = lim,( g(z) exists (finite or infinite) and g; > g(n) > 1. On the
other hand, in virtue of (14),

fﬂ@:l—&%—%w@%dl (17)

Equality (15) implies that (23/49(2))’ > 0 on ]0,n[ and so

3/4
s <9 (). vz el
Consequently, lim, |y zg(z) = 0. Sending z to 0 in (17) gives
1 - i < 07
g1

a contradiction.

(vi) lim; | g(2) = 1.

It follows from claim (v) that g; = lim_ g g(2) exists and 1 < g; < g(7). Suppose that g; > 1. Then
one concludes from (14) that there exists & € ]0, n[ s.t.

1 1
q(z) > i, Vz €]0,9[, whered = —(1 — _> > 0.
o 2 g1

This implies

d d
9(z) <g@O)+ 5 ——. V2 €]0,4L,

a contradiction.

Corollary 7. The maximal solution g(z) satisfies the integral identity

g(2)* = 2,732 /z s_l/z(g(s) —1)ds, Vz€]0,z]. (18)
0
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Proof. Rewrite (14) as
(*2g?) =279 - D),
and integrate from O to z when taking into account (16). O
3.2. Asymptotics of the left maximal solution g(z) at z = 0

Let us consider Eq. (12) (without the initial condition) in the space of formal power series C[z]. Its
solution

9z =Y az" € Clz] (19)
k=0

is unique, with the coefficients being determined by the recursive relation
13\ &
a =1, app=(7k+7 ;%%amjfmk>o. (20)

Several first coefficients are

15 483
=10 =— m=—7-,a3=

4 8 64

Proposition 8. The left maximal solution g(z) has an asymptotic series, as z | 0, that is equal to

o0
S agt.
k=0
Proof. Consider the system

U = d(u,w) = —u?,
3 21 ,

—uw + —u

/:Ep s :_1 s
w = ¥l w) T w34 16

2D
on the interval ¢ > 0. A particular solution is u(t) = 0, w(t) = 1. It can be shown to be stable provided
we restrict ourselves to the initial conditions with %(0) > 0. An analysis of the system is possible with
the aid of the centre manifold theorem [2,3]. The derivative of the mapping (u, w) — (P(u, w), ¥(u, w))
at the point (0, 1) equals diag(0, —1). According to the theorem, a centre manifold w = f(u) through
the point (u, w) = (0, 1) exists. Recall that, by definition, this is an invariant manifold for the system of
differential equations such that f'(0) = 0.

The function f can be taken from the class C* for arbitrary k& € N provided we restrict ourselves to a

sufficiently small neighbourhood of the origin. The Taylor series of f at the origin, f(u) € Rlul, is well
defined as a formal power series,

fa)y =1+ fru®,
k=2
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and satisfies the differential equation
F®(u, fw) = ¥ (u, f(u)) =0. (22)

This equation determines f (u) unambiguously.
According to the theory, the stability properties of the system (21) are the same as those of the reduced
equation

v =®(v, f(v) = —v* (23)

Since the zero solution of (23) is stable provided we restrict ourselves to the initial conditions with
v(0) = 0 an analogous claim is actually true for the distinguished constant solution of (21). In that case
the theory yields an asymptotic result: if (u, w) is any solution of (21) on the positive half-line with
(u(0), w(0)) sufficiently close to (0, 1) then there exists a solution v of (23) and v > 0 such that

ut) =v(t) +0(e™),  w(t) = h(v®) +O0(").

Since both u(t) and v(t) satisfy the same Eq. (23) it readily follows that these functions coincide. Thus
the asymptotic series of w(t), as t — o0, is the same as that of f(u(?)).

Let g(z) be a left maximal solution of (14) and @ > 0 be a point from the domain of g. To conclude
the proof it suffices to note that

1 3 1
u(t) = P w(t) = g(ut)) — Zu(t), with b = o

+ 0
is a solution of the system (21), with the initial condition u(0) = a, w(0) = g(a) — (3/4)a. According
to Lemma 6 we can take a as small as we please making the point (u(0), w(0)) arbitrarily close to (0, 1).
Therefore the asymptotic behaviour of g(z), as z | 0, is determined by the formal power series

3
p(2) = f(2) + 72

A simple manipulation shows that if f(z) satisfies (22) then ¢(2) obeys (14). Hence ¢(2) = g(z), with
g(2) being the formal series (19), (20), as claimed. O

Corollary 9. The left maximal solution g(z), after having been defined at z = 0 by g(0) = 1, belongs
10 C>([0, 20 ).

Proof. Observe that consecutive differentiation of Eq. (14) jointly with Proposition 8 imply that, for any
m € Zy, 2™ g"™(z) has an asymptotic series at z = 0 which we shall call 332, a2*. We have to
show that g € C™, ¥m, and this in turn amounts to showing that of* = 0 for k < m + 1. Let us proceed
by induction in m. The case m = 0 was the content of Proposition 6. Assume now that g € C"™. Then
ap' = 0 for k < m + 1, and the mean value theorem implies that

dg™(0
liminf g™V (2) < dg™O0+) _ am > < limsup g (2). (24)
z]0 dz 210
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m—+2

On the other hand, since z g™ D (2) has an asymptotic series the limit lim, 10 g™V (z) always exists
m—1

and equals either +o0o or a7, depending on whether there exists an index k < m + 2 s.t. a’,?“ # 0or
not. However the property (24) clearly excludes the first possibility. O
4. Asymptotics of a solution /(?) of the second order differential equation

Except of the last subsection, we still consider the particular case when ¢, = 0 and h; > 0 (see the
remark at the end of Section 2). We shall proceed to the case of general initial condition only at the very
end of the proof, in Subsection 4.5.

4.1. Reduction of the second order differential equation

Let us now complete some computations concerning the reduction of the second order differential
equation (1), (2) to a first order differential equation. Let g(z) be the left maximal solution of the first
order differential equation

3 ,
(1 ~ 2ege) ~ g <z>) 9 =1, 90 = g0
where

2 go = hihi.

p— —4’
h()

From Section 3 we know that g(z) is a positive function from the class C'°°([0, z]) (Proposition 6 and
Corollary 9). Consider the function

(" ds 4
G(:L’)—/h3 g—(4/s)’ hy < x < o0. (25)

Then G € C°°([h§, o), G is strictly increasing, G(h¢) = 0, and, due to (16), lim, .., G(z) = oc. So
the inverse function satisfies G~! € C°([0, oo[) with G~1(0) = h§. Set

h(t) = (G~ @)

Then h(t) solves the problem (1), (2).
Actually, G(h(t)*) = 4t, G'(h*) = g(4/h*)~!, and so

5, 1 dG(hYH (i)
= ean a0\ (20

Differentiating (26) once more gives

4
302 (W) + PR = —16h5h’g’(ﬁ>.
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Denote for brevity z = 4/h*. Hence
h3 (R +n") = g(z) — 3h*4(h3h’)2 — 16h*8(h3h’)g’(z) = g(2) — %zg(z)2 — 229(2)¢'(z) = 1.
Furthermore, h(0) = (G~1(0))!/* = hg and

d d ! 4
POy =G H0)*=G710) = h3(—G h > = hy? (—) = hy.
0 =GO =G0 = hy* (-G (h) 09\ 71) =
4.2. Asymptotics of G(x)
First let us find, in C[z], the reciprocal element to the formal power series G(z) = > 5, az" defined
in (19), (20). Set
g7 =" Baz"
n=0

The formal power series g(z) solves the differential equation (14) and so an easy calculation shows that
f(2) = g(2)~" solves the differential equation

, 1 3
Fo) = 5 fERP( - @) + 31

On the other hand, this differential equation implies a recursive rule on the coefficients 3,,, namely rule
(7) preceding the formulation of Theorem 1.

Lemma 10. The asymptotic series at infinity of the function G(x) defined in (25) is given by

) k
G(:E)N:E—3ln(a:)+c—4zﬁk+l <i> )

Pt k \zx
where
c=c(0,h h)—/oo( : —1+§)ds—h4+3ln(h4) (27)
s 100, 1] hg g(4/8) s 0 0/

Proof. It holds

G@):/hg <9(4—/s)_1+§)d5+/hg<1_§>d5_/m (g<4—/s>—1+;)d8-

According to Proposition 8 we have the asymptotics at infinity,

1 3 /4\F
142~ ).
@i S ,;ﬁ’“(s)

The claim then follows straightforwardly. O




36 J. Asch et al. / Asymptotic properties of the differential equation Rn"+n)y=1
4.3. Asymptotics of G~ (x)
Let us now focus on the inverse function G~!.

Lemma 11. There exists x, such that for all x > x it holds true that

0<G @ -2 < - T (x - G)). (28)

4
Proof. Choose y, > G(h3) > 0 so that, for all y > y,,

1 4
<- and y-— Gy >0. 29
gz Sy M vTew 29

This is possible due to Proposition 8 and Lemma 10. Set z, = max{4,y,}. For z > z, fixed define a
sequence {yn }n2, by the recursive rule

Yo = x, Ynt1 = T+ Yn — G(yn).

Due to our choice, y,, = x = . = y, for all n. Using (25) one finds that

Ynt1  ds Ynt1 | 1 d
Yn+2 = Ynt1 = Ynt1 — Yn /n 9(4/3)_/n ( 9(4/8)> "

In virtue of (29), the sequence satisfies

4
0 < Ynt+2 = Yn+1 < 4(ln(yn+l) - ln(yn)) < ;(yn+l = Yn)-
Since y; — yo = ¢ — G(z) we get
4N\
0<Ynt1 —Yn < (E) (x — G(x), Vn.

By the choice of z, we have 4 < zx and, consequently, the sequence {y,} is convergent. The limit
y = limy,, solves 0 =  — G(y) and so y = G~'(z). Moreover,

0<y=1= 3 e - < Y (5) (0= Gw) = - G@) () -

k=n k=n
The particular case n = 0 in this relation is nothing but our claim. O
Combining Lemma 11 with Lemma 10 one immediately gets

Corollary 12. It holds true that, as x — 00,

G~ (x) = z + O(In(z)).



J. Asch et al. / Asymptotic properties of the differential equation Rn"+n)y=1 37

Recall that in (5), (6) we have introduced polynomials o}'(a1, as, . . ., ai) labelled by indices m > 0
and £k > 1.

Proposition 13. For all n € 7 it holds true that, as * — 00,
1 " prlc;In(@)) In(z)\""!
G @)=z +p(cin@) + Y ——F—=+0( | — : (30)
P T x

where the polynomials p,(c; z) have been defined in (8), (9) and the constant c is given by equality (27).

Proof. Corollary 12 implies

1 - 1n(a:)) 1 B l <ln(1:))
In(G™'(x)) = In(z) +O( ) @) 2 +0 ) 3D
Combining (31) with Lemma 10 one derives the relation
:tG_l(:r)—3ln(G_l(ac))+c—4znjﬁk+l( 4 )k+o(L> (32)
- P k G_l(:t) zntl )’

valid for all n > 0. Setting n = 0 in (32) one arrives at the case n = 0 in (30). To finish the proof one
can proceed, in the obvious way, by induction in n when repeatedly using relation (32). O

4.4. Asymptotics of h(t) for particular initial data

We already know that h(t) = (G~'(4t))!/* solves the problem h(t)*(R"(t) + W' (t)) = 1, h(0) = hy,
h'(0) = h,. Using the known asymptotics of G~!(z) we get

n . n 1/4
k=1

4lth tnl

and consequently

n . n+1
h(t)—(4t)1/4<1 +Zw+o(<mﬂ> )>,

k
e t t

where

1

k
1 1
Ik = Z ak (7%) Smk(P0sD1s - -+ s Dk—1)-
m=1

So gy, are exactly the polynomials introduced in Theorem 1. It is also easy to see that the degree of gi(c; 2)
is less than or equal to & since the same is true for the polynomials p,, with n > 1 and degpy = 1. This
observation in fact completes the proof of Theorem 1 in the case when ¢y = 0 and h; > 0.
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4.5. General initial conditions

Consider first a solution A(t) of (1) with the initial conditions h(0) = hg, h/(0) = h;, assuming that
hy is positive. Then, as we already know, the asymptotic behaviour of h(t) is described by Theorem 1,
i.e., equality (10) holds true with ¢ = ¢(0, ho, h1). Choose s € R and set i(t) = h(t + s). Then h()
solves equation (1) and satisfies the initial conditions 1(0) = ho = h(s), h'(0) = h; = h/(s). But h/(s)
is positive for s sufficiently small and so equality (1) applies to h(t) as well, with ¢ being replaced by
¢ = ¢(0, ho, hy). Equating the asymptotics of h(t+ s) to the asymptotics of h(f) one arrives at the equality

1/4 =~ gi(c; In(4(t + 5)))
(4t +5)) <1+k§::1 T >

HPPRY " q(G In(4t) ((Eg@))"*l)
= (4¢) <1+;7tk +0((— (33)

valid for t — 400 and every n € Z. From (33) it is not difficult to derive the relation between c and ¢,
it reads

c=c—4s. (34)

Thus the invariance of the differential equation (1) is reflected in an invariance of the asymptotic expan-
sion of its solutions, as expressed by relations (33), (34). It is also clear that these relations must hold
true not only for s small but even for all s € R.

Choose now arbitrary initial data (¢, hg, h1) € Rx]0,c0[ xR and let h(t) be the corresponding so-
lution. Then, as we know from Corollary 4, h'(t) > 0 for all sufficiently large ¢. Fix s > t, such that
h'(s) > 0 and set h(t) = h(t + s). We use once more the already proven fact that h(t) satisfies equal-
ity (10), with c being replaced by ¢ = ¢(0, h(s), h'(s)). This implies that the asymptotic behaviour of
h(t) = h(t — s) is given by

) qx (& In(4(t — 9))) In(t)\ """
R (R (CU)!

n € Z,. But in that case one deduces from (33), (34) that h(t) satisfies equality (10) as well, with
c = ¢ + 4s. Theorem 1 is proven.

5. Additional remark: comparison with the asymptotics of —1/_;(—e™")

This is a digression whose aim is to emphasise a rather close similarity of the asymptotic behaviour of
the function G~!(x) with that of Lambert function. The Lambert function W (z) — which was introduced
by Euler in 1779, see [7] — gives the principal solution for w in z = we" and Wy(z) gives the k-th
solution. Surprisingly, it is not documented in some standard text books and reference books on special
functions though we may have missed some sources. On the other hand, the Lambert function seems
to have attracted even in a rather recent period some attention, particularly from the computational and
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combinatorial point of view (see [5] for a summary). Let us just briefly recall that W (2) is analytic in a

neighbourhood of z = 0 with the convergence radius equal to e !,

0 -1 kkk—l
W(z) = Z % k
k=1 :

The coefficients have a combinatorial interpretation when counting distinct oriented trees.
Consider now the equation

y—In(y) =z,
or, equivalently,

ye ¥ =¢7%

It is elementary to see that for x € ]1, +o0[ there are exactly two real solutions, y;(z) and y,(x), with

y1(x) €]0,1[ and y,(x) €]1,+oco[. The both solutions can be expressed with the aid of the Lambert
function, namely

yi(@) = -W(-e™), @) =-W_(-e").
The aim of this remark is to point out that the asymptotics of the second solution, i.e., —W_;(—e™ "),

as x — 00, can be derived in a way quite similar to what we have done in Subsection 4.3 when treating
the function G~ '(x). To this end let us recursively define polynomials P (z),

Po(z) = 2, Pri1(2) = 031 (Bo(2). pi(2). ... Pi(2)).
For k > 1, the degree of the polynomial p(2) is k. Here are several first polynomials:

1 1
p1(2) =z, P2(2) = 2 — 522, p3(z) =z — 522 + 523, e

Proposition 14. It holds, as v — +oo,
—W_i(—=e™*) =2+ O(Inx)

and, forn = 0,

"5 n-+1
e (!

k=0

The proposition can be proven using a similar approach as the one used in the proof of Lemma 11. In
fact, this asymptotic expansion is well known and is in agreement with what has been published in [6,4]
and [5] though the derivation and presentation here is somewhat different.
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