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The Hilbert polynomial for systems of linear
partial differential equations with analytic coefficients

A. G. Khovanskii, S. P. Chulkov

Abstract. We consider systems of linear partial differential equations with
analytic coefficients and discuss existence and uniqueness theorems for their
formal and analytic solutions. Using elementary methods, we define and
describe an analogue of the Hilbert polynomial for such systems.

§ 1. Introduction

In this paper we consider systems of linear partial differential equations with
analytic coefficients for one unknown function z in a domain U of the space C™.
We study the spaces of germs of formal and analytic solutions at a point u of U.
The following questions are discussed.

1) How to prescribe the initial data for formal and analytic solutions of such
systems? More precisely, which sets of derivatives of z at uw must be fixed in order
to guarantee that there is a unique formal (analytic) solution with these data?

2) How does the dimension of the space formed by the k-jets of germs of formal
and analytic solutions behave for various positive integers k£ and points u of U 7

The following results are obtained. It is shown that there is a “bad” hypersur-
face 3 such that the space of germs of formal and analytic solutions has the same
structure (in some sense) at every point of the complement U \ ¥. Namely, there
is a set of partial derivatives (independent of the point w in the complement) that
can be taken as the initial data for the formal solution at w (Theorem 1). The
convergence of the formal solution is equivalent to that of the part of its Taylor
series determined by the fixed derivatives (Theorem 3).

For every point u in U \ ¥ and every positive integer k¥ we denote by F, (k)
(resp. A,(k)) the space of k-jets at u of the germs of the formal (resp. analytic)
solutions at this point. For each k, the dimensions of A, (k) and F, (k) coincide
and are independent of the point u (Corollary 4). For sufficiently large k, the func-
tion H (k) = dim A, (k) = dim Fy, (k) is a polynomial in & (Corollary 3). Moreover,
the algebraic meaning of the function H is clarified. Using the system of differ-
ential equations, one constructs a family of affine algebraic varieties which depend
analytically on a parameter: the point u of U. When the parameter lies in the
complement U \ ¥ of the hypersurface X, the Hilbert functions of these varieties
coincide with H (see §6.4).
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These questions are classical, and the results discussed are not absolutely new.
The most important results in this field were obtained by Riquier [1] (an exposition
of Riquier’s theory in Russian is given in [2]) and Palamodov [3]. The question of
the correct initial data for formal and analytic solutions of non-linear systems
is considered in [1]. This remarkable work introduces a total ordering on the set
of partial derivatives of a function of many variables. In the case of linear sys-
tems with constant coefficients, Riquier’s method contains what was later given
the name of Grébner bases and caused a revolution in computational commuta-
tive algebra. However, since the problems considered in [1] are very general, the
solutions obtained there are not definitive.

The simpler case of linear systems was considered by Palamodov, who was able
to prove the existence and uniqueness of formal and analytic solutions in a general
situation not covered by Riquier’s approach. It is proved in [3] that the “bad” set
for linear systems is smaller than the “bad” hypersurface ¥ arising in Riquier’s
method. The work of Palamodov is technically much more involved and is based
on ad hoc methods developed by him.

In this paper we use Riquier’s approach. However, we apply it only to linear
systems, where it gives rather good results.

The second author of this paper has recently realized that the more general
theorems of Palamodov can also be proved by a modification of Riquier’s method,
thus avoiding the delicate techniques developed by Palamodov. This result will be
published in a separate paper.

§2. Properties of the semigroup Z%,

We consider the semigroup Z%, = {(a1,...,an) | @i € Z, a; > 0}. Given
an element « of the semigroup, we define its modulus |o| as the non-negative
integer 3 o.

This section contains the necessary information on the semigroup ZY.

2.1. The ordered semigroup Z;O. We fix an ordering < on the semigroup 7%,
such that the following conditions hold.

a) If o, § are any elements of the semigroup whose moduli satisfy |a| < |5, then
a =< p.

b) The ordering < is compatible with addition in Z%. In other words, if a, [,
~ belong to the semigroup and o < 3, then o + v < 5+ 7.

It turns out that the restriction of any such order < to any finite subset of the
semigroup Z%, is determined by one linear functional. More precisely, we have
the following lemma.

Lemma 1. Let A be a finite subset of the semigroup Z%. Then there is a linear
functional

HA: ZTQLO_)R20’ HA((J&)ZZTFZ‘O@,
=1

with positive real m; and a = (aq,...,0,) € 2% such that the following condition
holds. If o, € A are any elements with o < 3, then

HA(Q) < HA(ﬂ).
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Proof. We consider the chain of natural inclusions Z%, C Z™ C R™. Let B be the
following finite subset of the group Z™:

B={6e€Z" |3, cA:a<p,0=0—a}.

Let conv(B) be the convex hull of B in the space R™. Since < is compatible with
addition in Z%, the set conv(B) does not contain 0. Indeed, assume the opposite.
Write

N .
> pist =0, (1)
i=1

where ' € B c Z", 6 = ' —a', o' € Aand p; € R, p; > 0. We can
regard (1) as a system of homogeneous linear equations with integer coefficients,
where the unknowns are the coordinates of the vector p = (py,...,py) € RV. The
existence of a non-trivial solution implies that this system has a non-trivial vector
subspace of solutions. Since the coefficients of the equations in (1) are integers, the
rational vectors are dense in the space of solutions. Therefore one can find rational
(and hence also integral) positive numbers p; such that

N
> pis" =0.
i=1
Then we have
> BB =Y pia.
i=1 i=1

On the other hand, a; < 3;, whence Ef\il D < Ef\il p;3;. This is a contradiction.
Since the closed bounded convex set conv(B) does not contain 0, there is a
functional

L:R" R,  L(z)=)Y L,
i=1

such that L(z) is positive for all z € conv(B). To get the desired functional I14,
we put m; = S 4 [;, where S is a sufficiently large positive integer.

Remark 1. By generalizing this argument, one can easily prove the following
well-known fact (see, for example, [4] or [5]).

Proposition 1. Suppose that < is an ordering on the semigroup 7%, that is com-
patible with addition. Then there are linear functionals II',... IV with j < n
and ‘
m:z% — R

such that =< is lexicographic with respect to this set of functionals, that is, the
assertion a < (8 holds if and only if we have

(o) =1'(8), ..., I'(a)=1I'(8), I'*(a)<IF(P)
for some i belonging to the set {0,...,5 — 1}.

Given a positive integer k, we denote by Il the functional satisfying the
conditions of Lemma 1 for the set Ay = {a € Z%; | |a] < k}. Put pp =
min{a,ﬁeAk)wgB} |Hk(ﬂ) — Hk(oz)| and note that p > 0.



156 A. G. Khovanskii and S. P. Chulkov

2.2. Properties of Z%,-ideals. We define the octant O"(a) C Z%,, with vertex
a € Z%, to be the set of integer points b € ZZ, such that a <b.

A subset of the semigroup Z% is called an ideal in ZY, (or a Z’;O—z’deal) if, for
each of its points, it contains the octant with vertex at this point. Clearly, every
octant is an ideal in ZZ,.

We have the following two assertions (see, for example, [6]) about ideals in the
semigroup ZZ,.

Proposition 2 (Zgo is Noetherian). Fvery Z%y-ideal is a union of finitely many
octants. (In other words, every union of infinitely many octants is also a union of
finitely many.)

The semigroup Z%, contains 2" coordinate semigroups: for every subset I of

the set {1,...,n} we have a subsemigroup Zx(I) consisting of all integer points
a = (ay,...,a,) such that a; = 0 for ¢ € I and a; > 0 for ¢ ¢ I. Among the
semigroups Zxo(I), we have the zero semigroup (with I = {1,...,n}) and

the semigroup ZY%, (with [ = @).
A subset of Z%, is called a shifted coordinate subsemigroup if it has the form
a+ Zzo(I) for some element a € Z%,,.

Proposition 3. The complement of every ideal in ZY, consists of finitely many
disjoint shifted coordinate semigroups.

8§ 3. The Grébner map and bases of differential ideals

In this section we define the Grobner map for the ring of linear differential
operators and use it to study ideals in this ring.

Consider an arbitrary domain U in the space C™ with coordinates z1,...,Z,.
Let B be a subring of the ring O(U) of all holomorphic functions on U such that
B contains 1 and is closed under differentiation.

We denote by Dif g the ring of linear differential operators on U whose coefficients
lie in B. Take d € Difg. Then

d= > bada,
acsupp d

where b, (# 0) € B and supp d is a finite subset of Z%. Here 0, is the differentiation

ol°] . The finite set suppd is called the support of d.

operator m

Definition 1. The Grébner map is given by

Grb: Difp \{0} — Z3,, Grb(d) = max «,

aEsupp d
where the maximum is taken with respect to <.

The following remarkable property of the Grobner map is crucial for our con-
structions.

Lemma 2. For any non-zero elements D, d of the ring Dif g we have

Grb(D o d) = Grb(d o D) = Grb(D) 4 Grb(d). (2)
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The coefficients of the leading derivatives (with respect to the ordering introduced)
in the decompositions of Dod and do D are equal to the products of the coefficients
of the leading derivatives in d and D.

Proof. We denote the leading homogeneous parts of D and d by Z\a|:N(D) D04
and Zla\:N( d) do 0, respectively, where D,,d, € A. The leading homogeneous
parts of the operators D o d and d o D are equal to

> > DpdyOa. (3)

le|=N(D)+N(d) {[B|=N(D),|v|=N(d), B+y=a}

However, by condition a) on the ordering <, the image of any operator under the
Grobner map coincides with the image of its leading homogeneous part.

Corollary 1. The image of any ideal of the ring Dif g under the Grébner map is
an ideal of the semigroup Z%,.

Let Z be a left ideal of the ring Dif . By Corollary 1, its image Grb(Z) is an
ideal in the semigroup Z%,. Hence, by Proposition 2, it is a union of finitely many
octants. We write

N
Grb(Z) = [ O(m). (4)
=1

Take elements lq, ..., Iy of Z such that Grb(l;) = ;. For every i with 1 <7 < N
we denote by a., € B the coeflicient of 9., in the decomposition of the operator /;.

Let M be the multiplicative system generated by the functions 1,a.,,...,a, in
the ring B, that is, M is the minimal subset of B which is closed under multiplica-
tion and contains 1, a.,, ..., a,,. We consider the localization M™1B of the ring B
with respect to the multiplicative system M. The elements of the ring M~'B are
the equivalence classes of formal quotients %, where b is any element of B and m
is an element of the multiplicative system M. It is natural to regard M~1B as a
subring of the ring Oy s of holomorphic functions on the domain U \ M, where
M ={a,, ...a,, = 0}. The ring M~!B is obviously closed under differentiation.

Consider the ring Dif -1 5. We regard the elements of the ring Dif  as elements
of Dif (-1, having in mind their images in Dif ;-1 g under the natural embedding

m: Difg — Dif y(-15, (5)

> bala— Y bT“aa.

Proposition 4. The elements ly,...,Iy form a basis of the ideal Dify-15-Z in the
ring Dif (-1 5.

Here Dif \j-15 -7 is the minimal left ideal of the ring Dif »,-1 g containing the
image of 7 under the embedding (5).

Remark 2. Geometrically, Proposition 4 means that the elements [y,... [y form
a basis of the ideal 7 if we restrict the coefficients of the differential operators
to U\ M.
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Proof of Proposition 4. The Grobner map Grb is defined for the ring Dif y-1p as
well as for Dif g, and we have Grb(w(d)) = Grb(d) for every element d of Difp.
Therefore we have Grb(Dif \y-15-Z) = Grb(Z).

Consider any non-zero element w of the ideal Dif \-15-Z and write u =
JuOarb(u) + 7, where r denotes lower terms. The image Grb(u) belongs to the
octant O™ (v) for some k = 1,..., N. Therefore Grb(u) = 7y + o, where o € Z%,.
We put

Ju

Ay,

We have either u; = 0 or Grb(uy) < Grb(u) by Lemma 2. If the element u; of the
ideal Dif pq-15-Z is non-zero, the process can be repeated. However there is no
infinite chain u, uy,us, ... € Dif \y—15 - Z with Grb(u) > Grb(u;) = Grb(uz) > ---.
Indeed, condition a) on < guarantees that there are only finitely many elements
of ZY, smaller than a given one, and (Z%, <) is a totally ordered set. Hence there
is an [ such that u; = 0. Replacing the element u; by its expression in terms of u
and [;, we get the desired result.

aa Olk.

Uy =u—

Remark 3. The decomposition u = Zle p; ol; (constructed in the proof of Propo-
sition 4) of elements of the ideal is such that the inequality Grb(p; o l;) < Grb(u)
holds for each i.

In the proof of the last assertion, we constructed a system of generators of the
ideal. This system is induced by the Grébner map and is called a Grébner basis of
the ideal.

Consider the submodule MI C Dif y -1 5 which is generated over M~ B by the
generators {0, }, a € ZY, \ Grb(I).

Proposition 5. We have a direct sum decomposition
Dif pyj-15 = MI@Dif p-15-Z. (6)

Proof. We must prove that every element d of the ring Dif y,-15 can be uniquely
written as a sum

d =m(d) +i(d), (7)
where i(d) € Dif ;y-1p5-Z and m(d) € MI, that is, suppm(d) C Z%, \ Grb(Z). To
prove the uniqueness, we assume that there are two decompositions

d=11+mq =iy +msg,

where i1, i3 €Z and mq,ms € MIL. Then 0#£14; —is =mo —my, whence Grb(i; —is) =
Grb(mg — m1). However, (i1 — i) € Z and, therefore, Grb(i; — i2) € Grb(Z).
On the other hand, supp(mgs—m1) C Z%,\Grb(Z ), whence Grb(mz—m1) ¢ Grb(Z),
a contradiction.

Let us now prove the existence of such a decomposition. We use the following
algorithm. Take d € Dif y(-15. If suppd N Grb(Z) = &, then we put m(d) = d
and i(d) = 0. Otherwise we consider p(d) = maxXqecsuppdn Grb(z) - Write pu(d) =
Y+ for some 1 < k< N and a € Zgo. We consider the difference d — ad,, (al—’”),

g
where the coefficient a € B is chosen in such a way that either

supp (d - a8a< L )) NGrb(Z) = o,

(823
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and then we put m(d) = d — aaa(lfk) and i(d) = aaoz(lik)7 or

[ Aoy,

supp (d - a8a< L >> N Grb(T) # @,

(o7

and then we repeat the process. Note that the following inequality holds:

u(d — ad, <al: >> < p(d).

Since (Zgo,j) is a totally ordered set, we get the desired decomposition after
finitely many steps.

§ 4. Formal solutions of systems of linear partial differential equations

Let us introduce some notation. We fix a domain U in the space C™ of indepen-
dent variables and fix a subring A of the ring O(U) of holomorphic functions on U
such that A contains 1 and is closed under differentiation.

Consider a system of homogeneous linear differential equations in U:

Dlz = 0,

where D; € Dif 4, i =1,2,....

The system (8) may contain infinitely many equations. In this section we describe
the space of formal solutions of (8) in a neighbourhood of u, where w is any point
of some open dense subset of U.

4.1. Formal solutions of the system as functionals on the ring of differ-
ential operators. Let u be a point of U. We consider a subring B of the ring O,
of germs of functions holomorphic at w.

Definition 2. A map ¢: M — C of a B-module M is said to be u-linear if

w(ifj/lj) - imu)w@j) )

for any L; € M and f; € B.
Let L, (M) be the space of u-linear maps of the module M.

Lemma 3. For every point u in U there is a natural isomorphism of vector spaces:

L,(Dif4) = C[[z — u]]. (10)

Proof. Tt is easy to verify that the following map determines an isomorphism:
Cl[z — u]] — L. (Dif 4), (11)
f(d) = d(f)la=u, (12)

where d € Dif 4, f,d(f) € C[[z —u]] and d(f)|z=v denotes the constant term of the
series d(f).
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We denote by Z(S) the left ideal in the ring Dif 4 generated by the operators on
the left-hand sides of the equations in (8).

Proposition 6. Consider the u-linear map of Dif 4 determined by a formal series
f € Cllx — u]]. This map vanishes identically on the ideal Z(S) if and only if we
have d(f) = 0 for every operator d € Z(S), that is, if and only if f is a formal
solution of (8).

Proof. Take any operator d € Dif 4. Then the equation d(f) = 0 holds if and only
if O (d(f))|e=u = (O © d)(f)|lz=u = 0 for all @ € ZZ,. This proves the desired
assertion.

We denote by F,(.S) the space of formal solutions of the system (8) at the point .
Corollary 2. We have a natural isomorphism
Fu(S) = Lu(Dif 4 /Z(S5)). (13)

We use the following lemma to describe spaces of u-linear maps. Let M be a
multiplicative system in A, that is, a subset of A which contains 1 and is closed
under multiplication (see §3). As mentioned above, the ring of quotients M 1A is
closed under differentiation.

We consider an arbitrary left ideal Z in the ring Dif 4 and denote by M~1T the
minimal left ideal in the ring Dif \4-14 containing the image m.(Z) of Z under
the embedding

e leA —>DifM—1A. (14)
Lemma 4. Let u be a point of U. If every function of the multiplicative sys-
tem M takes a mon-zero wvalue at w, then the vector spaces L, (Difa /Z) and
Ly(Dif pq-1 4 JM™IT) of u-linear maps are naturally isomorphic.

Proof. The embedding 7 induces a map

7 Ly(Dif pq-14 /M) — L,(Dif 4 /T). (15)
The following formula shows that 7* is an isomorphism:
N N
_ d do(u)
*\—1 o qa — « [
(") <l>([;% o) > D, (16)

where d,; € A, x,, € M. For every element d of the ring Dif 4, we denote by [d]
the element of Dif y4-1,4 /M™Z whose representative is d.

4.2. Existence of formal solutions. We consider the Z% j-ideal Grb(Z(S)). By
Proposition 2 it can be written as a finite union of octants:

l
Grb(Z(S)) = _U O (7). (17)

Choose elements s1, ..., s of Z(S) such that Grb(s;) = ; for each i. Denote by T

the multiplicative system in the ring A generated by 1 and the leading coefficients

of the operators s; (that is, the coeflicients s,, of the derivatives 0,,). We also

denote by X the analytic hypersurface given by the equation s, ...s,, = 0.
Clearly, Proposition 4 can be restated in the following geometric form.
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Proposition 7. The elements s1, ..., s, generate the ideal Difp-1 4 - Z(S). In other
words, the system (8) is equivalent in the domain U\X to the finite system consisting
only of the equations s;z = 0 where © runs from 1 to [.

We define the support supp f of a formal (convergent) series

f= Z fa(x —u)®

ango
to be the following subset of the semigroup:

supp f = {a € Z%, | fo # 0} (18)

Theorem 1. Suppose that uw € U \ X. Then there is an isomorphism of vector
spaces
Fu(S) 2 { € Clle — ul] | supp f € 22, \ Grb(Z(5))}. (19)

Proof. Consider the free I'"! A-module MI(S) with basis {0}, @ € Z%,\ Grb(Z(S)).
Clearly,
Lu(M1) = {f € Cllz — u]] | supp f C 22 \ Grb(Z(S))}. (20)

By Proposition 5 there is an isomorphism of I'"* A-modules:
MI 2 Difp-1 4 /THZ(S). (21)

Since u € U \ X, all the functions of the multiplicative system I' C A are different
from zero at u. Hence, by Lemma 4,

Fo(S) 2 Lo (Dif 4 /Z(S)) & Ly (Difp1 4 /T~ 1Z(S)). (22)

Combining (20)—(22), we get a proof of the theorem.

For every non-negative integer ¢ we consider the space

Foui(S) = Fu(8)/(f ~ g€ f— g =o((z —u)))) (23)

of i-jets of formal solutions at uw € U. The function H(u,i) = dim F, ;(S) of the
integer argument ¢ is called the Hilbert function of the system (8) at the point w.

Corollary 3. The Hilbert function H(u,i) is the same for all w € U\ ¥ and is a
polynomial for all sufficiently large 1.

Proof. By (19) we have an equation
dim F,, ;(S) = [{a € Z%( \ Grb(Z(9)) | |o| < i}, (24)

which yields the first assertion. (Given a finite set A, we denote by |A| the number
of its elements.) By Proposition 3 we can represent ZY, \ Grb(Z(5)) as

l

2o\ Grb(Z(9)) = | {ar + Zzo(1n)}- (25)

k=1
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However, for each shifted coordinate semigroup ay, + Z>o(I)), the function
H(ak,lk) |{Oz€ak—|—Z>0 Ik | |a| Z}|

is a polynomial for i > |ag|. (It is easy to verify that H(q, 1,)(i) = ("7|ﬂtf:“’“) for
> |ax|.) Hence the Hilbert function

is a polynomial for ¢ > maxy |ag|.

§ 5. The convergence theorem

5.1. The convergence theorem and its corollaries. To prove existence and
uniqueness theorems for germs of analytic solutions we need the following assertion.
Suppose that the formal series

g anr®

aGZ’;O
satisfies the following finite system of differential relations:

Oy, 2 = Fi(z,0472), a < v,
......................... (26)
a’YkZ:Fk(xvaaz)a Oé<7k7

where Fi,..., F, are holomorphic functions of the variables zi,...,x, and the
derivatives 0,z whose exponents « satisfy the inequalities in the right column of
the system. We consider the subset I = Ule O(7i) of the semigroup Z%,.

Theorem 2. Suppose that the truncation Z(x) = Zaezgo\l a,x® of the series z

has non-zero radius of convergence. Then so does the formal solution z.

A proof of this theorem is given in §5.2 below.
Let A, (S) be the space of germs of analytic solutions of the system at the point w.
Combining Theorems 2 and 1, we get the following theorem.

Theorem 3. For every point u € U \ X there is an isomorphism of vector spaces

= {f € C{(z —u)} | supp f C Z%, \ Grb(Z)}. (27)

Proof. Consider the system of linear differential equations consisting of the equa-
tions s1z = 0,...,sz = 0, where the s; are the elements of Z(S) chosen above.
(They satisfy Grb(s;) = +; for each i.) By Proposition 7, this system is equivalent
to the original system (8) in the domain U \ ¥. We resolve each equation s;z = 0
with respect to the leading (in our order) derivative «;. (This is possible by the
choice of the hypersurface X.) We can now apply Theorem 2 to the resolved system.
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We fix a partition of the set Z%,\ Grb(Z) into shifted coordinate semigroups:

l
2%\ Grb(Z) = | J{ax + Zzo(Ii)}- (28)
k=1
The following theorem is a corollary of Theorem 3.

Theorem 4. For every point uw € U \ X there is a unique solution z(x) of the
system (8) such that z(x) is holomorphic in a neighbourhood of w and satisfies
the following [ initial conditions:

8akz(x)|{wi:ui7ielk} = wk(xiw' . 7$im,)’ 1<k< l’

where {i1,...,im} ={1,...,n}\ I and the 1; are arbitrary holomorphic functions
of their arguments in a neighbourhood of w. (If I = {1,...,n} for some k, then
Yy s simply a complex number.)

Proof. To deduce this theorem from the previous one, it suffices to note that every
convergent series consisting of monomials whose exponents belong to some coor-
dinate semigroup Zso(I), where I = {1,...,n} \ {i1,...,%m}, is a holomorphic
function of the variables z;,,...,x;

m*

Let A, ;(S) be the space of i-jets of germs of analytic solutions at the point u.

Corollary 4. For every point u € U \ X, the following dimensions coincide for

every i:

5.2. Proof of Theorem 2. The proof is based on the majorant method. We

consider the ring C[[y1,...,y]] of formal series in some variables yi,...,y;. Take

A, B e (C[[yl, Ce ,ylH.

Definition 3. The formal series A(y) = Zaezg
>0

Zaez; . boy® if the following conditions hold for every element a of the semi-

aqy® magjorizes the series B(y) =

group Zl)(f
ao € Ry and  |by| < aq.

The idea of the proof is to construct a convergent series that majorizes the given
formal solution. This majorizing series is constructed from a solution of some equa-
tion that majorizes every equation of the original system in some informal sense.
The majorizing equation turns out to be an ordinary differential equation, and the
existence of solutions follows from standard existence and uniqueness theorems.

In §5.2.1 we prove lemmas on majorization. In §§5.2.2-5.2.5 we prove the
theorem in the special case when the equations of the system are linear in
the derivatives of highest order and the main derivatives have the same order.
The conditions of this special case are stated in §5.2.2. In §5.2.3 we change the
coordinates in such a way that the majorizing equation can easily be obtained for
the transformed system. In §5.2.4 we present the majorizing equation and prove
that it has an analytic solution. In §5.2.5 we construct a convergent series from
the solution of the majorizing equation and use Lemma 5 to prove that this series
majorizes the original formal solution of the system. In §5.2.6 we reduce the general
case to this special case and thus prove the theorem.
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5.2.1. The majorization lemmas. In the first lemma we state the necessary version
of the fact that the majorization property is preserved under composition.

Consider holomorphic functions f; and fo on a neighbourhood of zero in the
space C"™ = {(z1,...,2n,&1,...,&m) | 2:,& € C}. Suppose that the series
expansion of fs majorizes that of fi.

We fix aset a; < -+ < aun < ag of m + 1 elements of the semigroup Z%.

Let w = Y wez® € Ryof[z]] and z = 3 z,2* € Cl[[z]] be some series. We
assume that the following conditions hold:

1) we have |z,| < wq for all o < ay,

2) we have w,, = 24, = 0 for every ¢ with 1 < i < m.

Let W € Ryg[[x]] be the well-defined series obtained by replacing the variables
&; in the decomposition of fy by the series 9,,w (1 <4 < m), and let Z € Cl[z]] be
obtained from the decomposition of f; by replacing the variables & by the series
Oa;z (1 <0 < m).

Lemma 5. We have |agZ|0’ < 9sWlo for every 5 < ap.

Proof. Write Z = ) Zox® and W = > W,ox®. The values of the derivatives
0sZ|o = B'Zs and 9sgW |y = B! Wp are sums (over the same set of indices) of
products of the forms

m
p f(loz,é) H(ai!)éi ZOr4ai T R, o (30)
i=1
and
g f(Qa,é) H(O‘i!)giwel-"—ai T 205, +a; (31)
i=1

respectively. In (30) and (31) we have o, 6 € Z%, 6 = (01,...,0m) € ZY,, and the
f(jm 5y j =1,2, are the coefficients of the series expansions of the f/. We note that
a+>60; =0 < apin (30) and (31). Hence, by conditions 1) and 2), every product
in (31) is greater than or equal to the modulus of the corresponding product (30).
This proves the lemma.

The following easy lemma is proved, for example, in [2].

Lemma 6. Suppose that the series A(x) = Zaezg aqx® converges absolutely at
0

the point x1 = --- = x, = p > 0. Let M be a zjositive number which is larger
than the absolute value of every term of the series A(p). Then the power series
expansions of the functions Fy(x) = (lle/p)y(lf:vn/p) and Fy = m

in a neighbourhood of zero magjorize the series A(x).

5.2.2. Statement of conditions of the special case. There is no loss of generality
in assuming that the coefficients z, of the series z are equal to 0 for a € Z% \ I
because the series naturally composed from them determines an analytic function
in a neighbourhood of the origin.

We consider the following special case. Suppose that the system (26) is linear in
the highest-order derivatives, and all the main derivatives (that is, those that appear
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on the left-hand sides of the equations) are of the same order. More precisely, the
system is given by

0y, 2 = Z fr Oz + f1

la|=N,a<m
.............................. (32)
Oyz= Y.  fFoaz+f*,
la|=N,a=<vg
where |y1] = --- = |y| = N > 0, and fi, f? are holomorphic functions of the
variables x1,...,x, and the derivatives Jgz with |3] < N.

5.2.3. A change of coordinates. Here we make a change of coordinates such that the
leading derivatives become “main”. Under this coordinate change, the coeflicients
of the other derivatives are multiplied by small numbers.
By assumption, f! and f? are holomorphic functions of their arguments in a
neighbourhood of zero. For all admissible values of ¢ and o we expand the functions
i fP and M into power series in the neighbourhood of zero. Suppose that all
these series converge absolutely at the point 1 = -+ = x, = J,2 = p, where the
parameter « is an arbitrary element of the semigroup Z%, with |a| < N. Using
Lemma 6, we choose a positive real constant C' such that the expansion of the
function

C
1—(x1+---+xn+zla‘<Naaz)/p

majorizes the corresponding expansions of fi, f¢.
We denote by II the functional IIy (see §2.1). Put g = ux and consider a
positive real number # < 1 such that

1 1
I — - _ -
or <e 5 ANC’

where A; (i € Zxo) is the number of elements a in Z%, such that |a| = .
We put y; =07 ™z;, 1<i<n. Then

olel (e 01912

Making the change of coordinates and dividing by the coefficient of the leading
derivative, we rewrite equations (32) in the form

m 3 (0700,
|a]=N

+ [y, 07", 2(y)) "0, (33)
where ¢ runs from 1 to k.

Here and in what follows we consider operators of partial differentiation in the
new system of coordinates. The formal series z(y) = z(x(y)) satisfies the differential
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equations (33) in the new system of coordinates (with “identically vanishing initial
conditions”). For all admissible «, ¢ we put

Fily,0y2) = fi(y, 61 a, 2) g0 M),
Fiy,042) = 1y, 07", 2) "0
Note that in (33) we have
oML(vi) < (i) —1l(@) < () <O < e
since |y| < |a| = |vi| = N. Hence the following lemma is proved.

Lemma 7. For some 0 < p1 < p, the power series expansion of

eC
L=+ +Yn+ 2 aen o)/

majorizes the corresponding expansions of the functions f;, fz that depend on the
variables y; and some partial derivatives with respect to these variables, for all
admissible values of i and a.

5.2.4. The construction of a majorizing equation. Consider the ordinary differential
equation
YN (@) = N_ic : (ANY M) +1). (34)
1- (t + Ej:l Ajy(j)(t))//)l

Resolving this equation with respect to the leading derivative, we get

2¢C
1=2(t+ 05 A YO @) /o1

YM(t) = (35)

In (35) we took into account the fact that eAyC = 1/2. By the existence and
uniqueness theorem for ordinary differential equations, the equation (35) ((34)) has
a unique solution Z(t) with initial conditions Z(®) = ... = ZWN=1 = (. Tt is clear
that the power series expansion of Z(t) in a neighbourhood of zero has strictly
positive coefficients. We put

eC
1= (t+ 0 YO @) /o1

5.2.5. The construction of a majorizing series.

G(y,t) =

Lemma 8. The power series expansion of the function Z( Dy yi) in a netghbour-
hood of zero majorizes the formal solution z(y). Hence the series z(y) converges in
a neighbourhood of zero.

Proof. Write Z( Do yi) = Zan’;O Zoy®. We use induction on a € ZY, to establish

the inequality
|2a| € Za- (36)
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Indeed, (36) holds for o € Z%, \ I and, therefore, for a = 0. Suppose that (36)
holds for all @ < g and let us prove it for ay. We write oy = 8 + ; for some 4,

1<i<k.
y
Using Lemma 5 and the equation

Then
8aF(Zyi) = F(‘al)(zyi), (37)

where F' is an arbitrary holomorphic function, we get

(], 32 Zoeer])))

|a)|=N,a<v;

(el () )

7

0! [Zao| = [Banzlo| = ’ <ag< Y. fidaz+ f>

la|=N, a<y:

y=0
Indeed, Lemma 7 and the induction hypothesis show that every term of the form
féaaz (38)

is majorized by

G(Z,Zw)Z(N)(Zyi) (39)

i i
and the number of terms of the form (38) does not exceed A . We get the necessary
estimate for the other terms and then apply Lemma 5. By (34) and (37) we have

(oo ) (r2 () 1))

= aa02<2yi>’ = ! Zay,
i 0

y=0

which proves the lemma.

5.2.6. Completion of the proof of the theorem. It remains to note that the case of
arbitrary differential equations reduces to the case studied above. Indeed, we can
replace the original equations by the finite set of all their consequences of the form

aﬁa’ﬁz = aﬁfi(x7 6042:)7

where |5] + || = N and N is sufficiently large (say, N = max; |y;| +1). Using this
transformation, we get a set of differential equations of the form (32). The formal
series z(x) satisfies the new system of equations. The set VA \ I is increased by
finitely many elements. This does not influence the convergence of the series Z(x)
that determines the truncation of z(x).
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§ 6. Examples and remarks

6.1. On the conditions imposed on the ordering <. It turns out that the
following condition (which is weaker than condition a)) also enables one to construct
formal solutions of the system.

a’) We have 0 < « for every element « of the semigroup.

All the lemmas on the ordered semigroup and the properties of the Grobner map
remain valid if we replace condition a) by a’). In particular, if condition a’) holds,
then the ordered semigroup (Z%, <) is a totally ordered set. The statement and
proof of Theorem 1 do not change in this case.

The following example of Kowalevsky (see [7] or [2]) shows that condition a’)

does not guarantee that an analogue of Theorem 3 holds. Consider the equation

0z 0%z

oy 922’

It is easy to construct an ordering < such that conditions a’), b) hold and 86—;2 < a%'

One easily verifies that the formal series constructed from the initial data

Z|y:yo = ¢(£B),

where ¢(x) is an arbitrary holomorphic function, may have zero radius of conver-
gence.

6.2. The case of several unknown functions. It is important to note that our
theorems on the existence and uniqueness of formal and analytic solutions can easily
be extended to the case of linear systems with several unknown functions z1, ..., 2.

The set of derivatives of z1,...,2, is parametrized by points of the product
Z =7%,x{1,...,p}. Let <z, be an ordering on the semigroup ZY satisfying
conditions a), b) of §2.1. Consider the following total ordering < on Z. Given any
elements («,1), (8,7) of Z, we compare the elements «, § of the semigroup Zs,
with respect to the order =22, If they coincide, then we compare the numbers i
and j (as integers). In this case, one can carry out analogues of all the constructions
in this paper and prove direct analogues of Theorems 1—4.

6.3. On spaces of solutions at points of the “bad” hypersurface 3. The
techniques described above enable one to study the spaces of formal and (germs of)
analytic solutions of the system at points of the complement of an analytic hyper-
surface ¥ (see §4.2). The following example shows that the structure of spaces of
formal and analytic solutions at some points of ¥ may differ from their structure
at points of the complement.

Consider an equation of the form

n
0z

Z Qi —— = 0,

=1
where the a; are integers. Then the “bad” hypersurface ¥ is one of the hyperplanes
xz; = 0, depending on the choice of the ordering <. It is easy to choose the a; in
such a way that Theorems 1-4 do not hold for the point 0 of ¥. In particular, the
function H(0,4) may fail to be a polynomial on a set of sufficiently large positive
integers.
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6.4. The algebraic meaning of the Hilbert function. Consider the space C™
with coordinates &1, ...,&,. We recall that the principal symbol of the system is a
family M (u) of algebraic varieties (more precisely, ideals in the ring C[¢y, ..., &,] of
polynomials), where the parameter u belongs to the domain U. The family M (u)
is defined as follows. For the operator

Di= > dada (40)

acsupp D;

on the left-hand side of the ith equation of (8), we consider the family of homoge-
neous polynomials
Dl(uvg) = Z da(u)fo‘, (41)
agcsupp D;
lee|=r(Ds)
where £% is the monomial £ ... ¥ and r(D;) is the order of the operator D;.
Then M (u) is the family of ideals in C[¢y,...,&,] generated by all the polynomi-
als 151
Using the construction of Grébner bases, one can easily prove the following
assertion on the Hilbert function of the system (8).

Proposition 8. For every point u € U \ ¥ and every non-negative integer i we
have

where Hpyyy is the Hilbert function of the algebraic variety M (u).
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