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Preface

What is Real Analysis?

First of all “Analysis” refers to the subdomain of Mathematics, which is roughly speaking an
abstraction of the familiar subject of Calculus. Calculus arose as a box of tools enabling one to
handle diverse problems in the applied sciences such as physics and engineering where quantities
change (for example with time), and calculations based on “rates of change” were needed. It soon
became evident that the foundations of Calculus needed to be made mathematically precise. This
is roughly the subject of Mathematical Analysis, where Calculus is made rigorous. But another
byproduct of this rigorization process is that mathematicians discovered that many of the things
done in the set-up of usual calculus can be done in a much more general set up, enabling one to
expand the domain of applications. We will study such things in this course.

Secondly, why do we use the adjective “Real”? We will start with the basic setting of making
rigorous Calculus with real numbers, but we will also develop Calculus in more abstract settings,
for example in R™. Using this adjective “Real” also highlights that the subject is different from
“Complex Analysis” which is all about doing analysis in C. (It turns out that Complex Analysis
is a very specialized branch of analysis which acquires a somewhat peculiar character owing to the
special geometric meaning associated with the multiplication of complex numbers in the complex
plane.)

Amol Sasane

Thanks to Eleni Katirtzoglou and Tony Whelan for their help in revising these lecture notes.

Konrad Swanepoel
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Chapter 1

R, metric spaces and R"

We are familiar with concepts from calculus such as

(1) convergence of sequences of real numbers,
(2) continuity of a function f: R — R,
(3) differentiability of a function f: R — R.

Once these notions are available, one can prove useful results involving such notions. For example,
we have seen the following:

Theorem 1.1. If f : [a,b] — R is continuous, then f has a minimizer on [a,b].

Theorem 1.2. If f : R — R is such that f”(x) > 0 for all x € R and f'(x¢) = 0, then zq is a
minimizer of f.

We will revisit these concepts in this course, and see that the same concepts can be defined
in a much more general context, enabling one to prove results similar to the above in the more
general set up. This means that we will be able to solve problems that arise in applications
(such as optimization and differential equations) that we wouldn’t be able to solve earlier with
our limited tools. Besides these immediate applications, concepts and results from real analysis
are fundamental in mathematics itself, and are needed in order to study almost any topic in
mathematics.

In this chapter, we wish to emphasize that the key idea behind defining the above concepts is
that of a distance between points. In the case when one works with real numbers, this distance
is provided by the absolute value of the difference between the two numbers: thus the distance
between z,y € R is taken as |« — y|. This coincides with our geometric understanding of distance
when the real numbers are represented on the “number line”. For instance, the distance between
—1 and 3 is 4, and indeed 4 = | — 1 — 3|.

| |z —y| |

Figure 1. Distance between real numbers.

Recall for example, that a sequence (a,)nen is said to converge with limit L € R if for every
€ > 0, there exists a N € N such that whenever n > N, |a,, — L| < e. In other words, the sequence
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2 1. R, metric spaces and R"

converges to L if no matter what distance ¢ > 0 is given, one can guarantee that all the terms of
the sequence beyond a certain index N are at a distance of at most € away from L (this is the
inequality |a, — L| < €). So we notice that in this notion of “convergence of a sequence” indeed the
notion of distance played a crucial role. After all, we want to say that the terms of the sequence
get “close” to the limit, and to measure closeness, we use the distance between points of R.

A similar thing happens with all the other notions listed at the outset. For example, recall
that a function f:R — R is said to be continuous at ¢ € R if for every € > 0, there exists a § > 0
such that whenever |z — ¢| < ¢, |f(z) — f(c¢)| < e. Roughly, given any distance ¢, I can find a
distance ¢ such that whenever I choose an x not farther than a distance § from ¢, I am guaranteed
that f(z) is not farther than a distance of € from f(c). Again notice the key role played by the
distance in this definition.

1.1. Distance in R

The distance between points z,y € R is taken as | — y|. Thus we have a map that associates to a
pair (z,y) € R x R of real numbers, the number |z — y| € R which is the distance between x and
y. We think of this map (z,y) — |z —y| : R x R — R as the “distance function” in R.

Define d : R x R — R by d(z,y) = |z — y| (x,y € R). Then it can be seen that this distance
function d satisfies the following properties:
(D1) For all z,y € R, d(z,y) > 0. If x € R, then d(z,z) = 0. If z,y € R are such that
d(z,y) =0, then = = y.
(D2) For all z,y € R, d(x,y) = d(y, z).
(D3) For all z,y,z € R, d(z,y) + d(y, z) > d(z, 2).
It turns out that these are the key properties of the distance which are needed in developing

analysis in R. So it makes sense that when we want to generalize the situation with the set R
being replaced by an arbitrary set X, we must define a distance function

d: X xX =R

that associates a number (the distance!) to each pair of points z,y € X, and which has the same
properties (D1)-(D3) (with the obvious changes: z,y,z € X). We do this in the next section.

1.2. Metric space

Definition 1.3. A metric space is a set X together with a function d : X x X — R satisfying the
following properties:

(D1) (Positive definiteness) For all x,y € X, d(x,y) > 0. For all x € X, d(xz,2) = 0. If
x,y € X are such that d(x,y) = 0, then z = y.

(D2) (Symmetry) For all x,y € X, d(z,y) = d(y, x).
(D3) (Triangle inequality) For all z,y,z € X, d(x,y) + d(y, z) > d(x, 2).
Such a d is referred to as a distance function or metric.
Let us consider some examples.
Example 1.4. X =R, with d(z,y) := | — y| (z,y € R), is a metric space. O

Example 1.5. For any nonempty set X, define

1 ifz
d(x’y){ 0 iijz.



1.2. Metric space 3

This d is called the discrete metric. Then d satisfies (D1)-(D3), and so X with the discrete metric
is a metric space. O

Note that in particular R with the discrete metric is a metric space as well. So the above two
examples show that the distance function in a metric space is not unique, and what metric is to
be used depends on the application one has in mind. Hence whenever we speak of a metric space,
we always need to specify not just the set X but also the distance function d being considered. So
often we say “consider the metric space (X, d)”, where X is the set in question, and d : X x X — R
is the metric considered.

However, for some sets, there are some natural candidates for distance functions. One such

example is the following one.

Example 1.6 (Euclidean space R™). In R? and R3, where we can think of vectors as points in the
plane or points in the space, we can use the distance distance between two points as the length of
the line segment joining these points. Thus (by Pythagoras’s Theorem) in R2, we may use

d(z,y) = /(x1 = 11)* + (22 — 12)?

as the distance between the points x = (21, 23) and y = (y1,92) in R?. Similarly, in R®, one may

use

d(z,y) = V/(z1 —y1)% + (12 — 12)? + (w3 — y3)?

as the distance between the points # = (21, 29, 73) and y = (y1,%2,y3) in R3. See Figure 2.

Yy oY
d(z,y) %
7 |2 —ys2| |2 —yz|
d(z,y)
B
T
=il i 23 —ys|
x |x1—y1\

Figure 2. Distance in R? and R3.

In an analogous manner to R? and R3 more generally, for 2,y € R® =: X, we define the
Euclidean distance by

d(x,y) =

for

Ty Yn

Then R™ is a metric space with the Euclidean distance, and is referred to as the Fuclidean space.

The verification of (D3) can be done by using the Cauchy-Schwarz inequality: For real numbers
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T1,...,T, and Yy, ..., Yn, there holds that

n n n 2
(Cat)(Xot) = (o)
k=1 k=1 k=1

This last property (D3) is sometimes referred to as the triangle inequality. The reason behind this
is that, for triangles in Euclidean geometry of the plane, we know that the sum of the lengths of
two sides of a triangle is at least as much as the length of the third side. If we now imagine the
points z,y, 2 € R? as the three vertices of a triangle, then this is what (D3) says; see Figure 3.

z

Figure 3. How the triangle inequality gets its name.

Throughout this course, whenever we refer to R™ as a metric space, unless specified otherwise,
we mean that it is equipped with this Euclidean metric. Note that Example 1.4 corresponds to
the case when n = 1. O

Exercise 1.7. Verify that the d given in Example 1.5 does satisfy (D1)-(D3).

Exercise 1.8. One can show the Cauchy-Schwarz inequality as follows: Let x,y be vectors in R"™ with
the components z1,...,x, and yi,...,yn, respectively. For ¢t € R, consider the function
fO)=@+ty) (@+ty) =z z+2 y+t7y y.

From the second expression, we see that f is a quadratic function of the variable t. It is clear from the
first expression that f(t), being the sum of squares

n

D (o + ),

k=1
is nonnegative for all ¢ € R. This means that the discriminant of f must be < 0, since otherwise, f
would have two distinct real roots, and would then have negative values between these roots! Calculate
the discriminant of the quadratic function and show that its nonpositivity yields the Cauchy-Schwarz
inequality.

Normed space. Frequently in applications, one needs a metric not just in any old set X, but in
a vector space X.

Recall that a (real) vector space X, is just a set X with the two operations of vector addition
4+ : X x X — X and scalar multiplication - : R x X — X which together satisfy the vector space
axioms.

But now if one wants to also do analysis in a vector space X, there is so far no ready-made
available notion of distance between vectors. One way of creating a distance in a vector space is
to equip it with a “norm ||, which is the analogue of absolute value | - | in the vector space R.
The distance function is then created by taking the norm ||z — y|| of the difference between pairs

” H

of vectors x,y € X, just like in R the Euclidean distance between z,y € R was taken as |z — y|.

Definition 1.9. A normed space is a vector space (X,+,-) together with a norm, namely, a
function || - || : X — R satistying the following properties:

(N1) (Positive definiteness) For all x € X, ||z|| > 0. If z € X is such that ||z|| = 0, then z = 0
(the zero vector in X).
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(N2) (Positive homogeneity) For all a« € R and all x € X, || - z|| = || ||z]]-
(N3) (Triangle inequality) For all z,y € X, ||z + y|| < ||lz]| + ||ly]|.

If X is a normed space then
d(z,y) =z -yl (z,y € X)
satisfies (D1)—(D3) and makes X a metric space (Exercise 1.11). This distance is referred to as
the induced distance in the normed space (X, | -||). Clearly then
[z[| = [l — O] = d(z,0),

and so the norm of a vector is the induced distance to the zero vector in a normed space (X, | -]|).

Example 1.10. R is a vector space with the usual operations of addition and multiplication. It
is easy to see that the absolute value function

x—|z| (z eR)
satisfies (N1)-(N3), and so R is a normed space, and the induced distance is the usual Euclidean
metric in R.

More generally, in the vector space R"™, with addition and scalar multiplication defined com-
ponentwise, we can introduce the 2-norm as

lzllo := /i + -+ af

for vectors x € R™ having components 1, ..., 2z,. Then | - ||z satisfies (N1)-(N3) and makes R™ a
normed space. The induced metric is then the usual Euclidean metric in R”. O

Exercise 1.11. Verify that if X is a normed space with norm || - ||, then d: X x X — R defined by
d(x,y) = ||z — y|| satisfies (D1)—(D3).

Hint: Make sure that you use each of the properties (N1), (N2) and (N3).
Exercise 1.12. Verify that the norm || - ||2 given on R" in Example 1.10 does satisfy (N1)-(N3).

Exercise 1.13. (x) Let X be a metric space with a metric d. Define d; : X x X — R by

o) = Tog s (o€ X)

Note that di(x,y) <1 for all z,y € X. Show that d; is a metric on X.

Exercise 1.14. Consider the vector space R™*™ of matrices with m rows and n columns of real numbers,
with the usual entrywise addition and scalar multiplication. Define for M € R™*"™ with the entry in the
ith row and jth column denoted by m;j;, for 1 <7 <m, 1 < j < n, the number

[Mlloo :== _ max _ [|mij].
1<i<m, 1<j<n

Show that || - ||oo defines a norm on R™*™.

Exercise 1.15. Let Cfa,b] denote the set of all continuous functions f : [a,b] — R. Then Cla,b] is a
vector space with addition and scalar multiplication defined pointwise. If f € C|[a, b], define

[fllc = max [f(z)]
x€[a,b]

Note that the function x — |f(x)| is continuous on [a,b], and so by the Extreme Value Theorem, the
above maximum exists.

(1) Show that ||+ ||c is @ norm on Cfa, b].

(2) Let f € Cla,b] and let € > 0. Consider the set B(f,¢) := {g € Cla,b] : ||f — glloc < €}. Draw a
picture to explain the geometric significance of the statement g € B(f,¢).

Exercise 1.16. Cfa,b] can also be equipped with other norms. For example, prove that

1l = / f@)ldz (f € Cla,b)

also defines a norm on Cfa, b].
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Exercise 1.17. If (X, d) is a metric space, and if Y C X, then show that (Y, d|yxy) is a metric space.
(Here d]y xy denotes the restriction of d to the set Y x Y, that is, d|y xv (y1, y2) = d(y1,y2) for y1,y2 € Y.)
Hence every subset of a metric space is itself a metric space with the restriction of the original metric.
The metric d|y xy is referred to as the induced metric on'Y by d or the subspace metric of d with respect
toY, and the metric space (Y,d|yxy) is called a metric subspace of (X, d).

Exercise 1.18. (%) The set of integers Z (C R) inherits the Euclidean metric from R, but it also carries

a very different metric, called the p-adic metric. Given a prime number p, and an integer n, the p-adic
»1

“norm”! of n is |n|, := 1/p", where k is the largest power of p that divides n. The norm of 0 is by
definition 0. The more factors of p, the smaller the p-norm. The p-adic metric? on Z is d,(z,y) := |z —ylp
(z,y € Z).

(1) Prove that if z,y € Z, then |z + y|, < max{|z|,, |yp|}.
(2) Show that d, is a metric on Z.

Exercise 1.19. () Let £* denote the set of all “square summable” sequences of real numbers:

= {(an)neN : i lan|? < oo}.

n=1

(1) Show that £? is a vector space with addition and scalar multiplication defined termwise.

(2) Let |[(an)nen]2 :== Z |an|? for (an)nen € £2. Prove that || - ||2 defines a norm on £2.
n=1
So £? is an infinite-dimensional analogue of the Euclidean space (R™, | - ||2)-

Exercise 1.20 (Hamming Distance). Let F5y be the set of all ordered n-tuples of zeros and ones. For
example, F3 = {000,001, 010, 011, 100, 101, 110, 111}. For =,y € FY, let

d(z,y) = the number of places where x and y have different entries.

For example, in F3, we have d(110,110) = 0, d(010,110) = 1 and d(101,010) = 3. Show that (F3,d) is a
metric space. (This metric is used in the digital world, in coding and information theory.)

1.3. Neighbourhoods and open sets

Let (X, d) be a metric space. Now that we have a metric, we can describe “neighbourhoods” of
points by considering sets which include all points whose distance to the given point is not too
large.

Definition 1.21 (Open ball). Let (X,d) be a metric space. If x € X and r > 0, we call the set
B(z,r)={y € X : d(z,y) <r}

the open ball centered at x with radius 7.

The picture we have in mind is shown in Figure 4.

Figure 4. The open ball B(z,r).

INote that Z is not a real vector space and so this is not really a norm in the sense we have learnt.
2Some physicists propose this to be the appropriate metric for the fabric of space-time. Thus metrics are something
we choose, depending on context. It is not something that falls out of the sky!
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In the sequel, for example in our study of continuous functions, open sets will play an important
role. Here is the definition.

Definition 1.22 (Open set). Let (X, d) be a metric space. A set U C X is said to be open if for
every x € U, there exists an r > 0 such that B(z,r) C U.

Note that the radius r can depend on the choice of the point x. See Figure 5. Roughly
speaking, in a open set, no matter which point you take in it, there is always some “room” around
it consisting only of points of the open set.

NG

Figure 5. Open set.

Example 1.23. Let us show that the set (a,b) is open in R. Given any = € (a,b), we have
a < z < b. Motivated by Figure 6, let us take r = min{z — a,b — 2}. Then we see that » > 0 and
whenever |y — x| < r, we have —r <y —x < r. So

a=z—(z—a)<z—r<y<z+r<z+(b—z) =D,

that is, y € (a,b). Hence B(z,r) C (a,b). Consequently, (a,b) is open.

_—

a T b
_—

a T b

Figure 6. (a,b) is open in R.

On the other hand, the interval [a, b] is not open, because = := a € [a, b], but no matter how
small an r > 0 we take, the set B(a,r) = {y € R: |y —a| < r} = (a — r,a + r) contains points
that do not belong to [a, b]: for example,

a—geB(a,r) buta—gg[a,b].

Figure 7 illustrates this. O

A~
+

Figure 7. [a,b] is not open in R.

Example 1.24. The set X is open, since given an x € X, we can take any r > 0, and notice that
B(z,r) C X trivially.

The empty set ) is also open (“vacuously”). Indeed, the reasoning is as follows: can one show
an z for which there is no » > 0 such that B(z,r) C ()7 And the answer is no, because there is no
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z in the empty set (let alone an = which has the extra property that there is no r > 0 such that
B(z,r) C 0. O
Exercise 1.25. Let (X, d) be a metric space, x € X and r > 0. Show that the open ball B(z,r) is an

open set.

Lemma 1.26. Any finite intersection of open setls is open.

Proof. It is enough to consider two open sets, as the general case follows immediately by induction
on the number of sets. Let Uy, Us be two open sets. Let x € Uy (|Us. Then there exist ry > 0,
ro > 0 such that B(z,r1) C Uy and B(x,ry) C Us. Take r = min{ry,r2}. Then r > 0, and we
claim that B(x,r) C Uy (| Uz. To see this, let y € B(x,r). Then d(z,y) < ri and d(x,y) < ra. So
y € B(x,r1)( B(x,r1) € U1 Us. 0
Example 1.27. The finiteness condition in the above lemma cannot be dropped. Here is an
example. Consider the open sets
11
U, = <_> (neN)

n'n
in R. Then we have ﬂ U,, = {0}, which is not open in R. O
neN

Lemma 1.28. Any union of open sets is open.

Proof. Let U; (i € I) be a family of open sets indexed?® by the set I. If
S U U;,
iel
then z € U;, for some i, € I. But as U, is open, there exists a r > 0 such that B(z,r) C U, .
Thus
B(z,r) C U, C|JUi,
iel
and so we see that the union U U; is open. (]
iel

Definition 1.29 (Closed set). Let (X, d) be a metric space. A set F' is closed if its complement
X\ F is open.
Example 1.30. [a, ] is closed in R. Indeed, its complement R\ [a, b] is the union of the two open
sets (—oo,a) and (b, 00). Hence R\ [a,b] is open, and [a, b] is closed.

The set (—o0,b] is closed in R. (Why?)

The sets (a,b], [a,b) are neither open nor closed in R. (Why?) O

Example 1.31. X, () are closed. O

Exercise 1.32. Show that arbitrary intersections of closed sets are closed. Prove that a finite union of
closed sets is closed. Can the finiteness condition be dropped in the previous claim?

Exercise 1.33. We know that the segment (0,1) is open in R. Show that the segment (0, 1) considered
as a subset of the plane, that is, the set I = {(z,y) € R®: 0 < < 1, y = 0} is not open in R?,

Exercise 1.34. Consider the following three metrics on R?: for = (x1,22), ¥ = (y1,%2) € R?,

di(w,y) = |v1—y1| + |[v2 — y2l,
dao(z,y) = (z1— 1)+ (22 — y2)?,
doo(z,y) = max{|z1 —y1l, |z2 — y2l}.

We already know that da defines a metric on R?: it is just the Euclidean metric induced by the norm || -||2.

3This means that we have a set I, and for each i € I, there is a set U;.
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(1) Verify that di and ds are also metrics on R2.
(2) Sketch the “unit balls” B(0,1) in each of the metrics.

(3) Give a pictorial “proof without words” to show that a set U is open in R? in the Euclidean
metric if and only if it is open when R? is equipped with the metric d; or the metric doo. Hint:
Inside every square you can draw a circle, and inside every circle, you can draw a square!

Exercise 1.35. Determine if the following statements are true or false. Give reasons for your answers.

) If a set is not open, then it is closed.
2
3

If a set is open, then it is not closed.

There are sets which are both open and closed.

Ny

5

)
)
) There are sets which are neither open nor closed.
)
6)

Q is open in R.
(*) Q is closed in R.

(1
(
(
(
(
(
(7

) Z is closed in R.

Exercise 1.36. Show that the unit sphere with center 0 in R®, namely the set
2::{m6R3:m§+$§+m§:1}

is closed in R3.

Exercise 1.37. Let (X,d) be a metric space. Show that a singleton (a subset of X containing precisely
one element) is always closed. Conclude that every finite subset of X is closed.

Exercise 1.38. Let X be any nonempty set equipped with the discrete metric. Prove that every subset
Y of X is both open and closed.

Exercise 1.39. (%) A subset Y of a metric space (X, d) is said to be dense in X if for all x € X and all
€ > 0, there exists a y € Y such that d(z,y) < e. (That is, if we take any € X and consider any ball
B(x,€) centered at x, it contains a point from Y.) Show that Q is dense in R by proceeding as follows.

If x,y € R and < y, then show that there is a ¢ € Q such that z < ¢ < y. Hint: By the Archimedean
property® of R, there is a positive integer n such that n(y — x) > 1. Next there are positive integers m,
ma such that mi; > nz and ma > —nz so that —mo < nxz < mi. Hence there is an integer m such that
m — 1 < nzx < m. Consequently nx < m <1+ nz < ny, which gives the desired result.

Conclude that Q is dense in R.
Exercise 1.40. Is the set R\ Q of irrational numbers dense in R? Hint: Take any = € R. If x is irrational

itself, then we may just take y to be z and we are done; whereas if x is rational, then take y = = + \/i/n
with a sufficiently large n.

Exercise 1.41. A subset C of a normed space X is called convez if for all z,y € C, and all ¢t € (0,1),
(1 —t)z +ty € C. (Geometrically, this means that for any pair of points in C, the “line segment” joining
them also lies in C'.)
(1) Show that the open ball B(0,r) with center 0 € X and radius r > 0 is convex.
(2) Ts the unit circle S* = {z € R? : ||z|]2 = 1} a convex set in R??
(3) Let A € R™*™ and b € R™. Prove that the “Linear Programming simplex”®
Yi={zeR":Az=0b, 21 >0, ..., z, >0}

is a convex set in R".

Exercise 1.42. Define d. : R> x R> = R by

_ e+ llollz - if w # v, 2
de(u,v)—{ 0 ifuzy (u,v € R?).
We call this metric the “express railway metric”. (For example in the British context, to get from A to
B, travel via London, the origin.)

4The Archimedean property of R says that if z,y € R and = > 0, then there exists an n € N such that y < nz. See
the notes for MA103.

5This set arises the “feasible set” in a certain optimization problem in R™, where the constraints are described by a
bunch of linear inequalities.
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On the other hand, consider ds : R? x R? — R defined by

d.fu.0) = {

We call this the “stopping railway metric”. (To get from A to B travel via London, unless A and B are
on the same London route.)

llull2 + ||lv|l2  if u,v are linearly independent,

2
[|lu —vl|2 if u, v are linearly dependent. (w,v €RY).

Show that the express railway metric and the stopping railway metric are indeed metrics on RZ.

1.4. Notes (not part of the course)

Topology. If we look at the collection O of open sets in a metric space (X, d), we notice that it has the
following three properties:

(T1) 0,X € O.
(T2) IfU; (i € I) is family of sets from O indexed by I, then U U; €O.

iel

(T3) If Uy,...,U, is a finite collection of sets from O, then ﬂ U; € O.
i=1
More generally, if X is any set (not necessarily one equipped with a metric), then any collection O of
subsets of X that satisfy the properties (T1), (T2), (T3) is called a topology on X and (X, O) is called a
topological space. So for a metric space X, if we take O to be family of open sets in X, then we obtain a
topological space. More generally, if one has a topological space (X, Q) given by the topology O, we call
each element of O open.

Topological spaces

Metric spaces

Normed Vector

spaces spaces

It turns out that one can in fact extend some of the notions from Real Analysis (such as convergence
of sequences and continuity of maps) in the even more general set up of topological spaces, devoid of any
metric, where the notion of closeness is specified by considering arbitrary open neighbourhoods provided
by elements of O. In some applications this is exactly the right thing needed, but we will not go into such
abstractions in this course. In fact, this is a very broad subdiscipline of mathematics called Topology.

Construction of the set of real numbers. In these notes, we treat the real number system R as a
given. But one might wonder if we can take the existence of real numbers on faith alone. It turns out
that a mathematical proof of its existence can be given. Roughly, we are already familiar with the natural
numbers, the integers, and the rational numbers, and their rigorous mathematical construction is also
relatively straightforward. However, the set Q of rational numbers has “holes” (for example in MA103 we
have seen that this manifests itself in the fact that Q does not possess the least upper bound property).
The set of real numbers R is obtained by “filling these holes”. There are several ways of doing this. One
is by a general method called “completion of metric spaces”. Another way, which is more intuitive, is via
“(Dedekind) cuts”, where we view real numbers as places where a line may be cut with scissors. More
precisely, a cut A|B in Q is a pair of subsets A, B of Q such that AUB=Q, A#0, B#0, ANB=0,
if a € Aand b € B then a < b, and A contains no largest element. R is then taken as the set of all cuts
A|B. Here are two examples of cuts:

AIB = {reQ:r<1}{reQ:r>1}
AB = {reQ:r<0orr*<2}{reQ:r>0andr’>2}.
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It turns out that R is a field containing @, and it possesses the least upper bound property. The interested
reader is referred to the Appendix to Chapter 1 in the classic textbook by Walter Rudin [R].

Figure 8. Dedekind cut.






Chapter 2

Sequences

In this chapter we study sequences in metric spaces. The notion of a convergent sequence is an
important concept in Analysis. Besides its theoretical importance, it is also a natural concept
arising in applications when one talks about better and better approximations to the solution of a
problem using a numerical scheme. For example the method of Archimedes for finding the area of
a circle by sandwiching it between the areas of a circumscribed and an inscribed regular polygon
of ever increasing number of sides. There are also numerical schemes for finding a minimizer of a
convex function (Newton’s method), or for finding a solution to an ordinary differential equation
(Euler’s method), where convergence in more general metric spaces (such as R™ or Cla,b]) will
play a role.

Before proceeding onto sequences in general metric spaces, let us first begin with (numerical)
sequences in R.

2.1. Sequences in R

Let us recall the definition of a convergent sequence of real numbers.

Definition 2.1. A sequence (a,)nen of real numbers is said to be convergent with limit L € R if
for every € > 0, there exists a N € N such that whenever n > N, |a,, — L| < e.

We have learnt that the limit of a convergent sequence (a,,)nen is unique, and we denote it by

lim a,.
n—roo

We have also learnt the following important result!:

Theorem 2.2 (Bolzano-Weierstrass Theorem). Fvery bounded sequence has a convergent subse-
quence.

An important consequence of this result is the fact that in R, the set of convergent sequences

coincides with the set of Cauchy sequences. Let us first recall the definition of a Cauchy sequence?.

Definition 2.3. A sequence (a,)nen of real numbers is said to be a Cauchy sequence if for every
€ > 0, there exists a N € N such that whenever m,n > N, |a,, — a,,| < €.

Roughly speaking, we can make the terms of the sequence arbitrarily close to each other
provided we go far enough in the sequence.

ISee Theorem 1.2.8 on page 34 of the lecture notes for the second part of MA103.
2See Exercise 6 on page 18 of the lecture notes for the second part of MA103.

HI
w
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Example 2.4. The sequence (%)neN is Cauchy. Indeed, we have |% - %’ < %—i—% < % + % = %
whenever n,m > N. Thus given € > 0, we can choose N € N larger than % so that we then have
|% — %| < % < € for all n,m > N. Consequently, (%)neN is Cauchy. O
Exercise 2.5. Show that if (a,)nen is a Cauchy sequence, then (an4+1 — an)nen converges to 0.

Example 2.6. This example shows that for a sequence (ay)necn to be Cauchy, it is not enough
that (an41 — an)nen converges to 0. Take a, :=/n (n € N). Then

1 n—oo
ni1 —p=Vn+1—yn= —-—— 0,
1 O V= e
but (an)nen is not Cauchy, since for any n € N, ayy, — ap = Vdn — /n=+/n > 1. O

The next result says that Cauchyness is a necessary condition for a sequence to be convergent.

Lemma 2.7. Every convergent sequence is Cauchy.

Proof. Let (a,)nen be a sequence of real numbers that converges to L. Let € > 0. Then there
exists an N € N such that |a, — L| < §. Thus for n,m > N, we have
€ €
lan — am| = lan — L+ L —ap| < |an, — L| + |am — L| < §+§ =e
So the sequence (ay,)nen is a Cauchy sequence. O

Now we will prove the remarkable fact in R, Cauchyness turns out to be also a sufficient
condition for the sequence to be convergent. In other words, in R, every Cauchy sequence is
convergent. This is a very useful fact since, in order to prove that a sequence is convergent using
the definition, we would need to guess what the limit is. In contrast, checking whether or not a
sequence is Cauchy needs only knowledge of the terms of the sequence, and no guesswork regarding
the limit is needed. So this is a powerful technique for proving existence results.

Theorem 2.8. FEvery Cauchy sequence in R is convergent.

Proof. There are three main steps. First we show that every Cauchy sequence is bounded. Then
we use the Bolzano-Weierstrass theorem to conclude that it must have a convergent subsequence.
Finally we show that a Cauchy sequence having a convergent subsequence must itself be convergent.

STEP 1. Suppose that (a,)nen is a Cauchy sequence. Choose any positive €, say e = 1. Then there
exists an N € N such that for all n,m > N, |a, — a;,| < €. In particular, with m = N +1 > N,
and n > N, |a, — any+1| < €. Hence by the triangle inequality, for all n > N,

lan| = lan —ans1 + angi1] < an — anga| + lan+1| <1+ |ang].

On the other hand, for n < N, |a,| < max{|ai],...,|an],|an+1]| + 1} =1 M. Consequently,
lan| < M (n € N), that is, the sequence (a,)nen is bounded.

STEP 2.By the Bolzano-Weierstrass Theorem, (an)nen has a convergent subsequence (an, )ken
that is convergent, to L, say.

STEP 3. Finally we show that (a,)nen is also convergent with limit L. Let e > 0. Then there
exists an IV € N such that for all n,m > N,

€

X

Also, since (an, )ren converges to L, we can find a ng > N such that |a,, — L| < §. Taking
m =ng in (2.1), we have for all n > N that

|an*am‘ < (21)

€ €
|an—L|:|an—anK+anK—L|§\an—anK|+|anK—L\<§+§:6.

Thus (ap)nen is also convergent with limit I, and this completes the proof. O
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Exercise 2.9. Determine if the following statements are true or false. Give reasons for your answers.

1) Every subsequence of a convergent real sequence is convergent.
Every subsequence of a divergent real sequence is divergent.
Every subsequence of a bounded real sequence is bounded.

Every subsequence of an unbounded real sequence is unbounded.

5) Every subsequence of a monotone real sequence is monotone.
) Every subsequence of a nonmonotone real sequence is nonmonotone.
) If every subsequence of a real sequence converges, the sequence itself converges.

If for a real sequence (an)nen, the sequences (azn)nen and (azni1)nen both converge, then
(@n)nen converges.

(9) If for a real sequence (an)nen, the sequences (azn)nen and (a2n+1)nen both converge to the
same limit, then (an)nen converges.
Exercise 2.10. Fill in the blanks in the following proof of the fact that every bounded increasing sequence
of real numbers converges.

Let (an)nen be a bounded increasing sequence of real numbers. Let M be the of the set of
upper bounds of {a, : n € N}. The existence of M is guaranteed by the of the set of real numbers.
We show that M is the of (an)nen. Taking € > 0, we must show that there exists a positive integer
N such that for all n > N. Since M —e < M, M — € is not of {a, : n € N}. Therefore
there exists N with >an > . Since (an)nen is , lan — M| < efor allmn > N. O

Exercise 2.11. (%) Consider the sequence
1\' 1\? 1\?
1+ - 1+ - 1+ - e
(i) () (a)
(1) Show that the sequence is increasing.

(2) Prove that each term in the sequence is smaller than 3.

Hint: Use the Binomial Theorem.

From the previous exercise, one can conclude that the sequence converges. In fact it can be shown
that

o (141) cemrp bt Ly
vl n) “CT T T Ty T

Exercise 2.12. For each of the following sequences, determine whether it converges or not, and find the
limit in case of convergence. Give reasons for your answers.

(1) (cos(mn)men
(2) (1 4+
o (5)...
@ (1-57)...

(5) (n%)nEN

(6) 0.9, 0.99, 0.999, ...

2.2. Sequences in metric spaces

We now give the notion of convergence of a sequence in a general metric space. We will see that
essentially the definition is the same as in R, except that instead of having the distance between
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the nth term and the limit L given by |a, — L|, now we will replace it by d(a,, L) in a general
metric space with metric d.

Definition 2.13. A sequence (ay,)nen of points in a metric space (X, d) is said to be convergent
with limit L € X if for every € > 0, there exists a N € N such that whenever n > N, d(a,, L) <.

Let us understand this definition pictorially. We have been given a sequence (a;,)nen of points
and a candidate L for its limit. We are allowed to say that this sequence converges to L if given
any € > 0, that is, no matter how small a ball we consider around L,

we can find an index N such that all the terms of the sequence beyond this index lie inside the
ball.

Lemma 2.14. The limit of a convergent sequence in a metric space is unique.

Proof. Suppose that (a,)nen is a convergent sequence, and let it have two distinct limits L and
Lo. Then d(Ll, LQ) > 0. Set
1
€= id(Ll,Lg) > 0.
Then there exists an N such that for all n > Ny, d(an,, L1) < e. Also, there exists an Ny such
that for all n > Na, d(a,, L2) < €. Hence for any n > max{Ny, N2}, we have
d(Ll, Lg) < d(Ll, Cln) —+ d(an, LQ) <€e+e= d(Ll7 LQ),

a contradiction. Thus the limit of (a,)nen is unique. O

If (an)nen is a convergent sequence, then we will denote its limit by lim a,.
n—o0

Exercise 2.15. Let (an)nen be a sequence in the Euclidean space R?. Show that (an)nen is convergent
with limit L if and only if for every k € {1,...,d}, the sequence (a%k))ngN in R formed by the kth
component of the terms of (an)nen is convergent with limit L®), (Here we use the notation ") to mean
the kth component of a vector v € R%.)

Exercise 2.16. Consider the sequence (an)nen in the Euclidean space R2:
n

O = 4nn42r 2 (n e N).
n?+1
Show that (an)nen is convergent. What is its limit?
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Exercise 2.17. Let X be a nonempty set equipped with the discrete metric. Show that a sequence
(an)nen is convergent if and only if it is eventually a constant sequence (that is, there is a ¢ € X and an
N € N such that for all n > N, a, = ¢).

Exercise 2.18. (x) Let (X,d) be a metric space and let (an)nen and (bn)nen be convergent sequences
in X with limits a and b, respectively. Prove that (d(an,bn))nen is a convergent sequence in R with limit
d(a,b). Hint: d(an,bs) < d(an,a) + d(a,b) + d(b,by).

Exercise 2.19. Let v1 = (z1,y1) € R? be such that 0 < 21 < y;. Define

Tn + Yn
Unt1 := (Tnt1, Ynt1) = (\/xnyn, Ty) (n €N).

Yn — Tn
2

(2) Conclude that lim v, exists and equals (¢, ¢) for some number ¢ € R. This value ¢ is called the
n— oo

(1) Show that 0 < zn, < Zny1 < Ynt+1 < Yn and that yp41 — Tt < Yny1 — Tn =

arithmetic-geometric mean3, of z1 and y1, and is denoted by agm(z1,y1).

We can also define Cauchy sequences in a metric space analogous to the situation in R.

Definition 2.20. A sequence (a,)nen of points in a metric space (X, d) is said to be a Cauchy
sequence if for every € > 0, there exists a N € N such that whenever n > N, d(a,,a;,) < €.

Lemma 2.21. FEvery convergent sequence is Cauchy.

Proof. The proof is the same, mutatis mutandis®, as the proof of Lemma 2.7. Let (a,)nen be a
sequence of points in X that converges to L € X. Let € > 0. Then there exists an N € N such
that d(an, L) < §. Thus for n,m > N, we have d(ay, am) < d(an, L) +d(L,an,) < g + % =e. So
the sequence (a,)nen is a Cauchy sequence. O

Just as in R, it would be useful to know if also in arbitrary metric spaces, the set of convergent
sequences coincides with the set of Cauchy sequences. Unfortunately, this is not always true. For
example, consider the metric space X = (0, 1] with the same Euclidean metric as used in R. Then
the sequence (1/n),¢n is easily seen to be Cauchy, but is not convergent in X, as there is a missing
point in X, namely 0. However, in some other metric spaces, such as R, the set of convergent
sequences and the set of Cauchy sequences do coincide. So it makes sense to give such metric
spaces a special name: they are called “complete”.

Definition 2.22. A metric space in which every Cauchy sequence converges is called complete.

Example 2.23. R with the Euclidean metric is complete. O

Exercise 2.24. (x) Show that Q with the Euclidean metric is not complete. Hint: Revisit the solution
to part (6) of Exercise 1.35.

Exercise 2.25. Let X be a metric space. If (z,)nen is a Cauchy sequence in X which has a convergent
subsequence (Zn, )ren with limit L, then show that (zy)nen is convergent with the same limit L.

Theorem 2.26. R? is complete.

Proof. (Essentially, this is because R is complete, and one has d copies of R in R%.) Suppose that
(an)nen is a Cauchy sequence in R%:

1

o
Ay = :
d
o
- ©o d

3Gauss observed that I(a,b) := / ad satisfies I(a,b) = I (“TM,VGI)) with the help of the

e VT A )

e dx T
substitution t = % (:c — %’), and using this, obtained the remarkable result that / =
—o0

VGEZ+ a2 +b7)  asm(a.b)’

AL atin phrase meaning “by changing those things which need to be changed”.
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We have the inequalities

\z%k) — xﬁjj)| <llan —amlz (n,meN, k=1,...,d),
from which it follows that each of the sequences (mgc))neN, k=1,...,d,is Cauchy in R, and hence
convergent, with respective limits, say LY, ..., L® e R. So given ¢ > 0, there exists a large

enough N such that whenever n > N, we have
(k) _ (&) o & _

x,, < k=1,...,d).

| | 7 ( )
Set

L
L=| : |eRr%

L(d)
Thus for n > N,

d 2
w—Lls = (k) _ (k)2 < _ .
fan = Ells= | S0t~ L0 < 375 =

Consequently, the sequence (a,)nen converges to L. O

Exercise 2.27. R™*™ with the metric induced by || - ||« is complete. (See Exercise 1.14 for the definition
of the norm | - ||ec on the vector space R™*™.)

The following theorem is an important result, and lies at the core of a result on the existence
of solutions for Ordinary Differential Equations (ODEs). You can learn more about this in the
course Differential Equations (MA209). (See Exercise 1.15 for the definition of the norm || - ||, on
Cla,bl.)

Theorem 2.28. (x) C|a,b] with the metric induced by || - ||oo s complete.

Proof. (You may skip this proof.) The idea behind the proof is similar to the proof of the
completeness of R™. If (f,)nen is a Cauchy sequence, then we think of the f,(x) as being the
“components” of f, indexed by x € [a, b]. We first freeze an x € [a, b], and show that (f,,(z))nen is
a Cauchy sequence in R, and hence convergent to a number (which depends on ), and which we
denote by f(z). Next we show that the function x — f(z) is continuous, and finally that (f,)nen
does converge to f.

//_H
f2
T T4

|

|

|

|

|

|

|

|

T T T
a T b

Figure 1. The Cauchy sequence (fn(z))nen obtained from the Cauchy sequence (fn)nen by
freezing x.

Let (fn)nen be a Cauchy sequence. Let © € [a,b]. We claim that (f,(2))nen is a Cauchy
sequence in R. Let € > 0. Then there exists an N € N such that for all n,m > N, || fr, — fim]lco < €.
But

|fu(®) = frn(@)] < max |fu(y) — fn (W) = [[fn — frmllo <6,

y€la,b]
for n,m > N. This shows that indeed (f, (z))nen is a Cauchy sequence in R. But R is complete,
and so the Cauchy sequence (f,,(x))nen is in fact convergent, with a limit which depends on which
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x € [a,b] we had frozen at the outset. To highlight this dependence on z, we denote the limit
of (fn(z))nen by f(x). (Thus f(a) is the number which is the limit of the convergent sequence
(fn(a))nen, f(b) is the number which is the limit of the convergent sequence (f,,(b))nen, and so
on.) So we have a function

2 is sent to the number which is the limit of the convergent sequence (f,,(2))nen

from [a, b] to R. We call this function f. This will serve as the limit of the sequence (f,,)nen. But
first we have to see if it belongs to Cla,b], that is, we need to check that this f is continuous on
[a, b].

Let x € [a,b]. We will show that f is continuous at x. Recall that in order to do this, we
have to show that for each ¢ > 0, there exists a § > 0 such that whenever |y — z| < d, we have
|f(y) — f(z)] <e. Let e > 0. Choose N large enough so that for all n,m > N,

€
n*moo<7~
1fn = flloo < 5

Let y € [a,b]. Then for n > N, |fu(v) — fn+1(y)] < |fr — fN+1lloo < . Now let n — oo:

wla Wlam

[f(y) = Iva ()| = Tim [fu(y) = fya(y)l <

As the choice of y € [a,b] was arbitrary, we have for all y € [a, b] that

€
1f() = fvna)l < 3
Now fn41 € Cla,b]. So there exists a § > 0 such that whenever |y — z| < d, we have
€
[n1(y) = (@) < 3.

Thus whenever |y — x| < §, we have

|f(y) — f(z)] If(y) = Ine1(y) + fve1(y) — (@) + fyga (@) — f(2)]
< fW) = Inei W]+ [ fve1(y) = v (@) + [ fvsa(z) — f(2)]
< €/3+¢/3+¢€¢/3=c¢.

This shows that f is continuous at x. As the choice of = € [a, b] was arbitrary, f is continuous on
[a,b].

Finally, we show that (f,)nen does converge to f. Let ¢ > 0. Choose N large enough so
that for all n,m > N, ||fn — fmlle < € Fix n > N. Let « € [a,b]. Then for all m > N,

|fn(x) - fm(x)| < ||fn - meoo < €. Thus

But z € [a,b] was arbitrary. Hence

I = floo = max |fu(a) = F@)] < e

But we could have fixed any n > N at the outset and obtained the same result. So we have that
for all n > N, || fn, — flloc < e. Thus

lim f, = f,
n—»00

and this completes the proof. O
The norm || - ||« is special in that C[a,b] is complete with the corresponding induced metric.
It turns out that C[a,b] with the other natural norm met earlier, namely the || - ||;-norm is not

complete. The objective in the following exercise is to demonstrate this.
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Exercise 2.29. (x) Let C[0, 1] be equipped with the || - ||;-norm given by

Hﬂuzllﬂmww(feCMH)

Show that the corresponding metric space is not complete. For example, you may consider the sequence

(fn)nen with the f, as shown in Figure 2. Show that
l+maX{L #}

/2 nt1'm+1

@) = fn(@)ldz < 2

1 = Firll = =3

2
for n,m > N, and so (fn)en is Cauchy. Next, prove that if (f»)nen converges to f € C[0, 1], then f must
satisfy
[0 forzel0, ]
@)= { 1 forz e (%,1],

which does not belong to C[0, 1], a contradiction.

fn
I i . T s T
0 b §+m 1
Figure 2. fy.

Exercise 2.30. Show that any nonempty set X equipped with the discrete metric is complete.

Exercise 2.31. Prove that Z equipped with the Euclidean metric induced from R is complete.

2.3. Pointwise versus uniform convergence

Convergence in (Cla,b], || - || ) is referred to as uniform convergence. More generally, we have the
following definition.

Definition 2.32. Let X be any set and f, f, : X — R (n € N) be functions.
(1) The sequence (fy,)nen is said to converge uniformly to f if
Ve >0, 3N € N such that Yn > N, Vo € X, |f.(x) — f(x)] <e.
(2) The sequence (fy)nen is said to converge pointwise to f if

Ve >0, Vo € X, 3N € N such that Vn > N, |fo(x) — f(z)] <e.

Consider the two statements:
Ve > 0, N € N such that Vn > N, Vz € X, |f,(x) — f(z)] <e.

and
Ve >0, Vo € X, 3N € N such that Vn > N, |f,(x) — f(z)] <e.

Can you spot the difference? What has changed is the order of

dN € N such that Vn > N.

This seemingly small change makes a world of difference. Indeed, even in everyday language, the
two statements:

and
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‘ There exists a faculty member B such that for every student A, B is a personal tutor of A. ‘

and

‘ For every student A, there exists a faculty member B such that B is a personal tutor of A. ‘

clearly mean two quite different things, where the former says that the faculty member B is
personal tutor to all students, while in the latter statement, the faculty member who is claimed
to exist may depend on which student A is chosen.

This is the same sort of a difference between the uniform convergence requirement, namely:
Ve > 0, 3N € N such that Vn > N, Vz € X, |f,(x) — f(z)] <e.
and the pointwise convergence requirement, namely
Ve > 0, Vo € X, N € N such that Vn > N, |f,.(z) — f(z)] <e.
In the former, the same N works for all z € X, while in the latter, the N might depend on the x
in question.

It is clear that if f,, converges uniformly to f, then f, converges pointwise to f, but there are
pointwise convergent sequences of functions which do not converge uniformly. Here is an example
to illustrate this.

Example 2.33. Consider f, : (0,1) = R (n € N) given by f,(z) = 2" (x € (0,1), n € N). Then
(fn)nen converges pointwise to the zero function f, defined by f(x) =0 (z € (0,1)). Indeed, for
each x € (0,1),

lim z" =0,
n—roo

and so the following statement is true:
Ve > 0, Vo € (0,1), 3N € N such that Vn > N, |f.(x) — f(z)| <e.

log e
If fact, we can choose N > I & so that vV < ¢, and if we have n > N, we are guaranteed that
ogx

[fa(@) = f(2)] = 2" = 0] = 2" < 2™ <.

It is clear that our choice of N in the above depends not only on €, but also on the point = € (0, 1).
The closer x is to 1, the larger N is. The question arises: Is there an N so that for n > N,
|fn(z) — f(z)] < € for all z € (0,1)? We will show below that the answer is “no”. In other words,
(fn)nen does not converge uniformly to the zero function f.

m
|
ol

Figure 3. (z"),en converges pointwise, but not uniformly, to the zero function on (0,1).
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For example, let € = 1/2 > 0. Let us suppose that there does exist an N € N such that for all
n >N,

Ve € (0,1), |fule) ~ fl@) =" < 3 =

1 1
In particular, we would have Vx € (0,1), 2N+ < 7 Take z =1— —, m € N, m > 2. Then
m

1
Letting m — oo, we obtain 1 < 3 a contradiction.

See Figure 3, which explains this visually. If (f,)nen were to converge to the zero function
uniformly, then in particular, for all n large enough, the graph of f,, would lie in a strip of width
€ = 1/2 around the graph of the zero function. But no matter how large an n we take, some part
of the graph of f,, always falls outside the strip. O

To test whether a sequence (f,,)nen is uniformly convergent, first find its pointwise limit (if it
exists), and then check to see whether the convergence is uniform.

Exercise 2.34. Suppose that X be a set and f, : X — R (n € N) be a sequence which is pointwise
convergent to f : X — R. Let the numbers a, := sup{|fn(z) — f(z)| : z € X} (n € N) all exist. Prove

that (fn)nen converges uniformly to f if and only if lim a, = 0.
n—o0

Let fn : (0,00) — R be given by f,(z) = ze™"" for z € (0,00) and n € N. Show that the sequence
(fn)nen converges uniformly on (0, c0).

Exercise 2.35. Let f, : [0,1] — R be defined by

x
n - ,1 .
fuld) = 15— (@ e 0,1)
Does (fn)nen converge uniformly on [0, 1]7
Exercise 2.36. Let f, : R — R be defined by
1
(1) =1— —— R, n € N).
fn(2) i ERneEN)

Show that the sequence (fy)nen of continuous functions converges pointwise to the function
1 ifx#0,
f(w)_{ 0 ifz=0,
which is discontinuous at 0.

Uniform convergence often implies that the limit function inherits properties possessed by the
terms of the sequence. For instance, we will see later on that if a sequence of continuous functions
converges uniformly to a function f, then f is also continuous; see Proposition 4.15. Morally, the
reason nice things can happen with uniform convergence is that we can exchange two limiting
processes, which is not allowed always when one just has pointwise convergence. The following
exercises demonstrate the precariousness of exchanging limiting processes arbitrarily.

Exercise 2.37. For n € Nand m € N, set am,n = m .
m+4+n
Show that for each fixed n, lim ap,,, = 1, while for each fixed m, lim am, n = 0.
m—» oo n— o0
Is lim lim apm,p = lim lim amn?
mMm—r00 N—+00 n—0o00 Mm—0o0
Exercise 2.38. Let f, : R — R be defined by
sin(nx)
fule) = TR )

Show that (f.)nen converges pointwise to the zero function f. However, show that (f;)nen does not

converge pointwise to (the zero function) f'.
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Exercise 2.39. Let f, : [0,1] — R (n € N) be defined by f.(z) = nz(1 — 2*)" (x € [0,1]). Show that
(fn)nen converges pointwise to the zero function f. However, show that

lim 1 fn(z)dz = 1 #0= /1 lim f(x)dz.
0 0

n— 00 2 n—o0

2.4. Convergent sequences and closed sets

We have learnt that closed sets are ones whose complement is open. Here is another characteriza-
tion of closed sets.

Theorem 2.40. A set F is closed if and only if for every convergent sequence (an)nen such that
an € F (n € N), we have that lim a, € F.
n—oo

Proof. Suppose that F is closed. Let (a,)nen be a convergent sequence such that a,, € F (n € N)
and denote its limit by L. Assume that L ¢ F. Then L € CF, the complement of F, which is
open. So there exists an 7 > 0 such that the open ball B(L,r) with center L and radius r > 0 is
contained in CF, that is, B(L,r) contains no points from F. But as (ay)nen is convergent with
limit L, we can choose a large enough n so that d(a,, L) < r/2. This implies that a,, € B(L,7).
But also a,, € F, and so we have arrived at a contradiction. See Figure 4. This shows the “only
if” part.

Figure 4. Proof of the theorem on the characterization of closed sets in terms of convergent
sequences. The figure on the left is the one for the “only if” part, and the one on the right is
for the “if” part.

Now suppose that the set is not closed. Then its complement CF is not open. This means
that there is a point L € CF such that for every r > 0, the open ball B(L,7) has at least one
point from F. Now take successively r = 1/n (n € N), and choose a point a,, € FNB(L,1/n). In
this manner we obtain a sequence (a;,)nen such that a, € F for each n, and d(a,, L) < 1/n. The
property d(ay, L) < 1/n (n € N) implies that (a,)nen is a convergent sequence with limit L. So
we have obtained the existence of a convergent sequence (a,)nen such that a,, € F (n € N), but

lim a, =L ¢&F.
n—oo
See Figure 4. This completes the proof of the “if” part. O

Exercise 2.41.

(1) Let 0 # a € RY and 3 € R. Show that the “hyperplane” H = {z € R : o' & = 8} is closed in
R%.

(2) Prove that if A € R™*™ and b € R™, then the set of solutions S = {x € R" : Az = b} is a closed
subset of R".

(3) Show that the “Linear Programming simplex” ¥ :={z € R" : Az =b, 1 >0, ..., z, > 0} is
closed in R"™.
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Exercise 2.42. Let S be an open set and (zn)nen a sequence in a metric space. Show that if (z,)
converges to z € S, then there exists N € N such that for all n > N, 2, € S. (In words: if the limit of a
convergent sequence lies in an open set, then the sequence eventually stays in the open set.)

2.5. Compact sets

In this section, we study an important class of subsets of a metric space, called compact sets.
Before we learn the definition, let us give some motivation for this concept.

Of the different types of intervals in R, perhaps the most important are those of the form
[a, b], where a, b are finite real numbers. Why are such intervals so important? This is not an easy
question to answer, but we already know of one vital result, namely the Extreme Value Theorem,
where such intervals play a vital role. Recall that the Extreme Value Theorem asserts that any
continuous function f : [a,b] — R attains a maximum and a minimum value on [a,b]. This
result does not hold in general for continuous functions f : I — R with I = (a,b) or I = [a,b) or
I = (a,00), and so on. Besides its theoretical importance in Analysis, the Extreme Value Theorem
is also a fundamental result in Optimization Theory. It turns out that when we want to generalize
this result, the notion of “compact sets” is pertinent, and we will learn (later on in Chapter 4) the
following analogue of the Extreme Value Theorem: If K is a compact subset of a metric space X
and f: K — R is continuous, then f assumes a maximum and a minimum on K.

Here is the definition of a compact set.

Definition 2.43. Let (X, d) be a metric space. A subset K of X is said to be compact if every
sequence in K has a convergent subsequence with limit in K, that is, if (z,,),en is a sequence such
that x,, € K for each n € N, then there exists a subsequence (z,, )ren which converges to some
LeK.

Example 2.44. The interval [a,b] is a compact subset of R. Indeed, every sequence (a,)nen
contained in [a, b] is bounded, and by the Bolzano-Weierstrass Theorem possesses a convergent
subsequence, say (an, )ken, with limit L. But since

agank§b7

by letting k — oo, we obtain a < L < b, that is, L € [a,b]. Hence [a,b] is compact.

On the other hand, (a,b) is not compact, since the sequence

a+b—a
2n neN

is contained in (a,b), but it has no convergent subsequence whose limit belongs to (a,b). Indeed
this is because the sequence is convergent, with limit a, and so every subsequence of this sequence
is also convergent with limit a, which doesn’t belong to (a,b).

R is not compact since the sequence (n),en cannot have a convergent subsequence. Indeed,
if such a convergent subsequence existed, it would also be Cauchy, but the distance between any
two distinct terms, being distinct integers, is at least 1, contradicting the Cauchyness. O

In the above list of nonexamples, note that R = (—o00, 00) is not bounded, and that (a,b) is
not closed. On the other hand, the example [a, b] is both bounded and closed. It turns out that
compact sets are always closed and bounded. First we define exactly what we mean by a bounded
subset of a metric space.

Definition 2.45. A subset S of a metric space X is said to be bounded if there exists an M > 0
such that for all z,y € S, d(z,y) < M.
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Exercise 2.46. Let (X, d) be a metric space and let o € X. Show that a subset S C X is bounded if
and only if there exists an R > 0 such that for all z € S, d(z,z0) < R.

Hint: Note that xo is not necessarily an element of S. Use the triangle inequality.

Theorem 2.47. Any compact subset K of a metric space (X,d) is closed and bounded.

Proof. We first show that K is closed. Let (ay)neny be a sequence in K that converges to L.
Then there is a convergent subsequence, say (a,, )ren that is convergent to a limit L’ € K. But
as (an, )ren is a subsequence of a convergent sequence with limit L, it is also convergent to L. By
the uniqueness of limits, L = L’ € K. Thus, K is closed.

Next we show that K is bounded. Let o € X. Suppose K is not bounded. Then given any
n € N, we can find an a,, € K such that d(a,,zp) > n. But this implies that no subsequence of
(an)nen is bounded. So no subsequence of (a,)nen can be convergent either. This contradicts the
compactness of K. Thus our assumption was incorrect, that is, K is bounded. O

The converse of the above theorem is, in general, false. That is, there exist metric spaces
with subsets that are closed and bounded, but not compact, as shown by the following example.
(However, as shown by Theorem 2.49 below, the converse is true for subsets of R™).

Example 2.48. Consider the unit ball with center 0 in the normed space £2:
B={xc*: |z <1}

(See Exercise 1.19 for the definition of ¢5.) Then B is bounded, it is closed (since its complement
is easily seen to be open), but B is not compact, and this can be demonstrated as follows. Take
the sequence (e, )ncn, where e, is the sequence with only the nth term equal to 1, and all other
terms are equal to O:

eni=(0, -, 0, 1 ,0,--)ecBC

~—~
nth place

Then this sequence (e,)nen in B C €2 can have no convergent subsequence. Indeed, whenever
n#m, ||len —emll2 = v/2, and so no subsequence of (e, )nen can be Cauchy, much less convergent!

O

We will now show the following important result.

Theorem 2.49. A subset K of R% is compact if and only if K is closed and bounded.

Before showing this, we prove a technical result, which besides being interesting on its own,
will also somewhat simplify the proof of the above theorem.

Lemma 2.50. Every bounded sequence in R has convergent subsequence.

Proof. We prove this using induction on d. Let us consider the case when d = 1. Then the
statement is precisely the Bolzano-Weierstrass Theorem!

Now suppose that the result has been proved in R? for some d > 1. We will show that it holds
in R¥1. Let (an)nen be a bounded sequence. We split each a,, into its first d components and its
last component in R:

-]
Qp = 8, |’

where a,, € R? and 8, € R. Clearly ||ay,||2 < [|an||2, and so (e, )nen is a bounded sequence in R<.
By the induction hypothesis, it has a convergent subsequence, say (o, )reny which converges to,
say a € R, Consider now the sequence (B, )ren in R. Then (3, )ren is bounded, and so by the
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Bolzano-Weierstrass Theorem, it has a convergent subsequence (Bnkl )een, with limit | say g € R.
Then we have

B, 8

Thus the bounded sequence (an)nen has (an,, Jeen as a convergent subsequence. O

[07°%% «
ap,, = | S| 2F —: [ e R
kg

Now we return to the task of proving of Theorem 2.49.

Proof. (“If” part.) Let K be closed and bounded. Let (a,)nen be a sequence in K. Then (a,)nen
is bounded, and so it has a convergent subsequence, with limit L. But since K is closed and since
each term of the sequence belongs to K, it follows that also L € K. Consequently, K is compact.

(“Only if” part) This follows by Theorem 2.47. O

Example 2.51. The intervals (a, b], [a,b) are not compact, since although they are bounded, they
are not closed.

The intervals (—o0,b], [a,00) are not compact, since although they are closed, they are not
bounded. O

Let us consider an interesting compact subset of the real line, called the Cantor set.

Example 2.52 (Cantor set). The Cantor set is constructed as follows. First, denote the closed

interval [0,1] by Fi. Next, delete from Fy the open interval (%, 2) which is its middle third, and
denote the remaining closed set by Fy. Clearly, Fy = [0, 3] U[%, 1]. Next, delete from F» the open
intervals (3, 2) and (7, ), which are the middle thirds of its two pieces, and denote the remaining
closed set by F3. It is easy to see that F3 = [0, 5]U[2, 3]U[Z, 5]UI[S,1]. If we continue this

process, at each stage deleting the open middle third of each closed interval remaining from the
previous stage, we obtain a sequence of closed sets F},, each of which contains all of its successors.
Figure 5 illustrates this.

Figure 5. Construction of the Cantor set.

o0
The Cantor set is defined by F' = ﬂ F,.
n=1
As F is an intersection of closed sets, it is closed. Moreover it is contained in [0, 1] and so it is
also bounded. Consequently it is compact. F consists of those points in the closed interval [0, 1]
which “ultimately remain” after the removal of all the open intervals (%, %), (%, %), (g, %),
What points do remain? F' clearly contains the end-points of the closed intervals which make up

each set F,:
121278
07177a757,77777a"' .
3'3'9°9°9°9
Does F' contain any other points? Actually, F' contains many more points than the above list
of end points. After all, the above list of endpoints is countable, but it can be shown that F is
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uncountable! It turns out that the Cantor set is a very intricate mathematical object, and is often
a source of interesting examples/counterexamples in Analysis. (For example, as the sum of the
lengths of the intervals removed is

Lol vyl oy
307308 o
(factor out 1/3 and sum the resulting geometric series), the “(Lebesgue length) measure” of F is

1 —1=0. So this is an example of an uncountable set with “Lebesgue measure” 0.) %

Exercise 2.53. Determine if the following statements are true or false. Give reasons for your answers.

(1) If a set S C R is such that each convergent sequence in S has a convergent subsequence with
limit in S, then S is compact.

(2) All closed and bounded sets are compact.

(3) If (Y,d) is a metric space with subset X, and K is a compact subset of X, then K is a compact
subset of Y.

Exercise 2.54. Let K be a compact subset of R?. Let F be a closed subset of R?. Show that F N K is
compact.

Exercise 2.55. Show that the unit sphere with center 0 in R?, namely
S i={z eR?: ||z]]2 = 1}
is compact.

Exercise 2.56. Show that {1, %, %, e } U {0} is compact.

Exercise 2.57. (x) Consider the metric space (R™*™, ||-||s). Is the subset (the “General Linear” group®)
GL(m,R) = {A € R™*™ : A is invertible} compact?
What about the set of orthogonal matrices O(m,R) = {A € R™*™ : AAT = I1,,}?

Exercise 2.58. Consider the subset H := {(x1,22) € R?: 20 = 1} of R2. Show that H is not compact,
but H is closed.

2.6. Notes (not part of the course)

Definition of compactness. The notion of a compact set that we have defined is really sequential
compactness. In the context of the more general topological spaces, one defines the notion of compactness
as follows.

Definition 2.59. Let X be a topological space with the topology given by the family of open sets O. Let
Y C X. A collection C = {U; : i € I'} of open sets is said to be an open cover of Y if

YgUw
el

K C X is said to be a compact set if every open cover of K has a finite subcover, that is, given any open
cover C = {U; : i € I} of K, there exist finitely many indices i1,...,i, € I such that

KCU;,U---uU,.

In the case of metric spaces, it can be shown that the set of compact sets coincides with the set of
sequentially compact sets. But in general topological spaces, these may not be the same.

5The General Linear group is so named because the columns of an invertible matrix are linearly independent, hence
the vectors they define are in “general position” (linearly independent!), and matrices in the general linear group take
points in general position to points in general position.
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Uniform convergence, termwise differentiation and integration. Besides Proposition 4.15, one
also has the following results associated with uniform convergence.

Proposition 2.60. If f, : [a,b] — R (n € N) is a sequence of Riemann-integrable functions on |[a, b
which converges uniformly to f : [a,b] — R, then f is also Riemann-integrable on [a,b], and moreover

b b
/ f(z)dz = lim fn(z)dz.
a n—oo a
Proposition 2.61. Let f, : (a,b) = R (n € N) be a sequence of differentiable functions on (a,b), such
that there exists a point ¢ € (a,b) for which (fn(c))nen converges. If the sequence (f))nen converges
uniformly to g on (a,b), then (fn)nen converges uniformly to a differentiable function f on (a,b), and
moreover, f'(x) = g(x) for all z € (a,b).

We will see a proof of this last result later on when we study differentiation in Chapter 5.



Chapter 3

Series

In this chapter we study series in normed spaces, but first we will begin with series in R.

3.1. Series in R

Given a sequence (a,)nen, one can form a new sequence (8, )nen of its partial sums:

s1 = am,
S22 = a1+ ag,
S§3 = a1+ a2+ as,

Definition 3.1. Let (a,)nen be a sequence and let (s,)n,en be the sequence of its partial sums.

o0 o0
If (sp)nen converges, we say that the series E an converges, and we write E anp = lim s,.
n—oo
n=1 n=1
o0
If the sequence (s, )nen does not converge we say that the series E an diverges.
n=1

Example 3.2. The series Z(—l)" diverges. Indeed the sequence of partial sums is the sequence

n=1
—1,0,—1,0,... which is a divergent sequence.
The series Z Tl) converges. Its nth partial sum “telescopes”:
- 1 11 1 1 1
=(1-2 Sl [ (i —1- ,

=YX ) = (2 g) o ) = e

Since hm sp=1—0=1, we have Z # =1 O
" B n(n+1) '

. .. 1 = 1 1 T
Exercise 3.3 (Tantalising tan™"). Show that ;tan =1
Hint: Write R 2n+1)—(2n-1) _ tana —tanb

d t —-b)= ——-—.
02 = 1+ @nt Dn—1) dusetan(e —b) = T
Exercise 3.4. Show that for every real number x > 1, the series

1 + 2 + 4 +...+L+
142z 14+22 1424 1422

[\DI
S
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1
converges. Hint: Add ——.
1—x

Exercise 3.5. Consider the Fibonacci sequence (F),)nen with Fo = Fy = 1 and F,41 = F,, + Fj,—1 for
n € N. Show that

- 1
S o=t
n—o anan+1

o0
Note that in the above example of the divergent series Z(—l)", the sequence

(an)nEN = ((71)n)n€N

was not convergent. In fact, we have the following necessary condition for convergence of a series.

oo
Proposition 3.6. If the series Z an converges, then lim a, = 0.
n—oo

n=1
Proof. Let s, :=a; + --- + a,. Since the series converges we have

lim s, =1L
n—oo

for some L € R. But as (s,+1)nen is a subsequence of (s, )nen, it follows that
lim s,+1 = L.
n— oo

By the algebra of limits, lim a,41 = lim ($p41 — $p) = lim s,41 — lim s, = L— L =0. O
n—roo n—oo n—r oo n—oo

Exercise 3.7. Does the series Z cos (l> converge?
n=1 n
In Theorem 3.9, we will see an instance of a series which shows that although this condition
is mecessary for the convergence of a series, it is not sufficient. But first, let us see an important
example of a convergent series. In fact, it lies at the core of most of the convergence results in
Real Analysis.

o0
Theorem 3.8. Let r € R. The geometric series Z r" converges if and only if |r| < 1.

n=0

Proof. Let |r| < 1. First we will observe that lim r" = 0. As |r| < 1,

n—r00
=g
C1+4h
for some h > 0. (Just take h = 1/|r| —1.) Then (14+h)" =1+ (T)h+--~+h" > nh. Thus
1 1
0<fi=— < —

and so by the Sandwich Theorem, lim |r|" = 0. As —|r|" < 7™ < |r|", it follows again from the
n—oo
Sandwich Theorem that

lim " =0.
n— o0

Let s, :=14+7r+72+--- 47" Thenrs, =r+7r2+---4+ 7"+ "1 and so

(1=17)8py = 8y — 78, = 1 — " T,

- 1
As lim 7"t =0, it follows that lim (1 —7)s, = 1. Hence E r" = lim s, = .
n—oo n—o00 —_ n— oo —r
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Now suppose that |r| > 1. If r = 1, then

lim " =1#0,
n— oo
and so by Proposition 3.6, the series diverges. Similarly if » = —1, then (r™),en = ((=1)")nen

diverges, and so the series is divergent. Also if |r| > 1, then the sequence (r"),ecy has the
subsequence (r2")
diverges, and hence the series diverges. O

nen which is not bounded, and hence not convergent. Consequently (r")nen

oo
1
Theorem 3.9. The harmonic series E — diverges.
n

n=1
1 1 1
Proof. Let s, ;=14 =+ =+ ---+ —. We have
2 3 n
! + ! +--+ ! L1 (3.1)
S T T T T nt 2 o =" 2 '
If the series converges, then hm S, = L for some L. But then also hm Son, = L, and so
lim (s9, —s,) =L — L =0,
n— o0
which contradicts (3.1). O

@ Note that the nth term of the above series satisfies

lim a, = lim — =0,
n—oo n—oo N

showing that the condition given in Proposition 3.6 is necessary but not sufficient for the conver-
gence of the series.

(oo}

1
Theorem 3.10. Let s € R. The series Z — converges if and only if s > 1.
ns

Proof. Let
1
Sn=ld gttt —.
35 nS
Clearly S7 < .55 <S35 < ..., so that (Sn)neN is an increasing sequence.
Let s > 1. We have
S S e
T 25 ' 40 (2n)* 35 ' be (2n + 1)
1 1 1
149 — ...
< 1+ (29 ot (2n)s>
2 1 1
- 14+ =(1+ = =
+ o ( A TR n)
= 142755,

< 1 +217552n+1-

11ts name derives from the concept of overtones, or harmonics in music: the wavelengths of the overtones of a vibrating

string are %, %, %, and so on, of the string’s fundamental wavelength.
oo

2The function s — Z — is called the Riemann-zeta function, which is an important function in number theory;
n

n=1

oo
1
the connection with number theory is brought out by Euler’s identity, which says that ((s) := g — H
ns
n=1
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As 2175 < 1 (because s > 1!), this last inequality yields

(n €N)

1
Smt1 < T

and

Son < Sont1 < (neN)

1
1—21-s
So (Sp)nen is bounded. But we know that an increasing sequence which is bounded above is
convergent (to the supremum of its terms). Thus

o0

converges for s > 1.
If on the other hand s < 1, the proof is similar to that of showing that the harmonic series
diverges. Indeed, if the series converged, then
lim (S3, — Sp) =0,

n— 00
while on the other hand,
1 1 1 1 1 1
Sy S — T N S
R T o L T E e T R %

where we have used the fact that s <1 in order to obtain the last inequality. O

For a sequence (ay,),eny with nonnegative terms, we sometimes write

oo
OTIRHES
n=1

oo
to mean the series g ay converges.
n=1

Exercise 3.11. (%) Prove that if a; > a2 > a3... is a sequence of nonnegative numbers, and if

oo
Z an < 400,
n=1

then a, approaches 0 faster than 1/n, that is, lim na, = 0.
n— o0

Hint: Consider the inequalities an4+1 + - + a2n > n - a2, and an4+1 + -+ + A2ng1 > N - A2nt1-

Show that the assumption a1 > a2 > as... above cannot be dropped by considering the lacunary
series whose nth term is 1/n? and all other terms are zero.

o0 o0
Proposition 3.12. If Z |ay| converges, then Z an, converges.

n=1 n=1

Proof. Let s, := a; + -+ + a,. We will show that (s,)nen is a Cauchy sequence. We have for
n>m:

Isn —sm| = [(a1 4+ +an) = (a1 + - +an)| = lami1 + -+ anl
< ampal +-+lan] = (lar] + -+ +lan]) = (Jaa] + - + |am]) = on — om,
where oy, := |a1| + - - - + |ag| (k € N). Since

(o)
Z lan| < 400,
n=1

its sequence of partial sums (o,,),en is convergent, and in particular, Cauchy. This shows, in light

A

of the above inequality |s,, — $;| < 0y — o, that (s,)nen is a Cauchy sequence in R and hence
it is convergent. O
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o0 o0
Definition 3.13. If the series Z |ay,| converges, then we say that Z an converges absolutely.

n=1 n=1

Exercise 3.14. Does the series Z converge?

n=1

sinn
n2

o0
—1)n
Example 3.15. The series E u does not converge absolutely, since
n

n=1

(="

n

=1
-3

n=1

o0
n=1

and we have seen that the harmonic series diverges.

A series of the form

NE

(*1)nan

n=1

with a,, > 0 for all n € N is called an alternating series. We note that the series considered above,
namely

n=1 n
[e9)
. . . n . 1
is an alternating series Z(—l) ay, with a,, := — (n € N).
n
n=1
We will now learn a result below, called the Leibniz Alternating Series Theorem, will enable us
to conclude that in fact this alternating series is in fact convergent (since the sufficiency conditions

for convergence in the Leibniz Alternating Series Theorem are satisfied:
1 1

Zag_ Z

a=1>a= =3

1
and lim a, = lim — =0). O
n— o0 n—oo N

Theorem 3.16 (Leibniz Alternating Series Theorem). Let (ay)nen be a sequence such that

(1) it has nonnegative terms (a, > 0 for all n),

(2) it is decreasing (a1 > as > a3 > ...), and
(3) nh_)rréo an =0.

[e )
Then the series Z(—l)"an converges.

n=1

A pictorial “proof without words” is shown in Figure 1. The sum of the lengths of the disjoint
dark intervals is at most the length of (0,aq).

a2n—1—0a2n az—aaq aip—asz

c e
[
<

T az2n a2pn—1 7 aq as as ay

Figure 1. Pictorial proof of the Leibniz Alternating Series Theorem.
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Proof. We may just as well prove the convergence of Z(—l)”“an ( =— Z(l)”an>.
n=1 n=1

Let s, =a; —as +az —+---+ (=1)""1a,. Clearly

Son41 = Sop—1 — A2p + G2nt1 < S2p-1,
Sopt+2 =  Sop + Q2p41 — G2n42 2 S2n,
and so the sequence so, s4, Sg, - . . is increasing, while the sequence s3, s5, s7, ... is decreasing. Also,

Sop < Sop + G2pt1 = Sont1 < Sop—1 <o <US3.

S0 (Sa2n)nen is a bounded (s2 < s9,, < s3 for all n), increasing sequence, and hence it is convergent.
But as (a2n+1)nen is also convergent with limit 0, it follows that

lim so,1 = lm (S2, + agny1) = lim sop,.

n— 00 n—00 n—00

Hence (s,,)nen is convergent, and so the series converges. U

_1)”

Exercise 3.17. Let s > 0. Show that Z (

n=1

converges.

oo}
Exercise 3.18. Prove that Z(fl)” \:_ﬁl converges.
n

n=1

G 1
Exercise 3.19. Prove that E (—1)" sin — converges.
n

n=1
3.1.1. Comparison, Ratio, Root. We will now learn three important tests for the convergence

of a series:

(1) the comparison test (where we compare with a series whose convergence status is known)
(2) the ratio test (where we look at the behaviour of the ratio of terms a,1/ay)

(3) the root test (where we look at the behaviour of {/|ay,]|)

Theorem 3.20 (Comparison test).
(1) If (an)nen and (cn)nen are such that there exists an N € N such that |a,| < ¢, for all

n >N, and Z cn, converges, then Z an converges absolutely.

n=1 n=1

(2) If (an)nen and (dn)neN are such that there exists an N € N such that a, > d, > 0 for

alln > N, and Z d, diverges, then Z an diverges.

n=1 n=1
Proof. Let
Sn = ar]+ -+ |an|
Op = €1+ +Cp.
We have for n > m
[$rn = S| = |amy1| + -+ |an] < Cmi1 + -+ Cn = |on — o,

and since (o,,)nen is Cauchy, (s,)nen is also Cauchy. Hence (s, )nen is absolutely convergent.
o0 o0

The second claim follows from the first one. For if Z a, converges, so must Z dp. O

n=1 n=1
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Theorem 3.21 (Ratio test). Let (an)nen be a sequence of nonzero terms.

oo
a
ntl <, then Z an converges absolutely.

n=1

(1) If 3r € (0,1) and 3N € N such that ¥Yn > N,

n

Ap+1

(2) If 3N € N such that ¥n > N,

o)
> 1, then Z an diverges.

n=1

n

Proof. (1) We have

IN

lan+1l rlanl,

A

lanto| < rlanta] < 7Plan,

lant+s] < rlanye| < rPlan],

o

Since the geometric series g r™ converges, we obtain
n=1
o0
E lan| < 400
n=N+1

by the Comparison Test. By adding the finitely sum |a;| + -+ + |an| to each partial sum of this
o0

last series, we see also that Z |ay,| converges. This completes the proof of the claim in (1).

n=1
(2) The given condition implies that

> lants] > lante| > lanyal, (3.2)
oo

If the series g ap, was convergent, then 0 = lim a, = lim ayyj. Hence lim |anix| = 0 as well.
n— 00 k—o0 k—o0

n=1
But by the (3.2), we see that klim lan+k| > lant+1| > 0, a contradiction. O
—00
@ It does not suffice for convergence of the series that for all sufficiently large n, Gntl 1.
n
1
Ant1 +1 n =1
For example, for the harmonic series ntll— |2 = < 1, but Z — diverges.
an 1 n+1 —n
n
a o0
Corollary 3.22. Let (a,)nen have nonzero terms. If lim ntl) < 1, then Zan converges
n—r 00 a,n el
absolutely.
. An 41 1-L
Proof. Let L := lim . Then € := —— > 0. Choose N € N such that for n > N,
n—oo | a, 2
1—-L
Int1 - L < Gntl —L’ <e=——,
(79} Qp, 2
1+ L 1+1
and so | 2+ % =r< % = 1. Then we use (1) from Theorem 3.21. O
an
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o0

1
Example 3.23 (The exponential series). Let a € R. The series e := Z —'a” converges.
n!
n=0
If a = 0, clearly e® = ¢ = 1. If a # 0, the convergence follows from the ratio test. Indeed,
anJrl
1!
(ny DU _ ol nosey,
a” n+1
n!

Theorem 3.24 (Root test).

(1) If 3r € (0,1) and 3N € N such that ¥n > N, {/|a,| <r, then Z an converges absolutely.

n=1
o)
(2) If for infinitely many n, Y/ |an| > 1, then Z a, diverges.
n=1
oo
Proof. (1) We have |a,,| < r™ for alln > N, so that by the Comparison Test, Z |an| converges.
n=N-+1

(2) Suppose that for the subsequence (ay, )ken, we have "{/|a,,| > 1. Then |a,,| > 1. If the
series was convergent, then lim a, = 0, and so also lim |a,,| = 0, a contradiction. Thus the
n—oo n—00

series cannot converge. O

@ It does not suffice for convergence of the series that for sufficiently large n, ¥/|a,| < 1.

1 — 1
For example, for the harmonic series {/|a,| = —= < 1, but Z — diverges.
vn n

7

Exercise 3.25. Determine if the following series are convergent or not.

n=1

n=1
S~ (1)’
2
@ 2 Gy
n=1
oo 4 n 5
® > (3)
n=1
- n
Exercise 3.26. Prove that nzz:l P converges. (*) Can you also find its value? Hint: Write the
denominator as (n? + 1) — n?.
Exercise 3.27. (x) Let (an)nen be a sequence of real numbers such that the series Zaﬁ converges.
n=1

Show that Z ai converges. Hint: First conclude that for large n, |an| < 1.

n=1

oo
1
Exercise 3.28. (x) We have seen that the series Z — converges if and only if p > 1. Suppose that we
n
n—1
sum the series for all n that can be written without using the numeral 9. (Imagine that the key for 9 on

’ 11
the keyboard is broken.) Call the resulting summation Z . Prove that the series Z — converges if and
n
only if p > log,( 9. Hint: First show that there are 8 - 9*~! numbers without 9 between 10*~ and 10".

Exercise 3.29. Determine if the following statements are true or false. Give reasons for your answers.
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(1) 1f Z |an| is convergent, then so is Z az.

n=1 n=1

(2) If Z an is convergent, then so is Z az.

n=1 n=1

(3) If nler;O an = 0, then Z an converges.

n=1

(4) If lim (a1 + -+ an) =0, then Z an converges.
n— oo

n=1
= n+1
5 1 .
(5) ngl og — — converges
(6) If a, > 0 (n € N) and the partial sums of (an)nen are bounded above, then Z an converges.
n=1

oo o0 1
(7) If an >0 (n € N) and Z an converges, then Z — diverges.
an
n=1 n=1
Exercise 3.30 (Fourier series). In order to understand a complicated situation, it is natural to try to
break it up into simpler things. For example, from Calculus we learn that an analytic function can be
expanded into a Taylor series, where we break it down into the simplest possible analytic functions, namely
monomials 1, z,z2,... as follows:
f70) -

f(z) = f(0)+ £ (0)z + T .o

The idea behind the Fourier series is similar. In order to understand a complicated periodic function,
we break it down into the simplest periodic functions, namely sines and cosines. Thus if 7" > 0 and
f R — Ris T-periodic, that is, f(xz) = f(z +T) (z € R), then one tries to find coefficients ag, a1, az, ...
and by, bz, bs, ... such that

= 2 2
f(z) =ao + nz::l (an cos (%x) + by, sin (%x)) (3.3)
(1) Suppose that the Fourier series given in (3.3) converges pointwise to f on R. Show that if

> (lan| + [bal) < oo,

n=1

then in fact the series converges uniformly.

(2) The aim of this part of the exercise is to give experimental evidence for two things. Firstly, the
plausibility of the Fourier expansion, and secondly, that the uniform convergence might fail if
the condition in the previous part of this exercise does not hold. To this end, let us consider
the square wave f : R — R given by

f(:r):{ 1 ifz € [n,n+1) for n even,
—1 ifz € [n,n+1) for n odd.
Then f is a 2-periodic signal. From the theory of Fourier Series, which we will not discuss in this
course, the coefficients can be calculated, and they happen to be 0 =ap = a1 = a2 =a3 = ...
and
4 . .
— if n is odd,
b, = nmw
0 if n is even.

Write a Maple program to plot the graphs of the partial sums of the series in (3.3) with, say, 3,

33, 333 terms. Discuss your observations.

oo

Exercise 3.31. Let (an)nen be a sequence with nonnegative terms. Show that if Z an converges, then

n=1

oo
so does g /OnQpt1.
n=1
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Figure 2. Partial sums of the Fourier series for the square wave considered in Exercise 3.30.

(oo}
Exercise 3.32. (k) Let (an)nen be a sequence with nonnegative terms. Prove that Z an converges if
o . n=1
and only if " converges.
y ;::1 T g

Exercise 3.33. Let ¢! be defined by ¢! = {(an)neN : Z lan| < oo} . Show that ¢' C (2. Ts £' = (27
n=1

(The normed space £ was defined in Exercise 1.19 on page 6.)

o0
1
Exercise 3.34. As the harmonic series E — diverges, the reciprocal 1/s, of the nth partial sum
n

n=1

s~—1+1+1+ +l
" 2 3 n

approaches 0 as n — 0o. So the necessary condition for the convergence of the series
>
Sn
n=1
is satisfied. But we don’t know yet whether or not it actually converges. It is clear that the harmonic
series diverges very slowly, which means that 1/s, decreases very slowly, and this prompts the guess that

this series diverges. Show that in fact our guess is correct. Hint: s, < n.

— 1
Exercise 3.35. Show that the series E — converges.
nn
n=1

Exercise 3.36. Consider the Fibonnaci sequence (Fy)nen with Fo = Fy = 1 and Fr41 = F,, + F,,—1 for

n € N. Show that
i = < 4o
7 .

n=0""
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1 1 1
Hint: Froy1 = F + Fom1 > Fy—1 + Fr—1 = 2F,,_1. Using this, show that both — + — + — + ... and
Fy Fy Fy
i—l—i—i—i—i— converge
IR tE T ge.

3.1.2. Power series. Let (¢,)nen be a real sequence (thought of as a sequence of “coefficients”).
An expression of the type

(o9}

>

n=0

is called a power series in the variable z € R.

Example 3.37. All polynomial expressions are (finite) power series, with the coefficients being
eventually all zeros.

o0 o0 1

E ", E —|x” are also examples of power series. O
n!

n=0 n=0

Note that we have not said anything about the set of 2 € R where the power series converges.
Of course the power series always converges for x = 0. It turns out that there is a maximal open
interval B(0,7) = (—r,r) centered at 0 where the power series converges absolutely, and we call
the radius 7 of this interval B(0,r) = (—r,r) as the radius of convergence of the power series. If
the power series converges for all x € R, that is, if the above maximal interval is (—oo, 00), we say
that the power series has infinite radius of convergence.

o0
Example 3.38. The radius of convergence of Z 2" is 1. Indeed, the geometric series converges
n=0
for x € (—1,1) and diverges whenever |z| > 1. O
o0
Example 3.39. The radius of convergence of Z —'x” is infinite, since e converges for every
n!
n=0
reR. O

o0
Example 3.40. The radius of convergence of Z n"z"™ is zero. Indeed, whenever x # 0,

n=0

Yinran| =nlx) > 1
for all n large enough. By the Root test, it follows that the power series diverges for all nonzero
real numbers. O

Theorem 3.41. A power series
o0

Z cpx”

n=0
is either absolutely convergent for all x € R, or there is a unique nonnegative real number p such
that the power series is absolutely convergent for all x € R with |z| < p and is divergent for all
x € R with |x| > p.

oo
Proof. Let S := {y € R : there exists an € R such that y = |z| and chz” converges}.
n=0

Clearly 0 € S. We consider the following two possible cases.

1° S is not bounded above. Then given x € R, we can find a |zg| € S such that |z] < |zo|

o0
and chwg converges. It follows that its mth term goes to 0 as n — oo, and in

n=0
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]

particular, it is bounded: |c,xf| < M. Then with r := 70| (< 1), we have
‘ n
lenz™| = |epzd ( i ) (n eN),
|o|
oo
But the Geometric Series Z Mr"™ converges, and so by the Comparison Test, the series
n=0

o0
Z cpx™ is absolutely convergent.
n=0

2° S is bounded above. Let p :=supS.
If z € R and |z| < p, then by the definition of supremum, it follows that there exists

a |zg| € S such that |z| < |zg|. Then we repeat the proof in 1° above to conclude that

o0
the series Z cpx'™ is absolutely convergent.

n=0

On the other hand, if z € R and |z| > p, then |z| € S, and by the definition of S,

o0
the series E cpx™ diverges.

n=0
, . . / p+ p/ /
If p,p’ have the property described in the theorem and p < p', then p < r = — < p.
(o] o0
Because 0 < r < p, chr" converges, while as p < r, it follows that chr" diverges, a
n=1 n=1
contradiction. O

If p is the radius of convergence of a power series, then (—p,p) is called the interval of
convergence of that power series. We note that the interval of convergence is the empty set if
p = 0, and we set the interval of convergence to be R when the radius of convergence is infinite.
See Figure 3.

divergence absolute convergence divergence

Figure 3. The interval of convergence of a power series.

The calculation of the radius of convergence is facilitated in some cases by the following result.

Theorem 3.42. Consider the power series

oo
g cpa”.
n=0

exists, then p = 1/L if L # 0, and the radius of convergence is infinite if
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Proof. Let L # 0. We have that for all nonzero = such that |z| < p = 1/L that there exists a
q < 1 and a N large enough such that

|Cn+1zn+1‘ n+1
v = e |z <g<1
for all n > N. (This is because
Cntl | n2se Liz| < 1.
n

So we may take for example ¢ = (L|z| + 1)/2 < 1.) Thus by the Ratio Test, the power series
converges absolutely for such z.

If L = 0, then for any nonzero x € R, we can guarantee that

n+1
lenna ] _Jenttlpy < g <
|cna:"\ n
for all n > N. (This is because
Entl | "2 02| = 0 < 1.
Cn

So we may take for example ¢ = 1/2 < 1.) Thus again by the Ratio Test, the power series
converges absolutely for such .

On the other hand, if L # 0 and |x| > 1/L, then there exists a N large enough such that

n+1
n12™ | Jenga o] > 1
|Cn$n| n
for all n > N. This is because
Sntl | 23 Liz| > 1.
n

So again by the Ratio Test, the power series diverges. O

oo
Exercise 3.43. () Consider the power series Z cnz If L= lim Y/|c,| exists, then p = 1/L if L # 0,
n— oo
n=0
and the radius of convergence is infinite if L = 0.

@ Note that whether or not the power series converges at © = p and x = —p is not answered by
Theorem 3.41. In fact this is a delicate issue, and either convergence or divergence can take place
at these points, as demonstrated by the following examples.

Example 3.44. We have the following:

’ Power series ‘ Radius of convergence | Set of x’s for which the power series converges

ix" 1 (-1,1)

n=1

oo n

Z 22 1 [*131]

n=1

oo n

Y ! 1 [~1,1)
n
n=1

S 1 (-1.1]

n=1
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O
Exercise 3.45. Check all the claims in Example 3.44.

Exercise 3.46. Find the radius of convergence for each of the following power series:

& 2n—1 3 5 2 4

ettt el _1_£ T o
21 (2n — 1) 3+5' oo and Z; o T T

3.2. Series in normed spaces

We can’t define series in a general metric space, since we need to add terms. But in the setting of
a normed space, addition of vectors is available, and so we can define the notion of convergence
of a series in a normed space.

Definition 3.47. Let (a,)nen be a sequence in a normed space (X, | -||). The sequence (8, )nen
of partial sums is defined as follows:

Sp=a1+--+a, €X (neN).

The series

is called convergent if (s,)nen converges in (X, || - ||). Then we write

oo
g ap, = lim s,.
n—roo
oo

If the sequence (s,)nen does not converge we say that the series Z a, diverges.

n=1

It turns out the convergence in a complete normed space is guaranteed by the convergence
of an associated real series (of the norms of its terms). We first introduce the notion of absolute
convergence of a series in a normed space, analogous to the absolute convergence of a real series.

Definition 3.48. Let (a)nen be a sequence in a normed space (X, | -||). We say that the series

[e'S)
D an
n=1

e9)
converges absolutely if the (real) series Z lan|| converges.
n=1
Theorem 3.49. Let (an)neN be a sequence in a complete normed space (X, | - ||) such that

Z llan|| < +o00. Then Z a, converges in X.

n=1 n=1

Proof. The proof is the same, mutatis mutandis, as the proof of the fact that absolutely convergent
real series converge. The only change is we use norms instead of absolute values, and use the
completeness of X in order to conclude that when the partial sums form a Cauchy sequence, they
converge to a limit in X.

Let s, :=aj + -+ a,. We will show that (s, )nen is a Cauchy sequence. We have for n > m:

s = smll = @+ an) = (a1 + -+ + an)l| = famss -+ an
< Jamiall ++ ol = (sl -+ lanl) = (larll + - + o)) = o0 = om,
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where oy, := ||ai|| + - - - + ||ax]||. Since the series

o0
>
n=1

converges (given!), its sequence of partial sums is convergent, and in particular, Cauchy. This
shows, in light of the above inequality |[s,, — S| < 0y — o, that (s, )nen is a Cauchy sequence

in X. As X is complete, (s, )nen is convergent. O
Example 3.50. Consider the sequence (fy,)nen in the normed space (C[0,1], || - ||), where
fu(z) = (g) (z €10,1], n € N).
The series Z fn converges in (C[0,1],] - ||eo) since
n=1
T\™ 1
1falloo = max |(3)"] = 5
z€[0,1] 2 AL
o0 o0 1
and the series oo = — converges.
; 12l ; N g

Figure 4. Plots of the graphs of the partial sums and the limit f.

In fact, one can see directly that since

Sn(@) = f1(2) - + fal2) = A (1—””"),

with f defined by f(z) = % we have that

xn

(=)

—
Y0,

1
lsn = Flloo = max 525 < 3n

and so the series Z fn converges to f in (C[0,1], || - [|oo)-
n=1

Figure 3.50 shows plots of the partial sums and their limit f. %

The following result plays a central role in Differential Equation theory.
Theorem 3.51. Let A € R™*"™. Then the exponential series
1 1
A _ ZAZ 4 A3
et =14+A+ 2!A +3!A +

converges in (R ™ || - ||oo)-
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Proof. It is easy to see that if A, B € R™*", then ||AB|lcc < n||A|loc|/Bllco- This follows imme-
diately from:

(AB)y| = | > AuBij| < D 1Al Bl < D 1Al Blloo = nllAllool| Blloo-
k=1 k=1 k=1
Hence by induction, we have || A*||, < n*~1|Al%, < (n||A]|s)*. Thus
1 1
2| = geonansr
o
ios enllle = 3 1 k - -
As the series e™ll 4l = Z y(nHAHOO) converges, by the Comparison Test, the real series
k=1""
> |mA
k=1 o0
converges. Since (R™*", || - ||o) is complete, it follows that
1 1 .
AL AT A
et =I+A+ 2!A + 3!A +
converges in (R™*™, || - [|s)- O

Exercise 3.52. Calculate

(1) €2 (here 0 denotes the n x n matrix with all entries 0)

(2) ¢
A0 - 0
0 X :
)
(3) el -0 An

Exercise 3.53. Give an example of a normed space and an absolutely convergent series inside this space
that is not convergent.

Hint: Consider the normed space coo that consists of sequences that are eventually 0, with the norm

(=]
of 2 = (2" )nen defined to be ||z)2 = [|(™)]2 = ([ 3 (@™)>. Show that coo is a subspace of (. Find
n=1
a sequence (Tr)ren i coo such that >, xp = (1, i, %, %, ...), which is an element of €2 but not of coo.
o0
Exercise 3.54. (x) Let X be a normed space in which every series Z ay for which there holds
n=1

oo
> llanll < +oo,
n=1

is convergent in X. Prove that X is complete. Hint: Given a Cauchy sequence (x)nen, construct a
subsequence (zn, )ren satisfying Hmnk“ —Zn, || < Qik Then take a1 = Tn,, G2 = Tny —Tn;, A3 = Tng — Ty,
and so on, and use the fact that a Cauchy sequence possessing a convergent subsequence must itself be
convergent, which was a result established in Exercise 2.25.

3.3. Notes (not part of the course)

In connection with the divergence of the harmonic series, we mention the following

Erd6s conjecture on arithmetic progressions (APs) : If the sums of the reciprocals of the numbers
of a set A of natural numbers diverges then A contains arbitrarily long arithmetic progressions.

1
That is, if E — diverges, then A contains APs of any given length.
n
neA



3.3. Notes (not part of the course) 45

oo
1
We know that E — diverges, and in this case the claim is trivially true. It can be shown that
n

n=1
1
Z -

p is prime
diverges. So one may ask: Does the claim hold in this special case? The answer is “Yes”, and this is the
Green-Tao Theorem proved in 2004. Terence Tao was awarded the Fields Medal in 2006, among other
things, for this result.






Chapter 4

Continuous functions

4.1. Continuity of functions from R to R

Recall that continuity is a “local” concept, and we have the following notion of the continuity of
a function at a point.

Definition 4.1. Let I be an interval and let ¢ € I. f : I — R is said to be continuous at c
if for every € > 0, there exists a 6 > 0 such that whenever x € I satisfies |x — ¢| < §, we have

[f(z) = flo)] <e

f is said to be continuous on I if for every c € I, f is continuous at c.

We have seen that if f,g : R — R are continuous on R, then their composition fog: R — R
defined by

(fog)(z)=f(g(z)) (z€R),
is also continuous on R.

Recall also that we had learnt the following important properties possessed by continuous
functions: they preserve convergent sequences, the Intermediate Value Theorem and the Extreme
Value Theorem.

Theorem 4.2. Let I be an interval, ¢ € I, and f: I — R. The following are equivalent:

(1) f is continuous at c.

(2) For every sequence (zy)nen contained in I such that (x,,)nen converges to ¢, the sequence
(f(zn))nen converges to f(c).

In other words, f is continuous at c¢ if and only if f “preserves” convergent sequences.
Exercise 4.3. Show that the statement (2) in Theorem 4.2 can be weakened to the following:

(2") For every sequence (Z,)nen contained in I such that (z)nen converges to ¢, the sequence
(f(zn))nen converges.

Theorem 4.4 (Intermediate Value Theorem). Let f : [a,b] — R be continuous on [a,b]. If y € R
is such that f(a) <y < f(b) or f(b) <y < f(a) (that is, if y lies between f(a) and f(b)), then
there exists a ¢ € [a,b] such that f(c) =y.

In other words, a continuous function attains all real values between the values of the function
attained at the endpoints.

Finally, we recall the Extreme Value Theorem.
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Theorem 4.5 (Extreme Value Theorem). Let f : [a,b] — R be continuous on |a,b]. There exists
a c € [a,b] and there ezists a d € [a,b] such that

fle) = sup{f(x): 2 € [a,b]},
f(d) = inf{f(x):x € [a,b]}.
We note that since ¢, d € [a,b], we have f(c), f(d) € {f(x) : « € [a,b]}, and so the supremum
and infimum are in fact maximum and minimum, respectively:
fle) = sup{f(z): 2 €la,b]} = max{f(z): x € [a,0]},
f(d) = inf{f(z):x € [a,b]} =min{f(z): x € [a,b]}.

We observe that in our definition of continuity of a function at a point, they key idea is that:
“We are guaranteed that f(x) stays close to f(c) for all x close enough to ¢.”

But “closeness” is something we know not just in R but in the context of general metric spaces!
We will now learn that indeed continuity can in fact be defined in a quite abstract setting, when
we have maps between metric spaces. We will also gain insights into the above properties of
continuous functions when we study analogues of the above results in our more general setting.

Exercise 4.6. Consider the function f : R — R defined by

fz) = x  if z is rational,
" | —z if z is irrational.

Prove that f is continuous only at 0. Hint: For every rational number, there is a sequence of irrational
numbers that converges to it, and for every irrational number, there is a sequence of rational numbers
that converges to it, by the results in Exercise 1.39, 1.40.

Exercise 4.7. (%) Every nonzero rational number = can be uniquely written as z = n/d, where n,d
denote integers without any common divisors and d > 0. When r = 0, we take d = 1 and n = 0. Consider
the function f : R — R defined by

0 if z is irrational,
1

ifzx | = n is rational
d T d '

Prove that f is discontinuous at every rational number, and continuous at every irrational number.

flz) =

Hint: For an irrational number x, given any € > 0, and any interval (N, N + 1) containing x, show that
there are just finitely many rational numbers r in (N, N + 1) for which f(r) > e. Use this to show the
continuity at irrationals.

Exercise 4.8. Consider a flat pancake of arbitrary shape. Show that there is a straight line cut that
divides the pancake into two parts having equal areas. Can the direction of the straight line cut be chosen
arbitrarily?
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4.2. Continuity of maps between metric spaces

Definition 4.9. Let (X,dx), (Y, dy) be metric spaces, ¢ € X and f: X — Y be a map. f is said
to be continuous at ¢ if for every € > 0, there exists a § > 0 such that whenever x € X satisfies
dx(z,c) < 8, we have dy (f(x), f(c)) < e. See Figure 1.

f is said to be continuous on X if for every ¢ € X, f is continuous at c.

Figure 1. Continuity of f at c.

First of all we notice that if I is an interval in R, and we take X = I, Y = R, both equipped
with the Euclidean metric, then the above definition of continuity of a function f: I — R at a
¢ € R coincides with our earlier Definition 4.1.

We remark that although X may be equal to Y, they might be equipped with different metrics;

see as an extreme example, Exercise 4.11 below.
r1x2

—— ifx #0,
2 2
Exercise 4.10. Show that f : R? — R given by f(z) = 0 Tt T " 0 is continuous at 0.
ifow =
i <
Exercise 4.11. Let f: R — R be defined by f(z) = { (1) gi N 8’

(1) If both the domain X = R and the codomain Y = R are equipped with the Euclidean metric,
then show that f is not continuous at 0.

(2) On the other hand, if we equip the domain X = R of f with the discrete metric, and the
codomain Y = R of f with the Euclidean metric, then prove that f is continuous at 0.
Exercise 4.12. Let (X, d) be a metric space, and let p € X. Show that the distance to p is a continuous
map, that is, prove that the function f: X — R defined by f(z) := d(z,p) (x € X) is continuous.
Exercise 4.13. (x) Show that addition (z,y) +— x + y and multiplication (z,y) + zy are continuous
maps from R? to R with the usual Euclidean metrics.
Exercise 4.14. (%) Consider the normed space (C[0,1],] - ||o), and let S : C[0,1] — C[0,1] be defined
by
(S(M(@) = (f(=))* (z€[0,1], feCo,1]).

Show that S is continuous.
Proposition 4.15. Let (X,dx) be a metric space, and let f, : X — R (n € N) be a sequence of
continuous functions that converges uniformly to f: X — R. Then f is continuous.

Proof. Let ¢ € X and € > 0. Choose an N € N such that that for all z € X, |fn () — f(2)| < €/3.
As fn is continuous, we can find a § > 0 such that for all z € X satisfying dx(x,c) < J, we have
|fn(x) — fn(e)| < €/3. So for all & € X satisfying dx(x,c¢) < §, we have using the triangle
inequality that

[f(@) = fOl <[f(@) = fn @)+ [fn(@) = In(e)| + | fn(e) = fle) <e/3+€/3+¢/3=e
Hence f is continuous at c¢. Since the choice of ¢ € X was arbitrary, it follows that f is continuous
on X. O
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Exercise 4.16. A subset S of R" is said to be path connected if for any two points xz,y € R", there
exists a continuous function v : [0,1] — S such that f(0) = = and f(1) = y. (We think of v as a “path”
beginning at x and ending at y.)

(1) Show that every convex set' C' (C R™) is path connected.

(2) We define the relation R on S by setting « Ry if there is a path v : [0, 1] — S such that v(0) = =
and (1) = y. Prove that R is an equivalence relation on S. The equivalence classes of S under
R are called the path components of S. Thus if S is path connected, then it has a unique path
component, namely S itself.

(3) Which of the following subsets of R? are path connected? If the set is not path connected,
then determine its path components. {(z,y) € R? : 22 + 92 = 1}, {(z,y) € R? : zy = 0},
{(z,y) eR? 2y = 1}.

4.3. Continuous maps and open sets

We will now learn an important property of continuous functions, namely that “inverse images”
of open sets under a continuous map are open. In fact, we will see that this property is a
characterization of continuity.

But first we fix some standard notation. Let f : X — Y be a map, and let V' C Y. Then we
set f71(V):={z € X : f(z) € V}, and call it the inverse image of V under f. See Figure 2.
Clearly f~1(Y) = X and f=(0) = 0.

X f y

Figure 2. Inverse image of V' under f.

Exercise 4.17. Let f : R — R be given by f(z) = cosz (z € R). Find f~'(V), where V = {—1,1},
V = {1}, V = [—171}7 ‘/:IR7 V = (_l l)‘

272

On the other hand if U C X, then we set f(U) := {f(z) € Y : x € U}, and call it the image
of U under f. See Figure 3.

X I Y

Figure 3. Image of U under f.

Exercise 4.18. Let f: R — R be given by f(x) = cosz (z € R). Find f(U), where U =R, U = [0, 27],
U = [4,6 + 27] where § is any positive number.

1See Exercise 1.41 for the definition of convex sets.



4.3. Continuous maps and open sets 51

Theorem 4.19. Let (X,dx), (Y,dy) be metric spaces and f : X — Y be a map. Then f is
continuous on X if and only if for every V open in'Y, f=1(V) is open in X.

Proof. (If) Let ¢ € X, and let ¢ > 0. Consider the open ball B(f(c),¢) with center f(c) and
radius € in Y. We know that this open ball V' := B(f(c), €) is an open set in Y. Thus we also know
that f=1(V) = f~1(B(f(c),€)) is an open set in X. But the point ¢ € f~1(B(f(c),¢)), because
fle) € B(f(c),¢) (dy(f( ), f(€)) =0 < €!). So by the definition of an open set, there is a 6 > 0
such that B(c,d8) C f~1(B(f(c),€)). In other words, whenever z € X satisfies dx(z,c) < §, we
have that = € f=1(B(f(c),€)), that is, f(z) € B(f(c),€), which implies dy (f(z), f(c)) < €. Hence
f is continuous at c. But the choice of ¢ € X was arbitrary. Consequently f is continuous on X.
See the picture on the left side of Figure 4.

V) F7Hv)
' & ‘ '

(If) (Only if)

Figure 4. Continuity and open sets: Proof of Theorem 4.19.

(Only if) Now suppose that f is continuous, and let V' be an open subset of Y. We would like to
show that f~1(V) is open. So let ¢ € f~1(V). Then f(c) € V. As V is open, there is a small open
ball B(f(c),e) with center f(c) and radius e that is contained in V. By the continuity of f at c,
there is a § > 0 such that whenever dx(z,c) < d, we have dy (f(x), f(c)) < e, that is, f(z) € V.
But this means that B(c,d8) C f~1(V). Indeed, if € B(c,d), then dx(x,c¢) < & and so by the
above, f(x) € V, that is, z € f~1(V). Consequently, f~(V) is open in X. See the picture on the
right side of Figure 4. U

?2 Note that the theorem does not claim that for every U open in X, f(U) is open in Y. Consider
for example X =Y = R equipped with the Euclidean metric, and the constant function f(x) = ¢
(x € R). Then X =R is open in X =R, but f(X) = {c} is not open in ¥ = R.

Corollary 4.20. Let (X,dx), (Y,dy) be metric spaces and [ : X — Y be a map. Then f is
continuous on X if and only if for every F closed in Y, f~1(F) is closed in X.

Proof. If FC Y, then f~Y(Y\ F) =X\ (f1(F)). O
Exercise 4.21. Fill in the details of the proof of Corollary 4.20.
Theorem 4.22. Let (X,dx), (Y,dy), (Z,dz) be metric spaces, f : X =Y and g:Y — Z be

continuous maps. Then the composition map go f : X — Z, defined by (g o f)(x) := g(f(x))
(x € X), is continuous.

Proof. Let W be open in Z. Then since g is continuous, g~ (W) is open in Y. Also, since f
is continuous, f~1(g~1(W)) is open in X. Finally, we note that (go f)"Y(W) = f=(g~1(W)).
Consequently, g o f is continuous. O
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Exercise 4.23. In the proof of Theorem 4.22, we used the fact that (go f) ™ (W) = f~*(¢~*(W)). Check
this.

Exercise 4.24. Let X be a metric space and f : X — R be a continuous map. Determine if the following
statements are true or false. Justify your answers.

(1) {x € X: f(x) < 1} is an open set.

(2) {z € X: f(xz) > 1} is an open set.

(3) {x € X : f(x) = 1} is an open set.

(4) {z € X: f(z) <1} is a closed set.

(5) {z € X: f(z) =1} is a closed set.

(6) {x € X: f(x) =1or f(z) =2} is a closed set.
(7) {x € X: f(z) =1} is a compact set.

Analogous to Theorem 4.2, we have the following characterization of continuous maps in terms
of convergence of sequences.

Theorem 4.25. Let (X,dx), (Y,dy) be metric spaces, c € X, and let f : X — 'Y be a map. Then
following two statements are equivalent:

(1) f is continuous at c.

(2) For every sequence (T )nen in X such that (z,)nen converges to ¢, (f(xn))nen converges

to f(c).

Proof. (1) = (2): Suppose that f is continuous at c¢. Let (z,)nen be a sequence in X such
that (z,,)nen converges to ¢. Let € > 0. Then there exists a 6 > 0 such that for all z € X
satisfying dx (z,c) < §, we have dy (f(x), f(c)) < e. As the sequence (z,)n,en converges to ¢, for
this 0 > 0, there exists an N € N such that whenever n > N, dx(z,,¢) < 6. But then by the
above, dy (f(x,), f(¢)) < e. So we have shown that for every ¢ > 0, there is an N € N such that
for all n > N, dy (f(x,), f(c)) < €. In other words, the sequence (f(z,))nen converges to f(c).

(2) = (1): Suppose that f is not continuous at c¢. This means that there is an ¢ > 0 such
that for every § > 0, there is an « € X such that dx(x,c¢) < 0, but dy (f(z), f(¢)) > e. We
will use this statement to construct a sequence (x,)nen for which the conclusion in (2) does not
hold. Choose § = 1/n, and denote the corresponding = as x,: thus, dx(z,,¢) < § = 1/n, but
dy (f(zn), f(c)) > €. Clearly the sequence (zy,)nen is convergent with limit ¢, but (f(x,))nen does
not converge to f(c) since dy (f(xy), f(c)) > € for all n € N. Consequently if (1) does not hold,
then (2) does not hold. In other words, we have shown that (2) = (1). O

Exercise 4.26. Let f: R — R be a continuous function such that for all z,y € R, f(z+y) = f(z)+ f(y).
Show that there exists a real number a such that for all € R, f(z) = axz. Hint: Show first that for
natural numbers n, f(n) = nf(1). Extend this to integers n, and then to rational numbers n/d. Finally
use the density of Q in R to prove the claim.

Exercise 4.27. Find all continuous functions f : R — R such that for all x € R, f(x) + f(2z) = 0.
Hint: Show that f(z) = —f(5) = f(§) = —f(§) =---.

Exercise 4.28. Show that the multiplication function f : R? — R defined by f(x) = z122 (z € R?) is
continuous on R? using the characterization of continuous functions in terms of preservation of convergent
sequences. Compare this with Exercise 4.13.

Exercise 4.29. (%) Two metric spaces are called homeomorphic if there exists a continuous bijection
f: X — Y such that f' : Y — X is also continuous. For example, circles and triangles in R? are
homeomorphic; see Figure 5.

Similarly, the an open interval in R is homeomorphic to a circle missing one point in R?: we just “identify”
the two ends of the interval, as shown in the picture on the left hand side of Figure 6. Using this, one can
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Figure 5. Homeomorphism between the triangle and the circle in R?.

Figure 6. R is homeomorphic to an open interval in R.

also see pictorially that the open interval in R is homeomorphic to R, as shown in the picture on the right
hand side of Figure 6.

A natural question is whether the continuity of f~' is actually implied by the continuity of a bijection
f. It is not, and the aim of this exercise is show such an instructive example. Look at Figure 7, where
a continuous bijection f is produced from the set X := [0,1) onto the triangle in R? by “bending” the
interval at the three points B, C, D, stretching the parts between the segments BC and C'D, and sending
points A, B, C, D to the points f(A) = (1,0), f(B), f(C), f(D) as shown. But now prove that f~! can’t
be continuous by looking at the sequence (1, (—1)"/n).

f(B)

1
° o f(C) f(A):(l’O)

(D)

Figure 7. The triangle in R? and the interval [0, 1).

Exercise 4.30. (x) A “manifold” is a topological space that locally resembles the Euclidean space. More
precisely, we will call a subset M of R" a manifold (of dimension® k) if for every x € M, there is an open
set O, containing x such that O, is homeomorphic to an open subset U of R”. Locally the surface of the
earth, which is a sphere, looks flat, and so we expect that the sphere in R?® is a manifold of dimension 2.
Give an argument, based on pictures, that the unit sphere

S? = {z € R3: lz]|2 = 1}

is indeed a manifold of dimension 2. (This explains why one uses the superscript “2” on top of S in the
(standard) notation for the unit sphere in R®. Similarly the circle S' := {x € R? : ||z[|2 = 1} in R? is
a manifold of dimension 1, and is denoted by S'. More generally, it can be shown that the unit sphere
st = {z € R" : ||z||]2 =1} in R" is a manifold of dimension n — 1 in R".)

2Tt can be shown that this is a well-defined notion.
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Exercise 4.31. () Consider the function f : R? — R given by

2 2
T g 40,

flx) = 1+ x5
c if z = 0.

Show that no matter what ¢ € R we take in the above, f is not continuous at 0.

Exercise 4.32. () Show that the determinant function M ~— det M from (R"*",| - ||c) to (R,]|-]) is
continuous. Prove that the set of invertible matrices is open in (R™*", || -||oc). Hint: Consider det ™' ({0}).

Exercise 4.33. Give an example of a continuous function f : X — Y, where X, Y are metric spaces, and
a Cauchy sequence (zn)nen for which (f(zn))nen is not a Cauchy sequence in Y.

Exercise 4.34. Let X,Y be metric spaces. A map f: X — Y is said to be open if for every open subset
Uof X, f(U) is open in Y.

Now take X = R with the usual Euclidean metric, and take Y = R with the discrete metric. Consider
the identity map f: X — Y defined by f(x) = = (z € R). Show that f is open, but for all z € R, f is not
continuous at x.

Exercise 4.35. (%) Define f,g on R? by £(0,0) = ¢(0,0) = 0, and if (z,y) # (0,0), then we set
2 2

Yy ry
fley) =5 vy 9z y) = — s

Show that f is bounded on R?, that is, 3M € R such that for all (z,y) € R?, |f(z,y)| < M.

(1)

(2) Prove that g is unbounded in every ball centered at (0,0).
(3) Show that f is not continuous at (0,0).

(4) Prove that g is not continuous at (0, 0).

(4)

If Y C X and if @ is a function defined on X, the restriction of ® to Y is the function ¢ whose
domain is Y, and such that ¢(y) = ®(y) (y € Y). Show that the restrictions of both f and g to
every straight line in R? are continuous!

For functions from the Euclidean space R™ to the Euclidean space R" we have the following
simplification.

Proposition 4.36. A function f: R™ — R™ is continuous if and only if each of its components
fiseoos fm : R — R are continuous. (Here fx(x) := €] f(z), x € R", where e1,...,eq are the
standard basis vectors.)

Proof. We have |fx(z) — fr(y) < Z fix) = fi)? = If (@) = )2 U

Another case when checking continuity becomes considerably simpler is in the case of linear
transformations between normed spaces.

Proposition 4.37. Let (X, - ||x), (Y, - |ly) be normed spaces and let T : X — Y be a linear
transformation. Then the following are equivalent:

(1) T is continuous.

(2) T is continuous at 0.

(3) There exists an M > 0 such that for all x € X, | Tz|y < M|jz|x.

Proof. (1) = (2) follows from the definition. Let us show that (2) = (3). As T is continuous
at 0, we have that given € := 1 > 0, there is a § > 0 such that whenever ||z — 0||x = |z|x < ¢,
we have ||Tx — TO0|ly = ||Tx — 0|ly = ||[Tz|ly < 1. Define M := 2/5. Then if z = 0, we have
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ITz|ly =||TO0lly =[|0ly =0<(2/6)-0= M -[|0]|x = M|z|x. If on the other hand, = # 0,then
define
)

= _—u.
2|l x
Then |ly|] = /2 < § and so ||[Ty|ly < 1. We have
0
1> |Tylly = ||T

—
2|l x

Yy

0

= oo ITzlly
v 2llzllx ’

and so upon rearranging, we obtain
2
Tzl < llellx = Mijel x.
Consequently (3) holds.

Finally, we show that (3) = (1). Let ¢ € X, and € > 0. Choose § = ¢/M > 0. Then whenever
|z —¢l|x <0 =¢/M, we have

€
|[Tx —Tc|lly =|T(x—0o)|ly < M|z —c¢||lx <M§= MM =e.
Hence f is continuous at ¢. But the choice of ¢ € X was arbitrary, and so f is continuous. O

Example 4.38. Consider the map I : Cla,b] — R from the normed space (Cla,b],|| - |loc) to R
given by

b
1(f) = / f(z)dz (f € Cla,b)).

Then clearly [ is a linear transformation. Moreover, since for every f € Cla,b] we have

() = ‘/abf(:r)d:c s/ab|f<z>|dzs/ab 1floedz = [|floo(b— a),

it follows that I is continuous. O

Example 4.39. Let A € R™*™. Consider the map T4 from the Euclidean space R™ to the
Euclidean space R™, given by matrix multiplication:

Tyx=Az (xe€R").

Then T4 is a linear transformation, and it is continuous, since

m n 2 m
|Taz|ls = [Az]2 = | > < aijxj> <\ Do nll Al )3 = vmnl|Allo 2]z
1

i=1 Nj= i=1

Hence T4 is continuous. O

Exercise 4.40. Show that if A € R"*™, then ker A = {x € R™ : Az = 0} is a closed subspace of R".

Exercise 4.41. () Prove that every subspace of R" is closed. Hint: Construct a linear transformation
whose kernel is the given subspace.

Exercise 4.42. A metric space X is said to be connected if X is not the union of two disjoint non-empty
open sets.

Prove that a continuous image of a connected set is connected, that is, if X and Y are metric spaces
such that X is connected, and if f : X — Y is continuous, then f(X) is connected as a metric space (with
the metric induced from Y).
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4.3.1. Limits and continuity.

Definition 4.43. Let U be an open subset of R, ¢ € U, L € R™ and f : U — R™. Then we
write

flo) =5 L
or

lim f(z) =L

Tr—cC
if for every e > 0, there exists a > 0 such that whenever z € U satisfies 0 < ||z — ¢[l2 < §, we
have ||f(z) — L|j2 < e. We then say that f has a limit at ¢, and call L its limit.

We can recast this definition in terms of sequences.

Theorem 4.44. Let U be an open subset of R", ce U, L€ R™ and f:U — R™. Then
lim f(x) =L

Tr—cC

if and only if for every sequence (Tn)nen contained in U such that x, # ¢ (n € N), lim z, =¢,
n—oo

lim f(z,)=L.

n—r 00

Proof. (If) Suppose that liin f(z) = L does not hold. Then there is an € > 0 such that for every

d > 0, there is a point & € U (depending on §), for which 0 < ||z — ¢|l2 < §, but ||f(z) — L||2 > €.
Taking § successively to be 1/n (n € N), we can thus find a sequence z,, € U such that z, # ¢
(n € N) and || f(z,) — L||2 > €. But this last condition means that lim f(z,) = L does not hold.

n— 00

This completes the proof of the “if part”.

(Only if) Suppose now that lim f(x) = L, and that (x,)nen is a sequence contained in U
xr—c

such that z, # ¢ (n € N), lim x,, = ¢. Let ¢ > 0. Then there exists a 6 > 0 such that whenever
n—oo

x € U satisfies 0 < ||o — ¢|2 < d, we have ||f(z) — L||2 < e. Also, there exists an N € N such that
for all n > N, 0 < |la,, — ¢|| < §. Consequently, for n > N we have ||f(x,) — L|l2 < e. Hence
lim f(z,)=L. O

n—oo

Corollary 4.45. Let U be an open subset of R™, c € U and f : U — R™. If f has a limit at c,
then it is unique.

This result follows from the above theorem and the fact that convergent sequences have a
unique limit.

Moreover, using the algebra of limits for real sequences, it follows also that the same sort of
results carry over to limits of real-valued functions.

Theorem 4.46. Let U be an open subset of R™, ¢ € U. Suppose that f,g: U — R and
lim f(z) = Ly, lim g(z) = Ly,
where Ly, Ly € R. Define f+g,fg: U — R by
(f+9)@) =f(@)+g(@), (fo)z)=[f(x)g(x) (xzel).

Then we have

(1) L (f +g)(x) = Ly + Ly = lim f(z) + lim ().

T—cC

® tin(fo)(o) = LeLy = (i 0)) (mgte).

r—cC
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The following result is clear from the definitions.

Theorem 4.47. Let U be an open subset of R™, ¢ € U. Then f : U — R™ is continuous at ¢ if
and only if

lim /() = /(o).

Tr—c

4.4. Compactness and continuity

In this section we will learn about a very useful result in Optimization Theory, on the existence
of global minimizers of real-valued continuous functions on compact sets.

Theorem 4.48. Let K be a compact subset of a metric space X, and let Y be a metric space.
Suppose that f: K =Y is a continuous function. Then f(K) is a compact subset of Y.

Proof. Suppose that (y,)nen is a sequence in contained in f(K). Then for each n € N, there
exists an xz, € K such that y, = f(x,). Thus we obtain a sequence (x,),ecn in the set K. As
K is compact, there exists a convergent subsequence, say (Z, )ren, with limit L € K. As f is
continuous, it preserves convergent sequences. So (f(Zn, ))ken = (Yn,, )ken is convergent with limit
f(L) € f(K). Consequently, f(K) is compact. O

Now we prove the aforementioned result which turns out to be very useful in Optimiza-
tion Theory, namely that a real-valued continuous function on a compact set attains its maxi-
mum/minimum. This is a generalization of the Extreme-Value Theorem we had learnt earlier,
where the compact set in question was just the interval [a, b].

Theorem 4.49 (Weierstrass’s theorem). Let K be a nonempty compact subset of a metric space
X, and let f: K — R be a continuous function. Then there exists a ¢ € K such that

f(e) = sup{f(@) : @ € K}.

We note that since ¢ € K, f(¢) € {f(x) : « € K}, and so the supremum above is actually a
maximum:

fle)=sup{f(z): 2z € K} = max{f(x): 2 € K}.
Also, under the same hypothesis of the above result, there exists a minimizer in K, that is, there
exists a d € K such that

f(d)=inf{f(z):z € K} =min{f(z) : v € K}.

This follows from the above result by just looking at — f, that is by applying the above result to
the continuous function g : K — R given by

g(z) = —f(z) (v € K).

Proof of Theorem 4.49. We know that the image of K under f, namely the set f(K) is compact
and hence bounded. So {f(z) : x € K} is bounded. It is also nonempty since K is nonempty.
But by the least upper bound property of R, a nonempty bounded subset of R has a least upper
bound. Thus M := sup{f(z) : = € K} € R. Now consider M — 1/n (n € N). This number
cannot be an upper bound for {f(z) : x € K}. So we there must be an x,, € K such that
f(zp) > M — 1/n. In this manner we get a sequence (zp)nen in K. As K is compact, (Z,)nen
has a convergent subsequence (z,, )reny with limit, say ¢, belonging to K. As f is continuous,
(f(zpn,))ken is convergent as well with limit f(c). But from the inequalities f(z,) > M — 1/n
(n € N), it follows that f(c) > M. On the other hand, from the definition of M, we also have that
f(e) < M. Hence f(c) = M. O
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Example 4.50. Since the set K = {z € R : 27 + 23 + 22 = 1} is compact in R3 and since the
function x — x1 + x9 + x5 is continuous on R3, it follows that the optimization problem

minimize 1 + zo + T3
subject to zf+a3+a23=1 [’

has a minimizer. O

Remark 4.51. (*) In Optimization Theory, one often meets necessary conditions for an optimal
solution, that is, results of the following form:

maximize f(x) }

If Z is an optimal solution to the optimization problem { subject to = € F (C R")

then T satisfies [* * x |.

(Where are certain mathematical conditions, such as the Lagrange multiplier equations.)
Now such a result has limited use as such since even if we find all Z(s) which satisfy [* x|, we
can’t conclude that there is one that is optimal. But now suppose that we know that f: F — R
is continuous and that F is compact. Then we know that an optimal solution exists, and so we
know that among the Z(s) that satisfy , there is at least one which is an optimal solution.

Exercise 4.52. (x) Let N :R? — R be any norm on R?. The aim of this exercise is to show that N is
“equivalent to>” || - ||2, that is, there are constants M, m > 0 such that

for all z € R, m/||z|2 < N(z) < M||z]|2.

(1) Let e; = (1,0,...,0),...,eq = (0,...,0,1) be the standard basis vectors in R?. Thus the vector
z = (z1,...,%a) € R? is the linear combination zie1 + -+ + Tqeq. Show, using the Cauchy-
Schwarz inequality, that there is a constant M > 0 such that for all z € R%, N(z) < M|z

(2) Prove using the triangle inequality for N that for all z,y € R%, |N(z) — N(y)| < N(z — y).
Conclude that the map N : (R% || - ||2) — R is continuous.

(3) Consider the compact set K := {x € R?: ||z||2 = 1} and use Weierstrass’s theorem to prove the
existence of m > 0 such that for all z € R?, m|jz||2 < N(z).

Exercise 4.53. In each case, give an example of a continuous function f : S — T, such that f(S) =T
or else explain why there can be no such f. (We use the usual topologies, for example (0, 1) in the first
part has the Euclidean topology of R.)

(1) §=(0,1), T = (0,1].

(2) S=(0,1), T=(0,1)U(1,2).

3) S=R, T=0Q.

(4) $=10,1]U[2,3], T ={0,1}.

(5) S=10,1] x [0,1], T = R%

(6) S=10,1] x [0,1], T'=(0,1) x (0, 1).
() (071) (7 )’T:R2'

Exercise 4.54. () Let (X, d) be a metric space and let f : X — X be a function that satisfies
for all z,y € X such that z # vy, d(f(z), f(y)) < d(z,y). (4.1)

(1) Prove that f has at most one fixed point (that is, a point ¢ € X such that f(c) = ¢).

(2) Let X = (0, ) with the usual topology and consider the function f : X — X given by f(z) = =
for z € (0, ) Show that f satisfies (4.54), but it has no fixed point.

(3) Show that the function g : X — R given by g(z) = d(z, f(x)) (x € X) is continuous.

2

(4) Prove that if X is compact, then f has exactly one fixed point.
Hint: g attains a minimum on X.

3The fuss about equivalent norms on a vector space X is that whenever two norms N, N2 are equivalent, the open
sets in (X, N1) coincide with the ones in (X, N3), and so as topological spaces, they are the same!
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Exercise 4.55. Let X be a compact metric space and let f : X — Z be a continuous function. (Here Z
has the Euclidean topology induced from R.) Prove that f can assume only finitely many values.

Exercise 4.56. (x)
(1) Show that [0, 1] and (0, 1) are homeomorphic when both spaces are equipped with the discrete
metric.

(2) Show that [0,1] and (0,1) are not homeomorphic when both spaces are equipped with the
Euclidean metric.

4.5. Uniform continuity

Definition 4.57. Let (X,dx), (Y,dy) be metric spaces. f : X — Y is said to be uniformly
continuous if for every e > 0, there exists a 6 > 0 such that for all z,y € X satisfying dx(x,y) < 4,
there holds that dy (f(x), f(y)) < e.

Note that in the definition we are introducing the notion of uniform continuity of a function
on a set, and not at a point.

While checking continuity of a function on a set, we check its continuity at every point as
follows. Given a point ¢ in X and an € > 0, we need to find a ball of radius § around ¢ such that
the image of that ball under f is contained in a ball of radius € around f(c). But in general, the
radius ¢ of the ball around ¢ may depend on the ¢ we choose, and it may not be possible to use
the same ¢ everywhere in X. For a uniformly continuous function, it is possible to choose a § that
depends only on € and not on the point c.

Proposition 4.58. Let (X,dx),(Y,dy) be metric spaces. If f : X =Y is uniformly continuous,
then f is continuous.

Proof. Let ¢ € X. Suppose that € > 0. By the uniform continuity of f, there exists a § > 0 such
that for all z,y € X satisfying dx (z,y) < 0, there holds that dy (f(z), f(y)) < e. In particular,
if v € X satisfies dx(z,¢) < 0, we have dy (f(x), f(¢)) < e. Thus f is continuous at ¢. But the
choice of ¢ was arbitrary, and so f is continuous on X. O

The following example shows that uniform continuity is a strictly stronger notion than conti-
nuity, that is, there are continuous functions that are not uniformly continuous.

Example 4.59. The function f: (0,1) — R given by
flz)=1/z (0<z<1)
is continuous on (0,1). Indeed, if (z,)y is a convergent sequence in (0,1) with limit L, then
(f(2n))neny = (1/x,)n is a convergent sequence with limit 1/L = f(L).
However, f is not uniformly continuous. Suppose it is. Then given ¢ > 0, there exists a § > 0
such that whenever |z — y| < J, we have

1 1‘
———|<e
Ty
. 1 1 1
Consider 2 = — and y = —. Then |z — y| = —, and so |z — y| < ¢ for all n large enough, but
n 2n 2n
1 1‘
———|=n>c¢
Ty
for n large enough. O

Exercise 4.60. () Show that f : R — R given by f(z) = 2® (z € R) is continuous, but not uniformly
continuous. Hint: Consider x =n and y =n + % for large n.
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Exercise 4.61. (x) Show that f: [0,00) — R given by f(x) = /z (z > 0) is uniformly continuous.

Proposition 4.62. Let (X,dx),(Y,dy) be metric spaces, and suppose that X is compact. If
f: X =Y is continuous, then f is also uniformly continuous.

Proof. We give an argument by contradiction. So let us suppose that f is not uniformly contin-
uous. Then there exists an € > 0 such that for every § > 0, there are some z,y € X such that
dx(z,y) < 0, but dy (f(x), f(y)) > €. In particular, if we take § = 1/n, then there exist z,, y, € X
such that dx (z,,yn) < 1/n but dy (f(z,), f(yn)) > €. By using the compactness of X, and con-
sidering subsequences if necessary, we may assume that (z,)nen and (y,)nen are convergent, with
limits say z,y € X, respectively®. Since dx (2, yn) < 1/n, we obtain dx(z,y) <0, and so z = .
Also, by the continuity of f, we have (f(x,))nen, (f(yn))nen converge respectively to f(x), f(y).
Hence dy (f(xn), f(yn)) converges to dy (f(z), f(y)) = 0 (as z = y!). But on the other hand, from
dy (f(zn), f(yn)) > €, we obtain dy (f(z), f(y)) > € > 0, a contradiction. O

Exercise 4.63. Prove that the function f : R — R defined by f(z) = |z| (z € R) is uniformly continuous.

Exercise 4.64. Let (X, d) be a metric space and let ¢ € X. Define f : X — R by f(z) = d(x,c). Prove
that f is uniformly continuous on X.

Exercise 4.65. A function f: R™ — R™ is said to be (globally) Lipschitz if there exists a number L > 0
such that for all z,y € R", || f(z) — f(y)||2 < L||z — y||2. Prove that every Lipschitz function is uniformly
continuous.

Exercise 4.66. Let X,Y be metric spaces, and let f : X — Y be uniformly continuous. Show that
if (zn)nen is a Cauchy sequence in X, then (f(zn))nen is a Cauchy sequence in Y. Compare this with
Exercise 4.33.

4Since X is compact, the sequence (z,)nen has a convergent subsequence, say (rnk)keN, converging to, say x € X.
Also, the sequence (yn, )ren has a convergent subsequence, say (ynk[ )een, converging to, say y € Y.



Chapter 5

Differentiation

Given a function f : (a,b) — R, and a point ¢ € (a,b), consider the difference quotient for
€ (a,b), z # ¢
1) = £
T —c
Geometrically, this number represents the slope of the chord passing through the points (¢, f(c))
and (x, f(x)) on the graph of f; see Figure 1.

Figure 1. The difference quotient.

Suppose that as x goes to ¢, the difference quotients approach a number, say L, that is,

i £@) = 7€)

Tz—c xr—cC

=L

In other words, for every ¢ > 0, there exists a 6 > 0 such that whenever € (a,b) satisfies
0 < |z —¢| <0, we have

f(@) = f(e)

r —cC

— Ll <e.

Then we say that f is differentiable at the point c. See Figure 2, where we see the geometric
interpretation of L: it is the slope of the tangent to the graph of f at the point ¢. Notice also that
if we “zoom into” the graph of f around the point (¢, f(c)), the graph seems to coincide with the
tangent line. In other words, the tangent line is a “linear approximation” of f near the point c.

The number L is unique, and we denote this unique number by f/(c), and call it the derivative
of f at c. If f is differentiable at every ¢ € (a,b), then we say that f is differentiable on (a,b).

Theorem 5.1. Let [ : (a,b) — R be differentiable at ¢ € (a,b). Then [ is continuous at c.



62 5. Differentiation

[ Y .

Figure 2. The chords approach the tangent line as = approaches c.

Proof. Let ¢ > 0. First choose a ¢’ > 0 such that for all = € (a,b) such that 0 < |z — ¢| < ¢, we
have
f(z) = f(e)

r —cC

—fllo) < 1.

Then rearrangement (using the triangle inequality) gives
[f () = fll < (L+ [ ()])]x = cl.

€ } Then for all x € (a,b) such that 0 < |z — ¢| < §, we have

Now define § := min {(5’

TLf ()
[f(@) = fll <@+ |f' ()D]z—cf < (1+ If'(C)I)m =e
Consequently f is continuous at c. O

The converse of the theorem is not true, and the following example demonstrates this.

Example 5.2. The function f : R — R defined by f(z) = |z| (z € R) is (uniformly) continuous
since

@)~ 1)

But let us now show that f is not differentiable at 0. If it were, then given an € > 0, there exists
a 0 > 0 such that whenever 0 < |z| <, we have

= [lal = Iyl | < = — ol

=l
- f(0)] <e
U o) <
In particular, if we take x = 6/2, then we obtain |1 — f/(0)| < e. If we take z = —§/2, we

also get | — 1 — f/(0)] < e. As the choice of € > 0 was arbitrary, we obtain |1 — f'(0)] < 0 and
| —1— f’(0)] <0. But this means that f/(0) =1 and f’(0) = —1, and so 1 = —1, a contradiction.
O

One can show the following result about rules for differentiating the sum and product of
differentiable functions.

Proposition 5.3. Let f,g: (a,b) — R be differentiable at ¢ € (a,b). Then:
(1) The sum f+g: (a,b) = R defined by (f+g)(z) = f(x)+9(z) (z € (a,b)) is differentiable
at ¢, and (f +g)'(c) = f'(c) + ¢'(c).
(2) The product fg: (a,b) — R defined by (fg)(z) = f(x) - g(x) (x € (a,b)) is differentiable
at ¢, and (fg)'(c) = f'(c)g(c) + f(c)g'(c).
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Proof. These claims follow from the algebra of limits, namely Theorem 4.46. Indeed we have

jim 9@ = (F+9)(e) _fl@) = fle) |y 9(@) —g(c)

T—cC xr—c T—cC xr—c T—cC xr—c

= f'(c)+4(0),
which proves (1). Also, (2) follows from the following;:
(f9)(x) = (fg) () f(@)g(x) — f(e)g(x) + f(e)g(x) — f(c)g(c)

lim = lim
T—c xTr—C r—c T —c
= lim flz) = f(e) - g(x) + lim f(c) - 9(x) —g(c)
xT—c Tr —cC r—c T —cC
e AC R (G g9(x) + f(c) lim 9(x) —9(0)
xr—c r —cC T—cC T—c xr —c
= f(e)gle) + f(0)g' ().
This completes the proof. 0

Example 5.4. The derivative of a constant function is clearly zero. It is also easy to see that if
f is defined by f(x) = x (x € R), then f’(z) = 1. Repeated application of (2) above shows that
the derivative of 2" (n € N) is nz™ 1. Thus every polynomial function is differentiable. O

Henceforth, we will take for granted the standard results on differentiating elementary func-
tions such as sinx that the student is familiar from ordinary calculus.

Exercise 5.5.

(1) Show that if f, g are real valued differentiable functions on an open interval I, then (fg)' (z) =
f(2)g(z) + f(2)g (), x € I.
(2) Prove that if f, g are infinitely many times differentiable functions on an open interval I, then

n

(f9) (@) =Y (’;) fO@e" @), wel.

k=0

(3) For a real number z and n a nonnegative integer, define
d =z -1 (z—n+1).

Show that if z,y € R, (z +y)" = Z <Z> gFlyln=+,
k=0

Hint: Differentiate t*T¥ n times with respect to t € I := (0, 00).

5.1. Mean Value Theorem

We say that f : (a,b) — R has a local minimum at ¢ € (a,b) if there exists a 6 > 0 such that
whenever x € (a,b) satisfies |x — ¢| < d, we have f(x) > f(c). In other words, “locally” around c,
the value assumed by f at ¢ is the smallest. See Figure 3. Local maximizers are defined likewise.

Theorem 5.6. Let [ : (a,b) — R be such that [ has a local minimum at ¢ € (a,b), and f is
differentiable at c. Then f'(c) = 0.

An analogous result holds for a local maximizer.

Proof. Let § > 0 be such that a« < ¢ =0 < ¢ < c+d < band f(z) > f(c) for x satisfying
|z —c| < 0. Given an € > 0, we can also ensure (by making ¢ smaller if required) that for all
satisfying 0 < |z — ¢| < J, we have

f(x) = f(o)

r—C

— flle)| <e.
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Figure 3. The points P, @ and all points in the interior of the line segment AB are all local minimizers.

Hence we have for all x satisfying ¢ < x < ¢+ 9§ that

fx) = f(e)

r—C

f(x) = f(e)

Tr—cC

0—f'(c) < < e

f@)s‘

(In order to obtain the first inequality, we have used the fact that z — ¢ > 0 and f(z) > f(c).)
Similarly, for z satisfying ¢ —§ < & < ¢,we have

fx) = f(o)

Tr—cC

—f'(e)

fx) = f(o)

Tr—cC

04 7(c) < — +f%ﬁ§‘ )| <.

Consequently, we have |f’(c)| < e. But the choice of € > 0 was arbitrary, and hence f/'(¢) =0. O

Theorem 5.7 (Mean-Value Theorem). Let f : [a,b] — R be continuous on [a,b] and differentiable
on (a,b). Then there is a point ¢ € (a,b) such that

f(b) = f(a)

i)

The above result has a simple geometric interpretation. If we look at the chord AB in the
plane which joins the end points A = (a, f(a)) and B = (b, f(b)) of the graph of f, then there is
a point ¢ € (a,b), where the tangent to f at the point C' = (¢, f(c¢)) is parallel to the chord AB.
See Figure 4.
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Figure 4. Geometric meaning of the Mean Value Theorem.

Proof of Theorem 5.7. Define ¢ : [a,b] — R by
p(x) = (f(b) = fla))z = (b—a)f(z), =€ (a,b).
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Then ¢ is continuous on [a, b], differentiable on (a,b) and

pla) = (f(b) = fla))a— (b—a)f(a) = f(b)a —bf(a) = (f(b) = f(a))b— (b—a)f(b) = ¢(b).
Moreover, for x € (a,b), we have ¢'(z) = f(b) — f(a) — (b — a)f'(z), and so in order to prove the
theorem, it suffices to show that ¢’(c) = 0 for some ¢ € (a,b).
If ¢ is constant, this holds for all = € (a,b). If p(z) < p(a) = ¢(b) for some x € (a,b), let ¢ be
a point in [a, b] where ¢ attains its minimum (Extreme Value Theorem!). Then since ¢(b) = ¢(a),
we conclude that ¢ € (a,b). By the necessary condition for a local minimizer, we have ¢’(c) = 0.
A similar argument applies if we choose for ¢ a point on [a, b] where ¢ attains its maximum. O

Corollary 5.8 (Rolle’s theorem). Let f : [a,b] — R be continuous on [a,b] and differentiable on
(a,b). If f(a) = f(b), then there exists ¢ € (a,b) such that f'(c) = 0.

Exercise 5.9 (Cauchy’s theorem). If f, g : [a,b] — R are continuous on [a, b] and differentiable on (a, b),

then show that there is a point ¢ € (a,b) such that (f(b) — f(a))g’(c) = (g(b) — g(a)) f'(c).
flz) glx) 1

Hint: Apply Rolle’s Theorem to ¢ given by ¢(z) =det | f(a) g(a) 1 | (z € [a,b]).
f(o) gb) 1

Corollary 5.10. Suppose that f: (a,b) — R is differentiable on (a,b). Then:
(1) If f'(x) > 0 for all = € (a,b), then f is increasing.
(2) If f'(x) =0 for all z € (a,b), then f is constant.
(3) If f'(x) <0 for all x € (a,b), then f is decreasing.

Proof. For each pair of numbers z1, 25 € (a,b), by the Mean Value Theorem, we have

flx1) = f(x2) = f'(x) (21 — 22)

for some x between x; and z5. All the above conclusions can be read off from here. O
The Mean Value Theorem can be used to prove interesting inequalities; here is an example.

1
Example 5.11. Let us show that for all z > 0, /1 4+x <1+ 5:5

Consider the function f : [0,00) — R defined by f(z) = v/1+ 2. Then f is continuous on
[0,00) and differentiable on (0,00). If z > 0, then applying the Mean Value Theorem to f on the
interval [0, ], we obtain the existence of a ¢ such that 0 < ¢ < z and

f@) - f0) Vitz-1_ ., 1 |
7—0 T =<

Rearranging, we obtain the desired inequality. O

If f has a derivative f'(x) at each z € (a,b), then we can consider the derivative function,
namely the map f’ given by z — f’(x) on the interval (a,b). Suppose now that f’ is itself
differentiable on (a,b). Then we may consider the derivative function f of f’. One can continue
in this manner (provided of course that each successive function obtained is again differentiable),
and obtain the functions

f/7 f//7 f(3)7 s f(n)’
each of which is the derivative of the previous one. f(™ is called the nth derivative, or the
derivative or order n, of f.

Example 5.12. All polynomials have derivatives of all orders, and eventually all high order
derivatives are the zero function. O

Exercise 5.13. Let f : R — R be such that for all z,y € R, |f(z) — f(y)| < (z — y)?. Prove that f is
constant.
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Exercise 5.14. Let f : (a,b) — R be differentiable on (a,b) and suppose that there is number M such
that for all z € (a,b), |f'(z)] < M. Show that f is uniformly continuous on (a,b).

Exercise 5.15. Show that the cubic 223 4+ 322 4+ 62 + 10 has exactly one real zero.
Exercise 5.16. Let f: R — R. We call z € R a fized point of f if f(z) = .

(1) If f is differentiable, and for all z € R, f’(z) # 1, then prove that f has at most one fixed point.

(2) (*) Show that if there is an M < 1 such that for all z € R, |f'(z)] < M, then there is a fixed

point z, of f, and that z, = lim x,, where z; is arbitrary and x,+1 = f(zn) (n € N).
n— oo

(3) Visualize the process described in the part (2) above via the zig-zag path
(w1, m2) — (w2, 22) — (w2, 23) — (w3,73) — (T3,74) — ...
(4) Prove that the function f: R — R defined by
f(w)zx—'_lJr% (r € R)
has no fixed point, although 0 < f/(z) < 1 for all z € R. Is this a contradiction to the result in
part (2) above? Explain.
Exercise 5.17. Consider the function f: R — R defined by f(0) = 0 and for = # 0,

a1
flx)==z sin —.

Prove that f is differentiable, but f’ is not continuous at 0.

Exercise 5.18. (x) Find all functions f : R — R such that f is differentiable on R and for all z € R and
alln e N,

f/(lT): f(a?"‘n)l_f(x)

Hint: Conclude that f must be twice differentiable and calculate f”(z).
Exercise 5.19. Show that for every real a,b € R, |cosa — cosb| < |a — b].

Exercise 5.20. (%) A function f : R — R is said to be convez if for all z,y € R and all ¢t € (0,1),
S =tz +ty) < (1 —1)f(x) +1f(y).
(1) Draw a picture and explain the geometric meaning of the inequality above.

(2) Show that if f is twice differentiable, then f is convex if f”/(z) > 0 for all z € R. Hint: If z < y,
then apply the Mean Value Theorem for f on the interval [z, (1 —t)x +ty] and [(1 —t)z + ty, y].

(3) Prove that if f is a differentiable and convex function, then f’ is increasing. Hint: If z < u < y,
then using the convexity, derive the inequalities

fw) = f(z) ) = f(=) ) = fw)

U—x - y—x - Yy—u

and pass the limits u \, z and v " y.
(Combining this result with the result in part (2), we conclude that a twice differentiable
function is convex if and only if f(x) > 0 for all z € R.)

(4) Prove that if f is a differentiable, convex function and f'(zo) = 0 for a o € R, then ¢ is a
minimizer of f.
Exercise 5.21. Prove that not all the zeros of the polynomial z* — v/72® + 422 — v/22z + 15 are real.
Hint: Repeated application of Rolle’s Theorem.

5.2. Uniform convergence and differentiation

When we studied uniform convergence, we had mentioned that interchanging limits is facilitated by
uniform convergence. An instance of this is the possibility of differentiating a uniformly convergent
series termwise; as shown in the Corollary 5.23 below. This relies on the following result, which
in turn is an application of the Mean Value Theorem.
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Proposition 5.22. Let f, : (a,b) = R (n € N) be a sequence of differentiable functions on (a,b),
such that there exists a point ¢ € (a,b) for which (f,(c))nen converges. If the sequence (f!)nen
converges uniformly to g on (a,b), then (fn)nen converges uniformly to a differentiable function
f on (a,b), and moreover, f'(x) = g(x) for all x € (a,b).

Proof. (x) (You may skip reading this proof.) Let e > 0. Choose N; € N such that for all
m,n > Ny,
€

i) = fote] <min{ 5, 2L and 1£,(0) = fule) < 5

Let z € (a,b). Apply the Mean Value Theorem to the function f,, — f,, on the interval with the
endpoints z, ¢ to get

fn (@) = fo(@) = fin(c) = fule) + (@ — ) (fru(y) = fr(y)

for some y between x, c. Hence

2
|[fin(2) = fa(@)| < [ fm(e) = fal)] + (b= a)lfr(y) = fuly)] < e <e.
Consequently, (f,)nen is uniformly convergent on (a,b). Let f : (a,b) — R be its limit. As each
fn is continuous, so is f.

To show that f is differentiable at a point 2y € (a,b), we apply the Mean Value Theorem once
again to f,, — fn on the interval with endpoints xy and x € (a,b),  # 9. We obtain

(fm(@) = fu(@)) = (fm(@0) = fu(z0)) = (z — 20)(fr (¥) — fr(¥))
for some y between x and x(. Dividing by x — z( and taking absolute values, we get

Jm(z) = fm(0) . fn(z) = falxo)

Tr — X Tr — X

€
< |fmly) = f)l < 3
Passing the limit m — oo yields

‘f J(20)  ful@) = Julxo)

€
<-.

w

r — X Tr — X

Now choose Ny € N such that | f],(x0) — g(z0)| < ¢/3 for all n > Ny. Let N := max{N;, N2} and
choose ¢ > 0 such that 0 < |z — zo| < § implies

fn(x) — fn (o)

T —x0 3

€
Fitan)| < 5
Then combining these inequalities, we get for 0 < |x — x¢| < ¢ that

‘j’)9($o)

Tr — X

< €.

As the choice of € > 0 was arbitrary, it follows that f is differentiable at xo and f'(zo) = g(z¢). O

Corollary 5.23. Let f, : (a,b) = R, n € N, be a sequence of differentiable functions such that

) Z fn(c) converges for some ¢ € (a,b), and

n=1

(2) g:= Z 11, is uniformly convergent on (a,b).

n=1

Then f = Z fn is uniformly convergent on (a,b) and f' = g on (a,b).

n=1
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Example 5.24. We will show that the exponential function f(z) := e® (x € R) satisfies the
differential equation

d
/(@ =f(z) (zeR)

We have

Ooldn_ooln—l_oo 1 n—l_ooln

Zm@x —Zam —Zi(nfl)!m —Zax

n=0 n=1 n=1 n=0
converges uniformly on each bounded interval. Thus, by Corollary 5.23, we obtain f'(z) = f(z)
as required. O

Exercise 5.25. (¥) What is the sum of the series 1 + 2z + 32 + 42> 4 ... for x € (—1,1)?

5.3. Derivative of maps from R" to R™

In order to differentiate functions whose domain is R™ (or an open subset of R™) and takes values
in R™, let us take another look at the familiar case when n = m = 1, and let us recast the old
definition in a manner that will naturally lend itself for extension to the case when n or m is > 1.

We has defined f : (a,b) — R to be differentiable at ¢ € (a,b) if

f/(c) -— lim f(fE) B f(C)
T—c Tr—cC
exists. Or equivalently,

is small, in the sense that

LGOI O K (OB M O [C0 |

Tz—cC ‘a’; — c‘ T—cC |x — c| Tz—cC

f(x) = f(e)

Tr—C

— f'(e)] = 0.

Now consider the linear transformation L : R — R given by
L(h) = f'(¢c)h (h €R).
Then we can write the remainder term as
r(z) = f(@) = flc) = f(e)(z = ¢) = f(z) = f(c) = L(z — o),
and we see that r(x) measures how different f(x) — f(c) is from the action of the linear transfor-

mation L on z — ¢. So we may view the number f’(c) as describing a linear transformation L so
that the remainder r defined by r(x) := f(x) — f(¢) — f'(¢)(x — ¢) has the property that

@)
z—c |z — (]
This motivates the following definition.

Definition 5.26. Let U C R" be open, ¢ € U and f : U — R™. Then we say that f is
differentiable at c if there exists a linear transformation L : R” — R™ such that

o 17@) = £(©) = L = &)

z—e [l = cll2

=0, (5.1)
that is, for every € > 0, there exists a 6 > 0 such that whenever x € U satisfies 0 < ||z — ¢||2 < 6,

there holds that
If(z) = fle) = Lz —<ll2 _
| — cll2
Then L is called the derivative of f at ¢, and we write f'(c) = L.
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The relation (5.1) can be expressed by saying that
f(@) = f(e) = f'(c)(x — ) +r(2),

where the remainder r satisfies

fim 72 _

ve ||z —cfl
So we can interpret this as saying that f’(c) is that linear transformation which has the property
that for z close to ¢, f(x) — f(c) is approximately equal to its action on 2 — ¢. Next we show that
in fact there can be only one such linear transformation.

Lemma 5.27. Let U C R™ be open, c € U and f : U — R™ be differentiable at c. Then the
derwative of f at ¢ is unique.

Proof. Suppose that Ly, Lo are two linear transformations such that

o @ = O =T =Illa _ _ . IF@) = £(0) = Lalz = 2

e [l = cll2 e [ = cll2

Thus given € > 0, we can choose a § > 0 such that whenever 0 < ||z — ¢||2 < J, we have

1f(2) = f(e) = Ln(x = )l

< €,
[z —cl2
If (@) = fle) = La(x =)l _
[z = cll2

Hence by the triangle inequality, it follows for whenever 0 < ||z — ¢||2 < 4,
[L2(z —¢) = Ln(x — ¢)|lz
[z —cll2

< 2e,

that is, || La(z — ¢) — Li(x — ¢)||2 < 2¢||z — ¢||2. Now given any nonzero h € R™, define

r=c+ h.
2([h]l2
Then 0 < ||z — ¢l = §/2 < 6, and so ||Leh — Lih|la < 2¢||h||2. But the choice of € > 0 was
arbitrary, and so Loh = L1h for all nonzero h € R™. Thus Ly = L. O

Example 5.28. Let A € R™*". Consider the map T, : R — R™ given by Tha = Az (z € R").
If ¢ € R™, then is T4 differentiable at ¢? If so, then what is its derivative? The answers turn out
to be very simple. We note that for x € R™, we have

Ta(x) —Talc) = Ta(z —c),

and so T T . 0
ti 7A@ ZTal) ~Ta@ =l _ypp, 0 _ 9,
z—c |l — cl|2 a—c ||z —c|a  woe
So T4 is differentiable at ¢ € R™, and 1% (¢) = T'a! O

Exercise 5.29. (x) Let f: R™ — R be differentiable at ¢ € R™. Show that the new function g : R — R,
defined by

g(@) = (f(z))* (z€R")
is also differentiable at c¢. Hint: (f(x))? — (f(¢)? = (f(z) + f(c)(f(z) — f(c)) = 2f(c)f (c)(z — ¢) for x
near c.
Exercise 5.30. Let Q € R™ "™ be a symmetric matrix, that is, @ = Q'. Define ¢ : R® — R by
q(z) = " Qx (x € R™). Prove that ¢ is differentiable at each ¢ € R™ and that ¢'(c) : R™ — R is given by
¢ (c)v=2¢"Qu (v eR™).

Exercise 5.31. Consider the map f : R"™ — R given by
f@)=lzllz (z€R).
Calculate f(c) for ¢ € R™. Hint: Use the results in Exercises 5.29 and 5.30.
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5.4. Partial derivatives

Suppose that U is an open subset of R", and let f : U — R™ be a function. Let the components
of f be denoted by fi1,..., fin. Thus fore=1,...,m,

filz) =¢] f(z) (z€U),

where e, ..., e, denote the standard basis vectors in R™, that is,
1 0
€1 = . ) y €m 1= :
: 0
0 1
Let ce U. If
Ofi (c) = lim filcr, oo ¢j—1, 25,1,y 0n) — fier, oo Cim1, Gy Cig1s - -5 Cn)
axj Tj—rCj xj — Cj
exists, then we call a—ﬂ(c) the (i, 7)th partial derivative f at ¢. Thus, we look only at the ith
Ly
component f; : U — R, keep all the variables x1,...,2;_1,%j41,...,%, as fixed, with values
Cly-+-3Cj—1,Cj+1,- - - Cn, respectively, and differentiate the function

Tt fi(ch ey G155, Cip1y 7Cn)
with respect to z; at c;.

Example 5.32. Let f: R? — R? be defined by

2 2
| 27+ 23
f(z1,22) = { - ] :
Then we have

0 0
B—Q(cl,q) = 2¢cy, aj:: (c1,c2) = 2ca,
dfs Of2
871:1@1’02) ca, 67502(01,02) =c1

O
Theorem 5.33. Let U be an open subset of R™, and c € U. If f : U — R™ 1s differentiable at c,

then all the partial derivatives of f at ¢, namely,
Ofi
8$j
exist, and the matriz [f'(c)] of the linear transformation f'(c) with respect to the standard bases
for R™ and R™ is given by

(¢) (i=1,...,m; j=1,...,n)

df1 df1
[f'(e)] = : :

O fm O fm

6—331(6) e (c)

Proof. Let € > 0. Then since f is differentiable at ¢, there exists a 6 > 0 such that for all z € U
such that 0 < ||z — ¢||2 < §, we have

1/ () = fe) = f'(e)(z = c)l2

<€
|z — |2
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Let z; be such that 0 < |z; — ¢;j| < 6. Define

T = (Cl,...,Cj,l,l‘j,CjJrl,...,Cn).

Then z —c=(0,...,0,2; —¢,0,...,0) = (z; — c)e;, and so ||z — ¢||2 = |z; — ¢|. Consequently, for
these x:s,
1/ () = fe) = f'(e)(z = c)l2

[z = cll2
Moreover, fi(x) — fi(c) — (e] [f'(c)]le;)(x; — ¢;) = ] (f(x) = f(c) = f'(c)(x — c)), and so
|fi(w) = fi(z) = (e [f'(e)]ej) (s — ;)| < [If(2) = f(e) = f'(e) (@ = c)ll=.

Hence for x;:s satisfying 0 < |z; — ¢;| < 6, we have

< €.

fi(ch...,Cj,l,LCj,CjJrl,...,CZ)‘ :fz(cl, yCi—1,C55Cj41y - - ,Cn) o e;l'[f/(c)]ej <€
J J

This completes the proof. [

@ The above result says that for the derivative to exist, it is necessary that the partial derivatives
exist. Surprisingly, this is not a sufficient condition.

Example 5.34. Let f:R? — R be defined by f(0,0) = 0 and for (z1,z2) # (0,0),

T1X2
f($17332) =

We will show that although g—f(0,0) and g—f(0,0) exist, f/(0,0) doesn’t, that is, f is not
differentiable at (0, 0). o o
For z1 # 0, we have f(x1,0) — f(0,0) =0 —0 =0, and so

9L (0,0) = tim L@ SO0 _ gy
0x1 1 —0 1 —0 21—0

Similarly, %(0,0) =0.
2

Thus all the partial derivatives of f exist at (0,0). However, we will now show that f(0,0)
does not exist. Suppose that f’(0,0) does exist. Then by Theorem 5.33,

o0 =| 3200 oo =10 0].

Let € > 0. Then there exists a § > 0 such that for all z € R? satisfying 0 < ||z — 0|2 < J, we have

If(z) = £(0) = F(O)(z = Ol _
[l = Ol ’

that is,
|z122]

(2% +23) /ol + 3
For all n € N large enough, with 2; := x5 := 1/n, we have that 0 < ||(x1,22)—(0,0)||2 = v2/n < 6,
and so there must hold

< €.

|z122|

no_ n2
2v/2 3@ (22 + 23)\/2? + 23
n? n

<€,

for all large n, a contradiction. %
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Let U be an open subset of R™. We say that f : U — R has a local minimum at ¢ € U if
there exists a § > 0 such that whenever x € U satisfies ||z — ¢||2 < J, we have f(x) > f(c). Local
maximizers are defined analogously.

Corollary 5.35. Let U be an open subset of R™. Let f : U — R be such that f has a local
minimum at ¢ € U, and f is differentiable at c. Then f'(c) = 0.

Proof. It is clear that if ¢ is a local minimizer for f, then each of the functions
T — f(Cl, s G, Ly G Ly e ey Cn)

has a local minimum at ¢;, and so by the one variable result, we have

of
=0
oz, (c)
for each i = 1,...,m. Consequently, Theorem 5.33 yields f’(c) = 0. O

An analogous result holds for a local maximizer.

Exercise 5.36. Let 7, be real numbers such that 7 — &2 = 0. Show that f(z,t) := ™%, z,t € (0, 00),
satisfies the diffusion equation

2
Z—{(I,t) — %(m,t) =0.
o’f . . o . of
(Here ez 18 used to denote the partial derivative with respect to = of the map (x,t) — %(x, t).)

Exercise 5.37. In the subject of “Calculus of Variations”, the following type of optimization problem is
studied:

b
minimize f(x) ::/ F(xz(t),x'(t), t)dt
where the integrand in the cost function is described by a function F : R® — R of three real variables
(o, B,7) taking values in R*:
(@.8,7) (ER?) +—  F(aB,7) (ER),

and the (variable) function z : [a,b] — R is such that z(a) = y, and xp, = y». Hence we observe that this
is an optimization problem in which the domain of the cost function is itself a set of functions. Figure 5
illustrates this.

Yo

Q===
=== ==

Figure 5. Possible zs.

The fundamental result in Calculus of Variations is that if z, is an optimal solution to this problem,
then it must satisfy the following “Euler-Lagrange equation”:

om0, 0.0 - 4 (G500 O0) =0 (te o).

Consider for example the following optimization problem which occurs in resource management. One
wants to maximize the profit

Flo) = /O (P — az(t) — ba' (1))’ (t)dt
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associated with a possible choice of operation x : [0, 7] — R over the time interval [0, T'] satisfying 2(0) = 0
and z(T) = Q. Here T, P,a,b,Q are given positive constants. Assuming that an optimal operation z.
exists, find it using the Euler-Lagrange equation.

Exercise 5.38. (x) Find all (global) minimizers of f : R* — R defined by f(x1,22) = 21 — 12z122 + 23,
(z1,22) € R®.

Exercise 5.39. Verify that

0? 0?
S a) = (@) (52)

for all (z,y) € R?, where the function f is given by
flwy) = 32" + 99> — 9%y ((2,y) €R®).
Show that (5.2) does not hold at (0,0) if f is given by

2,2
f(-T,y) = xyzQ + 32 if (:C7y) 7é (070)’

0 if (z,y) = (0,0).

Exercise 5.40. Find the derivative of the multiplication map (z,y) — zy : R — R at (o, o) in R%

5.5. Notes (not part of the course)

In connection with Theorem 5.1, we might wonder how badly behaved continuous functions might be
with respect to the notion of differentiability. It turns out that there are functions that are continuous
everywhere, but differentiable nowhere. One construction is that of the so-called blancmange function
obtained by taking the basic sawtooth function f1,

=

Jil

and constructing fa, fs,... by setting
fae) = 3R,
fole) = hiaa),
file) = ghso),

e - (3) hea,

and adding these:
ba) = fulz), zER
n=1

Then it can be shown that b is continuous on R, but not differentiable at any = € R.

We have seen in Example 5.34 that even though all the partial derivatives exist at a point, the function
may not be differentiable at that point. However, the following result says that if the partial derivatives
are continuous in a neighbourhood of the point, then the function is differentiable in that neighbourhood.
Here is the precise statement of the result, a proof of which can be found in Rudin [R].
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Theorem 5.41. Suppose that f maps an open set U C R" into R™. If all the partial derivatives

gz(x) (i=1,...,m; j=1,...,n)
ezist at each x € U and the maps
xH%(x):U%R (Gi=1,...,m; 5=1,...,n)
8mj

are continuous on U, then f is continuously differentiable on U.

(In the above the phrase “continuously differentiable on U” means that at each z € U, f'(z) exists
and the map z — f/'(z) : U — L(R™;R™) is continuous on U. Here £(R™; R™) denotes the set of all linear
transformations from R™ to R™.)

Also, in Exercise 5.39, we saw a real function for which the order of taking partial derivatives mattered.
The following result gives a sufficient condition for it to be irrelevant.

Theorem 5.42. If U C R" and f : U — R is twice continuously differentiable (that is, f"(x) exists at
each x € U and the map x — f"(z) is continuous on U), then
2 2
o*f 2) = o°f (@)
8wi8x]’ axjawi

1<i,5<n, zel).



Chapter 6

Epilogue: integration

One traditional topic in real analysis that we haven’t covered yet in these notes is Integration
Theory. There are two important types of integrals: Riemann integration and Lebesgue integra-
tion. Riemann integration will be covered in the course MA212 Further Mathematical Methods,
and it has the advantage that it is intuitive and easy to follow. However, it turns out that it is
not amenable to certain natural limiting processes. For example, it turns out that the functional
analogue of the Euclidean space R™, namely the space Cla, b] equipped with the following norm

b
I£12i=1/ [ 1f@Pde (£ € Clab)

is not complete, which turns out to be awkward when one wants to deal with applications. How-
ever, one can introduce a more general integral called the Lebesgue integral, which rescues this
situation. The interested reader is referred to the book by Rudin [R] for these matters. However,
in this last chapter, we study the foundations of Riemann integration in the case of a function
f i [a,b] = R. We study the definition, elementary properties and finish with establishing the
Fundamental Theorem of Integral Calculus.

6.1. Motivation and definition

It is a basic problem in geometry to calculate the area under a curve, which arises from concrete
practical applications.

Given a “nice” function f : [a,b] — R, determine the area under the graph of f. Pictorially,
find the area of the shaded region in Figure 1.

Figure 1. What is the area under the graph of f?

Of course if the function were a simple function, like a constant function taking value c
everywhere, it would be easy to calculate the area. See Figure 2.
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Figure 2. Area under the graph of f is ¢- (b — a).

Indeed it would just be the area of the rectangle ABC D, that is,
fla)-(b—a)=f(b)-(b—a)=c-(b—a)

But how do we define the area in the case when f is not constant and the graph of f has a
shape which curves? Well, if there were numbers m, M such that m < f(z) < M for all = € [a, b],
surely we must have that the area under the graph of f, say A(f), is flanked by the areas of the
two rectangles ABC'D and ABC'D’, as shown in Figure 3, that is,

m-(b—a) < A(f) < M - (b—a).

D’ c’

D e}

A B
a b

Figure 3. Bounds/estimates for the area under the graph of f.

This gives us the idea that we can estimate the area A(f) by breaking it into little rectangles;

see Figure 4.

Figure 4. Calculation of the area under the graph of f.

In order to make this rigorous, we introduce the notion of a partition and that of upper/lower
sum associated with a partition and a bounded function f : [a,b] — R.
Definition 6.1 (Partition). A partition P of [a,b] is a finite set P = {xg,21,...,ZTpn_1,Tn} such
that a = 29 < @1 < -+ < @1 < @, = b. The set of all partitions P of [a,b] will be denoted by
P.
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Definition 6.2 (Upper/lower sum). Let f : [a,b] — R be a bounded function and let P be a
partition of [a, b].
The upper sum U(f, P) of f associated with P is defined to be

n—1
U(f,P):= Z ( sup ]f($)> (@1 — xp).

k=0 \ZE[Tk:Tri1

(In other words, it is the area of a rectangle with the segment [z, zr11] as the base and which is
the shortest rectangle which contains the graph of the function f in the interval [zk, zx41].)

The lower sum L(f, P) of f associated with P is defined to be
n—1
Lp)= Y nt @) G - o)
s TE[Tk, Tht1]

(In other words, it is the area of a rectangle with the segment [xj,x;4+1] as the base and which
is the tallest rectangle which is contained in the region under the graph of the function f in the
interval [zg, Tr41].)

Clearly we expect that the actual area A(f) is bounded above by any upper sum, and hence
by the infimum of all upper sums. Similarly, A(f) is bounded below by any lower sum, and hence
by the supremum of all lower sums. Thus we expect that

sup L(f, P) < A(f) < inf U(f, P).

PP peP
Of course as the partitions get finer, we expect that for a nice function f the two bound get close to
each other, since they both approximate A(f) rather well. This motivates the following definition.

Exercise 6.3.

(1) Show that for any bounded function f : [a,b] — R, and any partitions P, P’ of [a, b], there holds
that U(f, P) > L(f, P').
Hint: Consider a “refinement” partition that contains both the partitions P and P’.

(2) Prove that inf U(f, P) > sup L(f, P).
PeP PeP
Definition 6.4. A bounded function f : [a,b] — R is called Riemann integrable if

sup L(f, P) = inf P).
sup (f,P) IgrelPU(f, )

b
We denote the common value by / f(x)dx, and call it the Riemann integral of f.

Here is an example of a Riemann integrable function.

Example 6.5. Consider the bounded function f : [0,1] — R given by f(z) = 22, z € [0,1]. We
will show that f is Riemann integrable and that

/01 fla)dx = %

Rather than considering all partitions, it turns out that one can be somewhat more efficient by
just considering the special partitions

1 2 —1
P*:{037733"'7n 71}7
n nn n

which will be used to prove our claim. Clearly,

"‘1(k+1)21_ 124224324402 n-(n+1)-2n+1)  (1+HE+1)

U(f.P)=>

k=0

n n n3 6mn3 6
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Thus,
: , A+ He+d 1
< ) = A TA SRS Ta—
R 3
Similarly,
iy 2 1 1
EN°1 1242243+ +(n—-12% (1-:)2-2)
L(f’P*):Z<n> n n3 - 6 .
k=0
Hence,
17l 2,; 1
sup L(f, P) > sup L(f, P.) = lim M _—
PeP neN n—o0o 6 3

But these estimates yield that

1 1
Z > inf P)>sup L(f,P) > —
32 U2 pm L) 2 5,
showing that

1
inf U(f, P) = sup L(f, P) = .
jnf (f.P) sup (f. P) 3

1
1
Hence f is Riemann integrable and / f(@)dx = 3 O
0

Here is an example of a function that is not Riemann integrable.

Example 6.6. Consider the indicator function f of rationals in [0,1], that is, f : [0,1] — R is
given by
1 ifzeq,
f={ irgg @eba.

Clearly f is bounded by 1. We will show that
inf U(f,P)=1> sup L(f,P) =0,
Pop (f.P) Sep (f, P)

showing that f is not Riemann integrable.
Consider any partition P = {0,z1,...,2,-1,1} of [0,1]. Then each subinterval [z, Tjt1]

contains a rational number oy and an irrational number (3, and so

sup  f(x) = flow) =1and inf  f(z) < f(Br) =0.

TE[T,Tht1) TE[Tk,Thy1]

Consequently,

n—1 n—1
U(f,P) = Z < E[SUP ]f($)> (T — xp) > Zl'(fﬂkﬂ — )

k=0 \"ETk:Th+1 k=0

= (r1—mo)+ (w2 —x1)+ -+ (xp —Tp_1)=ap, —20=1—-0=1

Similarly,
n—1 n—1
L(f, P)= Z ( inf f(x)) (Tpg1 —xp) < ZO (zg41 —xx) = 0.
P TE[Tk, Th41) =
Thus,
inf U(f,P)>1>02> L(f, P).
nf U(f,P) 2 = sup L(f, P)
Hence f is not Riemann integrable. O

All continuous functions are Riemann integrable.

Theorem 6.7. All functions continuous on [a,b] are Riemann integrable.
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Proof. We know that [a,b] is compact, and so the continuity of f implies that f is bounded and
also uniformly continuous. Given any e > 0, there exists ¢ > 0 such that whenever z,y € [a, ] are
such that |z — y| < 9, we have |f(x) — f(y)| < e. Consider any partition P, = {a,21,...,2n_1,b}
such that _ina |xk+1 — x| < d. Then

*,,

n—1 n—1
U(f, Po)=L(f, Px) :Z sup  f(z) — inf  f(2)] (Tkr1—ak) Z €(Tp1—7k) = €(b—a).
k=0 J;E[a;k,wk+1] xe[xk"xk+1] k=0
Thus
0< inf U(f,P)— sup L(f,P) < inf U(f,P) = L(f,P.) S U(f.P.) = L(f,P.) < (b — a).
PeP
As the choice of € > 0 was arbitrary, it follows that
b U(f, P) = swp L(f, P),
and so f is Riemann integrable. O

One can show that the Riemann integral has the following elementary properties, which are
left as an exercise to the student.

Exercise 6.8. (x) Let f,g be Riemann integrable on [a,b] and « € R. Then the following hold:

/f +g(x dm—/f der/()d
()/aaf dw—a/f

(3) If for all = € [a,b], f(z) >0, / f(z)dz > 0.

b b
(4) If for all © € [a,b], f(z) < g(z), then / f(x)dx < / g(z)dz.

/ )] < / 1) e

b
(6) If f is continuous and nonnegative on [a, b] and / f(z)dx =0, then f is identically equal to 0.

(5) |f| is also Riemann integrable and

6.2. Fundamental theorem of integral calculus

We will now prove the following result.

Theorem 6.9. Let f : [a,b] — R be continuously differentiable on [a,b]. Then

/ [ (@)dz = f(b) - [(a).

Proof. f’is continuous on [a,b] and so uniformly continuous there. Let € > 0. Then there exists
a § > 0 such that whenever z,y € [a,b] are such that |z — y| < §, we have |f'(z) — f'(y)| < e
Consider any partition P, = {z¢g = a, 1,..., Tp_1, Tn = b} with

k:€%§.7n(xk+1 —xp) < 0.

By the Mean Value Theorem, for each k =0,...,n — 1, there is a ¢; € (z),zr11) such that

f@en) = flax)

Te41 — Tk

= f'(ck).
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Hence
n—1 n—1
U(f, P) = (f(b) = fa)) = < sup f’(x)) (Tht1 — Tx) — Z(f(fﬂkﬂ) = f(@k))
=0 \ZE[Tk.Trt1] k=0
= Z < [sup ]f’(a:) - f’(ck)> (g1 —zx) (note thisis > 0)
k=0 \FEITk:Thkt1
< 3 e(xpp1 —x) = €(b—a).
k=0
Similarly,
n—1
40 - @) =L P) = 3 (£l = ot 7'@) (awa ) (note tis s >0)
k=0 kyTk41
< 3 e(xpr1 — xk) = €(b—a).
k=0
Thus
b
/ fl(a)de = (£(0) = f(a)) = f U(f, P) = (f(b) = f(a)) S U(f. P) = (f(b) = f(a)) < (b~ a),
and
b
/ f(@)dz — (f(b) - f(a)) = IS;IEII;L(ﬁ P) = (f(b) = f(a)) = L(f, P.) — (f(b) = f(a)) > —€(b—a).

< ¢(b—a). As the choice of ¢ > 0 was arbitrary, it

b
Consequently, |/ f(x)dx — (f(b) — f(a))
follows that

b
[ r@ds=s0) - s(@.
a
This completes the proof. O
Exercise 6.10. Redo Example 6.5 using the Fundamental Theorem of Integral Calculus and the fact that
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Solutions to the exercises from Chapter 1

Solution to Exercise 1.7.
(D1) As d(x,y) is either 0 or 1 for all z,y € X, clearly d(z,y) > 0.
Also, for all z € X, d(z,2) = 0 by definition.
If x,y € X and = # y, then d(z,y) =1 # 0. So if d(z,y) = 0, then z = y.

(D2) If x =y € X, then d(z,y) =0=d(y,z). If z,y € X and x # y, then d(z,y) =1 = d(y, x).
(D3) Let x,y,2 € X. If x =y and y = z, then x = z and so clearly
d(w,2) =0 < 0+0 = d(z,y) + d(y, 2).

If either  # y or y # z, then d(z,y) =1 or d(y,z) = 1, and so d(z,y) + d(y,2) > 1+0=1>d(=z, 2).

Solution to Exercise 1.8. We have f(t) = (y y)t>+ 2z y)t+a .
—— ~~

=:a =:b

The discriminant of f is D = b — 4ac = (22" y)*> —4(y " y)(z ") = 4((xTy)2 - (yTy)(me)>.

Thus D < 0 yields (z " y)? = (imiyi)z < (iyf) <i$3) = (Z/T?J)(ZCTx)-
i=1 i=1 i=1
Solution to Exercise 1.11.
(D1) d(z, ) =}~y = 0.
d(z,z) = & — | = [|o] = [|0- 0] = |o] - o] = 0.
If d(z,y) = 0, then ||z —y|| =0 o= Y.
(D2) d(z,y) = |lo =yl = I~y =) Z [ =1]- ly — 2]l = ly — «l| = d(y, ).

N3
(D3) d(z,2) = [z — 2| = [z —y +y — 2l < [z =yl + |y — 2l = d(z,y) + d(y, 2).

Solution to Exercise 1.12.

(N1) If 2 € R", then ||z|l2 = /23 + -~ + 22 > 0.

IfoHQZO,thenx§+~~-+mﬁ20andsom1:---:anO,thatistO.

(N2) For € R" and o € R, then

-zl = V(az1)? + - + (an)? = \Ja2(a] + - +23) = |aly/af + - + 23 = |of||z]|2-
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(N3) For z,y € R™, we have, using the Cauchy-Schwarz inequality, that
lz+yl3 = (z1+y)*+ -+ (@0 +yn)
= @i+ +ah 42y + o+ Toyn) HYL U
2 2 2
< ll=llz + 2llzll2llyllz + llyllz = (=2 + llyll2)™
As ||z + y||2 > 0 and ||z||2 + ||y]|]2 > 0, we obtain by taking square roots that ||z + y||2 < ||z|]2 + [|y]|2-

Solution to Exercise 1.13.

(D1) As d(z,y) > 0 for all z,y € X, also di(x,y) = d(z,y)/(1 +d(z,y)) > 0. If x € X, then d(z,z) =0,
and hence di(z,z) = 0/(1 +0) =0 as well. If z,y € X and di(z,y) = 0, then d(z,y)/(1 + d(z,y)) = 0,
and so d(z,y) = 0, which gives z = y.

(D2) If z,y € X, then d(z,y) = d(y,x) and so

_ dl@y) _ dy,=)
T 1l4d(z,y)  14d(y,x)

(D3) Let z,y,2 € X. Set a = d(z,2), b =d(z,y), ¢ = d(y, z). We know that a < b+ c. We want to show
that

di(z,y)

=di(y,x).

a b n c_
1+a - 1+0 1+c
We have
a _ 1l+a-1 1
1+a 14a = 1+4a
< —% (using a < b+c¢)
_ b+c b c
= Tfb4c I+btc 14bte
< 1~bkb+140rc (as b,c > 0).

Solution to Exercise 1.14.

_ . — .. mxXn
(N1) Clearly || Moo = peo X |mij| > 0 for all M = [m;;] € R™*™.

If | M||loo =0, then |m;;| =0 for all 1 <i<m, 1< j <mn, that is, M = [m;;] = 0, the zero matrix.
(N2) For = [m;;] € R™*™ and a € R, we have

lo- Moo = _max__|amg| = _ max _ |aljmg|=la] _ max  _|mi| = |af[|M]le.
1<i<m, 1<5<n 1<i<m, 1<j<n 1<i<m, 1<j<n

(N3) For matrices P = [pij], @ = [gi;] in R"*", we have

Ipij + qij| < |pijl + 1651 < NPlloo + Q] o-

As this holds for each i, j, we obtain ||P + Q|lec = o max |pi; + qij| < |IPloo + Q] oo-

Solution to Exercise 1.15. (1)

(N1) For every f € Cla,b], clearly |f(z)| > 0 for all  in [a,b], and so || f||cc = m[a%)] |f(z)] > 0.
z€|a,

If || flloo = 0, then for all z € [a,b], |f(z)| =0, and so f(z) = 0, that is f = 0, the zero function.
(N2) For f € Cl[a,b] and o € R, we have

- flloo = max [(a- f)(x)] = max |al[f(z)| = |a] max |f(z)] = [allf]e-
z€[a,b] z€[a,b] x€[a,b]

(N3) For f,g € Cla,b] and x € [a, b], we have

I(f +9) @) = 1f(2) + 9(@)| < |f(@)] +19(2)] < [ flloc + [Iglloo-
As the choice of z € [a, b] was arbitrary, ||f + ¢ljcc = rg[mé] [(f+9)(@)| < |[flleo + l9lloo-

(2) If || f — gllos < €, then max |f(z) — g(x)] < e. In particular, for all x € [a,b], | f(x) — g(z)| < ¢, that
z€la,
is, f(z) —e < g(z) < f(z) +e
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Conversely, if for each = € [a,b], f(z) — e < g(z) < f(z) + ¢, then |f(z) — g(z)] < e. Hence
1 = glle = may 1) ~ g0)] < e

Thus there holds

If =gl <e| & |voelab] fz) —c<g@@) < f@) +e].

Pictorially, this means that the graph of g lies in a strip of width 2e¢ around the graph of f.

flx)+e
g(x)

f(z)

f(z)—e

Solution to Exercise 1.16.

b
(N1) For every f € Cla,b], clearly |f(z)| > 0 for all z in [a,b], and so || f]1 = / |f(z)|dz > 0.

b
Let f € Cla,b] satisty || f|l1 = 0. Then / |f(z)dz = 0. Suppose that f(c) > 0 for some ¢ € [a,]].

Then, since f is continuous at ¢, for e = f(c)/QGthere exists § > 0 such that for all z € [a,b]N(c—d,c+9),
we have |f(z) — f(c)] < e = f(c)/2. 1t follows that f(z) > f(c)/2 for all z in some subinterval [c, 3] of
[a,b], where a < 8. Then

1

b 8 B f(e
[li@las> [ ii@lae > [ Iae = L@ -a) >0

a contradiction. A similar argument can be made when f(c) < 0.
It follows that f(c) = 0 for all ¢ € [a, b], that is

f =0, the zero function.

(N2) For f € Cla,b] and o € R, we have
b b b
o £l = [ @ H@)da =/ ol ()| de = \a|/ \F(@)ldz = |l | |1

(N3) For f,g € Cla,b] and x € [a,b], we have |(f + g)(z)| = |f(2) + g(2)| < |f(2)| + |g(2)].

So [[f + gl :/ I(f + 9)(2)|dx < / [f (@) + |g()|dx = [[f]lx +[lg]]x-

Solution to Exercise 1.17.
(D1) If y1,y2 € Y, then d|yxv (y1,y2) = d(y1,y2) > 0.
If y €Y, then d|yxv(y,y) = d(y,y) = 0.
If y1,y2 € Y and d|y xv (y1,y2) = 0, then d(y1,y2) = 0, and so y1 = y2.

(D2) Tf y1,y2 € Y, then dly <y (y1,¥2) = d(y1,92) = d(y2,y1) = dly xv (y2,91)-

(D3) Ify1,y2,y3 € Y, then d|y xv (y1,y3) = d(y1,y3) < d(y1, y2)+d(y2,y3) = dly xv (y1, y2)+dly < v (y2, y3)-
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Solution to Exercise 1.18. (1) If z = 0, then |z + y|, = |y|, = max{0, |y|,} = max{|z|p, |y|p}. So if
either x or y is zero, then the result holds. Suppose now that z # 0 and y # 0, and let k., k, be the
largest powers of p that divide x,y, respectively. Then z = p*=¢, and y = p™v @y for some integers ¢, qy
which aren’t divisible by p. Without loss of generality, we may assume that k, > k,. (Otherwise we just
interchange = and 3.) Then x +y = p"*q, + p"vq, = p* (p** "¢, + ¢,). From this it follows that the
largest power of p dividing x 4 y is at least k, and so

1 11
|x+y|p§T:maX{TvT
Py phe” phy

} = max{[zp, [y]p}-

(2) We will check that (D1), (D2), (D3) hold.

(D1) If z,y € Z, then clearly dp(x,y) is either 1/p" for some k or 0, and hence it is surely nonnegative.
If x € Z, then d,(z,z) = |z — 2|, = 10|, = 0.
If 2,y € Z and dp(x,y) =0, then |z — y|, =0, and so = = y.

(D2) For a nonzero n € Z, clearly the largest power of p that divides n coincides with the one dividing
—n. Hence for alln € Z, |n|, = | —nlp. fz,y € Z, then dy(z,y) = |z —ylp = |y —x|p = dp(y, x).

(D3) If z,y, 2 € Z, then we have

dp(, 2) [z = zlp =[(z —y) + (y = 2)|p < max{lz —ylp, [y — z[p}

[z —ylp + |y — 2lp = dp(z,9) + dp(y, 2).

IN

Solution to Exercise 1.19. We know that the set RY of all real sequences is a vector space with termwise
addition and scalar multiplication. We will prove that ¢2 is a subspace of RY. If (an)nen, (bn)nen belong
to £, then we have that the sequence of partial sums A, := a + --- + a2 and B,, := b3 + --- + b2 are
bounded. For real numbers x,y, we have (z —y)? > 0, and so (z + y)* < 2(z® 4+ y?). This yields that

(a1 +01)° 4+ + (an +bn)? < 2(An + By),

showing that the monotone sequence ((a1 + b1)2 +- o+ (an+ bn)2)neN is bounded, and hence convergent.
Consequently (a, + bn)nen belongs to £2, and so the subset £2 is closed under vector addition.

If (an)nen belongs to ¢2 and o € R, then
(aa1)® + -+ (0an)? = a*(a + - - + a2),

and s0 « - (an)nen = (@an)nen also belongs to 2. Consequently the subset £? is closed under scalar
multiplication.

Finally the zero sequence (0),en is obviously an element of £2. Thus £ is a subspace of RY, and hence
it is a vector space with termwise addition and scalar multiplication.

(N1) If (an)nen belongs to £2, then clearly ||(an)nenll2 =

oo
> lanl® > 0.
n=1

If (a@n)nen € €% and [[(@n)nenll2 = 0, then Z |an|2 =0, and so |an|2 = 0 for each n. Thus

n=1

(an)neN = (O)nEN~

(N2) If (an)nen belongs to £2 and a € R, then

o 0o
o+ (@n)nenllz = l(@an)nerllz = | D laanl? = |al,| D lanf? = |alll(an)nen]2-
n=1 n=1
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(N3) If (an)nen, (bn)nen belong to £2, then we have

(ak+bk)2 = aiJrQZakbkﬂLZbi
k=1 k=1 k=1 k=1
< N@n)nenllz +2,| > a2, [ D b2+ [|(ba)nenl3
k=1 k=1
< Nl(@an)nenll3 + 2l (an)nexllz | (bn)nenll2 + [[(bn)nexl3
<

(Ienmer + |<bn>nEan)2,

2
and 50 it ollows that [} + ()nes 3 < (1@n)nesla + [ ducrll )

Since |[(an)nen + (bn)nen|l2 > 0 and ||(an)nenl|2 + [|(bn)nen|l2 > 0, by taking square roots, we obtain

the triangle inequality.

Solution to Exercise 1.20.

(D1)

(D2)

(D3)

If 2,y € F3, then clearly d(x,y) > 0, since it is the number of entries where z and y differ.
If z € F3, then since z is identical to itself, d(z,z) = 0.
If z,y € F§ and d(z,y) = 0, then z and y differ in no place, and so z = y.

If z,y € Fy, then the number of places where z differs from y is the same as the number of
places y differs from x. Hence d(z,y) = d(y, z).

Define for k = 1,...,n, the function d; : F5 x F3 — R by

[ 1 if the kth digit of  and y differ
O, y) = { 0 otherwise.

Clearly d(z,y) = Z&c(ﬂ?, Y)-
k

-1

We establish the triangle inequality simply by proving it for each dx. Let x,y,z € F3, and
ke {1,...,n}. If the kth digit of  and z coincide, then i (x, z) = 0 and as dx(z,y), o (y, z) > 0,
Ok (z,2) < dk(z, 2) + 9k (y, 2) holds trivially. If on the other hand, the kth digits of x and z differ,
then 0 (z,z) = 1. But then it cannot be the case that both dx(z,y) = 0 and dx(y, z) = 0. For
if this were the case, kth digits of x,y,z would be the same, a contradiction to dx(x,z) = 1.
Hence dx(z,y) = 1 or! 6k (y, z) = 1, and then we have §x(z,y) + dk(y,2) > 1 (= k(= 2)). This
completes the proof.

Lthis is the standard mathematical “inclusive or”, meaning that either just one case holds or both can hold too
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Solution to Exercise 1.25. Consider the open ball B(z,r) ={y € X :d(z,y) <r}in X. If y € B(x,r),
then d(z,y) < r. Define ' = r — d(z,y) > 0. We claim that B(y,r’) C B(x,r). Let 2 € B(y,r’). Then
d(z,y) <1 =r—d(z,y) and so d(z,z) < d(x,y) + d(y,z) < r. Hence z € B(z,r). Figure 5 illustrates
this.

Figure 5. The open ball is open.

Solution to Exercise 1.32. Let F; (i € I) be a family of closed sets. Then X \ F; (¢ € I) forms a family

of open sets. Hence
Ux\E=x\NF~

iel iel
is open. Consequently, ﬂ F, =X\ (X \ ﬂ Fl> is closed.
iel iel

If Fu,..., F, are closed, then X \ F1,..., X \ F,, are open and so the intersection

n(X\Fi):X\UFi

of these finitely many open sets is open as well. Thus U F;=X\ (X \ U FZ) is closed.

i=1 i=1

For showing that the finiteness condition cannot be dropped, we simply rework Example 1.27 by

taking complements. We know that F,, := R\ (=%, 1) (n € N) is closed and the union of these,
- - 11 ~ 11
Fo=JR\(=-=2,=)=R — =, =) =R\{0
Urn=Un\(-53) =2\ N (~5n) =2\ @

which is not closed, since if it were, its complement R \ (R \ {0}) = {0} would be open, which is not the
case.

Solution to Exercise 1.33. The point ¢ := (1,0) € I, but for each r > 0, the point y = (3, 5) belongs

to the ball B(e, ), but not to I, since ||y —c||2 = \/(% —1)2+ (5 -0)2=1% <r, but £ #0. See Figure 6.

Solution to Exercise 1.34.

(1) Define || - ||1 : R? = R by ||z|li = |z1]| + |z2| (z € R?). We will show that || - |1 is a norm on R? and
hence dy (x,y) := ||z — y||1 defines a metric on R?.

(N1) For = € R?, clearly ||z||1 = |z1] + |z2| > 0.

If x € R? and ||z|[1 = 0, then |z1| + |z2] = 0 and so 21 = x> = 0 and so = = 0.
(N2) If z € R? and a € R, then |la - z|1 = |az1| + |az2| = |ajz1] + |a|22| = |||z
(N3) If 2,y € R, then [|lz +ylls = |1 + ya| + |22 + g2l < Jaa] + [wa] + Jz2] + [yo] = |zl + |y

Define || - [Joo : R? = R by [|2]|ec = max{|z1],|z2|} (z € R?). We will show that || - ||oc is a norm on R?
and hence doo (2,y) := ||z — Y|l defines a metric on R?.
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Figure 6. The segment (0,1) x {0} is not open in R2.

(N1) For x € R?, clearly ||z||oc = max{|z1],|z2|} > 0.
If € R? and ||z]|oc = 0, then max{|21], |z2|} =0 and so z1 = 22 = 0 and so = = 0.
(N2) If z € R? and « € R, then
llor- @lloc = max{|az:], |aws|} = max{|a[z1], |a|lez]} = |a| max{|zi], |22} = |af[[]le
(N3) If 2,y € R?, then
21| + |y1] < [[2flo + [|ylloc and
2| + |y2| < [l2floc + [lylloo,

|z + 3] <
|z2 +y2| <
and so ||z + ylloc = max{|z1 + y1|, [z2 + 2} < [2]loo + [|Y]]oo-

(2) B(0,1) in the metric space (R?, d1) is the set {(z1,22) € R? : |z1| + |22| < 1}, namely the interior of
the rhombus with vertices (1,0), (0,1), (—1,0), (0, —1), as shown in Figure 7.

Figure 7. The ball in R? with center 0 and radius 1 in (R?, ]| - ||1).

B(0,1) in the metric space (R?,dz) is the set {(v1,22) € R? : 2§ + 23 < 1}, namely the interior of the
circle with center (0,0) and unit radius, as shown in Figure 8.

In (R? dso), B(0,1) = {(21,22) € R? : max{|z1], |72|} < 1} = {(w1,22) € R? : |21] < 1 and |z2| < 1},
namely the interior of the square with vertices (1,1), (—=1,1), (=1,—1), (1, —1), as shown in Figure 9.

Figure 10 summarizes the above findings.
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Figure 8. The ball in R? with center 0 and radius 1 in (R?, || - ||2).

2

(=1,1) (1,1)

(-1,-1) =1

Figure 9. The ball in R? with center 0 and radius 1 in (R?, || - ||oc)-

2
f— - R O —— B(0,1) in (R?,dso)
| i 7 N ~

e 4 N h I . 2
| // /, N >/‘/— B(0,1) in (R*,d2)
: / z \\ Al

7
I /‘/‘“/q B(0,1) in (R2,dy)
II 7 N
L’ N

1 1

S (0,0) )
" N // a
\ N /1
[N \\ // a
| \ N Y s |
1 N N 7 e
| N N e e !
_____ =l

Figure 10. Open unit balls with center (0,0) in R? with the three different metrics dy, d2,d
The balls are the respective interiors of the dotted curves.

Figure 11. The set of open sets in (R?,dy), (R2,d2), (R?,d) coincide.

(3) See the last figure above.

(e o)
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Solution to Exercise 1.35.

(1)

False.

For example in the metric space R, consider the set [0,1). This set [0, 1) is not open, since every
open ball with center 0 has at least one negative real number, and so has points not belonging
to [0,1). On the other hand, this set [0,1) is not closed either, because its complement is
U := (—00,0) U[1,00), which is not open since every open ball with center 1 has at least one
positive real number strictly less than one, and so has points that do not belong to U.

False.

R is open in R, and it is also closed.

True.

() and X are both open and closed in any metric space X.

True.
[0,1) is neither open nor closed in R.

False.
0 € Q, but every open ball centered at 0 contains irrational numbers; just consider /2 /n, with
a sufficiently large n.

False.
Consider the sequence (an)nen given by a1 = 3/2, and for n > 1,
“ 4+ 3an
T 34 24,

Then it can be shown by induction that (an)nen is monotone decreasing and bounded below by
V2. So this sequence is convergent with a limit L satisfying

_ 4+3L

3420
and so L? = 2. As L must be positive (the sequence is bounded below by \/i), it follows that
L = /2. So every ball with center /2 and a positive radius contains elements from Q, showing
that R\ Q is not open, and hence Q is not closed.

(Alternately, consider the real number ¢ with the decimal expansion

¢ =0.101001000100001 - - - .

This number c is irrational because it has a nonterminating and nonrepeating decimal expansion.
If we consider the sequence of rational numbers obtained by truncation, namely

0.1

0.101

0.101001

0.1010010001

0.101001000100001

then this sequence converges with limit ¢, and so every ball with center ¢ and a positive radius
contains elements from Q, showing again that R\ Q is not open, and hence Q is not closed.)
True
We have
R\Z=J(n,n+1).
nez
As each interval (n,n + 1) is open, their union is open as well, and so Z = R\ (R \ Z) is closed.

Solution to Exercise 1.36. We have already seen in Exercise 1.25 that the interior of S?, namely the
open ball B(0,1) = {x € R® : ||z||2 < 1} is open. We now show that the exterior of §?, namely the set
U={z €R*: |z|2 > 1} is open as well. Let y € U. Then ||y||2 > 1. Thus r := ||y|l2 — 1 > 0. Consider
the open ball B(y,r) = {z € R*: ||z —yl|l2 < 7}. We claim that B(y,r) is contained in U. Let z € B(y, 7).
Then ||z — y||2 < r. By the triangle inequality, ||y|l2 = ||z —y — 2|2 < ||z — yll2 + [|z]|]2 <+ ||z]|2 and so
202 > llyllz = r = llyll2 = (lyll = 1) = 1.
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Thus the complement of S?, being the union of the two open sets B(0,1) and U, is open. Consequently
S? is closed.

Solution to Exercise 1.37. Let (X,d) be the metric space and let z € X. If U := X \ {z} = 0, then
since () is open, it follows that {z} is closed.

Let y € U := X \ {z}. Then r :=d(z,y) > 0. We claim that the open ball B(y,r) is contained in U.
If z € B(y,r), then d(y,z) < r. Thus d(z,z) > d(z,y) — d(y,z) > d(z,y) — r > 0. Hence z # z, and so
z € X \{z} = U. Consequently U is open, and so {z} = X \ U = X \ (X \ {z}) is closed.

If F' is empty, then it is closed. Otherwise,
n
F={x1,...,zn} = U{xz},
=1

being the finite union of the closed sets {z1},...,{xn} is closed too.

Solution to Exercise 1.38. We simply prove that every subset Y of X is open. It then follows, by
taking complements of these, that every subset is closed.

If Y is empty, then it is open. Otherwise we have

Y= (J{y}

yeY

We will show that every singleton set {y} is open from which it follows that the union above is open. To
show that {y} is open, we note that the open ball B(y, 1) = {z € X : d(z,y) < 3} = {y}.

Solution to Exercise 1.39. Let 2,y € R and z < y. By the Archimedean property of R, there is a
positive integer n such that n > ﬁ, that is n(y — z) > 1. Also, there are positive integers m1, ma such
that mi > nx and ma > —nx, so that —ms < nx < mi. Thus

ne € [—ma,—ma+ 1)U [—m2+1,—ma+2)U---U[mi —1,m).

Hence there is an integer m such that m —1 < nz < m. We have nx < m <14 nx < ny, and so dividing
by n, we have

m
r < — <y.
n

Consequently, between any two real numbers, there is a rational number.

Let € R and let € > 0. Then there is a rational number y such that x — e < y < x + ¢, that is,
|z — y| < e. Hence Q is dense in R.

Solution to Exercise 1.40. Let x € R and let ¢ > 0. If z € R\ Q, then taking y = =z, we have
| —y| = 0 < e. If on the other hand, x € Q, then let n € N be such that n > @ so that with y := =+ %,
we have that y e R\ Q and |z — y| = % < e. Thus R\ Q is dense in R.

Solution to Exercise 1.41.
(1) Let z,y € B(0,7) and ¢ € (0,1). Then ||z|| < r and |ly|| < r. Thus

1A=z +tyl < [0 =8l +ltyll = @ =Dzl + tllyl < A =t)r +tr =,

and so (1 —t)z +ty € B(0,r). Hence B(0,r) is a convex set.
(2) The unit circle is not convex, since z := (1,0) € S*, y := (=1,0) € S' and t =

(1—t)x+ty = =£% = (0,0) ¢S' since [|(0,0)[l2 =0 # 1. So S' is not convex.

(3) Let z,y € ¥ and t € (0,1). Then Ax = Ay = b and all the components of x and of y
are nonnegative. Hence A((1 — t)z + ty) = (1 — t)Az + tAy = (1 — )b+ tb = b. Also if
k€ {1,...,n}, then the kth component of (1 — ¢)x + ty is (1 — ¢)zx + tyr, which is nonegative.
Thus (1 — t)x + ty € X. Hence X is convex.

€ (0,1), but

1
2
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Solution to Exercise 1.42. For both metrics we have to verify that (D1), (D2) and (D3) are satisfied.
Since both metrics are defined by cases, we have to carefully consider all possible cases, especially when
verifying (D3).

We first consider the “express railway metric” de.

(D1) Given z,y € R?, we have to show that d.(z,y) > 0. However, this is true for both cases in the
definition of d. (the first case because || - ||2 satisfies (N1)).

Given x € R?, we also have to show that d.(z,z) = 0. This is true by definition of d..

Finally, given z,y € R? such that d.(x,y) = 0, we have to show that = y. Suppose on the contrary
that © # y. Then by definition, d.(z,y) = ||z||2 + ||ly||2. Therefore, ||z||2 + ||y|l2 = 0. Since ||z||2 > 0 and
llyll2 > 0 ((N1) holds for || - ||2), it follows that ||z|]2 = 0 and ||y|]]2 = 0. By (N1) it follows that x = 0 and
y = 0. This contradicts the assumption that = # y.

Therefore, z = y.
(D2)

de(u,v) = Jlullz + [[v]l2
= [[ollz + llullz = de (v, w).

(D3) Given x,y, z € R? we have to show that de(z,2) < de(z,y) + de(y, 2).
If z = z then de (2, 2) = 0 < de(z,y) + de(y, z) by definition of dc(x,z) and by (D1) (already proved).

If x = y then d(z,y) + d(y, 2) = d(z,z) + d(z, z) = d(z, z), also by (D1), so the triangle inequality
holds.

If y = z then the triangle inequality holds similarly.

So we may assume without loss of generality that the above three cases do not occur: = # z, © # vy,
y # z. Then

de(z, 2) = ||z||2 + ||2]]2 (by definition of d.)
< lzllz + llyllz + [lyllz + lIzll2 (by (N1) Jlyll2 > 0)
=dc(z,y) + d(y, z) (again by definition of d.).

We have shown that d. is a metric on R2.

Next we consider the “stopping railway metric” ds.
(D1) Given z,y € R?, ds(x,y) > 0, because in both cases ds(z,y) is defined by a 2-norm or a sum of
2-norms, and we know that ||z||2 > 0 for all z € R

Given = € R?,

ds(z,z) = ||z — z||2 (since z and x are linearly dependent)
= [[0]l2 = 0.

Given z,y € R? such that d (z,y) = 0, we have to show that x = y. Suppose that = and y are linearly
independent. Then ||z|2 + ||ly||]2 = 0. As before, this implies that ||z]2 = |ly||2 = 0 and = 0 = y, which
contradicts linear independence.

Therefore, = and y are linearly dependent. Then ds(z,y) = ||z — y||2 = 0. It follows from (N1) that
x —y = 0 and therefore, z = y.

(D2) Let x,y € R? be given.

If  and y are linearly indpendent, then ds(z,y) = ||z|2 + ||lyll2 = llyll2 + ||z]l2 = ds(y, z), the last
equality because y and x are linearly independent.

If z and y are linearly dependent, then ds(z,y) = [[z—yll2 = [[(=1)(y—2)|2 = | - lly—=| = ds(y, ),
the last equality because y and x are linearly dependent.

(D3) Let z,y,2 € R? be given. We have to show that ds(z,2) < ds(z,y) + ds(y, 2). For each of {x, 2},
{z,y}, {y, z}, the set is either linearly independent or linearly dependent. Thus there are 2 x 2 x 2 = 8
cases to consider:
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{z, 2} A{z,y} {y,2}

LI

LI

LI

LI

LD

LD

LD

LD

LI

LI

LD

LD

LI

LI

LD

LD

LI

LD

LI

LD

LI

LD

LI

LD

Inequality to prove

lzll2 + [1zll2 < (llzll2 + [lyll2) + (lyll2 + [|2]]2)
This is true because ||y||2 > 0.

This follows from [|z]|2 = lly =y + zll2 < |lylla + | —y +2[l2 (N3)
= llyllz +lly —=2ll (N2).

Izll2 + [1zll2 < llo = yll2 + (lyll2 + llz[l2)
Similar to the previous case.

llzllz + [l2ll2 < (lzll2 + llyll2) + lly — 2|2

lzll2 + [Izll2 < [lz = yll2 + [ly — 2ll2

This case can only occur if y = 0, since y has to be a multiple of =
and a multiple of z, but = and z are linearly independent.

So the inequality follows from |[z||2 + ||z]|2 = ||z — O||2 + ||0 — z|2.

lz — 2ll2 < ([lzll2 + [lyll2) + (lyll2 + [|2]]2)-

This follows from ||z — z|l2 < ||z|l2 + || — 2|2 (N3)
=llzll2 + 22 (N2)
< |lzll2 + 2[lyll2 + [zl

= zlla < (lzll2 + llyll2) + lly — z[l2.
This case can only occur if z = 0, since z has to be a multiple of the
linearly independent x and y. So the inequality follows from

[z = O[> < (llzll2 +[lyll2) + lly — O]

2 —zll2 < [lo = yll2 4+ (lyll2 + ll2[l2)-
Similar to the previous case.

= zll2 < llz = yll2 + lly — 2|2
Follows from ||z — 22 = lz —y + y — 2]l < [z — yll2 + [ly — [|2 by N3.
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Solutions to the exercises from Chapter 2

Solution to Exercise 2.5. Let ¢ > 0. Since (an)nen is a Cauchy sequence, there exists an N € N
such that for all n,m > N, |an — am| < €. In particular for n > N, we have m := n+1 > N and so
|an — ant1| < €, that is, [(an+1 — an) — 0] < €. SO (Gn+1 — an)nen is convergent with limit 0.

Solution to Exercise 2.9.

(1)

True.

Let (an)nen be convergent with limit L, and let (an, )ken be a subsequence. If € > 0, then there
exists an N € N such that for all n > N, |a, — L| < e. Choose K € N such that for all & > K,
ni > N. Then for all k > K, ny > N and so |an, — L| < e. Thus (an, )ren is convergent with
limit L.

False.
The sequence ((—1)™)nen is divergent, but it has as a subsequence ((—1)*>")nen = (1)nen, which
is convergent with limit 1.

True.
Let (an)nen be bounded, and let M > 0 be a number such that for all n € N, |a,| < M. If
(an, )ren is a subsequence, then also |an, | < M for all k € N, and so it is bounded as well.

False.
The sequence 1,0,2,0,3,0,... is unbounded, but has as a subsequence 0,0,0,..., which is
bounded.

True.
Let (an)nen be an increasing sequence. (The argument is similar for a decreasing sequence.)
Suppose that (an, )ren is a subsequence. For each k € N, ni41 > nyp and so we have that

Qnjyy = Angyy—1 > Gngy—2 > -+ > Gny,. Thus (an, )ren is increasing as well.

False.

The sequence 1,0,2,0,3,0,... is not monotone, but it has as a subsequence 1, 2,3, ..., which is
monotone.

True.

The sequence itself is a subsequence of itself, and so it must be convergent too.

False.
The sequence (an)neny = ((—1)™)nen is divergent, but we have that both (azn)nen = (1)nen and
(a2n+1)nen = (—1)nen are convergent (with limits 1 and —1, respectively).

True.

Let L be the common limit, and let ¢ > 0. There exists an N7 € N such that for all n > Ny,
|azn — L| < €. Also, there exists an N> € N such that for all n > Na, |a2n+1 — L| < e. Choose
N € N such that N > max{2N1,2N> + 1}. Let n > N. If n is even, say n = 2k for some k € N,
then 2k > N > 2N; gives k > N1, and so |azr — L| = |a, — L| < e. If, on the other hand, n
is odd, say n = 2k 4+ 1 for some k € N, then 2k +1 =n > N > 2Ny + 1 gives £ > N3, and
80 |agk+1 — L] = |an — L| < e. Hence for all n > N, |an, — L| < e. Consequently, (an)nen is
convergent with limit L.

Solution to Exercise 2.10. Let (an)nen be a bounded increasing sequence of real numbers. Let M
be the minimum (or least element) of the set of upper bounds of {a, : n € N}. The existence of M is

guaranteed by the least upper bound property of the set of real numbers. We show that M is the limit of
(an)nen. Taking € > 0, we must show that there exists a positive integer N such that |a, — M| < € for all
n > N. Since M —e < M, M — € is not an upper bound of {a, : n € N}. Therefore there exists N with
M >an > M — e. Since (an)nen is increasing, |a, — M| < ¢ for all n > N.
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Solution to Exercise 2.11. We have

(1+l> = 1+n«l+
n n

nn-1)1 nnh-1Hn-2)1 n---2 1
1-2 n? 1-2-3

(D () (e
(=) (-3) (- @
() 3()

1 2 1
1+1 1—— 1——— 1- —+...
+ +( n +< n—|—1)( n—i—l)S!Jr

2
2
n
2
n

N | =

+1
() (-a5) - () e
() () ()

+<1_nil> (1_nil>”'<1_nil) (nil)!

1+ 1 n+1
n+1 '

So the sequence is increasing. Also,

e (1) 3 () (- 2) e
(D ()t
() m)

(2)

n
1 1 1
14+14+1-Z4+1-— 441 =
< +1+ 2+ 3!+ + o
< 1+1+1+L+ ! +-+
2 22 2:2-2 2n—1
1-— L
= 14+ 28 < 142=3,

1
2

and so the sequence is also bounded.

Solution to Exercise 2.12.

(1)

Divergent. (cos(mn))neny = ((—1)")nen, which has the convergent subsequences 1,1,1,... and
—1,—1,—1,... with different limits —1, 1, respectively. But all subsequences of a convergent
sequence must converge to the same limit (namely the limit of the original sequence). This
means that (cos(mn))nen = ((—1)")nen can’t be convergent.

Divergent. The sequence is not bounded, whereas we know that all convergent real sequences
must be bounded.

Convergent with limit 0. Indeed, we have for all n that

1 sinn
—=< 1

<

1
)
n n

3

and the claim follows by the Sandwich Theorem.

Divergent. The sequence is not bounded, since for any M > 0,

'1_ 3n? 3(n*—1)+3 3 3

2 | —|3p4+4- 2
n+1 n+1 ’ n
if we choose n > (M +4)/3. On the other hand, all convergent real sequences must be bounded.

= 11— —1 =
‘ ‘ 3(n ) n+1 n+1

3
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(5) Convergent with limit 1. For n > 2, we have nw > 1% = 1. Set
bnzzn%—1>0f0rn>2.

Then n% =1+ by, and so

-1 _ -1
=(1+by)" :1+nbn+%bi+m+nbﬁ Lo %bi.
2
Thus o> b2 > 0 for n > 2, and so by the Sandwich Theorem, lim b2 = 0. Hence also
n — n— oo
lim b, =0,
n—oo
and so
lim nw = hm (1+bn):1+O:1.
n— oo
An alternate proof can be given using the Arithmetic Mean-Geometric Mean Inequality, which
says that for nonnegative real numbers a1, ..., a,, there holds that
o . ar+---+an . .
their arithmetic mean := —— > {/a; ... a, =: their geometric mean.

n
Applying this to the n numbers 1,...,1 , \/n, \/n gives
———

(n—2)times

(n72)-1+\/ﬁ+\/ﬁ2 o =

and so,
2 2 1
1—7—|——2n7 (>1).
f
By the Sandwich Theorem, it follows that lim nw =1.
n— oo

(6) Convergent with limit 1. We have

9 (i (LY
9 9 9 9 10 10
_ 7+ .

an:=0.9...9= +W+1000 "+W: l_i
n times 10
9
1 n+1 E(l - O)
Since lim [ — =0, it follows that lim a, = —— = 1.
10

Solution to Exercise 2.15. (“If” part) Suppose that (an ))nEN is convergent with limit L*, k=1,... . d.
Let € > 0. We have the existence of indices Ni,..., Ng € N such that for n > N, \aﬁf) L(k)| < e/\f
k=1,...,d. Sowith N := max{Ny,..., N4}, for n > N we have that |a$) — L®)| < ¢/Vd, k=1,...,d.
Now define L € R?, by setting its kth component to be L™ k=1,...,d. Then we have

d

d
lan — Llla = | 3 Jal? = LB2 < | > (e/Vd)2 =e.
k=1

k=1
Thus (an)nen converges to L.

(“Only if” part) Suppose that (an)nen converges to L, and let the kth component of L be denoted by
L™ k=1,...,d If ¢ > 0, then let N € N be such that for all n > N, |lan — L||2 < e. But then we have
for n > N that

d
jal — L@ < (|3 [0l — LO2 = Jlan — L|l2 < ¢,

for each k = 1,...,d. This shows that (a,(lk))neN is convergent with limit L™, k=1,...,d.
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Solution to Exercise 2.16. If we look at the first components of the terms of the sequence, we have

n 1 ase 11
= 5 =z,
4n + 2 442 440 4
n
by the algebra of limits. If we look at the second components of the terms of the sequence, we have
n® 1 noeo 1
n?4+1 1 1+0 7
Y]
n

by the algebra of limits. By the result in Exercise 2.15, we conclude that (an)nen is convergent with limit

Solution to Exercise 2.17. (“If” part) If the sequence (an)nen is eventually the constant sequence with
all terms equal to ¢ beyond the index N, then clearly d(an,c) = d(c,c) = 0 for all n > N, and so the
sequence is convergent with limit c.

(“Only if” part) Suppose that the sequence (an)nen is convergent with limit L. With e =1/2, let N € N
be such that for all n > N, d(z,, L) < 1/2. But then by the definition of the discrete metric, it must be
the case that d(zn,,L) = 0 (since it cannot be 1!). Thus x,, = L for all n > N, that is, the sequence is
eventually constant.

Solution to Exercise 2.18. Let ¢ > 0. There exists an N1 € N such that for all n > N1, d(an,a) < €/2.
Also, there exists an N2 € N such that for all n > N2, d(b,,b) < /2. We have for each n € N that

d(an,bn) < d(an,a)+ d(a,b) + d(b,bn),
d(a,b) < d(a,an)~+ d(an,bn)+ d(bn,b),
and combining these, we have for n > max{ N1, N2} that
|d(an,bn) —d(a,b)] < d(an,a) + d(bn,b) < €/2+€/2 =¢.

Consequently the real sequence (d(an,bn))nen is convergent with limit d(a,b).

Solution to Exercise 2.19.

(1) We will use the following simple fact, called the “Arithmetic mean-geometric mean (AM-GM) inequal-
ity”. For nonnegative real numbers a, b, we have

a—;bz\/afb’

with equality if and only if a = b. This is an immediate consequence of the inequality (v/a — v/b)? > 0.

We will prove the first string of inequalities using induction on n. The claim is true for n = 1, since
we have

0 < x (given),

T2 =  4/T1Y1 > /T1T1 = T1 (y1 >x1 > O),

Yo = n ;yl > /x1y1 = x2  (AM-GM inequality and x1 # y1),
1 + +
Y2 = 12y1 <y12y1:y1 (z1 < y1).

Thus 0 < 21 < @2 < y2 < 1.

Let us now assume that for some n € N, 0 < z,, < n41 < Ynt+1 < Yn. Then

Zn+1 > O(induction hypothesis),

Tnt2 = V/Tng1Unil > VETnf1@ntl = Tnt1 (Ynt1 > Tnr1 > 0),
xn + n . .
Ynt2 = nyﬂ > \/Tnt1Ynt1 = Tnt2 (AM-GM inequality and @41 # Ynt1),

Yn+2 = + D) Yntl < Yntt D) Yntl = Yn+1 (xn+1 < yn+1).
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Thus 0 < Tnt+1 < Tpt2 < Ynt2 < Yn+1, completing the induction step. Consequently, the claim holds by
induction.

Using &n1 > Tn, we also have yn 11 — Tnp1 < Yny1 — Tn = w —Zn = %
(2) Since for all n € N z,, < xn11, the sequence (z,)nen is increasing. Also yn41 < yn for all n € N, and so
the sequence (yn)nen is decreasing. In particular, y, < y1 for all n € N. The inequality z, < y» (n € N)
now yields z, < yn < y1. Thus we have 1 < 2, < y1 (n € N), and so the sequence (z,)nen is bounded.
As it is also increasing, it follows from the Bolzano-Weierstrass Theorem that it must be convergent.

For the sequence (yn)nen, we have 0 < yn, < y1 for all n € N, showing that it is bounded. It is also
decreasing. Again it follows from the Bolzano-Weierstrass Theorem that (y.)nen is convergent as well.

Finally, we have for all n > 1 that

len—1 = ynl

|Zn —ynl| < 3
Set L, := nh_}rr;o Ty and Ly := nh—>Holo Yn. Passing the limit as n — oo in |xn —yn| < M, it follows
that
|L$ - Ly| < wa
and so if |[L. — Ly| # 0, we arrive at the contradiction that 1 < . Hence L, = L, = c (say), that is,
lim z, = lim y, =: c.
n—roo n=yo0

Consequently, lim v, exists, and is equal to (¢, ¢).
n— o0

Solution to Exercise 2.24. Let us revisit the construction of the sequence in Q with limit v/2 done in
part (6) of Exercise 1.35.
Consider the sequence (an)nen given by a1 = 3/2, and for n > 1,
a .. = At3an
T 3 24,

Then it can be shown by induction that (an)nen is monotone decreasing and bounded below by v/2. So
this sequence is convergent in R, and in particular, it is a Cauchy sequence in R. So given any € > 0, there
is an N € N such that for all n,m € N, |a, — am| < e. As all the terms a,, n € N, are rational, it follows
that (an)nen is a Cauchy sequence in Q.

Next we will show that it cannot converge in Q. Suppose on the contrary, that it has the limit r € Q.
Thus if € > 0, then there exists an N € N such that for each n € N satisfying n > N, we have |a, — 7| < €.
So the sequence (an)nen is also a convergent sequence in R with the same limit ». But it then follows
from the recursive definition of the sequence that r must satisfy

4 + 3r
r= ,
3+ 2r

and so 2 = 2. But then r cannot belong to Q, a contradiction.

So we have shown the existence of a Cauchy sequence (an)nen in Q which does not converge in Q.
This shows that Q is not complete.

Solution to Exercise 2.25. First choose an N € N so that if n,m > N, then d(zyn,2m) < €/2. Then
choose a K large enough so that ng > N and d(zn,,L) < ¢/2. Now for n > ng, we have

d(xn, L) < d(@n, Tny) + d(@ng, L) < €/24€/2 =.

Thus (25 )nen is convergent with limit L.

Solution to Exercise 2.27. Let (M®),cy be a Cauchy sequence in (R™™ | - |ls). We have the
inequalities
(M — M) < MY -~ MO (kLeN, 1<i<n, 1<j<m),

from which it follows that each of the sequences (Mi(f)) ren is Cauchy in R, and hence convergent, with
respective limits, say M;j, 1 < i < n, 1 < j < m. So given € > 0, there exists an N € N such that
whenever n > N, we have

M — Mijl <e (1<i<n, 1<j<m).
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Set M to be the matrix with the entry in the ith row and jth column as M;;, for 1 <i<mn, 1 <j < m.
Thus for n > N, we have

IM® — Moo = max  [MJF — M| <e.

1<i<n, 1<j<m

So the Cauchy sequence (M ®),cy is convergent with limit M. Hence (R™™, || - ||oo) is complete.

Solution to Exercise 2.29. Let n,m € N. Since the functions f, and f,, coincide in the intervals [0, ]
and [§ + max{n%_l, ﬁ}, 1], we have

I imax{ 4+, 11}
2 n+1’m+1
/ (@) — ().

1
1 = funll =/0 (@) — fn(2)]da =

2

In the interval [%,% + max{n%,_l, %ﬂ}], we can estimate the last integral above using the fact that
|frn(@) = fm (2)] < [fu(@)] + [fm(2)] < 1+ 1 =2, to obtain

1imax{-1-,—1_} Iimax{-1_ 1y
2 nH1m41 2 n4+1'm+1 1 1
150 = fnll = | a0~ Fm(ade < [ e < amax { A L

2 2

Given € > 0, we can choose an N € N large enough so that N > 2/¢, so that whenever m,n > N, we
obtain from the above that

1 1 2
n— fml1 <2 — < <e
I = Flh < 2max { o g | < o <

Consequently, the sequence (fr)nen is Cauchy in C]0, 1].

Now we show that the sequence (fy)nen is not convergent in C[0, 1]. Suppose, on that contrary, that
it is convergent with limit f € C[0, 1]. We have

U — flls = / e / o) — f(2)d.

|

2

In particular, 0 < / |f(x)|dx < ||fn — f|l1, and since lim ||fn, — f||1 = 0, we obtain
0 n—oo

/ e =0,

As f is a continuous function, it follows that |f(z)| = 0 for all z in [0, 1], and so f(z) = 0 for all z in
[0, 2]. We will now show that f(z) =1 for all z in (%,1]. Suppose that y € (3,1]. Then we can choose a
large N such that % + ﬁ < y. Consequently, for all n > N, we have

1w — fll = / C @) - fl@)ldz + / 1 — f(z)|de.

1
In particular, 0 < / |1 — f(z)|dz <||fn — fll1, and since lim ||f, — f|l1 =0, we obtain
n— o0
y

1
/ 1 - f(2)|dz = 0.
Y
As f is a continuous function, it follows that |1 — f(z)| = 0 for all z in [y, 1], and so f(z) = 0 for all z in
[y, 1]. As the choice of y € (%,1] was arbitrary, it follows that f(z) = 0 for all z in (%,1]. So we arrive at
the conclusion that
_f 0 ifzeo,l]

f(x)—{ 1 ifze (L]
which is clearly not continuous at % This is a contradiction to our assumption that f € C[0,1]. So the
sequence (fn)nen is not convergent in C|0, 1].

Solution to Exercise 2.30. Let (ay)necn be a Cauchy sequence in X. Then with € := %, there exists an
N € N such that whenever m,n > N, we have d(an,am) < € = % But since the discrete metric assumes
only the values 0 or 1, it follows that for n,m > N, d(an,am) = 0, and so in fact a, = am,. Thus the
sequence is eventually a constant sequence, and is convergent.
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Solution to Exercise 2.31. Let (an)nen be a Cauchy sequence in Z. Then with € := %, there exists an
N € N such that whenever m,n > N, we have |an, — am| < € = % But since a, a,, are integers, a, — am
is also an integer, and if it were nonzero, we would have |a, — am| > 1. Thus for n,m > N, |an — am| =0,

and so in fact a, = a.,,. Thus the sequence is eventually a constant sequence, and is convergent.



104 Solutions

Solution to Exercise 2.34. (“If” part) Suppose that (an)nen converges to 0. Let € > 0. Then there
exists an N € N such that whenever n > N, |a, — 0] < e. As a, > 0, we have that a, < € for all n > N.
But by the definition of a,, this means that for any z € X,

|fn(z) — f(2)] < an <e.

Hence (fn)nen is uniformly convergent to f.

(“Only if” part) Now suppose that (fn)nen is uniformly convergent to f. Let € > 0. Then there exists
an N € N such that whenever n > N, we have for all z € X, |f.(x) — f(z)| < e. But this says that € is
an upper bound for the set {|fn(z) — f(z)| : € X}. By the definition of the least upper bound, it now
follows that an, < €. Since a, is nonnegative, it follows that |a, — 0| = |an| = an < € for all n > N. In
other words, the sequence (an)nen converges to 0.

For a fixed = € (0,00), we have
lim fo(z)= lim ze ™ =z lim e " =2-0=0.
n—o0o n—0o n—r00

So the pointwise limit of (f)nen is the function f which is identically zero on (0, 00). We now show that
the convergence is uniform by using the result proved above.

We have to calculate or at least find a good upper bound to

an = sup{|fn(z) — f(2)| : 2 € (0,00)} = sup e~
z€(0,00)

n

There are various ways to do this.

The most straightforward “calculus” method is to find the extreme values of ze™ " over the interval
(0,00). We calculate Lze ™" = e ™ —nze ™ = e (1 —nz), so Lae ™ > 0iff 1 —nz > 0 iff
z < 1/n, and similarly, %xef’” > 0 iff # > 1/n. Therefore, the function (0,00) — R, z — ze """
is strictly increasing on (0,1/n) and strictly decreasing on (1/n,00), so it attains a global maximum at

& = 1/n with maximum value (1/n)e”"/™ = 1/(ne). Therefore,

_ 1
an, = sup ze " =-— =0

z€(0,00) ne
as n — oo. Hence (fn)nen converges uniformly to the function which is identically zero on (0, c0).

Another method is to use the inequality e* > 1 + x, which is valid for all € R, as can be seen by
calculating the minimum value of ¢ — z, x € R. Thus, " > 1 + nz, hence
o 1
ze < L T
1+nz - +tn

1
< =, (since z > 0)
n
and we obtain that 0 < a,, < 1/n. By the Sandwich Theorem it follows that lim a,, = 0, and we can
n—oo

conclude as before that (f,) convergences uniformly to the zero function.

Solution to Exercise 2.35. We will show that (fn)nen converges uniformly to the function which is
identically 0 on [0, 1]. We have for all z € [0, 1] that

x 1 nr 1

' (x) — 0] = - . I
[ (@) | l+nz n 1+nx<n
Let € > 0. Choose an N € N such that N > 1/e. Then whenever n > N, we have for all z € [0,1] that
1 1
|fn(1‘)—0‘ < E < N < €.

Consequently, (fn)nen converges uniformly to the function which is identically zero on [0, 1].

Solution to Exercise 2.36. If z # 0, then

0< <1,

1+ 22
and so

. . 1 "

fim o) =1 i () =1-0=1

On the other hand,
1
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So the sequence (fn)nen converges pointwise to f. Clearly f is discontinuous at 0: for example, the
sequence (£),en converges to 0, but the sequence (f(%))nen = (1)nen converges to 1 # 0 = f(0).

Solution to Exercise 2.37. We have

m . 1
lim apm,, = lim = lim = —— =1.
m— oo m—oo M +n m—>ool+% 1+0
On the other hand,
lim am,n = lim mo_o_ lim n —L:O.
n—o0 n—oo M + N n~>oof+1 0+1
Hence
lim lim amy,= lim 0=0#1= lim 1= lim lim amn.
m—r00 N—»00 m—r o0 n—oo n—o0 m—»oo
Solution to Exercise 2.38. We have for x € R that
| sin(nz)| 1
|fr(z) = f(@)] = [fn(2)] N

Let € > 0. Choose an N € N such that N > 1/¢%. Then whenever n > N, we have for all # € R that

|fn(z) — f(z)] < Vivi
\/»
Consequently, (fn)nen converges pointwise (in fact even uniformly!) to the function f which is identically
zero on R.

We have
n cos(nx)

ful(z) = %fn(f) = — = v/ncos(nz).
/' on the other hand is identically 0 on R. If we look at z = 0, we have (f,(z))nen = (v/1)nen is clearly
unbounded, and thus not convergent. Hence (f,,)nen is not pointwise convergent (to f').

Solution to Exercise 2.39. If z = 0 or z = 1, f,(x) = 0, and so (fn(2))neny = (0)nen is convergent
with limit 0 (= f(z)). Now suppose that = € (0,1). Then 0 < 1 —z® < 1. So we can find a positive
number h such that 1 —z? = 1/(1 + h). By the binomial expansion for (1 + h)", we have the inequality
(14 h)™ > n(n — 1)h?, which yields

_

#(n —1)h?

Thus by the Sandwich Theorem we obtain that ( f,.(z))nen converges to 0. Consequently (fy)nen converges
pointwise to the zero function f on [0, 1].

0 <nz(l—z°)" <

Using the variable substitution u = 22, we see that

! ! 2 1/t 1 n
n _ 1_ n P n — X
; f(x)dxf/onx( x)dx72/07de72n T

1
ti [ = i gy = g 0= [ = [ pieas

Thus
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Solution to Exercise 2.41.

(1) Let (2™),en be a sequence such that (™ belongs to H for each n € N, and suppose that

Ly
lim 2™ =1 =
n—oo .
Lgq
in R?. If 1:5”), o xfi”) are the components of (™, n € N, then we have
lim 2™ =L, (i=1,...,d).
n—oo

Since 2™ belongs to H for each n € N, we also have
az + - Fazl =a"z™ =8 (neN),
where a1, ...,aqs denote the components of a. Passing the limit as n — oo, we obtain
a'L=a1l1+ - +aglg = nler;O(alxgn) 4+ .+ adxfi")) =,

and so L € H. Hence H is closed, by the characterization of closed sets given in Theorem 2.40.

(2) Let r1,...,7m € R™ be vectors such that r{ ,... 7, are the rows of the matrix A. Also, let
bi,...,bm denote the components of b. Then it is clear that the equation Ax = b is satisfied by
a vector x € R™ if and only if it satisfies r{ & = b1, ..., 7@ = bm. Thus

S:{xGR":Amzb}:ﬂ{mER":r;:pzbi}.

i=1
Hence S is a finite intersection of the closed subspaces H; := {x € R™ : rj z = b;}, i =1,...,m,
and so it follows that S is closed.
(3) We first show that the set IT := {z € R" : 21 >0, ..., x, > 0} is closed. Let (z*))ren be a
sequence such that 2z belongs to II for each k£ € N, and suppose that
Ly
lim 2% =L =
k—oco .
Ly,
in R™. If x§k>, ey x%k) are the components of ), k € N, then we have
lim xgk) =L; (i=1,...,n).
n—oo

Since z® belongs to II for each k € N, we also have
azgk) >0, ..., 2% >0 (k € N).
Passing the limit as kK — oo, these inequalities yield
L1>0, ..., Ly >0,

and so L € II. Hence II is closed, by the characterization of closed sets given in Theorem 2.40.
Since ¥ is the intersection of the two closed sets II and S, it now follows that X is closed too.

Solution to Exercise 2.46. “=—": We are given that S C X is bounded, that is, 3M > 0 such that
Va,y € S, d(z,y) < M. We have to find an R > 0 such that for all x € S, d(z,z0) < R.

Choose some fixed z1 € S. (Note that if S = @, then there is nothing to prove.)
Set R = M + d(xo,z1). Since M > 0 and d(zo,z1) > 0, also R > 0.
Let = € S be given. Then
d(z, o) < d(x,z1) + d(z1,20) (triangle inequality in X)

< M +d(z1,m0) (since z,z1 € S)

=R. O
“<=": Now we are given that IR > 0 such that Vz € S, d(z,z0) < R, and we have to find a M > 0

such that Vz,y € S, d(z,y) < M.

Set M = 2R. Since R > 0, also M > 0.
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Let z,y € S be given. Then again by the triangle inequality,

d(z,y) < d(z,z0) + d(xo,y) < R+ R = M. O

Solution to Exercise 2.53.

(1)

False. As a counterexample take S = R. Any subsequence of any convergent sequence in R will
have a limit in R, and yet R is not compact. The reason R is not compact is that there exist
sequences in R without any convergent subsequence, such as (n)nen.

More generally, any closed S C R will have the property that each convergent sequence in
S has a convergent subsequence with limit in S, because the subsequence will have the same
limit, and will be in S because S is closed.

False. It is not given that the closed and bounded sets under consideration are in R. As a
counterexample take N with the discrete metric: for any z,y € N define d(x,y) = 1 when
z # y and d(z,y) = 0 when = y. Then N itself is closed and bounded, but is not compact,
since the sequence (n)nen does not have a convergent subsequence. (There are many other
counterexamples, such as the set {f € Cla,d] : || fllcc <1} in C[a,b].)

True. Let K be a compact subset of X. Considered as a subset of the metric space X, that K
is compact means that any sequence in K has a convergent (in X) subsequence with limit in
K. A subsequence being convergent to, say, L € K C X also means that it is convergent in Y,
since L € Y. Therefore, any sequence in K has a convergent (in Y) subsequence with limit in
K.

The moral is that being compact is a property that depends only on the set K and the
values of the metric on elements of K, not on the underlying space that contains K.

Solution to Exercise 2.54. Since K is compact in RY, it is closed and bounded. Let R > 0 be such
that for all z € K, ||z]]2 < R. In particular, for every x € K N F, we have ||z|2 < R. Thus K N F is

bounded.

Also, since both K and F' are closed, it follows that even K N F is closed. Hence K N F' is closed

and bounded, and so by Theorem 2.49, we can conclude that K N F' is compact.

Solution to Exercise 2.55. Clearly S* ! is bounded. It is also closed, and we prove this below. Let
(m(">)neN be a sequence in S?1 which converges to L in R, Let

Then lim,,— oo T

L1 JZYI)
L= : and (™) = (n €N).
Lq z(

) — 1, (i=1,...,d). Since (™ belongs to S¥~! for each n € N, we have

i

2™ = @{)? + -+ @) = 1.

Passing the limit as n — oo, we obtain

||LH§ = L% +...+L3 = ,}LH;O ((x(ln))Q 4ot (xfin))2> =1.

Hence L € S?71. So S is closed. As S? 1 is closed and bounded, it follows from Theorem 2.49 that it
is compact.

Solution to Exercise 2.56. Let

K = {1,%%,...}U{o}.

Since K C [0, 1], clearly K is bounded. Moreover, we have

R\ K = (~o0,0)|J (G (ﬁli)) o),

n=1

which is open, since it is the union of open intervals. Hence its complement, namely the set K, is closed.
Since K is closed and bounded, it is compact.
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Solution to Exercise 2.57. Consider the sequence (nl)nen in GL(m,R). Then we have for n € N that
[ |os = m,

and so the sequence (nl),en does not have a convergent subsequence. (For if it did, then the subsequence
would be bounded in particular, but no subsequence of (nl)nen can be bounded.) So GL(m,R) is not
compact.

We now show that the set O(m,R) of orthogonal matrices is compact. Let (A™),ex be a sequence
in O(m,R). Using (A™)TA™ =T, we see that

n)\2 .
Y@P)P=1 (1<j<m),
=1
and so each of the sequences (ag))ne]g is bounded. So if we look at the sequence (aﬁ’{))neN, this has a

convergent subsequence, say (an’“))keN. Now look at the sequence (agg’“))keN. As it is bounded, it has a

convergent subsequence too. Proceeding in this manner, we will get a subsequence of (A™),.cn such that
if we look at any (4, j)th entry, the corresponding sequence in R is convergent, with limite say L;;, and so
this subsequence of (A™),cx is convergent with the limit L, where the (i,7)th entry of L is L;;. From
(AT TAM™ = [, (n €N), it follows that also L' L = I,,, showing that L € O(m,R).

Solution to Exercise 2.58. We first show that H is closed. Let x, = (acgn),:cé")) € H be a sequence
that converges to L = (L1, L) € R?. Since x, € H, we have that x§">x§"> =1 for each n € N. Taking
limits we obtain that

1= le mgn)mén) = le mgn) le xé") = L1Lo.

Since L1 Lo = 1, it follows that L € H. This shows (by Theorem 2.40) that H is closed.

We next show that H is not bounded. Suppose that there exists R > 0 such that [|z]|2 < R for
all z € H. Since (R,1/R) € H, it would then follow that ||[(R,1/R)|]2 < R. However, ||(R,1/R)|2 =
VR?+ (1/R)? > VR? = R, a contradiction.

Finally, it follows that H is not compact, since otherwise (by Theorem 2.49) H would be closed and
bounded, while we have shown to the contrary that H is unbounded.
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Solutions to the exercises from Chapter 3

Solution to Exercise 3.3. We have
1 2n+1)—(2n-1)

—1

t — =t =t -t
Moo T T o D@n—1) M a1 M g1
and so the partial sums telescope to give
> 1 1 o —1 1 . —1 1 T .
nz::ltan o2 = tan 1 nh_}rrgotan 1l 4 0= 1
Solution to Exercise 3.4. We have
! + ! + 2 + 1 + -+ 2
l—2z 142 1422 1+2¢ 1+ 22"
T S S
1 — 22 1422 1424 14 22"
T S
o 1l—zt 142t 14 22"
2n 2n 2n+1
= T an P
11—z 14+ 1— 22

Since x > 1, we can write x = 1 4+ h with h > 0, and so for integers k > 2 we have

ot =(1+h)"> (’;)# = 7'“'(""2_ Uz,

Thus
0<£<#
ok S (k—1) r2

and so by the Sandwich Theorem,

k—oo I
Hence for z > 1, we obtain
n+1
R B TR SRR e 2 l.fyﬁ 0 _,
e —_— e e = lmiz lm pr— p—

l—z 142 1+4+z22 1+4+2* 1+ 22" n—oo | — g2"t! nHOOﬁ—l 0—-1 ’
and so

L2 4 o

142 1422 1424 1+ 22" -1

Solution to Exercise 3.7. The sequence (1/n)nen is convergent with limit 0. The function cos : R — R
is continuous. Since continuous functions preserve convergence of sequences, it follows that (cos(1/n))nen
is convergent with limit cos0 = 1. By Proposition 3.6, we can conclude that since

lim cos (l> =1#0,
n—o0 n

e 1
the series E cos <7) does not converge.
n

n=1

Solution to Exercise 3.11. Let s, := a1 + - - - + a, denote the nth partial sum of the series for n € N.
Since the series converges, (Sn)nen converges to some limit L. So the sequence (s2n — $n)nen converges
to L — L = 0. We have

S2pn — Sp = QApy1 + -+ a2n > A2 + -+ a2n =N - a2, 2> 0.
—————
n times

Thus by the Sandwich Theorem, we obtain lim n - a2, = 0. Hence also

n—r00

lim 2nas, = 0. (6.1)

n—o0
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Also, the sequence (S2n+1 — Sn+1)nen converges to L — L = 0. We have

S2n41 — Sp = Ant2 + -+ Q2nt1 > Q2nt1 + -+ G2nt1 = N G2nt1 > 0.

n times

Thus by the Sandwich Theorem, we obtain lim 7 - a2n+1 = 0. As the sequence (an)nen converges to 0,
n— o0

we also have that (a2n41)nen converges to 0. Hence we obtain
lim (2n 4+ 1)azn+1 = 2 lim nasp41 + lim aopy1 =2-04+0=0. (6.2)
n—oo n—oo n— oo

It follows now from (6.1) and (6.2) that lim na, = 0.
n— oo

In order to show that the assumption a1 > as > a3 ... cannot be dropped, we consider the lacunary
series whose n’th term is 1/n? and all other terms are zero:
1 1 1
a1:1—2, az = a3z =0, as =53 G924 = --=ag2_q =0, as2 =33
The sequence (sn)nen of partial sums is clearly increasing since a, > 0 for all n € N. We have
1 1 1 1
wEEtEte ot
which is the nth partial sum of the convergent series
oo
1
5
n=1 n

It thus follows from the convergence of (s,,2)nen that (s,2)nen is bounded, and so also (s )nen is bounded
too (after all, given any m € N, there is a perfect square N? exceeding it, so that s, < sy2 < M, where M
is a bound for the sequence (s,2)nen). As the sequence (s, )nen is monotone and bounded, it is convergent
(by the Bolzano-Weierstrass Theorem). Note however that the sequence (nan)nen has as a subsequence
(nzanz)neN = (nQn%)neN = (1)nen, and so it follows that (nan)nen does not converge to 0.

Solution to Exercise 3.14. Since —1 < sinn < 1 for all n € N, we have

sinn 1
. . > |sinn| .
Thus the sequence (sn)nen of the partial sums of the series E | is bounded:
n
n=1
1 1 =1
Sttt S g <

Moreover, it is an increasing sequence, and so by the Bolzano-Weierstrass Theorem (s, )nen is convergent,
that is,

oo .
sinn
Z 5| < too
n=1 n
=, sinn
It now follows from Theorem 3.12 that Z 5— converges too.
n

n=1

(When we learn the “Comparison Test” (Theorem 3.20) later, we can give a one line justification.)
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Solution to Exercise 3.17. We have

1
(1) an:=—>0forallneN.

ns -
1 1
(2) ASS>O, (n+1)s>ns andso;>mf0ralln€N.
(3) lim — =0
n—oo NS

(=D"

(oo}
Thus by the Leibniz Alternating Series Theorem Z
n=1

converges.
nS
Solution to Exercise 3.18. We have
(1) an ::ﬂZOforallneN.
n+1
(2) (We want to know if for all n € N, n—\/fl > %;f; In order to see this, we square both sides, and

rearrange terms to arrive at the equivalent inequality n® 4+n > 1, which is clearly true.)
We note that for all n € N, n? +n > 1, and so
nn+2)2=n+4n* +4n>n* +3n* +3n+1=(n+1)>
Rearranging, we obtain
n SN +1
(n+1)> = (n+2)*
Vn S Vntl :

11 N.
ntl> nt2 or all n €

and finally, taking square roots, we obtain

(3) lim vn

oo
Thus by the Leibniz Alternating Series Theorem Z(—l)n

n=1

n
converges.
n+1

Solution to Exercise 3.19. We have

(1) We know that sinz > 0 for all z € [0,7]. Since 0 < £ <1 < 7 for all n € N, it follows that
an ::sin% >0 for all n € N.

| is (strictly) increasing. Since 0 < %4-1 <I<l<E,it

5
<sin% for all n € N.

(2) The function x + sinx defined on [0
1
n+1
(3) Finally, the function z — sinz : R — R is continuous, and the sequence (+)nen is convergent

with limit 0, and so it follows that

follows that sin

lim sinl = sin ( lim l) =sin0 = 0.

n—oo n n—oo M

oo
1
Thus by the Leibniz Alternating Series Theorem E (—=1)" sin — converges.
n

n=1
Solution to Exercise 3.25. We will use the Ratio Test in each part.

2
1) We have that a, = n 0 for each n € N, and
271

| _ (kDT 201 1)
an on+1 n2 2 n
1 1\* 1 1
and so lim | &) = lim = (1+-) = —(140)®> = = < 1. Thus the series
n— oo an n— 00 n 2 2

M

converges (absolutely).
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12
(2) We have that a, := (n)) # 0 for each n € N, and

(2n)!
ani1| ((n+1)!)2.(2n)!_ (n+1)2 . on+1 14+
an (2n+2)! (n))2  2n+1)(2n+2) 2(2n+1) 202+ 1)
and so nhﬁn;Q az% = nl;n;o 2(1212 i = 2(12—:_00) = i < 1. Thus the series
Si(mf
= (2n)!

converges (absolutely).

(3) We have that a, := (%

:<

An+1
an

) n® £ 0 for each n € N, and

n+1 n 5 5
5 1 4 (n+1 4 1
Y. (2) = =2 =—(14=

4 1\° 4
= lim (1 + ) = (1 +0)° = =z < 1. Thus the series

o0 5 5
>(3)

n=1
"
nt4+n2+1 - nt

An+1
an

(SR

and so lim
n—roo

[S2 N

converges (absolutely).

1 =1
Solution to Exercise 3.26. We have that =— for all n € N. Since E — < Fo0,
n n

n=1
it follows from the Comparison Test that also Z W converges.
We have
> n > n
Zn4+n2+1 = Z (n2+1)2 —n2
n=1 n=1
- y
—m+1-n)(n*+1+n)
(o
- 2 = n?4+1—-n n2+1+n
1 — 1
- §§:<n—1 n+1_nmn+n+1>‘
But the partial sum of this last series is the “telescoping sum”
N VS s O 1 B 1
0-1+1 172+1 12+1 273+1 =1 -n+1 n-(n+1)+1
1
T n-(n+1)+1

S n 1. 1 1
Comeauently, 3~ ety = 3 Jim (1 ) = b

o0
Solution to Exercise 3.27. Since the series Z al converges, we have necessarily that

n=1

. 4
lim a, = 0.
n—oo

But then lim |a,|* = 0 as well, and so it follows from here that
n—oo

lim |a,| = 0.
n— oo
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Thus there is an N € N such that for all n > N, |a,| < 1. But now for n > N,

lan| = aplan| < ap,

and so it follows from the Comparison Test that Z a’ converges t00.

n=1

Solution to Exercise 3.28. Clearly numbers n such that 10*~! < n < 10* have k digits. If we are to
avoid the digit 9 in any of these places, then we see that the first digit can only be 1,2,3,...,7,8, while
the rest can be any of the digits 0,1,2,3,...,7,8. Thus the total number of allowed numbers is 8 - 9* 71,

11
Thus in our series E — there are
n

1 1 1
t ith — — < —
8 erms wi o < — < T
1 1 1
. ] <
8-9 terms with 0% < = < 100
2 . 1 1 1
8-97  terms with 1057 < — < 10w
k—1 . 1 1 1
8-9 terms with Tokp < -5 < 100D
Thus
9 9? /1 1 9 92 9
8 .. — <8 — R 6.3
<10p Tl T T ) S2 S ( tior T 10w T ) (6.3)

We now have the following:

9
1° p>log;(9. Then 9 < 107 and so o7 < 1. Thus the geometric series on the right hand side of

i1
(6.3) converges. So by the Comparison Test, Z — converges as well.
n

2° p <log,,9. Then 9 > 107 and so > 1. Thus the geometric series on the left hand side of

9

10» {
i

(6.3) diverges. So by the Comparison Test, Z o diverges as well.

Solution to Exercise 3.30.
(1) Let € > 0. Since the series

oo}

S = Z |an| + |bn]

n=1

is convergent, there exists an N € N such that for all n > NV,

> (lax] + bxl) = > (lak| + [be])
k=1 k=n+1

21k . ([ 27k
ay, cos (%x) + by, sin (%x)‘ < ax|

we have that

cos @x + |br|
T k

sin (#x)’ < lan| -1+ [bi] - 1

= 27k . {27k =
Z ay cos (Tx)erksm <Tm)‘ < Z (lak| - 1+ Jbk] - 1) < e.
k=n+1 k=n+1
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Thus if n > N, then for all x € R, we have

1= (a4 3 (oo (32) s (55)))|

i aj cos @x + by sin ﬂx
. T i T

k=n+1
< k,ZH ay, COS (?m) -+ by sin (?w) ’ <e

This shows that the Fourier series converges uniformly to f.

(2) The plots are displayed on page 38. From the plots, we do see that the partial sum functions look
increasingly like the square wave, but we also notice the persistent overshoot at the points —1,0,1, 2, 3,
suggesting nonuniform convergence.

Solution to Exercise 3.31. It is clear that if the series Z an converges, then so does Z an+1. Thus
n=1 n=1

> An + Ant1 . . . . .

Z — s converges too. By the Arithmetic Mean-Geometric Mean inequality

n=1

for nonegative a, b (this is just a rearrangement of the trivial observation that (v/a —v/b)? > 0), it follows
that for all n € N,

An + Ant1

Vanant1 < 9

and so the result follows from the Comparison Test.

oo
Solution to Exercise 3.32. (“If” part) Suppose that Z 1_7_” converges. Then
an
n=1
im — =1 im =0,
n—oo 1 —+ an n—oo 1 + an

and so lim
n— oo —|— QAn

= 1. Thus there exists an N € N such that for all n > N,

1
1+ an

-
5"
But this implies that for n > N,

Gan

14+ ay,

> % (note that equality is possible).

oo o0
By the Comparison Test, it follows that Z %L converges, and so Z an converges as well.

n=1 n=1

oo

(“Only if” part) Suppose that Z an converges. Since the a,’s are all positive, we have
n=1

Qn

14+ an

<an, (neN),

Qn
1+ an

oo
and so by the Comparison Test, it follows that Z converges.
=1
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Solution to Exercise 3.33. (This was already covered in Exercise 3.29.(1).) If the series Z |an|

n=1
converges, we have necessarily that lim |a,| = 0. Thus there is an N € N such that for all n > N,
n— oo
|an| < 1. But now for n > N, |a2| = |an||lan| < |an|, and so it follows from the Comparison Test that
oo

Z a2 converges t00. So every element of ¢! belongs to 2.
n=1

The sequence (1/n),en belongs to £2 since

oo 12 oo 1

but it does not belong to £* (since the harmonic series diverges). So £' C £2.

Solution to Exercise 3.34. We have

11 1
spi=l+s+to+ - <1l+1l4+1+4--+1=mn,
2 3 n Sse—e—e—e———

n times

1 1
and so — < — for all n € N. Hence by the Comparison Test, the series E — dlverges
n

S
n n= 1

Solution to Exercise 3.35. We have that

1
=—-—<-=r<l1
nm n

N | —

1
for all n > 2. So it follows from the Root Test that the series E —- converges.
n

n=1

Solution to Exercise 3.5. Define the following partial sums:

1 1 1

TR R T Ry

S S S
F1 F3 F2n+1

1
Then (sn)n is the sequence of partial sums of Z o Using the hint, we have
P T
1/F2(k+1) o Fop 1

= < - forall k>0,
1/ Fap Fopya = 2 -

— 1
and it follows by the Ratio Test that E o converges. In other words, the sequence (s, )n converges.
2%k
k=0

Also, (tn)n is the sequence of partial sums of Z . Using the ratio test again, it similarly follows

that Z

Forqa

converges, and therefore, the sequence (t,)» converges.

Fopqq
oo
1
Now consider the sequence of partial sums of Z
k=0 Fk
! + ! + -+ !
On = — J— e _
Fy Fi F,

Note that s,, + t, = o2n+1 and s, + t,—1 = 02,. Therefore,

hm Oont1 = hm Sp + lim ¢, = lim s, + hm tho1 = hm Oon.
n—o0 n— o0

Thus, (02,) and (o2,41) converge to the same limit. It follows that (o,) converges (see Exercise 2.9(9)).
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Solution to Exercise 3.29.

(1) True.
oo
Since the series Z |an| converges, we have necessarily that
n=1

lim |a,| = 0.
n— o0

Thus there is an N € N such that for all n > N, |a,| < 1. But now for n > N,

2
lan| = lan||an| < lan],
oo
and so it follows from the Comparison Test that Z ai converges too.
n=1
(2) False.
By the Leibniz Alternating Series Theorem, it is easy to check that
G 1
1)

n=1

oo 2 oo
1 1
converges. However, E ((—1)”—) is the harmonic series E —, which is divergent.
n
n=1

NG

n=1
(3) False.
1 1
The harmonic series Z — is divergent, but lim — = 0.
oyt n n—oo M
(4) True.
The partial sums converge to 0, and so the series Z an converges to 0, by definition.
n=1
(5) False.
The partial sum
2 3 n+1 23 (n+1)
—locZ +log 2 + .- +1 =1 =1 1).
sn =log 7 +log g+ +log — I og(n +1)
- n+1
Since (log(n + 1))nen diverges, it follows that Z log diverges.

n
n=1

(6) True.
We know that increasing sequences that are bounded above are convergent. As the sequence of
partial sums of the given series is increasing and bounded above, the series is convergent.

(7) True.
- 1
Since E an converges, lim a, = 0. This implies that (—) is unbounded, and hence can’t
n—o0 a
n=1 "/ neN
— 1
be convergent to 0. So E — diverges.
n=1 an

Solution to Exercise 3.43. Let L # 0. We have that for all x such that |z| < p = 1/L that there exists
a ¢ <1 and a N large enough such that

Vienz"| = Vleallz] < g <1
for all n > N. This is because V/|ca||z| =3 L|z| < 1. (For example take ¢ = (L|z| 4 1)/2 < 1.) So by
the Root Test, the power series converges absolutely for such x.

If L =0, then for any x € R, we can guarantee that

Vienz| = Vleallz] < g <1
for all n > N. This is because V/|cn|lz] =3 0lz] = 0 < 1. (So we may arrange for example that
g=1/2 < 1.) So again by the Root Test, the power series converges absolutely for such z.

On the other hand, if L # 0 and |z| > 1/L, then there exists a N large enough such that

Vienzn| = Vlenllz| > 1
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for all n > N. This is because ¥/|ca||z] =3 L|z| > 1. So again by the Root Test, the power series
diverges.

Solution to Exercise 3.45.

(1) We have
Cn+1
Cn

L:= lim

n—o0o

n—oo | 1

1
= lim 7’:1,

and so the radius of convergence is indeed 1, by Theorem 3.42. When = = +1, 2" = 41,

o0
and so the the sequence (z")nen is not convergent with limit 0, and so the series Z z" is not

n=1

convergent at these points.

(2) We have
2

n
Cn (n+1)2
and so the radius of convergence is indeed 1, by Theorem 3.42. When x = £1, we have that
" 1

n2’

. Cn41
L:= lim |2t

n—r00

= lim

=1,

n?

e n

and so it follows from the Comparison Test that the series E —
n

n=1

is convergent at these points.

(3) We have
Cn+1 _ 17
Cn n+1
and so the radius of convergence is indeed 1, by Theorem 3.42. When = = +1, we have that the
[e o] oo oo oo
X :L.”L 1 . :CTL (7 )n
— = —d . On the other hand, wh =—1, — = — b

series ; . ngl . diverges. On the other hand, when z 7; " .~ can be
seen to be convergent by the Leibniz Alternating Series Test.

(4) We have

L:= lim

n—o0o

= lim

n—oo

,_
3
1
-

Cn+1
Cn n+1
and so the radius of convergence is indeed 1, by Theorem 3.42. When x = —1, we have

oo

L := lim

n—o0o

= lim =
n—oo

)

oo
" 1
that th i "= = — di . On the other hand, wh =1, th i
at the series nEZI( ) . ngzln iverges. On the other hand, when z e series

oo oo

n -n" - . .
E (-1) ro_ E (=) can be seen to be convergent by the Leibniz Alternating Series Test.
n=1 n=1

n n
Solution to Exercise 3.46.

(1) First we note that

S G = i~ D Gy

We will show that the radius of convergence of the auxiliary series

;(71)%1 (231 —1)!

is infinite, from which it will follow also that the power series in the exercise has infinite radius

of convergence. We have

. (2n + 1)! . 1

= lim [ = fim ——— =0
nieo | (2n+3)!|  nbee 2n+2)2n+3)

and so by Theorem 3.42, the radius of convergence is infinite.

. Cn+1
L:= lim |——
n— oo Cn

(2) This exercise is similar to the previous one. We have
2n)! 1
= lim (2n) = lim ———— =0,

n—oo | (2n + 2)! n—oo (2n + 1)(2n + 2)

and so by Theorem 3.42, the radius of convergence is infinite.

. Cn+1
L:= lim |t

n— 00 Cn
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1
Solution to Exercise 3.52. The sequence of partial sums of e® = T —|— 0 + —0 + —0 + ... is the

3!
constant sequence (I)ney and so e’ = I.
1
The sequence of partial sums of e’ —I+—I—|——I +3'I3+--- is the sequence
((1—1——-1—*-&-*-1- —l—i)I)
20 3! n! nen
and so we see that e! = el.
A 0 -~ 0 ,\If 0O --- 0
. k
Write A= |0 A2 . Note that for each k € N, AF = 0 A
: ) .0 T
0 - 0 M 0 -+ 0 X
Therefore, the k-th partial sum is
1 1., 1.4 1,
1 0 -+ 0 A0 -0 A0 -0 Ao -0
[ (D TS IS U I/ S VPR IS U 1 B V-SSR I W IV B\
= LTI P ol e N
: . 0 : 0 : S 0 0
0 0 1 0 0 0 -~ 0 A2 0 0 A
Moo 0
Lo M
+ “+E
: . .0
0 -+ 0 X
S+ I AT+ S AT+ AR 0 0
_ 0 L Xt g A3+ gr AS o+ g A5
0
0 0 1+dxa+H52 2+ 4523+ 0k
e 0 0
PO :
— 0 e ' " | as k — oo.
. . U
0 0 et
e 0 -0
A
Therefore, e = 0 e
: . 0
0 -~ 0 e

Solution to Exercise 3.53. Denote the vector space of all sequences that are eventually 0, by coo.
(Check that cop is indeed a vector space.) Define the norm of a sequence (z(™),en € coo by [|(z™)]|2 =

S (2()*. This makes coo a subspace of £2 (see Ex. 1.19) since this formula is the same as that for
n=1
the norm of £2. You can also independently, without using £2, check that this really defines a norm. (The
triangle inequality (N3), namely that ||(z(™ +4™)[|2 < [[(z™)]|2+||(y'™)]|2, follows from the the triangle
inequality in R?, where d is chosen large enough such that (™ = 3™ =0 for all n > d.)
For each k € N, let e}, = (€§!L))neN be the real sequence that is 1 in the k-th position and 0 everywhere
else. That is, eé") =1lifn==kande, (") — 0ifn #£ k. (By the way, the set {e1,e2,e3,...} forms a basis of

coo; see the MA103 Lecture Notes.) Consider the series Z Zrek in coo. Since || zexllz = 1/k* and Z =
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oo oo

is convergent, by definition ) k%ek is absolutely convergent. We next give two proofs that k%ek is
k=1 k=1

not convergent in coo.

Solution I. One way is to show that the limit is the sequence
L= (L") =(1,1/2%,1/3%1/4% 1/5% ...) € £*\ coo.

Indeed, let si be the k-th partial sum of the series, that is,

1 1 1
Sk = <1,2f2,?,...,ﬁ,0,0,0,...>.

1 1

— L2 = —_— ...
Hsk H2 H(0707 707 (k+1)27 (k+2)27

Note that since S, 1/n? is convergent, meaning that the sequence of its partial sums o = SF_ 1/n?

n=1
n=1

converges to >.°° , 1/n?, it follows that

. 2 o
klingo <Zl/n —O’k) =0,

n=1

that is, Y. -5 — 0 as k — oco. It follows that |[sy — L[| — 0 as k — co and
n=k+1

=1
Zﬁ =(1,1/2%,1/3%,1/4%,1/5%,...) € £*.
k=1
Since limits are unique by Lemma 2.14, it follows that (s(k>)k cannot also have a limit in cog.

Solution II. The following is another solution that directly shows by contradiction that there is no
limit in coo, without using £2. Suppose that (sk)ken is convergent in cop and let the limit be ¢ = (c(">) € ¢oo.
Then for some d € N, ¢™ =0 for all n > d.

Use € = 1/(d+1) in the definition of convergence of (si)x to obtain that for some N € N, [|sx —¢||2 <
1/(d+1) for all K > N.

Now consider the partial sum si where k = max{N,d} + 1. This is a sequence with (d + 1)-th term
s,(jH) =1/(d+1). Also, ‘™1 = 0. Thus, the (d + 1)-th term of the sequence s — ¢ = (sgcn) — ™) pen
equals si‘”l) — @) = 1/(d +1). In particular,

3 (50— em)2 > f(slD — ety = D D) = 1/(d 1 1),

n=1

sk —cllz =

However, since k > N, we also have ||sy — c|l2 < 1/(d + 1), which is a contradiction.

(Note that a normed space with an absolutely convergent, non-convergent series cannot be complete,
otherwise Theorem 3.49 will be contradicted. We can therefore conclude that cgo is not complete.)

Solution to Exercise 3.54. Let (z,)nen be a Cauchy sequence. Let ny € N be large enough so that for
all ny,m > na, ||zn — zm|| < % Suppose that ©p,,...,z,, have been constructed. Choose nyy1 > ny such
that whenever n,m > ngi1, ||zn — zm|| < leﬂ Thus we get a sequence of indices n; < ns < nz < ...

such that whenever n,m > ny, ||z, — zm| < 55 for all k’s. In particular, ||zn, , — @n, || < 55. Now we
take a1 = xpn,, G2 = Tpy — Tny, A3 = Tny — zn2, and so on. Then
1
||akH = ||$nk - xnk—l“ S 2k71 || (k 2 2)7

and so it follows from the Comparison Test that

(e o)
> llak]l < +oo.
k=1
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oo
By the hypothesis, Z ay, converges in X, that is, the sequence of partial sums
k=1

K
(Z ak) = (‘rnl + (Tny = Tny) + (Tng — Tny) + -+ (T — x”K—l))KeN = (Tng ) KeN
k=1 KeN

is convergent. So the Cauchy sequence (2, )nen possesses the convergent subsequence (zn, )ren, and so it
must be convergent. So X is complete.
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Solutions to the exercises from Chapter 4

Solution to Exercise 4.3. That (1) implies (2') is immediate since (1) implies (2), and (2) implies (2).

Now suppose that (2') holds. Let (x5 )ren be a sequence contained in I that converges to ¢ € I. Then
the new sequence z1, ¢, T2, ¢, T3, ¢, . . . also converges to c. By the hypothesis (2'), it follows that the image
of this sequence under f, namely the sequence f(z1), f(c), f(z2), f(c), f(z3), f(c),... must be convergent,
say with limit L. But then each of its subsequences must also be convergent with the same limit L. By
looking at the even indexed terms of this sequence, we obtain that the subsequence f(c), f(c), f(c),...
converges to L, and so L = f(c). On the other hand, by looking at the odd indexed terms, we conclude
that the sequence f(x1), f(x2), f(x3),... must be also convergent with limit L (=f(c)). Thus (2) holds.
As (2) implies (1), it follows that (1) holds. Hence we have shown that (2') implies (1).

Solution to Exercise 4.6. Let x # 0. We consider two possible cases.

1° Let x be rational. Then we can find a sequence (y)nen of irrational numbers that converges
to x, by the result in Exercise 1.40. If f was continuous at z, then (f(yn))nen = (—Yn)nen
would have to be convergent with limit f(x) = x. But then we obtain £ = —z and so z = 0, a
contradiction.

2° Let z be irrational. Then we can find a sequence (7 )nen of rational numbers that converges to
z, by the result in Exercise 1.39. If f was continuous at z, then (f(rn))nen = (rn)nen would
have to be convergent with limit f(z) = —z. But then we obtain z = —z and so z = 0, a
contradiction.

So f is not continuous at x whenever x # 0. We now show that f is continuous at 0. Let ¢ > 0. Let
0 := ¢ > 0. Since f(z) = =z if z is rational, and —z if z is irrational, it follows that in either case,
|f(z)| = |z|. Thus, whenever € R and |z — 0] = |2| < § = ¢, we have

|f(z) — F(O) = |f(z) — 0| = |f(z)| = |z| < 6 =

So f is continuous at 0.

Solution to Exercise 4.7. Let x be a rational number. Then f(z) > 0. We can find a sequence (yn)nen
of irrational numbers that converges to z, by the result in Exercise 1.40. If f was continuous at x, then
(f(yn))nen = (0)nen would have to be convergent with limit f(z) > 0, which is clearly not true. Thus f
is not continuous at x.

Now suppose that x is irrational. Then z # 0, and so there exists an integer N such that z € (N, N+1).
Let € > 0. Suppose that r is a rational number in (N, N + 1) for which f(r) > e. Let r = n/d, where
n,d are integers without any common divisors and d > 0. Then we have f(r) =1/d > € and so d < 1/e.
So there are just finitely many possibilities for d. Moreover, since N < n/d < N + 1, it follows that
Nd < n < (N+1)d, and so there are only finitely many possibilities for d as well. So there are just finitely
many rational numbers r in (N, N + 1) for which f(r) > e. Now among these finitely many rational
numbers, let 7, be one which is the closest to z, and set ¢ := min{|z — r.|/2, |z — N|, |z — (N + 1)|} > 0.
Then whenever z € R and |z — x| < §, we are guaranteed that z € (N, N+ 1), and moreover if z is rational,
then it can’t be one of the rational 7’s in (N, N 4 1) for which f(r) > ¢, and so it must be the case that
f(z) < e. If z is irrational, then f(z) = 0 by definition of f, and so then too we have f(z) =0 < e. So
we have that for all z € R such that |z — z| < 6, |f(2) — f(z)] = |f(2) — 0| = |f(2)| = f(2) < e. This
completes the proof that f is continuous at every irrational number.

Solution to Exercise 4.8. Imagine a directed line ¢ such that the pancake lies entirely to one side of
the line ¢ (say if we look along the direction of the line, the pancake appears to our right). Now translate
the line to the right parallel to itself till the whole pancake appears to the left of the line. Suppose
that the total distance by which the line is translated is d. At each intermediate distance =z € [0,d],
let A(z) denote the area of the part of the pancake that lies to the right of our line. Thus if S is the
total area of the pancake, then A(0) = A and A(d) = 0. As the map A : [0,d] — R is continuous and
f(0)=S52>S5/2>0= f(d), it follows by the Intermediate Value Theorem, that there is an y € [0, d] such
that A(y) = S/2, or in other words, at some position of our line, the pancake is divided into two parts
with equal areas.

As the direction of the line in the above process was inconsequential, given any direction, we can
choose a straight line cut having that direction which divides the pancake into two equal parts.
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Solution to Exercise 4.10. For nonzero 2 € R?, we have

wiwy | |wallwe| _ zll2llzllz /]2
N lzlz = =zl

Let € > 0. Set § := ¢ > 0. Then if 0 # z € R? and ||z — 0|2 = ||z||2 < § = ¢, we have
T1X2
@i + a3

On the other hand, if x = 0, then |f(z) — f(0)] = 0 < ¢, trivially.

Thus f is continuous at 0.

[f (@) = fO)] = [f(z) = O] = [f(2)] =

<zl < d =€

Solution to Exercise 4.11.

(1) Suppose f is continuous at 0. The sequence (1/n)nen is convergent with limit 0. Thus
(f(1/n))nen = (1)nen must be convergent with limit f(0) = 0, which is clearly false. Hence f
is not continuous at 0.

2) Lete > 0. Take § = £ > 0. Then whenever 2 € R with dx (z,0) < § = 1/2, we have dx (z,0) = 0
3
and z = 0, which gives f(z) = f(0) = 0. Thus whenever z € R with dx(z,0) < § = 1/2,
|f(z) — f(0)] = |f(0) — f(0)] = 0 < e. This shows that f is continuous at 0.

Solution to Exercise 4.12. If x,y € X we have by the triangle inequality that
d(z,p) < d(z,y) + d(y,p),
and so d(z,p) — d(y,p) < d(x,y). Similarly,
d(y,p) < d(y,z) + d(z, p) = d(z,y) + d(z, p),
| <

and so d(y,p) —d(z,p) < d(z,y). Consequently, |d(x,p) —d(y,p)| < d(z,y). Let € > 0, and set § := ¢ > 0.

Then whenever y € X and d(z,y) < 0 = ¢, we have

|d($,p) - d(y7p)‘ < d(mvy) <d==e

This shows that the map f is continuous at z € X. As the choice of x € X was arbitrary, it follows that
f is continuous on X.

Solution to Exercise 4.13. Let (20,%0) € R?. We have for all (z,y) € R? that
lz+y—(zo+yo)l = |(&—x0)+(y—yo)l <z —zol+ |y - yol
< @ y) = (@o, yo)ll2 + (2, y) = (20, y0)ll2 = 2/[(z,y) — (0, y0)|l2-

Thus, given ¢ > 0, we can set § := €/2 > 0, and then for all (z,y) € R? satisfying the inequality
Iz, y) — (z0,y0)|2 < 6, we have

|z +y = (2o + o)l < 2[l(z,y) — (w0, 0)l[2 <20 = €.

As the choice of (x0,y0) € R? was arbitrary, it follows that addition is continuous.

Let (z0,y0) € R%. We have for all (z,y) € R?

lzy = moyol = |wy — zoy + oy — woyo)| < |yllz — ol + |2olly — ol
ylll(z, y) = (z0,y0)ll2 + [zolll(z, y) — (o, yo) 2
Iyl + lzoDIl(; y) = (zo, yo)ll2-

But if (x0,y0) is close to (z,y), then |y| is close to |yo|. So the continuity will follow from the above
inequality. We give the precise details below. Let € > 0. Set

6= min{l, %} > 0.
1+ [yol + [zo]
Then whenever ||(z,y) — (2o, yo)||2 < d, we have first of all that
lyl = lyo + (y = yo)| < lyol + [y = yol < [yo| + [I(2,y) = (x0,90)l[2 < |yol + & < |yo[ + 1.
So if ||(z,y) — (zo,yo)||2 < 4, then

IN

€
— =€
L+ |yo| + |zo|

As the choice of (x0,0) € R? was arbitrary, it follows that multiplication is continuous.

lzy — zoyo| < (lyl + |zo)) (=, y) — (w0, y0)ll2 < (lyo| + 1+ |w0|)d < (|yo| + 1 + |zo])
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Solution to Exercise 4.14. Let f € C[0,1]. If g € C|0, 1], then we have for = € [0, 1] that

(9(2))* = (f(@)*| = lg(2) + f(@)llg(x) — f(2)]
(lg@) +1f(@)Dllg = Fllo
(gl + 1 flloo)llg = flloo-

1(Sg)(x) — (Sf) (=)

INIA

Thus [|Sg = Sfllee < (llgllec + [Iflloc)llg = Flloo- If llg = flleo < 6, then we have

lgllee < 1lg = flloo + lflloc < &40,

and so the above yields that ||Sg — Sf|loc < (6 + 2| f]|oc)d. Let € > 0. Define

€
d=min¢ ———— 1,.
{1+2||f||oo }

Then whenever g € C[0,1] and ||g — f]leo < d, we have

159 = Sflloc < (64 2[[fllec)d < (14 2[| flloc)d < e.

Hence S is continuous at f. As the choice of f € C]0,1] was arbitrary, it follows that S is continuous on

olo, 1).

Solution to Exercise 4.16.

(1) Let z,y € C. Define v : [0,1] — C by v(t) = (1 — t)z + ty, t € [0,1]. Then v is well-

=

defined since v(0) = z € C, v(1) = y € C and for all t € (0,1), C' being convex, we have
v(t) = (1—t)z+ty € C as well.
Also, if s,t € [0,1], we have y(t) =  + t(y — x) and v(s) = x + s(y — x), and so
7@ =yl = Nz 4ty —z) = (z+ sy —2)ll2 = [I(t = s)(y — 2)]|2
It — sllly — |2

From here it follows that « is continuous. Hence -y is the desired path joining = to y. Conse-
quently, C is path connected.

We verify below that R is reflexive, symmetric and transitive.
(R1) (Reflexivity) Let € S. Define v : [0,1] — S by v(t) = = (t € [0,1]). Clearly ~ is
continuous and v(0) = y(1) = z. So zR=z.
(R2) (Symmetry) Let x,y € S and suppose that xRy. Then there exists a continuous path
v :]0,1] — S such that v(0) = =z and (1) = y. Define the new map p : [0,1] — S by
w(t) == (1 —t) (t € [0,1]). Then u(0) = v(1) =y, u(1l) = v(0) = z, and since p is the
composition of two continuous maps, namely the continuous map v with the continuous
map t+— 1 —1t:[0,1] — [0, 1], it follows that p is continuous too. Hence yRx as well.
(R3) (Transitivity) Let x,y,z € S be such that xRy and yRz. We would like to show that zRz.
As zRy and yRz, there exist continuous maps y1,72 : [0,1] — S such that +1(0) = =,
71 (1) =y, 72(0) = y and 2(1) = z. Define the map ~ : [0,1] — S as follows:
_J m(@) ift €0, 3);
7(®) _{ (2t —1) ifte [%,21].
Then v(0) = 71(0) = = and (1) = y2(1) = z. Also, it is not hard to check that ~ is
continuous. Hence xRz.
Thus R is an equivalence relation.
The circle S* := {(z,y) € R? : 2? + y*> = 1} is path connected. Indeed, if a,b € S', then
there are real numbers 0,,0, € R such that a = (cosfq,sindy) and b = (cosbp,sinbp). Define
the map 6 : [0,1] — R by 0(t) = (1 — t)0, + 6, t € [0,1]. Now define v : [0,1] — R by
v(t) = (cos(0(t)),sin(0(¢))) (t € [0,1]). Then ~ is continuous, ¥(0) = a and v(1) = b. Thus S* is
path connected. (Alternately, using the fact that R is an equivalence relation, it is easy to see
that it is enough to check the path connectedness of the two arcs

Ap = {(my) eR*:a” +y7 =1, y >0},
A {(z,y) eR*:a” +y* =1, y <0}
lying in the upper half-plane and lower half plane, respectively. If a = (z1,y.) and b = (2, yp)

belong to A, then define z : [0,1] — R by x(t) = (1—t)xq+txy, (t € [0,1]). Define v : [0,1] — R?
as follows:

(1) = (2(t), VI= @®OP) (e 0,1).
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Then ~ is continuous, 7(0) = aand (1) = b. This shows that A, is path connected. For
showing that A_ is path connected, we proceed similarly, except that we use

1) = (26, V1= @®)?) (teo.1)

as our path.)

The set {(z,y) € R? : 2y = 0} is just the union of the two straight lines, namely the
horizontal “z-axis” and the vertical “y-axis” when we identify R? with the plane in the usual
manner. It is now pictorially evident that this set is path connected. Indeed, if z,y belong
to this set then we have three cases. If they both lie on the z-axis we just join them by the
horizontal straight line segment which is contained entirely in the z-axis. If they both lie on
the y-axis, we join them by the vertical line segment which is contained entirely in the y axis.
Finally, if one lies on the x axis and the other on the y-axis, then we join the point on the x-axis
to the origin by a horizontal straight line segment, and then join the origin to the point on the
y-axis with a vertical line segment. Figure 12 illustrates this.

Figure 12. Paths in the set {(z,y) € R? : zy = 0}.

The set H := {(x,y) € R® : xy = 1} is not path connected, and we prove this by con-
tradiction. Clearly the points (1,1) and (—1,—1) both belong to H. Suppose that there is a
continuous path « : [0, 1] — R? such that v(0) = (—1,—1) and (1) = (1,1). Composing v with
the linear transformation which is projection onto the z-axis, namely the map

z(t) := the first component of v(¢) (¢ € [0,1]),

we have that = : [0,1] — R is continuous and z(0) = —1 and z(1) = 1. As we have that
z(—1) = -1 < 0 < 1 = =(1), it follows from the Intermediate value Theorem that there is a
to € [0, 1] such that x(tp) = 0. But this means that the first component of z(to) is 0 and so the
product of the two components of v(to) is 0. Thus v(to) ¢ H, a contradiction. Consequently,
H is not path connected.

In fact, H has two path components, namely,

H, = {(z,y) €R?:2y=1andz > 0},
H. = {(x7y)eR2:xy:1andx<0}.

It is easy to see that Hi and H_ are path connected. We just show it for H;. Suppose
that a = (xa,ya) and b = (xp,ys) are points in H,. Let the map z : [0,1] — R be defined by
z(t) = (1 — t)xq + tap (t € [0,1]). Then x(t) > 0 for all ¢ € [0,1]. Define 7 : [0,1] — R? as
follows:

10 = (o005 ) @1,

Then + is continuous, v(0) = a and (1) = b.
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Hy

Figure 13. Path components of the set {(z,y) € R? : zy = 1}.

Solution to Exercise 4.17. We have

fﬁl({fl,l}) = {nw:n€Z}

{1y = {2nminezy,
-1 = 'R = R,
f’1<<—%,%>> - g((2n+1)g—g,(2n+1)g+g)=nL€JZ<mr+g7mr+2;>.

Solution to Exercise 4.18. Since the cosine function cos is periodic with period 27 (that is, there holds
f(x) = f(z + 27) for all z € R), it follows that f(R) = f([0,2n]) = f([5,d + 27]) = [-1,1].

Solution to Exercise 4.21. (“If” part) Suppose that for every closed F in Y, f~'(F) is closed in X.
Now let V' be open in Y. Then Y \ V is closed in Y. Thus

POV = TN V) = XA\ THV)
is closed in X. Hence f~'(V) = X \ (X \ f~!(V)) is open in X. So for every open V in Y, f~1(V) is

open in X. Consequently, by Theorem 4.19, f is continuous on X.

(“Only if” part) Suppose that f is continuous. Let F' be closed in Y. Then Y \ F' is open in Y. Hence
FTHY\F) = fLY)\fH(F) = X\ f ' (F) is open in X. Consequently, we have that f~'(F) = X\ f~(F)
is closed in X. So for every closed F in Y, f~*(F) is closed in X.

Solution to Exercise 4.23. Let € (f o g)"*(W). Then (f o g)(z) € W, that is, f(g(z)) € W. So
g(x) € fL(W). Hence z € g~ (f~1(W)). So we have the inclusion (f o g)~ (W) C g~ (f~1(W)).

Now let = € g~ '(f~'(W)). This means that g(z) € f~*(W). Thus (f o g)(z) = f(g(x)) € W.
Hence z € (f o g)'(W). So we also have the inclusion ¢~ (f~'(W)) C (f o g)~*(W). Consequently,
(fog) (W) =g~ (71 (W)).

Solution to Exercise 4.24.

(1) True.
Since (—o0, 1) is open in R and f: X — R is continuous, it follows that

{zeX:flz)<1}=f"(-o0,1)
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is open in X by Theorem 4.19.
(2) True.
Since (1,00) is open in R and f: X — R is continuous, it follows that
{zeX:fx)>1}=f"(1,00)
is open in X by Theorem 4.19.

(3) False.
Take for example X = R with the usual metric, and consider the continuous function f(z) ==z
(x € R). Then {z € X : f(z) = 1} = {1}, which is not open in R.

(4) True.
(—o0,1] is closed in R because its complement is (1, 00), which is open in R. Since f: X — R is
continuous, it follows that {z € X : f(z) < 1} = f~*(—o0,1] is closed in X by Corollary 4.20.

(5) True.
Since {1} is closed in R and since f: X — R is continuous, it follows that
{reX:fle)=1}=f"{1}
is closed in X by Corollary 4.20.
(6) True.
Each of the sets f~'{1} and f~'{2} are closed, and so their finite union, namely
{zreX: f(z)=1o0r2}
is closed as well.

(7) False.
Take for example X = R with the usual metric, and consider the continuous function f(z) =1
(r € R). Then {z € X : f(z) = 1} = R, which is not bounded, and hence can’t be compact.

Solution to Exercise 4.26. We show by induction that f(n) = nf(1) for all natural numbers n. For
n =1, we have f(n) = f(1) =1 f(1) = nf(1), and so the claim is true when n = 1. If for some n € N
there holds f(n) = nf(1), then we have f(n+ 1) = f(n) + f(1) = nf(1) + f(1) = (n + 1)f(1). This
completes the induction step, and so the result holds for all natural numbers.

Also f(0) = £(04+0) = £(0)+ f(0) shows that f(0) =0 =0-f(1). So f(n) = nf(1) for all nonnegative
integers. Let m be a negative integer. Then
0=f(0) = f(m+(-=m)) = f(m) + f(=m) = f(m) + (=m)f(1),
and so f(m) = —(—m)f(1) = mf(1). So we have that f(n) = nf(1) for all integers n.
Now every rational number 7 can be expressed as r = n/d for some integers n,d with d > 0. Then
nf(1) = f(n) = f(d- (n/d)) = f(n/d) +---+ f(n/d) = d- f(n/d).

d times

Consequently, f(n/d) = (nf(1))/d, that is, f(r) =rf(1).
Let x € R. Then we can find a sequence (r,)nen of rational numbers which converges to x. Using
the continuity of f we obtain

f@) =1 (lim ) = T f(ra) = lim rf(1) = 2f(1).
Consequently, f(z) = zf(1) for all x € R.

Solution to Exercise 4.27. First note that if we substitute z = 0 into the given identity, we obtain
f(0) + £(0) =0, hence f(0) =0.
Clearly f(2z) = —f(x) for all x € R, and so
f(@) = —f(2/2) = +f(x/4) = —f(x/8) = +f(x/16) = - -- = +f(x/4")
for all z € R and n € N. That is, for any = € R the sequence
f(@), f(x/4), f(x/16),..., f(z/4"),...,
is a constant sequence with limit f(x). Since the sequence (x/4™)nen converges to 0, and f is continuous

at 0, we also obtain that the above sequence converges to f(0) = 0. Since limits are unique, we obtain
that f(z) =0 for all z € R.
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So if f is continuous and it satisfies the given identity then it must be the constant function 0.

Conversely, note that the constant function 0 is indeed continuous and also satisfies the identity
f2z)+ f(x) =0 for all z € R.

Solution to Exercise 4.28. Let ([ Z" ]) be a sequence in R? that converges to [ Z ] . Then we
" neN
know that (an)nen converges to a in R, and (bn)nen converges to b in R. Hence (anbn)nen converges to

Qan

ab. In other words, (f ({ b })) = (anbn)nen converges to f ({ (bl }) = ab. So by Theorem 4.25,
n neN

it follows that f is continuous.

Solution to Exercise 4.29. Clearly the sequence given by (1,(—1)"/n), n € N, is convergent with
limit (1,0). So if f~* were continuous, then (f* (( (—=1)"/n)))nen should converge to f~*(1,0) = 0.
However if we look at the odd indexed terms of (f~ (( ,(=1)"/n)))nen, then we obtain the subsequence
(FH((, —1/n)))n€N, which clearly converges to 1 # 0 = f~'(1,0). Hence f~' is not continuous at the
point (1,0).

Solution to Exercise 4.30. See Figure 14. Look at a spherical cap O, around the point x on the
sphere. Imagine a light source at the center O of the (transparent) sphere, which casts a shadow U of the
(coloured) spherical cap on the plane R? (screen) perpendicular to the line Oz. Tt is clear then that the
sets O, and U are homeomorphic. This shows that S? is a manifold of dimension 2.

screen

light source

Figure 14. S? is a 2-dimensional manifold.
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Solution to Exercise 4.31. Consider the two sequences (vp)nen and (wy)nen defined by
1
VU 1= { 8 } and w,, := { 8 ] (n €N),
both of which are convergent to 0. But (f(vn))nen = (1)nen, while (f(wn))neny = (—1)nen, and clearly

these cannot have the same limit f(0) = ¢, no matter what ¢ is. Hence it follows from Theorem 4.25 that
f is not continuous at 0.

Solution to Exercise 4.32. The determinant of M is given by the sum of expressions of the type
EM1p(1)M2p(2)M3p(3) - - - Map(n)
where p:{1,2,3,...,n} — {1,2,3,...,n} is a permutation. Since each of the maps
M = map)Map(2)Map() - - - Map(n)
is easily seen to be continuous using the characterization of continuous functions provided by Theorem 4.25,
it follows that their linear combination is also continuous.

{0} is closed in R, and so its inverse image under the continuous map det : R**™ — R is also closed.
In other words, det™' {0} = {M € R™" : det M = 0} is closed. Thus its complement, namely the set
{M € R"*"™ : det M # 0} is open. But this is precisely the set of invertible matrices, since M € R™*" is
invertible if and only if det M # 0.
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Solution to Exercise 4.33. Let X = (0,1], Y = R with the usual Euclidean metrics. Define f : (0,1] —
R by

f@) =1 (ze 1),

Then f is continuous. Take (25)nen to be the Cauchy sequence (), - Then f(z,) = n, and we have
|f(zn) — (xm)] = |n —m]| > 1 for all n # m, showing that the sequence (f(zn))nen is not Cauchy.

Solution to Exercise 4.34. If U is open in X = R with the Euclidean metric, then f(U) = U is also
open in Y = R with the discrete metric d, since all subsets of (R, d) are open. So the map f is open.

Let zg € R and let € = 1/2 > 0. If f is continuous at xo, then there exists a § > 0 such that whenever
|z — zo| < 6, we have d(f(x), f(z0)) < € = 1/2. Now take x = x¢ + §/2. Then |z — zo| = §/2 < §, but
fl@) =2 =20+3/2 # x0 = f(x0) and so d(f(z), f(z0)) =1 £ 1/2 = e. Thus we arrive at a contradiction.
Consequently, f is not continuous at xg.

Solution to Exercise 4.35.

(1) Since (z & 4?)? > 0, we obtain by rearranging that i% < 1 and so

IZ”yQ
x2 + y4

<

Faw)| = :

whenever (z,y) # (0,0).

(2) Consider the ball B(0,r) with center (0,0) and radius r > 0. The idea is to take points (Zn, yn)
in B(0,7) of the type
1 1

TS e Y

with large enough natural numbers n and suitable exponents ¢, m so that so that

1
o nm+2£ - n
g(mn,yn) - 1 N 1 - nﬁg +n2m

n2m not

m+4f

grows unboundedly with increasing n. Clearly this can be arranged if m + 4l > 6/ and moreover
m + 4¢ > 2m, that is if 4¢ > m > 2{. One choice guaranteeing this is £ = 1 and m = 3. Then

1
5 n
9(Tn,yn) = 177“71 9
—+ =

né = nb
, 1 1 . 1 n—oo
Clearly for all large enough n’s, ||(zn,yn)ll2 = 4/ — + —5 <7 since {/ — + — — 0. So the
n n n n
n

points (zn,yn) belong to B(0,r) for all n’s large enough. But as g(zn,yn) = 5 We see that g
is not bounded on B(0,r).

(n € N), converges to

S

(3) We have that the sequence ((an,bn))nen given by a, = % and b, =

(0,0). However,
1

4 1
f(an,bn) = 17171 = 5 (TL € N),

nt " opt
and 8o (f(an,bn))nen = (1/2)nen does not converge to f(0,0) = 0. Consequently, f is not
continuous at (0, 0).
(4) Suppose that g is continuous at (0,0). Then with € := 1 > 0, there exists a 7 > 0 such that
whenever (z,y) € B(0,r), we have that

lg(z,y) — g(0,0)| = |g(x,y) — 0] = [g(z,y)| < e=1.

In particular, g is bounded on the ball B(0,7). However, we have already seen in part (2) that
this is false. Hence g is is not continuous at (0, 0).
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(5) f(0,y) =0 for all y € R, and so the restriction of f to the line x = 0 is continuous. Similarly,
since f(z,0) = 0 for all € R, the restriction of f to the line y = 0 is continuous. For a point

p = (x,mx) on the line y = mz with m # 0, and x # 0, we have that
z(ma)?

m2x
Fp) = 22+ (mx)t 1+ mix2’

Now if pp, = (xn, mxn) (n € N) is a sequence of points on the line y = ma that converges to
p = (z,mx), then it is clear that (z,)nen converges to x, and so
2

m Ty,
Fon) = Tmtag
converges to
2
. mz,

by the algebra of limits. (If z = 0, then x,, converges to = 0, and so f(pn) clearly converges
to 0 = f(0,0) = f(p).) Thus the restriction of f to the line y = max is continuous.

9(0,y) = 0 for all y € R, and so the restriction of f to the line z = 0 is continuous. Similarly,
since g(z,0) = 0 for all z € R, the restriction of f to the line y = 0 is continuous. For a point
p = (z,mx) on the line y = mx with m # 0, and = # 0, we have that

x(mx)? mix

z2 + (mx) T 1+ mbat

g(p) =

Now if pp, = (zn,mx,) (n € N) is a sequence of points on the line y = ma that converges to
p = (z,mx), then it is clear that (z»)nen converges to z, and so
2

. miT,
9n) = T msat
converges to
_ miax,

by the algebra of limits. (If x = 0, then z, converges to z = 0, and so g(pn) clearly converges
to 0 = g(0,0) = g(p).) Thus the restriction of g to the line y = ma is continuous.

Solution to Exercise 4.40. We had seen in Exercise 1.37 that a singleton set in any metric space is
closed. In particular, the set {0} is closed in R™. As the linear transformation T4 : R™ — R" is continuous,
it follows that its inverse image under f, namely the set

FH0)={z eR™: Az =0} =ker A

is closed in R™.

Solution to Exercise 4.41. Let V be a subspace of R", and let {v1,...,vx} be a basis for V. Extend

this to a basis {v1,..., vk, Vkt1, ..., s} for R”. By using the Gram-Schmidt orthogonalization procedure,
we can find an orthonormal set of vectors {u1,...,us} such that for each ¢ € {1,...,n}, the span of the
vectors v1, . .., v; coincides with the span of ui, ..., u;. Now define A € R™™*™ a5 follows:
U;Ll
A=
Uy
It is clear from the orthonormality of the u;’s that Au; = Auz = Ausz = --- = Auy, = 0, and so it follows
that also any linear combination of u1,...,ux lies in the kernel of A. In other words, V' C ker A.
On the other hand, if x = aiu1 + -+ + anun, where a1, ..., a, are scalars and if Ax = 0, then it

follows that

Upyq (Qrur + -+ + anuy) k41

0= Az = : = : ,

Up (Qrur + -+ + apty) an

and so g1 = -+ = ap = 0. Thus ¢ = ayur + -+ + arur € V. Hence also ker A C V. Consequently

V = ker A, and by the result of the previous exercise, it now follows that V' is closed.
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Solution to Exercise 4.52.
(1) We have for = € R?
N(z)

N(zier + -+ xqeq)
N(zie1) 4+ ---+ N(xqeq) (triangle inequality)
= [z1[N(ex) + -+ [2a|N(ea)
< M|zl (Cauchy-Schwarz)
where M := \/(N(e1))2+ -+ (N(eq))? > 0.
(2) We have for z,y € R? that N(z) = N(y + = —y) < N(y) + N(z — y). Thus
N(z) = N(y) < N(z—vy)

IN

for all 2,y € R?®. Interchanging z,y we also have
N(y) = N(z) < N(y —z) = [ = 1| - N(z —y) = N(z —y).
Hence —(N(x) — N(y)) < N(z — y) for all z,y € R?. Consequently,
IN(z) = N(y)| < N(z —y)

for all z,y € R?.

We have for all z,y € R? that |N(z) — N(y)| < N(z —y) < M|z — y||2, and this shows the
continuity of N : (R, |- ||2) — R.

(3) K :={x € R*: ||z|]2 = 1} is a compact set in (R%,|-[]2), and N : (R, ||-|2) — R is continuous.
So by Weierstrass’s theorem, there exists a point ¢ € K such that
N(z)> N(c)=:m

forall z € K. Asc # 0, N(c) # 0. Thus m > 0. We claim that in fact for all € R?
mjz[ls < N ().

Suppose first that © = 0. Then clearly m|z|]z = m -0 =0 = N(z). If on the other hand,
x # 0, then we consider the vector

1
y=-——x€ Rd,
ll[|2

and note that
1

= m”ﬂb =1,

mwzy—f
el

and so y € K. Consequently,

N =N (e ) = V@ 2 NE = m,

]2 [[]l2

and rearranging this gives m||z||2 < N(x). This completes the proof.

Solution to Exercise 4.53.
(1) Let
[ 2z if z € (0,3
f(’”)_{ 22z ifzell,l
Then f is continuous on (0,1) and f(0,1) = (0, 1].

(2) If there existed such a continuous f, then since 1/2,3/2 € T and since f(S) = T, there would
exist a,b € S = (0,1) such that f(a) = 1/2 and f(b) = 3/2. But then since we have that
fla) =1/2 <1 < 3/2 = f(b), it follows by the Intermediate Value Theorem that there is a ¢
between a and b such that f(c) = 1. Thus 1 € f(S) =T, a contradiction.

(3) We have 0,1 € Q=T = f(S5), and so there exist a,b € S = R such that f(a) =1 and f(b) = 2.
Since f(a) = 1 < v/2 < 2 = f(b), it follows by the Intermediate Value Theorem that there is a
¢ between a and b such that f(c) = v/2. Thus v/2 € f(S) =T = Q, a contradiction.

(4) Set
[0 ifzelo1],
f(f‘)_{ 1 ifze 2,3
Then f is continuous on [0, 1] J[2, 3]. Indeed if (@ )nen is a convergent sequence in S with limit
L in S, then beyond a certain index N, the terms all lie in [0, 1], or they all lie in [2,3]. Thus

)’
).
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the terms of the sequence (f(zn))nen beyond this index N are all 0, or they are all 1. In either
case, the sequence (f(zn))nen is convergent, and this shows that f is continuous. Also it is clear
that f(S)="T.
S is closed and bounded and so it is compact. Thus f(S) = T = R? must be compact too. But
R? is not bounded, and hence not compact. So we arrive at a contradiction.
S is closed and bounded and so it is compact. Thus f(S) = T = (0,1) x (0,1) must be
compact too. But (0,1) x (0, 1) is not compact (for example, the sequence ((1/n,1/n))nen has
no convergent subsequence with limit in 7"). So we arrive at a contradiction.
Define ¢ : (0,1) = R by
x—1/2
= ——— f 0,1).

w(z) 2= 2) orxz € (0,1)

Then ¢ is continuous on (0,1) and ¢(0,1) = R. Now set

f(z,y) = (¢(z), ¢(y)) for (z,y) € (0,1) x (0,1).
Then f is continuous and f((0,1) x (0,1)) = R?. We prove these claims below.

If ((zn,yn))nen is a sequence in (0,1) x (0,1) that converges to (z,y) belonging to the set
(0,1) x (0,1), then we have that (zn)nen converges to x and (yn)nen converges to y. As ¢ is
continuous, it follows that (¢(xn))nen converges to ¢(x) and (¢(yn))nen converges to ¢(y). Thus
(f(@n, yn)Inen = ((9(zn), (yn)))nen converges to (p(x), p(y)) = f(x,y). So f is continuous.

If (z,y) € R? thenz € Rand y € R. As ¢ : (0,1) — R is onto, there exist £, € (0,1) such
that ©(£) =z and ¢(n) =y. Thus f(§,n) = (¢(£), »(n)) = (z,y). Hence f is onto.

Solution to Exercise 4.54.

(1)
(2)

If there were two fixed points, say c1,c2 € X, then f(c1) = c1 # c2 = f(c2), and so from (4.1)
we would have d(c1,c2) = d(f(c1), f(c2)) < d(e1, c2), a contradiction.

We have f(z) = 2> < (1) = 1 < 1, and so we have that f maps (0, 1) into (0, 3). Also, we
have for all x # y that

[f@) =Wl = J2* =y’ = |z +yllz —yl

IN

1 1
(ol + 1Dl — 1 < (5 +3 ) lo=ol =l =,

If f has a fixed point ¢, then f(c) = ¢* = ¢, and so ¢ = 0 or ¢ = 1, but neither of these belong
to X = (0,1/2). Hence f has no fixed points.

It is easy to see that f is continuous: if € > 0, then setting 6 = € > 0, we have for all x € X
satisfying 0 < d(z, zo) < 0 that d(f(z), f(z0)) < d(x,z0) < § = €.
By the triangle inequality and using the condition in (4.1) we have for all x # y that
d(z, f(z)) < d(z,y) +d(y, f(y) +d(f(y), f(z)) < d(z,y) +d(y, f(y)) +d(z,y),
and so d(z, f(z)) — d(y, f(y)) < 2d(z,y). Interchanging z,y, this yields

and this gives the desired continuity of g. (Alternately, we could use the result from Exer-
cise 2.18. If (zn)nen is a sequence in X convergent with a limit L € X, then (f(zn))nen
is also convergent with limit f(L) € X. Thus by the result in Exercise 2.18, it follows that
(9(zn))nen = (d(xn, f(xn)))nen is convergent with limit g(L) = d(L, f(L)). So g is continuous.)
By Weierstrass’s Theorem the continuous function g on the compact set X attains a minimum
at some ¢ € X. We claim that f(c) = ¢. Suppose not. Then by (4.1), we obtain

9(f(c)) = d(f(c), f(f(e))) < dlc, f(c)) = g(c),
contradicting the fact that ¢ is a minimizer of g on X. So f(c) = ¢, and hence a fixed point of
f exists. It is also unique by the result in part (1).

Solution to Exercise 4.55. Since X is compact and since f : X — Z is continuous, it follows from
Theorem 4.48 that f(X) is a compact subset of Z. Suppose that f is not finite-valued. Then one can
find an infinite sequence of distinct integers (n)ren such that n, € f(X) for each £ € N. But then this
sequence in the set f(X) cannot have a convergent subsequence since whenever k # £, ny # n¢ and so
[nkg — ng| > 1. This contradicts the compactness of f(X). Hence f can assume only finitely many values.
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Solution to Exercise 4.56.

(1) It suffices to construct a one-to-one correspondence between [0, 1] and (0, 1), because this map
and its inverse will then be automatically continuous (since both spaces have the discrete met-
ric). One way to construct the one-to-one correspondence f : [0,1] — (0, 1) is to consider the
enumeration of rationals in (0,1): r1,72,73,..., and to define

f(o):T17 f(l):T27 f(’f’l):Tg, f(?"Q):7'4,...,f(7"n):f(’l“n+2),...7
and f(z) =z if € [0, 1] is irrational. It is clear then that f is one-to-one and onto.

(2) [0,1] is compact with the Euclidean metric, while (0, 1) isn’t compact with the Euclidean metric.
(Indeed, if the sequence %, %7 i, ... in (0,1) had a convergent sequence with a limit L € (0,1),
then it would also converge in R to L, which forces L to be 0, a contradiction.) If there were a
continuous map f : [0,1] — (0, 1), then f([0,1]) = (0,1) would be compact, a contradiction.

Solution to Exercise 4.60. Suppose that f is uniformly continuous. Let e = 1 > 0, and let 6 > 0 be such
that for all 2,y € R satisfying |« —y| < 6, there holds |2* —y*| < 1. For n € N, set 2, = n and y, = n+ %
Then |z, —yn| = £ < § for all n’s large enough. However, |27, —yn| = [n” = (n+ 1)} =24+ 5 > 2> 1=¢,
a contradiction. Thus f is not uniformly continuous.

Solution to Exercise 4.63. We have for z,y € R that ||| — |y|| < |z —y|. If € > 0, then with § := € > 0,
we have for all z,y € R satisfying |z — y| < 0 = € that ||z| — |y|| < |z — y| < § = €. So the absolute value
function is uniformly continuous.

Solution to Exercise 4.64. If x,y € X, then by the triangle inequality we have
d(z,c) < d(z,y) + d(y, ),
and so d(z,y) — d(y,c) < d(z,y). Interchanging x,y, we also have
d(y,c) < d(y,z) + d(z,c) = d(z,y) + d(z,c),
and so —(d(z, c) — d(y,c)) < d(z,y). Consequently for all z,y € X, we obtain
|d(z, c) — d(y, c)| < d(z,y).
So if € > 0 then with § := € > 0, we have for all z,y € X satisfying d(z,y) < § = € that
Az, ¢) — d(y, )| < d(z,y) < 5= c.

So the distance function to a (fixed) point is uniformly continuous.

Solution to Exercise 4.65. Let ¢ > 0. Set § = ¢/L > 0. Then whenever z,y € R" and ||z — y|]2 < 4,
we have

1f (@) = fW)ll2 < Lllz —yll2 < Lé = €.
Thus f is uniformly continuous.

Solution to Exercise 4.66. Suppose that (z,)nen is a Cauchy sequence in X. We want to show that
(f(zn))nen is a Cauchy sequence in Y. Let € > 0. Since f is uniformly continuous, there exists a § > 0
such that whenever d(z,y) < d, we have d(f(z), f(y)) < €. As (zn)nen is Cauchy, there exists an index
N € N such that for all n,m > N, d(zn,zm) < 0. But then for all n,m > N, we have d(f(zn), f(yn)) < €.
Hence (f(zn))nen is a Cauchy sequence in Y.
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Solutions to the exercises from Chapter 5

Solution to Exercise 5.9. We have

fla) g(a) 1
p(a) =det | f(a) g(a) 1 | =0
fd) g(b) 1

since the first and second rows of the matrix are linearly dependent. Similarly,
f(o) g(b) 1
9(a) =0.

»(b) = det [ fla) gla) 1
f) g 1

Also,

f(x) g(z) 1
= f(x)(g9(a) —g(b)) —g(2)(f(a) = £ (b)) + f(a)g(b) — f(b)g(a) (z € [a,b]),

w(w)—det[f(a) g(a) 1
fb) gb) 1

and so we see that ¢ is continuous on [a, b], differentiable on (a,b) and

¢'(x) = f'(2)(g(a) — g(0) — ¢'(x)(f(a) = £(b)) (z € (a,b)).
As p(a) = (b), it follows from Rolle’s Theorem that there is a ¢ € (a,b) for which ¢’(c) = 0, that is,

F'(©)(g(a) — g(b)) = g'()(f(a) = f(b)) = 0.

Rearranging, we we obtain the desired equality.

Solution to Exercise 5.13. We have |f(z) — f(y)| < (z — y)* = |z — y|?, and so for = # y we obtain

’f(ma)s:i:(y) —Olﬁ\x—m-

Let € > 0. Then with 6 := ¢ > 0, we have that whenever y satisfies 0 < |z — y| < § = ¢, we have
r—y
Thus f'(z) =0 for all z € R.

Now suppose that a,b € R and that a < b. Then by the Mean Value Theorem applied to f on the
interval [a, b], we obtain

R =10 _ pe

for some ¢ € (a,b). But f'(c) =0, and so f(a) = f(b). Thus f is constant.

Solution to Exercise 5.14. If z,y € (a,b) and = < y, then we have by the Mean Value Theorem applied
to the interval [z,y] that

flx) = f(v)
r—y
for some ¢ € (a,b). Since |f'(c)| < M, we obtain that
lf(z) = f)] < M|z —y].
Clearly this is also true if z = y, and (by interchanging the roles of = and y) if x > y. Hence for all
z,y € (a,b), there holds | f(z) — f(y)| < M|z —y|.

Let € > 0. Set 6 = ¢/(M + 1) (the M + 1 is in case M = 0 and f is constant). Then if z,y € (a,b)
and |z — y| < 0, we have

=f'(0)

If(@) = f(y)| < M|z —y| < M < (M +1)§ =e.

Hence f is uniformly continuous on (a,b).



Solutions to the exercises from Chapter 5 135

Solution to Exercise 5.15. Call the cubic function f. Suppose that a,b are two distinct zeros such
that a < b. Then f(a) = f(b) (= 0), and so by Rolle’s Theorem, there must exist a ¢ € (a,b) such that
f'(c) =0. But

2
f’(c)—6c2+6c+6—6(c2+c+1)—6<c2+2-c-;+i+i)—6<<c+;) +i> > 0.

Thus we see that f has at most one zero.

We now show that in fact there does exist a zero. Clearly f(0) = 10 > 0, while we have that
f(=2) =—-164+12—-12+10 = —6 < 0. So by the Intermediate Value Theorem, there is a z € [—2, 0] such
that f(z) = 0.

Solution to Exercise 5.16.

(1) Suppose that there exist a,b € R such that a < b and f(a) = a, f(b) = b. Applying the Mean
Value Theorem to f on [a, b], we obtain

f)—fla) _b—a_ .
b—a _b—a_l_f(c)

for some ¢ € (a,b) C (0,1). But as f'(c) # 1, we have arrived at a contradiction. Hence if f has
a fixed point, then it is unique.
(2) Let 1 € R, and set xp41 := f(zn) for n € N. We claim that
F@ns1) = F@n)] € Mlanss —2a] (n € N). (6.4)

This is clearly true if x,,4+1 = x,. If they are not equal, then we apply the Mean Value Theorem
to the interval with endpoints z,,+1 and x, to obtain

J(@ni1) = f(xn) _ f’(c)7

In+1 — Tn
for some ¢ between x,4+1 and z,. As |f'(c)] < M, this yields the inequality (6.4).
Thus we have by a repeated application of (6.4) that

[Tnt1 = @n| = [f(20) = f@n-1)] < Mlzn — 2n|
S M’M|wn71 7xn72|

M"il\xz — 1.

IA

Now consider the series -
T + Z(an — Tn).

n=1
The estimate |zp+1 — zn| < M"il\mg — 1|, with M < 1, shows that this series converges
absolutely, using the Comparison Test. As the partial sums of the above series telescope, that
is,

z1+ (T2 —21) + (23 — 22) + -+ (Tot1 — Tn) = Tns1,

it follows that

Ty = lim z,
n—r o0

exists. Since f is continuous, we also have that
fle)=f ( lim xn) = lim f(zn) = lim Zn41 = T+
n—oo n—o0 n—oo

So x is a fixed point.
(3) See Figure 15.
(4) We have

e” 1+ e 4 e
(1+e®)2 1+ e2® + 2e’

flla)=1-

and so 0 < f'(z) < 1 for all z € R.
If f had a fixed point x., then f(x.) = . would imply that
f(x*) =T+

= T,

1+ e®~
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(z2,23)

T

(z3,24)

(z1,22)

Figure 15. The zig-zag path (z1,22) — (z2,22) — (v2,23) —> .. ..

and so we would have )
1+ e«
which is clearly impossible, since e”* > 0.
We observe that although |f'(z)| < 1 for all z € R, it is not uniformly bounded away from
1, that is, there does not exist an M < 1 such that for all z € R, |f(z)| < M. Suppose, on the
contrary, that such an M exists. Then we would have for all € R that

eﬂ')

)

l———= < M.
A ten) S
In particular, setting z = —n (n € N), we obtain for all n € N that
e ™
l————= < M.
(1+em)2 <
Passing the limit as n — oo yields
0
(1402 =

a contradiction to the fact that M < 1. Thus there is no contradiction to the result from part

(2).

Solution to Exercise 5.17. If x # 0, then f is differentiable at z and we have

f'(z) =2a:sinl+:r:2 (cosl> ( ! ) :236sinl —cosl.
x x x

a2 x
On the other hand, we have for z # 0 that

fa) = fO) o1
z—0 T
and so, given € > 0, if we set = ¢ > 0, then we have for all z € R satisfying 0 < |x — 0| = |z| < § = € that
— 1 1
M—O:xsmf:|x|-sinf’§\a:|-1<5:e.
z—0 T T

Consequently, f is differentiable at 0, and its derivative is f’(0) = 0.
If f' were continuous, then since the sequence (ﬁ)neN converges to 0, it would follows that also
(f'(32))nen converges to f'(0) = 0. However, for all n € N,
an' 2 .
— )| = ——sin(2 — cos(2 =0—-1=-1.
f (27Tn> Y sin(27n) — cos(27n) =0

hence f’ is not continuous. (So f is differentiable, but not “continuously differentiable”.)



Solutions to the exercises from Chapter 5 137

Solution to Exercise 5.18. Since  — f(x + n) is differentiable too, it follows that

o SEEM @)

n
is differentiable. Also, for all m € N, we have

flatmtn) - fletm)  fla+m+tn) - fz)+ (=) - fle+m)

f’(z—l—m) = n n
_ ntm fla+m+tn) - flx) mflzt+m)-f(z)
n n—+m n m
= PR - @) = £ ().
Thus / / / /
f//(x):f(m“i’n)*f(x):f(x)ff(x):()

n n
By the Mean Value Theorem applied to f’, this gives that f’ is a constant, that is, there is a ¢ € R such
that for all z € R, f'(z) = c. Applying the Mean Value Theorem to f, we obtain for every nonzero real

that
010 _ e

for some z between 0 and z. But since f’ is constant, it follows that f(z) = f(0) + cz for all z € R.

Solution to Exercise 5.19. If a,b € R and a < b, then applying the Mean Value Theorem to the
function cos -, we obtain
cosa — cosb

a—>b
for some ¢ € (a,b). But as |sinf| <1 for all real 0, it follows that

= —sinc

cosa — cosb
a—>b

-

hence | cosa — cosb| < |a — b|.
The case a > b is similar (note that the inequality does not change if a and b are interchanged).

The case a = b is trivial (both sides of the inequality equal 0).

Solution to Exercise 5.20.

(1) See Figure 16. The point (1 — t)x + ty is the point dividing the line segment joining z and
y in the ratio ¢ : 1. The convexity inequality says that the corresponding value of f, namely
F((1 —t)x +ty) is at most (1 —¢) f(x) +tf(y), and so the point ((1 —t)z + ty, f((1 — )z + ty))
lies below the point ((1—t)x+ty, (1 —t)f(x)+tf(y)) on the “chord” joining the points (z, f(x))
and (3, (1)),

(1=t)f(@)+tf(y)

F((A=t)z+ty)

f(z)

&z (I-t)z+ty Y

Figure 16. Geometric meaning of the convexity inequality.
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(2) (“If part”) Suppose that f”(x) > 0 for all x € R. Let x,y € R and (without loss of generality)
let x < y. Suppose that ¢t € (0,1). Applying the Mean Value Theorem to f on the interval
[, (1 —t)z + ty] gives

=0+ t) = F@) _
t(y — ) =7{e)

for some ¢; such that x < ¢1 < (1 — t)z + ty. Also, by the Mean Value Theorem for f on the
interval [(1 — t)z + ty,y] we obtain

fly) = F((1 =)z +ty)

1=ty —=)
for some ¢y such that (1 —t)z +ty < co < y. As f”(£) > 0 for all real £, and since ¢; < ca2, we
can conclude that f/(c1) < f’(c2) using Corollary 5.10. Hence we obtain
f((A =tz +ty) — f(=) fly) = F(A =Dz +ty)
t(y — ) (1=t)(y - =)

Rearranging, we obtain f((1 —¢)x +ty) < (1 —t)f(z) +tf(y). So f is convex.

= f'(c2)

= f(e1) < f(c2) =

(“Only if part”) Now suppose that f is convex. Let z < u < y. If
u—x

t:= R
y—x

then ¢t € (0,1), and 1 — ¢t = Y7 % From the convexity of f, we obtain
y—x

y—u u—x y—u u—zx \
Lol + ) 2 g (L e+ ) = )
that is,
(y—2)f(u) < (u—2)f(y) + (y — u)f(2). (6.5)
From (6.5), we obtain (y — z)f(u) < (v — ) f(y) + (y — z + = — u) f(x), that is,
(y—a)f(u) = (y—2)f(z) < (u—2)f(y) — (u—2)f(2),
and so
CEIEPYOENC 60
From (6.5), we also have (y — z)f(u) < (u —y+y —z)f(y) + (y — u) f(z), that is,
(y—2)f(u) = (y —2)f(y) < (u=y)f(y) = (u-y)f(2),
and so
f(y) — f(l') < .f(y) — f(u) . (67)

y—=x n y—u
Combining (6.6) and (6.7),
flu) = f(z) _ fQy) = f@)  fly) = f(w)

u—z - y—x y—u

Passing the limit as v \, z and u 'y, we obtain

— f(x
7)< LI g
y—x
and so f’ is increasing.
Moreover, if f is twice differentiable, then f”(z) = yllg}c % > 0.
y>x
(3) Suppose that z1 € R is such that f(z1) < f(zo). We consider the two possible cases:
1° 21 > zo. By the Mean Value Theorem applied to f on [zo,z1], we obtain the existence of
a ¢ such that o < ¢ < x; and

f(z1) — f(wo)

1 — o

f'(wo) =0> = f'(e),

contradicting the convexity of f.
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2° 21 < zo. By the Mean Value Theorem applied to f on [z1, o], we obtain the existence of
a c¢ such that 1 < ¢ < 2o and

F(z0) = 0 < L) = F(wo)

X1 — Xo

= f/(c)7

again contradicting the convexity of f.
Thus f(z) > f(xo) for all z € R.

Solution to Exercise 5.25. Let |z| < 1. Choose any r € (0,1) such that |z| < r < 1. That the series

(oo}
n—1
> nr
n—1
converges can be seen using the Ratio Test:

lim M: lim (1—|—l>r:r<1.
n

n—oco prn—l n— oo

Now consider the functions f, : (—r,r7) — R defined by fn(z) = 2™ (z € (—r,7), n € N). Then the
geometric series

converges for each x € (—r, 7).

Now we will show that
o0 oo
> fal@) =) na"
n=1 n=1
converges uniformly using the convergence of the series
(oo}
>
nr' .
n—1
By the Comparison Test, we have the pointwise convergence on (—r,r) of the series
o0
> na!
ne
n=1
since [nz" '] < nr" ! (n € N). Also,
N oo
Z nz" " — Z nx™
n=1 n=1

shows the claimed uniform convergence. Thus we have by Corollary 5.23 that

d 1 _ G n—1
i (i) =

oo
_ S Z ’I’L’f’n_l

n=N-+1

o0
n—1
E nr

n=N-+1

andsol+2w+3x2+---:m.
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Solution to Exercise 5.29. (From the calculation done in the given hint, we guess that the derivative
of g at c is the map R™ 3 h +— 2f(c)f'(c)h, and we prove our claim below.)

We have for x € R" that
(F(@))* = (f(0)* = 2f(e) f'(c)(x — ©)
= (f@)+F()(f(@) = flc) = f ()@ =) + (f(z) = f(e) [ (e)(z — ).

From the Cauchy—Schwarz inequality, we know that |f'(c)(z — ¢)| < ||f'(¢)|l2]|z — ¢||2, and so
[(f(2))* = (f()* = 2f () f'(c)(z = ¢)|
< Uf(@) + FOIf(@) = fle) = f()(@ = o)l + 1 f(2) = FOlIf (©ll2llz — cll2,
Thus we have for x # ¢ that

|(f(2))* = (f(c))* = 2f(c) f'(e)(z — o)

|z —cl2

||f(~%’) — fle) = f(e)(z — o)

[l — el

< @)+ f(e) +1f(@) = FOLIf @)l

Let € > 0. Since f is differentiable at ¢, it is also continuous at c. Hence there exists a §; > 0 such that
whenever ||z — ¢||2 < 01, we have that

@) = HO < SR+

We have |f(z) + f(c)] < |f(z) — f(c) +2f(c)| < |f(z) — f(c)| + 2|f(c)|. Bearing this in mind, let 2 > 0
be such that whenever ||z — ¢||2 < d2, we have |f(z) — f(c)| < 1. Thus, for ||z — c||2 < d2,

|f (@) + f(e) < |f(=) = F(Ol +21f ()] <1+2[f(c)]-
As f is differentiable at ¢, there is a d3 > 0 such that whenever 0 < ||z — ¢||2 < d3, we have

/(@) = fle) = ()= =) _ €
[l = cll2 2(1+2f (o))

Set § = min{d1, 92,5} > 0. Then whenever 0 < ||z — c|]2 < §, we have

|(f(2))* = (£()* = 2f () f'(c) (= = )|

[l = cll2

||f(x) - fﬁC) - f|"(6)($ — 9l

@+ 27@) 27Ol + 1)

Thus g is differentiable at ¢ and ¢'(c) : R™ — R is given by ¢’'(c)h = 2f(c)f'(c)h (h € R™).

+1f(@) = FOIIF @ll2
I @)z <e.

< f@) + f(o)

< (142D

Solution to Exercise 5.30. We have
qz) —qlc) —2¢"Qz—¢) = 2 Qr—c Qc—2¢'Qz—c)
= xTQx — CTQC — QCTQJJ + QCTQC
= xTQx + CTQC — ZCTQI‘
= xTQx—cTQm—i—cTQc—cTQx
= (z—0¢)'Qr—c' Qx—rc).

But CTQ(ﬂc — ¢) is a scalar, and so it is its own transpose. So we obtain, using Q = QT, that

Q-0 = (" Q-0) = (-0 Q c=(x—0) Qe
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Thus q(z) — g(c) —=2¢"Q(z —¢c) = (z —¢) "Qr — (z — ¢) "Qc = (z — ¢) " Q(z — ¢). Now using the Cauchy—
Schwarz inequality we have the following estimate. For any vector v € R", we have

3 ()

£4) (5

5
; <Z ||Q|oo> 10]13 = n2|QI% [0]13-

IQull3

IA

IN

Thus we obtain

la(z) —q(c) =2¢" Q@ —¢)| < |(z—0¢) Qx— )| < |z — cl|2[|Q(x — )2
< e —cllz-n- Qs llz —cll2
= n- Qe - [lz — 3.
€
Let € > 0. Set § = ——————. Then whenever 0 < ||z — ¢||2 < §, we have
n(Qll= + 1) o=l
lg(x) — g(c) —2¢" Q(z — ¢)]| €
< Vn||Qlso||z — cll2 < n||Q|ccd = n]|Q||c0 —m—~ < €.

Hence q is differentiable at ¢ and ¢'(c) : R® — R is given by ¢'(c)v = 2¢' Qu (v € R™).

Solution to Exercise 5.31. We have that f(z) = ||z||3 = (|=||3)? = (z"2)? = (2" Iz)?. By the result of
Exercise 5.30, we know that the map ¢ given by ¢(z) = z " Iz has derivative the map v — 2¢' Jv = 2¢' v
(v € R™). Using the result in Exercise 5.29 it now follows that f’(c) is the linear transformation given by
v 29(e)q (c)v = 2(c" 1e)2¢ v = 4||c|j3¢"v (v € R™).

Solution to Exercise 5.36. We have

Uty = retee,
%(r, t) = £e™and
T
62f _ a Tt+€x Tt+€x _ 2 Tt4€x
@(wt) = $5,¢ =¢-ge =¢&e -
2
Thus %(m,t) - %(ﬂc ) = 1T 2T — (1 — g%)eT T = . 7T = ),

Solution to Exercise 5.37. With F : R*> — R defined by
F(a,ﬂ,y):(Pfaafb/B),B ((a’/Ba’Y)ER?)%

we have that .
f(x):/ (P — ax(t) — bx' (¢ t)dt = / F(x ), t)dt
0
for = : [0, 7] — R satisfying 2(0) = 0 and z(T') = Q. We calculate
6F
a- (av ﬂ? ’7) = 70‘55

ag( ,8,v) = P —aa—2b5.

Let x. denote the optimal mining operation. We have
OF

%(x*(t)ax/*(t)?t) = _ax;(t%
OF
B

So the Euler-Lagrange equation for this problem is:

OF (wett), )t~ & (g—g(a:*(t),x;(t),t)) = —arl (1) ~ (P~ az.(t) — 202’ (1)) = 0

(2e(t), 25 (t),t) = P —ax.(t) — 2bx.(t).
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for all t € [0,7]. Thus —az.(t) — (0 —ax’,(t) — 2bz’(t)) = 0 and so z(t) = 0 (¢t € [0,7T]). Hence z.(t) = A
(t € [0,77]) for some constant A, and so z.(t) = At + B for some constant B € [0,7]. But we must also
have z,(0) = 0 and z.(T) = Q. Thus

A0+B = 0,

A-T+B = Q,
t

T (t €10,77).

which gives us z.(t) = Q

Solution to Exercise 5.38. We first calculate candidates for local minimizers. We have
f(@r,2)v = [ 428 — 1222 —1221 + 423 |v (v € R?).

So f'(z1,x2) = 0 if and only if 423 = 122 and 4z = 12z, that is, if and only if 23 = 3z, and z; = x§/3
But if this latter condition holds, then x3/3% = 3x2, that is, z2(z5 — 3*) = 0, and so 29 = 0 or z3 = 3,
that is, z2 € {0, \f’,\/g}. If o = 0, then z; = 0; if zo = /3, then z; = V/3; and if z2 = —/3, then
71 = —V/3. So it ot = 325 and 21 = /3, then we have that (z1,22) € {(0,0), (V3,3), (~V3,~VA)}.

Conversely, if (x1,22) € {(0,0), (v/3,v3), (—v3,—v3)}, then 2} = 32> and z1 = x3/3.

So we have that f'(z1,z2) = 0 if and only if (z1,z2) € {(0,0), (v/3,v3), (=V3,—V3)}.

We calculate that f(0,0) = 0, while f(v/3,v3) = f(—v3,—+/3) = —18. Since we are interested in
global minimizers, we discard (0, 0).

Also,
2, 2y2 2., .2 4
fla1,22) = o1 + 25 — 122120 > (I1++2) —12 (%) = HZHQ — 6|3
It follows that there exists a R > 0 such that for all ||z||2 > R,

f(w1,22) > _18:f(\/§7 \/g) :f(_\fv_\/g)' (6.8)

In the closed and bounded, and hence compact, set K := {z € R® : ||z|]2 < R}, the continuous function
f|x has a global minimizer. The global minimizer(s) can’t lie on the boundary where ||z||2 = R since there
we have that (6.8) holds. So the global minimizer(s) has to be inside the open ball B(0, R). These global
minimizers are also local minimizers of g|p(o,r). So these have to be the points (v/3,v/3), (—v/3, —V/3).
But now they serve as global minimizers for f in R? because we have f(v/3,v3) = f(=v3, —v3) < g(z)
for x € K as well as f(v/3,V3) = f(—V3,—V3) = —18 < f(z) for ¢ K.

Solution to Exercise 5.39. When f is given by f(z,y) = 32° + 9y* — 92°y, we have
of

%(x, y) = 9z° — 2727y,
%;ch(x’ y) = 18y —9z°.
Thus we obtain
2
%(aﬁ,y) = %(ng —272%y) = 0 — 27z,
0? 19}
amgy(x,y) = %(18y79x3) =0 —272°.
Thus we have
>’f 2 O°f
— = 272" = .
Now suppose that f is given by
22— y?
f($7y) — xyxg +y2 if (ZC,y) 7é 0,0 )
0 if (z,y) = (0,
Then if (z,y) # 0, we have
OF (5 ) = y(z' + 42y — )
ox (22 + y?)2
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Also,
2 2
r —y
zy——5 —0 2 2
of . 2 + y? . -y
27 = 1 L A |  —J _
o0 (2)>(0,0) T (0.0 Y22 + 32 !
From the above two computations, we see that in particular, for all y we do have
of
—(0,y) = —y.
5 0¥ =Yy
2 2
Therefore for all y, %(O,y) = —1 and hence :y(;; (0,0) = —1 too.
. o f L
The computation of —=—(0,0) is similar. Thus,
oxdy
0 x(zt — 4z?y? — y*
dy (@* +9?)
if (z,y) # (0,0). Also,
2 2
r -y
TY—5 5 = 0 2 2
g(()’()) - lim  FrY _ hm x% —0
0y (2.9)—(0,0) Yy (2.9)=(0,0) 2% +y
From the above two computations, we see that in particular, for all z we do have
of
—(0,y) = x.
8y( ) ==z
Therefore for all ' f (0,y) =1 and hence 82710(() 0) =1 too. So we have
T Ozoy Oxdy "’ '
O f 0% f
——(0,0)=—-1#1= 0,0).
8y8:c( ;0) # 8:c8y( ;0)

Solution to Exercise 5.40. Let use call the map f. Thus f(z,y) = zy for (x,y) € R%. Clearly
%(3607?}0) =yo and %]yc(itoyyo) = o,
and so we guess that f’(zo,yo) must be the linear transformation L that sends (h, k) € R? to

0 0
l(xoayO) ~h+ l($07yo)k = yoh + xok.

oz oy
We will now prove this claim. We have
f(@,y) = f(@o,y0) — L((%,y) — (zo,%0)) = 2y —2oyo — yo(z — x0) — Zo(y — o)

=  TY — ZeYo — Yo + Yo®T — ToY + ToYo
z(y = yo) = xo(y — yo) = (x — o) (y — vo),
hence
|f (@, y) — f(x0,y0) = L((z,y) — (w0, 90))| = & — 0| - [y — wol
< Iz, y) = (o, yo)ll - I(x, y) — (20, 0) | = [I(z,y) — (o, o)ll3-
Let € > 0. Set 6 = € > 0. Then whenever 0 < [|(z,y) — (20, y0)||2 < J, we have

| (z,y) = f(z0,50) = L((z,) = (20, 40))|
(@, y) = (zo, y0) |2

<z, y) — (wo,m0)ll2 < d =

This completes the proof.
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Solution to Exercise 6.3.

(1) Let P = {=zg,x1,...,2n} where a =9 < 21 < --- < x,, = b and P’ = {x(, z},...,z],} where
a=ux,<azy <--- <z, =b We have to show that U(f, P) > L(f, P’) where f: [a,b] - R is a
bounded function.

We now define a partition P” that is finer than both P and P’. Let P’ = PU P =

{z{,2,..., 27}, where the elements have been relabeled so that a = 2§ < zf <--- <z =b.
The new partition P” subdivides each interval [xg,zr+1] (0 < k < n — 1) into n(k) > 1
subintervals [z o, 2k 1], [Ik,hmk,z]---,[Ik,n(k)—hivk,n(k)], say, where z = 20 < Tp1 < -0 <

Tkon(k)—1 < Thon(k) = Tk41-

Similarly, P" subdivides each interval [z}, 2} ] (0 < k < m — 1) into m(k) > 1 subintervals
(300 T 1)s [T 1) Thon] -+ [x%m(k)fl,m;“m(k)], say, where ), = 7} o < ) ; < -++ < x;%m(k)il <
x;wn(k) =T) .

We can now calculate as follows, where the three inequalities below follow from the fact that
if [e,d] C [¢/,d'], then

inf  f(z) < inf]f(x)g sup f(z) < sup f(x).

z€(c’,d’] T agled z€[e,d] z€[c!,d’]

i
L

U(fvp):

TE[Th, Thp1]

=
I
o

sup f(w)> NE—

3
|
-

n(k)—1
sup f(x)> Z (k041 — Tho)

TE[TK, Th41] =0

1T
- o

3
~
=
N
|
—

I
(]

( sup ]f(:c)> (Thyor1 — Thoe)

TE[TR, Tt

T T
= o
3

N
Z
| <
-

(]

€[TR, 0,k 041]

< sup f($)> (ko1 — xpe) (note that [zg e, Treq1]) C [Tk, Trt1])

o

Iy
~
Il
o

— ( sup ]f($)> @y —Ty)

z€lz) ,x)

k=0 k+1
s—1
=ULPY 2 LU P =3 | b, f(@) )] - (@ = af)
2 \ ol af ]
m—1 m(k),]_
—_ Z < /inf, f(l')) (33237@_,’_1 — JS;“@)
k=0 =0 €[], (s o1q]
m—1m(k)—1
> inf  f(z) | (24,041 — 7%,) (again note that [z} 4, 2} 4] C [2h, ¥41])
k=0 ¢=0 welzy, @y, ] ’ ’ ’ ’
m—1

m(k)—1
inf f(@) Z (Thor1 — Thp)

zE[m;c,r;c_H] —o

b
Il
o

I
g

3
L
N T

sup f(w)> (g1 — )

we[a:;c,a:jprl]

Il
o

I
~
=~
T
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(2) We have already shown that U(f, P) > L(f, P') for any P, P’ € P. It follows that for any
P’ e P, L(f,P) is a lower bound of the set S = {U(f, P)|P € P}. Therefore,

L(f,P) < inf U(f,P

(f, P) < inf U(f, P),

since a lower bound of S is < the greatest lower bound of S. It follows that gng)U(f, P) is an
€

upper bound of the set T'= {L(f, P’) | P’ € P}. Therefore,

inf U(f, P) > L(f, P
jnf (f, )_;}161; (f,P"),

since an upper bound of 7" is > the least upper bound of T

Solution to Exercise 6.8.

(1) We have to show that f + ¢ is also bounded on [a, b] and

sup L(f + g, )_1nfo+g, /f dx+/ g(z) dzx.

PeP
To show that f + ¢ is bounded, let M7, My € R be such that |f(z)] < M; and |g(z)| < M for
all z € [a,b]. Then |f(x) + g(z)| < |f(z)| + |g(x)] < My + M, for all « € [a,b], which shows that
f + g is bounded.
Since we already know that sup L(f + g, P) < ;ng) U(f+ g, P) (by Exercise 6.3), it remains
€

PEP
to show the following two inequalities:

Ignfo—i—g, /f dx+/ (x)desupL(f—l—g,P).
To show the first inequality, let € > 0. Since mf U(f,P f f(x) dx, there exists P € P such
that
b €
</ f(z)dx + <. (6.9)
o 2
Similarly, since 1nf U(g, P f g(x) dx, there exists P’ € P such that
b €
Ulg, P') < / o(e)do + <. (6.10)
Let P” be the union of P and P’ (as in Exercise 6.3). Then
U(f,P")<U(f,P) and U(g,P")<U(g,P). (6.11)

Note that for any subinterval [c,d] of [a,b], and any = € [c, d],
f(@)+g(x) < sup f(z)+ sup g(x).

z€[c,d] z€[c,d]
Therefore,
sup (f(z)+g(z)) < sup f(z)+ sup g().
z€(c,d] z€(c,d] z€(c,d]
It follows that
U(f+g,P"<U(f,P"Y+U(g,P"). (6.12)

Putting together (6.9), (6.10), (6.11), (6.12), we obtain

b b
Ut +9.P") < [ fadat [ glordote,
Since 152% U(f+g,P)<U(f+g,P"), we obtain

nf U(f+g,P /f dx+/ g(z)dz +e.
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Since this is true for all € > 0, we obtain

I;nfo—i-g, /f d:c—i—/ g(x)dx.

In a similar way we obtain the second inequality
sup L(f +g,P /f d;v+/ g(x) dx.
Pep

It follows that
sup L(f +9,P) = inf U(f +9, P / e dx+/ g(a) d,
PeP

which implies that f + ¢ is Riemann integrable on [a,b] and that ff f(x)+g(x)de = f; f(z)dz+
b
J, 9(z)da

(2) If | f(z)| < M then |af(z)] < |a|M for all z € [a,b]. It follows that a.f is also bounded on [a, b].
To show that af is Riemann integrable and that fab af(x)dr =« fab f(z) dx, we first consider the
case where a > 0. Then using the fact that for any subinterval [c, d] of [a, b],

sup af(z) =a sup f(z)
z€[c,d] z€[c,d)

and

inf af(zx)=a inf f(x),

z€(c,d] z€[c,d]

it follows that U(af, P) = aU(f, P) and L(af,P) = «L(f, P) (check this by writing out the
summations!), and consequently,

b
L ULP) =0 ot U(LP) =a [ fo)do
and

sup L(af, P) = a sup L(f, P —a/f

pPeP PrPeP

which implies that o f is Riemann integrable on [a,b] and f af(z)dr =« f f(z

Next consider the case where o = —1. Now using the fact that for any sublnterval [e,d] of

[avb}a
sup f(z) = — inf —f(z)

z€[e,d] z€[c,d]
and

inf f(z)=— sup —f(a),
z€le.d] w€led]

it follows that U(—f, P) = —L(f, P) and L(—f, P) = —=U(f, P) (again, write out the summations
to verify this), and consequently,

jaLU(=1.P) = = sup L([.P / fa

and
sup L(~f,P) =~ int U(f, P / f(2)da,
Pep

which implies that —f is Riemann integrable on [a, b] and f —f(z

~ [} f(x)
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Next consider the remaining case ov < 0. Then, since f is Riemann integrable, from what we
have already shown, |a|f is Riemann integrable, hence af = —|a|f is Riemann integrable, and
b

a

(3) Since f(x) > 0 for all € [a,b], it follows that for any [c,d] C [a,b], infyepe.q f(z) > 0.
Therefore, for any P € P, L(f, P) > 0, and we obtain that

/bf(a:)dxz sup L(f,P) >0

PcP

(4) Define h: [a,b] — R by h(z) = g(z) — f(z) for = € [a,b]. By parts (1) and (2), h =g+ (-1)f
is Riemann integrable and

/h M—/ 9(z) + e»ﬂwn—f%>w+£lﬂﬂwm
_/ab )dz + (— /f ) da.

Since f(z) < g(x), it follows that h(z) > 0 for all x € [a,b], and by part (3), f; h(z)dz > 0.
It follows that f:g(w) dr — ff f(x)dx >0, that is, ff flx)de < f;g(x) dx

(5) We first show that |f| is Riemann integrable. We will do this by showing that
inf U P) < L P
b, U(f1, P) < sup L(If], P),

since the opposite inequality is trivial.

Let € > 0. There exists a partition P € P such that

b
</a f(x)dx+§
b S
>/a f(m)dm—i.

Let P” be the union of P and P’ (as in Exercise 6.3). Then

and there exists P’ € P such that

U(f.P")~ L(f.P") S U(f,P) — L(f, P)) < &. (6.13)
We next show that
U(fI, P") = L(fI,P") < U(f, P") = L(f, P"). (6.14)
We do this termwise by showing that for any subinterval [c, d] C [a, b],
sup [f(z)] = inf [f(z)| < sup f(z)— inf f(z). (6.15)
z€[e,d] z€[e,d] z€[e,d] z€[e,d]
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For any z,y € [¢,d] we have

f(x) = f(y) < sup f(z)— inf f(x)

w€lesd] z€le.d)

and similarly,

fly) = f(x) < sup f(z)— inf f(z).

x€[e,d) z€lc,d]
It follows that
|f(x) = f(y)| < sup f(z) — inf f(x).

:DE[C,d] a:E[Qd]
By the triangle inequality (in R),
[f @) < [fWl+[f(z) = fW)l.
It follows that
|f@) <[f(y)|+ sup f(z)— inf f(x)

w€led] weled)

for all z,y € [e,d], hence

sup |f(z)| < inf [f(y)|+ sup f(z)— inf f(x),
z€[c,d) y€le,d] z€[c,d) z€le,d]

which implies (6.15). If we apply (6.15) to each of the subintervals appearing in the upper and
lower sums of |f| and f, we obtain (6.14), which, together with (6.13) gives that

int U(|f|,P) = sup L(|f[, P) <U(f], P") = L(|f|, P") <&
S PeP
Since this is true for all € > 0, we obtain

inf U P)— L P) <0.

Jnf, UL, P) = sup L{f], P) <

It follows that |f] is Riemann integrable on [a, b].

To show that | [* f(z)dz| < [7|f(z)|dz, note that f(z) < |f(z)| and —f(z) < |f(z)| and

apply part (4) to obtain that
b b
[ @< [1r@)ds

—/abf(x)d:c:/ab—f(x)dﬂcﬁ/ab|f($)|d$7

/abf(gc) dx

(6) Suppose to the contrary that f(c) # 0 for some ¢ € [a,b]. Thus f(¢) > 0. Applying the
definition of continuity to f at ¢ with € = f(c)/2, we obtain the existence of § > 0 such that for all
x € [a,b] with | — ¢| < § we have |f(z) — f(c)| < f(c)/2, from which follows that f(z) > f(c)/2.
Thus we have f(z) > f(c)/2 for all z in an open interval around xg. (This also shows that if c = a
or ¢ = b, then there are other values at which f is positive, so we can choose ¢ € (a,b) and we
may assume without loss of generality that (zo — d, 29 + 0) C (a,b).)

and

which together gives

< [(@na




Solutions to the exercises from Chapter 5 149

Let P be the partition {a,z¢ — 0,29 + J,b}. Then

/b f(z)dx

> L(f, P)

(it 1@ ) o—s -+ (it @) (o 6) ~ (o - 0)

z€[zg—08,x0+0]

+< inf ]f(x)> (b— (z0 +9))

z€[xo+3d,b

> (i I@) (@) = (a0 - 9)

zE€[xo—08,20+6]

f(e)
ZT~2(5>07

a contradiction.



