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SUMS OF ZEROS OF SOLUTIONS TO SECOND ORDER
DIFFERENTIAL EQUATIONS WITH POLYNOMIAL
COEFFICIENTS
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Ben Gurion University of the Negev, Israel

ABSTRACT. We consider the equation u” = P(z)u, where P(z) is a
polynomial. Let zg(u),k = 1,2,... be the zeros of a solution u(z) to that
equation. Inequalities for the sums Zi:l m (j=1,2,...) are derived.
They considerably improve the previous result of the author. Some appli-
cations of the obtained bounds are also discussed. An illustrative example
is presented. It shows that the suggested results are sharp.

1. INTRODUCTION AND STATEMENT OF THE MAIN RESULT

In the present paper we consider linear differential equations with polyno-
mial coefficients in the complex domain. The literature devoted to the zeros of
solutions of such equations is very rich. Here the main tool is the Nevanlinna
theory. An excellent exposition of the Nevanlinna theory and its applications
to differential equations is given in the book [22]. In that book, in particu-
lar, the well-known results of Bank ([3]), Briiggemann ([5]), Hellerstein ([18])
and other mathematicians are featured. The classical comparison principle
for zeros of ODE in the complex plane is presented in [20]. The real zeros
of solutions to equations with polynomial coefficients were investigated in the
very interesting papers by Gundersen ([17]), Eremenko and Merenkov ([9]),
and by C. Z. Huang ([21]). In connection with recent results see also the
papers [4,10,11], [23]-[27]. In particular, in the paper [26], the authors study
the convergence of the zeros of a non-trivial (entire) solution to the linear
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differential equation

P +{Qu(2)e"®) + Qa(2)e™ ) + Qs(2)e™ P f =0

where P; are polynomials of degree n > 1 and Q,(# 0) are entire functions
of order less than n (j = 1,2, 3). In the paper [11], by certain separation and
comparison results, estimates for the counting functions of the zeros of solu-
tions to nth-order linear differential equations are deduced. It is proved that
these estimates are in any possible case the sharpest ones, and they general-
ize known results for the zeros of solutions to third- and fourth-order linear
differential equations. The remarkable results on the zeros of a wide class of or-
dinary differential equations with polynomial coefficients whose solutions are
classical orthogonal polynomials were established by N. Anghel ([1]). Besides,
he had derived results connected with the equations of mathematical physics.
In addition, N. Anghel ([2]), investigated the following question: when is an
entire function of finite order, solution to a complex 2nd order homogeneous
linear differential equation with polynomial coefficients? He gives two (equiv-
alent) answers to this question, one of which involves certain Stieltjes-like
relations for the zeros of solutions, the second one requires the vanishing of
all but finitely many suitable expressions constructed via the relations of the
sums of the zeros of the function derived in [13].

Certainly, we could not survey the whole subject here and refer the reader
to the above listed publications and references given therein. In the above
cited works mainly the asymptotic distributions of zeros and counting func-
tions of zeros are investigated. At the same time, bounds for the zeros of
solutions are very important in various applications. But to the best of our
knowledge, they have been investigated considerably less than the asymptotic
distributions. In the paper [14] the author has established bounds for the
sums of the zeros of solutions for the second order equations with polynomial
coefficients. In the interesting paper [6], some results from [14] have been
extended to the equation u(™ = P(2)u, where P is a polynomial and m > 2.
In [16] the main result from [14] is extended to the second order ODE with
non-polynomial coefficients. Perturbations of the zeros of solutions to second
order differential equations with polynomial coefficients were investigated in
the paper [16].

In the present paper, we considerably refine the main result from [14].
Note that, the proof of the main result of the present paper-Theorem 1.1 is
considerably different from the proof of the one from [14]. In addition, we
estimate the zero free domains. That estimation supplements the well-known
results from [20] as well as the results from the paper of Eloe and Henderson [§]
on the positivity of solutions for higher order ordinary differential equations,
since the positivity of solutions implies the absence of zeros.

Consider the equation

(1.1) u’" = P(2)u, u(0)=up,u'(0) =wu1 (ug,u1 € C;ug #0),
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where
n
= Z cpz” (cn #0)
k=0

is a polynomial with complex coefficients. As it is well-known [22], the zeros
of solutions to (1.1) are simple. Enumerate the zeros zx(u) of u in order of
increasing modulus: |zx(u)| < |zp+1(w)] (K =1,2,...). Put

n 1/2
s(P) = <Z|Ck|> , B(P) = ((1+n/2)s(P)e)* ("2

k=0
and

Co(P) = B(P)e ) 4 4] (14 4e°)).
|uol

THEOREM 1.1. If ug # 0, then
J J 1

Co(P) +V28(P )Zm =12,

The proof of this theorem is presented in the next two sections.
To estimate the sharpness of the theorem, consider the equation

u +u=0,u(0)=1,4(0) = 0.
Then u(z) = cos(z) and its zeros are w(k +1/2) (k=0,£1,4+2,...). So

2j+1 1 i1
1.2 = +2 — .
2 Yoot (Fmetem)
In the considered case n = 0,s(P) = 1,3(P) = e, Co(P) = €?. Therefore,
Theorem 1.1 gives us the inequality

2j+1 2j+1

(1.3) Z <e?+ V2 Z%H(jzlﬂ,...).
k=1

We can see that (1.2) and (1.3) are asymptotically equivalent.

|Zk

2. ESTIMATES FOR SOLUTIONS

Consider the equation
d*u ,
(2.1) T Q(2)u, u(0) =wup,u'(0) =uy (up,u; € C),

where
= Z cp2® (co #0)
k=0

is an entire function. Put My (r) = sup,, <, |f(2)| for a function f(z).



186 M. GIL’

LEMMA 2.1. A solution u(z) of equation (2.1) satisfies the inequality

M, (r) < (Juo| + r|ui|)cosh(ry/q(r)) (r > 0;cosh(r) = %(er +e™)),
where -
= Z e |r*.
k=0
PROOF. For a fixed t € [0,27) and z = re® we have
e—tad2 u(re™) _ Q(re Yu(re t).

dr?
Integrating twice this equation in r, we obtain

e 2ty (re™) = e %" (ug + rup) + / (r — 5)Q(se™u(se™)ds.
0
Hence,
22 Julre)] < fuol vl + [ (= s)aCo)utse)ds
0

Due to the comparison lemma [7, Lemma I11.2.1], we have |u(re’)| < v(r),
where v(r) is a solution of the equation

(2.3) o(r) =w(r) + /OT(T — 8)q(s)v(s)ds = w(r) + Vo(r),

where w(r) = |ug| + r|u1| and V is the Volerra operator defined by

(Vo)(r) = /OT(T — s)q(s)v(s)ds.
So

[ee]
(2.4) v = Z VEw
k=0
But for any positive nondecreasing h(r) we have

Vh(r)= /07‘(7" —5)q(s)h(s)ds < h(r)q(r) /Or(r — s)ds.

Hence,

V() < ¢ (r)h(r) /OT/OTI.../OT"LI(TTl)...(rml —r)dry .. drm,

m A
= ")) Gy
Thus from (2.4) it follows

oo
v(r) < (Juo| + r|u1l) Zq
k=0
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But
2 2k
q"(r)r
Z k)] = cosh(ry/q(r))
k=0 )
This implies the required result. O

It should be noted that the inequality stated in Lemma 2.1 can be proved
by Herold’s comparison theorem [19].
Consider again the equation

d?u

(2.5) =

= P(2)u, u(0) = uo,u'(0) = uy (o, us € C).
In this case
q(r) =p(r) == _ lexlr.

k=0

In addition

(2.6) rv/B(r) < VB + 2 (r > 0)
and
cosh(ry/p(r)) < exp [v/B(1)(1 + r/2+1)).

Sine p(1) = s%(P), Lemma 2.1 yields
COROLLARY 2.2. A solution of equation (2.5) satisfies the inequality
Mu(r) < (|U0| +7"|’U/1|)€S(P)(l+rn/2+l).
The previous corollary is sharp: as it is well-known a solution of equation
(2.5) is an entire function of order no more than (n + 2)/2, see, e.g. [22,
Proposition 5.1]. Besides, our proof is absolutely different.

3. PROOF OF THEOREM 1.1

LEMMA 3.1. Let an entire function

fz2) = fuz"
k=0

satisfy the inequality
M;y(r) < (D1 + Dar)exp|Br’]

(3.1) (D1, Dy = const > 0; B = const > 0;p > 1;7 > 0).
Then its Taylor coefficients are subject to the inequalities
(eBp)i/r N (eBp)li—1/r

(3.2) il < Dy + P

(= 2).
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PRrROOF. By the well-known inequality for the coefficients of a power series

Br?f
5l < 2 < by 4 -

Employing the usual method for finding extrema it is easy to see that the
function 7757 (j > 1) takes its smallest value in the range r > 0 for
r; = (Bip)l/p and therefore

ilp (G=1)/p
My %m(@) +D2<‘?B”) (> 2).
5

J —
] J J—1

|£i] <

Hence, due to the well known inequality, 57 > j! (j > 1), we have (3.2), as
claimed. O

Note that Lemma 3.1 can be proved also by the classical Valiron-Wiman
theory, cf. [25, page 11,Q. 67 (1)].
Now let us consider the entire function

(3.3) =% (kf;/p (p>1, N€C, dy=1,d; € C).
k=0 V"

Assume that
(34) 0(f) =3 ldn[*"* < co.
k=1
THEOREM 3.2. Let f be defined by (3.8) and condition (3.4) hold. Then

S

k=1

J
+kz;1 k+1 7 =12

This theorem is proved in [12] (see also [13, Section 5.1]).

Denote
1/2

b:= (eBp)'/? and 7, := Z 32_
j=2

LEMMA 3.3. Let an entire function f satisfy the conditions (3.1) and
f(0)=1. Then

J
Z <|f1+D1b+ngrp sz kz+11/P G=12...).
PROOF. Due to Lemma 3.1

D bF DobF—1 1
ful € s + = (Dybk + DobP1EYP) (k> 2).

(KDY [(k = 1)1 e (kY)/e
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Consider the function
ful2) = Fx2) —1+sz><
(k) 1/p

with x = . We have

0%(fx) = Z|X fjl2<|f1|2x2+2 b\/_ (D1bi + Dobi—1j1/r)2

Jj=1
2.2 D2 1/p
=wX+§§@+73>
Hence, by the triangle inequality
s 1 D1 D2T
9 S T D - 1/2 + P
(fx) < |filx + Dy ;2 = |f1lx SV R

Thus due to Theorem 3.2 we obtain

J

1
; 2 (S

Since xzx(fy) = z&(f), the lemma is proved. O

Dy 1 .
<|f1|X+\/—+D2 +Zm( 1,2,...).

PRrROOF OF THEOREM 1.1. Delete (1.1) by u(0). According to Corollary
2.2 we take B =s(P), p=14n/2,

1
Dy = —¢*P) and Dy = |u1|eS(P .
|uol |uol
Then b = (P). In addition,

o -4/(n+2)

T1+n/2 = Z !

Now Lemma 3.3 implies

J J
P sﬁ<P>é<P>+:1'(1+4es<P>)+m )3 e

UO| 1

— Co(P)+V2B(P) S le/mn) G=12.),

k=1

+ ]_ /(n+2)

as claimed. O
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4. APPLICATIONS OF THEOREM 1.1
Again u(z) is a solution of equation (1.1). Everywhere in this section we
assume that «(0) # 0 and for the brevity let
2
n+2
Since |z (u)| < |zk+1(w)|, Theorem 1.1 implies that

B=V2B(P) and v =

J
] < =1,2,...).
.7|ZJ( | CO Zk+1 .7 3 4y )

But
d itq 1) —1
k=1 1 7 1—7v
Denote by v(f,a) (a > 0) the counting function of the zeros of f in the circle
|z| < a. We thus get
COROLLARY 4.1. Let u(0) # 0 and n > 0. Then with the notation
J
m;(u) = ,
J Co(P) + B L

the inequality |z;(u)| > n;(u) holds and thus V(u,a) < j for any positive
a<ni(u) G=12,...).

Furthermore, put

¥ = Co(P) + %andﬂkzﬁ

Theorem 1.1 and Lemma 1.2.1 from [13] yield

(k=2,3,...).

COROLLARY 4.2. Let ¢(t) (0 <t < 00) be a continuous conver scalar-
valued function, such that $(0) = 0. Then

J J
> oz (W)™ SZ (j=1,2,...).
k=1 k=1

In particular, for any p > 1 and j = 2,3, ..., we have
J 1 J
<> 9
2t < 2

and therefore

provided that p > n+1/2.
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In addition, making use Theorem 1.1 and [13, Lemma 1.2.2], we obtain
our next result.

COROLLARY 4.3. Let ®(t1,t2,...,t;) be a function defined on domain
Introduce a scalar-valued function ®(t1,ts,...,t;) with an integer j defined
on the domain

7OO<tj§tj,1...§t2§t1<OO
and satisfying the condition
oe 00 0P
8_151>8_t2>"'>a_tj>0fort1>t2>"'>tj>ioo'

Then
1 1

Yol Hw)

In particular, let {d.}32, be a decreasing sequence of positive numbers
with d; = 1. Then the previous corollary and Theorem 1.1 yield the inequality

) < D01, ..., ;).

k=1

2 Torlw)

Finally we improve Corollary 4.1 in the case 7 = 1. Besides, n > 0. Due to
[13, Theorem 5.12.1], we can write

inf [z (w)| > 1/(1 + max|a,]),
J J

where a; (j =1,2,...) are the Taylor coefficients at zero of v(z) = u(z)/u(0).
We have |a;| < M,(1). Now Corollary 2.2 implies

o
(1+ u)em(zﬁ)'

U
[uol

(4.1) inf 2 (u)| >

The just obtained result gives us a bound for the zero-free domain.
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