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Chapter 0

Introduction

Let us consider the time-dependent Schrodinger equation

(0.0.1) ihd, yn(t) = H(t)w(t), 1ER,

on a separable Hilbert space .7 along the paper by [HJ]. The Hamiltonian H(¢) is a family
of bounded self-adjoint operators on .7# depending smoothly on ¢, and 4 is a small positive
parameter called adiabatic parameter.

We assume that the spectrum of H(t), included in R, is decomposed into two components
o1(t) and 0, (¢) with a positive gap €:

(0.0.2) SpecH(t) = o1(t) Uoy(t), }Qﬂgdi“("l (t),02(t)) =€>0.

Under this hypothesis, there exists a self-adjoint spectral projection &?(¢) corresponding to
o1(t), which depends smoothly on ¢.

Fort,s € R, let Uy(t,s) be the propagator associated to (0.0.1) :
ihd,Uy(t,s) = H(t)Uy(t,s), Uy(s,s)=1d.
It is known that for all (z,s),
(0.0.3) |(Id = 22(2))Un(z,5) Z(s)|| = O(h)

as h tends to 0. The left hand side is the transition amplitude between the subspaces & (s). 7
and (Id — Z(t)).7¢ and this fact means that the quantum evolution follows the isolated spectral
subspaces of the Hamiltonian up to an error of order 4. This is called the Adiabatic Theorem of
Quantum Mechanics. It has first been studied by Born and Fock [BF] in 1928 for matrix valued
Hamiltonians and then generalized to self-adjoint operators by Kato [K], Nenciu [N1] etc.

In the scattering regime, where the initial and final times s and ¢ tend to —oo and +oo respec-
tively, we can define, under appropriate assumptions on H(¢) at infinity, the transition probabil-

ity P(h) by
(0.0.4) P(h) = lim ||(1d— 2(1))Us(t,s) 2 (s)||*-

t—ro0
s—>—o0



Assume that there exists 4 > 0 such that H(¢) is analytic in a strip {r € C ; |[Im¢| < u} as
an (7 )-valued function, and that there exist v > 1, two bounded self-adjoint operators Hy
independent of 7 and a constant ¢ such that supyy <, [|H (t +is) — Hx || < c(1 +12)7V/2 as t — oo,
Under these conditions, Joye and Pfister showed in [JP1] that there exist C > 0 and I" > 0 such
that for sufficiently small &

(0.0.5) P(h) < Ce /"

(see also [N2], [S], [JP2], [M] for similar results).

It is an important and interesting problem to optimize the constants C and I" or more pre-
cisely to obtain an asymptotic formula of P(h) as & tends to 0.

This problem is not trivial even in a special case where H (¢) is a 2 x 2 real symmetric matrix
(hence .7 = C?):

(0.0.6) H(t) = ( V() () )

In this case, however, the WKB method enables us to construct and connect WKB solutions
in complex domains in C; and to compute the asymptotic formula of the scattering matrix as
well as of the transition probability.

The turning points and the Stokes lines emanating from these points play crucial roles in the
WKB method. Turning points are the zeros of —detH () = V(¢)?> + &(t)? and also the cross-
ing points on the complex 7-plane between positive and negative eigenvalues ++/—det H(¢)
of H(r). Stoke lines are the curves which are level sets of the real part of the phase function
of the WKB solution. WKB solutions are singular at turning points and the so-called Stokes
phenomenon occurs across the Stokes lines emanating from turning points.

Joye, Kunz and Pfister showed the asymptotic formula

(0.0.7) P(h)=Ge ""(1+0(h) as h—0

under a geometrical condition on the Stokes lines emanating from the nearest complex conjugate
pair of turning points {xq, %} ([JKP]). The exponential decay rate y is given by y = 2|ImAy|,
where Ay = 2 [,° /—detH(r)dt is the action integral, and G is also a positive constant deter-
mined by the local behavior of H () near xo.

The simplest example is the Landau-Zener model. In the particular case V (t) = at (a > 0),
€(t) = &, it is possible to compute explicitly the transition probability P(&,/4) by making use of
the asymptotic formula at infinity of the Weber function, and it is given by

me?

Plen) =exp| "),

for all € > 0, h > 0 ([L], [Z], see also Chapter 5 Appendix). This is called Landau-Zener
formula.



We can easily check the formula (0.0.7):

ig/a
'}/:4‘Im/ Va2 + €% dr
0

But the Landau-Zener model suggests a more precise study of the asymptotic formula (0.0.7).
In this model, the spectral gap is 2v/a%t2 + €2 and the minimum, 2¢, is attained at t = 0, the
zero of V(t) = at. If € tends to 0, the spectral gap tends to 0 and one expects that the transition
probability increases. In fact, this model implies that the exponential decay of the transition

a

21 2
:4Im(£/ \/l—szds) :K.
a Jo

probability remains true if and only if / tends to O faster than &2.

In this thesis, we mainly study the Hamiltonian (0.0.6) with constant interaction £(¢) = €:

wee= ()

and assume that the real function V(r) vanishes at least at one point. Our problems are the
followings:

1. What is the principal term of the asymptotic expansion of P(&,h) with respect to h for
sufficiently small € ?

2. Is the error uniform with respect to small € ?

3. When V (t) vanishes at more than one real point, which zeros make a major contribution
to the principal term of P(&,h) ?

As we will see in the next section where we suppose V (¢) vanishes at the origin only, if
V’(0) # 0 as in the Landau-Zener model, the same asymptotic formula as (0.0.7) holds with
G = 1 and the error is uniform with respect to small € (Theorem 1.2.1). But if V(¢) vanishes
to higher order, then two action integrals appear in the principal term and the error is no longer
uniform (Theorem 1.2.2). In fact, if V vanishes to order n, then there exist n pairs of complex
conjugate turning points tending to O as € tends to 0. The global behavior of the solutions on the
real time axis are governed by the Stokes lines emanating from the closest two pairs of turning
points from the real axis. Moreover, the asymptotic behavior of the principal term with respect
to € and & depends on the higher order derivatives of V than n at t = 0 (Proposition1.2.1).

In the case where V(¢) vanishes at more than one real point, we will see that turning points
around the lowest order zero make a major contribution to the asymptotic behavior of P(&,h)
as €, as well as A, tends to O (Theorem 4.2.2, Theorem 4.2.3). This is a natural result expected
from Joye’s indication in [J1].

The analysis of the problems including such a parameter € as well as 4 is very delicate. This
results from great changes of the geometrical structures of Stokes lines when turning points
converge to one point on R as € tends to 0. The fundamental tool we use is the theory of the



exact WKB analysis developed by C. Gérard and A. Grigis for Schrodinger equations [GG]|
and extended by S. Fujiié, C. Lasser and L. Nedelec to a family of first order 2 X 2 systems
[FLN]. This method gives a convergent resummation to a divergent power series solution in A
and enables us to express the Wronskian of two exact WKB solutions as a convergent series
defined inductively by integrations along a path. In particular, thanks to the expression of the
kernel of the inductive integrations, we can see to what extent the asymptotic behavior of that
Wronskian with respect to £ is valid when € tends to 0.

The contents of this thesis is organized as follows: In Chapter 1, we state the assumptions
and our results. To apply the exact WKB method we define the scattering matrix and the transi-
tion probability by Jost solutions (§1.1). We state, as the main results, the asymptotic expansion
of P(g,h) as h/e"1)/" — 0 for any small & and the principal term of P(g,h) with respect to
sufficiently small € as well as & (§1.2).

In Chapter 2, we explain the exact WKB method for a 2 x 2 system of first order differential
equation along the following contents. We first construct locally WKB solutions as formal
series solutions (§2.1). For any fixed & we prove their convergence and give the Wronskian
formula between two exact WKB solutions (§2.2). We show that the series of the exact WKB
symbol function themselves are asymptotic expansions as /& goes to 0 in some complex domain
(§2.3). We introduce the Stokes line which characterizes such a domain and illustrate some of
its local geometrical properties (§2.4).

Chapter 3 is devoted to the proof of our results by the exact WKB method. We reduce the
connection problem between the Jost solutions to the local problem around the turning points
near the origin (§3.1). We study the local geometrical structures of the Stokes lines (§3.2).
We express the scattering matrix by the product of some transfer matrices around the turning
points and study the asymptotic behavior of them (§3.3). We show how the turning points which
converge at the origin as € tends to O cause the failure of the estimate of Wronskian formula
(§3.4). To study the Stokes geometry and the distance between turning points we calculate the
expansion of the action integral with respect to small € (§3.5).

In Chapter 4, we consider the case where V() vanishes at more than one real point. The
scattering matrix is expressed as the product of transfer matrices between turning points asso-
ciated to these zeros (§4.1). We consider a special case where V() vanishes at two points and
study the contribution of the vanishing order to the asymptotic behavior of P(g,h) (§4.2).

In Chapter 5, we give a proof of Landau-Zener formula, which can be performed by an exact
calculus using the asymptotic formulae at infinity of the Weber function.
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Chapter 1

Results

1.1 Scattering matrix and transition probability

We consider the time-dependent Schrodinger equation:

(1.1.1) ih%w(t) =H(t,e)y(t), H(e)= ( Vgt) _\f(r) )

on R, where € and & are small positive parameters and V (¢) is a real-valued function. y/(z) is
a vector-valued function with complex components. This 2 x 2 real symmetric and trace-free
matrix H(€,h) has two real eigenvalues E4(t,€) = +1/V(t)2+ €2. The difference of these

eigenvalues
E (t,e)—E_(t,€) =24/V(t)? + €2

is strictly positive for all 7 € R and has its minimum 2¢ at the zeros of V(z).
First we define the scattering matrix and the transition probability. We consider the asymp-
totic solutions at infinity under the following assumptions on V(¢):

(A) V(¢) is real-valued on R and there exist two real numbers 0 < 6y < /2 and p > 0 such that
V(¢) is analytic in the complex domain:

& ={t € C; [Imt| < |Ret|tan 6y }U{[Im¢| < p}.
(B) There exist two real non-zero constants E,, E; and o > 1 such that

E,+0(]t|7°) as Ret — +e in .7,
V)=
E; +0(|t]°) as Ret — —oo in .7.

Under the conditions (A) and (B), there exist four solutions v, y", l/li, and l,l/l, to (1.1.1)



uniquely defined by the following asymptotic conditions:

[ 1/ —sin@ .
W (t) ~ exp _+— Fret] ( Coser’ ) as Ret — +oo in .7,

\ E} + €2
. [ 1/ cos6, )
V(1) ~exp |——\/E?+ €2t , , as Rer — +oo in .7,
(1.12) | h sin 6,
\ E} + €2

v (t) ~exp _—l—— Ef+€%t ( cos6, ), as Ret — —oo in .7,

1/ cos@ .
t ( l), as Ret - —e in .7,

z i
Y= (1) ~ exp | h sin 6;

where tan26, = €¢/E, and tan26; = ¢/E; (0 < 6,,6; < m/2). These solutions are called the
Jost solutions to (1.1.1). We notice that the principal term of each Jost solution, for example
exp[-+£+/E2+¢€2t]'(—sin6, cos6,), is a solution to the system with constant coefficient:

o= (5 v

™

where R(6,) is the following matrix.

R(6,) — ( cos O, —sin0, )

sinf, cos6,
The pairs of Jost solutions (Y, y" ) and (Y’ , y') are orthonormal bases on C? for any fixed 7.

Definition 1.1.1. The scattering matrix S is defined as the change of bases of Jost solutions:

S11(8,h) 312(87h))
S21(8,h) S22(87h) ‘

S is a unitary matrix independent of r. Moreover the Jost solutions have the relations:

(‘l’i Wl-) = <‘l/4rr llfi> S(e,h), S(e,h) = (

ay o=+ o w0 o=+ o )vo
Hence we have
[s11(&,h)* + [s21 (e, B) P = 1,
si(eh) =sn(eh),  si(eh)=—s(eh).
Definition 1.1.2. The transition probability P(€,h) is defined by

P(8,h) = |521(8,h)|2 = ‘Sn(é‘,hﬂz.



Remark 1.1.1. This definition is equivalent to (0.0.4), that is
sia(e )P = tim_||(1d— 2())Un(1,) 2 5)]

§—s—o00

sa(e,h)P = Tim_ (|2 ()Uy(1,5)(1d — 2 (5))]

s—y—o0

where, for any fixedt € R, P(t) is the projection corresponding to the eigenvalue \/V (t)* + €2.

1.2 Results

As we have seen in Introduction, the vanishing points of V (¢) on real axis are important for our
problems with small spectral gap. Throughout this thesis we assume

(C) V(¢) vanishes at least at one point on R.
In particular we suppose in this section and in Chapter 3 that
(C1) V(¢) vanishes only at the origin on R.

Then the spectral gap 2+/V (¢)? + €2 attains its minimum 2¢ at ¢ = 0 (avoided crossing). Instead
the analytic extension of V (t)? 4 €2 has complex zeros near t = 0, which we call turning points.

Notice that we do not assume any condition on the order of zero at t = 0. Letn € N =
{1,2,---} be the number such that V) (0) = 0 for 0 < k <n—1 and V" (0) # 0. We assume
V™ (0) > 0 without loss of generality. Then there are 2n simple turning points x;(&) and x;(g)
(j=1,...,n) which behave like

nt " [@i-Dmi] ),
(1.2.1) Xj(g) ~ (m) exp |:T‘| E as € —0.

We define the action integral A (&) by

xj(€)
Aj(e) = 2/0 V()2 +e2d,

where the integration path is the complex segment from O to x(€) and the branch of the square

rootis € att =0. We put V(¢) = %t”v(r), where v(¢) is holomorphic in a neighborhood of

t =0 and v(0) = 1. Then we obtain the asymptotic behavior of A ;(&) with respect to the small
parameter €.

Lemma 1.2.1. Aj(€) is an analytic function of el/" ar t = 0 and has the following Maclaurin
expansion:

{(2]'— l)km'] ey

Aj(e) =Y Crexp 7

k=1



Bk

VET(L) nl \r[det
where Cy = (n+k)71r“(k)21“(%) (V(”)(O)) szk_l (V(Z) ")}

Our main results are the following asymptotic formulae of P(€,k) when both € and A are
small. In the case n = 1, we recover the uniform Landau-Zener type formula which has been
shown by Joye [J2, Theorem 2.1].

Theorem 1.2.1. Assume (A), (B), (C1), and n = 1. Then there exists €y > 0 such that we have

2ImA; (8)

P }(14—0(}1)) as h—0

P(g,h) =exp [—
uniformly for € € (0, &)).

In the case where n > 2, we have the following formula which is valid when 4/ 8% —0:

Theorem 1.2.2. Assume (A), (B), (C1), and n > 2. Then there exists € > 0 such that, for all
€ € (0,g), we have
2
h h
<1+0( n+l)) as n+1 _>O
en en

Remark 1.2.1. Note that h/ e tD/n appears in an obvious way in the case V(t)=1t". Bya
simple rescaling t = €'/, (1.1.1) is reduced to

. h d ™ 1
et ®=( 7)o

P(g,h) =

exp | A1(6)] + (-1 Texp | £ )

where y(g'/"1) = ¢ (7).

Let us try to express the principal term
exp {%Al(s)} + (=" exp {%An(e)}

for n > 2 in the form (0.0.7). We rewrite it as
Im(A A
A —op [ IE) 00D

y (exp [Im(Al(s)h—An(e))} exp [Im(An(s) —Al(e))}

+(—1)"*"2cos {RG(AI(E)}Z_A"(S))D .

P()(E,h) =

Then by computing the asymptotic expansions of the action integrals A;(g) and A, (&) we have
the following proposition:



Proposition 1.2.1.
D) IfvUt2=10) =0 for all | €N, then

ImA;(e) =ImA,(¢)

o] 28]

2) If there exists m € N such that VH2=1(0) =0 (1 =0,...,m— 1) and V"+2m=1)(0) +£ 0,
then for sufficiently small €

and
Re(A(g) —An(€))

2h *

Py(e,h) =4 <sin2 {

NS

(1.2.2) Im(A;(€) —An(g)) =2Con (sin Tﬂ,’) et +0 (g%) :
n

where

n+2m
n

2my/mT ()Y 2m=1(Q) /1 p
 nl(n+2m+1)T(%522) (V(”>(0)) ’

and the asymptotic behavior of Py(€,h) as (€,h) — (0,0) is given by the following formulae:

C2m -

(i) When "+2m/n [n — 0, Py(e,h) is equal to

, (sz {Reml(ez);/an(e» +§”D oxp [_Imml(e)h +An<e>>} (1 ‘o (e(h_’ )) |

(i) When h/e"t2M/n 5 0, Py(e,h) is equal to

(1.2.3) exp [—M} (1 +0 <exp

n+2m

(2o (sin2x) +6) = D)

for any positive constant § if °> ¢ N and v (1+2m=1)(0) sin 2 >0 (ie. Cypsinimw < 0)
and Py(€,h) is equal to

(1.2.4) exp {—M} (1 +0 (exp

h

- (20 (02%)-3) 5| )

for any positive constant 8 if 7} ¢ N and v (n2m=1)(() sin? 7t < 0 (i.e. Cypsin 7w > 0).

h

Remark 1.2.2. From the viewpoint of the Stokes geometry, a Stokes line emanating from xi is
connected to one emanating from x,, in Case 1), whereas it is not connected in Case 2) (see §3.3
Figure 3.9, 3.10, 3.11.).

10



Chapter 2

Exact WKB method

2.1 Formal construction

We use as a basic tool the exact WKB method for 2 x 2 systems introduced in [FLN], which is a
natural extension of the method in [GG] for Schrédinger equations. We first review it.
Let us consider the following 2x2 system of first order differential equations:

@.1.1) " o) = ( _[?(t) 0 ><z>(t>.

The functions a(r) and B(¢) are assumed to be holomorphic in a simply connected domain
Q C C. Notice that any 2 x 2 symmetric system:

(2.1.2) 12 i) = ( )Z(Ef; 58 ) v(o)

can be reduced to this anti-diagonal system (2.1.1) by y(¢) — exp [ﬁ i w d ‘L'] ¢(t) and

ot) — % (1) ¢(r). The first transformation reduces (2.1.2) to a trace-free system and the

second to an anti-diagonal system. We also remark that, when o () = 1 and B(¢) =V (t) —
E, (2.1.1) is equivalent to the Schrédinger equation: —h?¢]'(t) + (V(¢) — E) ¢ (¢) = 0, where
¢(1) =" (91(1),92(2)).

First of all we make the change of variables ¢ — z

2(t10) = [ : Ja@Bds,

where #( is a fixed base point of Q. If ; is a simply connected open subset of € in which
o.(t)B () does not vanish, the mapping z is bijective from Q; to z(Q,) for a given determination
of (a(t)B(t))"/2. Zeros of a(t) and B(¢) are called turning points. If t = x is a simple turning
point, we get

N[O

(2.1.3) 2(r) —z2(x) = 5 (a(t)B(1))’

(r —x)

t=x

(14g(t—x)),



where g(7) is holomorphic near # = 0 and g(0) = 0.
We put ¢ (1) = e*%/" ¢ (z) and reduce (2.1.1) to the next equation in the variable z:

. -2
(2.1.4) ﬁ.ifpi(Z) = < —1?(;)2 K(j:)l. )‘Pi(Z)a

where K (z(r)) =(B(1)/a(r)) /% We change unknown functions @y (z) = M+ (z)w+(z) with

= (K819 ).

FiK(z) =+iK(z)

Consequently, we obtain the first order differential equation of w (z):

d 0 K/(Z)
(2.1.5) d_zwi(z) — ( Ko K(%)

where K’(z) stands for dizK (z). We notice that M4 (z(¢)) and w4 (z(¢)) are independent of .
We define the sequences of functions {w ,(z;z1) };r_ by the following differential recurrent
relations:

wi —1(z) =0, wio(z) =1,
(216) dizwi,Zk(Z) = %Wiﬂk—l (Z> (k Z 0)7
(d% + %) W kr1(z) = II((/((ZZ)) wi 2k (2) (k> 0).
. o wa(z(1)) .
The vector-valued functions w (z(7)) = ( W;; (1)) ) with
wi(z(1) =Y wem(z(1),  wi(z(t) = Y wea1(z(0)),
k>0 k>0

satisfy (2.1.5) formally. Thus we get formal solutions to (2.1.1):

) — (o) w2k (2(t))
(2.1.7) O (1, hs10) Mi(z(t))kZZO< W (2(0)) )

2.2 Convergence and Wronskian formula

In this section we show the convergence of symbol function w. (z(¢)) and define the exact WKB
solution as the exact solution to (2.1.1). Moreover we give the Wronskian formula between two
exact WKB solutions.

12



The singularities of w4 (z(r)) appear in K'(z) /K (z). Actually K'(z)/K(z) is expressed by, in
terms of z,

Al

K1) _ a()B'(t) —a'(1)B(1)
K(z(1)) Aa()B@)?

From (2.1.3) and (2.2.1), we see that K'(z)/K(z) has a simple pole at z = z(x) if x is a simple
turning point.

We fix a point z; = z(#;) with #; € & and take the initial conditions to w4 ,(z1) = 0 for
every n € N. Then the differential recurrent equations (2.1.6) are transformed to the integral
recurrent relations:

(2.2.1)

(

wio(zzi) = 1,
(2.2.2) wk1(2521) = /: ei%(g_z)%wi,Zk(c;Zl)dC (k>0),
wok(z21) = : [[((/<(§)>Wi7zk—1(g;m)d§ (k>1).

From these integral representations, we obtain the following proposition on the convergence of
these formal series.

Proposition 2.2.1. The elements of the function wi(z;z1):

(2.2.3) wi(z:21) = Y, weo(ziz1), wi(zz1) = Y, wiok—i1(z:21)
k>0 k>0

converge absolutely and uniformly in a neighborhood of 7z = z;.

Proof of Proposition 2.2.1 (2.2.2) can be written as

wro(zz1) = 1,
(2.24) wror1(zz1) = lewenl(z21),
win(zzr) = Jwin-1)(zz21),

where /5 and J are integral operators defined by

K Q)
(2.2.5) L[f)(zz1) = / A )mf(é)d&
2.26) () = :%f@)dc.

The convergence follows from the following lemma.

13



Lemma 2.2.1. For all 7 € z(€))) there exists a finite curve I'(z;z1) on complex z-plane which
has the start point 71 and the end point z. Put

max sup
$el(z;z1)

and let L be the length of T'(z;z1). Then there exists a positive constant C such that we have for
alln e N

e sup

Cel(z:z1)

ig@_@K’(C)‘
K(Q) |’

KON _,
K@A}‘A<

C(AL)"
(2.2.7) (Wi n(ziz1)] < (n, !
Proof of Lemma 2.2.1 We prove this lemma by induction. In the case where n = 0, the state-
ment is evident because w4 o(z;z1) = 1. We suppose the inequality (2.2.7) for n. In the case
where n is even,

W okr1(zs21)| =

K/
[ et “N&%@mmﬁw
7521

K(¢)
We introduce an arc length parameter & to the integral path {.
(Wi (zz)| = ‘/ Ili((g((é)))wizk@(ﬁ);m) 4
L a0 KE@)] | |
< [} |l LB hosaeiia) o

With the assumption (2.2.7), we have ‘wigk(é’(é);m))} <

3

in the arc length parameter

C(AL)2k+1

LCA 2k
(Wi aks1(z321)| SA/O Ez—f))!dé = kD

In the case where n is odd, we get similarly

C(AL) 2k+2

W. ; < —F
(Wi aksa(z321)| < k1 2)1

Therefore we obtain the inequality (2.2.7).

14



OOCAsz oocALZk+1
Since the majorant series ];) Ez k))! an ];)—((2]{ l 0!

are convergent, the formal series

(o)

Y wiok($(&)sz1)) and Y wy i1 (£(€):z1)) converge absolutely and uniformly in a neigh-
k=0 k=0
borhood of 7 = z;.

0

This proposition claims that w(z;z;) are exact solutions to the equation (2.1.5). Let us
define, for #p € Q and #; € Q,

(2.2.8) O (t,ito,11) = =ML (2(1))we (2(1), i z(1r)),

then these are exact solutions to (2.1.1). We call @4 (¢, h;19,11) exact WKB solutions. The exact
WKB solutions (2.2.8) are holomorphic in a neighborhood of ¢t = #{, and extended analytically
to Q because (2.2.8) satisfy (2.1.1) with the holomorphic coefficients in Q. We call ¢y the base
point of the phase and #; the base point of the symbol. We remark that the pair of exact WKB
solutions ¢ (7, h;to,t1), @_(t,h;19,11) are linearly independent.

The Wronskian between two exact WKB solutions [¢(¢), ¢ (t)] = det(¢ () ¢(z)) is given by

€ .
W+.

Proposition 2.2.2. Any exact WKB solutions ¢ (t,h;tg,t,) and ¢_(t,h;to,tp) with the same base
point to of the phase satisfy the following Wronskian formula:

[¢+ (tah;t()vtl)v 0 (t7h;t07t2)] - ZiWi—(Z(Q);Z(h))'

Proof of Proposition 2.2.2.

We notice that the Wronskian is independent of the variable ¢ because the matrix of right side
of (2.1.1) is trace-free.

15



2.3 Asymptotic property

In this section, we show that the convergent series (2.2.3) of the function wy (z(¢),h;z(1))
constructed in the previous section are also asymptotic expansions on 4 in the domains:

Q= {t € Qq;there exists a curve from #; to ¢ along which +Rez(¢) increases strictly}.

Proposition 2.3.1. There exist a positive integer N and a positive constant ho such that, for all
h € (0,ho), we have

(2.3.1) w(z(t),h;z(t1)) Z wio(z(t),bsz(t)) = 0(hY),
(2.3.2) wl(z(t), h:z(t1)) Z w o1 (2(t), hsz(t)) = O (BY),
uniformly in Q..

Proof of Proposition 2.3.1 To prove the asymptotic expansion (2.3.1), we show the inequality:

W k(z321)| < CHE,

where C is some positive constant. Let || - || be the norm defined by
Ifl= sup [f(O) +h sup [£' (L),
{el(z:z) {el(zizy)

where I'(z;z;) is the same curve on the complex z-plane as Lemma 2.2.1. Similarly we put

maxd swp [SO] ap [LEON_,
) {‘:Gi(gm) K(C)‘7 CG?“?ZI dC K(C)‘} A<

We estimate || I [f](h) || in terms of || f ||.

1+[f](z,h;z1)=/Zfe+ﬁ(C—Z)I§((§))f(C)dC-

We put g(§) = K/(C)f(C) and change the variables s =

Tt

T_Z. Then we have

f(z,h;z1) h/ g(hs+z)d

In developing g(hs + z) in the neighborhood of s = 0,

L [fl(z,h;21) = h/lo e (g(z) +hs/01g’(hsy+Z)d)’>dS

h 0 I
— gz(Z) (1 —e%(zl_1)> +h2ﬁ1 sezs</ g'(hsy+z)dy)ds.
1= 0

16



We estimate the absolute value of each term of the right-hand side.

‘hg(z) (1 _e%(ZI*Z)> ’ S ﬁ sup |g(Z)’ ’1 —e%(Zl*Z)
2 Cel(zz1)

S%hsuplfl ‘1—6%““)

<n

0 1 0
h2 ﬂlz SeZs(/O g’(hsy—l—z)dy)ds ﬂlz sezs sup |g/(C)|ds

= {el(zz)

| (4 KQ) SPNINCIS
< h”sup (EW)JC(C)—'—K(C)JC(C)' /Zlhzse ds
< Ah* (sup| f| +sup|f') H-Fweﬁ(m—z) _
Hence we get
1+[f](27h;Z1)’ < A?hsup | f | ’1 _eila12)
’ - 2
+% (sup’f\ +sup\f/‘) ‘1 + (W _ 1) eﬁ(zlfz) .

From r € Q., we take a curve from #; to 7 along which Rez(¢) increases strictly as the
integral path, then exp[%(zl — z)] decay exponentially as / goes to 0. We obtain

LAl mz)| <Chl £
where C is some positive constant.

We estimate ', [f](z,h;z;1) in terms of || f ||.

Lifl(e sz = (e [ B R )at)

=21l +

K

rem] < plo e |+ G5

f(Z)’

<2C|| f || +Asup|f].

17



We can calculate || I [f] || as follows.
I L[] I| = sup| L [£]| + hsup I’ [ ]
SCh| fIl+h-2C| f || +h-Asup|f]
<Cnll sl
One sees that the integral operator 7 is the operator of order A.

We study || J[f] ||. We first estimate |J[f](z;z1)] and |J'[f](z;21)]-

e = | [ g @]
<aswlrl| [ ag| < csuply,
Vifleszn| = | r@)] < asuplsl,

Hence one has

171f] 1| = sup|J[f] + hsup|J'[£]|

< Csup|f|+hAsup|f|<C| f]|.

One also sees that the integral operator J is the operator of order 1. From the integral recurrent
equations (2.2.4), we have

Ik | =1 Tzt ] =1L wypeey] 1= (T3)F (< CRE.
u - 1 1
- Eweal | £ wosl|<rr =0
n=0 n=N+1

Hence we obtain the asymptotic expansion (2.3.1). About the asymptotic expansion (2.3.2), we
consider for r € Q_ the integral path along which —Rez(#) increases strictly, and then we have
it similarly.

2.4 Turning points and Stokes lines

In this section, we introduce the so-called Stokes line, which characterizes the asymptotic be-
havior of the exact WKB solution as / tends to 0. In particular we state some properties of the
Stokes lines passing through turning points.

18



Definition 2.4.1 (Stokes line). The Stokes lines passing through t = ty in Q are defined as the

- {tEQ;Re/I[\/WdT:O}.

A Stokes line is a level set of the real part of the WKB phase function z(z;1).

If Rez(z) strictly increases along an oriented curve, such a curve is called canonical curve.
In fact a canonical curve is transversal to Stokes lines. We can characterize the asymptotic
behavior of the Wronskian between the linearly independent exact WKB solutions in terms of
canonical curve.

Proposition 2.4.1. [f there exists a canonical curve from t to ty,

(04 (¢,hst0,11), 90— (2, hst9,12)] = 2i (14 O(h)) as h—0.

Proof of Proposition 2.4.1 From Proposition 2.2.2, we have
[0 (2, hsto, 1), 90— (1, hito, 12)] = 2iw’ (2(12):2(11)).-
Thanks to the existence of a canonical curve we apply Proposition 2.3.1, and then we obtain

[¢+(l7h;t07t1)7¢—(t7h;t07t2)] =2i (1+0(h>) as h—0.

O

Let us consider some geometrical local properties of Stokes lines. We state the local prop-
erties of Stokes lines near a fixed point ty € Q.

(i) If 7o is not a turning point, then z(¢;1y) is conformal near t = .

(i) If #o is a turning point of order r € N, that is a(¢)B(t) = (t —10)"y(t — tp) with y(0) # 0,
then there exist » + 2 Stokes lines emanating from ¢ = #y and every angle between two
closest Stokes lines is 27 /(r+2) att = 1.

= %370

Figure 2.1: Regular ) )
Figure 2.2: Simple Figure 2.3: Double
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Chapter 3

Connection of the exact WKB solutions

In this chapter, we calculate the asymptotic behavior of the scattering matrix S(&,/4) and prove
Theorem 1.2.1 and Theorem 1.2.2 making use of the exact WKB method of the previous chap-
ter.

Recall that S(€,h) is the change of bases between Jost solutions at —eo and at +-oo. Hence
its elements are expressed by Wronskians of Jost solutions. In order to apply the Wronskian
formula Proposition 2.2.2, we first represent Jost solutions as exact WKB solutions (§3.1). Ac-
cording to Proposition 2.2.2, we know the asymptotic behavior of the Wronskian of two exact
WKB solution only when there exists a canonical curve between the symbol base points. To
investigate the existence of such a curve, we should know the global Stokes geometry near the
real axis (§3.2). In general, there is no canonical curve connecting directly —co and +oo, and
we should take some intermediate points so that we can find a canonical curve from one point
to another. Then the scattering matrix is written as product of transfer matrices between exact
WKB solutions which have their symbol base point at these intermediate points (§3.3). Looking
carefully at the distance between the canonical curves and turning points, we will see to what
extent the asymptotic formulae with respect to 4 are valid when € tends to 0 §3.4. Finally in
§3.5 we show the asymptotic behavior of the action integral (Lemma 1.2.1) to prove Proposition
1.2.1.

3.1 WKB expression of the Jost solutions

We express the Jost solutions as exact WKB solutions to (1.1.1). By the change of the unknown
1 .
function y(t) = Q¢ (1), Q = 3 ( 1 i ) (1.1.1) is reduced to an equation of the anti-diagonal
i
form (2.1.1):

hd

(3.1.1) S0 = ( iV(O _iv(é)_g )¢(t).
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The phase function z(7;1) is

(3.1.2) z(t31p) :i/ll\/V(‘L')z—i—Ssz (to €.7).

Fix an € > 0. Then there is no turning point in a neighborhood of the real axis R,. Hence z(;7))
is a single-valued function there. Notice that R, is itself a Stokes line. Recalling that we take
the branch of /V (¢)2 + €% which is € at t = 0, we see that Rez(¢) increases as Imz decreases,
and Imz(¢) increases as Ret increases. Similarly

L —iV(t)+e

Kzlt) = V() —¢

has neither zero nor pole there and the branch of K (z(¢)) is e™/* at t = 0.
We construct the exact WKB solutions which have the same behavior as Jost solutions as
|t| — oo as in [Ra]. Let .7}, YIQ be the unbounded simply connected domains

S =N{t € C;Ret >R},
Fi=SN{t € C;Ret < —R},

for a positive constant R. For t € .7} [resp. t € 5”15], we define the phase functions z”(¢) [resp.
7/ (¢)] with base points at infinity by

t
z’(t):i/( V(r)2+62—7tr>df+i/l,t,

(o)

t
[resp.zl(t):i/ ( V(T)2+82—?Ll)dr+illt,

where A,.; = /Erzl + €2. Note that these integrals are convergent thanks to the assumption (B).
These are also primitives of iy/V (¢)2 + €2 and satisfy for any 7y € Ylg’l

(3.1.3) (1) =" (1) + 2(t310).

Next we construct the symbol functions with base points at infinity. One sees that for all
re y,é, there exist infinite paths ending at ¢, 7 (), which are asymptotic to the line Imt =
FORe1(8 > 0) as Ret — —oo and meet the Stokes line transversally. (Stokes lines are asymp-
totic to horizontal lines. See §2.4 and Figure 3.1.) For ¢ € .#; one similarly defines the paths
Y. (t) which are asymptotic to the lines Im7 = +0Re 7 as Re T — +-oo.

We also denote by I, (z) [resp. I} (z)] the infinite oriented paths z’ (7 (¢)) [resp. 2/ (Y4 (¢))]
ending at z'(¢) [resp. z'(t)]. We remark that I (z) [resp. I, (z)] is asymptotic to the line
Im{ = LRe{ as Re{ — oo [resp. Re{ — —oo], and similarly that 7, (z) [resp. T'_(z)] is
asymptotic to the line Im{ = —% Re§ as Re { — —oo [resp. Re { — +-oo].
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Figure 3.1: Global Stokes geometry

Let I'} (z) be the paths defined above. The system of recurrence equations

Wi,o(z) =1
rl 2(¢_ K/(C) rl
(3.1.4) Wi (@) = /F,,I(Z) M e (e (k2 0),
+
nl K/(C) rl
W) = —Zwo ., (§)dC k>1),
| a@= L ke e © (k=)
define the sequences of functions {w ,(z)};_,. We define
W:I: even Z W:I: 2k
k>0

Wi 0dd 2

ZWiZk 1
k>0
rl
w, Z
wi(z) = ( Yi>0 ri’Zk( )

71 :
Y0 Wijzk_l(z) )
integral theorem, and then we get

Let us check the convergence of the integrals in (3.1.4) by induction with respect to k. Suppose
R .

W', is bounded and analytic in .. We can take the path as in Figure 3.1 from Cauchy’s

20¢-
Whooei1(2) = /r eile
L (2)

)(8(; logK (§))w'y 2 (8)dC,
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where the integration is now performed along the straight line A, (z) ending at z given by
Im({—2z)= %Re(c —z). We obtain

G1S) Wi = [ e (@ logK(E) W o] (2 (14+4/8)u) (1+/8) du

0
where u = —Re ({ —z). This shows uniform convergence of the integral defining w’, 5, (z)
using the fact that
EKGO) eV
K(z(2)) 2(V ()2 +€2)3/%

the behavior of V' at infinity in . from (B), and Cauchy’s inequality from (A). This expression

also shows that w’, z) is a bounded and analytic function in .%;. Furthermore the conver-
+,2k+1 y R

gence of the integral defining w’, ,, . ,(z) is shown from the fact that d;log K (z) € LY (2)).
One sees that the convergence of } 4~ Wll72k(z(l)) and } ;>0 Wll,Zk—l (z(t)) follows from the
following lemma (see [Gr], Lemma 3.2, [Ra]):

Lemma 3.1.1 (Grigis). Suppose f is a function in L>((0,+o)) and define, for all n > 1,

b, — / o~ 20+/8)s1=s2t=52)/h £(5) F(5) -+ fs20) dsidsa - - - dsam,
+

°°>S1>S2>'“>S2n>0

by = e 2UFId)s1=sattsm )R g (g1 f(53) -+ f(s520-1) dsidsy - dsau—1.

Foo>51>8p > >89, 1 >0

Then we have
n+1

nni<(3) 11

Moreover we see that

(3.1.6) lim w. ,(t) =0 lim wl ,(1)=0  VneN.

t—r+oo [——o0

The corresponding WKB solutions ¢’ (¢) and ¢ (¢) written by

o) =exp |+ b et el

/
oL(1) = exp [ £ 5] M Gl w0,

have the following relations with the Jost solutions.

(3.1.7)

Proposition 3.1.1. For any fixed h > 0, the exact WKB solutions ¢’.(t) and ¢.(t) have the
asymptotic behaviors as t goes to £oo:

¢’ (1) = exp [:I:%(?Lrt—i—o(l))} ( ;e:;z: ) as 1 — +oo,
oL (1) =exp {i%(MH—o(l))} ( ;e:e::zll ) ast — —oo.
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Consequently, we obtain the relations between the Jost solutions and the exact WKB solutions:
V() =—00 (1), Y (t)=—i0¢" (1),
vi()=—0¢L(t), ¥ (1)=—iQ¢" (r).

Remark 3.1.1. Let S(&,h) be the change of bases between (97, ¢" ) and (¢%,9"):

(3.18) (6L) 6L(1)) = (05(1) 02(1)) S(e.h).

We express S(€,h) with the components of S(€,h) as

S11 (8, ]’l) _i512(87h> )
2] (S,h) 522<87h) .

Notice that (¢%,¢") and (9L, ¢L) are orthonormal bases and S(&,h) is also a unitary matrix.

(3.1.9) S(e,h) = <

Proof of Proposition 3.1.1. The asymptotic behavior of the phase function z'(¢) [resp. 7 ()]
is evident from the definition. That of the symbol functions is also obvious from (3.1.6) so that

we have
) - (1 . ! (1
tEToowi(t) B ( 0 ) ’ tgr—noow (1) = ( 0 ) '

We consider the asymptotic behaviors of M (z(7)). When E; > 0, we get

. : (3 : . WA
IETM(—ZV(I) — &) = Arexp {z (En—ZGr)] , tETW(—lV(t) + €)= Arexp [z <—§+29,>] :

: . (3 : . (T
tgr_noo( —iV(t)—€) = lexp {z (Eﬂ: — 291)] , tgr_noo( —iV(t)+€)=Aexp [z (—5 + 291” .
Notice that in the case E; < 0 these asymptotic behaviors as t — —oo are the same as in the case
E; >0, so we get
. — i, . — 7 i91

Jim K(z(r)) = —ie™,  lim K(z(1)) = —ie™.

Therefore we obtain
. ie=10  je~i0r . ie= 10 je=i0
Jim M (2(1)) = ( el i, ) , o lim Mo (2(r)) = ( o0 L ) :

Hence we calculate the asymptotic behaviors of ¢/ (¢) and ¢/ () from above consideration. In
addition, we return ¢’; (¢) and ¢ (¢) to the solutions to (1.1.1).

Q¢! (1) ~ exp {—F%lrt} < sin 6, ) , Q@ (1) ~iexp {—%l,t] ( cos by ) ast — oo,

—cos 0, sin 6,
Q0! (1) ~ ex +£7L t Sin 6 Q0 (1) ~ iex —il e [ °° % ast — —oo
+ P —cos@; )’ - P sin 6; '
[
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3.2 Stokes geometry around the avoided crossing

In this section we investigate the geometrical structures of the Stokes lines near the origin and
define the exact WKB solutions with local base points.

If ¢ is sufficiently small, there exist 2z simple turning points x;(€) and x;(g) (j=1,...,n)
near each root of (V" (0)/n!)%*" 4+ € = 0. We illustrate the Stokes lines passing through the

turning points in the case V() = ¢" for € = 0 and for & positive and small.

Im¢
Im¢?
O Ret 0
\/ﬂt
Figure 3.2: (n=1,€ =0) Figure 3.3: (n=1,€ > 0)

It is important to see that, when € is positive, the Stokes lines passing through the four
turning points £'/” exp[E4-i], gl/n exp[i@i] bound a domain containing the real axis and
no turning point.

Let us return to our V(¢) satisfying (A), (B), (C1). It is possible to take yu = p(€) properly
small, so that . includes only four turning points x, x,, X1, and x,,. The Stokes lines emanating
from these turning points are not connected with those from the other 2n — 4 turning points.
Indeed, by Lemma 1.2.1, we see that the principal terms of the action integrals for € small
enough satisfy:

max{|Rez(x;)|,|[Rez(x,)|} < min{|Rez(xz)|,---,|Rez(x,—1)|}

The larger the number r is, the more complicated the Stokes geometry becomes. However,
if we restrict ourselves to a properly restricted domain .#, the geometrical structures of the
Stokes lines emanating from four turning points xi, x,, X; and X, can be classified into three
cases. One sees that, when Rez(x;) = Rez(x,), the Stokes lines passing through the four turning
points bound a domain containing the real axis and no turning point (see Figure 3.9). When
Rez(x;) > Rez(x,), the Stokes lines emanating from the two turning points x;, X; bound a
domain containing the real axis and no turning point (see Figure 3.10) and when Rez(x) <
Rez(x, ), those emanating from the two turning points x,, X, also do such a domain (see Figure
3.11).
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Imt Imt/&
0 Ret o)
\ \(Ref
Figure 3.4: (n=2, € =0) Figure 3.5: (n =2, € > 0)
Im¢ s

7
N

Figure 3.6: (n=3,€=0) Figure 3.7: (n=3,€ > 0)
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We will separately discuss the cases where V (¢) has a simple zero or a zero of higher order.
In the case n = 1, let r, 7, I, and [ be four base points of the symbol around the origin and
we make the branch cuts dashed lines as in Figure 3.8. We define the exact WKB solutions

O+ (t;x1,7), 9 (t:%1,7), 94 (t:x1,1), 9_(t;%1,1) as
9 (15x1,7) = VM (2(1))w (2(1);2(r)),
9 (1:%1,F) = e M (2(1))w—(2(1);2(F)),
04 (1:31,0) = ML (2(0))w (2(1):2(0)),

9 (1:51,1) = e VM (2(1))w—(2(1); 2(D))-

Notice that each exact WKB solution has a valid asymptotic expansion on /4 in the direction
toward its phase base point from its symbol base point.

In the case n > 2, we also put the symbol base points r, [ and their complex conjugates and
make the branch cuts dashed lines as in Figure 3.9. We can similarly define the exact WKB

solutions @ (t;x1,7), 9— (t;%1,F), O (£32n,1), O— (554, 1):

O+ (t531,r) = VML (2(1))wo (2(1); 2(r)),
¢ (1:31,7) = e “VIM_(2(1))w(2(1); 2(F)),
91 (1330, 1) = €M (20w (2(0);2(0)),
(1%, 1) = eI (2(8))w—(2(0);2(7)),

which have valid asymptotic expansions on 4 in the direction toward those phase base points
from those symbol base points. Let d and 6 be the intermediate symbol base points on the
imaginary axis such that

max{[Rez(x1)|,[Rez(x,)|} < [Rez(8)| < min{|Rez(xz)],[Rez(x, 1)|}

as in Figure 3.9, Figure 3.10, Figure 3.11. We consider the intermediate exact WKB solutions
0+ (13x1,8), ¢+ (1322, 6), 9 (1:%1,8) and @_ (135, 6):

0+ (1331, 8) = VMM (2(0))w (2(1): 2(8)),

9 (1:51,8) = e VM (2(0))w-(2(1):2(8)),

0+ (1330, 8) = XML (2(0) ) wo (2(0);2(8)),

O (1:%4,8) = e SUFMM_(2(1))w_(2(1);2(8)),

whose asymptotic expansions on £ are valid in the direction toward four turning points from the
symbol base points &, 0.
We will connect these exact WKB solutions around the origin in next section.
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Im¢

@) Ret

Figure 3.8: Stokes geometry n = 1

Im¢

Figure 3.9: Stokes geometry n > 2
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Im¢

Ret

e

T\
2

Figure 3.10: Rez(x;) > Rez(x,)

Im¢

[

(=7]]

5, ff—
y

Figure 3.11: Rez(x;) < Rez(x,)
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3.3 Transfer matrices

In this section we introduce transfer matrices, in terms of which we express the scattering ma-
trix. We reduce the connection problem between the Jost solutions ¢/, () and ¢/ (¢) to the local
connection problem near the avoided crossing between the exact WKB solutions.

Lemma 3.3.1. We have the following relations between the local exact WKB solutions and

0% (1):
1) =Citemexp |+ g, 1),
() =Catemexp |- g (15,7,
o) = Cs(emyexp [+ 200 g 153, ),
o) =Cutemexs [ o (15,7

where Ci(€,h) (k= 1,...,4) are some constants depending only on € and h, and Cy(€,h) =
1+ O(h) as h tends to O uniformly with respect to small €.

Notice that this lemma is true in both cases n =1 and n > 2.
Proof of Lemma 3.3.1 We put ¢/, (t;x1) = e2¥1)/Ap (z(¢))w', (z(¢)), which is obtained by
shifting the phase base point of ¢ (¢) from the infinity in .} to x; with (3.1.3). Actually we
write @/, (¢;x;) with the linear combination of ¢ (¢;x1,7) and ¢_(t;x1,7) as

(];_T_(l;)q) =C (87h)¢+(t;x17r) +él (gah>¢—(t;xlvr)'

When [t| — +oo in the direction to the start point of ¥, @ (t;x1) and ¢ (t;x1,r) decay expo-
nentially and ¢_(¢;x1,r) grows exponentially. Hence Ci (g, ) is equal to 0. By the Wronskian
formula (Proposition 2.2.2) and Proposition 2.4.1, we have

[&t(txfli)q;_(t(rx; rz])] =Whoven(2(r)) =1+0(h)  as h—0.

One sees that this asymptotic expansion is uniform for small € because there exists no turning

C] (8,/’1) =

point in ..
O

We define the transfer matrices 7,(&,h) and Tj(&, h) between the Jost solutions and the local
exact WKB solutions by

(33.1) (62(1) 07(1))

(0+(e:x1,7) 0 (1:51.7)) Te. ).
(332) (04(0) 01)) = (9 (r330,1) 6 (1:5, 1)) Ti(e ).
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From Lemma 3.3.1, we get

[ Ci(g,h)etTw/h 0
(333) Tr(e,h) o ( O CZ(E,h)e_Zr(fl)/h ,
C3(8,h)e+zl(xn)/h 0
3.3.4 Ti(e.h) = | |
(3.3.4) i(€,h) ( 0 Cale, e~

Moreover we define the transfer matrices 7' (€, /) around the zero of V(¢), that is r = 0, by

(3.3.5) <¢+(t;xn,l) ¢L(t;x,,,z‘)) - (¢+(t;x1,r) (Z),(t;)ﬁ,f)) T(e,h).

Then the scattering matrix S(&, %) is the product of these transfer matrices:
(3.3.6) S(e,h) =T (e,h)T(e,h)Tj(e,h).

Thus scattering problem is reduced to the calculations of the transfer matrix 7'(g,h). A lot
of Wronskians of exact WKB solutions appear in connection coefficients of this calculations.
We express them with exact WKB symbols from Proposition 2.2.2. We denote w* (z(t1);z(t2))
by # (t;1) for short.

Let ¢jx(€,h) be the components of T (€, h):

( l‘11(8,h) 112(8:h) >
T(g,h)= :
t21(8,h) lzz(é‘,h)

Proposition 3.3.1. In the case n =1, T (€, h) is given by

w iW(f; ) LxisE1) /h
(3.3.7) T(g,h) = ?/(r; r) VG ‘ |
,-M oxisE1) /h W (L;r)
7 (5

where [ is the same point as | but continued from r passing through the branch cut from x| and
[ also the same as | but continued from ¥ passing through the branch cut from .
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Proposition 3.3.2. In the case n > 2, the components of T (€,h) are given by

nﬂa@:éﬁi?(”“,

+(_1)n7/ ?;f’) 7/({;5) lerm) —z(@)}/h )
W(6;8) W (5;0)
(5:8) A W (&D W (FS) wen
na(€,h) = b 5 5.6
12(&,h) lyy(,:;r) (=1) W (5;6) 7/(3;5)6
n W({_,a) W((?aﬁ> €{Z(x1 x1)—Z(X1 xn)}/h
W (8;8) W (5;8) |

+ W(ij’é) W ?’l) e{Z(xl X1)+Z(x1 xn)}/h
W (5:8) ¥ (5:6) ’
W(5:,8) [ W (8,r) #(I;6)
t (€. h ‘ - 2(Xn:%1)/h
22(€,h) W (F;r) (7/(6;5) 7/(5,5)6
+(=1)" W(’f’6) 7/(_5,1_) e{Z(xl;f1)+Z(X1;fn)}/h ,
W (8;,0) W (6;9)

where F [resp. [] is the same point as r [resp. 1] but continued from § passing through the branch
cut from x| [resp. x,] and ¥ [resp. [] the same point as 7 [resp. l] but continued from § passing
through the branch cut from X\ [resp. X, ].

Proof of Proposition 3.3.1. The Stokes lines passing through the turning points x, x| are
drawn in Figure 3.8. We write ¢, (¢;x1,/) and ¢_(¢;%;,[) by linear combinations of the linearly
independent exact WKB solutions (¢ (¢;x1,7),d_(¢;x1,7)):

¢+<I;X1,l) =F1¢+(t;x1,r)+F2¢_(t;x1,7),

O_(1:%1,0) = B3¢ (1:%1,7r) + F4¢_ (1,51, 7),

(3.3.8)

The coefficients are expressed by the Wronskians of exact WKB solutions:

F = [¢+(t;xlvl)v ¢—(t’x17r)] F = [¢+(t 1, I’), ¢+(t A1, )]
0 (rx1,7), (e, 7)) 0 (rx1,r), (1, 7)]
oD, o (51, 7)] (0, (:51.7), 0 (t:51.7)
B = 0 @, oo, ”*[( ) o7
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In order to calculate the Wronskians [¢ (¢;x1,7), ¢, (t;x1,1)] and [¢_(¢;%1,1), O_(t;%1,7)]
along a canonical path, we need to go across a branch cut and to redefine one of the solutions
on the other Riemann surface. A

Since [ is obtained from [ after turning clockwise around x1 and [ is obtained from [ after
turning anti-clockwise around X from the definitions of [ and I. , one sees

if [ is sufficiently close to x;. Notice that x; is a zero of V(¢) — i€ and &; is a zero of V (¢) + ie.

Lemma 3.3.2. The following identities hold:

- a

(])+(t;)€1,l) = i‘P—(t;xl?Z)? (])_(t;)fl,l) = i¢+(t;f1,l)-

Proof of Lemma 3.3.2 We show the first equality. The phase function z(z;x;) corresponds to
—z(t;x1) on the other Riemann sheet because the multiplicity of z(z;x;) is two. Hence the sign
of the phase function changes.

We consider K(z()), which determine M (z(¢)) and wy(z();z(1)). In this case we must
be careful whether tunning point x; is a zero of V(¢) —i€ or V(¢) +ie. Now x; is a zero of
V() —ig, so that K(z(¢)) corresponds to

il/ V() +ie LV +ie

V@ —ie) "\ Ve KE0)

on the Riemann sheet continued from r passing through the branch cut from x;. Hence M (z())
corresponds to

iK()7' K@)\ LK@ K@)
( —K(z)  +K(2) )_l(+iK(z) —iK(z))_lM_(Z(t))'

The symbol function on that Riemann sheet which corresponds to w (z(¢);z(1)) satisfies

d 0 —%G
_d_zf(z): ( K f%> )f(z).

K(z)
d 0 +Xu
d—zf(z)=( ke s | f@.
G

This implies that w (z(¢);z({)) corresponds to w_(z(¢);z([)) on another Riemann sheet from
the uniqueness of these differential equations. Hence we obtain ¢ (¢;x1,/) = i¢_ (t;xl,ﬂ. In
the second equality case we pay attention to the fact that x; is a zero of V (¢) + i€, so that K(z(t))
corresponds to

Vo —ie W\ v ke

on the Riemann sheet continued from 7 passing through the branch cut from x;. Similarly we

A

have ¢_(¢;x1,1) = iop, (t;%1,1).

Q/e—zni(V(Z)Jrie) V) +ie

O
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We apply Lemma 3.3.2 to the Wronskian calculations of F> and F3z, then we have

4G (L)
Ny S C)
_V(RD _ (L)
&_%vw’ b=y

We notice that each Wronskian has a canonical curve as in Proposition 2.4.1. Since
.7 1) /h .
9 (1:351,7) = NG (1531, 7),

O_(t:x1,7) = e 2T/ g (137, F),

we have
wien=n- 32D
t12(€,h) = Fy et =/h iZ%ZgéW%V@
tm@hﬁzﬁedmmm_jzﬁigemmvh
mmm_a_zgg

O

Proof of Proposition 3.3.2. We introduce the intermediate symbol base points § and & on
the imaginary axis as in Figure 3.9, 3.10, 3.11. We consider the pairs of linearly indepen-
dent intermediate exact WKB solutions (¢ (;x1,8), ¢ (#;x1, 8)), (94 (t:%1,8),0_(1:%,6)),

(¢+(t'xn75)a¢ (l xﬂvS))’ and (¢+<t Xn75)7¢ (t xm )) ¢+(t X1, T ) ¢—(t’x17’7)’ ¢+(t;xn7l>

and ¢_(t;%,,]) are written as linear combinations of them:
0. (t;x1,7) = G104 (t;x1,8) + G29_(t:x1, ),
O_(t:%1,7) = G330, (£:%1,8) + G4¢_(1:%1, ),
01 (3%, 1) = G54 (1%, 8) + G- (52,6
O_(t:%0,1) = G704 (1:%,,8) + Ggd_(£;%,,5).

Similarly we can express the coefficients with the Wronskians of them.

_ [0 (txr ), ¢ (1131, 0)] Gy — [9+(13x1,8), ¢+ (3x1,7)]
[¢+(t;x176>7 ¢—(l;x176)]7 [¢+(I;X1,5), ¢—(t;x176)],
Gr — [‘P—(I;il?f)? ¢—(I;X178)] Gu — [¢+(t’i175)7 (P— t’xlvf)]
3= — o) 4 = _ =
[ +(l;x176)7 ¢—(l;x175)] [¢+(t;x176)7 ¢—(l;x176)]
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Because 7 is obtained from r after turning clockwise around x; and 7 is obtained from 7 after
turning anti-clockwise around X1, one sees

(3.3.10) r=xi+(F—x1)e, F=x1+ (F—%)e ™™,

if r is sufficiently close to x;. Taking into account the fact that x; is a simple zero of V (¢) — i€
and x; is a simple zero of V() + i€, we have from (3.3.10) in the same way as Lemma 3.3.2

(3.3.11) 0. (t;x1,r) = —ip_(t;x1,7) O_(t;%1,7) = —idy(t;%1,7)

We apply (3.3.11) to the Wronskian calculations of G, and Gs3.

GI_W(:O: r) G, — i Z(7:9)

7 (5;8) 7 (8:68)
G3:—lm G4:M.
W(5:,8) W (5;9)

We can similarly express the coefficients of ¢ (¢,x,,1) and ¢_(¢,%,,]) with the Wronskians
of the intermediate exact WKB solutions.

Ge — 10+ xn, 1), 9 (£3%0,6)] G = 1951330, 8), 9o (1300, 1)]

5— ) 6 —
[¢+(t Xns )7 ¢ (l Xn; )] [(P (t Xns )7 ¢ (t Xns )]
6= WD 65D D), 05D
[0+ (£:%0,8), (1350, 6)] [0 (5% ),¢)(txn7 )

Since [ is obtained from [ after turning anti-clockwise around x,, and [ is obtained from [ after
turning clockwise around X,,, one sees

if [ is sufficiently close to x,. Remarking that x, is a simple zero of V (¢) — i€ if n is odd and
V(t)+ie if nis even, we get in the same way as Lemma 3.3.2

A

(3.3.12) O (t320,0) = (=1)" i (520, 0) - (6350, D) = (=1)""igu (1:50,0)

Therefore we have from (3.3.12)

Gs = Z(‘S.;l) ) Ge = (—1)n+li—7/(-;,6—) :
(6:6) W (6:6)
G = (—1)" W@ ) Gg = m
W (5;8) W (8:6)
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From (3.3.5), the components of T'(&,h) are also expressed by the Wronskian of the exact
WKB solutions.

[¢(txn7)7¢(lxa)] _
e P e M b
X )
)

[ Xy, r ) ¢+(t Xns
t2](8,h) [¢+(I,X1, )a (l Xy, 7

Each denominator is calculated as

]], l‘22(8,h)

0 (£5x1,7), O (1:51,7)] = [ (£3x1,7), e 10}/
= efz(x“il)/hW(f; r).

We remark that there exists a canonical curve from r to 7
Next let us study these numerators.

[¢+(t;xnvl)a (P*(t;)zl?f)]
:[G5¢+<t;xn76)+G6¢ (t Xn, ) G3¢+(t X1, )+G4¢—(I;X175)]
=[Gs T (1,51, 8) + Goe /PG (1:%,,8), G394 (1:51,8) + Gad (1:51,5)]

:G5G4€ () /h [¢+(I;X176)7 ¢— (l‘;)fl,S)] + G6G3 e_Z(ﬁ;xn)/h [‘P— (t;ila _)7 ¢+<I.X176)]

:W(S’ 5) <G5G4 eZ()El;Xn)/h _ G6G3 e*Z()fUX,,)/h) )

Therefore we have

_ 7/(5,5) (7/(?,5) V/(S,Z) (1 20)
W (7r) \ W (5:8) W (5:9)
I ACHEAG) () —2(Eixa)}
T 5.0 715.9) )

We can similarly calculate t1,(€,h), t21(€,h) and t5(€,h). Let us calculate t5(€,h)

[0 (t:%0,1), O (t:%1,7)]
=[G79-(1:%,8) + G890 (1:%1, ), G394 (1:%1,8) + Ga9— (1351, )]
=[Gy IR (1351, 8) + Gge X _(1:5%1,8), 3 (t:%1,8) + Gad (1351, )]

=G1G4 N (1:51,8), 9_(1:51,8)] + GsGye “ T Mo (1:7,8), ¢, (1:51,5)]

=H(8:8) (G1Ga /1 — GGy (11
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Hence we have

W (8:8) e
— z(x135) /R 7 \Y ) 2(X15%0) /[ _ 2(X13%) /B
t12(8,/’l) e W(r,r) (G7G et GsGse >

8:8) [ )nﬂw 5:0) W (78) fwpie
W (Fr) W (5.6) #(8:6)°
W) W (EF) pain) <x1xn>}/h>
7/(8:8) #(8:8)

We shall study the other component #,; (€, h).

[¢+<t;X],l”), ¢+(t;xnal)]
=[G19+(£:x1,8) + G20 (1:x1,8), G301 (£:%,8) + Ga9— (13x, )]

=[G19(1:x1,8) + Ga9—(1:x1,8), G310/ Mo (1:x1,8) + Gye 1)/ Mg _(1:x1,5)]
=G Gy Mo (1:x1,8), 0_(1:x1,8)] + G2G3 &5/ Mo_(1:x1,8), ¢, (t:x1,8)]
27/(5; 3) <G1 Gy e_z(xl;b")/h — GrG3 ez(xl;xn)/h> .

Therefore we have

W (5:8) .
— palxisx)/h z(xrxn) /b _ 2(x1:%0) /h
t21(8,/’l) e 7/(7‘, r) (G1G4e GyGse )

W(S,a) ( )n+l W(_S’r> W(Z_’a) ez(xn;xl)/h
WV (Fr) W (8:8) W (8:6)
LYo 7 (8:0) fetwrsm)+<termal/n |
W (5;8) W (5;6)

Finally we calculate 5, (€, h).
[0 (31, 7), 9 (3%, 1)]
=[G10 (t:x1,8) + G2¢_(t:x1,8), G710 (t:%,,8) + Ggd_(t;%,,6)]
=[G1¢4 (t:x1,8) + G2¢_(t:x1,8), G777/, (£:x1,8) + Gge ™/ Ro_(1:x,,8)]
=G Gge {5 (1:x1,8), 9_(t:x1,8)] + G2G7 X/ M o_(1:x1,8), ¢4 (t5x1,8)]

27/(3; 3) (Gl Gg ez(i”;xl)/h — GGy ez(xl;in)/h> .
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Hence we have

W (5;8) rE .
_ el®)/h 7\ Y 2(x13%) /b _ 2(x15%,) /h
15%) (8, h) e W(}_”; r) <G1 Gge GyGre )

e{Z(xl;il)Jrz(xl;x,,)}/h) '

The components of the matrix S (g,h) are expressed from (3.3.3), (3.3.4) and (3.3.6) as

C1_1C3 tll(S,h)exp [w] C1_1C4 f12(8,h)exp [M]

)
h
C2_1C3 r1(€,h)exp [M] C2_1C4 t22(€,h)exp [w]

Recall that C; = Ci(g,h) = 14 O(h) as h — 0 uniformly with respect to €. In the remaining
part of this section, we denote such constants simply by 14 O(h).

We study each exponential part of the components of S(&,4).

S(e,h) =

—(x1) +2 () = é(—Al () +An(8)> + % (Aoo(e) _A,oo(g)>,
2 ()~ 2(58) = 5 (A1) ~A@)) + 5 (AnlE) +A4 (),
(3.3.13) .
2 (%) +2 () = 2<A1( )+ An(€)) + 5 (~An(e) ~ A-w(e) ).
(%) -2 (%) = é (m—m) + % (—Am(e) +A_M(8)>

where the action integrals A.(€) and A_..(€) are defined by

2/ ( )2 +e2— z)dr,
2/ < 2 4e2— itl)dt

We remark that each second term of (3.3.13) is pure imaginary.

When n = 1, we calculate by Proposition 3.3.1 the component §>;(€,4), which gives the
transition probability.

A

3 _ VBN ) h {2 (842 ()}
S21(8,h>—lWe e <1+0(h))

r

(3.3.14)

— iexp [%Al(e) - ﬁ(Am(e) +A_w(8)>} Zéi:; (1 +0(h)).
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One sees that there exist canonical curves from r to 7and to /. Similarly the others are calculated.

S11(€,h) = exp [i (Aw(e) —Am(e)ﬂ Zé:i; (1+0m),

>

~

Rl

)
.r)

b

—%A1(8)+E(Am(e)+A_w(£)>} Zg

S12(g,h) = iexp [ (1 + O(h)>,

u\l

(33.15)  $n(e,h) =exp {i (—Aw(e) +Aw(£)>] Zx ’;)) (1 n 0(h)> .

When n > 2, we also study the component §> (&, k).

§21(8,h) = iexp [_ (41(@) +Aue)) - = (4=(e) +Aw(8)>] Wng) (1+0(m)
(7 2 1)
SOLET T )|
-t o0 +8-0)] 1 om)

(3.3.16)

One sees that there exists a canonical curve for each Wronskian calculation. The other compo-
nents are also calculated in the same way. However when 4 goes to 0 we must be careful in the
dependence on sufficiently small € of the asymptotic expansions of the Wronskians. We will
discuss it in the next section.

3.4 Asymptotics of the Wronskians as 7 — 0

In this section we study how the asymptotic expansions of the Wronskians in S(g,h) (see
(3.3.14), (3.3.15), and (3.3.16)) as h — 0 depend on small €. We must pay attention to the
distance between the canonical curve and the turning points on the complex z-plane because the
turning points z = z(x;) are simple poles of the kernel K’(z) /K (z) of inductive integral operators
(see (2.2.1)).
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First let us consider the case n = 1, in particular $;(€,h) and $>;(€,h). Because Rez(t)
increases in the direction from the upper half-plane to the lower one near the real axis (see
(3.1.2)), the denominator # (7;r) = w% (z(7);2(r)) has a canonical curve from r to 7 whose
distance from the turning points is positive uniformly with respect to € as in Figure 3.12. Hence

wS (z2(F);z(r)) =14 0(h) as h—0,

uniformly for sufficiently small €. The numerator # (I;r) = w* + (z(D);z(r)) of (€, h), which
give the transition probability, has a canonical curve from r to I through the branch cut as in
Figure 3.12. This curve can also be taken so that the distance from turning points is bounded
below by a positive constant independent of €. We have

¢ (z(D);z(r)) =14+ 0(h) as h—0,
uniformly with respect to €. Hence we have
Sa1(eh) = iexp {%Aue) 5 (4-(e) +A_m<s>)] (1+om).

as h tends to O uniformly for sufficiently small €.

Figure 3.12: Canonical curves (n = 1)

W (I;r) = w8 (z(1);z(r)), that is the numerator of §,,(¢, %), has a canonical curve from r to
[, which passes between x| and x; as in Figure 3.12. In this case, however, the distance from
this curve to the turning points x1, X; tends to 0 as € — 0 and we get

W (z(D:z(r)) =140 (Rez(m ﬁRez(n)) as h—0.
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By Lemma 1.2.1, we can take a canonical curve so that as € — 0,

1 _ —2
Rez(%) —Rez(x;) 0(e™).

Hence we obtain

So(e,h) = exp [Z’h( A (£)+A_w(s)>} (1+0(£)),

as both & and //€? tend to 0.

In the case n > 2, there exit a lot of Wronskians in the components of T'(€,4). In fact, these
Wronskians are classified into three types: for example #/(8;8) = w*_(2(6);z(8)), # (8;r) =
we (2(8);2(r)) and # (7, 8) = w¥.(2(#);2(§)). We draw these canonical curves under Rez(x,) =
Rez(x;) as in Figure 3.13. The canonical curve from & to & passes between x; and x;,, that from
rto O passes between x| and ¥; and that from § to 7 through the branch cut passes between x|
and x; as in Figure 3.13. The distances from these canonical curves to those turning points goes
to0as € — 0. We get

= h
€ (z(8):z(6)) =140 h—0,
W G8)8) =140 ) as
(2(8):z(r)) =1+0 h as h—0
W) = Rez(¥) —Rez(x) ’
W GU8) = 140 () s B0
Rez(x;) —Rez(xp)
On the other hand, by Lemma 1.2.1, we have as € — 0
1 n+1
= 0 (8_T> R
Imz(x;) — Imz(x,)
1 n+1
=0 (8‘T> ,
Rez(%;) —Rez(x)
! =0 (87%) .
Rez(x;) —Rez(xp)
We calculate the asymptotic expansions w (z(8);z(1)) and we_(z(I);z(8)) in the same way

as w(z(8);z(r)) and w_(z(7);2(8)) respectively. Hence we obtain

$21(&,h) =iexp [—i (Aoo(s) —I—A_oo(e)ﬂ

X <(—1)"+1exp {%An(s)} +exp {%Al(e)D (1+0(85;>),
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Figure 3.13: Canonical curves (n > 2)

as both & and /1/&" /" tend to 0.

We remark that there exists a canonical curve from [ to 7 in the case Rez(x,) < Rez(x;) as
in Figure 3.14.
The Wronskian can be calculated without intermediate exact WKB solutions as

04 10,1104 15D = exp | 5 (41(6)~ Ax(€))| [0 0530.7). 9 (0530,

i

S 41(6) = (e W Gl a0 ).

= —iexp[

w (z(7);z(1)) =140 (Rez(m) ﬁReZ(xn)

By Lemma 1.2.1 and Proposition 1.2.1, we have

1 n m
:0<£’ 0 > as €—0,
Rez(x;) —Rez(x,)

) as h—0.

where m is positive integer in Proposition 1.2.1. The asymptotic expansions (1.2.3), (1.2.4) in
Proposition 1.2.1 imply that P(g,h) in the case n > 2 can be calculated as in the case n = 1
when & goes to 0 faster than g t2m)/n tends to 0 (see Figure 3.12).

Therefore, as the conclusion up to this section, we obtain the asymptotic expansion of the
scattering matrix S(&,h):
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Figure 3.14: Canonical curve (n > 2 and Rez(x,) < Rez(x))

Proposition 3.4.1.

1. Inthe case n =1, We have

i

s12(€,h) = —exp {-%Al(ng (Am(e)+A_w(8))} (1+0m), as h—0

$21(8,h) = exp {%Al(e) _ L (Aw(e) —l—A_oo(s))} (1+0(m)) as h—0,

uniformly for sufficiently € and

s11(g,h) =exp {i (Aoo(s) —A_oo(e)ﬂ (1 +0 (g)) as g — 0,
s22(€,h) = exp [i <—Am(8) +A_oo(e))] (1 +0 g)) as g -0,

for sufficiently small €.
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2. In the case n > 2, we have

sulen) = exp | (a-6) -4 (@)

. <1+<—1>n - [é(—m(ewfxn(e))]) (1+0 ().

s2(€,h) = iexp {Zlh< ~Aw (8)+A_oo(e)>]

X (1 4 (=1)" exp {i (Al(s) —A,,(e))D (1 +0 (Shﬂ)) ,

as h/ e"t1/n tends to 0 for any small e.

3.5 Asymptotics of the action integral

We prove Lemma 1.2.1 which is important to study the decay rate of P(€,h) and the geometrical
structures of the Stokes lines. Moreover we prove Proposition 1.2.1 by studying the relation
between the asymptotic behavior of the action integral and the derivative of V() att = 0.
Proof of Lemma 1.2.1

=22

V” (0)
n!

I i)
’ \/ §2n 4 g2 (ﬂ) ds.
ds

2
t” t) +&2dt.

By the change of variables €s” Jgny (1), we get for small €

Aj(e) = 28/0
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By the Lagrange’s formula, the Maclaurin expansion of ¢ with respect to s is given by

k
n

t= ; % (V(,:l)!(o)> % L;lzkk__ll (v(Z)I;)] Z_Osk,

and hence

o)

fl_fv: Z. (ki) (V(n)!(o)>fi {jzl:l (V(Z)ﬁ)L_Oskl'

Then the formula is obtained by term by term integrations and the identity

exp[ lm} 1 \/E I (—k ) (2]— 1)k71'i
—1./2n _ 2n
/0 ’ ’ 1ds—2(n +k)I ("+k) exp[ 2n } '

Proof of Proposition 1.2.1 To prove Proposition 1.2.1, Let us calculate the principal term of
Im(A;(€) —Au(€)). From Lemma 1.2.1 we have

. k.| nik
Ai(e) =) Crexp {%ll en,  An(e)=
k=1

n+k

k
1 Crexp [—%i] et

o)

k=1

hence we get

k O\
Im(A; (€) — An(€)) =2 Z Co <sm n) e

k=1
The problem is reduced to studying whether Cy; vanishes or not. We make use of the following
lemma:

Lemma 3.5.1. Assume v2/—1) (0)=0(j=1,...,m) for any fixed m € N. Then we have for any
positive rational number ¢
|:d2j1

(3.5.1) T

(V(z)o)] =0 (j=1,...,m).

Proof of Lemma 3.5.1 We prove this lemma by induction on m. In the case where m = 1,
the statement (3.5.1) is evident. Assume that there exists k € N such that (3.5.1) is true for all
m<k+1.

By the Leibniz formula, we have

d?k+1 % /op o

=0 =0

= — ol f(zq_l) 22012 0) Lff—ll (v<z>—"‘l)]

q=1 z=0
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The second term vanishes from the assumption. If v(**1)(0) = 0, the statement (3.5.1) with
m = k+ 1 1is also true.

From this proof, if there exists m € N such that v ~D(0) =0 (j =1,...,m—1) and
v2m=1)(0) = 0, we obtain

d2m71
{dzzﬁ (V(Z)G)L:O _ _Gv(Zm—l)(O)_

If there exists m € N such that V"+2-1(0) =0 (I =0,...,m—1) and V"+2"=1)(0) £ 0,
we get the following relation between derivatives of V (¢) and v(z):

n! (2m—1)1yet2n=1)q)
Vo)  (n+2m—1)!

v(2m—1) (O) _

and moreover in the case where m > 2
V/(O) = v(3) (O) — cie = V(zm_?’) (0) = 0.

Therefore, in this case, we obtain for sufficiently small €

-6 =20 (1 25) e ().
n

where
n+2m

_ 2mﬁr<%>v<”+2""”<0>( n! )

P T (n A 2m+ 1) T2y \ v (0)
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Chapter 4

Avoided crossings at several points

4.1 Scattering matrix in several avoided crossings

In this section we remove the assumption (C1) and give a formula of the scattering matrix as
the product of transfer matrices.

Lett; > 1) > --- > ty be the zeros of V() and suppose V (1) = V' () = --- =V V(1) =0
and V(") (1) # 0. We can assume V") (1) > 0 without loss of generality. The case N = 1 has
been discussed in Chapter 3, hence in this section we consider the case N > 2.

There are 2n; simple turning points around each ¢ = f;, which are denoted by x’;(s) and

xk(€) (j=1,...,n), and they behave like

J
1/n
ng! (2j = D]
xlj‘(e) ~ e+ <—|V(”k)(tk)‘) exp [—27% } € as €—0.

We also define the action integrals A’]‘.(e) by

)
k _ / 2 2
Aj(e)—2 5 \/V(t)>+ € dt,

where each integration path is the complex segment from 7 to x’]‘ (&) and the branch of the square

. () (¢ .
rootis € at =t;. We can express V (t) = % (t — ;)™ v (t —t; ), where vy (¢) are holomorphic

near t = 0 and v;(0) = 1. Just like Lemma 1.2.1 we get

oo 2 ._1 . m
(4.1.1) ZC exp []Tk)qm}e " (j=1,...,m),
q=1
q
vV T(5) n! T e -4
k_ 2nk k- n
where C, = (et ) D) T |V(”k)(tk)‘ [dqu (vk(z) k)} K
an Z*O

Similarly we define other action integrals by

2/ ( )2 42— A)dt, AN () =2 INOO( V(t)2+£2—/ll)dt
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Ik
Ak7k+1(8):2 \/V(l‘)z—f—{izdl (kZl,...,N—l).

k41
We introduce the intermediate symbol base points & k1 (k= 1,...,N) and their complex
conjugates as in Figure 4.1, Figure 4.2. In particular we put r = &y 1, / = Oy n+1. Then we
consider exact WKB solutions:

r .xk
o1 1k ) = exp |+ b a0 052001100,
_ L
o1 5 =enp [ 1)] M (ele) - (e(e): (8 1),
(4.1.2) ] 1]
04 (0354, 6k1) = exp |+ 0wy (0B
00538, 8er) = exp |~ g (o) (el 2B

Notice that each exact WKB solution has a valid asymptotic expansion on /4 in the direction
toward its phase base point from its symbol base point.
We define the transfer matrices 7,(€,h) and T;(g,h) by

(4.13) (0200 971)) = (9 exxl.r) 9 (1], 7)) To(e ),
(4.1.4) (0L0) 911)) = (9 (s 1) 9 (155, D)) Tile. ),

where ¢/ (¢) and ¢/ (¢) are the Jost solutions expressed by (3.1.7), and the transfer matrices
Ti(g,h) around t =t

(4.1.5) <¢+(t;xﬁk,5k,k+1) ¢ (1%, 5k,k+1>) = <¢+(t;xlf76k71,k) ¢_(f§xlf75k71,k)> Ti(&,h).
We also need the transfer matrices Ty x+1 (€, /) between ; and #; 1 as

(4.1.6)
(04154 8kn) 9 (1 B ) = (94 15k, ) 0_ (155K, B 1) ) Tk ().

The transfer matrices T,.(€,h), T;(€,h), and Ty 411 (€,h) are diagonal matrices given by

(4.1.7)
i(A{—A;HM)} 0

0 exp {i <Aio —A_{— 2%t1>] (1 ! O(h)) 7

e
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(4.1.8)

exp |:2L/’l (AQVN —A’fm + 2&1[]\7)} 0
Tife,h) = l. - (1 +0<h>> ,
0 exp {ﬁ <AILo — Al — ZAltN)}

where O(h) is uniform with respect to small €, and

(4.1.9)

i
exp {ﬂ (A],‘lk —A’1<+1 —|—Ak,k+1>] 0
Tijev1(8,h) = i
0 exXp [_E <Aﬁk —AlJr +Ak,k+1>:|

Note that (4.1.7), (4.1.8) are obtained from the next relations:

05(1) = Vg (1xl ) (110m), 97 (1) =D, P (14 O(R),

oL (1) =g (1 1 (1+0(),  ¢'(e) = T Mo (1xN 1) (14 O(h)),

2NN ny?

where each O(h) is a constant (independent of ¢) depending on 4 and &, which is of O(h) as
h — 0 uniformly with respect to small €.

We also denote the change of bases between (¢, ¢” ) and (¢’ , ¢! ) by S(&,h), whose com-
ponents are expressed with the components of the scattering matrix S(g, /) as (3.1.9) and put

k k
711 (8h) T1,(&,h) k

( 5 Nk: an.
j=1

Tk(87h) - k k
T1(&,h) (&)
Then the asymptotic formula of S(€,4) as & tends to 0 is given by

Theorem 4.1.1. The scattering matrix S(&,h) is the product of the 2 x 2 matrices T,(€,h),
T](S,h), Tk,k+1(8,h), and Tk(S,h):

(4.1.10) S(e,h) =T, (e,n)Ti (e, )Ty 2(e,h)To(&,h) - - Ty_1.n(€,h) Tiy(e,h)Tj (&, h).

Moreover Tj(€,h) has the following asymptotic formulae:
In the case ny = 1, one has

h h
(4111) T{CI(S,]’Z)ZI—I—O(?) as ?_>()7
1
4.1.12) (e, h) = (— 1M1 exp {—EImA'f} (1 +0(h)) as h—0,
1
4.1.13) tk,(e,h) = (—1)M1iexp [—EImA’f} (1 +0(h)> as h—0,
h h
4.1.14) 2 (e,h) =140 (?) s 50
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In the case ny > 2, one has

& (e,h) = <exp [Zh (Ak A’;kﬂ +(—1)"exp [ﬁ (A’f —2A_’f+A§k>D

h
(4.1.15) x <1+ ( nk+1>) as  — o =0,
€

shle) = (=i (-1 exp |5 (45 -A5) e |37 (af-2F 42T ) | )

h
(4.1.16) x [ 1+ (W)) as ——7 —0,
& Tk

o (e.h) = (1) ((—U""“ exp b (4, —A_Tﬂ e {@ (245 - A—/;—A’éJD

h h
(4‘1'17) <1 + 0 ( n+1 >) as ng+1 - O’
€ % € "k

T§2(8,h>:<eXP {2/1 (A" A_'fﬂ“ 1™ eXp{zh (ZAk A_]‘(_A_@D

h h
(4.1.18) <1+0( nk+1>) as —-—1 —0.
& "k & Mk

Notice that the turning points closest to the real axis are important in the calculation of the
transfer matrix as in Chapter 3. The geometrical structures of Stokes lines are locally the same
as in the case (C1) (see Figure 4.1, Figure 4.2). Hence the idea of this proof is also similar to
Proposition 3.3.1 and Proposition 3.3.2; however we must be careful whether the turning points
xX and xflk are zeros of V(¢) + & or V(t) — &. The sign of V" (z;) is determined by the parity
of N;_1. One sees from V(”l)(tl) > 0 that if N;,_; = Z’]‘ inj is even, then V(”k)(tk) > 0 and if
Nj_1 is odd, then V () (tx) < 0. From this fact we can find a canonical curve through the branch
cut like Lemma 3.3.2, hence we obtain the asymptotic behavior of 7j(&,4) as & tend to O from

Proposition 2.4.1.

4.2 Avoided crossing at two points

In this section we study a special case where V() vanishes at two points on R. Joye indicated
in [J1] that the asymptotic behavior of the transition probability as # — 0 is determined by the
geometrical structures generated by the Stokes lines closest to the real axis among those passing
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through some turning points. In our problem, when the spectral gap € tends to 0, such turning
points are determined by the asymptotic behavior of the imaginary part of the corresponding
action integral (see (4.1.1)). More precisely, they are either x’l‘ or x’,;k if the vanishing order n; of
V(1) at t is the minimum of {n;} .

Here we restrict ourselves to the case N = 2, that is,

(C2) V(¢) vanishes at two points t =1, 1, (t; > ) on R

and investigate which of the two makes the major contribution to the asymptotic behavior of the
transition probability P(&,h) as € and h tend to 0 according to each vanishing order.

For simplicity, we denote turning points x}(e) (j=1,...,n) and x?(e) (j=1,...,n2) by
xj(¢) (j=1,...,n) and y;(€) (j = 1,...,m) respectively, and the action integral A;»(€) by
B(¢g). The Stokes lines passing through those turning points are drawn in Figure 4.1, Figure
4.2. We remark that Figure 4.1 is drawn under the condition ImA} (&) < ImA?(e) and Figure
4.2 is done under the condition ImA}(€) < ImA}(¢) and ImA}(€) < ImA2,(¢) < ImA?(g). The
dashed wave lines are always branch cuts.

In the case n = m = 1, we obtain an analogous result to Theorem 1.2.2:

Theorem 4.2.1. Assume (A), (B), (C2), and n = m = 1. Then there exists € > 0 such that we

have for any € € (0, &)
2
h h
(1+0<—2>> as — — 0.
€ €

Remark 4.2.1. Although the order of each zero of V (t) is one as in the case (C1), the error
term is no longer uniform with respect to €.

i

P(g,h) = |exp H(A%(e) +B(8))] —exp [hA%(s)]

Let Py (€,h) be the principal term of this asymptotic expansion. Then we have

e =[exp 24l e) 506 | - Lot |
— exp {_Imm%(e)h +A%<s>)]

(exp {Im(f‘“g)h—f‘?(g)ﬂ Im(A3(e) —A%(e))}

+exp [ i

e [Rem%(s) ~Ai(e) catel]y,

For each positive integer /, we consider the following condition on the derivative of V (¢) at
t; and 1y:
D) : V(1) = —vE D), v () =v@ ().
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Im¢

Figure 4.1: Stokes geometry n =m =

Im¢

Figure 4.2: Stokes geometry n > 2, m > 2
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Proposition 4.2.1.
1) If (D)) holds for all | € N, then one has

ImA}(g) = ImA3(¢)

and

Pi(g,h) = 4in2 Re(A%(&‘) —A%(S)) +B(£)] exp [_M] |

2h h

2) If there exists a positive integer K such that (D;) holds for 1 (1 =0,...,k— 1) and (D) does
not hold, then

(4.2.1) Im(A](e) —A}(€)) = Re(t1,1) €7 + 0 (e22)

as € — 0, where

x(|V'(22)| =V'(1))
V(n)|V' ()]

ﬁF(ZKz—l)
4kT2k— DIT(x+1)

Ri(t1,n) =

RK(tlatZ):(—l)K_l (V/(ll))_ZK_l

X {(K+ D@2~ 1)V (1) <v<2'<>(z1) _y(@0) (t2)>

— 2V (11) (v<2K+1>(n) +V(2K+1)(t2)) } (k >2).

The asymptotic behavior of P(€,h) as (€,h) — (0,0) is given by the following formulae:

(i) When €***2/h — 0, Pi(&,h) is equal to

4sin’ {RC(A%(E) —Aj(e)) +B(8)} exp {_Im(A%(S)thA%(e))} (1 o (82(2K+2)>> |

2h h?

(i) If Rk (t1,t) does not vanish, when €2%2 /|l — oo, P{(€,h) is equal to

oo [ Znin{mate)imaie))] (140 (oo [ (e -2) ] )

for any positive constant §.

Theorem 4.2.2. Assume (A), (B), (C2), and n =1, m > 2. Then there exists & > 0 such that
we obtain for any € € (0, &)

2 h h
P<87h) - eXp [_EImA%(S)] (1 +0 (TH)) as m+1 - O

E m
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Remark 4.2.2. This theorem implies that the contribution from t, is exponentially small with
respect to that from t| and the principal term of P(€,h) is determined by the turning points
around t = t|. On the other hand, the estimate of the error term is determined by those around
r=1.

Theorem 4.2.3. Assume (A), (B), (C2), and m > n > 2. Then there exists & > 0 such that we
obtain for any € € (0, &)

P(g,h) =

exp Lﬁl (Al(e) +B(e))} +(=1)""exp {E (An(e) +B(£))}

H 1 exp | 1430) |+ (1) exp | L3 (e)

n+1 .
as h/e n — 0. In particular, when m > n we have

2

(+o(%)

Remark 4.2.3. The asymptotic expansion (4.2.2) is the same as that in Theorem 1.2.2. Even

exp l%A}(e)] + (=1 exp {iA;(s)}

4.2.2) P(e,h) = .,

as h/e% — 0.

if V(t) vanishes at two points t = ty,ty, we can presume such a case to be the case where it
vanishes at one pointt = ty.

We will prove the results of this section by using Theorem 4.1.1. From (4.1.10) the compo-
nents of S(&,h) is expressed as follows:

i

(423) 811 = {Tlllflzl exXp |:2h <Ayll —A%+B>:| +T112T221 exXp |:

( )

exp {i <—A% +AZ AL A% 201+ 2/11l2>} (1 + O(h)> ;
( )

) )

i

(4.2.4) §12 = {11111122 exp { >

exp li(—A}—£+A;+A2w—2M—2&,@ ](1+0(h) ,
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4.2.5) 521:{1721111216xp [%(Al — A2 +B)}+Tzlzfzzlexp Lh(AZ A_,‘l—Bﬂ}

exp [Zh (A1+A2 s A2_m+2lrt1—|—27tlt2>} <1+0(h)>,

(426) Sop = {TQIJ T122 exXp |:2h (Al A +B>:| + T22T22 exXp |:2h (A% _Arll —B):| }

exp Lh (Al A2 AL L A2 2h — 27%)} (1 + 0(h)>.

Proof of Theorem 4.2.1. When n = m = 1, the component corresponding to the transition
probability (4.2.5) is given by

$21= {Tzllflzl exp {Zh (Al A%+B>] + T3, T3 exp {Zh (A_%_A_}_Bﬂ }

exp [Zh (A‘ FAR AL — A 42 —1—27th2)} (1 +0(h)>.

We put B.(&) = —AL(€) —A? _(€) 4+ 24,1; +2A;t2, where B.. is real-valued. We have, from the
components of the transfer matrices (4.1.13) and (4.1.14) inthe casen =1,m =1,

S21(e,h) = iexp [2/1 (Al( £)+A3(e )+Bw(8))] (1 +o<h))

X {exp [i(zA (€) A{(e)—A%(EHB(S)): (1+0(£)>

=iexp |35 (8=(e)-50)) | (1+0( 3 )
X<exp{i< )]—exp{ (4 (e))])

as /€ tends to O for any small €. Notice that B(€) as well as B..(&) are real-valued. Hence we
obtain

2
1521 (&, h)|* =

exp 1 (a1(0)+ 8(6)) | - exp | (4360))

as h/€? tends to O for any small €. O
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Proof of Proposition 4.2.1. The proof of this proposition is similar to that of Proposition 1.2.1
and we study the asymptotic behavior of Im (Al (g) — A% (¢)).
From (4.1.1), we have undern =m =1

im (4}(6) ~430)) = 3 (~1)*(Chyr ~Chyur) 2472

When V'(t1) # [V/(12)], we get

T 1 1
c - == - .
S AR ) (V’(tl) |V’(tz)|)

IfV'(t1) = =V'(12), then Cy | — C3,, | is equal to

VET(*)
2T(2g+1)T(g+2)

d*
dz?4

@2.7) ) Y | (102G — a2

Hence we study whether the last factor vanishes or not. Here we give a lemma analogous to
Lemma 3.5.1.

z=0

Lemma 4.2.1. Assume for any fixed x € N the derivative condition
2]—1 2]—1 21 21
(4.2.8) (d): v V0) = - V0), v 0) =+ (0)

holds forl (I =1,...,K). Then we have for any positive integer G

le—l
4.2.9) L’ZT (vi(z)=° —l—vz(z)c)} =0 (I=1,...,x),
< z=0
dZI
(4.2.10) [ﬁ (vl(z)—a_vz(z)—o)] =0 (I=1,...,K).
z z=0

Proof of Lemma 4.2.1 We prove this lemma by induction on k. For k =1, (4.2.9) and (4.2.10)
are calculated as

L’% (vi(z)~° —|—vz(z)_6)} . =—0 [vl(z)_(c+l)v’1 (z) -l—vl(z)_(a“)v’z(z)]



Notice that v;(0) = v,(0) = 1. Hence the statement is true for k¥ = 1.
Assume that there exists k¥ € N such that (4.2.9) and (4.2.10) is true forall < K + 1.

a1 -c -c d** —(o+1),/ —(o+1),/
paTaE (vi(2) "% +v2(2)79) ) RRCET: [vl (z) vi(2) +vi(2) Vh (Z)]
7=

By the Leibniz formula,

&K (2% _ dr B p
_G[Z < )(V§2K+1 p)(Z)d_ZIjV](Z)*(GH)_i_ngKH p)(Z) V2<Z)(0'+1)>]

p=0 \P dz?

=0

-5 (V(IZIH—I)(O) +V32K+1)(0)>

52k (2k-2¢+1) d* ~(o+1) —(o+1)
— Gq;l (2q> vy (0) 12 <v1(z) —1(2) >

& (2k—1\ (2x-2q) | 4%
_ —(o+1) —(o+1)
p? (2q+1) "1 (0)} Zza (Vl(z) +2(2) )

q:() z=0

From the assumption the second and third term are equal to 0.

2k+1
4.2.11) [m (V] (Z)*U + VQ(Z)G)l = —0 <V§2K+1) (O) + VEZK—H) (O)) ]
< z=0

On the other hand, we can calculate (4.2.10) in the same way and obtain

d2K+2 -0 -0 dZK—H —(o+1), 1 —(o+1),/
g2 M@ n@ ™) =0 1) (@) = ()T (o)

By the Leibniz formula,

2k 1N [ akvapy, AP at2-p), AP
_G[Z () (P @m0 O P @ () o)

p=0 p

=0

=—0 (v(121<+2) (0) — ngwrz) (0)) +o(oc+1)2k+1) (v(121<+1) (0 (0) vé2r<+1) (o)v'z(o)>
-0 ZK: (52) VEZK_Z‘Hz) (0) [jzizqq <V1(Z)—(G+l) B Vz(z)_(‘”]))]

K 2k+1 . d2q+l B B
_GZ ( )ngK 2q+1)(0) [W (Vl(Z) (G+1)+VZ(Z) (0'—1—1))]

= 2g+1

z=0

z=0
By the assumption the summation terms are equal to 0.

(4.2.12)

2K+2
{—jzzm (@™ + vz(Z)_G)] B
== o (W) - (0)) + oo+ 12K+ )V (0) (T (0) 4 (0)).
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If the derivative condition (d;) holds also for the case / = kK + 1, then both (4.2.11) and (4.2.12)
are equal to 0, so that (4.2.9) and (4.2.10) are also true for [ = Kk + 1. Therefore we complete
the proof of the lemma.

O

From this proof, if there exists k € N such that (d;) holds for / (I =1,...,k—1) and (d)
does not hold, we obtain

dZK'
LZZW (Vl (Z)7(2K+1) + V2(Z)<2K+1)>}

z=0

— (2K + 1){(z;<_ 1)(2K+2)v}(0) (vgz'f*1><o> +v§2’<*1)<0)) - <v§2’<)<o> — ) (0)) }

Observing, under V'(¢;) = —V'(,), the relations

(n+1) (n+1)
gy V1) (n) V()
Y1 (0)= (n+ 1)V’(t1)’ 2 (0) (n+ l)V’(tl)’
we have
dZK
- —(2x+1) —(2k+1)
e (@ )|

:m{(“ 12k - D@k DV (n) (VO (1) - V()

—2kV'(11) (V(2K+l)(t1) +V(2K+l)(t2)> }
L]

Proof of Theorem 4.2.2 In the case n =1, m > 2, we have, from the components of the transfer
matrices (4.1.13), (4.1.14), (4.1.15), and (4.1.17),

i i
§12 =iexp {% (B +B)] exp {EA%}

((crreels ) (1v0(2)
+ ((—l)mexp {% (A2, —Aj —B)] —exp {% (AT —A] —B)D (1 +0 <£)> }
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—iexp {i (BM+B)] exp [%Ai]
{1+ (—1)"exp [i (Ai—A_%)} +(=1)"exp {% (A% — A —B)}
—exp B (AT - 4] —B)} +0 (8%1 ) +0 hﬂ exp {—%Im (A,Zn—A_?)D

o (éexp [_%Im (A,i—A%)D ‘o (gexp [_%Im (A%—A%)D}

as h/e*> — 0 for any € € (0,€&). Since Im (A2, —A_%), Im (A2 —A}), and Im (A} —A]) are all
positive for small € by virtue of (4.1.1), every error term including the exponential factor is

exponentially small. Hence
12 =iexp {i (B —l—B)] exp {%Aﬂ
(4.2.13) {1+ (—1)"exp [E (42 —A%ﬂ +(=1)"exp L—l (47— Al —B)}

exp [é (A7 -4 _B)} e <8%1>}

as h/ e"n — 0 for any € € (0, &). To calculate |51, (€, h)|*, we notice that the following identity
holds: Let M be a positive integer and z; € C be a sequence. Then we have

2

M M
=Y exp[—2Imz]| +2 ) exp[—Im (2 +z)] cos[Re (zx — z/)]
k=1 k<l

(4.2.14)

M
Z exp [i zk]
k=1

By (4.2.14), we see that every exponential term in (4.2.13) is exponentially small. Hence
we obtain for any small €

2 h h
|§12(£,h)|2:exp {—EImA}] (l-l—O(m—H)) as — — 0.

E m Em
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Proof of Theorem 4.2.3 In the case m > n > 2, we have, from the components of the transfer
matrices (4.1.17), (4.1.18) and (4.1.15),

521:i((—1)"+1exp{2h(.41 A_D}—i—explz}l(ZAl A_}—A;)D(Ho(egl))
X (exp [i (A%—Afn)] +(—1)"exp {ﬁ (A%—2A_%+A,%1>D <1+0(85+1 ))
xexp{Zh (Al A%+A_}+A§1+Bm+3>]
+i<( 1) expLh(Al A_})]+exp[2h(2Al —Aj-4) D( +0 < =
x ((—1)m+1exp [2/1 (42 —AZ)] +exp {2/1 (241 -3 D ( <
xexp{Zh(Az A_,HA_}JFA;JFBM—BH,
o] (202
[((—1)"+1exp [Zh (24} — A%+A,%1+B)] +exp [i (24} —A%+A;+B)D
x(exp [i(A%—A,zn)}—k( 1) exp [Zh <A2 2A_%+A,%1>D
-l—((—l)"exp[ﬁ(fl_}l F)]Jrexp{zh(zAl A_}—A_},)D
x((—l)mﬂexp[i(A_ A1+2A2—B)}+exp[2h<A —Al 4243 - B)D]
el (1)
o g (23 48)] (e ] 1 ]

|
X exp [Zh (42— A%,,)} <1+( 1)"exp [h( A2+A2)D

11
2h )
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as h/ " — 0 for any € € (0, &). The component §,; is equal to

o [gn-8] (0 2)

<exp [% (] +B>] (=1 exp L% <A'11+B)D (1 Hoew [é <A'2”_A_%>D
Ly (exp L%Aﬂ F (=1 exp {%A%z]) (1 +(—1)"exp Liz (A% —IT%)])]

as h/e" — 0 for any € € (0,&). Observing that Im (A2 —A?) > 0and Im (A} —Al) >0, we

ha\‘e
S —'eXp i (BOO—B) 1 +0
21 l 2] n;l

42.15) (exp {% (A} +B)1 +(—1)"exp [% (A}1+B)]

o (exp [%A%} T (—1)" exp [%Ai] ))

as h/e% — 0 for any € € (0,&). Hence we obtain

X

1521 (€, 1) =

exp {% (A} +B)} +(=1)"exp [% (AHB)]

(- 1exp a2+ (1 enp | a3

as h/e% — 0 for any € € (0, &)).
In particular, when m > n, we can estimate (4.2.15) more precisely:

§21 =iexp {ﬁ (B°°+B)] <exp BA}] +(—=1)"exp BA;D (HO(;I‘))

{1+ 1y <exp {% (Al +3)} +(=1)"exp [% (A},+B)b—1

< (oo ]+ comtem 2] )|

Let us estimate the last term. We put for small € € (0, &)

Ale) = max{ImA} (e), ImA,ll(e)}, u(e) = min{ImA%(s), ImA;(e)}.
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One sees that the exponential factors in the last term are estimated as follows:
i i - 1
(exp {E (A} -l—B)} +(=1)""exp {Z (A} +B)]) =0 (exp [ﬁl(e)}> :
. : 1
exp iA% + (=1 exp iAfn =0 |exp|——u(e)
h h h
as h/s% — 0 for any € € (0,&). Hence we get

§$»1 =iexp il (Bw+B)| | exp iA% +(=1)""exp i‘Al
2h h h"

(o)) (rro(on 302

as h/ g"r — 0 for any € € (0,&p). The error term including the exponential factor is exponen-
tially small as /4 tends to 0, so that §>; has the following asymptotic expansion:

§21 =iexp {ﬁ (B°°+B)] <exp l%Ai] +(—=1)"exp [}%A;D (1+0(8%1))

as h/ " — 0 for any € € (0, &). Therefore we obtain Theorem 4.2.3.
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Chapter 5

Appendix

5.1 Landau-Zener formula

In this section we give a proof of the Landau-Zener formula. The Landau-Zener model is the
following system:

at E

e ) y(t) on teR,

d
5.1.1 h—w(t) =
5.L1) i) =
where €, h are positive parameters. Although the diagonal components ar and —ar do not satisfy

the assumption (B) in this case, the modified Jost solutions ¥, C¥” C‘PIJFC‘PI_ can be given by
the asymptotic conditions:

o 5
€
W’ (1) ~ exp _—1—% <gt2+%logt) <(1)> as [ — oo,
o 5
i (a € 1
W (1) ~ —— | z* + = logr t— foo
(1) exp_h<2 —|—2aog) <O> as t — oo,

|
|
WL (1) ~ exp :— ! (E’tz + g—ilog |t|>
)

(5.1.2)

- 5
€

W (1) ~ exp —l—% (gtz—k—logw
a

We can similarly define the scattering matrix S(&,%) by

(5.1.3) (2 9) = (wiw”)sie.n).
We denote its components by S(&, 1) = (sx/(€,h)) - 11<>- Then the transition probability P(&, )
is defined by -
2 2
(5.1.4) P(g,h) = |s21(g,h)|” = |s12(€,h)]
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Theorem 5.1.1 (Landau, Zener). The transition probability is given by, for all € and h,
(5.1.5) P(e,h) = e " /h,

This formula were obtained in 1932 by L. D. Landau and C. Zener independently. We
present a proof of the Landau-Zener formula along Zener’s idea.

Proof of Theorem 5.1.1 The first order differential system (5.1.1) is essentially equal to the
second order differential equation, in particular to Weber’s differential equation [Z].

By the change of variables t = h'/2xCe = h'/2yC the system (5.1.1) can be reduced to the
following system including only one parameter v.

o= o,

Vv —ax

where ¢ (x) = w(h'/2x). Put ¢(x) =" (¢ (x),¢2(x)). This system can be reduced to the single
equation:

d* 1 (x)

dx?

(5.1.6) n (ia g a2x2> 01(x) =0,

4 _
dx

Putting x = (2a)*%e*n?[z, v2 = 2ai) and w(z) = ¢ ((Za)*%e’%z> , one has

and ¢ (x) is given by L¢;(x), where L = i ax. (5.1.6) is Weber’s differential equation.

d*w(z) 72

1
de +(A+§—Z)W(Z):O.

We make use of the Weber functions Dy (z), Dy (—z), D_j_1(iz), D_j_(—iz), which are solu-

(5.1.7)

tions to (5.1.7). The Weber function D) (z) is defined by the integral expression:
e—z2 /4

T(—2)

(5.1.8) Dy (z) = /me_”_(’z/z)t_’l_ldt for Rel <0,
0

D, (z) can be extended analytically in A € C\ {0,1,2,---} by the recursion formula AD; =
—zD; 1 — D) 1». The asymptotic expansion as |z| goes to infinity is calculated from (5.1.8):

(5.1.9) D, (z) = v (1 +O(z_2)> as |z| — e in |argz] < %ﬂ,
— 24 ) 2meM™ oy g 2
(5.1.10) Dy(2) =<1 (140(72)) B v yudla (1+0E2)

as |z] e in — <ar <57z:
oo — —7TT.
¢ 4 gz 4

The difference of the asymptotic expansions between (5.1.9) and (5.1.10) the results from the
irregular singularity z = oo of Weber’s differential equation. This fact is called Stokes phe-
nomenon.
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In the case where the Stokes phenomenon happens, we need to study the connection coeffi-
cients between such sectorial domains. We can see, from the asymptotic expansions (5.1.9) and
(5.1.10), the connection formula of the Weber functions:

(5.1.11) (Dl(_z) ): < ¢ < D;.(z) )
o D_;_(iz) V2r A i D_j_i(—iz) )
T(A+1)

We study the relations between the Jost solutions and the Weber functions. We see from (5.1.9)

s (B0)ea(4) o).
s (B e () o).

as |z| — o with argz = ZL, and

(5.1.14) ( LI;?__AA__:((_—@) ) —ice¥ A (—iz) ™ (( ‘1) ) +0(z‘1)>,

D_; _(iz) A N—A 0 —1
5.1.15 = —ice* (0]
( ) ( LD, (i) ice” " (iz) L)t 1)),
as |z| — oo with argz = —Z. Here ¢ = —szae3”"/4 and L = c(diZ + %). In fact the asymptotic

conditions in (5.1.12), (5.1.14) correspond to x — 4o and those in (5.1.13), (5.1.15) correspond
to x — —oo. Consequently we obtain

A A
r_(2a\? _im osm v [ D (=) r h\? _am( D;(z)
¥ = — 4 T P = — 4
. (h) © e \/_2a<LD—A—1(—iZ) » T \2e) ¢ T \Lpie) )

A . 4 A
v () emer (Pl )l (L) e (B,
h V2a \ LD_;_(iz) 2a LD (—2z)

Hence we have, from (5.1.3), (5.1.11) and the above relations, the scattering matrix:

. A ,
L i \/E e—% e—/lm'
S(e,h) = A1 \2a) T(=4)
’ —Ami L 2_“ * V2n — Az
‘ k) T

From v2 = 2ail and € = h'/2y, we obtain

P(e,h) = ¢ T /ah,
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