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ABSTRACT: In this work we characterize a monic polynomial sequence, orthogonal
with respect to a hermitian linear functional u that satisfies a functional equation
D (Au) = Bu+ zHL , where A, B and H are polynomials and L is the Lebesgue
functional, in terms of a first order linear differential equation for the Carathéodory
function associated with u and in terms of a first order structure relation for the
orthogonal polynomials.
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1. Introduction

Let u be a linear functional, defined in the linear space of polynomials
with real coefficients. A linear functional u is Laguerre-Hahn affine if the
corresponding formal Stieltjes function satisfies a first order linear differential
equation,

¢()S'(z) = B(z)S(x) + C(x) (1)

with ¢, B, C' polynomials (¢f. [11]). It is known that the Laguerre-Hahn
affine class and the semi-classical class coincide. This result follows from
[10, 12], where it is established that u is Laguerre-Hahn affine if, and only if,
u satisfies a functional Pearson equation, D (¢u) = tu, where ¢ and 1 are
polynomials (¢ is the same polynomial as in (1)).

Laguerre-Hahn affine functionals on the real line are also characterized
in terms of first order structure relations for the corresponding sequence of
orthogonal polynomials on the real line, {P,},

where C),, D,, are polynomials of bounded degree (¢f. [10, 11, 12]).
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2 BRANQUINHO AND M.N. REBOCHO

In [8, 18], an analogue theory for hermitian linear functionals defined in the
linear space of Laurent polynomials with complex coefficients was outlined.
The concept of semi-classical functional was extended to this set of function-
als; a hermitian linear functional u is said to be semi-classical if it satisfies
a Pearson equation D (Au) = Bu, where A, B are polynomials (see, in sec-
tion 3, the definition of the derivation operator D ), and the corresponding
sequences of orthogonal polynomials, semi-classical orthogonal polynomials
on the unit circle, were defined; the Laguerre-Hahn affine class on the unit
circle was defined in terms of a first order linear differential equation with

+o0
polynomial coefficients for the formal series G(z) = Z c,z2", where ¢, is

n=—oo

the n-th moment of the hermitian functional w,
A(2)G'(2) = B1(2)G(2) + H(2). (2)

Since then, the comparison between both theories, namely the characteriza-
tion of the functionals in terms of differential properties for the corresponding
sequences of orthogonal polynomials, as well the generating functions for the
moments, has been the central theme in some works (see [1, 2, 9, 13, 16, 18]).

In [2, 13, 18], it is established that u is Laguerre-Hahn affine and the cor-
responding G satisfies (2) if, and only if, the corresponding u satisfies the
generalized Pearson equation D (Au) = Bu+ zH L, where L is the Lebesgue
operator and B is a polynomial depending on A, By. Moreover, in [2, 13], the
authors obtain conditions on the coefficients of equation (2) and, also, on the
polynomial coefficients of a differential equation for the formal Carathéodory
function F,

A(2)F'(2) = B1(2)F(2) + C(2) (3)

in order to establish the semi-classical character of the corresponding func-
tional. Some examples of functionals and the corresponding sequences of or-
thogonal polynomials that are not semi-classical are given, thus showing that,
in the complex case, the Laguerre-Hahn affine class and the semi-classical
class do not coincide.

In this work, following a different approach from the referred works, we
study the relation between a first order differential equation for the Carathéo-
dory function, (3), and the distributional equation for the corresponding u
(we remind that, in many ways, the Carathéodory function is the analogue
of the Stieltjes function (see [14])). We prove that if F' satisfies a first order
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differential equation (3) in |2| < 1, then the corresponding linear functional
satisfies a generalized Pearson equation D (Au) = Bu + HL, where L is the
Lebesgue operator and B, H are polynomials given explicitly in terms of
A, By, C. Then, we deduce first order structure relations for the correspond-
ing sequences of orthogonal polynomials on the unit circle (analogue of the
structure relations for orthogonal polynomials on the real line, studied in
[10, 11, 12]). Finally, using these structure relations, we obtain a differential
system for semi-classical orthogonal polynomials on the unit circle (the ana-
logue of the result established for semi-classical orthogonal polynomials on
the real line in [7], by Magnus).

This paper is organized as follows: in section 2 we give the definitions and
state the main results which will be used in the next sections. In section 3 we
study the relation between the first order linear differential equation for F,
and the generalized Pearson equation for u (see theorem 3). In section 4, we
establish the equivalence between a first order differential equation for I’ and
a system of differential relations for the sequence of orthogonal polynomials,
for the sequence of associated polynomials of the second kind and for the
sequence of functions of the second kind. We deduce a differential system for
sequences of semi-classical orthogonal polynomials on the unit circle.

2. Preliminary results

Let A = span{zF : k € Z} be the space of Laurent polynomials with
complex coefficients, A’ its algebraic dual space, P = span {z* : k € N} the
space of complex polynomials and T = {z € C : |z] = 1} (or, using the
parametrization z = €, T = {e¢? : § € [0, 2x[} ) the unit circle.

Given a sequence of moments (¢,) of a linear functional v : A — C, ¢, =
(u, &™), n € Z, ¢y = 1, the minors of the Toeplitz matrix are defined by

CO Cl « o Ck:
C—1 Co s Ck—1

Ap=1| . . |, Ag=co, A1 =1, keN
Col Cop1 G

Definition 1. (¢f. [17]). The linear functional w is:
a) hermitian if c_,, = ¢,,Yn > 0,
b) regular or quasi-definite if A, # 0,Vn > 0,
c) positive definite if A,, > 0,¥n > 0.



4 BRANQUINHO AND M.N. REBOCHO

If u is a positive definite hermitian functional there exists a non-trivial
probability measure p supported on the unit circle such that
1 2

(u, €7") = o 0 E7"du(0), n € Z, £ ="

Hereafter we will use the notation (ug, . ) to denote the action of the linear
functional u over the variable 0, 6 € [0, 27[.

Definition 2. Let {¢,} be a sequence of complex polynomials with deg(¢,,)
= n and v a hermitian linear functional. We say that {¢,} is a sequence of
orthogonal polynomials with respect to u (or {¢,} is a sequence of orthogonal
polynomials on the unit circle) if

(, 0 (§)Pm(1/€)) = Kpbpm, Kn#0, n,m €N, & ="

If the leading coefficient of each ¢, is 1, then {¢,} is said to be a sequence
of monic orthogonal polynomials.

It is well known (see [3, 4, 5]) that a given hermitian linear functional w is
regular if, and only if, there exists a sequence {¢, } of orthogonal polynomials
with respect to u. Sequences of monic orthogonal polynomials {¢,} satisfy
each of the following recurrence relations, for n > 1,

(R1) ¢n(2) = 2¢n-1(2) + and,,1(2)
(R2) ¢,(2) = ¢,1(2) + @nzn-1(2)
with a, = ¢,(0), and initial conditions ¢o(z) = 1, ¢_1(2) = 0, and the
polynomials {¢}} are defined by ¢} (2) = 2"¢,(1/2), n=0,1,..., where n =
deg(¢y). Also, |a,| # 1, Vn € N, in the regular case and |a,| < 1, Vn € N,
in the positive-definite case.
We consider the formal series associated with the hermitian linear func-

tional u (whose sequence of moments is (¢,) and ¢y = 1), and denote it

by I
+00 400

F(z) = 1+226kzk, z| <1, F(z)=-1 —QZEkz_k, z| >1 (4)

k=1 k=1

Since, for each 0 € [0, 27|, the following expansions take place,

i0 +o0 i0

ZGJ—FE =142 (€))7, |2 < 1, ﬂ =1 22 iYLk 2] > 1
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then, formally,

6i6‘ z
(g, = 2) = F(2) (5)

e —Zz

Thus, we will also say that the series in (4) correspond (formally) to the
function F defined by (5). In the positive definite case, F' is the Carathéodory
function corresponding to u, and is represented by

2 6
F(z):/ C ), 2eC\T
0

el — »

where 1 is the probability measure associated with w.
Given a sequence of monic orthogonal polynomials {¢, } with respect to u,
the sequence of associated polynomials of the second kind {2,} are defined

Q,(2) = (uy, T (¢n(ei9) —on(2))), n=1,2,...

The associated polynomials {£2,,} also satisfy recurrence relations,
D (2) = 2Q-1(2) — a2 _1(2), n=1,2,...

with initial conditions Qy(z) =1, 2_41(2) = 0.
The functions of the second kind associated with {¢,} are defined by

el 4+ 2

Qn(2) = (ug, —5—
Qo(z) = F(2)
and {Q,} satisfy the following recurrence relations (cf. [15]),
Qn(2) = 2Qn_1 — a, Q" _(2), n=1,2,...
with Qo(2) = F(z) and Qf(2) = — F(2).

Theorem 1 (c¢f. [3, 4, 5]). Let {¢,} be a sequence of monic orthogonal
polynomials on the unit circle and {2,}, {Q.} the sequence of the associated
polynomials and the functions of the second kind, respectively. Then the

Z¢n(6i9)>7 n = 1, 2, e
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following equations hold, ¥Yn > 1,

Qn(2) = Qu(2) + F(2)¢n(2), (6)
Qn(2) = 2,(2) = F(2)¢;,(2) (7)
Gn(2)80(2) + dn(2)2,(2) = 2hn2" (8)
G (2)@n(2) + ¢u(2)Qy,(2) = 2hn 2" (9)

with hy, = [Ti_ (1 — |ar?) and Q7 = 2"Q,(1/2).
As a consequence we get the following results (see [15]).

Corollary 1. Let {Q,} be the sequence of functions of the second kind asso-
ciated with {¢,}. Then, the following holds, ¥Yn > 1,
Qn(2) = 2R, 2" + O(2"), |2] < 1 (10)
Qn(2) = 2an41hnz P+ 0272, |2| > 1. (11)

Corollary 2. Let {¢,} be a sequence of monic orthogonal polynomials on
the unit circle and {€2,} the sequence of associated polynomials of the second
kind. Then, the following holds:

a) If there exists k € N such that ¢p(a) = Q(a) =0, then o = 0;

b) If there exists k € N such that ¢r(a) = Qr(a) = 0, then o = 0.

3. The first order differential equation for the Carathéo-
dory function
Let u € A’ be a regular hermitian functional and f € A. We define the
linear functional fu € A’ as

(fu,9(€)) = (u, f(£)g(8)), g € A,

and the derivative Du € A’ as

(Du, f(§)) = —i(€u, f(§)) = —i(u,&f(£))-

In [2, 13, 18] it is established the equivalence between the Laguerre-Hahn
affine character of a hermitian linear functional u, and the distributional
equation

D(Au) = Bu+zHL (12)

where L is the Lebesgue operator and A, B, H are polynomials. We remark
that when H =0 and A # 0 in (12), u is said to be semi-classical.
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In this section we study the relation between regular hermitian function-
als u that satisfy (12) and a first order differential equation for the corre-
sponding F.

We begin by establishing some properties for the function F. Throughout
this section we will use the representation (5) for F.

Lemma 1. If A and B are polynomials and u is a hermitian linear functional,
the following relations hold, for |z| # 1:

- e + 2
(B(e"us, S} = P(2) + B)F(2), (13)
, , 1 e + 2
AR)F/(2) = ~A()F() +Q(2) + —(D(Au), Z)  (14)
where P and ) are the polynomials defined by
e + 2 ;
P(z) = (ug, —— (B(e") — B(2))) (15)
deg(4)
i AW (z i -
Q(z) = —A'(2) = (ug,2¢” >~ k!( )(e b 2)k2) (16)
k=2
Proof: Since
(B, S5 ) = (. Sy (BUE™) - B:))) + Bl o, Sy )
" Jug, —g—) = U, — e z 2){uo, —5—
eio + z i0 . . .
and (ug, P (B(e") — B(z))) is a polynomial we get (13) with P defined
it

as referred.
To obtain (14) we proceed as follows:

262'9
A(2)F'(z) = (uy, mfl(z»
0 | 010 A (pif
= —(uy, ﬁm(ew) — A(2))) + (us, %}Z)b
| deg(A) (k) - . 62’9 62'9
= —{uy, 210 Z A k!( )(ew — z)k_2> + (uy, 2(61%_(2)2%

k=1
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But
deg(A) deg(A)
A(k)(z) i0 k—2 A'(z) A(k)(z) i0 k—2
— k! (" —2)"" = et — » + ; k! (e = 2)

and, multiplying and dividing by z in the second term and taking into account
that

22¢ A(e') 0 00 (el +z
<U97w> = —(A(e")ug, e 90 (ew — z>>’
we get
deg(A)
. AF) ()
A(2)F'(2) = =A'(2) (F(2) + o) — (ug, 2" Z k'( )(620 — )"
k=2 ’
1 0 0O (¥ +z
A, ( )
Now we use the definition of D and assume that ¢y = 1, to get
1 e + 2
AR)F() = ~A()F(2) + Q(2) + (D (Au), G570
with @ given by (16). |

Remark . Throughout this section we will use the notation

Pyp(z) = 2Q(z) —iP(2)
where the polynomials P and ) are defined in terms of A and B by (15)
and (16), respectively.

Next, we recover a result established in [2, 13], but here a different approach
is used.

Theorem 2. Let u be a reqular hermitian functional. If u satisfies D (Au) =
Bu+ EH (&)L, where L is the Lebesque functional, and A, B, H are polyno-
maals, then F' satisfies the first order differential equations

2A(2)F'(z) = (—iB(z2) — 2zA'(2)) F(2) + Pap(z) — 2izH(2),|2] < I(17)

2A(2)F'(z) = (—iB(2) — 2A'(2)) F(2) + Pap(2), |2| > 1 (18)
Conversely, if F satisfies (17) and (18), then u satisfies the functional equa-
tion

D(Au) = Bu + H(£)L,
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Proof: Let wu satisfy D (Au) = Bu + £H()L. By substituting D (Au) =
Bu+ £H ()L in (14) we obtain

i0 6
AR)F'(2) = ~A()F () + Q) + —(Bu, S )+ — (e H ()L, G

iz eld — 1z et — »

)
From (13) follows

A(2)F'(2)

P B(z)F 1 . : i
+ (Z)+ : (Z) ('Z) +.—<619H(629)£, 6i9+z
iz iz e — 2
Let e H(e) = hie® + - -+ + hy(e®)!, for some [ € N.

Since, for |z| < 1,

= —A(2)F(2) + Q(2) ) (19)

e? + 2
et — »

):<M¢w+~~HMﬁﬂ£J+2iiﬁr%@
k=1

<ei0H(ei9)£’

= 2(h12+h222+"'+h121),
= 2z2H(2)
then, for |z| < 1, (19) is equivalent to
1 1
A()F'(z) = —A(2)F(2) + Q(2) + — (P(2) + B(2)F(2)) + —22H ()
and we obtain the equation

zA(2)F'(2) = (—iB(2) — 2A'(2)) F(2) + C1(2), |z| <1,

with C1(2) = 2Q(z) —iP(2) — 2izH(2) = Py p(z) — 2izH (z).
On the other hand, for |z| > 1,

e’ + 2 i0 N N
0_%>:«MG%~~+hﬁzﬂ£;&—2§:®)z ) = 0.
k=1

<€i9H(€i9)£’

el
Therefore, for |z| > 1, (19) is equivalent to
2A(2)F'(2) = (=iB(2) — 24'(2)) F(2) + Ca(2),

with Ca(z) = 2Q(z) — iP(2) = Pap(2).
Conversely, let F' satisfy equations (17) and (18). We observe that, if F
satisfies a differential equation with polynomial coefficients

2A(2)F'(2) = (—iB(2) — 2A'(2))F(2) + C(2),
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then, from (14) and (13), we obtain

ez’6‘ > 62'9 >
2 Pl2) +iC(2) = i2Q(2) + (D (Au), S5

elf — 2 et — 2

(Bu,

and the following equation follows

el 4+ ~

ol —

where R(z) =iC(z) — P(z) —i2Q(2) = iC(2) — iPa p(z).

We now study equation (20) in both domains, |z| < 1 and |z| > 1:
a) since, if |z] < 1, equation (17) holds, then C'(2) = Py p(2) —2izH(2), and
(20) becomes

(D (Au) — Bu, ) = R(z2) (20)

i0
e’ +z
D (Au) — —) =2zH
(D (Au) — Bu, S0 = 22H(2)
e’ ‘I‘ z 9 . . .
Smce =142 E e' . |2| < 1, last equation is equivalent to

(D (Au) — Bu,1) +2) (D (Au) — Bu, () %)2* = 22H(z) (21)

b) since, if |z| > 1, equation (18) holds, then C(z) = P4 p(z) and (20)
becomes

i0
e’ +z
D (Au) — . =0
(D (Au) — Bu, 577
Since etz _ —1-2 g (e")*27F last equation is equivalent to
em — — ) q q
—(D (Au) — Bu, 1) — 2 g u, (e =0 (22)

Finally, from (21

Bu, (¢®)™%) = 0, Vk > deg(H) + 1

) and

(Au) — Bu( Nk =0, VE >0

(Au) —

(Au) — Bu, (Y™ = hy, k=1,...,deg(H) + 1

(D
(D
(D
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with zH (2) = hiz + ho2® + - + 2.
Therefore, we obtain the functional equation D (Au) — Bu = {H(§)L. m

Note that if u is a semi-classical functional such that D (Au) = Bu, then the
function F' associated with u satisfies a first order linear differential equation
with polynomial coefficients,

2A(2)F'(2) = (—iB(2) — 2A'(2))) F(2) + C(2), |2] #1,
as is stated in [18].
Corollary 3. Let F satisfy

2A(2)F'(2) = (—iB(2) — 2A'(2))F(2) + C(2), |z| # 1.

Then, the corresponding linear functional u s semi-classical and satisfies
D (Au) = Bu if and only if C(z) = Pap(2).

Finally, we study the case of one differential equation for F'. We will need
the following lemma, which is a generalization of a result from [1].

Lemma 2. Let u be a reqular hermitian functional. If there exist polynomials
A, B, H such that D(Au) = Bu+ HL, where L is the Lebesgue functional,
then the following equation holds,

DA+ Au=(B+Bu+(H+H)L (23)

C’onjjerselyi if (?5’) holds, then there exist polynomials A, B, H such that
D(Au) = Bu+ HL.
Proof: If D (Au) = Bu+ HL, then
(D (Au), &) = (Bu+ HL, &), Vk € Z.

Applying conjugates, follows

(D (Au), % = (Bu+HL, "), VEk € Z.
Therefore, we get
(D ((A+ Au), " = ((B+B)u+ (H+ H)L,E"), Vn € Z

and (23) follows.
Conversely, if u satisfies (23), then

(D ((A+ Aw), ") = (B+ B)u, &) + (H + H)L, &%), Yk € Z.
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From the definition of D, we obtain for all k € Z,

—ik(u, (A(E)+A(1/€))€") = (u, (B(€)+B(1/€)&") +{L, (H(&)+H(1/€))E").
Let s = max{deg(A),deg(B),deg(H)} . Last equation can be written as

— ik{u, & (A(E) + A(1/€))€" )
= (u, E(B(€) + B(1/€))EF") + (L, & (H (&) + H(1/€))E" ), k€ Z.
If we write k = s+ m and

Ai(§) = € (A(E) + A(1/9))
Bi(§) = £(B(&) + B(1/€))
Hy(§) = & (H(§) + H(1/€))
then Ay, By, Hy are polynomials, and last functional equation is

—i(s +m){u, A1(§)E™) = (u, B1(§)E™) + (L, Hi(§)E™)
which is equivalent to
—im(u, A1(§)E") = (u, (B1(§) +1is41(£))E™) + (£, Hi(§)E™).
From the definition of D, follows
<D (Alu)7£m> = <(B1 + iSAl)u7€m> + <H1£’a€m>7 Vm € Z?
and we obtain the required result with A= Ay, B=0B +15A7, H=H, =

Theorem 3. Let u be a reqular hermitian functional. If F satisfies a first
order differential equation with polynomaial coefficients
2A(2)F'(2) = (—iB(z) — 2A'(2)) F(2) + C(2), |z] < 1 (24)

then there exist polynomials A, B, H such that u satisfies D (flu) = Bu+HL,
with L the Lebesque functional.

Proof: If F satisfies (24), following the same steps as in the second part of
the proof of theorem 2 (see (20)), we obtain the equation
e + 2

(D (Au) — Bu, G

) =1(C(2) = Pap(2)), |2[ <1 (25)

Applying conjugates and the transformation z — 1/z, follows

— — e W41/z

(D (Au) — Bu, m> = —i(C(1/2) = Pap(1/2)).
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e 41/ B el 4 2

Since ——— = —— , last equation is equivalent to
e i —1/z et — z
_ — el 4z L —
(D (Au) — Bu, T z> =1(C(1/2) — Pap(1/z)), |z] > 1 (26)

Now, since there exists an analytic continuation outside the unit disk, in (25),
and inside the unit disk, in (26), we get, for 1 — ey < |2| < 1+ €1, €1,€9 > 0,

e? +
el — »

(D ((A+A)u)—(B+B)u, ) = i(C(2)—Pap(2))+i(C(1/2)—Pap(1/2)).

By computing the moments of the hermitian functional D ((A+ A)u) — (B+
B)u, from last equation follows D ((A+ A)u) — (B+ B)u = (H + H)L, with
H(&) =i(C(&) — Pyp(£))/2. From previous lemma, we obtain the required
result. ]

4. First order structure relations for orthogonal polyno-
mials on the unit circle

In this section we establish the equivalence between the first order differ-
ential equation

2AF' + BF + C =0,

for the Carathéodory function associated with a hermitian functional u, and
first order structure relations for the corresponding orthogonal polynomials,
the associated polynomials of the second kind and for the functions of the
second kind. This will be done using the same ideas of [6].

Theorem 4. Let u be a reqular and hermitian functional, {¢,} the sequence

of monic orthogonal polynomials with respect to u, {€,} the associated poly-
nomials of the second kind and {Q,} the functions of the second kind. If
there exist polynomials A, B, C' such that I satisfies

zA(2)F'(2) + B(2)F(2) + C(2) =0, |2| <1
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then there exist polynomials G, and H, with degrees mot depending on n,
such that the following relations holds, for all n € N,

ZAR)G,(2) = (Galz) + 2 (2)0n(2) + Hal65(2) (21)
SAR)(2) = (Culz) — D (2)(2) — Ha(0(2) + O()on(2) (28)
AARQ(2) = (Gal2) — 5 (2)Qnlz) — Hu(2)Qi(2) (29)

Conversely, if equations (27), (28) and (29) hold, for all n € N, then F
satisfies a first order linear differential equation with polynomial coefficients

2AF' + BF +C = 0.

Proof: Before going into the proof we remark that if ¢,(0) =0, Vn € N,

then ¢,(z) = Q,(2) = 2", Qu(z) = 22", ¢ (2) = QU'(2) =1, Q) (2) =

0, F(z) = 1, and the result holds with A = 1,B = 0,C = 0, and the

differential relations (27), (28) and (29) with G, = n, H, =0, Vn € N. So, in

what follows we will assume that we are not in the case ¢,(0) =0, Vn € N.
Using (6) in zAF' + BF + C = 0 we get

ZA{Q”%_Q/"%}JF A(Q”> B—+B%+C:0.

7 o) 7o 0
Therefore the following equation holds,
A, — Ubn) — By + Cg2 = 0,(2) (30)
with
Qn(2)> Qn(z )} 2
O,(z) =<¢—zA ——~) —B
) ={-20) (27 - B 25 i) @)

From the asymptotic expansion of @, in |z| < 1 (see (10)), and since the
left side of (30) is a polynomial, we get O, = 2"©,, 1, for some polynomial
©,,.1. Moreover, using the asymptotic expansion of @), in |z| > 1 (see (11)),
we conclude that ©,,; has bounded degree,

deg(0,,1) = max{deg(A) — 1,deg(B) — 1}, Vn € N.
Thus, (30) becomes
—n {zAQ, + BQ, — Cd,} + Qu(2A40)) = 2"0,1(2).
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Using (8) follows
—n {zAQ, + BQ, — Cdpn} + Qu(2A0),) = O,2(2) (050 + 6020,
with ©,,2(2) = 6,,1(2)/(2h,), and we obtain

bn {ZAQ; + gﬁn — Céoy + @n,zfz;;} =Q, {qus; — gcbn - Gn,qu;;} (32)

We distinguish the following cases (see corollary 2):
a) ¢, and 2, have no common roots, Vn € N, i.e.; ¢,,(0) # 0,Vn € N;
b) There exists a finite number of indexes k& € N such that ¢, and € have
common roots, i.e., ¢x(0) = Q(0) = 0 for a finite number of k’s;
c¢) There exists ng > 1 such that ¢,(0) =0, Vn > n,.

Case a): If ¢, and €2, do not have common roots, then we conclude that
there exists a polynomial [,,, Vn € N, such that

ZAQ 4+ 5Q, — Coy + 0,50 = 1,9,
and we obtain (27) and (28) with G,, = [,, and H,, = O,,5. Moreover, as
deg(H,) is bounded, then deg(G,,) is bounded,

deg(G),) = max{deg(A),deg(B)}, ¥n € N.

Case b): We first suppose ¢1(0) # 0,...,¢x_1(0) # 0, and k is the first
index such that ¢;(0) = 0. Then, ¢, and 2, have no common roots, for
n=1,...,k—1. From case a), equations (33) hold forn =1,...,k—1. Now
we write equations (33) for £ — 1 and multiply by z, to obtain

2Az)_ | — Bagpo1 — 2051201 = li—12¢p1
ZAZQ;C_l + %ZQk_l - CZ¢k—1 + Z@k—1,2Qz_1 = lk—lek—l

(33)

By substituting
Ou(2) = 206-1(2), O1(2) = ¢ 1(2), 204 _1(2) = G1.(2) — Pr-1(2)
and
Qp(2) = 2Q-1(2), Q(2) = Q1 (2), 201 (2) = M(2) — B (2)
in previous equations follows

2AQ), — By — 204120 = (lu1 + A)dy
ZAQ + 2O — Cop + 205120 = (It + A
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and we obtain (27) and (28) for n = k with G, = l;_1 + A and Hy = 20j_1 9.
Further, if ¢511(0) = - - - = ¢p14,(0) = 0, and @1, +1(0) # 0 for some kg € N,
using the same procedure as before, the differential relations (27) and (28)
are obtained forn =k +1,..., k + ko, with

Gn = lk_l + (n —k + 1)14, Hn = Zn_k—i_l@k_l’g.

Case ¢): If ¢,(0) = 0, Vn > ng, then ¢, and €2, are polynomials of the
Bernstein-Szeg6 type,

Pn(2) = Zn_n0+1¢no—1(z)a Qu(2) = Zn_nOHQno—l(Z)-

Applying the same procedure as before we conclude that equations (27) and
(28) hold for n € N, and, ¥n > ny, the polynomials G,, and H,, are given by

G, = lno—l + (n — no + 1)A, H, = Zn_no—i_l@no_lg.
On the other hand, if we replace ©,, by 2h,2"0,, 5 in (31) we get

(a(B) -2 (Rt -owtms

Using (9) we get

{_ZA@:) B @:)h = ,.2(2)(6,Qn + 64 07).

Therefore, Vn € N,

{240+ J0u+ 0,201 0, = {20, - To, - 0,261} @

If we distinguish the two cases (see corollary 2):

a) ¢, and @, have no common roots, ¥n € N, i.e., ¢,(0) # 0,Vn € N;

b) ¢, and @,, have the common root z = 0;

then, applying the same procedure as before, we conclude that, in both cases,
there exists a polynomial L,, such that

ZA;, — %@1 — On 20, = Ludy,

Since L,, = l,,, we obtain (29) with G,, =[,, and H,, = O,,1.
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To prove the converse result we use (6) and (7) in equation (28), thus
obtaining

B
SA(Q = 9 F — 0uF") = (Gu = ) (@u = 0uF) — Ho (@ + $,F) + O,

ie.,

B

= {qub; — Gutn + g(ﬁn — anﬁ;’;} F+ {zAF' + C} ¢y

From (27) and (29) we obtain {zAF' + BF + C} ¢, =0, and zAF' + BF +
C' = 0 follows. |

Remark . Moreover, from (7) and using the same reasoning as before, we
deduce the equations for ¢} and Q, Vn € N,

2A(QR) = TQn + (S — B/2)Q;, (35)

where S, T,, are bounded degree polynomials.

From the differential equations (27), (29), (34) and (35), we obtain a dif-
ferential systems for semi-classical orthogonal polynomials on the unit circle
(analogue to the equations deduced in [7], for the real case).

Theorem 5. Let {¢,} be a sequence of monic orthogonal polynomials with
respect to a semi-classical functional u, such that D (Au) = Bu. If u is pos-
itive definite and w is the absolutely continuous part of the corresponding
measure, then the following equations hold,

On  Qnjw ’_ Gn—B/Z H, On Qunjw
zA[@’; —Q;’;/w] _[ ~T, Sn—B/QI [@L _Q;/w],VnEN

where B(z) = —iB(z) — zA', and G, Hy,, Sn, T, are bounded degree polyno-

maials.

Proof: If u satisfies D (Au) = Bu then the corresponding F' satisfies zAF" =
BF + C, with B = —iB — zA’, and C a polynomial (see corollary 3 of
theorem 2).
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From theorem 4 and the subsequent remark we have the following equa-

tions,
Qo | _ g B[ Qiuw
ZA{_(QZ),/w]—(Bn+2I){_ ;/w] (36)
and
on ] B [ ¢
with B, = { _Gj’f g" ] and I the identity matrix of order two.

On the other hand, since w'(2)/w(z) = B(z)/(2A(z)), (see [18]) we obtain

ALY [ ][] e

Substituting (36) in (38) we get
ZA[ Qu/w ]’:(Bn_él)[ Qu/w ] (30)

—Qn/w 2 | —Qn/w
Finally, from (37) and (39) we obtain the required differential system. |
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