Week 6 notes

1. Boundary Properties of Conformal Map

Remark 1.1. From Riemann mapping theorem, there exists 1-1 analytic mapping
(i.e. analytic homeomorphism) f : D — Dy for any simply connected domain D
for which 0D contains more than one point. We now seek to understand how f
behaves near the boundary. The following Lemmas address the issue of boundary
behavior of f. I follow Prof. O. Costin’s notes closely at this point.

Definition 1.2. A set of points of {z,},—, € D is said to approach the boundary
0D, if for any compact set K C D, there exists ng so that z, ¢ K for n > ng. A
curve I' € 0D, parameterized by T : {z: 2z =~(t) : a <t < b}, is said to approach
0D if there exists to € (a,b) so that z =~(t) ¢ K fort > to.

Lemma 1.3. If {z,} —, or I approaches dD, then f(z,) (or f(y(t))) approaches
0D;.

Proof. Let K1 C D; be an arbitrary compact set. Then, since f is continuous (since
it is analytic), K = f~1(K;) C D is compact. There exists ng so that 2, ¢ K for
n > ng. Therefore, because f is 1-1, f(z,) ¢ f(K) = Ki. Therefore {f(z,)},—,
approaches dD;. Similar proof goes for f(y(¢)). |

Corollary 1.4. If f : D — Dy is an analytic homeomorphism (1-1 analytic map),
then if {z,} € D approaches D, then |f(z,)| = 1 as {z,} approaches D.

Proof. Choose K1, = {Q ¢ <1 - %} From previous Lemma, there exists for
each n, an integer my, so that f(z;) ¢ Kin, i.e. 1> [f(z;)| > 1= 1 for j > m,.
This gives the desired result. 1

Lemma 1.5. If 9D is a simple closed curve that is continuous (i.e., the graph
of a continous 1-1 function from [a,b] to 0D, except at the end points, where
v(a) = v()), and h : D1 — D is an analytic homeomorphism, then h extends
to a continous homeomorphism between Dy and D. Further if 0D is analytic, then
h can be analytically continued across D .

Proof. We will only outline of the proof and that too for the analytic case. Let
S : Dy — HT be an explicit fractional linear map that maps the circle into the
upper-half plane. Suppose the boundary is analytic. Then there exists an analytic
function g : [a,b] — D where g is analytic and 1-1 except at the end points, where
g(a) = g(b). The composition S-h~1- g is analytic at points on one side of the real
axis close to (a,b) and approaches real value as (a, b) is approached, from previous
Lemma. From reflection principle this composition is analytic on (a,b). Since S
and g are locally invertible analytic functions, so must be h. 1

Remark 1.6. The lemma above helps in proving the Schwartz- Christoeffel mapping
in an alternate manner: Define

. 71
g(C) =1 {H;L_l(c — é-j)»yj/pi}

We already know that Im g = constant on real azis except possible at &;, where

one may have singularities. However, the explicit transformation z; = (z — zj)”/o‘f
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transforms straightens out the boundary segments I'j_1 and I'; into a single straight
line. We know from above result that the mapping function z1(¢) must be reqular

at ¢ =&j, t.e.
a=a((—§)[1+a(C-¢&) + -]
implying
z—zj = a?j/w (¢ — €;)*/P* [1 4 locally regular function of (¢ — &;)]
Therefore,
() =a (C—&)7/P[1 + locally regular function of (¢ — &;)]

Therefore, g(¢) is locally reqular at ( = &;. This allows us to argue that since
Img — consant as real (-azis is approached and hence from maximum principle of
harmonic functions Img = constant everywhere, implying g is a constant. Hence
Schwartz- Christoeffel formula follows.

2. ASYMPTOTIC SERIES: BASIC DEFINITIONS AND PROPERTIES

Remark 2.1. This part of the notes follow Professor O. Costin’s notes closely.

Remark 2.2. The idea in asymptotics is to replace a function by a sequence of
simpler functions that approrimates it progressively better.

Example 1: Suppose we seek to understand the behavior of f(z) = e* f;o %tdt
as r — +oo. If we integrate by parts once,
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T

We expect that for large z, f(z) behaves like % to the leading order. This turns out
to be true. However, if we want better approximation, we can integrate by parts
several more times, to generate

1 1 2 o0 et
The formal series obtained in this manner is
- i !
fa) =Y (1
k=1
This is definitely not convergent; nonetheless, for any fixed truncation
F = ZN:(_l)kk_’
= k1
k=0
does approximate f(z) better and better with increasing N in some sense that will
be made clear.

Definition 2.3. An asymptotic expansion is a formal series
oo
fiey=>_fi(®)
k=0

for which
lim fe1(t)
t—to  fr(t)
i.e. frr1(t) =o(fr(t)) ast — to.
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Remark 2.4. The point tog can be at a finite point or at oo. Further, unlike
convergent series, direction of approach of to, i.e. walue of arg(t — tg) matters.
The series above can only be valid, say for t — t§ and not for other directions of
approach. Notationally, we will use variable x in cases when we seek behavior at
oo and z when the the behavior at 0 is sought.

Definition 2.5. A function f(t) is asymptotic to the formal series f(t) as t — t{,
[~ f, if for any integer N > 0,

F@t) = fN = o(fn),

N
F&) =D Fr®)
k=0
or ) i
f#) = =% = O(fy 1),
i.e. there exists some constant C' so that |f(t) — fN(t)] < C|f(N+1)(t)| as for
[t — to| sufficiently small.

Remark 2.6. We note that the series in Example 1 is an asymptotic series at +00.
To prove this, we note that
o0

|f(z) — fn(x)| = |ew/ e_ttN+1dt|x_N_1ew/ e tdt =2 N1

x x

oo

So, ) )
lim |f(z) — f™) < C|fnt1]

r——+0o0

Remark 2.7. Asymptotic series are generally divergent. This is seen above in
Ezxample 1.

Remark 2.8. Not all convergent expansions are asymptotic. e'/* = 220:0 ﬁ 18

convergent for any z # 0, but is not asymptotic as z — 0. This is because z~ %71 is

not smaller than z=%.

Generally, the functions involve fj are exponentials, power and logs. A power
series only involves powers of z = (t — to), i.e. f(z) = S neg k2. If any ¢ = 0,
then the previous definition of asymptotic series becomes invalid, because of division
by zero. This motivates the following definition

Definition 2.9. A function has an asymptotic power series if for any integer N > 0
N
F(2) =) et = 0(="H
k=0

Remark 2.10. The Taylor series of any analytic function f is also its asymp-
totic power series as the point of expansion is approached. This follows from the
observation that f(z) — Ziv:o cpzt = 0N,

Remark 2.11. In the sense of the definition[Z.9, of asymptotic power series, e~ '/*"
for o > 0 is the zero series as z — 0. However, this series is not very informa-
tive. In fact the power series is not always helpful. e~ /%" has no asymptotic
simplification.

Lemma 2.12. Uniqueness of asymptotic power series If f(z) ~ f= Yoreo ck2® as
z — 0 (along some directions), then ci is unique.



Proof. Assume there exists asymptotic series coefficient {dy}, different from {cy}
with f(z) ~ > pe, drz". Contrary to what needs to be proved assume k = ky is the
first smallest integer for which di # c¢;. Then from definition of asymptotic power
series,

ko—1
- —ko _ k| _
zh_r)%z {f(z) Z Crz } Cho s

k=0

ko—1
o —ko _ k\ _
Zhir%)z {f(z) kz_o diz } dk,

Since di, = ¢, for k < ko, it follows that cx, = dk,, contradicting the hypothesis
above. So, d, = ci, for any k. |1
Lemma 2.13. Algebraic properties of asymptotic power series If f ~ > ;2 cp2”
and g ~ > pe o diz® as z — 0, then

af(z) +bg(z) ~ af(z) + bj(z)
F(2)g(2) ~ f(2)3(2)

Proof. Proof is left as an exercise. [

Lemma 2.14. Let f(z) = S neoarz®. The following property is satisfied by f(z).
There ezists a sequence of non-negative integers {p,},., so that so that for any
n =0,

f(2) = f@(z) = 0(z") , as 2= 0
then f ~ f

Proof. Take arbitrary m > 0. Choose n sufficiently large so that n > m, p, > m.
Then,

F(z) = JU () = fz) = fP) 4 fO) = FU) = 0(z") + 0(2™) = o(=™),

m—+1

since f (Pn) — f (m) is a polynomial in z with smallest power z . This is true for

any m, hence f ~ f 1

2.1. Integration and differentiation of asymptotic series. Asymptotic power
series can be safely integrated term by term (with proper limits); but this is gen-
erally not the case for differentiation. However, when we deal with functions in a
complex sector, then differentiation of series is valid in any proper subsector, as we
shall soon see.

Proposition 2.15. Assume f is integrable near z = Assume f(z) ~ f(z) =
> neockzk. Then

oo

? - Ck  _k+1
/Of(s)ds Zk+1z

k=0

(1)Integrability need not extend to a ball; integrability in a sector or even along a curve
approaching 0 suffices when asymptotic relation is only desired along those directions.



Proof. This follows by noting that |f(s) — Efgvzo crs®| < e|s|V and therefore,

N
# €|z|N 1
i {f@) - ch’“}dﬂ !

k=0

Proposition 2.16. Differentiation in a strip
Assume f is analytic in a strip S, = {z : |z| > R, |Imz| < a} and that f(z) ~
fl) =330, ckx™F. Then, for any 0 < a’ < a, for |z| = oo, © € Su,

@)~ @) ==Y kepa !
k=0

Proof. We write f(z) = f™)(z) 4+ gn(z). We know gy is analytic in S, and that
lgn(2)] < Cla|~N~1. for & € S,. Take § = $(a — a’). Then, for any z € S,/, take
circular contour Cys around z of radius §. From geometry, it is clear that Cs C S,,.

We have
1 gn (z")da’
/ - 7({ !/
g (@) 271 ﬁs (z' — x)? v
So,

lgiv| < OO~ (| — &)~ N1
If we replace N by py = N + 1 in the above argument, we have for any N > 0,

[F@) = o] < Clal Y = Cla| V2,
implying from Lemma 214 that f ~ f |
Remark 2.17. Similar proof shows that if f ~ f for for x — oo for x € S, where

S is an angular sector, then f' ~ f’.

Remark 2.18. Differentiation is generally not valid on the real domain. Here is
a counter-example. Consider

—x otz 1
flx)=e sm[e]—|—$+1
as x — +oo. It may be shown that
1 1 1 5
f@)~== 4=+ =]

However, it is not true that f' ~ f' because the first term on differentiation, pro-
duces an O(1) term as x — +o00. Under more restrictive conditions on f, like the
one shown in the Theorem below differentiation of asymptotic relation is permitted.

Theorem 2.1. Let f(x) be continuously differentiable and f(x) ~ aP asx — oo,
where p > 1 s a constant. Then f'(z) ~ p aP~!, provided f'(x) is nondecreasing
for all sufficiently large x.
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Proof. We write f(z) = aP [1 4+ n(z) ]. For given e € (0,1), there exists X so
that |n(z)] < e whenz > X. X can be chosen sufficiently large so that f'(x) is
nondecreasing when z € (X, o). Then

hf(x) < / F)dt = [+ h) — f(@)

x+h
= / pt?P7ldt + (x+h)n(z+h) — 2P n(z) < hp(z+h)P~t + 2 (z+h)P
If we now set h = €'/2 z, then we have
fl(x) < paP™? {(1 + /Pl Lo pTh /2 (1 4 (/2 )p} forz > X

Similarly, by taking an integral of f'(t) between z—h and z, and choosing h = €'/? z,
we obtain

f'(z) > paP™? {(1 — /2Pl gt 61/2} forz > X/(1—€'/?)

From the last two equations, the theorem follows. [

2.2. Asymptotics of Integrals.

Remark 2.19. We introduce the Watson’s Lemma, which is one of the most im-
portant tools in the asymptotic analysis of integrals. Watson’s Lemma concerns
asymptotics of Laplace transform

(LF} (x) = / " Fp)e

as © — oo. Other variations of this problem are foa e P*F(p)dp. However, on
change of variables other problems involving integrals can be brought to either of
these two forms. For instance,

MNx+1)= / e 'rdt = :v’”l/ e *(smIns) g
0 0

1
— Im—i—l / e—m(s—lns)ds+ — Im_i_l /OO e_w(s—lns)ds
0 1

We introduce the relation p = s — Ins, which is 1-1 on each of the two intervals
(0,1) and (1,00). We denote each of these inversions by s = s1(p) and s = s2(p).
Then

(2.1) D(a+1) = 2" /Om e 7" (s4(p) — s4(p)) dp,

which is a problem that is addressed by Watson’s Lemma

Lemma 2.20. Watson’s Lemma If F ~ L' (RT) and assume

oo
P~ 3
k=0

as p — 07 for some constants B1, 82 > 0. Then,

LF ~ chl—‘(kﬁl + ﬁg)x7ﬁ1k752
k=0
as x — oo along any ray in the complex right half x-plane.
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Proof. We only prove it for the case F' ~ p? for 3 > —1, since induction allows us

to prove the more general result. We note that

/ pPe P =T (B + 1)z P!
0

Since F ~ pf, it implies that for given €, there exists a (independent of z) so that

for p € [0,a] a, |F(p) — p°| < ¢[p|?. So,

|/ [F(p) —p”] 67pxdp|:/ EIplﬁe’R°9”clz)+/ {IF(p)| + |p|”} e PRe"dp
0 o ;

oo

< eI'(B+1) [Rex] P~ e oRex {/
|

Example: For the Gamma function, problem, we can determine

a

oo

sh(p) = s1(p) =Y _ exp™?71/?
k=0

where cg = V2, ¢1 =0, ¢c5 = \/5/6 and therefore,

Ton 2882

1 1
n!=Tn+1) ~V2rnn"e " (1 + + )

IF(p)Idp+/ |p|Pe=Pma)Rer gy

} < Celz| P71
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