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UNIFORM ASYMPTOTIC EXPANSION
OF CHARLIER POLYNOMIALS

Bo Rui and R. Wong

ABSTRACT. The Charlier polynomials C’,(La)(ac) form an orthogonal system on the
positive real line z > 0 with respect to the distribution da(z), where a(z) is a
step function with jumps at the non-negative integers. Unlike classical orthogonal
polynomials, they do not satisfy a second-order linear differential equation. An
infinite asymptotic expansion is derived for Cﬁa)(nﬁ), as n — oo, which holds
uniformly for 0 < e < 8 < M < co. Our result includes as special cases all seven
asymptotic formulas recently given by W. M. Y. Goh.

1. Introduction

The Charlier polynomial C,({l)(ﬂc) can be defined by the generating function

e (1 + w)® Zc@(x) > a#0. (1.1)

It has the explicit expression

c@ =3 () ()mar,

k=0

and satisfies the orthogonal relation
[ee)
/ C) (2)C) (z) da(z) = a™nl Sy,
0

where a(z) is a step function with the jump

e %a”
z!

da(z) = z=0,1,2,..., a>0.

The three-term recurrence formula is
C1(2) = (z = n— 0)C(z) — anCL?, (x).

For additional properties, see Chihara [2, pp. 170-172], Szegd [12, pp. 34-35], and the
references cited there.

In regard to the asymptotics of the Charlier polynomials, not much is known in
the literature. Unlike the classical orthogonal polynomials such as Jacobi, Laguerre,
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and Hermite, the Charlier polynomial does not satisfy a second-order linear differen-
tial equation. As a consequence, we are unable to use the vast amount of powerful
asymptotic methods developed in the differential equation theory (see the definitive
work by Olver [10]). Although it satisfies the second-order difference equation

aA2CW(z) = (z + 1 —a —n)ACH (z) + nC® (z) = 0,

we cannot make use of it unless z is a fixed number. This is mainly due to the fact that
obtaining uniform asymptotic expansions of solutions of second-order linear difference
equations is still not possible; see [18, 20]. There is, of course, another possible
alternative approach to this problem, that is to use its Cauchy integral representation

1 a 1 —a —n—
EC'(‘ Nz) = %/Ce Y (1 +w)*w " dw, (1.2)
where the contour C can be a circle centered at the origin with radius less than 1, and
to apply the classical method of steepest descent (see Copson [3] or Wong [19]). But
this approach also requires x to be a fixed number.
In a recent paper [6], Goh has studied the asymptotic behavior of o (z) when z

is a parameter depending on n. He divides the positive z-axis into seven regions:

(1) {z:z=0n,1+e < B < M},

(2) {z:z=n+a+an'? 2a'/? + ¢ <a < M},

(3) {z:z=n+a+2a"?n'/? +tn'/5 t bounded},

(4) {z:z=n+a+an'/?, —2a'? + £ < a < 2a%/% - ¢},
(5) {z:z=n+a—2a"?n"/? +tnl/6, t bounded},

6) {z:z=n+a+an'/? —M < a < —2a'/2 — ¢},

() {z:z2=pn,e<B<1-¢},

where € and M are positive real numbers, and constructs an asymptotic formula for
c (z) in each of these regions. For large values of n, it is clear that these seven
regions do not dovetail. Consequently, there are certain portions of the positive z-axis
that are not being covered.

Goh’s results remind us of the work by Tricomi [15] concerning Laguerre polyno-
mials Lﬁ{’)(x). Tricomi set v = 4n + a + 2 and derived asymptotic formulas for z in
each of the four regions: (i) z = O(v'/3), (i) av < = < by, (iii) z — v = O(v'/3), and
(iv) z > cv, where a, b, c are fixed and 0 < ¢ < b < 1 < ¢. Tricomi’s results were later
considerably improved by Erdélyi [4]. More precisely, Erdélyi gave two asymptotic
formulas for Lgla)(z/t), as m — 00, where t is real. One formula holds uniformly for
—00 < t < a and the other for b < ¢t < 0o, where a and b are two fixed numbers,
0 < b < a < 1. These two intervals overlap and between them cover the entire z-axis.
Erdélyi’s method is based on the differential equation satisfied by Laguerre polyno-
mials. Recently it has been shown that the same results can be obtained from their
integral representations; see [5].

The Charlier polynomials are connected to Laguerre polynomials by the relation

Ci(z) = n LT~ (a),

see [2, p. 171]. Motivated by the recent works on Laguerre polynomials [5, 11, 13], we

present in this paper an asymptotic expansion for C’,(f) (nB), which holds uniformly
for 0 < ¢ £ 8 < M < oo. This region covers all seven intervals considered by Goh.
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We believe that our result actually holds uniformly for 0 < € < 8 < o0, i.e., 8 may
be unbounded. To justify our claim, one will most likely make use of an argument
similar to that given by Olde Daalhuis and Temme [9]. We will leave this problem to
a future study. It is also reasonable to ask whether there exists a uniform asymptotic
expansion for c (nB) in the interval —oo < 8 < 8, where 0 < € < § < 1, but we
again will defer this problem to another investigation. An asymptotic formula for

C,(la)(x) when z < 0 has been obtained earlier by Maejima and Van Assche [7] using
probabilistic arguments.

2. Reduction to a canonical integral

Returning to (1.2), we write

1 1 1
= r¥(a) - = nF(w,3,1/n) =
n!C" (nf) 2mi /Ce w dw,

where 1
a
F(w,ﬁ, ;) = Blog(l + w) — logw — —w.

First we make the simple change of variables

1—s
w =
s

so that

1 e ds

—(a) _ —_ nf(s,8,1/n) %2 2.1

piCn (08) = =5 0. © s(1—s) (21)
where

1\ (a/n)
£(5.8,%) = (1 - B)logs —log(1 — ) - . (2:2)

and Cj is a circle which contains s = 1, but not s = 0, and is centered at a point on
the positive real axis. For 8 > 0, it can be shown that the circle C; can be deformed
into a loop which begins and ends at s = —oo and encircles the origin in the negative
sense. This can be achieved by considering the integral in (2.1) with C;, replaced by
the contour I' shown in Figure 1, which consists of a large circle |s| = R and a loop
embracing the cut along the negative s-axis. For 8 > 0, the contribution from the
large circle tends to zero as R — oo. Thus we obtain

1 el (0+) ds
1 c@(ngy = 48 nf(s,8,1/n)__ 05
n! Cn (nf) o _/_Oo ¢ s(L—s)

The saddle points of f(s,3,1/n), i.e., the zeros of df/8s, are located at s = s and

s = s_, where
se=[(-1+2)2y/(5-1+2) - 152 .4)

These saddle points coalesce when 8 = G4 and 8 = B_, where

By = <1 + \/g)z (2.5)

Note that both 8, and B_ are positive.

(2.3)
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FIGURE 1. Contour I

Near s = 0, the function f(s,,1/n) in (2.2) has the expansion

f(3>ﬁ>%)=(1—ﬂ)logs+5—ﬁ+ _|_;_|_

Motivated by the first three terms in this expansion and by the transformations used
in Temme [13] and Qu and Wong [11], we introduce the transformation

£(5:8,5) = (= B)togutu—ZE 4 g5 ) (26)

For (2.6) to be analytic in the region of interest, we must have ds/du # 0 or oco.
Furthermore, we require that u = 0 corresponds to s = 0. Now

1 ds_]._ﬁ (ﬁyn)
fs(syﬂyﬁ)ga———"_l'l_l— )

and f, vanishes at s = sy and s = s_. Since the right-hand side of (2.7) vanishes at
u = uy and u = u_, where

(2.7)

S CEL E2Vi By D) 08

we must make s = sy correspond to u = u, and s = s_ to u = u_. This gives

(a/ n)

(1— B)logss —log(1—s4) — Y™ = (1 - §)logus +uy — E tg o (29

and

(1-pB)logs_ —log(l—s_) — (as/__n) =(1-pF)logu_ +u_ — uﬂ_ +4q. (2.10)
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For convenience, in (2.9) and (2.10) we have suppressed the dependence of E and g on
B and n. Since u; and u_ are the roots of the quadratic equation u?+(1—B3)u-+FE = 0,
we have

uy+u_-=0F—-1 and uju_=FE

from which we also obtain

E FE
a-i'u—_:(ﬂ—l).

By the same argument, we have
1 1
8++8—=B<ﬁ+%—1) and s+s_=3%,

The last two equations together give
1 arl 1 a
1- 1—-s)== d —<— —): ——1.
(1—-s1)(1—s-) 5 ad (5 te)=0+,
Using these relations, we have upon adding and subtracting the two equations in (2.9)
and (2.10)

(1-B)log E + 2 = p1(B,n) (2.11)
and
B-1)++(B—-1)?—-4E _
(1-p)log (G-1)= /(17 —1F +24/(8—1)2 —4E = p2(B,n), (2.12)
where
Pi(B,m) = (1~ )log 2 +logf+ (1= )~ (2.13)
and

M) = (1 — B)log B=1+a/m)++/(B—1+a/n)? —4fa/n
pefm = ﬂ)lg(ﬁ—l‘l‘a/n)—\/(ﬁ—1+a/n)2—4ﬂa/n

g(ﬂ+1—a/n)-|-\/(ﬁ—1+a/n)2—4ﬂa/n
(B+1—a/n)—+/(B—1+a/n)?—4Ba/n

i) a1

The following result is useful.

+1o

Lemma. The system of nonlinear equations (2.11) and (2.12) has a unique solution
(E,q). For fized B € (0,00) and n — 0o, we have

B(o,m) = 2oLy [ - T () +ol3) )
(2.15)

ifB#1, and

a

E(B,n) = % n 0(;) ifB=1. (2.16)
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Also we have

a(B,m) = (1 - B) + Blog B+ - b 5 _1@6 g1 (2) + o<%> (2.17)

ifB#1, and
aBm)=-5- =1 (2.18)

Proof. We first observe that F is positive and tends to zero as n — oo, since the
singular term —E/u on the right-hand side of (2.6) must cancel with the singular
term —a/ns on the left-hand side of the equation, see the second sentence following
(2.6). Hence, if we put

V(B-1)? —4FE

vV - 2.19
o= YO (2.19)
then |a| < 1. In terms of «, equation (2.12) can be written as

1—0&_ D2

10g1+oz_ﬂ—1—

2. (2.20)

The function on the left is monotonically decreasing in —1 < a < 1 with slope < -2,
and the function on the right represents a straight line with slope —2. The graphs
of these two functions clearly intersect once and only once; see Figure 2. Therefore,
equation (2.20) has a unique solution «. By (2.19), E is uniquely determined, and ¢
is obtained from (2.11).

FIGURE 2. a-plane
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As remarked above, F tends to zero as n — co. Hence, (2.12) can be written as

2
(1-pB)logE — mE +o(E)
e B+1a 1
=(B-1log— — — —— — .
(8 )oga Blog B+ (B l)logn+ﬂ_1n+o(n), (2.21)
as n — 0o. Taking dominant terms on both sides, we get
log E ~ —logn, asn — oo.

This gives the first approximation to the solution of (2.12). To improve this result,
we set

log E = —logn + §(3,n) (2.22)
with 6(8,n) = o(logn). Inserting (2.22) into (2.21) yields
(1= B)8(8,m) = (8~ 1)log ~ — Blog B+ (1),
and hence
§(8,n) = 1og[gﬁﬂ/<ﬂ—1>] +o(1). (2.23)
Coupling (2.22) and (2.23), we obtain
log E = ~ logn + log[ 26”/~] + o(1).

To improve this approximation further, we write

logE = —logn + log[%ﬂﬁ/(ﬁ‘l)] +¢(B,n) (2.24)
and substitute it into (2.21). This leads to
_ ﬂ + 1 a 2 1 8/(B—1) a 1
{Bn)=-a=gen T aope (G705 +o(3): (225)

The desired result (2.15) now follows from (2.24) and (2.25).
Equation (2.16) is obtained in a similar manner. The results in (2.17) and (2.18)
are obtained by substituting (2.15) and (2.16), respectively, into (2.11). O

We remark that by continuing this process, higher-order terms in the asymptotic
expansion of E(8,1/n) can also be obtained.

In §3, it will be shown that the transformation (2.6) is one-to-one and analytic
along the whole infinite loop path of integration in (2.3), and that the shape of the
loop will be preserved under this transformation. Thus, changing to the variable w,
we have

1 eatng (0+) (61} E
EC,(I“)(nﬂ)= / u~ A lexp{n(u—z)}h(u)du, (2.26)

2m J_ o
where
u ds s (u—uq)(u—u_)

hw) = (1—s)sdu u Bs—sy)(s—s_)

(2.27)
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The second equality in (2.27) is obtained from (2.7). Note that the function h(u) in
(2.27) depends also on the parameters n and 3; thus h(u) = h(u,,n). However, for
simplicity, we shall not indicate the dependence explicitly.

3. The transformation (2.6)

The properties of the mapping between s and u are best seen by introducing an
intermediate variable Z defined by

(1~ﬂ)logs—log(1—s)—@ :Z:(l—ﬂ)logu+u—§+q. (3.1)

We first restrict ourselves to the case 8 > 1. The upper half s-plane is shown in Fig-
ure 3. To make the function on the left-hand side of (3.1) single-valued, we introduce
two cuts in the s-plane, one extending from s = 0 to s = —co along the negative real
axis, and the other extending from s = 1 to s = 400 along the positive real axis.

.C D )

A BB N AN ENE F

-R —€,e s s, 1-31+8 +R
0

FIGURE 3. s-plane (3> 1)

In polar coordinates, we write s = re??, where —7 < 6 < 7. Since we are concerned
only with the upper half plane, 6 is restricted to 0 < § < w. Note that in this case,
we have —s = re!(®=™)_ Hence, along the top of the cut from s = 1 to s = 400,
1 —s= (s —1)e”*". For example, consider the point E’ located at s = 1 + § in Fig-
ure 3. Since 1 — s = §e~*" and log(1 — s) = log§ — i, the image of E’ in the Z-plane
is given approximately by —logé + éw. In a similar manner, one can find the points
A,B,B’,...,E and F in the complex Z-plane. (Some of the lines in Figure 4 are only
asymptotically straight as n — oo and as €,6 — 0.) Note that as s traverses once
along the indented boundary ABB’'CDEE'F A in Figure 3, Z also traverses exactly
once along the corresponding curve in Figure 4. We treat the straight lines B'C, CD
and DE in Figure 4 as distinct parts of the boundary (see [16, p. 375, lines 22-25]).
Hence, by Theorem 4.5 in [8, vol. 2, p. 118], f(s) = (1 — 8)log s — log(1 — s) — a/ns
is one-to-one in the interior of the region bounded by this curve (see also [14, §§ 6.45
and 6.46)).
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F T E’
0 %TB’ o E
C
A
(1-Bymi B

FIGURE 4. Z-plane (8 > 1)

We next consider the mapping g: v — Z defined by g(u) = (1 — B)logu + v —
E/u+ q. By the same argument as above, when u traverses once along the boundary
of the region ABB'CDEE'FA in Figure 5, Z goes once around the corresponding
curve in the Z-plane. (Again, the lines in Figure 5 are only asymptotically straight.)
Hence g is one-to-one in the interior of the region ABB'CDEFE'F A in Figure 5. An
approximation to the boundary curve E’F in Figure 5 is given by the equations

(1—,8)arctan%+y=7r ifz>0

and
(1—5)(7r+arctan%) +y=m ifz<O0,

where u = = + 1y.

F\_

A _B~N\B/N
0

FIGURE 5. u-plane (8 > 1)

The transformation s < u is obtained by composing f~': Z — s and g: v — Z.
Since the transformations s «» Z and u < Z are one-to-one within the boundary
ABB'CDEE'FA, so is s + u. Since the function f(s) denoting the left-hand side of
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(3.1) satisfies f(s) = f(5), and since the function g(u) denoting the right-hand side
of (3.1) has the same property, the mapping of the lower half s-plane is deducible
from Figures 3 and 5 by reflection with respect to the real axes. This establishes the
one-to-one and analytic nature of the function u(s, 3) in the s-plane, except possibly
at s = s+ and on the two cuts from s = 1 to s = +o00 and from s = 0 to s = —o0.
From the above argument (cf. Figures 3 and 5), it is also evident that neighborhoods
of the points s = sy are mapped into neighborhoods of their corresponding images.
Hence, u(s, 8) is bounded and analytic at these points. The same is true for the point
s = 0; see also the theorem in [11].

To emphasize what has been proved, we state again that the mapping s < u, when
B > 1, is one-to-one and analytic from the cut s-plane to its image in the u-plane.
In a similar manner, the same properties can be established when 0 < 3 < 1. In the
latter case, the regions bounded by ABCDD’'EE'F A in the s-, Z-, and u-planes are
shown in Figures 3', 4’, and 5, respectively. Arguments similar to ours have been used
previously by Copson [3, §49], Olver [10, Chapter 9; §12.3], and Frenzen and Wong [5].
We have therefore proved (2.26) for the cases 0 < 8 < 1 and 8 > 1. The fact that this

FIGURE 3. s-plane (0 < 8 < 1)

F T E*
A n (1-BImi
. b
C
D 0 E

FIGURE 4'. Z-plane (0 < 3 < 1)

equation holds also for 8 = 1 can either be demonstrated as in the other two cases
or be using a continuity argument. To show that u(s,3) is continuous in 8, we first
recall that it has already been proved in [11] that u(s,) is in fact analytic in both
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F —+Bri

B C .
A ~—~LPn~D E
-1 u_ uy 0

FIGURE 5. u-plane (0 < 8 < 1)

variables in a neighborhood of s = 0 and 8 = 1. Thus we may assume [ # 1. In this
case, it is easily seen from (2.13) and (2.14) that p;(8,n) and p2(8,n) are continuous
in 8. It is also clear from (2.20) and Figure 2 that a is a continuous function of
B. Consequently, by (2.19) and (2.11), F and g are continuous in 3. When s = 0,
u is identically zero and hence is continuous in 3. For fixed s # 0,1, the function
f(s,8,1/n) on the left-hand side of (2.6) is continuous in 3. Now write this equation
in the form G(u, E,q, f) = 0, with G being a differentiable function in each of its
variables. As long as 0G/0u # 0, by the Implicit Function Theorem there exists a
function u which is differentiable with respect to E, ¢, and f and hence continuous
in 8. G /Ou vanishes only at u = u4 and u = u_, but from (2.8) it is evident that
both uy and u_ are continuous in 3. (Recall that u = u4 corresponds to s = s4.)
It should be pointed out that the function u actually depends also on the parameter
v = 1/n. However, its continuous dependence on y can be proved in a similar manner.

4. Uniform asymptotic expansion

We now return to the integral in (2.26). Put ho(u) = h(u) and write

1 E Ey’
ho(u) = ao+ §b0 (u — —1;) + [(1 —B)logu+u— E] [ugo(u)]
_ 1 E (u—uy)(u—wus)
= a9+ Ebo (u — Z) + " gO(u) (41)
Since uyu_ = E (see §2), the coefficients ag and by are given by
Uy — U—

Thus

U 1
go(u) = CETRICEN) {ho(u) = 5lho(us) + ho(u-)]

_ Lholus) = hols) %)} (4.3)

2 U— — Uy

Clearly, go(u) is analytic for u # u4+ and has removable singularities at u = u+ since
FE = uj u_. From this we conclude that go(u) is analytic everywhere in the domain
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of ho(u). Now substitute (4.1) into (2.26) and recall the integral representation [17,
p. 176],

1 00 1 1 ™
Ju(2) ——/_oo u vl exp{éz(u— E)}du, |arg z| < 3

This leads to
1
MC,(la)(nﬂ) = e“"'"qE'_"(ﬁ_l)/z{aOJn(g_l)(2n\/ E) + byV EJ,'l(ﬂ_l)(Qn\/ E)+e1},

where

En(B-1)/2  p(0+)
a=s— |

5 - [(1 —B)logu+u— g] / exp{n [(1 —B)logu+u— g] }go(u) du.

To the last integral we apply an integration by parts. The integrated term vanishes,
since s(u) ~ —e~%# and ho(u) = O(ue*/P) as u — —oo for fixed B > 0; see (2.6) and
(2.7). The final result is

n(B-1)/2 p(0+)
e1= lg}————/ u -1 exp{n(u - E)}hl(u) du,
n 2w oo U

where
hi(u) = —ugp(w).
A similar technique of integration by parts has been used by Temme [13, eq. (5.13)].
The above procedure can be repeated. Thus, we define recursively

hO(u) = h(u)’

hi(u) = ax, + %bk (u — %) + (u - u—)u(u —uq)

hir1(u) = —ugy(u),
As in (4.2), the coeflicients aj, and by, are given by

o = TQu) Fhaus) e (ug) = he(u-)
k 2 ) k Uy — u_ .

(4.5)

Using induction, we can show that hg(u) = O(1/u) as u — —oo, for fixed 8 and for
all £ > 0. From this it follows that we also have gi(u) = O(1), as u — —o0, for fixed
B and for all £ > 0. Furthermore, we can show that for k > 0, gx(u) and hg(u) are
analytic functions. Thus, for each k, both a; and by are continuous in 8 € [e, M],
0 < e < M < co. Repeated application of integration by parts then gives

1 G =
Ecq(f)(nﬁ) = eatrap—n(B 1)/2{‘]”([3_1)(27“/5) Z agn k
) k=0

p—1
+ \/EJ;(ﬂ_l)(Qn\/E) Z bpn k4 ep}, (4.6)
k=0

where

1 ErB-1/2 p(0+)
Ep— —/

nP 21

T exp{n(u - %) }hp(u) du. (41

—00
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In order to show that (4.6) is a uniform asymptotic expansion for 0 < ¢ < 8 <
M < oo, we prove that there exist positive numbers M, and N,, independent of 3,
such that

|5p|<—|Jn(ﬁ 1)(2m/_)|+—”\/_| ! 6-1)(2nVE)|. (4.8)

Since ap, and b, are continuous in § € [e, M], this estimate shows that the error term
¢p has the same behavior as the first neglected term in the expansion (4.6).

The proof of (4.8) is divided into two separate cases: (i) 1 < 8 < M < oo and
(ii) 0 < € < B < 1. Note that the argument 2n+v/'E of the Bessel function in (4.8) is
large in both cases, and that the integral in (4.7) can be written in the form

(0+)
. En('g e 1 1 / enl(1—B)logutu—E/ulp, (u) d_u (4'9)
P p 2m J_ o ? u

Here it should be pointed out that the function h,(u) depends on the parameters
n and §; see the comments following (2.27). To estimate the integral in (4.9), we
shall make use of the saddle point method, the stationary phase approximation and
Laplace’s approximation. Although hp(u) which is recursively defined through (4.4)
is a complicated function, it is analytic in u for all relevant values of n and 3. As
a consequence, the dependence on n and 3 does not affect the final results; see [10,
Chapter 9, Section 2]. We may therefore suppress this dependence in the following
discussion.

We first consider case (i) and subdivide it into two subcases: (ia) n(8 — 1) is
unbounded and (ib) n(3—1) is bounded. In subcase (ia), we observe that the function
o(u) = (1 —pB)logu+ u— E/u has two saddle points located at v = uy. The steepest
descent path through u_ is along the positive real axis, whereas the steepest descent
path through u, is tangent to a vertical line through uy. Therefore, we deform the
loop path of integration in (4.9) so that it passes through wu,; see Figure 6. By the
saddle point method [3, p. 93], we have

0 Ut )
FIGURE 6
o o X pne-n/2 L al1-p)logustuy—Ejug) Bp(us) | —2m (4.10)
P e omi up |\ ne”(ug)’

as n — 00. Since uy ~ B —1 (cf. (2.8)), this reduces to
) 1
* 2mn(B — 1)
(4.11)

1 _ nk
ep o EPO(8 = 10 exp (B — 1) - 5 by
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From the uniform asymptotic expansion of J,(vz) and J),(vz), as v — oo, given in [1,
pp. 368-369], it is easily verified that

1 1 \/E n(f-1) B B 1
Jn(B—l)(zn\/E) ~ Var (B — 1)1/2 (; _ 1> e BB 1)% (4.12)

and

1/ B—1N2[eyE\"PD _ 1

The estimate in (4.8) now follows from (4.11). In subcase (ib), we note that n(3 — 1)
is bounded, whereas 2n/E approaches infinity. Hence

(6-1)? —4E
; =

E—(3-1)2~ +iVE, (4.14)

as n — oo. This suggests that we deform the loop path of integration in (4.7) so that
it consists of two straight lines along the negative real axis and a circle centered at
the origin with radius v/E. The circular portion of the integral is equal to

%1”,, / ' exp{in[(1 — B)0 + 2vEsin 0] } h,,(VEe™) do. (4.15)

The critical points of the phase function in (4.15) are located at

6—1 T
0+ = arccos —— ~ £ —.

2/E 2

Hence, by the stationary phase approximation [19, p. 77|, the expression in (4.15) is
asymptotic to

1/2
™
+ hp(_i@)e—m[(l—ﬁ)w/2+2ﬁ—w/4] } (4.16)

The portion of the integral in (4.7) along the two straight lines is given by

—-1)/2
iﬁn(ﬂ_)/{eimu—ﬁ) / e G e T Pl
nP 2w VE ' '

_ e—iwn(l—,@) /Oo e—n[(,B—l)logr+r—E/r]hp(re—i7r)£}_
vVE T

(4.17)

The function ¢(r) = (8—1) log r+r— E/r is monotonically increasing in vV E < r < 0o,
and ¢'(vE) # 0. Therefore, by Laplace’s approximation (19, p. 57, the expression in
(4.17) is bounded by

1 1 1
L (VB
i (75 VBl
Note that 9'(v/E) > 2 in this case. Comparing (4.16) and (4.18), we conclude that
ep = E7Y4 hy,(iVE)|O(nP~1/2). (4.19)

(4.18)
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This is sufficient to justify (4.8), since J,(z) and J},(z) do not have common zeros,
and since

Tn(g-1)(2nVE) ~ (nﬂi@) ” cos{2nx/E —n(B - 1)% - %}

and

VET, 51y (@nVE) ~ — (g) " sin{zm/ﬁ —n(B-1)7 - %}

as n — 00, when n(8 — 1) is a bounded quantity.

We next consider case (ii) and again divide it into two subcases: (iia) n(3—1) — —co
and (iib) n(8 — 1) is bounded. Since E is positive, the argument for subcase (iib) is
similar to that of case (ib) and hence will be omitted. In subcase (iia), we note that
u_ <uy <0,u_ ~ f—1anduy ~ 0;see Figure §'. It can be shown that the steepest
descent path through u_ is along the negative real axis and that the steepest descent
path through u, is tangent to a vertical line through u. Therefore, we deform the
loop path of integration in (4.9) so that it passes through u_ on both edges of the cut;
see Figure 7. By the saddle point method, we have

FIGURE 7

1
8pNﬁ

EMB-1D/2(1 _ g)n(1-B)-1/2 exp{n(ﬂ -1)- ﬁnfl}

x sin[mn(1 — B)]hy(8 — 1)\/;%, (4.20)

as n — oo. Here we have made use of the fact that u_ ~ 8 — 1. To show that (4.20)
implies (4.8), we note that

Jn(,B—l) (27’1\/5)

n(1—6)
sin[n(1 — B)n] (ﬂ) enB/(1=6) (4.21)
e

2
(1~ f) vVE

and

T—1)(2nVE)

1 1-p\"" E/(1
~ = /m sin[n(1 — B)n] (ﬁ) e"B/A=F)  (4.22)

whenn — co and 8 < 1 (i.e., n(8—1) — —o0). Asymptotic formulas (4.21) and (4.22)
can be obtained from the uniform asymptotic expansions of H, ,(,1)(1/,2) and H? (vz) as
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v — 00 given in [1, pp. 368-369], and by using the connection formula

1 .
Jou(2) = Sl HP () + e HP) (2)]; (4.23)
see [10, p. 239]. This completes the proof of (4.8).
The leading coefficients ag and by in (4.6) can be calculated as follows. From (2.27)
we have

U_ ds Ut ds

hu_)= ———— h = . 4.24
(u-) (1—s5-)s—du lu=u_’ () (1—s4)s4 du lu=uy (424)
Since u = u4 correspond to s = sy, differentiating (2.7) with respect to u gives
-1 2E
ds\? i Wl
(%) w=uy P—1 1 2(a/n) (4.25)
53 (1—s4)? 53

To determine the sign of the square root of the right-hand side of (4.25) for ds/du at
¥ = uz, we note from the second equality in (2.27) that h(uy) is positive when uy
are real. Hence we must take the positive square root. The values of ag and by are
now easily obtained from (4.2).

5. Local behavior

Taking the dominant term of the expansion in (4.6), we have
1 a a+n —n{p—
ECT(L )(ng) ~ ertna = 1)/2{aan(ﬁ_1)(2n\/E)
+ bo\/EJ,'L(ﬁ_l)(Qn\/E)}, (5.1)

as n — o0, holding uniformly for 0 < ¢ < 8 < M < co. If x = nf is restricted to
one of the seven regions encountered in the introduction, then (5.1) should reduce to
one of the asymptotic formulas given by Goh [6]. Here we shall consider only the four
regions: (1) 1+e< B < M < oo, (3) B =08y +t/n%5, (5) B=p_ +1t/n%5, t real,
and (7) 0 < e < B <1—¢. Arguments for the other three regions are similar.

For 8> 1+ ¢, we have from (2.4) and (2.8)

g—1 a/n E
Spg~v——, S ~v—— ur~fF-1, u_.~—-—.
B g—1 F 51
Hence, by (4.24) and (4.25), h(uy) ~ /B and h(u_) ~ 1. Consequently,
1 1
~ = 1), bg~——-. 5.2
ao ~ 5(v/B+1), b R (5-2)
Inserting (2.17), (4.12), and (4.13) into (5.1) gives
1 B8 \1/2 1
L @ mgy m (B2 ara-8)gns 5 _ 1yni-m) L
1O008) ~ (G25) O -y
which agrees with equation (5) in [6].
For 0 < 8 <1 - ¢, we have
a/n B-1
s , S ~——, U , u_~p-—1
Y B 3 S 5
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Hence, h(uy) ~ 1 and h(u_) ~ /B. Therefore, (5.2) again holds. Applying (2.17),
(4.21), and (4.22) to (5.1), we obtain

/2
7—1-—'07(1‘1)(":8) ~ (%)1 ea/(l—ﬁ)ﬁnﬁ(]_ —IB)n(l—ﬁ) sin[n(l —,8)71’] /%,

which is equation (84) in [6].
In the case when 3 is near ,, the computation is more complicated. Here we have

t
B = 5++ 1+2\/>+5—/6+2, (5.3)

n

t being a bounded real number. From (2.13) and (2.14) it follows that

p1(B,n) ~2\/710gn— \/710ga—|— 5 logn

and
43/ 1 1
p2(B,n) = —gmg‘l'o(m)- (5.5)

(In the derivation of the last asymptotic equality, we have actually considered two
separate cases: t > 0 and ¢ < 0.) As in the proof of the lemma in §2, we now solve E
in (2.12) asymptotically for ¢ > 0. First, substituting (5.3) and (5.5) into (2.12), we
readily see that E ~ Cpa/n, where Cj is a constant < 1. Next, we set E = Copan"'+p
where p = o(n™!), and again substitute it into (2.12). This leads to the results Cy = 1
and p = O(n=%3). Now, we write

E——-I-Cl Z//; +¢€,

where ¢ = o(n~%/3). Substituting this expression into (2.12) yields C; = 0 and
¢ = O(n~3/?). Continuing in this manner, we arrive at the final result

a a\3/2 1 '
B=24(2)" +o(=5)- (5.6)
A combination of (2.11), (5.4), and (5.6) also gives
3a

It can be shown that the same results hold for ¢ < 0. It is interesting to note that both
(5.6) and (5.7) could have been derived formally from the lemma in §2, although the
results there were proved only for fixed 8. To obtain the behavior of J,z_ 1)(2n\/_ )
and J’ n(5— 1)(277,\/_ ) in this case, we use the uniform asymptotic approximations of

J,(vz) and J/(vz) given in [1, pp. 368-369]. With v = n(8 — 1) = 2¢/an +tn'/® +a
and

L 2nvE  2y/an+a+o(1) 1 t 1 +o( 1 )
T n(B-1) 2y/an+tnt/S+a T 2y/ant/3 nl/2)’
we have

Tn(p—1)(2nVE) ~ (an)~% Ai(ta™3%) (5.8)
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and
Thp-1)2nVE) ~ —(an) ™% Ai'(ta™7). (5.9)
By (5.6),
Van+(t/2)n/%+a/2
E-™MB-D/2 e-a(ﬁ) . (5.10)
a
Inserting (5.7), (5.8), (5.9), and (5.10) into (5.1) gives
1 Van+(t/2)n'/%+a/2
— O (ng) ~ /2 (g) (an)~V/S Ai(ta™V/%),  (5.11)

since ag ~ 1 and (5.9) is of lower asymptotic order of magnitude than (5.8). Here our
result again agrees with that of Goh [6, eq. (30)].
In region (5), we have
t a t a

P=btmm =12 ety

Straightforward calculation from (2.13) and (2.14) gives

and
AP ( 1 )
3 gi/a o " o\re )

where (—t)3/ 2 is real and positive when ¢ < 0. By the perturbation technique used

before, we obtain
a a\3/2 1
B=2-(5) +o(mm)

This result can again be derived formally from (2.15). Note that n(8—1) is negative in
the present case. Hence, to obtain the behavior of J,,(5_1)(2nVE) and Jh6-1) (2nVE),

we again appeal to (4.23) and the uniform asymptotic expansions of H,(,l)(uz) and
HS? (vz) given in [1, pp. 368-369]. With v = —n(8 — 1) = 2\/an — tn}/® — a and

_2\/E t 1

51" T oA

p2(ﬁa n) =

the results are
Jn(ﬂ—l)(2n\/E) ~ (an)—l/ﬁ[e(uﬂ-—w/B)i Ai(e—ri/Sta—l/G)
+ e—(wr—vr/S)i Ai(em'/3ta—1/6)]
and

J;/(ﬁ—l)(2n\/i) ~ 2(an)_1/3[e('/7r+47"/3)i Ai/(e—ﬂi/3ta—1/6)
+ e—(V7r+47r/3)i Ai’(e’ri/3ta_1/6)].
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Clearly, \/EJT’L(ﬁ_l)@n\/E) is of lower asymptotic order of magnitude than is

Jn(ﬂ_l)(2n\/E). Since ag ~ 1 and by ~ %, the second term in (5.1) can be neglected.
From (2.11), it is easily calculated that

~ ——

2n’
Therefore, (5.1) gives

(—2van+tn'/%+a)/2
(Z) CONG

1
—C(n) ~ €2/
% 2Re[e—(%/an—tnl/e—a—1/3)7ri Ai(e”i/3ta_1/6)],

or equivalently

1 n\ (z—n)/2
—(a) ~ p3a/2( —1/6(_1\n
— 0 (@) ~ /2 2) (an)/8(-1)
x 2Re[e™™ /D1 Aj(em/31q1/0)), (5.12)

where £ = nf = n — 2y/an + tn'/6 + a. As in [6], this result can also be expressed in
terms of Scorer’s function

1 o
Hi(z) = — /0 e 1/38% 2t gy,

To do this, we make use of the facts
[e™™/6 Hi(2e™/3) + ™/S Hi(ze™™/%)] = 2 Ai(—2)

and
Ai(z) + e2mi/3 Ai(ze2”i/3) + e 2mi/3 Ai(ze_%i/s) =0;
see [10 p. 332 and p. 55]. The final result is

n) (z—n)/2

1
= (a) ~ 3a/2( —-1/6/_1\n
—C(z) ~ /2 (2 (an)~Y/5(~1)

X {Re[e(”“'/ﬁ)i Hi(ta™/%e~™/3)] — sin 7z Hi(—ta_l/ﬁ)}, (5.13)
which is equation (51) in [6].
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