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ABSTRACT

We show that maximal analytic Hardy fields are n; in the sense of Hausdorff. We
also prove various embedding theorems about analytic Hardy fields. For example, the
ordered differential field T of transseries is shown to be isomorphic to an analytic
Hardy field.

1. Introduction

This article is a follow-up to [AvdDvdH24a], where the main result is that for any Hardy field
H and countable subsets A < B of H, there exists y in a Hardy field extension of H such that
A <y < B. Equivalently, (the underlying ordered set of) any maximal Hardy field is 7; in the
sense of Hausdorff. In this result we do not require H C C¥, and the glueing constructions in
[AvdDvdH24a] do not give y € C¥, even if H CC¥; see § 1.1 for the notation used here. We call
a Hardy field H smooth if H CC* and analytic if H CC¥. By [AvdDvdH24d, Corollary 11.20]
and [AvdDvdH17, 16.0.3 and 16.6.3], maximal Hardy fields, maximal smooth Hardy fields, and
maximal analytic Hardy fields are all elementarily equivalent to the ordered differential field T
of transseries, and have no proper d-algebraic H-field extension with constant field R. We shall
tacitly use these facts throughout.

Some may view non-analytic Hardy fields as artificial, since most Hardy fields that occur ‘in
nature’ are analytic. (But see [Gok97, Gre08] for Hardy fields H Z C*°, and [RSWO03] for Hardy
fields H CC*, H € C*.) To conciliate this view and answer an obvious question, we prove in § 5
the analytic version of [AvdDvdH24a].

THEOREM A. If H is an analytic Hardy field with countable subsets A < B, then there exists
y € C¥ in a Hardy field extension of H such that A<y < B.

Equivalently, all maximal analytic Hardy fields are 7;. The theorem goes through for smooth
Hardy fields with y € C*° in the conclusion; this can be obtained by refining the glueing con-
structions from [AvdDvdH24a] (as was actually done in an early version of that paper, at the
cost of three extra pages). Here we take care of the smooth and analytic versions simultaneously.
Compared with [AvdDvdH24a], the new tool we use is a powerful theorem due to Whitney on
approximating any C"-function or C*°-function by an analytic function, where the approxima-
tion also takes derivatives into account. From that we obtain an analogue for germs, namely
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Corollary 2.8, which in turn we use to derive Theorem A from various results in the non-analytic
setting of [AvdDvdH24a].

In the course of establishing Theorem A in §4 and 5, we revisit results on pc-sequences and
on extensions of type (b) from [AvdDvdH24a]. In §5 (see Theorem 5.15), this also leads to the
following result.

THEOREM B. If H is a maximal analytic Hardy field, then H is dense in any Hardy field extension
of H.

If all maximal analytic Hardy fields are maximal Hardy fields, which seems to us implausible,
then of course the theorems above would be trivially true. Can a maximal analytic Hardy field
ever be a maximal Hardy field? For all we know, answering questions of this kind might involve
set-theoretic assumptions such as the continuum hypothesis. In [AvdDvdH24a] and the present
paper, we ran into other set-theoretic issues of this kind, and in §9 we state some problems that
arose this way.

Sections 6-8 prove embedding theorems about (not necessarily maximal) analytic Hardy
fields. This is a special case of a result in §8: the ordered differential field T is isomorphic over
R to an analytic Hardy field extension of R.

1.1 Notation and conventions

We take our notation and conventions from [AvdDvdH24a, end of introduction], but for the
convenience of the reader we list here what is most needed.

We let i, j, k, I, m, n range over N=4{0,1,2,...}. We let C be the ring of germs at +oo of
continuous functions (a, +00) = R, a € R. Let f, g range over C, with representatives (a, +00) —
R (a €R) of f, g also denoted by f, g. Then on C we have binary relations <, <, given by
f<g:= f(t)<g(t), eventually, and f <.g:< f(t) <g(t), eventually, as well as <, <, =<, ~
defined as follows:

f<g <= |f|<c|g| for some ce R~

f<g <= geC*and|f|<c|g|for all ce R,
f=g = f<gandg</,

frg = f-g=g

For r e NU {00} we let C" be the subring of C consisting of the germs of r times continuously
differentiable functions (a,4+00) = R, a € R. Thus, C<*°:=(, C" is a differential ring with the
obvious derivation, and has C* as a differential subring. We let C¥ be the differential subring of
C® consisting of the germs of real analytic functions (a, +o0) - R, a € R. A Hausdorff field is a
subfield H of C; it is naturally also an ordered and valued field (see [AvdDvdH24b, Section 2]),
with the relations <, < on C restricting to the ordering of H and the dominance relation asso-
ciated to the valuation of H, respectively. A Hardy field is a differential subfield of C<*°. (Thus,
every Hardy field is a Hausdorff field.)

The prefix ‘d’ abbreviates ‘differentially’, for example, ‘d-algebraic’ means ‘differentially alge-
braic’, and we use pc-sequence and c-sequence to abbreviate ‘pseudocauchy sequence’ and ‘cauchy
sequence’, respectively.

2. Whitney’s approximation theorem

In this section we let r € NU {oo} and a, b € R. We use the one-variable case of an approximation
theorem due to Whitney [Whi34, Lemma 6] to upgrade various constructions of smooth functions
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to analytic functions. To formulate this theorem we introduce some notation. Let U C R be open.
Then C™(U) denotes the R-algebra of C™-functions U — R, with C(U) :=C%(U) and C®(U) :=
N,,, C™(U), and C¥(U) denotes the R-algebra of analytic functions U — R, so C(U) CC>*(U).
Let S CU be nonempty. For f in C(U) we set

[f]ls :=sup{[f(s)[: s € 5} €10, 0],
so for f,g€C(U) and A € R (and the convention 0- 0o =00 -0=0), we have
1f+glls <Iflls +llglls,  IAflls = Al [[flls,  and [Ifglls <[ fllsllglls-
If £S5 CS, then ||fllsr <||flls- Next, let f€C™(U). We then put
1£1ls;m = max{|| fis,- ., | f7™[|s} € [0, 00]:
Then again for f,g € C(U) and A € R we have
1+ 9llsim < 1 Fllsim + 1gllsims (A lsim = AL 1 £ [ 55m

and

||f9HS;m < zmeHS;mHgHS;m- (2.1)

Let f € C(U). For U =R weset || f|m := || f||r; m- For k <mand @ # 5" C S C U we have || f|
| fls: m. Moreover, || f|ls,m does not change if S is replaced by its closure in U.

S’;k<

THEOREM 2.1 (Whitney). Let (ay), (byn), and (e,) be sequences in R and (r,,) in N such that
ag = by, (a,) is strictly decreasing, (b,) is strictly increasing, and €, >0, r, <r for all n. Set
I:=J,, Kn, where K,, :=[ay,by]. Then, for any f €C"(I), there exists g € C*(I) such that for
all n we have ||f — ¢

K?L+1\K’n; Tn < €n.

For a self-contained proof of Theorem 2.1, see the appendix to this paper.

We let C]" be the R-algebra of functions f: [a, +00) — R which extend to a function in C™(U)
for some open neighborhood U CR of [a, +o0). Likewise, we define C° and C¥, and C, :=CY;
see [AvdDvdH24b, Section 3]. For f € C* and nonempty S C [a, +00), we put || f||s;m = ||g]|s:m
where g € C™(U) is any extension of f to an open neighborhood U C R of [a, +00). We shall use

the following special case of Theorem 2.1.

COROLLARY 2.2. Let f €Cj, and let (b,) be a strictly increasing sequence in R such that by = b
and b, — 0o asn — oo, and let (¢,) be a sequence in R~ and (ry,) be a sequence in N with r, <r
for all n. Then there exists g € Cy’ such that for all n we have || f — gllp, » <eén.

n+1}§ r

Proof. Extend f to a function in C"(I), also denoted by f, where I:=(a,+0o0), a <b, and
take a strictly decreasing sequence (a,) in R with ag=bg and a, — a as n — +o00. Now apply
Theorem 2.1. O

The following is a useful reformulation of Corollary 2.2.

COROLLARY 2.3. Let f €C; and € € Cy be such that € >0 on [b, +00). Then there exists g € Cy’
such that |(f — g)®)(t)| < e(t) for all t >b and k <min{r, 1/e(t)}.

Proof. Take a strictly increasing sequence (b,) in R with by =b and b, — 0o as n — oo, and for

each n, set
en=min{e(t): t € [by, bpr1]} €ER”, 7, :=min{r, LI/ellp, b0,)) T €N

Corollary 2.2 yields g € Ci such that || f — ¢
k <min{r, 1/e(t)}, we have k <r, and so

(£ = DS = lip oy s, < En <D 3

b sbnsa)srn < En for all n. Then, for ¢ € [by, byt1] and
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This leads to an improved version of [AvdDvdH24a, Lemma 2.5] as follows.
LEMMA 2.4. Let f,g€Cy be such that f <g on [b,+00). Then there exists y € C;’ such that
f<y<gon b, +00).

Proof. Let z:=1/2(f +¢g) €Cp and €:=1/2(g9 — f) € C. Corollary 2.3 (with »=0) then yields
y € Cy such that |y — z| <e on [b, +00), so f <y < g on [b,400). O

Thus, we can replace ‘¢ € C*’ by ‘¢ € C*’ in the statements of Lemma 2.7 and Corollary 2.8
in [AvdDvdH24a]. We now present another consequence of Corollary 2.3.

COROLLARY 2.5. Let feC" and € €C, € >, 0. Then there exists g € C¥ such that for all k <r
we have |(f —g)®)| <ce.

Proof. Pick a and representatives of f in C] and of € in C,, also denoted by f, e, with € >0 on
[a, +00). Take e* € C, with 0 < e* < e on [a, +00) and £* < 1. Corollary 2.3 applied to £* in place
of & yields g €C¥ such that |(f — ¢)®)(t)| <e*(t) for all t>a and k <min{r,1/e*(t)}. Given
k<, take b>a such that k< 1/e*(t) for all t > b; then |(f — ¢)*)(t)| < (t) for such ¢. O

Our next goal is to prove a version of Corollary 2.5 for approximating germs in C<* by germs
in C¥: see Corollary 2.8. First we give a lemma about glueing two approximations g_ and g4 to
a function f to make a single approximation g to f that combines properties of g_ and g.

LEMMA 2.6. Let f €C,, and ag < a <b. Suppose f is of class C" on [a,+o0) and of class C"*1
on [b, +00). In addition, let functions € € Cy, and g_, g4 € Cg> be given such that:

— >0 on [ag, +0);
—|(f —9-)9| < on [a,+o0) for j=0,...,n; and
—|(f —g4)D| <e on [b,+o0) for j=0,...,n+1.
Then, for any 6 € R”, there is a function g € C3° and a b’ > b such that:
(i) 9=g- on [ao,b] and g = g on [, +0);
(i) |(f —9)9| < (14 6)e on [a, +00) for j=0,...,n; and
(iii) |(f —9)V)| <e on [V, +00) for j=0,...,n+1.
Proof. Let ' > b, set B := app as in [AvdDvdH24a, (3.4)], and g := (1 — 8)g— + Bg4+ on [ag, +00),
so g €CP. Let 6 >0; we show that if o' — b is sufficiently large, then g satisfies conditions (i),
(ii), and (iii). It is clear that condition (i) holds, and so condition (iii) holds as well. Then the

inequality in condition (ii) holds on [a, b] and on [b, 400), so it suffices to consider what happens
on [b,¥']. There we have, for j=0,...,n,

. J—1 i
(7 =99 =19 (1= 519 + 899 - 3 (1) 8576 - ),

=0

and
FO = (=899 + 899y = (1= B)(f - 9-)D + B(f — g1) D,
SO

119 — (1= B)gY + BgY)| < max{|(f — g-) D, |(f — g )|} <& on [b,1].
By [AvdDvdH24a, (3.5)] we have reals C,, > 1 (independent of V') with |3 | < C,,/(b' —b)™
Hence, for j =0,...,n, we have on [b, V']
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. y

FiGURE 1. Constructing g from g_, g4.

j—1 j ) ) g1 j C._. ) ,
> ()l o] < 3 ()l o

=0

and |g+ —g_i)\ <2 for i=0,...,n. Thus, for ¥ — b so large that

-1 ,.
J Cj—i
2 (g <o
condition (ii) is satisfied. (See also Figure 1.) O

PROPOSITION 2.7. Suppose fe€C<> and ¢€C, € >.0. Then there exists g€ C> such that
I(f — g)™| <. e for all n.

Proof. Represent f and € by continuous functions [ag, +00) = R (ag € R), also denoted by f and
g, such that € >0 on [ag, +00). Next, take a strictly increasing sequence (a,) of real numbers
starting with the already given ag, such that a,, — oo as n — oo, and f is of class C" on [a,, +00),
for each n. Then Corollary 2.3 gives, for each n, a function g, € C5Y such that |(f — gn)D| < /2
on [an,+00) for j=0,...,n. All this remains true when increasing each a,, while keeping ag
fixed and maintaining that (a,) is strictly increasing. Now use the lemma above to construct g
as required: first glue gy and ¢g; and increase the a,, for n > 1, then glue the resulting function
with g2 and increase the a,, for n > 2, and so on, and arrange the product of the (1 4 ¢§)-factors
to be < 2. O

Now Corollary 2.5 (for r = 00) and Proposition 2.7 yield the following.

COROLLARY 2.8. For any germs f € C<*° and € € C with € >0, there exists a germ g € C* such
that |(f — g)™| <e e for all n.

In the next section we apply Corollary 2.8 to bounded Hardy fields.
3. Bounded Hardy fields
As in [AvdDvdH24b, Section 5], a set H C C is called bounded if for some ¢ € C we have h < ¢ for

all h € H, and unbounded otherwise. Every countable subset of C is bounded, cf. [AvdDvdH24b,
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remarks after Lemma 5.17]. As a consequence, the union of countably many bounded subsets of
C is also bounded.

In this section we first establish a few general facts about the class of bounded Hardy fields,
notably an ‘analytification’ result (Corollary 3.4) needed for the proof of Proposition 4.5. We
then focus on the subclass of Hardy fields with countable cofinality, and show it to be closed
under natural differential-algebraic Hardy field extensions (Theorem 3.13). Some auxiliary results
from this section (e.g. Lemmas 3.8, 3.15, and 3.16) are also used later, notably in § 6, where we
continue our study of Hardy fields of countable cofinality.

3.1 Observations on bounded Hardy fields

In the rest of this section, H is a Hardy field. If H is bounded, then there is a ¢ € C with ¢ >0
and g < ¢ for all g€ H, so e:=1/¢ € C* satisfies € >, 0 and ¢ < h for all he H*. A germ y€C
is said to be H-hardian if it lies in a Hardy field extension of H, and hardian if it lies in some
Hardy field (equivalently, it is Q-hardian). For r € {oo,w}, if H CC" and y € C" is H-hardian,
then H(y) CC"; see [AvdDvdH24b, Section 4]. By [AvdDvdH24b, Lemmas 5.18, 5.19] we have
the following.

LEMMA 3.1. If H is bounded, then any d-algebraic Hardy field extension of H is bounded, and
for any H-hardian f € C<°°, the Hardy field H(f) is bounded.

COROLLARY 3.2. If H is bounded and F is a Hardy field extension of H and d-algebraic over
H(S) for some countable S C F', then F' is bounded.

LEMMA 3.3. Let f, g€ C<>, where f is H-hardian, d-transcendental over H, and (f — g)(”) <h
for all he€ H(f)* and all n. Then the germ g is H-hardian, and there is a unique isomorphism
H(f)— H(g) of Hardy fields over H sending f to g.

Proof. Let P€ H{Y}7, so P(f) € H(f)*. It suffices to show that then P(f)~ P(g). By Taylor
expansion [AvdDvdH17, p. 210], with 7 := order P and i ranging over N'*":

(@)

. P
P(g) = P(f)=>_ Pu(f)g—f)* where Py = g SH{Y}
l§[>1 ’
If |i|>1, then (¢g— f)*<h for all h€ H(f)*, and hence P(i)(f)(g—f)i<P(f). Therefore,
P(g) — P(f) < P(f) as required. O

With Corollary 2.8 we now obtain analytic ‘copies’ of certain H-hardian germs.

COROLLARY 3.4. Suppose H is bounded and f in a Hardy field extension of H is d-
transcendental over H. Then there is an H-hardian g € C* and an isomorphism H(f) — H(g) of
Hardy fields over H sending f to g.

Proof. By Lemma 3.1, the Hardy field H(f) is bounded, so we can take ¢ € C* with € >, 0 and
e < h for all h € H(f)*. Corollary 2.8 yields a g € C¥ such that |(f — g)™| <& for all n, and so
it remains to appeal to Lemma 3.3. ]

Recall from [AvdDvdH17, 10.6] that an H-field L is said to be Liouwville closed if it is
real closed and for all f, g € L there exists y € L* with ¢ + fy=g¢. If H DR, then our Hardy
field H is an H-field, and H has a smallest Liouville closed Hardy field extension Li(H). (See
[AvdDvdH24b, Section 4].) We can now also strengthen [AvdDvdH24a, Theorem 5.1] as follows.

COROLLARY 3.5. Suppose H DR is Liouville closed, and ¢ € C, ¢ >o H. Then there is an
H-hardian z € C¥ with z >¢ ¢.
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Proof. By [AvdDvdH24a, Theorem 5.1] we have an H-hardian y € C*° with y >, ¢ + 1. Then
y is d-transcendental over H and H(y) is bounded, by [AvdDvdH24b, Lemma 5.1] and
Lemma 3.1. This yields € € C such that € >0 and € < h for all h € H(y)*. Now Corollary 2.8
gives z€C¥ with |y™ — 2| <,e for all n. Then z is H-hardian by Lemma 3.3, and
z2=y+ (2 —y) >c 0. O

Thus, maximal Hardy fields, maximal C*°-Hardy fields, and maximal C“-Hardy fields are
unbounded. (See also [AvdDvdH24b, Corollary 5.23 and succeeding remarks].) The cofinality of
a totally ordered set S (that is, the smallest ordinal isomorphic to a cofinal subset of S) is denoted
by cf(S); likewise, ci(S) denotes the coinitiality of S; cf. [AvdDvdH17, 2.1]. As [AvdDvdH24a,
Theorem 5.1] gave rise to [AvdDvdH24a, Corollary 5.2], so Corollary 3.5 yields the following.

COROLLARY 3.6. If H is a maximal analytic Hardy field, then cf(H) > w, and thus
ci(H)=cf(H<*)=ci(H”"*)>w foralla€ H.
Likewise with ‘smooth’ in place of ‘analytic’.

Call a subset F of C cofinal if, for each ¢ € C, there exists f € F with ¢ < f. If F;, F» CC and
for all f; € F} there is an fo € Fy with f; < fs, and F} is cofinal, then F5 is cofinal. Clearly each
cofinal subset of C is unbounded. The following strengthens [Sj670, Theorem 7].

COROLLARY 3.7. Assume the continuum hypothesis: 2% =Y. Then there is a cofinal analytic
Hardy field.

Proof. Put ¢:=2% and let o, o/, 8 range over ordinals < ¢. Choose an enumeration (¢4 )a<c of
C. Suppose ((Hq, ha))a<p is a family of bounded analytic Hardy fields H,, each with an element
h, € H,, such that

a<d <B = Hy,CHy and a<f = ¢q<eha. (3.1)

Then H:=J, <5 Ha is an analytic Hardy field, and H is bounded, as the union of count-
ably many bounded subsets of C. By Lemma 3.1, H* := Li(H(R)) is also bounded. Take ¢ € C
with ¢ >¢ H* and ¢ > ¢g. Corollary 3.5 yields an H*-hardian hg € C* with hg >, ¢. Then the
analytic Hardy field Hg:= H*(hg) is bounded by Lemma 3.1, contains H, for all o < 3, and
¢5 <e h/j.

Now, transfinite recursion yields a family ((Ha, ha))a<c, where H, is a bounded analytic
Hardy field and h, € H, such that (3.1) holds with ¢ in place of 3. Then | J, . Ha is a cofinal
analytic Hardy field. O

See Corollary 5.14 for a strengthening of Corollary 3.7.

Remark. Vera Fischer suggested replacing the continuum hypothesis in Corollary 3.7 with b =0,
which is strictly weaker than the continuum hypothesis (provided, of course, that our base
theory ZFC is consistent). Here, b and 0 are so-called cardinal characteristics of the continuum.
See [Blal0, 2.1, 2.2] for their definitions, and [Blal0, 2.4] for the inequalities X; <b<? <.
Martin’s axiom (MA) implies b =0 = ¢; see [Blal0, 6.8, 6.9] and [Rud77, Corollary 8]. If ZFC is
consistent, then MA is strictly weaker than the continuum hypothesis by [ST71]. It is easy to
check from their definitions that b is the least cardinality of an unbounded subset of C, and 0
is the least cardinality of a cofinal subset of C. Replacing ¢ by 9 in the proof above and taking
(¢a)a<o to enumerate a cofinal subset of C, the proof does indeed go through with b =0 instead
of the continuum hypothesis.
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3.2 Hardy fields of countable cofinality

Hardy fields of countable cofinality are bounded. For later use we study here such Hardy fields
in more detail. Given a valued differential field K, let C' denote its constant field and I' its value

group.
LEMMA 3.8. Let K be a pre-H-field with I # {0}. Then cf(K) = cf(T").
Proof. Apply [AvdDvdH17, 2.1.4] to the increasing surjection f+— —vf: K~ —T. O

In the next two lemmas, I' is an ordered abelian group. We recall from [AvdDvdH17, 2.4]
that the archimedean class of a €I is

[a] :={B el |a] <n|f| and || < n|a| for some n > 1}.

We write [a]r instead of [a] if we want to stress the dependence on I'. We equip the set
'l ={[a] : « €'} with the ordering satisfying [«] < [5] if and only if |a| < n|B| for some n > 1.
If A is an ordered subgroup of I', then for each § € A we have [0]ao =[d]r N A, and we have
an embedding [0]a — [0]r: [A] — [I'] of ordered sets via which we identify [A] with an ordered
subset of [I'].

LEMMA 3.9. Suppose I'#{0}. If [I'] has no largest element, then cf(I') =cf([T']); otherwise,
cf(l) =w.

Proof. 1If [I'] has no largest element, then [AvdDvdH17, 2.1.4] applied to the increasing surjection
v [y]: TZ =[] yields cf(T) = cf([[']). If ¥ €[> is such that [y] is the largest element of [I],
then N~ is cofinal in T'. O

Let G be an abelian group, with divisible hull QG = Q ®z G. Then rankg G :=dimg QG
(a cardinal) is the rational rank of G. (Note, in [AvdDvdH17, 1.7] we defined the rational rank
of G to be oo if the Q-linear space QG is not finitely generated.)

LEMMA 3.10. Let A#{0} be an ordered subgroup of I' with rankg(I'/A)<N,. Then
cf(T") <cf(A).

Proof. By Lemma 3.9 we may assume that [I'] has no maximum. Let S be a well-ordered cofinal
subset of [A] of order type cf([A]), so |S| =cf([A]). Then S:=SU([[']\ [A]) is cofinal in [I'], so
cf(I') = cf([I']) = cf(S) < |S| by Lemma 3.9 and [AvdDvdH17, 2.1.2]. Since [I'] \ [A] is countable
by [AvdDvdH17, 2.3.9], we have |S| < max{|S|,w} = max{cf([A]),w}. Now apply Lemma 3.9 to
A in place of T'. O

A valued differential field K has small derivation if, for all fe K: f<1= f' <1, and
very small derivation if for all f € K: f<1= f'<1. For more on this, see [AvdDvdH17, 4.4]
and [AvdDvdH24d, Section 13], respectively.

LEMMA 3.11. Let K CL be an extension of pre-H-fields where rankg(I'y/I") is countable,

and suppose I'#{0} or L has very small derivation and archimedean residue field. Then
cf(L) < cf(K).

Proof. If " # {0}, then by Lemmas 3.8 and 3.10 we have cf(L) = cf(I',) < cf(I") = cf(K). Suppose
I' = {0}, so L has very small derivation and archimedean residue field. Then K is archimedean, so
cf(K)=w, and I'y, is countable, hence cf(I',) <w. Therefore, if I'y, # {0}, then cf(L) =cf(I'y) <
w = cf(K) by Lemma 3.8 applied to L in place of K, and if I';, = {0}, then cf(L) =w =cf(K). O

By [AvdDvdH17, 3.1.10] the hypothesis on rankg(I'r/I") in Lemma 3.11 is satisfied if
trdeg(L|K) is countable. Hence this lemma yields the following result.
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COROLLARY 3.12. If F' is a Hardy field extension of H such that trdeg(F|H) is countable, then
cf(F) < cf(H). Hence, if trdeg(H|Cp) is countable, then cf(H)=w (and so H is bounded).

In [AvdDvdH24a, Corollary 3.13] we showed that if H O R and H>® has countable coinitiality,
and H is the d-closure of H in a maximal Hardy field extension of H, then (H9)>F also has
countable coinitiality. The property of H having countable cofinality is equally robust.

THEOREM 3.13. Let E be a differentially algebraic Hardy field extension of H with exp(E(x)) C
E(z). Then cf(E) < cf(H), with equality if exp(H(x)) C H(x).

There is an immediate consequence as follows.

COROLLARY 3.14. If H has countable cofinality, then so does Li(H (R)) as well as the d-closure
of H in any maximal Hardy field extension of H.

We precede the proof of Theorem 3.13 by a few lemmas. In Lemmas 3.15 and 3.16 we
let K be a pre-d-valued field of H-type with asymptotic couple (T',v), where I'# {0}. By
[AvdDvdH17, 10.3.1], K has a d-valued extension dv(K) of H-type, the d-valued hull of K, such
that any embedding of K into any d-valued field L of H-type extends uniquely to an embedding
dv(K) — L.

LEMMA 3.15. The value group I' is cofinal in Iy (f)-

Proof. This is clear if I' =Ty, (k). Otherwise, I'qy(x) =T+ Za, where 0 <na < I~ for all n >1,
by [AvdDvdH17, 10.3.2], so I' is cofinal in I'qy(x)- O

For the proof of the next lemma we recall that |I'\ (I'7)| <1, and for B €T we have 3¢
['\ (I'#)" if and only if =max ¥ or ¥ < < (I'>)’, by [AvdDvdH17, 9.2.1 and 9.2.16]. We say
that K has asymptotic integration if T = (I'7)" and K is grounded if ¥ has a largest element. A
gap in K is a B €T such that ¥ < 8 < (I'”)’. (Thus, there is at most one gap in K, and K has
asymptotic integration or is grounded if and only if it has no gap.) For all this, see [AvdDvdH17,
9.1 and 9.2].

LEMMA 3.16. Let s€ K and 3y = s, y in a pre-d-valued extension of K of H-type. Then T' is
cofinal in T'g(y).

Proof. Set L:=K(y) and M :=dv(L). Lemma 3.15 allows us to replace K by its d-valued hull
inside M to arrange that K is d-valued. Using [AvdDvdH17, 10.5.15 and the remark preceding
4.6.16], we replace K by K(Cjs) to arrange L to also be d-valued with C'= C7,. Finally, replacing
K by its algebraic closure inside an algebraic closure of L, we arrange K to be algebraically closed.
We may assume y ¢ K, so y is transcendental over K. Then

S:={v(s—d):ac K} CT.

Assume for now that S has a maximum 3. Then 8¢ (I'7) by [AvdDvdH17, 10.2.5(i)], so 3=
max ¥ or 3 is a gap in K. If 8=max ¥, then I'y, =T + Za with I'S <na <0 for all n>1, so
T is cofinal in T'y. Suppose 3 is a gap in K. Take a € K with f=v(s —d’) and set z:=y — a,
so 2/ =s—a’. We arrange z % 1 by replacing a with a + ¢ for suitable ce C, = C. If 2 < 1, then
[AvdDvdH17, 10.2.1 and its proof] gives I'y =T + Za with 0 <na <T~ for all n>1, so T is
cofinal in I'p. If z > 1, then [AvdDvdH17, 10.2.2 and its proof] gives likewise that I" is cofinal in
I'z.

If S does not have a largest element, then L is an immediate extension of K: this holds by
[AvdDvdH17, 10.2.6] if S < (I'”); otherwise, take a € K with v(s —a') € (I'”) and y —a #1,
and apply [AvdDvdH17, 10.2.4 and 10.2.5(iii)] to s — @/, y — a in place of s, y, respectively. [
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Lemmas 3.8 and 3.16 and [AvdDvdH24b, Proposition 4.2(iv)] yield the following.

LEMMA 3.17. If H CR, then 2" is cofinal in H(x), and if HZ R, then H is cofinal in H(z).
Hence, cf(H) =cf(H (x)).

We can now give the proof of Theorem 3.13. First, replacing F, H by E(x), H(x), respectively,
and using the last lemma, we arrange x € H. Let S be a well-ordered cofinal subset of H of order
type cf(H). For ¢ € C, define exp,,(¢) € C by recursion: expy(¢) :=¢ and exp,,(¢) := e™Pu(9).
Then | S| = cf(H), and S := U,, exp,,(S) is a cofinal subset of E, by [AvdDvdH24b, Lemma 5.1].
Thus, cf(E)=cf(S)<|S|=|S|=cf(H) as claimed. If exp(H)C H, then SCH, hence
cf(E)=cf(H).

The following corollary of Lemma 3.15 is not used later. If K is a pre-H-field, then by
[AvdDvdH17, 10.5.13] there is a unique field ordering on dv(K') making it a pre- H-field extension
of K. Equipped with this ordering, dv(K) is an H-field, the H-field hull of K, which embeds
uniquely over K into any H-field extension of K, notation: H(K) (not to be confused with the
Hardy field H(R) generated over the Hardy field H by R).

COROLLARY 3.18. The Hardy field H is cofinal in H(R).

Proof. This is clear if H CR; assume H ZR. Let E be the H-field hull of H, taken as an
H-subfield of the Hardy field extension H(R) of H. Then H is cofinal in £ (Lemma 3.15),
so replacing H by E we arrange that H is an H-field. Now use that I'yg) =Ty # {0} by
[AvdDvdH17, 10.5.15 and the remark preceding 4.6.16]. O

For use in §6 we include the following cofinality result, which is immediate from Lemma 3.9
and [AvdDvdH17, 10.4.5(1)].

LEMMA 3.19. Let K be a d-valued field of H-type with divisible asymptotic couple (', 1)),
I' # {0}, and let s € K be such that

S:={v(s—al):aec KX} < (")

and S has no largest element. Let f be an element of an H-asymptotic field extension of K,
transcendental over K, with f' =s. Then [I'] = [Cx(p)l; so ' is cofinal in T ().

4. Pseudoconvergence in analytic Hardy fields

We complement the material on pc-sequences from [AvdDvdH24a, Sections 3 and 4] by criteria
for germs in C<*° to be pseudolimits of pc-sequences in Hardy fields, and then use this to show
that each pc-sequence of countable length in an analytic Hardy field has an analytic pseudolimit.
The main results to this effect are Propositions 4.3, 4.4, and 4.5. In this section H is a Hardy
field.

4.1 Revisiting pseudoconvergence in Hardy fields

Let H DR(z) be real closed with asymptotic integration and (f,) a pc-sequence in H of
d-transcendental type over H (cf. [AvdDvdH17, 4.4]) with pseudolimit f in a Hardy field exten-
sion of H. Then the valued field extension H(f) D H is immediate by [AvdDvdH17, 11.4.7 and
11.4.13]. In [AvdDvdH24a] we only considered pc-sequences of countable length, but here we do
not assume (f,) has countable length (to be exploited in the proof of Theorem B). We begin by
deriving a sufficient condition on y € C<* to be H-hardian with f, ~»y. This will enable us to
find such y in C*. (Another possible use is to find such y with oscillating y — f, so that H(y)
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and H(f) are ‘incompatible’ Hardy field extensions of H.) To simplify notation, set ¢:=z"!.

Let ¢ € H*. Recall from [AvdDvdH17, 11.1] that ¢ is said to be active in H if ¢ = h! for some
h € H*, h# 1. Denoting by 9 the derivation of the differential ring C<°°, we let (C<>)? be the
ring C<> equipped with the derivation & := ¢~19 and H? be the ordered valued field H equipped
with the restriction of § to H; we then have a ring isomorphism P+ P?: C<®{Y} — (C<>)?{Y'}
with P(y) = P?(y) for each y € C<*°. We first observe the following.

LEMMA 4.1. Let ¢ be active in H, 0 < ¢ < 1, let 8:= ¢ 19 be the derivation of (C<*)?, and let
2 € C<® satisfy z() <t/ for all i, j. Then §"(z) <1 for all k.

Proof. This is clear for k=0. Suppose k > 1. The identity (3.1) in [AvdDvdH24a] gives
k
¥(2)=¢"F> Ri(—¢")2Y)  where R¥(Z) € Q{Z} for j=1,... k.
j=1

This yields 8°(z) < 1 in view of ¢f <1 and 200 <2k < ¢F for j=1,... k. O

The proof of the next result uses various items from [AvdDvdH17]: for Py, Pxp see
[AvdDvdH17, 4.3]; for ddeg_, P, see [AvdDvdH17, 6.6]; for ndeg_, P, see [AvdDvdH17, 11.1];
and for Z(H, f), see [AvdDvdH17, 11.4].

LEMMA 4.2. Let y € C<* be such that for all he H, me H* with f —h<m and all n there
is an active ¢g in H such that for all active ¢ >0 in H with ¢ < ¢o we have §"((y —h)/m) <1
for 8= ¢~'9. Then y is H-hardian and there is a Hardy field isomorphism H {y) — H{f) over H
sending y to f.

Proof. First, Z(H, f) =0 by [AvdDvdH17, 11.4.13], since (f,) is of d-transcendental type over
H and f, ~ f. It is enough to show that Q(y) ~ Q(f) forall Q € H{Y } \ H. Let Q€ H{Y'} \ H.
Then Q ¢ Z(H, f), so we have h € H and v € H* such that h — f < v and ndeg_, Q41 =0. Since
H{f) 2 H is immediate, we have m € H* with f — h<m. Let r:= order @ and choose active ¢
in H such that for all active ¢ >0 in H with ¢ < ¢o we have 87(y —h/m) <1 for 5= ¢ !9 and

j=0,...,7. Now take any v € H* with m < to <v. Then ndeg Q14 xn =0, so we can choose an
active ¢ >0 in H with ¢ < ¢g and ddeg Qf_mxm =0. Then ddeg_,, Qih =0, so renaming to as v

we arrange ddeg_, Qﬁh =0.

Using ( )° as explained in [AvdDvdH24d, Section 8], we have the Hardy field H(f)° and the
H-field isomorphism h s h°: H(f)? — H(f)°. Put u:= (y — h)/m € C<*°. Then ddeg_,. Qf_%o =
0 and (u®)U) 51 for j=0,...,r, hence Q®°(y°) ~ Q?°(f°) by [AvdDvdH24d, Lemma 11.7] with
He°, H{f)°, h°, f°, m°, Q?°, v°, and y° in place of H, fAI, h, B, m, Q, v, and y, respectively. This
yields Q(y) ~Q(f), since Q% (¢°) = Q(g)° for g € C<=. 0
PROPOSITION 4.3. Suppose 0 € v(f — H) and y € C<*° is such that for all m€ H* with vm €
v(f — H) and all i, j, k we have

y(i) —f(i) < wmitk  in <o,

Then y is H-hardian and there is an isomorphism H(y) — H(f) of Hardy fields over H sending
y to f (and thus f,~y).

Proof. Let ¢ be active in H, 0< ¢ <1, and 8 = ¢~'9 the derivation of (C<*)?. In addition, let
he H and me H* with f —h<m, and put z:=(y — f)/m. By Lemma 4.2 it suffices to show
that then 8*((y — h)/m) < 1 for all k; equivalently, 8*(z) < 1 for all k (thanks to (y — h)/m — z =
(f —h)/m <1 and the smallness of the derivation of H(f)?).
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CLAIM 1. Suppose m < 1. Then 2" <mit¥ for all n, j, k.

This holds for n =0 because mz < m/T1¢* for all j, k. Let n > 1 and assume inductively that
20 <mith for i=0,...,n—1 and all j, k. Now (mz)™ =y — f() < mitk for all j, k, and

(m2)™ = m™z 4.4 mz™,
Since m < 1, the smallness of the derivation of H and the inductive assumption gives m("~%2() <
20 <mitk for i=0,...,n—1 and all §, k, so mz(™ <mIt* for all j, k, and thus 2™ < mItk for
all j, k.

CrAIM 2. We claim that &*(z) <1 for all k.

If m <1, then this holds by Claim 1 and Lemma 4.1. In general, take h; € H with f —hy <
f—hand f—hy <1, and then m; € H* with f — hy <m;. By the special case just proved, with
hi, my in place of h, m, we have 8*((y — f)/my) < 1 for all k. Now z = ((y — f)/m1)(my/m) and
my;/m =<1 (in H), so the claim follows using the product rule for the derivation of (C<*)? and
the smallness of the derivation of H. O

The following is a more useful variant for the case 0 ¢ v(f — H).
PROPOSITION 4.4. Suppose 0 ¢ v(f — H), and y € C<* is such that
y @ — fO <tk for all i, k.

Then y is H-hardian and there is an isomorphism H(y) — H(f) of Hardy fields over H sending
y to f.

Proof. Let ¢, h, m, z be as in the proof of Proposition 4.3; as in that proof, it suffices to
show that 8(z) < 1 for all k. Now v(f — H) is downward closed, so v(f — H) < 0, which gives
1< f—h=<m. Thus, m> 1, hence with n:=m~! € H* we have z=n(y — f) and n<1, so in
view of 2 =n@(y — f)+-- -+ n(y — £) we obtain z() </ for all i, j, and Lemma 4.1 then
yields &%(z) < 1 for each k. O

Multiplicative conjugation gives a reduction to Proposition 4.4, except when (f,) is a cauchy
sequence, not just a pc-sequence. We shall exploit this several times.

4.2 Constructing analytic pseudolimits in Hardy field extensions

Let (f,) be a pc-sequence in H. Corollary 3.2 from [AvdDvdH24a] says that if (f,) has count-
able length, then (f,) pseudoconverges in some Hardy field extension of H. Using Corollary 2.8
and Proposition 4.4 we now deduce smooth and analytic versions of this key fact. We say
that an H-field with real closed constant field is closed if it has no proper d-algebraic H-
field extension with the same constant field. (This is not how ‘closed’ was introduced in
[AvdDvdH24al, but it is equivalent to it in view of [AvdDvdH17, 16.0.3 and the proof of 16.4.8].)
By [AvdDvdH24d, Corollary 11.20], every maximal Hardy field is a closed H-field; likewise with
‘maximal smooth’ or ‘maximal analytic’ in place of ‘maximal’. Every closed H-field is Liouville
closed, by [AvdDvdH17, 10.6.13 and 10.6.14], and every divergent pc-sequence in a closed H-field
is of d-transcendental type over it, by [AvdDvdH17, 11.4.8 and 11.4.13].

PROPOSITION 4.5. Suppose H is an analytic Hardy field and (f,) pseudoconverges in some
Hardy field extension of H. Suppose also that H is bounded or (f,) does not have width {oo}
in the valued field H. Then (f,) pseudoconverges in an analytic Hardy field extension of H.
Likewise with ‘smooth’ in place of ‘analytic’.
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Proof. Assume H is analytic; the smooth case goes the same way. As in [AvdDvdH24a], we can
pass from H to an extension of H and reduce to the case that H DR, H is closed, and (f,) has
no pseudolimit in H. Take f in a Hardy field extension of H such that f,~+ f. Then f ¢ H, so
f is d-transcendental over H. If H is bounded, then Corollary 3.4 yields an H-hardian y € C¥
with f, ~y.

Suppose (f,) does not have width {oco}. Then take h € H* with v(hf —hf,) <0 for all p.
Take € € C such that € >, 0 and € < t* for all k, for example, e =e~*. Now Corollary 2.8 gives
y € C¥ such that (hf)® — 4 < ¢* for all k. Then y is H-hardian and hf,~+y by Proposition 4.4,
hence h~ly € C¥ is H-hardian and f, ~ h™ly. O

COROLLARY 4.6. If H is an analytic Hardy field, then every pc-sequence in H of countable
length pseudoconverges in an analytic Hardy field extension of H. Likewise with ‘smooth’ in
place of ‘analytic’.

Proof. Suppose (f,) has countable length. Then (f,) pseudoconverges in a Hardy field exten-
sion of H, by [AvdDvdH24a, Corollary 3.2]. Moreover, if (f,) has width {oo}, then (v(f — f,))
is cofinal in 'y, so cf(H)=cf(I'y)=w by Lemma 3.8, hence H is bounded. Now use
Proposition 4.5. Ul

Arguing as in the proof of [AvdDvdH24a, Corollary 4.8], using Corollary 4.6 instead of
[AvdDvdH24a, Corollary 3.2], yields the following

COROLLARY 4.7. If H is a maximal analytic or maximal smooth Hardy field, then ci(H>®) > w.

Recall from [AvdDvdH24a, §6] that the H-couple (I',%) of H is said to be countably
spherically complete if in the valued abelian group (T, ), every pc-sequence of length w in it
pseudoconverges in it. In view of [AvdDvdH24a, remark preceding Corollary 8.1], Corollaries 3.6,
4.6, and 4.7 yield a version of [AvdDvdH24a, Corollary 8.1] for maximal analytic Hardy fields as
follows.

COROLLARY 4.8. If H is a maximal analytic or maximal smooth Hardy field, then its H-couple
(I, %) is countably spherically complete and
cf(TS)=ci(l”) > w, ci(l)=cf(l) > w.

5. Proofs of Theorems A and B

We begin with revisiting case (b) extensions, then prove Theorem A and use it to characterize
the possible gaps in maximal analytic Hardy fields. We also determine the number of maximal
analytic Hardy fields. Next we prove Theorem B, and finish this section with two subsections on
dense pairs of closed H-fields.

5.1 Case (b) extensions

Let H DR be a Liouville closed Hardy field with H-couple (I', ) over R. Suppose 5 in an H-
couple (I'*, 1*) over R extending (T, ¢) falls under case (b), that is, with (I'(8), 13) the H-couple
over R generated by  over (I', ) in (I'*, ¥*).

(b) We have a sequence («;) in I and a sequence (3;) in I'* that is R-linearly independent over
I, such that o =8 — ag and ;11 = ﬂ;r — aq1 for all i, and such that I'(B3) =T & @;2, Rf;.
Unlike in key parts of [AvdDvdH24a, Section 9], we do not assume £ is of countable type
over I', and this will be exploited in the proof of Theorem B. (Recall from [AvdDvdH24a,
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Section 8] that an element 7 of an ordered vector space over R extending I' has countable type
over I'if v ¢ T and cf(I'<Y), ci(I'”7) <w.) By [AvdDvdH24a, Corollary 8.15], § also falls under
case (b) with the same sequences (o), (5;) when (', %) and (I'*, ¢*) are viewed as H-couples
over Q; see [AvdDvdH24a, Section 8| for the relevant definitions.

In the next proposition and its corollary we assume y € C<*° is H-hardian, y > 0, and vy real-
izes the same cut in I" as . Then by [AvdDvdH24a, Remark 8.21] we have a unique isomorphism
over I' of the H-couple over Q generated by I' U {8} in (I'*, ¢*) with the H-couple of the Hardy
field H(y)* over Q sending 8 to vy. Moreover, if z € C<* is also H-hardian with z >0 and vz
realizes the same cut in I' as 3, then we have a unique Hardy field isomorphism H(y) — H(z)
over H sending y to z, by [AvdDvdH24a, Proposition 8.20]. The problem here is to find such z
in C¥ (in which case H(z) is smooth, respectively analytic, if H is). This can always be done, in
view of Corollary 2.8 and the following.

PROPOSITION 5.1. There exists € € C such that € >0 and for all z € C<®, if (z —y)®) <& for
all i, then z is H-hardian and vz realizes the same cut in I as (3.

Proof. Let the sequences («;), (3;) be as in case (b). Take f; € H> with vf; = «;, and recur-
sively we set yo :=y/ fo, Yi+1:= yg/fiﬂ. Then vy; realizes the same cut in I" as f3;, and H(y) =
H(yo,y1,Y2,-..), by [AvdDvdH24a, proof of Proposition 8.20]. Next set K :=R(fo, f1, f2,...)
and note that K(y) = K(yo, y1, Y2, - - - ), using that the right-hand side contains all y/,. Suppose
2€C<® is such that (z—y)® < f for all i and all f€ K(y)*. Then z is K-hardian and
d-transcendental over K by Lemma 3.3, and the proof of that lemma also shows that P(y) ~ P(z)
for every P € K{Y}”. Thus, we have elements z; € K(z) defined recursively by z:=z/fo,
Zig1 = zz/fiﬂ, and then y; ~ z; for all i. For the Hausdorff field H,, := H(yo, ..., yn) we have
v(H,\) =T & Zvyo ® - - - ® Zvyn by [AvdDvdH24a, proof of Proposition 8.20], and for h € H*

and g, . . . , i € N we have hy - - - yin ~ hzéO -+ zin (in C). Hence, 2, . . . , 2, generate a Hausdorff
field over H with an isomorphism H,, — H(zop, ..., 2,) over H sending y; to z; for i=0,..., n.

These isomorphisms therefore have a common extension to an isomorphism H(y) — H(z) of
Hardy fields over H. In particular, z is H-hardian, and vz realizes the same cut in I" as 8. Now,
by Lemma 3.2 and the remarks preceding it, there exists ¢ € C such that € >, 0 and € < f for all
f € K(y)*, so any such ¢ has the desired property. O

Combining Corollary 2.8 with Proposition 5.1 yields the following.

COROLLARY 5.2. There exists an H-hardian z € C¥ such that z >0 and vz realizes the same
cut in I as 3.

We can now use [AvdDvdH24a, Theorem 9.2] to obtain an analytic strengthening of this
result as follows.

COROLLARY 5.3. Suppose (8 is of countable type over I' and ﬁj <0 for all i. Then for some
H-hardian z € C¥: z > (0 and vz realizes the same cut in I" as 3.

Proof. Theorem 9.2 of [AvdDvdH24a] gives H-hardian y > 0 such that vy realizes the same cut
in I as 8. Then Corollary 5.2 gives a z as required. O

5.2 Proof of Theorem A

First we give an analytic/smooth version of [AvdDvdH24a, Lemma 9.1].

LEMMA 5.4. Let H be a maximal analytic or maximal smooth Hardy field with H-couple (I, )
over R. Then no element in any H-couple over R extending (I', 1) has countable type over I.
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Proof. By Corollary 4.8, (T',4) is countably spherically complete, and both T' and T'< have
uncountable cofinality. By [AvdDvdH24a, Lemma 8.11], any element of any H-couple over R
extending (I', ¢) and of countable type over I" falls under case (b). Now argue as in the proof of
[AvdDvdH24a, Lemma 9.1], using Corollary 5.3 in place of [AvdDvdH24a, Theorem 9.2], that
there are no such elements. d

Theorem A from the introduction and its smooth version follow from Corollary 4.6 and
Lemma 5.4, just as the main theorem in [AvdDvdH24a] is derived in the beginning of
[AvdDvdH24a, Section 9] from the non-smooth analogues of that corollary and lemma. We
now use this to characterize gaps in maximal analytic Hardy fields: see Corollary 5.9.

5.3 Characters of gaps in maximal Hardy fields

Let S be an ordered set (as in [AvdDvdH24a] this means linearly ordered set) and C a cut in
S, that is a downward closed subset of S. We define the character of C' (in S) to be the pair
(o, 5*) where a:=cf(C) and B* is the set 5:=ci(S \ C) equipped with the reversed ordering.
We then also call C' an («, 5*)-cut (in S); see [Har05, §3.2]. The characters of the cuts () and
S in S are (0,ci(S)*) and (cf(5),0), respectively. Note that S is 7; if and only if no cut in S
has character (a, 5*) with a, 8 <w. A gap A< B in S is a pair (A, B) of subsets of S such that
A < B and there is no s € S with A < s < B. The character of such a gap A < B is defined to be
the character (o, %) of the cut A* =S\ B' in S, and then A < B is also called an («, 3*)-gap
in S.

Let G be an ordered abelian group. If v: G — Sy is a surjective convex valuation on G
(see [AvdDvdH17, p. 99]) and A< B is an (a, 3*)-gap in S where a, 3> w, then (v=1(A)N
G<, v 1(B)NG<) is a (a, B*)-gap in G. If H is an ordered field, then cf(H<) =ci(H>) = cf(H),
and the cuts H<" and HS" (h € H) in H have character (cf(H), 1) and (1, cf(H)*), respectively.

COROLLARY 5.5. Let H be a maximal Hardy field, or a maximal analytic Hardy field, or a
maximal smooth Hardy field. Set k:=ci(H>®). Then w < r <<¢, and H has gaps of character
(w7 K}*), (H7 W*)7 and ("@ ﬁ*)'

Proof. Corollary 4.7 and [AvdDvdH24a, Corollary 4.8] give w < k <¢. The gaps R < H>® and
H<R <R in H have character (w,x*) and (k,w*), respectively. To obtain a (k, k*)-gap in H,
take a coinitial sequence (£,),<, in H>® with ¢, ¢, for all p<p <k. Put vy, :zEI, >0, so
(1/6,) = (1/€,)1 )L, = —v,/l, <0. Set A:={y,/l,:p<r}, B:={y,:p<r}. With (I',%) the
asymptotic couple of H, v(A) is coinitial in (I'”)" and has no smallest element, and v(B) is
cofinal in ¥ = (F?’é)T and has no largest element. Now H has asymptotic integration, so there is
no vy €Il with ¥ <~ < (I'”). Hence, A< B is a (k,k*)-gap in H. O

Now let G be an ordered abelian group. Assume G # {0} and G~ has no smallest element,
so ci(G”) >w. A gap A< B in G is said to be cauchy if A, B#(), A has no largest element,
B has no smallest element, and for each ¢ € G~ there are a€ A, be B withb—a<e. If A<B
is a cauchy gap in G, then so is —B < —A.

LEMMA 5.6. Let A< B be a cauchy gap in G and (a,) be an increasing cofinal well-indexed
sequence in A. Then (a,) is a divergent c-sequence in G.

Proof. Let ¢ € G~ and take a € A, b€ B with b —a <e. Take pg such that a <a, for all p> po.
Then 0 <a,y —a,<b—a<e for pg<p<p'. Hence (a,) is a c-sequence in G, and there is no
a € G with a, — a. O
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LEMMA 5.7. Every cauchy gap in G has character (c¢f(G<), cf(G<)*). Moreover, G is complete
if and only if G has no cauchy gap.

Proof. The first claim follows from Lemma 5.6 and [AvdDvdH17, 2.4.11]. It also follows from
this lemma that if G is complete, then G has no cauchy gap. Conversely, suppose G has no
cauchy gap. Let (a,) be a c-sequence in G. For each ¢ € G, take p. such that |a, —a,| <e for
all p, p' > pe, and set

A:={a,, —e: c€G”}, B:={a,+6: 606G }.

Then A < B and for all € € G~ there are a € A and b€ B with b — a <e. However, A < B is no
cauchy gap, so we have g € G with A< g < B. Then a, — g. O

COROLLARY 5.8. Let H be a maximal, or maximal analytic, or maximal smooth Hardy field,
and \:=cf(H). Then w < A <«¢, and H has gaps of character (0, \*), (X,0), (1,\*), (A, 1), and
if H is not complete, then H has a (\, \*)-gap.

Proof. Lemma 3.8 yields A=cf(I'), so w<A<c¢ by [AvdDvdH24a, Corollary 8.1] and
Corollary 4.8. For the rest, use the remarks before Corollary 5.5 and Lemma 5.7. O
The main result of [AvdDvdH24a], Theorem A, and Corollaries 5.5 and 5.8 now gives us the

following.

COROLLARY 5.9. Assume that the continuum hypothesis holds. If H is a maximal Hardy field,
a maximal analytic Hardy field, or a maximal smooth Hardy field, then the characters of gaps
in H are

(0,w]), (w1,0), (1,w)), (w1,1), (w,w)), (w1,w"), and (wy,w]).

5.4 The number of maximal analytic Hardy fields

We recall some definitions from [AvdDvdH24a]. A germ ¢ € C is said to be overhardian if ¢ is
hardian and ¢ >¢ exp,,(z) for all n; see [AvdDvdH24a, Corollary 5.11]. Let H DR be a Hardy
field. Then

H*:={f € H: f>exp,(x) for each n}

denotes the set of overhardian (or transexponential) elements of H. We let *H™ be the set of
equivalence classes of the equivalence relation ~ey, on H™ given by

frepg = f<exp,(g)and g<exp,(f) for some n (f, g€ H'™).
Denoting the equivalence class of f € H* by xf, we linearly order H* by
xf <xg = exp,(f)<gforaln (f gecH™).
We now establish analytic and smooth versions of Theorem 7.1 from [AvdDvdH24a].

COROLLARY 5.10. The number of maximal analytic Hardy fields is 2¢, where ¢ = 2%, Likewise
with ‘smooth’ in place of ‘analytic’.

Proof. We treat the number of maximal analytic Hardy fields; the smooth case is similar, using
the smooth version of Theorem A. In the argument following the statement of [AvdDvdH24a,
Proposition 7.4], we replace H by the set of all analytic Hardy fields H 2 R with |« H"| < ¢. Thus
modified, this argument shows that it is enough to prove that in [AvdDvdH24a, Proposition 7.4]
we can choose fy, f1 to be analytic whenever the Hardy field H is analytic. For this we first note
that if H in [AvdDvdH24a, Lemma 7.7] is analytic, then we can take y there to be analytic, by
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appealing to Theorem A instead of [AvdDvdH24a, Section 5 and Corollary 6.7]. Now argue as in
the remarks following [AvdDvdH24a, Lemma 7.10] using this analytic version of [AvdDvdH24a,
Lemma 7.7]. O

Corollary 7.8 of [AvdDvdH24a] has an analytic version as follows with a similar proof.

COROLLARY 5.11. If H is a maximal analytic Hardy field, then the ordered set xH'® is 1, and
xH'| =c.

We now improve Corollary 3.7: assuming that the continuum hypothesis holds, there are
as many cofinal maximal analytic Hardy fields as there are maximal analytic Hardy fields, by
Corollary 5.14.

LEMMA 5.12. Let ¢ € C¥ be overhardian. Then there is a set Hy of analytic Hardy field exten-
sions of R(¢) with |H | =2° such that for each H € H, *¢ is the largest element of *xH"*, and
each Hardy field contains at most one H € H.

Proof. By [AvdDvdH24a, Lemma 7.7] we have xR(¢)"* = {x¢}. Let H DR(4) be an analytic
Hardy field with *¢ =max+«H", and let P <@ be a countable gap in xH'" with Q < x¢.
Then [AvdDvdH24a, Proposition 7.4] and the argument in the proof of Corollary 5.10 yields
analytic Hardy fields Hyp= H(fy) and Hy = H(f1) without a common Hardy field extension
such that for j=0,1, we have f; € H°, P<xf; <QU{x¢}, and *H®=*H"U {xf;} (thus,
¢ =max +[°).

We now follow the argument after the statement of [AvdDvdH24a, Proposition 7.4], with H
now the set of all analytic Hardy fields H D R(¢) such that |« H"| < ¢ and x¢ = max *H"®. For an
ordinal \ we let 2* be the set of functions A — {0, 1}. With s ranging over | J Aec 2*. we construct
a tree (H,) in H with [«*HY| < |\ + 1] for s € 2}, as follows. For A =0 the function s has empty
domain and we take H,=R(p). If s€2* (A<c¢) and H, € H are given with [«H| < |\ + 1],
then [AvdDvdH24a, Lemma 7.2] provides a countable gap P, @ in *H!\ {x¢}, and we let
Hyy, Hy1 € H be obtained from Hg as Hy, Hy are obtained from H in the remark above. Suppose
A < ¢ is an infinite limit ordinal, s € 2*, and that for every a < A we are given H sla € H with
Hyo € Hyg whenever a < 8 < A. Then we set Hs := ],y Hyjo € H. Assuming also inductively
that |*H§fa| <Ja+ 1| for all « < A\, we have [«H®| < |A| - [+ 1] = |\ + 1], as desired. This finishes
the construction of our tree. Then for each s € 2° we have an analytic Hardy field H, :=J,_. H sIA
such that if s, s’ € 2° are different, then Hg, Hy have no common Hardy field extension. Hence,
Hy:={H,:s €2} has the required properties. O
LEMMA 5.13. Assume that the continuum hypothesis holds. Let H be a bounded analytic Hardy
field. Then H extends to a cofinal analytic Hardy field.

Proof. By Lemma 3.1 we can replace H by Li(H(R)) to arrange that H DR and H is Liouville
closed. Next, take an enumeration (¢4 )a<. of C with ¢g >, H. Corollary 3.5 yields an H-hardian
ho € C¥ with hg > ¢, and then the analytic Hardy field Hy := H (hg) is bounded by Lemma 3.1.
Now a transfinite recursion as in the proof of Corollary 3.7, beginning with (Hp, hp), yields a
cofinal analytic Hardy field extension of Hy and thus of H. O

Corollary 3.5 gives an overhardian ¢ € C*. For such ¢ and Hy as in Lemma 5.12, all H € Hy
are bounded. With Lemma 5.13 we can now improve Corollary 3.7 as follows.

COROLLARY 5.14. Assuming that the continuum hypothesis holds, there are 2° cofinal maximal
analytic Hardy fields.
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5.5 Maximal analytic Hardy fields approximate maximal Hardy fields

A maximal analytic Hardy field is an oow-elementary substructure of any maximal Hardy field
extension, by Corollary 8.5. Maximal analytic Hardy fields are also very close to maximal Hardy
fields in the following way.

THEOREM 5.15. Let H be a maximal analytic Hardy field or a maximal smooth Hardy field.
Then H is dense in any Hardy field extension of H.

Proof. We establish two claims.

Cram 1. If f € C<* is H-hardian and H(f) is an immediate extension of H, then H is dense
in H(f).

To prove this, assume f€C<> is H-hardian, (f,) is a divergent pc-sequence in H, and
fo~ f. By [AvdDvdH17, 16.0.3 and Section 11.4], (f,) is of d-transcendental type over H. If
the sequence (v(f — f,)) is cofinal in I':=wv(H*), then (f,) is a cauchy sequence, and so H
is indeed dense in H(f), by [AvdDvdH24c, Corollary 4.1.6]. Suppose (v(f — f,)) is not cofinal
in I'. Then we have h€ H* such that 0 ¢ v(hf — H), so Corollary 2.8 and Proposition 4.4
yield an H-hardian pseudolimit of (hf,) in C*, contradicting the maximality of H. This proves
Claim 1.

CramM 2. For any Hardy field extension K of H, we have 'y =T'.

Towards a contradiction, suppose K is a Hardy field extension of H and g€k \T. We
arrange that K is Liouville closed. Let (I',v) and (I'x, %) be the H-couples of H and K
over R, respectively, and let (I'(3), ¥3) be the H-couple over R generated by 3 over (I, ) in
('k, ¥k ). There are several cases to consider, and we show that each is impossible. For closed
H-couples and H-couples of Hahn type mentioned in the following, see [AvdDvdH22, p. 536].

First the case that (I'(8), 1) is an immediate extension of (I',¢). Then we have a divergent
pc-sequence (7,) in (I',4) with v, ~ 5. As in the beginning of [AvdDvdH24a, Section 8], we
take g, € H with vg, =1y, so that (g;r;) is a pe-sequence in H, and arguing as in [AvdDvdH24a,
Section 8] (using HT = H) we see that (g;) has no pseudolimit in H (because then (v,) would have
one in I'). Now take g € K with vg = 3. Then v(g" — g,];) = (B —1,)T, and the latter is eventually
strictly increasing as a function of p, and so g;ﬂ ~ g Moreover, (v(g! — gZ)) is not cofinal in T.
As at the end of the proof of Claim 1, with g' and (g;) in the role of f and (f,), this contradicts
the maximality assumption on H.

Since the H-field H is Liouville closed with constant field R, its H-couple (I',) over R is
closed. Hence, by [AvdDvdH22, Proposition 4.1] and the remark following its proof, the vector
B falls under case (a), case (b), or case (c),, for a certain n. In case (a) we have (I' + RB)T =TT
and so I'(B) =T + Rp3; but (I'k, ¥k ) is of Hahn type, an immediate extension of (I, 1), and we
have just excluded that possibility. Case (c), gives an element f, € I'(3) with Bl ¢T and B,
falling under case (a), and so this is also impossible.

Finally, suppose § falls under case (b). Take y € K~ with vy = 3. Then Corollary 5.2 gives
an H-hardian z € C¥ with vz realizing the same cut in I' as 8, contradicting the maximality
assumption on H. This finishes the proof of Claim 2.

To finish the proof of the theorem, let f € C<* be H-hardian; it suffices to show that H is
then dense in H(f). Now, by Claim 2, H(f) is an immediate extension of H, and hence H is
indeed dense in H(f) by Claim 1. O

Question. Is every maximal Hardy field dense in every Hausdorff field extension?
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5.6 Dense pairs of closed H-fields

Let £={0,1,—,4+, -,9,<,<} be the language of ordered valued differential rings;
cf. [AvdDvdH17, p. 678]. We view each ordered valued differential field as an L-structure in
the natural way. We let £? extend £ by a new unary predicate symbol U. The L£2-structures
are presented as pairs (K, F'), where K is an L-structure and U names the subset F' of K. Let
T be the L-theory of closed H-fields with small derivation. Recall from [AvdDvdH17] that T is
complete and model-complete. We announce the following result here.

THEOREM 5.16. The following requirements on L2-structures (K, F) axiomatize a complete
L2-theory T9:

(1) K =T, that is, K is a closed H-field with small derivation;

(2) F is the underlying set of a closed H-subfield of K ; and

(3) F# K and F is dense in the ordered field K.

Moreover, each L2-formula o(z), where x = (x1,...,2y), is T9-equivalent to a boolean
combination of formulas of the form
Jy1- Iy (Uy) & - & Ulyn) & ¥(2,9)), (5.1)

where (x,y) with y= (y1,...,Yn) is an L-formula.

This follows from Fornasiero [Forll, Theorems 8.3 and 8.5], with details of how it follows to
appear in future work (by Aschenbrenner et al., More on dimension in transseries, in prepara-
tion). Note that by this theorem the £2-theory T¢ is decidable. Moreover, no pair (K, F) = T4
induces ‘new structure’ on F'.

COROLLARY 5.17. Let (K, F)=T9, and let S C K™ be A-definable in (K, F), where ACF.
Then SN EF™ is A-definable in the L-substructure F of K.

Proof. By the theorem this reduces to the case where S is defined in (K, F) by a formula as
n (5.1), where, however, ¢(z,y) is now an L4-formula. Then SN F™ is defined in F' by the
L a-formula Jyy(x,y). O]

Note that if M is a maximal analytic or maximal smooth Hardy field and N a maximal Hardy
field with M C N, M # N, then (N, M) =T9 by Theorem 5.15. However, strictly speaking, we
do not know whether there exist such M, N.

To secure a model of the complete theory T9, we proceed as follows. Let F' be an H-field.
Then the completion F¢ of the ordered valued differential field F' is an H-field extension of F,
and F' is dense in F¢; see [AvdDvdH17, 10.5.9]. If F' is closed and of countable cofinality, then
F€ is closed, by [AvdDvdH17, 14.1.6], so if, in addition, F' has small derivation and F # F, then
(F¢, F) |=TY. Now T is not complete: set eg =z and e;+1 = expe; for all i; then (Y1 1/e;)%%,
is a cauchy sequence in T but has no limit in T. Therefore, (T¢, T) = T4.

6. Analytic Hardy fields of countable cofinality

Generalizing the terminology introduced in [AvdDvdH24a, Section 8], call a valued abelian
group countably spherically complete if every pc-sequence in it of length w pseudoconverges in
it. Any nm;-ordered abelian group with a convex valuation is countably spherically complete,
by [AvdDvdH17, 2.4.2]. Thus, maximal analytic and maximal smooth Hardy fields are count-
ably spherically complete. In the first subsection we use this fact to realize the completion
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of an analytic Hardy field of countable cofinality as an analytic Hardy field: Corollary 6.10.
Another main result of this section is a realization of the H-field Ty, of logarithmic transseries
from [AvdDvdH17, Appendix A] as an analytic Hardy field. This is obtained in Corollary 6.25,
preceded by some observations on short ordered sets.

6.1 Completing analytic Hardy fields of countable cofinality

Lemma 6.1 concerns H-asymptotic fields, and we recall from [AvdDvdH17, Chapter 9] the def-
inition: an asymptotic field is a valued differential field K such that for all f,g€ K* with
f,9=< 1 we have: f <g< ' <¢'; an H-asymptotic field is an asymptotic field K such that for
all f,g€ K* with f,g< 1 we have f < g= fT = g!. Every pre-H-field is an H-asymptotic field,
by [AvdDvdH17, 9.1 and 10.5]. We shall also mention certain properties an H-asymptotic field
may have: being, respectively, A-free, w-free, newtonian, and asymptotically d-algebraically mazx-
imal. For these, see Sections 11.6 and 11.7 and Chapter 14 of [AvdDvdH17], or the summary in
the introduction of [AvdDvdH24c|. For H-fields, being Liouville closed, w-free, and newtonian
is equivalent to being closed.

Now let K be an asymptotic field. Equip the completion K¢ of the valued field K with the
unique extension of the derivation of K to a continuous derivation on K¢; cf. [AvdDvdH17, 4.4.11
and 9.1.5]. Then K¢ is asymptotic by [AvdDvdH17, 9.1.6], and if K is a pre-H-field (H-field,
respectively), then so is K¢ by [AvdDvdH17, 10.5.9]. Let L be an asymptotic field extension of
K such that T is cofinal in I'z.. By [AvdDvdH17, 3.2.20], the natural inclusion K — L extends
uniquely to an embedding K¢ — L° of valued fields, and it is easily checked that this is an embed-
ding of valued differential fields. If K is dense in L, then there is a unique valued field embedding
L — K¢ over K, by [AvdDvdH17, 3.2.13], and this is also an embedding of valued differential
fields.

Whenever in §§ 5-7 we are given valued differential fields K and L (e.g. asymptotic fields), an
embedding K — L means: an embedding of valued differential fields. If, in addition, K and L are
given as pre-H-fields (e.g. Hardy fields), such an embedding should also preserve the ordering,
that is, be an embedding of ordered valued differential fields.

LEMMA 6.1. Let K be an w-free H-asymptotic field whose value group ' has countable
cofinality. Let M be a newtonian H-asymptotic field with asymptotic integration, and suppose
M is countably spherically complete. Then any embedding K — M extends to an embedding
K°¢— M.

Proof. Let +: K — M be an embedding; we need to extend ¢ to an embedding K°— M. The
d-valued hull L:=dv(K) of K is w-free by [AvdDvdH17, remark after 13.6.1], and I'y, =T'g
by [AvdDvdH17, 10.3.2(i)]. By [AvdDvdH17, 14.2.5], M is d-valued; let ¢1, be the extension of
¢t to an embedding L — M. Using a remark before the lemma, we see that it is enough to show
that ¢f extends to an embedding L® — M. Hence, replacing K, ¢ by L, ¢, we arrange that K
is d-valued. Take an immediate asymptotically d-algebraically maximal d-algebraic extension
L of K; by a remark following the statement of [AvdDvdH17, Theorem 14.0.1], such L exists
and is w-free and newtonian. Then, by [PC19, Theorem 3.5], L is a newtonization of K (as
defined in [AvdDvdH17, p. 643]), so embeds into M over K. Passing to this newtonization we
arrange that K is newtonian. Then K¢ is w-free by [AvdDvdH17, 11.7.20] and newtonian by
[AvdDvdH17, 14.1.5].

Suppose f € K¢\ K. It suffices to show that ¢ then extends to an embedding ¢y K(f) — M.
Here is why: K(f) is w-free by the remark before [AvdDvdH17, 11.7.20], so K(f) has a new-
tonization E in K¢ by [PC19, Theorem BJ; by the same remark, F is w-free; moreover, ¢ extends
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to an embedding ¥ — M. Hence, we can transfinitely iterate this extension process to obtain an
embedding K¢ — M extending ¢.

To construct ¢, take a c-sequence (f,) in K with f, — f (in K¢). By [AvdDvdH17, 2.2.25],
the index set of (f,) has cofinality w, so by passing to a cofinal subsequence we arrange that
(f,) is a divergent pc-sequence in K of length w and width {oo} such that f, ~ f. Take g € M
such that ¢(f,) ~» g. Now, K is asymptotically d-algebraically maximal by [PC19, Theorem A], so
(f,) is of d-transcendental type over K by [AvdDvdH17, 11.4.8 and 11.4.13], hence [AvdDvdH17,
11.4.7] yields an embedding K (f) — M extending ¢ and sending f to g. O

Lemma 6.1 yields the following pre- H-field version of it without the w-free hypothesis on K.

PROPOSITION 6.2. Let K be a pre-H-field with c¢f(I'x) =w and M a countably spherically
complete closed H-field. Then every embedding K — M extends to an embedding K¢ — M.

Before we begin the proof, from [AvdDvdH17, 16.3.21] we recall that a pre-AQ-field K =
(K,I,A,Q)is apre-H-field K equipped with a AQ-cut (I, A, Q) of K as defined in [AvdDvdH17,
p. 691]. A AQ-field is a pre-AQ-field K = (K;...), where K is an H-field. If M = (M;...) is
a pre-AQ-field and K is a pre-H-subfield of M, then K has a unique expansion to a pre-AQ-
field K such that KK C M. Given a pre-AQ-field K = (K, ... ), we denote the value group and
residue field of K by 'k, res K, and K is said to have some given property of pre-H-fields if
its underlying pre-H-field K does. Given pre-AQ-fields K and L, an embedding K — L is an
embedding in the usual model-theoretic sense.

To show Proposition 6.2, let K, M be as in the proposition. We arrange that M extends
K and then have to find an embedding K¢ — M over K. Take any expansion M of M to a
AQ-field and expand K to a pre-AQ-field K such that K C M. Then the following proposition
applied to M in place of L yields an w-free H-field extension K* of K such that K is cofinal
in K* and an embedding ¢*: K* — M over K. Lemma 6.1 gives an extension of +* to an embed-
ding (K*)°— M, and by a remark before that lemma, this yields an embedding K¢ — M as
required.

It remains to establish the following ‘cofinality’ refinement of [AvdDvdH17, 16.4.1]. Here we
recall that a Liouville closed H-field K is said to be Schwarz closed if, for all a € K, the linear
differential operator 9 — a splits over the algebraic closure K[i] of K, and for all a,b€ K, if
a < b, and 9% — a splits over K, then so does 02 — b; cf. [AvdDvdH17, 5.2 and 11.8]. Every closed
H-field is Schwarz closed [AvdDvdH17, 14.2.20).

PROPOSITION 6.3. Let K be a pre-AQ-field with I'i # {0}. Then there exists an w-free AQ-
field extension K* of K such that:
(i) res K* is algebraic over res K ;
(ii) K is cofinal in K*; and
(iii) any embedding of K into a Schwarz closed AQ-field L extends to an embedding K* — L.
We revisit the proof of [AvdDvdH17, 16.4.1], which consists of several lemmas and a corollary.
Recall that a differential field F' is said to be closed under logarithms if, for all f € F, there is

a y € F* such that y' = f/, and F is closed under integration if, for all g € F, there is a z € F
such that 2’ =g. Let K = (K, I, A, Q) be a pre-AQ-field with I':=T'x # {0}.

LEMMA 6.4. Suppose K is grounded, or there exists b<1 in K such that v(b') is a gap in K.
Then K has an w-free AQ-field extension K* such that res K =res K*, K is cofinal in K*,
and any embedding of K into a AQ-field L closed under logarithms extends to an embedding
K*— L.
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Proof. By Lemma 3.15, K is cofinal in the H-field hull F:= H(K) of K, and hence by
Lemma 3.16, K is also cofinal in the H-field extension F, of F' constructed in [AvdDvdH17,
11.7]. Thus the lemma follows from the proof of [AvdDvdH17, 16.4.2]. O

LEMMA 6.5. Suppose K has gap B and v(b')# for all b<1 in K. Then there exists a
grounded pre-AQ-field extension K, of K such that res K =res K*, K is cofinal in K, and
any embedding of K into a AQ-field L closed under integration extends to an embedding
K1 — L.

Proof. Take s € K such that vs = (. Recall from [AvdDvdH17, 14.2] that I(K) denotes the O-
submodule of K generated by 90. Following the proof of [AvdDvdH17, 16.4.3], suppose s ¢ I(K),
and take K7 as in case 1 of that proof, so K1 = H(K)(y) where y' = 5. Now use that 'z =T,
and that I'yg) is cofinal in I'y, by Lemma 3.16. If s€I(K) and K; is as in case 2, then
Ky = K(y) where y = s, so again K is cofinal in K; by Lemma 3.16. O

These two lemmas yield the following ‘cofinality’ refinement of [AvdDvdH17, 16.4.4].

COROLLARY 6.6. Suppose K does not have asymptotic integration. Then K has an w-free AQ-
field extension K* such that res K* =res K, K is cofinal in K*, and any embedding of K into
a AQ-field L closed under integration extends to an embedding K* — L.

The next three lemmas are ‘cofinality’ refinements of [AvdDvdH17, 16.4.5, 16.4.6, and 16.4.7]
and take care of the case where K has asymptotic integration.

LEMMA 6.7. Assume K has asymptotic integration and is not A-free. Then K extends to an
w-free AQ-field K* such that res K* = (res K)™, K is cofinal in K*, and any embedding of K
into a Liouville closed AQ-field L extends to an embedding K* — L.

Proof. As in the proof of [AvdDvdH17, 16.4.5], it is enough, by Corollary 6.6, to show that K
has a AQ-field extension K; = (Ki,...) with a gap such that res K; = (res K)', K is cofinal
in K1, and any embedding of K into a Liouville closed AQ-field L extends to an embedding
K, — L. Take K as in the proof of [AvdDvdH17, 16.4.5]. Put E:= H(K)™. Then I'p =QT,
so K is cofinal in E. If E has a gap, then K; = F, and we are done. Suppose E has no gap.
Then K; = E(f) where f € K and A:= —ff € K, and s:= —A creates a gap over F (as defined
in [AvdDvdH17, p. 503]). By the proof of case 2 in [AvdDvdH17, 16.4.5], the hypothesis of
Lemma, 3.19 holds for E in place of K, so F is cofinal in K7, and hence so is K. O

LEMMA 6.8. Suppose K is A-free but not w-free. Then K has an w-free AQ-field extension K*

such that res K* is algebraic over res K, K is cofinal in K*, and any embedding of K into a
Schwarz-closed AQ-field L extends to an embedding of K* into L.

Proof. For the definition of the pc-sequence (w,) in K and the d-rational functions w, o and
their role in w-freeness as used in this proof, see [AvdDvdH17, 11.7 and 11.8]. Take w € K with
w, ~ w. Let K* be as in the proof of [AvdDvdH17, 16.4.6]. That proof shows that Q = w(K)*
or Q=K \o(I'(K))". Suppose first that Q =w(K)*. With K, = (K,,...) as in case 1 of that
proof, we have K, = K(y) where vy #0, o(y) = w, and vy is a gap in K. The remarks before
[AvdDvdH17, 13.7.7] give [I'] = [['k ], so K is cofinal in K. Now follow the argument in case 1
of [AvdDvdH17], using Corollary 6.6 instead of [AvdDvdH17, 16.4.4]. If Q = K \ o(T'(K))", then
we argue as in case 2 of [AvdDvdH17], using Lemma 6.7 instead of [AvdDvdH17, 16.4.5]. O

LEMMA 6.9. Suppose K is w-free. Then K has an w-free AQ-field extension K* such that
res K* =res K, K is cofinal in K*, and any embedding of K into a AQ-field L extends to an
embedding of K* into L.
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Proof. Take K* = (K*,...) as in the proof of [AvdDvdH17, 16.4.7]. Then K* = H(K), and by
Lemma 3.15, K is cofinal in H(K). O

This concludes the proof of Propositions 6.3 and 6.2. Combining the latter with
[AvdDvdH24a, Corollary 3.2] and Corollary 4.6 yields the following.

COROLLARY 6.10. Let H be a Hardy field of countable cofinality and M O H a maximal Hardy
field. Then there is an embedding H® — M over H. Likewise, if M D H is a maximal analytic
Hardy field or a maximal smooth Hardy field.

As a consequence of Corollary 6.10, with ¢ := 2 ™!, each maximal analytic Hardy field contains

a Hardy field extending R(¢) and isomorphic over R(¢) to the ordered field R((¢)) of Laurent
series over R equipped with the continuous R-linear derivation given by ¢’ = —t2. (This may be
viewed as a Hardy field version of Besicovitch’s strengthening [Bes24| of Borel’s theorem on C°-
functions with prescribed Taylor series [Bor95].) In Corollary 8.10 we show that even the ordered
differential field T of transseries, which vastly extends R((¢)), embeds into any given maximal
analytic Hardy field. As a first step, we accomplish this in the following for the H-subfield Tj,s
of T of logarithmic transseries (cf. [AvdDvdH17, p. 722]). For this it is useful to have available
some facts about short ordered sets, also needed in § 7.

6.2 Short ordered sets

Let S be an ordered set. (As in [AvdDvdH24a], this means ‘linearly ordered set’.) Let S* denote
S equipped with the reverse ordering. Then the following are equivalent:

(S1) all well-ordered subsets of S and of S* are countable;
(S2) there are no embeddings of wy into S or S*;
(S3) cf(A),ci(A) <w for all ordered subsets A of S.

Call S short if any of the equivalent conditions (S1)—(S3) holds; cf. [DW96, 1.7(i)] and [Ros82,
pp. 88, 170-171]. If S is short, then so are S* and every ordered subset of S. If S is countable,
then it is short; more generally, if S is a union of countably many short ordered subsets, then S
is short. If S — S’ is a surjective increasing map between ordered sets and S is short, then so is
S’; similarly with ‘decreasing’ instead of ‘increasing’. Shortness enters our story via the following
observation.

LEMMA 6.11. Let (G, S,v) be a valued abelian group where S is short, and let (a,) be a
pc-sequence in (G, S,v). Then some final segment of (a,) has countable length.

Proof. Put s, :=wv(a,+1 — a,), where p+ 1 is the successor of p. After deleting an initial segment
of (a,), we arrange that the sequence (s,) in S is strictly increasing. Then the image of the index
set of (a,) under the embedding p— s, of ordered sets is a well-ordered subset of S and hence
countable. O

LEMMA 6.12. If the order topology of S is second countable, then S is short.

Proof. Suppose i: wy — S is strictly increasing. With A ranging over the limit ordinals < w1, we
then have uncountably many nonempty pairwise disjoint open intervals (i(A), (A +2)) in S, so
S is not second countable. An embedding w; — S* yields the same conclusion. O

In particular, the real line (the ordered set of real numbers) is short. (In fact,
by [HS82, Theorem 2], each Borel ordered set is short.) The following observation is due to
Hausdorff [Hau07, p. 133] and Urysohn [Ury24].
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LEMMA 6.13. Suppose S is short and T is an n;-ordered set. Then any embedding of an ordered
subset of S into T extends to an embedding S — T. In particular, there exists an embedding
S—=T.

Proof. Let A be an ordered subset of S and i: A— T an embedding. Suppose s €S\ A. Then
cf(A<®), ci(A”®) <w, so we have t € T with i(A<%) <t <i(A~®). Thus, ¢ extends to an embedding
AU {s} — T sending s to t. Zorn does the rest. O

COROLLARY 6.14. Every mj-ordered set has cardinality >c. There is an nj-ordered set of
cardinality c.

Proof. For the first claim, apply Lemma 6.13 to S = the real line. The second claim follows from
the first together with [AvdDvdH17, B.9.6]. O

Combining Lemma 6.13 and Corollary 6.14, we obtain the following.
COROLLARY 6.15 (Urysohn [Ury23, Ury24]). Every short ordered set has cardinality < c.

For (ordered) Hahn products, see [AvdDvdH17, 2.2 and 2.4]. Shortness of R is at the root of
the following result due to Esterle [Est77, Lemme 2.2 and the remark after it].

LEMMA 6.16. If S is short, then so is the Hahn product H[S, R].

From Lemma 6.16 and the Hahn embedding theorem [AvdDvdH17, 2.4.19], we obtain a
characterization of short ordered abelian groups as follows.

LEMMA 6.17. For an ordered abelian group I, the following are equivalent:
(i) T is short;
(ii) the ordered set [I'] is short;
(iii) I" embeds into H[S, R] for some short S.

COROLLARY 6.18. Let A CT' be an extension of ordered abelian groups. Then
I' is short <= A and [I']\ [A] are short.

In particular, if rankg(I'/A) <N, then I' is short if and only if A is short, and if A is convex,
then I' is short if and only if A and I'/A are short.

Proof. The direction = is clear from Lemma 6.17. For the converse, note that if A and [I'] \ [A]
are short, then so is [I'], and hence I" as well by Lemma 6.17. Next, use that if rankg(I'/A) < Ny,
then [I'] \ [A] is countable by [AvdDvdH17, 2.3.9]. For convex A, see [AvdDvdH17, p. 102]. O

LEMMA 6.19. Let K be an ordered field equipped with a convex valuation whose residue field
is archimedean. Then K is short if and only if its value group 1" is short.

Proof. Suppose I' is short. Then QI is also short, by the previous corollary, and the real closure
of res K remains archimedean; hence, to show that K is short we may replace K by its real
closure to arrange that K is real closed. Using [AvdDvdH17, 3.3.32, 3.3.42, 3.5.1, and 3.5.12],
we obtain an ordered field embedding of K into the ordered Hahn field R((t")). The underly-
ing ordered additive group of R((t')) is isomorphic with the ordered Hahn product H[t', R];
see [AvdDvdH17, p. 114]. Hence, K is short by Lemma 6.17. Conversely, if K is short, then
so is its ordered subset K-, and then so is the image I of K~ under the decreasing map
fuvf: K2 —T. O
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Hence, if an ordered field is short, then so is its real closure. If K as in Lemma 6.19 is short
and L is an ordered field extension of K with a convex valuation that makes it an immediate
extension of K, then L is short. (Note that the ordered fraction field of a short ordered integral
domain may fail to be short [Cie88, Cie91].) The following is from [DMMO1, §2.10].

COROLLARY 6.20. The ordered differential field T is short.

Proof. We recall some features of the construction of T from [AvdDvdH17, Appendix A]. We
have the ordered subfield Texp = ,,, Em of T, where E,,, = R[[G,,]] for certain ordered subgroups
Gy, of T, with Go = 2% and G471 = Gy, exp(Ay,) for some subgroup A,, of the additive group
of E,,, with G,, a convex subgroup of G,,+1. An easy induction on m shows that each FE,, is
short, and thus Texp, is short. Now T =, (Texp))", where f+— f|]™ is the nth compositional
iterate of the automorphism f+— f| = f olog z of the ordered field T, hence T is also short. [

Question. Are d-algebraic Hardy field extensions of short Hardy fields also short?
Next we give two algebraic variants of Lemma 6.13, attributed to Esterle in [DW96, 2.37].

LEMMA 6.21. Let A be a short ordered abelian group and I' a divisible n-ordered abelian group.
Then any embedding of an ordered subgroup of A into I' extends to an embedding A —T'.

Proof. Let Ag be an ordered subgroup of A and i: Ag— 1" an embedding. The divisible hull
QA CT of A is short, by Corollary 6.18. Replace Ay, A by QAp, QA (and ¢ accordingly) to
arrange Ao, A to be divisible. Given § € A\ Ap, Lemma 6.13 yields v €' with i(A(f&) <7<
i(Ag %), and then i extends to an embedding of the ordered subgroup A¢@® Q8 of A into T’
sending d to . Zorn does the rest. O

In the same way, taking real closures instead of divisible hulls in the proof, we have the
following.

LEMMA 6.22. Any embedding of an ordered subfield of a short ordered field K into a real closed
m-ordered field L extends to an embedding K — L.

Combining Corollary 6.20 and the previous lemma yields the following.
COROLLARY 6.23. The ordered field T embeds into each real closed n;-ordered field.

Lemma 8.8 is an analogue of Lemma 6.22 for H-fields with small derivation.

6.3 Realizing T,z as an analytic Hardy field

This uses the following variant of Lemma 6.1 for embedding w-free immediate extensions.

LEMMA 6.24. Let K be an H-asymptotic field with short value group, L an w-free immediate
extension of K, and M a newtonian H-asymptotic field with asymptotic integration. Suppose
M is countably spherically complete. Then any embedding K — M extends to an embedding
L— M.

Proof. Let v: K — M be an embedding; we shall extend ¢ to an embedding L — M. Now L is
pre-d-valued by [AvdDvdH17, 10.1.3], and as dv(L) is w-free by [AvdDvdH17, remark after
13.6.1] and T'4y(zy =T by [AvdDvdH17, 10.3.2(i)], we can replace L by dv(L) to arrange that L
is d-valued. Then L has an immediate d-algebraic newtonian w-free extension by [AvdDvdH17,
the remark after 14.0.1], which is then a newtonization of L by [PC19, Theorem 3.5]. Replacing
L by this newtonization, we also arrange that L is newtonian. Using Zorn, we further arrange
that ¢ does not extend to any embedding into M of any valued differential subfield of L properly
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containing K. Note that K is w-free by [AvdDvdH17, the remark preceding 11.7.20]. Now M is
d-valued by [AvdDvdH17, 14.2.5], hence so is K by the universal property of dv(K). Likewise,
K is newtonian, by the semiuniversal property of the newtonization of K (which exists by the
same arguments as we used for L). Hence, K is asymptotically d-algebraically maximal by [PC19,
Theorem A]. It remains to show that K = L. Suppose towards a contradiction that f e L\ K.
Take a divergent pc-sequence (f,) in K with pseudolimit f. By Lemma 6.11 we arrange that
(f») has length w, and hence we can take g € M with ¢(f,) ~ g. As in the proof of Lemma 6.1,
we then obtain an embedding K(f) — M extending ¢ and sending f to g, a contradiction. [

Set £p:=x €T and £, 41 :=1log {,. Recall that T\, =J,, R[[£,]], where £, := 08 - (% is the
subgroup of the monomial group G of T generated by the real powers of the ¢; (1=0,...,n).
The ordered subgroup £:=J,, £, of G is divisible and short, Tiog is real closed, w-free,
and an immediate H-field extension of its H-subfield R(£). Identify R(£) with an H-subfield
of the analytic Hardy field Li(R(x)) in the obvious way. From [AvdDvdH24a, Corollary 3.2],
Corollary 4.6, and Lemma 6.24, we obtain the following.

COROLLARY 6.25. The H-field T\,, embeds over R(£) into any maximal Hardy field. Likewise
with maximal analytic and with mazimal smooth in place of maximal.

By Corollary 6.10, every embedding ¢: Tiog — M as in Corollary 6.25 extends to an embedding
of the completion of Ty,e into M. In the next section we show that i even extends to an embedding
of every immediate H-field extension of Ty, into M.

6.4 Implications between ‘short’, ‘countable cofinality’, and ‘bounded’
The first two notions are defined for ordered sets, and ‘bounded’ is defined for subsets of C. It is
clear that for ordered sets,

short = countable cofinality,
and that for Hausdorff fields,
countable cofinality = bounded.

These implications cannot be reversed for analytic Hardy fields. Let H be a maximal analytic
Hardy field. Corollary 5.11 gives a sequence (hy) in H, indexed by the ordinals A < wy, such that
all hy are transexponential and xhy < xh, for all A < pu <ws. It follows that R(hy: A<wi) is a
bounded analytic Hardy field (bounded by h,,, ) with cofinality wy, and so R(hy: A <wi) is an
analytic Hardy field of cofinality w that is not short. (We thank Philip Ehrlich and Elliot Kaplan
for a useful email discussion on this topic.)

7. Embeddings of immediate extensions

The goal of this section is to prove the following theorem, which partly generalizes Lemma 6.24
beyond the w-free setting.

THEOREM 7.1. Let K be a short pre-H-field with archimedean residue field, and suppose K is
w-free or not A-free. Let K be an immediate pre-H -field extension of K and let M be a countably
spherically complete closed H-field. Then every embedding K — M extends to an embedding
K— M.

Using also [AvdDvdH24a, Corollary 3.2] and Corollary 4.6, this yields the following.
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COROLLARY 7.2. Let K be a short Hardy field which is w-free or not A-free, and let M be a
maximal Hardy field extending K. Then every immediate Hardy field extension of K embeds
into M over K. Likewise with ‘maximal analytic’ as well as with ‘maximal smooth’ in place of
‘maximal’.

The main steps towards the proof of Theorem 7.1 are Propositions 7.3 and 7.10. This requires
us to revisit the topic of pre-AQ-fields once again.

We note also that by [AvdDvdH18] and [AvdDvdH17, 10.5.8], each pre-H-field has an
immediate strict pre-H-field extension that is spherically complete.

7.1 Immediate pairs of pre-AQ-fields

Here we generahze [AvdDvdH17, 16.4.1] to certain palrs of pre-AQ-fields. A pre-AQ-pair is a
pair (K K) of pre-AQ-fields with K C K. Let (K, K) be a pre-AQ-pair, with K = (K,...)
and K = (K,...). We call (K, K ) a AQ-pair if both K, K are AQ-fields, and we say that
(K, K ) is immedzate if the valued field extension K C K is immediate. We also call (K, K )

free if both K, K are w-free, and similarly for other properties of pre-H-fields. A pre-AQ-pair
(K*, K*) extends( )1fKCK* and K C K*.

PROPOSITION 7.3. Suppose (K K) is an immediate pre-AQ-pair such that if K is w-free (A-
free, respectively), then so is K. Then (K, K ) extends to an immediate w-free AQ-pair (K*, K*)
such that res K* is algebraic over res K and any embedding of K into a Schwarz closed AQ-field
L extends to an embedding K* — L.

K* —= K*

immediate

.

C —_
K — K
immediate
Moreover, if K is short and res K is archimedean, then we can choose such a pair (K*, K*)
where K* is also short.

As with Proposition 6.3, we adapt the proof of [AvdDvdH17, 16.4.1]. We assume (K, K K)isan
immediate pre-AQ-pair and K = (K, I, A, ©2), K= (K T,A, Q) We identify H(K) in the usual
way with an H-subfield of H(K), and for ungrounded K we tacitly use that the sequences (A,),
(w)) in K also serve for K. (See [AvdDvdH17, 11.5-11.7] for the definition and basic properties

of (Ap), (wp).)
LEMMA 7.4. Suppose K is grounded, or there exists b<1 in K such that v(V') is a gap in
K. Then (K, K) extends to an immediate w-free AQ-pair (K*, K*) such that res K* =res K

and any embedding of K into a AQ-field L closed under logarithms extends to an embedding
K*— L.

Proof. Note that if K is grounded, then so is I? and any gap in K remains a gap in K.Put E:=
H(K)and F:=H(K ) and note that the H-field extension E C F'is immediate by [AvdDvdH17,
10.3.2 and the remark preceding it]. Next, take e € E with e = 1 and v(el) =max Up = max Up.
We now construct K*:= E, and K*:=F;, as in [AvdDvdH17, 11.7], with F, e and F, e in the
role of F, f there, so Ey, =, En, Fo =U,, Fn, Eo=E, Fo=F. We take care to do that in
such a way that, by induction on n using [AvdDvdH17, 10.2.3 and its proof], we have for all
n an immediate extension E,, C F), of grounded H-fields with a distinguished element e,, € E*
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such that eg =e, e, > 1, U(eil) =max Vp =max ¥ , and
En+1 = En(enJrl)a Fn+1 = Fn(en+1)7 6{,14_1 = e;fl'

This yields an immediate extension Ey C Fy, of w-free H-fields. Expanding K*, K* uniquely to
AQ-fields gives a pair (K*, K*) with the required properties. O

LEMMA 7.5. Suppose K has gap 8 and v(b') # 8 for allb<1 in K. Then (K, f(\) extends to an
immediate grounded AQ-pair (K7, K1) such that res K1 =res K and any embedding of K into
a AQ-field L closed under integration extends to an embedding K; — L.

Proof. Note that /3 is a gap in K, and v(b') # 3 for all b= 1 in K. By [AvdDvdH17, 10.3.2 and
the remark preceding it], H(K) is an immediate extension of K, and H(K) of K, so H(K) is
an immediate extension of H(K).

Take s € K with vs =3 and follow the proof of [AvdDvdH17, 16.4.3]. Suppose s & I. Then
s¢ T also. Take K = H(K)(y) as in case 1 of that proof applied to K in place of K. We have
the H-subfield K := H(K)(y) of K1, and K is an immediate extension of K by [AVdDVdHl?
10.2.2 and its proof]. Expanding K1, K uniquely to pre-AQ-fields gives a pair (K7, K 1) with
the required property. If s € I, proceed as before, but following instead case 2 of the proof of
[AvdDvdH17, 16.4.3] and with H(K) and H(K) instead of K and K, using [AvdDvdH17, 10.2.1
and its proof]. O

COROLLARY 7.6. Suppose K does not have asymptotic integration. Then (K, K ) extends to an

immediate w-free AQ-pair (K*, f(\*) such that res K* =res K, and any embedding of K into
a AQ-field L closed under integration extends to an embedding K* — L.

In the next three lemmas we treat the case where K has asymptotic integration. For the first
we adapt the proof of [AvdDvdH17, 16.4.5] and use parts of it.

LEMMA 7.7. Assume K has asymptotic integration and is not A-free. Then (K, f(\) extends to
an immediate w-free AQ-pair (K*, K*) such that res K* = (res K)", and every embedding of
K into a Liouville closed AQ-field L extends to an embedding K* — L.

Proof. By Corollary 7.6 it is enough to show that the pair (K, K ) extends to an immediate
AQ-pair (K7, K1) with a gap such that res K; = (res K)' and every embedding of K into a
Liouville closed AQ-field L extends to an embedding K; — L. Let

E:=H(K)°CF:=H(K)*
Then I'p =QI', and F' is an immediate H-field extension of F. We distinguish two cases.

CASE 1 (F has a gap). Take s€ E* and n>1 such that vs is a gap in E and s" € K.
Then FE has exactly two AQ-cuts (I3, A1,Q;) and (IQ,AQ,QQ) where I1 {yGE y%s}
L={yeFE:y< s} and F' has exactly two AQ-cuts (Il,Al,Ql) and (IQ,AQ,QQ) with Il
{yeF:y<s}, L={yeF:y<s} (so I; fI NE for j=1,2). Take K; as in Case 1 of the
proof of [AvdDvdH17, 16.4.5]: if —STEA then Ki:=(E,I,A1,Q), and if —s'¢ A, then
K, :=(E, I, A5, Q). Similarly, if —s' €A, then K, :=(F,I;,A1,©), and if —sf ¢ A, then
K = (F, IQ, Ag, Qg) Then (K7, K 1) is an immediate AQ-pair with the desired property.

CASE 2 (E has no gap). Then E, F have asymptotic integration, and the sequence (A,) for
K also serves for E and for F'. Take A € K such that A, ~» A. Then —A creates a gap over E
and over F' by [AvdDvdH17, 11.5.14]. Take an element f# 0 in some Liouville closed H-field
extension of F such that fT= —A. Then F(f) is an H-field and E(f) is an H-subfield of F(f)
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with res E(f) =res E =res F' =res F(f). Moreover, vf is a gap in F'(f) and in E(f), and F(f) is
an immediate extension of E(f), by the remark after [AvdDvdH17, 11.5.14] and the uniqueness
part of [AvdDvdH17, 10.4.5]. Now E(f) has exactly two AQ-cuts (I1, A1, Q1) and (12, Ag, Q2),
where

={yeE(f):y=<f}, L={ycE():y<[}
and F(f) has exactly two AQ-cuts (I1, A, Q1) and (I3, Ag, Qs), with
={yeF(N:y=r} h={yeF():y=</}

Therefore, Ij:IAjﬂE(f) for j=1,2. We set K3 :( (f) Il,Al,Ql) K : =(F (f) I, Ay, Q)
if)\EA, and K1 = (E(f) IQ,AQ,QQ) K1 —( (f) AQ,QQ) 1f7\¢A Then chKl,aHd the
immediate AQ-pair (K7, K1) is as required. m

LEMMA 7.8. Suppose K is not w-free and K is A-free. Then (K, f{\) extends to an immediate

w-free AQ-pair (K*, E*) such that res K* is algebraic over res K and any embedding K — L
into a Schwarz closed AQ-field L extends to an embedding K* — L.

Proof. We adapt and use the proof of [AvdDvdH17, 16.4.6]. Take w € K with w, ~» w. Then we
have w(A(K))¥ < w < o(T(K))" and either Q= w(K)¥ or Q=K \ o(T(K))". Likewise with K in
place of K. In addition, w ¢ w(K)*, w ¢ w(K)¥. There are two cases.
CaSE 1 (2 =w(K)"). Then w ¢ Qand so Q= w(K)¢ Take a pre- H-field extension K of K asin
Case 1 of the proof of [AvdDvdH17, 16.4.6] with K in place of K. Then res Ky —res K =res K.
Put K, := K(y), a pre- H-subfield of K with res K, =res K. Then vy is a gap in K, and in
K., so by [AvdDvdH17, 13.7.6], K is an immediate extension of K, . Expanding K to a pre-
AQ-field K, as in case 1 of the proof of [AvdDvdH17, 16.4.6], and similarly expanding K to
a pre-AQ-field f{\y, we thus obtain the immediate pre-AQ-pair (K, f{\y) extending (K, f{\ ).
Take an immediate w-free AQ-pair (K™, K *) extending (K, f(\y) as in Corollary 7.6 applied
to (K, Ey) in place of (K, E) Then (K*, E*) has the required property.

Case 2 (Q=K\o(N(K)"). Then weQCQ, so Q=K \o("(K))". As in the proof
of [AvdDvdH17, 16.4.6], we obtain an immediate pre-H-field extension K := K(A) of K with
Ap~ A and w(A) = w. Put K, := K(A), an immediate pre- H-field extension of K. Expand Kj to
a pre-AQ- ﬁeld K, as in case 2 of the proof of [AvdedHl? 16.4.6], and snmlarly expand K A toa
pre-AQ-field K)\ Then K D K and K 2 K, and from A ¢ A(K))' and A € (K \A(K)\) ) N Ky,
we obtain KA D K. Thus, (K, K >\) is an immediate pre- AQ-pair and extends (K, K ) Take
an immediate w-free AQ-pair (K K *) extending (K\, K 7\) obtained from Lemma 7.7 applied
to (Kj, K;\) in place of (K, K) Then (K*, K*) has the required property. ]

LEMMA 7.9. Suppose K is w-free. Then the pre-AQ-pair (K, K ) extends to an immediate
w-free AQ-pair (K*, K*) such that any embedding of K into a AQ-field L extends to an
embedding of K* into L.

Proof. As K is w-free, so is K. By [AvdDvdH17, 13.6.1], H(K) is w-free, and by [AvdDvdH17,
10.3.2 and the remark (a) before it], H(K) is an immediate extension of K, and likewise with K
in place of K. Let K*, K* be the unique expansions of H(K), H (IA( ), respectively, to AQ-fields.
Then (K*, f(\*) has the required properties, by the proof of [AvdDvdH17, 16.4.7]. O
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The first claim of Proposition 7.3 now follows. As to the shortness part, one checks that for
the pair (K*, K*) as constructed previously, we have rankg(I'x+/T'x) < R, hence if K is short
and res K is archimedean, then K* is short by Corollary 6.18 and Lemma 6.19.

7.2 Immediate extensions and AQ-cuts
Let K C K be an extension of pre- H-fields. Given a AQ-cut (./f, K, ﬁ) in I?, we obtain the AQ-cut

I,ANNK:=(INK,ANK,QNK)

in K. Recall from [AvdDvdH17, the remark before 16.3.19] that a pre-H-field has at least one
and at most two AQ-cuts. In the rest of this subsection we assume that K C K is immediate
and (I, A, ) is a AQ-cut in K, and we ask when there is a AQ-cut (I, A, ) in K such that
(I,AQ)=(I,ANQYNK.

ProprosITION 7.10. The following are equivalent:
(i) there is a AQ-cut (I,A, Q) in K with (I, A, Q)= (I,A,Q) N K
(ii) K is not A-free, K is w-free, K is A-free, or Q # w(K)*.

‘This is a consequence of Lemmas 7.11-7.15, which also address the uniqueness of the AQ-cut
in K in part (i) of the proposition. For the next two labeled displays, let K be ungrounded. Then
by [AvdDvdH17, 11.8.14] we have

~

ANKWY=AKPVNEK, AK)=AK)'NnK, TEK)=rEK)'NK, (7.1)
and by [AvdDvdH17, 11.8.14, the remark before 11.8.21, and 11.8.29]:
WAE)) N K =w(AK), (K\o(MK))NE=K\o(N(K))" (7.2)

By [AvdDvdH17, 11.8.2] we also have I(K) =I(K) N K if K has asymptotic integration.

LEMMA 7.11. Suppose K does not have asymptotic integration or K is w-free. Then there is a
unique AQ-cut (I,A,Q) in K with (I,A,Q)=(I,A,Q)NK.

Proof. Note that K has asymptotic integration if and only if K has, and if K has a gap § and
v(a")# B for all a<1 in K, then (8 remains a gap in K and v(b)#£ B for all b<1 in K. IfK is
w-free, then so is K. Now use [AvdDvdH17, 16.3.11-16.3.14]. O

LEMMA 7.12. Suppose K is w-free, but K is not. Then there are exactly two AQ-cuts (f, /A\, (AZ)
in K with (I, A, Q)= (I,A, Q) N K.

Proof. By [AvdDvdH17, 16.3.14], (1, A, 2) is the unique AQ-cut in K, so (I, A, Q) = (I,A, Q)N
K for every AQ-cut (I, I,A,Q) in K. Moreover, K has exactly two AQ-cuts, by [AVdDVdHl?
16.3.16] if K is A-free, and by [AvdDvdH17, 16.3.17 and 16.3.18] if not. O

In particular, if K has no asymptotic integration or K is w-free, then we have a AQ-cut
(I,A, Q) in K with (I, A, Q)= (I, A, Q)N K. The next lemmas deal with the case where K has
asymptotic integration and K is not w-free.

LEMMA 7.13. Suppose K has asymptotic integration and is not A-free. Then there is exactly
one AQ-cut (I,A,Q) in K with (I,A,Q)=(I,A,Q)NK.

Proof. Suppose first that 20 has no supremum in I'. Then by [AvdDvdH17, 16.3.17] there
are exactly two AQ-cuts (I1,A1,Q1), (f2,A2,Q) in K, with Aj =A(K )¢ AQ—K\AA(K)T’
and Aj # Ag. Similarly, there are exactly two AQ-cuts (1, A1, 1), (IQ,AQ,QQ) in K, with
Ay = A(K), AQ—K\A( K)'. Now use that by (7.1) we have A(K)¥=A(K)}*NK and
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K\A(K) = (K\AK))NK. The case where 2¥ has a supremum in I is similar, using
[AvdDvdH17, 16.3.18] instead of [AvdDvdH17, 16.3.17]. O

LEMMA 7.14. Suppose K is not w-free and K is A-free. Then there is exactly one AQ-cut
(I, A, Q) in K such that (I,A,Q)=([,A,Q)NK.

Proof. By [AvdDvdH17, 16.3.16], K being A-free, but not w-free, it has exactly two AQ-cuts,
namely (I(K), A(K)*, w(A(K))¥) and (I(K), A(K)*, K\ o(T(K ))T), and similarly with K in
place of K. Now use (7.1) and (7.2). O

LEMMA 7.15. Suppose K is A-free, but not w-free, and K is not A-free. Then there is a AQ-cut
(1, A, Q) in K such that (I, A, Q) = (I, A, Q) N K if and only if Q2 #w(K)*, and in this case there
are exactly two such AQ-cuts in K.

Proof. By [AvdDvdH17, 16.3.16], K has exactly two AQ-cuts (I1, A1, Q1), (L2, Aa, Q2), where
L=L=IK), A=A =AK), Q=K\o(T(K))"#Q=w(K)"

Now K is A-free, so 2¥ has no supremum in I' by [A/\Vde(iHl?, '9.2.17 and 11.6.8], hence
by [AvdDvdH17, 16.3.17], K has exactly two AQ-cuts (11, A1, 1), (I2, A2, Q2), where

L=L=IK), A=AKE), A=K\AK), O=0=K\clK)"
Thus, (fj, IA\j, (AZ]) NK=(I1,A1,) for j=1,2 by (7.2). This yields the lemma. O

7.3 Proof of Theorem 7.1

Let K, IA(, M be as in the statement of the theorem, and let i: K — M be an embedding. If K
is w-free, then Lemma 6.24 and [AvdDvdH17, 10.5.8] give an extension of i to an embedding
K— M as required.

In the rest of the proof we therefore assume that K is not w-free. If K is A- free, then,
taking we K with w, ~ w, [AvdDvdH17, 11.7.13] yields an immediate pre-H-field extension
Kx:=EK(\) of K with A, ~+ A and w(A) = w, so that replacing K by K, we arrange that K is
not even A-free.

Suppose K is not A-free. Let M be the unique expansion of M to a AQ-field, and expand
K to a pre-AQ-field K such that ¢ is an embedding K — M of pre-AQ-fields. Proposition 7.10
yields an expansion of Ktoa pre-AQ-field K such that K C K , and then Proposition 7.3 gives
an immediate w-free short AQ-pair (K*, K *) extending (K, K ) with res K* algebraic over
res K and an extension of ¢ to an embedding ¢* : K* — M. The case of w-free K treated earlier
applied instead to K* now yields an extension of i* to an embedding K*— M.

Next, suppose K is w-free. Then the pc-sequence (A,) in K is of d-transcendental type over
K, by [AvdDvdH17, 13.6.3]. Take A € K such that Ap~ A. Now K is short and M is countably
spherically complete, so by Lemma 6.11 we have A* € M with i(A,) ~ A*. By [AvdDvdH17,
11.4.7, 11.4.13, and 10.5.8] we obtain a unique extension of i to an embedding j: K(A) — M
such that j7(A) =A*. The case of non-A-free K applied instead to K(A) yields an extension of j
to an embedding K — M.

8. Embeddings into analytic Hardy fields
In this section we use Theorem A to derive results about back-and-forth equivalence, ocow-

elementary equivalence, and isomorphism for maximal analytic Hardy fields, as was done
in [AvdDvdH24a, Section 10] for maximal Hardy fields. (For the relation of back-and-forth
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equivalence to infinitary logic, see [Bar73].) We also strengthen Corollary 6.25 by showing in
Corollary 8.10 that the ordered differential field T embeds into every maximal analytic Hardy
field.

Let No be the ordered field of surreal numbers equipped with the derivation dgy of Berarducci
and Mantova [BM18]. Then No is a closed H-field, by [AvdDvdH19]. Moreover, given an
uncountable cardinal k, the surreal numbers of length < s form an ordered differential subfield
No(k) of No with No(x) < No, by [AvdDvdH19, Corollary 4.6]. As in the argument leading
up to [AvdDvdH24a, Corollary 10.4], combining Theorem A and [AvdDvdH24a, Corollary 10.3]
yields the following.

COROLLARY 8.1. Let M be a maximal analytic or maximal smooth Hardy field. Then the
ordered differential fields M and No(w;) are back-and-forth equivalent. Hence, M =, No(w1),
and assuming that the continuum hypothesis holds, M = No(wy).

The ordered field No(wp) is not complete. Set a, := Zu <y W # with p, v ranging over
countable ordinals. Then (a,) is a cauchy sequence in No(w;) without a limit in No(wj).
Thus, assuming that the continuum hypothesis holds, no real closed 7;-ordered field exten-
sion of R of cardinality ¢ is complete, in particular, no maximal Hardy field is complete. (This
also follows from [DW96, Theorem 3.12(ii)]: if G is a complete n;-ordered abelian group, then
|G| > Nl)

Let K be an H-field with small derivation and constant field R. Then [AvdDvdH19,
Theorem 3] yields an embedding K — No of ordered differential fields. The argument in the
proof of [AvdDvdH19, Theorem 3] shows that if x > |K| is a regular cardinal, then we can choose
¢ so that ((K) C No(k). If trdeg(K|R) is countable, then K actually embeds into No(w;). This
is a consequence of the next lemma, a variant of [AvdDvdH24a, Lemma 10.1].

LEMMA 8.2. Let K be a pre-H-field with very small derivation, archimedean residue field, and
trdeg(K|C) < Ng. Let L be a closed n;-ordered H-field with small derivation and Cp, =R. Then
K embeds into L.

Proof. Passing to H(K), we arrange that K is an H-field. Without loss, Cx is an ordered subfield
of R, and then adjoining new constants if necessary, we arrange Cx =R. Take a closed H-field
K extending K. Next, take a countable set S C K such that K =R(S) and then a countable
closed H-subfield Ky 2 S of K. Let E be a copy of the prime model of the theory of closed
H-fields with small derivation inside Ky. Applying [AvdDvdH24a, Lemma 10.1] to an H-field
embedding F — L with Kj in place of K yields an H-field embedding i: Ky — L. Then ¢ is the
identity on Cx, CR, and then [AvdDvdH17, 10.5.15 and 10.5.16] yield an extension of i to an
H-field embedding Ky(R) — L that is the identity on R, and the restriction of this embedding
to K is a pre-H-field embedding K — L. O

Using also Theorem A and its smooth version, we obtain from Lemma 8.2.

COROLLARY 8.3. Let K be as in Lemma 8.2 and let M be a maximal Hardy field. Then K
embeds into M. Likewise if M is a maximal analytic Hardy field or a maximal smooth Hardy
field.

The following immediate consequence of the last corollary is worth recording.

COROLLARY 8.4. Every Hardy field of countable transcendence degree over its constant field is
isomorphic to an analytic Hardy field.

The next corollary strengthens [AvdDvdH24d, Corollary 12.4].
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COROLLARY 8.5. Let M be a maximal analytic or maximal smooth Hardy field, and let N be
a maximal Hardy field with M C N. Then M <sow N.

Proof. By Theorem A and its smooth version, M is 71, and by Theorem A of [AvdDvdH24a],
N is ;. It remains to use [AvdDvdH24a, Lemma 10.5]. O

At the heart of the proof of [AvdDvdH24a, Lemma 10.1] is [AvdDvdH17, 16.2.3], of which
we now give a version with the cofinality hypothesis replaced by a shortness assumption.

PROPOSITION 8.6. Let FE be an w-free H-field and K be a closed short H-field extending FE
such that Cg = Cg. Let i: E — L be an embedding where L is a closed n;-ordered H-field. Then
t extends to an embedding K — L.

Proof. Suppose FE # K; it is enough to show that ¢ extends to an embedding of some w-free
H-subfield F of K into L, where F' properly contains FE.

Consider first the case I'j; is not cofinal in I'S. Then we have y € K~ such that I'; < vy <0.
Now E is short, so we have y* € L~ such that I'j; <wvy* <0. As in the proof of [AvdDvdH17,
16.2.3], we then obtain an w-free H-subfield F' of K with F' O E(y) and an extension of i to an
embedding F' — L.

For the rest of the proof we assume I'}; is cofinal in I'S. Then every differential subfield of K
containing F is an w-free H-subfield of K.

Subcase 1 (E is not closed). This goes like subcase 1 in the proof of [AvdDvdH17, 16.2.3].

Subcase 2 (E is closed, and E(y) is an immediate extension of E for some y € K \ E). For such
y, Lemma 6.24 yields an extension of i to an embedding E(y) — L.

Subcase 3 (E is closed, and there is no y € K \ E such that E(y) is an immediate extension of
E). Take any fe€ K\ E. Since E is short and L is 11, we have g € L such that for all a € F,
a< f<i(a) <g. Now [AvdDvdH17, 16.1.5] gives an H-field embedding E(f) — L extending i
which sends f to g. 0

COROLLARY 8.7. Let E, K, L, i be as in Proposition 8.6, with ‘Cp = C'x’ replaced by ‘Ck is
archimedean and C;, =R’. Then i extends to an embedding K — L.

Proof. The ordered field embedding i|c,: Cp — Cr, =R extends uniquely to an ordered field
embedding j: Cx — Cr. Now argue as in the proof of [AvdDvdH17, 16.2.4], using Proposition 8.6
in place of [AvdDvdH17, 16.2.3]. O

Proposition 8.6 leads to the following version of Lemma 8.2 for short closed H-fields.

LEMMA 8.8. Let K be a short closed H-field with small derivation and archimedean constant
field, and L a closed m-ordered H-field with small derivation and C;, =R. Then K embeds
into L.

Proof. Take z € K with 2/ =1. Now K has small derivation, so z > 1, the H-field Ck(x) is
grounded, and we have an embedding i: Ck(z) — L extending the unique ordered field embed-
ding Cx — Cr. By [AvdDvdH17, 10.6.23] we have a Liouville closure E of Ck(z) in K and ¢
extends to an embedding F — L. Moreover, E is w-free, by [AvdDvdH24c, Lemma 1.3.18], so
we can use Proposition 8.6. O

With K =T and L a maximal analytic Hardy field in Lemma 8.8, we conclude as follows.

COROLLARY 8.9. The ordered differential field T is isomorphic over R to an analytic Hardy field
containing R.
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We upgrade this as follows.

COROLLARY 8.10. Let E be a pre-H-subfield of T, M be a maximal Hardy field, and i: £ — M
be an embedding. Then i extends to an embedding T — M. Likewise with ‘maximal analytic’
and with ‘maximal smooth’ instead of ‘maximal’.

Proof. Expand E, M (uniquely) to pre-AQ-fields E, M, respectively, such that ¢ is an embed-
ding E — M, and expand T (uniquely) to a pre-AQ-field T. Then E CT by [AvdDvdH24d,
Lemma 12.1, Corollary 12.9]. Now [AvdDvdH17, 16.4.1] yields an w-free AQ-field E* with
ECE*CT and an extension of ¢ to an embedding E* — M, which in turn extends to an
embedding T — M by Corollary 8.7. O

Remark. If T is an immediate H-field extension of T, then any embedding of T into a maximal
Hardy field M extends to an embedding T — M, by Theorem 7.1. Likewise for M a maximal
smooth or maximal analytic Hardy field. With No in place of M we can also take strong
additivity into account. To see this, recall from [AvdDvdH19, Proposition 5.1 and subsequent
remarks] that the unique strongly additive embedding ¢: T — No over R of exponential ordered
fields which sends x € T to w € No is also an embedding of differential fields, with +(T) € No(w;)
by [AvdDvdH19, Proposition 5.2(3)]. By [AvdDvdH19, Proposition 5.2(1)], «(G*¥) = M N «(T),
where GF is the group of logarithmic-exponential-monomials (cf. [AvdDvdH17, p. 718]) and 9
is the class of monomials in No (cf. [AvdDvdH19, §1]), hence ¢ extends uniquely to a strongly
additive ordered field embedding 7: R[[G"*]] — No. The derivation of No is strongly additive,
so T(R[[G*F]]) = R[[¢(G*)]] is a differential subfield of No. The derivation on R[[GFF]] that
makes 7 a differential field embedding is then the unique strongly additive derivation on R[[G"*]]
extending the derivation of T. It also makes R[[G"¥]] a spherically complete immediate H-field
extension of T, so the result stated at the beginning of this extended remark applies to the
H-field R[[GY?]] in the role of T.

9. Some set-theoretic issues

We finish with some questions of a set-theoretic nature that others might be better prepared to
answer. We assume our base theory ZFC is consistent, and these are questions about relative
consistency with ZFC.

(1) Is it consistent that there are non-isomorphic maximal Hardy fields?

(2) Is it consistent that no maximal Hardy field is isomorphic to No(w;)?

(3) Is it consistent that there is a complete maximal Hardy field?
Positive answers would mean (at least) that we cannot drop the assumption of the continuum
hypothesis in some results we proved under this hypothesis. Note also that with the contin-

uum hypothesis we have cf(H) = ci(H>®) = w; for all maximal Hardy fields. This suggests the
following.

(4) Is it consistent that cf(H;) # cf(Hz) for some maximal Hardy fields Hy, H2? The same
with ci(H;®) instead of cf (H;).
(5) Is it consistent that cf(H) # ci(H>®) for some maximal Hardy field H?

(6) Is it consistent that there is a maximal Hardy field H and a gap in H of character (o, %)
with «a, 8> w, not equal to one of (w, x*), (k,w*), (K, k*), (A, \*), where k:=ci(H”®),
N:=cf(H)?
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One can also ask these questions for maximal analytic Hardy fields and maximal smooth Hardy
fields instead of maximal Hardy fields. We can even ask them for maximal Hausdorff fields
(containing at least R, say) instead of maximal Hardy fields. As with Corollary 3.7, might
some weaker assumption such as b =0 be enough for some results where we assumed that the
continuum hypothesis holds?

If H is a Hardy field with H>® closed under compositional inversion, then

N hinV: H>R N H>R

is a strictly decreasing bijection, so cf(H) = ci(H>®). However, we do not know if there is a
maximal Hardy field H with H>® closed under compositional inversion.

Appendix. A proof of Whitney’s approximation theorem

For the convenience of the reader, we include here a proof of Theorem 2.1, adapting the exposition
in [Nar73, §1.6]. Throughout this appendix, r € NU {oco} and a,b € R.

Recall that the support supp f of a function f: R — R is the closure in R of the set R\ f~1(0)
We begin with two lemmas, where f € C"(R) is such that supp f is bounded; also let A range over
R~. From the Gaussian integral [*° e % ds=m'/? we get (\/m)'/2 = e " ds=1. Consider
fr: R—R given by

fr() = (A/m) 172 / T f(s)e M0 g, (A1)

Note that we could have replaced here the bounds —oo, oo in this integral by any a, b such that
supp(f) C [a, b]. A change of variables gives

f/\(t)z()\/ﬂ')l/2 /_00 f(if—s)e_)‘s2 ds.

As in [Die60, (8.12), Exercise 2(b)], one obtains that f) € C*°(R) and for k < m:

A/WI/Q/ FE) (g)e A=t ds—(/\/Trl/Q/ FE(t = s)e™ ds.
Moreover, we have the following.

LEMMA A.1. We have that fy extends to an entire function; in particular, f\ € C¥(R).

Proof. Take a < b such that supp f C [a,b] and consider g: [a,b] x C— C given by g(s, z):=
f(s)e=*5=2)* Then g is continuous, for each s € [a, b] the function g(s, —): C — C is analytic,
and dg/0z: [a,b] x C— C is continuous. Hence, z f: g(s,z)ds: C— C is analytic by [Die60,
(9.10), Exercise 3|. O

LEMMA A.2. We have ||fx — f||m — 0 as A — co.

Proof. For k < m we have
f)(\k) (t) — £ (t) = ()\/ﬂ)lm /°° (f(k) (t—s)— F®) (t))e_)‘sz ds
=(\/m)'/? /Oo (F®(s) — F® (1))e 70" gs.

Let € € R~ be given, and choose ¢ > 0 such that
178 (s) — fB(£)| <e/2 whenever |s —t| <J and k < m.
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For s<t— ¢ and for s >t + § we have e Als—t)? < e*()‘/Z)‘sQe*()‘/Q)(S*t)Q, SO

t—08 00 00
/ o As—1)? ds+/ oM g ge—(A/2)62/ o (V2512 g
46

—0o0 —00

=~ M2 (27 /\)1/2,
Set M := || f||m € RZ. For k <m we have

/Z(f(k)(S)—f(k)(t))eA(St>2 ds:/t6(...)ds—i—/tH&(...)ds—i—/too(...)ds,

— —00 -0 +4é
hence,
t—§
B ) — 70 @) < /)2 (M [ e as
(¢/2) / e AN s M [ e A ds>
—00 t+0

< (e/2) +V2Me A%

Thus, if A is so large that v2Me~V2)9* < e/2, then || fy — fllm <e. O
In the next lemma we let U CR be nonempty and open and let K range over nonempty
compact subsets of U and m over the natural numbers < r.

LEMMA A.3. Let (f,) be a sequence in C"(U) which, for all K, m, is a cauchy sequence with
respect to || - ||k, m. Then there exists f € C"(U) such that for all K, m we have || f, — fllx;m — 0
as n— oo.

Proof. For all K, m, ( fr(Lm)) is a cauchy sequence with respect to || - || x. Hence, for each m we
obtain an f™ € C(U) such that for all K, ||fr(Lm) — ™|k — 0 as n— oo; cf. [Die60, (7.2.1)]. Set
f := f°. By induction on m < r we show that f € C™(U) and f("™ = f™. This is clear for m =0,
so suppose 0 <m <r and feC™ Y U), fm=D = fm=1 Let acU, and take € >0 such that
K:=[a—e,a+¢|CU. Let t € K \ {a}. Then for each n we have s, with |a — s,| < |a — t| such
that

@) = £ (@) = £ (s0) - (t - a).

Take a subsequence (sp, ) of (s5,) and s = s(t) with limg_,o0 Sp, =s. Then |a — s| < |a —t| < e and
Qi (£ (0) = S0 (@) = 77N — 7 a) = £V () - £ )
— 00

and limg_, o0 f,(LT)(snk) = f™(s), since limn_,oon?gm) — ™|k =0. Hence,
fR@) = (@) = [ (s) - (= a),
where f™(s(t)) — f™(a) as t — a, since f™ is continuous at a. O

We now prove Theorem 2.1. Let (a,), (by), (¢5) be sequences in R and (r,) in N such
that ag = bg, (ay) is strictly decreasing, (by,) is strictly increasing, and &, >0, r, <r for all n.
Set I:=J,, Kn, where K, :=[an,b,], and let feC"(I). We need to show the existence of a
g €C¥(I) such that || f — gl x,,.\K,;r, <En for each n. Replacing &, by min{e,, 1/n+ 1} and r,
by max{rg,...,r,} we first arrange that &, — 0 as n — oo and 1, < ry,4; for all n. Set

Ly :=Kn+1 \K = [an+1; an) U (bna bn+1]7

and take ¢, € C*(R) such that ¢, =0 on a neighborhood of K,_; (satisfied automatically
for n=0, by convention), ¢, =1 on a neighborhood of cl(L,) = [an+1, an] U by, bnt1], and
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fn

br—1 by, bnt1 bn+2

FiGURE A.1. The hump function 5,.

supp ¢n € Ky 4o. For example, for n > 1, a5 € C*°(R) as in [AvdDvdH24a, (3.4)], and sufficiently
small positive e =¢(n), set

an(t) = a“ﬂ+2+5van+1—8(t> if t <ap,
n . 1— Qq,,+e,a, 1—¢ (t) OtheI‘WiSe,

and

abrzfl+57bn —& (t) if t < bTL7
/Bn(t) = '
1- Oéb,b+1+s,b"+275(t) otherwise,

and put ¢, 1= a, + Bn. (See Figure A.1.)
With M, := 14 2" ||¢n]|r,, choose d,, € R” so that for all n,

201 <0n, > OmMmi1 <en/4. (A.2)

m=n

Given g € C(R) with bounded support and A € R, let I(g) := gy be as in (A.1), with g in place
of f. Next, let f€C"(I) be given. Then we inductively define sequences (\,) in R~ and (g,,)
in C¥(R) as follows. Let )\, € R” and g,, € C¥ for m < n, then consider the function h,, € C"(R)
given by

hy(t) == {g"(t) OO e ) icftfleer\{v’ise.

Thus, supp h,, Csupp ¢, is bounded. Put g, := I, (h,) € C*(R) where we take A, € R~ such
that |\gn — hnllr, <0n (any sufficiently large A, will do, by Lemma A.2). Then we have
lgn+1 — hntill kv < Ong1, and since @, 41 and thus also h,41 vanish on a neighborhood of
K,,, this yields

lgn+1ll K, rpsr < Onti (A.3)

Likewise, since ¢, =1 on a neighborhood of cl(L,,),

Hf_(QO‘i‘"""gn)HLn;rn < On- (A~4)

In addition,

”gn+1 - hn+1HLn;m < ”gn+1 - hn+1Hrn+1 <On+1,
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and thus by (2.1) and (A.4):

”gn+1”Ln;m <lgns1 — hn+1||Ln;rn + lons1- (f —(go+- - +9n))‘
<Opt1 + 2T”||80n+1||Ln;m ) Hf —(g0+--- "‘gn)HLn;r‘n
<5n+1 +Mn+15n-

Moreover, by (A.3) and 7, < 7p41 we have ||gn+1llk,;r, < Ont1. Hence, by (A.2):

Lyp;rn

Hgn+1 HKn+1; Th < 6n+1 + Mn+15n + 5n+1 < Mn+15n + 6n < 25nMn+1- (A5)
Let K C I be nonempty and compact, and let m < r,, for some n. We claim that (go + - - -+ ¢;)
is a cauchy sequence with respect to || - | &, m. To see this, let ¢ € R be given, and take n such

that K C K41, m <7y, and €, < 2¢. Then by (A.2) and (A.5) we have for j >i>n:

lgiv1+ -+ gillim < lgivallgim + - -+ g5l &5 m

Hgi-f—l‘ Kif1;m; e ngHKﬁrj—l

2(57;Mi+1 + 4 2(5]'_1Mj < 87,/2 <Le.

Thus, Lemma A.3 yields a function g: I — R such that g(t) =3 ;2 ¢i(t) for all te I and g€

C™(I) for all n. In the same way, using (A.2) and (A.5) and denoting the restriction of g; to I
also by g;, we obtain

<
<

o0

Zgi

1=n-+1

<en/2

Lyjra

lg—(g0+-+g)llznir, =

and hence by (A.2) and (A.4):

1f = gllL.;r, <If=(90++3n)l
<5n+%en < €p.

Lp;rn + ”g - (go +-e +gn)HLn;7"n

To complete the proof we are going to choose sequences (g,,) and (\,) as before so that g is
analytic. Now for t € R we have

o 2 bn+2 2
gn(t):()\n/ﬂ')l/Q/ h(5)e (5= dS:()\n/ﬂ)lﬂ/ hn(s)e =07 g
—0o0 Ap 42

and g, is the restriction to R of the entire function g, given by

bnt2
Ga(2) = (/)12 / " ha(s)e M ds ().

An+2

(See the proof of Lemma A.1.) Put
Pn = % min{(a, — an+1)2, (bpt+1 — bn)z} eR”
and
Un:={2€C: any1 <Rez <bpy1, Re((z—ant1)?), Re((z = bnt1)?) > pu},

an open subset of C containing K,, such that Re((s — 2)2) > p,, for all s€ R\ K,, 41 and z € U,
(cf. Figure A.2).
We also set
Hy, = 2()‘m/7r)1/2 [[Fom|

Recall that h,, only depends on the g; with j <m. Fix a sequence (¢,,) of positive reals such
that > ¢m < o0o. Then we can and do choose the sequences (g, ), (Am) so that in addition

Koo (b2 — amy2) € R>.

Hy, exp(=Am/m) < ¢ forall m>1.
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Im C

Re
Ap+1 bn+1
FiGURE A.2. The domain U,.
Then
Z Hp, exp(—Amp) <oo forall pe R~. (A.6)
m

It is enough that for each n the series ), gn converges uniformly on compact subsets of Uy,
because then by [Die60, (9.12.1)] we have a holomorphic function

2 Y Gm(2) 1 Ui=JUn—C

whose restriction to I is g. To prove such convergence, fix n and let m > n + 2. Then supp h,, C
Ko\ Km-1C Ko\ Kny1. Hence, |G (2)| < Hype~ P for z € U,,. Together with (A.6) this
now yields that ) g, converges uniformly on compact subsets of U,,.

In the remainder of this appendix we discuss how to control the domain of the holomorphic
function g in the proof of Theorem 2.1. This leads to improvements of Corollaries 2.2 and 2.3,
which might be useful elsewhere: see Corollaries A.6 and A.7. For the next corollary we are in
the setting of that theorem and f e C"(I). With a € RU{—o00} and S € R U {400} such that
I=(a, B), put

V:={z€C: Re(z) €1, |Imz| <Re(z) —a, B —Re(z)},
an open subset of C containing 1.

COROLLARY A.4. Suppose ap — ant1—0 and byi1 —b, —0 as n—o0o. Then there is a
holomorphic g: V — C, real-valued on R, such that g:=g|; € C¥(I) satisfies

If = 9llk, ., \K,;r, <En, for all n.

Proof. Tt suffices to show that the open set U C C in the proof of Theorem 2.1 contains V. Note
that p, >0 asn—o0. Let z=z+yi €V (z,y € R). Then

(x—an+1)2—y2—pn—>(a:—oz)2—y2>0asn—>oo,

and, thus, Re((z —ant1)?) = (2 —ans1)? —y?>p, for all sufficiently large n. Likewise,
Re((z — byi1)?) > pp for all sufficiently large n. Therefore, z € U,, for sufficiently large n. O

COROLLARY A.5. Suppose r €N, fe€C"(R), e € C(R), and € >0 on R. Then there is an entire
function g: C — C such that |(f — g)®)| < e on R for all k <r.
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Proof. Set b, :=log(n+ 1), a, :=—by,, and K, := [an, b,]. Then |J,, K, =R and a, — apt1 —0
and by11 — by, — 0 as n— o0o. Set e, :=min{e(t):t € K, 41} and r, :=7. Then V=C and we
apply Corollary A.4. O

Remark. Corollary A.5 is due to Carleman [Car27] for r =0, to Kaplan [Kap55] for r =1, and to
Hoischen [Hoi73, Satz 2| in general; see [Bur79, Chapter VIII, pp. 273-276, 291]. In a similar way,
Corollary A.4 also yields the C*-version of Corollary A.5 in [Hoi73, Satz 1]. For a multivariate
version of these facts, see [AADC12].

Given any a we now consider the open sector V, in the complex plane given by

Va::{zeC:|Im(z)|<Re(z)—a}:a+{Z€CX:—%<argz<%}.

COROLLARY A.6. Let f, (bn), (en), (rn) be as in Corollary 2.2. Then there are a < b and a
holomorphic function g: V, — C which is real-valued on R such that g:=g|g>» € C}’ satisfies
If =9l bosa)ir, <En for all n.

Proof. We first arrange that b,+1 — b, — 0 as n — oo. For this, let (b%,) be the strictly increasing
sequence in R such that

(05,05, } ={bo,b1,... }U{b+1log1,b+1log2,...}.

For each m, set ¢}, := ey, 75, := 1, with n such that [b}, 0}, 1] C [by, by y1], and replace (by,), (€n),

(rn) by (b%,), (eF,), (r},). Now we argue as in the proof of Corollary 2.2, using Corollary A.4

instead of Theorem 2.1. O
Now the proof of Corollary 2.3, using Corollary A.6 instead of Corollary 2.2, gives the

following.

COROLLARY A.7. Let f, € be as in Corollary 2.3. Then there are a <b and a holomorphic

function g: V, — C, real-valued on R, such that g := glg= € C¥ satisfies |(f — g)*)(t)| < &(t) for

all t > b and k <min{r, 1/¢(t)}.
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