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On convergence of integrals in o-minimal structures
on archimedean real closed fields

by ToBias KAISER (Regensburg)

Abstract. We define a notion of volume for sets definable in an o-minimal structure
on an archimedean real closed field. We show that given a parametric family of continuous
functions on the positive cone of an archimedean real closed field definable in an o-minimal
structure, the set of parameters where the integral of the function converges is definable
in the same structure.

Introduction. So far a good notion of volume for sets definable in an
o-minimal structure on an arbitrary real closed field is missing. In [4] A. Be-
rarducci and M. Otero defined a real-valued volume for the finite parts of
definable sets. In Section 1 we recall these definitions which lead to a good
notion in the archimedean case having the desired properties like additivity
and monotonicity. We also obtain the standard connection with antideriva-
tives for integrals.

In Section 2 we show the following

THEOREM. Let R be an archimedean real closed field and let f: R™ X
R>o — R>¢ be a continuous function which is definable in an o-minimal
structure on R. Then the set {a € R" | {° f(a,t)dt < oo} of parameters
where the integrals converge is definable in the same structure.

G. Comte, J.-M. Lion and J.-P. Rolin established a multivariable version
of this theorem for semialgebraic and globally subanalytic functions on the
reals (cf. [5], [7]). In the case R = R the above theorem is proven for arbitrary
o-minimal structures on R by O. Le Gal in [6]. He uses a fact about o-
minimal structures on R (cf. [8]) which heavily relies on the completeness
of R and which is not true for arbitrary archimedean real closed fields. In
this paper we use ideas of the theory of Hardy fields as in the work of
C. Miller and P. Speissegger [9]. But instead of model-theoretic we give
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geometric arguments to prove a stronger result with the above theorem as
a consequence, as follows: By the properties of the integral we can translate
the problem into the value group of the Hardy field of the given o-minimal
structure, i.e. the Hardy field of germs at +oo of definable functions. The
convergence or divergence of the integrals of the given family gives us a
Dedekind cut (Z,F) in the value group. This Dedekind cut (Z,F) has a
property we call “width 0”. With this we can show that the values of the
given family have an upper bound in Z and a lower bound in F. The theorem
follows.

In Section 3 we give examples of such Dedekind cuts (Z,F) and study
them in the case R = R. We also give some consequences for certain classes
of ordinary differential equations. And in Section 4 we show how to rec-
ognize the freeness of this Dedekind cut. From this we deduce a definable
asymptotic integration for families.

1. Volume of definable sets in o-minimal structures on an archi-
medean real closed field. Let R be an archimedean real closed field and
let M be an o-minimal structure on R.

We want to speak about volume of sets and functions which are definable
in M. We use the definition of an additive measure in o-minimal expansions
of fields due to A. Berarducci and M. Otero [4]. They define it for the finite
parts of definable sets also in nonarchimedean real closed fields. Since we
are in the archimedean case we start with definitions more adapted to this
situation; the result is the same.

1.1. DEFINITION.

(a) For a = (ai,...,an),(b1,...,b,) € R™ we define a < b if a; < b; for
all1<i<n,anda<bifa; <b; foralll <i<n.
(b) A rectangle is a set of the form

n

[a, ] := ] Jla:, bi[

i=1
with a < b € R".
(¢) A polytope is a finite union of rectangles.

1.2. DEFINITION.
(a) Let a,b € R™ with a <b. For a rectangle @ := [a, b[ we set

n

Vol(Q) = [ [ (bi — as).

=1
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(b) Let P be a polytope and P = U1<j<T Q; be a finite partition into
rectangles. We set

Vol(P) := Y Vol(Q;).
=1

1.3. REMARK.
(a) For a < b € R™ we have
Vol([a,b]) >0 < a <b.

(b) Each polytope can be written as a disjoint union of rectangles.
(c¢) Definition 1.2(b) is correct. If there are two finite partitions P =

Ulgjgr Q; = U1§s§t @', of a polytope into rectangles, then

> Vol(@)) =) Vol(QL).
j=1 s=1

This can be seen by applying a common subpartition.
1.4. DEFINITION. For an arbitrary set A C R"™ we define
I(A) .= {Vol(P) | P C A is a polytope}.
If A is bounded we define
O(A) :={Vol(P) | P D A is a polytope}.
(I stands for inner, O for outer measure.)

1.5. REMARK.

(a) If A is bounded, then I(A) < O(A).

(b) I(A) C R>q is convex, i.e.if 0 <r < s <t € R with r,t € Vol(A),

then s € I(A). For A bounded, O(A) is convex.

In [4, Theorem 2.4], the following is shown:

1.6. THEOREM. If A C R"™ is definable and bounded then (I(A),O(A)) is
a Dedekind cut of R>o, i.e. for each e > 0 (resp. n € N) there are v; € I(A)
and v € O(A) with vg — v < € (resp. < 1/n).

Let R — R be the embedding as real closed fields. Then the Dedekind
cut (I(A),0(A)) of R is realized by a unique real number denoted by Vol(A)
(n(A) in [4]).

1.7. REMARK. For a polytope P the two notions of Vol(P) coincide.
A. Berarducci and M. Otero define for an unbounded definable set A the
volume of A by

Vol(4) := lim Vol(AN B,(0)) € R>o U {oo}.
reR
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This is also equivalent to the definition by the inner measure. Let A C R" be
unbounded and definable. Then Vol(A) € R>q U {co} realizes the Dedekind
cut (I(A), Rxo \ I(A)).

We deduce from [4] the following properties of the volume:

1.8. PROPOSITION.

(a) Vol is finitely additive and translation-invariant.
(b) For a definable set A C R™ we have

Vol(A) >0 < A+

From the proposition we get Vol(A) = Vol(A) for a definable set A C R",
since (A\ 4)° = 0.

1.9. OBSERVATION. The volume introduced above can also be under-
stood in the following way. Let M be the given o-minimal structure on the
archimedean real closed field R and let R C R be the unique embedding of R
into its Dedekind completion R. Then there is a unique o-minimal structure
M’ on R such that M < M’, i.e. M is an elementary substructure of M’
(cf. [12]).

Let A C R™ be definable in M and let Ar be its realization in R™. Then
Ag is definable in M’. By stratification theorems for o-minimal structures
Ag is obviously Lebesgue-measurable. By Definition 1.4 and the density of
R in R one can deduce Theorem 1.6 and we see that Vol(A) is the Lebesgue
volume of Ag. This immediately gives Proposition 1.8.

1.10. DEFINITION. Let f: A — R>( be definable. Then
| fdz =Vol({(z,t) € Ax R0 | 0 <t < f(2)}).
A
This can be extended in the usual way to arbitrary definable functions when-
ever it makes sense, for example to functions with bounded graphs.

We get the usual linearity of the integral:

1.11. PROPOSITION. Let A C R" be bounded and let f,g: A — R be
definable and bounded. Let A\, u € R. Then

S()\f+ug)d$:)\8fd:c+u§gdm.
A A A
We also get the well known connection with the antiderivative:
1.12. THEOREM. Let f: R — R be definable and continuous and let

F: R — R be definable and differentiable with F' = f. Then for a < b we
get
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Proof 1. By o-minimality we find a finite partition of [a, b] into intervals
such that f has constant sign on each of them. So we may assume that
f > 0 on [a,b]. Again by o-minimality we find a finite partition of [a, b]
into intervals such that f is monotonic on each of the intervals. So we may
assume that f is increasing on [a, b].

Let n € N. Define a(()") := a and ag-n) =a+jb—a)/nfor1<j<n. We
set

P = [ 16,d\" [ x [0, £(al™)],

0<j<n

P = | [l a0 % [0, £l

0<j<n

Then Vol(Pl(")) € I(A) and Vol(Pz(n)) € O(A). We will show that for each
e > 0 there is some n € N such that
F(b) — F(a) — e < Vol(P™) < Vol(P\™) < F(b) — F(a) + &

this completes the proof. So let € > 0. Since f is absolutely continuous on
[a, b] there is some & > 0 such that |f(z) — f(y)| <e&/(b—a) for z,y € [a,b]
with |z —y| < J. We choose n € N such that 1/n < 5 By the mean-value

property there are points § , 0 < j < n, with a < 5 < ayjr)l and
F(a(-n) ) — F(a(-n)) = f(f( ))( (n) —ql" )). Hence we get

j+1 J J 441 J
n—1
Vol(P{™) = 3 f(af") (e, — ™)
=0
n—1
=" FEM) @S, — o)
j=0
n—1
=STE™) - @)@, — )
j=0
S ) )y E () m
> &) a7 — o )_H(Z%H_% )
=0 §=0
n—1

In the same way we get Vol(Pz(n))) < F(b) — F(a) +«.

Proof 2. We may assume that f > 0 on [a,b]. We set A := {(t,y) € R? |
a<t<b 0<y<f(t)} Let fr, Fr and Ag be the realizations of f, F' and
A in R. Then fg: R — R is continuous, Fr: R — R is differentiable with
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Ff = frand Ag = {(t,y) € B> |a <t <b, 0 <y < fr(®)}. Soin R we
have b

Vol(Ag) = | fr(t) dt = Fr(a) — Fr(b).
The claim now follows from the fact that Vol(A) = Vol(Ag) and Fr(t) =
F(t)forallt€ R. »

2. The main theorem. We fix an archimedean real closed field R. We
prove the following two equivalent theorems:

2.1. THEOREM. Let M be an o-minimal structure on R. Let f: R™ X
R>0 — R>¢ be a continuous function, definable in M. Then the set

OSof(a,t) dt < oo}

0

{aERn

is definable in M.

2.2. THEOREM. Let M be an o-minimal structure on the field R. Let
f: R"x R>9 — R>¢ be a continuous function, definable in M. Then the set

io:f(a, k) < oo}

k=0
is definable in M. (For ar, € R>o C R>o we define Y poyar € R>o U {oo}
as the limit of the real-valued partial sums.)

{aER"

These two theorems are clearly equivalent since a function definable in
an o-minimal structure is ultimately monotone.

Proof of Theorem 2.1. The o-minimal structure on the field R will be
fixed and denoted by M. Definable means definable with parameters in M.
Let g: R>9 — R>o be definable and continuous. Then the question if
Sgo g(t) dt < oo depends only on the germ of g at +00. Let H be the set of
germs at +o0o of definable functions. It is well known that H is a Hardy field;
it is a field with canonical ordering, derivation and the additively written
valuation v: H* — v(H*) =: I" given by
>0 if lim A(t) =0,
t—o0
v(h){ =0 if tlglolo h(t) € R*,
<0 if lim |h(t)] = oo,
t—o00
for h € H*. For h € H we define

S |h| < oo if S |h(t)|dt < oo for all ty large,
to

and similarly we define {*|h| = oco.
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The question if {* || < oo depends, by the monotonicity and the linear-
ity of the integral, only on the valuation v(h). Again by the monotonicity of
the integral we get a Dedekind cut (Z,F) of I' (ie. Z< Fand ZUF =1T)
with

oo o
T= {u(h) er‘ { 1nl :oo}, F= {u(h) er‘ { 1nl < oo}.
We show that there are v(g) € Z and v(h) € F such that for each a € R",
v(f(a,-)) <vig) or v(f(a,-)) = v(h).

Hence

{aER” (S)f(a,t)dt<oo}: {aeR”

)
M T )] <°O}’

which is obviously definable in M, so Theorem 2.1 is an easy consequence
of this. =

Miller and Speisegger showed a similar fact in a slightly different setting
with model-theoretic means (see [9, Theorem 1]). We show it in a more
general setting.

2.3. DEFINITION. A Dedekind cut (A, B) of I' is of width 0 if for each
v € I'sg there are v; € A and 2 € B such that v — v < 7.

2.4. EXAMPLES.

(a) Every Dedekind cut which is not free is of width 0.
(b) (Z,F) is of width 0: Let v(h) € I'cg. Then v((1/h)") € F and v(h') €
Z. We have

y<<%>/> () = V<Z—;> () = 1/(%) — _2u(h).

(c) Changing the archimedean class is not of width 0:
M =Rexp, B={v(h)|]h(t)] <t" for some n € N}.
We now prove the following

2.5. THEOREM. Let (A,B) be a cut of I' of width 0, and let f: R™ X
R>0 — R>( be definable. Then there are v € A and § € B such that for each
a € R"™,

v(f(a,) <7 or v(fla,) =0
)

Proof. Without restriction, f(a,t) > 0 for all (a,t) € R" X R>o. Assume
the statement does not hold. We define

g: R" X R" x R>0 — R0, (a,b,t) — f(a,t)/f(b,t).



182 T. Kaiser

Let W := {(a,b) € R" x R" | limy_, g(a,b,t) = co}. For (a,b) € W let
t(ap) = min{s > 0| g(a, b, -)|(s o0 18 strictly increasing}. We define

h:{(a,b,7) €V x R0 | T > g(t(ap))} — R0, h(a,b,7):= g(_a?b)(T).

Then h is definable in M. Since (A, B) is of width 0, h satisfies the following
condition: For each 7 € I'( there is some (a,b) € V such that v(h(a,b,-))
< 7. But by universal boundedness of growth of definable functions (cf. [13]),
this is impossible. u

3. Examples and consequences. We look closer at the Dedekind cut
(Z,F). It is related to an important invariant of a Hardy field (cf. [10], [11])
which also has consequences in applications (cf. [1]-[3]). We concentrate on
the case R = R, where the antiderivative of a continuous function exists. If
the function is definable in an o-minimal structure then the antiderivative
lives in the Pfaffian closure, i.e. in an o-minimal expansion of the given
structure.

We start with some facts from the theory of Hardy fields.

3.1. DEFINITION.

(a) Let v(h) € I'. Then v(g) is called an asymptotic antiderivative of
v(h) if v(g') = v(h).

(b) M is closed under asymptotic integration if each v(h) € I' has an
asymptotic antiderivative.

3.2. DEFINITION ([10]). Let
W o= {w(W /h) | v(h) € T*} = {v(W /1) | v(h) € T<o}.

3.3. ROSENLICHT’S THEOREM ([10]). v(h) € I' has asymptotic anti-
derivative if and only if v(h) # supW¥. In particular, M is closed under
asymptotic integration if and only if sup¥ does not exist.

Proof. This was shown by Rosenlicht in [10]. For v(h) € I'*, v(h) #
sup ¥, an asymptotic antiderivative is given by

()

u

with |v(u)| < |v(uo)|, v(uo) € I'* depending on v(h). m

3.4. REMARK. The theorem of Rosenlicht is stated for the more general
case of Hardy fields.

For o-minimal structures we get a connection between the Dedekind cut
(Z,F) and ¥:
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3.5. LEMMA. Let M be an o-minimal structure. Then supZ exists, if and
only if supV¥ exists and then

supZ = sup V.

Proof. CASE 1: M is polynomially bounded. This case is clear (cf. also
Example 3.7(a)).

CASE 2: M is not polynomially bounded. Then the exponential function
is definable in M. Now, it was shown in [9] that

Z\{supZ} =¥\ {sup?}. =
3.6. OBSERVATION. Let M be an o-minimal structure. Assume that
supZ exists. Let f: [tg,00] — R>¢ be definable and continuous with v(f) =
supZ. Let F': [tg,00[ — Rx>q, t — Sio f(s)ds, be the antiderivative of f.
Then F is definable in an o-minimal expansion M* of M.

(a) If v(f) = maxZ, then by Rosenlicht’s theorem and the last lemma,
0>v(F)>wv(h) forallv(h)e <.
(b) If v(f) = min F, then

1
0> I/(a — F> >wv(h) forallv(h) eI

with a := S:(? f(t)dt.

So in the o-minimal expansion M* we have a function going to infinity
“more slowly” than every function definable in M and tending to infinity.

3.7. EXAMPLE.

(a) Let M be polynomially bounded, e.g. M = R. Then
T ={v(tY) | a> —1, t* definable in M},
F={v(t*) | a < —1, t“ definable in M},

¥ =A{v(1/1)}.
So maxZ = v(1/t) exists and the Dedekind cut (Z,F) is not free.
The antiderivative of 1/¢, logt, goes to oo “more slowly” than every
t*, a>0.

(b) Let M be the o-minimal structure Reyp. Since the Pfaffian closure
of Rexp is exponentially bounded, by the previous observation the
Dedekind cut (Z,F) is free and Reyp is closed under asymptotic
integration. Each definable function is bounded by an iterated exp-
function exp,,(t) := expo---oexp(t) (n times). So (v(log,(t)"))nen
is cofinal in Z and (v(1/log,,(t))")nen is coinitial in F. Since

1 1y 1
lo e  _— and =
Hoent) = M Tog <logn<t>> [T log (1) - (log,,(¢))?
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we see that (— > ;o Vk)nen is cofinal in Z and (— > V& — Yn)neN
is coinitial in F, where v, := v(log,(t)).

3.8. REMARK. So far every o-minimal structure on R known fits in the
above examples. If the o-minimal structure is polynomially bounded, then
we are in case (a); if the exponential function is definable, the o-minimal
structure is the reduct of the Pfaffian closure of a polynomially bounded
o-minimal structure, so that the statements of case (b) hold.

To end this section we give some consequences of Theorem 2.1 on bound-
edness and lifetime of ODE’s on o-minimal structures. The first two deal with
ODE’s with separated variables.

3.9. COROLLARY. Let f: R"™ x RZO — RZO and qg: R™ x RZO — R>0 be
definable and differentiable. For a € R™ consider the first order ordinary
differential equation

Do: y' =g(a,y)- f(a,t),  y(0)=0.
Then the set
{a € R™ | the solution y,(t) of Dy is bounded at +0o0}
is definable in M.
Proof. Let

Gat RZOHR>Q, S —

and

Fa:REO_)RZ()a tHSf(avT)dT'

Then the maximal solution of D, is given by
Yo: o = R0, t— yal(t) :Gz;l(Fa(t))v
where I, C R>q is given by

I, = [0, sup {F,(t) < lim Gu(s)}[.
tGRZO §—00

Hence
{a € R™ | the solution y,(t) of D, is not bounded at +oo}

OSO ds d3:oo}

o 9(a,s)

:{aE}R”

(S)f(a,t)dt:oo}ﬂ {aE]R”

and is therefore definable by Theorem 2.1. u



Convergence of integrals in o-minimal structures 185

3.10. COROLLARY. Let f,g and D, for a € R™ be as in Corollary 3.9.
Further assume that §;° f(a,t)dt = oo for all a € R™. Then the set

{a € R" | the solution y,(t) of D lives forever}
is definable in M.
Proof. By the proof of Corollary 3.9, y,(t) lives forever if and only if

limg 00 Go(s) = 0. So
OSO ds oo}
e B &

The last corollary deals with a special case of a linear differential equa-
tion:

{a € R"| the solution y,(t) of D, lives forever}= {a eR"”

hence is definable in M by Theorem 2.1. u

3.11. COROLLARY. Let f,g: R" x R>9 — R be definable and continuous
with §°|f(a,t)|dt < oo for all a € R™. For a € R"™ consider the linear
differential equation

L : y/:f(avt)'y"i'g(avt)'

Then given a € R™ all the solutions of L, are simultaneously bounded or
unbounded and the set

{a € R" | the solutions of L, are bounded}
is definable in M.

Proof. Let F,: Rs>g — R, ¢ +— Sf) f(a,7)dr. The set of solutions of the
homogeneous equation

h
La: y/:f(avt)y
is given by R-ef. By variation of constants a special solution of L, is given
by

t
Pa : RZO — R, t— <S ge(FC(L:(Z_)) dT) . eF“(t),
0

and the set of all solutions of L, by ¢, + R - efe. Since e is bounded by
assumption, we get

oo

{ l9(a,0)) dt < oo},
0

{a € R" | the solutions of L, are bounded} = {a eR"

which is definable by Theorem 2.1. =

4. The Dedekind cut (Z,F). In the discussion of Theorem 2.1 in
Section 3 we saw that it is important whether the Dedekind cut (Z,F)
defined by integration is free or not. In this section we show how to recognize
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this by operations on the value group and we discuss several consequences.
We start with

4.1. PROPOSITION. Let f € H with v(f) in the archimedean class of
v(t). Then the map

foilco—= 1T, v(p)—v(folpl),
is well defined.
Proof. Let ¢1,p2 € H with

€ R*.

. L B . p1(t)
Jim (1) = Jim a(§) =00 andJim 205
We have to show that
t
t=o0 (f 0 p2)(1)
By changing f to 1/f we may assume that f is increasing. Further we may
assume that f > 0. There is a C' > 1 such that

1
1. e1(t)
C  pa(t)
Since v(f) is in the archimedean class of v(t) there is some n € N with
f(t) <t™ forall t > 0 large.

Hence limy_o, t2"/ f(t) = co. We get

< C for all t > 0 large.

Owl(t) o (Cea)(t) _ f(Ca(t))
fo @2(0 f 0 p2(t) ( 2(1))
n f(Coa(t))  (pa(t))* _ < c2n
(Copa(t))?n f(<P2(t)) -

for all t > 0 large since t"/f(t) is eventually increasing, and

fopi(t) fopi(t) flen®) o 1

Z =

fopat) = fo(Ce)(t)  f(Cer(t) — O™

for all t > 0 large. m

The converse of Proposition 4.1 is also true:
4.2. PROPOSITION. Let f € H* with

t

LS

t—oo f(t)

Then v(f) is in the archimedean class of v(t).

eR*  forallc>0.

Proof. We may assume that f is increasing and that f > 0. We have to
show the existence of some n € N with

f(t) <t"™ forallt >0 large.
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We define

_ flet)
g'R>0_>R>O7 CHtllglo f()

Then g is definable and satisfies the functional equation
glc-d) =g(c)-g(d), ¢,d>0.

Indeed,
)= g Fed ) fle-d-t) f(d-D)
g(C d)_t1—>oo f(t) tl—>oo f(dt) f(t)
. fle-dty . fd-t)
= A i Ty — 9l 9(d).

Hence there is some a > 0 with

g(c)=c* forall ¢ > 0 large.

Choose n > «. Let ty > 0 be such that f is defined on [ty, co[. Fix ¢ > 1 and
t1 > to such that
flet) _

@) ~¢

for all ¢ > .

For k € N we get

f(ckt()) _ H f C tO H f l 1t0 (Cn)k — (Ck)n

f(to) f(d=1to) C’ o)
So f(c*tg) < ()™ (to) for all k£ € N and hence by o-minimality
fz-tg) <™ f(tp) for all z > 0 large.

This gives the claim. =

We denote the archimedean class of v(t) by p (p stands for polynomial).
Then Z N p is cofinal in Z and F N p is coinitial in F.

Now we characterize the Dedekind cut (Z, F). This cut is not free if and
only if supZ = inf F exists. We frequently use the fact from Section 3 that
if v(f) # supZ, then there exists some v(g) € I'co with v(¢') = v(f).

4.3. THEOREM. For v(f) € p we define the mapping sy on I'<o by

spiTco = I, w(p) = v((folel) ¢)
(sf stands for substitution). Then the Dedekind cut (Z,F) is not free if and
only if there is some v(f) € p such that the mapping sy is constant, and
then v(f) =supZ.
Proof. Taking ¢(t) =t we see that v(f) € s¢(I'<o). Let v(f) € p with
v(f) #supZ.
CASE 1: v(f) € Z. Then there is some v(g) € I'coNp with v(g’) = v(f

) )-
Choose v(h) € I'<o with v(g) < v(h). Take ¢ := g~ o h. Then go ¢ = h.
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By Proposition 4.1 we get
v(f) =v(g) <vt)=v((gop))=v((fop) ¢).

By the same argument there is some v (@) € '« with ¢ > 0 and

v(f)>v((fop) &)
CAsE 2: v(f) € F. The argument goes similarly. Hence s;(I'<g) 2
{v(f)}ifv(f) # supZ.
Now let v(f) =supZ.
CasE 1: v(f) € Z. Without restriction f > 0. Let v(p) € I'<g; without
restriction ¢ > 0. Assume that v((f o @) - ¢') > v(f). Then by substitution

[(fop) ¢ =|f=0c0.

So v(f) # supZ, a contradiction.
Assume that v((f o p)-¢') <v(f). Then there is some v(g) € I'cy with
v(g) =v((fogp)-¢); without restriction g > 0. For ty > 0 large enough we

define
t

F:tg,00[ = Rsg, t+— S f(r)dr,
to

the antiderivative of f. Again by substitution we have

e ()

| (Fow(n)-¢(r)dr=F(),

¢~ (to)
so v((go¢™t)) = v(f); but by Rosenlicht’s Theorem 3.3 this is a contra-
diction to v(f) = supZ.

CASE 2: v(f) € F. This is similar. =

Assume now that supZ exists. To shorten the statement below suppose
that supZ = maxZ. Let v(f) = maxZ, and let F' be the antiderivative of f.
Then by Section 3 we have 0 > v(F') > v(g) for all v(g) € I'<p. But F' is
much smaller than all functions definable in M, tending to co at co. From
the last theorem we get the following result:

4.4. COROLLARY. Let f: R>g — R>q be definable and continuous with
v(f) = maxZ. Let F: R>g — R>p, t — Sg f(r)dr, be the antiderivative
of . Define the family

H:Ryg X RZO — RZO’ (C, t) — F_I(CF(t)).

Then H is a one-parameter family of functions on R>q, which is definable
i an o-minimal expansion of M, and which is cofinal and coinitial in I'<g
for the given o-minimal structure.
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Proof. Let ¢ be definable in M with v(¢) < 0; without restriction ¢ > 0.

By the proof of the last theorem,
v(F o) =v(F),
so there are ¢y, co > 0 with
aF(t) < F(p(t)) <coF(t) forallt> 0 large.
But then
F Y e F(t) < o(t) < F Y (cpF(t))  for all t > 0 large,
hence
V(F(erF)) = w(p) > v(F (e F)). =

REMARK. Obviously v(F~1) < v(F~Y(cF)) < v(F) for all ¢ > 0.

4.5. EXAMPLE. Let M be polynomially bounded. Then maxZ = v(1/t).
We have F(t) = logt and

FY(cF(t)) =t¢ forall ¢ > 0.
Finally, we prove definable asymptotic integration. Let f: R” xR>y — R

be a definable and continuous function. The question whether the function
¢
F:R" xR>¢ — R, (a,t)HSf(CL,T)dT,
0
is definable in an o-minimal expansion is only solved if f is definable in
the o-minimal structure generated by restricted analytic functions: If f is
definable in R,y,, then F is definable in Rap exp. But in the other cases it is
still open. But for asymptotic integration we get a definable result:

4.6. THEOREM. Let f: R"xR>o — R be a definable and continuous func-

tion. Then there is an o-minimal expansion of M and a function F:R" x
R>0 — R definable in this expansion such that

v((F(a,"))) = v(f(a,)) for alla € R™.
The function can be chosen in such a way that
Fl{a € R" | v(f,) # supT}
is definable in M. In particular, if M is closed under asymptotic integration
then F is definable in M.

Proof. We can assume that v(f(a,-)) # oo for all a € R™. Let A :=
{a € R" | v(f(a,-)) = supZ}. Then A is definable in M. Fix a9 € A and

define
t

F: R — R, tHSf(ag,T)dT.
0
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Then F' is definable in an o-minimal expansion M of M. On A we take
ﬁ: AXR20—>R20, (a,t)HFOf)

Now let B := R" \ A. We may assume that v(f(a,-)) # 0 for all a € B.
(If v(f(a,-)) = 0 we can take the identity function.) Again by universal
boundedness of growth (compare the proof of Theorem 2.1) there are v(h) €
Z\{supZ} and v(g) € F\{supZ} with v(f(a,-)) <w(h) or v(f(a,-)) > v(g)
for all @ € B. Choose now v(ug,1),v(up2) € I'>o according to Rosenlicht’s
Theorem 3.3, such that

(G (o)
((h(hf)> ) =vin. ((g(j) ) =)

Up,2

If we take |v(up)| := min{|v(uo 1)|, |v(uo2)|}, then again by the proof of that
theorem (cf. [10]) we find that

F:RnXRzo—)R, (a,t)l—><

fla,t)- (f(“{fgf(?f(t)) )'

(f(a,t/)'%(t))’
ug(t)

works.

If sup Z exists we can give a different proof, where the solution is shorter.
Again we restrict ourselves to the case that supZ = maxZ. We concentrate
on the set

C:={aecR"|v(f(a,-))#0, maxZ}.
Take g: R>9 — Ry definable and continuous with v(g) = maxZ. Let
h: R>p — R be definable and continuous with v(h) # maxZ. By inte-
gration by parts we have

§9<T>df=§<h-%><7)d7= (H %)(t)—ﬁﬂ- <%>/d7,

0 0 0
where H is the antiderivative of h. Let G be the antiderivative of g and H
be the antiderivative of H - (g/h)’. We choose them so that H(0) = G(0) =
H(0) = 0. Then G, H, H live in an o-minimal expansion M of M. Let I" be

the canonical value group of M , and let I' be as usual the canonical value
group of M. By Rosenlicht’s Theorem 3.3 there is a v(p) € I' \ {0} with
v(p) = v(H). We get, in I,

y(G):y<H-%—H>.

CASE 1: v(H - g/h) # v(H). Then v(G) = min{l/(H~g/h),I/(ﬁ)}. Since
v(H -g/h) =v(p-g/h) € I' and v(G) ¢ I' we get v(G) = v(H), and so
v(g) = v(H - (g/h)).



Convergence of integrals in o-minimal structures 191

CASE 2: v(H - g/h) = v(H). Then v((H - g/h)") = v(H - (g/h)") and as

a consequence v(g+ H - (g/h)") =v(H - (g/h)"). So v(g) > v(H - (g/h)").

v(p

Assume that v(g) > v(H-(g/h)"). Since v(g) = maxZ and v(H-(g/h)") =

(g/h)) € I' we get v(H) < 0. Hence v(H - g/h) < 0. But

V(H%> :y(%) +o(g) = u(%) +v(g)

because v(p'/p) € ¥ and ¥ < maxZ by Lemma 3.5, a contradiction. So in
both cases v(g) = v(H - (g/h)") and therefore

v

—~

On C we can take now

g9(t)

R oY

which is definable in M. =
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