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SINGULARITIES OF SUPERPOSITIONS
OF DISTRIBUTIONS

DoNALD LUDWIG

Distributions of the form

1
F< A+ 1>
2
are considered, where x and u belong to E? and R" respectively.
The parameter A is complex, and F(z,1) is evaluated for
Re(2) < 0 by analytic continuation, Such integrals arise in
solution formulas for partial differential equations. In case
n=1or n =2, F'is expressed in terms of homogeneous distri-
butions of degree >2 + a, where a is nonnegative and depends
upon the geometry of the roots of f., The case of general n
is also treated, in case the Hessian of f with respect to u is

different from zero. The results lead to asymptotic expansions
of analogous multiple integrals.

(1) F(z, 2) = Slf(x, u) N g, w)du

We assume that f and ¢g are C= real-valued functions, and we
assume that the gradient of f with respect to x does not vanish in
the region of R” X R™ under consideration. Integration is taken over
a compact region Uc R", and we assume that ¢ has its support in
the interior of U. For Re(\) > 0, the operation of F on a test funec-

tion ¢ is defined by I(\) = SFrpdx. For other values of N, I(A) is

evaluated by an analytic continuation in N. The factor 1/I"[(\» + 1)/2]
ensures that I(\) is an entire function of A. We actually require only
a finite number of derivatives of f and ¢, provided that Re(\) is
bounded from below.

It is easy to see that, after a change of variables in z-space,
Fx, \; @y« o+, @) = F(Xy, %y, ==+, X, ) is a distribution in 2z, with
Xy, +++, ®, regarded as parameters. In case w =1 or n = 2, we show
that F, may be expressed as a sum of homogeneous distributions, plus
a smooth remainder. Each term in the expansion of F) is associated
with a point or points where f(x, ) =0 and (0f/ou)(x, u) =0. Ex-
pressions such as (0f/0x) and (0f/ou) denote the gradients with respect
to the 2 and w variables, respectively. In case n = 1, the most singular
term of F) has the degree N + (1/m), if f has order m with respect
to w at the corresponding point. In case m = 2, the degree of the
most singular term of F, depends upon the geometry of the real roots
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216 DONALD LUDWIG

of f, regarded as functions of (u,, u,) for fixed x. The degree of the
singularity varies between A + (1/m) and X\ + (2/m), if f has order m
with respect to # at the point in question. The extreme values of
the degree are assumed in case all roots of f are coincident, or distinet,
respectively. We also consider higher values of %, in the case where
the Hessian matrix (6*f/0u,0u;) is nonsingular, which frequently arises
in applications. In this case, the most singular part of F is homo-
geneous of degree A + (n/2).

Integrals of the form (1) arise in representations of solutions of
hyperbolic partial differential equations, specifically the Herglotz—
Petrovsky formula and its generalizations. (See I. M. Gelfand and
G. E. Shilov [7] pp. 137-141, and R. Courant [2], pp. 727-733.) We
shall apply the results of the present paper to the analysis of the
singularities of fundamental solutions of linear hyperbolic equations in
a forthcoming revision of [10].

Our results also have implications for the asymptotic behavior of
single and double integrals, using a device of D. S. Jones and M. Kline
[8]. Let

1) = {exp ik w)lg(wdu
Then

I(k) = Se““ h(#)dt , where h(t) = Sé(t — f))g(u)du .

Here 0 represents the one-dimensional Dirac function. The behavior
of I(k) for large k is determined by the singularities of A(t) (see A.
Erdelyi [4], pp. 46-51.) But A(¢) is of the form (1), if we set A = —1,
For double integrals, our results extend those of D. S. Jones and M.
Kline [8] and J. Focke [5] to give asymptotic expansions in cases where
all derivatives of f of second order vanish at some point.

The outline of our work is as follows: the first section is devoted
to preliminary remarks, which apply for any n. We show that F' is
a distribution in a single variable, and that singularities of F) at =,
are associated with points u where f(z,, v) = 0 and (@f/ou)(x,, u) = 0.
In the second section, we reduce the case n = 1 to consideration of
an integral of the form

(2) I(@, \, @) = “/(X)Sa @+ u P usdu
0

where « is a real number. Here and henceforth, we write Y(\) =
1/I'[(x + 1)/2]. We analyze the singularities of (2) for arbitrary com-
plex A, and for Re(a) > 0, using analytic continuation in both N and
a. The result is that I(x, \, @) is the sum of a homogeneous distri-
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bution of degree A + «, and a smooth function. In the third section,
we consider double integrals. We resolve the singularities of the
zeros of f by a series of quadratic transformations, and reduce the
problem to consideration of integrals of the form

(3) I\, @ B) = v\ SS & + woP Purot =g (u, v, Ndudo .

In the fourth section, we expand (3) in powers of x. The integral is
reduced to the form (2), or

(2) I\, @) = () S(x + w)ue log udu .

I'(x, N, &) is just the derivative of I(x, N, @) with respect to a. The
fifth section is devoted to the simpler case of integrals where the
Hessian of f with respect to # does not vanish. In this case, the
leading singularity of F' has degree ) -+ (n/2).

Our procedures, especially in the case of double integrals, would
be rather unwieldy for purposes of calculation. A simpler scheme is
presented by G. F. D. Duff [3]. Our results may be regarded as a
justification of certain of his methods. Our methods and results, es-
pecially in §§ 2 and 5, have much in common with L. Garding [6].

1. General remarks. In this section, we shall first show that
integrals of the form (1) define distributions in a single variable, with
smooth (in distribution sense) dependence on the other variables as
parameters. Then we show that the singularities of such integrals
are associated with points where f and 8f/0u both vanish. This fact
is the analog of the principle of stationary phase for asymptotic ex-
pansion of integrals.

To show that F, given by (1), is a distribution in one variable,
we assume that 9f/0x, is bounded away from zero in the region under
consideration. Recalling our assumption that (6f/6x) = 0, we can
arrange that (8f/0wx,) = 0 by taking a partition of unity in «, u space,
and then rotating coordinates in x-space.

THEOREM 1.1. If, for we U, a=u, =0b, and for (w, ---,w,)
belonging to an open subset of R, we have |(8f)6x,)| = a > 0, and
if p(x) e C= with support in (a,b), then I(\), given by the continu-

ation of

(1.1) 10) = 700 | F (e, Mg(mpda,

depends continuously on @ in the Cs° topology, and smoothly on
Xgy * o, Xpe I(N) 18 am entire analytic function of . We recall that
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YN = YT, + 1)/2].

Proof. We may rewrite (1.1) as a double integral, first choosing
Re(\) > 0. Then

109 =70 |} 17, w [ g(a, wdug(e)da,
=20 |1#@ w0 @, we@)dndu .

Now we introduce f as a variable of integration;

109 = v | (1171 - )
where

W (f, U, By, + o0, Xp) = MQ
O (x, u
0x,

’

X, =a;(j=2,+++,p), and X\(f, %, a5, -++, ®,) is defined by the relation
f(X,u) = f. Clearly + and its derivatives with respect to x,, ---, @,
are in C;° with respect to f, depending continuously on ¢ in the
topology of test functions. Hence it suffices to show that an integral
of the form '

1.2 J0) = v || £ s

defines an analytic functional of +r. Following I. M. Gelfand and
G. E. Shilov [7], we write, with an arbitrary positive integer k,
k

Ty =90 7P [40) = S far

Jj=

£l

+90) 3990 | [ dr a0 |1 er

The first and third terms are regular in A for Re(\) > —k — 1; the
second term is easily evaluated as

1
O+ 20 + D@

YN 3L e (0)
0<2l<k
Hence, since v(\) has zeros for » = —2[ — 1, | = integer = 0, J(\) is
an entire functional. Thus I(\) is also an entire functional.
According to the principle of stationary phase, the singularities of
F' arise from interior points where both f and 0f/éw vanish, or from
. boundary points where f vanishes and 8f/6u is normal to the boundary.
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(See D. S. Jones and M. Kline [8].) We wish to consider only interior
stationary points, and hence we assume that the support of g(x, u) is
in the interior of U.

THEOREM 1.2. If the support of g(x,w) is in the tnterior of U,
and if, at a pownt x, [(x, u) and (@f/0u)(x, u) do not both vanish
anywhere in U, then there exists a meighborhood of x, in which
F(x,\) is smooth for all .

Proof. Let K = inf,cp{| f(xs, w)|* + | @f/ou)(x,, w)[*}. At each
point u,€ U, we have either

(@) [ S, o) |" = K/2, or

(b) | @ffow)(a, u)| = KJ2.
Hence we can find a neighborhood of (x,, %,) in which either

(@ [f* > K4, or

(b) |ofjou? > K/4. 4
Such a neighborhood contains the product of an open ball B(x,) < R?,
with center at x,, and an open ball B(u,) C R", with center at u,.
The set of such balls B(u,) forms an open covering of U, which can
be reduced to a finite covering since U is compact. The intersection
of the corresponding B(z,) is open. We denote this intersection by
C(x,).

Thus, to each u,e U is associated an open set N(u,) in which either

(@) |fP> K/4, or

(b) |offou]® > K/4, for xe Clay), ue N(uy).
We choose a C> partition of unity subordinate to our finite covering
of U. In sets of type (a), the integrand in (1) is C= for xc C(x,),
for all n. In sets of type (b), we may introduce f as variable of
integration and proceed as in the proof of Theorem 1.1. Here z plays
the role of a parameter. Thus integrals over sets of type (b) define
functionals which are entire in )\, and which are C*= with respect to «.

2. Single integrals. In this section, we consider the case n = 1,
i.e. where U is an interval of the real line. We shall obtain a
description of the singularity of F' near x,, associated with a neighborhood
of a point %, where f(x,, u,) = 0 and (0f/ou)(x,, u,) = 0. According to
Theorem 1.2, every singularity of F' corresponds to such a neighborhood.
First we make a change of variables involving both 2 and u, and
obtain an integral of the same type, where f(x, u) = %, + u™. Theorem
2.1 states that, for fixed N\, F(x,\) is bounded if g(x, w) vanishes
sufficiently rapidly at w = 0. Thus, applying Taylor’s theorem to g as
function of u, we see that the singularities of F' arise from terms of
the form Sixl + u™ *u*du. Finally, Theorems 2.2 and 2.3 show that
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such an integral is the sum of a distribution homogeneous of degree
X + (k + 1)/m and a regular function.

Without loss of generality, we may assume that x, = 0 and u, = 0,
and (0f/8x,)(0, 0) = 0. We assume further that, at (0, 0),

P AR W)

ou oumt m! ou™

(0,0) %0 .

We fix 2, = +++ ¢, =0, and denote %, by 2. From Taylor’s theorem,
Sz, ) = f(0, u) + we,(x, u)
= ez, u)(m + M) .

e(x, u)

Here ¢, is a smooth function; e/(0, 0) = (8f/6x,)(0, 0). Since f is of
order m at the origin, we may write

Sf(@, u) = ex, u)@ + u"ew, u)) ,

where ¢,(z, u) is smooth, and €0, 0) = {[8”£(0, 0)/ou™]/[m!(@f/52,)(0,0)]}.
If x and u are sufficiently small, the implicit function theorem implies
that we may introduce a new variable of integration, v = u | e x, u) |¥™;
thus we obtain

(2.1 109 |71 g = 1) || 2 v° g, v 0
where
9@, v; \) = |e(w, w) [* g(x, w) % .
v

By replacing © by —x if necessary, we may bring (2.1) into the form
where the plus sign holds.

Now we wish to apply Taylor’s theorem to g,(x, v; \), obtaining a
polynomial in %, with a remainder which vanishes rapidly as v— 0.
First we show that, for fixed A, the corresponding term in the ex-
pansion of F will be continuous, and can be made as smooth as desired.

THEOREM 2.1. If g(x, u;\) has | derivatives with respect to u,
and &f Re(\) =2, > —1—1, and 2f m\n, + k + 1 >0, then

2.2) Iw,\) = 700 S“| &+ u" P ubg(z, u, Ndu
0
18 continuous and bounded as a function of x.
Proof. We set &€ =|xz|"", and write [ = I, + I,, with

(2.3) L =70\ Szﬂ z 4wt P ukg(e, w, Ndu
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(2.4) I =70\ g;g © + um Purga, u, \dw .
In (2.3), we introduce w = &v. Then

I, = y(\) | o |MeDIm SZ\ sgn ¢ + v™ M vEg(x, Ev, N)dv .

Continuing this expression with respect to A in the usual way (see
proof of Theorem 1.1), we see that if mx, + k& + 1 > 0, I, is continuous
and bounded. We may rewrite (2.4) as

A
I = v(x)S W, ws N)du .

14+ %
,u/m

a
2¢
Hence,

LI= 9|1 = L sup g, | [urndu,
0su=ea 0

which is clearly bounded if %k + m), +1 > 0. The continuity of I,
follows similarly from the uniform continuity of the integrand.

We remark that smoothness of (2.2) for sufficiently large k& follows
from formal differentiation of (2.2), and application of Theorem 2.1.

Applying Taylor’s theorem to g,(x, v; \) appearing in (2.1), we see
that

k
P O RN TR W GV OV [E R R
909 [ + v P orrig e, v, Mo -
Theorem 2.1 implies that the remainder is smooth in z for fixed x, if

k is sufficiently large. Evaluation of the singularities of F' is therefore
reduced to evaluation of the singularities of integrals of the form

(2.6) Iz, \) = W(N)Sal 5+ o P
A change of variables yields an integral of the form
(2.7) l(a% KJ ::‘Y(}J S:{x 4 ngkzbw—ldlb’

where a = (n/m).
In order to describe the singularities of (2.7) and related integrals,

we shall require some facts about certain homogeneous distributions.
We set

2, = max (, 0) , 2_ = max(—x,0).
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LEMMA 2.1. The functionals [1/I°(\ + 1))z} and [1/ (L + 1)]2> are
entire analytic functionals. Moreover,

1 —
e =0 (p=1,2,00)
(2.8) '+ 1) A=—p
m ar ., = (—1)71570(g) (p=1,2,+--).

The proof is in I. M. Gelfand and G. E. Shilov [7], pp. 56-65. It
is similar to the latter part of the proof of Theorem 1.1.

The following theorem leads immediately to results about (2.7).

THEOREM 2.2. If Re(a) > 0, the integral

a A @—1
2.9 J ,x:g @+ wi u
(2.9) (2, \) T 1) T@
may be represented in the form
To(@,2) = ay(n, @) —— T
(2.10) ' +a+1)
xx+w
N, @) ———=—— + R(x, \, @) .
+ a_(\, @) FotatD + R(x @)

Here R(x, )\, &) 18 a smooth function of x for small x, which is regu-
lar wm N and a, except for simple poles where N + « s a nonnegative
integer. The coefficients a, and a_ are regular except for simple
poles where N+ « is an integer. The sum of the residues at the
poles 1s zero, since J.(x, \) ts regular. We have

—sin o
sinTt(,n + )

sin 7T\

—_—, (N a)=
sint(A + «)

2.11) a.(\, @) =

We also have, for small w,

“ (x4 uyr wuet arte

T+ D) T T To+atrD

2.12) J(z,)\) = S

Proof. We shall use analytic continuation in » and «. First we
assume that —1 < Re(\) < —1/2, 0 < Re(a) < 1/2. Then we may
write

— (Tlet+wt u
(2.13) Jo(z,0) = S o oy e R @),

with
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(2.14) R(z, \, @) = —S” ;20( :f)f) ;ﬁ”(:) du

The first integral in (2.13) may be treated by setting u = |« |v. The
resulting coefficient of | 2 |*** may be evaluated in terms of I"-functions,
to produce (2.11). To see that R(x, N, @) is smooth in x, we introduce
v = (1/u) as variable of integration in (2.14); thus

R(@, \, @) S”“ (14 vt v-eon
Xy A, = -
I'(v+1)  MNa

We may apply Taylor’s theorem to (1 + vx)%, obtaining a polynomial
in vz, plus a remainder which vanishes rapidly for v = 0. Hence, the
residues of R at its poles are powers of z, and the remainder is
smooth in z.

Now we continue our representation (2.13) for Re(e) > 0. Egquation
(2.9) shows that J,(x, \) is regular for —1 <\ < —1/2 and Re(a) > 0.
On the other hand, the coefficients a.(x, @) have simple poles for
A + a = integer. The residues at these poles are determined by the
behavior at o of the integrand in (2.13). Comparing (2.13) and (2.14),
we see that the sum of the residues at the poles is zero.

Now we are ready to continue in A, for fixed «, with Re(a) > 0.
First we assume that « is not an integer. From (2.10) and (2.11), it
is apparent that the only possible singularities of the representation
(2.10) are where M + « is an integer. The case where N+ « is a
nonnegative integer has already been discussed. If A + « is a negative
integer, then both J(x, x) and R(x, \, &) are regular. It follows that
the sum of the residues of

a,;,_______xﬁj“ and a_ -———~——x§+w
'z +a+1) '+ a+1)

must be zero. This can be verified by a direct calculation, using
Lemma 2.1.
If « is a positive integer, o = I, we obtain

a(@, )= (=", a()=0.

In this case, R is regular in A, because of the factor 1/I"(\» + 1).
The fact that (x + w)} + (¢ + w)X = |2 + % |* immediately implies

THEOREM 2.3. If
(2.15) I(z, ) = 7(x)§“| & + w P ur-du |
0

we may write
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(2.16)

Here

(2.17)

(2.18)

and R(x, N, a) is a smooth function of x, with poles if N + a is a

DONALD LUDWIG

At

I(x,\) = b.(\ . S
(xy) +(’a)F(K—|—0(+1)
x)ﬁ-w

—k’y e R y /Vy .

+ b_( a)F(x+a+1)+ (x, N, @)

b.(\, @) = I(@yy()I'(\ + 1) %

nonnegative integer.

REMARK. Equation (2.16) may be differentiated with respect to

a, to obtain results for

YO\ S“| & + w | u log udu .
0

We omit the calculation.

It may be useful to give our results for the leading, or most

singular term in the expansion of (1) an explicit form.

In this term,

only the values of (6f/6x,)(0, 0) = b, (1/m!)(@™f/ou™)(0,0) = ¢, and g¢(0, 0)

enter. Taking the most singular term only,

F@) ~ v | [ 2bo+ o |um 1 dug0,0).

Setting v = |¢|'™u, and z = b sgn (¢)x,

Fw) ~ 70| 12+ v pav 20D

—ay

If m is even,

Fi(x,) ~ 2v(\) S%' z -+ v M dw 9(0, 0) ’

] -

and if m is odd,

Fyw) ~ 10 |2+ 0 P | =2+ 0 pyao L0

ICI%

These integrals may be evaluated by means of Theorem 2.3.
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3. Reduction of double integrals to a standard form. We
shall consider the integral (1), in the case n = 2. As before, the
singularity of F near a given point 2, is associated with points %, such
that f(x,, u,) = 0 and (8.f/6u)(x,, u,) = 0. Such points %, may be isolated,
or may lie on a curve. In order to evaluate the contribution from a
neighborhood of such a curve, we would have to cover it by a system
of sufficiently small neighborhoods, taking particular notice of singular
points of the curve, and then apply the theory of this section.

Without loss of generality, we may assume that x, = 0 and u, = 0.
We set fi(u) = f(0,u). Our method consists in dividing the wu-plane
into regions, in such a way that distinet roots of f; appear in different
regions. After a change of variables, f, may be represented as the
product of a monomial and a nonvanishing function, in each region.
The shapes of the regions involved are determined by the Puiseux
expansions of the roots of f;. We obtained the required regions by
an iterative process. If f, is analytic, then the process will terminate.
In fact, if distinet roots of f, have distinct Puiseux expansions, then
the process will terminate if f,e C=. Since the process involves only
a finite number of derivatives of f;, it will terminate if f, has enough
derivatives so that distinet roots have distinct truncated Puiseux ex-
pansions.

The integral over a single region assumes the form

3.1 7(%)SS| x + utvP P ur ot g (u, v N, x)dudv .

Integrals of this form will be treated in §4. Finally, (Lemma 3.1)

we show that if f, has order m at the origin, then min (v/a, 6/8) = 1/m.

As before, we assume that (6f/6x,)(0,0) =0, we set x,= x, =
-2, =0, and we write x; = . Then we may write

S, w) = fo(u) + @e(x, u) = e, w)(x + fulu)E@, u) .

Functions denoted by e, or E, are different from zero at the origin.
We first consider the simplest case, where the roots of f, have distinct
tangents at the origin. We write w, = %, w, = v. Then fiy(u,, u,) =
P (u, v) + Q(u, v), where P, is a homogeneous polynomial of degree
m, and Q is of order m + 1 at the origin. By our assumption, the
real roots of P, are distinct. We introduce a partition of unity on
the circle, symmetric about the origin, such that each function of the
partition has its support in a region where either P,(cos @, sin 8) = 0,
or (8/00)(P,(cos b, sind)) = 0. Regions of the first type give rise to
an integral of the form

(3.2) 7(7”)“1 o + Bz, v, 0) |*| e, |* grdfdr .
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In regions of the second type, we may introduce V = P,(0) + rQ(r, 0)
as a variable of integration; we obtain an integral of the form

(3.3) YO Sgl ¢+ rVE, gz, r, V, yrd Vir

if » is sufficiently small in the support of g,.

Now we consider the general case, where P, may have multiple
roots. We shall obtain integrals similar to (3.2) and (3.3), which may
be reduced to the form (3.1). By the term “sector” we shall mean a
region generated by rotating a line about the origin. Thus a sector
will consist of two wedge-shaped regions. By a “strip” we shall mean
a region generated by displacement of a line parallel to the wu-axis.
By a “quadratic transformation” we shall mean a transformation of
the form v = u,, v = 4,v;,. Under a quadratic transformation, a sector
in the w,v plane which does not contain the wv-axis is transformed
into a strip in the w,, v, plane. We shall be integrating over strips
and sectors, and we would like to decompose an integral over a strip
into a sum of integrals over sectors. We accomplish this by formally
extending all integrations over the whole plane. First, we assume
that the integrand in (1) has support in a finite disc about the origin.
Given any open, finite covering of the unit circle, we can find a C*
partition of unity, such that each function ¢;(#) has its support in
one of the covering sets. The funections ¢;(20) provide a partition of
unity which is constant on lines through the origin, and such that
each function of the partition has its support in a sector. After
rotation and application of a quadratic transformation, each of the func-
tions ¢; will have support in a strip. Thus, after quadratic transfor-
mation, our original integral is transformed into a sum of integrals
over strips. Integration over each strip may formally be extended over
the whole plane, which in turn may be decomposed into sectors by a
partition of unity. This process may be repeated as often as desired.
In this way the burden of the complexities of the actual region of
integration is thrown on the structure of the final partition of unity.

We cover each of the real roots of P,(u, v) by a sufficiently small
open sector, and choose a covering of the remaining sectors which is
finite and does not intersect the roots of P,. We choose a partition
of unity subordinate to this covering. Integrals over sectors which
do not contain a root of P,, or which contain a simple root of P,,
may be treated as before, leading to integrals of the form (3.2) or
(3.3). A sector which contains a multiple root of P, may be rotated
so that the root coincides with the new u-axis. Under such a transfor-
mation, an expression of the form w*vPE(u, v), where E(0, 0) == 0, is
transformed into a similar expression. Such expressions remain of the
same type under a quadratic expression as well. Hence, after a rotation
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and a quadratic transformation, we have
E(u, v, x)f(u, v) = E(P, + Q) = ul'E|[P, (u, v;) + Q] .

Here we have divided P,, + @ by u#™ and collected terms of lowest
degree in u, and v, to obtain P, (u, v,). Observe that m, is less than
or equal to the multiplicity of the root of P, in question.

Now we apply a similar procedure to P, instead of P,. A second
application of the procedure may result in an expression of the form

Ef, = uf B[P, + Q],

if v, divides P,, but further applications of the procedure do not
result in expressions of more complicated form. We temporarily halt
our procedure if Ef, assumes the form

(3.4) Ef, = uvlE (v, + au, + «-+),

where a == 0. This situation will always occur if distinet roots of f;
have distinct (truncated) Puiseux expansions. In particular, if f, is
analytic, we may apply the Weierstrass preparation theorem to f; (see
G. A. Bliss [1], pp. 53-55.) Thus after rotation,

.ﬁ)(uy ’U) = E(uy 7))[um + a](v)um—l 4o + am(v)] ’

where FE(u,v) and a;(v)(j =1, -+, m) are analytic and E(0, 0) = 0.
Since the field of fractional power series is algebraically closed, the
roots of f, may be expanded in Puiseux series (see R. Walker [12],
pp. 97-102.) Thus after a finite number of quadratic transformations,
the distinct roots of f, must belong to distinet sectors, and f, will
appear as a product of powers of factors whose lowest term is of
degree one, multiplied by a nonvanishing function, as shown in (3.4).
Hence, after a final rotation and quadratic transformation, we are led
to integrals of the form

v(\) Sl x4+ w P E(w, v, ) M ur" v g(u, v, ¢, N)dudv |

where v =1, 6 = 1. The factor w''’! arises from the Jacobians
of the quadratic transformations. Now, using the implicit function
theorem, we set v, = v | E(u, v, x) |'"#, for u, v, « sufficiently small and
obtain an integral of the form

(3.5) YO SS[ £ - wf i, vy, @, W)dud, .
Thus after appropriate changes of variables, and a partition of unity,

the evaluation of (1) is reduced to evaluation of integrals of the form
{3.5).
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We shall see in the next section that the leading singularity of
(3.5) is determined by #¢ = min (v/«, 6/B).

LevmaA 3.1. If f, has order m at the origin, and g(w,v,s,\)
has the form w' ™' g(u,v,x,N), then in all integrals of the form
(3.5) which arise by the preceding process, we have ft = min (v/m, 6/m).

Proof. All integrals which arise are of the form
I = 70“)”' & + uPE(P, + Q) Purv'"g(u, v, v, Ndudv .

For such an integral, we define pt, = min [v/(a + 1), 6/(8 + 1)]. We show
that #¢ is a nondecreasing function under rotations, quadratic transfor-
mations, and (clearly) if a monomial is factored out of P, + Q. The

only nontrivial case is a quadratic transformation. Under quadratic
transformation,

IL..= 7(>»)§SI & + ui PR E(P, + Q) M ult T g(uy, wvy, , Ndu,do, .

Hence, p,,, =min[(v + /(e + B +1+1),5/(B+1)]. Since [, =1,
we have /(8 + 1,) = ,, hence also (v + d)/(a« + B+ 1+ 1) = p,.

4. Expansion of double integrals. In this section, we shall
expand double integrals of the form

4.1) I(x) = v(\) Ht x + uvP P wv g (u, v; N, 2)dudv ,

in powers of x, using the results of § 2. First we prove Theorem 4.1,
which asserts that I(x) is continuous in = if v+ aRe(\) >0 and
0 + BRe(\) > 0. Thus if g(u, v; \, ) is written as a sum of functions,
with remainder multiplied by a large power of both # and », then the
remainder will give rise to a continuous function of x. The major
portion of this section is devoted to expansion of integrals of the form

4.2) J(x) = v(x)sgugol x + u®f [* w g (v; N, X)p(w)dudy |,
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where g(v) and ¢(u) have compact support, and o(¢) =1 for small ..
The results are summarized as Lemma 4.2. An appropriate expansion
of g(u, v; \, x), together with Lemma 4.2 then implies an expansion of
(4.1) in powers of x, specified in Theorem 4.2. Finally, we give a.
more or less explicit formula for the coefficient of the leading or most
singular term in the expansion of (4.1).

THEOREM 4.1. If a,8=0, 7,6 >0 and if v+ aRe(\) >0 and
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d + BRe(\) >0, and if g(u, v; \) has enough derivatives with respect
to u and v, and has compact support in u and v, then the integral
(4.1) is bounded and continuous in x, for small x.

Proof. Let &= |x|"*., We write

I(x) = V(X)SS | k6| x -+ uP Py lgdudw

lul =

+ 7@)“ |2 + w0 P w0’ 'gdudvw ,
23

u>

Ix)=1+1,.

We shall specify & presently. In the first integral, we set u = &p.
Then

I = “/(N)SS EOMY | 1 4 poP P o gd pdw
(el sk
Now we choose & so small that +1 + p®v# does not vanish for |p¢| =k,
if v is in the support of g. As in the proof of Theorem 2.1, it follows
that I, is continuous in z.
In the second integral, we divide by |« |%; thus
I, = v(x)“ +- 2
| |®

+ P ‘Av"*‘gdv(il) [w " duy

lul>k¢
Now we may apply Theorem 2.1 to the inner integral taken over v,
since 2 |w|™® is bounded. Since ARe(\) + 6 > 0, the inner integral is
continuous in 2 and % for w bounded away from zero, and bounded
for w in the region of integration. Hence, since aRe(\) + v > 0, the
double integral is continuous in x.

We proceed to the statement and proof of Lemma 4.1. Starting
with (4.2), we set t=u" v =% p="/a, ¢q=90/B, r=1/8, () =
o). Thus

T = ") SS;DO @+ e {A #p“lqulg(vr; z, M)p:(£) dggy .

We recall that ¢,(¢#) = 1 for small p¢. Introducing w = ftv as a new
variable of integration, we have

(4.3) J(z) = ~/(x)§°°| z + w | e(w; z, Vdw
where

. —\Tg( 2. a1yyrg-1 G
.4 ks 2,00 = [To(S5 o 0w 2

For w # 0, the integral exists and is smooth, since ¢g and ¢, have
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compact support. For the same reason, k has compact support in w.
It follows that the singularities of J(x) for small 2 are determined by
the behavior of k(w; x,\) for small w. This is precisely the statement
that the singularities of (4.2) are associated with the # and v axes.
Since x and )\ play the role of parameters in the following, we shall
usually not indicate their presence.

LeMMA 4.1. For small w, the function k(w), defined by (4.4),
with p, q,r >0, may be represented in the form

k(w) = aw™ + aqw?* log w

(4.5) ;

+ Z blwq+lr~1 + wQ+(L+1)T—1R(wr) ,
=0

for any L, if g has enough derivatives. The coefficients a,, aj, b,
depend on x and N, and are given by certain of the formulas (4.6
4.23). The coefficient a} vanishes unless p = q + Jr, for some integer
J=0. The remainder R(w") is smooth for small values of its
argument.

Proof. We distinguish three cases:

(A) ¢>np,
B) g<p, p+#q+ Jr for any integer J, and
C) q=9p+ Jr, J = integer = 0.

A. If ¢ > p, we define

a(” "\, pg1 M

Foo(w) = S (w_) .

o(w) = w'™| g v Iz e

If w # 0, this integral exists, since g has compact support. Making a
change of variables,

o) = w0 | "g o L
0 af3
Hence, we have k,(w) = w" 'ay(x, \), with
N . q—ﬂ—lgi
4.6) e, ) = |0 @,y 2
Now we may write
J— P—1 q—1 “ wT . p_q_l_Cl—Iu
@D kw) =+ w |y M)ww e 2

We observe that ¢,(##) — 1 vanishes for small p. Hence, g may be
expanded in powers of w"/¢", leading to an expansion of k(w) in powers
of w'. We have
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@8 bie, ) = (2 o o0 [lee) - 1 9L

B. If g<p, g+ (J—1r<p<q-+ Jr, for some positive integer
J, we write

g()p(p) = <J§ gzv’)cp(u) + (g(v) - Jz;f g,vl)
+ (90) = Sl )ipw) — 1)

here

_ 1o\
gi(x, \) = o (%) g(v; 2, \) L:o .

Thus k(w) = k(w) + kiw) + ky,(w), with

. o J—1 ,wlr gt dﬂ
@) kw=|"5 T

o oo w" . wl'r 1 —-ld#
(4.10) kz(w>—§0[g(#,) S04 Jporpers £,

T fwy wr _ —
@1y ) = [ of w> S0, [t = 11 L
The integral (4.9) exists, sincefor 0= 1=<J—1, p—Ilr —qg >0, and
@, has compact support. In fact, we have

(w) = 5 b,

with

@12 b= e et 0sisT -1,
0

The integral (4.10) exists for w == 0, since, for small g, g(w"/y7)

vanishes, and p — lr — q¢ > 0. For large p, the quantity inside the

brackets may be written as w’p~7 h(w/tt), where h is a smooth function.

Hence, k, is integrable at . A change of variables shows that

keo(w) = w”"lgw[g(u'; 2,0\ — Sgy(e, Myt W
0 CKB
thus
(4.13) a(®, N) = Sw[g(w; 2, \) — Zgy(a, Wyl 92
0 alg
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Finally, we observe that (4.11) may be written in the form

@1 ) = 0t (2 Y — L S

This integral may be treated in the same manner as (4.7).

C. If p=gq+ Jr, J is a nonnegative integer. This case is
similar to the preceding one. We shall use the Heaviside function

0 ifvo=x1

H( —v) =
(=2 {1 if <1,

We may write
Pg) = 5 @) + [90) = S gt — HA = o), |
+ [g(v) - ZE_.: gw' — H(1 — v)ng’][qv(u) —1]

+ HQ1 —v)g,v"HQ — u) + H(L — v)g,v'[p(w) — H(L — w)] .
Thus k(w) = 3V, k;(w), with

@15) k) = | (S oo 2

.16y f(w) = S:[y(wf;r’) — Sgawipt

. — —1 Jrpyg—Jr q—1 p——q——ld_ﬂ
H(L = wp)ggw? "= 26

(4.17) ky(w) = S:[g(w’/rf) — Sgawirpin

— H — wp g ")) — Dot L

Jiy(w) = S”H(l — W gy W

0

xlpit) = H(L— - 2
The integral (4.15) is identical with (4.9); thus the coefficients
b(l=0,.-.,J— 1) are given by (4.12). The integral (4.16) is similar

to (4.10). By analogous reasoning, we conclude that k,(w) = w” ¢y (x, 1),
with

(4.19)

(4.20) co(xz, \) = S:[g(vr) — Sgpv —JT___H(l___y)gJyh]”_“J -Z—Z :



SINGULARITIES OF SUPERPOSITIONS OF DISTRIBUTIONS 233

the coefficient a,(x, A) will also involve a contribution from ki (w). In
the integral (4.17), we observe that the integrand vanishes for small
2. Hence, for small w, H(1 — wg™) = 1, in the region of integration.
Thus, if v"*'h(v) = g(v) — >\ 9,v', we may write

@21) k) = wr Tl — e

for small w. Thus ks (w) may be expanded in powers of w", in the
same manner as (4.7).

The integral (3.22) exists for w = 0, since integration may be
taken over a finite segment excluding the origin. After a change of
variables,

kyw) = — 9L wlogw .
aB
Hence
(4.22) al(x,\) = — (@, .
apB
Finally, for small w,
J— p—1 < —1 d#
Rw) = w'g, | o) — HQ — )l 2

aB
Combining this result with (4.20), we have

(423 @) = afm, N + ol | 2L HA Zp) 48
0 y7’ afs
This completes the proof of Lemma 4.1.
Now we may apply Theorem 2.2 to the integral (4.3). Lemma
4.1 immediately implies

LEMMA 4.2, J(x), given by (4.3), has an expansion wn distri-
butions homogeneous of degrees N + p, A + q + Ir(0 =< | < L), possibly
wncluding a term of the form ajc.xi*?log|x|.

It follows that there is a similar expansion of I(z), given by (4.1),
provided that g(u, v; £, \) can be represented as a sum of terms of
the form g(v; #, \)p(u), plus a remainder multiplied by large powers
of both # and v. We define the second difference quotient

1¢1 82g
9(®, v; T, \) = S S (us, vt; x, N)dsdt
0Jo Quov

= 72‘; lo(x, v) — g(u, 0) — g(o, v) + g(o, 0)] .
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Hence
(4.24) g(u, v) = g(w, 0) — g(0, v) — ¢(0, 0) + UVG,(u, v).

Clearly, g,, is smooth if ¢ is smooth. Unfortunately, the terms on
the right hand side of (4.24) do not have compact support in % and v.
Although this difficulty could be circumvented by a systematic use of
finite-part integrals, we prefer to work with functions with compact
support.

Let ¢ be a C* function with compact support, which is even,
and such that ¢ =1 in a neighborhood of the origin. We define
h(u, v) by the equation

(4.25)  g(u, v) = g(u, 0) @ (v) + g(o0, v) p(u) — g(o, 0) P(u) P(v)
+ uvh(u, s).

Using (4.24), we may write
h(w, v) = (g(“' 0) — g(o, 0)>< 1 — p(v) > n (g(o, v) — g(o, 0)) <1——gp(u))

u v v u

+ g(o, 0)( @(u’)u— L > (@(’v)—l ) + gu(u, v);

v

hence h is a smooth function. We may apply the same process to
h(u, v), and thus obtain a remainder for g with the factor u?v®. The
process will terminate only if g ceases to have the required derivatives.

We conclude that, after breaking the region of integration into
quadrants, I(x) may be represented as a sum of integrals of the form
(4.2), plus a smooth remainder. Thus we have

THEOREM 4.2. I(x), given by (4.1), has an expansion in distribu-
tions homogeneous of degrees

0+1

x+ia’”-<0§m§M>,x+ O0O=i=<1L),

plus terms of the form d.x% log (x), in case (v + m)ja = (0 + )/B =0
for certain | and m. The remainder has order greater than
min [(v + M)/a), 0 + L)/B)].

Now we shall compute the most singular term in the expansion
of I(x). We break the region of integration into quadrants, and
evaluate the contribution from a single quadrant. The complete result
would depend on the parity of «, 8,7, d. As before, we write p = 7/«
q = 0/B. Observe that a lower bound on p and ¢ is given by Lemma
3.1.
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A. If p < q, we write, from (4.25),

9(u, v) = g(o, v) (u) + [g(u, 0) — g(o, 0) ()] P(v) + uvh(u, v).

Since g(u, 0) — g(o, 0) p(u) is smooth and vanishes for 4 = o, the leading
term arises from ¢(o, v) @(v). From Lemma 4.1, we obtain

I (%) =v(\) SS | + u®vf Py g(u, v; x, N)dudv

v>0

=v(\) Sw [ 4+ w | aw?™ + o(w? ) ]|dw;
0
from (4.6) we have

ay(x, \) = r g (o, v; x, N)v>Pr® v .
0 a
The leading term of I,,(x) is given by Theorem 2.3.
B. If ¢ < p, we have, similarly,
L@ =700 | 1@+ w Pl + ofw')ldu,
with

bo(x, \) = SO g(u, 0; &, \) uy—P _du .

C. If p=gq, we write
g(u, v) = g(u, 0) p(v) + g(o, v) p(u) — g(o, 0) p(u) P(v) + uvh(w, v).
Applying Lemma 4.1 to each of the first three terms, we obtain
Io.(2) = 70\ S” | + w | [ag® + aw’ log | w | + o(w?)]dw,
0
with
I . dv
a(@, ) = | "glo, v) — H1L ) g(o, o)~ L

+ | o, 0) — HQ = ) g0, o L

and

g(o, 0; 2, \)

a(lJ(xy )\/)—_— - aB
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We remark that the preceding integrals are the finite parts of the
integrals

|, g0, 0) 22, and | g(u, 0) 2%
0 15%)) 0 Bu

5. Integrals with nonvanishing Hessian. We consider integrals
of the form

(5.1 Fx,\) = v(v) SU | f @, u) [* g(@, w)du,

where € X ¢ R*, ue U C R", and ¢ has support in the interior of
the bounded set U. We assume that the Hessian matrix [8°f/(0u,0u,)]
is nonsingular for all x€ X and we U. In this case, a rather simple
description of the singularity of F' can be given, using only the results
of §2. Our method consists in a change of variables of integration,
which enables us to write f(x, u) = f(z) + U2+ --- U2. An applica-
tion of Theorems 2.2 and 2.3 then shows that F can be expressed in
terms of f3*?. Similar results have been obtained by a number of
authors, for example J. Leray [9], L. Garding [6], G.F.D. Duff [3],
D. Ludwig [10].

Theorem 1.2 implies that the singularities of F' are associated with
points x,,%, where both f(x,, %,) = 0 and [(0f/6u)(x,, %,)] = 0. Thus we
may analyse the singularity of F' near 2, by covering the associated
point or points u, by a finite collection of sufficiently small neighbor-
hoods and choosing a partition of unity. We shall assume that this
has been done. The size of the neighborhoods will be determined from
the following discussion.

Since the Hessian matrix is nonsingular, we may determine u =
u(X) from the equations (8f/6u)(x, u) = 0 in a neighborhood of x,.
We write u = uy(x) + v, fi(z, v) = f(x, uy(x) + v). We can perform a
rotation in the v-space so that the matrix [8°f,/(0v,0v,)] is diagonal at

x=2a, v=0. Now we determine ¥|(x, v,, --+,v,) from the equation
0f,/0v, = 0. Hence

f‘l(xy ’U) = f‘l(my ?71; Vgy = * vn) =+ (’U - '171)2 6l(xr ’U),

where e,(x, v) does not vanish for x near x,, if v is small. Applying
this process to v, -+-, v, in succession, we obtain

Az, v) = fi(z, 0) + 2 (v; — 7)) es(, v),

for x near z,, and for v sufficiently small. This type of result is known
as Morse’s lemma (see M. Morse [11].) We set

Vi= (v; — %) | es(x, v) |7,
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and

F(@) = fix, 0) = flz, uyx)).

Introducing V as variable of integration, we have F as a sum of
integrals of the form

(5.2) I(x,») =v(\) Sif(w) £ Vieee £ Vi, V)AV.
We note that

g:(x, 0) = g(, uo(x)) 2" 477,

where

4 =

.

det <a§jg;;k>

This integral could be handled by an application of Theorems 2.2
and 2.3 n times; we prefer to apply the theorems only twice. After
rearrangement of indices, we may assume that

e(x,v) >0, - elx,v) >0,
ey, v) <0, <+ e,y (x,v) < 0. Here k+1=mn. We write
ri=Vi+t e Viri=Via+ - Vi,
Then
1o, %) = 709 [|] 17@) + 11— rip
X Sggl(x, 7,0, @)W dw,r v dr dr,.

Here w, and w, represent the corresponding angular variables. Inte-
grating first over these angular variables we obtain

1,0 = 70 || 7@ + 12 = 1P g, 1t 09 nara,

We note that ¢, is regular in 7} and 7}, and
4(2m)"?
r(3)r(3)
Now we may expand g, in integral powers of ! and r% for fixed

A the remainder will be smooth in 2 if enough terms are taken. It
therefore suffices to find the singularity of a single term of the form.

92(9}, O’ 0) =

47 g(x, wo()) .
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63 @) =700 ([0 | T + 5, 5o 05 dsds,
5920

The leading term of I(x,)\) will have precisely the form (5.3),
multiplied by

o
r(3)r)

Now applying Theorem 2.3, we see that

A7 g(x, w(x))

; sin7r<7w+é>—— sinﬂ:é
J(@,\) = 70\ I <_> I'ovt 1) I,
2 sin 77:()» -} L)
2
. sin ™\ I_ |+ R, ),

sinrc(k + —é—>

where
- S
l $1>0
r(x+g+1)

Ii — (f(x) + 31)i>‘+l/2 Slklz——l dsl ,

and R(x, ) is regular. Now applying Theorem 2.2 to I., we find that
_ I\ ok
J(@,\) =T <E> I <§) YOI (0 + 1)
l l

sinn(x+—>—sinn— ~
% 2 2 f+)\+(n/2)

sinrr(?» +%> F<k+%+1>

. k . k
sin 71'( N+ E) — 8sinTw E f_M-(”ﬁ)

+
. n n
x _> 1‘<x n 1)
smn( +2 +

+ Ry, )\).

Hence the leading term of I(x,\) is given by
(5.4)  @m)"* 47 g(, uo(x))

fN}\,+nl2
x| d, + + d_
n n
A - i
F( +2+1) I’(x+2+1>

J?_Hnlz

’

with
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sinn()» + é) — sinfr—é— |
(5.5) d.=v0N) TN+ 1) ,
sin 7:()» + %) i
sin7r<>» + —125—) — sinn%
(5.6) d_=v\)I'(M+ 1) .
sin 7 ()» + —Z“—> N

The coefficients d. have simple poles as functions of N\ according to
the following scheme :
If & and I are both even, there are poles if X\ is of the form

— 2q, q integer = 0.

If » and [ are both odd, there are poles if A = — 29 — 1, ¢ integer
0.

If &+ 1 is odd, there are poles if » = ¢ + 1/2, ¢ any integer.

Since I(x, \) is regular for all A, of course the sum of the residues
at these poles is zero.

v

BIBLIOGRAPHY

1. G. A, Bliss, Fundamental existence theorems, New York, 1913.
2. R. Courant, Methods of mathematical physics, II, New York, 1962.
3. G.F.D. Duff, On the Riemann matriz of a hyperbolic system, MRC Tech. Rep.
£246, U. of Wisconsin, 1961.

4, A. Erdélyi, Asymptotic Expansions, New York, 1956.

5. J. Focke, Asymptotische Entwicklungen mittels der methode der stationiren phase;
Berichte Sach. Akad. der Wiss. Leipzig, V. 101, Heft 3, 1954.

6. L. Garding, Transformation de Fourier des distributions homogeénes, Bull. Sci.
Math. France (89), 4, (1961), 381-428.

7. I.M. Gelfand and G. E. Shilov, Verallgemeinerte Funktionen, 1. Berlin, 1960,

8. D.S. Jones and M. Kline, Asymptotic expansion of multiple integrals and the
method of stationary phase, J. Math. Physies 37 (1958) 1-28.

9. J. Leray, Le calcul différentiel et intégral sur une Variété analytique complexe,
Bull. Soc. Math. France 87 (1959) 6-180.

10. D. Ludwig, The singularities of the Riemann function, Rep. No. NYO—9351, Inst.
of Math. Sci. New York U. 1961.

11. M. Morse, The Calculus of variations in the large, Providence, 1934.

12. R.J. Walker, Algebraic curves, Princeton, 1950.

COURANT INSTITUTE OF MATHEMATICAL SCIENCES,
NEW YORK UNIVERSITY








