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1. Let P(D) denote a linear partial differential operator with constant
coefficients. Let 2CR"™ be open and let A(2) denote the space of real analytic
functions on 2. In this paper we give a result which refines the following
one on the existence of global real analytic solutions abstracted from the work
of Kawai [7]:

THEOREM 1. Let P(D) be locally hyperbolic and let K, denote the local
propagation cone of P(D) corresponding to the direction &, which we assume can
be chosen depending in an upper semi-continuous way on §€8S"-}, Assume that
Q is bounded and that d2XS™ ! can be covered by two closed subsets X* such
that

(1) (x, §)e X* implies either Pn(§)+0 or ({x}+KINR=0
(with the double signs in the same order). Then we have P(D)A(2)=JA(D).
Our refined theorem is as follows:

THEOREM 2. Let P(D) be locally hyperbolic and QCR"™ a bounded open set.
Assume that

(2)  (x, €dQxS™ ! implies either Pn(€)#0 or {x}+KoNQ=0
for some choice of local propagation cone K, at & (depending on x).

Then we have P(D)A()=A(2).

Generically there are only two choices of local propagation cones at every
&, namely =K. In that case the condition (2) is simply written as follows:

(2)  (x, )€8QX S implies either of
Pn@®#0, ({x}+KoN2=0, ({x}—KdNR=Q.

Theorem 2 improves Theorem 1 in the following points: We do not need



164 A. KANEKO

the global upper semi-continuity of §—K;, and we do not assume the possibility
of classifying points (x, £§)€0f2xS™-! according to the property (2)’ to two
“closed ” subsets X* (with non-void intersection). In fact as for the latter we
have an explicit example by Zampieri (see the last paragraph of this paper)
showing that (2)’=(1) does not follow in general.

Concerning the problem of global existence of real analytic solutions there
already exists a necessary and sufficient condition by Hérmander when £
is convex (but not necessarily bounded). However, his condition is not so
intuitive, and Kawai’s method based on the micro-local analysis has still value
though it is restricted to a locally hyperbolic operator P(D) and to a bounded
2. Recently Zampieri gave a paraphrase of Hormander’s condition also
in terms of K. as above. More precisely, he gave it in terms of local propa-
gation cones of every local irreducible factor of the principal part P,(§), and
thus succeeded in giving a very sharp sufficient condition in general which in
particular was shown to be also necessary when the multiplicity of the zeros
of every local irreducible factor is at most two. Note however that his result
applies only to a convex £ because it relies on Hérmander’s work.

We have already given our main in Kaneko [6]. There we
have also treated the case of unbounded £, thus unifying the result of Andersson
[2] and of Kawai. Since the theory of Fourier hyperfunctions in a little
generalized sense is deeply employed there in order to treat systematically
hyperfunctions with unbounded analytic singular supports, we believe that it is
useful to give here a direct proof of the above main theorem for bounded £
without employing Fourier hyperfunctions.

For further references on this problem see e. g. the introduction of Hérmander
[5] or Cattabriga [3]. '

2. Let & denote the sheaf of hyperfunctions on R*. The following lemma
is the basis of all our calculations when considering a bounded £.

LEMMA 3. Let f, g be two hyperfunctions on R™ one of which has compact
(analytic) singular support. Then the convolution f+g is well defined as a section
of the quotient sheaf B/ A on R™. We can always choose its global hyperfunction

representative on R"™. Denoting any such representative by the same symbol fxg,
we have

(3) SS.fxgC{(x+y, 8 ; (x,8e&SS. £, (3, §<S.S. g}

Here S.S. denotes the singular spectrum (i.e. the equivalent notion of analytic
wave front set for distributions) of a hyperfunction.

This lemma immediately follows from the general theory on the manipulation
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of microfunctions given in Chapter I of S-K-K [9]. For the convenience of the
general reader we give here an elementary proof based only on the knowledge
of usual convolution for hyperfunctions.

PROOF. Assume that sing suppgC{|x|=r} and choose R>». Let fr be a
modification of f with support in |x|<R. Then the convolution fgg is
well-defined as a hyperfunction. In view of a corresponding formula for hyper-
functions, S.S.frxg for |x|<R—r is estimated by the right-hand side of (3).
Moreover, for R’>R, fr*g defines the same section of @/A4 as frxg on
| x| < R—r, because the difference (fz —fz)*g becomes real analytic there. Since
R is arbitrary, an element of (@B/A)(R™ is thus determined. In view of
Malgrange’s vanishing theorem H(R", A)=0, the canonical mapping B(R")—
(8/A)(R™) is surjective, hence we can always choose a global hyperfunction
representative for f*g which is determined modulo A(R"™. This justifies the
above abuse of notation to consider f*g also as denoting a hyperfunction
representative on R™. g.e.d.

Next we remember the definition of locally hyperbolic operators.

DEFINITION 4 (cf. Andersson [1]). P(D) is called locally hyperbolic if for
every &°eS™-! there exist a vector v=v(£°)=R"\{0}, a neighborhood 4 of £&° in
S*-1 and &,>0 such that

P,E4ity) # 0 if éed4 and 0<|t|<e&,.
Here P, denotes the principal part of P.

Let (Pn)e(n) denote the localization of P, at §& If P(D) is locally hyper-
bolic, then the localization at & becomes hyperbolic to the direction wv(§)
appearing in Definition 4, hence wv(£) can in fact move inside the normal cone
L((Pn)e(n), v(§)) of (Pn)e(n) containing v»(§) (which may contain a characteristic
direction of the original operator). Its dual cone is denoted by K. and is called
the local propagation cone of P(D) at & corresponding to v(§). For any choice
of Kz we can always imbed it locally to an upper semi-continuous correspond-
ence §é—K,. Here the meaning of upper semi-continuity is the following:

(4) For any &>0 there exists >0 such that [£§—&°| <4 implies
that K, is contained in the e-neighborhood of Kg.

(However we may obtain the opposite cone —K,; when we let § make a round
trip on 8*-%)

THEOREM 5. Let P(D) be locally hyperbolic. Then for any &°&8S"! and
for any upper semi-continuous choice of the local propagation cone §— K. on a
neighborhood 4 of &° we can construct a “good” micro-local fundamental solution
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E4(x) of P(D) on R"Xd. That is, we can find a hyperfunction E4(x) on R"
such that
i)  P(D)E4(x)—d(x) is micro-analytic on R*x 4.
ii) S.S. E4(x) C ({0} x D URrx o)\ \J  (KeX{E}).
EENPmINA

Here N(P,) denotes the set of zeros of P, and K. is the assigned choice of local
propagation cone.

This theorem is essentially proved in Kawai (where he constructs a
pair of global “ good” fundamental solutions assuming the global upper semi-
continuity of §&—K,). Another proof based on the inverse Fourier transformation
may be found in Kaneko [6].

The correspondence §—K; is in general not lower semicontinuous. That is,
K: may expand suddenly as & varies. This is the cause of the difficulty for
deriving (2)’=(1). Therefore we now introduce on the cotangential sphere
Sm-1 the following stratification:

Sn-1 — Eo!_lgﬂ_l uE“
where we put
&, = {£=8"-1 ; the localization of P, at & has order m,},
with some finite sequence of integers
O=me<m< - <m<m=degP.

Thus 5, is the set of non-characteristic directions, and (if m,=1) &, is the set
of simply-characteristic directions. We have obviously the usual property of
stratification ~

[I]l
ol

o] - — ~
:'k+1C5k) Lp = \‘:’k—Hr kzox ety S

with the convention 5,.,=@.

LEMMA 6. Any choice of upper semi-continuous correspondence of local prop-
agation cones E&—K; is in fact continuous on each connected component of every
stratum 5,. Here the word “continuity” implies both the upper semi-continuity
(4) and the lower semi-continuity in the following sense:

(5) For any point x°cKe and for any e>0 there exists 0>0 such that
|E—E&°| <0 implies that K, contains some point in the e-neighborhood of x°.

(Here the assertion of the lemma is that this condition (5) holds if & is restricted
to the connected component 59 of the stratum &, containing &°. Note that we
do not assume that K. varies homeomorphically with §= 5}
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PRrROOF. Let
Pr(§+tn) = t™(Pp)e(n)-+o(t™*)

be the Taylor expansion defining the localization of P, at é=Z}. For & suffi-
ciently near &°, we have (Pp)s(v)#0 with some fixed vector v. Employ a linear
coordinate transformation bringing v to (1, 0, ---, 0). Then we have

(Pm)e(n) = a@)pie+ -,

with a(§)+#0 for & close to &°. By the assumption (Pp)s(n) becomes a hyper-
bolic polynomial when £ 52 Let z(»’; &) be the maximal root of the equation
(Pm)e(m1, 9")=0 for 5;. We have by definition

Ke = I'((Pr)e(n), v)°,

where

I'((Pn)e(n), v) = the connected component of {nER"; (Pp)e(n)+0}
containing v

= {npeR";n,>t(y";8)}.

By the continuity of the roots of an algebraic equation, z(»’;§) varies continu-
ously with & Hence K; varies lower semi-continuously in the above sense (5)
as long as &=&% (In fact if for some &>0 there exists a sequence &5}
tending to &° such that Kan{lx—x°| =e}=0, then we could choose a sequence
of linear functions <-, '), |9‘|=1, separating them, i.e.

{x, 9> >0 for x K, {x, > <0 for |x—x°|=Ze¢,

hence especially n'el'((Pn)e, v) in view of the convexity of the latter cone.
Replacing by a subsequence if necessary, we can assume that 3'—7° |[9°|=L1.
Then we would have n°c I'((Pn)e, v) by the above continuity of 8 (Pp)et, v),
and on the other hand,

, p» =0  for |[x—x°|=Ze,
hence <{x, 9°)<0 for some x& K. This is a contradiction. q.e.d.

PROOF OF THEOREM 2. Let feJA(2). Choose a hyperfunction extension
with minimal support f€ 8[2]. Let f=3,74 be a decomposition to a finite
sum such that S.S.f€02x4, where 4 is a small neighborhood of some point
of S®! on which a set of “good” micro-local fundamental solutions as in
is available. Employing it we shall find a solution u4€ @(R") of
P(D)u®=f4 such that u?|oeA(2). Then setting u=3 u? we will have P(D)u
=f+h, where he A(R™). Since we can always choose a real analytic solution
v of P(D)v=~h on a compact ball containing 2 (see e.g. Komatsu 8], we will
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thus obtain a true real analytic solution (u-—v)|g.

Now we solve the equation P(D)u:f.):f" for a fixed 4CS"-!, where the
data f,= ®(R™) satisfies S.S.f,&02x 4. We shall solve it step by step on
R™x5,. In the sequel the convolution is understood always in the sense of

First put

u, = Exf,,
where E is any fundamental solution of P. Then we have
(6) S.S.u€ R™QxEND)UIxENI).

Namely, the singularity does not propagate into £ except for the one with the
directional components in Z,. (In this first step this is due to the so-called Sato
fundamental theorem on the micro-analyticity of solutions at non-characteristic
directions, and we may write 082X 4 instead of the first component on the
right-hand side of (6).) Choose a decomposition

Uo == Vot W, ,

such that S.S. v, resp. S.S. w, are contained in the first resp. second component
in the right hand side of the estimate (6). (The possibility of such a decom-
position comes from the flabbiness of the so called sheaf ¢ of micro-functions
(see S-K-K [9]). Recently de Roever [4] gave a direct elementary way of
giving such a decomposition employing a new concrete formula of singular
spectral decomposition.) Here abandon w, and put

f1= fo—P(D)v, = P(D)w,.
Then we have
S.8. f € (R™DX(END N ZXE N = 2% END).

Next we solve P(D)u,=f,. Let é—K}, j=1, -+, Ny be all the possible upper
semi-continuous correspondences of local propagation cones on 4, and let E4-/
be the corresponding “ good ” micro-local fundamental solutions given by Theo-
rem 5. Put

(7)) X{={(x, €02x4 ; Pn(&)+0 or ({x}+KINL=0}, j=1, -+, Ng.

In view of we see easily that this constitutes a relatively closed
covering of 082x(Z,N4). Thus {Xf},l-”,_‘l constitutes a closed covering of
02 % (5,N4), and we can choose a decomposition such that

Mg | . =T
=X, SS.feXi.

Then put
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N4 ) )
U, = 2 EA’]*f{ .
j=1

(In the case we assume (2)’, it suffices to prepare a pair of “ good ” micro-local
fundamental solutions E<:*, put

(7)Y Xi={x, §)€dlxd ; P& #0 or ({x} =K )NL=07},
choose a corresponding decomposition f,=f{4f7, and put
uy = EStxp i+ B4,
Then by the estimate of [Theorem 5, and (7), (3), we have
S.S.uy € (R™DX(E,NA) U 2x(E,N4).
Thus choose a corresponding decomposition by S.S.
Uy = v+w,,
and put
fo=fi—PDv, = PD)w, .
Then we have
S.S. f2 & (R™)X(E,d) M 2X(E.Nd) =02 % (8,N4).
From now on the proof works similarly and we finally obtain a solution

U=vo+v,+ - +v, of P(D)u=f, modulo A(R™), which is real analytic in .
g.e.d.

3. We give here an example of stratification to Zampieri’s operator :
P(D) = DiD}— D3Ds— D3— Di— D3D; .
We have
St = K, L5, 15,,
where &,={P(§)#0}, &,={P(§)=0, V;P(§)+0} and &,={(x1,0,0,0), (0, =1, 0, 0)}.

As is shown by Zampieri, the pointwise geometric condition (2)’ does not imply
(1) if we consider e. g.

Q= {|x,+x:] <1, 'x1—2x4| <1, [x2] <1, |x,] <1}.

(See Example 3.1 of Kaneko for detailed calculus.) Hence the stratification
is really necessary for this example. (In fact this example has stimulated our
present work.)

A typical case where the stratification is unnecessary is the operators whose
local propagation cones are all half lines, hence especially operators with simple
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characteristics. For such operators the global solvability under pointwise geo-
metric condition (2)’ is already obtained by Kawai [7]. For general locally
hyperbolic operators Kawai formulates his main theorems with some concrete
geometric assumptions which assure the decomposition (1). As is seen from
the above example, however, these assumptions are in any case not definitive.

We suppose that our condition (2) is even necessary for the existence of
real analytic solutions on a bounded domain. In fact, when we consider a
bounded domain £, there seems to be no practical difference between ours and
Zampieri’s refined one in terms of the local propagation cones of local irreducible
factors of P,. An approach from the micro-local analysis to the necessary
condition will be discussed in the forthcoming paper.

References

{11 K. G. Andersson, Propagation of analyticity of solutions of partial differential equa-
tions with constant coefficients, Arkiv for Mat., 8 (1971), 277-302.

2] ———, Global solvability of partial differential equations in the space of real
analytic functions, Coll. on Analysis, Rio de Janeiro, August, 1972, Analyse fonc-
tionelle, Hermann, Paris, 1974.

[ 3] L. Cattabriga, Sull’esistenza di soluzioni analitiche reali di equazioni a derivate

parziali a coefficienti costanti, Boll. Un. Mat. Ital. (4), 12 (1975), 221-234.

J. W. de Roever, Hyperfunctional singular support of ultradistributions, J. Fac.

Sci. Univ. Tokyo Sect. IA, 31 (1985), 585-631.

5] L. Hoérmander, On the existence of real analytic solutions of partial differential
equations with constant coefficients, Invent. Math., 21 (1973), 151-182.

6] A.Kaneko, On the global existence of real analytic solutions of linear partial dif-
ferential equations on unbounded domain, J. Fac. Sci. Univ. Tokyo Sect. 1A, 32
(1985), 319-372.

(7] T.Kawai, On the global existence of real analytic solutions of linear differential
equations (I), J. Math. Soc. Japan, 24 (1972), 481-517.

8] H. Komatsu, Resolution by hyperfunctions of sheaves of solutions of differential
equations with constant coefficients, Math. Ann., 176 (1968), 77-86.

T9] M. Sato, T. Kawai and M. Kashiwara (S-K-K), Hyperfunctions and pseudo-differ-
ential equations, Lecture Notes in Math., 287, Springer, 1973, pp. 263-529.

[10] G. Zampieri, Propagation of singularity and existence of real analytic solutions of
locally hyperbolic equations, J. Fac. Sci. Univ. Tokyo Sect. IA, 31 (1984), 373-390.

[11] —————, Personal correspondence, June 1983.

Akira KANEKO

Department of Mathematics
College of Arts and Sciences
University of Tokyo

Komaba, Meguro-ku, Tokyo 153
Japan



	THEOREM 1. ...
	THEOREM 2. ...
	THEOREM 5. ...
	References

