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Preface

The text is intended to form a bridge between calculus and analysis. It is based
on the author’s lecture notes, notes used and revised nearly every year over the last
decade or so. The students typically were a mixture of students intending to go on to
graduate work in mathematics and students intending to teach mathematics in grades
9-12. The later students typically only take the first semester of the two semester
sequence. In order to cover the material, the prospective teachers might need to
teach one variable calculus in high school; the text is designed to comfortably allow
coverage of the standard calculus topics including the Fundamental Theorem of
Calculus in the first semester. The material needed to prepare the remaining students
for a graduate level Real Analysis course can comfortably be covered in the second
semester.

To learn something new, for example, some mathematical topic or a foreign lan-
guage, requires exposure to many examples, practice, and the passage of time. To
quote one of the famous mathematicians of the twentieth century:

"... in mathematics you don’t understand things. You just get used to them." — John Von
Neumann

Hence, to help the reader learn from the text, the text includes many examples and
a variety of interesting applications are included, several dealing with surprising
properties of irrational numbers. The applications include some of the “jewels” of
analysis, for example, e is transcendental, 7 is irrational, a space filling curve, and
examples of nowhere differentiable continuous functions. Many of the applications
are not standard, but of interest to the students. There are exercises embedded in the
text and problem sections at the end of each chapter. The exercises in the text are in-
tended to slow the reader down and allow immediate engagement with some aspect
of the material being discussed. Essential ideas related to limits and continuity are
treated early and revisited in greater depth later. Topics are broken into small easily
digestible modules containing detailed explanations. Brief biographical material is
included for many of the mathematicians who contributed to the development of the
subject.

The text is basically a one variable treatment, in many places this variable is a
complex variable. Using a complex variables (i) places emphasis on the triangle
inequality, hence aids in the transition to more advanced analysis courses, (ii) keeps
the level of abstraction at the same level as the standard one variable treatment, and
(iii) some two (real) variable topics are easily accessible.
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Introduction

We define the set of real numbers to be the set of infinite decimals. Apart from
leaving the arithmetic of infinite decimals as a mystery, we attempt an axiomatic
approach to the subject.

The chapters are intended to be read in the order in which they are presented.
Chap. 13 on topology is special, and could perhaps be regarded as an appendix.
Most of Chap. 13 can be covered at the same time as Chap. 5. It could also be
covered instead of parts of that chapter. The subsection on sequential compactness in
Sect. 13.3, requires Sect. 9.1. The appendices contain various kinds of background
material. The author has found it useful for students to begin with Appendix D. In
addition to reinforcing the rules for working with inequalities, this gets the students
used to proving things they already “know.” Since most students have taken calculus
prior to taking this course that is in itself useful, this appendix also introduces the
students to do work based on a set of axioms.

Some sections are marked with a star. This does not indicate they are less im-
portant or more difficult than other section. It only signifies that they are not used
elsewhere in the text. Some of these sections contain the most “interesting” results in
this text. Several of the starred sections involve investigating properties of irrational
and transcendental numbers. Among these are proofs that e and 7 are irrational as
well as the explicit construction of some transcendental numbers.

Except in a few clearly labeled places, we do not use functions whose existence
we have not established. We establish the existence of roots, logarithms, exponen-
tials, and the trigonometric functions using the methods of analysis.

The ideas in some proofs reoccur multiple times. In fact, some proofs have been
chosen specifically for this reason. Examples include the proof that a number is a
root of a polynomial if and only if there is a corresponding linear factor and the proof
that the square root of two is irrational. Consequently, some of the proofs in the text
are deliberately not the most elegant proof of the statement under consideration.

The early parts of the text uses formal notation. Writing a statement in this man-
ner indicates what must be done to prove this statement and in which order this must
be done. Using formal notation also makes it clear how a statement can be used in a
proof. Hence, using formal notation aids the beginning analysis student understand
and construct proofs. In places, the formality is relaxed to help the student transition
to the standard writing style used in many mathematics books.



X Introduction

Many results in the text are credited to one or two persons, in many (most?) cases
this is misleading. Most likely the result was know to earlier mathematicians in
some form or other. Dates in the text may only be approximate. At least the author
found contradictory information in several instances. Despite these shortcomings,
mentioning names and dates serves to illustrate that analysis was developed by many
people over a long period of time.

Note to the Student Reader

Working the exercises embedded in the text is intended to help you assimilate the
material. Working these exercises without assistance of any kind, for example, from
friends, other books, or the internet is necessary in order to gain a basic understand-
ing of the subject. Each chapter contains a section of solutions and hints that can
be consulted after a significant amount of time has been spent attempting to find a
solution. Once you have written down a complete solution to an exercise, it is useful
to compare this solution to other solutions. This is where friends, other books, and
the Internet are useful.

Each chapter also contains a selection of problems. Working these problems will
give the reader additional practice with the concepts and tools developed in the text.
The results established in these problems are not used elsewhere.

When solving exercises and problems try only to rely on the definition and the
major theorems: the named theorems. Try not to use the various minor results con-
tained in un-named theorems, lemmas, and exercises. When solving exercises and
problems do not refer to other problems in the text. An exception to rule is that some
problems are part of a sequence of problems leading to up to a major conclusion.

Some easy exercises are stated because they are useful when proving some of the
more interesting statements. Claims stated without proofs as well as all claims made
in exercises/problems are meant to be proven by the reader.

When reading a proof (including your own proofs/solutions) you need to be able
to: (a) explain why the proof proves the theorem/problem, (b) identify the main
steps in the proof, (often they take the form of smaller claims made in the proof) (c)
fill in all missing details (go through the proof line by line to check the details), (d)
identify where each hypothesis in the theorem is used.
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Calculus

The theory of differential and integral calculus is the main focus of this part.
This includes discussions of number, sets of numbers, limits, continuity, derivative,
and Riemann integral. Applications includes a proof of the Steinhaus three distance
conjecture, Liouville’s theorem on transcendental numbers, convex function theory,
a construction of the exponential and logarithmic functions, an example of a com-
pactly supported smooth function, and a proof that the number e is transcendental.



Chapter 1
Limits

The set real numbers is defined as the set of infinite decimals. Density of the set of
rational numbers and of the set of irrational numbers in the set of real numbers is
established. This naturally leads to a discussion of accumulation points that serves
as a precursor for the main part of this chapter: the theory of limits of functions.
Convergence of sequences and series of numbers are discussed briefly. A bounded
function, the Dirichlet function, that does not have a limit at any real number is
presented. Section 1.8 contains a proof of Steinhaus’ three distance conjecture.

1.1 Infinite Decimals

The basis set underlying all of our considerations is the set of all real numbers, that
is, the set of all infinite decimals. In this section we investigate a few basic properties
of infinite decimals. We begin by introducing some terminology.

An infinite decimal is an expression of the form

+dy.didy-- -,
where dy € Ny, and for k > 1, dj is a decimal digit meaning
dy €40,1,2,3,4,5,6,7,8,9}.

For example, if our infinite decimal is 13.23674--- , then dy = 13, d; =2, d» = 3,
dz=6,d4 =1, etc.
An infinite decimal
+do.dids - -

is repeating, if there are k,m € N, such that d;,, = d; for all j > k. The digits
dydyy1 - dprm—1 are the repeating part of the infinite decimal and the repeating

© Springer International Publishing Switzerland 2015 3
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4 1 Limits
part has length m. We will write
do.didy - ddidiyy - diym—1 :=do.dida - -

For example, 1.67234523452345--- = 1.672345 is an infinite decimal with repeat-
ing part 2345 of length 4. Another example of a repeating decimal is 0 = 0.0. More
generally, we will say that decimals of the form 2.453 := 2.4530 are finite decimals.

We assume the reader is familiar with the usual properties of addition and multi-
plication, including the associative, commutative, and distributive properties. These
properties are, for example, encoded in the field axioms. Inequality between two in-
finite decimals has the usual meaning, in particular, inequality satisfies the Axioms
of Trichotomy and Positive Closure. Consequently, we can freely use the conse-
quences of these axioms derived in Sects. D.1 and D.2.

Finite Decimals

Let x := 0.9, then 10x = 9.9 = 9 +x, hence 9x = 9, so x = 1. That is
0.999---=0.9=1.

Similarly, any infinite decimal terminating in 9 equals a finite decimal. Con-
versely, any finite decimal equals an infinite decimal terminating in 9. For example,
1.239 = 1.24. We have shown:

Theorem 1.1.1. The set of finite decimals equals the set of infinite decimals termi-
nating in repeating nines.

Repeating Decimals

The set of rational numbers is
(Q::{;7 pEZ,qGD\I}.

We provide a characterization of the rationals in terms of decimals.

The number 0.234 is rational. In fact, if x := 0.234, then 1000x = 234 + x, hence
x = 234/999. Similarly, any repeating decimal is a rational number.

Calculating the decimal form of 1/7 by long division, there are at most 7 dif-
ferent remainders, namely 0, 1,2,3,4,5, and 6. Hence, after at most 7 divisions, the
division problem repeats itself. Thus the infinite decimal form of 1/7 is a repeating
decimal whose repeating part has length at most 6 (If the remainder is zero, the pro-
cess stops). Similarly, the repeating decimal form of any rational p/g, with 1 < ¢,
is a repeating decimal whose repeating part has length at most ¢ — 1.



1.1 Infinite Decimals 5

‘We have shown:

Theorem 1.1.2. An infinite decimal is a rational number iff it is repeating.

Example 1.1.3. By long division § = 0.3, and 3 = 0.6. Since § + % = } and 3
we have

03+0.6=1and
3.03=1.

Leading to two further verifications that 0.9 = 1.

A real number that is not rational is called irrational. Irrational numbers exist be-
cause non-repeating decimals exist. For example, the infinite decimal

0.1010010001 - - - (1.1)

(keep increasing the number of zeros) is non-repeating, hence an irrational number.

We will prove that \@, e, and 1 exist and are irrational. For \@ existence is
contained in Theorem 3.5.1 and irrationality is established by Theorem 3.5.4. We
construct e in Sect. 8.2 and show e is irrational (even transcendental) in Sect. 8.3. In
Sect. 11.2 we construct 7 and in Sect. 11.5 we show 7 is irrational.

Density

Let A and B be two sets. We say A is dense in B, if any ball centered at a point in B
must contain at least one point from A. In symbols,

Vb € B,Nr > 0,ANB,(b) #0.

Alternatively, using the definition of an open ball, we can rewrite the definition of A
being dense in B as
Vb €E€B,Nr>0,Ja €A, la—b|<r

Usually, when we say A is dense in B, the set A is a subset of the set B, but this is
not required by the definition.

Lemma 1.1.4. [f r > 0, then there is an integer N > 1, such that r > 1/10V.

Proof. Let r =dy.d\d;--- be the infinite decimal representation of r. Since r # 0,
for at least one 7, d, is non-zero. Consequently, » > 1/10"+1. ©

A direct consequence of this result is that there is no infinitely small positive real
number:

Corollary 1.1.5. If 0 < r and r < 1/10" for all integers n, then r = 0.



6 1 Limits

The following theorems establish the density of the set of rational numbers and of
the set of irrational numbers in the set of all real numbers.

Theorem 1.1.6 (Density of Rationals). The set of all rational numbers is dense in
the set of all real numbers.

Proof. Let real number x and r > 0 be given. We must show that B, (x) contains at
least one rational number. Suppose x > 0. Let x = dy.dd; - - - be an infinite decimal
representation of x. Let N > 1 be an integer such thatr > 1/ 10V, Let y:=do.di---dy
and z:=dy.d ---dy9 = y+1/10". Then y and 7 are rationals.

Since y is obtained from x = dy.d1d> - - - by replacing the d; with k > N by 0’s
and z is obtained from x by replacing the d; with k > N by 9 ’s we have

1
<x<z,andz=y+ ——. 1.2
ysxszandz=y+ oy (1.2)
Hence,
1
x<z=y+— lON <x+ — oV <x+r
Where the last inequality follows from the choice of N. Consequently, z is a rational
in B,(x).

The case where x < 0 is similar. If x = 0, then x is already a rational in B,(x). ©

Exercise 1.1.7. If r = 0 is rational and x is irrational, then 1/x, x/r, rx and r + x are
irrational.

Theorem 1.1.8 (Density of Irrationals). Any open interval contains an irrational
number.

Proof. Let real numbers x and r > 0 be given. We will show that B,(x) contains at
least one irrational number. Let ¢ be the irrational in (1.1). Then 0 < # < 1. Suppose
x> 0. Let x =dy.d1d>--- be an infinite decimal representation of x. Let N > 1 be
an integer such that » > 1/10V. Then

t
Yy 0-d1- AN+ TV
is an irrational such that |x — y| < I()LN <r
The case x < 0 is similar. If x = 0, then #/10" is an irrational in B,(x). ®

1.2 Accumulation Points

Let D be a subset of C and let a be some complex number. We say a is an accumu-
lation point of D, if there are points in D\ {a} arbitrarily close to a. Hence, a point
a is an accumulation point of D, if given any distance € > 0, there is at least one
point in D\ {a} whose distance to a is less than €. We restate this as:
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Definition 1.2.1. Let D be a subset of C and let a be some complex number. We
say a is an accumulation point of D, if for all € > 0, there is an x € D, such that
0 < |x—a| < €. In symbols,

Ve >0,9xeD,0< |x—a| < e.

Accumulation points are also called limits points.

A ball without its center is called a punctured ball; hence a punctured ball is a set of

the form
B.(c):=B,(c)\{c}={zeC|0< |z—c| < r}.

A punctured ball is also called a punctured neighborhood of c. In the same manner
the open ball B, (a) is sometimes called a neighborhood of a.
In terms of balls, we can rewrite the definition of an accumulation point as

Ve > 0,B.(a)ND # 0. (1.3)

The following exercise shows that it is sufficient to consider small values of € > 0.

Exercise 1.2.2. Let m > 0 be given. If for all 0 < r <m, DNB.(c) # 0, then ¢ is an
accumulation point of D.

Example 1.2.3. The number 0 is an accumulation point of B;(0).

Proof. To see this consider an arbitrary € > 0. We may assume € < 1. Let x := &/2.
Then 0 <x=|x—0| <1 (sox € B;(0),) and 0 < |x—0| < €. See Fig. 1.1. ©)

Fig. 1.1 Illustrating Example 1.2.3 using balls as in (1.3). In the notation of (1.3) the large disk is
D and the small disk is B¢ (a), witha =0

Example 1.2.4. The number 1 is an accumulation point of B;(0).

Proof. To see this, consider € > 0. We may assume € < 1. Then 0 < /2 < 1/2.
Hence, 0 < % <1—£% < 1. Consequently, if x:= 1 — %, then 0 < x < 1. Thus x €
B1(0) and 0 < |x — 1| < €, as we needed to show. See Fig. 1.2. ®
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Fig. 1.2 Illustrating Example 1.2.4 using balls as in (1.3). In the notation of (1.3) the large disk is
D and the small disk is B¢ (a), with a = 1

Example 1.2.5. The number 2 is not an accumulation point of B} (0).

Proof. Let € := 4. Let x € By (0). Then |x — 2| £ €, because |x —2| > ||x| —[2||
=2—|x| >2—1>1/2 =¢. See Fig. 1.3. ©

=X )

Fig. 1.3 Illustrating Example 1.2.5 using balls as in (1.3). In the notation of (1.3) the large disk is
D and the small disk is B (a), with a =2

Remark 1.2.6. Using the methods from Examples 1.2.3 to 1.2.5 it follows that the
set of accumulation points of an open ball in the corresponding closed ball.
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1.3 Limits of Functions

Understanding the definition of limits is central to understanding a modern devel-
opment of calculus. The modern concept of limits is highly nontrivial: It took math-
ematicians several hundred years, after the discovery of calculus, to organize the
logical development of calculus around the concept of the limits and another hun-
dred years or so to write down the modern (precise) definition of the limit.

Definition of Limits

If A and B are sets, then the notation f : A — B is used to indicate that f is defined
on all of A and has values in B. If every element of B is a value of f, then f is said
to be onto or surjective. See Sect. A.4 for more background information regarding
functions.

Let D be a subset of C. Let function f : D — C and suppose a € C is an accumu-
lation point of D. Let L € C. We would like to turn the vague statement

f(x) is close to L, when x is close to a

into a precise mathematical statement, that is, into a statement that can be described
using set theory and logic. As a step in this direction we reformulate the previous
vague statement as:

we can arrange that f(x) is as close to L, as we wish,

for all x sufficiently close to a

The first part “that f(x) is as close to L, as we wish” can be made precise as follows:
for any (small) € > 0, |f(x) —L| < €.
The second part “for all x sufficiently close to a”” can be made precise by saying that
0 < |x—a| < 6 for some § > 0 depending on €,

where 0 < |x—a| < 0 says x is close to a and “sufficiently” is encoded in the de-
pendence of 6 on €. We want a to be an accumulation point of D, because that guar-
antees that DN B5(a) is nonempty, that is, 0 < |x —a| < & for at least one x € D.
Hence we have arrived at:

Definition 1.3.1. Let D C C, a,L € C, and f : D — C. If a is an accumulation point
of D, we will say that f(x) converges to L as x goes to a provided: Given any € > 0,
there is a & > 0, such that for any x € D with 0 < [x—a| < 8, we have |f(x) —L| < €.
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In symbols,
Ve>0,30 >0,vx€D,0< |x—a| <0 = |f(x)—L|<e. (1.4)

This definition of limit is due to Karl Theodor Wilhelm Weierstrass (31 October
1815 Ostenfeldeto 19 February 1897 Berlin). Using neighborhoods, as in Sect. 1.2,
Eq. (1.4) can be written as

Ve >0,36 > 0,Vx € D,x € B§(a) = f(x) € Be(L). (1.5)

If g:A— Band C C A, then g(C) := {g(x) | x € C} is the image of C. Clearly,
g(A) C B. Note that g is onto, if g(A) = B. Using this image notation we can write
(1.5) and therefore (1.4) as

Ve > 0,38 >0, f(DNBjs(a)) C Be(L). (1.6)

Restating (1.6) in words: Given a ball B centered at L, there is a punctured ball B’
centered at a, such that f maps B’ into B.
We will abbreviate Eq. (1.4) as

lim f(x) =L

X—a
and say that L is the limit of f as x goes to a. Using notation that is similar to saying
that f(x) goes to L as x goes to a, we will also abbreviate (1.4), and therefore also
the equivalent formulations (1.5) and (1.6), as

f(x) = L,asx—a

and as
S(x)—L.

X—a

Model Nothing moves in the definition of convergence. Hence, notation using
arrows to describe convergence is somewhat deceptive. Here we discuss a more
appropriate model of lim,_,, f(x) = L.

Preamble The model below is chosen because traditionally, at least in Europe
during times of war, mathematicians were employed calculating ballistic or-
bits, sometimes even on the battlefield.

Set-up  Suppose we have a canon. When this canon is fired at an angle x to
the horizon the projectile lands a distance f(x) from the canon. The intended
target is a distance L from the canon and a is an angle such that f(a) = L. In
practice, it is not possible to set up the canon in such a way that the angle x
is determined with absolute precision, i.e., such that x = a. However, we only
need the projectile to land so close to the target that the target is destroyed.
We call this the target tolerance.

Discussion  The function f(x) encodes a lot of information, e.g., how far the
target is above (or below) the canon (or more complicated information about
the terrain), wind speed, atmospheric pressure, etc. How close to the target
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we need the projectile to land depends on how well the target is fortified.
Considering both the angle to the horizon x and the direction y in which the
canon is fired, leads to a problem where f(x+ iy) is a function mapping the
plane into the plane—into the plane because the projectile can land left or
right of the target as well as in front of or behind the target.

Problem Given a target, set up the canon such that the target is destroyed.

Solution  For any target tolerance, there is an angle tolerance, such that, if the
angle adjustment of the canon falls within the angle tolerance, then the projec-
tile will land within the target tolerance. Using the symbols a,x,L, and f(x)
we restate this as: Given any target tolerance € > 0, there is an angle tolerance
0 > 0, such that, if 0 < [x —a| < §, then |f(x) — L| < €. See Table 1.1.

Ballistic model Definition (1.4) of limit
For any target tolerance Ve >0
there is an angle tolerance 36 >0
such that such that
if ..., then ... =
angle adjustment falls within angle tolerance 0<|x—a|<o
projectile lands within the target tolerance If(x)—Ll<e€

Table 1.1 Comparison of the ballistic model to the definition (1.4) of the limit of a function

Remark  The condition O < |x —a| in Table 1.1 corresponds to the fact that it is
not possible to adjust the angle of the canon with absolute precision.

End-of-Model

It is a consequence of Exercise 1.2.2 that when working with limits only “small”
values of € > 0 and & > 0 need to be considered. This is illustrated in the following
two remarks. We give the arguments both in terms of (1.4) and in terms of (1.6).

Remark 1.3.2. If we can find a 6 corresponding to € = 1/2, then that § also works
for € = 1. Simply

0<|r—da| <8 — |f(x)—b|<% e 1f(x) —b| < 1

by transitivity of inequality. In terms of ball, if f(B’5(a)) C B, »(b), then f(B(a)) C
By (b), because By /»(b) C By (b).

Thus, when trying to verify (1.4), it is sufficient to consider small values of €.
That is, if it is convenient to assume, for example, € < 1/3, you can safely do so.

Remark 1.3.3. Suppose 6 = 1 works for some value of €, then 6 = 1/2 also works

for that value of €. Again, this is by transitivity of inequalities:

1
O<\xfa|<§ = 0<|x—a|<l = |f(x)—D|<E&.
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In terms of ball, if £ (B, (a)) C Be(b), then f (B’1 /2(a)) C Be(b), because B} (a) C

B/ (a).

Since we only need to find one value of J, this means that, if it is convenient
to assume, for example, 0 < 1/3, we can safely do so. We are not looking for the
“best” or largest 8, or trying to classify all the possible §’s that might work.

The arguments in Remarks 1.3.2 and 1.3.3 show that we can replace 0 < |[x—a| < §
by 0 < |x—a| < & and/or |f(x) —L| < € by |f(x) —L| < €, if convenient. That is,
we can use closed balls in place of open balls, or a mixture of open and closed balls,
whenever it is convenient.

Simple, but important, limits are established in the following two examples.

Example 1.3.4. Leta,k € C. If f(x) :=k for all x € C, then f(x) — k asx — a.

Proof. Let € > 0be given. Let § := 1. Then 0 < |[x —a| < 6 = 1, implies | f(x) —k| =
|k —k| =0 < &. Hence, 6 = 1 works for any &. ©)

Example 1.3.5. Leta € C. If f(x) :=x for all x € C, then f(x) = a as x — a.

Proof. Let € > 0 be given. Let § := €, then 6 > 0 and
0<|x—a|<é6 = |f(x)—a|=|x—a|<d=¢.
Hence, 6 = € works. ®)

In order to analyze more interesting examples we need some techniques. Using
(1.6) is often intuitive, since it allows us a pictorial argument. (The reader may
want to illustrate Remarks 1.3.2 and 1.3.3 using drawings of appropriate balls.)
However, in concrete cases (1.4) is often more useful because it allows us to “solve”
|f(x) —L| < & for &. This is illustrated in the examples below.

Example 1.3.6. Let f : C — C be determined by f(x) := 3x— 5. Then f(x) — 7 as
x—4.

Proof. To prove this, let € > 0 be given. We need to find a § > 0, such that | f(x) —
7| < €, when 0 < |x—4| < 3. A useful algebraic manipulation is

f(x) = 7| = [3x— 12| = 3|]x— 4] 1.7

since this displays |x — 4| as a factor of | f(x) — 7|. The choice of & will control the
size of |x —4|. Our goal

If(x) =7 <e
takes the form
3x—4| <e.
Dividing by 3, gives
€
|x—4] < .

3
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So, let § := €/3. Then 6 > 0 since € > 0. Having constructed a §, we must verify
that it works. Using (1.7) it follows that

h—4] <& = 3x—4| <36 = |f(x)—7|<3§:e.

Thus 6 = £/3 works. ©)

Having constructed 8, one should in principle verify that it works, as we did
above. This step is often left for the reader.

Example 1.3.7. Let f : C — C be determined by f(x) := x>. Then f(x) — 9 as x — 3.

Proof. To prove this, let € > 0 be given. We need to find a 6 > 0, such that | f(x) —
9| < &, when 0 < |x—3| < 8. A useful algebraic manipulation is

[f () = 9] =[x +3[[x - 3| (1.8)

since this displays |x — 3| as a factor of | f(x) —9|. The choice of 0 will control the
size of |x — 3|, but before we can choose &, we need to control the size of |x+ 3|.
Since we want x to be close to 3, we can restrict our deliberations to |x — 3| < 1 and
see what that says about |x+ 3|. By the triangle inequality

x+3|=x=34+6/<|x=3|+|6|<1+6=7
when |x — 3| < 1. Hence, using (1.8)
x=3] <1 = |f(x)—9] <7|x—3].

The last inequality suggests we want 7|x — 3| < €. In fact, if [x—3| < l and |x—3| <
€/7, then
€
|f(x) =9 < 7|x—3| <7Z =e.
Thus 6 := min{1,&/7} works. ©)

The choice of the 1 in |x— 3| < 1 above, was arbitrary. Replacing that 1 by any other
positive number would work in this example.
The proof above could be written using neighborhood notation, to summarize:

x€B1(3) = |x+3] <7and
x € Bg/7(3) = [x—3| < ¢&/7 hence
x€B1(3)NBg/7(3) = [x+3||x—3] <7(g/7).

The assignment & := min{1,€/7} then results from
B (3) 038/7(3) = Bmin{l,e/7} (3)

Example 1.3.8. Let f : C\ {0} — C be determined by f(x) := 1. Then f(x) — 2 as
|
-x % z.
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Proof. Let € > 0 be given. We need to find a § > 0, such that |f(x) —2| < &, when
0< |x— %‘ < 0. A useful, since it displays |x — 1/2] as a factor of | f(x) — 2|, alge-
braic manipulation is

1
fx) -2 = | -2
1—2x
T
2 1
-Blk-4

Since we want x to be close to %, we can restrict our deliberations to |x7 %| <1
and see what that says about |%| .We would like to find a number M >0 (M =7
worked in the previous example), such that |%| < M, that is, such that 2 < M|x|,
when |x — %! < 1. Unfortunately, this does not work. In fact, |x — %| < 1 is satisfied
by values of x that are arbitrarily close to 0, and 2 < M|x| fails, when |x| <2/M. ©

Exercise 1.3.9. Repair the proof by considering |x — %| < % in place of |x — %‘<1.

Example 1.3.10 (Pseudo-sine Function). We have not yet constructed the trigono-
metric functions. This example introduces a function that roughly behaves like the
sine function. Let

Fl) = 4x(1—x) when0<x<1
" 14x(14x) when —1<x<0

Note f is an odd function: f(—x) = —f(x). Extend f to all of R as a periodic func-
tion o with period 2 :

o(x+2n):= f(x), whenx € [-1,1] and n € Z.

o is well-defined because f(—1) = f(1).

The graph of ¢ roughly looks like the sine function, more precisely, roughly like
the graph of sin(7x), see Fig. 1.4. We call ¢ the pseudo-sine function. The sine
function is constructed in Sect. 11.2.

Exercise 1.3.11. Let g(x) := o(1/x) when x = 0. Suppose every real number y > 0
has a square root (this is established in Theorem 3.5.1). Sketch proofs of:

(@) Forall § >0,0({xeR|0< |x—0] < 8}) D {—1,1}. See Fig. 1.5.
(i) The limit lim,_,0 g(x) does not exists.
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Fig. 1.4 Pseudo-sine function

Fig. 1.5 A part of the graph of ¢(1/x) with some important values of x indicated

Some Consequences of the Existence of a Limit

The results in this subsection may appear simple. But they are very useful when we
want to use the existence of some limit(s) to establish the existence of related limits.
They also serve to give us some experience using the assumption f(x) — Lasx —a
in proofs.

In the following D is some subset of C and a is an accumulation point of D.

We say f : D — C has a property P near a, if there is a § > 0, such that f(x)
satisfies P for all x in D ﬁBiS (a). If f has a limit at a, then f is bounded near a. More
precisely:

Theorem 1.3.12 (Local Boundedness). Let [ : D — C. If lim,_,, f(x) exists, then
thereisa & > 0and an M > 0, such that forallx € D,0 < |x—a| < 6 = |f(x)| <
M.

Proof. Suppose f(x) — L as x — a. Let £ := 1. Since f(x) — L as x — a, there is a
0 >0, suchthatforallx € D, 0 < |[x—a| <6 = |f(x) —L| < 1. Hence, forx € D
with 0 < [x—a| < &, we have

I < If(x) =L +[L] < T+ [L].
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Thus M = 1+ |L| works (Fig. 1.6). ©)

1 1 1

3 2

Fig. 1.6 Tllustrating the proof of local boundedness (Theorem 1.3.12) in the case where f(x) =1/x
and @ = 1/3. In this case L = 3, hence M = 1 + |L| = 4 and the proof gives § < § — } = 5

Example 1.3.13. Suppose f(x) := % and a := % If0<d< %, then any M > ﬁ

satisfies the conclusions of the previous theorem. Note if § = %, then f is defined
at all points with |x — %| < %7 but there is no corresponding value for M. In fact, let

M > 0 be given. Then
1
—— | =M+4+2>M
f<M+2> e

and 1/(M +2) < 1/2. In particular, we must choose M, i.e., €, before we can deter-
mine 6. This is what we did in the proof of Theorem 1.3.12, and it corresponds to
the structure of our definition (1.4) of limits.

If a real valued function has a positive limit as x — a, then the function is positive
near a. More precisely:

Theorem 1.3.14 (Local Positivity). If f : D — R is a function such that f(x) — L
as x — a and L > 0, then there is a § > 0, such that for all x € D, 0 < |[x—a| <
== % < f(x).

Proof. Let € :=L/2. Then € > 0 since L > 0. Since f(x) — L as x — a, there is a
0 >0, suchthatforallxe D,0< |x—a|<d = |f(x)—L|<e=L/2.Forx€D,
with 0 < [x—a| < 0 we have

) =L—(L—f(x))

>L—|L— f(x)|
>L—¢
L
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This calculation completes the proof (Fig. 1.7). ©

Fig. 1.7 Tllustrating the proof of local positivity (Theorem 1.3.14) in the case where f(x) = % —4

and a = 1/3. In this case L = 2, hence € = L/2 = 1 and the proof gives § < % f% = %

Exercise 1.3.15. If f : D — C, f(x) — Lasx — a, and L # 0, then thereisa § > 0,
suchthatforallxe D, 0 < |x—a| < é = % <|fx)|.

1.4 Calculating with Limits

The following allows us to perform basic algebra with limits. All the ideas needed
for the proofs are present in the examples above.

Theorem 1.4.1 (Linearity). Let D be a subset of C, f,g: D — C, and xy,a,b,L,M €
C. Suppose xq is an accumulation point of D. If

f(x) = Land g(x) — M as x — xo,

then
(af +bg)(x) = aL+bM as x — xg.
Here (af +bg) (x) :=af(x) +bg(x) for x € D.
Linearity is a direct consequence of the constant multiple and sum rules below.

Lemma 1.4.2 (Constant Multiple Rule). Let D be a subset of C, f : D — C, and
a,k,L € C. Ifais an accumulation point of D and f(x) — L as x — a, then (kf)(x) —
kL as x — a.
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Proof. Let € > 0 be given. The proof is based on the equality

|(kf) () — kL[ = [k| | (x) = L.

Suppose k # 0. Since €/|k| > 0 and f(x)—L, there is a § > 0, such that, if x € D,
X—a

then 0 < |[x—a| < 8§ = |f(x) —L| < €/|k|. Multiplying the last inequality by |k]|
yields,0 < |[x—a| < 6 = |kf(x) —kL| < €. Thus (kf)(x) — kL. ®
X—a

Example 1.4.3. Ifa:=5,k:=3 and f(x) :=x, we get 3x +3-5=15asx — 5.

Lemma 1.4.4 (Sum Rule). Let D be a subset of C and a,L,M € C. Suppose f,g :
D — C, a is an accumulation point of D, f(x) — L as x — a, and g(x) — M as
x—a,then (f+g)(x) = L+M as x — a.

Proof. Let € > 0 be given. The proof is based on the triangle inequality

[(f +8)(x) = (L+M)| < [f(x) = L| +[g(x) — M|,

Since f(x)EL, there is a ; > 0, such that, if x € D, then x € B%l (a) = |f(x)—
L| < /2. Similarly, since g(x)EM, there is a 0, > 0, such that, if x € D, then
xE€Bj (a) = |g(x) —M| < €/2. Hence, x € B (a) "B} (a) implies |(f+g)(x) —
(L+M)| <€e/2+¢/2. Thus 6 := min{d, & } works. ®

Example 1.4.5. 1f a =5, f(x) :=7 and g(x) :=x, we get 7T+ x - 7+5 =12 as
x—5.

Theorem 1.4.6 (Product Rule). Let D be a subset of C and let a,L,M € C. Suppose
f,&:D — Cand a is an accumulation point of D. If

f(x) = Land g(x) = M as x — a,

then
(fe)(x) > LM as x — a.

Here (fg)(x) := f(x)g(x).

Proof. Let € > 0 be given. The proof is based on the triangle inequality

|(fg)(x) — LM| = | f(x)g(x) — Lg(x) + Lg(x) — LM|
<[ f(x) = LI]g(x)| + |L||g(x) — M.

By Local Boundedness (Theorem 1.3.12) there is a constant K > 0 and a 6; > 0,
such that |g(x| < K, when 0 < [x—a| < §;. Hence

|(f8)(x) = LM| < K[ f(x) — L| +[L[[g(x) — M|

when 0 < [x—a| < §;.
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Using f(x) — L, and g(x) — M as x — a, we conclude there are 6, > 0 and
03 > 0 such that

&
lf(x)—L| < K when 0 < |x —a| < &

lg(x) —M| < when 0 < [x—a| < &3

i
2L[+1

The +1 is there in case L = 0. Consequently, if 0 < |x —a| < min{d;, 6, 83}, then
the last three inequalities displayed above all hold. Plugging the last two of these
into the first gives us

£

(fe)(x) —LM| < K FES

L
2K+\|

Thus, 6 := min{ ¥, &, 03} works. ©
Exercise 1.4.7. Let n € N and a € C. Show that x" — a" as x — a.

A polynomial is a function p : C — C of the form
p(x) = ap +ajx+ay® + -+ a,x"

for some n € Np and some complex numbers ay, k = 0,1,...,n. The degree of p is
the largest subscript k such that a; # 0.

Exercise 1.4.8. If a € C and p is a polynomial, then p(x) — p(a) as x — a.

Theorem 1.4.9 (Quotient Rule). Let D be a subset of C. Suppose f,g: D — C, and
a,L,M € C. Let a be an accumulation point of D. If M # 0 and

f(x) = Land g(x) = M as x — a,

then
i( ) — —asx—)a
g M

Here g(x) = %forx eD.

Proof. We showed in Exercise 1.3.15 above that |g(x)| > |M| /2 for all x € D near
a. In particular, g(x) # 0 for all x € D near a. Consequently, f(x)/g(x) makes sense
near a.
Let € > 0 be given. The proof is based on the triangle inequality
f(x) L |\ f (x) L L L
gx) M| feglx) gly) glx) M
1)L Mgt

s g0 " ( )
1
g<>‘ ) -

IN

\ 5.
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Exercise 1.4.10. Complete the proof of the Quotient Rule.
©

The derivation of the inequalities that form the basis for the proofs of the rules
above are all based on the desire to find expressions we know something about,
for example, in the proof of the quotient rule we began by looking for the factor
| f(x) — L| and then we “found” the factor |g(x) — M.

A rational function is the ratio of two polynomials,

where p and ¢ are polynomial functions. If g(a) # 0, then the quotient rule shows
that

W) — pla) as x — a.

q(x)  q(a)
Actually, this requires that a is an accumulation point of {x € C | g(x) # 0}. But,
this is true because, the set of roots {x € C | g(x) = 0} is finite:

Proposition 1.4.11. If p is a polynomial of degree n, then p has at most n roots.

This is part of the Fundamental Theorem of Algebra. The full version of the Funda-
mental Theorem of Algebra is established in Sect. 9.4. We precede the proof by two
lemmas. The idea of the proof of the first lemma is used at several points in the text.

Lemma 1.4.12. If p is a polynomial of degree n and zg is a constant, then q(z) =
p(z+20) is a polynomial of degree n.

Proof. Write p(z) = Y7_,axz". Then

02) = pe+20) = 3 axlat20)",
k=0

where a, # 0. Expanding each (z+ zo)* completes the proof. We include one ver-
sion of the details below. Simply expanding everything using the Binomial Theorem
and collection the coefficients to the powers of z is an alternative way to finish the
argument

Expanding (z+z0)¥, we see r¢(z) := (z+20) is a polynomial of degree k. Since
the sum of two polynomials of degree < m is a polynomial of degree < m, we
conclude

n—1

@) = 3 ar(d) = awr(@) + 3 ()
k=0 k=0

is a polynomial of degree < n. The polynomial a,r,(z) has degree n since r, has
degree n and a, # 0. And the polynomial ZZ;& axri(z) has degree <n— 1, since it
is a sum of polynomials whose degrees all are < n— 1. Consequently, the only term
in ¢(z) containing 7" is the term in a,r,(z).Thus ¢ has degree n. ©
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Lemma 1.4.13. If p is a polynomial of degree n+ 1 and p(zo) = 0, then there is a
polynomial q of degree n, such that p(z) = (z—z0)q(2).

Proof. Suppose p is a polynomial of degree n+ 1 and p(z9) = 0. Let ¢(z) := p(z+
20). By the first lemma g is a polynomial of degree n+ 1. Write ¢(z) = 22;1) bz~
Now

by =q(0) = p(0+2z0) = 0.

Hence, z is a common factor of the terms in g(z) :

n+1 n+1 n+1
q(x) = Y, i =Y i =z
k=0 k=1 k=1

So, r(z) := Zzg bz~ is a polynomial of degree n and ¢(z) = zr(z). Finally,

p(z) = q(z—z0) = (z—z20)r(z—20) = (z—20)5(2),

where, s(z) := r(z—z0) = r(z+ (—z0)) is a polynomial of degree n, by the first
lemma. @

We are now ready for the proof of Proposition 1.4.11.

Proof. Let R, be the set of roots of the polynomial p. That is R, = {z | p(z) = 0}.
We must show that if p has degree n, then R, has at most n elements.

The proof is by induction on the degree of the polynomial. If p has degree one,
then p(x) = a+ bx, where b # 0. Hence, R, = {—a/b}. This set has one element.

Let n € N. Suppose any polynomial of degree n has at most n roots. Let p be
some polynomial of degree n+ 1. If R, = 0, then we are done, since 0 < n+ 1.
If R, # 0, let zo € R, Then p(zp) = 0. Hence, by the second lemma, there is a
polynomial ¢ of degree n, such that p(z) = (z—z0)q(z). Since p(z) = (z—20)q(z)
we have R, = {z0} UR,. By the inductive hypothesis R, has at most n elements,
hence R, has at most n+ 1 elements. ©)

Theorem 1.4.14 (Composition Rule). Let A, B, and C be subsets of C. Suppose
f:A— B, g:B— C,ais an accumulation point of A, b is an accumulation point
of B, and f(x) # b when x # a is close to a. If

f(x) > basx—aand g(x) > casx— b,

then
gof(x) = casx— a.

Here, go f : A — C is determined by go f(x) :=g(f(x)). And f(x) # bwhenx#a
is close to a, means that there is a 'y > 0, such that Vx € A, 0 < |x —a| <y =

Fx) #b.

Proof. Let € > 0 be given. Since g(y) — c as y — b, there is a 6; > 0 be such that

O<ly—bl<d = |g(y)—c|<e.



22 1 Limits
Since f(x) — b as x — a, there is a &, > 0 such that

O<|x—al <& = |f(x)—b|] <&
Lety>0besuchthat 0 < |[x—a| <y = f(x) #b. Let § := min{y, &}, then

O<|x—al<dé = 0<|f(x)—b|] <&
= [g(f(x)) —c|<e.
As we needed to show. ®

Exercise 1.4.15. Let D := R. Supposing y/x — 2 as x — 4, explain why the Com-
position Rule can be used to show /1 4+x — 2 as x — 3.

Fig. 1.8 Illustrating the Squeeze Rule (Theorem 1.4.16)

Theorem 1.4.16 (Squeeze Rule). Let f,g,h: D — R. Suppose f(x) < g(x) < h(x)
for all x # a near xy. If

f(x) = L and h(x) = L as x — xo,
then
g(x) = Lasx— xp.

See Fig. 1.8

Proof. Let € > 0 be given. Let 6y > 0 and &, > 0 be such that x € B/Sf (a) implies
|f(x)—L| < eand x € B%h(a) implies |h(x) —L| < €. Let 6 := min{&, 8,}. Then
x € Bj(a) implies x € B%f(a) and x € B’5h (a) hence —& < f(x) —L< € and —€ <
h(x) — L < €. Hence, for x € B5(a) we have

—e<f(x)—L<gx)—L<h(x)—L<e.

Consequently, 0 < |x —a| < 6 implies —& < g(x) — L < €. As we needed to show.
©
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Example 1.4.17. Let f(x) := 1 . Then —|x| < f(x) < |x|.
Since [x| — 0 as x — 0, the Squeeze Rule implies 7 — 0 asx — 0.

Restrictions

Let f be a function defined on D. Sometimes it is useful to consider f on some subset
of its domain. This is called a restriction of f. If E C D, we define the restriction of
f to E, to be the function f |  With domain E and having the same values as f on E.

Hence f‘E = f(x) forall x € E and f‘E is not defined when x ¢ E.

Exercise 1.4.18. Suppose D = D UD.

) If a is an accumulation point of D or of D;, then a is an accumulation
point of D.

(i) If @ is an accumulation point of D, then a is an accumulation point of
D or of D;.

Theorem 1.4.19. Suppose D = D1 UD,. Let a be an accumulation point of D1 and
of Dy. Let f : D — C be a function.

LIff(x)—>Lasx— a, thenf|D )=~ Lasx—a.
ZIff‘D —>Lasx—>aandf’D ) — Lasx— a,then f(x) - Lasx— a.

Proof. 1. Let € > 0 be given. Let § > 0 be such that
VxeD,0<|x—a|<d = |f(x)—b|<e.
For x € D; we have x € D{UD, = D and
0<|x—a|<déd = |f(x)—b|<e

‘f}D ’<8——smcef}D ) = f(x).

Hence the 6 that works for f also works for f ] D,
2.Let € > 0 be given. For j = 1,2, there are 6; > 0, such that

VxeD;,0< |x—a|l <8 = ‘f’D/_(x)—b’ <e.

Let 6 := min{d;,H}. Let x € D with 0 < |x —a| < 8. Since D = D U D, either
x€Djorx e D;.
If x € Dy, then

O0<|x—a|<dé = 0<|x—a| <& —— since & < J
= ’f‘D_(x) —b‘ < &€ — — construction of §
J

= |f(x) —b| < &——since f|, (x) = f(x).
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The case x € D, is similar. ©)

Corollary 1.4.20. Suppose D = D UD,. Let a be an accumulation point of Dy and
of Dy. If f : D — C is a function, then

lim,_,, f exists
iff

limy ,, f ’ D, (x),j = 1,2 both exists and are equal.

For a set A let

| ifxeA
1 = .
4®) {0 ifx ¢ A

The function 14 is called the characteristic function of A.

Example 1.4.21 (Dirichlet Function). Let f : R — R be the characteristic function
of the set of rational, f := 1q. Let a be a real number. By density of the rationals
and of the irrationals « is an accumulation point of Q and of R\ Q. Clearly,

lim f| (x) = lim1 =1, and

X—a X—a
fim s o(0) = o =0

Since 0 # 1, Corollary 1.4.20 with D; := Q and D; := R\ Q, shows that f does not
have a limit at the point a. Since a was arbitrary, f does not have a limit at any point.

1.5 Variations on Limits

In this section D C R. We consider one-sided limits, limits at infinity, and infinite
limits. The treatment is brief; most of the details are very similar to the ones for
“ordinary” limits.

One-Sided Limits

When considering the limit of /x at a = 0, we are necessarily only considering
positive values for x. This is an example of a one-sided limit. But the real interest in
one-sided limits is when f is defined on both sides of a. When considering one-sided
limits, it is convenient to use one-sided neighborhoods

B} (a):=B.(a)N]a,~[={x|a<x<a+r}
B, (a) :=B.(a)N] —e,a[={x|a—r<x<a}
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Limits from above (from the right) are denoted by

li{nf(x):borf(x)%basx\a

and means that, a is an accumulation point of DN]a, e[ and
Ve >0,36 >0,VxeD,x€B}(a) = |f(x)—a| <e.

Sometimes x \, a is written as x — a -+ . Limits from below (from the left) are defined
in a similar manner. The reader will not experience any difficulty in transcribing the
results in Sects. 1.3 and 1.4 to the one-sided case. In fact, one-sided limits are really
the same as limits of restrictions. For example, the considering lim, , f(x) is the
same as considering limy_, f ‘ Dﬁ]a’w[(x).

Exercise 1.5.1. The two-sided limit of f exists at a iff both one-sided limits of f
exists at @ and are equal.

Example 1.5.2. As an example of one-sided limits consider

e =2[x+-2]

flo) 1= E

on D :={x € R|x#2}. This is an example where f is not defined at the point of
interest, in this case at a = 2. Since

£ = |x+2| when2<ux
© | —|x+2| whenx<2

we have limy » f(x) = 4 and lim, » f(x) = —4. Consequently, lim, ., f(x) does
not exist.

Limits at Infinity

A limit at infinity is essentially a kind of one-sided limit. In fact,

1i_r>nf(x):L0rf(x)—>Lasx—>oo

means that D contains arbitrarily large real numbers (roughly o is an accumulation
point of D, precisely, VN € R,3x € D,N < x) and

Ve >0,INeRVxe DN <x = |f(x)—L| <e.

That is, if we can arrange that f(x) is as close to L as we please, by choosing x
sufficiently large. Writing x " oo is consistent with writing x /" a, but is redundant,
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since there in only one way to approach o. Similarly,

Em f(x)=Lor f(x) > Lasx — —e
X——oo

means that D contains arbitrarily small real numbers and
Ve >0,aANeR,VxeD,x<N = |f(x) —L| <e.

Since the limits at infinity are very similar to one-sided limits, the reader will not
experience any difficulty in transcribing the results in Sects. 1.3 and 1.4 to the cases
of limits at infinity.

Example 1.5.3. 5 — 0 as x — oo
X

Proof. Let € > 0 be given. We want to find N such that N < x —> X% < €. Rewriting

1
— < €
2 as
1
- < xz
€
we see N := ﬁ does the job. ©
Exercise 1.5.4. Let n € N. Prove
o1
lim — =0 and
Xx—yoo xT
lim — =0.
x——oo T

Infinite Limits

Suppose a is an accumulation point of D and f: D — R. We write

lim f(x) =coor f(x) > casx—a
X—a
if
VYNeR,36 >0,VxeD,0< |x—a|<d = N < f(x).
Clearly, it is sufficient to consider large N, e.g., N > 1. In this case, we will not say
that f converges, rather we say f diverges to infinite as x — a.

Exercise 1.5.5. If lim, _,, f(x) = o, then lim, ., ﬁ =0.
Similarly, we can define lim,_,, f(x) = —eo, as well as one-sided infinite limits and
four variants involving infinite limits at infinity: lim,_, 1o, f(x) = Z-ee. For example,
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lim,_c. f (x) = o= means D contains arbitrary large numbers and
VYN,IMVx e D,x >M = f(x) > N.

Appropriate versions of the rules for calculating with limits remain valid. Some
care is needed, in addition to 0/0, expressions of the forms 0 - co, o /co, and eo — oo
should be avoided. While others, for example oo 4 00 = 00, g+ 0 = e0, () /oo = (), and
if a > 0, goo = oo are valid.

Example 1.5.6. We calculate the limits at infinity of polynomials. Let p(z) := a,z" +
n12" V Fay_0" 2+ 4ajz+ap be a polynomial, suppose n > 1 and a, # 0.
For z # 0 we can rewrite p(z) as

ap—1 [277 3 aj a
p(z)z”(an+ "z + ’;2 +~~.+an+zn>.

* Considering a real variable x we see

p(x) _ xn (a + an—l an—2 al @)
- n

+ et

x2 x— 1 X

Using limy_ 40 1 /xk = 0, shows that the expression in the parenthesis — a, as
X — oo, Hence, |p(x)| — oo as x — oo,
» For a complex variable z, we must modify this slightly:

ap—1  ap— a ao
P(R)] = [ef |an+ 2t D2y G D0
V4 Z Z
lan—1|  |an—2| |ai| IGO>
> Zn a — — e — _
—'<"' [ RE T R

since the expression in the parenthesis — |ay,| as |z| — oo, we have |p(z)| — = as
|z| — oo.

Example 1.5.7. The limits at infinity of rational functions can be calculated in a
similar manner. For example, if

p(x) = aypx™ Fam 1 X" Ay X 2+t aix+ag
q(x) :=byx" t by 1 X by o P4+ byx + by

where a,, # 0 and b,, # 0 are real numbers, then

(x) o X" bn+ bnx—l +

plx) _am am A IR 4 G+
q

P! X
b,_o by by *

X 1 X
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Consequently,
0 ifm<n
@ — ‘2—’: ifm=n
40 doo ifm>n

as x — oo. The sign in 4o equals the sign of a,, /b,,.

1.6 Sequences

In this section we will consider the limit lim,_,.. f in the case D := IN. Hence, es-
sentially this section is a special case limits at infinity considered in Sect. 1.5. We
include some proofs here since we left the corresponding proofs to the reader in
Sect. 1.5.

A sequence of complex numbers is a function x : N — C. When working with
sequences we will usually write x, in place of x(n) and (x,) or (x,);_, in place of
x, or x : N — C. The definition of a limit at infinite specializes to: (x,) converges to
x, if given any € > 0, there is a K, such that |x, — x| < € for all n > K.

A sequence (x,) is bounded, if there is a K, such that |x,| < K for all n.

Example 1.6.1. The sequence (1+ (—1)") is bounded. For example, K =2 and K =
17 both work.

Example 1.6.2. The sequence (n) is not bounded. Since, given any real number K
there are integers larger than K.

Convergence of Sequences

We establish local boundedness and positivity for sequences. Essentially, this is con-
tained in Sects. 1.3 and 1.5. We include proofs here for the readers convenience. The
following is Theorem 1.3.12 (local boundedness) specialized to sequences.

Theorem 1.6.3. A convergent sequence is bounded.
Proof. Suppose x, — x. Since € := 1 > 0 there is an N such that n > N implies
|x, —x| < 1. Since

%] = |0 —x+x] < |xp — x|+ x| < 1+]x]

when n > N, K := max{|x| |, |x2],...,|xn|, 1} has the desired property. ®

Specializing the exercise after Theorem 1.3.14 (local positivity) to sequences
yields:

Theorem 1.6.4. Suppose x, — p and p # 0. There is an N, such that n > N implies
[xn| > |pl /2.
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Proof. Since |p|/2 > 0, there is an N, such that n > N implies |x, — p| < |p|/2.
Since

bal = [p = (xa = p)| = || = 5 — P > [p]/2
when n > N, we are done. ®
Theorem 1.3.14 itself specializes to:

Exercise 1.6.5. Suppose (x,) is a sequence of real numbers and x, — p. If p > 0,
show there is an N, such that n > N implies x, > p/2.

Having established the two basic properties of convergent sequences, we can repeat
the proofs about the algebra of limits of functions from Sect. 1.4 to establish:

Theorem 1.6.6. Suppose a,, — a, b, — b, and k € C. Then

. ka, — ka

.a,+b,—a+b

. ap,b, — ab

Z—Z — %, provided b # 0

5. Ifa, < b, <cpforalln, a, — aand c, — a, then b, — a.

N W~

If (ay) is a sequence of real numbers, then we will write a, — o, if given any real
number K, there is an N, such that, for any integer n,n >N — a, > K.
Similarly, we write a,, — —oo, if given any real number K, there is an N such that
for any integer n,n >N = a, < K.
As for limits of functions appropriate versions of the theorem above are valid for
infinite limits. See Sect. 1.5.

Null Sequences

A sequence (x,) is null, if given any € > 0, there is an N € N, such that for alln € N,
n>N = |x,| < €. Hence (x,) is null iff x, — 0. Clearly, x,, — x iff (x, —x) is
null.

Example 1.6.7. (1/n) is null.

Proof. Let € > 0. Let N := [1/¢€] be the ceiling of 1/¢, that is the integer integer
satisfying N — 1 < 1/& < N. Then n > N implies

0<1<1<e
n N~

Hence (1/n) is null. ©)
Exercise 1.6.8. (1+(—1)") is not null.
Theorem 1.6.9. If M € C and (x,,) is null, then (Mx,) is null.

Proof. Let € > 0 be given. Since £/ (14 |[M|) > 0 and (x,) is null there is an N, such
thatn >N = |x,| <e&/(1+|M]).Hence,n > N = |Mx,| < (1+|M]|)|xa| < e.
Thus, (Mx,) is null. ©)
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1.7 Geometric Progression

An arithmetic progression is obtained by continually adding the same number, hence
a,a+b,a+2b, ...1is aarithmetic progression. A geometric progression is obtained
by continually multiplying by the same number, hence a, ab, ab?, ab’,... is a ge-
ometric progression. Geometric progressions are also called geometric sequences.

Our first result about geometric progressions states that a certain class of geo-
metric progressions are null sequences:

Theorem 1.7.1. Let x € R. Suppose 0 < x < 1. For any real number € > 0, there is
an N € N, such thatn > N —> x" <e&.

Exercise 1.7.2 (Outline of a Proof of the Previous Theorem). Fix 0 < x < 1 and let
yi= %—I.Let0<£< 1 be given.

1. Provey > 0.
2. Use Bernoulli’s inequality to prove (%)n > 1+nyforallneNN.

3. Prove 0 < x" < ﬁnyforalln e N.

4. LetN =1+ 5 . Proven > N = x" < &. [Ift is a real number, then the floor
of t is the integer |t] satisfying |t] <t < |t]+1.]

Hence, if 0 < x < 1, then the sequence (x") is null.

Corollary 1.7.3. Let z be a complex number such that |z| < 1. Then (") is null.

Proof. By the theorem |7"| = |z]" — 0. ®

Example 1.7.4. Let x be a positive real number with infinite decimal representation
x=dy.ddy--- . If x,, :=dp.d1d, - - - d, is the corresponding sequence of finite deci-
mals, then x;, — x.

Proof. Let € > 0. Since (1/10") is null we can pick an integer N such that 1/10Y <
€. Then

0<x—xy=0.0"0dysdysz---
<0.0---099--- = 1/10"

Hence, if n > N, then |x —x,| < 107" < 107V < e. ®)

Series

For a sequence (x,);;_ let

n—1
zxk =xot+xi X2+ X1
k=0
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Then (Zz;é xk)::1 is a sequence. We define Y;” ,x; in terms of convergence of this
sequence. Let

oo n—1
X := lim X,
ZE) k 'H‘”Zb ©

provided the limit exists, in that case we say Y~ X, is convergent and the number
lim;, e ZZ;é Xy is called the sum of 37 x;. An expression of the form Y7 xy is
called a series or an infinite series.

If xo,x1,x3,--- is a geometric progression, then Y, xx is a geometric series.

Theorem 1.7.5. If |z| < 1, then the geometric series Y._,z* is convergent and
1
Y= (1.9)
k=0 <
Proof. For a complex number z, let

n—1

sni=ltztd+o 42 =Y R
k=0
Then zs, = z+2° +---+2" ' +2", hence zs, — s, = 2" — 1. Consequently,
1-7"

n—1 ‘ ' —1
zz = = .
=0 z—1 I—z

If |z] < 1, then (Z") is null, hence

1-7" 1-0 1
— = as n — oo,
1—z2 1—z2 1—-z2

We conclude the geometric series Y7 Z* converges and (1.9) holds. ©)

1.8 Steinhaus’ Three Distance Conjecture®

Let 7y be an irrational rotation of the unit circle. Meaning ¢ is irrational and 74 (2)
is obtained from ¢ by rotation z by 27¢ radians in the counterclockwise direction.
For any N, the points 1, 75 (1), Ty2 = 7 (79(1)), ..., 75 (1) divides the circle into
“subintervals”. In this section it is shown that there are numbers a, b, and ¢ such
that the length of any of these “subintervals” is one of these three numbers. This
was part of a group of conjectures Wtadystaw Hugo Dionizy Steinhaus (14 January
1887 Jasto to 25 February 1972 Wroctaw) made regarding the lengths of the inter-
vals generated by irrational rotations. The corresponding problem in the closed unit
interval [0, 1] is solved in this section.
This section can be covered any time after Sect. 1.1.
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The Problem

Let N be a positive integer and let ¢ be some positive irrational number. Pick m and
M in {1,...,N} such that

{mo} <{jo} <{M¢} forall j€{1,...,N}.

Here {x} denotes the fractional part of the real number x.
Fork=0,1,...,N with k # M let k' € {0,...,N} be such that

{k¢} < {K'¢} and
{ko} <{jo} = {K'¢} <{jo}forall j{1,....N}.

Thus {k'¢} is the point “after” {k¢ }. Clearly, 0’ = m. If we set M’ = 0, then k — k'
is a bijection of {0,...,N} onto itself. For irrational ¢ the points are dense in the
closed interval [0, 1], see Sect. 12.6.

Theorem 1.8.1 (Steinhaus’ Three Distance Conjecture). For any k =0,...,N
with k = M

(Ko} —{ko} € {{mo}.1—{Mp},{mo}+1—{M¢}}.

That is, any one of the intervals [{k¢},{kK'¢}], has length {m¢}, 1 —{Mo}, or
{mo}+1—{Mo¢}.

This is also true for negative irrationals ¢ and for rational ¢. For negative numbers,
the details depends to some extend on how the fractional part of a negative number
is determined. Is {—1.23} = —0.23? or is {—1.23} = 0.77? The latter corresponds
to the interpretation {x} := x — |x], the former might seem more natural, just lop
off the stuff before the decimal point.

Exercise 1.8.2. If ¢ is irrational and m # n are integers, then {ma} # {na}.

If we order the numbers
{0,1,...,N} = {ko,ki,....kn}
such that k} =kjyi for j=0,1,...,N—1,then ko =0, ky =m, and ky =M. And
0={koo} < {kip} < < {kno} <1 (1.10)

is a partition of the interval [0, 1] and the theorem states that this partition contains
intervals of at most three different lengths (Fig. 1.9).

Fig. 1.9 Tllustrating (1.10) in the case ¢ =3/7 and N =3
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Arithmetic Modulo One

Before presenting a proof of the Steinhaus Three Distance Conjecture we develop
some useful properties of arithmetic of fractional parts. As an application we estab-
lish a criterion for the irrationality of a real number.

Let No = [0,1,2,...}. Denote the fractional part of a real number a by {a}. If

a > 0 then
{a}=a—|a

where [a] = max{n € Ny | n < a} is the floor of a. Alternatively, {a} is the unique
real such that

0 <{a} <1, and a = {a} + n for some integer n. (1.11)
It is immediate that

{a}+{b} if {a} +{b} <1

{a}+{b}—1 if{a}+{b}>1" (1.12)

{a+b} = {
To see this write
a+b={a}+{b}+ |a]+|b|

and use the alternative characterization of the fractional part. Alternatively (1.12)
can be written as

 [{a+b} if {a}+{b} <1
{a}+{b}{1+{a+b} if {a} +{b} >1" (1-13)
Also, if {a} > {b}, then
_ J{a—-0} ifa>b
{a}{b}{l—{b—a} ifa<b’

The first follows from
a—b={a}— (b} +(|a) - |b))
and the second from
b—a=1+{b}—{a} +([b] ~|a] ~ 1)

and the alternative characterization (1.11) of the fractional part.
Exercise 1.8.3. Show {a+ {na}} = {(n+1)a} foralln € N.
Exercise 1.8.4. Show {m{na}} = {mna} for all m,n € N.

As an application of fractional parts let us prove a very special case of a theorem,
Theorem 6.5.3, due to Liouville.
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Theorem 1.8.5 (Baby Liouville). Let a be a real number. Then a is irrational iff for
any € > 0 there isanm € Z and an n € N such that a # % and |a—%’ <£

Proof. Suppose a is irrational. Divide the closed interval [0, 1] into a finite number
of subintervals each with length < €. If j # k are integers, then { ja} # {ka}, since a
is irrational. Hence, the set {{ka} | k € N} is infinite. Hence, one of the subintervals
must contain an infinite number of the fractional parts {ka}, k € N. In particular,
there are two integers 0 < m < n such that

{na} — {ma}| < €.

Hence,
|(na — |na|) — (ma—|mal)| < €.

Setting k = |na| — |ma| and dividing by n — m gives

a—

k £
< .
n—m n—m

Conversely, suppose a is rational. Then a = % for some integers j,k with k > 1.

Let e := % For any integers m,n such that m > 1 and a # 7, we have

‘ m‘ j m| |jn—mkl _ 1 €
a——|=|-— — :7>—:—.
n k n kn T kn n
Where we used that | jn —mk| > 1, since a # . ®

A Proof of the Steinhaus Three Distance Conjecture
Since {(m+ M)¢} is either {m¢} + {Mo} or {m¢p}+ {M¢} — 1 either {(m+
M)p} >{M¢}or {(m+M)p} < {m¢} hence

N<m+M.

Fix akin {0,1,...,N} with k # M. Recall K is chosen to minimize {j¢} — {k¢ } >
0.

Suppose k < k'

Then
(Ko} —{ko} ={(K —k)¢o} > {mo}
where there is equality if K —k = m. Thus k' = k+m if k+m < N, that is

ifO<k<N-—mthenm<k' <Nandk' =k+m.
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Suppose k > k'

Then
{Ko}—{ko}=1-{(k—K)o} >1-{Mo}
where there is equality if k — k' = M. Thus k' = k— M if 0 < k — M, that is

ifM<k<Nthen0<kK <N—-Mandk =k—M.

Note this last line includes the case k = M. If N —m + 1 = M then we are done. So
for the remainder of the proof it is assumed that

N+1<m+M.

Suppose N —m < k <M

By the ranges established for k” above it follows that N — M < k' < m. In this case
is it shown below that

(Ko} —{ko} = {mop}+1—{M¢} and K = k+m—M.

Note k — k+m—M maps {x | N—m <x <M} onto {y| N—M <y<m}.

Suppose k < k'

Then as above
(Ko} —{ko} ={(K —k)¢} > {m¢}
and
{K=K)g}—{mg} =1—{(m—K +k)¢}

since k' —k < k' < m. Hence

{Ko}—{ko} ={mo} +1—{(m—K +k)¢}
> {mo}+1-{M¢}

with equality if m — k' +k = M, that is for k' = k+m — M.

Suppose k > k'

Then as above

{Ko}—{k¢} =1-{(k—K)¢} >1—{M¢}
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(Mo} —{(k—K)o} ={(M —k+K)9}

since k — k' < k < M. Hence

(Ko} —{ko} =1—{Mo} +{(M—k+K)o}
> 1—={M¢}+{mo}

with equality if M —k+ k" = m, thatis for k' = k+m— M.

Summary

There are three cases

0<k<N-m= kK =k+mand {K¢}—{k¢} = {mo¢}
N-m<k<M = k' =k+m—M and
(K9} —{ko} = {mo}+1—{Mg}
M<k<N = K=k—Mand {K¢}—{ko}=1—{Mo¢}

Exercise 1.8.6. Prove Steinhaus’ Three Distance Conjecture for rational ¢ > 0.

Problems

Problems for Sect. 1.1

. Show that 1.239 = 1.24.
. Carry out the division algorithm for 17/7.

3. Find the infinite decimal form of 1/7. Show all the steps needed to perform the

[e IS BN e NNV ]

long division.

. When calculating the decimal form of p/q there are g possible remainders. Why

is the length of the repeating part at most ¢ — 1?

. Show 23.6321 is rational.
. Find integers p and ¢ such that 3.1415 = g.
. Prove that any interval contains a rational number.

. Show Q+iQ:= {a+ib|a,b € Q} is dense in C. Hint: A ball contains an open

square with the same center.

. Give a detailed proof of the density of irrationals in the case x < 0.
10.

Let [ be the set of finite decimals. Show that [ is dense in R.
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Problems for Sect. 1.2.

In the spirit of Exercise 1.2.2, that is, when verifying that a point is an accumula-
tion point, it is not necessary to check all € > 0. This is explored in the following
problem.

1. A number «a is an accumulation point of the set D iff for all k € N, there is an
x € D, such that 0 < |[x —a| < 1/10F. [Hint for one part: given any & > 0, there is
k € N, such that & > iz ]

2. If D C R and Im(c) # 0, then c is not an accumulation point of D.

3. Prove 0 is the only accumulation point of D := {% |ne IN} .

4. If ¢ is an accumulation point of D and r > 0, then c is an accumulation point of
DNB,(c).

5. Any real number is an accumulation point of Q.

6. Show the imaginary unit i is not an accumulation point of the set of real numbers
R.

7. Show that if B,(z) C A C B,(z), then the set of accumulation points of A equals
B, (2).

8. Let [ be the set of finite decimals. Show that every real number is an accumula-
tion point of [.

Problems for Sect. 1.3

1. Show |x| = 0asx — 0.
2. Let f: [0,o0[— R be determined by f(x) := v/x+ 3. Prove f(x) =2 asx — 1.

The following two problems are about limits of the function f : [0,e0[— R de-
termined by f(x) := y/x. Since D = [0, [, only x > 0 play a role in Eq. (1.4).

3. Show f(x) —2asx— 4.
4. Show f(x) - 0asx— 0.

5. If f: R — R is determined by f(x) =x—x? and a = 5. Then f(a) = f(3)
= % > 0. Find 6 > 0 satisfying the conclusions of Theorem 1.3.14.
6. Let f : R — R be determined by f(x) := 4 —x>. Then £(0) = 4. Finda & > 0,

such that
0<x—0]<d6 = 2< f(x).
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10.

11.
12.

13.

14.

15.

16.
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I | f(x)] <7 forall x and g(x) := (x —3) f(x) prove

g(x) = 0asx— 3.

. Let f: R — R be determined by

fx) =

{x —3 when x is rational

5 —x when x is irrational

If xo # 4, prove lim,_,,, f(x) does not exist.

. If lim,_,, f(x) exists and for any 6 > 0, there is an x € D with 0 < [x —a| < &,

such that f(x) > 0, then lim,_,, f(x) > 0.

More generally, if f(x) — L as x — a and M # L, then f is not close to M when
x is close to a. This is the content of the following problem.

Let f:D— C.If f(x) » Lasx — aand M # L, then

1
36 >0,¥xeD,0< [x—a|<d = |f(x)—M|> §|L—M|.

Prove x2 — —1 as x — i.

Let D be a subset of C. Let f,g: D — C. Suppose 0 is an accumulation point
of D.If |g(x| <M and f(x) = xg(x) for all x € D, then f(x) — 0 asx — 0.

Let f,g: D — C. Suppose a is an accumulation point of D. If f(x) — 0asx —a
and |g(x)| <47 for all x € D, then f(x)g(x) = 0asx — a.

Let f: D — C. Suppose a is an accumulation point of D. If f(x) — Lasx — a,
then Re (f(x)) — Re (L) as x — a.

Let f : D — C. Suppose xg is an accumulation point of D. If Re (f(x)) — a and
Im (f(x)) — b as x — xp, then f(x) = a+ib as x — xo.

Prove or disprove: If lim,_, f(x) exists and f(x) > O for all x # a, then
lim,_,, f(x) > 0.

Problems for Sect. 1.4

1.

If A is a finite subset of C, prove that any point in A is an accumulation point of
C\A.
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. What is wrong with the Composition Rule proposed below?

“If f:A— B, g:B— C,ais an accumulation point of A, b is an accumulation
point of B, f(x) — b as x — a, and g(x) — ¢ as x — b, then go f(x) — ¢ as
x—=a

. Find two functions f.g : R — R such that neither lim,_,o f(x) nor limy_,o g(x)

exists, yet both lim,_, f((x) + g(x) and lim,_,¢ f(x)g(x) exist.

. Let o be the pseudo-sine function. Let f(x) := xo(1/x), when x # 0. Prove

f(x) —>0asx—0.

In the following two problems we assume x'/” exists for all x > 0.

. Let D:=[0,00[. Ifa >0 and n € N, then x'/" — a'/" as x — a.
. Let D :=[0,c0[. Forany n € N, x'/" — 0 as x — 0.

7. Suppose lim,_, f(x) = b and given any r > 0, the set f (B.(a)) contains both

positive and negative real numbers, show that b = 0.

8. Suppose lim,_,, f(x) = b and there is a r > 0 such that f (B}.(a)) C [0,ce[. Show
that b > 0.
9. Suppose lim,_,, f(x) = b and there is a r > 0 such that f (B).(a)) C]0,[. Must
b>0?
X when x € Q
10. Let D:=R.If f(x) := , find all values of @ € R, such that

11.

1—x whenx¢Q
lim,_,, f(x) exists.

LetDy:={4 |[neN}andDy:= {515 [n€N}.LetD:= {1 |ne N}.Then
D = Dy UD;. Consider the function f : D — R determined by

1 ifxe D
flx):= ) )
0 ifxeD,

Show 0 is an accumulation point of D; and of D, and show that lim,_,¢ f(x)
does not exists.

Problems for Sect. 1.5

1. Let f(x) = |21€XT3| Find both limits at infinity: lim,_se f(x) and lim,_, e f(x).
2. If n € N, prove limy_,.. X" = e. What happens as x — —oo?

3. If f and g are real valued and f(x) < g(x) for all x, then

lim f(x) = eo = lim g(x) = ce.
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4. If f and g are real valued, then

lim f(x) =4 and ;gr}lg(x) =0 = lim f(x)g(x) = oo.

X—a X—a

Give a proof based on the definitions. In particular, do not use the product rule
for limits or use 4 - co = oo.

5. If f(x) > 0 for all x and f(x) — 0 as x — a, then ﬁx)%ooasx%a. Give a
proof based on the definitions. '

Problems for Sect. 1.6

1. If (x,) is bounded and (y,) is null, then (x,y,) is null.
If (y,) is null and |x,| < |y,|, then (x,) is null.
If x, <y, and x,, — oo, then y,, — oo.

If z, # O for all n, then (z,) is null iff 1/|z,| — oo.
Find two sequences (x,) and (y,) such that x,, — e, y, — 0 and x,y,, — 1.

(va) such that x,, — eo, y, — 0 and x,,y, — 29.

NSk »

)
Find two sequences (x,) and
) and

Find two sequences (x,) and (y,) such that x,, — e, y, — o0 and x,, —y, — 1.

Problems for Sect. 1.7

1. Let x € R. Suppose 1 < x. Given any M > 0, prove there is an N € N, such that
n>N = M <x". Thatis prove x" — oo as n — oco.

2. Find the sum of the geometric series

> 9
0.999...= Y —.
kg‘l 10%

Problems for Sect. 1.8

1. Prove Steinhaus’ Three Distance Conjecture for ¢ = %
2. Investigate Steinhaus’ Three Distance Conjecture on the unit circle (Fig. 1.10).
3. If ¢ and v are irrationals and M, N are positive integers, let

0={jod} <{1g} < <{jm¢} <{jm+19} =1
0="{koy} <{kiy} <. <{kyy} <{kyi1y}=1
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Fig. 1.10 Circle version of Fig. 1.9

as in (1.10). Here, jy+1 :=1/¢ and kyy; := 1/ are notational devises intro-
duced to simplify the notation below. One version of Steinhaus problem then is to
consider the lengths of the sides of the rectangles whose vertices are at the points
of intersections of the lines in Fig. 1.11. In this case the number of distances is
at most six, by the theorem in Sect. 1.8. A linear ordering on the plane is intro-
duced in the problems for Sect. E. This linear ordering imposes a linear ordering
on the points ({ju¢},{ka¥}),, , - This introduces some additional distances into
the problem. Find an upper bound on the number of length of “intervals” corre-
sponding to this ordering.

Fig. 1.11 A two dimensional Steinhaus problem. In the figure M =5, N =4, ¢ = e, and y =51

4. A different version of the Steinhaus problem would be to consider the “intervals”
obtained by using the linear order from the problems to Sect. E on the points

{kn®}, Lmw DM

In particular, N = M, we are only considering M of the M? points in the open
square, and of the points on the boundary only ({ko¢},{jow}) = (0,0) and
({kp+10},{jm+1v}) = (1,1) are included in the list. [The author has not at-
tempted to solve this problem, it may be easy or it may be very difficult.]
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Solutions and Hints for the Exercises

Exercise 1.1.7. If 1/x is rational, then 1/x = p/q, for integers p,q # 0. Hence
x = g/ p contradicting that x is not rational. The other cases are similar.

Exercise 1.2.2. Let € > 0 be given. If € < m, then DN B (c) # 0 by assumption.
On the other hand, if m < €, then

DNB,(c) 2DNB,,(c)

and the right hand side is nonempty by assumption.

Exercise 1.3.9. If |x—1/2| < 1/4, then —1/4 < x—1/2 < 1/4, and therefore
1/4 <x < 3/4.But 1/4 < x, implies 0 < 2/x < 8. Hence,

I - = =
S I X

xX— —

2

1 ‘ 1 2

1
=<8
X 2’<

:

Consequently, if |x—1/2] < 1/4 and |x—1/2| < €/8, then

Thus, § := min{1/4,&/8} works.
Exercise 1.3.11. (7). It is easy to justify:
g{x|0<|x—0[<8}) 2 {g(x) |0 <x <8}
={o(1/x)|0<x< 8}
—{ol0) | 1/8 <1}
2 {_151}
(if). For any real number L, either [L— 1| > 1 or [L—(—1)| > 1.

Exercise 1.3.15. This follows from

f@=IL=(L+f))] =L =[L-f)]
An alternative argument is to show f(x) — L implies |f(x)| — |L| and then use
Local Positivity on g(x) = | f(x)]-
Exercise 1.4.7. Use Example 1.3.5, the Product Rule, and induction on n.
Exercise 1.4.8. One way is to use the Sum Rule and induction on the degree.

Exercise 1.4.10. This is similar to the last part of the proof of the Product Rule.
We need to control the size of the factor |1/g(x)|, hence we need a lower bound on
|g(x)|. This is provided by Local Positivity in the form of Exercise 1.3.15.

Exercise 1.4.15. Comparing to the Composition Rule with f(x) = 1 4+ x and
g(x) =+/x. Asx — 3 we have f(x) = 143 =4, and as x — 4 we have g(x) — 2, by
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assumption. To use the Composition Rule we need a y > 0, such that 0 < |x—3| <y
implies f(x) = 1 +x # 4. Since x # 3 implies 1 4+ x # 4 any choice, e.g., y =1
works.

Exercise 1.4.18. (i) D1 N B..(a) C DN B..(a).
(ii) If D1 N B.(a) = D;NB.(a) = 0, then (D1 UD;) N B.(a) = 0.

Exercise 1.5.1. This is a special case of the Corollary in Sect. 1.4.
Exercise 1.5.4. In one case set N = 1/&'/" in the other set N = —1/¢!/",
Exercise 1.6.5. This is a special case of Theorem 1.3.14.

Exercise 1.6.8. Let € := 3/2. Given N, there is an even integer n > N. Since 7 is
even, | +(—1)"=2>3/2=¢.

Exercise 1.7.2. (1) 1 < 1/x. 2) (1)" = (1+y)". (3) Rearrange (2). (4) Since
N > ¢/y this follows from (3).



Chapter 2
Introduction to Continuity

In this chapter the algebra of continuous functions is established. A function that is
continuous at each irrational number and discontinuous at each rational number is
constructed. This function is know as the Riemann function, the Thomae function,
the ruler function, or the raindrop function.

Establishing some of the more subtle properties of continuous functions requires
properties of the set of real numbers that do not follow from the ordered field ax-
ioms. The relevant properties of the set of real numbers are contained in Chap. 3.
We revisit continuity in Chap. 5, where we establish global properties of continuous
functions.

2.1 Definition and Algebra

Let D be a subset of C. A function f : D — C is continuous at a point a € D, if
Ve > 0,30 >0,Vx€D,|x—a| <8 = |f(x)— f(a)| <e. 2.1
Using neighborhoods this can also be written as
Ve > 0,36 > 0,f(DNBs(a)) C Be (f(a)).

If a is not an accumulation point of D, then there is a 6 > 0, such that Vx € D, |x —
al < 8 = x=a. Such points are isolated. If a is isolated, the limit of f(x) asx —a
does not exist, but clearly, f is continuous at a. However, if a is an accumulation
point of D, Eq. (2.1) means

f(x) = f(a) asx — a.

Consequently, the algebra of limits leads to:

» if fis continuous at a and k € C, then kf is continuous at «;
» if f,g are continuous at a, then f + g is continuous at a;
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e if f,g are continuous at a, then fg is continuous at a;
* if f.g are continuous at a and g(a) # 0, then g is continuous at a.

The first two of these are summarized by linearity, if f,g are continuous at xo and
a,b are complex numbers, then a f 4 bg is continuous at xp.

Theorem 2.1.1 (Composition Rule). If f is continuous at a and g is continuous at
b:= f(a), then go f is continuous at a.

Proof. Let € > 0 be given. Since g is continuous at b, there is a y > 0, such that
ly—bl <y = lg0v) —g)| <e. 2.2
Since f is continuous at a and y > 0, there is a 6 > 0, such that
x—a| <6 = |f(x) = fla)] <,
since b = f(a), Eq. (2.2) with y = f(x) implies
18(f(x)) —g(f(a)) = [g(y) —g(b)| <e.
Thus go f is continuous at a. ®

We say f is continuous on D, if f is continuous at every point in D. We showed
in Sect. 1.4 that any rational function is continuous on the set of points where it is
defined.

Example 2.1.2. f(z) := |z| is continuous on C.
Proof. Leta € C. Let € > 0 be given. Let § := €. Then |z — a| < 0 implies
If(2) = fl@)| =llz| = lal| < |z —al <& =&.
Hence Eq. (2.1) holds. ©)

Exercise 2.1.3. Explain why

T3R8
f('x)'i 5_|1_x2|

is continuous at 2.

1 ifx>3
Example 2.1.4. Let f : R — R be determined by f(x) := { . %fx ; . Then f is
-1 ifx

discontinuous, that is not continuous, at 3.

Proof. Since

lim £(0) = =1 # 1 = lim /()

f does not have a limit at 3, in particular, f is not continuous at 3. ®
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{8 ifx#£5

Example 2.1.5. Let f : C — R be determined by f(x) := 5 s
ifx=

. Then

lim /(x) =8 #2 = /(5),
x—5
hence f is discontinuous at 5.

In preparation for the next example we need to know more about approximating
irrational numbers by rational numbers:

Exercise 2.1.6. Let a be some irrational number. Given any M € N, thereis a y > 0,
such thatforallpeZandge N, g <M — ‘a—g’ >7.

Writing the contrapositive of the implication gives: Given any M € N, there is a
Y > 0, such that for all p € Z and g € N,

a— g’ <y = qg>M.
Remark 2.1.7. Exercise 2.1.6 should be compared to Theorem 1.8.5.
The function in the following exercise is a modification of the Dirichlet function.

Exercise 2.1.8 (Riemann Function). Let f : R — R be determined by

£00) 1/q whenx = p/qforsome p € Z,q € N in lowest terms
x) = :
0 whenx € R\ Q

Show f is discontinuous at every point in Q and continuous at every point in R\ Q.

We named this function after Georg Friedrich Bernhard Riemann (17 September
1826, Breselenz to 20 July 1866, Selasca). It is also called the Thomae function,
after Carl Johannes Thomae (11 December 1840, Laucha an der Unstrut to 1 April
1921, Jena), the ruler function, the raindrop function among many other names.

Remark 2.1.9. Vito Volterra (3 May 1860, Ancona to 11 October 1940, Rome)
showed that we cannot have a function that is continuous at the rational numbers
and discontinuous at the irrationals. In fact, he showed that we cannot have two
functions for which the points of discontinuity of one are the points of continu-
ity of the other and vice versa (See Sect. 3.4). Thus, the roles of the rationals and
irrationals in the previous exercise cannot be reversed by some clever choice of f.

2.2 Removable Discontinuity

Suppose f is discontinuous at a. Then, f has a removable discontinuity at a, if there
is a function g, such that g is continuous at @ and g(x) = f(x) for all x # a. In the
definition of removable discontinuity, it does not matter whether or not f is defined
ata.
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Exercise 2.2.1. Suppose f is discontinuous at a. Then lim,_,, f(x) exists iff f has a
removable discontinuity at a.

Example 2.2.2. f(x) := "2’11 has a removable discontinuity at ¢ = 1. Because, if

=
g(x) :=x+1, then f(x) = g(x) for all x # 1 and g is continuos at a = 1.

2.3 One-Sided Continuity

In this section we assume D C R and f: D — C.
Letae D. If

Ve>0,36 >0,VxeD,0<x—a<d = |f(x)—f(a)| <&,

then we say f is continuous from the right at a. In particular, if @ is an accumulation
point of D, then lim, , f(x) exists and equals f(a) if and only if f is continuous
from the right at a.

Similarly, f is continuous from the left at a, if

Ve>0,36 >0,vxeD, -0 <x—a<0 = |f(x)—f(a)| <e.
If a is an accumulation point of D, this means lim, », f(x) exists and equals f(a).

2 wh >3
Example 2.3.1. Let f(x) := s when o e Then f is continuous from the left at
when x <

3, since lim, 3 f(x) =5 = f(3). And f is not continuous from the right at 3 because
lime 3 f(x) =2#5=f(3).

Exercise 2.3.2. f is continuous at a iff f is both continuous from the right and left
at a.

Problems

Problems for Sect. 2.1

1. If g is continuous at L and f(x) — L as x — a, prove g(f(x)) — g(L) as x — a.

2. Let f:[0,1] — [0, 1] be determined by f(0) =0, and for any n € N, f(x) = 1/n,
when n}rl <x <1 Since U] ﬁ, 11'=]0,1] and the union is disjoint, f is a
function defined on the closed interval [0, 1].

a. Prove that f is increasing, i.e., x <y = f(x) < f(y).
b. Prove that f is continuous at 0.
c. Prove that f is continuous at 1.
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d. Prove that f is continuous on ] #, % [ foralln € N.

e. Prove that f is discontinuous at x = 1/n for all n € N with n > 2.

3. Let D:=[—1,1]U{3}U[5,7] and let f : D — R. Then f is continuous at 3.

4. If f: R — Cis continuous on R and f(x) = x> for every rational x, show f(x) = x*

for every real x.

5. If f: R — R is continuous and

fx+y) =fx)+f(y) forallx,y € R,

then there is constant ¢ € R, such that f(x) = cx, for all x in R. [Hint: f(2) =
f+1)=2f(1), and £(1) = £(1/2)+ f(1/2) = 2f(1/2), 50 f(1/2) = 3 f(1)].

6. Let f: C — C be continuous at a. Suppose (x,) is a sequence of complex numbers
converging to a. Prove the sequence (f (x,)) converges to f (a).

7. Why does the composition rule for limits (Theorem 1.4.14) not imply the com-
position rule for continuity (Theorem 2.1.1)?

Problems for Sect. 2.2

1. Let o be the pseudo-sine function. Let f(x) := o(1/x), when x # 0 and let
f(0) := 0. Show that f is discontinuous at 0.

2. Let o be the pseudo-sine function. Let g(x) := xo(1/x) for x # 0. Prove g has a
removable discontinuity at 0.

Problems for Sect. 2.3

1. Prove the the function in Problem 2 for Sect. 2.1 is continuous from the left at
every point in the half-open interval |0, 1].

Solutions and Hints for the Exercises

Exercise 2.1.6. For a fixed g, there are only finitely many p such thata—7y < p/q
< a+ Y. Alternatively, for any integer kK > 1, the two integers closest to ka are |ka]
and | ka|+1,1in fact |ka] < ka < |ka|+ 1. Hence, the largest y satisfying the desired

conclusion is the smallest of the numbers a — U{—ISJ, % —a,k=1,2,....M.

Exercise 2.1.8. This is a consequence of Exercise 2.1.6 and Corollary 1.4.20.
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Exercise 2.2.1. Let L := lim,_,, f(x) exists, then

f(x) whenx#a

Xx) =
8(x) L when x = a

is continuous at a.

Exercise 2.3.2. Similar to the corresponding result for one-sided limits.



Chapter 3
Sets of Real Numbers

Most of us believe we have a reasonable understanding of what a real number is.
However, sets of real numbers have some deep and surprising properties. We will
explore some of these properties in this chapter and in Chap. 4 on cardinality. Of
notable interest for future applications are the order completeness of R, the char-
acterization of intervals in terms of the intermediate value property, and the nested
interval theorem. Among other results we establish the existence of roots of positive
real numbers and we introduce the amazing Cantor set as well as related functions.

3.1 Supremum and Infimum

In this section we investigate order completeness of sets of real numbers. These
properties are not all shared by the set of rational numbers.

Let A be a subset of R. A real number u is an upper bound for A, ifa € A —
a <u.Thatis,if Va e A,a <u.

Example 3.1.1. A few illustrative examples are:

1. 56 is an upper bound for A := {x € R | —34 < x < 56} and 56 € A. Of course,
any number greater than 56 is also an upper bound for A.

2. 56 is an upper bound for B:= {x € R| x < 56} and 56 ¢ B.

3. Consider the set C := {n”ﬁ |neN} ={1/2,2/3,...}. Since n < n+1, we have
71 < 1, hence 1 is an upper bound for C and 1 ¢ C.

If u is an upper bound for A and u € A, then u is the maximum of A, in symbols this
is written: u = max(A).

Let A be some set of real numbers. Let u be a real number. If « is an upper bound
for A and no number smaller than u is an upper bound for A, then u is the least upper
bound for A. The least upper bound is also called the supremum and abbreviated by

sup(A).
Example 3.1.2. Using the notation from Example 3.1.1.
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1. sup(A)
2. sup(B)
3. sup(C)

6.
6.

5
5
1

Proof. We give a separate argument for each case.

1. We saw that 56 is an upper bound for A. No number smaller than 56 can be an
upper bound since 56 is in A.

2. We saw that 56 is an upper bound for B. Let v < 56, we will show that v is
not an upper bound for B, hence 56 is the smallest upper bound for B. To see
that v is not an upper bound for B we must find x € B, such that v < x. We
claim that x := v+ € works, when € := (56 —v)/2. Now v < 56 implies € > 0.

| | |
v v+e 56

Fig. 3.1 v+ ¢ is the midpoint of [v,56]

Hence v < v+ € = x and x < x + €. It remains to check that x + & = 56. But,
x+e=v+2e=v+(56—v) =56 (Fig. 3.1).

3. We saw that 1 is an upper bound for C. Suppose v < 1. We will show that v is not
an upper bound for C. To see this we must show there is an integer N, such that
v<N/(N+1).Since 0 < 1—vand (1/n) is null, there is an integer N, such that

%<1—vforalln>N. Settingn:N+lyieldsv<1—NLH:NL+1.

This completes the verification of the claims. ©

Exercise 3.1.3. Let A be a subset of R. Let u and v be real numbers. Suppose
(HaceA = a<uand
(ii)(aeA = a<v) = u<w.
Prove u = sup(A).

The following theorem establishes the existence of the supremum for any set of real
numbers that has an upper bound. In the proof we will repeatedly use that if we have
a nonempty finite set of integers with some property, then that set of integers has a
largest element. This is a very special case of the well ordering property of the set
of natural numbers.

Remark 3.1.4. For the set A := {x € R | x> < 2} an outline of the proof of the theo-
rem runs as follows: Using 17 < 2 < 22 we see dy = 1 is not an upper bound for A
and do + 1 = 2 is an upper bound for A. Using 1.4*> < 2 < 1.5% we see do.d; = 1.4
is not an upper bound for A and dy.d; + 1/10 = 1.5 is an upper bound for A.
Since 1.41% < 2 < 1.42% we see dy.did> = 1.41 is not an upper bound for A and
do.dydy +1/10> = 1.42 is an upper bound for A. Continuing in this manner we
construct the least upper bound dy.dd, - - - for A as an infinite decimal.

For the set A := {x € R | x < 56} this process yields the infinite decimal 55.9 as
the least upper bound.
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Theorem 3.1.5 (Order Completeness of R). Let A be a nonempty subset of R. If A
has an upper bound, then A has a least upper bound.

Proof. Step 1: Construction of a candidate for the sup. Let « be an upper bound
for A. If u = +eg.eje; - - - , is an infinite decimal representation of u, then u < eg+ 1.
Hence, we have found an integer N := ¢( + 1 that is an upper bound for A. If a € A,
and a = £ fp.f1 f>--- is an infinite decimal representation of a, then —(fo+2) < a.
Hence, we have found an integer M := — fy — 2 that is not an upper bound for A.
See Fig. 3.2. To begin the construction of sup(A), let

| | | |
[ [ [ [

—(fo+2) a u e+ 1

Fig. 3.2 Tllustrating that M = —(fy + 2) is not an upper bound for A and N = ¢g + 1 is an upper
bound for A

By :={k€Z|M <k and k is not an upper bound for A} .

Then M € By and N ¢ By is an upper bound for By. Hence, By has at most N — M
elements, in particular, By is finite. Let L be the largest element of By. Then L is not
an upper bound for A and L+ 1 is an upper bound for A. (A figure similar to Fig. 3.3,
but with N — M + 1 tick marks illustrates this.) Assume L > 0. Let dy = L. Then dj
is not an upper bound for A and dj + 1 is an upper bound for A.

Let

By = {k €7Z]0<kanddy+ 1% is not an upper bound forA}.

Then 0 € By, since dy is not an upper bound for A, and 10 ¢ By, since dp + 1 is an
upper bound for A. Hence, Bj is a subset of {0,1,...,9}, in particular, By is finite.
Let d; be the largest element of By. Then 0 < d; <9, dy.d; is not an upper bound
for A, and dy.d; + 1/10 is an upper bound for A. See Fig. 3.3.

| | | | | | | | | | |
[ [ [ [ [ [ [ [ [ [ [

do0  do.l  do2  do3  do4  dpS  dp6  dyT  dp8  dy9  do+l

Fig. 3.3 Since dy.0 is not an upper bound and dy + 1 is an upper bound, there is a k such that dy.k
is not an upper bound and dy.k+ 1/10 is an upper bound

Let

By = {k €7Z|0<k, and dy.d; + % is not an upper bound forA} .

Then O € By, since dy.d| is not an upper bound for A, and 10 ¢ B,, since dy.d; +1/10
is an upper bound for A. Hence, B; is a subset of {0,1,...,9}, in particular, B, is
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finite. Let d> be the largest element of B;. Then 0 < d> <9, dy.d1d> is not an upper
bound for A, and dy.dd>» + 1/102 is an upper bound for A.
Continuing in this manner (i.e., by induction) we end up with a real number

u.= d().d]d2~ o

such that for eachn € N, dy.d1d> - - - d, is not an upper bound for A and dy.dd> - - - d, +
1/10" is an upper bound for A.

Step 2: Showing the candidate works. To complete the proof we must show (i)
that u is an upper bound for A and (i7) that no v < u is an upper bound for A.

(i) Let a € A. For any n, do.d\d>---d, + 107" is an upper bound for A. Hence
a<dy.d\dy---d,+1/10" for all n. Consequently,

a <do.did>...d, <u.

1

10"
Since (1/10") is null, we conclude a < u. Thus u is an upper bound for A.

(it) Suppose v is an upper bound for A. For any n, dy.did> - - - d,, is not an upper
bound for A. Hence there is an a, € A such that dy.d\d>---d, < a,. Now Vv is an
upper bound for A, in particular, @, < v. By the transitive property of inequalities,
do.d1dy---d, < v for all n. Letting n — oo, we get u < v, since do.dyd> - --d,, — u.
©®

Exercise 3.1.6. Complete the proof of the order completeness of R by modifying
the proof above such that it works in the case where L < 0.

Define sup() = —co. Set sup(A) = oo, if A does not have an upper bound. Then any
subset of R has a supremum sup(A). The previous theorem can therefore be restated
as

if A # 0 has an upper bound, then sup(A) € R.

Infimum

Let A be a subset of R and let m € R. If m < a for all a € A, then m is a lower
bound for A. If m is an lower bound for A and m € A, then m is the minimum of A in
symbols this is written: U = min(A). A number m is a greatest lower bound for A,
if m is a lower bound and no larger number is a lower bound for A. A greatest lower
bound is also called an infimum and denoted by inf(A). Let —A := {—a |a € A}.

Exercise 3.1.7. (i) Prove m is a lower bound for A iff —m is an upper bound for —A.
(ii) Prove inf(A) = sup(—A).

Theorem 3.1.8. If A has a lower bound, then A has a greatest lower bound.

Proof. One approach to the proof is to imitate the proof that the supremum is a real
number above. On the other hand it might be simpler to use that theorem to prove
this one. This is the proof outlined in the previous exercise. ©
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Define inf(0) = . If A does not have a lower bound we will write inf(A) = —co.

Having established that sets with upper bounds have a least upper bound and sets
with lower bounds have a greatest lower bound we can, and will, from now on, for
the most part forget about infinite decimals.

3.2 Intervals

In this section, we give a characterization of intervals in terms of a property that is
useful in our study of continuous functions. We will establish this as a first conse-
quence of the order completeness of the set of all real numbers.

A closed interval is a set of the form

[a,b] :=={xeR|a<x<b},
[a,o[:={xeRja<x}={xeR|a<x< e},
Dbli={xeR|x<b}={x€R|—ec<x<b}, or
yo[ i ={xER| —o<x <o} =R

] —eo
]—e
Where a < b are real numbers. An open interval is a set of the form

la,b[:={x€R|a<x<b},

la,o[:={xeR|a<x}={x€ER|a<x< e},
|—oobi={x€R|x<b}={xER| —0c <x< b}, or
| —o0,00[:={x ER| —0 < x <0} =R.

Where a < b are real numbers. A half-open interval is a set of the form

la,b] :={x€R|a<x<b}or
[a,b[:={x€R|a<x<b}.

Where a < b are real numbers. A half-open interval is also called half-closed. An
interval is a subset of R that is either an open, a closed, or a half-open interval. Note,
the interval |—eo, o[ is both open and closed.
A subset A of R has the intermediate value property, if for any x and y in A and
any ¢ in R,
x<t<y = t€eA.

It is easy to see that any interval has the intermediate value property. Conversely,
any subset of R that has the intermediate value property is an interval:

Theorem 3.2.1 (Interval Theorem). Let A be a nonempty subset of R. Then A has
the intermediate value property if and only if A is an interval.

Proof. Clearly, any interval has the intermediate value property. Conversely, sup-
pose A has the intermediate value property. Let a := inf(A) and b := sup(A). As-
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sume a and b both are finite. Then a is a lower bound for A and b is an upper bound
for A, consequently A C [a,b]. Let t € R be such that a < r < b. Since a < t and
a = inf(A) is the greatest lower bound for A, we see 7 is not a lower bound for A.
Hence, there is an x € A, such that inf(A) < x < . Similarly, there is a y € A, such
that # < y < sup(A). We have found x,y in A, such that x < ¢ < y, hence, using the
intermediate value property, € A. Since t €|a,b| was arbitrary, the open interval
]a,b[ is a subset of A. The points a and b may or may not be in A, hence A is one of
the intervals, |a, b, [a,b],]a,b], or |a,b]. ®

Exercise 3.2.2. Complete the proof of the Interval Theorem by considering the
cases where a = —oo and/or b = oo.

3.3 The Nested Interval Theorem

When we say that 7 = 3.14159--- | we usually interpret this to mean that we know
dy=3,d1=1,dy=4,d3 = 1,dy =5,ds =9 and we do not know anything about the
digits d; with k > 5. If those digits are 0’s then & = 3.14159, if those digits are 9’s
then 7t = 3.14159 + 1/103 = 3.14160. In all other cases 7 is somewhere in between
those two extremes.

More formally, given a positive integer dy and digits d, € {0,1,...,9} let

1
I, = do.d1d2~~~dk,d().d1d2'“dk+W . 3.1
Then I; is the set of real numbers that have a decimal expansion beginning with
do.did> - - - di. In particular, Iy | C I and

() Ik = {do-dvd - }.
k=1

The Nested Interval Theorem is a generalization of this to intervals whose endpoints
need not be finite decimals.

The following results states that if a € A and b € B implies a < b, then there is
a real number ¢ separating A and B, in the sense that a <t < b for all a € A and all
beB.

Proposition 3.3.1. Let A and B be nonempty subsets of R. If any number in A is less
than or equal to any number in B, then there is a number t, such that any number in
A is less than or equal to t and any number in B is greater than or equal to t.

Proof. Any number b in B is an upper bound for A, hence, sup(A) < b for any b € B.
So sup(A) is a lower bound for B, and therefore sup(A) < inf(B). Consequently, any
number ¢ between sup(A) and inf(B) works. ®

A sequence of intervals (1), , such that 1,1 C I, for all n € N, is nested. If
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| | [ [ [
1 1 1 1

a a a as by by by bo

Fig. 3.4 A few nested intervals [ag,bo] D [a1,b1] D -+

the lengths of the nested intervals form a null sequence, it appears that the intervals
have exactly one point in common, see Fig. 3.4. This is the content of the following
theorem. We repeat the idea of the proof of Proposition 3.3.1 in the proof below.

Theorem 3.3.2 (Nested Interval Theorem, Cantor’s Principle). Suppose the
closed intervals ([an,bp)),cy are nested and the sequence of lengths of these in-
tervals (b, — ay) is null, then there is an x € R, such that

=

m [@n,bn) = {x}.

n=1
That is, the intersection contains exactly one point.
Proof. Since the intervals are nested we have
ai<aiy1 <aj2<--<a;<b;<---<biyy<biy1 < b
for all i < j. Hence, fori < j,
ai<aj<b;<b,.

Consequently, i < j implies a; < bj and a; < b;. Since i and j are arbitrary we have
shown that
Vm,n € N,a,, < b,.

Hence, if A := {a,, | m € N} and B := {b, | n € N}, then any number in A is less
than or equal to any number in B. Consequently, a := sup(A) and b := inf(B) are
finite and a < b.

If a < b, then 0 < b—a < b, — a, contradicts that (b, — a,) is null. Hence, a = b.

It remains to establish that {a} = (_; [an,b,]. We will show C and D .

C For all n € N, a, < a, since a is an upper bound for {a, | n € N}. Similarly,
b < b, for all n € N, since b is a lower bound for the set {b, | n € N}. Hence,
an <a=>b<b,forallneN.So,a € [ay,by] for all n € N. Thus a € (\;_; [an,bn)
and consequently {a} C N7_; [an, bn).

D Conversely, if x € (\_; [an,bu], then a, < x < b, for all n € N. Hence, x is
an upper bound for the set {a, | n € N}. Since a is the smallest upper bound for
{an | n € N} it follows that a < x. Similarly, x < b. By transitivity of inequality,
a <x < b. Hence, b = a implies x = a. Consequently, (\;_[an,bx] C {a}. ©)

The following result will be used repeatedly when we use the Nested Interval
Theorem.
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Exercise 3.3.3. Adopt the notation from the statement of the Nested Interval Theo-
rem above. Let & > 0 be given. Prove, there is an N, such that

[an,by] Clx—8,x+ 6.

The following version of the Nested Interval Theorem, called the Binary Nested
Interval Theorem, reflects the way we often construct the intervals we apply the
Nested Interval Theorem to. We use the term “binary” because at each stage we
pick the left or right half of the previous interval.

Theorem 3.3.4 (Binary Nested Interval Theorem). Let a < b be real numbers.

Let ay := a and by := b. For each n > 0, let ¢, := (a, + b,)/2 and suppose either
an+1 = ay and by, = ¢, or ay1 = ¢, and by = by, then

oo

ﬂ [an, bn] = {x}

n=0
for some real number x.

Proof. Since a, < ¢, < by, the intervals [a,, b,] are nested. By construction b, —a, =
(b—a)/2". It remains to check ((b—a)/2") is null. But this follows from the fact
that (1/2") is null (Theorem 1.7.1). ®

Exercise 3.3.5 (Nested Rectangle Theorem). For each k € N, let [ay, by] X [c,d]
be a rectangle in R?> = C. Suppose for each k € N, [ar,1,brs1] X [crs1,disi1] C
[ar, D] X [ck,dy] and the sequence of lengths of the diameters

(crsdi) = (ax,bi)| = v (ex — aw)? + (dy — b

forms a null sequence. Prove there is a point (x,y) € R?, such that

DX

{3} =

[Clk7 bk] X [Ck, dk]

k=1

3.4 Sets of Continuity*

As an interesting application of the Nested Interval Theorem we prove Volterra’s
observation regarding sets of continuity. The proof is essentially Volterra’s.

Theorem 3.4.1 (Volterra). Let I be an interval and let f and g be functions I — C.
Let A C I be the set of points where f is continuous and let B C I be the set of points
where g is continuous. If A and B are dense subsets of I, then the intersection of A
and B is nonempty.

The following lemma helps organize the proof. For a closed interval J = [a,b] let

J :=a, b be the corresponding open interval.



3.4 Sets of Continuity* 59

Lemma 3.4.2. Let I, f,g,A, and B be as in the theorem. If J is a closed and bounded

subinterval of I and € > 0, then there is a closed interval K C ; such that the length
of K is less than € and

If()—f)| <eand |g(x)—g(y)| <&

forallxandyin K.

Proof. Fix two points a < b in I such that J = [a,b]. Let xo € AN (a,b). Since f is
continuous at xo, there is a 8’ > 0, such that

Vr e, x—xol €8 = £ (x)— £ (x0)| < £/2 (G2)

Let d’ := max{a,xo— &'} and b’ := min{b,xo+ 6'}. Consider the closed interval
I':=[d,b'],thenxy €', sincea<xy<bandI' CJ,sincea<da and b’ <b. If x
and y are in I, then (3.2) yields

F ) =F W1 @) = f o) +1f (x0) —f W <5+5 =€

because |x —xg| < 8 and |y —xo| < &’. Hence,

Va,y €L, |f(x) — f()] <&, (3.3)

Similarly, let yo € BN (a’,b). Since g is continuous at yy, there is a §” > 0, such
that

Vxel |x—yo| <8" = |g(x)—g ()| < £ (3.4)
Let a” := max {d’,yo — 6"} and b” := min{b’,yo + 6"} . Consider the closed inter-

val I" ;== [d",b"], then yo € I", since d’ < yp < b and I" C I, since @’ < d” and
b" <b'.Ifxandy are in I”, then (3.4) yields

vry el [g(x)—g() <e.

because |x —yo| < 6” and |y — yo| < 6”.

By construction I C I’ C J. Let K be a closed subinterval of I” with length at
most € such that K C J. ©

The idea of the proof of the theorem is to apply the lemma inductively to con-
struct a nested sequence of close intervals 7, such that [ f (x) — f (y)| < 1 for all x,y
in I,.
Proof. [Proof of the theorem] Let J := [a, b] be any closed and bounded subinterval

of I and let € = 1. By the lemma there is a closed interval /; C J with length at most
1, such that

[f () =f ()l < Tand [g(x)—g(y)] <1
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for all x,y € I;. Let € := 1/2. By the lemma with J = I, there is a closed interval
I, C I; with length at most 1/2, such that

f ()= f()] < §and [g(x) —g ()] <

for all x,y € I,. Continuing in this manner we get a sequence of closed intervals
I, = |a,, by] such that (a) the length b, — a,, of I, is at most 1/n, (b) I,+1 C I,, and
(c)

If(x)=f ()] < and [g(x)—g ()| <5 3.5)

for all x,y € I,,. By the Nested Interval Theorem there is a zp real number such that
{Z()} = ﬂ In.
n=1

We claim f and g are continuous at zg. To verify this claim, let €’ > 0 be given.
[e}

Fix and integer n > 1/¢’. By construction zg € I,y C I,,. Let

0 :=min{zo —an,by— 720} . 3.6)

Then & > 0, since z9 € I, = Jay, by[. Suppose x is a real number and |x —zo| < 6.
By (3.6), x € I,,, consequently (3.5) implies

[f ()= f)l <y <€ and |g(x)—g(2)| <, <€

Establishing continuity of f and g at z9. Hence, zp is in the intersection of A and B.
Thus AN B is nonempty. ©

Combining the theorem with the Riemann function (Exercise 2.1.8) we conclude:

Corollary 3.4.3. There does not exist an interval I and a function f : 1 — C, such
that f is continuous at each rational in I and discontinuous at each irrational in I.

This claim is part of Remark 2.1.9.

Corollary 3.4.4. Consider an interval I and a function f : 1 — C. If f is continuous
at each rational in I then f is continuous at least one irrational in I.

3.5 Roots

In this section, we show that if x is a positive real number and 7 is a positive integer,
then x has an n™—root in the sense that y* = x for some real number y. We also
present a method that can be used to show that certain roots are not rational numbers.
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Existence of Roots

We will use the Binary Nested Interval Theorem to establish the existence the n™
root x'/" of a positive real number x.

Suppose we want to construct v/2. Well, 1 < 2 < 4. So taking square roots: 1 <
V/2 < 2. Repeatedly dividing the relevant interval, starting with [1,2], in half gives

1<\ﬁ<%7 since2<(%)2;
%<\[2<%, since (%)2<2;
%1<ﬁ<%, since (%)2<2;
Yav2< B since2<(%)2.

Continuing this process by induction is the essence of our proof that 2 has a square
root.

Theorem 3.5.1. Let x > 0 be a real number and k € N. There is a real numbery > 0,
such that y* = x. Thus Xk =y,

Proof. If k=1 or x =1 we may set y := x. Hence, we will assume k > 1 and x # 1.
IfO<x<l,letay=xand by =1.1If 1 <x, let ag = 1 and by = x. In either case
a’é <x< b’é’.

Let co := (ag+bo)/2. Then afy < ¢l < bS. If ¢f = x, lety := co. If afy <x < cf;,
let a; :=ag and by := ¢ If c’é <x< b’5 let a; := cg and by := by. In either case,
ak < x < bk

Let ¢ := (a; +b1)/2. Then a’f < c’f < b’f. Ifc’f =xlety:=cy. Ifa’f <x< c’f,
let ap :=ay and by := ¢y If c’l‘ <x < b']‘ let a> := c; and b, := b;. In either case,
a’ﬁ <xk< b’ﬁ.

Continuing in this manner, either the process is stopped at some point because
cf, = x, or we get a, and b, as in the Binary Nested Interval Theorem with a],j <x<
bX for all k € N. Let y be the real number satisfying

oo

ﬂ [an, ba] = {¥}.

n=0

It remains to check that yk = x. Using aﬁ <x< b’,‘l and a, <y < b, we conclude

=

{x "} S . by
n=0

kbk

The intervals [ay, by,

| are nested, since the intervals [a,, b,] are nested. Also,

k—1 )
b —dt = (by—an) Y blals VT < (b, —a,)M
j=0
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where M := ¥4~ b} b D77 = kbE. Hence, (b} —af) is null. So by the Nested
Interval Theorem x = yk. ®

Remark 3.5.2. The proof is an algorithm that allows us to estimate y = x'/¥, because
an <y < by, implies |¢, —y| < (b, —ay,)/2, since ¢, is the midpoint of [a,,b,]. So
b, — a, = (bg — ap) /2", tell us that y ~ ¢, with error at most (by — ag) /2" =
| Y — 1‘ /2n+1

Exercise 3.5.3. Prove bf —d* = (b—a) $Zgb/d "

Irrationality of Roots

We use the case v/2 to illustrate a method that can be used to show that (p/ q)l/ "is
irrational for many choices of positive integers p, g, and n.

Theorem 3.5.4. \/2 is irrational.

Proof. The proof is by contradiction. Suppose /2 is rational. Let a,b be positive
integers such that /2 = a /b. For any n € Ny

V2"'b=2" € N and
V2 =22 = 2% e N

hence, for all k € Ny, \ﬁkbe N.
Sincel<ﬁ<2wehaveo<\/§fl<l. SinceO<\/§fl we have 0 <

n
(\ﬁ— 1) b for any n € N. But

(v2- 1)"b -3 (Z) (—1*/2"%

k=0

n
is a sum of integers, hence an integer. Hence, (\ﬁ — l) b e Nforallne N.
n
Since 0 < V2 —1< 1, the sequence ((ﬁ, 1) ) is null. Consequently, the

n
sequence ((\ﬁ— 1) b is null. But a convergent sequence in N has limit > 1,
hence cannot be null. This contradiction completes the proof. ©

Alternatively, a contradiction can be obtained using well ordering of N in place
of null sequences as follows. Since,

n
{(v2-1)"pnen}
is a nonempty subset of N, it has a smallest element. That is, there is an ngp € N,

such that o "
(\6—1) b< (\/2—1) bforallneN.
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no+1 n
But \@, 1 < 1 implies (ﬁ, 1) 0 b < (\ﬁ, 1) ’ b contradicting the choice
of ngp.

Remark 3.5.5. The argument illustrates a general method for proving that numbers
are irrational or even transcendental: (a) suppose the number of interest is rational or
algebraic, (b) use (a) to set up equalities x, = yy, (¢) establish |x,| < 1, and (d) show
(yn) is a sequence of nonzero integers. See the proofs that e and 7 are irrational and
e is transcendental for other examples of this strategy in action.

3.6 Cantor Set

Not everyone likes to work with numbers in base 10. Some like base 2. In this text
popular choices are base 2, base 3, and base 10.

A finite decimal is a number of the form do.d; ---d, = do +d; /10 +d> /10 +
--++d, /10", where dj is an integer and dy is in {0,1,...,9} for 1 < k. Given an
integer b > 1 we can replace the 10 by b. That is, we interpret the finite “decimal”
dOI;dl ---dy where dy € No and d; € {0,1,...,b— 1} with respect to base b as

_ dy dy d,
do[;d1"'dn—do+b+b2+ —|—bn.

We can then expand this to infinite base b representations dol;d 1dr---. When b =2

we say binary number, when b = 3 ternary number, and when b = 10 decimal
number.

The discussion of nonunique expansions for decimal numbers carry over without
major changes to base b representations. The details are left for the reader to work
out. For example, any 0 < x < I can be represented as

X = O.dldz...
b

and this representation is unique, if we do not allow representations ending in b — 1.
The representation of 0 < x < 1 is also unique, if we do not allow representations
ending in 0. By long division any rational number has a representation in any base.
It remains to check that the set of real numbers does not depend on the choice
of base. That is, for example, that set of ternary numbers coincides with the set of
decimal numbers. Let
X = d()édldz s

be a ternary number. Then

= 1
do.dvdy---dy,do.d1dy---di+ — | -
XEIQl 03d1d2 - A, dod1dr k+3k
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By the Nested Interval Theorem x is a decimal number. The proof that any deci-
mal number is a ternary number is similar. However, we proved the Nested Inter-
val Theorem for decimal numbers. So to establish that any decimal number is a
ternary number we have to establish the Nested Interval Theorem for ternary num-
bers. Clearly, this can be done using the method we used to establish the Nested
Interval Theorem for decimal numbers.

The Cantor set was introduced by Georg Ferdinand Ludwig Philipp Cantor (3
March 1845 Saint Petersburg - to January 1918 Halle) in 1883 while he was working
on a problem related to Fourier series. The Cantor set, more precisely the middle
thirds Cantor set, or ternary Cantor set, is the set

Ci= {Oédldz... ‘d,- e {0,2}}.

That is, C is the set of base three numbers, in the interval [0, 1], that can be con-
structed using only the digits 0 and 2.

The term middle thirds comes from an alternative construction of C. Let Cy :=
[0,1]. Let C; be obtained from Cy by removing the middle third of the interval in
Co. Inductively, let Cy | be obtained from C by removing the open middle third of
each intervals in Cy.

Fig. 3.5 The sets Cy, Cy, C, C3

For example,
1 2
C] = |:0,3:| @] |:3, 1:| and

Pl BB

See Fig. 3.5. Then C; is the ternary numbers having a ternary representation with
di # 1, C, is the ternary numbers having a ternary representation with d; # 1 and
dy # 1, and so on. Consequently,

C=()C
k=0
Exercise 3.6.1. The Cantor function f:C — [0,1] determined by

di d
f(Oédldz..) :oéglg... (3.7)
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is surjective, but not injective.

Exercise 3.6.2. The Cantor type function g : C — [0,1]> = [0, 1] x [0, 1] determined

by
(. dids d> dy
g(oédldz...)—<022 3 ...,Oi2 ) )

is onto and not one-to-one.

Problems

Problems for Sect. 3.1

1. Any finite set has a maximum.
2. If A has a maximum, then sup(A) = max(A).

3. If r is irrational and A :=] — e, r[, then sup(A) = r. In particular, sup(A) is not
rational.

4. Let A be a subset of R. Let U be a real numbers such that
Prove U = sup(A), if

a. ANJU,e[= 0 and
b. AN|V,e0[£ 0, for any V < U.

5. Let A be a set of real numbers and let M be a real number. Suppose AN|M,oo[ =0
and
Ve > 0,AN|M — g, # 0.

Prove M is the least upper bound of A.

6. LetAbeasetandlet g: A — [0, o] be some function. Suppose there exists M > 0,

such that
Y eb)y<m
beB

for all finite subsets B of A. Show there is a real number L, such that

Ve > 0, 3finite B C A, Vfinite CCA,BCC = 0<L— ) g(c) <e.
ceC

This is usually abbreviated as ¥ ,c4 g(a) = L. [Hint: By assumption the set
S:= { Y’ g(b) | B a finite subset ofA}
beB

has M as an upper bound. Let L be the supremum of S.]
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Problems for Sect. 3.2

1. Prove A :=]0, 1]NQ does not have the intermediate value property.
2. Let f: R — R be increasing, i.e., x <y = f(x) < f(y). Fix a real number yy.
Let
Ar={xeRly </}

Suppose A is nonempty. Prove A is an interval. [Hint: f need not be onto.]

Problems for Sect. 3.3

1. Find two different sequences of closed intervals [y as in (3.1) whose intersection
equals {1.240}.

2. Use the Nested Interval Theorem to prove: If 0 < x and x < 1/n for all n € N,
then x = 0.

3. Consider the open intervals J, ::}O, % [ Since ﬁ < % the intervals are nested:
L1 C I, Find M= L.

4. Consider the closed intervals I, := [n,o[. Since n < n+ 1 the intervals are nested:
Ly CL,. Find N I,

5. Consider the open intervals 1, ::]—% l[.Since

‘n
Lo C L. Find (7, 1.

1

1 . .
o1 < the intervals are nested:

Problems for Sect. 3.4

1. Fill in the details of the induction in the proof of Theorem 3.4.1.

2. Give an example of a function f: [0,1] — R that f is continuous on [0, }] and

discontinuous on ] %, l] or prove that such a function does not exist.

3. Give an example of a function f : [0,1] — R such that f is continuous on [O, % [

and discontinuous on [%, 1} or prove that such a function does not exist.

Problems for Sect. 3.5

The strategy of our proof that v/2 is irrational is roughly: Let x be a real number and
m be an integer such that m < x <m+ 1. Suppose x is rational, use this and properties
of x, to find a real number A such that x*A € N for all k € N. Then ((x—m)"A) is a
null sequence in N, contradiction.
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1. Use the strategy above to show that v/2 = 21/3 is irrational.

2. Why can the strategy above not be used to show that % is irrational? More pre-

cisely, why does there not exist an A such that (%)kA € Nforall k € N.

3. Let n € N. Show that any x > 0 has at most one n™ root.

Problems for Sect. 3.6

Another way to construct the sets Cy is to use the functions, fo(x) := § and

falx) =35+ % Clearly, Cy+1 = fo(Cr) U f2(Cr). In terms of ternary numbers
fm (Oéd 1da .. ) = Oémd 1d; . ... The iterated function system approach to the Cantor

set is based on the first problem below.

L. C=/f(C)UL(C).

2. Ifx= Oédldz ... where d; € {0,2} for all j. For each k, the point x is a left-hand
endpoint of one of the intervals in Cy iff d; = 0 for all j > k.

3. Ifx= Oédl d, ... where d;j € {0,2} for all j. For each k, the point x is a right-hand
endpoint of one of the intervals in Cy iff d; = 2 for all j > k.

4. Prove 1/4 € C. [Hint: 1/4 = Oé@.]

Prove 1/4 is not an endpoint of an interval in Cy, for any k € IN.
Prove 1/5 ¢ C.

The Cantor function is continuous.

® 2 W

Prove that any point xq in the Cantor set C is an accumulation point of C.

Solutions and Hints for the Exercises

Exercise 3.1.3. (i) States that « is an upper bound for A. (if) States that any upper
bound for A is larger than u. Thus u is the smallest upper bound.

Exercise 3.1.6. Inductively, construct x, = dy.did5 - - -d, such that —x,, — 1/10"
is not an upper bound for A and —x,, is an upper bound for A.

Exercise 3.2.2. If a = —oo, then A does not have a lower bound. In particular, 7 is
not a lower bound for A. Hence there is x € A, such that x < 7.
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Exercise 3.3.3. Recall (,_;[an,bn] = {x}, where x = sup{a, | n € N}. Since
x— 8 < x,x— & is not an upper bound for {a, | n € N}. Hence, for some ny we have
x— 0 < ay,. Similarly, there is an mq such that b,, < x+§. Setting N := max{ng,mq }
completes the proof.

Exercise 3.3.5. The intervals [a, by are nested and (by — ay) is null. Hence there
is real number x, such that (N, [ax,bx] = {x}. Similarly, there is a real number y,

such that N;_[cx,dk] = {y}
Exercise 3.5.3. Simplify the right-hand side.

Exercise 3.6.1. Any point y in [0, 1] has a binary representation
y:Oédldz....
If e; := 2d, then x := Oéelez ...1is a point in C and f(x) = y. Thus f is onto.
That f is not one-to-one is a consequence of the nonuniqueness of the binary
representation of some numbers in [0,1]. For example, f (0é02> and f (0320>
both equal Ojlo.

Exercise 3.6.2. Similar to Exercise 3.6.1.



Chapter 4
Counting

This chapter contains a brief introduction to cardinality. The focus is on countable
sets. Of course, Cantor’s results that an interval is not countable and that the set of
irrational numbers is uncountable are also included. In fact, most of the results in
this chapter are due to Cantor.

4.1 Countable Sets

Any set that can be arranged in a list aj,as,as,..., possibly with repetitions, is
countable.

Example 4.1.1. {1,2,3} can be arranged as 1,2,3,1,2,3,1,2,3,... Hence, the finite
set, {1,2,3} is countable.

Similarly, any finite set is countable. An infinite set that is countable is countably
infinite. The basic countably infinite set is

N={1,2,3,...}.
Lemma 4.1.2. The union of two countable sets is a countable set.

Proof. Suppose A and B are countable. If aj,a, ... is a listing of A and by, b, ... is
a listing of B, then
aj 7b1aa27b27a3ab35 e
is the required list of the elements of the union AUB. ©
Repeating this argument shows that a finite union of countable sets is countable.

Example 4.1.3. The set of integers Z is countable, because we can list the integers
as
0,—1,1,-2,2,....

© Springer International Publishing Switzerland 2015 69
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Alternatively, we can write Z as the union of
No ={0,1,2,...}

and
—N={-1,-2,...}.

Lemma 4.1.4. If Ay is finite for all k in N, then | J_| A is countable.

Proof. Writing the elements of A; (in some order), then the elements of A,, and so
on gives the required list. ©

This argument does not work, if at least one of the A;’s is countable infinite. For
example, if A; is infinite we will never get to list the elements of A,. However, it is
true that a countable union of countable sets is a countable set:

Theorem 4.1.5. If Ay, is countable for all k € N, then | Ji_ Ak is countable.
Proof. Write Ay := {ak 1,ar2,ax3,...}. Let By :={a;j | i+ j = m}. See Fig. 4.1.

Then B,, has m — 1 element, hence is finite. Consequently, U;_; Ax = Uy B 18
countable by the lemma. ®

Fig. 4.1 Instead of counting along the rows we count along the diagonals. Using the notation from
the proof of Theorem 4.1.5 A; is the top row, A, is the second row, etc. and B is the diagonal with
one dot, B3 is the diagonal with two dots, and so on

Exercise 4.1.6. Use the theorem to prove that the set of rational numbers is count-
able.

Theorem 4.1.7 (Cantor). The interval [0, 1] is not countable.
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Proof. [First proof that [0,1] is not countable.] Suppose [0,1] is countable. Let
{,y2,...} =10,1]. Let x := 0.dd> - - - where
A 8 if the nth digit of y, is <4
" 13 if the nth digit of y, is > 5

For any n, x # y,, because they have different n™ digits. Consequently, x is not on
the list. ©

The choice of 3 and 8 as the digits is mostly arbitrary. We just wanted to avoid
possible complications resulting from repeating 9’s. This proof is an example of the
Cantor Diagonal Argument.

Proof. [Second proof that [0, 1] is not countable.] Suppose [0, 1] is countable. Let
{y1,¥2,...} =[0,1]. Let [ag,bo] := [0,1]. Inductively, for k € N, let [ax,b] be the
left or right third of [a_1,b;— ] that does not contain y. If neither the left nor the
right third of [ay_1,bi_1] contains y; we let [ay, by] be the left third of [a;_1,bx_1].
By construction y; ¢ [ag,bi] for all k and the intervals [ay,by] are nested. Since
by—ap=1/ 3% is null, it follows from the Nested Interval Theorem that

oo

() lax, bi] = {x},

k=0

for some x € [0, 1].
It remains to check that x is not one of the y/,s. But for any n, x € [a,,b,] and
Yn & [an,by]. Thus, x # y, for all n. ®

We used thirds instead of halves in the proof, because 1/2 is in the left and in the
right half of [0, 1].

Exercise 4.1.8. The Cantor set C is not countable.

A set that is not countable is uncountable. A listing ay,a;,as,... of a countable
set is an enumeration of that set. An enumeration of a countably infinite set can
be assumed not to include duplicates. Such an enumeration can be constructed by
starting at the beginning of the list and deleting duplicates as they are encountered
when we move through the list.

Exercise 4.1.9. A subset of a countable set is countable.
Exercise 4.1.10. If A is uncountable and B is any set, then AU B is uncountable.
Exercise 4.1.11. R is uncountable.

Exercise 4.1.12. If A and B are countable, so is A x B:={(a,b) |a € A,b € B}.
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4.2 Uncountable Sets*

We saw above that a set A is countably infinite iff it can be written as an infinite list
ai,ap,as,... without duplicates. That is, a set A is countably infinite iff there is a
bijection f : N — A. Specifically, when A is listed without duplicates the bijection is
determined by f(n) := a,. This idea can be used to compare the size of any two sets
A and B. We say A and B have the same number of elements if there is a bijection
f A — B. Similarly, A has fewer elements than B if there is a one-to-one may
f:A — B and A has more elements than B if there is a one-to-one map g : B — A.
The following results say that this terminology makes sense.

Proposition 4.2.1. Let A and B be sets. There is a one-to-one map f : A — B iff there
is a surjective map g : B — A.

Proof. If f: A — Bis 1— 1. Fix apoint ag in A. Define
a iftb=f(a

8(b) := : (@

ap ifb¢ f(A)

Then g : B — A is surjective.
Conversely, suppose g : B — A is surjective. For each a € A, the set

g ' ({a}):=={beB|g(b) =a}

is nonempty, since g maps B onto A. Let f(a) be one of the elements of g~ ({a}).
Then g(f(a)) = a, so f is an injection. In fact, if f(a;) = f(az), then a; =
g(f(a)) =g(f(a2)) = az. ©

Theorem 4.2.2 (Cantor-Bernstein—Schroeder Theorem). If A both has fewer and
more elements than B, then A and B have the same number of elements.

Proof. Let f:A— Band g: B — Abe 1 —1 functions. Let
o :={CCA[A\g(B) CCandg(f(C))CC}.
Note A € 7. Let X be the intersection of all the sets in 7. That is

X=na=[)C.
Cedf

Clearly A\ g(B) is a subset of X and g(f(X)) C X, hence X € «/. By construction
Ce o/ = X CC. We aim to show that

_f() ifreX
h(x)_{g‘l(t) ifrcA\X
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is a bijection of A onto B. We need A\ X C g(B) to make sense out of the second
part of the definition. Once we have that, we need to verify that the resulting map is
1 —1 and onto.

Let Y = g(f(X))U(A\g(B)), thenY C XU (A\g(B)) C X. Hence, g(f(Y¥)) C
g(f(X)) € X, consequently, Y € .o/. So X CY and therefore X =Y. We have shown
that

X = g(£(X))U(A\ g(B)) (.1

In particular, A\ X C g(B).
If i is not 1 — 1 then for some s € X and t € A\ X we have f(s) = g~ !(¢). That is
g(f(s)) =t, but then g(f(s)) € X and ¢ ¢ X gives a contradiction, hence his 1 — 1.
To show that A is onto pick b € B, either g(b) € X or g(b) € A\ X. In the second
case b = h(g(b)) € h(A). In the first case g(b) € g(f(X)) by (4.1),s0b € f(X) C
h(A). In both cases b € h(A), thus A is onto. ©)

The theorem is named after Cantor of Cantor set fame, Felix Bernstein (February
24, 1878, Halle to December 3, 1956, Zurich) and Friedrich Wilhelm Karl Ernst
Schroder (25 November 1841 in Mannheim to 16 June 1902, Karlsruhe).

We discuss some examples suggesting that using bijections to decide if two sets
have the same size is not always appropriate. The map f(x) := 2x determines a
bijection of [0, 1] onto [0,2]. So the two intervals have the same number of elements.
Of course they have different lengths.

Example 4.2.3. (a) Exercise 3.6.1 constructs a surjection C — [0, 1] mapping the
Cantor set onto the interval [0, 1], hence (by the proposition) there is an injective
map fj : [0,1] — C. Clearly f>(x) = x is an injective may C — [0, 1], so by Can-
tor-Bernstein—Schroeder there is a bijection f : C — [0, 1].

(b) Similar to part (a) it follows from Exercise 3.6.2 that there is a bijection
g:C — [0, 1] between the Cantor set C and the square [0,1]> = [0,1] x [0, 1].

(c) Combining (a) and (b) we see that, h:= go f~1 : [0, 1] — [0, 1]? is a bijection
between the interval [0, 1] and the square [0, 1]2. Hence, both the interval [0, 1] and
the square |0, 1]2 both have the same number of elements as C.

To distinguish the size of the closed interval [0,1] from the size of the square
[0,1]% we might consider area or some notion of dimension, e.g., “topological” di-
mension.

ZFC is an abbreviation of: Zermelo—Fraenkel set theory with the axiom of choice,
the standard set of axioms most mathematics is based on. ZFC is named after Ernst
Friedrich Ferdinand Zermelo (27 July 1871 Berlin to 21 May 1953 Freiburg im
Breisgauand) and Abraham Halevi (Adolf) Fraenkel (17 February 1891 Munich to
15 October 1965 Jerusalem). The C is for the axiom of choice.

The continuum hypothesis, due to Cantor, states that any set of real numbers is
either countable or bijective to [0,1]. Less formally, no subset of R is both more
infinite than N and less infinite than [0, 1].

In 1939 Kurt Friedrich Godel (28 April 1906 Brno to 14 January 1978 Prince-
ton) showed that the continuum hypothesis cannot be disproved based on ZFC. In
1963 Paul Joseph Cohen (2 April 1934 Long Branch to 23 March 2007 Stanford)
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showed that the continuum hypothesis cannot be proved based on on ZFC. Thus the
continuum hypothesis is independent of “normal” mathematics in the sense that it
can neither be proven nor disproven.

We have seen that there are problems with only considering the size of infinite
sets using comparisons based on the existence of injective or bijective maps and
that in some cases it seems more sensible to consider length, area, or volume as a
measure of size. That difficulties must remain is shown by Stefan Banach (30 March
1892 Krakéw to 31 August 1945 Lviv) and Alfred Tarski (14 January 1901 Warsaw
to 26 October 1983 Berkeley):

Example 4.2.4 (Banach-Tarski Paradox, 1924). Tn R? the unit ball B := {x € R? |
|x| < 1} can be partitioned into five disjoint sets E;, j = 1,2,3,4,5 in such a way
that D1 UD, = B and B = D3 UD4 U Ds where each D; is obtained from the cor-
responding E; by a rigid motion. A rigid motion is a combination of rotations and
translations.

Proof. You must be joking. This is well beyond the scope of this course. ©

Despite all these difficulties the influential mathematician David Hilbert (23 Jan-
uary 1862 Konigsberg to 14 February 1943 Gottingen) stated: “No one will drive us
from the paradise which Cantor created for us” Hilbert (1926).

Problems

Problems for Sect. 4.1

1. Is the set of all enumerations of N countable?
2. The set of all subsets of N is not countable.

A real number a is algebraic if it solves p(x) = 0 for some polynomial with
integer coefficients. A real number that is not algebraic is transcendental.

3. The set of polynomials with integer coefficients is countable.
4. The set of algebraic numbers is countable.

5. The set of transcendental numbers is uncountable. In particular, some real num-
bers are transcendental.

6. Let R be the set of numbers of the form
0.a1b10a2b200a3b3000a4b4 ceey

where {ay, b} = {0,1} forall k € N.
(a) Show each number in R is irrational.
(b) Show the set R is uncountable.
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7. Let A be a set, for example, A could be an interval. Consider a function g : A — R.
Suppose there is a real number M, such that

-M< Y glb)<M
beB

for all finite subsets B of A. Prove

{acAlg(a) #0}

is countable. [Hint: for each integer n > 1, the set G, := {a cAlgla)> %} is
finite, in fact has at most Mn elements. |

8. Let f:]0,1[ — R be determined by f(x) := 1 for ﬁ <x<LandallneN.

Show that the set of points where f is discontinuous is an infinite countable set.

Problems for Sect. 4.2

1. Find a bijection f : [0, 1] — [0, 1[. [Hint: verify

) 1/(n+1) whenx=1/n, for somen €N
x) =
X when x # 1/n, foralln € N
works. ]
2. Find a bijection g : [0,1[—]0, 1].
3. Find a bijection 4 :]0, 1[— R.

Combining the three problems we conclude the map hogo f is a bijection [0, 1] — R.

Solutions and Hints for the Exercises

Exercise 4.1.6 Let A, be the rational numbers with denominator k.
Exercise 4.1.8 Mimic the proof that the interval [0, 1] is uncountable.

Exercise 4.1.9 Suppose A C B and B is countable. If A is finite we are done.
Suppose A is infinite. Enumerate the elements of B. Deleting the elements from the
list that are not in A gives an enumeration of the elements of A.

Exercise 4.1.10 If A U B is countable, then A is countable by Exercise 4.1.9.
Exercise 4.1.11 Use Cantor’s Theorem and Exercise 4.1.10.

Exercise 4.1.12 Mimic the proof of Theorem 4.1.5



Chapter 5
Continuity

We discuss continuity and limit of monotone functions, the intermediate value the-
orem and show that a continuous image of a compact interval is a compact interval
and that a continuous function defined on a compact interval is uniformly continu-
ous. These results are all global in the sense that they depend on the function being
continuous on an interval; the pointwise (local) results about continuity are con-
tained in Chap. 2. The main tool used in the proofs is the Nested Interval Theorem.

5.1 Monotone Functions

Let I be some interval. A function f : I — R is increasing, if for all x,y in I,

x<y = f(x) < f(y).

We say f is strictly increasing, if

x<y = f(x) <f0).

Similarly, f is decreasing if x <y implies f(x) > f(y) and strictly decreasing if
x < yimplies f(x) > f(y). A function is monotone if it is increasing or decreasing.
The same is the case for strictly monotone. Clearly, a function f is increasing iff — f
is decreasing, so any theorem about increasing functions has a companion theorem
for decreasing functions.

Exercise 5.1.1. If f: I — R is increasing, x,y € I, and f(x) < f(y), then x < y.
Exercise 5.1.2. If f: I — R is increasing and a € I, then f(a) is an upper bound for
{f(x) | x < a} and lim, », f(x) = sup{f(x) | x < a}.

Similarly, if f is increasing, then f(a) is a lower bound for {f(x) | @ < x} and
limy , f(x) = inf{ f(x) | @ < x}. Consequently,

tim £(x) < f(a) < lim £ (1)

© Springer International Publishing Switzerland 2015 77
S. Pedersen, From Calculus to Analysis, DOI 10.1007/978-3-319-13641-7_5



78 5 Continuity

Hence, an increasing function is continuous at a iff

tim £ (x) = lim  (x).

As mentioned above, a similar discussion applies to decreasing functions.
If f is a (not necessarily increasing) function, the one-sided limits at a exist, and

lim £ () # lim £ 2)

then f has a jump discontinuity at a. Endpoints of an interval are special, because
at an endpoint there only in one one-sided limit. For example, if f : [a,b] — R, the
one-sided limit at a exists and

fla) # lim f(x),

then f has a jump discontinuity at a. The previous discussion shows

Theorem 5.1.3. Let I be an interval and suppose f : I — R is monotone. Let a € I.
Then f is discontinuous at a iff f has a jump discontinuity at a.

Corollary 5.1.4. A monotone function has a countable, perhaps empty, set of dis-
continuities.

Proof. Suppose f is increasing. Let A be the set of discontinuities. If a € A, then
lim, », f(x) < limy 4 f(x), since f is increasing and discontinuous at a. Consider
the open interval I, := |limy », f(x),lime , f(x)[. If @ < a, then lim, » f(x) <
f (%"/) < limy », f(x), hence the intervals I, and I, are disjoint. By density of
the rationals, each I, contains a rational number r,. If a # d’, then r, # ry, since

I,N1, is empty. Consequently, an enumeration of the rationals {r, | a € A} gives an
enumeration of A. Thus A is countable. ©

Example 5.1.5. Let ai, k = 1,2,... be an enumeration of the rationals in the open
interval |0, 1[. Consider the function determined by f(0) =0 and if 0 < x < 1 then

1 — 1
f) =3 g:zjkﬁ
e

where kj = kj(x) is the subsequence of subscripts k for which a; < x. Then, f is
an increasing function mapping the closed interval [0, 1] into itself and f is dis-
continuous at every rational and is the open interval with endpoints 0 and 1. Note,

f) =3, %=1

Proof. If x <Yy, then f(y) — f(x) = Xp r<a <y 2#\ Clearly, limy ~,; f(x) < f(a;)
Skag<a; 3¢ A0d ime o f() > Ty g <a; 57 Hence, limye 4 £(x) = limy g, f(x)
%. It is easy to show that this is an equality, but we do not need that.

© IV
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The following result, characterizing continuity of a monotone function, is the
main result in this section.

Theorem 5.1.6 (Continuity Theorem for Monotone Functions). A monotone func-
tion defined on an interval is continuous iff its range is an interval.

Proof. Let I be an interval and let f : I — R be increasing.

<=: Suppose the range of f is an interval J. Let xo € I. Let € > 0 be given.
Suppose xg is not the left endpoint of 1.

(@) If f(x0) — € € J, then there is an x; € I such that f(x;) = f(xo) — €. f(x1) <
f(xo) implies x; < xo. Hence, x| < x < xo implies f(xp) —& < f(x) < f(x0). (b)
If f(xo0) —€ ¢ J, then f(xp) —€ < f(x) < f(xo) for all x € I with x < xo. Fix any
x1 <xpin/, then x; < x < xp implies f(xo) —& < f(x) < f(xo). Hence, both in case
(a) and in (b) we have shown that lim, ~, f(x) = f(xo).

Similarly, if xo is not the right hand endpoint of 7, then lim , f(x) = f(x0).
Consequently, f is continuous at xp.

=: Suppose f is continuous. We will show that the range of f has the interme-
diate value property. Let xo,yo € I and let 7 € R such that f(xp) <t < f(yo). We must
show that 7 is in the range of f. Since f(xo) < f(yo) and f is increasing xp < yo. Let

A:={acl|f(a) <t}
B:={bel|t<f(b)}.

Clearly, xo € A, yo € B,ANB =0, and AUB = I. Since f is increasing, yq is an
upper bound for A. Hence, p := sup(A) is finite. Similarly, ¢ := inf(B) is finite.

Exercise 5.1.7. A and B have the intermediate value property.

By the Interval Theorem A and B are intervals. Hence A is a subinterval of / and
p =sup(A), so A =IN] —eo,p] or A = IN] — eo, p[. Similarly, B = IN[g,eo] or
B = IN|g,o|. Since AUB = I, and I has the intermediate value property p = q.
By definition of A, lim, », f(x) <t and by definition of B, lim,~ ,, f(x) > ¢. So con-
tinuity of f at p, implies f(p) =1.

The case where f is decreasing is most simply dealt with by observing that g =
—f is increasing. ©

The = part of the Continuity Theorem for Monotone Functions is a special
case of the Intermediate Value Theorem (Theorem 5.2.2).
By the Interval Theorem:

Corollary 5.1.8. A monotone function defined on an interval is continuous iff its
range has the intermediate value property.

If f is a strictly monotone function, then f is 1 — 1, hence f has an inverse function
“1

.

Exercise 5.1.9. The inverse of a strictly increasing function is strictly increasing.

Corollary 5.1.10. The inverse of a strictly monotone continuous function defined on
an interval is continuous.
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Proof. Let I be an interval and suppose f : I — R is a strictly increasing and contin-
uous. The range of f is an interval J. The inverse function f~! is strictly increasing
and maps J onto the interval /. Hence, f ~1 is continuous. ®

The following exercise gives another proof of the existence of roots, Theorem
3.5.1.

Exercise 5.1.11. Let n € N. f : [0,00[— R be determined by f(x) := x". Prove

1. f is strictly increasing
2. The range of f is the interval [0, o]
3. g(x) := x!/" is continuous: [0, e[ [0, 9|

5.2 The Intermediate Value Theorem

Solving equations of the form f(x) = 0 plays a large role in mathematics. For ex-
ample, the existence of the nth root of a > 0 is equivalent to the equation x" —a =0
having a solution. The Intermediate Value Theorem leads to another proof of the ex-
istence of roots. In fact, the proof of the Intermediate Value Theorem is remarkably
similar to our proof, that roots exists, i.e., to the proof of Theorem 3.5.1.

The Intermediate Value Theorem is a slight extension of a theorem due to Bern-
hard Placidus Johann Nepomuk Bolzano (5 October 1781 Prague to 18 December
1848 Prague). Contrary to most mathematicians of his era, Bolzano believed intu-
itive ideas, for example time and motion, do not belong in mathematics. Conse-
quently, he was one of the first mathematician to insist on rigor in mathematics.
Bolzano’s notion of a limit was similar to the modern one. Since Bolzano’s work
predates Weierstrass’ by some 50 years, perhaps we should have credited our defi-
nition of limits to Bolzano.

Theorem 5.2.1 (Bolzano’s Intermediate Value Theorem). Let I be an interval
and let f : I — R be a continuous function. If there are points a and b in 1, such that
f(a) <0and f(b) > 0, then there is a point c in the open interval with endpoints a
and b, such that f(c) =0.

Proof. Suppose a < b. Let ap := a and by := b. Then, f(ap) < 0 and f(bg) > 0.
Let co := (ap + bo)/2 be the midpoint of [ag,bg]. If f(co) = 0, we are done. If
f(co) <0,leta; :==copand by :=by. If f(co) >0, leta; := ap and by := ¢y. In either
case, f(a;) < 0and f(b;) > 0. Continuing in this manner, we get a, and b, such
that, for all n, f(a,) <0, f(b,) >0, and for all n, ¢, := (a, +b,)/2, and a,+1 = a,
and b, = ¢, or a1 = ¢, and b, = b,. Hence, for some real number ¢

=3

ﬂ lan, bn] = {c}-

n=0

Since f(a,) <0 for all n, f(c) = limy—e f(a,) < 0. Similarly, f(b,) > 0 for all n,
implies f(c) = lim,_,e f(b,) > 0. Consequently, f(c) =0. ©
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The proof gives a method for approximating the value of c. At any stage c is be-
tween a,, and b,. Hence, |c —c,| < (b—a)/2"*!. See the remark following Theorem
3.5.1.

Theorem 5.2.2 (Intermediate Value Theorem). If a real valued function f is con-
tinuous on some interval I, then the image f (I) of that interval has the intermediate
value property.

Proof. Let a < b be in I. Let yy be between f(a) and f(b). If f(a) < f(b) apply
Bolzano’s Intermediate Value Theorem to g(x) := f(x) —yo. If f(a) > f(b) apply
Bolzano’t Intermediate Value Theorem to g(x) := yp — f(x). ®

Corollary 5.2.3. If a real valued function f is a continuous on some interval 1, then
f(I) is an interval.

This gives another proof of one part of the Continuity Theorem for Monotone Func-
tions (Theorem 5.1.6).

Exercise 5.2.4. Let I be an interval and f : I — R be continuous. Supposing f is
1 —1, prove f is strictly monotone on /.

5.3 Continuous Images of Compact Intervals

Suppose a < b are real numbers. Let I := [a, b] be the corresponding closed interval.
We will call intervals of this form as compact intervals. If f : [a,b] — R is con-
tinuous, then it follows from the Intermediate Value Theorem that J := f(I) is an
interval. The endpoints of the interval f(I) are

inf(f(I)) =inf{f(x) | x €I} and
sup (f(1)) = sup{f(x) [ x € I}.

In this section we will show that inf (f(7)) and sup (f(I)) are real numbers in the
range of f, consequently

f([a7b]) = [inf(f([a7b]) 7sup(f([a7b]))].

In particular, continuous functions map compact intervals onto compact intervals.
The proof is divided into two steps. The first step, The Global Boundedness The-
orem, shows that inf (f(7)) and sup (f(I)) are real numbers. The second step, The
Extreme Value Theorem, shows that inf (f(7)) and sup (f(I)) are contained in the
interval f(I).

The following examples illustrate some of the reasons we consider compact in-
tervals 1.

Example 5.3.1. If f(x) := 1 and I :=]0, 1], then f (I) =]1,eo[. While the endpoints
of I are real numbers, the right hand endpoint of f(7) is not a real number.
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Example 5.3.2. If f(x) :=x*> and I :=] —2, 1], then f(I) = [0,4[. A continuous image
of a an open interval need not be an open interval.

Global Boundedness Theorem

A function f : D — C is bounded on E C D, if there is an M, such that |f(z)| <M
for all z € E. If f is real valued this means that —M < f(z) < M for all z € E. The
Local Boundedness Theorem for limits states that if lim,_,, f(x) exists, then f is
bounded near a. Consequently, if f is continuous at a, then f is bounded near a.

Theorem 5.3.3 (Global Boundedness Theorem). Ler I be compact interval. If f :
I — C is continuous on I, then f is bounded on I.

Proof. Suppose f is not bounded. Bisect /. If f is bounded in both halves of /, then
f is bounded on /. Hence, f is unbounded in at least one of the two halves of I.

Repeating this argument we get a sequence of nested intervals [, C I,,, such
that f is unbounded in each of the intervals . By the Nested Interval Theorem, the
intersection [, of these intervals contains exactly one point, call this point xp.

We will show f is bounded on one of the intervals 7, obtained by bisection. Note
f 1is continuous at xo. By Local Boundedness, f is bounded on the open interval
Jxo — 8,x0 + 8], for some 8. For sufficiently large n, the interval I, is a subset of
Jxo — 0,x0 + 8], this is Exercise 3.3.3. On these intervals f is both bounded (by
choice of 0) and unbounded (by construction of I,,). This contradiction completes
the proof. ©

Exercise 5.3.4. Let / and J be compact intervals. Suppose f : I x J — C is continu-
ous. Show f is bounded.

Extreme Value Theorem

If a function has a largest value, then that value is called the maximum of the func-
tion. Similarly, a smallest value, if it exists, is called a minimum. These notions are
important enough that we will also write them out using symbols. Let f : D — R be
a function. If xp,x € D is a point such that

f(x) < f(xmax) forall x € D,

then f(xmax) is a global maximum of f. Similarly, f(xmi,) is a global minimum of
f,if
f(xmin) < f(x) forallx € D.

Theorem 5.3.5 (Extreme Value Theorem). Let I be a compact interval. If f: 1 —
R is continuous on I, then there are Xpmin and Xmax in I, such that
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FOtmin) < f(x) < f(xmax), forall x € 1.

Proof. Let M :=sup (f(I)). Since f is bounded, M is a real number. Bisect /. If the
supremum of f on both halves is < M, then the supremum of f over all of / is < M.
Hence, we can choose a half of /, such that the supremum of f over that half is M.

Repeating this argument we get a nested sequence of intervals [, such that the
supremum of f over each interval [, is M. By the Nested Interval Theorem, the
intersection of these intervals contains exactly one real number. Call this number
X0-

We will show that f(xg) = M. That is xmax = Xo. We know f(x) < M, for all
x € 1. In particular, f(xo) <M. Suppose f(xp) <M. Let € := (M — f(x0))/2. Then
€ >0and f(x9)+ € < M. Since, f is continuous at xy, there is a 6 > 0, such that
|x — xo| < & implies |f(x) — f(x0)| < €. Hence, x €]xg — J,x¢ + [ implies f(x) <
f(x0) +& < M. (Compare the argument in this paragraph to the proof of Local
Positivity.)

Pick N, such that Iy C]xo — J,xp + 6[. Then

M = sup{f(x) | x € I}
<sup{f(x) | x €]xo — 0,x0+ O[}
< f(xo)+e
<M.

This contradiction shows that f(xo) = M. The existence of xp;, can be established
in a similar fashion, or by applying the existence of xyx to g = —f. ©

Corollary 5.3.6. If f : [a,b] — R is continuous and xmin and xmax are point in [a, b)),
such that f(xmin) < f(x) < f(Xmax) for all x € [a,b], then

f([a,b]) = [f (xmin) S (¥max)]-

Proof. By assumption f([a,b]) C [f(Xmin), f (¥max)]. The reverse inclusion D is a
consequence of the Intermediate Value Theorem. ©

Exercise 5.3.7. Let I and J be compact intervals. Suppose f : I x J — R is continu-
ous. Show there are (Xmin, Ymin) and (Xmax, Ymax ) in I X J, such that

f(xminaymin) < f(x7Y) < f(xmaxa.Vmax)a for all (xvy) elxJ.

5.4 Uniform Continuity

A function f : D — C is uniformly continuous on D, if given any € > 0, there is a
0 >0, suchthat forallx,yin D, [x—y| <6 = |f(x) — f(¥)| < €. In symbols,

Ve>0,36 >0.Vx,yeD,|x—y| <8 = |f(x)— fy)| <e.
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Note § = 0(¢) only depends on €.
Comparing this to f being continuous on D :

Vx € D,Ve>0,36 >0,VyeD,|x—y| <6 = |f(x)—f)| <e.

We see that here 6 = J(x, €) can depend on both x and €. So uniform continuity
means that the same 6 works for all x, the choice of 8 is uniform in x.

Remark 5.4.1. At this point uniform continuity is a concept without applications.
However, we will need uniform continuity to show that continuous functions are
integrable later.

Example 5.4.2. Let f(z) := z*. Then f is uniformly continuous on D := {z € C |
lz| <7}

Proof. Let € > 0 be given. For any w,z € D,

[f(w) = f(2)| = [w? =22 = |wtz| lw—z2| < 14]w 2]
hence |w —z| < /14 implies | f(w) — f(z)| < €. Consequently, § := €/14. ©)
Example 5.4.3. f:]0,1[— R determined by f(x) := 1/x is not uniformly continuous.

Proof. Let € :=1. Let 6 > 0 be small, say < 1/2. For0 <x < 1/2,lety:=x+9.
Note x and y both are in ]0, 1[. We want to choose x, such that

1 1
S0 =f0) =L~ —5 21
Now
1 1 o

X xto x(x+90)
Hence, we just need x such that § > x(x+ 0), that is, such that

0>x"+6x—39.

One way to do this is to solve the equality for x, using the quadratic formula or
equivalently, by factoring the quadratic. Another is trial and error. Guessing x = § /2,
andusing0 < § <1 = 8% < &, we get

2 s 5_3s2 s _3s_
X"+ 6x 6_46 6<46 0 <0.

©

Example 5.4.4. Let A be a subset of C. Let Dg(x) := inf{|x —a| | a € A} be the
distance from x € C to A. Then Dy is uniformly continuous on C.

Proof. By the triangle inequality

Dy(x) < |x—a| <[x=y|+|y—b|+|b—al.
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for all a,b in A. Setting a = b on the right hand side, gives
Da(x) < [x—y[+|y—bl
for all b € A. Taking the infimum over b € A gives
Da(y) < [x=y[+Da(y).
Hence D4 (x) — Da(y) < |x—y|. Interchanging the roles of x and y leads to
[Da(x) = Da(y)| < [x—yl.

Consequently, setting § := € verifies uniform continuity of Dy4. ©

Lemma 5.4.5. Let f : [0,1] — C be continuous. Suppose f is uniformly continu-
ous on I :==[0,1/2], on I :=[1/4,3/4], and on I3._[1/2,1]. Then f is uniformly
continuous on [0, 1].

Proof. Let € > 0 be given. For each j = 1,2,3, pick a uniform continuity §; > 0
corresponding to € on /;. Let 6 :=min{ 9,5, 03,1/2}. Letx,y € [0,1] with [x—y| <
0. |x—y| < & < 1/2 implies x,y € I; for, at least, one of the three j’s. For that j,
|x—y| < 6 < ¢; implies |f(x) — f(y)| < €. ©)

The main result is this section is:

Theorem 5.4.6 (Uniform Continuity Theorem). Let f : [a,b] — C be continuous
on la, b, then f is uniformly continuous on [a,b.

Proof. Let f : [a,b] — R be continuous on [a, b]. Suppose f is not uniformly contin-
uous on [a,b]. Let & > 0 be such that there is no corresponding uniform continuity
0 on [a,b]. By the proof of Lemma 5.4.5, there is no uniform continuity & corre-
sponding to & on one, or more, of the three “halves” of [a,b]. Setting a; := a and
b1 := b and repeating this argument, we get, for each n € N, a, and b, such that
[@nt1,bn+1] C [an,bn), byi1 — ans1 = (by — ay) /2, and there is no uniform continu-
ity 6 corresponding to & on [a,,by).

Since the the intervals [a,,b,] are nested and b, —a, = (b —a)/2"~! is null, the
Nested Interval Theorem produces an x( such that

oo

ﬂ [an,by] = {x0}-

n=1
By assumption, f is continuous at xo. So since &/2 > 0, there is a & > 0, such that
Vx € [a,b],|x —x0] < 8o = |f(x) — f(x0)| < &/2.

Let N be large enough that [ay,by] Clxo — 8o, X0 + &|. Then for all x,y € [ay,by],
|x —xo| < & and |y — xo| < &, hence

F(x) = FO)] < [£(x) = Fx0)| + [ f(x0) — )| < %Jr? =
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Therefore, x,y € [an,by] = |f(x) — f(¥)| < €. Thus any 6 > 0, for example § :=
1, is a uniformly continuity 6 corresponding to & on [ay,by]|. But this contradicts
the construction of [ay,, by].

Exercise 5.4.7. If f : [a,b] X [c,d] — C is continuous on [a,b] X [c,d], then f is
uniformly continuous on [a,b] X [c,d].

Problems

Problems for Sect. 5.1

. Modify the definition of f in Problem 2 for Sect. 2.1 in such at way that the

modified f is strictly increasing, yet still has the same continuity/discontinuity
properties as the original f.

Let f:[—1/2,1/2] — R be determined by f(x) = o(x), where o is the pseudo-
sine function. Show that f is strictly increasing and the range of f is [—1,1].
Consequently, there is a continuous g : [—1,1] — [—1/2,1/2] such that go
f(x) =xand fog(y) =y forx € [-1/2,1/2]and y € [—1,1]. Give a formula
for g.

Let f: [a,b] — Rsatisfyx <y = f(x) < f(y). Foreach x € [a,b] let f (x+) :=
limp . f(), for each x € Ja,b] let f(x—) :=lim; » f(), f(b+) := f(b), and
f(a—):= f(a).For each x in [a, D], let

J(x) = f(xt) = f ().

Completing the following steps gives an alternative proof of the fact that a mono-
tone functions is discontinuous on a countable set.

Prove J(x) > 0 for all x € [a,b].

f is discontinuous at x iff J(x) > 0.

Ifa <x<y<b,then f(x+) < f(y—).

For each x € [a,b], let Sy := {y € R| f(x—) <y < f(x+)}. Thus, Sy is ei-
ther empty or an open interval. Show Sy is a subset of the closed interval
[f(a),f(b)] and that if x # y, then S, NSy = 0.

ZXE[aA,b] J(x) < f(b) - f(a) :

f. The set {x € [a,b] | J(x) > 0} is countable.

&0 op

o

The Cantor function (defined in Exercise 3.6.1) is increasing and continuous.

The Devil’s Staircase is the continuous function g : [0, 1] — [0, 1] which agrees

with the Cantor function on the Cantor set and is constant on the intervals that are
deleted in the construction of the Cantor set. Below are two constructions of the
Devil’s Staircase:
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Let f denote the Cantor function.

1. The function g : [0,1] — [0, 1] is determined by g(x) := f(x) whenx € C. Ifx ¢ C,
then x ¢ C; for some k. Hence, x is in one of the deleted intervals, let y be the left
hand endpoint of that interval and set g(x) := f(y).

2. Alternatively, suppose x = Oédldz oo Ifalldp# 1, lety :=x. If some dj = 1, let

y= Oédldz...dn,lz where d; # 1 for 1 < j <n, and d, = 1. Then g(x) := f(»).

Problems for Sect. 5.2

1. Let f:[0,1] — [0, 1] be continuous. There is a ¢ € [0, 1], such that f(c) = c. [Hint:
Consider g(x) :=x— f(x).] A point ¢ such that f(c) = c is called a fixed point.

2. Let p(x) = x" +a,_1X* ' +--- +ajx+ ap where the a;’s are real and n € N is
odd. Prove p(c) = 0 for some real number c.

3. Let a > 0 be a real number and let n € N. Use Bolzano’s Intermediate Value
Theorem to show that a!/" exists.

4. If [ and J are intervals and f : I x J — R is continuous, then the range of f is an
interval. [Hint: (a) One way to prove this is to imitate the proof above: Suppose
f(a,b) <0 and f(c,d) > 0. Construct nested intervals [a,,b,] and [c,,d,] such
that f(a,,cn) <0 and f(b,,d,) > 0. Then show f(xo,y0) = 0if "_;[an,bn] =
{x0} and N;_;[cn,dn] = {vo}. (b) Another way it to use Bolzano’s Intermediate
Value Theorem: Suppose f(a,b) < 0 and f(c,d) > 0. Let ¢ : [0,1] — R be
determined by ¢ (¢) := (1 —1)(a,b)+1(c,d). Apply Bolzano’s Intermediate Value
Theorem to g := fo¢.]

5. Prove that a rectangle is pathwise connected.

6. Prove that any pathwise connected subset of R is an interval.

7. Suppose D is pathwise connected and f : D — R is continuous. Prove f(D) is an
interval.

8. Let f:[0,2] — R be continuous. Suppose f (1) < f(0) < f(2). Prove f is not
one-to-one.

Problems for Sect. 5.3

1. Let f: R —]0,00[ be continuous. Suppose

lim_f(x)=0and lim f(x) =0.

X——o0
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2.

3.
4.

5 Continuity

a. Prove f does not have a minimum on R.
b. Prove f has a maximum on R.

Let p be a polynomial of even degree > 0. Show that p has a maximum or a
minimum, but not both.

If f : [a,b] — C is continuous, then g(x) := |f(x)| has a maximum on / := [a, b].
Let Ip:=[0,1] and 0 < ¢ < 1. Suppose f : Ip — Iy is a function satisfying

[f(x) = )| < elx—yl, forallx,y € .
Inductively, let 11 := f(I,) for integers n > 0. Prove:

a. Iy CI,foralln > 0.
b. The length of 7, is < ¢".

c. By the Nested Interval Theorem (7_ I, contains exactly one point. If {xp} =
Mo In, then £ (x) = xo.

Comment on this problem: The existence of a fixed points f (xp) = xo is a
simple consequence of the Intermediate Value Theorem, see the Problems for
Sect. 5.2. The point of this problem is: if y is any point in Iy, and inductively
Ynt1:= f(yn), then |y, —xo| < c". In particular, the sequence (y,) converges
to the fixed point x( and the rate of convergence is controlled by ¢”".

Problems for Sect. 5.4

Show f(x) := \/x is uniformly continuous on [0, 1].

Show f(x) := v/x is uniformly continuous on [1,eo].

3. Let f be continuous on some interval /. Let a be a point in / and let [} :=

IN]—oo,a] and I, := [a,<[. Suppose f is uniformly continuous on the intervals
I} and I,. Show f is uniformly continuous on /.

Combining the previous three problems it follows that x — /x is uniformly con-
tinuous on [0, o|.

Show f(x) := x? is not uniformly continuous on [1,e].

5. Let f: D — C. If Re f and Im f both are uniformly continuous on D, then f is

uniformly continuous on D.

A function f satisfies a Holder condition of order o, if there are constants ¢« > 0
and M > 0, such that

[f(x)—f(y)] < Mlx—y|* for all x and y.

The function is said to be c—Holder with constant M. We say f is Holder, if f is
a-Holder for some o > 0.
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6. If f is Holder, then f is uniformly continuous.
7. If f :]a,b[— R is uniformly continuous, then f is bounded.

8. If f :Ja,b[— R is uniformly continuous, then there is a continuous function g :
[a,b] — R, such that f(x) = g(x) for all x €]a, b|.

9. Suppose f: R — Cis continuous and f(x) =0 for all |x| > 1. Show f is uniformly
continuous on R.

Solutions and Hints for the Exercises

Exercise 5.1.1. Contraposition on the definition of increasing. Since x =y implies
) =f0).

Exercise 5.1.2. Let L := sup{ f(x) | x < a}. Let € > 0. Then L — £ is not an upper
bound for { f(x) | x < a}, hence thereisay < asuchthat L—e < f(y). Let 6 :=a—y,
then 6 > 0and a — 6 <x < aimplies |f(x) —L| < €.

Exercise 5.1.7. Suppose x <y < zand x, z are in A. We must show y is in A. Since
f is increasing and z is in A, we have f(y) < f(z) <. Thus, y is in A. Similarly, B
has the intermediate value property.

Exercise 5.1.9. This is Exercise 5.1.1.

Exercise 5.1.11. (1) Exercise D.1.20. (2) Follows from x* — o as x — oo and the
Continuity Theorem for Monotone Functions. (3) Corollary 5.1.10.

Exercise 5.2.4. Since fis 1 —1,x#y = f(x) # f(y). Fix points a < b in I.
Suppose f(a) < f(b). LetxbeinI. If x < a, then f(x) > f(a) and the Intermediate
Value Theorem leads to a contradiction that f is 1 — 1. Hence, x < a implies f(x) <
f(a) < f(b). Similarly a < x < b implies f(a) < f(x) < f(b) and b < x implies
fla) < f(b) < f(x). Suppose y < z. (i) If y < z < a, setting x = z shows f(z) < f(a).
Soreplacing x < a < b by y < z < a shows f(y) < f(z)..(i)) If y < a < z, considering
x =y and x = zin the argument above shows f(y) < f(a) < f(z), hence f(y) < f(z).
The last case (iii) a < y < z is similar. Hence, if f(a) < f(b), then f is strictly
increasing. Similarly, if f(a) > f(b), then f is strictly decreasing.

Exercise 5.3.4. If f is not bounded on / x J divide the rectangle / x J into four
sub-rectangles, f must be unbounded on at least one of these sub-rectangles ...

Exercise 5.3.7. Divide the rectangle / X J into four sub-rectangles, the supremum
of f over at least one of these sub-rectangle must equal the supremum of f over
IxJ..

Exercise 5.4.7. Begin by extending Lemma 5.4.5 to rectangles. Then mimic the
proof of the Uniform Continuity Theorem.



Chapter 6
Derivatives and Their Applications

Local properties algebra derivatives and the relationship between the sign of the
derivative at a point and the function being monotone at a point. Global properties
of the derivative include Rolle’s Theorem, the Mean Value Theorem (MVT), and
Darboux’s Theorem. Applications include Taylor polynomials, I’Hopital’s rule, Li-
ouville’s theorem about transcendental numbers, and some aspects of convex func-
tion theory.

6.1 Definition

Let D be a subset of C. A function f : D — C is differentiable at a € D, if a is an
accumulation point of D and there is a complex number f’(a), such that

) = f(a)

— f'(a) asx — a.
X—da

The number f”(a) is called the derivative of f at a. We can rewrite the definition of
derivative as: f is differentiable at a with derivative b, if given any € > 0, there is a
6 > 0, such that
0<|x—al<d = ‘f(x)_f(a)—b’ <e.
xX—a

When f is differentiable at a with derivative b we set f’(a) := b. Anticipating the
application of limits to derivatives is one of the reasons we used 0 < |x —a| < 6 and
not |x —a| < & in the definition of limits.

The line y = f(a) + f'(a)(x— a) is called the rangent to the curve y = f(x) at the
point (a, f (a)) . See Fig. 6.1.

Example 6.1.1. Let f(x) := y/x and a > 0. Then f is differentiable at a and f(a) =
1
2Va

© Springer International Publishing Switzerland 2015 91
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Fig. 6.1 The curve y = f(x), line segments connecting the point (a, f(a)) to the point (x, f(x)) for
several values of x, and the tangent line y = f(a) + f'(a)(x — a)

fx)—=f(a)

X

Proof. Essentially, this is a calculation verifying g(x) := has a removable

discontinuity at a.

asx — a.

7 Vata
Hence, f'(a) = 1/(2v/a). ©)
We say that f is differentiable on D, if f’(a) exists for all a € D. In particular,
f(x) = V/x is differentiable on ]0, o[ and its derivative is f’(x) = ﬁ
Exa/m;zale 6.1.2. Let f(x) := 1 /x and let a be any complex number # 0. Then f’(a) =
—1/a".

Proof. This is similar to the previous example. In fact,

as x — a. ®
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Using one-sided limits (Sect. 1.5) we can similarly define one-sided derivatives.
The right-hand derivative (the derivative from the right) f'*(a) is

f(x) = fla)

X—a

— f"(a) as x \y a.
Similarly, the left-hand derivative (the derivative from the left) f'~ (a) is

f(x) - fa)

X—a

— f'"(a) asx Sa.

Using a basic fact about one-sided limits: f'(a) exists iff /'~ (a) and f"*(a) both
exists and are equal.

Example 6.1.3. Let f(x) := y/x and a := 0. Then

NI
x—0  x
1
R

— o0 asx \,0.

Hence, f/*(0) does not exist.
Example 6.1.4. The pseudo-sine function o from Example 1.3.10 is differentiable
at 0 with ¢’(0) = 4.
Proof. Clearly,
o(x)—0o(0)
x—0
and 4(1 —x) — 4 as x \, 0. Hence 6'" (0) = 4. Similarly,

=4(1—x)when0 <x < 1.

o(x)—0(0)

5 =4(1+x) —>4asx "0,

4. Since, 6'7(0) =4 = 6’7 (0), we conclude o is differentiable at

hence, 6~ (0) =

0 and 6/(0)

6.2 Local Properties

The following result shows that a differentiable function is continuous. We establish
this at a point. Hence, if f is differentiable at all points in some set D, then f is
continuous on D.

Theorem 6.2.1. If f is differentiable at a, then f is continuous at a.
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Proof. This is a consequence of the Product Rule for limits and continuity of g(x) :=

" )~ @)

X—a

f(x) = f(a)

Hence, f(x) — f(a) asx — a. ®

(x—a)— f'(a)-0=0asx— a.

In the remaining part of this section we assume f be a real valued function de-
fined in some open interval containing a.

We say f is increasing at a point a, if there is a § > 0, such that f(x) < f(a),
whena— 8 <x<aand f(a) < f(x), when a < x <x+ 0. Strictly increasing at a is
defined in the same way using < in place of <. Decreasing and strictly decreasing
at a point are defined in a similar manner. Example 6.2.5 contains a function that is
both increasing at 0 and not strictly increasing at 0.

The following are direct consequences of the limit definition of the derivative.
The results illustrate why points where the tangent line is a horizontal line are im-
portant, i.e., why the roots of f(x) = 0 are important.

Exercise 6.2.2. Suppose f’(a) exists and f is increasing at a. Prove f’(a) > 0.
Exercise 6.2.3. If f'(a) exists and f’(a) > 0, then f is strictly increasing at a.

f(a) is a local maximum of f, if there is a § > 0, such that
a—d<x<a+d6 = f(x) < f(a).

A local minimum is defined similarly, replace < by > . f(a) is a local extremum, if
f(a) is a local maximum or a local minimum.

We say a is a critical point of f, if either f'(a) = 0 or f is not differentiable at a.
The following exercise shows that the “candidates” for local extrema are the critical
points.

Exercise 6.2.4. If f(a) alocal extremum and f’(a) exists, then f(a) = 0.

We conclude this section with an example explaining why we distinguish between
increasing and strictly increasing at a point.

Example 6.2.5. Let ¢ be the pseudo-sine function. Let f(x) := x|o(1/x)| if x # 0
and f(0) := 0. Then f(x) >0 when x > 0, f(x) <0 when x <0, so f is increasing
at 0. Moreover, f(+1/n) = 0 for all n € N. Hence, f is not strictly increasing at 0.
Consequently, f is increasing but not strictly increasing at 0.

6.3 Calculating with Derivatives

If £ is differentiable at a, then L8=S9 _y £/(4) as x — a, and if g is differentiable

T
at b, then w — g'(b) as y — b. The calculations underlying the proofs in this

section are motivated by the desire to find expressions of the form W and
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g<)2:§<b> as appropriate. That is, we are looking for expression we know converge

and we hope to somehow deal with whatever turns up as a result.

Algebra

We establish the standard rules for working with derivatives.

Theorem 6.3.1 (Constant Rule). Suppose k € C, a is an accumulation point of D,
and f : D — C is differentiable at a, then kf is differentiable at a and

(kf)'(a) =kf'(a).
Proof. By assumption (f(x) — f(a))/(x—a) — f'(a) as x — a, hence
(kf)(x) = (kf)(a) _ , f(x) — f(a)

X X—a

— kf'(a) as x — a,

by the constant rule for limits. Thus, kf is differentiable at a and (kf) (a) = kf'(a).
©

Theorem 6.3.2 (Sum Rule). Suppose a is an accumulation point of D and f.g :
D — C are differentiable at a, then f + g is differentiable at a and

(f+8)(a) =f'(a)+¢'(a).

Proof. By assumption (f(x) — f(a))/(x—a) — f'(a) and (g(x) — ¢'(a))/(x—a) —
g'(a) as x — a. Hence,

f+e)W) —(f+e)la) _ f0)—f(a)  gla)—gla)

a x—a x—a
— f'(a)+¢'(a) asx — a,

by the sum rule for limits. Thus, f + g is differentiable ata and (f +g)'(a) = f'(a) +
/
g'(a). ©

A transformation f — L(f) where L(f) is some other function depending on f,
is called linear, if L(kf) = kL(f) and L(f + g) = L(f) 4+ L(g) where k is a constant
and f and g are functions. Using this terminology, we can restate the Constant and
Sum Rules as: f — f is linear.

The following result is sometimes called Leibniz’ Rule after Gottfried Wilhelm
Leibniz (1 July 1646, Leipzig to 14 November 1716, Hanover.)

Theorem 6.3.3 (Product Rule). /f a is an accumulation point of D and f,g: D — C
are differentiable at a, then fg is differentiable at a and

(f8)'(a) = f'(a)g(a) + f(a)g'(a).
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Proof. By assumption (f(x) — f(a))/(x—a) — f'(a) and (g(x) —g'(a))/(x—a) —

g'(a) as x — a. Hence,

(f8)x) = (f8)(a) _ f(x)g(x) - fla)g(a)

x— x—a
f(x) —fla) g(x) —g(a)
=—————8x)+f(a )R 8L
xX—a xX—a
— f'(a)g(a) + f(a)g'(a).
Where we used that g is continuous at a and the Product and Sum Rules for Limits.
Thus, fg is differentiable at a and (fg)'(a) = f'(a)g(a) + f(a)g'(a). ©)

Having dealt with addition and multiplication, essentially inherited from arith-
metic, we turn to an operation intrinsic to functions.

Theorem 6.3.4 (Chain Rule). Suppose g : A — B is differentiable ataand f : B— C
is differentiable at g(a), then f o g is differentiable at a and

(fog)(a)=r'(g(a))s (a).
Proof. Leth(y):=(f(y)— f(g(a))/(y—g(a)) fory € B. By our assumptions h(y) —
F'((a)) as y — g(a) and (g(x) — g(x))/(x— @) — ¢'(a) a5 x - a. Let

)
i) = foglx)—fogla)  [flgkx))—f(gla))

X—a X—a

onA\{a}.

We must show that j(x) — f'(g(a))g'(a) as x — a.
We will use restrictions, see Sect. 1.4. Let

Dy:={xeA|g(x) #g(a)} and
Dy:={xeA|g(x)=g(a)}.

Since a is an accumulation point of A, either a is an accumulation point of D or a
is an accumulation point of D», or both.
Case 1: Suppose a is an accumulation point of D;. For x € D,

~ f(gx)— f(g(a)) g(x) — g(a)

j|Dl(x):j(x)* g(x)—g(a) x—a
— h(g(x) S8

Since g is differentiable at a, g is continuous at a, equivalently g(x) — g(a) as
x — a. Hence, by the Composition Rule for Limits /0 g‘D ) — f'(g(a)) asx — a.
Consequently, the Product Rule for Limits tells us that

ilp, @) = £(8(@)g (@) as x — a.
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Case 2: Suppose a is an accumulation point of D,. For x € D,

=0

8(x)—gla) _ gla) —g(a)

hence g’(a) = 0. So, for x € D,

i, () = () =

Since g'(a) = 0, we have
Jlp, () = 0=f"(g(a))g'(a) as x — a.

If a is not an accumulation point of D; we can ignore Case 1, and if a is not an
accumulation of D, we can ignore Case 2. If a is an accumulation point of D; and
of Dy, then Case 2 shows g’(a) = 0. Hence, both j|D1 (x) — 0 and j’Dz (x) = 0 as
x — a. Consequently,

j(x) = 0= f'(3(a))g ().
In all cases, the limit of j(x) as x — a exists and equals f’(g(a))g’(a). Hence j(x) —
f'(g(a))g'(a) as x — a. ©

The following result can be proven in a manner similar to our proof of the Product
Rule. However, we will establish it as a consequence of the Product and Chain
Rules.

Theorem 6.3.5 (Quotient Rule). Suppose a is an accumulation point of D, f,g :
D — C are differentiable at a, and g(a) # 0, then f /g is differentiable at a and

£ Pt - f@)g )
<g> (a) = s@?

Proof. The Quotient Rule is a consequence of the Product Rule, the Chain Rule, and
Example 6.1.2. Suppose g is differentiable at a and that g(a) # 0. Let h(x) := 1 /x,
then / is differentiable at g(a) and i'(g(a)) = —1/g(a)?. Hence, by the Chain Rule,
1/g(x) = hog(x) is differentiable at a and

1Y (@) = (gla)g (@) =~ ¢ (a)
(&)

Using f is differentiable at @ and
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the Product Rule tells us f/g is differentiable at a and

f@ . d@
@ ey
f'(a)g(a) — f(a)g'(a)
g(a)?
This calculation completes the proof. ®

Inverse Function Rule

Suppose f has an inverse function f~!. If f is differentiable at @ and f~' is differ-
entiable at » = f(a), then the Chain Rule implies that f~! o f is differentiable at a,

and
(fof) (@= (") (F@)-f'(a).
But o f(x) =xforall x, so (f! Of)/(a) = 1. Hence,
(Y @) = s

provided f(a) # 0. We will show that this formula works without assuming f~! is
differentiable.

Theorem 6.3.6 (Inverse Function Rule). Let I be an interval. Suppose f : 1 — R is
continuous and one-to-one. If f is differentiable at a and f’(a) # 0, then the inverse
function £~ is differentiable at b := f(a), and

Proof. The discussion prior to the statement of the theorem suggests we want to use
the Composition Rule for Limits.

Let
o) -
b

h(y) = )

fory#b

we need to show that /(y) converges as y — b, the limit then equals ( f‘l)/ (b).
Anticipating the formula for ( f _1)/ (b), let
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. 1 _x—f'(p) -
g(x):= W) = 7o) —b for x # f~1(b). (6.1)

1), 1
@) —fF(1®)
x—f1(b)
Using the Quotient Rule for Limits we conclude g(x) — 1/f(f~'(b)) as x —
().
The second expression for g(x) in (6.1) shows that h(y) = g (f~'(y)). Since
f~Y(y) # f~(b) for all y # b, the Composition Rule for Limits yields

hy)=g(f ') = 1/f (f (b)) asx— f(b),

provided f~!(y) — f~'(b) as y — b. Hence we need to show that f~! is continuous
at b.

But we know that a 1 — 1 continuous function on an interval must be strictly
monotone (Exercise 5.2.4), and that the inverse of a continuous strictly monotone
function defined on an interval must be continuous (Corollary 5.1.10). ©)

= f(f (b)) #0asx— f(b).

Examples of Differentiable Functions

Example 6.3.7. f(x) := 1 is differentiable at every point a and f’(a) = 0.

Proof.

X—a X—a

asx —a. &)
Example 6.3.8. f(x) := x is differentiable at every point x and f’(x) = 1.
Proof.

asx —a. ©)]

Exercise 6.3.9. If n € N, then x" is differentiable at every x and (x")" = nx"~!.
Exercise 6.3.10. Any polynomial is differentiable at every point.

Exercise 6.3.11. Any rational function is differentiable at every point where it is
defined.

Exercise 6.3.12. If n € N, then x'/" is differentiable at every x > 0 and (x'/") =

1.1
X
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6.4 Global Properties of Derivatives

We will now change our viewpoint slightly. Instead of considering the derivative at a
single point a, we will consider f” as a function. f’ : {all a where f’(a) exists} — C,
or — R as appropriate. We can then ask questions about this function.

Let f: [a,b] — R be continuous. By the Extreme Value Theorem, there are xmax
and Xy, in [a,b] such that

S emin) < f(x) < f(xXmax) for all x € [a,b].

If Xpin is in Ja, b[, then f(xXmyin) is a local minimum, hence f(xpin) is a critical point.
So, if f is differentiable at xpiy, then f' (xmin) = 0 (by Exercise 6.2.4). Consequently,
if f is differentiable on |a, b|, then either f”(xyin) = 0 or xm;, is an endpoint of [a, b].
A similar discussion applies to Xpax.

Exercise 6.4.1. If f(x) := x> —6x? +7 on [—2,2], find Xpip and Xpax -

The Intermediate Value Theorem for Derivatives

Derivatives defined on intervals have the intermediate value property, this result is
named after Jean-Gaston Darboux (14 August 1842, Nimes to 23 February 1917,
Paris).

Theorem 6.4.2 (Darboux’s Intermediate Value Theorem). Let f be a real valued
function. Suppose f is differentiable on some interval I, then f'(I) has the interme-
diate value property.

Proof. Leta < bbein I and let k be between f'(a) and f'(b). If f'(a) < k < f'(b),
let g(x) := f(x) —kx. (If f'(b) <k < f'(a), let g(x) := kx— f(x).) Then g is continu-
ous on [a,b] and differentiable on [a,b]. Let xmin € [a,b] be such that g(xmyin) < g(x)
for all x € [a,b]. Since g'(a) = f'(a) —k < 0, g is strictly decreasing at a. In partic-
ular, a # xni,. Similarly, g is increasing at b, hence b # Xpin. S0 a < Xpin < b and
consequently, g’ (xmin) = 0. ©)

Remark 6.4.3. Because of the Intermediate Value Theorem for f”, it is natural to ask
“If f’ exists on some interval, must f’ be continuous on that interval?” The answer
is no. The most natural way to see this is to use the integral, discussed in Chap. 7,
and set

flx):= /Oxcr(l/t)dt

where o is the pseudo-sine function, or accepting a more involved calculation, the
usual sine function (Sect. 11.2).

The following exercise uses a “clever guess” to get a simple example of a function
with a discontinuous derivative.
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Exercise 6.4.4. Let

0 whenx=0"

fx) = {xo(l/x) when x # 0

where o is the pseudo-sine function. Then f is not differentiable at 0, because
lim,_, f(x)/x does not exist. Prove that g(x) := xf(x) is differentiable on R and
g is not continuous at 0.

The Mean Value Theorem

The essence of this important result is named after Michel Rolle (21 April 1652
Ambert to 8 November 1719 Paris) who gave the first formal proof. The geometric
content of the result is that, if f(a) = f(b), then some tangent to the curve y = f(x),
a < x < b is horizontal, see Fig. 6.2.

Theorem 6.4.5 (Rolle’s Theorem). Suppose g : [a,b] — R is differentiable on the
open interval |a,b| and continuous on the closed interval [a,b). If g(a) = g(b), then
g'(¢) =0 for some ¢ €]a,b|.

Proof. Let f(x) := g(x) —g(a). Then f(a) = f(b) = 0. If f(x) # 0 for some x €
[a,D], then f(xmin) 7 0 or f(xmax) # 0. So at least one of Xy, and xpmax is in the
open interval ]a, b[. Consequently, f'(xmax) = 0 or f(xmin) = 0. Hence, ¢ is xpin Or

Xmax -
If f(x) = 0 for all x, then ¢ := (a+b)/2. Of course any other value ¢ in the open
interval ]a, b[ would also work. ©)

Fig. 6.2 A curve y = f(x) with f(a) = f(b) =0, the x—axis, and three line segments indicating the
points ¢ in Rolle’s Theorem where f’(x) = 0, i.e., the points where the tangent line is horizontal
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The full version of the MVT is obtained from Rolle’s Theorem by a simple re-
duction. The reduction is illustrated in Fig. 6.3. Geometrically, the MVT states that
some tangent to the curve y = f(x), a < x < b is parallel to the line though the points

(a,f(a)) and (b, /(D).

Fig. 6.3 The graphic on the left shows the curve y = f(x) and the line y = L(x) connecting the
endpoints (a, f(a)) and (b, f()) of the curve. The graphic on the right shows g(x) = f(x) — L(x)
and the x—axis. In this illustration a = 1, b =4, and f(x) = x (2> — 15x% 4+ 33x — 16) /2. Hence,

L(x) = 2x and g(x) =x(2x3 —15x% +33x720) /2

Theorem 6.4.6 (The Mean Value Theorem). Suppose f : [a,b] — R is differen-
tiable on the open interval |a,b| and continuous on the closed interval |a,b), then

flc)= W}‘or some ¢ €la,b].
Proof. Let
1w = =D ) pta)

then L(a) = f(a) and L(b) = f(b). So we can apply Rolle’s Theorem to g(x) :=
f(x) = L(x), to get a ¢ in ]a, b[ such that g’(c) = 0 for some ¢ €|a, b[. For that ¢

f/(c) :L/(C) _ f(bl)):i:(a).

This completes the proof. ©

The MVT has many application in analysis. The rest of this chapter is devoted to
exploring some of the consequences of this important theorem.

We showed earlier that the derivative of a constant function f(x) := kis f'(x) =0.
Conversely, the only solutions to the differential equation f’(x) = 0 on an interval
are the constant functions.

Theorem 6.4.7. If f is differentiable on some interval I and f'(x) = 0 for all x in I,
then there is a constant k, such that f(x) =k for all x in I.

Proof. Letabeinl. If xisin I and x # a, then the Meal Value Theorem gives us a
¢ between a and x such that
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Consequently, f(x) = f(a), so k := f(a). ®

Exercise 6.4.8. Let f and g be differentiable on some interval I. If f' = g’ on I, then
there is a constant &, such that f(x) = g(x) + & forall x in I.

Exercise 6.4.9. Let [ be an interval, suppose f and g are differentiable on /. If
f'(x) < g'(x) on]a,b[ and c is in I, then

f(x)—f(c) <g(x)—g(c) forall x in I with ¢ < x

and
f(x)—=f(c) > g(x) —g(c) for all x in I with ¢ > x.

Exercise 6.4.10. Let / be an interval and suppose f : I — R is differentiable. Prove
f is increasing on [ iff f'(x) >0onI.

6.5 Transcendental Numbers*

In this section we use the MVT to solve a seemingly unrelated problem, more pre-
cisely we establish the existence of transcendental numbers.

A real number a is algebraic, if there is a polynomial p(x) = X} _, apx* with
integer coefficients ay, such that p(a) = 0. A real number a is algebraic of order n,
if the smallest degree of such a polynomial is n. A real number that is not algebraic
is transcendental.

In 1844, Joseph Liouville [24 March 1809, Saint-Omer to 8 September 1882,
Paris] constructed a family of transcendental numbers. Prior to this construction,
people suspected that numbers like e and 7 were transcendental, but the existence
of even one transcendental was in doubt. Of course, later Cantor showed that most
real numbers are transcendental by a nonconstructive argument. See the problems
for Sect. 4.1 for an outline of Cantor’s argument.

Example 6.5.1. % is algebraic of order 1. To see this, let p(x) := 3x — 2, clearly
p(2/3)=0.

Similarly, any rational, other than 0, is algebraic of order 1. Clearly, O is algebraic
of order 0.

Example 6.5.2. \/3 is algebraic of order 2. Since, v/3 is not rational it is not alge-
braic of order 1. Considering p(x) = x> — 3, shows that /3 is algebraic of order 2.
Similarly, 2'/3 is algebraic of order 3. Let p(x) := x> — 2.

The n = 1 case of the following theorem is Theorem 1.8.5.

Theorem 6.5.3 (Liouville). Ler o be a real number. If

anan +a”71an_1 +arot+ag =0,
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for some natural number n and some integers ay with a, # 0, then there exists K > 0
such that for all p,q € Z with q > 0 either oo = p/q, or

K

q| = q*
More poetically, an algebraic number is poorly approximated by rational numbers.
This is closely related to what is called the “irrationality measure” of a real number.

Proof. We reproduce Liouville’s proof. Let f(r) := X}, ait® where the ay, are inte-
gers. Then f(o) = 0. If f has a root other than ¢, let

8 :=min{|o—x| | x % o, f(x) = 0}.

The minimum exists and is > 0, since the set of roots is nonempty by assumption
and finite by Theorem 1.4.11. If f does not have any root other than o, set 6 := 1.
In either case, § > 0 and f(¢) # 0 for all 7 satisfying 0 < |0t — ¢| < 8.

The derivative f(r) is a polynomial and therefore a continuous function. By the
Global Boundedness Theorem for continuous functions, there is an M > 0 such that
|f'(£)] <M for all 7 € [ — &, 0.+ ]. It remains to show that K := min{J,1/M}
works.

Let p € Z and g € N be such that o # p/q. If |a — p/q| > &, then | — p/q| >
0 >6/q" > K/q". Hence, we are done.

So, suppose
product ¢" f(p/q) is a nonzero integer, in fact,

(p/q) # 0. The

f(r/a)=4" Zan (p/a)" Zakpk nk

is a sum of integers. Hence, ¢"|f(p/q)| > 1. That is

1
po <I|f(p/q)l (6.2)

By the M VT, there is a ¢ between ¢ and p/q such that

F(p/a) = F(p/ ) — Flo) = £(c) (2 —a). 63)

Since |0t — p/q| < 6 and c is between « and p/g, we conclude ¢ € [a — J, 0+ J].
Consequently, |f’(c)] < M, by our construction of M. Combining (6.2) and (6.3)
1
—<|f(p/9)| =

yields
q ro5-)

as needed. ©)

gM‘p—a
q

Example 6.5.4 (Liouville 1851). Liouville’s constant ¢ is the infinite decimal 0.d d; - - -
whose digits all are zeros, except the k!th digits are ones. Hence,

- 1

o= —.
IZI 1()k!
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Liouville’s constant is transcendental.

Proof. Suppose Liouville’s constant ¢ is algebraic. Let f(1) :=¥}_, axt* be a poly-
nomial with integer coefficients a; such that a, # 0 and f(c) = 0. By Liouville’s
Theorem, there is a constant K > 0, such that

oc—p‘>

q

K

n

(6.4)

9

for all integers p,q > 1 with & # p/q. Pick m > n such that 10- 107" < K. Let
p =", 10"* and g := 10™ then p and g are integers and L=3m, 107,
Hence,

‘a—‘ Z 10~ k'< 2 107*

91 k=Zmr =(m+1)!
10— (m+1)! —miym+1 —m! —mh\m
=T 0T =10-(107")"" =10-10""- (10"
=10-100™ . g™ <K-q"
This contradicts (6.4). Consequently, ¢ is transcendental. ©

6.6 Taylor Polynomials

Taylor’s formula is named after Brook Taylor (18 August 1685, Edmonton to 29
December 1731, London). Taylor is by far not the first to have used Taylor series,
for example, Madhava of Safigamagrama (c. 1350 to c. 1425) made use of Taylor
series.

The remainder formula below is due to Joseph-Louis Lagrange (25 January 1736,
Turin to 10 April 1813, Paris). Another formula for the remainder is in the problems
for Sect. 7.5.

The nth derivative, /"), of f is f differentiated n times. Inductively, FO =

/
and for n € No, f0+1) .= (f(”)) .In particular, f' = (U, /" = ) and f" = (0
We say f is " on D, in symbols: f € €"(D), if f (") exists at each point in D and
f (") is continuous on D.

Theorem 6.6.1 (Taylor’s Formula with Lagrange Remainder). Suppose f is real
valued and 6"+ on the closed interval with endpoints x and xo. Let

n (k) X
Tf0) = (1f) () = 3 L0 (e ©5)
Py k!
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Then f(x) = T, f(x) + R.f (x), where

Ruf(x) = (Ruf) (x) = Z—— (x —x0)" " (6.6)

for some ¢ between xq and x.

T,.f is the nth Taylor polynomial for f at xo and R, f := f — T,,f is the remainder.
The formula (6.6) for the remainder is due to Lagrange. Note, the Lagrange form of
R, f is not a polynomial in x of degree n+ 1, because ¢ depends on x.

Taylor’s Formula shows that

f(x) = T, f(x) with error |R,,f(x)].

A different formula for the remainder R, f(x) can be found in the Problems for
Sect. 7.5.

In most applications of Taylor’s Formula we do not know the value of ¢. How-
ever, this does not matter, if we can show that |R,f(c)| is small by finding an esti-

mate for ‘f“’“)(c)’ :

Corollary 6.6.2. If f is real valued and €' on the closed interval I with end
points x and xo, then

M1 ntl
|Rnf<x>| S (i’l";l)' |x_'x0| - .

where M, 11 is a constant satisfying ‘f(’“'l) (1) ’ < M, forallt in the closed interval
with endpoints x and xg.

Remark 6.6.3. A polynomial of degree n equals its Taylor polynomials of degree
m > n. In fact, if f is a polynomial of degree n and m > n, then f("*1) = 0. Hence,
R,,.f =0 and consequently 7, f = f.

Below are two proofs of Taylor’s Formula. One proof is based on Exercise 6.4.9 and
the other is based on Cauchy’s MVT.

Proof of Taylor’s Formula using Exercise 6.4.9

We give the proof for n = 2. Let I be the closed interval with endpoints x and xg.
Since 3 is continuous there is are constants m and M such that

m<f"(t)<M 6.7)

for all # € I and such that /" (tyin) = m and " (fmax ) = M for some tyin, fmax € 1.
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Suppose xp < x. By Exercise 6.4.9 and (6.7)
m(t—x0) < f"(t) = f" (x0) (6.8)

for all t € I, since (m(t—x0)) =m < f"(t) = (f"(t) — f" (x0))’. Similarly, by
Exercise 6.4.9 and (6.8)

sm(t=x0)" < (1) = f' (x0) = 1" (x0) (t — x0) (6.9)
for all # € I. Repeating the argument one more time gives

Lm(t—x0)* < £(1) = f (x0) — £ (x0) (t —x0) — 1" (x0) (t — x0)* (6.10)

for all # € 1. Similarly, using the other half of (6.7), we get

f(t)=f(x0) = f (x0) (t —x0) — 5 " (xo) (t —x0)” < %M(f—x0)3 (6.11)

for all z € I. Setting t = x in (6.10) and (6.11) we conclude
6 (f ()= £(x0) = £/ (30) (= x0) = 1" (30) (r=x0)*) / (x=x0)®  (6.12)

is a number between m = f" (tyin) and M = f"'(tmax ). By the Intermediate Value
Theorem there is a ¢ = ¢(t) between fmi, and fyax, hence between x and xg, such
that (6.12) equals f"(c). This completes the proof when xy < x. The case x < xg is
similar.

Proof of Taylor’s Formula using Cauchy’s Mean Value Theorem

The following slight generalization of the MVT is named after Augustin-Louis
Cauchy (21 August 1789, Paris to 23 May 1857, Sceaux). The usual MVT is ob-
tained by setting g(x) = x. The proof of the usual MVT above has a simple geomet-
ric interpretation. While the proof of Cauchy’s MVT is a clever trick, the result has
a simple geometric interpretation.

Theorem 6.6.4 (Cauchy’s Mean Value Theorem). Suppose real valued functions
f and g are differentiable on the open interval |a,b| and continuous on the closed
interval |a,b), then there is a point ¢ in ]a,b| such that

f'() (8(b) —g(a)) = (f(b) — f(a)) & (c). (6.13)

Then ¢ is continuous on [a, b], differentiable on ]a,b|, and ¢ (a) = ¢(b) = 0. So by
Rolle’s Theorem ¢’(c) = 0 for some c in |a, b|. ©)
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If at least one of f'(c) and g'(c) is nonzero, then (6.13) means that the tangent
to the curve @(¢) := (f(r),g(t)), a <t < b at the point ¢(c) is parallel to the line
though the points ¢(a) = (f(a),g(a)) and @(b) = (f(b),8(b))-

Remark 6.6.5. The formula in the Cauchy’s MVT remains true, if we interchange a
and b.

Proof. [Proof of Taylor’s Formula with Lagrange Remainder] We will give the proof
forn =3. Let

=5 e
=[O+ O =)+ 31" 0=+ 5 O ) =) .

When ¢ = x, only the k = 0 term survives in the sum, hence F(x) = f(x). Clearly
F(xo) =T,f(x). Hence F (x) — F (x0) = f(x) — T,,f (x) = R,.f (x). It remains to verify
(6.6).

By the product rule for derivatives (we set n = 3 to simplify this calculation)

F(1) = £+ ('O x—=0 = £/0) + (D0 =02 = /() (x—1))

Let G(t) := (x—1)"*'. Then G(x) = 0, G(x0) = (x —x0)""!, and G'(t) = —(n +
1)(x—1)". By Cauchy’s MVT there is a ¢ between x and xq such that

F'(c) (G(x) = G(x0)) = (F(x) = F(x0)) G'(c)-

Consequently,
)=o) (0= (x—x0)""!) = Ruf (x) (—(n+ 1) (x—)").
Rearranging the last equation gives the desired expression for R, f(x). ©

Remark 6.6.6. Other choices of G leads to different formulas for the remainder. All
that is required of G is that it satisfies the assumptions in the Cauchy MVT and that
we do not divide by 0. Hence, any G that is continuous on the closed interval with
endpoints x and xp, is differentiable on the open interval with endpoints x and x,
and whose derivative is nonzero on that interval gives a formula for the remainder.

Applications of Taylor’s Formula

Example 6.6.7. If f(x) := 1/4/1+x, then
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for n > 1. Setting xo = 0 and n = 3 we get, for 0 < x that

1 x 3 5K
\/m: _§+?_E+R<x)
where My, 35,
[R(x)| < = e
Since ’f<4)(x)‘ < ‘f(“) (0)[, for all 0 < x, we can use My := ’f<4) (O)‘ =105 in

Corollary 6.6.2.

As a direct consequence of Taylor’s Formula we get a version of I’Hopital’s Rule.

Corollary 6.6.8 ("Hépital’s Rule). If f,g are €', fU)(xy) = g\ (x0) = 0 for
0 < j<nand g™ (xy) #0, then

as x — xg.

Proof. For simplicity of notation, suppose n = 1. Since f(xo) = g(xo) = 0, Taylor’s
Formula applied to f and g gives

for some ¢, and d, between x and xg.

Since ¢, and d, are between x and x(, we see that ¢, — xg and d, — xp as x — xp.
Hence continuity of f” and g” at xo guarantees f”(c,) — f”(xo) and g"(d,) —
g"(x0) as x — xp. Consequently,

fx) o)+ 3 (c)(x—x0)*  f(x0)+ 5/ (x0)(xo —x0)*  f'(x0)
g(x)  g'(x0)+1g"(d)(x—x0) " g'(x0)+ %

as x — xg. ®

A version of I’Hopital’s Rule that works under fewer assumptions on f and g
can be found in Sect. 6.7. The version above is sufficient for most applications of
I’Hopital’s Rule.

6.7 ’Hopital’s Rule*

The rule is named after Guillaume Francois Antoine, Marquis de 1’Hopital (Paris
1661, Paris to 2 February 1704, Paris). Johann Bernoulli (27 July 1667 Basel to
1 January 1748 Basel) was hired by I’Hopital to teach him mathematics. One part
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of the arrangement allowed 1’Hdpital to use Bernoulli’s discoveries as he pleased.
I’Hopital published a calculus book largely based on Bernoulli’s work, including
what is commonly known as 1’Hopital’s Rule.

Theorem 6.7.1 (I’'Hépital’s Rule). Suppose f and g are differentiable on )a,b|,
f(x) = 0and g(x) — 0as x \,a, then
f)

— L as x\ aimplies —- — Lasx \a.

g(x)

We assume g(x) # 0 and g'(x) # 0 for x €]a,b|. L could be a real number or one of
+oo,

Proof. Since f(x) — 0 and g(x) — 0 as x \,a we know that f and g have removable
discontinuities at a. Removing the discontinuities f and g are continuous on [a,b|

and f(a) = g(a) =0.
Using the Cauchy’s MVT there is a ¢ = ¢(x) between a and x such that

f&)—fl@) _ f(c)
g(x)—gla) glc)

Since c¢(x) is between a and x, c¢(x) — a as x \ a. Hence, f(c)/g(c) — Lasx \ya, by
the Composition Theorem for Limits. Since f(a) = g(a) = 0, the previous equation
can be rewritten as

f0) _ £
glx)  g(c)
letting x \, a yields the desired result. ®

If we replace the assumptions f(x) — 0 and g(x) — 0 as x \, a, by f(x) = 0
and g(x) — 0 as x ' b, then a very similar argument shows that g :éﬁ; — Lasx /
b implies % — Lasx 7b.

A function f is ! on a set D, in symbols f € €' (D), if f is differentiable on D
and f is continuous on D. This notation was also used Sect. 6.6. Section 6.6 also

contains a version of I’Hopital’s Rule.
Exercise 6.7.2. If f,g € €' (]a,]), f(x) — 0 and g(x) — 0 as x — oo, then

f'x) f()

—— — L as x — oo implies ~——= — L as x — oo.
g'(x)

8(x)
We assume g(x) # 0 and g’(x) # 0 for x €]a, |.

6.8 Convexity*

Many important inequalities in analysis can be proved using convexity. These in-
equalities are often consequences of Jensen’s inequality, below we use Jensen’s
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inequality to establish the Arithmetic—Geometric Mean inequality. The problems
contain additional examples of inequalities that can be established using convexity.
This section has several subsections: Cords, Regularity, Calculus, and Applica-
tions. The Regularity subsection is not used in any of the other subsections.
Let I be an interval. A function f : I — R is convex if it lies below its cords. See
Fig. 6.4. That is, if for any a < b in I, the cord

satisfies
f(x) < L(x) foralla < x < b.

A function f is concave, if —f is convex, that is if f lies above its cords. Looking at
the graphs of f(x) := x> and of g(x) := |x| suggests that these functions are convex
on R.

Slopes of Cords

Let s,(x) be the slope of the cord L, , connecting (a, f(a)) to (x, f(x)), i.e.,

f6)— fla@)

X—a

Sa(x) =
The following result shows that f is convex iff x — s,(x) is an increasing function
on a < x for all a. See the left half of Fig. 6.5.

Lemma 6.8.1. f is convex on I iff

JO) = f(x) _ flz) = fx)
- Z

y—x —X

<

foranyx <y<zinl.
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Proof. By definition f is convex iff

) FO =)

(y—x)forallx<y<zinl.
I—X

f) < flx

Subtracting f(x) and dividing by y — x gives the desired conclusion. ®

Exercise 6.8.2. (i) Prove L(x) = M(x), where

M(x) := f(b) — W(b—x)

(if) Prove f is convex iff

f(2) = f(x)
i

X

< forallx <y<zinl.

f2) - fO)
=Yy
The second part of this exercise says that f is convex iff the slope sp(x) of the cord

connecting (x, f(x)) and (b, f()) is an increasing function of x, x < b, for all b. See
the right half of Fig. 6.5.

Fig. 6.5 A convex curve y = f(x) and some of it’s cords. a The figure on the left illustrates Lemma
6.8.1. In the notation of Lemma 6.8.1 (x, f(x)) is the point where the cords intersect. b The figure
on the right illustrates Exercise 6.8.2. In the notation of Exercise 6.8.2 (z, f(z)) is the point where
the cords intersect

Combining the two parts of Fig. 6.5 so all the cords have a point in common (see
the left half of Fig. 6.6 for a the version that has one cord to the left of the common
point and one cord to the right of the common point) leads to:

Corollary 6.8.3. If f is convex on an interval I, then the difference quotient

):ﬂﬂ—ﬂw

sy(x) "y

is increasing as a function of x on the set I\ {y}. Since sc(y) = sy(x) it is also
increasing as a function of y on the set I'\ {x}.

Proof. If a<b < careinl, then
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sa(b) < sq(c) (6.14)
sc(a) < sq(b) (6.15)

by Lemma 6.8.1 and Exercise 6.8.2. Fix y in I. For x < z with x # y and z # y we
must show sy (x) < sy(z). If y < x < z this is (6.14) witha =y, b=x,and c = z. If
y<x<zitis (6.15) witha = x, b =z, and ¢ = y. Finally, if x < y < z, then

5y(x) = 5x(y) < 5x(2) = 5:(x) <5:(y) = 5(2),
by (6.14) and (6.15). ©)

If f is convex on an interval /, then sy(x) < s,(z), for all x <y < zin I by Corol-
lary 6.8.3. Hence,

fO) —f&) _ f@&)=fO)
y—x T z—y

forallx <y <zinl. (6.16)

See the left half of Fig. 6.6.

Exercise 6.8.4. Conversely, show that Eq. (6.16) implies f(x) < L,;(x) for all a <
x<binl.

We have proven:

Theorem 6.8.5. f is convex on an interval I iff (6.16) holds for alla < x < b in I.

Fig. 6.6 A convex curve y = f(x) and some of it’s cords. The figure on the left illustrates (6.16).
The figure on the right illustrates adding a third cord

Adding a third cord gives an inequality we can use to compare the slopes of
cords that do not share an endpoint. See the right half of Fig. 6.6. Of course, this is
corresponds to two applications of Corollary 6.8.3.

Regularity

In this subsection we show that geometric information: f lies below its cords, im-
plies smoothness of f: f has one—sided derivatives.



114 6 Derivatives and Their Applications

A Holder condition of order one, is also called a Lipschitz condition. Hence, f
satisfies a Lipschitz condition on /, if there is a constant M, such that

|f(x) = f)| <M |x—y]

for all x and y in /. Clearly, any function satisfying a Lipschitz condition on an
interval must he continuous on that interval. The Lipschitz condition is named after
Rudolf Otto Sigismund Lipschitz (14 May 1832, Konigsberg to 7 October 1903,
Bonn), it is a strong form of uniform continuity.

Theorem 6.8.6. Suppose I is an open interval and f is convex on I, then f is con-
tinuous on 1. In fact, f satisfies a Lipschitz condition on any compact subinterval of
I.

Proof. Leta < bbe in I. Since [ is open there is a & > 0 such that a — § and b+ 0
are in /. Fix x < y in [a, b]. Applying Corollary 6.8.3 to

a—6<a<x<y<b<b+d

gives
Sa(a—08) <sq(x) <sy(x) <sp(x) <sp(b+0).

Taking the first, middle and last terms gives

fO) = f()

_8) <
sq(a—0) < —

<sp(b+9).

Consequently, f satisfies the Lipschitz condition

If(x) = f ()] < max{|sq (a—8)[,|sp (b+8)[}x—l

for all x,y € [a,b]. In particular, f is continuous on [a,b]. Since [a,b] = I, where
the union is over all a < b in I, f is continuous on /. ©

Example 6.8.7. A convex function need not be continuous at an endpoint, for exam-

0 whenx<1

ple, f:[0,1] = R determined by f(x) := { is convex on [0, 1] and

2 whenx=1
not continuous at 1.

Example 6.8.8. The function f(x) := —+/1 —x? is convex and continuous on the
closed interval [—1,1]. However, it does not satisfy a Lipschitz condition on any
subinterval containing at least one of the endpoints —1 or 1 of the interval [—1, 1].

We show that a convex function on an open interval has one-sided derivatives at
every point in the interval and has a derivative at almost all points in the interval.

Theorem 6.8.9. Let I be an open interval and f a convex function on I. The one
sided derivatives f'" and f'~ exist at every point in I. Furthermore, if y < x are in
I, then
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) ST <) < ). (6.17)

In particular '~ and f'* are increasing functions on 1.

Proof. Let I be an open interval and fix x € I. By Corollary 6.8.3 s,(y) is an increas-
ing function of y. Hence, s,(y) decreases as y decreases. Since I is open, there are
a,b in I such that @ < x < b. For x <y < b we have s,(a) < s¢(y). It follows from
Exercise 5.1.2 that

}l‘i{‘I}CSX()’) =inf{sc(y) [ x <y} = sx(a).

Since f'*(x) = limy\ ,s,(y), we have established the existence of the right hand
derivative. Similarly, f'~ (x) = limy . s¢(y) is a real number < s,(b).
Fix y < x in I. For u,v,w,z in I satisfying

u<y<z<w<x<vy
Corollary 6.8.3 implies
sy(u) < sy(2) < se(w) < se(v).
Letting u "y, we get
F70) < 5y(2) < se(w) < s(v).
Letting z N\, y, then w " x, and finally v \,x we arrive at (6.17). ©

Remark 6.8.10. Since f'* exists at every point in the open interval, it follows that f
is continuous on /. Hence, we have a second proof that a convex function defined
on an open interval is continuous on that interval.

Corollary 6.8.11. Let f be a convex function defined on an open interval 1. There is
a countable subset A of I, such that f is differentiable on I\ A.

Proof. Since f'" is increasing, it follows from Corollary 5.1.4 that there is a count-
able set A such that f'* is continuous on 7\ A. Fix x € I\ A. For y < x we have

ST < ).

Using f'* is continuous at x, it follows that

) =Tm 7 (y) < 7 () < ).
/%

Hence /'~ (x) = f*(x). Consequently, f is differentiable at x. ©)
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Calculus

In this subsection we characterize convexity of differentiable functions in terms of
properties of the first and second derivatives.

Theorem 6.8.12. Let I be an open interval and let f : I — R be differentiable. Then
f'is increasing iff f is convex.

Proof. Suppose f’ is increasing. Let x <y < z in I. By the MVT there are ¢ €]x,y|
and d €]y, z[ such that

. and f'(d) = f(Zi_}]j(y)'

y 7f(y)7f(x)
f(e) = E——

Since ¢ <y < d and f” is increasing we have f’(c) < f’(d), thus (6.16) holds, so f
is convex.
Conversely, suppose f is convex. Let xo < yo in I. For any a,b in I with a < xp <

b < yp we have
fxo) = f(a) _ o) —f(b)
xo—a ~  yo—b

by Corollary 6.8.3. Letting a " xo shows

f(o) = f(b)
b

f(x0) < o

for any xo < b < yginl.

Letting b " yo, then yields f’(x0) < f'(yo)- ®
The following is a simple criterion for convexity.

Corollary 6.8.13. Let I be an open interval and let f : I — R. Suppose f" exists on
1. Then f is convex on L iff f"(x) > 0 forallx € 1.

Proof. Let g := f'. Using g is increasing iff g’ > 0, completes the proof ©)

The following exercise provides another geometrical interpretation of convexity.

Exercise 6.8.14. Let / be an open interval and f : I — R be differentiable on /. Prove
f is convex iff
f(x) > f(a)+ f'(a)(x—a) for all a,x in I. (6.18)

Thus, f is convex iff f lies above its tangents.

Suppose f has two derivatives. Recall, f is convex iff f”(c) > 0 for all ¢ in 1. The
Taylor expansion

f(x) = f(x0) + f(x0) (x —x0) + Ry f (x)

suggests this result, since R; f(x) = @ (x—x0)? and we need Ry f(x) > 0 for f lie
above its tangent at xg.
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Applications

The inequality f(x) < L(x) for a < x < b, can be written as

Floa+(1—a)b) < af(a)+ (1 — o) £(b) (6.19)
forO0<a<1.
Exercise 6.8.15. Verify this.

We establish the sum version of Jensen’s Inequality. This inequality is due to Jo-
han Ludwig William Valdemar Jensen (May 8, 1859, Nakskov to March 5, 1925,
Copenhagen). Jensen worked for a telephone company as an engineer.

Theorem 6.8.16 (Jensen’s Inequality). Let I be an interval. If f : I — R is convex,
xp€l, o >0,and Y7 oy =1, then Y} oyxy is in I and

f (i Okak> <Y onf ().
k=1 k=1

Proof. If xmin :=min{x; | k=1,2,...,n} and xpax := max{x; | k=1,2,...,n}, then

n n
Xmin = 2 O Xmin < z O X
k=1

»
M: Il
=

<

O Xmax = Xmax

k=1

SO Yp_; OyXg is a point in 1.

The proof of the inequality is by induction. If n = 1, the inequality is obvious.
Suppose n > 2 and the inequality holds for n — 1. If o, = 1 the inequality reduces
to the n =1 case. If o, # 1, then

i —(1-a) (2 )+a,,xn.

Hence, by convexity of f we have

n n—1
f <Z (xkxk> =f <(1 — Oy) (z lfk()( xk) +anxn>
k=1 k=1 n

n—1

O
< (1 — an)f (kz:] 1— anxk> +anf(xn)
n—1
<(1—o) 2 S k) + 06 f (x)

k=1 n
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n
=Y o f(x).
k=1

Where the first inequality follows from convexity of f (in the form (6.19)) and the
second from the inductive hypothesis. ®

Example 6.8.17. The triangle inequality is a special case of Jensen’s inequality. Let
f(x) := |x|. Clearly f is convex on R. Applying Jensen’s inequality with oy :=1/n
yields

Xk \xk\

S| =

1
n

n n
> | <Y
k=1 k=1

for x; € R. Multiplying by n, reduces this to the triangle inequality: |3 xz| <3 |xx] -

The Arithmetic Mean of xi,x;,...,x, 18 %Zzzlxk and the Geometric Mean of
X1,X2,...,X, 1S (x1x2~--x,,)1/”. A special case of the following result shows that
the arithmetic mean is larger than the geometric mean when x; > 0 for all .

Theorem 6.8.18 (Arithmetic-Geometric Mean Inequality). If x; > 0, oy > 0, and
Yi_1 0 =1, then

n
z oyxy > x?‘x‘zxz e xOn
k=1

Proof. For the purpose of this proof we assume familiarity with the exponential
function exp(x) = ¢*, and its inverse the logarithmic function log(x) = In(x). We
study these functions in Chap. 8.

Since exp” (x) = exp(x) > 0 for all x € R, exp is convex on R. Consequently,

n

n
Y ogxp =Y, ogexp (log (xr))
k=1 k=1

> exp (i oy log (xk)>

k=1
= exp (log (x]"x3? - -xg"))
= )c(f”xg(2 e xOn
The inequality is Jensen’s. ®
Corollary 6.8.19. If x; > 0 and n € N, then

n
Zxk > (x1xg - -x)

1
=

Proof. Set oy := 1/n for all k in the Arithmetic-Geometric Inequality. ®
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Problems

Problems for Sect. 6.1

1. Let f(x) = x? and let a be any real number. Show f(a) = 2a.

2. Let f(x) := |x|. Show f is not differentiable at 0 and f is differentiable at any
a#0.

3. Suppose f: R — Ris even, i.e., f(—x) = f(x) for all x. Assuming f is differ-
entiable at 0, find f7(0).

4. Show that the pseudo-sine function o is differentiable at 1.

The next two problems are concerned with the linearization of f near a. Sup-
pose f is defined on some open interval containing a. If f is differentiable at a,
then the line

L(x) == f(a) + f'(a)(x—a)

is called the fangent to f at a, and also the linearization of f at a.

5. Suppose f’(a) exists. Let L(x) := f(a) + f'(a)(x —a) and E(x) := f(x) — L(x).
Then
f(x) = L(x) +E(x).
Prove
E(x)

—0asx—a.

This if often written as E(x) = o(x —a) as x — a. Where g(x) = o(¢(x)) as
x — a, means that g(x) /¢ (x) — 0 as x — a. This is known as “little oh” notation.

6. Letk € R. Let L(x) := f(a) + k(x —a) and let E(x) := f(x) —L(x). If

E(x)

X—da

—0asx—a.

Prove f is differentiable at a and f'(a) = k.
7. Let RT :=]0,[. Suppose f : R™ — R is differentiable at x = 1 and

f(y) = f(x)+f(y) forall x,y € R

a. Prove f(1)=0.
b. Prove f(1/x) = —f(x).
c. Prove f is differentiable on R™ and f(x) = f’(1)/x for all x > 0.

8. Suppose f:]—1,1[— Ris differentiable at 0, f(x) <0 whenx <0, and f(x) >0
when x > 0. Show g(x) := | f(x)| is differentiable at 0 iff f'(0) = 0.
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9. Suppose f'(3) =2 and f(3) = 4. Prove there is a § > 0, such that
0<x—3<d = x+1< f(x).

10. We assume the familiar properties of sin(x). For example, (a) sin is differen-
tiable and sin’ is continuous on R, (b) —1 < sin(x) < 1 and —1 <sin’(x) < 1
for all x. Let

fx) =

when x =0

{ 2sin (1) whenx#0
0 .

Then f'(x) = 2x sin (1) —cos (1) when x # 0. You need not verify this.

x x
a. Show f is differentiable at 0 and f/(0) = 0.
b. f’(x) is not continuous at x = 0.

Problems for Sect. 6.2

1. Let f(x) :=x*> on R. Find f(x). Find the critical points. For each critical point
decide if it is a local maximum, a local minimum, or neither.

2. Repeat the previous problem for f(x) := x>.
3. If f'*(a) exists, then f is continuous from the right at a.

4. If f'(a) > 0 must f be increasing at a? [This is a proposed converse of Exercise
6.2.2.]

5. If fis strictly increasing at @ and f”(a) exists must f’(a) > 0? [This is a proposed
converse of Exercise 6.2.3.]

6. If f'(a) = 0 must f(a) be local extremum? [This is a proposed converse of Ex-
ercise 6.2.4.]

7. If f(a) is a local extremum must f’(a) exist?

8. How must the definition of increasing at a, strictly increasing at a, local maxi-
mum, etc. (in particular Exercises 6.2.2-6.2.4) be changed if we only assume a
is an accumulation point of the domain D of f. (Instead of assuming f is defined
near a.)

Problems for Sect. 6.3.

1. Calculate the derivate of

V3x+x2
(1+x2)V3+7
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At each step in the calculation: Use at most one rule and state the name of that
rule. You may use that constant functions have derivative equal to 0 and that
(x") = nx" 1.

Let f be the restriction of the pseudo-sine function to the interval [—1/2,1/2].
Prove f~! is differentiable on the interval | — 1, 1], but not at the endpoints of this
interval.

Problems for Sect. 6.4.

1

2.

. Let f(x) := 1x°, a:=0and b := 2. Then f'(x) = x>. For 0 < k <4, show Xy

in the proof of Darboux’s Intermediate Value Theorem is xpi, = Vk.

The First Derivative Test. Let f be continuous near c. Suppose f is differen-
tiable on |c — ¥, ¢[ and on ]c,c + y] for some y > 0. If f/(x) > 0 on |c — ¥,c[ and
f'(x) <0on]c,c+ 7], prove f(c) is alocal maximum. [Hint: Letc—y < x < c.
Applying the MVT to f on the interval [x,c], yields f(x) — f(c) <0.]
The Second Derivative Test. Suppose f is differentiable on Jc — v, ¢ + [ for
some ¥ > 0, f'(c) =0, that f” is differentiable at c, and f”'(c) > 0. (f” denotes
the derivative of f’.) Show that f(c) is a local minimum, by completing the
following steps:

(i) Since, w — f"(c), there is a 6 > 0, such that % > 0 when
0<|x—c| <.
(@) f'(x) >0 forxin Jc — &,c|.
@@ii) f'(x) <0 forxin]c,c+ 6.
(iv) Use the First Derivative Test to show f(c) is a local minimum of f.
Let
(x) = ¥26(1/x) when0 < x
l0) = 0 whenx <0’

Where o is the pseudo-sine function. Prove ¢ is differentiable on R and
limsup, 9" (x)] = ee.
A function f satisfies a global Lipschitz condition on D, if there is a constant
M, such that

[f(x) = ()| < M|x—y|forallx,y € D.

If f is differentiable on |a,b| and | f’(x)| < M for all x in ]a, b[, then f satisfies a
global Lipschitz condition on ]a, b[. (In particular, if M = 0, then f is constant.)
If f :]a,b[— R is a—Holder with ¢ > 1, then f is constant.

Let f be differentiable on |0, 1] and continuous on [0, 1]. Suppose f(0) = 0 and
S is increasing on |0, 1[. Let g(x) := f(x)/x. Prove g is increasing on |0, 1[.
Let f be differentiable on [a,b]. Suppose f'(x) > 0 for all x in [a,b] and f” is
not identically 0 on any subinterval of [a,b]. Prove f is strictly increasing on
[a,b].
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9. Suppose f :[0,1] — [0,1] is continuous on [0, 1] and differentiable on |0, 1].
If f/(x) # 1 for all x €]0,1], prove there is at most one ¢ € [0,1], such that
fle)=c.

[If follows from the Intermediate Value Theorem that there is at least one such
¢, see the Problems for Sect. 5.2.]

10. Prove Bernoulli’s inequality: 1+ ax < (14 x)%, for x > —1, when o > 1 is
rational.
Your argument will probably work for irrational & also, but we have not yet
shown that f(¢) := % exists for # > 0, much less that is has the expected prop-
erties, e.g., that f/(t) = ar® 1.

11. Let f: R — R be differentiable. Suppose

Fx+y)=f(x)+ f(y) +2xy forall x,y € R.

(i) Prove f'(x) = f'(0) + 2x, for all x € R.
(ii) Prove f(x) =x*+ f'(0)x+ £(0), for all x € R.
In particular, f is a polynomial of degree two.

12. (a) Let f: R — R be such that f”” exists. Suppose f(a) = f'(a) = f(b) =
f(b) = 0 for some a < b. Show f"'(c) = 0 for some c in ]a, b].
(b) Part (a) applies to f(x) := (x—a)* (x—b)*. In this case find an expression
for ¢ in terms of @ and b.

13. Let I be an interval and suppose f : I — R is differentiable. Let

D:={f'(x)|xel}

C::{W|a,bel,a<b}.

and

—da

(a) Prove C C D.
(b) Let k be a point in D. Show either k is in C or k is an accumulation point of
C.

14. Let f be differentiable function defined on the open interval |0, 1].
(a) Supposing f” is bounded on ]0, 1[, show f is bounded on ]0, 1].
(b) Give an example of a bounded and differentiable function f on ]0, 1[, such
that f” is not bounded on ]0, 1[.

Problems for Sect. 6.5

1. Show that Y| is transcendental.

oo 1
n=1 pn’
2. For which a € R is ¥, - transcendental? [The series is only convergent for

n=1 n!

a > 1. See Chap. 10.]
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3. Show 2'/3 is not algebraic of order 2.

4. Let R be the set of numbers of the form

y G
= 10k!+1
where ¢; € {1,10} for all k € N.

(a) Show each number in R is transcendental.
(b) Show the set R is uncountable.

Problems for Sect. 6.6

1. Let f(x):=x"1/3.

a. (i) Verify f(x) = (=1)"1-4-7---(3n—2)-37".x Gt forn > 1.
b. (i) Show | L5 < Sl whenn > 1.

n!
c. (iii) Let xp := 8 and x := 9, how large must n be for |R,, f(9)| < 1/60000?
d. (iv) For this n, evaluate T, f(9).
You have now found 9~!/3 with error < 1/60000. Multiplying by 3 gives 3'/3
with an error < 1/20000 = 0.00005.

2. Let f(x) := 1~ and xo = 0.

a. (i) Obtain an expression for R; f.
b. (ii) Find the value of ¢ when x =

L

3. Let f(x) = v/1+3x.

a. Find the second Taylor polynomial 75 f (x) for f at xo = 0.

b. Use 7> f(x) to approximate v/1.006.

c. Use the formula for the Lagrange formula for the remainder R, f(x) to esti-
mate the error in the approximation in part (b).

Problems for Sect. 6.7

1. If, in the proof of I"Hopital’s Rule we use the MVT in the numerator and denom-
inator separately we get
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f)=fla) _ f(cx))

g(x)—gla)  g'(d(x))’
where ¢(x) and d(x) are between a and x. Does this imply f(x)/g(x) — L? More
precisely, if ¢ (x)/w(x) — L as x — a, and o(x) — a, B(x) — a as x — a, must

¢((x))/w(B(x)) = Lasx —a?

2. Formulate and prove 1’Hopital’s Rule for the case where f(x) — o and g(x) —
oo as x — a. [Hint: A proof can be based on the formula

by making a suitable choice for b.]

Problems for Sect. 6.8

1. Prove Theorem 6.8.6 when [ is unbounded. Note, / may be unbounded in one or
both directions.

2. Let7:=]0,1]. Give an example of a function f : I — R, such that f is convex on
I and f not uniformly continuous on /.

3. Verify the claims in Example 6.8.8.

4. Construct a convex and continuous f : [0, 1] — R such that f is not differentiable
atany pointin {1 |n € N}.

Suppose f is convex on an open interval / and y is a point in /. A real number m
is called a sub-derivative of f aty, if

f(x) > f(y)+mx—y)

forall x € I, i.e., if f lies below the line L, y(x) := f(y) +m(x—y). Compare to
Exercise 6.8.14.

5. If fis convex on an open interval /, y is a point in /, and m is a real number. Then
m is a sub-derivative of f at yiff '~ (y) <m < f'(y).

6. Young’s inequality [William Henry Young, London, 20 October 1863 to Lau-
sanne, 7 July 1942)] Let x,y > 0. Suppose p,q > 1 satisfies %—i—é = 1. Then

[Hint: Setn =2, oy = 1/p, and o := 1/q in the algebraic-geometric mean in-
equality.]
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7. Holder’s inequality [Otto Ludwig Holder, Stuttgart, December 22 1859 to Leipzig,
August 29, 1937] Let x;, y; € C. Suppose p,q > 1 satisfies + ~ = 1. Then

" Ur s, 1/q
<(Emr) (Emr)
k=1 k=1

[Hint: 1t is sufficient to consider xz,y; > 0. Apply Young’s inequality to

B P |
(S0 )7 (o, el

then sum over k = 1,2, ..., n and simplify.]

When p = g = 2 Holder’s inequality is usually called the Cauchy—Schwarz in-
equality. It is usually named after Augustin-Louis Cauchy and Karl Hermann
Amandus Schwarz (25 January 1843, Hermsdorf to 30 November 1921, Berlin).
Cauchy gave the first proof for sums, Viktor Yakovych Bunyakovsky (December
16 1804, Bar, to December 12 1889, St. Petersburg) first proved it for integrals,
and Schwarz later gave a simpler proof for integrals.

For p > 1 and x = (x1,x2,...,X,), X € C, the p—norm of x is ||(x)|, :=

X =

(X0 |xel? )1/ P The next problem establishes the triangle inequality for the
p—norm.

8. Minkowski’s inequality [Hermann Minkowski, Aleksotas, June 22, 1864 to Got-
tingen, January 12, 1909] Let x;,y; € C. Suppose p,q > 1 satisfies %Jré =1.
Then

e+ yllp < 1%l + 11515

Where x = (x1,...,x,) and y = (¥1,-..,Yn)-
[Hint: 1t is sufficient to consider xg,yx > 0. If p =1 there is nothing to prove.
Assume p > 1 and let ¢ > 1 be such that %Jré =1.Since (p—1l)g=p

n

Y (o4 yi)? ZXk Xy 4 Zyk (xx +y)?
k=1 =1 k=1

Up /o 1/q
< ( (xk)p> <Z Xk + Vi) )
=1 fa]

,, 1/p 1/q
+ (Z (yk)p> ( (xx +Yk)p>
k=1

by Holder’s inequality. Simplifying gives us Minkowski’s inequality.]
There are versions of Jensen’s, Holder’s, and Minkowski’s inequalities for inte-
grals.

-1

i ™M=
-
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Solutions and Hints for the Exercises

Exercise 6.2.2 If f is increasing at a, then (f(x) — f(a))/(x —a) > 0 near a.

. Exercise 6.2.3 If limy_,,(f(x) — f(a))/(x —a) > 0, then (f(x) — f(a))/(x—a) >

Exercise 6.2.4 If f'(a) > 0, Exercise 6.2.3 leads to a contradiction.
Exercise 6.3.9. Use the examples, the product rule and induction.

Exercise 6.3.10. One way is to use the constant, sum and product rules as well as
Exercise 6.3.9

Exercise 6.3.11. By Exercise 6.3.10 and the quotient rule.

Exercise 6.3.12. Let f(x) := x" and use the inverse function rule.

Exercise 6.4.1. Look at the discussion prior to this exercise.

Exercise 6.4.4. If x # 0, then g(x) = x*0(1/x). So, g'(x) = 2xo(1/x) — 6'(1/x)
when x # 0. Also g(x)/x = xo(1/x) — 0 as x — 0, hence, g'(0) = 0.

Exercise 6.4.8. If h:= f— g, then ¥’ =0 on I.

Exercise 6.4.9. Apply the MVT to & = f — g on the interval with endpoints x and

Exercise 6.4.10. If f is increasing then the definition of f’ shows that f’(x) > 0.
On the other hand suppose f’ >0 on I. Let x < y be points in /. Apply MVT on the
interval [x,y].

Exercise 6.7.2. Let ¢ := 1/x, then x — oo iff 7 \ 0.
Exercise 6.8.2. (i) Rearrange the expression for L(x). (i) Rearrange f(x) < M(x).
Exercise 6.8.4. Solve (6.16) for f(x).

Exercise 6.8.14. If f is convex the inequality in (6.18) follows from Lemma 6.8.1
by taking an appropriate limit.

If (6.18) holds for all a,xin I. Let y < z be points in /. Applying (6.18) withx =z
and a =y gives, f(z) > f(y) + f'(y)(z—y). Similarly, applying (6.18) with x =y
and a = z gives, f(y) > f(z) + f/(z)(y — z). Consequently,

/ (2) = f(y) /
)< =1 (2)-
Exercise 6.8.15. Verify x : [0, 1] — [a, b] determined by x(a) := oca+ (1 — )b is
a bijection. Then replace x in f( ) < L(x) by oca+ (1 — )b and rearrange.



Chapter 7
The Riemann Integral

The Riemann integral is defined in terms of lower and upper step functions. The ma-
jor theorems are concerned with characterizations of integrability, the integrability
of monotone and continuous functions, the algebra of integrable functions, and the
two versions of the fundamental theorem of calculus.

We will mostly be concerned with integrals of functions f : [a,b] — R. However,
the reader can without difficulty extend the integral to functions f : [a,b] X [¢,d] —
R, and is asked to do so in some of the exercises. It is essential that we have an
order on the values of f —not that we have an order on the domain of f. While most
of the discussing is for integrals of real valued functions, the last section considers
integrals of complex valued functions. Arc length is discussed in Sect. 11.3 it could
be covered at any time after Sect. 7.3.

7.1 Definition of the Integral

The idea of our approach to the integral of a function f : [a,b] — R is to approximate
the graph from below by the areas of a finite number of rectangles (see Fig. 7.1), then
take the best such approximation, that is the supremum of the lower approximations.
We also approximate from above by a finite number of rectangles (see Fig. 7.2), then
take the best such approximation, the infimum of the upper approximations. When
the two best approximations agree we say f is integrable. To have rectangles of
finite height we need f to be bounded. To have a finite number of rectangles of finite
width we need the interval [a, b] to be bounded.

Step Functions

A finite collection of points a = xp < x1 < --- < x, = b is called a partition of the
closed and bounded interval [a,b]. Given a partition a = xp < x; < --- <x, =b
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a function s : [a,b] — R that is constant on the open intervals |x;_1,x[ is a step
function. So, a step function is determined by a partition and real numbers A; by
setting

= 2 Aty ,xk[(x)
k=1

for x in [a,b]. Recall,

1 ifxeU
1 =
v (%) {0 ifx ¢ U.

The values of a step function at the partition points xg,xp,...,X, are not important
in what follows. For a step function s := ¥}_| A1y, | [ We write

ZS—ZS—ZA Xi—Xi—1)

where P = {x¢,x1,...,X,} is the set of partition points.

If £ : [a,b] = R be a bounded function, then m = m(f) is some lower bound for
fand M = M(f) is some upper bound for f. That is m < f(x) < M for all x.

If s : [a,b] — R is a step function such that s(x) < f(x) for all x € [a,b], except
possibly at the partition points, then s is a lower step function for f and Y s is a
lower sum for f. The shaded areas in Fig. 7.1 illustrates lower sums.

Fig. 7.1 Lower step functions—in one case the function is positive. The two parts of this figure
are essentially identical except for a vertical shift

Lemma 7.1.1. Let f : [a,b] — R be a bounded function. The set of lower sums for f
is nonempty and bounded above.

Proof. The set of lower sums is nonempty, because any bounded function has at
least one lower step function. For example, s(x) = m for x € [a,b] is a lower step
function for f. If s = ¥j_ axly,, | [ is any lower step function for f, then a; <
f(x) <M for any x;_; < x < xj, SO

n

25—2(1, Xi—Xi_1 <ZM(xi—x,~,1)=M(b—a).

i=1
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Hence, M (b — a) is an upper bound for the set of lower sums. ©

The lower integral fab fof f is the supremum of the set of lower sums for f. That
is o
b
/ fi=sup {Zs | 5 is a lower step function for f} .
Ja_

Similarly, if S : [a,b] — R is a step function such that f(x) < S(x) for all x € [a, D],
except possibly for the partition points, then S is an upper step function for f and
> S is an upper sum for f. The shaded areas in Fig. 7.2 illustrates upper sums.

N

Fig. 7.2 Upper step functions—in one case the function is positive. The two parts of this figure are
essentially identical except for a vertical shift

Lemma 7.1.2. The set of upper sums is nonempty and bounded below.

Exercise 7.1.3. Prove this Lemma.

The upper integral | ah f of f is the infimum of the set of upper sums for f. That is

b
/ = inf{ZS | S is an upper step function for f} .
a

Definition 7.1.4. A bounded function f : [a,b] — R is (Riemann) integrable if

Lab f=1/ lb f. We write [ lb f for this common value and call this number the inte-
gral of f.

Remark 7.1.5. Consider a positive function f(x) > 0 for x € [a,b]. Consider the re-
gion R below the graph of f and above the x-axis. A lower sum for f is a lower
bound for the area of R, see Fig. 7.1. Similarly, an upper sum for f gives an upper
bound for the area of R, see Fig. 7.2. Hence, it is natural to say that R has an area
when f is integrable and that this area equals fab f. Calculating areas by approxi-
mating both from the outside and from the inside was also done by Archimedes (c.
287 BC Syracuse—c. 212 BC Syracuse).

In the next section, we will obtain a useful characterization of (Riemann) integra-
bility. In particular, we will show that a step function s is integrable and fab s=.
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Example 7.1.6. The function f : [0,1] — R, determined by f(x) =1 if x € Q and
f(x) =0 otherwise is not integrable.

Proof. By density of the rationals any upper sum is > 1. Similarly, it follows from
density of the irrationals that any lower sum is < 0. Consequently, fol f<0<1I<

i
fo I ©
The integral is monotone in the sense:

Exercise 7.1.7. If f, g : [a,b] — R are integrable and f < g, then fabf < fabg.

More on Step Functions

We establish some technical results related to step functions. The main result shows
that if we have a step function s and construct a new step function s’ by inserting
additional partition points, then the two step functions s and s’ have the same sum.
Hence, when considering two step function s and S we can assume they have the
same partition points.

Fig. 7.3 Inserting one additional partition point. The figure on the right has one additional partition
point. Clearly, the two step functions have the same sum

LetP:a=xo<x1<---<xp=band Q:a=yo <y <--- <y, =Db be partitions
of [a,b]. If {x;|j=1,2,....,m} is a subset of {yx|k=0,1,...,n}, then Q is a
refinement of P. If g is a step function with respect to some partition P and that Q is
a refinement of P, then we can also view g as a step function with respect to Q, the
next lemma shows that ¥, g = ¥ g. See Fig. 7.3.

Lemma 7.1.8. Let g be a step function. If g' is obtained from g by inserting a finite
number of additional partition points, then Y, g’ =¥ g.

Proof. Consider a step function g = X}_; A¢1),, (- Let ¢ a point in [a,b] which
is not one of the x;’s. Suppose x;_; <t < x;j. Let y; := x; and By := Ay, when
k<jyyj:=t, Bj:=Aj; and y; := x;,_1 and By := A;_1, when k > j. Let g; :=
zziinﬂ]}’k—la}’k[' Then g (x) =A;ifx;_; <x<xjandi# j,and g(x) =A;if x;_| <
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x <tandifr <x<xj.So g has the same values as g, but there is one more division
point. Hence,

Zg] ZA Xi—xi—1) +Aj(t—xj_1)+A(xj—1)
Py i#]

_ZA —Xi— 1 zgv
P

because (f —xj_1)+ (x; —1) = x; —xj_1. Suppose g is similarly obtained from g,
by inserting an additional division point, then we get > g» =Y g;. But g5 is obtained
from g by inserting two additional division points and Y,g> = > g. By induction we
can insert any finite number of additional partition points. ®©

The following consequence of this lemma is very useful.

Corollary 7.1.9. If s,t are step functions with respect to the partitions P,Q of [a,
then we can view s,t as step functions with respect to the common partition R

PUQand Yrs=3psand Ypt =3 pt.

Ifs= ZZ:I Ak:ﬂ-]xk,]xk[’ then as = 22:1 aAkll]
tion is a step function.

)

.1 [ hence a multiple of a step func-

Exercise 7.1.10. The sum of two step functions is a step function.

If s is a lower step function for f and S is an upper step function for f then s < S.
But, since s and S may correspond to different subdivisions of [, b] it is not easy to
compare their sums s and Y, S. The next lemma shows that, in fact, the upper sum
is larger than the lower sum.

Lemma 7.1.11. Let f be a bounded function. If s is a lower step function for f and
S is an upper step function for f, then Y,s <Y.S.

Proof. Suppose s corresponds to the partition P : ygp < --- < y; and S corresponds
to the partition Q : zg < --- < z. Let {xo,...,x,} be the union of {yp,...,y;} and
{205---y2Zm}- SO R : xp < --+ < x, 18 a refinement of P and of Q. By Lemma 7.1.8
2ps = 2gs. Similarly, for 3» S = >z S. With respect to the partition xp < --- < x,
we have s(x) = g; and S(x) = A; forx;—; <x <x;. Also, a; = s(x) < f(x) <S(x) =A4;,
when x;_; < x < x;, hence a; < A;. It follows that

n
Zs = Zal Xi—xi-1) < Y Ai(xi—xi1) =Y.
=1 R
as we needed to establish. ©

This result seems obvious, if we think of the upper and lower sums in terms of
areas. See Figs. 7.1 and 7.2.

Exercise 7.1.12. Write down a definition of step functions and of the integral for
functions defined on a rectangle.
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7.2 Characterizations of Riemann Integrability

In this section, we establish techniques that simplify verifying that a given function
is integrable and in the affirmative case simplifies calculating its integral.

Preliminary Versions

We begin by observing that Lemma 7.1.11 implies that the lower integral is always
smaller than the upper integral.

Lemma 7.2.1. If f : [a,b] — R is a bounded function, then fabf < fjbf
Proof. 1f s is any lower step function and S is any upper step function, then },s <Y S

by Lemma 7.1.11. Thinking of S as fixed, we see that Y, S is an upper bound for the
set of all lower sums, and therefore

/abf:sup{2s|s} <ys. (7.1)

But, since S is an arbitrary upper step function, then fab f is a lower bound for the
set of upper sums. So we get o

b b
/fginf{ZS\s}:/f. (7.2)

As we needed to show. ®

We could have referred to Proposition 3.3.1, instead we repeated the proof.
For any bounded function f any lower step function s and any upper step function

S we have _
b b
Ss<[r<[r<%s (7.3)

by Lemma 7.2.1. In particular, we have an analogue of the Nested Interval Theorem.

Corollary 7.2.2. Suppose f is integrable. If I is a real number such that

Ys<I<YS

for all lower step functions s for f and all upper step functions S for f, then fab f=1

Our next aim it to make these observations easier to use by showing it is not neces-
sary to consider all step functions.
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Improved Versions

The results in the previous subsection require us to consider all lower sums and all
upper sums. The results in this subsection allow us to use conveniently chosen lower
and upper sums (Fig. 7.4).

Fig. 7.4 The shaded area illustrates 3,S — ¥ s. Compare to Figs. 7.1 and 7.2

Theorem 7.2.3 (Existence Theorem for Integrals). Let f : [a,b] — R be a bounded
function. Then f is integrable if and only if given any € > 0 there exists a lower step
Sfunction s¢ for f and an upper step function S¢ for f such that Y, Sg —Y,s¢ < €.

Proof. Suppose f is integrable. Let € > 0 be given. Let s be a lower step function
such that fab f <X s+ 5 and let S be an upper step function such that Y, § — £ < fab f.

Since fubf = fjbf we get Y§ — § <Y s+ 5. Rearranging, leads to ¥ S — ¥ s < €.

Conversely, suppose f is not integrable. Let € := fub f— fab f,then € > 0. If s is
any lower step function and S is any upper step function, then

ngfubf/abfngSs.

Hence, > S — > s > € as we needed to show. ©)

The condition that given any € > 0 we can find a lower step function s for f and
an upper step function S for f such that >S5 —>'s < &, is satisfied if we can find a
sequence (s,) of lower step functions for f and a sequence (S, ) upper step functions
for f such that the sequence (3.5, —Y.s,) is null, hence:

Corollary 7.2.4. Let f : [a,b] — R be bounded. If there are lower step functions s,
and upper step functions Sy, for f, such that the sequence (3,5, — Y sy) is null, then
f is integrable.

The next result allows us to evaluate fab f at the same time as we show that f is
integrable.
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Theorem 7.2.5 (Evaluation Theorem for Integrals). Let f : [a,b] - R be a
bounded function and let I be a real number. Suppose for any € > 0 we can find
a lower step function s¢ for f and an upper step function Sg for f, such that

>Se—Yse <eand Y se <I <Y Se, then f is integrable and fable.

Proof. 1t follows from the Existence Theorem (Theorem 7.2.3) that f is integrable.
Suppose fabf £1. Lete:= ‘I— fabf‘ /2. Then I and fabf both are in the interval

[se,Se]. Since this interval has length €, ’I— fabf‘ < &. Thatis

b b
- [ <l [

This contradiction completes the proof. ®

<

/2.

As above, we can formulate this in terms of sequences:

Corollary 7.2.6. Let f : [a,b] — R be bounded. If there are lower step functions s,
and upper step functions Sy, for f, such that the sequence (.S, —>.s,) is null and I

is a real number such that s, <1 < S, for all n, then f is integrable and fabf =1
Example 7.2.7. Let f(x) = 2x. Then f is integrable on [0,3] and [; f = 9.

Proof. Consider the partition x; := %k, k=0,1,...,n of the interval [0,3]. Since f
is increasing

n n
6
S = 2 FO )y = 2~ (k= 1) Tjas 3
k=1 =11 mon
is a lower step function for f and

n

u 6
Sn = I;lf(xk)jl]’fkfl-,xk[ = 2 n 'k'l]ﬂ *]

k=1 n ’n

is an upper step function for f. Using Y;* | k = w it follows that

]

25,,9<1+’11>.

Hence, the sequence .S, — .5, = 1,1—8 is null and

an Sggzsn

for all n. ®

Similarly,
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7.3 Examples of Integrable Functions

In this section, we show that step functions, monotone functions, and continuous
functions defined on compact intervals are integrable.

Proposition 7.3.1. If f : [a,b] — R is a step function, then f is integrable and | ab f=
Xf.

Proof. Let s = f and S = f then s is a lower step function for f and S is an upper
step function for f. Clearly, >,S—>s=0and XYs <Y f <>.S. Hence, the result
follows from Theorem 7.2.5. ©

Fig. 7.5 Tlustrating 3,5 — Y5 = (f(b) — f(a)) 2= in the proof of Theorem 7.3.2. The rectangle

n

on the left has height f(b) — f(a) and width b);l“

Theorem 7.3.2. Monotone functions are integrable.

Proof. Let f: [a,b] — R be increasing. f is bounded since f(a) < f(x) < f(b). Let
€ > 0 be given. Let n be an integer such that

b—a
n

(f(b) = f(a))

<E.

Letx;=a+ h%“i fori=0,...,n; and let s(x) = f(x;—;) for x;_; <x <x;. Since f is
increasing s is a lower step function for f. Similarly, S(x) = f(x;) for xi_ < x < x;
determines an upper step function for f.

N S=Ys =3 flxi)(xi—xio1) = 2, fxio1)(xi —xi-1)

since x; — xj_1 = bf" we get

b—a b—a

>S—Ys=2(f(x) = flxi1))

See Fig. 7.5. So f is integrable by Theorem 7.2.3. ®
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Recall, a monotone function can be discontinuous at an infinite number of points,
in fact, it can be discontinuous at a dense set of points, see Example 5.1.5.

‘

T~

Fig. 7.6 Illustrating > S—Y s < € in the proof of Theorem 7.3.3. Since M; —m; < ﬁ, the rectangle
at the bottom has height < ;. Clearly, it has width b —a

Theorem 7.3.3. Continuous functions are integrable.

Proof. Let f : [a,b] — R be continuous. Then f is bounded, since a continuous
function on a compact intervals has a largest and a smallest value. Let € > 0 be
given. Since f is defined on a compact interval f is uniformly continuous. Hence,
there exists a § > 0, such that [x —y| < & implies | f(x) — f(y)| < ;5. Let n be an
integer such that b%“ <6.Letxj=a+ b%“i fori=0,...,n. Let m; = f(x}) be the
smallest value of f on the interval [x;,_1,x;]. Let M; = f(y}) be the largest value of
f on the interval [x;_1,x;]. Since x} and y} are in [x;_;,x;] we have
—a

<0,

b —yil < lxi—xiea| =

hence M; —m; = f(y;) — f(x}) < 3% . Let s(x) =m; on x;_; <x < x;. Then s is a
lower step function for f by the construction of m;. Similarly, S(x) = M; on x;_; <
x < x; is an upper step function for f. By construction of s and S we have (Fig. 7.6)

ZS— ZS = Z(Ml —mi)(xi —x,-,l)
€
< EZ(X,' —)Cl;[)
=¢.
Hence, f is integrable by Theorem 7.2.3. ©

Below is an outline that shows how the preceding two proofs are similar.

Proof. [Unified proof of the two previous theorems] Let f : [a,b] — R be a bounded
function. Let € > 0 be given. Let s and S be a lower and an upper step function for
f. By Corollary 7.1.9 we may assume that s and S corresponds to the same partition.
If
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ZS—Zm, I_-xl 1
2.8 =X Mi(xi —xi-1)
then
DS =D 5= (M —m)(xi —xi-1).

If f is continuous, then f is uniformly continuously, hence we can choose the parti-

tion such that e

_a'

M,'fm,-<:§::b

Consequently,

NS s<eY (xi—xi1) =€(b—a) =¢.
If f is increasing, then M; = f(x;) and m; = f(x;_1). So, we choose the partition
such that

Y . —
T ) - @y
Consequently,
Y- s < Y (f ()~ fxi1)8 = (F(b) ~ f(a)) = .
In either case, f is integrable by Theorem 7.2.3. ©

Exercise 7.3.4. If [ : [a,b] — R is continuous, f > 0, and fahf =0, then f =0.

Exercise 7.3.5. If f : [a,b] :— R is continuous, f > 0, and f(c) > 0 for some ¢ €
[a,b], then fabf > 0.

7.4 Algebra of Integrable Functions

In order not to have to refer to the lower/upper step functions every time we con-
sider an integral we need to develop some properties of the integral. Doing so is the
purpose of this section and of Sect. 7.5.

The transformation f — fab f is linear:

Proposition 7.4.1. Let f and g be integrable functions on |a,b] and let ¢ and d be
constants, then cf +dg is integrable and fab(cf+ dg) = cfubf+ dfab g.

Proof. Suppose k > 0. Let € > 0 be given. Suppose s (resp. S) is a lower (resp.
upper) step function for f such that ¥.§ —¥s < £. Since k > 0, ks (resp. kS) is a
lower (resp. upper) step function for kf such that kS —Yks =k(3S—Ys) < €.
Furthermore,

zkskzsgk/bfngSst.

Hence, it follows from Theorem 7.2.5 that kf is integrable and fab kf=k fab f
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It remains to show that f + g is integrable and that fab( ft+e = fab f+ fab g Let
€ > 0 be given. Let sy,5¢,57,5, be step functions such that s¢(x) < f(x) < Sp(x),
5q(x) < g(x) < S8g(x) for all x in [a, b], (except possibly at partition points, as usual,)
and such that Sy — ¥ 57 < § and .S, — X5, < £. Then

$(¥) + 55 (x) < (f +8)(x) < Sp(x) +Sg (),

S0 57+ S, is a lower step function for f+ g and Sy + S, is an upper step function for
f+g. Clearly,

Z(Sf+5g) —Z(Sf+sg) = sz _Zsf+zsg —ng

el
2 2
and
b b
Z(Sfﬂg):ZSerzsgS/ f+/ g
a a
R RS YR}
So f+ g is integrable and fab(f+g) = fahf+fabg. ®

Exercise 7.4.2. Complete the proof when k < 0.

Remark 7.4.3. Many proof using step functions follow the pattern used in the proof
of linearity: Assume f and g are integrable and you want to show that some “trans-
form” of f and/or g is integrable. Pick lower/upper step functions s/Sy and s, /S,
for f and g, such that ¥ Sy — 3 s¢ and .S, — X 5, are “small.” Apply the transform
to the step functions. Check that the transformed step functions give lower/upper
step functions for the transformed functions and that the difference of the sums of
the transformed step functions is small.

Given a function f the function £ (x) := max{f(x),0} is the positive part of f and
f~(x) := max{—f(x),0} is the negative part of f.Note f = f*— f~ and fTf~ =0.
(Fig. 7.7)

Before dismissing the following theorem as trivial the reader may want to re-
call that, if o is the pseudosine function, then xc(1/x) is continuous on [0,1] and
changes sign infinitely many times on the interval [0, 1].

Proposition 7.4.4. If f is integrable, then so are the positive and negative parts f*

of f.

Proof. Let € > 0 be given. Let s =Y}, aily, | [ be alower step function for f
andletS =Y} , Arl [ be an upper step function for f, such that 35— s <e.

Let
T {ak ifak 20

Xk—1Xk

a; = )
0 ifag, <0
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Fig. 7.7 Illustrating the positive and negative parts f* of a function f. In this example, f = o is
the pseudosine function. In both graphs f is the thin curve. In the graph on the left 7 is the thicker
dashed curve and in the graph on the right f~ is the thicker dashes curve

Fig. 7.8 The figure on the left shows f, s, and S. The figure on right shows f, s*, and ST.
Illustrating s™ is a lower step function for £, ST is an upper step function for f*, and Ak+ — a,j <
Ap —ax

and similarly for A Then s* = ¥¢_ a1}, |, and ST =33 ATy, | o It
follows, see Fig. 7.8, that s* is a lower step function for f, ST is an upper step
function for f, and A —a;” < Ay — ay. The inequality yields
n
28Tt =2 (AL~ ) (=)

k=1

<3 (A —a) (e — i)

:£5—2s<£.

Thus f7 is integrable. The claim for f~ can be established in a similar fashion or
by showing that f~ = (—f)" and then using the result for . ©)

Exercise 7.4.5. Complete the proof by showing that f~ is integrable.

The next two results show that, if f is integrable so is the absolute value |f]|(x) :=
|f(x)| and establishes a triangle inequality for integrals.

Exercise 7.4.6. If f is integrable, then so is | f].

Exercise 7.4.7. If f is integrable, then ’ N f‘ < [*17].
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The next result shows that the restriction of an integrable function on [a, b] to some
subinterval [c,d] C [a,b] is integrable on [c,d]. The result will be useful when we
discuss the Fundamental Theorem of Calculus.

Theorem 7.4.8. If f in integrable on [a,b] and [c,d] C [a,b], then f is integrable on
[c,d].
Proof. Let g be the restriction of f to [c,d]. We must show that g is integrable on
[c,d].

Let € > 0 be given. Let s,S be upper and lower step functions for f, such that
.85 —Y s < & We may assume that s and S have the same partition points xo <
x1 < -+ < xp, and that ¢,d are among these partition points. Suppose ¢ = x;,, and
d = Xyt If t is the restriction of s to [c,d] and T is the restriction of S to [c,d], then

m+k
ZT*ZI = z (Mi fm,-)(x,'fx,‘,l)

i=m+1

< i(Mi —m;) (X — Xi—1)

i=1
= ZS—ZS <e.

The inequality uses all the terms in both sums are positive and that all the terms in
the first sum are also terms in the second sum. See Fig. 7.9. ©

e N

N

T

Fig. 7.9 Illustrating the proof of Theorem 7.4.8. In particular, the inequality > 7 — Yt <Y S—s

The next two related results (Exercises 7.4.9 and 7.4.10) can be established using
similar arguments.

Exercise 7.4.9. If a < ¢ < b, then [* f = [ f+ [" f.

We define [ £ := 0 and if a < b we define [i* f := — [ f. With this notation Ex-

ercise 7.4.9 implies fub f= f : f+ fcb f for all a,b,c provided the three integrals
exists.

The previous two results involved splitting up the interval, the next exercise puts
two intervals together.
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Exercise 7.4.10. Suppose a < b < c. Let g : [a,b] — R and & : [b,c] — R be inte-
grable. Show that

_Jglx) whena<x<b
fx):= {h(x) whenb < x<c

determines an integrable function f, and

/acf: /a~bg+/b~ch.

Clearly, this can be extended to a finite number of terms by induction. Our next goal
is to show that the product of two integrable functions is an integrable function.

Exercise 7.4.11. If f is integrable on [a,b] and f > 0, then f? is integrable on [a, b].

Exercise 7.4.12. If f is integrable on [a,b], then f is integrable on [a, b].

Theorem 7.4.13. If f and g are integrable on [a, b, then the product fg is integrable
on [a,b].

Proof. f+ g and f — g are integrable, since sums and constant multiples of in-
tegrable functions are integrable. So (f + ¢)? and (f — g)? are integrable by the
previous exercise. Since

fe=4((f+8*—(f-¢?

we conclude fg is integrable. ®

The composition of two integrable functions need not be integrable, see the prob-
lems for an example illustrating this.

7.5 The Fundamental Theorem of Calculus

In this section, we relate the integral to the derivative, that is, we prove the two
versions of the Fundamental Theorem of Calculus. Isaac Newton (4 January 1643
Woolsthorpe-by-Colsterworth to 31 March 1727 Kensington) established the Fun-
damental Theorem as we know it. We also derive some consequences of the Funda-
mental Theorem.

Theorem 7.5.1. [The Fundamental Theorem of Calculus, Part I, FTC-Derivative]
Suppose f : [a,b] — R is integrable on [a,b] and continuous at xo. Let g (x) := [ f.
Then g is differentiable at xo and g' (x0) = f (xo) -

Proof. Fix xq € [a,b]. Let € > 0 be given. Since f is continuous at x( thereisa § > 0
such that |r — xp| < & implies |f(¢) — f(xo)| < €. Clearly,

s ([ )




142 7 The Riemann Integral

Hence, when xo < x < xo+ 0

8 )| = |2 [ 1)~
=)
< 1 st
<x_1x0 /x:ge.
Thus, ¢ (xo) exists and ¢’ (x0) = £ (x0). ®

Exercise 7.5.2. Complete the proof by considering xo — 6 < x < xp.

Theorem 7.5.3. [The Fundamental Theorem of Calculus, Part I, FTC-Evaluation]
If f : [a,b] = Ris integrable and F : [a,b] — R is continuous on |a, b, differentiable
on|a,bl, and F' = f on|a,b|, then

b
/ f=F(b)—F(a).

Proof. Let § = ¥ A1}, , ., be an upper step function for f. By the Mean Value
Theorem there are x;_| < ¢; < x; such that

4
—
=

I
=

Q
~—

|
M=

~

—
=

~
I

!
—
=

|

I

-
&,’
5

I
—

) (X —xi-1)

A (xi —xi—1)

IN
M=

Il
=

I
N/
e}

The inequality used that f(x) <A; forall x;_; < ¢; <x;. Similarly, Y s < F(b) — F(a)
for any lower step function for f. An application of the Evaluation Theorem for
Integrals completes the proof. ®

Exercise 7.5.4. Verify, the claim, that ¥, s < F(b) — F(a) for any lower step function
for f.

Example 7.5.5. If F is not differentiable at all points in the interval, then the con-
clusion of part II of the fundamental theorem may fail. To see this let F(x) :=
0 when —1<x<0

, then f(x) := F'(x) =0, x # 0, determines an integrable
1 whenO<x<1 U (x) 7 &
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function, but f_ll f=0#1=F(1)—F(—1). Hence, F must be differentiable at all
points in the interval.

The reader might have noticed that the F' is the previous problem is not even con-
tinuous, much less differentiable.

Remark 7.5.6. (For those familiar with the Devil’s Staircase.) Let F be the Devil’s
Staircase. Then F’ = 0 on the complement [0,1]\ C of the Cantor set C. Hence,
fol f=0%#1=F(1)—F(0), where f is any bounded function that equals F’ on the
complement of the Cantor set.

Remark 7.5.7. A weaker version of the second part of the fundamental theorem can
be derived from the first part. To apply the first part of the fundamental theorem we
must assume f is continuous not just integrable. This proof of the weaker version of
part II of the fundamental theorem is outlined below.

Proof. Suppose f is continuous. Let G(x) = f; f- By part I of the Fundamental
Theorem of Calculus, G' = f = F’. So (F — G)’ = 0 and therefore F — G is constant.
In particular,

Consequently,
b
FO)-Fl@)=6b)= [

since G(a) = 0. ®

The basic computational rules: Integration by Parts and the Change of Variables
Formula are consequences of FTC-Evaluation.

Theorem 7.5.8 (Integration by Parts). Suppose f and g are differentiable and that
the derivatives ' and g' are integrable on [a,b], then

b b
| 1 =10)0) - s(@sta) - [ 1
a a
Proof. 1t follows from the product rule that

(fg) = f'g+ f& hence fg' = (fg)' — f'g.

All the terms in the last equality are integrable. For example, f is differentiable,
hence continuous and therefore integrable and g’ is integrable by assumption. Since
the product of two integrable functions is an integrable function we conclude the
product fg’ is integrable. Similarly f’g is integrable. Finally, (fg)’ is integrable,
since it equals the sum of the integrable functions f’g and fg’. So by linearity of

the integral , , ,
/afg’=/a (fg)’—/a f's

Since (fg)’ is integrable we can apply FTC-Evaluation to conclude fab( fg) =
(f8)(b) = (fg)(a). ©
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Example 7.5.9. If f has a continuous second derivative f”, that is f € €, then

b
F(b) = f(a)+ (b—a)f'(a) + / (b—x)f"(x)dx.

Proof. Using integration by parts and FT'C-Evaluation we get

b b
[ 6-0r'0ar=b-6)7®) - 6-ar@- [ ©0- 17 wax
=—(b—a)f'(a)+ f(b) - f(a).
Rearranging leads to the desired formula. ©

By induction this argument leads to Taylor’s Formula, with the remainder in
integral form. See the problems.
The following is sometimes called Integration by Substitution.

Theorem 7.5.10 (Change of Variables). Suppose F and g are differentiable. As-
sume f := F' is integrable on the closed interval with endpoints g(a) and g(b) and
that fog and g' are integrable on |a,b), then

b ) 2(b)
/ (fog)g =/ f (7.4)
a g(a)

Proof. The functions f, F satisfies the assumptions of FTC-Evaluation on the inter-
val with endpoints g(a) and g(b), hence fgg((al?))f =F(g(b))—F(g(a)).

The product (fog)g’ is integrable, since fog and g’ are integrable and the prod-
uct of integrable functions is integrable. Using

and FTC-Evaluation we conclude fab(f og)g =F(g(b))—F(g(a)).
Since both integrals equals F(g(b)) — F(g(a)), they are equal. Consequently, we

have established (7.4). ®

Sometimes it is convenient to write

/abf(x)dx:_/ubf.

With this notation (7.4) is sometimes written as

b
/ Flg()) g (x)dx

I
—
BN
=
~
—~
=
S—
QU
<

where the change of variables is u = g(x).
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Example 7.5.11. Consider the integral

1
I:/ xV' 1+ x2dx.
0

If f(u) := \/uand g(x) := 1 +x%, then fog(x) = f(g(x)) = V1 +x% and g’ (x) = 2x.

Hence,
1
I=7 /0 F(3(x))g () d.

Now g(0) =1 and g(1) = 2, so by (7.4) and FTC-Evaluation

1 [? 1 /2 1/,
I 2/1 f(u)du 2/1 Vudu 3 (2 1 )

Linear Change of Variables

In the change of variables theorem we assumed that f o g is integrable. The reason
for this is that there are integrable functions f and g such that f o g makes sense, yet
fogisnotintegrable. In some cases f o g is integrable, for example, if f and g both
are continuous, then f o g is continuous and therefore integrable. We will have use
for the case where f is integrable and g is linear.

Theorem 7.5.12. If f : [a,b] — R is integrable, o. # 0 and B are real numbers, and
g(x) := ax+ B, then f og is integrable on the interval with endpoints g~ (a) = %
and g~ '(b) = 228 und

o

g'(b) b
(x/gl(a) f(ocx—i—ﬁ)dx:/a f(u)du.

Proof. Suppose a > 0. Let € > 0 be given. Pick a lower step function s = X my 1y, |
for f and an upper step function § = ¥ M1}, , [ for f such that 3§ —3s <

oag. Then t := ka]l]g_l(xkilm_l(xk)[ is a lower step function for fog and T :=
x—B

SMilyg-1(y, ) e-1(x[ 1S an upper step function for fog. Since, 7' (x) = “57, we
see that

r=2m(s7 ) —g (1)) = éka (o = x—1) = éZs

and similarly Y T = éZS. Consequently, > 7T — Y1 = é (3S—Ys) <€ s0fogis
integrable, by the Existence Theorem for Integrals. Also,

g ' (b)
Ys=ad i< a/gl(a) fog<adT=3S

~1
hence fab f=a fggf . <(ab)) fog, by the Evaluation Theorem for Integrals.

The case where o < 0 is similar. ©
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7.6 Improper Integrals

Unbounded Intervals

We defined the integral on closed and bounded intervals. We extend this to un-
bounded intervals in the following way.
We say the integral f: f exists, if f is integrable on [a,b] for all b > a and the

limit
oo b
/ fi= lim/ f
a b—ee [

exists. Similarly, we can consider fic f. We let
oo 0 oo
for=Lre )

Exercise 7.6.1. Let f(x) := 1/x” for some p > 1. Show [{” f exists.

provided both limits exists.

Unbounded Functions

We will write

[r=mf

if f is integrable on [a, c] for all ¢ €]a, b] and the limit exists. Similarly,

=1
/f Ll\rg c

if f is integrable on [c,b] for all ¢ €]a,b[ and the limit exists. This sometimes allows
us to consider the integral in cases, where f may not be bounded on the interval of
interest.

Exercise 7.6.2. Let f(x) := 1/x” for some 0 < p < 1. Show fol f exists.

7.7 Complex Valued Functions

Complex values functions are integrated by integrating their real and imaginary
parts. Let f : [a,b] — C. We say f is integrable on [a,b], if the real and imagi-
nary parts, Re f and Im f, of f both are integrable on [a,b]. If f is integrable on
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b b b b
/f:/(Ref+iImf)::/ Ref+i/ Im f.

Since the integral of a complex valued function is determined by its real and
imaginary parts, we get many properties of the integral of complex valued functions
by considering the real and imaginary parts of such functions. For example,

[a,D] we set

Exercise 7.7.1. If f, g : [a,b] — C are integrable, then

1. f+ g is integrable and fab(f—f—g) = fahf—f— fabg.
2. fgis integrable.

The main result in this section is:

Theorem 7.7.2. If f : [a,b] — C is integrable, then |f| is integrable on [a, D).
Proof. Since products and sums of real valued integrable functions are integrable
and |f] = \/(Ref)* + (Im f)?, it is sufficient to show, if f > 0 is integrable, then
\/f is integrable. This is established in Proposition 7.7.4. ©

Exercise 7.7.3. Show |/x—/y| < v/[x—y] for all x,y > 0. [That is x — /x is
o.—Hdlder on [0,e0] with o = 1/2.]

Proposition 7.7.4. If f > 0 is integrable on |a,b|, then /¥ is integrable on [a,b].
Proof. Suppose f > 0 is integrable on [a,b]. Let € > 0 be given. Let

2
S
0:=min &, ——— .
"““{ (55=a) }
In particular, 0 < 6 < €.

Since f is integrable, f is bounded. Let M be an upper bound for f. Since f is
integrable, there is a lower step function s = ¥ | a1}, | x  for f and an upper step

function S = py 1A 1y, [ for f such that ZS y5< 2\7 Let a; := max {0,a;}
and A; := min {M7A,-}, then0<a; <A; <M,s=3", aily, | is a lower step
function for f and § = X' | A1), | . in an upper step function for f. Since 0 <
A —a; gZ,-—cY,» we have

2S5-2Xs

||
M:

(Ai—ai) (x; —xi—1)

< i Ama) (5 —xi1) (1.5)
i=1
~ 5?2
S 2SS 2 <

Since /s = Y| \/ai1)y, | [ is a lower step function for \/f and V=31, VAL
x;_1,X;[ is an upper step function for /7, it remains to check that ¥ v/S — Y, /s < €.
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Clearly,

DVS-YVs= é (\/XI-—\/E,-) (47 —xi1) -

We split the set {1,2,...,n} into two disjoint subsets and estimate the sum over each
of those subsets and show that each of those sums is < /2. Let

L :={i|Aj—a; < 6} and
12 = {i|A,~—ai25}.

We complete the proof by showing that

€
3, (VA= vai) (i) < 5
iGIk
fork=1,2.
k=1:Letiel. Then A; —a; < 8, hence Exercise 7.7.3 implies
€
< Vé< . 7.6
@i < V8 < 2(b—a) (7.6)
Using (7.6) we get
S
2(\/14[—\/575) — X <2 xH)SE-
i€l i€l

k=2:Foriel, we have

52 Xi —Xi—1 <2 _al xi—l)

icl ich

<Y (Ai—a) (xi —xi-1)

alli
= ZS — zs
52
< —=.
2vVM
The first inequality is the definition of I, the last inequality is (7.5). Dividing by &
leads to

o
Z (x,-—x,',l) < W

ich

Consequently, 0 < \/A; — \/a; < /A; < /M implies
Y (\/Ai— \/675) (i —xim1) <Y VM (x; —x;—1)

ich ich

<VM——

0
=—-<
2

€
5

8
2VM

The last inequality is 6 < €. ®
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We can now establish a triangle inequality for the integral of complex valued
functions.

Theorem 7.7.5. If h : [a,b] — C is integrable, then ’f:h‘ < fab |h|.

Proof. Let f:=Reh and g := Im#, then f and g are real valued integrable functions
and we can write the desired conclusion as

</abf>2+</abg>2§/ab\/m. (1.7)

fabf’ < fab |f] and fabg‘ < fab lg| (by Exercise 7.4.7) and f> + g% = |f|2 +
|g|?, the inequality (7.7) follows from

(o) () < [ Virvier

But, this is just (7.7) for |f| and |g|. Thus, we will establish (7.7) for f > 0 and
g=>0.
Suppose f > 0 and g > 0 are integrable. Let 0 <, = 3" | a/1), | [ be a se-

Since,

quence of lower step functions for f such that ¥s, — [ ab f, and similarly, let
0 <1, =% bil},, , be a sequence of lower step functions for g such that

Sty — fab g In particular,

s\ ([1) <[4 oy

. 2
Using (ﬂ]x,-, 1 7x,-[) =1}y, , x> We see that for x;_; <x <x; we have

2 2
Uy (x) = (Sn)z + (tn)z(x) = (;ai:ﬂ']xilvxi[(x)> + (;bi:ﬂ']xilsxi[(x)>
= V(@ + 002 = 2 (@) + 01,00

i=1

In particular, u, is a lower step function for 4/ | f |2 +| g|2. Consequently,

n b
2/ (@) + (b:)” (x; —Xio1) Xty < / V2 + g (7.9)
i=1 a
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If

\/(an)2+ () <Y, (7.10)

then (7.8) and (7.9) gives (7.7) and the proof is complete. Write (7.10) as

(Soteon) + (Sp0o0)

—(Es) + (T
<Yu zvm b)? (3~ xi1)

V@ =310+ b (=i

I
M=

Il
—_

Setting o := a; (x; —x;—1) and J; :== b; (x; — x;_1) , reduces the previous inequality

to
2 2
<2 OCi) + <2 ﬁi) <Y (@) +(B) (7.11)
i=1 i=1

for o; > 0 and f3; > 0. ©)

Exercise 7.7.6. Verify (7.11) for all real ¢; and f3;.

Problems

Problems for Sect. 7.1

1. If

1 ifx>0
f&%_{1 ifx<0’

then f is integrable on [—1, 1] and f_ll f = 0. [Hint: Any lower sum is < 0 and
some lower sum is = 0. Hence, fllf 0.]
2. Let C be the Cantor set and let f : [0, 1] — R be determined by

1 whenxeC
S = {0 whenx ¢ C’

Find an upper step function S for f such that ) S < %
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Problems for Sect. 7.2

—

. Let f(x) = 2x. Use Corollary 7.2.6 to show f is integrable on [0, 2] and f02 f=4

2. Let

~JOo ifxg{l/n|neN}
f(x){l ifxe {1/n|neN).

Prove that f is integrable on [0, 1] and fol f=0.

. Prove a characterization of integrability in the spirit of this section for functions

defined on a rectangle.

The following method for evaluating the integral of x* is due to Pierre de Fermat
(17 August 1601 Beaumont-de-Lomagne to 12 January 1665 Castres).

. Fix k€ N. Let f(x) :=x* and a > 1. Let r := a'/". Consider the partition I < r <

r?<..<rl<aof[l,d.

a. Write the corresponding upper and lower sums for || 1“ f-
b. Find the limit of these sums as 7 — oo.
c. Evaluate [{' f.

. In this problem, we assume familiarity with trigonometric functions. Evaluate

foﬂ/ 2 sin. You may want to prove

n-l B sin(a+ (n—1)b/2)sin)nb/2)
;;)Sln(a+kb) = sin(b/2)

and use partitions determined by x; — x;—1 = % [Hint: One way to prove the

summation formula is to use e’ = cos(t) +isin(t).]

Problems for Sect. 7.3

. Suppose a < x, < b and (x,, — ¢) is null, for some ¢ € [a,b]. Show the character-

istic function 14 of A := {x, | n € N} is integrable on [a,b] and and fab 14 =0.

Give an example of a sequence x, such that 0 < x,, < 1 and the characteristic
function 14 of A := {x, | n € N} is not integrable on [0, 1].

. Let C be the Cantor set. Show the characteristic function 1 of the Cantor set is

integrable on [0, 1] and fol 1¢ = 0. [That is, the “length” of the Cantor set is 0.]
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4. Let f:]0,1] — R be determined by

{((J)p when x = p/q

Jx) = 0 when x & Q

Show that f is Riemann integrable on [0, 1] and fol f=0.

5. Show that a continuous function defined on a rectangle is integrable on that rect-
angle.

6. Consider the points a; = %, a = %, az = %, aqg = é, as = %,.... Let f(x) =
Zhap<x 2% as in Example 5.1.5. Calculate fol f-

7. Let f and g be continuous real valued functions defined on the compact interval
[a,b]. Suppose g > 0, show there is a point ¢ in [a,b] such that

/abfgzﬂc)/abg.

Problems for Sect. 7.4

The purpose of the first three problems below is to show that f, g integrable #- go f
integrable.

1. Let f:[0,1] — R be determined by
{; when x = p/q

Jo)= 0 whenx¢Q

Show that f is Riemann integrable on [0, 1] and fol f=0.
2. Let g:[0,1] — R be determined by

(x) = 1 whenx>0
BX = 0 whenx=0"

Show that g is Riemann integrable on [0, 1] and fol g=0.

3. Let f and g be as in the preceding two exercises. Note both f and g are functions
[0,1] = [0,1]. Let h := go f, show that £ is not integrable on [0, 1].

4. If f is continuous on [c,d], g is integrable on [a,b], and g([a,b]) C [c,d], then
fogis integrable on [a,b]. [Hint: f is uniformly continuous.]

It can be show that if f is integrable and g is continuous, then f o g need not be
integrable. However,
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5. If f is integrable, g is €' and g(x) # O for all x, then f o g is integrable. [Hint: g
is monotone.]

Problems for Sect. 7.5

The converse of FTC-Derivative is false, in the sense that differentiability of g(x) =
¥ f does not imply continuity of f.

1. Give an example of an integrable function f and a point x( such that g(x f f
is differentiable at xy and f is not continuous at xg.

What can we say about g if f is only integrable? One answer is:
2. Suppose f is integrable, prove that g(x f f is continuous.

3. [Taylor’s formula with integral remainder] If f is "*!, then

b
zf a)l + = ! / (b—x)" ") (x) dx.

Problems for Sect. 7.6

1. Suppose 0 < g(x) < f(x) for all x and the improper integral [ f exists. Prove
the improper integral [~ g exists.

2. Suppose 0 < a < 1.

a. Show that
0</d dx </a __,
“Jo V1I—=x2 " Jo VT—x "
b. Show that I(a fo = is increasing and bounded by 2.

c. Deduce that f ex1sts as an improper integral.
0 vV lf)c2

3. If f is integrable on [a, D], then

[rmmmf s

The point of the last problem is that limit used to define the improper integral
agrees with the usual integral, when f is integrable.
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Solutions and Hints for the Exercises

Exercise 7.1.3. Similar to the proof of Lemma 7.1.1.

Exercise 7.1.7. Any lower step function for f is a lower step function for g,
b b
consequently ['f < [’g.

Exercise 7.1.10. If it is not clear how to proceed: examine the proof of Lemma
7.1.11.

Exercise 7.1.12. If [a,b] X [c,d] is a rectangle, a = xo < - -+ < x,, = b is a partition
of [a,b], ¢ <yo--- <y, =d is a partition of [c,d], and A} are real numbers, then
flxy) =37, zzzlAj,k]l]xj,lx_,-[x]yk,lyk[(x:)’) is a step function.

Exercise 7.3.4. If f # 0, then f(c) > 0 for some c¢. By Local Positivity for Limits
fis > f(c)/2 on some open interval I containing c. Let L be the length of I. Then
any upper sum for f is > Lf(c)/2. Hence, the upper integral of f is > Lf(c)/2.
Thus, [” f > Lf(c)/2.

Exercise 7.3.5. Equivalent to the Exercise 7.3.4.

Exercise 7.4.2. If k = 0, kf is the zero function which has integral zero. The case
where k < 0 is similar to the O < k case, the only changes are kS is a lower step
function and ks is an upper step function for kf.

Exercise 7.4.5. One way is to mimic the proof that f* is integrable. Another is
to use that f~ = f+ — f.

Exercise 7.4.6. Prove and use |f| = f* + f~.
Exercise 7.4.7. Integrate the inequalities —|f| < f < |f].

Exercise 7.4.9. By the theorem both faL fand [ Ch S exists. Let € > 0 be given.
Since f is integrable on [a, c] there is a lower step function s; for f on [a,c] and an
upper step function S; for f on [a,c], such that 35| — Y s; < €/2. Similarly, there
is a lower step function s, for f on [c,b] and an upper step function S, for f on
[C,b}7 such that ' S) — Y 5» < 8/2. Ifs) = 221:1 mk]lhkq#‘k[’ S = ZZ;IMk]l]xk,],xk[?
52 = Ypmet Ml s and So =30 MLy | o then s o= 30 myly | o
is a lower step function for f on [a,b] and S := ¥]_; Mi1, is an upper step
function for f on [a,b].

The rest is similar to the last part of the proof that the sum of two integrable
functions is integrable. We include some of the details. S — Y s = (381 +X.5>) —

(Zsl —I—ZSQ) = (ZSI —ZSl) + (252 —ZSz) < &. It follows that fabf and facf—l—
fcb f both are in the interval [¥,s,Y S]. Since this interval has length < € we have

fabf - (facf—&- fff) ‘ < &.But € > 0is arbitrary, consequently fabf— (facf—i— fff) .

Exercise 7.4.10. Similar to Exercise 7.4.9.

Xk—1"k [

Exercise 7.4.11. Let M be an upper bound for f. Let s a lower step function for
f with sum s = ¥ m;(x; —x;—1) and S be an upper step function for f with sum
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> S =Y M;(x;i—x;_1),suchthat ¥ S — Y5 < 55;. We may assume 0 < m; and M; <M
for all i. Then s is a lower step function for £2, S? is an upper step function for f2,
and 3,5% -3 5* < €.

Exercise 7.4.12. For some K, f+ K > 0and f?> = (f +K)*> - 2Kf —K°.

Exercise 7.5.2. Similar to the proof in the text, except we need to pay attention
to signs.

Exercise 7.5.4. Similar to the proof in the text.

Exercise 7.6.1. Use FTC-Evaluation to calculate | lb f, then take the limit as b —

Exercise 7.6.2. Similar to Exercise 7.6.1.
Exercise 7.7.1. Consider the real and imaginary parts.

Exercise 7.7.3. We may assume y < x. Then squaring \/x —/y < y/x—y and
simplifying leads to ,/y < \/x. Rewriting this as y < x implies /y < 1/x, etc., ending
with \/x —/y < /x —y proves the inequality.

Exercise 7.7.6. This is a simple proof by induction. When n = 1, (7.11) is an
equality. Suppose

Vot + 01 193) < )P+ 007 4+ () + 02,

that is (7.11) holds with n = 2. Then

(2 >+>+<<ZB>+ﬁ>

\/ (x1 +X2 )’1 +y2)

\/ + () +\/x2
z&) +\/ an+1 Bn+l) .

Hence, (7.11) follows by induction, if it holds for n = 2.




Chapter 8
The Logarithm and the Exponential Function

The natural logarithmic and exponential functions are constructed in this chapter.
In addition to establishing the standard properties of these functions we show the
number e is transcendental, construct a smooth compactly supported function (a
“bump” function), and define the Euler constant y.

8.1 Logarithms

For a real number x > 0, let

1
log()c)::/1 ?dt.

Note log(1) =0, log(x) < 0 when 0 < x < I, and log(x) > 0 when | < x.
The FTC-Derivative shows that log is differentiable and

1
log(x) = o

Since we can differentiate 1/x as many times as we please log € ™ (]0, [ for any
n. Consequently, log € € (]0,[). The basic computational property of a logarithm
is:

Theorem 8.1.1. For all x,y > 0 we have

log (xy) =log+log(y).

Proof. This is a simple calculation. If x,y > 0, then
Xy 1
log(xy) = / " dt
1
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1 ]
:/ fdt—i—/ —dt
Y1
/ dt+/ —dt

=log(x) + log(y
establishing the claim. ©
Exercise 8.1.2. Explain the steps in the calculation above.
Exercise 8.1.3. log(x") = nlog(x) for n € N and x > 0.

Lemma 8.1.4. For all x > 0 and all n € Z we have log (x") = nlog(x). Recall the
convention x° = 1.

Proof. Using the previous exercise: log (x ") +log(x") = log (x "x") =log(1) = 0.
Hence, log (x™") = —nlog(x). ®

Theorem 8.1.5. The function log :]0,eo[— R is strictly increasing and onto.

Proof. If x <y, then fy Ldt > 0, because t — 1/t is continuous (Exercise 7.3.5).
Consequently, log(y) = [} +dt = [, 1dt+ [7 1 dt > log(x). So log is strictly in-
creasing. (This also follows from log'(x) =1>0)

Since

1/2 whenl1<r<2
>g(t):=<1/3 when2<r<3,
1/4 when3<t<4

1
t

it follows from monotonicity of the integral (i.e. f > g = fab > fab ) that

4 4
1 1 1 1 13
log(4)= | —dt> =- —=—>1.
og(#) /1 ‘ —/g 7371
Let y be a real number, then —n < y < n for some positive integer n, hence
log (47") = —nlog(4) < —n <.

Similarly, y < log (4") . Consequently, log (4™") <y < log (4") . By the Intermediate
Value Theorem y = log(x) for some x between 4" and 4”. ©)

Remark 8.1.6. 1t follows from the proof that log(x) — oo as x — oo. For example,
x > 4" implies log(x) > n. Similarly, log(x) — —eo as x N\ 0.

The Euler constant is the number

= lim il—lo(—i—l) —lim/nJrl L. d
yi= lim 2% g(n = Jim | o x x.
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It is not known if 7y is rational or irrational. Godfrey Harold Hardy (7 February 1877,
Cranleigh to 1 December 1947, Cambridge) offered to give up his Savilian Chair at
Oxford to anyone who proved ¥ to be irrational. Hilbert mentioned the irrationality
of gamma as an unsolved problem.

8.2 Exponentials

Since log :]0,eo[— R is strictly increasing and surjective it has a strictly increasing
inverse function exp mapping R onto the interval |0, o[. In symbols:

exp(x) :=log ' (x).
In particular, exp(log(x)) = x for all x > 0 and log(exp(y)) =y for all y in R.

Remark 8.2.1. Using that exp is strictly increasing we see that exp(x) — oo as x — oo.
In fact, x > log(N) implies exp(x) > exp(log(N)) = N. Similarly, exp(x) — 0 as
X — —oo.

Since log is differentiable, we infer from the Inverse Function Rule for Derivatives
that exp is differentiable and

_ 1 _ 1
~log(exp()  1/exp(x

exp’(x) = exp(x).

Since exp’ = exp, the right hand side is differentiable, so we can differentiate exp as
many times as we please: exp € € (R).
The basic computational property of an exponential function is:

Exercise 8.2.2. exp(x+y) = exp(x)exp(y) for all x,y € R.
The exponential function as the solution to a differential equation:

Theorem 8.2.3. Let f : R — C be differentiable. Fix a,b € C. If f' = bf and f(0) =
a, then f(x) = aexp(bx) for all x € R.

Proof. Let g(x) = f(x)/exp(bx). By the quotient rule for derivatives

_ bf'(x)exp(x) — f(x)bexp’ (bx)

=0
exp?(bx)

g (x)

for all x. Consequently, g is a constant function. In particular, g(x) = g(0) = a for
all x. ©

The exponential function as a limit:

Theorem 8.2.4. For any real number x,

X\ 7
exp(x) = lim (l +;> .

n—oeo
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Part of the claim is that the limit exists.

Proof. As n — oo we have x/n — 0, hence, since log is differentiable at 1 :

_ Jog(1+x/n) —log(1)

x/n

nlog (1 + ;ﬁ)

11y —
r:leog (1I)=nx.

Hence, since exp is continuous

(1+3) =ewiee ((1+3))
— exp (nlog (1+%))

2 exp()

by the previous calculation. ©

Let
1 n
e:=exp(l) = lim <1+> .
n

n—seo

Then log(1) = 0, log(e) = log(exp(1)) =1, and 1 < log(4), so log(1) < log(e) <
log(4), and therefore 1 < e < 4, since log is an increasing function.

Exercise 8.2.5. Prove exp(p/q) = e”/? for any rational number p/q.

Exercise 8.2.5 shows that exp(r) = ¢’ when r is rational. Since exp is continuous
and Q is dense in R, it is natural to define

e* :=exp(x) for all x in R.
More generally, for a > 0 define
a* = "8l = exp(xlog(a)).

Prior to this definition we could only consider x” for rational . The usual computa-
tional properties hold:

@™ = exp((x+y)log(a))
= exp(xlog(a) +ylog(a))
= exp(xlog(a)) exp(ylog(a))

=d'a
forall @ > 0 and all x,y € R and

(xy)* = exp(alog(xy))
= exp(a(log(x) +log(y)))
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(alog(x)+alog(y))
= exp(alog(x)) exp(alog(y))

for all x,y > 0 and all a € R. We leave the statement and verification of other familiar
properties of the functions x — a* and of x — x“ to the interested reader.

Example 8.2.6. We will show that

=

e = z ]Ii—];, for all x € R.
k=0
In particular, setting x = 1 gives
-y L
S0 k!

Proof. Fix x. Since exp’ = exp it follows that exp®) = exp for all k € N. In partic-
ular, exp(k) (0) = 1 for all k. Hence, the nth Taylor polynomial for exp at 0 is

and the corresponding Lagrange Remainder is

xn+1

(n+1)!

Ry(x) =€

for some ¢ = ¢(n,x) between 0 and x. Since exp(x) — T,(x) = R,(x) we must show
R, (x) — 0 as n — . Note,

¢ = ™) < max {e’, e}

for all n. Hence, we must show (x'fH), — 0, as n — oo.

Let M be an integer such that |x| < M. Then for M < n

Xt MM M M M M
(n+1) 12 M M+1  n ntl
MM M M
<—.—..=. 1 - 1 -
1 2 M n+1
MM+1 1
T M! n+1
Hence, (,’Z"rll),‘—>0asn—>oo ©




162 8 The Logarithm and the Exponential Function

8.3 The Napier Constant ¢*

Irrationality of e was first proven by Leonhard Euler (15 April 1707 Basel to
18 September 1783 St. Petersburg). Charles Hermite (24 December 1822 Dieuze,
Moselle to 14 January 1901 Paris), was the first to prove that e is transcendental.
Euler named the Napier constant (John Napier 1550 Merchiston Tower to 4 April
1617 Edinburgh) after himself, calling it e. The first reference to the constant was
published in 1618 in work on logarithms by Napier in the form of a table of log-
arithms based on e. The discovery of the constant e := exp(1) itlself is credited to

Jacob Bernoulli, who attempted to find the value of lim,,_,c (1 + ;)n .

By Example 8.2.6 e = Y % Observe that when k > 3, then k! > 4~2. Hence

5 &1 21 a1\ 5 1
2<Z<e<2+z<> =>+-<3.
2 &k ok S\4 2 3
In particular, e is not an integer.
Theorem 8.3.1 (Euler). The number e is irrational.

There are many proofs of this fact. The one I have chosen uses the idea used to show
e < 3 above. The same method was used in our proof that v/2 is irrational.

Proof. Suppose e is rational. Let a,b be natural numbers, such that e = a/b. Then
b > 1 since e is not an integer and

> 1
T2

n=b+

3‘._

-Za

since both sides equals e. Multiplying by b! and rearranging gives

- - ,
b!nz%ﬁzbzg—b!gﬁz(b—l)!a_Zb;,(b_l)...(b_(nﬂ)) &1

(the empty product is interpreted as being = 1). The right hand side is a sum/
difference of products of integers, hence an integer. The left hand side is > 0, hence
the right hand side is a natural number. But estimating the left hand side leads to a
contradiction, in fact

- 1 (b+1) 1
0< bt _ -T2 82
n%l n%rl(b_Fl) 1-1/(b+1) b

We used b > 1 to establish the last inequality. So 3", | % is an integer in the open
interval ]0, 1[. ©)

Remark 8.3.2. Comparing to Remark 3.5.5 the equation x =y is Eq. (8.1).

Charles Hermite is perhaps best known for proving that e is transcendental.
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Theorem 8.3.3 (Hermite 1873). The number e is transcendental.
Proof. Suppose e is algebraic. Let a; be integers such that

ane" +ay_1€" '+ +aje+ay=0. (8.3)

We may assume ap # 0. If not we can reduce the degree of the polynomial by
dividing by e. Let
P x—1P (x—2)7 - (x—n)?

(p—1)!

where p is an integer > 1. Then f, is a polynomial of degree (n+1) p— 1, some-
times called the Hermite polynomial. Let

fr(x) =

(n+1)p—1 )
F)= Y ), (8.4)
=0

where f,(,j Vis fp differentiated j times. Then

(n+1)p—1 ) (n+1) )
F;(x) _Fp(x) = Z fpj (x) — ZE) fpj (x) = —fp(x),
j=1 =

since £"7"7) (x) = 0. It follows that
(Fp(0)e™) = (Fy(0) = Fp(x) ™ = =fp()e ™

Using the fundamental theorem of calculus we get

[ e ax=F )~ Fyfme

Multiply by a,,¢" and sum over m =0, 1,...,n we get
n m
2 ame’”/ fr(x)edx = 2 ape” Z amF, (8.5)
m=0 0 m=0
= 2 ame(m)
m=0

Where we used the sum ¥, _ ane”F,(0) is = 0 by (8.3).

To complete the proof we will show (a) that the left hand side of (8.2) converges
to zero as p — oo and (b) that the right hand side of (8.2) is a non-zero integer for an
infinite number of integers p. This is a contradiction, hence verifying the claims (a)
and (b) completes the proof.
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(@): If 0 < x < n, then

n(n+1)p—1
' for0 <x<n, (8.6)

(p—1)

since [x —k| <nfork=0,1,...,nand 0 < x < n. Now, if #"*! < p, then (as in the
verification of Example 8.2.6)

|fp(x)| <

pn1)p—1 e pttl pntl nitl nhtl phtl ntl
(p—1! | 1 2 ptlo gty p—2 p—1
; nnJrl nn+l nn+l nnJrl
Sn . . . 1 - 1 .
1 2 nntl p—1
M+1
:n”-M + - 1
M p—1
where M := n"t1. Hence,
m MM+1 1
/ fr(x)eMdx| <m-n"- ——. —— — 0.
0 M! p—l p—ree

Consequently, the left hand side of (8.2) converges to zero as p — co.

(b) Conceptual Version: By definition of f,(x), each f;,')(m) is an integer, divisi-
ble by p except whenm =0and j=p—1.

In fact, when m # 0O the only non-zero terms in f,ﬁf ) (m) are from terms where the
factor (x —m)P has been differentiated exactly p times, and then p! cancels (p —1)!
leaving a factor of p.

When m = 0 the only non-zero terms in f,g’ ) (m) = f,g’ ) (0) are from terms where
the factor x”~! has been differentiated exactly p — 1 times giving a factor of (p —1)!.
If j > p, then one of the terms (x —m)? with m # 0 has been differentiated at least
once giving an additional factor of p, yielding a factor of p! as before. Finally, when
j=p—1andm=0 we get flgpfl)(O) =(—=1)P...(—n)P.

So

n
Y amFy(m) = ag(=1)"...(-n)” + pM
m=0
where M is an integer derived from all the non-zero terms, where m # 0 or where
m=0and j > p.If pis aprime > n and > |ag|, then the term ag(—1)?...(—n)? is not

divisible by p. Thus ¥, _a,F,(m) is a non-zero integer. This completes the proof.
(b) Computational Version: Write

(p=1)! fp(x) = go(x)g1(x) -+~ gn(x),
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where go(x) :=x”~! and g;(x) := (x — i) for 1 < i < n. It follows from the product
rule that

p-D' W= Y g"@aM 0w, @
Jotit+tjn=J
where the sum is over all vectors (jo, j1,- .., jn) of integers j; > 0 such that jo+ j; +
=
Repeatedly differentiating gop we see that

gl =(p—1)(p—2)-(p—k)a" " (8.8)

when 1 gkgp—landgék>(x) =0when p—1 < k. By (8.8)

®) () = (P=D(p=2)(p—kYm ™1 ifO<k<p—1 o
0 ifk>p—1

The boundary cases k = 0 and k = p — 1 are interpreted as géo) (m) = mP~! and

~1
g’ m) = (p— D)L
Let 1 <i < n. Repeatedly differentiating g; we see that

8@ =p(p=D(p=2)(p—k+ ) (x—i)™ (8.10)

when 1 <k < pand g™ (x) = 0 when p < k. By (8.10), if 1 <i < n, then
Oy [PV (kD) if0<k<p
0 ifk>p )

The boundary cases k = 0 and k = p are interpreted as ggo) (m) = (m—i)? and
gl(p) (m) = p!. Note, gl(»k)(m) is an integer for all 0 < i < n, all 0 < k, and all

0 <m < n. Setting x = m in (8.7) gives

(=D my= % g (m)g (m)- gl (m). (8.12)

Jotjit+in=J

For m = 0, it follows from (8.9) that gf)k) (0)=0if k# p—1 and g(()p_D(O) =
(p—1)!. So using (8.12) it follows that f§/(0) =0 when j < p— 1 and when p —
1 < j only the terms with jo = p — 1 in the sum (8.12) can be non-zero. Since

gépfl)(O) = (p—1)! all the terms in the sum (8.12) with jo = p — 1 have a factor of
(p—1)!. Sofor p—1 < j, (8.12) can be written as

o= X &0 0. (8.13)

it in=i—ptl
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Hence, in either case j < p—1lorp—1<}, f,(,j) (0) is an integer. By (8.4) F;,(0) is
an integer.

Fix 1 <m < n. It follows from (8.11) that gﬁ,’?(m) =0ifk# p and gﬁf)(m) =pl
So using (8.12) it follows that f,@ (m)=0=p-0when j < p and when p < j only
the terms with j, = p in the sum (8.12) can be non-zero. Since gﬁ,’f ) (m) = p!all
the terms in the sum (8.12) with j,, = p have a factor of p!. In either case j < p or
p<j, fl(,j)(m) is an integer multiple of p. By (8.4)

F,(m) is an integer multiple of p when 1 <m < n. (8.14)

Since f,(ﬂ) (m) is an integer for all 0 < j and all 0 < m < n, it follows from
(8.4) that F,(m) is an integer. Hence the right hand side — Y _ @, F),(m) of (8.2) is
an integer. To complete the proof we must show that the integer ¥} _ amF),(m) is
non-zero for an infinite number of p. We will complete the proof by showing that
Yom—0 dmFp(m) is not a multiple of p for infinitely many p.

If m # 0, then F,(m) is a multiple of p by (8.14). Hence we must show that
aoF,(0) is not a multiple of p for infinitely many p. Since f,? (0)=0when j<p—1,
it follows from (8.4) and (8.13) that

(n+1)p-1 ) (n+1)p—1 0 0
Fp<0) = Z fp] (0) = 2 Z gl“ (0)"'gn]" (O)
J=p—1 J=p=1 jit-tjn=j-p+1

If j; > 0 for some 1 < i < n, then it follows from (8.11) that ggj")(O) is a multiple of
p- Hence,

Fp(0) =£1(0) - gn(0) + pM
for some integer M. So

aoFp(0) = ao (1) (=2)° -+ (=n)” + paoM.

Consequently, if p is a prime and p > max{|ao|,n}, then agF,(0) is not a multiple
of p. ®
8.4 Bump Functions*

The purpose of this section is to construct a function ¢ : R — R, such that

e 0<¢(x)<lforallxinR

* 0(0)=1
e ¢(x)=0forall x| >1
* ¢0isé” onR

Such a function is called a bump function. See Fig. 8.1.
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Fig. 8.1 The bump function ¢ constructed in this section

Step 1: If x > 0, then Taylor’s Theorem with Lagrange remainder tells us

X" X" X" (n+1)!
ex - n+1 ﬁ ¢ xt2 —  yntl X
Yo Te 21 (D)t

we used all terms in the first denominator are > 0 and retained the term with k =
n+ 1. Consequently,

x"
— —0asx — oo,
e)(

Hence, if p is a polynomial, then

px)

ex

—0asx — oo,

2
If 1 < x, then x < x2, so ¢* < ¢ . Consequently,

o< Pl _ Ip)

5 " —0asx — oo,
er e

Since, 1/t — o0 as t \, 0 it follows that for any polynomial p
p(1/0)e ™ = 0ast\,0.

A similar argument yields the same conclusion for r 0.
Step 2: Let f(x) := e~ /<’ for x # 0. Then f'(x) = x%f(x), )= (_?9 + x%) Fx),
by induction £ (x) = g,(1/x)f(x), where g, is a polynomial.

Exercise 8.4.1. Carry out the induction suggested above.

Step 3: (Euler) Let

(x) = e’l/x2 when 0 < x
Vix) = 0 when x <0

Clearly, yis ¢ on R\ {0}. See Fig. 8.2.
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Fig. 8.2 The function y

* 1y is continuous at 0, by Step 1 with p(1/x) := 1, i.e., p(t) = 1.
oy is differentiable at 0 and y’(0) = 0, because

v(x) —w(0)
0

1
=-y(x) > 0asx—0
x— x

by Step 1 with p(1/x) =1/x, i.e., p(t) =
» /' is differentiable at 0 and y”(0) = 0, because

V') —v'(0)  qi(l/x)y(x)

= —0asx—0
x—0 X

by Step 1 with p(1/x) =g (1/x)/x, i.e., with p(t) =14, (¢).

Exercise 8.4.2. Show that for any n € Ny, the nth derivative of y exists at 0 and
(n) _
y\(0)=0.

Remark 8.4.3. In particular, for any n, the Taylor polynomial 7,y associated with y
at0is T,y(x) =0

Proposition 8.4.4. y maps | — =, 0] onto {0} and |0, [ onto 10, 1].

Proof Note —1/x? is a strictly increasing function mapping ]0,o[ onto | — oo, 0].
Since exp is a strictly increasing function mapping | — o, 0[ onto ]0, 1], the com-

1/x2

position e~1/*" = exp(—1/x?) is a strictly increasing function mapping ]0, e[ onto

10,1].
Step 4: Let ¢ : R — R be determined by

0(x) == y(1+x)y(1— ).
See Fig. 8.1.
* @ is €~ on R, since y is.
e Ifx>1,1-x<0,s0 ¢(x) =0, since y(1 —x)=0. Similarly, if x < —1, then
¢(x) =0, since y(1 +x) =0.

o 0(0)=cy()y(l)=e’e e =1.
* 0 < ¢(x) forall x, since 0 < y(x) for all x.
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It remains to verify that ¢ (x) < 1 for all x between —1 and 1.
Exercise 8.4.5. Prove ¢’(x) > 0 when —1 <x < 0 and ¢'(x) <0 when 0 < x < 1.

It follows from the exercise above that ¢ (0) is the global maximum of ¢ on ] — 1, 1.
Thus ¢ is a bump function.

Problems

Problems for Sect. 8.1

1. log (’yf) =log(x) —log(y).
2. log(x!/") = og(x) for any n € IN.

3. log (xp/ ‘1) = glog()c)7 for any rational number p/q. (We cannot replace p/q by a
real number 7, since we have not yet defined x” for irrational 7’s.)

4. Let f(x) :=log(1+x). Note f is defined for x > —1.
(i) Show by induction that

) () — (=D (n—1)! .
f ()7—(1+x)” f e N.

(if) Show that the n'™ Taylor polynomial for f at 0 is
n xk
L) = 3 (-4
k=1
and the Lagrange Remainder is

_l)n xn+l
n+1 (1+c)rt!

—~

Ruf(x) =

for some ¢ between 0 and x.

Problems for Sect. 8.2

1. Prove log(x") = rlog(x) for any real number r and any x > 0.

2. If £:]0,1] — R is differentiable and f(0) = f(1) =0, then
Va € R,3c €]0,1[, ' (c) = af(c).

[Hint: Apply Rolle’s Theorem to f(x)e®*.]
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V2
3. There are irrational numbers a and b such that a” is rational. [Hint: (ﬁﬁ> =
2]

4. Let f: R — Rbe €. Suppose f(s+1) = f(s)f(t) for all 5,¢ in R. Use Theorem
8.2.3 to show there exists A, B in R, such that f(x) = Ae5* for all x in R.

5. Let f: R — R be continuous. Suppose f(s+1) = f(s)f(¢) for all 5,7 in R. Show
there exists A, B in R, such that f(x) = Ae®* for all x in R.

6. Use upper and lower sums to evaluate fol efdx.

7. Let I'(x) := [;"#* ‘e "dt. The first two parts of the problem shows that I'(x)
exists for x > 0. The last two parts establish a connection to the factorial n!.

a. Prove fol r*le~!dr =lim, o fal *~le~!dt exists for all x > 0.

b. Prove [ e !dt =limy . [} ¥~ e "dr exists for all x > 0.
c. Prove I'(x+ 1) = xI"(x) for all x > 0.
d. Prove I'(n+ 1) = n! for all integers n > 0.

8. Let f(x) = log(x). Recall, Taylor’s formula with integral remainder f(x) =
T.f (x) + R, f(x) where

n o £(j) a ) X
R =3 D ey, R = [

Let a = 1. Suppose 1 < x.

(a) Find the second Taylor polynomial 75 f(x).

(b) When 1 <x <7 we have (x—17)" < (x—1)". Use this to find an upper bound
for the integral determining R, f(x).[This upper bound will depend on x.]

(c) Find T5(2).

(d) Use part (b) to find a number € > 0 such that |log(2) — T2.f(2)| < €.

(e) Use parts (c) and (d) to find numbers o and 3 such that o <log(2) < B.

9. Suppose f :]0,e0[— R is continuous and f(st) = f(s) + f(¢) for all s,z > 0. Let
g(x) = f(¢&") for all x in R. Prove the following claims:

(a) g is continuous on R.

(b) g(x+y)=g(x)+ g(y) for all real numbers x and y.

(c) Prove there is a real number k, such that g(x) = kx for all real numbers x.
(d) Prove f(t) = klog(t) for all ¢ > 0.

If f:R — R is continuous and f(x+y) = f(x) + f(y) for all x,y € R, then
f(x) = kx for some real number k. See the Problems for Sect. 2.1. The next problem
constructs a function f : R — R such that f(x+y) = f(x)+ f(y) forall x,y € R, yet
f(x) # kx. Hence, the continuity assumption cannot be omitted.
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First Recall a Bit of Linear Algebra

Let V be a vector space over the field F. A subset B of V is a basis for V if B is
linearly independent and spans V.
Linear independent:

n
ai,ay,...,ap € F,byby,....by €B, Y arby =0 => by =by=---=b, =0
k=1
Spans:
n
YveV,day,az,...,a, € F,b1 ba,...,b, EB,Zakbk =v
k=1

By linear independence Y}, axby = Y}_, diby = ap =a) fork=1,2,... n.
A basic fact of linear algebra is that any vector space has a basis.

R as a Vector Space Over Q

Suppose B is a basis for R as a vector space over Q. If B is finite, then it follows,
that R is countable, hence B is not finite. The same argument shows that B is not
countable. See Chap. 4.

Let p1, p2,... be the primes. The numbers (vectors) log(p1), log(pz), ... are lin-
early independent over the rationals.

Proof. Letcy,ca,...,c, be rationals such that
cilog(p1) +c2log(p2) + -+ +cplog(pn) = 0.

Multiplying by the common denominator of ¢y, ¢, ..., c, we may assume the c;s all
are integers. But

IOg(pilpgzp;") :O — P?PEZ"'P;" :1 —t Cq :C2:"':ano.
The last implication is the fundamental theorem of arithmetic. ©
One can show that the sets
VP11 P25

and

both are linearly independent over the rationals. Any decent Modern Algebra book
contains the details.
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10. Let B be a basis for R over Q. Without Loss Of Generality we may assume
1 € B. Define a function f : R — R by

flay +asby+ - +ayb,) = ay

where a; € Q and by = 1,b»,...,b, are in B. Prove:

(a) fis well-defined, i.e, prove f is a function.

(b) Forallx,y € R, f(x+y) = f(x)+f(y).
(c) fisnot continuous.
(d) There is no constant k € R, such that f(x) = kx for all x € R.

Problems for Sect. 8.3

The problems for this section should be worked in order, or the results of the previ-
ous problems taken on faith before attempting one of the later problems.

The first problem below is an example implementing the strategy in Remark
3.55.

1. Let p > 0 be an integer. Suppose e” = 7 for some positive integers a and b. For
positive integers n consider the polynomials

x(1—x)"

n!

Su(x) ==
and

2n .
Fux):= Y p" 17 (x)

Jj=0

where f,gj ) (x) is fu(x) differentiated j times. Some hints are provided in the
brackets.

(i) Show pFy(x) — Fj() = p>* ' £, (). [First show F}(x) = S, p> /1 17 (x).]
(i) Show( ()P >)'=— 2041 £ ()eP(1-9) [Use (i).]

(iiiy Show Fy,(0)e? — F, fo 2kl f (x)eP0 Y dx. [Use (if).]

(iv) Show 0 < aFy,(0 ) ( ). [Use e” = a/b and that p*"*1 £, (x)eP(1=%) is a
positive continuous functlon and not = 0 for all x in [0,1].]

(v) Show fol PP (x)eP Y dx < ”znﬂep . [Use fu(x)e™* < 1/n!.]

n 72

(vi) Show 2 2n!+1 <t 212? -1 when p* < n. [Similar to an argument from the
verification of Example 8.2.6.]

(vii) Show 0 < aF,(0) —bF,(1) < 1 for large n. [By (iii) aF,(0) — bF,(1) =

b [ P2 £ (x)eP1Ddx. Use (iv), (v), and (vi).]
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(viii) Show n!f (x) = Zizo(%)gﬁk) () ™ (x), where g,(x) = x" and hy(x) =
(1 —x)". [Apply the product rule for derivatives.]

(ix) Show gﬁ,k) (0) = 0 when k < n, gS,") (x) =n!, and gs,k) (x) =0 when n < k.
[Differentiating g,(x) = x" gives ggd (x) =n(n—1)---(n—k+1)x"* for
k<n.Asusual, x° = 1.]

(x) Show n (0) is an integer for all k. [Differentiating h,(x) = (1 —x)" gives
hgm(x) =(=Dfn(n—1)---(n—k+1) (1 —x)"* for k <n.]

(xi) Show £”)(0) is an integer. [Combine (viif), (ix), and (x).]

(xif) Show F,(0) is an integer. [Use (xi) and the definition of F,(x).]

(xiii) Show F,(1) is an integer. [Repeat (ix), (x), (xi), (xii) interchanging the roles
of g,(x) and h,(x) and of 0 and 1, as appropriate.]
(xiv) Show aF;,(0) — bF,(1) is an integer. [Combine (xii) and (xiii).]
(xv) Conclude ¢? is irrational. [Use (vii) and (xiv).]

In the language of Remark 3.5.5 e =~ 1;;,5(1)3 with error % fol P fu(x)

P79 dx. The key parts of the remark are provided by (vii) and (xiv).
2. If p and g are positive integers, then eP/4 is irrational.

3. If r # 0 is rational, then e’ is irrational.

Problems for Sect. 8.4

Solutions and Hint for the Exercises

Exercise 8.1.2. Splitting the interval and using a change of variables does the job.

Exercise 8.1.3. This is clear if n = 1. Suppose log(x") = nlog(x) for some n € N.
Then log(x"H) =log(x-x") ="---.

Exercise 8.2.2. For example, log(exp(x)exp(y)) = log(exp(x)) +log(exp(y)) =
x—+y. Applying exp to both sides gives the desired equality.

Exercise 8.2.5. exp(3) = exp(1 + 1+ 1) = exp(1)exp(1)exp(1) = ¢ and e =
exp(1) =exp (% + %) =exp (%) exp (%) , S0 exXp (%) =el/2,

Exercise 8.4.1. If ¢(t) = Y a;t* then %z/x) = p(1/x), where p(t) = T apt"*2.

Exercise 8.4.2. A simple proof by induction works.

Exercise 8.45. If -1 <x<1,then0<1—xand 0 < 1+x.
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Analysis

Sequences and series of numbers and functions, including power series and
Fourier series, form the core of this part. The last chapter is an introduction to
point set topology. Among the applications are proofs of the fundamental theorem
of algebra, of the Weierstrass approximation theorem, of Weyl’s uniform distribu-
tion theorem, a proof of the irrationality of the number 7. Constructions of a space
filling curve, of the trigonometric functions, of the number 7, and of nowhere dif-
ferentiable continuous functions,

Much of the material in this part involves the interaction of two limits. In partic-
ular, much of the material in this part can be interpreted as studying when two limit
can be interchanged.



Chapter 9
Convergence of Sequences

This chapter covers convergence of numerical sequences in some detail. This is fol-
lowed by a discussion of convergence of sequences of functions, in particular, of
uniform convergence of a sequence of functions. Applications include, Leibnitz In-
tegral Rule, Fubini’s Theorem, the Approximate Identity Lemma, and a proof of the
Fundamental Theorem of Algebra. The later completes the discussion of polynomi-
als begun in Proposition 1.4.11.

9.1 Real and Complex Sequences

We discussed basic ideas related to sequences in Sects. 1.6 and 1.7. In this section
we will expand on these considerations. In the first part of this section we discuss
sequences of complex numbers. Then we characterize continuity of a function in
terms convergence of sequences. Finally, we discuss properties of sequences that
require an order, hence we restrict attention to sequences of real numbers.

A sequence in a set X is a mapping from N to X. Instead of using function
notation it is customary to use subscripts for sequences. So, a sequence is a mapping
a: N — X and the value of the mapping at the positive integer n is a(n) = a,. We
will usually write (a,) or aj,as, ... in place of a : N — X. Two sequences are equal
if they are equal as functions, that is, (a,) = (b,), if a, = b, for all n € N.

Exercise 9.1.1. The sequences
1,2,3,2,3,2,3,... and 1,2,3,1,2,3,...

are not equal, because . However, the sets

{1,2,3,2,3,2,3,...} and {1,2,3,1,2,3,...}

are equal, both are equal to . Fill in the two blanks.

© Springer International Publishing Switzerland 2015 177
S. Pedersen, From Calculus to Analysis, DOI 10.1007/978-3-319-13641-7_9



178 9 Convergence of Sequences

Convergence

We discussed elementary properties of convergence of sequences in Sect. 1.6. For
emphasis we restate the definition here.

Definition 9.1.2. Let (a,) be a sequence of points in C and let a € C. We say that
(ay) is converges to a if

Ve>0,INeN,VneN,n >N = |a,—a| < €.

If (a,) converges to a, then we say that a is the limit of (a,) and we write a, — a,

a, — a, lima, = a, lim, a, = a, or lim,_,.a, = a. We say (a,) is convergent, if
n—yoo

(an) converges to some point in C. We say (ay,) is divergent or diverges if (ay) is

not convergent.

Note |a, —a| < € is equivalent to a, € Bg(a). So we can rewrite the definition of
convergence as
Ve >0,aN € N,n >N = a, € B:(a).

Recall, from Sect. 1.6, as sequence converging to zero is called a null sequence.
Clearly,

Proposition 9.1.3. a, — a iff (a, — a) is null.

Recall, from Sect. 1.2, that a point p is an accumulation point of the set A, if there
are points in A \ {p} arbitrarily close to p.

Exercise 9.1.4. Let A be a subset of C and let p € C. Then p is an accumulation
point of A if and only if there is a sequence of points a, € A such that, a, # p for all
n and a, — p.

Subsequences

If b1,by,b3,... is obtained from a;,as,as, ... by striking out some of the terms of
ay,ap,as,..., then (b,) is a subsequence of (ay).

Example 9.1.5. The sequence 2, 3, 2, 3, 2, 3,...is a subsequence of 1,2, 3,2, 3,2
3,... obtained by striking out the first term. The sequence 2, 3, 2, 3, 2, 3,... is also
a subsequence of 1,2, 3, 1, 2, 3,... obtained by striking out all the 1’s, an infinite
number of term, but still leaving an infinite number of terms.

More formally, a sequence (b,) is a subsequence of the sequence (ay), is there is a
strictly increasing function ¢ : N — N, such that b, = a,). It is customary to write
b, = a;,, that is, a subsequence of (a,) is usually denoted by (a;, ).

Exercise 9.1.6. i, = ¢(n) > n for all n.
Exercise 9.1.7. If a, — L and (b,) = (a;,), then b, = a;, — L.
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Exercise 9.1.8. Basic facts about subsequences.

1. Any sequence is a subsequence of itself. What is ¢?

2. A subsequence of a subsequence is a subsequence of the original sequence. That
is, if (¢, ) is a subsequence of (b,) and (b,) is a subsequence of (ay,), then (¢,) is
a subsequence of (a,). How are the @’s related?

3. If (b,) is the subsequence of (a,) obtained by omitting the first m terms, write a
formula for ¢.

The following is one of the “big” theorems about sequences, so the proof must be
non-trivial.

Theorem 9.1.9 (Sequential Compactness, Bolzano—Weierstrass). Any bounded
sequence of complex numbers has a convergent subsequence.

Proof. Let (x,) be a bounded sequence of real numbers. Since the sequence (x,)
is bounded it has a lower bound, i.e., there is a r such that r < x,, for all n. The
sequence y, :=x, —ris > 0. If y;, — b then x;, = y;, +r — b+r. Hence, we may
assume x,, > 0 for all n.

Exercise 9.1.10. Why is there a positive integer m, such that the set Ag := {n € N |
m < x, < m+ 1} is infinite?

Let dy := m, then
Ao={neN|dy<x,<do+1}.

Exercise 9.1.11. Why is there an m € {0, 1,...,9}, such that the set A} := {n € N |
do.m < xg, < do.m~+1/10} is infinite?

Let d; := m. Then
A= {n €N ‘ do.d) <x, <dy.di+ 1/10}.

Since dy < dy.dy < x, < dp.dy +1/10 < dy+ 1 we conclude A| C Ap.
Inductively, suppose k € N, and we have constructed d; € {0,1,...,9}, such that

Ak:{nEIN|d0.d1---dk§xn<d0.d1---dk+1/10k}

is infinite. Then there is m € {0,1,...,9}, such that the set Agyq := {n € N |
do.dy---dym < x, < do.dy ---dym~+1/10¥1} is infinite. Let dj | := m, then

Apy1 = {I’l €N | do.dy - ~dkdk+1 <xp, <dp.d--dpdiy1+ 1/10k+1

and Ak+1 - Ak.
Let i; be the smallest element of Ay, i, the smallest element of A, \ {i1}, i3 the
smallest element of A3 \ {i1,i2}, and so on. Let y, :=x;,.

Exercise 9.1.12. Why is (y,) a subsequence of (x,)?
Letb:=dy.didr---.
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Exercise 9.1.13. Why does y,, — b?
We have established Bolzano—Weierstrass for real sequences.

Exercise 9.1.14. Any bounded sequence of complex numbers has a convergent sub-
sequence.

This completes our proof of the Bolzano—Weierstrass Theorem. ©

Corollary 9.1.15 (Limit Point Compactness). A bounded infinite set of complex
numbers has an accumulation point.

Proof. Let D be a bounded infinite set. Let x; € D, let x € D\ {x1}, let x3 € D'\
{x1,x2}, and so on. Since D is infinite the process does not stop after a finite number
of step, hence we get a sequence (x,). The sequence (x,) is bounded, since D is
bounded. Hence (x,) has a convergent subsequence (x;,). The limit of (x;,) is an
accumulation point of D. ©

Exercise 9.1.16. Prove the last claim in the proof of Limit Point Compactness.

Cauchy Sequences

A sequence (x,) of complex numbers is Cauchy, if given any € > 0, there exists
N = N(€) such that Vm,n € N,

mn>N = |x, —x,| < €.
Exercise 9.1.17. Any convergent sequence is a Cauchy sequence.

The main result in Cauchy sequences is that the converse is true, this is Theo-
rem 9.1.21. The proof is an application of Limit Point Compactness.

Lemma 9.1.18. Let (x,,) be a Cauchy sequence of complex numbers. If some subse-
quence (x;,) of (xn) is convergent, then (x) is convergent.

Exercise 9.1.19. Prove the Lemma.
Exercise 9.1.20. Any Cauchy sequence is bounded.
As a consequence of sequential compactness we have:

Theorem 9.1.21 (Cauchy Completeness). Any Cauchy sequence of complex num-
bers is convergent to a complex number.

Exercise 9.1.22. Prove the Theorem.

Verifying that a sequence is convergent using the definition of convergence requires
us to “guess” the limit. Verifying that a sequence is Cauchy does not require us to
know the value of the limit. Consequently, it is sometimes simpler to show that a
sequence is convergent by showing it is Cauchy.
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Example 9.1.23. Let x1 := 1 and inductively x,, | := ﬁ when n > 1. Then (x,) is
converges to ‘[ . The first few terms of this sequence are 1, 4 55 %, %, %, ]83, -+ The

Fibonacci sequence make an (unexpected?) appearance in analysis. The sequence
1,1,2,3,5,8,13,21,34,55, ... is named after Leonardo Pisano Bigollo (c. 1170, Pisa
to c. 1250, Pisa) who was known as Fibonacci.

Proof. We begin by showing (x,) Cauchy and consequently convergent Note x| >

3 Ifx, > 2, then x4 > 1+11/2 2 >1 3. By induction x, > J for all n. Hence,

1 1
|Xn+l _xn| = ﬁxn - m
- |xn7] _xn|
B (1+xn)(1+xn+1)
|xn 1— xn‘ |)C —x |
=326 "2
since 9 5- Itfollows that |x3 — x| < % |xo —x1|, |xg —x3| < % |x3 — x| < 2% |xo — x1],

contlnulng in this manner we see

1

1
P41 — %] < pYy oo — x| = o

for all n > 1. Where the equality used x, = 1/2, so that x; —x; = 1/2. Hence, if
m > n, then

X0 — Xm| < o0 — X1 | 4 X1 — Xng2| 4+ - [Xm—1 — x|
1 1 1

Sﬁ+2n+l+ +2

1 1 1 1
2n 1+2+ +2mn1 <2n—1'

Consequently, (x,) is Cauchy and therefore convergent.

It remains to determine the limit. Suppose x,, — L. Since x, > 0 we have L > 0.
Also, x,+1 — L and by the algebra of limits l+1x — liL, using 1+ L # 0. Hence
Xptl = ﬁ implies L = -7 + 7 - Solving this equation for its positive root gives L =
V51 ©

2

Remark 9.1.24. The argument, used to show that if |x,+1 —x,| < % |, — x,—1]| for
all n > 2, then (x,) is Cauchy, is a standard technique.
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Sequences and Continuity

Definition 9.1.25. Let M and N be subsets of the complex plane. Let f: M — N be
a function and let a € M. We say that f is sequentially continuous at a, if (f(a,))
converges to f(a), whenever (a,) converges to a.

We will show that a function is continuous if and only if it is sequentially continuous.
As an application, we show that the sequence determined by x; := 1 and x,,4| :=
v/1+x, is Cauchy and use sequential continuity of the function f(y) =+/T+y to
find the limit of (x,).

Theorem 9.1.26 (Sequential Continuity). Let D be a subset of the complex plane
f:D — Cand a € D. Then f is continuous at a iff a, € D and a, — a implies

flan) = f(a).

Proof. Suppose f is continuous at a and a, — a. Let € > 0 be given. Pick § > 0
such that |x —a| < & implies |f(x) — f(a)| < €. Pick N such that n > N implies
lan—a] < 0.Thenn >N = |a,—a| <0 = |f(an) — f(a)| < €.

Conversely, suppose f is not continuous at a. Since f is not continuous at a
there is an € > 0 so that for any & > O there is at least one x € By(a,d) such
that f(x) ¢ By(f(a),€). Let § = 1, there is an a, € D such that |a —a,| < % and

n

|f(a)— f(a,)| > €. Consequently, a, — a and f(a,) 4 f(a). ©

Example 9.1.27. Let x; := 1 and inductively x,,+1 :=+/1 +x,. Then x,, — @ The
first few terms of this sequence are

1,\67\/1+\fz,\/1+\/1+ﬁ7\/1+\/1+\/1+\f2,--.

Proof. Asin Example 9.1.23 we begin by showing that (x,) is Cauchy. By induction
X, > 1forall n. Let f(y) :=+/1+y. Then x,,11 = f(x,) and f'(y) = 2\/11Ty <1 for
all y > 0. By the Mean Value Theorem

Pt 1 = Xn| = |f (X0) = f (Xn—1)]
= ’fl(c)‘ [0 — X1

1
< 5 |xn _xn71|~

Repeating an argument from Example 9.1.23 it follows that (x,) is Cauchy.
Let L:=1im,_. x,. Since f is continuous f(x,) — f(L) by sequential continuity.
Hence x,+1 = f(x,) implies L = f(L), that is L = 4/1 + L. Solving this equation for

its positive root gives L = @ ©
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Monotone Sequences in R

A sequence (x,) of real numbers is increasing, if x,, < x,41 for all n, it is strictly
increasing, if x, < x,41 for all n. If x,, > x4 (resp. x, > x,+1) for all n, then (x,) is
decreasing (resp. strictly decreasing). A sequence is monotone, if it is increasing or
decreasing. Similarly, a sequence is strictly monotone if it is either strictly increasing
or strictly decreasing.

The following result is similar to Exercise 5.1.2.

Theorem 9.1.28 (Monotone Convergence). If (a,) is increasing, then a,, — sup{a, |
ne€ N}

Proof. There are two cases. sup{a, | n € N} < oo and sup{a, | n € N} = oo.
Suppose sup{a, | n € N} < oo. In this case {a, | n € N} is bounded and b :=
sup{a, | n € N} < oo is the least upper bound for {a, | n € N}. For any € > 0,
b—€ < b, so b— € is not an upper bound for {a, | n € N}. Hence, for some N,
b— & < ay. Since (ay) is increasing, b — € < ay < ay, for all n > N. Consequently,

0<b—a,<eforalln>N.

Thus a, — b.
Suppose sup{a, | n € N} = co. In this case {a, | n € N} does not have an upper
bound. So for any K, there is an N, such that K < ay. Since (a,) is increasing

K <ay<a,foralln>N.
Thus a,, — co. ®
Corollary 9.1.29. If (a,) is decreasing, then a,, — inf{a, | n € N}.
Proof. Applying the theorem to (—a,), gives
—a, — sup{—a, | n € N} = —inf{a, | n € N}.
Hence an application of the theorem completes the proof. ©

Example 9.1.30. It follows from monotone convergence that 0 < r < 1 implies r" —
0. We already established this in Sect. 1.7 using a different argument.

Proof. Let a, := r". Multiplying r < 1 by r"* gives a,4+] = P < =a,, s0 (an)
is decreasing and bounded below by 0. Hence, by monotone convergence, a, = r"
is convergent to L := inf {r"* | n € N} as n — oo. It remains to show that L = 0.
Since r > 0, a, = r"* > 0, in particular, L > 0. Now b, := a,4+| = "t is a subse-
quence of (ay,), hence b, — L. But b, = ra, — r L. Since a sequence has at most one
limit L =rL. So (1 —r)L=L—rL = 0. Consequently, ] —r # 0 implies L=0. @
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Limit Superior and Limit Inferior

Recall, from Sect. 1.2 and the beginning of this section, that a point p is an ac-
cumulation point of the set A, if there are points in A\ {p} arbitrarily close to p.
The following is a related notion for sequences of complex numbers, it requires that
there are arbitrarily large subscripts for which xy is close to p, and allows x; = p for
those subscripts:

Definition 9.1.31. Let x; € C. A point p € C is a limit point of (x;), if
Ve>0,VmeN,3jeN,j>mand |x; —p| <e€

Example 9.1.32. Some examples of limits points of sequences are:

1. 1 and 2 are limit points of the sequence 0,1,2,1,2,1,2,...

2. 0 and 1 are limit points of the sequence %, 1, %, 1, %, ...; 1.e., of the sequence
1 . .

A if dd

(x,) determined by x,, := { > 1 " %S oee
1 ifniseven

3. 1 is a limit point of the sequence (y,) determined by

__J1 ifnisapower of 2
A if n is not a power of 2~

For the related sets we have:
4. Theset {0,1,2,1,2,1,2,...} ={0, 1,2} does not have any accumulation points.
5. 0is the only accumulation point of the set {x, [n € N} = {1,1, 1. ...}.
6. The infinite set {y, | n € N} does not have any accumulation points.

Theorem 9.1.33. Let (x,,) be a sequence and let p be a point. Then p is a limit point
of (x;) iff there exists a subsequence (x;,) such that x;, — p as n — oo

Proof. Suppose there is a subsequence (x;,) such that x;, — p as n — oo. Let € >
0 and m € N be given. Pick N such that |x;, — p| < & for all n > N. Then n =
max{N,m} implies |x;, — p| < €. Since i, > n > m it follows that p is a limit point
of (x).

Conversely, suppose p is a limit point of (x,). Setting € = 1 and m = 1 gives n; :=
J > lsuchthat |p—x, | <1.Settinge =1/2and m = 1+n; givesny := j > 1+n,
such that [p —x,,| < 1/2. Setting € = 1/3 and m = 1 +ny gives n3 := j > 1+ny
such that ‘p —x,,3| < 1/3. Continuing in this manner we get nj < ny < nz < --- such
that |p —x,, | < 1/k. Thus (x,, ) is a subsequence of (x;) converging to p. ©)

Suppose (x;) is a sequence of real numbers. Let
Vi = supfx; | j = k}.

The sequence (yx) is decreasing, in fact, yy1 < yi, since {x; | j > k+ 1} is a subset
of {x; | j > k}. By monotone convergence lim_,.. y; exists, it might equal —co. We



9.1 Real and Complex Sequences 185
define the limit superior of the sequence (x;) to be

limsupx; := lim y; = lim supx;,
j—yeo k—roo k—ro0 >k

where sup ;- x; = sup {x‘,- | j> k} . We will also write

limx; := limsupx;.
J—ree Jj—roo

Example 9.1.34. Letxj := 1+ (—l)j% for all integers j > 1. Then

1—|—% if k is even

=sup{l+(—1)/1 '>k}: ,
Yk p{ (=175l 1+ ifkisodd

hence limsup;_,,x; = limy, yx = 1. Mixing in some numbers smaller than one
does not change the limit superior. For example, if by;—1 := 1+ (—1) 5 and by 1=
(—1)1% forall j € N, then limsup; ,.,b; = 1.

Exercise 9.1.35. If x; := —k, then limj_,eox; = —co.

Proposition 9.1.36. If (x;) is a bounded sequence of real numbers, then limsupx;
is a limit point of (x;).

Proof. Lety:=limsup; ,..x; and y; :=sup {x; | j >k} . Let £ > 0 and m be given.
Pick N such that k > N implies [y — yx| < £/2. Let k := max{N,m}. Since y; — § is
not an upper bound for {x; | j > k} there is a j > k such that y; — § < x; < y;. Now
j>k>mand

€
2
Thus y is a limit point of (x;). ®

€
b=y < g =yl + =yl <5+ 5 =e
The limit superior of a sequence is its largest limit point:

Proposition 9.1.37. Let (x;) be a sequence of real numbers. If p is a limit point of
the sequence (x;), then p < limsupux;.

Proof. Let p be some limit point of (x;) and let y := limsup;_,.,x; be the limit
superior of (x;). We need to show that p <. Let y := sup{x; | j > k} and let (x,;)
be some subsequence converging to p. Now x,, € {x;|j > k} since n; > k. Hence
Xn, < Yi- Since x,, — p and y; — y as k — oo we have p <y. ©

Similar to the definition of the limit superior, the sequence

=infx;:=infx;| j>k
% }Izlkxj inf{x;|j>k}

is an increasing sequence and we define the limit inferior by
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limx; = liminfx; := lim infx; = lim z.
Jore k—eoj>k * k—eo
The reader may verify that the limit inferior of a sequence is its smallest limit point.
Since inf{x;|j > k} <sup{x;|j > k} for all k, we have

liminfx; <limsupxy.
k—yeo k—voo

Example 9.1.38. If x,x2,x3, ... is an enumeration of the rationals in [0, 1], then den-
sity of rationals implies that every point in [0, 1] is a limit point of the sequence (x;) .

Below we give alternative characterizations of the limit superior and the limit in-
ferior of sequences. These characterizations are motivated by a restatement of the
definition of the limit of a sequence.

Lemma 9.1.39. If p,x, are of real numbers, then x, — p as n — oo iff for any € > 0
the sets {k | x, < p—¢€} and {k| p+¢€ < xi} both are finite.

Proof. Follows directly from the definition of the limit of a sequence. ®

Exercise 9.1.40. Suppose (x,) is a bounded sequence of real numbers. A real num-
ber ¢ is the limit superior of (x;) iff for any € > 0 (i) the set {k |t — & < x; } is infinite
and (if) the set {k | # + & < xi } is finite.

Exercise 9.1.41. Suppose (x,) is a bounded sequence of real numbers. A real num-
ber ¢ is the limit inferior of (x;) iff for any € > 0 (i) the set {k |t — & < x;} is finite
and (ii) the set {k | # + & < x} is infinite.

The following characterization of the existence of the limit of a sequence in term
of limsup and liminf is a direct consequence of Lemma 9.1.39, Exercise 9.1.40 and
Exercise 9.1.41. We give a different proof below.

Theorem 9.1.42. Let (x;) be a sequence of real numbers. The sequence (x;) is con-
vergent iff liminfy_,. x; = limsup,_, ., Xk.

Proof. Suppose liminfy_,..x; = limsup,_,., xx. Let

x := liminfx; = limsupx.
k—reo k—soo

Let yi := sup >, x; and z; := infj>¢ x;. Then
7 <xj <y for j > k.

In particular, z; < x; < yg, since z;x — x and y; — x, then x; — x.

Conversely, suppose x, — x. Since the limit superior is a limit point there is a
subsequence (x;, ) of (x,) such thatx;, — limsup,_,., xx. Since a subsequence has the
same limit a the “mother” sequence x = limsup,_,., X¢. Similarly, the limit inferior
equals x. ©)
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Example 9.1.43. If a, := (—1)"*! and b, := —a,, then a, + b, = 0 for all n and
limsupa, =limsupb, = 1. Consequently, limsup(a, +b,) =0 <2 = (limsupa,) +
(limsupb,) .

Similarly, limsup(a,b,) = —1 < 1 = (limsupay,) (limsupb,) .

9.2 Sequences of Functions

In this section, we discuss pointwise and uniform convergence of sequences of func-
tions. We also discuss how pointwise and uniform convergence interacts with the
basic notions of calculus: continuity, the derivative, and the integral. Uniform con-
vergence is important because it allows us to establish several results about inter-
changing two limits.

Uniform Convergence

Let D be a subset of the complex plane. Suppose f,, f : D — C. If for every x in D,
Jfu(x) = f(x) as n — oo, then f, converges pointwise to f on D. In symbols

VxeD,Ve>0,IaN =N(x,e) >0,n >N = |fu(x) — f(x)| <e.

Uniform convergence on D requires N to be independent of x. More precisely, the
sequence f, converges uniformly to f on D provided

Ve>0,IN=N(e) >0,VxeD,n >N = |f,(x)— f(x)| <e.

See Fig. 9.1. We will write f,, — f, if f, converges pointwise to f, and f, = f, if
fn converges uniformly to f. To emphasize this notation:

fn — f pointwise convergence

f» = f uniform convergence

Example 9.2.1. Let f,,(x) :=x/n and f(x) := 0. Then
(i) fn converges pointwise to f on R,
(i) fn does not converge uniformly to f on R, and
(iii) f, converges uniformly to f on any compact interval [a, b].

Proof. (i) Fix x. Let € > 0 be given. Pick N such that % < €. (For example, let
N:=1+ ") Then n > N implies |f,(x)] = & < &l < ¢.

(ii) Let £ := 1. Let N be given. Let n:= N and x := N+ 1, then fy(x) = NT“ >
1 =¢.
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Fig. 9.1 A function f, the band determined by f(x) — & < g(x) < f(x) + € and a function g inside
this bound

,k]. Let N > g, e.g.,

(iii) Let € > 0 be given. Pick k > 0 such that [a,b] C [~k
<k <¢. ©

c
N:=1+% Letx€ [a,b] and n > N. Then |f,(x |_%§

Uniform Convergence and Continuity

Uniform convergence is of interest because uniform convergence passes some nice
properties of the functions f, on to the limit function f. We establish some examples
below.

Example 9.2.2. Let

-1 ifx<-1 -1 ifx<0
Sa(x) := < nx if—%gxgﬁandf(x):: 0 ifx=0,
1ifl<x 1 ifo<x

then each f;, is continuous on R, f is not continuous at 0, and f;, — f. See Fig. 9.2.

The example shows that the pointwise limit of a sequence of continuous functions
need not be continuous, but the uniform limit of a sequence of continuous functions
is a continuous function. Since continuity of g at xo means g(x) — g(xo) as x — xp
we can think of this result as being about interchanging two limits: the limit in » and
the limit in x.

Theorem 9.2.3. Let f, f, : D — C and let xo € D. Suppose f,, = f on D.

1. If each f, is continuous at xy, then f is continuous at xy.
2. If each f,, is uniformly continuous on D, then f is uniformly continuous on D.
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//

/l

Fig. 9.2 Illustrating that f;, does not converge uniformly to f in Example 9.2.2. The figure shows
f. the band f(x) — & < g(x) < f(x) + € with € = 1, and the functions f,, n=1,2,3

Proof. Let € > 0 be given. [The proof is in two steps, first we find a good N, then
we find 8.] By the triangle inequality

f () = f (o) | < 1 () = fa ()| +fa (%) = fu(x0)[ + | fu(x0) — f (x0)]-

Since /3 > 0, uniform convergence gives an N, such that | f(r) — fy(7)| < &/3 for
all # in D. Hence

£ = Fo)l < 5 + i) = fivwo)| + 5.

Since fy is continuous at xp and €/3 > 0, there is a 6 > 0, such that |[x —xo| < &
implies |fy(x) — fv(xo)| < /3. Hence

k—xl <& = |f(0)— flro)l < 5 +5+5 =&

This proves the first part. ©

Exercise 9.2.4. Prove the second part of the theorem.

Uniform Convergence and Integrals

We show pointwise limits of integrable functions need not be integrable and that
uniform limits of integrable functions are integrable.

Exercise 9.2.5. Let (x,) be an enumeration of the rationals in the interval [0, 1]. Let
Ju(x) =0except f,(x) =1 forx € {x1,...,x,} . Prove each f, is integrable and the
pointwise limit function is not integrable.

Theorem 9.2.6. If f, : [a,b] — R are integrable and converge uniformly to f, then
f is integrable and fab fo— fab f.
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Proof. We cannot use the Evaluation Theorem for Integrals (Theorem 7.2.5), be-

cause we have not assumed that 7 = lim,,—e. f ab [ exists.
Let € > 0 be given. Let N be so large that n > N implies | f,(x) — f(x)| < ﬁ7

for all x € [a,D]. Let s, (resp. S,,) be a lower (resp. upper) step function for f,,, such
that 3 S, — X5, < §. Then

£ SS,,(x)—l—L,forallxe[a,b].

f(x) <fn(x)+3 3(b—a)

(b—a)

SoS§=S,+ ﬁ is an upper step function for f. Similarly, s = s, — ﬁ isa

lower step function for f. But

T 2eX () X sg)
=2&—2%+23§5¢W*H)
2e

2e ¢
:an*zsn+?<§+? E.

It follows from Theorem 7.2.3 that f is integrable. Furthermore, for n > N we have

b
zsgzsng/ fngzsngzs

and
b
ng/ f<ys.

So both fab f and fab fn are in the interval [3 5,3 S]. Hence

‘A%—lﬁ

Consequently, fab f converges to fab f ©

SZS—ZS<8.

Remark 9.2.7. The proof does not use that the f,’s form a sequence. For example,
a very similar proof shows that, if f; is integrable on [a,b] for all t and f; = f as

t — 1o, then f is integrable on [a, b] and fabf, — fabf.
Here f; = f ast — fp means

Ve >0,36 >0,Vx € [a,b],0<|t—19] <6 = |fi(x)— f(x)| <e.

We just replaced the discrete parameter n with the continuous parameter ¢ in the
definition of uniform convergence. This is similar to some of the variations on limits
in Sects. 1.5 and 1.6.

Remark 9.2.8. We can rewrite the limit fab fo— fab f in the theorem as
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b b
lim/ fn:/ lim f,.
n a a n

Since the integral is a kind of limit process, this is an example of interchanging two
limits.

Uniform Convergence and Derivatives

The following result is about a sequence of differentiable functions passing differ-
entiability on to the limit function.

Corollary 9.2.9. Let f,, f, and g be real valued functions defined on some interval
L. If each f,, have a continuous derivative on I, the sequence f, converges pointwise
to f on I, and the sequence f,, converges uniformly to g on I, then f is differentiable
onland f' =g.

One can prove this without using integrals, done this way the proof is a bit tedious.
We hide the complications by using the theory of the Riemann integral.

Proof. Let x and x¢ be points in /. By the FTC-Evaluation we can write
X
520 = folao) + [ g
X0

Letting n — oo we get
X

ﬂm:ﬂm+/g

X0

where we used the pointwise convergence of f; and the uniform convergence of f;,.
Now g is continuous, since it is the uniform limit of continuous functions. Conse-
quently, it follows from FTC-Derivative that f' = g. ©

Partial Derivatives

Given a function g : [a,b] X [c,d] — R of two variables, supposing y — g(x,y) is
integrable for each x we can consider the function

d
fx) = / 8(x,y)dy
c
defined for x € [a,b]. Imposing suitable conditions on g we establish continuity and
differentiability of the function f.

Exercise 9.2.10. If g : [a,b] X [c,d] — R is continuous, then f(x) = fjg(x, y)dy is
continuous [a,b] — R.
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If g is a function of two variables, for example g(x,y), then g, = dyg = % is the
derivative of g with respect to the first variable, that is

. s+h,t)—g(s,t
) = B0 5000

The function g, is called a partial derivative of g. The partial derivative with respect
to the second variable gy, is defined in a similar manner. We can now establish a
result about interchanging integration and differentiation. This is one of Gottfried
Wilhelm von Leibniz (1 July 1646, Leipzig to 14 November 1716, Hanover) many
contributions to the early development of Calculus.

Theorem 9.2.11 (Leibniz Integral Rule). Suppose g: R x [c,d] — C is continuous
and that the partial derivative g, exists and is continuous on R X [c,d]. Let f :R— C
be determined by

d
f(t) ::/ g(t,y)dy,

then f is differentiable on R and

d
f(t) = / gx(t,y)dy.
c
Proof. Fix a point #g. Clearly,

f(t) — f(w) /d 8(r,y) —g(to,y) dy.

t—1 t—1y
Hence, if we know

g(t,y) — g(to,y)

= g« (to,y) ast — to,
t—1ty

the convergence being uniform in y, then we can finish the proof by interchanging
the limit and the integral (Theorem 9.2.6).
By the Mean Value Theorem there is an s; , between £y and ¢ such that

g(t,y) —g(t0,y)

f—1o :gx(st,yaY)'

(Note, we do not know anything about sj, , except itis between ¢ and ¢9. For example,

there is no reason to think y — s, is continuous or even integrable.) To complete

the proof, we will show g.(s; y,y) converges uniformly (in y) to g«(t,y) as t — fo.
Let € > 0 be given. We must find a 6 > 0, not depending on y, such that

|t —1o] < & implies |gx(st,yay) _gx(107y)| <é&.
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By uniform continuity of g, on [tp — 1,79+ 1] X [c,d] (Exercise 5.4.7), there is
a0 < 8 < 1 such that |(u,v) — (o, )| < & implies |g,(u,v) — gx(ct, B)| < € for all
pairs of points (u,v) and (e, ) in [ro— 1,50+ 1] X [¢,d].

If [t —to| < 8, then |5, , —fo| < &, since s;, is between ¢ and 9. Hence

|(51309) = (t0,3)| = | sty —t0] < &

and consequently | 8x(81,y,y) — &x(t0, y)| < & as we needed to show. (We chose § < 1
to force s,y to be in [fo — 1,79+ 1].) ©)

Fubini’s Theorem for Riemann Integrals*

Let f : [a,b] X [c,d] — R be continuous, by Exercise 9.2.10 the function g(x) :=
ff f(x,y)dy is continuous and therefore integrable. Hence, we can consider the iz-

erated integral
b d
[ ([ rwoa)ax
a c

Similarly, we can consider |[ Cd ( / ab S(x,y) dx) dy. The following theorem, named

after Guido Fubini (19 January 1879, Venice to 6 June 1943, New York City), shows
that these two integrals are equal. The version below was established by Paul David
Gustav du Bois-Reymond (2 December 1831, Berlin to 7 April 1889, Freiburg) in
1872, 30 years prior to the publication of Fubini’s work.

Theorem 9.2.12 (Fubini). Suppose f is continuous on [a,b] X [c,d]. Then

/cd </ubf(x,y)dx> dy/ab (/Cdf(x,y)dy> dx.

Proof. Let F(x,y) := [ f(u,y)du and @(x) := deF(x,y) dy. By FTC-Derivative
F, = f. Hence, by Leibniz’ Integral Rule @' (x) = fcd Fy(x,y)dy = de f(x,y)dy. The
rest of the proof is two applications of FTC-Evaluation:

fcd (fubf(x,y)dx) dy = fcd (fabe(x,y)dx) dy since F, = f
= fcd F(b,y) — F(z,y)dy FTC-Evaluation
=®(b)— D(a) definition of @
= fub @' (x)dx FTC-Evaluation
= fab (fcd flx,y) dy) dx Leibniz.

This calculation completes the proof. ®©
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9.3 Convolution

Let f,g be functions defined on the real line. Suppose f,g are integrable on any
compact interval and one is = 0 outside some compact interval, then the convolution
of fand g is

frglx)= /:; fx—=y)g(y)dy. ©.1)

The integral is not improper: If g = 0 outside [, b], the integral is over the interval
[a,b]. If f =0 outside [a,D] the integral is over the interval [x — b,x — a]. Equa-
tion (9.1) used that the product of two integrable functions is integrable and that if
f is integrable, so is g(x) := f(a —x) for any constant a.

The change of variables u = x —y shows that f g = g* f. The reader may state
and verify other basic algebraic properties of convolution, for example, f * (g*h) =

(fxg)xh, fx(g+h)=(f*xg)+ (f+h),and f*(ag) = a(f *g) for any constant a.

Exercise 9.3.1. Let f and g be continuous functions defined on the real line. If one
of f and g is = 0 outside some bounded interval, then f * g is a continuous function
on the real line.

Approximate Identities

A sequence (g,) functions on the real line is called an approximate identity, if each
gn 1s integrable on any compact interval and

1. gu(x) > 0 for all n [positivity]
2. [7 gu(x)dx =1 for all n [integral one]
3. Forany § >0, f‘x|> 5 &n(x)dx — 0 as n — oo [concentrated near the origin]

Where lelzﬁf:: f__jf—i—f;f.

Exercise 9.3.2. If f is a continuous on R and f = 0 outside some compact interval,
then f is uniformly continuous on R.

Exercise 9.3.3. If f is a continuous on R and f = 0 outside some compact interval,
then f is bounded on R.

Theorem 9.3.4 (Approximate Identity Lemma). Ler (g,) be an approximate
identity and let f be continuous on R. If f = 0 outside some compact interval, then
f * gn converges uniformly (on R) to f asn — oo.

Proof. Since f is bounded on R, there is an M be such that |f(x)| < M for all x € R.

Let € > 0 be given. Use the uniform continuity of f to pick 8 > 0 so that |[x—y| <
0 implies |f(x) — f(y)| < €/2. Use property (3) of (g,) to pick N so that n > N
implies 2M le\>5 gn(x)dx < €/2.
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Property (2) of (g,) implies f(x (x) [T gn(y)dy = [ f(x)gn(y)dy, hence
Frga(a) ~ f(x) = / (F—3) — F()80) .

Writing 7 = f‘y‘> s+ fM 5 gives the equality below.

|f 5 gn(x) = f(x)| =

/ (F(x—3) — F())galy) dy
ly[>6

+/ysa(f(x_y) — f(x))ga(y)dy

£
< / Mg, (y)dy+ / £y dy
[y|>8

<8 2

SEiE,
2 2

The first inequalities uses |f(x —y) — f(x)| < 2M to bound the first term and that
[y| < & implies |f(x) — f(y)| < €/2 to bound the second term.
The second inequality uses 2M f‘x‘> /n&n (x)dx < €/2 to bound the first term and

that properties (1) and (2) of (g,) implies

e e [~ e
= dy < */ ==
/;zgl/n zgn(y) y ) 7wgn 3

to bound the second term. This completes the proof. ©

One reason that convolution is important is that the convolution of two functions
tends to inherit the “good” properties of both functions. For example:

Proposition 9.3.5. Suppose f € €' (R) (i.e., f' exists and is continuous on R). If g
is continuous on R and = 0 outside some compact interval, then f g € €' (R) and

(fxg) =f*g

Proof. This is essentially a special case of Theorem 9.2.11. Suppose g = 0 outside
[c,d].

Let ¢(x,y):=f(x— )g( ), then ¢ and ¢.(z,y) = f'(r —y)g(y) are continuous on
R x R. Since (f*g)(t f x(t,y)dy Theorem 9.2.11, tells us that

(f=g)( /%tydy f1xg(1).

Finally, f’ * g is continuous by Exercise 9.3.1. ©

Exercise 9.3.6. Suppose f € €' (R) and = 0 outside some compact interval and g
is continuous on R, then f * g is differentiable on R and (f*g)’ =f'xgonR.
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Combining this with the Approximate Identity Lemma we see that if the approxi-
mate identity (g, ) consists of ¢! — functions, then f * g,, is a uniform approximation
of the continuous function f by €' — functions.

9.4 The Fundamental Theorem of Algebra*

This section is an application of iterated integrals and the uniform convergence the-
orem for integrals. We assume familiarity with polar coordinates z = re'® for z € C
and with the exponential function ¢®, see Chap. 11.

Theorem 9.4.1 (Fundamental Theorem of Algebra). Let p be a polynomial of
degree at least one. Then p(z) = 0 for some z € C.

Proof. Let p(z) = Yi_oarz*. Suppose a, # 0 and p(z) # 0 for all z € C. Then g :
[0,00) x [0,27] — C determined by

1
V)= —+
g(r,v) p(re’ﬁ)
has continuous partial derivatives
i reil? eil9 _ i lre”9
=I5 ( : )2 andgﬂ:—p (re”)
p(re'”) p(rei?)?
in particular
go =irg. 9.2)

Let f(r) fo (r,9)d9. Then f'(r) = Ozngr(r, ©¥)d®, by Theorem 9.2.11. Mul-
tiplying by ir and using (9.2) gives the first equality below.

2
irf'(r) = / go(n®)dd =g(r,2m) —g(r,0) =0,
0
The middle equality uses FTC-Evaluation and the last equality is a consequence of
6‘i271: — eiO.
Hence f'(r) = 0 for all r, thus f is constant. Specifically,

2
f(r)=f(0)= 200) # 0 for all r.

On the other hand

plre)| = > Jan] " -

n .
Z akrke’k19
k=0

n—1 .
2 akrke'kﬁ
k=0

SO
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n—1 n—1
‘p(re”?)’ > lan|r" — z |ak\rk =" <|an| — Z |akrk_"> . 9.3)
k=0 k=0

Since |a,| — X7~} |ak|* " — |au| as r — o, if follows that |p(re™)| = 0o as r — oo,
the convergence is uniform in 6, since the right hand side of (9.3) does not depend
on 6. Consequently,

1
g(nv) = () =0asr—oo
uniformly in ©9. Hence
2n
flr) = g(r,%)d¥ —0asr— oo
0
contradicting that f(r) =27 /p(0) # 0 for all r. ©)

By repeated applications of the Fundamental Theorem of Algebra and Lemma
1.4.13 it follows that any polynomial is a product of linear factors:

Corollary 9.4.2. If p(z) = Si_oaxz*, n > 0 and a, # 0, then

p(2)=an(z—z1)(z—22) - (z2—z)
for some z1,22,...,2, in C.

Proof. Let 71 be a root of p. By Lemma 1.4.13 there is a polynomial p; of degree
n— 1 such that p(z) = (z—z1)p1(z). Similarly, if z; is aroot of py, then p;(z) = (z—
22)p2(z) where p, has degree n— 2. Hence p(z) = (z—z1)(z—22) p2(z). Continuing
in this manner we see that

p(2)=(z—z21)(z—2) (2= z1)pn(2)

where p, has degree 0, hence p, is a constant. Expanding the product, and compar-
ing coefficients to z", it follows that p,(z) = ay,. ©

Problems

Problems for Sect. 9.1

1. Prove the following claims.
(i) If a,, = p for all n, then (a,) converges to p. [Hint: Set N :=1.]
(ii) If p # q, aon—1 = p, and ay,, = q, then (a,) is divergent. [Hint: Suppose (ay,)
is convergent to a. Consider the cases a = p and a # p.]
(iii) If lima, = p and lima, = g, then p = q. [Hint: If p # q, then setting
€:=|p—q|/2 leads to a contradiction. ]
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2

w

5

6
7

8

. Give a direct proof of limit point compactness by mimicking the proof of

sequential compactness. [Hint: One step is to find an integer m such that
Ao :={xeD|m<x<m+ 1} is infinite.]

. If (x,) is not bounded, then there is a subsequence (x;,) such that |x;, | — eo.
. For a sequence (x,) of real or complex numbers, let L[(x,)] be the set of limits

of all convergent subsequences of (x,), hence
L[(xn)] :={b € R|x;, — b, for some subsequence of (x;,)}.

Let (a,) be a sequence of real numbers. Let (b,) be a sequence of points in
L[(ay)]. Suppose b, — b. Show b € L[(a,)] by completing the following steps:
(@)Ifr € L[(ay)] and € > 0, then the set

{neN||a,—t| < e}

is infinite.

(b) Why is there an integer n; > 1 such that |a,, —b| < %?

(c) Why is there an integer n > n; such that |a,, —b| < %?

(d) Suppose we have constructed n; < ny < ... < ng such that ’an i~ b’ < 2% for
Jj=1,2,..., k. Why is there an integer ny1 > ny such that ’a,,kH —b| < 2,(%?
(e) Why does a,, — b?

Cauchy Sequences

. Let (x,) be a sequence of complex numbers. If there is a constant ¢ < 1, such

that
[Xn41 — x| < c|xn —2x—1]

for all n > 2, then (x,) is convergent.

. If x, :=log(n), then x,,+1 —x, — 0 and (x,) is not Cauchy.

. Give an example of a sequence (x,) such that |x,| —x,| < 1/n and (x,) is not

Cauchy.

Sequences and Continuity

. Give an example of a continuous function f and a divergent sequence (a,) such

that (f(ay)) is convergent.

To simplify the notation we will say that a sequence of points in A is convergent
in A, if the sequence is convergent and the limit is a point in A. That is, if A is a
subset of the complex plane, a,, € A for all n, and a,, — a for some a € A, then
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9

10.

11.

12.

13.

14.

15

16

17

18

. Letx, :=
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we say (a,) is convergent in A. For example, (1/n) is convergent in [0,2] and
(1/m) is not convergent in [0, 2].

The goal of the following problems is to extend the sequential continuity theo-
rem slightly. Namely to establish

Corollary 9.4.3. Let M and N be subsets of the complex plane. Let f : M — N
be a function and let a € M. Suppose that (f(ay)) is convergent in N, whenever
ap, — ain M. Then f is continuous at a.

. Let f: M — N be a function and let a € M. Suppose x, —a = (f(x,)) is

convergent. Let @, — a and b, — a. If f(a,) — c and f(b,) — d, prove that
c=d. [Hint: Let x| := a;,xp := by, x3 := ay, x4 := by, etc.]

Let f: M — N be a function and let a € M. Suppose x, = a = (f(x,)) is
convergent. Let a, — a. Prove f(a,) — f(a). [Hint: Use the previous problem
with b,, := a for all n.]

Prove the corollary above.

The next group of problems explore connections between uniform continuity
and sequences.

Let f: D — C. Then f is uniformly continuous on D iff for any sequences (x;,)
and (y,) is D, x, — y, — 0 implies f (x,) — f (v,) — 0.

Letf : D — C be uniformly continuous on D. If (x,) is a Cauchy sequence in
D, then (f (x,)) is a Cauchy sequence in C.

Let f(x) := x*>. Show f maps Cauchy sequences onto Cauchy sequences and
f is not uniformly continuous. [You may take the domain of f to be R or C.]
Hence the converse in the previous problem fails.

Monotone Sequences

14n
14+2n" .
(a) Use Monotone Convergence to prove that (x,) is convergent.

(b) Use the definition of the limit of a sequence to show that x,, — % as n —» oo,

. Let

D IR RN TRI &
=gttt

Use Monotone Convergence to show that (x,) is convergent. The limit is log(2),
but you need not prove this fact.

. Let (T, exp) (x) be the nth Taylor polynomial of exp at xo = 0. Prove the se-

quence ((7, exp) (1)) is an increasing sequence converging to exp(1) =e.

Limit Superior and Limit Inferior

. Give an example of a sequence whose set of limits points equals the set

{Obu{}k=1.2,...}.
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19.

20.
21.
22.

23.
24.

25.
26.
27.
28.

29.

9 Convergence of Sequences
() Ifa,:=14(—1)"and b, := 1 — (—1)" calculate

limsup (a,b,)

(limsupay,) (limsupb,)
limsup (a,, +by) and
(limsupay,) + (limsupb,)

(ii) Repeat part (i) for the limit inferior.
limsup(a, + by,) < limsupa, + limsupb,
liminfa, + liminfb, < liminf(a, +b,).
If ¢ is a limit point of (x;) then

liminfx; <t <limsupxy.

Suppose a, > 0. Prove ‘12—:1 — L implies a,ll/n — L.
If limsupa, = o, then there is a subsequence (a;,) such that a;, — .

Formulate and prove the analogue of Exercise 9.1.40 for the limit inferior.
Verity the claim in Example 9.1.38.

Give a detailed proof of Lemma 9.1.39.

Use Lemma 9.1.39, Exercises 9.1.40 and 9.1.41 to give an alternative proof of
Theorem 9.1.42.

For a sequence (ay,) let L(a,) denote the set of limits of all convergent subse-
quences of (a,). Does there exists a sequence (a,) in the closed interval [0, 1]
such that

a. L(ay) has three elements?

b. L(a,) is countably infinite?

c. L(ay) is the set of rational numbers in [0, 1]?

If you answers “yes” to one of the parts above, provide an example of such a
sequence. If you answer “no” prove that no such sequence can exist.

Problems for Sect. 9.2

1.

2.

Let f,(x) :=x (1 —x) and f(x) := —x*.
1) fu — fonR.

(if) £, 7 f on R.

(iil) f = f on the closed interval [0, 1].

Let f,,(x) :=x" and f(x) := 0.

(i)Let0 < a < L. Prove f, = f on [0,q].

(ii) Find a function g such that f, — g on [0, 1].

(iii) Prove f, % g on [0, 1].
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3.

4.

10.

11.

12.

13.

The Fundamental Theorem of Algebra* 201

[Dini’s Theorem] If f, \, 0 pointwise on [a,b], then f,, =% 0 on [a, b].
Consequently:

Theorem 9.4.4. Monotone convergence to a continuous function implies uniform
convergence.

Give an example of functions f, f,, : [0,1] — R and x,x, € [0, 1], such that
each f, is continuous, f, — f, x, — x and f,,(x,) /4 f(x).

Let f, f : [0,1] = R and x,x, € [0, 1], such that each f, is continuous, f, = f,
and x,, — x. Prove f,,(x,) = f(x).

Prove that a continuous function on a closed bounded interval is the uniform
limit of step functions, thereby obtaining a second proof that a continuous func-
tion is integrable.

If £:[0,1] — R is continuous, then [} £ =lim, .37 f (%) 1.

Let f : R — C be continuous. Suppose f(x) = 0 for all |x| > 1. Then

(a) f is uniformly continuous.

(b) Suppose y;, = Yeo. If gn(x) := f(x —yn), show g, = g.. on R.

Let f,, : [0,1] — R be determined by

q
0 otherwise

fn(x) =

{1 ifx = g with g < n
)
then f.. is the Riemann function. Prove f, converges uniformly to f... Why is

fol fu =0 for all n € N? Consequently, Theorem 9.2.6 shows f. is integrable
with integral =
Suppose g : R x [a,b] — R is continuous. Show f : R — R determined by

b
fx) :=/ g(x,y)dy

is continuous.
If f, converges uniformly to f on some open interval / and each f, is differen-
tiable at xop € I, must f be differentiable at xo?

Show | X
J </0 oy dy>d 7&/ (/o Goor dx>dy

Why does this not contradict Fubini’s Theorem?
Foreachn=1,2,3,... let

f0) 1 whenn—1<x<n
x) = .
" 0 otherwise

Prove the following claims:

(a) fu — 0 pointwise on R.

(b) fn 72 0 on R. [Does there exist a function g such that f,, /2 g on R?]

(©) Jo fa=1foralln.

(@ 1limye ([5 fr) # o (imyse f). [Where  (limy—eo f) (x) 1= limy—eo
(fu(x)) ]
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Problems for Sect. 9.3

1. If f is continuous on R and = 0 outside some compact interval and g is inte-
grable on any compact interval, then f * g is continuous on R.

2. If f is continuous on R, g is integrable on [a,b], and g = 0 outside [a,b], then
f*g is continuous on [a, b].

if 0 <
3. Let gu(x) := nol YSa . Show that if f is continuous on R and = 0 on
0 otherwise

R\ [a, b] for some real numbers a < b, then f*g, = f on R.

4. If ¢ is the bump function from Sect. 8.4, then g,(x) := na@(nx) is an approxi-
mate identity, when o [(¢ = 1.

5. If fis €2 and g is €7, then f* g is €.
A function is € if it can be differentiated arbitrarily many times. Continuous
functions can be uniformly approximated by 4 -functions:

6. Let g,(x) := no(nx), where ¢ is the bump function from Sect. 8.4. Let f be
uniformly continuous on R, prove fxg, =% ([ @) on R and that f g, is €.
7. Let g: R — R be €. For any real number a, show

flx):= /xg(x—t)dt

is differentiable and find a formula for f’. [Hint: You can check your formula
by evaluating the integral for specific functions g.]
8. Leta,b € R. Suppose y = f(x) satisfies the differential equation

y' +ay +by=0.

In particular, we assume f’(x) and f”(x) exist for all x € R. Show f(x) is €.
9. Leta,b € Rand let 7 : R — R be continuous. Suppose g(x) satisfies the initial
value problem

Y'+ay' +by=0, y(0)=0,y'(0)=1.
Show y = f(x fo 1) dt satisfies the initial value problem
Y'+ay +by=r(x), y(0)='(0)=0.

10. Let (g,) be an approximate identity. Let f be bounded and uniformly contin-
uous on R. If there is a compact interval [a,b] such that all the g, = 0 outside
[a,b], then f* g, converges uniformly (on R) to f as n — oo.
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Problems for Sect. 9.4

Solutions and Hints for the Exercises

Exercise 9.1.1. 2 # 1, the fourth terms disagree. Both sets equal {1,2,3}.

Exercise 9.1.4. p is an accumulation point of A iff AN B, (p) # @ for all €. So, if p
is an accumulation point of A, then for each n we can pick a point a, in AN B /n( D).

Exercise 9.1.6. @(1) > 1 since ¢(1) € N. Suppose n € N and ¢(n) > n. Then
o(n+1) > ¢@(n) since @ is strictly increasing and n+ 1 > n. Hence, ¢(n+1) > n,
and consequently, p(n+1) >n+1.

Exercise 9.1.7. Let € > 0 be given. Pick N such that n > N implies |a, — L| < €.
Then n > N implies i, > n > N, hence |a;, — L| < €.

Exercise 9.1.8. (1) ¢(n) = n. (2) By composition. (3) ¢(n) = n+m.

Exercise 9.1.10. Since (x,) is bounded and x, > 0, there is an integer L, such
that 0 < x,, < L for all n. Hence, N = ?;5 {neN|j<x,<j+1}. Since a finite

union of finite sets is a finite set, at least one of the sets {n € N | j <ux, < j+1},
j=0,1,...,L— 1 must be infinite.

Exercise 9.1.11. Similar to Exercise 9.1.10 using

9
Ao = J {neN|dy.m<x, <do.m+1/10}.
m=0
Exercise 9.1.12. We must show i1 < i <i3 < ---.Now i, is the smallest element

of A\ {i1} CA;\{i1}. Hence ir isin A;. But i # i; and i; is the smallest element
of A1, consequently i < ip.

Similarly, i3 is the smallest element of Az \ {ij,i2} C Ay \ {i1,i>}. Hence i3 is
in Ay \ {i1}. But i3 # i, and i, is the smallest element of A, \ {i;}, consequently
ip < i3. The desired sequence of inequalities follows by induction.

Exercise 9.1.13. By construction y, and b are in the interval [dy.d; - - - dy, do.dj - - -
dy +1/10"] for all n. Since the interval has length 1/10", we conclude |y, — b| <
1/10" for all n.

Exercise 9.1.14. If (x, + iy,) is bounded, then (x,) and (y,) are bounded. Since
(xn) is a bounded sequence of real numbers we just showed it has a convergent
subsequence (x;,). Since (y;,) is a bounded sequence of real numbers it has a con-
vergent subsequence (y;; ) . It follows that (x;, +iy;; ) is convergent.

Exercise 9.1.16. Let b := limx;,. Let € > 0 be given. Pick N such that n > N
implies |x;, —b| < €. Then x;, and x;,,, both are in B;(€) and at least one of them

is # b.

Exercise 9.1.17. If x,, — x, then |x,;, — x| < | — x| + |x — Xpn) -
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Exercise 9.1.19. If x;, — x, then |x — x| < |x —x;, | + |xi, — x| -

Exercise 9.1.20. There is an N such that m,n > N implies |x,, —x,| < 1. Hence
|xm| < 1+ |xy]| forallm > N.

Exercise 9.1.22. Cauchy =—> bounded = convergent subsequence. And con-
vergent subsequence implies convergent.

Exercise 9.1.40. Let ¢ := limsup,_,.. xx. Recall y; := sup{x; | k < j}. Since r —
€ <tand y;, —t as k — oo, there is an N such that y; >t — & when k > N. Since
vk =sup{x; | k < j} there is a j > k such that x; >t — €. This gives (i).

Pick N such that by <t +¢€. Since x; < by <t+¢€forall j > N, we get (ii).

Conversely suppose (i) and (ii). By (i) yx = sup{x; | k < j} >t — €. Hence
limy; >t — €. Since € > 0 is arbitrary, we concluded limy; > ¢. Similarly, (if) im-
plies limy; <t.

Exercise 9.2.4. Similar to the first part. Since fy is uniformly continuous the
same & works for all xp.

Exercise 9.2.5 To see that f;, is integrable use step functions with partition points
at the x;’s. The limit function is zero on the rationals and one on the irrationals. By
density of rationals any lower step functions has sum < 0. Similarly, any upper step
function has sum > 1.

Exercise 9.2.10. Let € > 0 be given. By Exercise 5.4.7 g is uniformly continuous.
Hence there is a 6 > 0 such that |(x,y) — (u,v)| < & implies |g(x,y) — g(u,v)| <
e/(d—c). If [x—xp| < 6, then |(x,y) — (x0,¥)| = |x —x0| < 8.

Exercise 9.3.1 Similar to part of the proof of Theorem 9.2.11.

Exercise 9.3.2 Suppose f = 0 outside [a,b]. Then f is uniformly continuous on
[a— 1,0+ 1]. Hence there is a 0 < § < | such that |x —y| < & implies |f(x) —
fOy)| <eforall xand yin [a—1,b+ 1]. Since & < 1, we get |x —y| < & implies
|f(x)— f(y)| < eforall xand y in R.

Exercise 9.3.3 If | f(x)| < M for x € [a,b], then |f(x)| < M for all x € R.

Exercise 9.3.6 One way is to mimic the proof of Theorem 9.2.11. Fix x¢ we will
show f x g is differentiable at xy with derivative f’ x g(xo). Let ¢ (x,y) := f(x —
v)g(y), then ¢ and ¢,(z,y) = f'(t —y)g(y) are continuous on R x R. Note that

xo+1—a Xo+1—a
frglt) = / F(t—y)g0)dy = / 6(t,y)dy
xo—1-b xo—1-b

for ¢ € [xo — 1,x9+ 1]. By the Mean Value Theorem

ft=y)—flxo—y)

t—Xxo

=f'(x—y)

for some x; between ¢ and xy. And so on.



Chapter 10
Series

We study infinite sums (series) of numbers and of functions. Among the topics
are products of series, the Riemann rearrangement theorem, and the theory of
power series. As applications we construct a space filling curve, construct a con-
tinuous nowhere differentiable functions, and prove the Weierstrass Approximation
Theorem.

10.1 Series of Numbers

We begin by recalling some of Sect. 1.7 where we briefly considered infinite series.
The main aim in Sect. 1.7 was to establish convergence of the geometric series
> o2k for |z] < 1.

Let x = (x;) be a sequence of complex numbers. We will assign a meaning to the
infinite sum

Zxk =x1+x2+x3+---
k=1

To do so we consider the (finite) partial sums s, of the first n terms, that is
n

Sp=Sn[X] = s [(x))] := Zxk =x1+x2+ - +x,1+x,,nEN.
k=1

Each of these is a finite sum so we can, at least in principle, calculate each of them.

We say that Y7 | x; is convergent, if the sequence (s,) is convergent to some
complex number. Otherwise we say that Y;” | x is divergent. When Y;”_, x; is con-
vergent, we will write

o n
Y xe o= lim Y x = lim s,.

n—yoo Nn—so0
k=1 k=1

Hence, we can make use of our discussion of sequences to establish results about
series.

© Springer International Publishing Switzerland 2015 205
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If the x; are real numbers and s,, — oo, we will write Y;” ; x; = oo and we will say
that 37| x; diverges to oo. Similarly for divergence to —eo.

Exercise 10.1.1 (Linearity). If ;° | x; and Y, yx are convergent and a and b are
complex numbers, then Y (ax + byy) is convergent and

Z(axk+byk) =a zxk+b Zyk.
k=1 k=1 k=1

Proposition 10.1.2. The convergence of an infinite series does not depend on any
finite number of terms.

Proof. 1f yy = x; when k > n and m > n, then

il = St =t 3 v = e s [O0)]
k=1 k=1
where .
c:= Z (xk — yi) -

k=1

Hence, sy, [(x¢)] = ¢+ 5w [()] for all m > n. Thus, s,, [(x¢)] is convergent as m — oo
iff s, [(vi)] is convergent as m — o. ®

We considered geometric series in Sect. 1.7. Our results are summarized in:

Example 10.1.3 (Geometric Series). Consider the sum Y;” Z*. In this case, s, =
l4+z4+22+ -+ Yand zs, =2+ 22+ + "} + 7", hence, s, —zs, = 1 —7".
Solving for s, gives
"il P 1=
Sp=» 7 =—.
k=0 I—z

It follows that 37>, z* is convergent and

oo

1
k_ =
2.z T 11—z

k=0

when |z| < 1 and divergent when 1 < |z|. Furthermore, ¥, z* = e when z is real
and 1 <z.

Remark 10.1.4. Setting z = 2, the argument above shows the geometric series ZZ":OZI‘
is divergent. In fact, the partial sums grow without bound. Hence the series diverges
to infinity. Is there a way to get a finite sum for this series? Yes! In fact, using the
2-adic metric, a distance function different from the absolute value, the sum 22/:0 2k
converges to 11—2 = —1 as N — oo. This is possible, in part, because the 2-adic metric
is not related to the order on R.

In addition to considering notions of distance different from absolute values,
there are many other ways of assigning a finite sum to an ordinarily divergent series,
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see Hardy (1949). Among such methods are summability methods. We will use the
Cesaro summability method in Chap. 12, as part of our discussion of convergence
of Fourier series.

Exercise 10.1.5. Some simple facts.

1. (Test for Divergence) If 37, x; is convergent, then x,, — 0.

2. If 337 | xx is convergent, then Y;7 yx; — 0 as N — oo,

3. If each x; > 0, then Y, x; is convergent if and only if the sequence of partial
sums (s,) is bounded.

One of the “big” theorem in Sect. 9.1 is that a sequence of numbers is convergent
iff it is a Cauchy sequence. In the context of series, this result takes the form:

Proposition 10.1.6 (Cauchy Criterion). ", x; is convergent if and only if

m
>

k=n

Ve>0,AINeN,VmneN:m>n>N — <E. (10.1)

Proof. Since s, — s, = Xj_,. 1 X, When n < m, the sequence (s,) is Cauchy iff
(10.1) holds. ©

We will say that ;| xy is absolutely convergent, if ¥ |xi| is convergent.

Exercise 10.1.7. If 3" | x; is absolutely convergent, then Y ;7 | x; is convergent.

Convergence Tests

The following result is sometimes called the Comparison Test, using it is the most
important way to show that a series is convergent.

Theorem 10.1.8 (Dominated Convergence Theorem). If |xi| < yi for all k and
Sh1 Yk is convergent, then Y| X is absolutely convergent.

Proof. Let e >0be given. Since Y ;”_, y is convergent, the Cauchy criterion gives us
an N, such that m > n > N implies Y}' , yx < €. Since |xg| <y implies 37", x| <
il Yk, we conclude m > n > N implies Y [x¢| < €. So, by the Cauchy criterion,
S x| is convergent. ®

The ratio and root tests follow from the Dominated Convergence Theorem by
dominating by suitable geometric series.

Exercise 10.1.9 (Ratio Test). If there exists an » < 1 such that < r for all

sufficiently large n, then Y7, x; is absolutely convergent.

Xnt1
Xn

Exercise 10.1.10 (Root Test). If there exists an < 1 such that {/|x,| < r for all
sufficiently large n, then Y | x is absolutely convergent.
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Example 10.1.11 (The Riemann Zeta Function). The sum §(a) := Y, ,%a is con-
vergent, when a > 1.

Proof. The basic estimate needed is

o l o 2k+171 1 o 2k+171 1
u—X L wsX X o
=0 pn=2 =0 p=2
o 2k o 1 k

The last sum is a convergent geometric series with sum 24~/ (2“‘1 — 1) . It follows
that the partial sums s,, := Y*; -1 are bounded by 2¢~1/ (2471 —1). ®

o 1
n=1 pa

Exercise 10.1.12. Give a similar proof that 3 is divergent when a < 1.

Example 10.1.13 (Euler Constant). Let

B[ (g ()

Note,0§ﬁfi§Efﬁ:m<k%,whenk§x§k+1.Hence, (1) is

an increasing sequence bounded by Y7, kLZ In particular, (7,) is convergent. The
Euler constant v is the limit of the sequence (7,) .

—

Exercise 10.1.14 (Integral Test). Suppose f : [1,00) — [0,0[ is decreasing. Let
x¢ = f(k). Then [}” f is convergent if and only if 37, x; is convergent.

If (ax) is a sequence, then we can think of the partial sum A, := Y}_, a as the inte-
gral of (ax) and of the difference o, := a, — a,1 as (the negative of) the derivative
of (ax) at n. If we do so, then the following is an analogues of the Fundamental
Theorem of Calculus.

Lemma 10.1.15 (Fundamental Theorem of Discrete Calculus). Let (a;) be as
sequence, if Oy := ay — ag+1, then

m
Z O = ai — am+1

k=1
forallm>1.
Proof. The left hand side is
(a1 —a2) + (a2 —az) + -+ (am — am+1)-

So the result follows by cancellation. ©

We will also use the analogue of integration by parts:
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Lemma 10.1.16 (Summation by Parts). Let (ax) and (by) be sequences. Let oy, :=
an — apy1 and By, := Y}, by, then

n n
> ouBr =Y ayby — ani1By.
=1 =1

Proof. oyBy = (a1 —ay)by = ajby — apBy so the claim is true if f n = 1. Suppose
n>1and

n

n
> ouBy =Y ayby — ani1By.
=1

k=1
Hence,

n+l1
z 4By = Z 04By + Opt1By+1

=
M:
L

axbx — an1 1By + Oy 1Bpyy

k=1

Exercise 10.1.17. Fill in the missing details in the proof of the Summation by Parts

rule.
®

The following is a general form of the alternating series test.

Theorem 10.1.18 (Dirichlet’s Test). Suppose a1 > a, > a3z > --- > 0and a, — 0.
If (by) be a sequence of complex numbers such that the sequence of partial sums
By, =Y} by is bounded, then Y5 apby, is convergent.

Proof. Since (B,) is bounded, there is an M such that |B,| < M for all n. Let o :=
ay — a1, then og > 0 and by the Fundamental Theorem of Discrete Calculus

2 O = aj — am+1-
k=1
Hence, Y;° | 0y is convergent with sum a;. Now |04By| < Moy, so the Dominated

Convergence Theorem, implies Y;” | oxBy is absolutely convergent
By Summation by Parts,

z agby = z 4By +an11By.
=1

We will show that the right hand side is convergent at n — oo.
Since, a, — 0, we have |a,+1B,| < Ma,+; — 0. Consequently, Y}_, axby —
220:1 O(kBk. ©)

Leibniz is sometimes credited with the discovery of:
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Corollary 10.1.19 (Alternating Series Test). Suppose ay > a» > a3z > --- and a,, —
0. Then 31, (—Dkay is convergent.

Proof. Set by = (—1)¥! in Dirichlet’s Test. ©)

Example 10.1.20. We saw above that Y % is not convergent. Setting a; := % in
the alternating series test shows that Zle(—l)k“% is convergent. Consequently,
pop (—1)"“% is convergent and not absolutely convergent.

A series that is convergent and not absolutely convergent is called conditionally
conver, gé‘l’l[.

Products of Series

Formally, that is without paying attention to convergence issues, we have

(2] (2] -2 (2.0

where ¥, i, a;b = Z’}:o ajb,_; is the sum of the terms whose subscripts add up
to n, that is the coefficient to x”*. Setting x = 1, this suggests the formula in the next
theorem.

Theorem 10.1.21 (Cauchy Product). Suppose 37" a; and ¥;° by are absolutely
convergent. If

eni= Y, aiba_j= Y, ajby, (10.2)
=0 j+k=n

then ¥,"_ c, is absolutely convergent and

o (20)(20)

Proof. We begin by showing that the partial sums ZIVY:O |c,| are bounded. Once we
have established that we know Y, (¢, is absolutely convergent.

N

i)knzz

n=0

N
SOWDINL

n=0 j+k=n

Z ajbk

J+k=n

- 5 Joml< (Eol ) (o) 103

JHk<N

<(E o) (Z ).
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The middle inequality used that the triangle {(j,k) | j+k < N} is contained in the

Fig. 10.1 The square is the region {(j,k)|0< j,k<N} corresponding to the sum
(leyzoaj) (Z;Lo bk) = 2?’:0 Z;(V=0ajbk. The boundary between the two triangles is the line
J+k =N, corresponding to the sum ¢y = ¥ —ya;by. The lower triangle is the region
{(j,k) |0 < j+k <N} corresponding to the sum YV _ ¢, = Y jtk<n ajby. The upper triangle

corresponds to the sum 2’]\-’ —0 @bk
Jj+k>N

square [0,N] x [0,N], see Fig. 10.1. Considering this square and triangle also shows

N N N N
ch: Zaj Zbk — z ajbk
n=0 j=0 k=0 j k=0

J+k>N

Where the notation ZIJ\-'_ «—o means we are summing over the triangle
Jj+k>N

{(j,k) eNG|0<j<N,0<k<N,N<j+k}.
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It remains to show that the last term ZI}’ k=0 4jbk — 0 as N — o. But

J+k>N
N N
2 ajbe| < X ajbil
j k=0 Jj k=0
j+k>N Jj+k>N
< Y |ajbe] =0
JH+k>N

as N — 0. To verify the — 0, note the sequence sy := ¥ 1<y ’ajbk‘ is bounded
above by (Z;":O a j) (Xr_obx) by (10.3). Hence, (sy) is convergent, because it is

bounded and increasing. Let s := limy_. sy, then 2 itksN |ajbk| =s—sy—0. ©

Rearrangements*

The purpose of this section is to expose one of the benefits of working with abso-
lutely convergent series. For simplicity we only consider series of real numbers.

If 3", x¢ is an infinite series, then Y7 yi is a rearrangement of 3, x, if there
is a one-to-one and onto function ¢ : N — N such that y, = x,,).

Theorem 10.1.22. If Y° | x; is absolutely convergent, then every rearrangement
Y1 Yk is also absolutely convergent and Y7 yx = Xy Xk-

Proof. Let s := Y5 x. Let € > 0 be given. Pick N, such that ° x| < €/2.
Pick M such that each x1,x,...,xy isone of y1,y2 ...,ym. If n> M, then the terms
X1,X2,...,XN in 27 xx — X7, yx cancel out, the surviving terms are %x; with k >
N. Hence,

n n oo

>ox— Y| < 2|xk|<*

k=1 k=1 k=N

Consequently, the calculation
oo n
Zxk— Zyk < Zxk— Zxk Zxk— Zyk
k=1 k=1 k=1 k=1
< Z |xk|+ Z|xk|+*

k= n+l

<2+§:

completes the proof. ®

Remark 10.1.23. It can be shown that if every rearrangement of Y ;° | x; is conver-
gent, then ;" ; x; is absolutely convergent. However, we will not prove this result.
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Note this does not assume the rearrangement converge to the same limit, that is part
of the conclusion.

Theorem 10.1.24 (Riemann Rearrangement Theorem). Let x,, € R for all n. Sup-
pose Y. x, converges, but does not converge absolutely. Then Y x,, can be rearranged
to have any real number as its sum, to be divergent to o, and to be divergent to —eo.

Proof. Let
. x, whenO <x,
n

X =
0 whenx, <0

be the positive part of x,, and let

_ 0 whenO<x,
X, =
X, Wwhenx, <0

be the negative part of x,,. Then
Xp =X +x, and |x,| =x —x, .

Suppose Y x;, is convergent. Then ¥ x;" = ¥ (x, —x;; ) shows that ¥ x| is convergent,

and consequently, ¥ |x,| = X (x}F —x, ) is convergent, a contradiction. A similar
argument shows that ¥ x;" is not convergent. Hence,

2)6; = —oco and Zx,f = oo,

Let aj,ay,... be the positive terms and let by, by, ... be the negative terms. We saw
Y a, = oo and Y b, = —oo. Let ¢ be some real number. The desired rearrangement
> yn is achieved as follows. Pick positive terms such that

ay+ax+---+an,—1 <t and
airt+ax+---+an, >t

then pick negative terms such that

ai+a+---+ay,_1+by+--+by,—1 >t and
artax+---+ay-1+bi+---+by, <t

then pick positive terms such that

ai+--+ay-1+bi+-+by—1+an 1+ +ay,—1 <tand
ar+---+an—1+bi+---+by tan 1+ +ay, >t

continuing in this way gives the desired rearrangement.
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By construction 0 < Zi\llyk —t <ay,.For Ny <n <N;+M,

n N]
0< ZYk_tS ZYk_t<aN1

k=1 k=1
while
N1+M;
0<t— Y w<—bu.
k=1

For Ni + M| <n < N1 +M;+ N>,

Ni+M;

Wﬁ—2n<%72;m<bm
k=1 —

while
Ni+M{+N>
0< Y w—t<ap,.
k=1
It remains to show that an; — 0 and ij — 0. Since Y x, is convergent, x,, — 0,
hence a, — 0 and b, — 0. Consequently, ay; — 0 and by;; — 0.

Remark 10.1.25. To summarize: addition is commutative when working with abso-
lutely convergent series, but not when working with conditionally convergent series.

Example 10.1.26. Let i, y be arearrangement of the alternating Harmonic series
S (—1 )Hl L Assume the positive terms in X7 y; are in the same order as in
the original series and that the negative terms are in the same order as in the original
series. For example, »;”_; yx could be

1 1 1 1

11
I+-—-+z+-—

1 1
- — ==t 10.4
3 2 57 4+9+ 6+ ( )
but, for example, could not be
1 1 1 1 1 1 1 1

s at3to Tt et

Let P, be the number of positive terms in Y;_, yk, then N,, := n— P, is the number of
negative terms in Y}, yx. Recall, 7, :== X}, k —log(n+ 1) converges by Example
10.1.13. Calculating we get

iy P 1 Ny 1
K= - —_
R Y S R Y

% &2k
Zn&+bgﬁﬂ+)—zﬁa+bﬂ&+1n—%mw+bﬂMﬁ%D

@Rr+1x23,%n>
(Pt 1) (Na+1)

=Pp, —é(}’Pn+YNn)+§10g<
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Hence, if B, — oo, N,, — oo, and ,% — a, then ¥, v = log(2) + 4 log(a) . In par-
ticular, 37, (—1)F! I =1log(2) and the sum of the rearrangement in (10.4) equals
3

=log(2).

2

10.2 Series of Functions

Let S be some set. Let f,, : S — C forall n € N. Let g,,(x) = X}_; fi(x). We say that
Y fu(x) is convergent, if (g,(x)) is convergent for all x € S, and we set

3 Alx) = lim 3 fi(2).
k=1 k=1

We say that 7, fx(x) is uniformly convergent on S, if (g,(x)) is uniformly conver-
gent on S.
The following is a version of the Dominated Convergence Theorem.

Theorem 10.2.1 (Weierstrass M-Test). Let S be some set and let f, : S — C be a
sequence of functions. Suppose there exists a sequence (M,,) of positive real numbers
such that

|fn(x)] < My, foralln € Nand all x € S.

If Y| My is convergent, then Y7, fi(x) is uniformly convergent on S.

Proof. Fix x € §. Since |f (x)| < My and Y My is convergent the series Y | fi(x)
is convergent by Dominated Convergence. Hence, setting f(x) := X, fi(x) de-
termines a function f : S — C. To complete the proof we need to show g,(x) =
Y1 fi(x) converges uniformly to f on S.

Let € > 0 be given. We must find an N such thatn > N = |f(x) —gu(x)| < &
for all x € S. Pick N such that 37y M, < €. For n > N we have

() — gal)| = <Y M<e

k=n+1

i Si(x)

k=n+1

for any x in S. ®

Corollary 10.2.2. If each f, in the Weierstrass M-test is continuous, then the sum
f(x) =25, fi(x) is continuous.

Proof. The functions g, = X}_, fr are continuous, since they are finite sums of
continuous functions. Using g, = f and that uniform limits of continuous functions
are continuous completes the proof. ©

Example 10.2.3. We showed in Example 8.2.6 that ;7 x* /k! converges uniformly
to ¢* on any interval [—M,M].
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10.3 Space Filling Curves*

A function f : [0,1] — [0, 1]? is called space filling if it is onto. A continuous func-
tion f: [0, 1] — R? is called a curve.

Theorem 10.3.1. Space filling curves exists.

To prove this theorem we will construct such a function. Curiously enough, this
will use a function C — [0, 1]> we considered in Exercise 3.6.2, here C denotes the
Cantor set. This curve was discovered by Isaac Jacob Schoenberg (21 April 1903,
Galati to 21 February 1990).

Example 10.3.2 (Schoenberg). Let

0 if0<r<1/3
f6):={3—1 if1/3<1<2/3 (10.5)
1 if2/3<r<1.

This determines a continuous function f defined on [0, 1]. Extend f to [—1, 1] by
setting f(—t) := f(¢) for 0 <t <1 and then to all of R, by periodicity, setting
ft+2k) = f(t), for =1 <t <1 and k € Z. Since f(—1) = f(1) we arrive at a
continuous function f : R — [0, 1], see Fig. 10.2.

‘ T 9 L 2 | ¢ :
-1 -+o0o 4+ 214 2 3 4

Wit

Fig. 10.2 The periodic function f(r)

Fort € R let

x(1) = i 277f(3*%) and (10.6)
j=1

y(1) = kgl 2k (32’“%)

By the Weierstrass M —test with M; := 27/ the functions x and y are continuous. Let
g(t) = (x(z),y(1)), then g is continuous. We will show that g maps the Cantor set C
onto the square [0, 1]*. Hence, writing a point 7 € C as

=

d
=Y ? where d, € {0,2},

n=1
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we will show

< dn o i1 w du
s\ X = 25 onT ) (10.7)

(nl 3n> <j1 2J+1 = 2k+1
Consequently, on the Cantor set g equals the function from Exercise 3.6.2. In par-
ticular, g maps the Cantor set C onto the closed unit square [0, l]2 . In particular, g

is a continuous function mapping the interval [0, 1] onto the square [0, 1]>. Hence,
establishing (10.7) completes the proof.

Proof. (Proof of (10.7)) Clearly, (10.7) is equivalent to

> dyi_
) = 22]-; 11 (10.8)

and
& dy o o

y<23n)2 o (10.9)
7

To establish (10.8) we must show

o Sdy\
f<32j-zz 3n> - 23 L (10.10)

n=1

since x (X d37") = X527/ f (3% 2% d,37") . So (10.10) must be a conse-
quence of the construction of f. Since f has period two, writing 32/-2¥>_ d,37"
as an even integer plus a remainder is useful:

& d, & d3Yr A3 gy & d,3Y2
3217227;1:2;1 :zn + J _"_Zn
n=1 3 n=1 3 n=1 3 3 n=2j 3"
= 2%+ 4 +8,

where k := Zﬁgz %32/_2_” and 0 : =Y
it follows that & is an integer and that

o dn3* 727" Using d,, € {0,2} for all n,

E dyioim S 2 2/9 1
0< AR =_.
<2 3m 3m - 1-1/3 3

m=2

In particular, 0 < 6 < %
Using f has period 2 and k is an integer we arrive at

2j-2 dyj-1
(31 Z3n> < 3 +6). (10.11)
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Using (10.5) and 0 < 6 < _%, we have f(8) =0and f (% + &) = 1. Hence, it follows
from (10.11) that
e i dn\ _JO ifdyj1=0
=3 1 ifdy =1’
but this is (10.10).

A similar argument establishes (10.9). We have established (10.7), hence, we
shown g is a space filling curve. ©

Exercise 10.3.3. Show that (10.9) holds.

We saw in Sect. 4.2 that there are bijections f : [0, 1] — [0, 1]2. The following shows
that you cannot have everything. In particular, a space-filling curve cannot be one-
to-one. This is due to Eugen Otto Erwin Netto (30 June 1848, Halle to 13 May 1919,
Giessen).

Theorem 10.3.4 (Netto’s Theorem). No function f : [0,1] — [0,1]? is I-1, onto,
and continuous.

This is Theorem 13.4.3.

10.4 Power Series
Given a sequence of constants a, and a point zy we can form a power series

> an(z—z0)" =ao+ai(z—z0) +ax(z—z0)* +az(z—z20) >+,
n=0

2o is the point about which the power series is expanded. By definition (z —z9)? = 1
so the first term is the constant ay. We allow a,, z, and 7z to be complex numbers.

. . . . (k)
For Taylor series we start with a function f and a point xg, set a; := fTW and

then ask for which x the Taylor series
z ag (x— xo)k
k=0

equals f(x). Example 8.2.6 illustrates this. When studying power series we start
with a sequence g, and a point zo and then define a function f by setting f(z) :=
Y oak(z— Zo)k . We study properties of functions defined in terms of power series,
these properties depend on the given data: the sequence a, and the point zo. We begin
by studying the domain of such functions. We also study continuity, derivatives, and
integrals of these functions.
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Convergence

The most basic question is: given a; and zo for which z does the series Y. ak
(z— z())k converge? Clearly ¥;> qay (z— z())k is a translate of Y7 aiZF, so we will
consider the case zg = 0.

It turns out that there is a R such that Y ai7* is convergent for all z € C with
|z] < R and divergent for all z € C with |z| > R. The following formula for this
R was discovered by Cauchy and rediscovered by Jacques Salomon Hadamard (8
December 1865 Versailles, France to 17 October 1963 Paris, France).

Theorem 10.4.1 (Cauchy—-Hadamard Formula). Given a power series Y., agzk

let
1

R=—-———.
limsup,,_,., /|a|

o If|z| <R, then ¥7_yarz* is absolutely convergent.
o IfR< |z, then 7 oz~ is divergent.

(10.12)

We use the interpretations % = oo and é =0.

Proof. The proof relies on two facts about the limit superior. Suppose limsup b, =L,
then (i) for any M > L the set {k | by > M} is finite and (ii) there is a subsequence
by, — L.

Let L :=limsup,,_,., {“/W then R = 1/L. Let z be some complex number. We
must show that, if |z| < R then X, a,z" is convergent, and if R < |z then ¥, a,2"
is not convergent.

Suppose |z| < R, in particular O < R, hence L < oe. Pick S, such that [z] < S <R.
Then 35, (|z] /S)* is a convergent geometric series and

! > L _ L
SR 7
So, by one of the characterizations of the limit superior, for all but a finite number

of k we have

Since Y7, (|2 /S)* is convergent, Dominated Convergence shows Y% a,z" is ab-
solutely convergent.

Conversely, suppose R < |z|, in particular R # oo, hence 0 < L. Pick S, such that
R < S < [z|. Hence § < L. Let a,, be a subsequence such that
l/l‘lk

|ank’ — Lask— oo
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1/n

Since % < L, for all but a finite number of k, we have ’ank| > % It follows that

anzn"' = (|a, l/nkZ nkZ B nk%m
k 1 :

as k — oo. Consequently, a;z" 4 0 as k — oo. Thus, Yo dnZ" is not convergent. ©

Definition 10.4.2. The number R in Eq. (10.12) is called the radius of convergence
of the power series Y,"  a,z".

Remark 10.4.3. If 0 < R < oo, the power series Y ayz* may converge at none,
some, or all points on the circle |z| = R.

Due to the usefulness of uniform convergence, we make the following observation.

Lemma 10.4.4. Let R be the radius of convergence of the power series Y aix*. If
0 < S <R, then Y, a;x* converges uniformly in the closed disk |x| < S.

Proof. By the Cauchy-Hadamard Theorem Y ;S is absolutely convergent. For x
in the disk |x| <, |akxk ’ < |akSk‘ , hence the result follows from the Weierstrass
M—test with My := |a;S*| .

©)

Calculus

The following lemma is useful in establishing some of the results below.
Lemma 10.4.5. If M > 0, then M'/" — 1 as n — oo,

Proof. Suppose M > 1, then MY" > 1 forall n. Lete > 0. By Bernoulli’s inequality
(1+¢€)" > 1+ ne, for any n € N. Hence,

I+e>(1 +n8)1/”, for any n € N.
Pick N € N with 1 + Ne > M. Let n > N. Then 1 + ne > M and therefore
O<M/" 1< (1+ne)/"—1<(1+e)—1=¢.

Consequently, M'/" — 1 as n — co.
If M =1, then M'/" =1 forall n. If M < 1, then 1/M'/" = (1/M)'/" = 1. ©

Remark 10.4.6. Alternative proofs of the lemma. (a) If |z| < 1, the series Yo zX is
a convergent geometric series. When z = 1, the series Y7 Z* is divergent. Hence
the power series Y, Z* has radius of convergence R = 1. Consequently, so does
e Mk =M 0 z¥. By Cauchy—Hadamard limsup M'/% = 1. Since the sequence
(M 1/ k) is monotone, M'/¥ — 1. (b) Using exponential functions and logarithms:
M'" =exp (Llog(M)) — € =1 asn — .
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Exercise 10.4.7. If ¥ a,,x" has radius of convergence R and [a,b] C] — R, R][, then
b oo oo b

L Erganxtdx =3 g ay, [ X" dx.

Exercise 10.4.8. n!/" — 1 as n — oo.

Exercise 10.4.9. >~ ja,x" and 3", na,x"~! have the same radius of convergence.

Exercise 10.4.10. If 3, a,x" has radius of convergence R and |y| < R, then f(x) =
Yo panx" is differentiable at y and f'(y) =3, na,y""', that is

(i)aw”) = i (any")'.

n=0

10.5 The Weierstrass Approximation Theorem*

In this section, we will reproduce Weierstrass’ original proof of the Weierstrass
Approximation Theorem. Weierstrass proved this theorem when he was 70 years
old. There are several other proofs of this important theorem.

The Weierstrass Approximation Theorem states that given any continuous func-
tion f defined on a compact interval [a,b], there is a sequence of polynomials p,
such that p, = f on [a,b].

Theorem 10.5.1 (Weierstrass Approximation Theorem). Let f : [a,b] — C be
continuous and let € > 0. There exists a polynomial p such that

|f(t)—p(t)| < e, forallt € [a,b].

Picking a p,, for each € = 1/n yields:

Corollary 10.5.2. If f is continuous on [a,b], then there is a sequence of polynomi-
als py, such that p, converges uniformly to f on |a,b).

The rest of this section contains the proof of the Weierstrass Approximation Theo-
rem. Apart from some preparatory work, that was well known at the time Weierstrass
proved this result, the proof is about one page long.

Convolution by a Polynomial

Below, we will need that convolution of a function and a polynomial is a polynomial.

Lemma 10.5.3. Let f be a continuous function on R that equals zero outside some
bounded interval and let p be a polynomial, then f * p is a polynomial.
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Proof. Suppose p(x) = Y7_, a;x* has degree n. Since ay (x — y)k = 2’;:0 Brj(y)x/,
where each By ;(y) is a polynomial of degree k — j < k (explicit expressions for the
Bj(y) can be read off from the binomial theorem, but are not needed here), then

Z ak X y 2 2 ﬁk_]
= Z ZﬁkJ(Y)xj = Z bi(y)x’
J=0k=j Jj=0

where b;(y) := Xj_; Br;(v) is a polynomial of degree < n. Choose R so that f(x) =
0 if |x| > R. The calculation

fxp(x /f plx—y)d

[ (M ok
-&([ypomoo)e

shows that f * p is a polynomial in x of degree < n. ®

Remark 10.5.4. Using the binomial theorem, one can verify that

bjly) = kz a1 @ykj.

But we do not need this explicit formula in the proof above.

Similar calculations can be found in our proof that /2 is irrational (Theorem 3.5.4)
and in the proof of Lemma 1.4.12.

An Approximate Identity

. 2 . . .
We use the function e /2 to construct an approximate identity.

Lemma 10.5.5. The improper integral [~ exp( (—x%/2)dx is convergent.

Proof. Since (—x)? = x* conclude f?m exp(—x?/2)dx = [ exp(—x*/2)dx. There-
fore [ exp(—x%/2)dx=2 [ exp(—x2/2) dx+2 [ exp(—x2/2) dx. We must show
that the improper integral [;” exp(—x?/2)dx is convergent.

Since x> > x when x > 1 we have [ exp(—x?/2)dx < [ exp(—x/2)dx. By the
FTC-Evaluation we have [ exp(—x/2)dx=2¢""/2 —2¢7N/2 - 2¢71/2 as N — o,
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So, the sequence |, lN exp(—x?/2)dx is increasing and bounded by 2/+/e, hence

oo N
/ exp(—x*/2)dx = lim/ exp(—x%/2) dx
1 N=re Jq

is convergent. ©

LetA:= [7_exp(—x?/2)dx. Then A is some strictly positive real number. It can

be shown that A = +/2r, but the value of A is not of importance to us.

Let E(x) = A~ exp(—x?/2), for x € R. Then E(x) > 0 for all x since A > 0 and
exp(t) > 0 for all 7. Also, we choose A such that [~ E(x)dx = 1.

Let

() = nEE () = " exp (—222)

foralln € N and x € R.

Lemma 10.5.6. (g,,) is an approximate identity.

Proof. (1) Positivity: g,(x) = nE(nx) > 0 for all n and x. (2) Integral:

[ wtras= [ npmran [ Ewan-.

using the change of variables u = nx. (3) It remains to check that g, concentrated
near the origin. Let 0 > 0 be given. We must show that f\X|> 58n — 0 asn — co. For
any integer n > 1 we have

oo

/ gn(x)dx = 2/ nE (nx) dx
|x[>6 8
:2/ E(u)du
nd
by the change of variables u = nx. If né > 1, then
oo e ,
E(u)du=— [ exp(—u”/2)du
néd A nd
1
< */ exp(—u/2)du
A né
= gex (—nd/2)
= qexp(-n .

Since exp(—nd/2) — 0 as n — oo we are done. ©)
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Proof of the Weierstrass Approximation Theorem

Having taken care of the preliminaries, we are now ready to give the proof of the
Weierstrass Approximation Theorem.
Let € > 0 be given.

Let F(x) := f(x) — (f(a) + W(x—a)) for x € [a,b]. Then F(a) = F(b) =
0. So setting F(x) = 0 for x € R\ [a,b] makes F a continuous function on R. F is
uniformly continuous (Exercise 9.3.2) and bounded (Exercise 9.3.3) on R.

We will find a polynomial Q such that |[F (x) — Q(x)| < € on [a, b]. Setting p(x) :=
O(x)+ f(a)+ M (x — a) then completes the proof.

—a

Remark 10.5.7. The idea is: (i) Fix a large n so F x g, is uniformly close to F, this
is possible due to the Approximate Identity Lemma. (ii) Find a Taylor polynomial
q that is uniformly close to g,, this is possible by Example 8.2.6. (iii) Verify F %
q is uniformly close to F x g,. (iv) Since ¢ is a polynomial, Q := F xq is also a
polynomial. Apart from “book keeping” all of the work is in (iii) and the lemmas
above.

Let € > 0 be given. Since (g,) is an approximate identity (Lemma 10.5.6), it follows
from the Approximate Identity Lemma that we can pick ng so large that

|F % guy(x) — F(x)| < g forall x € R. (10.13)

Let R > 0 be an integer, such that —R < a < b < R. Let M > 0 be a real number
such that |F ()] < M forallr € R.

Recall, from Sect. 10.2 that for any S > 0 the polynomials p,(x) :==3}_, ’]i—k, -2

exp(x) uniformly on [—S,0]. In fact, if Kg := S5*!/S!, we showed in Example 8.2.6
that
. Ks Ks

n+1 n+1

for all x € [—S,0]. Where we used that if x € [—S,0] and ¢ is between x and 0, then
c<0,s0e < 1.

Let S:= 2R2n3. Pick N so large that NK—jl < % axi» then

" —pa(x)| < e

pn(x) —exp(x)| < — -7
0

for all x € [—2R?*n},0] . Let g(x) := “2py (—n2x?/2) . Then g is a polynomial of

2.2
degree 2N. Since —2R < x < 2R implies —2R2n(2) < —% < 0 we have

no n(z,x2 no . n(z,x2
APV T AP\ T

< £
4RM

|9(x) = gno (x)] =

(10.14)
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for all x in [-2R,2R].
For t € [—R, R]. We have the equalities (the third uses F(x) = 0 for |x| > R).

[F 5 8y (1) = Fxq(2)| = [F % (8ny — q) (1)]

=[P (el )~ glr )
‘/ ) (no (t —x) —q(t —x)) dx

</ ) g (1 —x) — (¢ —)| dx

M4
/ 4rM
&
M- op=%
4RM " T 2

The first inequality is a special case of ‘ fabh’ < fab |i|. The second inequality used

|F(¢)] <M and that x,7 € [—R,R] implies  —x € [-2R,2R] so can use (10.14) to
conclude gy, (t —x) — q(t —x)| < €/2 forall x,t € [-R,R].
Using this inequality and (10.13) we have

[Fxq(e) = f(0)] = [Fxq(t) = F(2)]
S q(t) = Fox gy (1)] +[F x 8o (1) = F (1))

<f4f-s
2 2

fort € [a,b] C [-R,R)
It remains to note that Q := F g is a polynomial by Lemma 10.5.3.

Problems

Problems for Sect. 10.1

1. Suppose Y a, is convergent. Let b, := ay,—1 + ay, for all n. Show Y b, is conver-
gent.

2. Suppose a, >0, b, >0, ¥ a2 is convergent, and ¥ b2 is convergent. Show ¥ a,b,
is convergent. [Hint: (a—b)* > 0.]

3. Look up Raabe’s test and give a proof of this test.
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4. If a, = b, := (—1)""11/y/n+1, then Y a, and ¥ b, are convergent by the Alter-
nating Series Test. Let ¢, be determined by (10.2). Show that Y ¢, is divergent.

5. If Y a, is absolutely convergent and Y b, is convergent. Let ¢, be determined by
(10.2). Must Y’ ¢, be convergent?

6. Letay := %flog(lJr%).

a. Show a; > 0.
b. Prove Y7 ay is convergent. [The sum y:= ;" | ai is Euler’s constant. ]

7. Suppose a; > ap, > a3 > --- > 0 and let (by) be a sequence of complex num-
bers such that the sequence of partial sums B, := Y}_, by is convergent. Show
e arby is convergent. [Hint: Modify the proof of Dirichlet’s Test.]

8. Suppose a, > 0 and ) a, is convergent.

a. Assuming there is a real number B such that |b,| < B for all n, show Y a,b, is
convergent.
b. Assuming > b, is convergent, show Y a,b, is convergent.

Problems for Sect. 10.2.

1. Let f, be a sequence of integrable functions on the interval [a,b]. If X5, f»
converges uniformly to f on [a,b], then f is integrable on [a,b] and

2. Show Y72, x*sin (kx) is convergent for x €] — 1, 1].

Problems for Sect. 10.3

1. Show that y is not differentiable at any point.

Problems for Sect. 10.4
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1. Show the Cauchy—Hadamard formula implies the root test.

2. Use Lemma 10.4.4 and that a uniform limit of continuous functions is a contin-
uous function to show: If X7, a,x" has radius of convergence R, then f(x) =
Yoo anx" is continuous on the open disk {x | [x| < R}.

3. Suppose Yo ganx" =Y, obyx" on some interval | — 8, 8]. Show that a, = b, for
all n.

4. Find the radius of convergence of ;7 el
5. Find the radius of convergence of 3", %zk.

6. Find the radius of convergence of X kizk.

Problems for Sect. 10.5

1. We did not prove a change of variables formula for improper integrals. Carefully
verify the claim: [*_nE(nx)dx = [~_E(u)du in the proof of Lemma 10.5.6.

Solutions and Hints for the Exercises

Exercise 10.1.1. Y}, (axy +byy) = aXj_, xx +bX}_, yk the right hand side con-
verges to a Y, Xk +b Y vk

Exercise 10.1.5. (1) xp41 = Spp1 —sn = s —5 = 0. 2) Xy %k = 2y Xk —
SN = X Xk — 21 Xk = 0. (3) Syt1 = Sy +xn+1 80 (s,) 18 increasing, hence con-
vergent iff bounded.

Exercise 10.1.7. Since |3, xx| < X', [x|, this follows from the Cauchy crite-
rion.

Exercise 10.1.9. We may assume the inequality holds for all n. It follows that
|xn+1] < |x1|#", hence an application of the Dominated Convergence Theorem com-
pletes the proof.

Exercise 10.1.10. Similar to the previous exercise.

Exercise 10.1.12. This really is similar to Example 10.1.11. The change is we
want the inequality to go the other way, so the sequence of partial sums will be
unbounded. This can be accomplished by using nia > % for n between 2* and

= pa(k+1
2k+1 —1.

Exercise 10.1.14. Suppose || 1°° f is convergent. Since f is decreasing s = Y;_;
J (k) Ljj g1 is a lower step function for f on the interval [1,n+1]. Hence ¥}_; x; =

Y5 < f1"+1 f- Consequently, the partial sums (¥}_, x) is bounded by [” f. The
converse is similar, using S =Y} , f (k)]l]k,l’k[ is an upper step function for f on

the interval [1,n].
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Exercise 10.1.17. Show —a, 1B, + Op4+1Bn+1 = an+1bn+1 — an+2Bnt1.
Exercise 10.3.3. Similar to what we did for x.
Exercise 10.3.3 For each n either a,, < t or a,, = t. For n with a, # t we have

f (bu) — f (an) _ by —t f(bn)_f(t) + I —ay f(t)_f(an)

b, —ay, " by —ay, b,—t b, —ay, t—ay,

Exercise 10.4.7. This is a consequence of Theorem 9.2.6.

Exercise 10.4.8. (1+€)" > ne [why?]. So n'/" < (1/€)'/"(1 + €). Now use that
(1/€)'/" — 1 as n — oo. Other proofs are also possible.

Exercise 10.4.9. Follows from the previous exercise and the Cauchy—Hadamard
formula.

Exercise 10.4.10. This is a simple consequence of Corollary 9.2.9.



Chapter 11
Trigonometric Functions and Applications

We investigate the sine and cosine functions, show the Weierstrass function is con-
tinuous and nowhere differentiable, construct the number 7, establish that 7 is an
irrational number, and give a brief treatment of polar coordinates. We also discuss
arc length, in particular, we show and circumference of the unit circle is 27. Finally,
we show the area of the unit circle equals 7.

The basic transcendental functions are the logarithm log(x), the exponential
function ¢*, and the sine and cosine functions sin(x) and cos(x). We investigated
log(x) and ¢* in Chap. 8.

In the first two sections our treatment is precise, but somewhat informal, with
many results and proofs stated in passing.

11.1 Exponential Function

We begin by using power series to extend the exponential function to a function of
a complex variable. For a complex number z € C, let

ok

exp(z) = D 15 (11.1)

k=0

where the conventions z° = 1 and 0! = 1 tell us that the first term is equal to 1 for
any z. When z is a real number the right-hand side is the power series for the usual
exponential function, hence (11.1) extends the usual exponential function from R to
C. We will sometimes write ¢° := exp(z) for z € C.

Exercise 11.1.1. The radius of convergence is R = oo.

Since the radius of convergence is R = oo, the series is uniformly convergent on any
bounded subset of C. Hence, the exponential function exp determined by (11.1) is a
continuous function mapping C — C.
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By manipulating the power series we see that
exp(z) exp(w) = exp(z+w).
In fact, this is an application of the Cauchy product:
7wk 2wk
£53h-2( 2 50)

_ ; (Z‘;'W)n

the last equality is the Binomial Theorem: (z+w)" =¥ 4, j’f—,ilzj wk.

11.2 Trigonometric Functions

By the power series expansion (11.1)

exp(—iy) =3, oy _ 2 BF_ 2 Wr _ exp(iy),

n!

for y € R. Hence,

|exp(iy)[* = exp(iy)exp(iy) = exp(0) = 1.

So exp(iy) is a point on the unit circle a> + 5% = 1 in the plane R* = C. For y € R,
we define the sine and cosine functions as the real and imaginary parts of exp (iy) :
cos(y) := Reexp(iy) and

sin(y) := Imexp(iy),
for y € R. Thus, exp(iy) = cos(y) + isin(y). Since exp(i0) = 1 = 14 i0 we have

cos(0) = 1 and sin(0) = 0.
Since |e”| = 1 we have

cos”(y) +sin*(y) = 1,

in particular, —1 <cos(y) < 1and —1 <sin(y) < 1. By taking the real and imaginary

parts of

el(ery) — ¥ ol

we see that

cos(x+y) = cos(x) cos(y) — sin(x) sin(y)
sin(x+y) = cos(x) sin(y) + sin(x) cos(y).



11.2 Trigonometric Functions 231
Setting x = y gives cos(2x) = cos’(x) — sin®(x) and sin(2x) = 2sin(x) cos(x).
Exercise 11.2.1. Prove

cos(—y) = cos(y)

sin(—y) = —sin(y)
forally € R.

Exercise 11.2.2. Use the power series expansion of exp(iy) to verify that

S k v
cos(y) = 2, (=1)" =55
,Z;) (2k)!
oo o YA
sin(y) = —1)f .
) g;)( Gk
Hence, cos’ = —sin and sin’ = cos. This can also be verified by differentiating

exp(iy) with respect to y :
exp'(iy) = iexp(iy)
by the chain rule, so
cos’(y) +isin’(y) = i(cos(y) +isin(y)).

We could use the power series to define cos and sin of a complex variable, but
we will not need these extensions of sine and cosine from R to C.

Construction of ©

Consider only x > 0. By the Mean Value Theorem sin(x) — sin(0) = cos(a) (x —0)
for some ¢ between 0 and x, hence

—x <sin(x) <x Vx>0, (11.2)
since —1 < cos(c) < 1.
Lemma 11.2.3. For all x > 0,
1—1x? <cos(x) < 1. (11.3)

Proof. Let f(x) = cos(x). Then f(0) =1, f(x) < 1,Vx, and f’(x) = —sin(x). By
(11.2) we have f’(x) > —x. Integrating this inequality over the interval [0,x] gives

f(x) = £(0) > =52, ©

Exercise 11.2.4. Prove

x—ix* <sin(x) <x Vx>0 (11.4)
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and
lf%x2 < cos(x) < 1—%x2—|—ﬁx4 Vx> 0. (11.5)

Lemma 11.2.5. cos(x) > 0 for 0 < x < v/2 and cos(x) = 0 has a solution between

V2 and /6 —2/3.

Proof. Since 1 — %xz > 0 for 0 < x < /2, it follows from the first inequality in
(11.5) that cos(x) > 0, when 0 < x < /2. In particular, cos (\@) > 0.

Leta:=vV6—2v3and b:=/6+2v3. Then 0 < a < b and

12 424 = (xz—az) (x2 —bz) =(x—a)(x+a)(x—Db)(x+b).

Hence, x* — 12x% +24 < 0 when a < x < b. It follows from the second inequality in
(11.5) that cos(a) < 0.

If cos (ﬁ) =0 or cos(a) =0 we are done. If cos (\/5) > 0and cos(a) < 0, then

the Intermediate Value Theorem gives a ¢ between v/2 and a, such that cos(c) = 0.
®

Let o be the smallest positive root of cos(x) = 0. By Lemma 11.2.5

\f2§w§\/6—2\/§.

Exercise 11.2.6. \/6 —21/3 < /3.

Let 7 := 2. Then cos(m/2) = cos(®) = 0. Since cos(0) =1 > 0 and /2 is the
smallest positive root of cos(x) = 1 we have

cos(x) >0 for0<x<m/2. (11.6)

Lemma 11.2.7. sin(x) = 0 and
sin(x) >0 forO<x<m. (11.7)

Proof. Since sin(r) = 2sin(x/2) cos(n/2) = 0 we have shown that 7 is a root of
sin(x) = 0. It remains to establish (11.7). By (11.4) sin(x) > x(1 —x?/6) hence

sin(x) >0 for0 < x < V6. (11.8)
Suppose sin(¢) = 0 for some ¢ in the open interval } V6, m [ Then
0 = sin(r) = 2sin(r/2) cos(t/2)

means that sin(z/2) = 0 or cos(t/2) = 0. Since /2 < 7/2, cos(t/2) = 0 contradicts
(11.6). Since t/2 < /2 < /3 < 1/6, sin(t/2) = 0 contradicts (11.8). ®
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Exercise 11.2.8. sin(7/2) = 1.
We can now verify all sort of properties of sin and cos, for example,
cos(m) = cos?(m/2) —sin*(m/2) =0— 1= —1.

Similarly,
Exercise 11.2.9. sin(27) = 0 and cos(2x) = 1.
Periodicity: cos(x + 27) = cos(x) cos(27) — sin(x) sin(27) = cos(x).
Exercise 11.2.10. sin(x+ 27) = sin(x).
Exercise 11.2.11. Prove

cos(x) = sin(x+ 7 /2) and

sin(x) = —cos(x+ 7 /2).
Exercise 11.2.12. Prove

cos(x+ 1) = —cos(x) and

sin(x+ ) = —sin(x).

Example 11.2.13. Since the unit circle is determined by the equation x*> 4+y? = 1,
the area of the unit circle is

1 /2
4/ de:4/ 1 —sin2 () cos (1) dt
O [ i—sin ) cos )
/2
:4/ cosz(t)dt
0

:4/0”/2;(1+cos(2z))dt
= (2(%) —sin(m)) — (2(0) —sin(0)) = 7,

where the first equality used the change of variables formula (7.4) with x = g (¢)
= sin(r) and the fourth equality used the derivative of (27 + sin2¢t) equals 2 (1 + cos
(2¢)) and the Fundamental Theorem of Calculus.

In Sect. 11.3, it is shown that the unit circle has length 27.

Polar Coordinates

Given a point (x,y) with x,y € R. We will show there is exactly one 6 such that
—n <0 <mand

(x,y) =r(cos(0),sin(6)),
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where 7 := \/x2 + 2.
Fix a point (x,y) € R%. Let r:= \/x>+)?, . := %, and B := 2. Then (x,y) =
r(a, B). Hence, the following lemma completes the proof.

Lemma 11.2.14. There is exactly one number 0, with —n < 0 < 1 such that
o =cos(0) and B =sin(0).

Proof. By construction o 4+ 2 = 1.If o = 1 then B =0, s0 8 = 0 and if @ = —1
then § =0, so 6 = «. Hence, we will consider —1 < o < 1.

Since cos’(0) = —sin(0) < 0 for 0 < 6 < , the function cos : [0, 7] — [—1,1] is
a strictly decreasing continuous function mapping the interval [0, 7] onto the interval
[—1,1]. Since —1 < a < 1, it follows from the Intermediate Value Theorem that
there is a 8, 0 < 6 < x, such that cos (0) = c. Using cos®(0) +sin*(8) = 1 and
o + 8% = 1 it follows that

sin(0) = £p.

Hence, either sin (6) = 3 or sin(—0) = —sin(0) = B. Using cos (—0) = cos (0) =
o, it follows that either (cos (0),sin (6)) = (a, B) or (cos(—0),sin(—0)) = (e, B).
This established the existence of 6. The uniqueness follows from cos : [0, 7] —
[—1, 1] being strictly decreasing, hence one-to-one. ©

Remark 11.2.15. Using z = x +iy, |z = \/x*+y2 = r, and €' = (cos(8),sin(8))
we can write
(x,) = r(cos(8) ,sin(6))

as _ .
z=re'% = 7],

11.3 Arc Length*

A curve is a continuous function ¢ : [a,b] — C. For example, if f : [a,b] — R is
a real valued continuous function, then ¢ (¢) := (¢, f (t)) determines a curve. The
length, called arc length, of the curve ¢ is

length (¢) := sup{ i 10 (1) — ¢ (te—1)]

k=1

ne[Nanda:to<t1<---<l‘n:b}7

where the supremum is over all partitions of the closed interval [a,b]. A curve
whose length is finite is called rectifiable. The sum, corresponds to approximat-
ing the curve by line segments connecting the partition points (see Fig. 11.1). The
following lemma shows that the sum gets larger when we refine the partition, hence
taking the supremum in the definition of arc length makes sense.
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Fig. 11.1 Illustrating the definition of arc length and Lemma 11.3.1

Lemma 11.3.1. Ifa=1t) <t; < --- <t, = b is a refinement of a =59 < 51 < -+ <
Sm = b, then

iw(sj)—d’ (sj-1)] S}i ¢ (k) — ¢ (tx—1)] -
j= =1

Proof. This is a direct consequence of the triangle inequality (see Fig. 11.1). ®

Theorem 11.3.2 (Arc Length Formula). If x,y : [a,b] — R have continuous deriva-
tives on [a,b], then

b
length (¢) = / X 0y (1),

where ¢ (t) = (x(¢),y(t)). In particular, the curve ¢ is rectifiable.

Proof. Leta=1y <t < --- <t, =Db be a partition of [a,b]. By the Mean Value
Theorem

S 6 —0 ) =3
k=1

Iy —x—1
(11.9)

for some ¢y, dj in [xg_1,xi] -
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By the Extreme Value Theorem both x’ and y" have a largest value on [a,b]. Let
A be the largest value of x’ and let B be the largest value of y'. Using (11.9), we get

i ¢ (1) — & (te—1)| < i VA2 B (t — 1 1) = VA +B? (b—a).
k=1 k=1

Hence, ¢ is rectifiable and length (¢) < VAZ+B%(b—a).

Let L :=length(¢) and I := fab \/ X (1)* 4+ (1)*dt. We must show L = I. Let
€ > 0 be given. By uniform continuity of x' and of y’, there is a § > 0, such that
| (s)—x' ()| < e/(b—a) and |y (s) —y' ()| < €/(b—a) whenever |s—1] < §.
Since L is finite, there is a partition a =7y <1, < --- < t, = b of [a,b] such that

L—e< ) [¢(m)—¢(m 1) <L (11.10)
k=1

By the lemma inserting additional partition points increases the sum. Hence, the
inequalities hold for any refinement of the given partition. In particular, given any
0 > 0, we may assume #; —t;_; < 0 for all k.

Since ¥’ and ¥ are continuous, it follows from the Extreme Value Theorem that

there are r;, 7} s, s in [tx_1,%], such that

| < | (rf) [for all £ € [ty 1]
Y (se)| < [y @) < |y () [forall £ € [te—y, 1] -

Then,

is an upper sum for /, and applying (11.9)

s< Y10 (0) =9 (1) <S. (11.11)

k=1

Using the reverse triangle inequality, Exercise E.1.8, i.e.,

‘ @+0—\Ja+8| < @ —ar+ b —b),

we get
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< S 0 —x () + (0 () — (5)) (=)

Sk;\/ (bfa)>2+ ((bia))z(tk—fkl)

Hence, as € - 0 both s =/ and S — 1. So by (11.11) X}, [¢ (k) — ¢ (tx—1)| — .
But Y}, |0 (tx) — ¢ (tx—1)| = L by (11.10). Thus I = L as we needed to show. ©

The following example shows that arc ¢!, a < 8 < b of the unit circle has length
b—a.

Example 11.3.3. Let 0 < a < b < 2m. Consider ¢ (¢) := (cos(z),sin(¢)) as a curve
¢ : [a,b] — C. Then

b
length (¢) :/ \/(fsin(t))er(cos(t))zdt
b

:/ ldt =b—a.
a

In particular, the unit circle has length 27.

11.4 Weierstrass’ Nowhere Differentiable Function®

A continuous nowhere differentiable function was first constructed by Bolzano.
Bolzano used a geometric construction utilizing a limit of piecewise linear func-
tions. Bolzano’s construction is similar to a construction that is used to generate
fractal sets, sometimes called an Iterated Function System. The following is essen-
tially a reproduction of an argument given by Weierstrass in 1872 in a lecture to
the Royal Academy of Science in Berlin. Before Weierstrass publishes his example,
most mathematicians including Johann Carl Friedrich Gauss (30 April 1777 Braun-
schweig to 23 February 1855 Géttingen) thought that a continuous function would
have a derivative at most points. We presented a different example in Sect. 10.3.

Theorem 11.4.1. Let 0 < b < 1 a real number and let a be a positive odd integer. If
ab>1 and% > %, then
fx) =Y b"cos(a"xm)

n=0

is continuous on R and not differentiable at any point in R.
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In what follows a and b will be fixed. For example, ¢ = 13 and b = 1/2 satis-
fied the stated assumptions. The example in Sect. 10.3 was of the form f(x) =
Y02 "g(9"x) where g is a continuous function of period two which is not differ-
entiable at all points. By contrast x — cos (x7) is a continuous function of period
two which is differentiable at all points.

Since |b" cos(a"xm)| < b" and Y, b" is a convergent geometric series, it follows
from the Weierstrass M-test that f is uniformly continuous on R. So only the non-
differentiability claim is interesting.

Remark 11.4.2. If fy(x) := YN_ 0" cos(a"xm), then fy converges uniformly to f as
N — 0. Each f is €, yet the limit function f does not have a derivative even at
one point.

Fix xo. For each m € Ny, let 3, be the integer satisfying

1 3
3 <PBu—d"x <3 (11.12)

N9}

Since a > 1 we have, B,,/a™ — xo. Hence, if f’(xo) exists, then

f(%) — f (x0)
B P — f(x0).
B —xo
‘We will show that
Bmf@%n”) — f(x0)

(1) e
Consequently, f’(xo) does not exist.
Write
f (%) —f(x) = cos (a”g—ﬁn:) —cos(a"xoT)
(1T = F (1
ﬁ — X0 n=0 % — X0
m—1 oo
= 2:. . 2:
n=0 n=m
=Aam +Bm
We will show that -
|Am| < (ab)" —— (11.13)
and 5
By > (ab)" . (11.14)
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Using (11.13) and (11.14), it follows that

ﬁl — X
(—1)ﬁ’”f<ar;n) f (x0)

2 T
>Bu—|An| > (ab)" | = — — oo,
T [An| = (ab) (3 ab1>
Hence, we just need to verify (11.13) and (11.14).
(11.13): By the Mean Value Theorem

m—1 cos <a"&n) — cos(a"xom)
An=Y (—1)Pnpr 5

n=0 o — X0

m—1 cos (a”ﬁ—mﬂ:) —cos(axm)

=Y (-D)Pra"p"n

n=0 (ﬁm xo)

= z DPra b wsin(com),

for some ¢, . Taking the absolute value and using the triangle inequality we get

m—1
An| = | 3 (= 1)Pra"b" msin(cnm)

n=0

m-1 (ab)™ —1

< nbVl .

n;)a R
(ab)™
ab—1’

by evaluating the geometric series. Consequently, (11.13) holds.
(11.14): For n > m, we have

(—1)Prncos <a”ﬁ;zn> = (=1)Pncos (a" " Bum) = (—1)Pn(—1)Pn =1

a

since a is odd. For the same reason

1)Pr cos (a" " a"xor)
1)

(-
= (—1)Prcos (a" " Bpm+a" " (a"x0 — Bn) )
= (—1)Pr(=1)Pr cos (a" ™ (a™x0 — Bu) 7)

=cos (a" " (a"xo— ) 7).

(=1)Pn cos (a"xom) =



240 11 Trigonometric Functions and Applications

Hence,
o cos (a” g—’m" n) —cos(a"xo)
By = 2(_1)ﬁmbn B
n=m a% — X0

&, 1 —cos (@ (d"xo — Bm) T)

w1 —cos((a"xo— Bm) ) S, L—cos(a" ™ (a"xg — B) )
= o + Y b W .

an X0 n=m+1 e X0

Since B, satisfies (11.12), we have cos ((a"xp — B) ©) < 0 and Bon —x0 > 0. (Note,

am

this is the only time we used (11.12), the rest of the proof just need the 3,,’s to be
integers.) Consequently,

1-0 & 0
ot —X0  n=m+1 om — X0
= ambm; > (ab)mi.
B — a™xo 3/2

This verifies (11.14).

Remark 11.4.3. One might think that continuous functions without derivatives are
exceptional. In fact, the opposite is true. The set of continuous functions on an in-
terval with a derivative at some point in that interval is a “vanishingly small” subset
of the set of all continuous functions on that interval. The author likes the Baire
category interpretation of “vanishingly small.” Baire category is named after René-
Louis Baire (21 January 1874, Paris to 5 July 1932, Chambéry). Other mathemati-
cians prefer other interpretations.

11.5 The Number Pi is Irrational*

Irrationality of 7 was first proven by Johann Heinrich Lambert (26 August 1728
Miilhausen, Elsal to 25 September 1777 Berlin) in 1761. Lambert actually proved:
if x is rational, then tan(x) is irrational. So tan(7/4) = 1 implies r is irrational. Carl
Louis Ferdinand von Lindemann (12 April 1852 Hanover to 6 March 1939 Mu-
nich) proved in 1882 that ¢“ is transcendental for every nonzero algebraic number
a. Setting in @ = iw in this result shows that 7 is transcendental.

Remark 11.5.1. Tt is not known whether or not any the numbers 7 + e, we, or % are
rational. On the other hand, e is a root of

X —(m+e)x+me=0.
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Hence, if w4+ e and me both are rational, then e would be algebraic of order 2,
contradicting Theorem 8.3.3. Thus, at least one of 7 + e and e is irrational.
Theorem 11.5.2 (Lambert). The number 7 is irrational.

Proof. Suppose T = a/b, where a and b are positive integers. Let

1
Sa(x) == Ex" (a—bx)".

Then, £,(0) = f,(7) =0 and f,(x) > 0 for 0 < x < m. Hence,

I, = /Oﬂf,,(x) sin(x) dx > 0.

Now,
n

T n_ n

Tra T(Tta

O<In§/ dx = (ma) —0asn— oo,
o n! n!

Hence, the proof is completed by showing that each I, is an integer for all n > 0.
Clearly,

T
Iy = / sin(x)dx = —cos(x)|§ = 2.
0
Integrations by parts leads to
T /s
L= / x(a—bx)sin(x)dx = / (ax — bx?) sin(x) dx

0 0

s

= —(ax—bx*)cos(x ’0 / —2bx)cos(x)dx
0

(a
T
=0-2b (xsin(x)|6r —/ sin) = 4b.
0

Integrating by parts twice using f,12(0) = fu42(m) =0, and f, ,,(0) = f,.,(m) =0

we see
L2 = / fnra(x)sin(x / n+2 ) sin(x) dx,

hence we need a formula for f;/, ,. For k > 0,

) = (e o)
kl' (xka bx)k ! — px* (g — bx))

— fi(x) (a—bx) — bx)
— /() (a—2bx).

Using
(a—2bx)* = a* — 4abx + 4bx* = a® — 4bx(a — bx)
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implies
fo(x) (a—2bx)* = @ f(x) — 4b(n+ 1) fr1 (%)
we get
Fia () = (fus1 (%) (a —2bx)))’
= fu(x) (a—2bx)* = 2b 11 (x)
= a f,(x) = 2b(2n+3) 11 (x).

—~~

It follows that

lyyo =— /077 (@ fu(x) —2b(2n+ 3) fr1 (x)) sin(x) dx
=2b(n+3),11 — a*l,.

Thus, 1, is an integer for all n. ®

Problems
Problems for Sect. 11.1

1. Let f(x) :=1log(1+4x) forx > —1. Let

be the Taylor series of f. Use the series to define a function

R AU
k=0 ’

of a complex variable z.

(a) Find the radius of convergence R of the power series.
(b) Show f(x) =T (x) for —-R <x <R.
(¢) Conclude f(x) = g(x) for —R < x < R.

Problems for Sect. 11.2

1. Prove that [ S’I'fgé) dt converges uniformly. That is prove the improper integral
exists and

oo . R .
Ve, AM,VR,R > M —> {w, / sin(xt) / sin(x) <g].
0 0

1+1¢2 1412
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2. Prove e® — it # 20.

3. Suppose f is continuous. Let g(x) := [, sin(x—1) f(t)dt. Prove g" + g = f. [Hint:
Begin by showing that g’ exists and finding a formula for g’.]

4. Let f(x) := Cloji’;). Prove folf <1.

Problems for Sect. 11.3

1. Fix 0 < a < b < 2. Find the length of the curve ¢ (1) := e’ t € [a,b].

Problems for Sect. 11.4

1. Does (IN_ob" cos(a"xm))’ converge as N — oo for all x?

2. Use Corollary 9.2.9 to find a sufficient condition for the Weierstrass function to
be differentiable.

3. If xo = 0, the proof in the text simplifies. Write out this simplification. [For ex-
ample, f3,, = 1 for all m and cos (a"xom) = 1.]

4. Continuation of Problem 3. Find integers f3,, such that

e (%) -r0

— —oo.
)
am

[Hint: Equation (11.12) must be replaced.]

5. Show it is possible to choose 3, such that 3, /a™ — xy and

Bmf(g%) — f (x0)

Bu _
am X0

(=1

— —oo,

Thus, f/(x) cannot be a finite or even an infinite value.

Problems for Sect. 11.5

An alternative proof that 7 is irrational is outlined as sequence of problems below.
This proof is due to Ivan Morton Niven (25 October 1915, Vancouver to 9 May
1999, Eugene).
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Assume 7 = a/b for some positive integers a and b. For any natural number
n>1,let
x"(a—bx z
fn(x) = Q and E1 z jﬁl a

n!

where f (k) is the kth derivative of f. Note that a — b = 0. Expanding the product
in the definition of f, we see that f,(x) = ”i, 2,%": n cxx* for some integers cy. Differ-
entiating this polynomial we get

2n k!

n! k=max{j,n} (k_J)'
for 0 < j <2n.

The proof is now completed in 11 easy steps:

1. 0 < fu(x) < m"a"/n! for 0 < x < & and all n [Directly from the definition of
Jnl
2. 0< [y fusin for all n. [Since both f, and sin are > 0 on |0, x[.]
3. There is an N such that fon fasin < 1. [Is a consequence of 1]
o <]f is an integer for all n < j < k. [;77= is a binomial coefficient, hence
!
an integer. "'(k*(kiﬂﬂ)) (k— n)n,(lf Mk etc.]

5. fu(x) = fu(mr —x) for all x and all n. [Directly from the definition of f,, since
a—b(m—x)=x]

6. £1(0) = £ (z) =0, for all n, j such that 0 < j < n. [By 5 and (+).]

7. f,Ej) (0) and f,gj)(n) are integers, for all n, j such that n < j < 2n. [By 4, 5, and
(x%).]
8. F,(0) and F, () are integers for all n. [By the definition of F,, 6, and 7]
9. F,+F! = f, for all n. [The point of the (—1)/ in the definition of F;,.]
10. (F]sin—F,cos) = f,sin for all n. [Derived using 9]
11. f0" fasin = F,(0) — F,(m) is an integer for all n. [By 8 and 10]

By 2,3, and 11 fon fwsin is an integer in ]0, 1[. This contradiction completes the
proof that 7 is irrational.

Solutions and Hints for the Exercises

Exercise 11.1.1. The ratio test show that the series is absolutely convergent for all z.
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Exercise 11.2.1. ™ = ¢,
: o (i) _ :
Exercise 11.2.2. 37 g~ =+ +1i---.
Exercise 11.2.4. Similar to our proof of (11.3).
Exercise 11.2.6. /6 —2v/3 <13 <6 -2v/3<3<3<2/3<9< 12,
Exercise 11.2.8. 1 = cos?(7r/2) +sin®(7/2) = 0+ sin®(x/2) and sin(7/2) > 0.

Exercise 11.2.9. sin(27) = 2sin(r)cos(n) =2-0-(—1) = 0 and cos?>(27) =
cos?(m) —sin?(m) = (—1)* =02 = 1.

Exercise 11.2.10. Similar to cos(x+27x) = cos(x).
Exercise 11.2.11. Similar to cos(x+27) = cos(x) and sin(x 4 27) = sin(x).

Exercise 11.2.12. Use Exercise 11.2.11.



Chapter 12
Fourier Series

Our approach to Fourier series is based on some rudimentary facts about linear
spaces equipped with an inner product. Our approach to pointwise convergence is
based on Dini’s criterion. We discuss uniform convergence and Cesaro summability
of Fourier series. We also show the Fourier series of a Riemann integrable function
convergences in the mean. We establish Weyl’s criterion for uniform distribution
of sequences. As an application, we establish the uniform distribution in the unit
interval of the fractional parts of the integer multiples of an irrational number.

12.1 Introduction

Attempting to diagonalize the derivative f — —if’ acting on function is the interval
[0,1] leads to the Fourier series for f.

Diagonalization®

Recall from linear algebra that given a linear transformation L on R¢ or C¢ it is often
useful to find an orthonormal basis ey, k = 1,2,...,d such that

Le, = Aey

for some scalars Ay. The ¢y are called eigenvectors and the Ay are the corresponding
eigenvalues. The matrix of the transformation L with respect to the basis ej, k =
1,2,...,d is a diagonal matrix with the A;’s as the entries on the diagonal. We will
focus on the C¢ case. For x,y in C? the dot product or inner product is

d
Xy =3 %k
k=1
© Springer International Publishing Switzerland 2015 247
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where x = (x1,...,x;) and y = (y1,...,v4). The existence of an orthonormal basis
diagonalizing the transformation L is implied by

Lx-y=uxLx (12.1)

for all x,y in C?. That the e;’s form an orthonormal basis means that

1 ifj=k
ei-ep =
T Y0 ik

and for any x € C¢ there are scalars a; such that

d
X = 2 agéy.
k=1

For an orthonormal basis there is a formula for the scalars:

Al = X €.
That is

X =
k

(x-e)ex (12.2)

d
=1

for all x in C¢.

Let Z denote the set of Riemann integrable functions f : [0,1] — C. Since the
product of two integrable functions is an integrable function, we can introduce an
inner product on & by setting

1 1 -
(18 = | 8hw=(f | &) = /O fg= /0 fWe@dx,  (123)

for f and g in Z.
We study the diagonalization problem for

d
L:=—i— thatisforL: f — —if’,
dx

where f : [0, 1] — C. The i is there to make the analogue of (12.1) possible. Specifi-
cally, suppose L is defined on the set Z(L) of differentiable functions f on [0, 1] for
which f” is integrable and f(0) = f(1). If f and g are in Z(L), then integration by
parts shows

1
(LF1g) = (~if | §) = /0 if'

o
- /0 Fig) = (f|~ig) = (| Lg),
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since —if(1)g(1) +if(0)g(0) = 0. Hence, the analogue of (12.1) holds. The eigen-
vector equation Lf = A f is

~if = Af

so f' = iAf, thus f(x) = ce**. The boundary condition f(0) = f(1) means ¢ =
ce hence A = 21k for some integer k. Setting ¢ = 1, we arrive at the eigenfunc-
tions

er(x) =™ ke 7.

Note the eigenfunctions are orthonormal because

1 e
e lex) = / R S (12.4)
0 0 ifj#k

It remains to investigate the analogue of (12.2), that is, can we write any f as
f= Z agey = hm Z aiey
kez =

for some scalars a; and if the scalars a; are determined by the formula

ar = (f | ex)-

Note, the sum is infinite, hence there are convergence questions that needs to be
investigated.

Fourier Series

The major contribution of Jean Baptiste Joseph Fourier (21 March 1768, Auxerre to
16 May 1830, Paris) to mathematics is now known as Fourier series. He also made
other major contributions to science, for example, he discovered the green house
effect.

Let ¢; (x) := €™ If f is integrable on [0, 1], then

fk) = <f|ek>=/0 f@z/o f(x)e 2™ gx (12.5)

are the Fourier coefficients of f. Since the integral is linear, f — fis linear, in the
sense that if f and g are integrable and @ and b are constants, then (af + bg) (k) =

af (k) + bg(k) for all k.
The N™ partial sum of the Fourier series for f at x is

N —~ o
Snf(x) = (Snf) (x Z fR)e(x) =Y flk)e?™. (12.6)
k=—N
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Finally, R
2 (fledec= Y, fk)ec:= lim Syf (12.7)

kez kez
is the Fourier series associated with f. The limit in (12.7) can have several different
interpretations. Each interpretations leads to a different convergence question. We
investigate the following convergence questions:
 Pointwise convergence, i.e., for which f does Sy f(x) P f(x) for all x? See
—Yoo

Theorem 12.4.1 and Theorem 12.4.4.
» Uniform convergence, i.e., for which f does Syf = f? See Theorem 12.4.5

N—oo
and Theorem 12.5.5.
* Convergence in the mean, i.e., convergence with respect to the norm

1 1/2
=\fl:=(FI N = (/0 |f2) : (12.8)

i.e., for which f does || f — Sy f]| o2, 07 See Theorem 12.7.3.
—yo0

171 =

Convergence of (f,) to g in the sense that ||g — f,|| — 0 is called L?>—convergence
or convergence in the mean.

12.2 Linear Algebra

The diagonalization problem belongs to linear algebra. This section develops the
linear algebra we will need.

Let A be a set and let ¥ be a set of complex valued functions defined on A. If
af +cge ¥ foralla,b e Candall f,g € ¥, then ¥ is a vector space.

A complex valued map f,g € ¥ — (f | g) € C is an inner product on ¥, if for
all f,g,and & in ¥ and all complex numbers a and b

(af +bg|h)y=a(f|h)+b(g|h) (12.9)
(fle = <g | f) (12.10)
(f1f)= (12.11)
(fl1f)=0 = f=0 (12.12)

Equation (12.9) states the map f € ¥ — (f | g) € C s linear for each fixed g € 7.

Lemma 12.2.1. If f, g, and h are in ¥ and a is a complex number, then

(fle+h=(flg+{fIh
(flag)=a(f|g).
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Thus, for fixed f, the map g € V' — (f | g) € C is conjugate linear.

Proof. The calculations

(fleg+th) =(g+h|f)=(|f)+{h|f)={f|g)+(f|h) and
(flag)=(ag|f)=alglf)=a(f]g)
based on (12.9) and (12.10), constitutes the proof. ©)

Riemann Integrable Functions

Comparing to (12.5) it is natural to consider

1
(fley =18 :=/0 1z (12.13)

on the vector space # of Riemann integrable functions. Since the product of two in-
tegrable functions is an integrable function, the integral makes sense. The properties
(12.9-12.11) are simple consequences of properties of the integral. For continuous
f we have (12.12), hence (12.13) determines an inner product on the set of contin-
uous functions. There are positive nonzero integrable functions with integral zero,
hence (12.12) does not hold. Thus (- | -) is an inner product on %, except (12.12)
does not hold. The following is an adequate substitute for our purposes.

Exercise 12.2.2. Suppose f and g are integrable. If || f|| = 0, then (f | g) = 0. Where

[V ERVAVA PR

For simplicity, we refer to (- | -) determined by (12.13) as an inner product also
onZ.

Remark 12.2.3. If || f — g|| = 0, then

Flk) — gk = /0 (f () — g (x) e 2™ = (f — g,e5) = O,

the last equality is Exercise 12.2.2. Hence Sy f = Syg for all N. Consequently,
Fourier series cannot distinguish between f and g.

Remark 12.2.4. One can eliminate nonzero functions with norm zero by considering
the equivalence classes

[f1:={glllf—sll =0}

of functions instead of working with the functions themselves.
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The Vector Space of Square Summable Sequences

For any integrable f, the Fourier coefficients f(k), k € Z form a sequence. To
investigate these sequences we need an inner product on an appropriate vector space
of sequences.

Remark 12.2.5. Equation (12.10) holds for the inner product on C¢. In that case of
C? it is customary to set e; = (1,0,0,...,0), e = (0,1,0,0,...,0), ---, and eg =
(0,0,...,0,1).

We extend Remark 12.2.5 to d = oo. In this extension we replace C¢ by the set £ of
all sequences x; € C, k € Z, such that

o N
D e := lim D Ie|? < oo
[ N*)wszN

In particular, Zfszx% is absolutely convergent and consequently convergent.
Sequences in ¢2 are called square summable.

Example 12.2.6. The sequence (x;) determined by xo =0, and x; = 1/ |k|, if k £ 0,
is in ¢, but ¥ _ x; is divergent. The sequence (y;) determined by yo = 0, and

yi = 1/+/]kl, if k # 0, is not in 2.

Lemma 12.2.7. If (x;) and (yi) are in (%, then Y5 xiyx is convergent.

—oo

Proof. Let ¢ := max {|xg|, [v|} . Then
el < e < bl + [,

for all k. Consequently, X __xiyx is absolutely convergent by dominated
convergence. ©

Analogous to (12.3) we define

() | G0N = () | GNe = 3. =% (12.14)

k=—oo0

We will show this defines an inner product on ¢2. To verify the first property in
(12.9) we need to know that ¢2 is a vector space:

Lemma 12.2.8. If (x;) and (y) are in (2, then (x;) + (yx) := (xp +y¢) is in (2.
Hence, 02 is a vector space.
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Proof. As in the proof of the previous lemma let ¢, := max {|xt|,[y|} be in ¢2.
Using a +a < 2a| and the definition of ¢;we have

|xk +yk|2 = (xx +yk)m
= XpXk + XYk + XkVk + ViV
< e* 2 e Ly + e
< Pl + 26+ el

In the proof of the previous lemma we showed that (cy) is square summable. Hence,
summing the right-hand side gives a convergent series. Consequently, by dominated
convergence, summing the left-hand side also gives a convergent series. This yields
the desired conclusion. ©

It is now easy to see that (12.9-12.12) hold. Hence (12.14) determines an inner
product. Similar to (12.8) we set

. 12
Gl = 1)l = (Cee) | () = (kz ka2>

for (x;) in £2.
Analogously with the case of C?, it is customary to let ¢; € £* be the sequence
that consist entirely of zeros, except there is a one in the k" place.

Some Properties of Inner Products

Properties of interest to us are the Projection Theorem, the Pythagorean Theorem,
Bessel’s Inequality, and the Riemann-Lebesgue Lemma.
For the case of Z = ¥ and ¢;(x) = €/*™ k € Z, we have

(ej] &) = Loifj=k (12.15)
0 ifj#k

by (12.4). In the case of ¥ = 02 equation (12.15) is obvious for the standard e
sequence k € Z, where the sequence e; consist entirely of zeros, except there is
a one in the k™ place. When (12.15) holds for j,k in some set S, we say the set
{ex | k € S} is orthonormal.

The rest of this section is based on (12.15), on the properties (12.9—12.11) of the
inner product, and on the definition || f]| = \/(f | f). Hence, the following does not
depend on the way we defined the inner product or on the expressions for the ¢;. In
particular, the results below are true both for the set of integrable functions & and
for the set ¢% of infinite sequences.
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In the following we assume 7 is a vector space equipped with an inner product
f.g — (f | g) satisfying (12.9—12.11), that S is a subset of Z and there are vectors
ex, k € S such that (12.15) holds for all j,k € S. When (12.15) holds for all j,k € S
we say the set {e; | k € S} is orthonormal. Let || f|| := \/{f | f) forall f € ¥.

The basic result is an equality:

Lemma 12.2.9. Ifthe set {e; | k € S} is orthonormal and the integers m,m—+1,....n
are in S, then

2

Hf— Y, arer
k=m

=(f1f)- Zlf\ek + 3 [(f ler) —al (12.16)
k=m

for all fin ¥V and all complex numbers ay.

Proof. For scalars gy and integers m < n we have

2

n
Hf— Y aex
k=m

:<f—iakek f—iajej>
=({fl1f)— Zak (e | f)— Za/<f|€;>+2 Zaka (ex|ej)

k=m j=m

n

= (1) =2 (ale| f)+ax(f | e)) + Zak?k

k=m k=m

and similarly

(f1f)— 2|f|ek\ +Z|f|€k — |

k=m
=<f|f>—]§, <f\€k><ek|f>+kz, ((f | ex) —ar)({ex | ) —ar)
U10- 3 Clalel
© 3 (F ) (e | £)— (F | e) T —alex | £) +auip)

k=m

f|f+2 (f | ex)ax —ai (ex | f) +aray) .

Since the two sides of (12.16) are equal to the same thing they are equal. ©

There are several interesting consequences of this calculation.

Theorem 12.2.10 (Projection Theorem). Let f be in V. If the set {e; | k € S} is
orthonormal and the integer m,m+1,... ,narein S, then the norm || f — X} _, arex||
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is minimized by choosing a, = (f | ex). More precisely,

2

Hf— Soae| =17 = X1 e
k=m k=m

Sfor all complex numbers ay, with equality when a; = (f | e).

Proof. Since Y . |(f | ex) —a|* > 0 for all a;, and we have equality when all
ar = (f | ex) , this follows from (12.16). ©

Theorem 12.2.11 (Pythagorean Theorem). If the set {e; | k € S} is orthonormal
and the integer mym+1,... ,narein S, then

2

I£17 =3 1f e+
k=m

)

f=2 (fleex
k=m

forall feV.

Proof. This is part of the Projection Theorem, it can also be seen by setting a; =
(f | ex) in (12.16) and rearranging the equality. ©)

Replacing the second term on the right-hand side of the equality in the Pytha-
gorean Theorem by zero leads us to

n

2l <IIfI? (12.17)

k=m

for all m < n.

Everything above is true even if we only have a finite number of e;. The next
results require us to have an infinite number of e;, we assume they are indexed by
k € Z. The following inequality is named after Friedrich Wilhelm Bessel (Born: 22
July 1784, Minden to 17 March 1846, Konigsberg).

Theorem 12.2.12 (Bessel’s Inequality). If the set {e; | k € Z} is orthonormal, then

X i lenl? < IFI%,

k=—oco

forall f V.

Proof. As a special case of (12.17) we have I\ [(f | ex)|* < ||f|I* for all N,
hence it follows from Monotone Convergence that limy_.. S5y [(f | ex) | exists
and is less than or equal to || f||*. Consequently,

S N

s ledl? = lim 3 e < A7

k=—co k=—N

as we needed to show. ©)
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Remark 12.2.13. Parseval’s identity states that for Fourier series we have equality in
Bessel’s inequality, this is Corollary 12.7.4.

Theorem 12.2.14 (Riemann—-Lebesgue Lemma). If the set {ey | k € Z} is orthonor-
mal, then for any f € V', (f | ex) = 0 as |k| — oo.

Proof. Since the sum in Bessel’s Inequality is convergent, the terms | (f | ¢x)|* — 0
as |k| — oo, by the Test For Divergence. ®

Henri Léon Lebesgue (28 June 1875, Beauvais to 26 July 1941, Paris) made
other contributions to the theory of Fourier series, however his major contribution to
mathematics was a new method of integration, now known as the Lebesgue integral.
This integral is an essential part of modern analysis.

Some Properties of the Norm

We use Bessel’s inequality to establish the Cauchy—Schwarz Inequality and the tri-
angle inequality for ||-|| .

Theorem 12.2.15 (Cauchy—-Schwarz Inequality). For all f and g in 'V,

I(F I < IIfIlIgll-

Proof. 1f ||g|| = 0 both sides are zero. Suppose ||g|| # 0, and let eg := g/ ||g|| - Then
Bessel’s inequality (12.17) with m =n =0 (and S = {0}) gives

[(F e < IIF1-
Using ep := g/ ||g|| this is
8
(s £ <t
gl
Multiplying both sides by ||g|| yields the desired inequality. ©)

Theorem 12.2.16 (Triangle Inequality). For all f and g in V',

I +ell <71+ lell-

Proof. This is a simple consequence of Cauchy—Schwarz.

If+el*=(f+g|f+g)
=(fINH+{le+(glf)+{elg

<(FIH+f I+ gl H+(gle)

<

L1220 71 gl + g
(1 + gl

Taking square roots completes the proof. ©
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A map f €% — ||f]| € Ris a norm, if for all f and g in ¥ and all complex
numbers a

lafll = lal [ £ (12.18)
If+ell <1 f11+ gl (12.19)
£l >0 (12.20)
[fll=0= f=0 (12.21)

We established (12.19) above. Observe (12.18) follows from (af | af) = aa
(f | f)-Setting a =1, gives (12.20). And also shows (12.21) is equivalent to (12.12).

N1/2 ) N
Hence, ||(x;)]| = (Zk |k | ) isanormon ¢, || f]| = (fo |f] ) is a norm on the

set of continuous functions and a norm on the set of Riemann integrable functions
., expect on % there are nonzero functions f with || f|| = 0. For simplicity we
will also refer to || f]| as a norm on %. See Remark 12.2.4 for a way to eliminate
functions of norm zero.

In terms of integrable functions f and g on the interval [0, 1] the Cauchy—Schwarz

and triangle inequalities state
ro 12, r1 )
<([1e) ([ )
0 0

frt=th) () |
(o) < () ()"

For sequences (a;) and (by) in £? these inequalities take the form

. 2, 1/2
< < Y |ak2> ( D |bk|2>
j— j—

N 12 . 12 _ 1/2
( Y |ak+bk|2> < < Y |ak2> +< Y bk|2>
k=—o0 k=—o0 k=—o0

Similar inequalities are established in the problems for Sect. 6.8.

1/2

=

Y, by

k=—oo0

12.3 Partial Sums

We establish some properties of the Dirichlet kernel and use it to write the partial
sums Sy f of the Fourier series of f as a convolution.

We now specialize to integrable functions. In this case the inner product is deter-
mined by

1 -
<ﬂ9=Af@ﬂﬂw
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and the corresponding norm is

1
1Al = /0 f @) dx.

Recall also the Fourier coefficients are

. I '
Fo) = (f | ex) = /0 Fx)e 2 gy

and the partial sums of the Fourier series is

N N o )
Snf ()= X Flkjee(x)= 3 flkje ™.
k=—N

k=—N

Before beginning our investigation of convergence of Sy f we restate Bessel’s In-
equality and the Riemann—Lebesgue Lemma in terms of the Fourier coefficients

f (k).
Theorem 12.3.1 (Bessel’s Inequality). If the set {ey | k € Z} is orthonormal, then

S |7l <.

k=—o0
for all integrable f on [0,1].
Theorem 12.3.2 (Riemann—Lebesgue Lemma). If f is integrable on [0, 1], then

f(k)’—>0ask—>ooandask—>—oo.

The Dirichlet Kernel

In the remainder of this section we rewrite the sum Sy f as a convolution of f and a
function Dy called the Dirichlet kernel.

An integrable function f defined on the interval [0, 1] can be extended to a pe-
riodic function on all of R by setting f(x+n) = f(x) for all 0 < x < 1 and all
n € Z. The so extended function has period one. Note this may change the value of
f atx =1, but it does not change any integrals we may want to calculate. For the re-
mainder of this chapter we will assume that f has period one, thatis f(x+1) = f(x)
for all real x, unless otherwise stated.

Exercise 12.3.3. For any real number a we have

/aa+1f: /01f.
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Since both f and e; have period one Exercise 12.3.3 implies

. 1/2 .
k) = [ R

The Dirichlet kernel is
N N
Dy(t):== Y e(t)= Y €™, (12.22)
k=N k=—N

This kernel appears naturally when we plug the definitions into Sy f:

N

Snf(x) =Y, flk)em™
k=—N

N 1/2 . .
— z ( f(t)e—ﬂnktdt) etZﬂ:kx

k=—N \/-1/2

1/2 N o
:/ f(t)( z etZﬂ:k(x—t)) dt
—1/2 k=—N

1/2

= f(6)Dy(x—1)dt
—-1/2
x—1/2

_ / F(x— u)Dy(u) du
x+1/2
1/2

= (x—)Dy(1)dt,
—1/2

where we, interchanged the finite sum and the integral, used the change of variables
u = x—t, and applied Exercise 12.3.3. Hence, Sy f = f Dy (Fig. 12.1).

Fig. 12.1 A few samples Dy, D4, and Dy of the Dirichlet kernel



260 12 Fourier Series

We have written Sy f as a convolution of f and Dy. Unfortunately Dy is not
positive, hence not an approximate identity. Consequently, we cannot apply the Ap-
proximate Identity Lemma. Nevertheless, the Dirichlet kernel is very useful when
investigating pointwise convergence of Fourier series. Hence, we establish some
properties of this kernel.

Exercise 12.3.4. Show that

forall N > 1.
Exercise 12.3.5. Show that

Da(l) {2N+1 ifr=0
N\E) =y sin(r(2N+1)1) . .
Usually we simply write
sin((2N + 1)1)
Dy(t) = —————~
w() sin(me)

since the limit as t — 0 equals 2N + 1. Using Dy (t) = Dy (—1),

1/2 1/2
Svf(x)=f«Dy()= [ fle—0)Dy(t)di= [ flx+1)Dy(r)d,
—1/2 —1/2
where the last equality is an application of the change of variables u = —t.

12.4 Pointwise Convergence*

We establish Dini’s criterion for pointwise convergence of a Fourier series. We use
Dini’s criterion to establish Dirichlet’s Theorem on the pointwise convergence of
Fourier series of piecewise smooth functions. We also show that if f has an inte-
grable derivative, then the Fourier series converges uniformly.

Recall, if || f — g|| = 0, then Sy f = Syg for all N. For example, if

_Jrw if x# 3
&) _{f(;)ﬂ ifx=§

then Sy f = Syg for all N. In particular, if (Syf) (3) — £ (3), then (Syg) (3) —
f (%) =g (%) — 1, So, to get pointwise convergence we need to impose some con-
dition on f.

The following is a version of a Theorem due to Ulisse Dini (14 November 1845,
Pisa to 28 October 1918, Pisa).
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Theorem 12.4.1 (Dini’s Criterion). Let f be integrable on the closed interval
[0, 1]. Fix a point xy in [0, 1]. Define a function g on the closed interval [—1/2,1/2]

by setting
fott)=flx) ;14 £
g(t):=4 smm) ! 70 (12.23)
0 ift=0

If g is integrable on [—1/2,1/2], then Sy f (xo) — f(x0) as N — oo.

Proof. The first equality below uses Sy f = f x Dy and f_lﬁz Dy = 1, the second
equality the definition of g and Dy (¢) = sin((2N + 1)zt)/ sin(mt), and the third uses
sin(y) = (e” —e?) /2i and the definition of h(k).

1/2

swm%ﬂm=/ (f(xo+1) — f(x0)) Dy (1) d

—1/2

1/2
=/ g(t)sin((2N+ 1)mt) dr
—-1/2

| 2 i '
— it(2N+1)t _ —in(2N+1)t d
2i 71/2gt)(e ¢ ) !
Lot 27N 27N,
=5 1/28(1)61/2@)3'” "—g(t)e_ypp(t)e ™V ar
| P —
=5 (ge1/2(=N) —ge_12(N))

—0asN — oo.
The convergence is a consequence of the Riemann-Lebesgue Lemma. ©

Exercise 12.4.2. Suppose f is integrable and g is determined by (12.23). If g is
bounded, then g is integrable.

Corollary 12.4.3. The Fourier series Y., f(k)eiz’rk"o converges to f(xo) at any
point where f is differentiable.

Proof. If f'(xg) exists, then

St —fw) _ flrotn—floo) a1 g0

sin(7t) t sin(mr)

8-

as t — 0. So g is bounded hence integrable by Exercise 12.4.2. Consequently,
Snf(x0) = f(x0), by Dini’s criterion. ®

In the following result we do not assume that f(0) = f(1). It allows us to calcu-
late the sum of the Fourier series of certain discontinuous functions. The following
result is due to Johann Peter Gustav Lejeune Dirichlet (13 February 1805, Diiren to
5 May 1859, Gittingen).
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Theorem 12.4.4 (Dirichlet, 1829). Let f be defined on the closed interval [0, 1].
Suppose there is a partition

O=xo<x1 < <xp,=1
such that f is differentiable on the open intervals |x_1,x¢[, the limits

flat) = l{%f(f) and f(xg—) = tliffgcf(f)

exists with the understandings f(0—) := f(1—) and f(14) = f(0+) and the limits

f/+(xk) _ }lll\r‘r(l) f(xk +ht) _f(xk)
/— T Sl +h) _f(xk)
) = Him ;

all exists, with understandings similar to the ones above at the endpoints 0 and 1.
Then

SVF) = 3 (F=) 4 ) as N — o
Sorall x in [0,1].

Proof. This is a consequence of the Dini Criterion (Corollary 12.4.3), if x # x.
When x = x, the proof is similar to the proof of Dini’s criterion.

1/2 sin
swf) = [ flernSE@Y DT

“12 sin(7t)

0 1/2
:/ +/
~1/2 0

=Sy f(x) +Sy.f ().

We will show Sy, f(x) — 1 f(x+). Similarly, Sy f(x) — 4 f(x—). Let

dt

sin(7t)

Lot SO rg<r<1/2
8(r) = . Ny :
0 if —1/2<:<0

Then g is bounded, by the proof of Corollary 12.4.3. Hence

sin((2N + 1) 7t)

d
sin(7t) !

1 1/2
S0 =360 = [ ()= 1(w0)

1/2
- / o(t) sin((2N + 1)t dt
~1)2

— 0 as N— oo,
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The first equality used fol 2 Dy = 1/2 and the convergence follows from the
Riemann-Lebesgue Lemma as in the proof of Dini’s Theorem. ©

If we assume that the function in Dirichlet’s Theorem is continuous we get
uniform convergence of the Fourier series. This is a consequence of the follow-
ing result. To prove this result we need the Cauchy—Schwarz inequality for infinite
sums.

Theorem 12.4.5. If f is continuous, f(0) = f(1), and [’ exists except at a finite
number of points and is integrable, then Sy f converges uniformly to f on [0,1].

. . . iy 2 - 2
Proof. By Bessel’s inequality the series Y7 ‘ f (k)‘ and X7 |f (k)‘ are
convergent. By integration by parts

o~ 1 .
fk) = /0 £ (x)e*™ % dx
1
=27k 2m‘kxd
T 1; f(x)e X

= 2mikf (k)

the boundary terms in the integration by parts vanish, since f(0) = f(1). Hence
~ 2 —~ 2

oo k2 ‘ f (k)‘ is convergent, since Y ., ‘ f (k)’ is convergent. Ignoring the

k = 0 terms, it follow from the Cauchy—Schwarz inequality that,

3 [iw]= 3 [ (50)]

- 1/2 - 5 1/2
g<z,32> (z\kﬂ@() -
k=—oo k=—oo

is convergent. So Sy f converges uniformly by the Weierstrass

o~

Hence >0 . ‘ f(k)
M-test, in particular, lim Sy f is continuous. . By Dini’s Criterion (Corollary 12.4.3)
the limit is f(x) at the points x where f’(x) exists. Hence limSyf and f are two
continuous functions that are equal except possibly at a finite number of point, thus
there are equal everywhere. ©

12.5 Cesaro Summability

Dirichlet proved a result, Theorem 12.4.4 is a version of this result, that implies
that if f has a bounded derivative, then Sy f converges pointwise to f. He also
expressed the belief that, if f was integrable (and certainly, if f was continuous) then
Sy f would converge pointwise. During the next 40+ years many mathematicians,
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including Riemann, Weierstrass, and Julius Wilhelm Richard Dedekind (6 October
1831, Braunschweig to 12 February 1916, Braunschweig), agreed with Dirichlet’s
belief. It came as a surprise when a counter example was produced by Paul du Bois-
Reymond in 1873 or 1876.

Theorem 12.5.1 (du Bois-Reymond). There exists a continuous function whose
Fourier series diverges to infinity at some point.

As a consequence of du Bois-Reymond example, there is a continuous f and a point
Xo such that Sy f(xo) # f(x0). In response to this example a new question arose:

Suppose f is continuous. Can we recover f from its Fourier coefficients? Most

mathematicians thought the answer was no, but to everyones surprise Lipdt Fejér
(or Leopold Fejér), (February 9, 1880, Pécs to October 15, 1959, Budapest), when
19 years old, showed that the answer is yes. In fact, he showed that

Nl 2 S,f — f uniformly

in particular, pointwise.

In this section we will assume that f : [0, 1] — C is continuous and f(0) = f(1).
We extend f to a continuous function on R by setting f(x+n) = f(x) for all 0 <
x<landallneZ.

Fejér made use of a method for summing possibly divergent series due to Ernesto
Cesaro (12 March 1859, Naples to 12 September 1906, Torre Annunziata). The
Cesaro sums are

N
on f(x) = (o) (x) = N#H > (51/)()
Ni 1/2
N+1 2 Ly TP}t
1/2
= f(x—1)Ky(t)dr
~1/2
= f*Ky(x),
where Lo
Ky (1) := NIl %Dn(t)

is called the Fejér kernel.

We will show the Fejér kernel is an approximate identity. So we can use (the
proof of) the Approximate Identity Lemma to conclude oy f converges uniformly
to f.

To show that Ky is an approximate identity we must verify (7) it has integral one,
(ii) is positive, and (iii) is concentrated near the origin. This is the next three results
(Fig. 12.2).
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Fig. 12.2 A few samples K, K4, and Ky of the Fejér kernel
Exercise 12.5.2. Forany N > 1,

Since the Dirichlet kernel D, is not positive, it is surprising that Fejér kernel Ky is
positive.

Lemma 12.5.3. Forall N > 1,

>0

- )

1 sin(m(N+ 1))\
Kn(t) = N+1 ( sin(7t) )
forallt.

Proof. One way to verify this formula is to use 2isin(x) = e®* — e~™ to convert it to

a problems regarding exponentials and use that we know how to sum a geometric
series.

ecall im(2k+1) im(2k+1)
sin(m (2k+1)¢ ek pmim(2kt 1)t
sin (7t)

eim _ efim

Calculating, using the formula for the sum of a finite geometric series

N
(N+ 1) (eim 7€_im)KN(t) _ z (ein(2k+1)t 7e—i7r(2k+1)t)
k=0
it i ( ‘Zm)k it i ( '27rt)k
— ¢ & _ el el
k=0 k=0
it ei27r(N+l)t -1

_ _—int
=e ei2mt _ e

| — e—2m(N+1)r

1— efizm

265
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it(N+1)t ein(N+1)t _ e—in(NH)t

_ eime
eim‘ eim _ efin't
—in(N+1)t Lin(N+1)t _ ,—in(N+1)t
e TN )t _ gmin(N+1)
—e - - -
e—int eimt _ p—imt

TN+t _ p—im(N+1)t

_ ein(N+1)t _efin(NH)z
eimt _ p—imt

Dividing by €™ — ¢~ we get

TNt _ pmim(N+ 1)1\
(N + 1)KN (t) eim _ efim

(sin(n(N+l)t))2

sin (7r)

as we needed to show.

Exercise 12.5.4. Forany 0 < 6 < 1/2

/ Ky — 0as N — oo,
o<t|<1/2

) 1/2
Where fﬁg\t\gl/ZKN = f—l/ZKN+f5 KN.

Theorem 12.5.5 (Fejér). If f is continuous and has period 1, then oy f converges
uniformly to f.

Proof. Let € > 0 be given. Sincef is continuous and periodic, f is uniformly con-
tinuous, hence there exists 6 > 0 such that for all x we have |f(x—t) — f(x)| < &/2,
when [t| < 8. Since f is continuous and periodic M = sup|f(x)| is finite. Pick N
such that [5_,_, , Kn < €/4M whenn > N.

Exercise 12.5.6. Complete the proof of Fejér’s Theorem.

Remark 12.5.7. Fejér’s Theorem can be used to give a different proof of the Weier-
strass approximation theorem.

12.6 Uniform Distribution of Sequences*

The connection between Fourier series and the uniform distribution of sequences
in intervals is used to establish Weyl’s Criterion for uniform distribution. A direct
consequence of Weyl’s Criterion is the uniform distribution of the fractional parts
of the integer multiples of an irrational number in the unit interval.
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Let (x;) be a sequence of real numbers in the compact interval [0, 1]. We say (x)
is uniformly distributed in [0, 1], if forall 0 <a < b < 1

. #MkeN|k<Nanda<x <b}
lim =

b—a. (12.24)
N—soo N

Remark 12.6.1. Intuitively, uniform distribution means that the x;’s are uniformly
scattered over the interval. This is not just a property of the set {x; | k € N}, the
ordering imposed by the subscript k is also important. For example, suppose (y) is
uniformly distributed in [0,1]. Let a; := %yk and let by, := %—&—ak. Set x| := %, Xy =
ai, X3 i=ay, X4 1= by, X5 1= az, Xe := a4, X7 := by, xg := as,.... By construction,

i #HkeN[k<Nand0<x <3} 2
N N o3

Hence, (x;) is not uniformly distributed in [0,1]. On the other hand, if z; := 1,

wi=ay, 23 = by, 4= ay, 25 1= by, 76 = a3, 77 := b3, 75 :=ay, ..., then (z) is
uniformly distributed in [0, 1]. Of course, the sets {x; | k € N} and {z | k € N} are
equal.

For a set A the function

1 ifxeA
1 =
4®) {o ifxdA

14 is called the characteristic function of A. We can write (12.24) as

1 N /l
lim — Y 1, ,00) = [ Ly (12.25)
ng,l Jab[ (%K) | Lles

N—veo

foral0<a<b<l1.

Exercise 12.6.2. If for some a, limy_e. X Li4,q)(xx) > 0, then (x;) is not uni-
formly distributed. Here, [a,a] := {a} is the degenerate interval containing only the
point a.

Exercise 12.6.3. A sequence (x) in [0, 1] is uniformly distributed in [0, 1] if and
only if

N—o0

1 N 1
hm—Zﬂm:/f (12.26)
Nk:l 0

for all step functions f defined on [0, 1].

This leads directly to related characterizations of uniform distribution in terms of
classes of functions we have encountered in other contexts.

Theorem 12.6.4. Fix a sequence (x;) in the closed interval [0,1]. Consider the
equation

N—yoo

1 N 1
hm—Zﬂm:/f. (12.27)
Nk:l 0
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The following are equivalent:

(i) (12.27) holds for all f =1y, with0 <a <b < 1.

(ii)  (12.27) holds for all step functions f on [0,1].

(iii)  (12.27) holds for all integrable functions f on [0,1].

(iv)  (12.27) holds for all continuous functions f on [0,1].

(v) (12.27) holds for all continuous functions f on [0,1] with f(0) = f(1).
(vi)  (12.27) holds for all f = ey with k € Z. Recall, e (x) = ¢'>™*.

By considering the real and complex parts separately we see that if (12.27) is true
for real valued f it is true for complex valued f. In particular, (iii) holds for real
valued functions iff it holds for complex valued functions. Similarly, for (iv) and (v).

Proof. We will show (i) = (ii) = (iii) = (iv) = (v) = (i), (vi) =
(v), and (v) = (i).

(i) = (ii). This is the nontrivial part of Exercise 12.6.3.

(ii) = (iii). This is essentially the definition of the Riemann integral. As noted
above, it is sufficient to consider real valued f. Suppose (x¢) in [0, 1] is uniformly
distributed in [0,1]. Let f be some real values continuous function on [0,1]. Fix

€ > 0. Pick lower and upper step functions s and S for f such that fol S— fol s <E.
ThenOSfolfffo]s<8and0§f0157f3f<£,hence

1
_e< — lim —
/of 8_/s NI_I)IL stk

k=1

1 N
< lgnjgfﬁ Z F o) < limsup Z,lf(xk)

1
<11m—2Sxk /S
0

N—oo N

/f+£

Hence, the liminf equals the limsup so the limit exists and (12.27) holds.
(iif) = (iv) = (v) == (vi) since the classes of functions are decreasing.
(v) = (i).Let0<a < b < 1.Fix € > 0. Let f and F be continuous functions
on [0, 1] such that f < Ly, < F, £(0) = £ (1), F(0)=F (1), and [ F— [, f <e.
See Fig. 12.3 for the construction of f and F in the cases where 0 < a and b < 1.
Using L,y < F, [ F— [} f <& (v), f < Ljypp, liminf < limsup, 1y, < F, (v),
fOIF - folf <&, and f < 1, we have

1 1 1
—e< —e< = _
/0 Ljap] 87/ F Ef/ f= 1\1,1_120 fok

< hmmff 2 Ly p(x) < hmsupN 2 a0, (%2)

N—o0
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Fig. 12.3 The functions f < 1, < F. Making the dashed lines sufficiently steep, forces fol F—
1
Jof<e

1 1
<11m—Zka /F
0

N—eo N

s/ f+8§/ Loy +&.
0 0

Since € > 0 was arbitrary (i) holds.
(vi) = (v). Let f be a continuous function with f(0) = f(1). Fix € > 0. By
Fejér’s Theorem there exists

Z aezZn’]x z a]ej

‘]77}7’1 jffm

such that |f(x) — p(x)| < €/3 forall 0 <x < 1. We have

1 1 N 1 1
fo=we|=l o o
o P—N ;P(xk)

f ()| -

I Mz

prk N

The first and third terms are < &/3 for all N, since |f(x) — p(x)| < &/3, for all x.
We must show the middle term ‘fol p— a3 p(xk)’ is < €/3 for large N. Using

the formula for p, that the sum Y'* _ is a finite sum, and (vi) we have

j**m

l1m—2pxk _1\1/1m Z 261 Xz
Jj=

N—oo N
—m
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1 N
aj (1\%1%]\7 Zej (xk))

e N =1

()
[

In particular, fol p— %22’11 p(xk)’ is < €/3 for sufficiently large N. ©

Remark 12.6.5. (iii) leads to the idea of Monte-Carlo integration.

The following criterion for uniform distribution was discovered by Hermann Klaus
Hugo Weyl (9 November 1885, Elmshorn to 8 December 1955, Zurich).

Theorem 12.6.6 (Weyl’s Criterion). A sequence (x;) of points in the closed inter-
val [0, 1] is uniformly distributed in [0, 1] if and only if

1y
lim N D "% = 0 for all integers j # 0. (12.28)
k=1

N—roo

Proof. By (vi) in Theorem 12.6.4 the sequence (x;) is uniformly distributed in [0, 1],

iff
| A L
lim — Z etZﬂjxk :/ ez27‘(]x dx,
Nk:l 0

N—yes

for all integers j. Since fol ep=1= %Z,ﬁzll = YN leo(x) and fol er(x)dx =
01 2™ dx = 0 for all integers k # 0 we see that (vi) in Theorem 12.6.4 is equivalent

to (12.28). ®
Recall, {t} := ¢ — |¢] denotes the fractional part of the real number ¢.

Corollary 12.6.7. If o is irrational, then the sequence of fractional parts ({ko.}) is
uniformly distributed in [0,1].

Proof. Let n be a nonzero integer, since « is irrational, 2n is not an integer. Hence
sin(2wna) # 0. Using t — ™ has period one, we compute

L& kel [ —
2mnfkal| _ | 1 i2mnko
N2 =N
k=1 k=1
1 ei27m(N+1)(Z_ei27'ma
T IN ei2ma _ |

<———>5—0
T N|sin(2nno)|  N-e

The inequality used |2 (N+ e _ pi2mno

<2and [y| < |x+iy| withx = cos (2nno)
—land y =sin (27na). ®
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12.7 Norm Convergence*

Norm convergence of Fourier series is established. Consequences of norm con-
vergence are Parseval’s Identity (equality in Bessel’s inequality) and Plancherel’s
Formula. These identities allow us to evaluate the sums of certain series by calcu-
lating integrals.

Norm convergence is not convergence in a simple pointwise sense, but in the
sense that the integrals

1
[ U= s P 0 (1229
0 —beo

1/2
for all integrable f. Using the norm (12.8), i.e., || f||, = (fol |f|2) , We can write
(12.29) as
If=Snfll 2.0

We have mostly omitted the subscript in ||-||, simple writing ||-||.

Remark 12.7.1. We have already establish some results that can be regarded as con-
vergence with respect to a different norm. For a bounded function f on [0, 1] let

[1fllee := sup{[f(x)| [ x € [0, 1]}

Itis easy to see that [laf .. = Jal | fIl..and ||£ +gll.. < £+ gl . Hence, |1 is
a norm on the set of bounded functions. Let f;, k € N, and f be bounded functions.
It is not difficult to see that f} converges uniformly to f on [0, 1] iff | f — fi||.. — O as
k — oo. Since a continuous function on is bounded, in particular, ||-||., is a norm on
the set of continuous functions on [0, 1]. In particular, Theorem 12.4.5 and Theorem
12.5.5 can be interpreted as stating that

1f =Svfllw == 0 and ||f — onfll.. —=0
N—roo N—roo
for certain classes of functions f. Since we have no further use for ||-||.., we will
resume writing ||-|| in place of ||-||,.

In this section we do not assume f(0) = f(1). As a first step toward (12.29) we
establish a relationship between the partial sums Sy f = chvzf N f(k) ey of the Fourier
series for f and f itself, we show if f and g are close, then so are the partial sums
of their Fourier series, more precisely:

Theorem 12.7.2. If f and g are integrable, then

[Snf = Swell < If —ll-

Proof. Since

ISnfII> = (Snf | S f)



272 12 Fourier Series

N ~ N ~
=< > e | Y f(k)ek>
=N k=—N

N N
=3 Y fU) (k) e e

j=—Nk=—N
N oo 2
= ¥ |fw)
k=—N
< I3,
the inequality is Bessel’s inequality.
Using (12.10) we see
N
Snf—Svg= 2, ((fle)—(g]en))ex
k=—N
N
= D (f—gleer
k=—N
=Sn(f—g)

Hence, the previous calculation gives

[Sn.f —Sngll = ISn(f =) < [If —ll

as we needed to show. ©)]

We use Theorem 12.7.2 to establish that, if f is integrable on [0,1], then
||/ —Snf]l = 0 as N — eo. The proof is in three steps. (i) Use Fejér’s Theorem
and the Projection Theorem to get convergence for continuous functions. (if) A
given step function can be approximated by a continuous functions, hence Theo-
rem 12.7.2 and step (7) gives the result for step functions. (iii) Repeat step (ii), but
this time approximate a given integrable function by a step function.

Theorem 12.7.3. If f is integrable on [0,1], then

1 1/2
ISwf—fl = ( /O |fst|2) =0

as N — oo,

Proof. Since Syf = (SyRe f) + (SyIm f) and

1f =Svfll = [IRe f — (SyRe f) || + [[Im f — (Sy Im f)]|

we will assume f is real valued.
Step (i): Suppose & is continuous and 4(0) = A(1). By Fejér’s Theorem onh
converges uniformly to s. The Projection Theorem, Theorem 12.2.10, states that
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Fig. 12.4 Approximating a step function g with a continuous function % such that ||g — A|| is arbi-
trarily small

||h — 2 axex|| is minimized by choosing ay = n(k). In particular,
| —Snhl|l < [|h—onh]|.

But |
|h—onh|? = / |h—oxh|* =0
0

because |h — oyh| converges uniformly to 0.

Step (ii): Suppose g is a step function on [0, 1]. The idea is to approximate g by
a continuous /4 and then use Theorem 12.7.2 and Step (7). Let M satisfy [g(x)| <M
for all x. Let € > 0. Construct a continuous function . by narrowing each step in g
slightly and connecting the ends to the x—axis. By similarly modifying the right end
of the last step we can arrange h(1) = h(0) = 0. See Fig. 12.4. Note that |A(x)| <
|g(x)| < M for all x. Hence, by making the sum of the lengths of the intervals where
we modify the step function less than &> /4M? we obtain

1 1
lg=1 = [ le=hP = [ le—hlle—
<2M/ lg —h

<2M (2M) (€*/AM?) = €*

The last inequality used that |g —i| < 2M and that the sum of the lengths of the
intervals where g # h is less than €2 /4M?. Hence ||g — h|| < €. Using Step (i) we
conclude || — Syh|| < € for N sufficiently large. Since ||g — k|| < € also ||Syg —
Snh| < €, by Theorem 12.7.2. So

llg —Sngll < llg —hll + /2 = Swhl[ + [|Snh — Sng|l
<e4+e+e=3¢
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for N sufficiently large. Since € > 0 is arbitrary, this means ||g — Syg|| — 0 as N — oo.

Step (iii): Suppose f is integrable on [0, 1]. This is similar to the previous part.
We approximate f by a step function g and use Theorem 12.7.2 and the second part
of this proof. Let M be such that | f(x)| < M for all x. Let g be an upper step function

for f such that folg— folf < &2/2M. Then

e~ = [ a7 = [ le~s1lg— 1
<2M/ - f|—2M/g f

<2M(€?/2M) = €2

Thus || f —g|| < €, by Theorem 12.7.2 also ||Syg — Snf|| < €. By Step (ii) we have
lle — Sngll < € for N sufficiently large. Hence

If =SnfIl < |If —gll +lg — Snell + [|Svg — Snfl
<e+e+e=3¢

for N sufficiently large. ©

As a consequence of this theorem and the Pythagorean Theorem we have equal-
ity in Bessel’s inequality, this is due to Marc-Antoine Parseval (27 April 1755,
Rosieres-aux-Salines to 16 August 1836, Paris).

Corollary 12.7.4 (Parseval’s Identity). If f is integrable on [0, 1], then
! 2
|- X [fwl
0 k=—o0o0

Hence, ||| =|| (7))

integral and the norm on the right-hand side in the norm in the sequence space (.

Exercise 12.7.5. Prove Parseval’s Identity.

Example 12.7.6. 1t follows from Parseval’s Indentity applied to f(x) = ey (x) =

ei27rocx that ,
=
Y - _r (12.30)

o k—a)? sin® (o)

for real non-integer o. Setting ot = 1/2 gives

> 1 r? > 2
2‘7 6" g‘qu T8
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Proof. With f = e, the left-hand side of Parseval is [leq||* = [, |ea|* =[5 1 = 1.
To calculate the right-hand side we begin by calculating ¢g,. Fix an integer k, then

1 1
go\c (k) — / ezZnaxeszn'kxdx — / ezZn(afk)xdx
0 0

i2m (;c —K) (fm(aik) N 1)

1 —i2ro
- 2r(a—k) (e D

Hence,

ea (W = 1—cos(2mar)  sin’ ()
’ a2 (a—k)? w2 (a—k)?

, 2
since |e~ 27—k _ 1‘ = (cos(2m (ot —k)) —1)* + (sin(27 (o —k)))*. Using
Parseval we get

sin® (o)

] == 727
K=o T2 (00— k)

rearranging gives (12.30).
Setting oc = 1/2 in (12.30) gives

) — = .
YT T,
Hence, )
- 1 1 & 1 b3
e iRy 8
Leta:=Y;, kLZ Then
B N
8. &k & @k-1)
| 131
S Lo ARk
_¢
=7
Solving for a, we get a = 1> /6. ©)

Applying the Polarization Identity

Af gy =If+ell* = If —gl* +illf +ig|* — il f —ig]?

to both sides of Parseval’s Identity leads to:
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Theorem 12.7.7 (Plancherel’s Formula). If f and g are integrable on |0, 1], then

1 X~
| 12 =S e

This is a special case of a result due to Michel Plancherel (16 January 1885, Bussy
to 4 March 1967, Zurich).

Exercise 12.7.8. Prove the Polarization Identity.

Exercise 12.7.9. Prove Plancherel’s Formula.

Problems

Problems for Sect. 12.1

~

1. Let f(x) := x on the interval [0, 1]. Calculate f(k).

2. Same as the previous problem, but for
1 when0O<x<1/2
fx) = :
0 whenl/2<x<1
Problems for Sect. 12.2
1. State the triangle inequality and the Cauchy—Schwarz inequality in the case
of C¢.
2. If x; > 0 for all k and 3j°_, x; is convergent, then ¥, x? is convergent.
Problems for Sect. 12.3
1. Show that Sy (af +bg) = aSn f + bSng for any integrable functions f, g and any
constants a, b.
2. Calculate Dy (%) and Dy ().

Problems for Sect. 12.4

1. Suppose f is integrable and g is determined by (12.23). If f has a jump disconti-
nuity at xo, then g is not integrable.
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2. (Riemann Localization) If f is integrable on [0,1] and f(¢) = 0 for all ¢ in
(a,b), then Sy f(tr) — O for all t € (a,b).

3. If two continuous functions are equal except possibly at one point in an interval,
then they are equal everywhere on that interval.

-1 for—%§x<0
1 for0§x<%

4. Let f(x):= {

a. Find Sy f(x).
b. Why does Sy f not converge uniformly to f.
c. For which —1 <x < 1 does Sy f(x) converge to f(x)?

Problems for Sect. 12.5

1. If ay — a as n — oo, then %Zivzlak —aas N — oo,
. If ax = (—1)¥, then (ay) is divergent and the sequence (% sz=1 ak) is convergent.
Find ay 4 such that oy f (x) = ZiV:_N aN,ke"z”k".

. Show, if f is continuous and periodic, then f is uniformly continuous on R.

LA WD

. Show, if f is continuous and periodic, then f is bounded.

Problems for Sect. 12.6

1. Prove ({sin(k)}) is dense in [0, 1], but not uniformly distributed in [0, 1].

2. ({ ﬁk}) is not uniformly distributed in [0, 1]. [Hint: Since {ﬂ"} — 0 when k
is even, this follows from the definition of uniform distribution.]

3. Ifa= I+T‘6, then ({Ock}) is not uniformly distributed. [Hint: If B := ]%6 and
fi:=oF 4 BX then fy =2, fi = 1, and fio = fis1 + fi. In particular, f; is an
integer > 2 for all k > 2. Hence, 0% = for 1 + |B[**! implies {1} =
[BI*T! — 0 as k — . And 0% = for — |B|* implies {o*} =1—|B[* — 1 as

#{kEN[K<N and $<{a*}<3}

- = =0.]

k — co. Consequently, limy_,c

4. Replacing the closed intervals in the definition of uniformly distributed by open
intervals gives an equivalent concept.

5. ({\//2}) is uniformly distributed in [0, 1].
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6. Let % 1= {\/l;} By uniform distribution there is a subsequence (y,,k) of the
sequence () such that %, — 1. Construct such a subsequence.

7. Isy = {%} uniformly distributed?

8. For which x € Ris  := {\//E} uniformly distributed?

Problems for Sect. 12.7

—

. Let f(x) :=xon [0, 1]. Calculate both sides of Parseval’s Identity.

2. Same as the previous problem, but with f replaced by

0 when—%<x<0
g(x) = T
1 when0<x<§

3. Calculate both sides of Plancherel’s Formula, if f(x) :=x on [0, 1] and

0 when—%<x<0
g(x) = 1
I when0<x<3

4. Leta be a complex number and let f, g be bounded functions on [0, 1]. Prove that
lafll.. = lal I fll and || f +gll.. < [If]l. + [lgl|.o -

5. Let fi, k € N, and f be bounded functions. Prove f; converges uniformly to f on
[0,1] iff || f — fi|l.. = 0 as k — oo.

6. Let f be integrable.

~

a. Why is f(k) = 1 for k > 1 not possible?

b. Why is f(k) = ﬁ for k > 1 not possible?

Solutions and Hints for the Exercises

Exercise 12.2.2. [ |f| = 0 implies [} |fg| =0, since g is bounded. But [} [f| >0
implies fol |/ > 0. One way to see this is to use that, if SRt MU X, x| 1S @ lower

step function for | f], then ¥}_; mgy, is a lower step function for | f|>.

xk*lrxk[
Exercise 12.3.3 Since f has period one we may assume 0 < a < 1. Since f has
period one, it follows by substitution that ;' - Io f-

Exercise 12.3.5 Evaluate the geometric series used to define Dy .
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Exercise 12.4.2 Let € > 0 be given. Let M be an upper bound for |g|. Pick 0 < 6 <
1/2 such that 4M§ < /2. Then g is integrable on the interval I, := [, 1 /2] because
it is a product of two integrable functions this interval. Hence we can find upper and
lower step functions s, S, for g restricted to / such that |, 51 /2 S+ — 51 2 s < €g/4.
Similarly, we can find upper and lower step functions s_,S_ for g restricted to I_ :=
[—1/2,—8) such that [3/*S_ — [1/%s_ < &/4. Let So(r) = M and 5o(t) = —M for
t in the interval Iy := [—8,8]. Combining S_, Sp, and S; we get an upper step
function S for g on [—1/2,1/2]. Similarly, combining s_, s, and s we get a lower
step function s for g on [—1/2,1/2]. By construction f_]ﬁzS— fl{%s <E.

Exercise 12.5.2 Since flﬁz D, =1 for all n > 1, this follows from the definition

OfKN.

Exercise 12.5.4 Since r — sin(7t) is increasing on the interval [0, 1], we have

00 <1 (sate) < (s )

for 6 < |r] <1/2.

Exercise 12.5.6 Imitating the proof of the Approximate Identity Lemma.

Exercise 12.6.3 (12.26) implies (12.25) because any characteristic function is a
step function.

Since any step function is a linear combination of characteristic functions the
converse follows from theorems about linear combinations of limits.

Exercise 12.7.5 A consequence of the Pythagorean Theorem and Theorem 12.7.3.

Exercise 12.7.8 Expand the right-hand side of the Polarization Identity using
|£11> = (f | f) and equation (12.10).

Exercise 12.7.9 Apply the Polarization Identity and Parseval’s Identity.



Chapter 13
Topology

This chapter contains a brief introduction to point set topology. The main aim is
to extend some of the important results about continuous functions on a compact
intervals to continuous functions on a larger class of sets, the compact sets.

Let K :=R or K = C = R?. In either case

|xy| = |x||y| for all x,y € K
and the triangle inequality
|a+b| < |a|+ |b| for all a,b € K

holds. That is |-| is a norm on K. By the triangle inequality |(x —y) + (y — z)| <
lx—y| + |y — z|, equivalently,

’|x—z| <|x—y|+|y—z| forallx,y,z € [K.‘

13.1 Open Sets

A subset D of K is open, if any point in D is the center of a ball contained in D,
that is
Vx € D,3r > 0,B,(x) C D. (13.1)

Recall, B,(x) = {y € K| [y —x| < r} and if K = R, then B,(x) =]x — ,x+r[ is an
open interval. The use of the term “open” is consistent with our previous use of this
terminology in the sense that:

Example 13.1.1. An open ball is an open set.

Proof. (This is Exercise E.2.2.) An open ball is a set of the form D := B;(y) for some
s> 0and some y € K. Let x € By(y), then |[x—y) < r, hence r :=s—|x—y| > 0. We

© Springer International Publishing Switzerland 2015 281
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will show B,(x) C Bs(y). Let z € B.(x). Then

2=yl <lz=x]+[x -yl
<r+lx—yl
=y
hence z € B;(y). Thus B,(y) is an open set. ®

Theorem 13.1.2. The empty set is an open set, the whole space K is an open set,
any union of open sets is an open set, and any finite intersection of open sets is an
open set.

Proof. The first two claims are trivial. If A; is a collection of open sets and x € | J; A;,
then for some iy we have x € A;,. Since A;; is open, there is a ball B with center x,
such that B C A;;. But then

BC A;, €A,
i

hence J; A; is an open set.

Finally, if A;, i = 1,2,...,n are open sets and x € ()_; A;, then x € A; for all
i=1,2,...,n. Since each A; is open, there are r; > 0, such that B, (x) C A;. Let
r:=min{ry,r,...r,}, then r = ry, <r; for some kg and all i = 1,2,...,n. Hence

n n
B, (x) = (B, (x) € A
i=1

i=1

Consequently, B, (x) is the required ball. ©

Interior

The interior of A is 5
A:={x€A|3r>0,B,(x) CA}.

Clearly, A C A. The reverse inclusion is the definition of an open set.

Proposition 13.1.3. If A is open, then A = A.
Proof. If A is open and x € A, then B,(x) C A for some r > 0, by the definition of

an open set. Hence x € A. ®

Exercise 13.1.4. The interior of an close ball B,(x) is the corresponding open ball
B, (r).

Exercise 13.1.5. The interior of a set is an open set. In symbols, for any subset A of

K, A is an open set.
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Open Sets and Continuity

Example 13.1.6. The open interval |a,b[ is an open subset of R. The open interval
]a,b[ is not an open subset of C, because the set |a,b[x{0} = {(x,0) | a <x < b} is
not an open subset of R.

Example 13.1.7. If U is an open subset of R, then U x] — 1, 1] is open in R?. Conse-
quently, O :={x+iy|x€U,y€|—1,1[}isopenin Cand U = RNO.

Definition 13.1.8. Let D be a subset of K. A subset A of D is open in D,if A=DNO
for some open subset O of K| i.e., for some set O satisfying (13.1).

This definition makes the following theorem possible. Recall, f': D — C is continuous
ata € D, means

Ve > 0,36 > O,f(DﬂBg(X)) - Bs(f(a))7

and that f is continuous on D, if f is continuous at each point a in D.

Theorem 13.1.9. Let D be a subset of K and let f : D — C. Then f is continuous on
D iff the pre-image f~'(U) is open in D, for any open subset U of C.

Proof. Suppose f is continuous on D. Let U be an open subset of C. Leta € £~ (U),
then f(a) is in U. Since U is open, there is a € > 0, such that B¢(f(a)) C U.
Since f is continuous there is a § = 8(a) > 0, such that f (DN Bg(a)) C Be(f(a)).
Consequently, DN Bs)(a) € f~! (Be(f(a))) € f' (U). Taking the union over
ac f~1(U)leads to, Uae 1) (DmB5(0> (a)) C f~1(U). The reverse inclusion fol-
lows from a € DN Bg(,)(a). Thus

i w)y= J (DNBsu(@)=Dn |J Bswla).

agf~'(U) agf~H(U)

Since U,e p-1() Bs(a)(a) is @ union of open sets, it is an open set. Thus Y U)is
open in D.

Conversely, suppose the pre-image of any open set in C is open in D. Let x € D.
We must show f is continuous at x. Let € > 0. Then B (f(x)) is an open sub-
set of C, hence f~! (Be¢(f(x))) is open in D. Let V be an open set in K such that
F 1 (Be(f(x))) = DNV. Since x € £~ (Be(f(x))) CV and V is open, there is a
0 > 0, such that Bg(x) C V. Hence,

F(DNB5(x)) S F(DNV) = [ (f1 (Be(f(x)))) S Be(f ().

Thus f is continuous at x. ©
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13.2 Closed Sets

Recall, a € C is an accumulation point of D C C, if
Vr>0,3xeD,0<|x—a|l<r

that is, if
Vr>0,(DNBy(a))\{a} #0.

Let D’ be the set of accumulation points of D. We say D is a closed set, if D contain
all its accumulation points, that is, if D' C D.

Example 13.2.1. Some simple examples of sets of accumulation points are :
1. If D = B1(0), then D' =B, (0).

2.If D= N, then D’ = 0.
3.IfD={1|neN}, then D' = {0}.

The following result establishes a correspondence between the open and the closed
subsets of K.

Theorem 13.2.2. D is closed iff C\ D is open.

Proof. We must show D' C D iff C\ D is open. Suppose C\ D is open. Let a €
C\ D. We must show « is not an accumulation point of D. Since C\ D is open and
a € C\ D thereis anr > 0, such that B,(a) C C\ D. For suchan r >0, DNB,(a) = 0.
Consequently, a is not an accumulation point of D.

Conversely, suppose D' C D. Leta € C\ D. We must show B,(a) C C\ D for some
r > 0. Since D contain all its accumulation points, the point a is not an accumulation
point of D. Consequently, for some r > 0,

(DNB(a))\ {a} =0.
For such an r, DN B,(a) = 0, since a ¢ D. Thus B,(a) CC\D. ©)

Theorem 13.2.3. The whole space K is a closed set, the empty set 0 is a closed set,
any intersection of closed sets is a closed set, and any finite union of closed sets is a
closed set.

Proof. Take complements in the corresponding theorem for open sets. ©

Definition 13.2.4. A subset A of D is closed in D, if there is a closed subset K of K,
such that A =DNK.

Exercise 13.2.5. Let A be a subset of D. Then A is closed in D iff D\ A is open in
D.

Exercise 13.2.6. Let f : D — C. Then f is continuous on D iff f~!(K) is closed in
D for any closed subset K of C.
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Closure

The closure of a set is the union of the set and its accumulation points. Hence if D
is a set, then the closure of D is the set D :=DUD'.

Exercise 13.2.7. The closure of an open ball B, (x) is the corresponding closed ball
B,(x). So the notation used for the closed ball agrees with the notation used for the
closure of the open ball.

Exercise 13.2.8. If KX is closed, then K = K.
Let D be a subset of C. A point a is a contact point of D, if Vr > 0,DNB,(a) # 0.

Exercise 13.2.9. Let D be a subset of C. The closure of D is the set of contact points
of D.

Theorem 13.2.10. The closure of a set is a closed set.

Proof. Let a be a contact point of D. We must show a € D, that is, we must show a
is a contact point of D. Let r > 0. Since r/2 > 0, and a is a contact point of D, there
isab € D, such that |[a—b| < r/2. Since r/2 > 0 and b is a contact point of D, there
isac €D, such that |b—c| < r/2. Hence,

la—c| <la—b|+|b—c|<r
Consequently, a is a contact point of D, as we needed to show. ©

Lemma 13.2.11. Let A be a closed set. The distance Da(x) from A to x is zero iff
x€A.

Proof. If x € A, then Dy(x) = inf{|x —a| | a € A} < |x — x| = 0. Conversely, if
Dy(x) =0, then inf{|x —a| | a € A} =0, so x is an contact point of A. Hence, x € A,
since A is closed. ©

Proposition 13.2.12. If A is a closed and [a,b] N A = 0, then there is a r > 0, such
that Ds(x) > r for all x € [a, D).

Proof. By Example 5.4.4, the function Dy : [a,b] — R is continuous. By the Extreme
Value Theorem it has a smallest value D4 (xpiy). By the lemma Dy (x) > 0 for all
x € la,b]. So r:= Dp(xXmin) > 0, since xyin ¢ A and A is closed. ©)

13.3 Compact Sets

We established some useful results, for example, the Extreme Value Theorem, for
continuous functions defined on compact (i.e, closed and bounded) intervals. In this
section, we extend these results to all closed and bounded subsets of K.
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Covering Compactness

The notion of covering compactness is useful because it allows for simple proofs of
important properties of continuous functions.

Definition 13.3.1. Let F be a subset of K.

* A collection of sets (Ap),cp, is a cover of F, if F C J,cpAp.

* A cover (Ap),cp is an open cover, if each Ay, is an open set.

* If (Ap),ep is acover of F, C C B, and (Ap),.c is a cover of F, then (Ap),cc, 18 a
subcover of (Ap),cp -

* The subcover (Ap), is a finite subcover, if C is finite.

Definition 13.3.2. A subset K of C is covering compact, if any open cover of a K
has a finite subcover.

It is customary to say compact in place of covering compact. We say covering com-
pact to distinguish the covering definition from some of the alternative definitions
of compactness, see Corollary 13.3.21.

Example 13.3.3. R is not covering compact.

Proof. (] —n,n[),c, is an open cover of R. We will show this cover does not have
a finite subcover. If C C N is finite, then C has a largest member max(C). Hence,
Unec] — nyn[=] — max(C),max(C)][. In particular, max(C) ¢ {U,cc] — n,n[, hence
Unec] — n,n[ is not a cover of R. Consequently, R is not compact. ©

A subset K of C is bounded, if there is an M, such that |k| <M, for all k € K.

Exercise 13.3.4. If K is a covering compact subset of C, then K is bounded.

Example 13.3.5. ]0,1] is not covering compact.

Proof. (]+,2[),,, is an open cover of 0, 1]. We will show this cover does not have
a finite subcover. If C C N is finite, then C has a largest member max(C). Hence

UnEC]%az[:}ﬁ(c)az{'soﬁ(c)¢Un€C}%72[ ©

Exercise 13.3.6. If K is covering compact subset
of C, then K is a closed subset of C.

Proposition 13.3.7. A closed subset of a covering compact set is covering compact.

Proof. Let K be covering compact. Suppose F is a closed subset of K. Let (Ug) ;4
be an open cover of F. Since F is closed, U:=R? \ F is open. Hence, the collection
U,Uy, 0 €A is an open cover of K. Since K is covering compact, there is a finite set
B, such that U, (Uy),cp is a subcover of K. The collection (Uy),,cp is the sought
for finite subcover of F. ©
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Compact Sets and Continuity

Covering compactness is a topological property in the sense that any continuous
image of a covering compact set is covering compact. Since covering compact sets
are bounded the following is a generalization of Theorem 5.3.3.

Theorem 13.3.8. If K is covering compact and f : K — C is continuous, then f(K)
is covering compact.

Proof. Let (Uy) ey be an open cover of f(K). Since f is continuous each f~!(Uy,)
is open. Hence,

KCr'(fk)ycr! (U Ua) = (W)

acA acA

shows (f " (Ua)) e, is an open cover of K. Since K is covering compact, there is
a finite subcover (f~' (Uy)) ,cp Of K. Since

f(K) gf(U f1<Ua)> = U r(f ') € | Vs

oeB ocB ocB
(Uq,) ycp 18 a finite subcover of f (K). Thus f(K) is compact. ®

The following is a generalization of Theorem 5.3.5.

Corollary 13.3.9 (Extreme Value Theorem). If K is covering compact and f : K —
R is continuous, then there are X, and xmax in K, such that

Fmin) < f(x) < f(Xmax) forall x € K.

Proof. By the theorem f(K) is a covering compact subset of R. Since any covering
compact set is closed and bounded, f(K) is a closed and bounded subset of R. Since
f(K) is bounded, inf(f(K)) and sup(f(K)) are real numbers. Since f(K) is closed,
inf(f(K)),sup(f(K)) are in f(K), consequently,

inf(f(K)) = f (xmin) and inf(f(K)) = f (max)
for some Xpin, Xmax € K. ©
The following is a generalization of Corollary 5.1.10.

Corollary 13.3.10. Suppose A, B are covering compact sets and f : A — B is a con-
tinuous bijection, then the inverse function f~' : B — A is continuous.

Proof. Let F be a closed subset of A. We must show (f~1)"" (F) is closed. But F is
compact, since F is a closed subset of a compact set. Hence, continuity of f implies
(f~1)"'(F) = f(F) is compact, hence closed. ®
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The following is a generalization of Theorem 5.4.6.

Theorem 13.3.11. If K is covering compact and f : K — C is continuous, then f is
uniformly continuous on K.

Proof. Let € > 0 be given. Since f is continuous on K, and £/2 > 0
Vx € K,38, > 0,y € K, f (Bs(x)(¥)) € Beja(f(x)). (13.2)

Now (Bg(x> /2 (x))xE « 1s an open cover of K. Since K is covering compact, there is

a finite subset A = {aj,ay,...,a,} of K such that (Bg(ai)/z(ai))?zl is a cover of K.
Let
_ . [b(a1) 8(az)  b(an)
5.m1n{ 7 Ty Ty )

It remains to show that § works. Suppose x,y € K and |x —y| < d. Since the open
balls (Bg(a[>/2 (ai)):.':l form a cover of K, there is an i, such that x € Bs(,,)/2(ai). By
the triangle inequality

6(a)

y—al < =+ h—af < 5+ 25

< 8(a;).
Since both x and y are in Bj(,,)(a;), we have

) = O] < 1) = Flan| + 1 (@)~ FO] < 5+ 5 =€

by Eq. (13.2). Thus f is uniformly continuous. ®

Heine—Borel Theorem

Since covering compactness allows us to prove important theorems as illustrated
above, we would like to have a simple description of this class of sets. Providing a
simple characterization of covering compact sets is the purpose of this subsection.

Lemma 13.3.12. A closed and bounded interval is covering compact.

Proof. Let (Ug) 4 be some open cover of [a,b]. Let
S:={r € la,b] | [a,t] has a finite subcover}.

Since aisin [a,b], aisin some Uy, soa € S. Hence, S # 0. Let ¢ := sup(S). Since b is
an upper bound for §, ¢ < b. Suppose ¢ < b. Let Ug, contain c. Let 7 > 0 be such that
B,(c) C Uq,. Let (Ug) yep be a finite subcover of [a,c — 5] . Then (Ua) wenufap)
is a finite subcover of [a,ch 5] . Contradicting the definition of ¢. Consequently,
¢ = b. The argument also shows ¢ € S. Hence, [a,b] has a finite subcover. ©

The same argument shows that [a, b] x {y} is covering compact.



13.3 Compact Sets 289
Lemma 13.3.13. Any closed rectangle |a,b] X [c,d] is covering compact.

Proof. To simplify the notation we will show [0,1]> is covering compact. Let
(Us) gen be some open cover of [0, 1]%. Let

S:={r€10,1]|[0,1] x [0,¢] has a finite subcover}.

Then (Ug) 44 is an open cover of [0,1] x {0}. By the previous lemma, there is a
finite subcover (Uy),cp of [0,1] x {0}. Hence, 0 € S, so S # 0. Let ¢ := sup(S).
Since 1 is an upper bound for S, ¢ < 1. Suppose ¢ < 1. By the previous lemma,
there is a finite subcover (Uy) ¢ f [0,1] % {c}.

Let @ := R?>\ UyecUq- Recall, Dg (y) := inf{|x—y| | x € @} is the distance
from the point y to the set @. The function f : [0,1] — R determined by f(¢) :=
Do ((t,c)) is continuous, by Example 5.4.4. Hence, f has a minimal value r by the
Extreme Value Theorem. Since @ is closed and @ N ([0,1] x {c}) = 0, the minimal
value satisfies r > 0. If x € @ and y € [0,1] x {c}, then |[x—y| > Do (y) > r. In
particular, [0,1] X Jc —r,c+r[ € Ugec Ua-

Let (Ug)qep be a finite subcover of [0,1] x [0,c—5]. Then (Uy)yep e is a
finite subcover of [0, 1] x [O7 c+ %] . Contradicting the definition of c. Consequently,
¢ = 1. The argument also shows ¢ € S. Hence, [0, 1] x [0,1] has a finite subcover
(Fig. 13.1). ©

Fig. 13.1 Illustrating proof of Lemma 13.3.13, by showing the square [0, 1]?, the (thin) line L. :=
[0,1] x {c}, the finite subcover Uy, & € A of L, (in the case where the open sets Uy, are balls) the
inclusion [0,1] x ¢ — r,c 4 r[ € Ugec Ua, and the (thick) line L._; =[0,1] x {c— 5}

We can now establish a useful characterization of covering compactness named
after Félix Edouard Justin Emile Borel (7 January 1871, Saint-Affrique to 3 Febru-
ary 1956, Paris) and Heinrich Eduard Heine (16 March 1821, Berlin to 21 October
1881, Halle).
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Theorem 13.3.14 (Heine-Borel). A subset of C is covering compact iff it is closed
and bounded.

Proof. We have already seen that, if K is covering compact, then K is closed and
bounded. So suppose K is closed and bounded. Since K is bounded, there is a square
[a,b)? containing K. Since K is a closed subset of a covering compact set, K is
covering compact. ©®

Sequential Compactness

A subset K of C is sequentially compact, if any sequence of points in K has a sub-
sequence converging to a point in K.

Example 13.3.15. The set of reals R is not sequentially compact. For example, the
sequence a, := n does not have a convergent subsequence. In fact, since a,, — o, so
does any subsequence.

Exercise 13.3.16. Any sequentially compact set is bounded.

Example 13.3.17. The set ]0, 1] is not sequentially compact. For example, the se-
quence a, := % does not have a subsequence converging to a point in ]0, 1], because

the sequence converges to 0, any subsequence converges to 0. And 0 ¢]0, 1].

Exercise 13.3.18. Any sequentially compact set contains all its accumulation points,
hence is closed.

Exercise 13.3.19. Let (x,) be a sequence of points in A. If x, — xo, then xp is in the
closure of A.

Recall, we proved in Sect. 9.1 that any bounded sequence of complex numbers has
a convergent subsequence. We called this sequential compactness, or the Bolzano—
Weierstrass Theorem.

Theorem 13.3.20 (Bolzano—Weierstrass). Let K be a subset of C. The set K is
sequentially compact iff it is closed and bounded.

Proof. We saw above that a sequentially compact set is closed and bounded. So
suppose K is closed and bounded. Let (x,,y,) be a sequence of points in K. Since
K is bounded, the sequence (x,,y,) is bounded. Hence, it has a convergent subse-
quence (x;,,y;,) by the result from Sect. 9.1 mentioned above. Let (xo,yo) be the
limit of this subsequence. Since K is closed, (xo,yo) is in K. Thus K is sequentially
compact. ®

Corollary 13.3.21. A subset of the complex plane is covering compact iff it is se-
quentially compact iff it is closed and bounded.

In particular, an interval is a compact set iff it is closed and bounded. This explains
the terminology “compact interval”.
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13.4 Connected Sets

We will discuss pathwise connected sets. This allows us to show a space filling
curve cannot be one-toone. We will not discuss the related, but different notion of
connectedness, of topologically connected sets (Fig. 13.2) .

A subset D C C is pathwise connected, if given any two points a,b € D there is a
continuous function ¢ : [0, 1] — D, such that ¢(0) = a and ¢ (1) = b. The function
¢ is a path in D connecting a and b.

Fig. 13.2 A region D and two points in the region connected by a path in the region

Exercise 13.4.1. Let D be a subset of R. The set D is pathwise connected iff D is
an interval.

Exercise 13.4.2. The square [0, 1]? is pathwise connected.

Theorem 13.4.3 (Netto’s Theorem). No function f : [0,1] — [0,1]% is I-1, onto,
and continuous.

Proof. Suppose f: [0,1] — [0, 1]?is 1-1, onto and continuous. Since f is continuous
and [0, 1] is compact, the inverse function g = f~! is continuous. Let xo = f(1/2).
Then g([0,1]>\ {xo}) is pathwise connected, since g is continuous and [0, 1]\ {xo}
is pathwise connected. But g([0,1]?\ {xo}) = [0, 1/2)U(1/2,1] is not pathwise con-
nected. ©
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Problems

Problems for Sect. 13.1

Infinite intersections of open sets need not be open sets:

1. Suppose K = R. Prove that (,_; ]O, 1+ % [ is an intersection of open sets that
is not an open set.

2. Construct a sequence A, of open sets in R?, such that Mn=1 An is not an open
subset of R

3. The triangle {(x,y) € R* |x >0,y > 0,x+y < 1} is an open set in R2.

4. Show that (;,_, B (x) = B (x).

5. The set R\ {% |ne D\J} is not an open subset of R, because any interval of the
form B,(0) =] — r,r[ will contain all 1 withn > 1.

6. Show the set R\ ({1 | n € N} U{0}) is an open subset of R.

7.1If C is the Cantor set, then [0, 1]\ C is an open subset of R.

8. If C is the Cantor set, then E‘ =0.

9. If A and B are open subsets of the real line R, then A x B is an open subset of
the plane R2.

Problems for Sect. 13.2

1. If A and B are closed subsets of the real line R, then A x B is an closed subset
of the plane R2.

2. The Cantor set is a closed subset of R.
3. Find a sequence of closed sets K, such that |J;_; K, is not a closed set.
4. Find a sequence of closed sets Kj,, such that | J,_; K, is an open set.

5. Establish the following:

Q=R

@ QAxQ=RxR.

6. The closure of the open ball B,(x) is the closed ball B,(x).
7.1If C is the Cantor set, then R\ C = R.

8. For any sets A, B we have AUB = AUB.
9. For any sets A,B we have ANB C ANB.
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10.IfA:=Qand B:=R\Q,then ANB=0and ANB =R.

The boundary of the set D is the set dD := 5\5
11. d[a,b] = {a,b}.

12. dBy(a) ={x | |x—a| =r}.

13. If C is the Cantor set, then dC = C.

14. If C is the Cantor set, then d (R\ C) = C.

Problems for Sect. 13.3

1. Find an open cover of [0, 1] N Q that does not have a finite subcover.

2. Give an example of an increasing sequence (a,) such that the set {a, | n € N}
is compact.

3.1f ay < a,4 for all n, then the set {a, | n € N} is not compact.

4. Let (z,) be a convergent sequence with limit Z. The set {z, | n € N} is compact
iff z,, = 7 for some n.

5. Use the definition of covering compactness to show that if A and B are covering
compact, then the union of A and B is also covering compact.

Problems for Sect. 13.4

1. Suppose f : A — B is continuous. If D is a pathwise connected subset of A,
then f(D) is a pathwise connected subset of B.

2. Suppose f: A — R is continuous and A is pathwise connected. Let a,b be
points in A, such that f (a) < f(b).If f(a) < k < f(b), show there is a ¢ in A, such
that f (¢) = k.

3. Let I be an interval and suppose f : I — R is differentiable. Let
D:={f'(x)|xel}
and

e {LO=1t0

A |a,b€1,a<b}.

(a) Prove CC D C C.
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(b) Prove C is an interval. [Hint: One way is to prove C is pathwise connected.
To this end, note for x,y in I, the function @ ,(f) := (1 —#)x+ty determines a path
in / beginning at ¢, ,(0) = x and ending at ¢, ,(1) = y. Show

. f((pb-,d(t)) _f((Pa,c(t))
y(r) = 220 — o) 0<r<1

is a path in C connecting f(bgj(a) to f(dg:{(c) foralla <bandallc <dinl.]

Solutions and Hints for the Exercises

Exercise 13.1.4. By Example 13.1.1 B,(x) is in the interior of the closed ball B, (x).
If |x —y| = rand s > 0, then B(y) is not a subset of B,(x).

Exercise 13.1.5. Let x € A. Pick r > 0 such that B,(x) C A. Let y € B,(x). For
some s > 0, Bs(y) C B,(x). Hence, y € A.

Exercise 13.2.5. If A is closed in D, then A = DN K for some closed set K. Hence,
D\A =D\ (DNK)=DN(C\K). The converse is similar.

Exercise 13.2.6. By Exercise 13.2.5 f~!(K) is closed in D iff C\ f~!(K) =
f~Y(C\K) is open in D.

Exercise 13.2.7.If |x —y| = r then Bs(y) N B,(x) # 0. Hence, y is an accumulation
point of B,(x).

Exercise 13.2.8. If K is closed, then K’ C K. Hence KUK’ =K.

Exercise 13.2.9. Let K be the set of contact points of K. Any point in K is a
contact point of K and any accumulation point of K is a contact point of K, hence
K CK. Conversely, if x ¢ K is a contact point of K, then x is an accumulation point
of K. Consequently, K C K.

Exercise 13.3.4. If K is not bounded, then (B (k)),.x is an open cover without a
finite subcover.

Exercise 13.3.6. If K is not closed, then K has an accumulation point a that is not
in K. Let Ag be the complement of the closed ball By /, (a) and let A, = B, /,(a) for
n € N. Then (4,) nen, 18 an open cover of K without a finite subcover.

Exercise 13.3.16. Let x; € K, xp € K with |x2| > 1+ |x1], x3 € K with |x3] >
1 4 |x2|, and so on. Then |x;| — o=. Hence (x;) is not convergent.

Exercise 13.3.18. Suppose K is sequentially compact and a is an accumulation
point of K. For each n, let x, € By ,(a) N (K \ {a}). Then x, — a. Hence, any sub-
sequence of (x,) converges to a. Thus a € K.

Exercise 13.3.19. By definition of convergence, x is a contact point of A.
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Exercise 13.4.1. = is a consequence of the Intermediate Value Theorem and
the Interval Theorem. <= Suppose D is an interval and a < b are in D. Then f(t) :=
a+1(b— a) is the required path.

Exercise 13.4.2. If (a,b) and (o, B) are in [0,1]?, then f(t) := (a,b) +1(a —
a, B — b) is the required path.



Appendix A
Logic and Set Theory

This chapter serves to introduce notation and notions from logic and set theory.
Many of the details are left as exercises for the reader. Hopefully, the reader is
already familiar with most of this material. We will use this material in the body of
the text, usually without calling attention to the details.

A.1 Logic

In the following P, Q, R are statements, that is, sentences that either are true or false.

A.1.1 The Connective “or”

PV QO means at least one of P and Q is true. We say P or Q.

A.1.2 The Connective “and”

P A Q means both P and Q are true. We say P and Q.

A.1.3 Implication

P — (O means “if P is true, then Q is true” or “given P is true, we can conclude
Q is true”. Often this is abbreviated “if P, then Q. We say P implies Q. Clearly, the
only way P = Q can be false, is when P is true and Q is false.

Implication is the fundamental form of a mathematical claim.
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A.1.4 Bi-implication

P <— Qmeans P — Q and Q = P. When P <= (Q we say P and Q are
equivalent and will sometimes write P if and only if Q, or more briefly P iff Q.

A.1.5 Quantifiers

Most “interesting” statements depend on one or more variables, e.g., P(x), P(x,y),...
They may be true for some values of the variables and false for others, usually this
state of affairs is dealt with using quantifiers. There are two quantifiers, the universal
quantifier V and the existential quantifier 3.

A.1.5.1 All

V is shorthand for statements like “for all” and “for each”.

Vx, P(x) means: for all x, P(x) is true

A.1.5.2 Some

3 is shorthand for statements like “there is”, “for some”, and “there exists”.
Jx, P(x) means: P(x) is true for at least one x

A typical statement in this book is of the form: “f is continuous at x”, which in the
notation introduced above is written as

Ve >0,36 >0,Vy,jx—y| <6 = |f(x)—f(y)| <e.

A.1.6 Negation

—P is shorthand for P is false. This may take the form of crossing out a binary
operator, for example, x # y means —(x = y).
Some useful formulas involving negation are:

[~ (PVQ)] < [(=P)A(=Q)]
[~ (Vx, P(x))] == [Fx,~P(x)]

[P = 0] < [(-Q) = (=P)]
[~ (P = Q)] = [(=P)A Q]
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[P = Q] <= [PV (=0)]

The third formula is the foundation for “proof by contraposition” and the fourth for
“proof by contradiction”. In a proof by contraction we assume that P is false and Q is
true and then deduces some contradiction, i.e, we show [(=P) A Q] = [RA (—R)],
where R is some statement. Since R is false, the only way [(—P) A Q] = [RA (—R)]
can hold is if [(—=P) A Q] is false, hence by the fourth formula P = Q is true.

A.2 Sets of Numbers

The symbol “a := b” is used to indicate that b has already been constructed and that
we introduce the notation a to equal b.

[Set notation | Name |
N:={1,2,3,...} Natural numbers
No:={0,1,2,...} Natural numbers

Zz:={..,-2,-1,0,1,2,...} Integers
Q:= {g lpeZ,qe [N} Rational numbers

R := {all infinite decimals} | Real numbers
C:={x+iy|x,yeR} Complex numbers

A closed interval is a set of the form

[a,b] :={x€R|a<x<b},
[a,0[:={xeRja<x}={xeR|a<x<eo},
|—oo,b:={xeR|x<b}={x€R| -0 <x<b}, or

|—oo,00[ :={x ER| —e0o <x < oo} =R.

Where a < b are real numbers. Intervals of the form [a, b] are important enough to
have their own terminology, such an interval is called a compact interval. An open
interval is a set of the form

la,b[:={x€R|a<x<b},

Ja,o[ :={x€R|a<x}={x€R|a<x<oo},
|—oob[i={xeR|x<b}={x€R| —c0o <x < b}, or
| =000 :={x ER| —0 <x < oo} =R.

Where a < b are real numbers. A half-open interval is a set of the form

la,bl :={xeR|a<x<b}or
[a,b[:={xeR|a<x<b}
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Where a < b are real numbers. An interval is a subset of R that is either an open, a
closed, or a half-open interval.

A.3 Set Theory

A set is a collection of object, usually called elements. We will write x € A, if the
object x is in the set A. and x ¢ A, if the object x is not in the set A. The set without
any elements is the empty set @, mostly we do our best to ignore this set.

A.3.1 Subset

A C Bmeans x €A = x € B, that is any element in A is an element of B. A =B
means A C B and B C A, that is A and B have the same elements. A C B, means
A C Band A # B. Finally, A O B means B C A.

A.3.2 Union

AUB is the union of A and B.

AUB:={x|x€AVxe€B}

A.3.3 Intersection

AN B is the intersection of A and B.

ANB:={x|x€AVxeB}

A.3.4 Set Difference

A\ B is the difference of A and B.
A\B:={acA|a¢B}.

A\ B is also called the complement of B in A.
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A.3.5 General Unions and Intersections

Let I be a set and suppose for each i € I, A; is some set.

JAi:={x|3ielxeA;} and (A;:={x|Vie L.x € A;}.
iel iel
Some frequently occurring special cases have their own notation, for example,
UA,I = U A, and ﬂAn = ﬂ A,.
n=1 neN n=1 neN

By De Morgan’s Laws

B\ <UA,~) =()(B\A;) and B\ (ﬂA,) =J(B\4)).

iel iel iel i€l

A.4 Functions

The notation f : A — B means that f is a function defined on the set A with values
in the set B, that is a unique element of B is assigned to each element of A by f. If
b is the element of B assigned to a € A we write f(a) = b, and we say that b is the
image of a under f.

A4l

If f:A— B, wesay f is onto or surjective, if each element of B is assigned to some
element of A, that is
VbeB,JacA,f(a)=b.

A4.2

If f:A— B, we say f is one-to-one or 1 — 1, or injective, if each element in B is
assigned to at most one element of A, that is

Vay,ay €A, f(a1) = f(a2) = a1 = ay.
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AA4.3

If f:A— B, wesay f is a one-to-one correspondence or bijective if f is both onto
and 1 — 1. If f is bijective that any b € B is assigned to exactly one a € A by f,
given b the a that is assigned to b by f is denoted by f~!(b) := a, this determines a
function f~': B— A. f~!is called the inverse function of f.

A.4.4 Set Functions

A.4.4.1 Image

If C C A, then
f(C€):={f(c)[ceC}

is called the image of C under f. The range of f is f(A).If f(A) = B, then f is onto.
If f is one-to-one, we can consider the inverse function -1 : f(A) — A.

A.4.4.2 Pre-image

If D C B, then
(D) :={a€A| f(a) € D}

is called the pre-image of D under f. Note, this does not require f~! to be a function.
If for each b € B, the set f~!({b}) contains at most one element, then f is one-to-
one.

The use of the f~! for inverse function and for pre-image are distinguished by
the argument in the first case being an element and in the second case a subset.

The text assumes the reader knows the following results.

Exercise A.4.1. Prove
a (ﬂB"> ~Nr B
i i

for any sets A, B, any f : A — B, and any subsets B; of B.

Exercise A.4.2. Prove
! <U3i> = Uf_l (Bi)

for any sets A, B, any f : A — B, and any subsets B; of B.
Exercise A.4.3. Let f : A — B. Prove

f(A1UA2) = f (A1) U f(A2)

for any A1,A; CA.
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Exercise A.4.4. Let f: A — B. Prove
f(A1NA2) C f(A1)N f(A2)

for any subsets Aj,A; of A.

Exercise A.4.5. Let f : A — B. Prove f is one-to-one iff

F(A1NA2) D f(A1) N f(A2)
for any subsets A1,A, of A?
Exercise A.4.6. If f: A — Band C CA, thenC C f~! (f(C)).
Exercise A.4.7. Let f : A — B. Prove fis 1 — 1 iff

YCCA, 1 (f(0) Cc.

Exercise A.4.8.If f: A — Band D C B, then f (f~' (D)) C D.
Exercise A.4.9. Let f: A — B. Prove f is onto iff

DCf(f (D)

for all D C B.
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The Principle of Induction

We assume the reader is familiar with proofs by induction. As applications of induc-
tion we establish the Fundamental Theorem of Arithmetic, that there are infinitely
many primes, and the Binomial Theorem.

B.1 Formulations of Induction

Induction is a fundamental property of the set of natural numbers. There are three
standard formulations. Let A C N.

¢ Weak induction: If () ] e Aand (i) Vn e Non €A = n+1 € A, then A =N.

* Strong induction: If Vn € No,{1,2,...,n} CA = n+1€A, thenA =N. [If
n=0,then[1,2,...,n} =0.]

*  Well ordering: If A # 0, then A has a smallest element.

It is well known that these formulations are in some sense equivalent.

The following provides examples of proofs by induction.

A number p € N is prime, if p > 1 and for all km e N, p=km — k=1 or
m=1.

Theorem B.1.1 (Fundamental Theorem of Arithmetic). Any positive integer is a
product of primes. That is given any n € N there exists m; € No, such that

my __mp _ mj3
3

n=py py°p
where py < py < --- is the primes.

Proof. Suppose the claim is false. Let n be the smallest positive integer that is not
a product of primes. The product is = 1 if all m; = 0 and any prime is obtained by
setting one m; = 1 and all other m; = 0. So n is not 1 and n is not a prime. Hence,
n = niny, where n; > 1 and np > 1. If both n; and n, are products of primes, then n
is a product of primes, so at least one of 71 and 7, is not a products of primes. Since,
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n1 < n and ny < n this contradicts that n is the smallest positive integer that is not a
product of primes. ©

Exercise B.1.2. The exponents m; are unique.

As an application of the Fundamental Theorem of Arithmetic let me prove:

Theorem B.1.3. The are infinitely many primes.

Proof. The number p = 2 is prime, so the set of primes is not empty. Let g1, g2, ...,y
be some finite list of primes. Let a := q1q2---¢, be the product of the primes
q1,92,---,qn- Let b := a+ 1. By the Fundamental Theorem of Arithmetic, b is a
product of primes. Let p be one of these primes. Then b = pm for some integer
m > 1. Suppose p = gy for some k € {1,2,...,n}. Then

1:b—a:ﬁ(m—a>.
dk

Since p > 1 and m — lk is an integer, this is a contradiction. Hence p # ¢; for all
k=1,2,...,n. Thus, no finite list contains all the primes. ®

This proof is essentially due to Euclid. Euclid worked in Alexandria during the
reign of Ptolemy I (323-283 BC).

B.2 Binomial Theorem

The factorial function is defined inductively by the basis clause: 0! = 1 and the
inductive clause forn € No let (n+1)! = (n!)(n+1). Hence,n! =1-2---(n—1) -n.

For n,k € Ng with n > k let
n\ n!
k)  kl(n—k)

These numbers are called the binomial coefficients.

Exercise B.2.1. Let n > k € N with n > k. Prove

n n\ (n+1
k—1)\k) \ k )
[Hint: This is a simple consequence of the inductive clause: (j+ 1)! = (j1)(j+1)
in the definition of factorials and algebra.]
Theorem B.2.2 (Binomial Theorem). For any complex numbers x,y and any n €

No we have
n < n n—
(x+y)' = 2 (k>xky k.

k=0
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Exercise B.2.3. Use induction to prove the Binomial Theorem. [Hint: The previous
exercise is one step in this proof.]

Exercise B.2.4. Why are the binomial coefficient integers?



Appendix C
The Field Axioms

C.1 Statement of the Axioms

A field is a set [ together with two functions a: F xF — Fand m: F xF — [,

usually called addition and multiplication and written as

x+y=a(x,y)
xy=x-y=m(x,y)

satisfying the following axioms:
Axioms for addition:

Vx,y,zeFox+(y+z)=(x+y) +z associativity
Vx,yeF,x+y=y+x commutativity
FHeF,VxeF,x+0=x existence of identity
VxelF,3—xelF,x+(—x)=0 existence of inverse

Remark C.1.1. An ordered pair (F,+) consisting of a set F and a function (x,y) —
x+ymapping F x F — [ satisfying the axioms for addition is called a commutative
group. Such a pair is also called an abelian group after Niels Henrik Abel (5 August

1802 Finnoy to 6 April 1829 Froland).

Axioms for multiplication:

Vx,y,z€Fx-(y-2) =(x-y)z associativity
Vx,yelb,x-y=y-x commutativity
JlelF,VxelF,x-1=x existence of identity

Ve F\{0},Ix TeFx (x 1) =1 existence of inverse
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Axioms for the interaction of addition and multiplication:

1#0 nontriviality
Vx,y,z€F,x-(y+z)=(x-y)+(x-2) distributivity

The set of rational numbers, the set of real numbers, and the set of complex num-
bers are examples of fields when equipped with the usual notions of addition and
multiplication. But there are other examples of fields. For example, if p is a prime,
then

Z,:={0,1,...,p—1}

equipped with addition and multiplication modulo p is a field. We will not prove
this. For small values of p it can be verified by checking all cases. For p = 3,5 the
addition and multiplication tables for Z,, are given in Tables C.1 and C.2.

+(012 1012
0|012 0(000
11120 11012
21201 21021

Table C.1 The addition table and the multiplication table in Z3

+/01234 101234
001234 0[00000
1112340 1{01234
2123401 2102413
3134012 3103142
4140123 4104321

Table C.2 The addition table and the multiplication table in Z5

C.2 Some Consequences of the Axioms

It is usual to define subtraction as x —y := x+ (—y) and division as % :=x(y!).
The point of the field axioms is that arithmetic works in any field. To verify this
requires some work. How one can do this is indicated below.

Theorem C.2.1 (Uniqueness of Identity). (a) If x +y = x and x+ z = x for all x,
theny=1z.(b)Ifx-y=xandx-z=x for all x, then y = z.

Proof. For (a):
z=z+y=y+z=).
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Where we used x +y = x with x = z, commutativity of addition, and x 4 z = x with

xX=y.
Case (b) is similar. O

Theorem C.2.2 (Uniqueness of Inverse). (a) [f x+y=0and x+z=0, theny =z.
(b) If for some x #0,x-y=xand x-z7=x, then y = z.

Proof. For (a):
y=0+y=(x+2)+y=x+(z+y)=(z+y)+x=z+(+x)=z+0=z
Case (b) is similar. ©

Theorem C.2.3. For all x we have x-0 = 0.

Proof. As for the previous theorems, this is a simple calculation:

x:0=x-(0+0)= (x-0)+ (x-0).

Adding — (x-0) to both sides and simplifying gives 0 = x- 0. ©

Theorem C.2.4. The equality (—x)y = — (xy) holds for all x,y.

Proof. Again a simple calculation suffices:
xy+(=x)y=(x+(=x)-y=0-y=0.

Since x -y has a unique additive inverse, the proof is complete. ©

Exercise C.2.5. Show — (x+y) = (—x) + (—y) for all x, y.

Exercise C.2.6. Show —0=0and 1 ! =1.

Exercise C.2.7. (a) For any x, — (—x) = x. (b) If x # 0, then (x’l)_l =x

Exercise C.2.8. If x-y =0, thenx=0o0ry=0.
Corollary C.2.9. If x #0 and y # 0, then x -y # 0. In particular, (F\ {O¢},-) is an
abelian group.

Recall, § :=x- (y7"),if y #0. Setting x = 1 gives }l =yl

Exercise C.2.10. Show 7 = x, for all x.

X
1
Exercise C.2.11. Show 1 -1 = L forall x,y # 0.

y Xy
Exercise C.2.12. Show f{l
1
X

Exercise C.2.13. Show | + | = I for all x,y # 0.

= 2 for all x,y,z such that xz # 0.

N
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Below, we will write Of for the additive identity in [ and 1y for the multiplicative
identity in [ to distinguish them from the natural numbers O and 1.

For x € [ inductively define a map n — x mapping No — [ by setting by x* = 1§
and X" = x" - x.

Exercise C.2.14. Prove that x™ - x* = X for all m,n € Ny.

Define a map n — ny mapping No — [ inductively by

0— OfF
n+1—np+1f.

For example, 3 = Iy + Iy + If.
Exercise C.2.15 (Binomial Theorem). If a,b € [, then

(a+b)" = i (Z)[Fakb”k

k=0
for any n € Ny. Here (Z) = ﬁlk), is the usual binomial coefficient, in particular,
( . ) is in N.
Ifay € F for k=0,1,...,n we can consider the polynomial (called a polynomial
over [F)
X) = 2 apx”.
k=0

The collection of these polynomials is usually denoted by [ [x].

Exercise C.2.16. Let p € [ [x] and r € F. Show p (r) = O iff there is a ¢ € F [x] such
that p (x) = (x — r) g (x) . [Hint: See the proofs of Lemma 1.4.12 and Lemma 1.4.13.]

One cannot construct square roots using a finite number of arithmetic operations.
Hence, we cannot expect every member of a field to have a square root. For exam-
ple, v/2 is not rational, hence 2 does not have a square root in the field of rational
numbers.

Example C.2.17. In Z3 the squares are 0> = 0, 1> = 1, and 2% = 1. Hence, both 1

and 2 = —1 are square roots of 1 and 2 does not have a square root.
In Zs the squares are 0> = 0, 12 = 1, 22 = 4, 32 = 4, and 4% = 1. Hence, both
1 and 4 = —1 are square roots of 1, both 2 and 3 = —2 are square roots of 4, and

neither 2 nor 3 have a square root.
In Z; the squares are 0> =0, 12 =1,22=4,32=2.4>=2,5> =4, and 6> = I.

Hence, both 1 and 6 = —1 are square roots of 1, both 2 and 5 = —2 are square roots
of 4, both 3 and 4 = —3 are square roots of 2, and none of 3, 5, and 6 have a square
root.

Hence, v/2 exists in Z p» for some primes p and not for other primes p.



Appendix D
Working with Inequalities

The field axioms allow us to manipulate equalities in the usual ways, for example, to
“complete the square”. Some notable exceptions are, they do not allow us to extract
roots, or calculate values of the transcendental functions sin, cos, log, etc. We do
not use these operations/functions until we have established their existence. For our
development of roots see Sect. 3.5, for logarithms and exponentials see Chap.8, and
for trigonometric functions see Sect. 11.2.

Inequalities form the basis for most proofs in analysis. Thus, it is important to
know how to work correctly with inequalities. In this chapter, we will develop the
basic properties of inequalities based on two axioms: (i) trichotomy and (if) positive
closure.

D.1 Inequalities

The universe in this section is a set satisfying the field axioms. In particular, this
could be the set of all real numbers or the set of all rational numbers. We will also
assume that there is an order, that is a notion of positivity, on this set satisfying the
axioms of trichotomy and positive closure. Hence we are studying ordered fields.
Not all fields admit an order that turn them into an ordered field. We will see below
that the complex numbers do not admit such an order and neither does the finite
fields Z,.

Axioms forInequality:

Trichotomy For any a exactly one of 0 < a, 0 < —a, or 0 = a is true.
Positive Closure If0 <aand 0 < b, then 0 <a+b and 0 < ab.
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Trichotomy provided a way to compare any number to zero. The following defini-
tion extends this to a comparison between any two numbers.

Definition D.1.1. Given numbers a and b

l.a<bmeans0 < b—a
2.a<bmeansa<bora=>b
3.b>ameansa <b

4. b>ameansa <b

Every property of inequality must be proven using the above axioms for inequality
and this definition.

Theorem D.1.2. a < 0 iff 0 < —a

Proof. If a <0, then 0 < 0—a. But 0 —a = —a, so 0 < —a. Conversely, suppose
0 < —a. Using —a = 0 — a, this means 0 < 0 —a. Hence a < 0. ©

Exercise D.1.3. Prove 0 < 1 and —1 < 0.

Let N :={1,2,3,...} be the set of natural numbers, Ny := {0,1,2,...} be the set
of natural numbers including zero, and let Z := {...,—1,0,1,...} be the set of all
integers.

Theorem D.1.4. [fn € N, then 0 < n.

Proof. Since 2 =141 and 0 < 1, then 0 < 2 by positive closure. Since 3 =2+ 1
and 0 < 1 and 0 < 2, then 0 < 3 by positive closure. It follows by induction and
positive closure that for any n € N, 0 < n. In fact, suppose 0 < n. Since 0 < 1 and
0 < n, then 0 < n+ 1 by positive closure. ®©

Exercise D.1.5 (Extended Trichotomy). For any a and b exactly one of
a<bb<a,ora=b

is true.
Exercise D.1.6. a < b iff —b < —a.
Exercise D.1.7 (Transitivity). If a < b and b < ¢, then a < c.

It is customary to interpret a < b to mean that a is to the left of b, or equivalently, b
is to the right of a. Transitivity makes this reasonable, see Fig. D.1.

| | |
| | |
a b c

Fig. D.1 If a is to the left of b and b is to the left of ¢, then a is to the left of ¢

Definition D.1.8. ¢ < b < ¢ means that a < b and b < c.

So transitivity can be written asa < b < ¢ = a < c.



D.1 Inequalities 315

Inequalities Involving Addition

Exercise D.1.9. For any a,b, and c. If a < b, thena+c < b+c.
Exercise D.1.10. If « < b and ¢ < d,thena+c < b+d.

Inequalities Involving Multiplication

Exercise D.1.11. If 0 < a and n € N, then 0 < a".
Exercise D.1.12. If a < b and 0 < ¢, then ac < bc.
A converse of Exercise D.1.12 is:

Exercise D.1.13. If a < b and ac < bc, then 0 < c.
Exercise D.1.14. If a # 0, then a > 0 iff % > 0.
Exercise D.1.15. For any a # 0, 0 < a?.

Since the imaginary unit #, satisfies i> = —1 < 0, this shows it is not possible to
define 0 < a on C, in such a way that both trichotomy and positive closure holds.

Exercise D.1.16. 0 < a < b = a*> < b*.
Exercise D.1.17. a < b = a* < b>.
Exercise D.1.18. If 0 < a, 0 < b, and a® < b*, then a < b.

The field axioms do not imply the existence of square roots. In fact, the field axioms
are satisfied by the set of all rational numbers, but some roots are not rational, see
Sect. 3.5. Hence statements involving, for example, a'/" make the implicit assump-
tion that a'/" does exist.

If 0 < x, then \/x denotes a number > 0, such that (\/)?)2 = x. Similarly, if n is
a positive integer, then a'/™ denotes a number such that (al/ ”)n =a.Ifa>0we

assume a'/" > 0 and if n is odd and a < 0, then a'/" < 0.
Exercise D.1.19. If 0 < a < b, then \/a < \/b.

Exercise D.1.20. If n € N, and 0 < a < b, then a" < b".
Exercise D.1.21. If 0 < a < b, then a'/" < b'/",

If n > 0 is an integer, then it follows from the Binomial Theorem and Exercise
D.1.10 that

n

(I+x)"=1+nx+ (2

>x2+-~~+x"21+nx+0+0+-~~+0=1—|—nx

when x > 0. This argument does not work when x < 0. However, when —1 < x, the
inequality can be established by induction:
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Exercise D.1.22 (Bernoulli’s Inequality). If n € N, then
1 +nx < (14+x)",

forall —1 < x.

Bernoulli’s inequality is named after Jacob Bernoulli (6 January 1655 Basel to 16
August 1705 Basel).

D.2 Absolute Value

Consider a number system with a relation < satisfying the Axioms for Inequality.
Definition D.2.1. The absolute value |a| of a number a is determined by

a ifo0<a
la| := .
—a ifa<0

Exercise D.2.2. Prove that —|a| < a < |a| for all a.

Exercise D.2.3. Prove that 0 < |a| for all a.

The following group of exercises explore how the absolute value interact with mul-
tiplication.

Exercise D.2.4. Prove that |a|? = & for all a.

Exercise D.2.5. Prove that | — a| = |a| for all a.

Exercise D.2.6. Prove that |ab| = |a| |b| for all a and b.

Exercise D.2.7. Prove that ‘ %‘ = % for all @ and b with b # 0.

A very useful way to understand inequalities involving absolute value is:

Exercise D.2.8. For all a and b, prove that |a| <b <= —b<a<b.

The two exercises below relate absolute value and addition.

Exercise D.2.9 (Triangle Inequality). Prove that |a +b| < |a| +|b| for all a and b.

There are no triangles in the set of real numbers, so the name “Triangle Inequality”
may seem strange. See Sect. E for the reason this inequality is called the triangle
inequality.

Exercise D.2.10 (Reverse Triangle Inequality). Prove that ||a| — |b|| < |a —b| for
all a and b.
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Problems

Problems for Sect. D.1

1. If a < b, then there is a number c, such that a < ¢ < b. [In other words, given
a number a, there is no number b, that is the “next” number.]

2.Ifa<0and 0 < b, then ab < 0.

3.Ifa < band c <0, then ac > bc.

Problems for Sect. D.2

1. If x,y are points in the closed interval [a,b], then |x—y| < b—a.

Solutions and Hints for the Exercises

Exercise D.1.3.If 0 < —1, then 0 < (—1)(—1) by positive closure. But 0 < —1
and 0 < 1 contradicts trichotomy.

Exercise D.1.5. Apply trichotomy to ¢ := b —a.

Exercise D.1.6. You cannot multiply by —1, because we only know positive
closure.

Exercise D.1.7. Use positive closure.
Exercise D.1.22. This follows from a proof by induction using 0 < x>.
Exercise D.2.9. Prove —(|a|+1|b|) <a+b <|a|+|b|.

Exercise D.2.10. Prove |a| — |b| < |a—b| and |b| — |a| < |a—b|.



Appendix E
Complex Numbers

The set of complex numbers C is the set of ordered pairs of real numbers
C:=R?>={(a,b)|a,beR}.

Abbreviating a = (a,0) identifies R with the subset R x {0} of C. In particular,
1 =(1,0). The imaginary unit is i := (0, 1). With this notation we have

(a,b)=a(1,0)+b(0,1) =a—+ib.

The first equality being a standard property of R%. With this notation, in particular,
0= 0+10.
The real part of a complex number is Re(a + ib) := a and the imaginary part is
Im(a+ ib) := b. Hence for a complex number z, z = Re(z) + iIm(z).
Arithmetic in C is determined by
(a1 +1ib1) + (a2 +iba) == (a1 +az) +i(by +b2) and
(a1 + ibl)(az + ibz) = (a1a2 — blbz) + i(a1b2 +b1a2).

In particular,
?=i-i=(0,1)(0,1)=(0—1)+(0+0)i=—1.
Division of complex numbers is determined by

aj +ib . (a1 —|—ib1)(a2—ib2) . ajar+biby  biax—aiby

= 1
ay+iby (az + ibz) (a2 — ibz) a% + b% a% + b%

)

when ap 4 iby # 0. If by = by = 0 this agrees with arithmetic in R.

Exercise E.0.1. If z=a+ib # 0, then z/z = 1.
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E.1 Basic Properties of Complex Numbers

Manipulations with complex numbers is often most efficiently done without consid-
ering the real and imaginary parts.

Exercise E.1.1. If 7,7z, and 7, are complex numbers, then

LLzi+n =22+
2. 2122 = 2271
3. z2(z1+22) =2 +222

The complex conjugate of a+ib is a+ib := a —ib.

Exercise E.1.2. If z and w are complex numbers, then

l.z+w=zZ+w
Z.ET\/:ZW
3.2=z

The length or modulus of a complex number a + ib is

|a+ib| := \/ a*+ b2.

This agrees with the way one normally defines the length |(a,b)| = Va% +b? in
R2. Also, la+i0| = Va2 is the absolute value of a. Hence, results proven about the
modulus of a complex number are also true for the absolute value of a real number.

Exercise E.1.3. Let z and w be complex numbers, then

1. 2z = |z]?

2. 2| =1z

3. |zw| = |z| [w]

4 &= 2 ifw#0

Proposition E.1.4. For any complex number z, |Re(z)| < |z| and |Im(z)| < |z].

Proof. 1f z=a+ib, then |a| = Va2 +0 < Va? + b2 Similarly, |b| < Va2 +b2. ©

Exercise E.1.5. Re(z+w) =Re(z) + Re(w) and Im(z+w) = Im(z) + Im(w) for any
complex numbers z and w.

Exercise E.1.6. z+7Z = 2Re(z) and z —Z = i2Im(z) for any complex number z.

Using some of the properties listed above we now establish how the modulus interact
with addition.

Theorem E.1.7 (Triangle Inequality). The modulus | -| satisfies the triangle in-
equality
lz1 + 22| < z1]+]z2]

for all z; and z; in C.
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Proof. Calculating we have
nn+nn=unz+un
=2Re(z122).
Hence
21 + 227 = (z1 +22) (21 + 22)
=uztnntun+n
=|z1|* +|z2|* +2Re(z1%2)
<|a* +|z2* + 2|17
= |z1]* +|z2* + 221 |22

= (21| + |z2])?

for any complex numbers z; and z,. Taking the square root gives the desired in-
equality. ©

For any three points a, b, ¢ in the complex plane
a—c=(a—b)+(b—c)

so the triangle inequality with z; :=a—b and zp := b — ¢ says

lla—c| <la—b|+|p—cl.|

The triangle inequality, written in this way, is the most important inequality in anal-
ysis. We will use it hundreds of times in this text. We will often use it when we want
to estimate |a — ¢|. The “trick” is to “guess” b so that we can estimate |a — b| and
|b—c|.

Geometrically it says that the length of any side of the triangle is < the sum
of the lengths of the other two sides. See Fig. E.1. This is the reason it is called

Fig. E.1 Triangle Inequality. Label the vertices a, b, ¢ in any manner

the triangle inequality. Thinking of the triangle inequality this way may helps us
understand, pictorially, when we may need to us the triangle inequality.
Restating the triangle inequality using z; = aj +ias and zo = b +ib; gives

\/(a1+b1)2+(a2+b2)2 < a%—i—a%—i—\/b%—i—b%
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for all real numbers ay, as, by, and b. This is the triangle inequality in [Rz, since
|(a,b)| = Va2 + b? is the distance function, i.e., norm, in R>.

Exercise E.1.8. Show that the reverse triangle inequality
|z1] = |z2|| < |21 — 22|

holds for z;,z; in C.

E.2 Balls

The open ball with center ¢ and radius r > 0 is the set of points whose distance from
c is smaller than r. A closed ball is defined similarly, with the distance being at most
r. The sphere with center ¢ and radius r is the set of points whose distance from ¢
equals r.

Balls in C

Let ¢ € C and let r > 0. The set

B.(c):={z€C||z—c|<r}
is an open ball with center ¢ and radius r. The set

B, (c):={zeCllz—c| <7}
is a closed ball with center c and radius r. The set

Sy (c):={z€Cl|z—c|=r}

is a sphere. Clearly, the sphere is the difference between the closed and the open
ball: B,(c) \ Br(c) = S, (c) . Geometrically, balls in C are disks and spheres in C are
circles.

Ballsin R

Let ¢ € R and let » > 0. The set
B.(c)={zeR||z—c| <1}
is an open ball with center ¢ and radius r. The set

B.(c):={z€R||z—c| <r}
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is a closed ball with center ¢ and radius r. The set
Sr(c):={z€R||z—c|=r}

is a sphere. Geometrically, balls in R are intervals and spheres are the endpoints of
intervals.

Exercise E.2.1. Suppose we are in R. If ¢ € R, then B,(c) =|c —r,c+r[.

Fig. E.2 Illustration for Exercise E.2.2. The large circle has radius r and the small circle has radius
s

Exercise E.2.2. If 7o € B,(c), then there exists s > 0, such that Bs(zo) C B,(c). Give
a proof based on the triangle inequality that works both in R and in C. See, Fig. E.2.

Problems

Problems for Chap. E

1. Verify the triangle inequality in R> without using complex numbers.

2. If z is a complex number, then
[1+nz] < (1+]z])"
for all n € N.

3. Clearly, B,(c) C B/(c). Prove B, 5(c) C B(c).

A linear order on a set A is a relation on A satisfying extended trichotomy and
transitivity. You can think of a linear order on A as a way of alphabetizing the set A.
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On the set of complex number C define a + ib < ¢+ id to mean either

a < c or both
a=cand b <d.
4. Draw the region {1 +i2 <x+iy|x+iy € C}.
5. Show that a +ib < c+id is a linear order on C.
The next two problems investigate positive closure of this linear order on C.
6. Show that if 0 < a+ib and 0 < ¢ +id, then 0 < (a+ib) + (c+id).

7. Give an example of numbers 0 < a +ib and 0 < ¢+ id, such that (a+ib)
(c+id) < 0.

Solutions and Hints for the Exercises

Exercise E.1.8. Look at the corresponding result in Sect. D.2.

Exercise E.2.2. Drawing a picture, see Fig. E.2, shows that any 0 < s < r—|c — 79|
should work. Suppose z satisfies |z — zo| < s, then an application of the triangle
inequality shows that [z —c| < r.



Appendix F
Greek Alphabet

Some of the greek letters are written in more than one form. For the upper case
letters the variations are small. In some cases one of the forms looks like a symbol

used in another context, notably € and €.

[Upper case|Lower case] Name |

A a alpha
B B beta
r,r b4 gamma
AA 0 delta

E £, € epsilon
Z 4 zeta
H n eta
(0] 6,9 theta
I l iota
K K, kappa
AN A lambda
M u mu
N \4 nu
) 13 ksi
o o omicron
I1,11 n,0 pi
P p,p rho
PHDY 0,6 sigma
T T tau
r,Y v upsilon
®® | .9 | phi
X X chi
.Y 7 psi
Q.Q 0] omega

Table F.1 Greek alphabet
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Appendix G
Credits

The author has taught, parts of, the material included in this text using several dif-
ferent textbooks. For example, he has taught from (various editions of) Bartle and
Sherbert (1999), Burn (2000), Belding (2008), Lay (2004), and Strichartz (2000).
The present text is clearly influenced by the works cited above. The list below con-
tains the cases where the author consciously adapted material from other sources to
fit into this text.

Arranging the theory of inequalities as a sequence of inequalities is adapted from
Burn (2000).

A table similar to Table 1.1 can be found in Boester (2010), the use of the word
“tolerance” is also taken from Boester (2010).

The proof of Steinhaus’ Three Distance Conjecture, Theorem 1.8.1, is from
Slater (1967).

The proof of Theorem 3.4.1 is from Dunham (1990), where it is credited to
Volterra.

The proof of Theorem 3.5.4 is a modification of the proof in Ferrefio (2009).
The notion “increasing at a point” is from Strichartz (2000).

The proof of Theorem 6.5.3 is adapted from Korner (1989), where it is credited
to Liouville.

The proof that e is transcendental is adapted from Gelfond (1960).

The problems for Sect. 8.3 showing that nonzero rational powers of e are irra-
tional are adapted from Aigner and Ziegler (2004).

The proof of Theorem 9.2.12 is an interpretation of (part of) Remark 2 in Aksoy
and Martelli (2002)

The proof of Theorem 9.4.1 is essentially from Scheinerman and Schep (2009).
The construction of the space filling curve in Sect. 10.3 is adapted from Sagan
(1994).

The proof of Theorem 10.5.1 is adapted from Korner (1989), who credits it to
Weierstrass.

The construction of 7 in Sect. 11.2 is adapted from Bartle and Sherbert (1999).

© Springer International Publishing Switzerland 2015 327

S

. Pedersen, From Calculus to Analysis, DOI 10.1007/978-3-319-13641-7



328 G Credits

* The proof in Sect. 11.4 is adapted from a paper Weierstrass presented to the
Konigliche Akademie der Wissenschaften on 18 July 1872, Weierstrass (1895).

* The proof of Theorem 11.5.2 is adapted from Zhou and Markov (2010).

* The problems for Sect. 11.5 outline Niven’s proof that 7 is irrational, see Niven
(1947).

* Problem 2 for Sect. 13.4 is adapted from the proof of Darboux’s Intermediate
Value Theorem in Nadler (2010).

* The proof that the number of primes is infinite is adapted from Proposition 20,
Book IX of Euclid’s Elements.



Appendix H
Names

The list below contains refences to (some of) the pages where a mathematician is
mentioned by name. The page number in bold refers to the page containing a small
amount of biographical information.

Abel, Niels Henrik 309

Archimedes 129

Baire, René-Louis 240

Banach, Stefan 74

Bernoulli, Jacob 316

Bernoulli, Johann 109

Bernstein, Felix 73

Bessel, Friedrich 255
Bois-Reymond, Paul du 193, 264
Bolzano, Bernhard 80, 179, 237, 290
Borel, Emile 289

Bunyakovsky, Viktor 125

Cantor, George 57, 64 , 70, 73, 69, 103
Cauchy, Augustin-Louis 107, 125, 180, 207, 210, 219, 256
Cesaro, Ernesto 264

Cohen, Paul 73

Darboux, Jean-Gaston 100
Dedekind, Richard 264

Dini, Ulisse 201, 260

Dirichlet, Lejeune 24, 209, 259, 261
Euclid 306

Euler, Leonhard 162, 208

Fejér, Lipot 264, 266

Fermat, Pierre de 151

Fibonacci 181
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Fourier, Joseph 64, 249
Fraenkel, Abraham 73

Fubini, Guido 193

Gauss, Carl Friedrich 237
Godel, Kurt 73

Hadamard, Jacques 219
Hardy, G. H. 159,

Heine, Eduard 289

Hermite, Charles 162

Hilbert, David 74, 159
Holder, Otto 114, 125
I’Hopital, Guillaume de 109
Jensen, Johan 117

Lagrange, Joseph-Louis 105
Lambert, Johann Heinrich 240
Lebesgue, Henri 256

Leibniz, Gottfried 192, 209
Lindemann, Ferdinand von 240
Liouville, Joseph 103
Lipschitz, Rudolf 114
Madhava of Safigamagrama 105
Minkowski, Hermann 125
Napier, John 162

Netto, Eugen 218, 291
Newton, Isaac 141

Niven, Ivan 243

Parseval, Antoine 274
Plancherel, Michel 276
Riemann, Bernhard 47, 129, 208, 213, 256, 277
Rolle, Michel 101
Schoenberg, Isaac 216
Schroder, Ernst 73

Schwarz, Hermann 125, 256
Steinhaus, Hugo 31

Tarski, Alfred 74

Taylor, Brook 105

Thomae, Johannes 47
Volterra, Vito 47, 58
Weierstrass, Karl 10, 179, 215, 221, 237, 290
Weyl, Hermann 270

Young, William Henry 124
Zermelo, Ernst 73



Nomenclature

1a characteristic function of the set A, page 24
(xn)  sequence xj,xa,..., page 28
(a;,)  subsequence of (ay), page 182

[x] smalles integer n such that x < n, page 29

] the largest integer < f, page 30

|x] absolute value of the real number x, page 322
4 modulus of the complex number z, page 326

{x}  fractional part of the real number x, page 32
a, — a (a,) converges to a, page 182

Jn = f fu converges uniformly to f, page 191
fa— f fu converges pointwise to f, page 191

a exponential function base a, page 164

B..(c) punctured ball radius r and center c, page 7

() binomial coefficients, page 312

B,(c) open ball with radius r and center ¢, page 328

B,(c) closed ball with radius r and center ¢, page 328

C set of all complex numbers, page 325

€' (D) f" exists and is continuous on D, page 112

C Cantor set, page 66

€ the derivative f") exist for all n, page 161

€"(D) f is n times differentiable and the n'" derivative f (") is continuous on D,

page 107
cos(x) the cosine function, page 236
do.d1d;--- infinite decimal (base 10), page 3
1.672345 repeating decimal, page 4
dOI;dle --- infinite decimal (base b), page 65

Ds(x) distance from the point x to the set D, page 86
e base of the natural exponential, page 164

a exponential function, page 164

exp(x) exponential function, page 163
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f*g  convolution of f and g, page 198

f:A— B fisafunction defined on A with values in B, page 9
f(k)  Fourier coefficients, page 255

f~(x) negative part of f, page 142

ft(x) positive part of f, page 142

f'(a) derivative of the function f at the point a, page 93

f | £ restriction of f to the set E, page 23

fr partial derivative of f with respect to x, page 196
Y Euler constant, page 162
i imaginary unit, page 325

Im(z) imaginary part of z, page 325

inf(A) greatest lower bound of A, page 56

[Pf  integral of f, page 133

[a,b]  closed interval, page 57

Ja,b[  open interval, page 57

lim,—,, f(x) limit of f(x) as x — a, page 10

f(x)QL limit of f(x) as x — a, page 10

liminfa, limitinferior of a,, page 190

lima, limit superior of a,, page 189

limsupa, limit superior of a,, page 189

lima, limit inferior of a,, page 190

log(x) logarithm, page 161

max(A) largest number in A, if any, page 53

min(A) smallest number in A, if any, page 56

N set of all natural numbers {1,2,3,...}, page 320
No the set {0, 1,2,...}, page 320

o(¢(x)) little oh notation, page 121

o f partial derivative of f with respect to x, page 196

T pi, page 238
Q set of all rational numbers, page 4
R? set of all ordered pairs of real numbers, page 325

Re(z) real part of z, page 325

o(x)  pseudo-sine function, page 14

sin(x) the sine function, page 236

S,(c)  sphere with radius r and center ¢, page 328

Yi_1 X the finite sum x1 +x2 + - - - +x,,, page 30

Yir—oXx infinite series, page 31

> sum of a step function, page 132

sup(A) least upper bound of A, page 53

Xmax  point where a function assumes its largest value, page 84
Xmin  point where a function assumes its smallest value, page 84
Zz set of all integers {...,—2,—1,0,1,2,...}, page 320

z complex conjugate of z, page 326

fis1—1 fisone-to-one, page 307

f(C)  image of the set C under f, page 308
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f~Y(D) pre-image of the set D under f, page 308
dx for some x, page 304

Vx for all x, page 304

-P negation of P, page 304

P <= Q Pistrueif and only if Q is true, page 304
P — Q if Pis true, then Q is true, page 303
NicsAi intersection of A;, i € 1, page 307

UicsAi union of A;, i € I, page 307

ANB intersection of A and B, page 306

AUB union of A and B, page 306

A\B setdifference of A and B, page 306

A CB Aisaproper subset of B, page 306

A CB Aisasubset of B, page 306
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Index

e, 160 Bolzano’s Theorem, 80
irrational, 162 Bolzano-Weierstrass Theorem, 179
transcendental, 163 bound
lower, 54
abelian group, 311 upper, 51
absolute boundary of a set, 295
value, 318 bounded
absolutely convergent, 207 function, 82
accumulation point, 7 sequence, 28
algebraic set, 288
number, 74, 103 bump function, 166
alternating series test, 209
approximate identity, 194 Cantor
lemma, 194 function, 64
arc length, 236 Principle, 57
unit circle, 239 set, 64
area, 129 Cantor-Bernstein-Schroeder Theorem, 72
unit circle, 235 Cauchy
arithmetic complete, 180
mean, 118 product, 210
progression, 30 sequence, 180
axioms for inequality, 315 Cauchy-Schwarz inequality, 258
ceiling of x, 29
ball center of a ball, 324
closed, 324 Cesaro sums, 266
open, 324 Change of Variables Theorem, 144
punctured, 7 characteristic function, 24
Banach-Tarski Paradox, 74 closed
base b, 63 ball, 324
Bernoulli’s inequality, 122, 318 interval, 55, 301
Bessel’s inequality, 257, 260 set, 286
bijective function, 304 subset, 286
binary number, 63 closure, 287
binomial commutative group, 311
coefficients, 308 compact
theorem, 308 covering, 288
Bolzano, 239 interval, 81, 301
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limit point, 180 decreasing
sequential, 179 at a point, 94
sequentially, 292 function, 77
set, 288 sequence, 183
comparison test, 207 degree of a polynomial, 19
complete dense set, 5
Cauchy, 180 density of
order, 53 irrationals, 6
complex rationals, 6
conjugate, 322 derivative, 91
number, 301, 321 partial, 192
Composition Rule for Limits, 21 Devil’s Staircase, 86
concave function, 111 differentiable
condition at a point, 91
Holder, 88, 121 on a set, 92
Lipschitz, 114 Dini’s
conditionally convergent, 210 Criterion, 263
connected set, 293 Theorem, 201
contact point of a set, 287 Dirichlet
continuity function, 24
one-sided, 48 kernel, 261
continuous Theorem, 264
at a point, 45 discontinuity
from the left, 48 jump, 78
from the right, 48 removable, 47
function, 46 discontinuous, 46
on a set, 46 distance from a set, 84
sequentially, 182 divergent
continuum hypothesis, 73 sequence, 178
convergence series, 205
in mean, 252 Dominated Convergence Theorem, 207
pointwise, 187
radius of, 221 enumeration, 71
uniform, 187 Evaluation Theorem for Integrals, 134
convergent Existence Theorem for Integrals, 133
absolutely, 207 exponential function, 159, 231
sequence, 178 Extreme Value Theorem, 82, 289
series, 205

convex function, 111

factorial, 308

convolution, 194 Fejér

cosine, 232 kernel, 266
countable set, 69 Theorem, 268
countably infinite set, 69 field, 311

cover of a set, 288 finite

covering compact, 288 decimal, 4

critical point, 94

subcover, 288

curve, 216 first derivative test, 121
fixed point, 87
decimal floor of x, 30
finite, 4 Fourier series, 252
infinite, 3 Fubini’s Theorem, 193
number, 63 function
repeating, 3 bounded, 82

bump, 166
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Cantor, 64
characteristic, 24
concave, 111
continuous, 46
convex, 111
decreasing, 77
Devil’s Staircase, 86
Dirichlet, 24
exponential, 159
increasing, 77
integrable, 129
logarithmic, 157
lower step, 128
monotone, 77
nowhere differentiable, 239
polynomial, 19
pseudo-sine, 14
rational, 20
restriction, 23
Riemann, 47
Riemann zeta, 208
Schoenberg, 217
step, 128
transcendental, 231
uniformly continuous, 83
upper step, 129
Weierstrass, 239
Fundamental Theorem of
Algebra, 196
Arithmetic, 307
Calculus, 141, 142

geometric
mean, 118
progression, 30
sequence, 30
series, 31, 206
global
Lipschitz condition, 121
maximum, 82
minimum, 82
Global Boundedness Theorem, 82
greatest lower bound, 54

Holder
condition, 88, 121
inequality, 125
half-open interval, 55, 301
Heine-Borel Theorem, 292

image of a set, 10
image of a subset, 304
imaginary part, 321
improper integral, 146

increasing
at a point, 94
function, 77
sequence, 183
induction, 307
proof by, 307
inequality
arithmetic-geometric, 118
Bernoulli, 122, 318
Bessel, 257, 260
Cauchy-Schwarz, 258
Holder, 125
Jensen, 117
Minkowski, 125
reverse triangle, 318, 324
triangle, 118, 258, 318, 322
Young, 124
infimum, 54
infinite
decimal, 3
limit, 26
series, 31
sum, 205
injective function, 303
inner product, 252
integer, 301
integrable function, 129
integral
improper, 146
iterated, 193
lower, 129
Riemann, 129
test, 208
upper, 129
integration
by parts, 143
by substitution, 144
change of variables, 144
interior of a set, 284
intermediate value property, 55

Intermediate Value Theorem, 80, 81, 100

interval, 55, 302
closed, 301
compact, 81, 301
half-open, 301
open, 301
Theorem, 55
Inverse Function Rule, 98
irrational number, 5
isolated point, 45
iterated integral, 193

Jensen’s inequality, 117
jump discontinuity, 78
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kernel
Dirichlet, 261
Fejér, 266

least upper bound, 51
Leibniz Integral Rule, 192
Leibniz’ Rule, 95
length, 322
limit
at infinity, 25
from above, 25
from below, 25
from the left, 25
from the right, 25
inferior, 185
of a function, 10
of a sequence, 178
one-sided, 24
superior, 185
limit point
compact, 180
of a sequence, 184
of a set, 7
line
tangent, 91
linear order, 325
linear transformation, 95
linearization of a function, 119
Liouville’s Theorem, 103
Lipschitz condition, 114
little oh notation, 119
local
extremum, 94
maximum, 94
minimum, 94
logarithm, 157
lower
bound, 54
integral, 129
step function, 128
sum, 128

maximum, 51

of a function, 82
Mean Value Theorem, 102
minimum, 54

of a function, 82
Minkowski’s inequality, 125
modulus, 322
monotone

function, 77

sequence, 183

Napier constant, 162
natural number, 301
neighborhood, 7
Nested Interval Theorem, 57
nested intervals, 56
Nested Rectangle Theorem, 58
Netto’s Theorem, 218, 293
norm, 259
null sequence, 29
number
algebraic, 103
binary, 63
decimal, 63
irrational, 5
prime, 307
rational, 4
ternary, 63
transcendental, 103

one-sided
continuity, 48
derivative, 93
limit, 24
one-to-one
correspondence, 304
function, 303
onto function, 303
open
ball, 324
interval, 55, 301
set, 283
subset, 285
open cover, 288
order
complete, 53
orthonormal set, 255
other bases, 63

Parseval’s identity, 276
partial

derivative, 192

sum, 205
partition, 127
path, 293
pathwise connected, 293
7, 234

irrational, 243
Plancherel’s Formula, 278
point

accumulation, 7

fixed, 87

isolated, 45

limit, 7
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pointwise convergence, 187 series, 31
polarization identity, 277 convergent, 205
polynomial divergent, 205
degree, 19 Fourier, 252
function, 19 geometric, 31, 206
positive infinite, 31
closure, 315 power, 220
power series, 220 rearrangement, 212
pre-image of a subset, 304 set
prime number, 307 boundary, 295
Projection Theorem, 256 Cantor, 64
proof by induction, 307 closed, 286
pseudo-sine function, 14 closure, 287
punctured ball, 7 compact, 288
punctured neighborhood, 7 connected, 293
Pythagorean Theorem, 257 countable, 69
countably infinite, 69
radius dense, 5
of a ball, 324 distance to, 84
of convergence, 221 interior, 284
ratio test, 207 open, 283
rational uncountable, 71
function, 20 sine function, 232
number, 4, 301 space filling, 216
real number, 301 sphere, 324
real part, 321 Steinhaus conjecture, 32
rearrangement of a series, 212 step function, 128
refinement, 130 lower, 128
removable discontinuity, 47 upper, 129
repeating strictly decreasing
decimal, 3 function, 77
part, 3 strictly increasing
restriction of a function, 23 function, 77
reverse triangle inequality, 318, 324 strictly increasing at a point, 94
Riemann sub-derivative, 124
function, 47 subcover, 288
localization, 279 subsequence, 178
zeta function, 208 sum
Riemann-Lebesgue Lemma, 258, 260 infinite, 205
Rolle’s Theorem, 101 partial, 205
root supremum, 51
of a polynomial, 20 surjective function, 303
test, 207
tangent
second derivative test, 121 line, 91
sequence, 177 to a function, 119
Cauchy, 180 Taylor polynomial, 106
geometric, 30 Taylor’s
null, 29 Formula, 105
of functions, 187 Theorem, 153
of numbers, 28 ternary number, 63
sequential test
compact, 179, 292 alternating series, 209

continuity, 182 comparison, 207
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integral, 208
ratio, 207
root, 207

Theorem
[0,1] is uncountable, 70
e is irrational, 162
e is transcendental, 163
Approximate Identity Lemma, 194
Baby Liouville, 34
Banach-Tarski, 74
Bessel’s inequality, 257, 260
binomial, 308
Bolzano-Weierstrass, 179
Cauchy Completeness, 180
Cauchy Mean Value, 107
Cauchy-Hadamard, 220
Change of Variables, 144
Darboux Intermediate Value, 100
density of irrationals, 6
density of rationals, 6
Dini’s Criterion, 263
Dirichlet, 264
Evaluation of Integral, 134
Existence of Integral, 133
Existence of Roots, 61
Extreme Value, 82
Fejér, 268
FTC-Derivative, 141
FTC-Evaluation, 142
Fubini, 193
Fundamental of Algebra, 196
Fundamental of Arithmetic, 307
Fundamental of Calculus, 141, 142
Global Boundedness, 82
Hermite, 163
Intermediate Value, 80
Interval, 55
Jensen’s inequality, 117
I"Hopital’s Rule, 109, 110
Leibniz Integral Rule, 192
Local Boundedness, 15
Local Positivity, 16
Mean Value, 102

Index

Monotone Convergence, 77, 183
Nested Interval, 57
Netto, 293
Order Completeness of R, 53
7 is irrational, 243
Projection, 256
Pythagorean, 257
Riemann-Lebesgue, 258, 260
V2 irrational, 62
Steinhaus Three Distance, 32
Taylor, 105, 153
Uniform Continuity, 85
Volterra, 58
Weierstrass Approximation, 223
Weyl, 272
Theorem Liouville, 103
transcendental
function, 231
number, 74, 103
triangle inequality, 258, 318, 322
trichotomy, 315

uncountable set, 71
uniform

convergence, 187

distribution, 269
Uniform Continuity Theorem, 85
uniformly continuous function, 83
upper

bound, 51

integral, 129

step function, 129

sum, 129

vector space, 252

Weierstrass
Approximation Theorem, 223
M-test, 215
nowhere differentiable function, 239
Weyl Criterion, 272

Young’s inequality, 124
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