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Higher-order linear differential equations
with solutions having a prescribed sequence
of zeros and lying in the Dirichlet space

by L1-PENG XI1AO (Nanchang)

Abstract. The aim of this paper is to consider the following three problems:

(1) for a given uniformly g-separated sequence satisfying certain conditions, find a
coefficient function A(z) analytic in the unit disc such that " + A(z)f = 0 possesses a
solution having zeros precisely at the points of this sequence;

(2) find necessary and sufficient conditions for the differential equation

(+) FO 4+ A fOY 4 A 4 Aof =0

in the unit disc to be Blaschke-oscillatory;

(3) find sufficient conditions on the analytic coefficients of the differential equation (x)
for all analytic solutions to belong to the Dirichlet space D.

Our results are a generalization of some earlier results due to J. Heittokangas and
J. Grohn.

1. Introduction and main results. Initiated by the work of S. Bank
and I. Laine [3], a remarkable amount of research has been directed to the
zero distribution of entire solutions of

(1.1) f"+A(z)f =0,

where A(z) is entire. See [I8] for an extensive collection of these results, as
well as for further references. The early results on oscillation theory in the
case of the unit disc D = {z : |z] < 1} go back to the work of Nehari and his
students Beesack and Schwarz in the 1940s and 1950s. In the 1960s and 1970s
results on nonoscillation were obtained by Hadass, Kim, Lavie and London,
to name but a few. After a quiet period, the unit disc oscillation theory
begins to flourish again, starting from the 1990s. In particular, a sequence
of papers due to Chuaqui, Duren, Osgood and Stowe continue the classical
considerations in oscillation theory, while Belaidi, Cao and Yi are inspired by

2010 Mathematics Subject Classification: Primary 34M10; Secondary 30J10.
Key words and phrases: Blaschke-oscillatory, Blaschke product, uniformly g-separated se-
quence, Dirichlet space, prescribed zero sequence, differential equation.

DOI: 10.4064/ap115-3-6 [275] © Instytut Matematyczny PAN, 2015



276 L. P. Xiao

the complex plane case, and consider oscillation of solutions in terms of the
exponent of convergence. Oscillation results in terms of Blaschke sequences
are considered by Heittokangas [7-9, 13, 14].

1.1. A prescribed sequence of c-points. We denote the Nevanlinna
class by NV, it consists of all functions f meromorphic in D and having
bounded characteristic T'(r, f). Further, a meromorphic function f in D is
called nonadmissible if

T
lim sup A < 00.
r—1- log(l - T)

In addition, the order of a meromorphic function f(z) in D is defined by

o log* T'(r, f)
o) =tmee Sy

Let H* denote the space of all bounded analytic functions in . For
p > 0, the space H,° consists of functions g analytic in D satisfying

lgllp® = sup (1 = [2[*)|g(2)| < oo
zeD

The union (J,» Hp° is known as the Korenblum space A~ [17].
A sequence {z,} in D satisfying

1—|zny1] < K1 —|zn]), neN,
for some constant K € (0, 1) is called an ezponential sequence in D [5, p. 156].

We see that every exponential sequence {z,} in D satisfies

(1.2) D (1= |za])* < 00

n=1

for any a@ > 0. A sequence {z,} satisfying (1.2) for some « € (0, 1] will be
called an a-Blaschke sequence. In particular, {z,} is a Blaschke sequence
when o = 1, and the product

known as the Blaschke product, represents an analytic function in D and has
zeros precisely at the points {z,}.

A sequence {z,} of points in D is called uniformly separated if

>0,

1 — ZnZk
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and uniformly q-separated [7] if there is a constant ¢ > 0 such that

(1.3) ;2&{ <1_1’2k|>q 11 } > 0.

n#k
A uniformly O-separated sequence is known as a uniformly separated se-
quence [5, p. 148]. Every exponential sequence in D is uniformly separated
[5, Theorem 9.2].
The following result can be found in [7, Theorem 6].

Zn — Rk

1 -2,z

THEOREM 1.1. Let {z,} be a uniformly q-separated sequence of nonzero
points in D.

(a) Suppose that {z,} is an a-Blaschke sequence. Then there ezists a

function A € H§?1+a+2q) satisfying
(1.4) limsup(1 — |2|?)?|A(z)| > 1
|z]—1—

such that (1.1) possesses a solution whose zero sequence is {zp}.
(b) Suppose that {z,} is a finite union of uniformly separated (or expo-

nential) sequences in D. Then there exists A € HSFHZq) satisfying
(1.4) such that (1.1) possesses a solution whose zero sequence is {zy }.

We are unaware whether an analog of Theorem 1.1 in the case of higher
order linear differential equations can be found in the existing literature.
Hence we state a result in the case ' + A(z)f = 0.

THEOREM 1.2. Let {z,} be a uniformly q-separated sequence of nonzero
points in D.

(a) Suppose that {zp} is an a-Blaschke sequence. Then there exists a
Junction A € H$S g, 104, Such that

(1.5) f"+AR)f=0

possesses a solution whose zero sequence is {zn} and the multiplicity
of each zero is two.

(b) Suppose that {z,} is a finite union of uniformly separated (or ex-
ponential) sequences in D. Then there exists A € HSY oy, such that
(1.5) possesses a solution whose zero sequence is {z,} and the mul-
tiplicity of each zero is two.

Part (b) has the following immediate consequence:

COROLLARY 1.3. If {z,} is a uniformly separated (or exponential) se-
quence of nonzero points in D, then there exists A € H® such that (1.5)
possesses a solution whose zero sequence is {z,} and the multiplicity of each
zero 1§ two.
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In [7], the authors found that a solution that maps a prescribed Blaschke
sequence to some fixed nonzero value is very easy to find; see the following
theorem.

THEOREM 1.4. Let {z,} be a Blaschke sequence of nonzero points in D.
Then there exists A € HS® such that for each ¢ € C\ {0}, (1.1) possesses a
solution fc € H taking the value ¢ precisely at the points z.

The above result can be considered as a solution to the problem of a
prescribed sequence of c¢-points, where ¢ € C\ {0}. Does a similar result
hold if (1.1) is replaced by a higher order equation in Theorem 1.47 The
answer is affirmative and given in the following theorem.

THEOREM 1.5. Let {z,} be a Blaschke sequence of nonzero points in D.
Then there exists A € Hp° such that for each ¢ € C\ {0},

(1.6) fP+ AR =0 (k>2)
possesses a solution fo € H™ taking the value ¢ precisely at the points z,.

1.2. Blaschke-oscillatory equations. Before we state some further
results, it is convenient to recall some classical terminology. Equation (1.1),
where A(z) is analytic in the unit disc, is called

e disconjugate (resp. nonoscillatory) if each nontrivial solution has at
most one zero (resp. finitely many zeros) in D;

e oscillatory if there is at least one solution with infinitely many zeros
in D

e Blaschke-oscillatory if the zero sequence {z,} of each nontrivial solu-
tion satisfies the Blaschke condition (1.2) with a = 1.

It is clear that a disconjugate equation is a nonoscillatory equation, which
in turn is a Blaschke-oscillatory equation.

Nehari [22] proved that if A(z) is analytic in D satisfying
_
(1 —12*)?
for all z € D, then (1.1) is disconjugate.

In 1955 Schwarz [23] showed that Nehari’s condition (1.7) can be relaxed
in the following sense: suppose that A(z) is analytic in D and there exists a
constant R € (0,1) such that (1.7) holds for all z with R < |z| < 1. Then
(1.1) is nonoscillatory.

Using the result of Nehari, D. London [2I] showed that if A(z) is analytic
in D and
(1.8) W1A(z) do(z) <,

D

(1.7) A(2)] <
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then (1.1) is disconjugate. Here and in what follows, do(z) = rdr df stands
for the Euclidean area measure.

London [21I] showed further that (1.8) can be relaxed in the following
sense: if A(z) is analytic in D and

SS |A(z)| do(z) < oo,
D

then (1.1) is nonoscillatory.
Heittokangas [8] extended the classical results due to Nehari and London
as follows. Let A(z) be analytic in D satisfying

WIA)[?do(z) <o or [[1A(2)I(1 = |2]) do(2) < .
D D

Then (1.1) is Blaschke-oscillatory. As a corollary, Heittokangas [§] showed
that if A € HP, where 1/4 < p < oo, then (1.1) is Blaschke-oscillatory. In
particular, if 1 < p < oo, then (1.1) is nonoscillatory. Here HP (0 < p < 00)
denotes the classical Hardy space [5] of all functions f analytic in D satisfying

sup Mp(r, f) < oo,

0<r<1
where
Mp(r,f)=<§|f(re’9)lpd9> L 0<p<o,
2 5
_ _ i0
Moo (r, f) = M(r, f) = pmax | f(re™)|.

Heittokangas [12] pointed out that the above results can be generalized to
higher order linear differential equations

(1.9) PO+ A1) fE D o+ Ag(2)f =0 (k> 2),
where A;(z) (j =0,...,k — 1) are analytic in .
Following the second order case above, we call (1.9) Blaschke-oscillatory

if the zero sequence of any nontrivial solution of (1.9) satisfies the Blaschke
condition. The following proposition is from [12].

PROPOSITION 1.6. Let A;(z) be analytic in D satisfying

(1.10) Wi4;()V D do(z) <00, j=0,....k—1,
D

(1.11) W4 )@ =127 do(z) <00, j=0,...,k—1.
D

Then (1.9) is Blaschke-oscillatory.

Using the Hardy-Littlewood theorem, we have the following consequence.
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COROLLARY 1.7. Let Aj € HPi, j =0,...,k — 1, where 1/(2(k — j))
< pj < oo. Then (1.9) is Blaschke-oscillatory.

Assuming that (1.1) is Blaschke-oscillatory, what can we say about the
properties of the coefficient function A(z)? Heittokangas [9] showed that if
A(z) is analytic in D and (1.1) is Blaschke-oscillatory, then

SS |A(2)|* do(2) < 0o
D
for every a € (0,1/2). Here we give another result.

THEOREM 1.8. If A(z) is an analytic function in D such that (1.1) is
Blaschke-oscillatory, then

V1A = [2)* do(2) < o0
D
for every o > 3.

We now proceed to find necessary conditions for (1.9) to be Blaschke-
oscillatory. When studying the oscillatory behavior of solutions of (1.9),
we may suppose that Ax_1 = 0. For if ¢ denotes a primitive function of
Ag_1(2), then the standard substitution g = fe~(/K)? has no effect on the
zeros, and it transforms (1.9) to an equation where the coefficient of the

(k — 1)th derivative vanishes. It is proved in [12] that if Ag,..., Ax_o are
analytic functions in D such that

(1.12) FO + Ao f 52 4 Af + Agf =0
is Blaschke-oscillatory, then
W14 YD do(z) = O<log2 - c ) j=0,....k—2,
D(0,r) -

where D(0,7) ={z€D:|z| <r}.
The next result is a generalization of Theorem 1.8.

THEOREM 1.9. If Aq,...,Ar_o are analytic functions in D such that
(1.12) is Blaschke-oscillatory, then

(114511~ e do(z) < 00, j=0,... k2
D
for every a > 2(k — j) — 1.
1.3. Linear differential equations with solutions in the Dirichlet

space D. Heittokangas [10] gave a condition on the analytic coefficient A(z)
of (1.1) which implies that all solutions f of (1.1) are in [y, o, @p- For
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0 < p < o0, @ is the space of all analytic functions in D for which

I£llo, = sup | 1/'(2)Pg(a, )" do(2) < oo,
aElD)D

where g(z,a) = log|2=%| is the Green’s function in D.

THEOREM 1.10. Let A(z) = >.,° janz", ap € C, be the analytic coef-
ficient of (1.1) in D with |a,| < 1 for all n. Then all solutions f of (1.1)

belong to (o< p<oo @p-

An analytic function f in I is said to belong to D, the Dirichlet space,
if
VI (2)P? do(z) < oo.
D
We have the strict inclusion D C (\y.,<o @p (see [1, Corollary 4, Theo-
rem 1]).
In 2011, Hao Li and Hasi Wulan [19] improved Theorem 1.10 as follows.

THEOREM 1.11. Let A(z) = > 77 g anz", an € C, be the analytic coeffi-
cient of (1.1) in D with |a,| < 1 for all n. Then all solutions of (1.1) belong
to the Dirichlet space D.

We take this opportunity to give a similar result to Theorem 1.11 for (1.9),
which also improves Theorem 1.8 of [20].

THEOREM 1.12. Let Aj(z) = > % ajn2", ajn € C, be analytic coeffi-
cients of (1.9) in D with |aj,| < (n+2)*277, k>2,j=0,...,k—1, for
all m. Then all solutions of (1.9) belong to the Dirichlet space D.

2. Auxiliary lemmas. The following lemma associates uniformly
g-separated sequences with interpolation in H;° spaces, and reduces to Car-
leson’s result on H* interpolation in the case when ¢ = 0.

LEMMA 2.1 ([7]). Let {z,} be an infinite sequence in D, and let s > 0.
Suppose that o, is any sequence of points in C (not necessarily distinct)
satisfying

lonlls = sup (1 = |z4*)*|ow| < o0.
neN

(a) If {zn} is a uniformly q-separated a-Blaschke sequence in D, then
there exists G € HZS s such that G(2,) = oy for all n € N.

(b) If {zn} is a uniformly q-separated sequence which is a finite union of
separated sequences, then there exists G € HY g such that G(zn) =0
for all n € N.
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LEMMA 2.2 ([7]). Let B be a Blaschke product with zeros z, # 0, and
let k € N.

(a) Suppose that {z,} is a uniformly q-separated «-Blaschke sequence.
Then there exists a set E C [0,1) satisfying

< 00

Sdr

(2.1) —
E

such that for all z € D satisfying |z| ¢ E, we have

B(k)z 1 (14a)k e k
’ ()‘O<<1—z\> <“ql°g1—rz\)>'

B(z)
(b) Suppose that {z,} is a finite union of uniformly separated sequences.
Let 6 > 0 denote the infimum in (1.3), and let p > 0. Then for all

2 & Up 820, (6/2)(1 = |2a)P), we have

’B(k)(z) _ O<<1 _1‘2/‘>(1+p>k>'

B(z)

Here A(w,7) = {z eh: 1“’__‘;2| < T} is known as the pseudo-hyperbolic
disc of radius 7 € (0,1) centered at w € D. It is a true Euclidean disc with
T(1=|wl?)
1—72|w|?

The next lemma allows us to avoid exceptional sets F with S E ld%T < 00.

and Euclidean center v = (1= (see [0]).

Euclidean radius R = 27512
1—72|w|

LeMMA 2.3 ([2]). Let g(r) and h(r) be increasing real valued functions
on [0,1) such that g(r) < h(r) possibly outside an exceptional set E C [0,1)
with |, % < 00. Then there ezists a constant b € (0,1) such that if s(r) =
1—b(1—7), then g(r) < h(s(r)) for all r €[0,1).

LeMMA 2.4 ([6]). Any two points z and w in the same pseudohyperbolic
disc N(a,r) satisfy
11—z

C = 1—|w

<C

with C' = 8(%)2 depending only on .

LEmMA 2.5 ([B, Hardy—Littlewood]). If 0 <p < g < oo, f € HP, A > p,
and o =1/p—1/q, then
1
(1= =10, )} dr < .
0
LEMMA 2.6 ([4]). Let f be a meromorphic function in D of finite order o.
Let € > 0 be a constant, and k and j be integers satisfying k > j > 0.
Assume that f9) #0. Then:



FEquations with solutions having prescribed zeros 283

(i) There exists a set By C [0,1) with SEl % < oo such that for all
z € D satisfying |z| & E1, we have

(k) (k=j)(o+24¢)
PR < 1 ) '
00| = \1=F
(ii) There exists a set Ea C [0,2m) of linear measure zero such that if
0 € [0,27m) \ Ea, then there is a constant R = R(0) € (0,1) such that
(2.2) holds for all z satisfying argz =0 and R < |z| < 1.
LEMMA 2.7 ([I1]). Suppose that Sg = 2% (1 —|2,])? < 00 (B € (0,1])
for a sequence {z,} of nonzero points in D. For each r € [0,1), let n(r) be
the number of points z, lying in {z : |z| <r}. Then

(2.2)

S
n() < g _ﬂr) 5

LEMMA 2.8 ([I5, 16]). Let fi,...,fr be linearly independent solutions
of (1.12), where Ay, ..., Ax_o are analytic in D. Let

(2.3) wi = fi/frs ooy W1 = froo1/fr

and let X; be the determinant

wi wh We_q
G-1  G-1) (=1
w w e w
2.4 Xj=| G+ U E L i=1 Lk
(2.4) J w§]+1) wég—&-l) w,(fjll) J
k k k
I R )
Then
(2.5) s
—J . ey
i k—i \ Xk (VX )(k i—j) »
R _1\2k—ig5 . k—i k _ _
Aj Z( 1) 5kz<k_i_j> X, X ., J=0,...,k—2,

i=0
where 0, = 0 and d; = 1 otherwise.

It is easily checked that (—1)*71X; = W/ fF, where W is the Wronskian
of fi,..., fr (see e.g. [19, p. 12]). Since W is a nonzero constant, we may
set C'= —1/3/W to obtain the equality ¥/Xj = 1/(Cfi). This shows that
¥/ X}, is a well-defined meromorphic function in D.

LEMMA 2.9 ([12]). Suppose that Ao,...,Ak—1 are analytic in D, and
let {fi,...,fx} be any solution base of (1.9). Then fn/fm € N for any
n,m € {1,...,k} if and only if (1.9) is Blaschke-oscillatory.
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In order to obtain the next lemma, one may follow the proof of [18, Lem-
ma 7.7] step by step, and use Lemma 2.6 each time when logarithmic
derivatives are involved. These calculations culminate in dealing with iden-
tities (7.15) in [18]. We omit the details.

LEMMA 2.10. Let € > 0. Let fi1,..., fr be linearly independent mero-
morphic solutions of a linear differential equation of type (1.9) with coeffi-
cients Ag(2),...,Ax—1(2) meromorphic in D. Let o > 0, and suppose that
o(fj) < o forall j = 1,...,k. Then there exists a set E C [0,1) with

{5 % < oo such that

L\ Eer2)te
; <

41 (1=

for all z € D with |z| ¢ E.

3. Proof of Theorem 1.2
(a) Let B be the Blaschke product associated with {z,}. Write f =
B2%e9, where ¢ is some analytic function to be constructed later. Then f is
a solution of (1.5) if and only if
(6B/B// + QBB’”) + 6(B/2 + BB”)g/ + 6BB/<g// + g/2)
+((¢")’ +39'9" + 4"+ A)B> = 0.
At the point z,, we find that

9'(zn) = —=B"(21)/B'(2n).
Since B(z,) = 0, we have B'(z,) # 0. For convenience, set
(3.1) on = —B"(2,)/B (z1).

Since B € H*, we have B"” € H$°. Moreover, since {z,} is uniformly
g-separated in D, there exists a constant ¢ € (0, 1) such that

1 - _
32 gy =0 (I] ) =30-lapr
|B'(zn)] : 5
JFn
We conclude that [|oy,[|1+4 < 00. By Lemma 2.1(a), there exists G € H{Y o,
such that G(z,) = oy, for all n € N. Define

9(2) = {[G(C) + BOF(O)] de,
where the integral represents any fixed primitive function of G({)+B(¢)F(¢),
and F(¢) is an analytic function to be constructed later. Define
GB/B” + 2BB///) + 6(B/2 + BB/I)g/ + GBB/(gl/ + 912)
B2

Zj — Zn

1-%Zz,

A(z) = —(

—[(g")* +34'g" + g".
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For convenience, set
(6B'B" +2BB") 4 3(2B"” + 2BB")y' + 6BB'(¢" + ¢'*) = H(2).

If A(z) is analytic in D, then H(z) has at least a double zero at every z,.
Hence H(z,) = 0 and H'(z,) = 0 for every n. The requirement H'(z,) = 0
leads to the interpolation property

F(zn) = _123’1(zn)3{63”(2")2 + 8B/ (2,)B" (2) + 18 B’ (2,) B" (2) G (21)

+12B(20)2G' (20) + 6B (20)2G(20)?}

=8n, nEN.
Since B € H*® and G € H{{, o, we have B” € H5°, G' € H3Y, 0,
G? € H3P\ | 42y Moreover, taking into account (3.2), we conclude that

[snll1+2a+7¢ < 00. Again by Lemma 2.1(a), there exists F' € H{ 3,5, such
that F(z,) = s,. Hence A(z) defined by (3.3) is analytic in D. A routine
calculation shows that f = B2e9 is a solution of (1.5), where A(z) is defined
by (3.3). Moreover, f has zeros precisely at these points, and of multiplicity
two. It remains to estimate the growth of the coefficient function A(z).
Using (3.3), we obtain

B'B" B B 2 B
A(z)| <6 20— |+6(|= — 9
A <o) o | +2 5| +o(| 5|+ [5])]o
B/ / /2 73 ! 1
0| (1971419721419 + 311+ 19
Next, using Lemma 2.2(a), and the fact that ¢’ € H{{3,,5, and g® e
ng_go[%q, it follows that
1 3+9a+24q
o3 i =of (1))
—r

outside of a possible exceptional set E C [0,1) of r-values satisfying (2.1).
Finally, Lemma 2.3 applied to (3.4) yields A € HSSg, 044

(b) Define {oy,} as in (3.1). Evidently ||oy||14+4 < co. By Lemma 2.1(b),
there exists G € H{{,, such that G(z,) = oy, for all n € N. Again, define

9(2) = | [G(¢) + BOF(Q)] d¢,

where the integral represents any fixed primitive function of G(¢)+B(¢)F((),
and F'(€) is an analytic function with ' € Hi{g, . Define an analytic function
A(z) by (3.3). Let 6 > 0 be the infimum in (1.3). Then the pseudo-hyperbolic
discs Dy, = A(zp, g(l — |zn|)9) are pairwise disjoint. Using Lemma 2.2(b)

and the fact that ¢’ € H{{g, and g®) € HPg,» we see that there exists a
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finite constant C > 0 such that
(3.4) (1= 22?24 A(2) < G

for all z ¢ J,, Dy.

Now assume that z € (J,,D,. Then z € Dy, for some k € N. By the
maximum modulus principle there exists ¢ € 0Dy, such that [A(z)| < |A(C)]
for all z € Dy. Recalling that Dy is in fact a Euclidean disc, there exists
w € JDy of greatest modulus. In particular,

_ lzl + 5 = Jaxl)e
L+ 51— |2]) 72

¢] < |

Since (3.5) holds at ¢, we have

Cy < Cq
(1 —|¢]2)3+24 = (1 — |w|)3+24d

3+24q
< (2+90 G
—\2-6 (1 — |2g|)3 124

As z and z; both belong to A(z,0/2), Lemma 2.4 yields

L—fz] (447 2
1—|Zk;|_ 4—-62)"

where the upper bound is independent of k. Hence

IN

[A(2)] < [A(Q)]

1— |2

_ 2\3+24q <
(- PP < (1500

3+24q
> |A(2)](1 = |2]?)? T4 < Cy < o0,

where C5 is independent of k. Combining this with (3.5), we conclude that
A € H3 9y, This completes the proof of Theorem 1.2.

4. Proof of Theorem 1.5. Let B(z) be the Blaschke product associ-
ated with {z,,}. Write fc(2) = 2¢(B(z) +2)~' = 2((g(2))~" for each fixed
¢ € C\ {0}, where g(z) = B(z) 4+ 2. Then a routine calculation shows that

fi(2)g(2) = —fc(2)d (2),
f(2)9(2) + 2£((2)d (2) = = fc(2)9" (2),

FE@g2) + -+ kfLU)g" D (2) = — fe(2)g P (2).

By the classical Cramer rule,

(4.1) I8 = (1)
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where
0 9(2)
0 9(2) 29'(2)
42  E(x)=| : - .
0 g e CENEIE) (- g
9(z) kg'(z) - Oy Pg%I(z) kg (2)
= (~DMEDRgh (),
g'(2) 0 0 9(2)
9"(2) 0 9(2) 29'(2)
(43)  Fi(z) = . : : .
g ) gz) - G I(R) (k= 1)gR A (2)
9W(=) kg (z) - CFPgRA(z) kgTU(2)
0 0 9(2) '(2)
0 9(2) 29'(2) "(2)
= (-t ‘
9(2) Cr 39" 9(z) (k=1)g%(z) g% 1(z)
kg'(2) Cr 29 2(z)  kg®D(2) 9" (2)
Set
0 9(z) g (=
9(2) 29'(2) 9"(2)
(4.4) G(z) = : : : :
g(z) - Ciig% () (k=19 D(z) g*h(z)
kg'(z) - Gy 2% A(z) kg T(z) 9™ (2)
Then .
Gi(z) =) _ ClgU) ZDk]
j=1

where Mj,;(z) are the algebraic complements of C’ig(])(z) for j =1,...,k,
N, is some positive integer depending on k, the expressions Dy;[g] are dif-
ferential monomials in g of the form

Dy;lg] = Crj(g9)™0(g)f5" - (g
with kjo,..., kj, € NU{0} for j =1,..., Ny, and C}; are some constants.
The sum vy = kj1 +2kjo + -+ - + k - kjj, is the weight of Dy;[g]. The weight
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of Gj, = Zjvz’“l Dy;lg] is defined by v(Gj) = maxi<j<n, Vk;- We assert that
v(Gy) = k for k = 2,3,.... We use induction on k. For k = 2, Gy =

‘29 9(2) gl((zz))‘ = g(2)g"(2) — 2¢"*(z), and obviously v(G2) = 2. Assuming now
that for k=mn,
(4.5) v(Gp) = V(Z C,{g(j)(z)Mnj(z)) =n,

j=1

consider £k = n -+ 1. Since

(4.6) Gn+1(Z)

0 0 .. g 29/ g/l
- 0 g O gw 3 (n—1)gn2 gD
(n -+ 1)9/ C +]-g e C +1g(n 1) (n -+ 1) (n) g(n+1)
=(=1)"2(n +1)g(2)Ga(2) + (~1)" g Z 79 (2)Mag (2),

the assertion v(Gp41) = n + 1 follows 1mmed1ately by (4.5) and (4.6).
By (4.1)—(4.4), we obtain

F9() = (-1 O

gk (2)
Define
A(z) = (~1)FDER2EG, (2) /g (2).

Since B € H®°, the Cauchy formula yields B® e H>,i=1,..., k. These
imply immediately g € H> and (%) e H*,i=1,..., k. Therefore obviously
A € HP from the fact that the weight of Gj(z) is k. For each fixed { €
C\ {0}, a simple computation reveals that (1.6) has an analytic solution
fe(2) = 2¢(B(z) 4+ 2)~! which takes the value ¢ precisely at the points 2.
Evidently, fr € H*. Theorem 1.5 is proved.

5. Proofs of Proposition 1.6 and Corollary 1.7. We prove Propo-
sition 1.6 here for the sake of completeness but the proof is essentially con-
tained in [12].

Proof of Proposition 1.6. J. Heittokangas et al. [14] found sufficient con-
ditions on A;(z) for all solutions of (1.9) to be in the Nevanlinna class N:
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these conditions are (1.10) and (1.11). On the other hand, since any f € N
can be factorized as f = Bg, where B is a finite or an infinite Blaschke
product and g € N is nonvanishing and analytic in D, Proposition 1.6 fol-
lows. =

Proof of Corollary 1.7. We settle the case p; = 1/(2(k — j)), which, by
the nesting property of HP-spaces, proves the whole statement. Lemma 2.5
gives (with p; =1/(2(k— 7)), ¢=A=1/(k—j) and a = k — j)

1
1§14, do(2) < 20 | My gy (r, A))Y D dr < oo
D 0
The result follows by Proposition 1.6. =

REMARK 5.1. Using (1.11) instead of (1.10) in the proof of Corollary
1.7, we see that a corresponding result holds for 1/(k —j+1) < p; < oo.
However, H'/(k=3+1) < g1/(2(k=1)) Hence, by using (1.11), we get a weaker
result than that in Corollary 1.7.

6. Proof of Theorem 1.8. Let {fi, fo} be a fundamental system of
solutions of (1.1), and define f = f; — fa and G = fi/f2. Since (1.1) is
assumed to be Blaschke-oscillatory, the possible zeros of f and the zeros
and poles of G are all Blaschke sequences. We also observe that the 1-points
of G are the zeros of f, hence they form a Blaschke sequence as well. Now,
by Nevanlinna’s second fundamental theorem,

T(r,G) < N(r, G) +N<r, 1) +N<r, G1_1> +S(r,G),

G

where the error term S(r, G) satisfies

Sr,G) = O(log 1 ! ) +o(T(r, @),

Applying Lemma 2.7 with 8 = 1, we conclude that G is nonadmissible and
o(G) = 0. It is well known that 2A(z) = Sg(z), where

a" 3/G" 2
=G Ty <G>

is the Schwarzian derivative of G. Next, from Lemmas 2.6 and 2.3 we deduce

that
)

e =o(| s

() )

G”(Teie)
G/ (ret?)
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and

1
% « 1
D 0

It follows that §{;|A(2)|(1 — |z[)* do(z) < oo, since o > 3. This concludes
the proof of Theorem 1.8.

7. Proof of Theorem 1.9. Let fi,..., fi be linearly independent so-
lutions of (1.12), and let wy,...,wi_1 be defined by (2.3). By Lemma 2.9,
all wj (j =1,...,k — 1) have bounded characteristic and o(w;) = 0 since
(1.12) is Blaschke-oscillatory. It is stated in [16, p. 418] that the functions
1,w1,...,wk_1 are linearly independent meromorphic solutions of the differ-
ential equation

Xi—1(2) (pe Xi(z)
(k) _ 2k=10%) (k1) )kt 2SS
w w 4+ -+ (-1 w =0,
Xi(2) R
where the functions X; are defined by (2.4). From o(w;) = 0 and Lem-
ma 2.10, we now conclude that

'Xj(z) < ( 1 >2(kr—j)+a/3 P
Xk(z) —_ 1 _ ‘Z| ) ) ) )
that is,

Xpi(2) ( 1 >2z’+€/3 '
7.1 < ., di=1,...,k—1.
(1) Xu(2) | = \T- ]2

By (2.4) and o(w;) =0 1it is clear that o(X}) = 0. Since /X is a well-defined
meromorphic function in D, it follows that o({/X}) = 0. By Lemma 2.10,
there exists a set E C [0,1) with {, % < oo such that, for all = € D
satisfying |z| € E, we have

(&/X5) k=9 (2) _ 1 Q(k—i—j)+a/3’
V Xk ~ A1z
where ¢ and j are as in (2.5). By combining (2.5), (7.1), (7.2) and Lemma 2.3,

we get
1 2(k—j)+e
: < =0, ... —

’AJ<Z)|— <1—|Z|> ) J 07 7k 27

(7.2)

for all z € D and

1
1145101 = 27 do ) = 0§ = imgrmas )

D 0

The assertion follows from this since o > 2(k — j) — 1.
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8. Proof of Theorem 1.12. Let f(z) =Y 7 b,2" be a formal solution
of (1.9). Then

(81)  fP 4+ A () fFY 4+ A(2)f + Ao(2) f

Z (m+k)(n+k—1)--(n+ 1)bpyr + cn)z" =0,

where
k—1n+1
= Z Z@H‘k —j—i)(ntk—j—i=1)-(n=J+2)bnik—j—i@h—i-15-1-
=0 j=1
Hence (8.1) holds if and only if
(8.2) by = — Cn—k

nn—1)---(n+1—k)
foralln =k, k+1,.... Choose a finite constant M > 0 such that
M
(i +2)(i +1)1/2
foralli=0,...,n (n > k). Then it follows from (8.2) that

(8.3) |b;| <

|Cn—k+1]
8.4 bn+1| =
(84)  [bn m+1)n---(n+2—k)

k—1n—k+2 o '
Yo (n+1l—g—i)--(n—k—7+3)bpt1—j—iGk—i—1,;-1
i—1

- m+1n---(n+2—k)
< T,
1=0

where

Tp—1-i
ISP =g )G =) (k4 3)bnga ki
(n+Dn---(n+2—k) '
It follows from |ag_1,| < 1/(n+ 2) for all n and (8.3) that
(8.5)

|TL e (TL —k + 2)bnak_1’0 +- (k? - 1) cee Qbk—lak—l,n—k}—‘,—l

lir = (n+1Dn---(n+2—k)
_ M
“(n+1)n---(n+2-k)
n--(n—k+2) 1 (k—1)---2 1

mr2)mr) 22 T R E )R k3
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< M
“2n+1)n---(n+2-k)
M
(n+3)(n+2)1/2
" n+3)(n+2)2n—k+2)(n—1)Y2n-2)---(n—k+2)
2n+1)n---(n+2—k)

m—k+2)n—1D"*n—-2)-(n—k+2)

2M
<
~ 3(n+3)(n+2)1/2
Here and in what follows, Ny is a sufficiently large positive integer.
Similarly, it follows from |aj_2,| <1 for all n and (8.3) that

(8.6) Ij_s

(n—=1)---(n—k+2)bp_1ar—20+ -+ (k—2) - 2bp_2ar—2 n—k+1
(n+Dn---(n+2—k)

(7”L>N0>k‘).

< M
“(n+1l)n---(n+2-k)
y (n—l)(n—2)---(n—k+2)+n_ (k—2)(k—3)---2
(n + 1)nt/2 k(k —1)1/2
§(n+1)n._%n+2_k)(n—k:—i—2)(n—2)1/2(n—3)-~-(n—k'—|—2)
M
T (n+3)(n+2)

y n+3)n+2)2(n—-k+2)(n—-2)"2(n—-3)---(n—k+2)
(n+1l)n---(n+2—k)

M 1
(k—=1) (n+3)(n+2)1/2
Fori=2,...,k — 3, we have

1
(n+1)n---(n+2—k)
x|(n—=i)(n—i—1)---(n—k+2)by_iar—i—10
+oo (k=1 —d)(k—2—1d) - 2bp—1-i0k—i-1,n—k+1
< M
“(n+1)n---(n+2-k)
n—i)(n—i—1)---(n—k+2)
(n+2—i)(n+1—1i)/2
(k—1—-i)(k—2—1i)---2
(k+1—1d)(k—1i)/2

SS (n>N0>k).

(8.7) 1=

oi=1 ..

(n—k+3)"~!
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M
B (n+1)n~--(n+2—k‘)[(
Xx(n—i—2)(n—i-3)-(n—k+2)(n—k+3)"]
M n+3)(n+2)"/?
i mi (“J(q)n.).(. (n+)2—k) x [(n—k+2)
X(n_i_1)1/2(71—2'—2)-”(71—k+2)(n—k+3)i*1]
M 1
(k—1) (n+3)(n+2)1/2

For i = k — 2, we have

n—k+2)(n—i—1>Y?

§3 (n > Np > k)

|(n =k +2)by—gi2a10 + - + b1a1 n—k41]
m+1)n---(n+2—k)

< M |: n_k+2 X2k._3

“(n+ln--(n+2-k)[(n—k+4)(n—k+3)1/2

(88) I =

... —_— —_— k_3
ot gy X (= k4 3) }
M(n —k+3)*3(n—k+2) 1 N +L
(n+1l)n---(n+2—k) [(n—k+3)3/2 23/2
< M <n+3>(n+2>1/2<n—k:+3>’“-3<n—kr+2>ii
~ (n+3)(n+2)1/2 (n+n---(n+2—k) —~ i3/2

M 1
< > Ny > k).
~3(k—1)(n+3)(n+2)/2 (n > No > )
For i =k — 1, we have
|bn—k+100,0 + -+ + boag n—k+1|
. Iy = : :
B9 o= e w2 k)

Tt (n+2-k) [(n—k+3)(n—k+2)l/2

1 k2
_ M (n+3)(n+22n—k+3)F 2 1
~ (n+3)(n+2)1/2 (n+1n---(n+2-k) — 3/2
M 1
< > No > k).
“3(k—1) (n+3)(n+2)1/2 (n > No > k)
Inequalities (8.4)—(8.9) show that
bpy1| < .
’ +1‘ = <n+3)(n+2)1/2
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Therefore, |b,| <

L. P. Xiao

W for all n > 0, and so Y7, byz" is absolutely

convergent on D. Hence f is analytic in D and f € D since Y oo | n|b,|* < cc.
This completes the proof of Theorem 1.12.
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