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Stability Phenomenon for Generalizations of
Algebraic Differential Equations

G. Barsegian, H. Begehr and I. Laine

Abstract. Certain stability properties for meromoyghic solutions w(z) = u(z,y) +
iv(z,y) of partial differential equations of the form " f; (w’)"™ ™" = 0 are consid-
ered. Here the coefficients f; are functions of x,y, of u, v and the partial derivatives
of u,v. Assuming that certain growth conditions for the coefficients f; are valid in
the preimage under w of five distinct complex values, we find growth estimates, in
the whole complex plane, for the order p(w) and the unintegrated Ahlfors-Shimizu
characteristic A(r, w).
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bility of growth
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1. Introduction

Recently, a stability phenomenon has been described for meromorphic solu-
tions of algebraic differential equations of first order (see [4]). Obviously, a
similar stability phenomenon may appear for other types of differential or
functional equations as well as for related practical situations. In general, let
f(2) be a solution of a given equation P(z, f) = 0 in a domain D, f satisfying
a property P in D. We now ask whether this property P remains true in
D if we only know that f(z) satisfies the equation P(z, f) = 0 on a “small”
subset 7 C D7 In other words, we ask whether we may infer (in some sense)
complete information of solution(s) for all z € D from a partial information
only. The importance of such a problem setting is clear in applications: In

G. Barsegian: Dept. Pure & Appl. Math., Hasratian St. 7, 375014 Yerevan,
Armenia

H. Begehr: Frei Univ. Berlin, I. Math. Inst., Arnimallee 3, D-14195 Berlin

I. Laine: Univ. of Joensuu, Dept. Math., P.O. Box 111, FI-80101 Joensuu, Finland
The first and third authors were partially supported by the INTAS project grant
99-00089.

bars@netsys.am; begehr@math.fu-berlin.de; Ilpo.Laine@@joensuu.fi

ISSN 0232-2064 / $ 2.50 (© Heldermann Verlag Berlin



496 G. Barsegian, H. Begehr and I. Laine

practice, it is usual to make conclusions for complete data in a domain from
observation data found along some curves, on a lattice or on a discrete point
set in the domain. Obviously, the stability problem described above reveals a
similarity with uniqueness problems too.

It is natural to expect that the stability phenomenon takes place for so-
lutions which admit some kind of analytic nature. In the first line, we have
in mind meromorphic solutions of algebraic differential equations in a do-
main D of the complex plane C (see [11] for a background). Similar stability
for solutions of complex elliptic partial differential equations [6] apparently
seems to be more difficult to study. However, such investigations appear most
promising, due to the wide applicability of this topic.

2. Stability phenomenon for first order generalizations

The classical result due to A.A. Gol’dberg [10] tells that meromorphic solu-
tions of a first order algebraic differential equation

P(z,w,w') =0

in C are of finite Nevanlinna order. More precisely, suppose the coefficients
Py(z,w), ..., Pp(z,w) in

P(z,w,w') := Py(z,w)(w")™ + Py(z,w)(w )™ ' 4+ ... + Pp(z,w) =0 (2.1)
are polynomials in both variables with degree c(w,t) = deg,Pi(z,w)

(t =
0,...,m) with respect to z. Then for any meromorphic solution w of (2.1),
the Nevanlinna order p(w) satisfies

p(w) < 2 max c(w,t) — c(w,0)

+ 2
1<t<m t

(see [1]).

We first recall that the Gol’dberg result follows if we only require that w
satisfies equation (1.1) on a certain type of small counting set of values z. In
what follows, let w be meromorphic in C, and let v stand for the set of all
points z € C such that w(z) =a; (j=1,...,5), where aq,...,as are distinct
complex values. In [4] the following theorem was proved:

Theorem A. If w satisfies differential equation (2.1) on 7y, then p(w) <
00.

The proof of Theorem A in [4] was based on the method of derivatives (see
[1] where it was first applied to first order differential equations). Later on,
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the method was developed in [2, 3, 5] for applying it to higher order algebraic
differential equations.

We now proceed to show that similar conclusions hold in a much larger
collection of equations which may be described as certain kind of generaliza-
tions of algebraic differential equations. To this end, and throughout of this
paper, we consider partial differential equations of the form

P(x,y,u,v,u;,u’y,v;,v;) =0. (2.2)

As the example following Theorem 1 shows, a suitable equation of type (2.2)
may admit a meromorphic solution. In such a case, the Cauchy-Riemann
equations simultaneously hold. On the other hand, it is easy to see that
constants are the only meromorphic solutions of (u, — 3vy) + i(vy + 3u,) = 0.
In this paper, we are interested on meromorphic solutions only.

Suppose first that a meromorphic function w = w(z) = u(z,y) + iv(z,y)
is a solution of

P(a,y,u, 0,1l 0, 0)) = fo(w!)™ + fu(w)™ 44 f =0 (23)

Y Va Yy
where
fe = fe(z,y, w0, ul, up, v, v;) (t=0,...,m). (2.4)
Moreover, assume (2.4) satisfies the following

Condition 1. For z = (z,y) € 7,

[,y v,y 0| < (VAT 2) " t=1,.m)  (25)

and
Co

|f0(a:,y,u,v,u’x,u;,v;,v;)‘ > (\/W)C(O) (\/ x2 —i—y2 > 1) (26)

where ¢; > 0 and ¢(t) >0 (¢t =0,...,m) are constants.

Theorem 1. Suppose w is a meromorphic solution of equation (2.3) sat-
isfying Condition 1. Then

c(t) + ¢(0)

p(w) <2 max + 2. (2.7)

1<t<m
Remark. Obviously, Theorem 1 contains the Gol’dberg result.

Example. Let P(z) be a polynomial of degree n. Take an arbitrary
complex-valued function 79 (z,y) such that

V) R N e —

(Va2 +y?)
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for real constants N, ¢y and ¢(0). Then, for a meromorphic function w, as-
sume w(z) € {ai,...,as} with w(z) # 0 and w(z) # oco. For ni(z,y) =
P'(z)no(x,y) we notice that

N+4+n—1
me.y)l ()] < C( max o) (Va2 1 4)

for a constant C' > 0. Consequently, the equation fow’ = f; is of type (2.3),
and fo = no(z,y) and f1 = mi(z,y)w are of type (2.4) satisfying (2.5) and
(2.6). Moreover, w(z) = exp(P(z)) is a solution of fow' = fi.

We next replace Condition 1 with

Condition 2. Given w(x,y) >0 (t=0,...,m), assume for z = (z,y) €
v that

/

‘ft(x,y,u,v,u;,uy,v;,véﬂ Swt(x7y) (tzla--'am) (28)

and

‘fo(x,y,u,v,u;,u;,vg,vlyﬂ ZWO(x7y) >0 (Vx2+y2 > 1) (29)

Condition 2 enables us to get estimates for the unintegrated Ahlfors-
Shimizu characteristic A(r,w):

Theorem 2. Suppose w is a meromorphic solution of equation (2.3) satis-
fying Condition 2, and let o(r) be a monotone increasing function, ¢(r) — oo
asr — oo. Then

2

mwt(x,y))?

A(r,w) < @3 (r)r? max (
(ryw) < ¢*(r) (zy)eyn{lzl<r} \ wo(x,y)

(2.10)

for all r outside of an exceptional set E of finite logarithmic measure.

Remark 1. The set v N {|z| < r} is finite, hence we have max in (2.10)
instead of sup.

Remark 2. Theorem 2 generalizes Theorem 1. Indeed, if wi(x,y) has
growth limits as in Theorem 1, then (2.10) implies A(r,w) < o(r)rk for
some k € Nasr — oo, r ¢ E. Since E is of finite logarithmic measure,
the exceptional set can be eliminated in a standard way to conclude that
p(w) < oo. Here we take into account that () may tend to infinity as slowly
as we please.

Remark 3. If w(z) is a solution of equation (2.3) satisfying Condition 2,
and the set 7y is arbitrarily defined, then the right-hand side of (2.10) grows
to infinity faster than any polynomial.
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3. Stability phenomenon for higher order generalizations]

The method of estimating derivatives has been applied (see [2, 3, 5]) to study-
ing higher order algebraic differential equations of type

Folz,w)(w)™ + Fy(z,w,w”, ..., w*)(w)m!

(3.1)
+ Fo(z,w,w”, . w®) =0
where F; (t=0,...,m) are polynomials in each of their variables. We make
use of the notations
Fy = 3 0020w d) ()l 3:) . (g9l (3.2)
3(t)
and

= m(a;x {QC(w”,j, )+ 3c(w®, 4, t) + ... + ke(w™, 4, t)} (t=1,...,m).
j(t

Observe that for k = 2 the value of £ is just the maximal degree of w” in

the polynomial F;. Recall that a quantity similar to p; occurs in [9], playing

a crucial role there.

Theorem B (see [2, 3]). Any meromorphic solution w of equation (3.1)
18 of finite order of growth provided p, < v forv=1,...,m.

Remark 1. Theorem B is sharp. In fact, it is easy to see that w(z) =
exp(exp z) satisfies an equation of the form

(W 4+ ay (W) w + ..+ ap_w'wF T —wF Pt = 0.
Here py, = k and p(w) = oc.
Remark 2. Later on, a new proof based on the Zalcman lemma [13] has
been offered by W. Bergweiler [7]. Simultaneously, G. Frank and Y. Wang
also applied the Zalcman lemma, considering also some cases with p, = v [8].

In [5], G. Barsegian, I. Laine and C. Yang applied the method of estimating
derivatives to most general cases of equations of the form (3.1).

Arguing as in the first order case we now assume that a meromorphic
function w = w(z) = u(x,y) + iv(z,y) is a solution of

P(ac,y,U,u;, e ,uggk),u;,...,uék),v;,...,vék),v;,...,vzgk)) (3.3)
= fo(w)™ + fi(w) " P+ fr =0
where
ft:ft(x,y,u,...,v?sk)) (t=0,...,m). (3.4)

Moreover, we assume that (3.4) satisfies
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Condition 3. For (z,y) € 7,

ol < co(WVa? 4 y2) ST |0 W e a0 (35)

(1)

fort=1,...,m, and

| fol > (\/ﬁ)c(o) (Va2 +y?>1) (3.6)

where ¢; > 0 and ¢(t) >0 (¢t =0,...,m) are constants.

Theorem 3. Suppose w is a meromorphic solution of equation (3.3) sat-
1sfying Condition 3 and the inequality

k:= max — < 1. (3.7)
Then w s of finite order

p(w) < 2 max olt) +¢(0)

2. .
1<t<m  t(1 — k) + (3.8)

Remark. Theorem 3 offers a stability phenomenon, simultaneously gen-
eralizing previous results: the coefficients are not necessarily polynomials.
Examples similar to the first order case can be easily constructed.

Similarly as to Condition 2, we also consider

Condition 4. Given wi(x,y) >0 (t=0,...,m), assume for z = (z,y) €
~ that

|ft| < Wt<x7 y) Z |w//|c(w”,j,t) e ’w(k)|c(w(k),j,t) (t = 17 oo 7m) (39)
J(t)

and
fol > wo(z,y)  (Va2+y?>1). (3.10)

Theorem 4. Suppose w is a meromorphic solution of equation (3.3) sat-
isfying Condition 4 and inequality (3.7). Then, for a constant c € (1,00),

w>ﬁ) (3.11)

A(r,w) < ¢ ZTT’2<1+ oK <
( ) >Cp ( ) (z,y)evyn{|z|<r} WO(x7y)

for all r outside of an exceptional set of finite logarithmic measure.
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4. Proofs using the method of estimating derivatives

The essential contribution of [1] to the main conclusions of the value distri-
bution theory has been, qualitatively speaking, that at “good” a-points of a
meromorphic function w the modulus |w’| is “big”; estimates from below for
|w’| are given in terms of the characteristic functions. The estimates have
been applied to algebraic differential equations of first order in the complex
plane, having let to what has been called as the method of estimating deriva-
tives. This permits to make conclusions about meromorphic solutions w by
considering the equation at “good” a-points of w and using the correspond-
ing estimates for |w’|. Later on, the method was extended by working out
estimates of higher derivatives ]w(k)| from above; these have been applied to
prove Theorem B (see, e.g., [5]). For our purposes below, we recall

Theorem C (see [1, 3]). Suppose w is meromorphic, ai,...,aq (g > 4)
are distinct complex constants, and ¢(r) is a monotone increasing function
with p(r) — 00 as r — oo. Then there exists a set E of finite logarithmic
measure such tat, for every r ¢ E, there exists a subset

{zj(@)|v=1,....,gand j=1,...,n0(r,a,)}

of the a,-points of w in |z| < r such that

Z (ryay) > (¢ —4)A(r,w) — o(A(r, w)) (r—oo,r¢FE)
and

W' (zj(ay))| = (v=1,...,:5=0,...,n0(r,a,); 7 ¢ E).

Moreover, for any integer k > 2, there exists a constant C' € [1,00), depending
on k and ay,...,aq such that

}w(k)(zj(a,,))} < C’|w’(zj(al,))’k (V =1,...,¢;7=0,...,n0(r,a,), r ¢ E)I

To make application of Theorem C easier below, we give the following
easy consequence of it:

Lemma 4.1. Suppose ¢ = 5 in Theorem C. Then at least for one of
ai,...,as, say ai, there exists a subset {z;(a1)|j =1,...,n%(r al)} of the
ay-points of w in |z| < r such that

n*(r,a;) > %A(r,w) — o(A(r,w)) (r—o0,7¢E)
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and ( )1
. A(r,w)2
‘w (Z] (a’l))‘ Z 90(7")7“

Moreover, for any integer k > 2 there exists a constant C € [1,00) depending
on k and ay,...,as such that

(jzl,...,n*(r,al);rgéE). (4.1)

‘w(k)(z;(al))} < C’|w'(z;‘f(a1))|k (j =1,...,n"(rya1); r ¢ E) (4.2)

We now proceed to prove Theorems 1 - 4. To this end, recall that all roots
of an algebraic equation

24 b2 4+ b,,=0

lie in the disk |z| < M = max;<i<,,(m|bs])*/? (see [12]). Consider first equa-
tion (2.3) with (2.4) satisfying Condition 2 on the set of ai-points determined
by Lemma 4.1. We obtain for any z;(al) =z} + iy; the inequality

mwy (3, y7) mwt(x,y))% (T¢E)'I

/ * %
o/ (5 @)] < mas ( wo (3, y;) ) < ( wo(, y)

J ~ 1<t<m

Therefore, (4.1) implies
A(r,w) < ©2(r) r? max (—mwt(a:,y)); r¢ E
(rw) < ¢7(r) (@y)ernflzl<r} \ wo(z,y) (r ¢ E)
and Theorem 2 has been proved.

In the case of Condition 1, we similarly obtain

|w’(z}<(a1))| < max ((mct>%|z;f(a1)|w) (ré¢ F).

T 1<t<m Co

Taking into account that |z} (a1)| < r, (4.1) now implies

<
Alr,w) < max (750) T (r) (r ¢ E)

where K = maxi<i<m M. Now, the reasoning described in Remark 2
after Theorem A results in p(w) < 2K + 2, and we are done with the proof of
Theorem 1.

To prove Theorem 4, we consider equation (3.3) with (3.4) satisfying Con-
dition 4 on the set of a1-points determined by Lemma 4.1. Making use of (4.2)
for any 27 (a1) = z} +1dyj such that |27 (a1)| <r ¢ E, we obtain the inequality
mw (27, y7) k

= (4.3)

|w' (25 (a1))| < Cb max ( )T max {1, |w’(z} (a1))| }
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where b is the maximal number of monomials occurring in (3.9). Now, the
case when the inequality |w’ (zj*(al))‘ < 1 holds for at least of z}(a1) under
consideration is trivial. In fact, from (4.1) we immediately conclude

A(r,w) < @*(r)r?. (4.4)

Therefore, we assume that |w’ (z;‘(al))‘ > 1 for all 27 (a1) under consideration.
Then (4.3) takes the form

1

) [ (25 (@)

|w' (2 (a1))] < Cb max

<mwt($§,y§)
1<t<m

wo (I;7 y;)

and so

1N\ 1—%
< (Cb i (%) ) ,
(zy)ern{lzl<r} \ wo(z,

Hence, (4.1) results in

2

A(r,w) < (Cb)TF Q2(r) r2( max (M> %> o (r¢ E).

(@y)ernilzl<ry \ wo(,y)
(4.5)
Theorem 4 now follows from (4.4) and (4.5).
When we take Condition 3 instead of Condition 4, we similarly get
. meg\T, c(t)te(0) . k
}w/(zj (al))} <Chb 112%};1 <( - ) |zj ()| * )‘w/(zj (al))‘ (ré¢ E')I

Similarly as to above we obtain

) < @007 ((mct)iz}-‘(mﬂ%(“))ﬁ

1<t<m Co
< (CH)TFRA(r) 242 (r ¢ B)

where K; = maxi<i<m cit()ltck(;) ) Parallel to previous reasoning for Theorem

1, the exceptional set may be easily eliminated, and Theorem 3 follows.
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remark concerning the possible existence of meromorphic solutions.
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