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1. Introduction.

In this note, we shall give realizations of divergent formal power series solutions of
semilinear Goursat problems when small divisor difficulities occur without assuming any
diophantine condition. As far as the author knows, small divisor phenomenon in
Goursat problems was first noted by Leray for the following equation (cf. [3])

(1.1) £0100u — 0?u — O3u = f(x), x=(x1,%)eR?
with the boundary condition

(1.2) u(x) =0 if x, =0orx; =0,

where f(x) is analytic at the origin and J; = 0/0x;, j =1,2. For the sake of brevity we
denote the condition (1.2) by u = O(x;x;) and the problem (1.1)-(1.2) by (G). If we set
010,u = v then, by (1.2), the problem (G) is equivalent to the equation (¢ — L)v = f(x),
where L = 61‘162 + 6152—1 with 61"1v(x1,x2) = j"(f‘ v(t,x;)dt and so on.

Leray showed that the eigenvalues of L have infinite dimensional eigenspaces and
they form a dense subset of the closed interval [—2,2]. Moreover, there exists a dense
subset of ¢ € [—2,2] which are not eigenvalues of L such that the equation (¢ — L)v =
f(x) has divergent formal power series solutions with arbitrarily given growth order for
an appropriate choice of f. He also proved the convergence of formal power series
solutions under a certain diophantine condition. (cf. [3], [11] and Corollary 2.3 which
follows.) One can easily prove that Leray’s diophantine condition is weaker than the
so-called Brjuno condition. (cf. [4] and [10]). The problems caused by such resonances
and diophantine phenomena are typical small divisor problems which have been
extensively studied by many authors. (cf. [1] and [10]).

The main point in this note is that we assume neither Brjuno condition nor Leray’s
diophantine condition. In spite of this we shall show that there exists a smooth solution
which is asymptotically equal to a given divergent formal power series solution if the
equations are nonresonant. (cf. (2.5) and a) of Remark 2.1.) This, in particular,
implies the solvability of (G) in a class of smooth functions in a nonresonant case. We
stress that because the linearized operator L has a dense eigenvalues in [-2,2] a
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generalized implicit function theorem no longer works in order to solve nonlinear
problems with linear part L if ¢e[-2,2] satisfies no diophantine condition. (cf.
Nirenberg, [8]). On the other hand, our problem corresponds to an exceptional case
from the viewpoint of the &-wellposedness, i.e., unique solvability in a class of smooth
functions. Indeed, in [9] it was proved that the problem (G) is &-wellposed in some
neighborhood of the origin if and only if ¢ € R\[-2,2], i.e., the equation is hyperbolic.
Therefore our problem is illposed and we cannot expect the existence of a smooth
solution in a neighborhood of the origin even for the linear problem (G). Finally, we
remark another critical situation of our problem. In [6], it was proved that the unique
solvability of a Goursat problem is equivalent to invertibility of a certain Toeplitz
operator on a Hardy space H2(T?) on the torus T> = R?*/2nZ>. In case of the
problem (G), we can easily see that the corresponding Toeplitz operator is invertible if
and only if e ¢ [-2,2]. If ¢ e [-2,2], the Toeplitz operator is not a Fredholm operator
due to the fact that the Toeplitz symbol is not Riemann-Hilbert factorizable. (cf. [6]).

We shall show that divergent formal solutions are asymptotic expansions of some
smooth solutions to (G) in the sector x; > 0, x, > 0 without any diophantine conditions
on ¢&. The result can be extended to semilinear equations. As an application of our
theorem, we shall show a certain alternatives for the illposed problem (G). (cf.
Theorem 2.4.)

2. Notations and results.

For d > 2 we write the variable in R by x = (x1, X2, ...,%4) = (x1, X2, x") = (x', x"),
and the differentiations by D* = (—id;)" ---(—idq)™ where 0, =40/dx;(j=1,...,d),
o= (a1,...,%3) € Z2. We consider the following semilinear equation in R¢
(2.1) L(x,D)u—b(x,u) =0, L(x,Dju= Y  as(x)D"u

laj <2

with the boundary condition
(2.2) u=0 on x1=0 and x; =0,
where a,(x) is real-valued and C*® in some neighborhood of the origin, and where

b(x,u) is smooth with respect to x and u in some neighborhood of the origin. Without
loss of generality, we may assume that

(2.3) (0b/0u)(x,0) = 0.
We assume that (2.1) is elliptic at the origin, that is, there exists K > 0 such that

(2.4) D a,(0)" = K|¢)* forall ée RY.
Jee|=2

Let a,(x) ~ >, a7 (x")x" and b(x,u) ~ 3, ;by;(x")x"u/ be partial Taylor expan-
sions of a,(x) and b(x,u) at x=0 and u =0, respectively. And, let v(x)=
x1%2 ), Uy (x")x"" be a formal power series, where v,(x") are smooth and real-valued in
some neighborhood of the origin independent of 7. We say that v(x) is a formal power
series solution of (2.1)-(2.2), if v(x) formally satisfies (2.1) with a,(x) and b(x,u)
replaced by their partial Taylor expansions in the above.
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We set 2 = {x = (x1,x2,x") e R%x; > 0,x; >0, |x| <}, where we take & > 0 so
small that L is strongly elliptic in 2, that is, the condition (2.4) with a,(0) replaced by
a,(x) is satisfied for each point x € Q. We modify Q in such a way that the boundary
of Q is smooth except for the edge x; = x = 0 of some neighborhood of the origin.
For the sake of simplicity, we denote the modified 2 by the same letter 2. Following
the terminology of [2], such a domain Q is said to be a domain with 2-dimensional
edges. (cf. (2.16) of [2]). Then we have

THEOREM 2.1 (Linear case). Suppose (2.4) and that b(x,u) is independent of u, i.e.,
b(x,u) = f(x) for some smooth function f(x). Moreover, assume that

(2.5) every formal power series solution w of the equation L(0;0d;,02,0)w =0 with the
boundary condition (1.2) is unique.

Suppose that (2.1)-(2.2) has a formal power series solution v(x) = x1x2 D, vy(x")x".
Then, there exist .a neighborhood V of the origin and a C* function u(x) in V which
satisfies (2.2) and (2.1) in VN Q2 such that

(2.6) u(x) — x1x2 »_ v,(x")x" = O(|x'|"), n=1,2,...

lnl<n

when |x| — 0.
THEOREM 2.2 (Semilinear case). Suppose that the conditions (2.4), (2.5) and
(2.7) ap(0) >0

are satisfied. Moreover, assume that (2.1)—(2.2) has a formal power series solution
v(x) = x1x2 ), vy(x")x".  Then, there exist a neighborhood V of the origin and a smooth
function u(x) which satisfies (2.1) and (2.2) in VN Q such that (2.6) is satisfied.

RemARkS 2.1. a) The condition (2.5) corresponds to a nonresonant condition of
the Goursat problem (2.1)-(2.2).

b) Theorem 2.2 holds, if we replace (2.2) with nonzero boundary conditions on two
regular normally crossing hypersurfaces.

We shall apply Theorem 2.1 to (G) when ¢ € [-2,2]. Following Leray [3] (see also
[4] and [11]), our problem is reduced to a division problem by the quantity p defined by

= lim inf [sinnnt]'/", e=2cosmt, 0<t<l.
4 In it )

Namely, if p > 0, (G) has a unique analytic (local) solution for any analytic . If p=0
then two cases occur, i) ¢ is an irrational number, ii) ¢ is a rational number. In the case
i), (G) has a unique formal solution for any analytic f, which is not necessarily
convergent. In the case ii), (G) has a formal solution if and only if f satisfies an infinite
number of compatibility conditions. Moreover, formal solutions are not unique, and
they do not necessarily converge because of infinite dimensional kernel. (cf. [3] and
[11]). We note that the latter case corresponds to a resonant one. Hence we are
interested in the case i). For small § >0, we set Q= {x = (x1,x2);x1 =0,x2 >0,
|x| < &}, where as in Theorem 2.1 we may assume that the boundary of €, is smooth
except for the origin x =0. Then we have
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COROLLARY 2.3. Suppose that p =0 and t is irrational. Then every formal power
series solution of (G) is an asymptotic expansion of some smooth solution of (G) in .

The following alternative shows rather simple structure of (G) in Q despite the non
wellposedness of (G) (cf. [3], [9])-

THEOREM 2.4. Suppose that ¢e€[-2,2]. Then, for every given function f being
smooth in some neighborhood of the origin the following alternative holds; either (G) does
not have a smooth solution in any neighborhood of the origin of Q¢ or the solution is not
unique.

3. Proof of theorems.

3.1. PRELIMINARY LEMMAS. In order to prove Theorem 2.1 we recall two lemmas
of [2]. Let 2 be the domain given in Theorem 2.1. For s >0, H*(Q) and C{(Q)
denote the Sobolev space in Q and the set of smooth functions with compact supports
in Q, respectively. We note that the space H°(Q) (= L?(22)) denotes the set of square
integrable functions on . The space Hj(£2) denotes the closure of the set CP (L) in
H*(Q).

Let L be given by (2.1). Then according to [2] we say that L has a regularity
property if u e H}(R) and Lu e H{"'(Q) imply u e H™'(Q) for every s. We say that
the operator L : H} (Q) N H**(Q) — H*"1(Q) is a Fredholm operator, if the kernel of L
is finite dimensional, the range Rang L of L is closed and the codimension of Rang L is
finite.

Let A be the edge of Q, 4 ={xeQ2;x; =x,=0}. We set x=(z,y) where z=
(x1,x2), y=(x3,...,x4). For each X =(0,X,)e 4, X, =(x3,...,xq) we denote by
Ty, the cone {z e R?(z,X,) € 2}.

We denote by L,(D,,D,) the operator L frozen at X, namely, the one obtained by
putting x = X in L. We define the operator Lx (0, D;) by setting D, = 0 in iX(Dy, D,).
The operator Ly(D,) denotes the principal part of Ly(0,D,). We take the polar
coordinate (r,0) in the z-plane with center at X. We define the class of functions
SA(F X) by

9
(3.1) SHIy) = {u; u=r Z ugs(0)(logr)?, uge Hi((0, 7:/2))}.
q=0

Following [2] we say that Ly is injective modulo polynomials on S*(I'y), if u € S*(I'y)
and Lyu = 0 modulo polynomials imply that ¥ = 0 modulo polynomials. Then we have

LemMmA 3.1 ([2, Theorem 1.6]). Let s> 0, s # 1/2, and assume that L is strongly
elliptic. Then the operator, L: H}(Q) N H*(Q) —» H*"Y(Q) is a Fredholm operator if
and only if the following condition is satisfied.

(3.2) For any X € A and any YA, Red€|0,s|, Ly is injective modulo polynomials on
S*(Iy).

LemMa 3.2 ([2, Theorem 1.6]). Let s>0, s#1/2. Then L has a regularity
property if and only if (3.2) is satisfied. Moreover, if we assume (3.2) and the injectivity
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of L we have the estimate

3¢ > 0,Vu e HT1(Q) N Hy(RQ), |lulls+1,0 < c||Lulls-1,0 for every s > 1.

The constant c in the above estimate is independent of d with 0 < é < ¢y for some dy > 0,
where 0 is a parameter in the definition of Q.

The latter half of Lemma 3.2 follows from Peetre’s lemma. (cf. Lemma 5.0 of [2]
(5.2) of [2]). We can easily see that the constant ¢ is independent of 4,0 < J < dy for
some dp > 0, in view of the proofs of the theorems. (cf. Chapter 3 of [2]).

3.2. PRrOOF OF THEOREM 2.1. We divide the proof into three steps.

Step 1. We take u; € C3° such that, the partial Taylor expansions of u; with respect
to x; and x; are equal to the formal solution v, and that f — Lu; = O(|x'|")
(n=1,2,...) as |[x'| - 0, x' = (x1,x2). By multiplying g = f — Lu; by a suitable cutoff
function we may suppose that g is a smooth function on R?.

We shall choose an h e C°(R2) such that the support of & does not contain the
origin, and that the Dirichlet problem

(3.3) Lu=g+h inQ, ueH)RQ)

has a smooth solution in Q. We shall check the condition (3.2) for s> 0. By
definition Ly (D,) is a homogeneous constant-coefficients second order operator with two
independent variables, Ly(D,) = aaf + 2b010, + cé’% for some real constants a, b and c.
By a scale change of variables we may assume that a = ¢ = —1. Moreover, by another
scale change of variables and a rotation of the coordinates we may assume that b = 0,
that is Ly(D,) = —87 — 3. We introduce the polar coordinate (r,d) centered at X.
Then we have

(3.4) r’Ly(D;) = —(rd,)* — 8}

where @ moves on some interval Qy = {6;6p < 0 < 6y + n/2} for some 6y depending
on a, b and c.

By comparing the powers of logr in the equation, r’Ly(D,)u=0
(u=r*y, g<oUg(0)(logr)?,u, e H}(Qx)) we have the recurrence relations

(3.5) (g4 1)(g+ 2)ugs2(8) + 24(g + Duge1(6) + A%ug(6) + d5uy(6) = 0,4 =0,1,..., 0.
By setting ¢ = Q in (3.5) we have
(3.6) Opug(0) + 2*ug(0) =0, ug e HL(Qx).

The eigenvalues and the eigenfunctions of (3.6) are given by A = 2k and sin2(0 — 6y)k
(k=1,2,...), respectively. We set g=Q — 1 in (3.5). Then we have

(3.7) O3ug-1(0) + Aug_1(8) = —24Qug(6), wug_1 € Hi(Qx).

If A is not an eigenvalue of (3.6), then it follows from (3.6) and (3.7) that ug =
ug-1 = 0. Similarly, we have u, =0 (¢ =0,1,...,0). Hence Ly is injective. On the
other hand, if A =2k and ug =sin2(6 — 6p)k then (3.7) does not have a solution.
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Therefore, we have Q = 0. It follows that u = r*sin2(0 — 6y)k. Hence u is a poly-
nomial of x; and x;. This proves (3.2).

Step 2. By Lemma 3.1 and Step 1 the operator L: H}(Q)NH?(Q) — L*(Q) is a
Fredholm operator. Let ¢;,...,py be an orthnormal basis of the orthogonal com-
plement of the image of L in L*(Q2). We want to choose he CP(2) such that
{g+he>=0for j=1,...,N, where { , ) denotes the usual inner product in L(Q).

Since ¢,,...,py are linearly independent, there exist points #1,...,¢y € 2 such that
o1(t1) - oi(tn)
(3.8) : : # 0.
on(t1) -+ on(in)
Indeed, if otherwise then the vector ‘(¢;(¢),...,py(?)) lies in a plane for all ¢£. This
contradicts the linearly independentness of ; (j =1,...,N). We note that we can take
the points #;,...,¢y from the interior of Q.

On the other hand, ¢; is smooth in the interior of 2, because L*¢; = 0 in the interior
of Q, where L* is a formal adjoint of L. Hence we can choose VY, € CP(R)
(k =1,..., N) with supports contained in a small neighborhood of # such that {g;, ;> —
9;(tx) are sufficiently small for j,k=1,...,N. Hence we have det({p;,¥;>)jr #O0.
We set h =} ;_; cxy. Then the equations {g+h,9;,> =0 (j=1,...,N) give rise to
the equations <{g,¢;> = — > <@, ¥x> (j=1,...,N), which uniquely determine c.
We note that g+ h =g in some neighborhood of the origin by the definition of #.
The equation (3.3) has a solution u € H}(2) N H?(Q). It follows from Lemma 3.2 and
Step 2 that u e H*(Q). Hence, by Sobolev embedding theorem u is smooth up to the
boundary of Q.

Step 3. We shall show that all derivatives of u with respect to x’ vanish at the
origin. Letwu =} u,(x")x" be a Taylor expansion of u at the origin. We substitute u
into (3.3) and (2.2), and we compare the coefficients of x”. Because all derivatives of
g + h with respect to x; and x; vanish on x; = x; =0, we have

(3.9) AUy + () =0, k=12,...,
where Ai(x") is a Toeplitz matrix given by
Ai(x") = (cizj)ijy
c—1 = ag,00)(x"), co = ap 1,0)(x"), €1 = a(2,0)(x"), cn = 0 (otherwise),

with a,(x) being given by (2.1). The vector Ui(x’) is defined by an appropriate
ordering of u,(x") for |y| = k+2. Here the dots in (3.9) denote the terms determined
by u,(x"), |n| <k+1. By the assumption (2.5) we see that det A4x(0) # 0 for all k.
Hence, by indection on k every Ui(x") vanishes in some neighborhood of the origin.
In view of the definition of u;, u + u; gives the desired solution. [ |

PROOF OF THEOREM 2.4. By substituting the formal power series expansions of u
into (1.1) we can easily prove: If ¢ is a rational number, then the problem (G) has a
smooth solution only if the Taylor coefficients of f at the origin satisfy infinite number
of compatibility conditions. Moreover, in view of the recurrence relations for the
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partial Taylor expansions of the solution similar to (3.9) we see that there is a nontrivial
kernel of (G). This shows that the theorem is true for rational z.

In case ¢ is irrational, there exists a formal solution to (G). Hence (G) has a
smooth solution in some @y by Theorem 2.1. In view of the proof of Theorem 2.1 a
smooth solution is not unique by the arbitrariness of # in (3.3). We note that these
solutions have the same Taylor coefficients at the origin. |

In order to prove Theorem 2.2 we first prepare a lemma.

Lemma 3.3 ([7, Theorem 7.1]). Let Q2 be a domain as in Theorem 2.2 and let |
and s be integers such that | > 1 and s > d/2. Assume that u,,...,u; € H(Q). Then, if
vi,...,vi€ N? and Zjl.=1|vj| < s it holds that

0" 1) 0"uy - - - 8"'uy € L(Q)

and we have the estimate

16" 010" uy - - - 8"'wy|| 12 < CH s,
]_
where the constant C > 0 depends only on d, vi,...,v; and does not depend on u,, ..., u.

PROOF. Because s is an integer such that s>d/2 it follows that k:=
s—[d/2] — 1 =0, where [d/2] denotes the largest integer which does not exceed d/2.
We set y,=v;—k (1<j<l). If %<0, it follows that v; <k and 0"w; e H** =
H/2+1 Hence, the Sobolev embedding theorem implies that ¢”u; is continuous, and
its supremum norm is bounded by ||u;||,. Therefore, 0”u; can be omitted from the
beginning. By the same reason, we may assume that v; > 1.

Because 3\, |v;| <, it follows that

/i
Yol <s—k<s—k=1[d/2]+]1,
j=1

and % = d"o%u;, 0*u;e H*% = HI9/2+1 Therefore, by replacing u; with o*u; if
necessary we may assume that s=[d/2]+ 1. Moreover, the lemma is clear in case
I/ =1. Under these conditions, our lemma is reduced to Theorem 7.1 of [7]. For the
sake of completeness, we will give the proof.

By Sobolev’s embedding theorem and the boundedness of the domain, we see that
0"u; e L?» (1 <j<1I), where p; is any number satisfying

vi| 1 1 1 1 e g

— ——-<—<—- and — #0 ifdiseven,
d d Dj 2 Dj

lv;| 1 1 1

if d is odd.
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since />2. Similarly, if d is odd we have Y ! (|v|/d—1/(2d)) <1/2—1/(2d).
Therefore, one can choose p; > 1 satisfying the above inequality and Z]l.zl 1/p;i =1/2.
By Hoélder’s inequality, we have

2/p;
J|6V‘u1 Myt dx < H(va"ujlz‘”/z dx)
J
= H 1% ujl| 70 < CH ||“j”:{721/2]+1,
J J

for some C > 0 independent of j. This ends the proof of the lemma. |

3.3. PrOOF OF THEOREM 2.2. We devide the proof into 5 steps.

Step 1. We take the domain 2 in Theorem 2.2 so small that ap(x) > 0 in 2. Let
k be an integer and let v(x) = x1x2 ), vy(x")x" be a formal solution of (2.1)-(2.2).
We set vg(x) = x1x2 3 <4 Uy (x")x™.  We take a C* function uo whose partial Taylor
expansion with respect to x’ = (x,x) at x’ =0 is equal to v(x). Then we have

(3.10) Lug — b(x,up) = (Lvg — b(x,v)) + L(ug — vk) + (b(x, v&) — b(x,up)).

By the definition of the formal solution, the first term in the right-hand side of (3.10)
is O(|x'|*"?). The second term is O(|x'|*!) because ug — v; is O(|x'|¥*!) and L is a
second order operator. In view of the assumption (2.3) the third term is O(|x’'|F*!).
Since k is arbitrary we see that Lug — b(x,up) is flat at x’' = 0.

Step 2. We set u=up+w. Then (2.1) is equivalent to

(3.11) Lw = b(x,uq) — Lug + b(x,ug + w) — b(x,up) = F(w).

We shall solve (3.11) with the boundary condition w = O(x)x;) by iteration. We set
W_1 = 0 and we want to determine w, (n =0,1,2...) by the relations w, = O(x;x2) and

(3.12) Lwy=F(0),Lwypy = F(Wy) = F(Wp1), Wa=wo+---+wp,n=1,2,...

Step 3. Let s>d/2>1 be an integer and let ¢+ >0 be a small number chosen
later. We want to show that w, (n =0,1,2,...) are well-defined as smooth functions in
some neighborhood of the origin of 2, and they satisfy for some C > 0 independent of
n and t that ||w,||; < C£*"2 for n=0,1,2,....

By (2.7) and the argument of Step 2 of Theorem 2.1 we can uniquely determine wy
as a smooth function up to the boundary of Q. It follows from Lemma 3.2 that

Iwolls < cllF(0)|ls—2 < ¢l F(0)]s-

Because F(0) is flat at the origin, for any ¢ < 1/4 we can take 2 such that ||F(0)||, < t.
Hence we have ||wyl|s < ct.

Step 4. Suppose now that wy, (0 < k < n) are defined as smooth functions in some
neighborhood of the origin of 2 so that ||wy|; < C£!*%/2 for k=0,1,2,...,n.

By Lemma 3.2 and (2.7) we have the estimate, for n=1,2,...,

(3.13) | wnytlls S c|[F(Wn) — F(Wpo1)l;_y = cllb(x,u0 + Wy) — b(x,u0 + Wp_1)|ls-2

= C 5

1
W J b, (x,v)do
0 5—2
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where v =ug + W,_1 + 0w,. Hence it is sufficient to estimate ||w,b, (x,v)|s—2, where
0<b6<1.

Because uy = O(x1x;) we take © so small that |jup|l; <t. By Sobolev embedding
theorem and s > d/2, we have that

Hence b;(x,v) is well-defined for sufficiently small . Moreover, it follows from (2.3)
that |b,(x,v)| < Mt for some M > 0 independent of .
Because s is an integer, it follows that

Iwabl,(x, D)2 = Y [1DE(wabl,(x,0))I72.
o] <5—2
On the other hand we have

DX(wabl(x,0)) = 3 D*w,D{(B}(x,0)) (2) ,

k+j=a
DI, 0) = 3 (] )02zt
y+o=j NV
where the differentiation D? applies to F(x) := (D?b.)(-,v(x)). By the repeated use of

the Leibniz rule, we have

DYDY = Y Cppas(DI'v) - (DI'v)" x DI(DIB,)(-,v),
d=vin'+-+vir’
I>1,v;eN,n eN*

where |v| =vi +---+ v, v=(v1,---,w), and the constants C,..,.,5 can be bounded by
a constant depending only on s and the dimension d. Therefore we have

DIE5,0) = 3 (1) X Cpeaa DD ) DT )" -+ (D o)™

y+o=j

It follows that

Dbl o) = 3 () D unD6)(x0)

k+j=0o
= ¥ (3)otnn X (1) Z G000 0 (0
k+j=a y+o=j 4

In the above expression, the term which corresponds to k = a is Dfw,b,(x,v). This
term can be estimated in the following way;

1DEwab, (%, 0) L2 < [|Walls—2|B(X, )0 < Mt||Walls—2 < MCE*72,
In order to estimate the general case k # o we shall estimate the term

[(DEwa) (DI 0) - - (DX 0)"|| 12,
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because the term |DLV ! (D?b,)(-,v)| is bounded by some constant. By Lemma 3.3 and
the inductive assumption we have

)
< 2T (cr).

H (Dfwn) ﬁ(p;'"v)“"
i=1

Summing up the above estimates we obtain that
“Wnb:l(-, U)”s—Z < C1t1+(n+l)/2tl/2,

for some C; > 0 independent of n. We take ¢ sufficiently small that C;#'/2 < 1. Then
we have that

[Watills < cllwably(, 0)||s—2 < C3t+(+1/2)

for some C; > 0 independent of n. This proves the desired estimates for wy,,;. We
note that, by Lemma 3.2, these arguments also show that w,’s (n=20,1,2,...) are
defined as a smooth functions up to the boundary of Q.

Step 5. By the estimates for w, we can easily see that the series > , w, converges
to some w in H°. The limit w e H} N H® is a solution of (3.11) such that w = O(x;x2).
The regularity of w is a standard argument if we note Lemma 3.2. Indeed, the above
arguments shows that |F(w)||s < oo if ||w||s < co because s > d/2. By Lemma 3.2, we
see that ||w||s4+2 < 0o, which implies that w is smooth.

We shall show that w is flat on x; = x; = 0. We follow the arguments of Step 3 of
the proof of Theorem 2.1. By the conditions (2.3) and w = O(x;x3), up = O(x1x;), the
contributions from the nonlinear terms of the equation (3.11) appear only in the dotted
part in (3.9), which proves the assertion for w. This proves Theorem 2.2. [ |
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