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ADIABATIC ASYMPTOTICS OF THE REFLECTION COEFFICIENT

V. S. BUSLAEV, M. V. BUSLAEVA, AND A. GRIGIS

§1. INTRODUCTION

1.1. Adiabatic asymptotics. We shall consider a special case of the standard singular
Sturm—Liouville problem

(1.1) —" +v(x)p = Ey, x>0, ¥(0)=0,

assuming that the potential v is a real-valued smooth function decaying sufficiently fast
as x — oo (e.g., a Schwartz class function). Also, we assume that E > 0. The standard
solution ¥(z, k) of the Cauchy problem (0) = 0,%’(0) = 1, can be expressed explicitly
in terms of the Jost solution f(x, k) distinguished by its asymptotic behavior as x — oo,
fla, ke ™ — 1,k = E:

(12) V(e k) = g (VTF — MJ), M(K) = f(0,).

The properties of the functions f and M are well known (see, e.g., [1]). The function
R= —%, defined for k € R, |R| = 1, is called the reflection coefficient.

If v(z) = p(ex), where € > 0 is a small parameter, then all these objects become
functions of €, and we may ask about the asymptotic behavior as ¢ — 0 of, say, the
solution f, via which M, R, and 1 can be expressed. Such asymptotics is said to be
quasiclassical. The possibility itself of constructing this asymptotics, as well as its form,
depend crucially on the location of the curve k% + p(¢) = E,k € C,£ € R, on the phase
plane (k,&), i.e., on the graph of the potential p. The example of

A

(with various choices of the parameters) typifies the situation.

As a substantial generalization of the quasiclassical case, we choose the equation with
a potential of the form v(z) = p(x,ex), where the function p(x,§) of two variables is
assumed to be periodic in  with period a. In order to stay within the framework of the
boundary value problem introduced at the very beginning, it is natural to assume that
the function p(z, &) decays rapidly (in the power scale) as £ — oo. Again, the question
arises about the asymptotic behavior of solutions, e.g., of the solution f, as € — 0.

In this case, first of all, we consider the equation

(1.4) =" +plz, )Y = EY,

viewing £ > 0 as an external parameter. We recall that for an equation with purely
periodic potential there is a well-defined band function £(k,&), which depends on the
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quasimomentum k (and, in our case, on &) and links F and k for the so-called Bloch
solutions x(z, k, £):

(1.5) X(z,k,€) = e* (. k,€),  E(k,€) = E.

Here ¢ is an a-periodic function of z.

Again, the possibility itself of finding the asymptotics of solutions of the equation with
potential v(x) = p(x, ex), as well as the explicit form of asymptotic formulas, depend on
the location of the curve £(k,£) = E on the phase plane.

No general and explicit method (except, to some extent, for the case of finite-gap
potentials) exists for describing this curve. Only for large £, when the potential v becomes
small, can a simple perturbation theory be developed. Such a theory is well known (see,
e.g., [2]) for the equations of the form

(1.6) —1)" + dpo(2)¢ = EY,

but it extends easily to the case of the general dependence of the potential on the pa-
rameter (on £ in our case). Here we are not going to dwell on elementary details of that
theory (it does not give any information about the general form of the curve £(k,§) = E
anyway). Instead, we formulate some assumptions concerning the location of this curve,
which, in particular, are in natural agreement with the perturbation theory mentioned
above.

These assumptions represent a wide class of situations and are quite natural under
our conditions on the potential p(z, £). However, justification of these assumptions would
have required a separate and substantial publication.

1.2. Assumptions. To describe the postulated structure of the curve £(k,&) = E, we
note that the function £(k, ) can be assumed invariant under the transformations

2
(1.7) k—k+a'n, neZ, a'=-—, k— —k
a

For experts, we mention that the periodicity property of £(k,&) depends on how this
function is treated. We can view £ as an (in general, infinite) collection of independent
branches that correspond, for quasiperiodic boundary conditions with quasimomentum k,
to the system &, (k, ) of eigenvalues of equation (4] on the interval [a, b]. The separated
real branches corresponding to different eigenvalues close up via complex branches, on
which the quasimomentum can be assumed to run over a complex curve, so that £(k, &)
remains real. On the other hand, £(k,&) may be defined as an analytic function on a
suitable two-sheeted Riemann surface, and then its periodicity emerges only after analytic
continuation along some specific cycles on that surface.

Because of the invariance mentioned above, it suffices to describe only one branch that
covers the £-axis. The other branches are obtained from that branch via transformations
7).

So, our assumptions are as follows (see the figure).

1) For £ £ & < & < -+ < &y < o0, the curve E(k,£) = E consists of continuous
isolated branches possessing one-to-one projections to the &-axis, k = x(&).

2) Outside of the intervals [£1,&2], ..., [{an—1,&2n] the branches are real and the cor-
responding functions are monotone; over these intervals the branches are complex, and
the real parts of the variable k remain constant, while the imaginary parts of x have a
unique nondegenerate extremum point inside each interval.

3) Over infinitesimally small neighborhoods of the points & (by analogy with the
quasiclassical case, these points are called the turning points), the joining of the branches
is modeled on the curves (k — kg — a*n)? = (£ — &), ko, where ko can take only the
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special values 0 or a*/2. In a full neighborhood, up to the adjacent turning points, we
can put k = kg + a*n £ r, and then the model takes the form 72 = ¢(£ — &).

4) On the interval ({25, 00) we have two branches along which k tends to the values
++/E rapidly (in the power scale). It is assumed that, under an appropriate choice of
kan, which can only take the values mentioned in 3), the quantity V'E lies strictly inside
the interval (kon, ko + 1/2a*).

Though these assumptions exhaust the system of conditions under which we can con-
struct the asymptotics of the solutions of the equation

(1.8) —" +p(z, ex)y = EY,
it is clear that other versions are possible. Now we describe the version to be dealt with;
three other versions can be treated at the expense of minor modifications. So, we assume

the following: 1) on the branch with the asymptotics k — VE as £ — oo at the turning
point, k takes the value kan; 2) & > 0, so that a real branch adjoins the point £ = 0.

1.3. The layout of the paper. To a large extent, we lean upon a series of earlier
papers where we studied the asymptotic behavior of solutions of the equation

(1.9) " +p(w,ex)yp =0
and applied those asymptotics to the spectral problem on the axis for the equation
(1.10) —" + (p(x) — ex)p = Evp.

We mention the papers [3| [6], which are close to the present one. References to other
publications can also be found in [3, [6]. The first ideas appeared in [3, [7] and were
developed technically in [6].

In the next section we list some results obtained in the papers mentioned above.
However, the presentation adopted here may be regarded as new, and, we hope, is more
transparent. On the intervals that are bounded by two turning points or contain one
turning point strictly inside, we introduce solutions of equation (I8 that admit a rel-
atively simple asymptotic description as e — 0. Next, we consider matrices that link
pairs of similar linearly independent solutions on different but adjacent intervals, and we
deduce the asymptotics of these matrices from that of the solutions.

In the final §3 we link the solutions with specific asymptotic behavior as ¢ — 0 and
those with specific behavior as € — oo, i.e., the solutions f and f. Uniting these results
with the results of §2, we come to a possibility to find the asymptotics as € — 0 of the



440 V. S. BUSLAEV, M. V. BUSLAEVA, AND A. GRIGIS

solutions f and f everywhere for & > 0. After that, we can describe the asymptotic
behavior of other spectral characteristics, in particular, of the reflection coefficient.

§2. PRELIMINARIES

In this section we collect several dissimilar results to be applied in the sequel for the
deduction of an asymptotic formula for the solution f. Mainly, these results are taken
from earlier publications, but we present them in a form allowing independent reading.

2.1. Formal solutions. Consider an interval (a,b) on the &-axis. If this interval lies at
a positive distance from the turning points, then on it (over it) we can define an infinite
collection of separated smooth branches k = k(§) of the isoenergy curve £(k,§) = E,
with E fixed. These branches fall into two classes; within one class the branches are
transformed to one another by the period shift £k — k& + a*n, n € Z. Two branches of
different classes, e.g., k = k(§) and k = —k(€), cannot be transformed to each other by
such a shift.

Each branch as above gives rise to a formal solution of (L8] that possesses an asymp-
totic character as € — 0, i.e., to an exponential formal asymptotic solution of the form

(2.1) f=et/TRENT L (,6), fo#0,

n>0

where integration is along the branch chosen, and the functions f, are a-periodic in x.
This solution is determined up to an arbitrary factor belonging to the field F the nonzero
elements of which are formal series

(2.2) e<? Z €"cn, co#0,

n>0

where 6 and c¢,, are complex constants. Two formal solutions corresponding to branches
of one and the same class are linearly dependent. On the contrary, if solutions correspond
to branches of different classes, then they are linearly independent over the field F.

If a branch is real, the exponential factors have constant moduli. If a branch is
complex, these factors are monotone increasing or decreasing depending on the sign of
Im k.

On the interval (a,b), equation (L8] has an exact (true) solution for which the given
formal solution serves as the asymptotic expansion as € — 0 if =2/ 316 — &| — oo,
where &y is any one of the turning points that bound the interval. Of course, this true
solution is nonunique. For real branches, uniform norms like the C"-norm can be used
in the expansion mentioned above, while in the case of a complex branch the norm must
include a natural additional weight that depends exponentially on €. The form of this
weight is dictated by the modulus of the exponential factor of the formal solution in
question.

It is not hard to obtain an explicit expression for the leading term of the formal
solution (see [3] or [5]). However, the case to be treated here is somewhat more general
than that in [3, b]: there it was assumed that p(z,&) = v(x) 4+ ¢(§). We do not repeat
the elementary calculations leading to a convenient answer; instead, here we present the
result itself in the form that remains valid in the general case. We have

(2.3) Jo=A©)¢(z, k,§),

where ¢ is the periodic part of the Bloch solution y = e*%¢, and A solves the equation
N

(2.4) A=A,

D
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where
e 10
and
e 10 0 o (10
(2.6) /0 ‘”[(iagfrk) (%jt(95 <i8x+k)]<p1dm

In these formulas, 1 = ¢(z, k,§), w2 = ¢(x, —k, ), and 8% is the total derivative under

the constraint £(k,&) = E.
The denominator D can also be written as follows:

(2.7) D =iawr{xi,x2} = 5k/ X1X2 dz,
0

where y; = €% and yo = e~y are Bloch solutions, wr{x1, x2} = x1x5 — XiXx2 is
the standard Wronskian of the two solutions, and & is the partial derivative for fixed &.
Since the Wronskian can vanish only at turning points, the equation for A is consistent.
However, we cannot say the same about the separate factors in the representation (2.7)
for D. In particular, inside the interval covered by a complex branch, there is a point
where the first factor turns into infinity; then the second factor is zero, so that the
solutions will be orthogonal on the period.

The expression for A can be written in the form
(2.8) A=coD 2],
where ¢g is an arbitrary constant and

Iy [Zee (B +8) 01— (~22 + ) pafen| do
- 5 de.

Again, the derivatives of 1, ps with respect to £, as well as the differential d§, must be
total. The form w can be reshaped to
a
Jo Pe(@192e — p201¢) da
w= -
2 [y peprpa da

Though the denominator in (2.10) can vanish at some points, w itself remains consistent.
Note that in the case of a real branch the functions ¢; and 5 are complex conjugate to
each other; therefore, w will be purely imaginary.

Sometimes, we shall assume that, at least near the turning points,

(2.11) / X1X2dT = a.
0

(2.9)

(2.10) de.

Then the factor D='/2, D = &, will lose smoothness at one of the points of the interval
covered by the complex branch under consideration, but simultaneously the form w
will acquire a pole at that point. Taken together, these singularities cancel. Since the
elementary representation for A that we discuss will only be used off the turning points,
often it will be convenient to write |£x|~'/? instead of D~1/2 = 5,:1/2. Under these
agreements,

(2.12) A(E) = col&x| /2l .

However, this formula requires caution when applied near a point where & = 0,
because & changes the sign if such a point is crossed.

We shall dwell on this when we describe fy; an explicit calculation of the next order
in the asymptotics is already a bulky deal.
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2.2. Turning points. In accordance with the terminology introduced in [6], the turning
points we deal with are parabolic turning points. Also in [6], it was shown that in finite
neighborhoods of a parabolic turning point &, the asymptotic behavior of the solutions
of ([L¥) can be described by formal asymptotic solutions of the form

(2.13) W = et Rot e mECt, (3K, €) 2 + to(x, K, €) 20].
This solution corresponds to the pair of branches
(2.14) k=ko+a'ntr, r(&)=0,

intersecting at &y. Here t; and ty are series as in (1), and z = (zy, zz)t is an arbitrary
solution of the equation

dz 0 1
2.15 i€ = M(€)z, M(t) = ,
2.15) e =M= w0 =c©(_Je o)
where ¢ denotes a unique solution of 72(¢) = —¢’ 2( smooth at the point . Qualitatively,
2

near & the function r< is similar to a linear function with nonzero derivative; ¢ behaves
in the same way, but differs from 72 by the sign. The series ¢; and ¢, are independent
of the choice of z. The formal solution is determined uniquely up to a factor belonging
to the field F the nonzero elements of which are formal series ¢ = Y - €"cn,co # 0,
with complex constants ¢,. Like in the case of the exponential type solutions (2.1), the
leading terms of the above series can easily be computed (see [6]). Not presenting the
corresponding formulas, here we dwell on the transformations of the asymptotic solutions
(213) under crossing a neighborhood of a turning point £. The results were described
and used in several publications (see, e.g., [3, [6]), but largely we refer to the paper [6],
where these transformations were represented in the form most suitable for us.
Observe that the change of variables

el/6 0
(2.16) O =P w=px BO=(7 S
reshapes (215) to the form
(2.17) w” =nwy,  we =iwy,

i.e., to the classical Airy equation.

We recall some properties of the solutions of the Airy equation w” = nw. Its so-
lutions admit integral representations. In particular, there exist solutions w; and ws
distinguished uniquely by their asymptotic behavior as n — —oo:

(2.18) wy ~ |,7‘—1/4ei2/3\n|3/27 Wy ~ |77|_1/4e_i2/3|’7|3/2,

Also, there is a solution v determined uniquely by its asymptotics as n — +o0:

1 ol (3/2
2.19 v~ || e 2/
(2.19) b
We have
1 - o
(2.20) V= —— (e’zwl — e"zwg) .

V2i

As n — 400, the solution

(2.21) P (e"Fwi + e "iwy)

V2

admits the asymptotics

(2.22) u ~ V2|V /423
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In the vector form, the relationship among the solutions mentioned above looks like this:

v) wy _ 1 e iT il
G )

These solutions are associated with the branches of the curve
(2.24) k? +2 =0,

which arises naturally when we study the asymptotic properties of solutions of the Airy
equation for large z. If 7 is real, then w; and ws are complex conjugate to each other,
and v and v are real.

2.3. Transformation of solutions. With any formal solution, we can associate a true
solution of the initial equation in such a way that the formal solution coincides with the
asymptotic expansion of the true one. Essentially, this is done in the same way as in the
case of exponential solutions, but some additional details must be taken into account.

Using in (213)) any of the four solutions (2.18)—(2.21) of the Airy equation, we obtain
four different formal solutions.

Now we discuss the question as to how the formal solutions described by Airy functions
are transformed to exponential formal solutions as we recede from a turning point. Far
from a turning point, as e~ 2/3|¢€ — &y| — oo, these exponential solutions can be used for
the asymptotic description of the true solutions mentioned above.

Two possibilities may occur for the mutual location of the real and the complex
branches of the isoenergy curve near £y (see the figure). Also, in the figure we marked the
correspondence between the branches of the curve and the solutions that are defined near
&o and turn into exponential solutions associated with relevant branches after asymptotic
degeneration when we recede from &.

It is easily seen that

2.25) w8 o etlhota™n)(E=€0) |y =1/4ci2/31** (40 (0 ke g) 4.
: i e £ o
= aet Jeo MU (18 |7V 2e 0 ook €) + ),

where t1g is the leading term of the coefficient ¢1, a is some complex constant, and the
variables k and £ are assumed to lie on the corresponding branch of the isoenergy curve
(this assumption also refers to the integrals).

It is convenient to introduce a specific normalization of the formal and the true so-
lutions under consideration. We describe this normalization. Note that the normalized
solutions will depend not only on &y, but also on the choice of a level kg + na*, i.e., in
fact on & and n. If we vary n, i.e., shift the branches (in k) by the period, then the
normalized solutions will acquire an additional numerical factor. We assume that the
constant « in (2.25) is equal to 1; then the periodicity of the Bloch solutions relative to

gfgm) _ efga*gowfgm—l §£07n) (§o,m)

k allows us to put w;’ ). On the solutions w and wy we

can impose the condition v’vggo’”) = e*§€02(ko+a*”)w§€°’_”). Moreover, there is a good

reason to subject the Bloch solutions to the normalization condition foa X1Xx2 dr = a and

to fix the following Wronskian: wr{w!%™ w{o="} =

the solution w§§°) is still determined only up to a unimodular factor belonging to Fy,
but the leading element of this factor is fixed: it is equal to 1.
We collect the properties of the solutions described above in the following proposition.

—i . Under these assumptions,

Proposition 2.1. Near each parabolic turning point &, separated away from the other
turning points, we can construct four true solutions wg&’), wé&),v(go), and u(€) of equa-
tion (LH). Asymptotically, these solutions are described by the corresponding formal
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solutions ngo), wgf‘”, v(&) ul€)  and the norms employed correspond to the increase
or decrease of the exponential factors that arise in the asymptotics of formal solutions
when we recede from &. The true solutions can be constructed in such a way that, together
with the formal solutions, they satisfy the relation

U(£O) wg_&))
(2.26) (u(fo)>5 Wl |

where S is the matriv 223). In the process of receding from &y, the formal solutions

ngo), ... are rebuilt asymptotically into exponential formal solutions in accordance with

a formula of type ([2:25).

2.4. Extension of solutions through an interval covered by a real branch. Let
a and b (> a) be the turning points that bound an interval A = (a,b) covered by real
branches (see the figure). Also, in the figure we indicated the branches that correspond to
the solutions constructed in the preceding subsection. The indices linking the solutions
with turning points are not written, but this relationship is clear from the figure. It is
also clear that two solutions (true as well as formal) that correspond to one and the same
turning point but to different systems of branches shifted by the period a* relative to k,
can be assumed to differ by a simple exponential factor.

Obviously, the true solutions in neighborhoods of two turning points are linked to each
other via some matrix Qa(E,¢):

wﬁb) wﬁ”) q11 412

2,27 —Qa . Qa- ( ) .
( ) wéb) Q wga) @ q21  Qg22
To be more precise, we should write wf‘é”) in place of w{ 5 and wgljén ) in place of w} 5. The
index n’ will be chosen so that the points a,n and b, n’ be linked by the branch associated
with the common solution w;. These agreements are tacitly assumed throughout this
subsection.

Our goal now is to describe the asymptotic behavior of the entries of the above matrix.
Recall that the asymptotics of true solutions is given by formal solutions like wj(-l), j=
1,2, l=a,b:

(2.28) wj(-l) ~ Wj(-l)(l + O(e%)).

The entries of @) can be expressed in terms of the Wronskians of true solutions:
(2.29) Wr{wgb), wéa)} = q11 Wr{wga), wéa)}, Wr{wgb), wga)} = q12 WI‘{’LU;a), wga)},
(2.30) Wr{wéb), wéa)} = @91 Wr{wga), wéa)}, Wr{wéb), wga)} = qoo WI‘{’LU;a), wga)}.

In place of the true solutions involved in the above Wronskians, we plug in the cor-
responding formal solutions; as a result, we obtain asymptotic representations for the

entries of the matrix (). The explicit formulas for wil) imply that, asymptotically, all

J
entries of () are bounded. The solutions w§a) and the solutions w§b), j = 1,2, are lin-
early dependent because they correspond to the same branches of the isoenergy curve.

Therefore, for the nondiagonal entries of @ we have
(231) qi2 = 0(600)7 qo1 = O(éoo)
As to the diagonal entries, their leading orders can be computed explicitly by direct

comparison of the leading orders in the asymptotic formulas for the solutions w;l). Indeed,
the above estimates for the nondiagonal entries show that

(2.32) wﬁb) = quwga) + O(e%), wgb) = qggwéa) + O(e%).
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Note that k12 = ko +a*n£r,,7r.(a) =0 or ki 2 = ko +a*n’ £, 7r,(b) = 0. For defi-
niteness, we choose the second possibility; in what follows we shall use the representation
k12 = ko +a*nxr,r(b) =0,r > 0. The symbols “1” and “2” will mark the branches
that correspond to the signs — and +, respectively.

We recall the leading orders of the asymptotic formulas:

(2.33) wi® ~ et li R [ V26l g ky ) + -]
and
(2.34) wl® ~ et R T2l e o Ry €) 4]

The indices “1” of k and w in these expressions mean that the points k and & lie on the
branch “1”. The factors ¢ involved in both solutions are also associated with one and
the same branch. Therefore,

(2.35) i = e~ R (= Jler )

On the other hand, ws is associated with another branch, namely with that linking the
points a,n and b,n’ — 1. Therefore, the formula for gss must be modified somewhat:

(2.36) qog = et 0L ke dé(e—f;’wz +o).

Remark 2.2. Since the forms w depend on k in a periodic way, the integrals of these
forms do not change if we shift branches periodically. For real branches, up to oscillating
exponential factors independent of k, the functions ¢(x, k1, &) and p(z, ko, ) are complex
conjugate to each other, and the explicit formulas for w show that w; and wsy are purely
imaginary and mutually complex conjugate. It can be checked that the diagonal entries
of the matrix @ are of modulus 1 up to terms of the form O(e>). This follows from the
fact that the moduli of the Wronskians of two solutions wy, wy coincide at the boundary
points of an interval covered by a real branch. The details can be found in [5], [6].

In the next proposition we summarize the results obtained in this subsection.

Proposition 2.3. On an interval covered by a real branch of the isoenergy curve, the true

solutions w§-l) corresponding to the turning points that bound the interval in question are

linked by formula (2217). Asymptotically as e — 0, the entries of the matriz Q occurring

in (2.27) are described by (2.31), 235), and ([2:36).

2.5. Extensions of solutions through an interval covered by a complex branch.
Let a and b (> a) be the turning points that bound an interval A = (a,b) covered by
complex branches (see the figure). These branches are of the form k = kg + a*n £ iT.

Let Za(E, €) denote the matrix that links two solutions constructed near two turning
points:

(b) (a)
v — vy _ (711 ~12
(2.37) (u(b)) =2 <uéa)> NG (221 222) :
Now the index n accompanying the points a and b is the same.
Again, our goal is to describe the asymptotic behavior of the entries of Za as € — 0.

Recall that the asymptotics of true solutions is given by formal solutions like v(?), u®,
l=a,b:

(2.38) oW, u® v a1 4 0(e®)).
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Again, the entries in question can be expressed in terms of the Wronskians of true
solutions:

(2.39) wr{v® w( @} = 2 wr{o® u( @}, wr{v® oD = 25 wr{ul®, v},
(2.40) wr{u®, u Y = 251 wr{v(@ w9}, wr{u®, v} = 290 wr{u(®, v @}

Substituting the corresponding formal solutions for the true solutions in the above
Wronskians and computing these Wronskians at appropriate points, we can obtain as-
ymptotic representations for the entries of Z, in terms of elements of the field F. It is
easy to check that the Wronskians on the right in (2.39), (2.10) have finite order. The
explicit formulas for v(¥ and u(® show that, asymptotically, three of four entries of Z
are exponentially small as ¢ — 0. Namely, all elements except for z9; involve the expo-
nentially small factor e~ ¢ Jo | Tmk| dg Moreover, it is easily seen that the solutions v(®)
and v, as well as u(®) and v(®, are linearly dependent, because they are associated
with one and the same branch of the isoenergy curve. Thus, the diagonal entries admit
the estimates

(241) 2115222 — 0(600)67é f{f|1mk|d$.

On the contrary, the element z9; contains an exponentially large factor. The elements
z12 and zp; can be calculated explicitly in the leading order by using the relations

(2.42) v® = O(e"o)e*é Ja |tk de 2100, u® = 250@ £ O(e>).
Recalling that the true solutions correspond asymptotically to formal solutions, we
calculate the leading term of the asymptotics of 212, ([Z37):

1

VO et R, )l ol b, €) )

(2.43) _
~ leu(a) ~ le\/iei Ik d§(|8(k1,§)‘_1/2€f‘f wlw(x, k17§> 4. )

However, these formulas do not give the leading term in question directly. The trouble
is that the products |€(k1,&)|~2/2els “1 are formed by factors that have singularities at
the extremum point of Im k(). These extrema are nondegenerate. When the factors are
multiplied, the singularities cancel. This fact and the nature of the singularity of the
local factor (which can be established by direct inspection) imply that the form w has a
simple pole at its singular point. We agree to compute z12 by comparison of both sides
of (243) at the singular point. The values of both sides can be obtained as the limits
upon approaching this point from the left and from the right. The local contributions
will cancel in the limit if we approach the singular point in a symmetric way. This means
that the resulting integral of the form w must be understood in the sense of the Cauchy
principal value. Under this agreement, we have

1
(2.44) 219 ~ Ee—zf;’kl e[l (14,

The leading term (as € — 0) of the exponentially growing coefficient zo; is obtained
similarly:

u® ~ V36t KR (18 (ky, €))7V 2 U2 g Ky, ) + )

1

(2.45)
J5e I (8 e, TP (R ) ),

~ 21V ~ 29y

which implies that
(2.46) 291~ 2e"Edakadsem Jlwe (1 4y,
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This time, the arguments similar to those in the preceding subsection show that w,
and wy are real.
The above results are summarized as follows.

Proposition 2.4. On the interval covered by a complex branch of the isoenergy curve,
the true solutions v and u") corresponding to the turning points & that bound the
interval are linked by formula (Z31). Asymptotically as € — 0, the entries of the matriz
Z occurring in (2.37) are described by (Z4I), (Z44), and (Z4G).

§3. ASYMPTOTIC BEHAVIOR OF THE FUNCTIONS f, M, AND R

3.1. Asymptotics of the solutions f for £ > &py. First, we construct the asymp-
totics as € — 0 of the Jost solution f(x, k) that is characterized by its asymptotic behavior
as ¢ — 0o (see Subsection 1.1). Here we consider the domain £ > &5 remote from &opn:
e 2/31E — &y | — o0,

As usual, we start with the formula

(3.1) (f) L e T <“11 al?)

i f wéQN) ’ o az ax)’

We are interested in the asymptotics of the entries of the matrix Ay. The asymptotic
behavior of the solutions w§2N)’ wéQN) is described by the formal solutions w%QN), wéZN)
corresponding to the branches “2” and “1” in the figure. The branch “2” is distinguished
by the property that k — vE > 0 as & — oo: ky = kon + 7.

The relationship between the solution corresponding to a certain branch and the solu-
tion having a certain behavior as £ — oo was studied in [4,[5]. The restrictions imposed in
[4, 5] on the behavior of the potential at infinity were different; accordingly, the behavior
of the solutions and branches was also different. Nevertheless, the arguments suggested
there show that the asymptotics of the solution f in our case is described by the formal
solution associated with the branch “2”. In other words,

(32) a1p = O(EOO), as1 — O(Eoo)

In order to find the leading terms for the diagonal entries of Ay, it suffices to study

the behavior as & — oo of the formal solutions W%ZN), wggN) (in the leading order in €).

This follows from the relations
(3.3) f= a11w§2N) +0(e>®), f= a22w£2N) + O(e™)
(

Here and in what follows we use the abbreviation w]@N) = j&N ),

Thus, asymptotically in € and up to a factor belonging to F, the true solution f is
described by the formal solution

if ST
ng) Zefjfzzv kzd&(‘5k|—1/2ej£2N 2@(%}%5)_’_.__)

VE

(3.4) i
= o E(Eban) ot Iy (2 =VE) df(\&\_lﬂefgw ol ke, &) -1 ).

Observe that as £ — oo we have & ~ 2VE, ¢ ~ 1,w — 0 (sufficiently fast in the
power scale), and ko — VE — 0. Therefore,

(35) wEZN) ~ ei\/ﬁﬁe—i@fm\leé j;;N (k2—VE) d¢ ((2@)—1/26&0201\, w2y )
as £ — oo. It follows that

(3.6) apl ~ ei@€2N e_% ffo;N(kQ_‘/E) df((g@)l/%— Jeon w2 4. )
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Recalling the formula w{2¥*2¥) = e=2féankany(S28-7F2n) 414 the relationship be-
tween w; and wsy on the interval covered by a real branch, we arrive at the following
identity:

i _
(37) a99 = 625k2N§2NCL11.

We collect the above results.

Proposition 3.1. The solutions w]@N),j = 1,2, and f, f are linked by formula (3.1).

Asymptotically as e — 0, the entries of the matriz An are described by (32), (B8), and

3.2. Asymptotics of the matrix that links solutions on different intervals.
Now we can unite the results of the constructions above in order to find the asymptotic
behavior of the solution f everywhere on the semiaxis. After that, we establish the
asymptotics of the solution v of the boundary value problem and the asymptotics of its
spectral characteristics.

We consider the solutions f and f inside an interval A; = (€27, £2,41). This interval is
covered by real branches of the isoenergy curve. On A;, as the canonical solutions with
simple asymptotic behavior we can take w§2l+1), wéZZH). The solutions f and f can be

. 2l+1 20+1
expressed in terms of wg * ), wé 1)

(21+1)
(3.8) (;) =T <;U%2l+1)> ;
2

where
(39) T :ANS_1ZNSQN,15_1”~Z1+1S.

Here Z; and Q; denote the matrices corresponding to the intervals A; = (€51, &) and
A; . In particular, on Ay we have

(3.10) G) =T, (Ziﬂ) .

Since we know the asymptotics of all matrices that form 7}, we obtain explicit asymp-
totic formulas for f and f on any interval of type A;. Similar formulas can be written
in the case where the interval under consideration is covered by a complex branch of the
isoenergy curve.

Naturally, the formulas for 7; admit substantial simplification. In the above products
of matrices there is a “block” F; = SQ;S™'Z;. In terms of F}, formula (89) can be
rewritten as follows:

(3.11) Ty = ANS ' ZNFn_1Fyn_o---Fi11S.

as follows:

We simplify F;. Recall the formulas for Z; and @;. The branches corresponding to
these operators are, respectively, of the form

(312) kl)g =k T, kl)g =k +r, and k; =ky+ na*.
Therefore, F; reduces to
(3.13) = e*ékl‘sle*ia*gzlf’l(o),

where §; is the sum of the lengths of the intervals A; and A;, respectively. Our main
interest is in the leading order of the matrix Fl(o) as € — 0. It can be characterized
explicitly: in the formulas obtained above for the entries of the matrices Z; and @; that
determine F} (see Propositions 2.3 and 2.4), we can replace k12 by the corresponding
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last components in (3.12). Let Zl(o), 1(0)7 and Fl(o) denote the matrices obtained after
this replacement. In particular,

(3.14) Qz(o) N e%a*{zleé,f;ll+1(rdf+iew1+...) | gOzl(floo) |
0(e) et [ Crdepieuntn
We put
(3.15) [ql(O)hl ~e, U =@ e, U= é (%a*&z + /:2l+1(7“ dg + i5w1)> .
21

Here and in what follows, by €--- we denote certain asymptotic power expansions which,
in principle, are determined by some recurrence procedures, but at the moment allow no
explicit formulas for the terms of order higher than those written out. As has already
been mentioned, the expansion of ¥ is purely real; in particular, on an interval covered
by a real branch, w; is purely imaginary. The form w; is associated with the points €9 1.

So,
i\Pl O oo
o (¢ ()
) o (g, o).
Transforming the matrix Ql(o) with the help of S, we obtain

(317) SQZ(O)S_I =U + 0(600)’ U, = (COS U, —sin \I}l) .

sin¥; cosVY;

Recall that in the matrix Zl(o) two nondiagonal entries are dominating, but one of
them is exponentially large as € — 0, and the other is exponentially small:

0 0
(3.18) 7% = ( ©) ) +0(e %), A>0.
[Zl Jor 0
We introduce new notation:
0) 1 [
(3.19) [ ]o1 ~ el Ti=Aj+e---, Alz—/ (1 —ew)dé, 7>0.
€ Jex

Here, in the case of a complex branch, w is real, together with the entire series I';.

If we keep only the exponentially growing terms in all factors Zl(o)7 then we easily

calculate the product F](\,Ozl . Fl(o) = UN_lZ](\?)_1 e UlZfo):

sinUy_1 O

0 O _ Tao1. . T
(3.20) Fy’.,---F) e e [sm\IJN,Q sin ¥y (—COS\IJN_1 0

) + 0(600)]
However, this answer needs a comment, because from it we could have concluded that,
asymptotically, the solution f may have roots for F real. This contradicts the well-known
fact that for real E the Jost solution f has no roots. In order to see that there are no
such roots also for small € (to be more precise, that they are shifted to the complex
plane and represent resonances), we must take into account the contributions made by
the exponentially small entries of the matrices Z;. The study of resonances goes beyond
the framework of this paper: this issue requires entering into additional details that we
did not plan to touch on here. The conclusion we can draw from this discussion is that,
though the solution f cannot have roots for real E, the values of f on certain rich systems
of points with mutual distances of order € can be exponentially small (as e — 0).
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Thus, we have
Ty NANS’IZNFN_l - IS

= ei(§0+52+'“+52N—2)BN€FN_1 s €F1AN571ZJ(\?)

(3.21)
. . simUy_1 O o
X |sinWp_g---sin ¥y (_ Sn Uy, O) + O(e )} S,
where
(322) By = e*ﬁa*(€2+"'+§2N—2)e*§ik2N(€2N*E2N—1)e*é(kN—15N—1+"'+k151).

Proposition 3.2. The asymptotics of the matriz Ty that transforms the solutions w§2l+1)

and wémﬂ) to the solutions f and f on the interval (0,&;) (see [BR) is given by formula

(3.21).

3.3. Asymptotics of the solution f and the reflection coefficient. Simple and
natural calculations lead now to the following asymptotic formula for f on the interval

Ao = (0,61):

1 y
<f> . BNepN,.,en{sm%_l...sm\pl( ian “11> +0(e)]

f azzs Q22
(323) M8 (Cp—jew
X erh(E=6|g, |-1/2 66,_‘[51: . Do(x, ki, €, €) .
eE fgl (szew2)¢(x7 k‘g, 5’ 6)
Here
(3.24) oz, k1,8 ¢) = p(x, k1,8) +e--- .

It has already been mentioned that w; and wy are purely imaginary on (0, &;).
We write the asymptotics of f:

—
Ly

e

BNeélﬁ(E*El)eFN . €F1a11|5k‘*1/2

f ~
(3.25) x [sin Wy -eosin Uy (e T e 6 TN g0 gy e
+ ei%e% ffl (7“—1’60.12)(25(x7 ko, €, 6) + O(EOO))}

Up to the factor of (2v/E)'/2, the element aj; is described asymptotically by an
oscillating exponential (the argument is the same as in the case of the matrices @;):

(3.26) a1 ~ 2VE)Y??, Q=0+¢---, O = @@N — l/ (ke — VE dé —iews).
€ €

Ean
Keeping only the leading orders and dropping the terms of higher order, i.e., the terms
decaying as € — 0, we obtain

(3.27)

e~ T
f~=3
X sin®py_q -+ -sin @1(67’%6% f;l(_r_iewl)ga(x, k1,€) + eifet fé (T_iewz’)cp(x, k2,8)).
Here
(3.28) By = o WVEEn=[5 A(ka=VE) d—iellp

(2@)1/23/1\]6%1(5—51)61“1\1 sl

Proposition 3.3. The asymptotic behavior of the solutions f and f on the interval (0, &)
is given in the leading order by formula B.21), and the error estimates are described by

B.235).
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We turn to the asymptotic behavior of the functions M and R. In the case of M,
it suffices to use the formulas for f, putting z = £ = 0 in them. We do not write the
corresponding formula explicitly. As to the function R, in the leading order without error
control, the asymptotic formula for R has the form

M
R==4

(3.20) ~ B
it et Ia T e B 0) 4 et T e E 1 T e (0 1y 0)
6—1’%6% fﬁol (*T*i6w1)¢(0, k17 0) + ei%eé fgol (7"71'644)2)()0(07 k?g, 0)
These formulas become bulkier if we include the error control:

R~ —iB' ¥k

X (sin Uy qp---sinWy(els e fgl(_T_iwl)qS*(O, k1,0, ¢)
im — i (0 jew * %)
(3.30) e e R0 (0, 1,0,6) + O()))
X (sin WUy_q---sin \Ill(e_i%e2 ffol(frfiewl)qb(o, k1,0,¢€)

im0 (r—jews) -1
teiTed Ja i) g 1y 0, 6) +O(e°°))) .

Theorem 3.4. The asymptotics of the reflection coefficient R as ¢ — 0 is given by
formula (330). The leading terms of this asymptotics are described by (B:29).

Of course, given in the above short form, this theorem needs some comment. If the
numerator (or, equivalently, the denominator) vanishes for some E, then the expression
suggested above makes no sense. At such a point, the limit of the fraction remains
unimodular and gives the asymptotics correctly, but the leading term of this limit can no
longer be described by our explicit formula. To obtain an explicit formula at the roots in
question, we must take into account the exponentially small terms of the matrices Z, i.e.,
we must show that, for real E, there are no such roots in fact. This is related to analysis
of complex resonances, which can be exponentially close to the real axis. Another point
deserving attention is that, as ¢ — 0, the roots of different sines may become closer
(typically, such roots lie at a distance of the order of € from one another). This causes
additional troubles when we analyze the behavior of R near the roots. The only way to
overcome this difficulty is to consider only sequences of € along which the roots do not
approach. For a different behavior of p(z,£) as £ — oo, both issues mentioned above
were considered in the papers [4], [B], where also references to close works can be found.
To acquaint themselves with the ideas touched upon in this paragraph, the readers can
consult the same papers, but, of course, a complete analysis in the case under study in
this paper requires special investigation.

REFERENCES

[1] V. A. Marchenko, Spectral theory of Sturm-—Liouville operators, “Naukova Dumka”, Kiev, 1972.
(Russian) MR0430871/(55:3876)

[2] V. A. Yakubovich and V. M. Starzhinskii, Linear differential equations with periodic coefficients and
their applications, “Nauka”, Moscow, 1972; English transl., Halsted Press, New York—Toronto, Ont.,
1975. MR0364739/(51:993), MR0364740 (51:994)

[3] V.S. Buslaev, Adiabatic perturbation of a periodic potential, Teoret. Mat. Fiz. 58 (1984), no. 2, 233~
243; English transl., Theoret. and Math. Phys. 58 (1984), no. 2, 153-159. MR0743409, (851:34032)

[4] V. S. Buslaev and L. A. Dmitrieva, A Bloch electron in an external field, Algebra i Analiz 1 (1989),
no. 2, 1-29; English transl., Leningrad Math. J. 1 (1990), no. 2, 287-320. MR1025153|(91g:81162)


http://www.ams.org/mathscinet-getitem?mr=0430871
http://www.ams.org/mathscinet-getitem?mr=0430871
http://www.ams.org/mathscinet-getitem?mr=0364739
http://www.ams.org/mathscinet-getitem?mr=0364739
http://www.ams.org/mathscinet-getitem?mr=0364740
http://www.ams.org/mathscinet-getitem?mr=0364740
http://www.ams.org/mathscinet-getitem?mr=0743409
http://www.ams.org/mathscinet-getitem?mr=0743409
http://www.ams.org/mathscinet-getitem?mr=1025153
http://www.ams.org/mathscinet-getitem?mr=1025153

452 V. S. BUSLAEV, M. V. BUSLAEVA, AND A. GRIGIS

[5] V. Buslaev and A. Grigis, Imaginary parts of Stark—Wannier resonances, J. Math. Phys. 39 (1998),
no. 5, 2520-2550. MR[1611735(99d:34164)

[6] , Turning points for adiabatically perturbed periodic equations, J. Anal. Math. 84 (2001),
67-143. MR1849199 |(2002j:35018)

[7] V. S. Buslaev, Quasiclassical approzimation for equations with periodic coefficients, Uspekhi Mat.
Nauk 42 (1987), no. 6, 77-98; English transl., Russian Math. Surveys 42 (1987), no. 6, 97-125.
MR0933996 (891:81024)

DEPARTMENT OF PHYSICS, ST. PETERSBURG STATE UNIVERSITY, ULYANOVSKAYA 1, PETRODVORETS,
ST. PETERSBURG 198504, RuUSSIA

E-mail address: buslaev@mph.phys.spbu.ru

ST. PETERSBURG STATE ELECTROTECHNICAL UNIVERSITY, UL. PROF. POPOVA 5, ST. PETERSBURG
197376, Russia

DEPARTMENT OF MATHEMATICS, UNIVERSITY PARIS 13, Av. J-B CLEMENT, VILLETANEUSE 93430,

FRANCE
E-mail address: grigis@math.univ-parisi13.fr

Received 2/NOV /2003

Translated by A. PLOTKIN


http://www.ams.org/mathscinet-getitem?mr=1611735
http://www.ams.org/mathscinet-getitem?mr=1611735
http://www.ams.org/mathscinet-getitem?mr=1849199
http://www.ams.org/mathscinet-getitem?mr=1849199
http://www.ams.org/mathscinet-getitem?mr=0933996
http://www.ams.org/mathscinet-getitem?mr=0933996

	1. Introduction
	1.1. Adiabatic asymptotics
	1.2. Assumptions
	1.3. The layout of the paper

	2. Preliminaries
	2.1. Formal solutions
	2.2. Turning points
	2.3. Transformation of solutions
	2.4. Extension of solutions through an interval covered by a real branch
	2.5. Extensions of solutions through an interval covered by a complex branch

	3. Asymptotic behavior of the functions f,M, and R
	3.1. Asymptotics of the solutions f for > 2N 
	3.2. Asymptotics of the matrix that links solutions on different intervals
	3.3. Asymptotics of the solution f and the reflection coefficient

	References

