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Computo ergo sum
D. H. Bailey"

Ev olda 611 6év oidar
(The only thing I know is that I don’t know anything)

Socrates?

Also, he made a molten sea of ten cubits from brim to brim,
round in compass, and five cubits the height thereof;

and a line of thirty cubits did compass it round about.
Old Testament, 1 Kings 7:23

We would be amiss, however, if we did not emphasize that the
extended precision calculation of 7 has substantial application

as a test of the “global integrity” of a supercomputer.
D. H. Bailey, J. M. Borwein,> and P. B. Borwein* in [10]

...the main goal of computation in pure mathematics is
arguably to yield insight.
22]

David H. Bailey, Chief Technologist, Computational Research Dept., Lawrence

Berkeley Laboratory.

2 Socrates of Athens (Zwrparns o Adnvatos) ~470-~399 (BC).
3 Jonathan Michael Borwein, 1951 .

Peter Benjamin Borwein, 1953—.
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Preface

This book reflects the conclusions of the author to some simple questions:
“What should an easy comprehensible introduction to classical mathematical
analysis look like? Can we avoid the basic results on differential and integral
calculus to jump into abstract results? Actually, which results are considered
as basic? Is the book a bridge to some new topics of research?” The influence
of functional analysis and Bourbakism has been clear for a long time. At the
same time, numerical methods emerged from analysis. It is hard to imagine
discrete mathematics without analysis. New and even unexpected tendencies
appeared. It is enough to mention some of them, experimental mathematics
and scientific computing. These two topics are illustrated by two remarkable
books [22] and [17].

Our answer to all these questions consists of our somehow taking all these
fields into account. We mean, on the solid ground of classical results (sets,
functions, metric spaces, sequences, series, limits, continuity, differentiability,
and integrability) that we have to introduce newer results. Why introduce
new results? They forcefully appear every day. Moreover, new and incredi-
ble methods appear. We mention only two of them presently considered as
belonging to “experimental mathematics,” namely the fast computation of
the 7 number based on BBP methods, Ramanujan methods. Other methods
explore strange functions by computers, that is, the nowhere differentiable
functions. The latter topic has been considered as one belonging to “pure
mathematics.” Presently it came down into the laboratory of mathematical
experiments. This means that by experimental methods we catch a result and
then prove it rigorously.

We are pressed to take into account some parts from mathematics and to
neglect many others. The present book is focused on differential and integral
calculus.

Mathematical analysis offers a solid ground to many achievements in ap-
plied and discrete mathematics. In spite of the fact that this book concerns
part of what is customarily called mathematical analysis, we have tried to
include useful and relevant examples, exercises, and results enlightening the
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reader on the power of mathematical analysis tools. In this respect the topics
covered by our book are quite “concrete.”

The strong interplay between so-called theoretical mathematics and scien-
tific computing has been emphasized by D. H. Bailey as “To this day I live
in two worlds, theoretical math and scientific computing. I'm trying to marry
these two by applying advanced computing to problems in pure mathematics.
Experimental mathematics is the outcome.”

We continuously had in front of our eyes a generic student wishing to know
more about mathematical analysis at the beginning of his or her student life.
We tried to offer paths from the standard knowledge of a student to modern
and exciting topics in this way showing that a student from the first or second
year is able to understand certain research problems.

The book has been divided into ten chapters and covers topics on sets and
numbers, linear and metric spaces, sequences and series of numbers and func-
tions, limits and continuity, differential and integral calculus of functions of
one or several variables, constants (mainly 7, but not only) and algorithms for
finding them, the W—Z method of summation, and estimates of algorithms
and of certain combinatorial problems. Many challenging exercises accompany
the text. Most of them have been the subjects of different mathematical com-
petitions during the last few years. In this respect we consider that there is an
appropriate balance between what is traditionally called theory and exercises.

The topics of the last two chapters bring the student closer to topics be-
longing also to computer science. In this way it is shown that the frontier
between “pure” mathematics and other related topics is more or less a matter
of taste.

It is the proper moment and place to express our sincere gratitude to
Professor Heiner Gonska of the University of Duisburg-Essen, Germany, giving
us, among others, the opportunity of using all the facilities of his department
and library.

Thanks are due to Professor Jonathan M. Borwein of Dalhousie University,
Halifax, Nova Scotia, Canada, for his constant and warm friendship along the
years and to Professor Karl Dilcher of Dalhousie University, Halifax, Nova
Scotia, Canada for his firm support in the publication of this book. The author
is also grateful to the editors of Springer-Verlag, New York, for very strong
and constant support offered to us.

Above all T express my deep gratitude to my wife Viorica for her unbroken
encouragement, strong moral support, and constant understanding during the
many days of work on this book.

Cluj-Napoca, December 2007 Marian Muresan
Babeg-Bolyai University
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Sets and Numbers

The aim of this chapter is to introduce several basic notions and results con-
cerning sets and numbers.

1.1 Sets

1.1.1 The concept of a set

The basic notion of set theory which was first introduced by Cantor! occurs
constantly in our results. Hence it would be useful to discuss briefly some of
the notions connected to it before studying the mathematical analysis.

We take the notion of a set as being already known. Roughly speaking,
a set (collection, class, family) is any identifiable collection of objects of any
sort.

We identify a set by stating what its members (elements) are. The the-
ory of sets has been described axiomatically in terms of the notion “member
of” ([71]).

We make no effort to built the complete theory of sets, but will appeal
throughout to intuition and elementary logic. The so-called “naive” theory of
sets is completely satisfactory for us ([63]).

We usually adhere to the following notational conventions. Elements of
sets are denoted by small letters: a, b, ¢, ..., x, y, 2z, o, B, v, ... . Sets
are denoted by capital Roman letters: A, B, C, ..., X, Y, ... . Families of
sets are denoted by capital script letters: A, B, C, ... .

A set is often defined by some property of its elements. We write {z | P(z)}
(where P(x) is some proposition about z) to denote the set of all = such that
P(z) is true. Here | is read “such that”.

If the object x is an element of the set A, we write z € A; and = ¢ A
means that this = is not in A or that it does not belong to A.

! Georg Ferdinand Ludwig Philipp Cantor, 1845-1918.
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We write ) for the empty (void) set. It has no member at all.

For any object x, {z} denotes the set whose only member is z. Then
x € {z}, but « # {«}. Similarly, {x1,2z2,...,2,} is the set whose elements
are precisely xy, xo, ..., x,. We emphasize that the order of elements in a
set is irrelevant and that {z,z} = {«}.

Examples 1.1. Some examples of sets are listed below.

(a) The set of natural numbers, N={0,1,2,3,...}.
) The set of nonzero natural numbers, N* = {1,2,3,...}.
(¢) The set of integers, Z = {0,+£1,£2,£3,...}.
) The set of rational numbers, Q = {p/q | p,q € Z, q # 0}; p is the
numerator and ¢ is the denominator of the fraction p/q.
e) The set of positive integers less than 7.
The set of Romanian cities having more than five million inhabitants.
(g) The set S of vowels in English alphabet. S may be written as S =
{a,e,i,0,u} or S ={z|xis avowel in English alphabet}. A

—
= =

The first axiomatic approach of the natural number system was realized by
Peano? in [105]. His system is based on five axioms and a succession function
satisfying

(a) There is a natural number 1.
) Every natural number a has a successor, denoted s(a).
(¢) There is no natural number whose successor is 1.
) Distinct natural numbers have distinct successors; that is, a = b if and
only if s(a) = s(b).
(e) If a property is satisfied by 1 and also by the successor of every natural
number that possesses it, then it is satisfied by all natural numbers.

It is clear that from the above axioms we get the set {1,2,...}. Nowadays
zero is considered a natural number because it results in a richer algebraic
structure. The only differences are that instead of (a), (c), and (e) one con-
siders

(a’) There is a natural number 0.

(¢’) There is no natural number whose successor is 0.

(¢') If a property is satisfied by 0 and also by the successor of every natural
number that possesses it, then it is satisfied by all natural numbers.

Let A and B be sets such that every element of A is an element of B.
Then A is called a subset of B and we write A C B or B D A. In such a case
we also say B is a superset of A. If A C B and B C A, we write A = B.
A # B denies A= B. If AC B and A # B, we say A is a proper subset
of B and is sometimes written as A C B. We remark that under this idea
of equality of sets, the empty set is unique; that is, if (); and @3 are any two
empty sets, we have ; C 0 and 05 C 0.

2 Giuseppe Peano, 1858-1932.
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Let A be a set. By P(A) we denote the family of subsets of A. Thus
P0)={0,{0}}. For A={1,2}, we have P(A4) ={0,{1},{2},{1,2}}.

It is clear that if A is not a subset of B, the following statement has to
be true “There exists an element = such that z € A and = ¢ B.”

1.1.2 Operations on sets

Let A and B be two sets. The set of elements that belong to A or to B (or
to both) is called the union of A and B, and denoted AU B; see Figure 1.1.
We write

AUB={z |z € Aorz € B}.

Let A be a family of sets. Then we write
UA = {z |z € A for some A € A}.

Similarly, let {Ay}aecr be a family of sets indexed by the index set I. We
write
Uaerda = {z |z € A, for some a € T}.

Let A and B be two sets. The set of elements that belong to both A and
B is called the intersection of A and B, and denoted AN B; see Figure 1.2.
We write
ANB={z|z € Aand z € B}.

Let A be a family of sets. Then we write
NA={z|xze Aforall Aec A}.

Similarly, let {Aq}acr be a family of sets indexed by the index set I. We
write
Nacrlo ={z |z € A, for all « € T}.

X X X
A B A B A B
AUB ANB ANB=10

Fig. 1.1. Union Fig. 1.2. Intersection Fig. 1.3. Disjoint sets
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Theorem 1.1. Let A, B, and C be sets. Then

(a) AUB=BUA (') AnNB=BnNA

(b) AUA=A ) ANA=A

(c) AUP=A () Anp =0

(d) AU(BUC)=(AUB)UC. (d)yAn(BNC)=(AnB)NnC.
(e) AC AUB. (') AnB C A.

(f ACB < AUB=B (fYACB <= ANB=A

Thus the union and intersection are commutative, associative, and idem-
potent.

Theorem 1.2. Let A, B, and C be sets. Then

(a) AN(BUC)=(ANB)U(ANCQC) distributive law;
(b) AUu(BNC)=(AUB)N(AUCQC) distributive law.

Theorem 1.3. Let X be a set and {Ay}acr a family of sets. Then

(8) X U (UnerAa) = Uaer (X UA,)
(b) X N (NacrAa) = Nacr(X N Ag)
(€) X U (NacrAq) = mag(x U Aq)
(d) X 1 (UnerAa) = Uner (X N Ay).

We say that A and B are disjoint, provided A N B = {); see Figure
1.3. Let A be a family of sets such that any two distinct members of A are
disjoint. Then family A is said to be pairwise disjoint. Thus an indexed family
{Asn}aer is pairwise disjoint if A, N Ag = () whenever o, 3 € I and o # f3.

A family A of nonempty subsets of a set S is said to be a partition of S,
provided the following two conditions are satisfied.

(i) §=Uacad.
(ii) A is a pairwise disjoint family.

Thus each element in S belongs to one and only one set A € A.
Let A and B be two sets. Then

A\B={z |z € Aand z ¢ B}

is said to be the difference of A and B; see Figure 1.4.

Let A be a subset of a set X. The complement of A (relative to X) is
the set {z | * € X, = ¢ A}. This set is denoted by CxA or CA (when the
set with respect to which the complement is considered is irrelevant). Other
notation is X \ A.

Proposition 1.1. We are given two sets X and A so that A C X. Then
Cx(CxA) = A.
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A B A B

A\ B AAB

Fig. 1.4. Difference of sets Fig. 1.5. Symmetric difference

Theorem 1.4. (de Morgan® laws) One has

—_~ o~

CA)n (CB).

Let A and B be two sets. The symmetric difference of A and B is the
set (A\ B)U(B\ A) and we write AAB for this set; see Figure 1.5. Note
that AAB is the set consisting of those elements which are in exactly one of
A or B. It can be defined as well by

AAB = (AnCB)u (CAN B).

Sometimes it becomes significant to consider the order of the elements in
a set. If we consider a pair (x1,x2) of elements in which we distinguish x4
as the first element and x5 as the second element, then (z1,z2) is called an
ordered pair. Thus, two ordered pairs (x,y) and (u,v) are equal if and only
if r=w and y =w.

Let X and Y be nonempty sets. The Cartesian® product of X and Y (in
this order) is the set X x Y of all ordered pairs (z,y) such that x € X and
y €Y. Hence, X XY ={(z,y) |z € X, y € Y}. Generally, X xY #Y x X.

Remark. (1,2) # (2,1) and {1,2} ={2,1}. A

We usually write X? instead of X x X.

The Cartesian product of three sets, say X,Y, and Z (in this order) is
defined as
(XXY)xZ=XxYxZ)=XxYxZ={(z,y,2) |lreX,yeY,ze Z}.

3 August de Morgan, 1806-1871.
4 Renatus Cartesius, the Latin name of René Du Perron Descartes, 1596-1650.
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Generally, we have

X1 x Xox - x X, ={(z1,22,...,2n) | 21 € X1,20 € Xo,...,2, € X, }.
Thus

X'"=XxXx-xX={(x1,20,..

n times
Proposition 1.2. Let A, B, and C be sets. Then
(a) Ax(BUC)=(AxB)U(AxC().
(b) Ax(BNC)=(AxB)Nn(AxC).
(¢) Suppose C and D are nonempty. Then C x D C Ax B < C CA
and D C B.
(d) AxB=0 <= A=0 or B=0.
() Ax B=BxA < A=B.

) |z e X, i=1,2,...,n}

1.1.3 Relations and functions

A (binary) relation R on two sets X and Y is a subset of the Cartesian
product of X and Y’; that is, R is arelationon X and ¥ <= R C X xY.
Let R be a relation on X and Y. The domain of R is the set

DomR = {z € X | (z,y) € R for some y € Y}.
The range of R is the set
Range R ={y €Y | (z,y) € R for some x € X}.

The symbol R~! denotes the inverse of R; that is, R™! = {(y,z) | (z,y) €
R}.

Let R and @ be relations. The composition (product) of two relations R
and @ is the relation

Ro@Q ={(x,z)| for some y, (z,y) € @ and (y, z) € R}.

The composition of R and @ may be empty. Ro Q # () <= (RangeQ) N
(Dom R) # (). Given R a relation on X and Y, A C X. The image of A
under R is the set

R(A)={y €Y |3z € A such that (z,y) € R}.

Proposition 1.3. Let R, @, and S be relations, and A and B be sets. Then

(a) (R°H'=R (b) (Ro@)'=Q 'oR™".
(c) Ro ( 0S8)=(RoQ)o5. (d) (RoQ)(A) = R(Q(A)).
() R(AUB)=R(A)UR(B).  (f) R(ANB)C R(A)NR(B).

[¢]
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An equivalence relation on a nonempty set X is a relation ~ C X x X
such that for all x, y, and z in X the following conditions are satisfied.

(i) =~z (reflexive).
(ii)  ~y implies y ~ = (symmetric).
(ili) 2 ~y and y ~ z imply = ~ z (transitive).

7

Examples 1.2. (a) The usual “=" on Q is an equivalence relation on Q.
(b) Let Z be the set of integers and settle down a natural number n. For
every a,b € Z, we say “a is congruent to b modulo n” if a —b = kn for some
integer k. Here “congruence modulo n” is an equivalence relation on Z. In
notational form we write

a=b (modn)<= I kecZ such that a — b= kn.

(c) Let Z be the set of integers and z,y € Z. Define = ~ y if and only if
x —y is even. It is easy to check that ~ is an equivalence relation on Z. A

Proposition 1.4. Suppose ~ is an equivalence relation on nonempty set X.
Then it defines a partition of X. Conversely, each partition of X defines an
equivalence on X.

Proof. Define a nonempty subset S of X by
T,y €S <= x~y.

If x € X, then S # (. Obviously, the class of sets {S} is a partition of X.
Conversely, let {S} be a partition of X. Define an equivalence relation on
X by
r~y<—=uz,yesS O

The partition of X generated by an equivalence relation ~ on X is de-
noted X/ ~ and is said to be the equivalence classes generated by ~ .

Let P be a nonempty set. A partial ordering on P is a relation < C Px P
such that for each x, y, and z in P one has

(i) = <z (reflexive).

(i) « <y and y < z imply y = = (antisymmetric).
iii) o <y and y < z imply z < z (transitive).

< d y <z impl < t iti

Assume < is a partial ordering on P. Then the pair (P, <) is called a
partially ordered set.

Examples 1.3. (a) Let X be a nonempty set and consider A, B C X. Define
A < B whenever A C B. Then “ <7 is a partial ordering on the class of
subsets of X.

(b) For m,n € N define m < n if there exists k& € N* such that m = kn.
Then “ <7 is a partial ordering on N. A

If, moreover, the partial ordering relation < satisfies
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(iv) z,y € P implies z <y or y < z,

then < is called a total ordering on P. Assume < is a total ordering on P.
Then the pair (P, <) is called a totally ordered set.

If x <y and x # y, then we write < y. The expression = > y means
y <z and z >y means y < x.

Law (iv) is sometimes stated “for arbitrary elements & and y in a totally
ordered set exactly one of the relations x <y, * =y, = > y holds.” This law
is called the trichotomy law.

Examples 1.4. (a) The usual <, meaning “less or equal”, is a total ordering
on Q.

(b) Let A be a nonempty set. Then the relation C on the class of all subsets
of A is a partial ordering on it, as we already saw by (a) of Examples 1.3. We
emphasize it is not a total ordering on A. A

A subset @ of a partially ordered set P with order < is said to be a
down-set of P if whenever z € @), y € P, and y < z, then y € Q. Let R
be an arbitrary subset of a partially ordered set P with order < . Then the
smallest down-set containing R, denoted | R is the set of all x € P for which
there is a y € R such that z < y. If R is a singleton (i.e., R = {r}), then
I R =] r is said to be a principal down-set of P.

Suppose < is a total ordering on P such that

(v) O # A C P implies there exists an element a € A such that a < z for
each © € A (a is the smallest element of A);

then < is called a well ordering on P.
Assume < is a well ordering on P. Then the pair (P, <) is called a well-
ordered set.

Example 1.1. The set N of natural numbers with the usual ordering < is a
well-ordered set, whereas Z with the usual ordering < is not a well-ordered
set. A

A binary relation < on a nonempty set X that is only transitive and
reflexive is said to be a quasi-order on X. Then the symmetric core = of =,
defined by

r=y<=x<yandy =z,

is an equivalence relation on X. Moreover, < defines a relation = on the
quotient set X/ = of equivalence classes [z] = {y € X |z =y} as

[2] C [y] <=z 2 y. (1.1)
Note, the relation C is a partial order on X/ =. Conversely
Proposition 1.5. Given an equivalence relation = on X together with a
partial order T on the equivalence classes X/ == {[z] | x € X}, condition

(1.1) defines a quasi-order < on X.
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Let P be a totally ordered set. For z,y € P, we define y = max{x,y} if
x <y, and = max{xz,y} if y < x. For a finite subset {x,...,2,} (not
all xys are necessarily distinct), we define max{xy,...,z,} = max{max{z,
ey Tp_1}, Ty }. Similarly, we define min{x, y}. That is, + = min{x, y} when-
ever x < y, and y = min{z,y} whenever y < x. Also min{zy,...,z,}
= min{min{zy,..., Tp_1},Zn}

Let (P, <) be a partially ordered set and A be a nonempty subset of P.
An element = € P is said to be

(i) A lower bound of A if x <y for every y € A. In this case we say that
A is bounded below.
(ii) An upper bound of A if y <z for every y € A. In this case we say that
A is bounded above.
(iii) The greatest lower bound of A or infimum of A if
(ili; ) « is a lower bound of A,
(ilig) If <y, then y is not a lower bound of A.
(iv) The least upper bound of A or supremum of A if
(ivy) « is an upper bound of A,
(ive) If y < 2, then y is not an upper bound of A.

A nonempty subset A of a partially ordered set is said to be bounded if
it is bounded below and above. The empty set is bounded by definition. A is
said to be unbounded if it is not bounded.

Remark 1.1. A nonempty subset A of a partially ordered set may have sev-
eral lower and/or upper bounds whereas it has at most one infimum (denoted
inf A) and at most one supremum (denoted sup A). A

Example. Let A consist of all numbers 1/n, where n = 1,2,.... Then by
the usual < on the set of rational numbers the set A is bounded, sup A =1,
infA=0, and 1 € A whereas 0¢ A. A

Let f be a relation and A be a set. As we already saw the image of A
under f is the set f(A) = {y | (z,y) € f for some = € A}. Note f(A) #
) <= AnDom f # (. If f(A) C B, then this is interpreted as “f maps the
set A into the set B.” The inverse image of A under f is the set

F7HA) = {z | (z,y) € [ for some y € A} = {z | f(x) N A # 0}.

A relation f is said to be single-valued if (z,y) € f and (x,z) € f
imply y = 2. In such a case we write f(x) = y. Otherwise it is also called a
multifunction or set-valued function or even correspondence. A single-valued
relation is said to be a function (mapping, map, application, transformation,
operator). If f and f~! are both single-valued, f is said to be a bijective
function, Figure 1.8.

Theorem 1.5. Let X and Y be nonempty sets and f C X XY be a relation.
Suppose that {A;}icr is a family of subsets of X and {B;};cs is a family of
subsets of Y. Then
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f ! f
Fig. 1.6. Non-one-to-one Fig. 1.7. Non-onto Fig. 1.8. Bijective

(a) f(Uierdi) = Uier f(Ai).
(b) [ (UjesBj) = Ujes fH(By).
(€) f(Nierds) C Nierf(As).

The following statements are true if f is a function, but may fail for arbitrary
relations.

(d) f~HNjesB)) = Njesf~H(B;).
(e) fY(CyB)=Cx(f~'(B)), BCY.
) f(f7'(B)NA)=Bnf(A), AcX, BCY.

Let f be a function such that Dom f = X and Range f C Y. Then f
is said to be a function from (on) X into (to) ¥ and we write f : X — Y.
If Range f =Y, we say that f is onto, or surjective; that is, f(X) =Y. It
means that for every y € Y there exists an « € X such that y = f(x).

f is said to be one-to-one or injective if for any x,t € X with x # ¢, one
has f(x) # f(t). Equivalently, f(x) = f(¢t) implies = ¢t. In other words, a
function f : X — Y is said to be one-to-one if distinct elements in X have
distinct images in Y, that is, if no two different elements in X have the same
image. Figure 1.6 exhibits a surjective but not a one-to-one function, Figure
1.7 exhibits a one-to-one but not an onto function, and Figure 1.8 presents a
bijective function.

Theorem 1.6. Let X and Y be nonempty sets and f: X — Y be a function.
Then f is bijective if and only if it is one-to-one and onto.

Consider f: X —Y and ) # A C X. A function f4: A — Y defined as
fa(x) = f(x), for all € A, is said to be the restriction of f to A.

Consider f: A— Y and aset X D A. A function g: X — Y satisfying
g(a) = f(a), for every a € A, is said to be an extension of f to X.

Let X be a nonempty set. A sequence in X is a function having N* or
N or even an unbounded subset of it as its domain and X its range. Let x
be such a function. We often write x,, instead of x(n) for the value of = at
n. The value z,, is called the nth term of the sequence. The sequence whose
nth term is x,, is denoted by (2,)2%1, (Tn)n>1, (Tn)n, o (x,). A sequence
(2y,) is said to be in a set X if x, € X for each n.
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1.2 Sets of numbers

A satisfactory discussion of the main concepts of analysis (e.g., convergence,
continuity, differentiation, and integration) have to be based on an accurately
defined number concept.

We do not, however, enter into any discussion of the axioms governing
the arithmetic of the integers, but we take the rational number system as our
starting point.

1.2.1 Two examples

It is well known that the rational number system is inadequate for many
purposes. Maybe the oldest and the most frustrating case is the following.
Consider an isosceles right triangle having the length of the catheti equal to
1. Can we express the length of the hypotenuse by a rational number? By the
Pythagoras® theorem the square of the hypotenuse is 2.

Example 2.1. We start by showing that the equation
p?=2 (1.2)

is not satisfied by any rational p. For, suppose that (1.2) is satisfied. Then
we can write p = m/n, where m and n are integers with n # 0. We may
assume that m and n have no common divisor. Then (1.2) implies

m? = 2n?. (1.3)

This shows that m? is even. Hence m is even (if m is odd, m? is odd as
well), and so m? is divisible by 4. It follows that the right-hand side of (1.3)
is divisible by 4, so that n? is even, which implies that n is even.

Thus the assumption that (1.2) holds for a rational number leads us to the
conclusion that both m and n are even, contrary to our choice on m and n.
Hence (1.2) is impossible for rational p. So, the length of the hypotenuse to an
isosceles right triangle with unitary catheti is nonrational. Several comments
on this topic may be found at page 355.

We get the same conclusion following a different path. Relation (1.3) can-
not have a nonzero solution in integers because the last nonzero digit of a
square, written in base 3, is necessarily 1, whereas the last digit of twice a
square is 2. A

We examine this situation a little more closely.

Example 2.2. Let A be the set of all positive rationals p such that p? < 2,
and let B be the set of all positive rationals p such that p?> > 2. A and B
are nonempty because 1 € A and 2 € B. We show that A contains no largest
element, and B contains no smallest element.

® Pythagoras of Samos ([Tvdaydoas o Xdutos), ~560-~480 (BC).
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More explicitly, for every p € A we can find a rational ¢ € A such that
p < ¢, and for every p € B we can find a rational ¢ € B such that ¢ < p.

Suppose that p € A. Then p? < 2. Choose a rational h such that 0 <
h <1 and such that

Put ¢ =p+ h. Then ¢ > p, and
=+ 2p+hh<p’+2p+1Dh<p?+(2-p?) =2,

so that ¢ is in A. This proves the first part of our assertion.
Next, suppose that p € B. Then p? > 2. Put

qg=p—(p*—2)/2p=p/2+1/p.
Then 0 < ¢ < p and

p?—2
2p

F ===+ )2>p2—<p2—2>—27

so that g€ B. A

Remark. The purpose of the above discussion was to show that the rational
number system has certain gaps, in spite of the fact that between any two
distinct rationals there is another one (because p < (p+¢q)/2 < ¢q). A deeper
result is introduced by Corollary 2.11. A

1.2.2 The real number system

There are several ways to introduce the real number set. We selected one of
them assuming that it is easiest and shortest.

We say that a set X is the real number set provided on it there are defined
two operations

XxX3(x,yr—zt+yecX,
XxX3(x,y —ayeX

called addition and multiplication as well as a binary relation < called order-
ing and satisfying the following axioms (conditions, assumptions).

(R1) (z+y)+z=2+y+=2), Vo,y,z € X.

(R2) There exists an element 0 € X, called zero or null such that x +0 =
O+x=ux, Ve X.

(R3) For each x € X there exists an element —z € X, called the opposite
to x, such that z + (—z) = (—z) + 2 = 0.

(Ry) 2+y=y+uz, Vo,y e X.

(RB) (.’Ey)Z = fE(yZ), Vx,y,z € X.
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(Rg) There exists an element 1 € X \ {0}, called unity or identity, such
that z-1=1-2 =2, Vx e X.

(R7) For each element x € X\ {0}, there exists an element =1 € X, called

the inverse of x, such that zz~—! e =1.

) xy =yx, Va,y € X.

) z(y+2) =2y +axz, Va,y,z € X.

) x <z, VrelX.
) For every z,y € X, x <y and y <z imply z = y.

Ri2) Forevery z,y,2 € X, x <y and y < z imply z < z.
)
)
)
)

=x

For every z,y € X we have x <y or y < z.

For every z,y,z € X, <y implies z + 2z <y + 2.

For every z,y € X, >0 and y > 0, imply xy > 0.

For every ordered pair (A, B) of nonempty subsets of X having the
property that x < y for every z € A and y € B there exists an
element z € X such that

r<z<wy, forevery x € A and y € B.

Remarks. From (R;)—(Ry4) we have that (X,+) is an Abelian® (commu-
tative) group. So the null element and the opposite of an element are unique.
Also =0 = 0 and —(—z) = z, for all x € X. From (R5)-(Rg) we have
that (X \ {0},-) is an Abelian group. Therefore the identity element and the
inverse element of an element are unique. Also 17! = 1 and (27 1)7! = =z,
for all z € X \ {0}. From (R;)-(Rg) we have that (X,+,-) is a field; from
(R10)-(R13) it follows that (X, <) is a totally ordered set; from (Rq)—(R15)
one has that (X,+,-, <) is a totally ordered field. (R14) and (R15) express
the compatibility of the ordering relation with the algebraic operations. (R1¢)
has a special role that is made clear later.

We see at once that the set of rational numbers Q is a totally ordered field.
At the same time the set of rational numbers does not fulfill Axiom (Ri¢), as
we already saw by Example 2.2. 27! € X \ {0} from (R7) is denoted as 1/x,
too. Hence y/z =yz~t. A

For a while we ignore assumption (Rig).
Proposition 2.6. There hold x-0=0-x = 0.
Proof. We have

z-0=2(0+0)=2-0+42-0 = 2-0=2-0—2-0=0.

Similarly, 0-z=0. O

Remarks. From Proposition 2.6 it follows that 0 has no inverse because
foreach x € X, 0-2 =0 and 0 # 1 € X \ {0}. It also follows that the
multiplication (defined on X and associative and commutative on X \ {0})

5 Niels Henrik Abel, 1802-1829.
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is associative and commutative on X. Obviously, if £ = 0 or y = 0, then
z-y=0. A

Proposition 2.7. If zy =0, then £ =0 or y=0.

Proof. Suppose x # 0. Then there exists x=!. From one side z~!(zy) =
(x~'x)y = y and from the other side x~!(zy) = 2710 = 0. Thus if x # 0,
then y = 0. Similarly, by commutativity, if y # 0, then z =0. O

Proposition 2.8. For every x € X, —x = (—1) - z.

Proof. We have z(1+ (=1))=z-0=0and z(1+(-1)) =z -1+x-(-1)
x4 2+ (—1). Then the conclusion follows. O

Corollary 2.1. One has (—1)? = (=1)(—=1) = 1, 2(—y) = (—2)y = —(2y),
for all x,y € X.

Proof. (=1)*=(-1)(=1) = —(-1) = L. z(~y) =z(-1)y = (-1)zy = —(zy)
and (—z)y = (-lay = —(zy). O

Proposition 2.9. Consider x,y, z,x;, and y; belonging to X, i =1,2. Then
based on (R1)—(R15) one has

(1) (a) =z <o and y; <yo imply 21 +y1 < 22 + ¥2.
b) x1 < a9 and y; < yo imply 1 +y1 < T2 + Yo.
a) x>0 if and only if 27! > 0.

(2)

=3

) >0 implies —x <0.
¢) x>0 implies —x < 0.
a) x<yandz>0imply zz < yz.
b) z <y and z >0 imply zz < yz.
¢) x<yandz<0imply zz > yz.

A~ N N N N N N S

) x<yand z <0 imply zz > yz.
(4) If xy >0, then x <y if and only if 1/x > 1/y.
0< 2 <29 and 0 < yy < yo imply 21y1 < T2ys.

&
~—

0< 2y <z9and 0 < yy < yo imply 21y1 < T2ys.

¢]
~

r1 <22 <0 and y; <yo <0 imply z1y1 > T2y2.

o
=

2

r1 <xo <0 and y; <yo <0 imply x1y1 > T2ys.
The absolute value function is defined as

x, x>0,

for x € X, |x|={
-, z < 0.

So, |-]: X —[0,00][.
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Proposition 2.10. From (R1)—(R15) follow that for every x,y € X, we have

(1) (a) lz| > 0.
(b) x| =0 <= =0
(c) 2| = | — x|
(2)  (a) |z +yl < |z] + |yl
(b) lz =yl = [lz] = |yl |.
(3) (a) || <a <= —a<z<a.
(b) 7] <a <= —a<z<a.
4)  (a) |lzy| = || - [yl
x| _ |z
S T
(c) [2"| = |=|", neN".

The distance function is defined as
forx,y € X, d(z,y) = |z —y|
Thus d: X x X — [0,00].
Proposition 2.11. From Proposition 2.10 it follows that

d(z,y) =0 if and only if = = y;
d(xay):d(y7517)7 Vr,y€e X;
d(z,y) < d(z,2) +d(z,y), Vz,y,z€X.

The signum function is defined as

1, x>0,
forx € X, signz = (0, =0,
-1, z < 0.

Therefore sign : X — {—1,0,1}.

Warning. There exist several systems satisfying (R1)—(R1¢) axioms. But all
are algebraically and order isomorphic, [66, theorem 5.34], [100, vol.1, § 2.9].
We choose one of them and call it the set of real numbers, and denoted it by
R =(R,+,-,<). An element in R is said to be a real number. A real number
2 such that 0 < z is said to be nonnegative, whereas if 0 < =z, it is called
a positive number. A real number x such 0 > z is said to be nonpositive,
whereas if 0 > x, it is called a negative number.

Proposition 2.12. Number 1 is positive.
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Proof. Suppose that 1 is nonpositive; that is, 1 < 0. Adding —1 to both
sides we have 0 < —1. Multiplying both sides by the nonnegative number —1
and using (Ry5), we get 0 < (—1)(—1) <= 0 < 1. Now, 1 is simultaneously
nonnegative and nonpositive, thus 0 = 1. But this contradicts (Rg). Hence
1>0. O

It is clear that any set of real numbers (i.e., any subset of R) having an
infimum is nonempty and bounded below. The converse statement is also true.

Theorem 2.1. Every nonempty and bounded below subset A of R has an
infimum.

Proof. Denote by Ay the set of lower bounds of A. Because A is bounded
below, Ay # (. Remark that the ordered system (Ag, A) has the property
that for every x € Ap and y € A it holds that = < y. From (R4) it follows
there exists a real number z such that

<z <y, forevery z € Ay and y € A.

It results that number z is the greatest element in Ag, that is, an infimum of
A. By Remark 1.1 we conclude that z is the infimum of A. O

Corollary 2.2. If A is a nonempty and bounded below subset of R and B is
a nonempty subset of A, then

inf A <inf B.

Theorem 2.2. Every nonempty and bounded above subset A of R has a
supremum.

Corollary 2.3. If A is a nonempty and bounded above subset of R and B is
a nonempty subset of A, then

sup A > sup B.

Remark. The proofs of the existence of an infimum and the existence of
a supremum have used Axiom (Ris). At the same time it can be proved
(and we see immediately) that (Ri¢) follows from any one of these theorems.
Thus (R16) is equivalent to any one of these theorems. Hence we may substi-
tute (R1g) by one of these statements in order to get the same real number
system. A

Theorem 2.3. Suppose X is a totally ordered field (i.e., it satisfies axioms
(R1)-(R15)) and, moreover, every nonempty and bounded above subset of it
has a supremum. Then Aziom (Rig) is fulfilled.

Proof. Consider an ordered pair (4, B) of nonempty subsets of X having
the property that x <y for any € A and y € B. Then A is nonempty
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and bounded above (by any element of B). It follows that there exists z € X
such that
z =sup A. (1.4)

We have to show that z < y, for every y € B. For, suppose there exists
Yo € B such that yg < z. Then yg is an upper bound of A strictly less then
z, contradicting assumption (1.4). O

A similar statement holds for the infimum.

Theorem 2.4. Suppose X is a totally ordered field and, moreover, every
nonempty and bounded below subset of it has an infimum. Then Aziom (Rig)
is fulfilled.

Theorem 2.5. (Archimedes’” principle) For every two real numbers x and
y such that y > 0 there exists a natural number n such that © < ny.

Proof. Under the above-mentioned assumptions define
A={ueR|IneN" u<ny}.

and remark that A # () (because at least y € A). We show that A = R.
Suppose that A # R and denote B =R\ A. Obviously, B # 0.

Note that for every u € A and v € B, u < v. Indeed, for every u € A
there exists a natural n such that v < ny. Because v ¢ A and the real
number set is a totally ordered set, it follows that ny < v. Then

u<ny <v = u<uv.

Axiom (R16) implies that for the ordered pair (A, B) there exists a real
number z such that

u<z<wv, YueAwveB. (1.5)

The real number z —y belongs to A, because otherwise z —y € B, and then
by (1.5)
2<z—y = y <0,

contradicting the hypothesis. Therefore z —y € A. Then we can find a natural
number n such that z —y < ny. We also have

z4y=(z—-y)+2y < (n+2)y,

and it follows that z 4y € A. Then z+y < z, thus y < 0. The contradiction
shows that A = R and the theorem is proved. 0O

Remark. One can show that Axiom (Rig) is equivalent to the Archimedes
principle. A

" Archimedes of Siracusa ('Apxtundns o Zvparotoios), 287-212 (BC).
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Corollary 2.4. Given a positive €, there exists a natural number n so that
1/n<e.

Corollary 2.5. The set of natural numbers is unbounded.

Theorem 2.6. The supremum of a nonempty and bounded above set is
unique.

Proof. Let A be the set under discussion. Then by Theorem 2.2 we know that
there exists sup A. Suppose that sup A = a; and sup A = as and a; # as.
Then either a; < as or as < aj. In both cases we get a contradiction.

We may argue equally well by Remark 1.1. O

The following characterization of a supremum is useful.

Theorem 2.7. A real number a is the supremum of a set A C R if and only
if

(i) For every x € A, = < a.

(ii) For every € > 0 there is an element y € A such that y > a — ¢.

Proof. (i) says that a is an upper bound of A, and (ii) shows that there is
no upper bound less then a. O
Similar results hold in the case of an infimum.

Theorem 2.8. The infimum of a nonempty and bounded below set is unique.

Theorem 2.9. A real number a is the infimum of a set A C R if and only if

(i) For every x € A, = > a.
(ii) For every € > 0 there is an element y € A such that y < a + €.

Theorem 2.10. For every real x > 0 and every integer n > 1, there is one
and only one real y > 0 such that y™ = x.

Remark. This number y is written as V/z or 2/ and it is called the
nth root or radical (of index n) of the positive real number z. The second
root is called the square root, and the third root is called the cube root. A

Proof. If n =1, y is precisely x. Suppose that n € {2,3,...}.
That there is at most one such y is clear, because 0 < y; < yo implies
yr < s
Let E be the set consisting of all positive reals ¢ such that t" < x.
If t =2/(1+x), then 0 <t < 1; hence t" <t < x, so E is not empty.
Put t9 =14 2. Then ¢y > 1 implies ¢y > to > z, so that tg ¢ F, and t
is an upper bound of E. Let y = sup E (which exists, by Theorem 2.2).
Suppose y™ < x. Choose h such that 0 < h <1 and
n

x—y
he ——— 9
(I+y) —y»
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We have
(y—f—h)”:y"—l—(T)y"‘lh+--~+h"Sy"+h<(?>y7b_1+-~-+1>
=y R+ =) <Y+ @y =

Thus y + h € E, contradicting the fact that y is an upper bound of FE.
Suppose y™ > x. Choose k such that 0 < k <1, k <y, and

Yyt -z
k< —————.
(I+y) —y"
Then, for ¢t > y — k, we have

"> (y— k)" =y - (?) g <’;> MR (1)K
:w—k<<> (o)
2o () o

Y=y >y + (r—y") =

[\V]

3

Thus y — k is an upper bound of E, contradicting the fact that y = sup E.

It follows that y™* =2. O

An interval A of the real number system is a subset of R so that for
every x,y € A and z € R satisfying z < z < y, we have z € A. An
interval bounded below and above is said to be bounded. Otherwise it is called
unbounded. For any nonempty and bounded interval A, the nonnegative real
number [(A) =sup A — inf A is said to be the length of A.

We remark that for any real numbers a and b with a < b the bounded
intervals are listed in Figure 1.9.

a b

[a,0] ={z € R|a <z <b} closed interval —
[a,b[={z € R|a <z <b} left closed right open interval M
Ja,b) ={x € R|a <z <b} left open right closed interval M
la,b[={z € R|a <2 <b} open interval M

Fig. 1.9. Bounded intervals
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1.2.3 Elements of algebra

Theorem 2.11. For every real x there exists a unique integer k such that
k<z<k+1.

Let = be a real number. Its floor is the unique (Theorem 2.11) integer k
satisfying
k<z<k+1,

and is denoted |z] (read “the floor of z”). Equivalently, the floor of a real
number x is the largest integer less than or equal to x. In some papers the
floor of a real number is referred to as the integer part of it [30].

The floor function is defined by

Rz |z] €Z.

Let x be a real number. Its ceiling is the unique (Theorem 2.11) integer k
satisfying
k—1<ax<k,

and is denoted [z] (read “the ceiling of z”). Equivalently, the ceiling of a
real number x is the smallest integer greater than or equal to x. The ceiling
function is defined by

Rozw— [z] € Z.

Note

Obviously, for a real x,

r—1<|z] <z <[z]<z+1,

For an integer n one has

and for any nonzero integers a and b

[ [n/a]/b] = [n/(ab)] and [[n/a]/b] = [n/(ab)].

The fractional part of a real number z is defined as = — || and is denoted
by {z}. So, the fractional part function is defined by

R>xzw— {z} €[0,1].

Theorem 2.12. For every two real numbers x and y such that x <y there
exists a rational lying between them; that is, * < u <y, for a certain u € Q.
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Proof. Based on Archimedes’ principle (Theorem 2.5) for the positive real
y — x there exists a natural n such that 1 < n(y —z). Then

1/n<y-—x. (1.6)
From Theorem 2.11 it follows that there exists an integer m such that
m<nzx<m+ 1. (1.7)

Obviously, u = (m+1)/n is a rational, and satisfies < u. From the left-hand
side of (1.7) as well as from (1.6) we infer that u also satisfies

m 1 1
u=—+—-—<z+-<y 0O
non n

An drrational number is precisely a nonrational real number; that is, it
belongs to R\ Q.

Corollary 2.6. Given any two real numbers x and y such that © <y, there
exists an irrational number v such that © < v < y.

Proof. Choose any irrational number vy (v/2, for example). Then x — vy <
y—vg. By Theorem 2.12, there exists a rational u such that z—vy < u < y—wvyp;
that is, * < vg + u < y. We remark that v = vy 4+ u is irrational, because
otherwise it follows that vg itself is rational, and this is not the case. 0O

A real number is said to be an algebraic number if it is a root of a poly-
nomial equation with integer coefficients.

A real number is said to be an transcendental number if it is not a root of
any polynomial equation with integer coefficients.

Let P(x) be a polynomial of degree n

P(z) =an2™ + -+ a1z + ao,
with ag,...,a, € Z, and a, # 0, and x € R.

Theorem 2.13. If an irreducible fraction p/q is a root of P, p divides ag
and q divides a,.

Proof. Suppose p/q is a root of P; then ¢"P(p/q) =0, hence

1

aoq" +a1q" 'p+ -+ an_1gp" "t = —anp™.

From this identity ¢ divides a,p™, but p and ¢ are relatively prime, so ¢
divides a,. Similarly one can show that p divides ag. O

Corollary 2.7. The real roots of the polynomial
2+ ap_12" 4 -+ a1z + ag,

are either integers or irrational numbers.
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Corollary 2.8. The real roots of the polynomial

22 —m=0,

where m is prime, are irrational numbers.

Let A and B be two sets. If there exists a bijective mapping from A onto
B, we say that A and B have the same cardinal number or that A and B
are equivalent, and we write A ~ B.

Theorem 2.14. The relation ~ defined above is an equivalence relation.

Recall, for every positive integer n, N is the set whose elements are
precisely the integers 1,2,...,n. For a set A we say that

(a) A is finite if A ~NZ* for some n (the empty set is, by definition, finite).
The number of elements of a nonempty finite set A is n provided A ~ N .
In this case we write |A] = n, and we read “the number of elements of
the nonempty and finite set A is equal to n” or “the cardinality of A is
n.” By definition, |@] = 0.

(b) A is infinite if A is not finite.

(c) A is countable if A ~ N*. Obviously N ~ N*. We write |4| = Ry and
read “the cardinality of A is aleph zero.” Aleph is the first letter of the
Hebrew alphabet.

(d) A is uncountable if A is neither finite nor countable. We write |A] > ¥y
> Ng.

(e) A is at most countable (or denumerable) if A ~N* or A ~ Nf for some
n € N*. We write |A] < V.

Remarks 2.1. (a) For two finite sets A and B so that B C A we have A ~ B
if and only if A = B. For infinite sets, however, this is not exactly so. Indeed,
let M be the set of all even positive integers, M = {2,4,6,...}. It is clear
that M is a proper subset of N*. But N* ~ M, because N* 3 n +— 2n € M
is a bijection.

(b) The sets {1,-1,2,—-2,3,-3,...} and {0,1,-1,2,—-2,3,-3,...} are
equivalent. Indeed, the function

o k=1,
"l k>,

maps the kth rank term ay of the first set to the (k+ 1)th rank term in the
second set in a bijective way.

From (a) and (b) we conclude that the sets N* and Z are equivalent.
Therefore we write |Z| =Rg. A

Theorem 2.15. Every infinite subset of a countable set is countable.
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Theorem 2.16. Let {A, | n =1,2,...} be a countable family of countable
sets, and put
B=UX A,.

Then B is countable.

Proof. Let every set A, be arranged in a sequence (z, )k, n = 1,2,..., and
consider the infinite array in which the elements of A, form the nth row,
Figure 1.10.

T11 T12 T13 MV A

21 T2 To3 Tog - -- Ay
/ /

T31 T32 T33 T34 - Ay
/

Ta1 Ty2 Ty3 Tyq - Ay

Fig. 1.10. Infinite array

The array contains all elements of B. As indicated by the arrows, these
elements can be arranged in a sequence

T11, L21, T12, T31, L22, T13, ... - (1-8)

If any two of the elements A, have elements in common, these will appear
more than once in (1.8). Hence there is a subset C' of B such that C' ~ B,
which shows that B is at most countable (Theorem 2.15). Because 4; C B,
and A is infinite, B is infinite, and thus countable. 0O

Corollary 2.9. Suppose A is at most countable and for every o € A, B, is
at most countable. Put
C= UocEABa-

Then C' is at most countable.
Proof. For C is equivalent to a subset of U,B,. O

Theorem 2.17. Let A be a countable set and let B,, = A™, for some n € N*.
Then B, is countable.

Proof. That B; is countable is obvious, because By = A. Suppose B, _1 is
countable (n =2,3,...). The elements of B,, are of the form

(b,a) (b€ Bp_1, a € A).
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For every fixed b, the set of pairs (b, a) is equivalent to A, and hence, count-
able. Thus B,, is a countable union of countable sets. By Theorem 2.16, B,
is countable. 0O

Corollary 2.10. (Cantor) The set of all rational numbers is countable.

Proof. We apply Theorem 2.17 with n = 2, noting that every rational r is
of the form a/b, where a and b are integers and b # 0. The set of such pairs
(a,b), and therefore the set of fractions a/b, are countable. O

Therefore we write |Q| = No.

Corollary 2.11. Fach set of the form |a,b|NQ, where a,b € Q and a < b,
is countable.

Proof. Equivalently, we prove that between any two different rational numbers
there are countably many rational numbers.

The set of positive rational numbers is countable (otherwise, the set of
rational numbers is finite). To each positive rational number ¢ we assign
(uniquely) a pair (m,n) of positive integers with no common divisor such
that ¢ = m/n. The map (m,n) — (ma+ nb)/(m + n) is one-to-one, (ma +
nb)/(m +n) € Q, and a < (ma + nb)/(m + n) < b. Then to each positive
rational number we assigned uniquely a rational number member of the open
interval ]a, b[.

On the other hand, to each rational p €]a,b[ we can find a pair (m,n) of
positive integers with no common divisors so that p = (ma + nb)/(m + n)b.
m/n is a positive rational. Thus there is a bijection between the set of positive
rational numbers and the set of rational numbers belonging to ]a,b[. O

Theorem 2.18. Let A be the set of all sequences whose elements are the
digits 0 and 1. Then A is uncountable.

Proof. Let B be a countable subset of A, and let B consist of the sequences
S1, S92, . ... We construct a sequence s as follows. If the nth digit in s,, is 1 we
let the nth digit of s be 0, and vice versa. Then the sequence s differs from
every member of B in at least one place; hence s ¢ B. But clearly s € A, so
that B is a proper subset of A.

We have shown that every countable subset of A is a proper subset of A.
It follows that A is uncountable (for otherwise A would be a proper subset
of A, which is absurd). O

Corollary 2.12. The interval [0,1] is uncountable.

Proof. Use the binary representation of the real numbers and apply Theorem
2.18. O

Corollary 2.13. Every interval [a,b] (a < b) is uncountable.

Corollary 2.14. (Cantor) The real number set is uncountable.
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Therefore we write |R| = N;.
Theorem 2.19. (Cantor) The algebraic number set is countable.

Proof. For every polynomial P(z) = a,z™ + ayp_12"" ' + -+ + a1 + ag of
degree n and with integer coefficients, define its height h(P) as the integer

n+lan| + lan—1|+ -+ aa] + faol.

Let U,, be the set of all the roots to all the polynomials P satisfying h(P) <
m. Obviously, for every integer m, the set U, is finite. Because the set

Um=1Unm
is countable, we conclude that the algebraic number set is countable. O

Remark. Each number of the form ,/p, where p is prime, is irrational and
algebraic. A

Corollary 2.15. (Cantor) The transcendental number set is uncountable.

Proof. Suppose the transcendental number set is countable. Then the union
of the algebraic number set and the transcendental number set is countable.
This union precisely is the real number set. So, we contradict Corollary 2.19.
The conclusion follows. O

Remark. From Theorem 2.19 and Corollary 2.15 it follows that “almost all”
real numbers are transcendental. A

1.2.4 Elements of topology on R

A set A C R is said to be open if for each x € A there is a positive £ such
that Jo —e,2 + e[C A. Obviously, R is open. We consider by definition the
empty set as being open. It follows immediately that

Theorem 2.20. Let O denote the family of all open subsets of R. Then
(a) O,ReO.

(b) The union of any family of open sets is open.
(¢) The intersection of any finite family of open sets is open.

Remark. We may not relax the finiteness assumption in (¢). For every n € N*
the interval | —1/n, 1/n[ is an open set. The set {0} containing just the origin
is not an open set because it does not contain any open interval. Note that
Mnen+] —1/n,1/n[={0}. A

Let A be a nonempty subset of R and = € A. Then z is an interior point
of A if there is an open set O with x € O C A. The set of interior points of
a set A C R is denoted by int A. If int A = (), we say that A has no interior
point. This is the case for A = {1} and A = {1/n | n = 1,2,...}. Always
intAcC A
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Theorem 2.21. Suppose A, B C R. Then

(a) int A is the union of all open sets contained by A. Thus int A is open.

(b) A is open if and only if A = int A.

(¢) The interior of A is the largest open set (in respect to the inclusion of
sets) contained in A.

(d) A C B implies int (A) C int (B).
(e) int (AN B) =1int (A) Nint (B).
(f) int (int A) = int A.

(g) intR=R.

Proof. (a) It follows from the definition of int A.

(b) Suppose that A is open. By definition, for every z € A there exists a
positive ¢ such that |z — e,2 + ¢[C A. This means that x € int A. Thus
A C int A. The other inclusion is trivial.

(c) We have to show that if int A C B C A and B is open, then int A = B.
For, suppose int A # B. Choose an x € B\ int A. Then there is a positive
e such that Jx — e,z +¢[C B and B C A. Then z € int A. Thus we get a
contradiction and the claim is proved.

(d) It is trivial.

(e) Suppose that z € int (A) Nint (B). Then there exist open sets Oj, 0o
such that € Oy C A and x € Oy C B. Thus x € O1 N Oy C AN B, hence
x € int (AN B).

Suppose now that z € int (AN B). We can find an open set O such that
€0 C(ANB). Then € O C A and =z € O C B. Hence = € int A and
x € int B. We conclude z € int (A) Nint (B).

(f) int A is open by (a). The conclusion follows by (b).
(g) We noticed that R is open. The conclusion follows by (b). O

Theorem 2.22. Every open interval is an open set.

A set A C R is said to be closed if Cg A is open. Then we have the
following.

Theorem 2.23. Let C denote the family of all closed subsets of R. Then
(a) O,ReC.

(b) The intersection of any family of closed sets is closed.
(¢) The union of any finite family of closed sets is closed.

Proof. (a) We have Cg R = () and Cr ) = R.
(b) It follows from (b) of Theorem 2.20 and Theorem 1.4.
(¢) It follows from (c) of Theorem 2.20 and Theorem 1.4. O

Remark. We may not relax the finiteness assumption in (c). For every N*
the interval [1—1/n,1] is a closed set. The set ]0, 1] is neither open nor closed.
We note that Upen+[1 —1/n,1] =]0,1]. A
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Proposition 2.13. Consider two sets A, B C R such that A is open and B
is closed. Then A\ B is open and B\ A is closed.

Proof. We write A\ B=ANCgB and B\ A=BNCgA. O

For A C R, the closure of A is the set clA = N{C | A c C C
R, C closed}. We remark that A C cl A always.

The interior and the closure of a set are strongly tied.

Theorem 2.24. Consider A C R. Then
ER (Cl A) = int (ER A), ER (int A) =cl (ER A)

Proof. We prove the first identity only. The proof of the second one runs
similarly.
Set an arbitrary = € Cg (cl A).

x¢clA = JC closed, A C C, such that z ¢ C
— 30(=CrC) open, O C g A, € O = =z €int (Cg A).

Set an arbitrary z € int (Cg A). Then

3O open, O Clr A, 1€ 0O = 3C(=CrO) closed, ACC, v¢C
= r¢cdA = relg(cdd). O

Corollary 2.16. Suppose A C R. Then int A = Cgrcl(CrA) and clA =
Cr(int (Cg A)).

Theorem 2.25. Suppose A, B C R. Then

(a) clA is a closed set.

(b) A is closed if and only if A= clA.

(¢) cl A is the smallest closed set (in respect to the inclusion of sets) contain-
ing A.

) A C B implies cl(A) C cl(B).

(e) cl(AUB)=cl(A)Ucl(B).

(f) cl(clA) =clA.

) IR =R.

Proof. (a) It follows from the definition of the closure and (b) of Theorem
2.23.
(b) If A is closed, it appears as a member in the intersection defining the cl A.
Then clA C A. Thus A = cl A.

If A=clA, A isclosed by (a).
(¢) We have to show that if A C B C clA and B is closed, then B = cl A.
Because B is closed and A C B, B appears as a member in the intersection
defining the cl A. So, B D clA. Then B = cl A, indeed.
(d) It is trivial.
(e) We apply Theorems 1.4 and 2.24. Then
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BRCI (A @] B) = int G]R(A @] B) = int (G]RA N ERB)
= int (CgA) Nint (Cg B) = (Crcl A) N (Crel B) = Cr(cl AU cl B).

(f) By (a) cl A is a closed set. The conclusion follows by (b).
(g) The closure of any set is contained in R. So, RC cIRCR. O

Proposition 2.14. Consider two open and disjoint sets A, B C R. Then

(a) The closure of one set does not intersect the other; that is, B NclA =
c(B)nA=0.
(b) (intcl A) N (intcl B) = 0.

Proof. (a) From the hypothesis we have AN B = (). Then B C Cg A and

clB c Cg A. Finally, c1 BN A = 0.

(b) From (a) we have that ANclB = (. Then AN (intcl B) = (). Because

int cl B is open, we repeat the reasoning to this last open set and to A. 0O
A neighborhood of a point z € R is any set A C R containing an open

interval O with € O (i.e., z € O C A). The system of all neighborhoods of

a point 2 € R is denoted by V(z). Obviously, R € V(z), for each z € R.

Proposition 2.15. For a set A C R the following two sentences are equiva-
lent.

(a) x e clA.
(b) For every V € V(x) one has VN A # 0.

Proof. We show that (a) implies (b). Suppose that for a point 2 and an open
neighborhood V € V(x), VN A = (). It means that A C CgV and CrV € C.
Then cl A C CgV and z ¢ cl A, thus (a) does not hold.

We show that (b) implies (a). Suppose that = ¢ cl A. Then there exists a
closed set C' with A C C and = ¢ C. Set V = CgC and remark that V is
open, x € V, and V N A = (). But this contradicts (b). O

Corollary 2.17. Suppose V' is an open set and V N A=1(. Then V N clA
frng ®~

Proof. Suppose there is an element x € V Ncl A. Then by Proposition 2.15
it follows that VN A#£0. 0O

For x € R and A C R we say that x is a limit point or accumulation
point of A if every V € V(x) contains some point of A distinct from z; that
is, VN (A\{z}) # 0. Denote by A’ the set of limit (accumulation) points of
the set A.

Theorem 2.26. Consider A,B,A, CR, o€ I. Then

(a) clA=AUA".

(b) A C B implies A’ C B'.
(¢c) (AUB)Y =A"UB.

(d) UaEIA:x = (U(XEIAOé)/'
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Corollary 2.18. Consider A C R. Then A is closed if and only if A’ C A.

Theorem 2.27. Let A be a closed set of real numbers that is bounded above.
Set y =sup A. Then y € A.

Proof. Suppose y ¢ A. For any € > 0 there is a point 2 € A such that
y—e < x <y, Theorem 2.7, page 18. Thus, every neighborhood of y contains
apoint © € A, and = # y, because y ¢ A. It follows that y is a limit point
of A which is not a point of A, so that A is not closed. This contradicts the
hypothesis. O

Corollary 2.19. Let B be a closed set of real numbers that is bounded below.
Set y =inf B. Then y € B.

Proof. Set A= —B ={-b|be B}. Then A is closed and bounded above.
Moreover, y = —sup A. Then y € B. O

A point x € R is said to be a closure point or (adherent point) of the set
A C R if every neighborhood of x has a nonempty intersection with A.

Theorem 2.28. Suppose ) # A C R. Then A is closed if and only if A
coincides with the set of its closure points.

Proof. Denote by B the set of closure points of A.

Suppose A = B. Then CrA = CgB and for each z € CrA we can find a
neighborhood V of & such that V N A = ; that is, V C CgA. Thus z is an
interior point of (g A. The point 2 has been chosen arbitrary, so the set CrA
is open. Hence A is closed.

We have that A C B. Suppose that A is closed. Then CgA is open. For
any = ¢ A, CgA is a neighborhood of = mnot intersecting A. Then = ¢ B.
Thus we get that B C A, and finally A=B. O

The frontier or boundary of a set A C R is the set (cl A) N (clCrA). We
denote it by fr A and we note that it is closed. We remark that fr [0,1] =
fr]0,1[=fr {0,1} = {0, 1}.

Theorem 2.29. Suppose A C R. Then A is open if and only if ANfr A= (.

Theorem 2.30. Suppose A, B C R. Then we have

(a) intA=A\frA. (e) fr(R\A)=frA.

(b) cA=AUfrA (f) R=intAUfrAUint(R\ A).
(¢) fr(AUB)CcfrAUfrB. (g) fr(cA)=1fA.

(d) fr(AnB)cfrAufrB. (h) fr(intA) C fr A.

(i) A is open if and only if frA=clA\ A.
(j) A is closed if and only if fr A= A\ int A.

A subset A of R is said to be dense in R provided cl A = R. Invoking
Theorem 2.12, we find the following.
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Corollary 2.20. Q is dense in R.

Theorem 2.31. Let (Ii)ren be a nested sequence of nonempty closed and
bounded intervals in R; that is,

Ixi1 C I, keN. (19)
Then
Nrendr # 0.
Proof. Denote I, = [ag,br], k € N. From (1.9) it follows that

ar < a1 < bk+1 <bp, keN. (110)

Denote A = {z | x = ay, for some k € N} and B = {y | y = by, for some k €
N}. Then for every x € A and every y € B we have z < y, because otherwise
there exist ap € A and b, € B such that

b < ag.
We have either m < k or k < m. Suppose m < k. Then
by < ap < bk,

thus contradicting (1.10).
Axiom (R16) supplies a real z such that

ap < z<b,, keN.

Then z € I, for every k € N, and therefore z € NIpeny. O

Remark. Theorem 2.31 is no longer true if all the closed intervals are un-
bounded. We can show it considering I}, = [k,o0[, k€ N. A

1.2.5 The extended real number system

The extended real number set consists of the real number set to which two
symbols, 400 (= 00) and —oo have been adjoined, with the following prop-
erties.

(a) If = is real, —oo < z < +00, and

r+oo=00+z=+00, T—00=-00+T=-00, —=— =0
(b) If z >0, z(400) = 400, x(—00) = —00.
(¢) If z <0, z(+00) = —00, 2(—00) = +00.
The extended real number system is denoted by R = RU{+oco}U{—0c0} with
the above-mentioned conventions.

Any element of R is called finite whereas +o0o and —oo are called infini-
ties.
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Let A be a nonempty subset of the extended real number set. If A is not
bounded above (i.e., for every real y there is an x € A such that y < z), we
define sup A = 4oc0. Similarly, if A is not bounded below (i.e., for every real
y there is an x € A such that y > z), we define inf A = —oc0

We define intervals involving infinities

[a,4o0[={r €R|a <z} la,4+oo[={z €R | a < x}.
[a+oo]—{x€R\a<x<+oo} }a+oo]—{xeR|a<x<+oo}
|—oc,al={zeR |z <a}. | —oc,a[={zeR |z <a}.
[0 ]—{$€R\—OO<$<G} [ yal =

oo = ool =

] -

By definition, an open neighborhood of +occ is an open interval |a, +oo],
for some a € R. Similarly, an open neighborhood of —oc is an open interval
| — o0, al, for some a € R.

{reR|—oo<2z<a}.

[—o0 R.

1.2.6 The complex number system

Traditionally, there are two ways to introduce the set of complex numbers,
denoted as C. One way consists in defining a complex number as a pair of
real numbers and afterwards two operations are defined, an addition and a
multiplication. Thus we get that C together with the two operations is a field.
This way is followed in [115].

More traditionally and more intuitively is considering a complex number
as an algebraic entity of the form a4+ ib, where i> = —1 and a,b € R. Denote
z = a+1ib. Then a is its real part denoted Re z, and b is its imaginary part,
denoted Im z. The absolute value of z is |z| = va? + b>.

A complex number z = a + b is null if and only if @ = b = 0. A nonnull
complex number z = a + ¢b can be written as

z—a+ib= |z|<| | |b>:|z(c059—|—isin9)
z

for a certain §. Then the Moivre® formula
z=-cosf +isinf — z" = cosnf + isinné

is valid.
The properties of complex numbers are introduced in many textbooks. We
suggest one of them [115].

8 Abraham de Moivre, 1667-1754.
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1.3 Exercises

1.1. For arbitrary sets A, B, and C, show that

i) (A\B)nB=4.

(i) A\ (A\B)=ANB.

(i) (A\ B)U(B\A)=(AUB)\ (AN B).

(iv) (A\B)\C=A\(BUC).

(v) (A\B)NnC=(AnC)Nn(C\B)=(AnC)\(BnNCQO).
2

1.2. Show that the inclusion A\ B C C holds if and only if A C BUC.

1.3. For arbitrary sets A, B, and C, show that

(i) (AUB)\C = (A\C)U(B\O).
(i) (ANB)\ C = (A\ C)n(B\O).
(ifi) (AUC)\ B C (A\ B)UC.

1.4. Find the mutual relationships between sets X and Y (ie, X C Y,
X =Y, or X DY) provided

(i) X =AU (B\C), Y=(AUB)\ (AUC).

(i) X =(ANnB)\C, Y=(A\C)n(B\C).

(iii) X =A\ (BUC), Y=(A\B)U(A\C).

(iv) X=(AxB)U(CxB), Y=(AUC) x B.

v) X=(AxB)U(CxD), Y=(AxC)U(Bx D).
(vi) X=(ANnB)x(CNB), Y=(AxC)N(Bx D).
(vii) X =(AUB)x (CUB), Y=(AxC)U(BxD).
1.5. Let A,,, n € N, be a collection of sets.

5
(i) Consider B,, = U jA;, n € N. Show that US> B,, = U2 (A,.
(ii) Consider B,, =N yA;, n € N. Show that N> (B, = NS A,.
1.6

)

(1) U—o(MaZoAm.n) C NMoZo(Uni_gAm.n);
(ii) Um—o(NploAm.n) D Nplo(Uns—oAmn)?

. Let Ay, n, m,n €N, be a collection of sets. Which inclusion does it hold

1.7. For any two sets A and B show that

(i) Cx0 = X and Cx X = 0.

(ii) C(A\ B) = (CA) U B.

(iii) (ANCB)U(CANB)=(AuB)N(CAUCB)=(AUB)\ (AN B).
(iv) Ac B = (B cCA.

1.8. There are given three sets A, B, and U with A C U and B C U. Find
the set X C U satisfying

C(XuAd)u(XulAa) =B.
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1.9. Show that

(i) P(A)UP(B) C P(AUB).
(i) P(A)UP(B)=P(AUB) < ACB or BC A.
(iii) P(A)NP(B) =P(ANB).

(iv) P(A\ B) Cc P(A) \ P(B).
1.10. Show whether each of the following functions is one-to-one and/or onto.

(i) Function f:N — N, defined by f(n) =2n, n € N.
(ii) Function f:Q x Q — Q, defined by f(p,q) =p, p,q € Q.
(iii) Function f: Q x Q — Q x Q, defined by f(p,q) = (p,—q), p,q € Q.

1.11. Let A and B be sets and f : A — B be a mapping. Consider two
mappings f. : P(A) — P(B) and f* : P(B) — P(A) defined by f.(M) =
f(M), respectively, f*(N)= f~*(N), where M C A and N C B.

(a) Show that the following sentences are equivalent.
(i) f is one-to-one.
(ii) f. is one-to-one.
(iii) f* is onto.
(iv) f(MNN) = f(M)N f(N), for every M, N € P(A).
(v) f(CaM) Cc Cpf(M), for every M € P(A).
(b) Show that the following sentences are equivalent.
(i) f is onto.
(ii) f« is onto.
(iii) f* is one-to-one.
(iv) Cpf(M) C f(CaM), for every M € P(A).
(c) Show that the following sentences are equivalent.
(i) f is bijective.
(ii) f. is bijective.
(iii) f* is bijective.
(iv) f(CaM) =Cpf(M), for every M € P(A).

1.12. Let A and B be sets and f: A — B a mapping.

(a) Show that the following sentences are equivalent.
(i) f is one-to-one.
(ii) For any two functions g,h : C — A with fog = fog, it follows
that g = h.
(b) Show that the following sentences are equivalent.
(i) f is onto.
ii) For any two functions ¢g,h : B — C with go f = h o f, it follows
g g
that g = h.

1.13. Show that the following sets are countable.
(i) {2™ | n € N*}.

(ii) The set of triangles in plane whose vertices have rational coordinates.
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iii e set of points in the plane having rational coordinates.
iii) The set of points in the pl havi tional dinat
(iv) The set of polynomials having rational coefficients.

1.14. Consider a set M having m elements and a set N having n elements,
m,n > 1. Show that

(i) The number of functions f: M — N is equal to n™.
(ii) If m = n, the number of bijective functions from M to N is equal to ml!.
(iii) If m < n, the number of one-to-one functions from M to N is equal to
nn—1)Mn-=2)---(n—m+1).
(iv) If m > n, the number of onto functions from M to N is equal to

" — (T)(n—l)m—i— <Z>(n—2)m— (’;)(n—z)m+~--+(—1)n-1<n’z1).

1.15. Prove the following identities
06 Q) o2 ()e e
() )+ () r . v
Q)+ (rr v

1.16. Consider a set S containing n elements. The nth Bell® number B,
is defined as the number of partitions of S. If S = (), by definition By = 1.
Show that

By =1, Bo=2, By=5, By = 15. (1.11)

" n n n
Bupi=1+) <k>Bk => (k>Bk.. (1.12)
k=1 k=0

1.17. Suppose A is a finite set so that |A| = m. Show that the number of
solutions to
A=A1UAU---U A

is equal to (2F — 1)™.
1.18. Consider Ay, Ay ..., A, finite sets. Show that
Ay UAp U UA =D A =D A0 Ay + >0 [AnA; A —. ..
i<j i<j<k
+ (=D A N4 NN Ay,
AL N Az NN A =) A =) JAUA |+ D JAIUA; UA - ...

i<j i<j<k

+ (=D)AL U AU U A,

9 Eric Temple Bell, 1883-1960.
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1.19. Let x,y be real numbers with y > 0. Show that

k
oozt = ley+ e+ 1 ([y] - )]
0<k<y Yy

1.20. Let n € N. Then show that

n+1 n+2 n + 2k
{ 5 J+\‘22J++\‘2’CHJ+H (1.13)

1.21. Let n be a natural number greater than 1. Show that there is no system
of three integers of the form x =a —1r, y = a, and z = a+ r, with r > 0,
such that

xn + yn — zn.

1.22. Let A be a finite set. Then show that |[P(A)| = 2/4l.

1.23. (Square root inequality) For 2 > 1, show that

Ve +1-2Vz < % <2yr —2vx — 1. (1.14)

1.24. (Schur ** inequality) Let x,y, and z be nonnegative numbers. Show
that for any r > 0, we have

'z —y)z—2)+y(y—2)y—2)+2"(z —2)(z —y) > 0.

1.25. (Bernoulli ! inequality) Consider n real numbers x; > —1, i =1,2,...,
n, such that all of them have the same sign. Show that

I4+z)A4+z2)...(1+xy) > 14z +22+ - + Ty (1.15)
1.26. (Bernoulli inequality) For every n € N* and every = > —1, show that
(14+2)">1+nx. (1.16)

1.27. (i) For n > N*, show that
1 n
2< (1 + > < 3.
n

"n+1< Yn, YneN*, n>3.

1.28. (Mean inequality) Let x1,xs9,...,2, be positive reals. Show that the
geometric mean is less than or equal to the arithmetic mean; that is,

m«/l‘lxg R <

10 Issai Schur, 1875-1941.
' Johann (I) Bernoulli, 1667-1748.

(ii) Show that

Ty +Ta+ -+ Ty
- .

(1.17)
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1.29. Let z1,x9,...,x, be positive reals. Show that the harmonic mean is
less than or equal to the geometric mean; that is,

m

1 1 1
X1 €2 Tm

< N/T1To .. Ty, (1.18)

1.30. (i) Show that in (1.17) and (1.18) we have equality if and only if 21 =
e — xm.
(ii) Let @1, za,...,z, be positive numbers. Show that

11 1 )
(x1+@a+- o tap) | —+—++— ] >n"
X X9 In

1.31. (Kantorovich 2 inequality) Suppose x1,a,...,2, € [a,b], 0 < a < b,
and t; > 0. Show that

(S ()= ()

i=1

1.32. (i) Let ay,...,a, be positive numbers and s = a; + -+ + a,, where
n > 2. Show that
n
> >~
S — ag

k=1

2

[y

(ii) For every n € N*, show that
n
n! <2 (g) . (1.19)

1.33. Let ay,...,a, be positive numbers. Show that

(i) L k-1
(g = (Beee) e

Equality occurs if and only if a; = as =--- = a,.
(i) (Maclaurin'® formula) Show the inequality

1/k
a;+az+- <Z a1a3 - )
n (k)

Note for k =1, it reduces to an identity, whereas for & = n it reduces to the
mean inequality (1.17).

2 Leonid Vitalyevich Kantorovich (JTeomnn Buranneswa Kanroponuy), 1912-1986.
13 Colin Maclaurin, 1698-1746.
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1.34. (i) (Lagrange '* identity) Let a; and b; be real numbers, i = 1,...,m.
Show that

(iaf) (i b?) = (ialbz> + Z (Cbibj —G,jbi)Q. (1.20)

(ii) Let m > 2 be an integer and ¢1,ta,. .., t, be positive numbers. Show that

11 1
(n+m+~~+%)<+4-~+h)7ﬁ+ >

2

(iii) Let n > 3 be an integer and t1,ts,...,t, be positive numbers such that

2 11 1
n 4+ 1> +to+-+ty) [ —+—+ -+ — .
ty 1o tn

Show that with any triple ¢;,t;, ¢, of numbers with 1 << i< j <k <n can
be the length of sides to a triangle.

1.35. (i) (Cauchy'® inequality) Let a; and b; be real numbers, i = 1,...,m.

Show that )
<Za?> <Zb12> 2 <Zaibi> . (1.21)
i=1 i=1 i=1

(ii) Show that in (1.21) we have equality if and only if a;b; — a;b; = 0 for all
1<i<j<m.
(iii) Show that

n n n
Zaibi S Z \ai|2 . Z ‘bi|2. (122)
1 1 1
(iv) Let a; be real numbers, ¢ = 1,...,m. Show that

lap +as + -+ + am| <\/a%+a%+--~+afn

m m

(v) Let a,b and ¢ be positive numbers. Show that

a? v 2 4(a —b)?
—+—+—=—2a+btct+———.
b c a a+b+c

Now a converse to Cauchy inequality (1.21) is introduced.

4 Joseph Louis Lagrange (baptized in the name of Giuseppe Lodovico Lagrangia),
1736-1813.
15 Augustin Louis Cauchy, 1789-1857.
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1.36. (Grinberg '6 inequality) Consider 0 < a; < as < --- < a, and 0 < by <
by < --- <b,. Show that

(£25) (859) < (Fn) <3 (B) (B4)

By the monotonicity of the two sequences we have

1.37. (i) (Chebyshev!'” inequality) If

a1 <ag <+ <ap, and by <by < -+ < by,
show that

n Z apbp—k41 < (Z ak> (Z bk> <n Z arbp.
k=1 k=1 k=1 k=1

(ii) (Chebyshev inequality) If

a; <ag <---<ap and by <by <o < by,
show that B . B

(Z ak> <Z bk> <n Z arbg.
k=1 k=1 k=1

Show that the above inequality turns into an identity if and only if

ag=ay=--=a, or by =by=---=0,.
1.38. (Rearrangement inequality) Consider

a; <ay <---<ap and by Kby <--- < by

Suppose o : {1,...,n} — {1,...,n} is a bijection. Show that

n n n
D arbnki1 <D arboy <Y arbr.
k=1 k=1 k=1

1.39. (i) (Weierstrass'® inequality) Show that for 0 < a; < ay < -+- < a,
<1,

n

[T -an = 1—Zn:ak. (1.23)
k=1

k=1

Darij Grinberg.
7 Pafnuti Lvovich Chebyshev (IladuyTuit JIpsosuu Yebnmes), 1821-1894.
18 Wilhelm Theodor Karl Weierstrass, 1815 1897.
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(ii) Let aq,...,a, be nonnegative numbers satisfying
art+as+--+a, <1/2.

Then show
(I-ay) - (1—ap) >1/2.

1.40. Assume that xq,29,...,2, > —1 and Y ., x? = 0. Show that

n
Zwi <n/3.
i=1
1.41. Consider 0 < ay,as,...,a,,b1,bs,...,b,. Show that

Vi(ay +b1)(ag +b2) - (an + bp) > Yaraz - an + Vbiba---by.

1.42. Suppose n € N. Show that
B (Y (M) (M) g e ™
(6) () (1) = (6) #- =t
My _ (" Y (M) o2 BT
(1)) ()=

1.43. Suppose A = {0,1,2,...,n}. Let S,, be the set of triples (a1, as,as),
a1, az,a3 € A, such that |a; — as| = |ag — ag|. Find |S,|.

1.44. Suppose f: N — N is onto, g : N — N is one-to-one and f(n) > g(n),
for all n € N. Prove that f(n) =g(n), Vn e N.

1.45. Find all bounded functions f :Z — Z such that f(n+k)+ f(k—n) =
2f(k)f(n), Yn,k € Z.

1.46. Find all functions f: N — N such that f(n+1) > f(f(n)), YneN.

1.47. Study the solvability of the exercise: let «,3 € R. Find all functions
f:[0,00[— R such that

) —uof(E Br(Y

f@)-fw) =y f (5) +2"f(5). Yoyelool  (124)

1.48. Find all functions f : R — R satisfying for all z,y € R,
fla—fly)=1-z—y. (1.25)

1.49. Consider A =]0,1]. Show that int A =]0,1[, clA = [0,1], and A’ =
[0,1].

1.50. Consider A =]0,1] N Q. Show that inf A =0, supA =1, int A = 0,
clA=10,1], A’ =[0,1], and fr A =10,1].

1.51. Show that
T

0<|sinz| < |z| <|tanz|, 0<|z|< 5
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1.4 References and comments

Many textbooks deal with basic concepts on sets and numbers. We mention
only some of them here. An axiomatic introduction of natural numbers may
be found in many textbooks, for example [110, Chapter 1] and [101].

For more details on relations see [92, §3.2], [93, §1.1], and [94, §2.3].

The second part of example 2.1 belongs to [54].

Example 2.2 may by found in several textbooks such as [48, vol.I, § 2.6],
[99, p. 130], and in [115, p. 2].

Theorem 2.5 may be found in [95, Theorem 2.17, p. 23].

Theorem 2.10 belongs to [115, Theorem 1.37, p. 11].

Theorems 2.7 and 2.30 are in [47, §1.3].

Exercise 1.19 is from [30].

Many interesting papers appeared in connection with Exercise 1.20. See
[136, 1969, pp. 268, 408, 456].

Exercise 1.21 may be found in [96].

The proofs of the inequalities in Exercise 1.33 may be found in [136, vol.
20(1969), 214-219].

Exercise (iii) in 1.34 is one of the exercises from IMO 2004.

More information on the rearrangement inequality as well as some of its
applications may be found in [135] and [96].

The exercise (v) in 1.35 is an exercise from the Balkan Mathematical
Olympiad, Tasi, Romania, 2005.

Exercise (ii) in 1.39 appeared in [29, 1965-1966].

Exercise 1.40 is Exercise 3 of the second day of the Sixth International
Mathematics Competition, 1999.

Exercise 1.41 is Exercise A2 in the 64th Putnam Competition 2003. Other
solutions to this exercise may be found in [78] and [96, Exercise 2.3.46].

Exercises 1.44-1.48 are taken from [96].
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Vector Spaces and Metric Spaces

This chapter is dedicated to introduce several basic notions and results con-
cerning vector spaces and metric spaces.

2.1 Vector spaces

2.1.1 Finite-dimensional vector spaces

For every positive integer k let R* be the set of all ordered k-tuples
x=(x1,T2,...,2),

where z1, ...,z are real numbers, called coordinates of . The elements of R*
are said to be points or vectors, especially when k > 1. If y = (yy,...,yx) € RF
and « is a real number, let

x4+y=(x1+y,x2+ Y2, ..., Tk + Yr), +:R* x R¥ — R¥;

a-x=ar=(ary,axs,...,arE), R x RF — R,

These operations define addition of vectors and, respectively, multiplication of
a real number (scalar) by a vector. It is easy to check the following sentences.

Theorem 1.1. (a) (R¥,+) is a commutative group.

(b) a(x +1vy) = ax + ay, for every a € R, z,y € RF.
(c) (a+ B)r = ax + Bz, for every o, B € R, x € RF,
(d) a(Bx) = (aB)x, for every a,B € R, = € R,

These two operations make R¥ into a vector (linear) space over the field
of the reals. This vector space has finite dimension; more precisely, it is a
k-dimensional vector space over the field of the reals. The R* vector space is
usually called the k-dimensional Euclidean' space. Why the real vector space

! Buclid of Alexandria (Evketdns o 'Ae€avdpeis), ~325-~265 (BC).
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R* is said to be a k-dimensional one is clarified at page 46. The 0-dimensional
vector space contains just one element, the scalar 0. The 1-dimensional vector
space over the reals is R.

The zero element 0 in R” is said to be the origin of the space or its null
vector. All coordinates of the null vector are equal to 0.

Remark. One may consider the R¥ as a vector space over the field of rational
numbers. Hereafter we consider only the R* vector space over the field of
reals. A

Proposition 1.1. (Calculus rules in the linear space RF)

(a) 0-2 =0, Vo € R¥ (the first 0 is the null scalar, and the second one is
the null vector).

(b) @-0=0, Ya € R (the two 0 coincide being the null vector).

(c) (-V)x = (~z1,...,—x,), YV € RL.

(d) a(zy + - +x,) = axy + - + ax,, for every a € R, and z; € R¥,
1=1,2,...,n.

(e) (aa+ - +an)r =a1x+ -+ ayx, for every oy € R, i =1,2,...,n,
and x € R*.

Define the inner product of z,y € R* by

k
<x7 y> = Z TiYis
i=1

thus (-,-) : RF x R¥ — R.

Theorem 1.2. Consider the vector space RF. For every vector x,y,z € RF
and scalar o € R the following properties hold.

(a) (x,x) >0 and (z,z) =0 if and only if © = 0.
(b) (z,y) = (y, ).

(€) (z+y,2) = (z,2) + (y,2).

(d) (az,y) = ale,y).

Every mapping f : RF xRF — R satisfying (a)-(d) in the previous theorem
is said to be an inner product on RF.
Suppose ai,as,...,a are positive numbers. Define

k
(,y) = Z AiTiYi-
i=1

Then this is an inner product on R¥ because it satisfies (a)-(d) in Theorem
1.2.
The Euclidean norm of an element € R* is defined by
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& 1/2
el = /o) = (Zﬁ) .

The Minkowski® norm or the I'-norm of x € R* is defined by
2l = [21] + - + |2kl
and the uniform norm of x € R¥ is defined by

|2]| o = max{|z1],...,|zx|}

For 1 < p < 400 we define the [P -norm of z € R¥ by
lzllp = (22| + -+ + ) 7.

Therefore on RF one can define several norms. In order to indicate which

norm we are referring to we denote it by || - ||, p > 1, respectively, | - | co-
Theorem 1.3. Let || - || be any of the norms defined above on RF. Suppose
z,y,2 € R, and a € R. Then

(a) =] = 0.

(b) ||lz[| =0 < z =0.

(e) [laz| = |allz].

(@) [{z, )] < l=ll2[lyl2-

(e) = +yll < llzll + [[yll (triangle inequality).
(£) llz =2 < llz =yl + lly — =l

Proof. (a), (b), and (c) are trivial.
(d) If y = 0, we have equality. Suppose y # 0 and consider a real A. Then

0< (x4 Ay, x4+ \y) = (z,2) + 2\ (2, y) + N (y, ).

Set A = —(z,y)/(y,y) and based on Theorem 1.2, we get
2 2 2
0< (z,2) _olmy)”  {my) <yQ,y> _ (@ 2)y.y) — {wy)”
(v, y) (y,y) (v, y)
Then (d) follows. This inequality is the Cauchy inequality, Exercise 1.35 of
Section 1.3.
(e) If the norm is an l,-norm, p > 1, then our inequality is actually the
Minkowski inequality; see Theorem 1.16 at page 56. If the norm under con-
sideration is the uniform one, then a straightforward evaluation proves the
inequality.
(f) It follows from (e). O
Every function || - || : R¥ — R satisfying (a), (b), (c), and (e) in Theorem
1.3 is said to be a norm on R*. We already saw several norms on R*, namely
I-llps p>1 and |- .

2 Hermann Minkowski, 1864-1909.
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2.1.2 Vector spaces

Some of the concepts introduced previously are considered in more general
settings.

A nonempty set X is said to be a vector space over a field K (R or C)
provided

(a) X = (X,+) is an Abelian group.
(b) A scalar multiplication is defined: to every A € K and = € X there is
assigned an element Az € X fulfilling the following four conditions.
(b1) Mz4+y)=X X+ )y, Vz,yeX, ek
(b2) A+ px=Xx+pux, VeeX, \,pek.
(b3) (Aw)x = Apzx), VeeX, \,pek.
(by) 1-z=2, VzelX.

If K =R, the vector space is said to be a real vector space, whereas with
K = C, the vector space is said to be a complex vector space. The elements in
X are called vectors or points, and the elements in K are called scalars.

Proposition 1.2. Let X be a vector space over a field K. Then

a) Ma —y)=\x— Ny, for every z,y € X and X € K.
) (A= p)x =z — px, for every x € X, A\, u €K

) A-0=0, for every X\ € K.

) 0-2=0, for every = € X.

) (=) = —z, for every z € X.

) ForAeKandz e X, e =0 = A=0 or x =0.

Proof. (a) \x = A(z —y) +y) = NMa —y) + M.
(b) Az = (A= )+ o = (A — p)z + pa.
(¢) 0= XAz —2z)=\r— Az =0.
(d) Take A = in (b).
() 0=0=01-1lzr=1lz+(-l)z =2+ (-1)z.
(f) Tt is trivial. O
Let X be a vector space over K and Y a nonempty subset of it. Y is said

to be a subspace of X if Y is itself a vector space over K with respect to the
operations of vector addition and scalar multiplication over X. Alternatively,
Y is a subspace of X provided every «a,0 € K and x,y € Y imply az +
By € Y. A linear combination of elements in Y is any element x = a1y, +

.+ anYn, with ag,...,q, € K, and y1,...,y, € Y. The set of linear
combinations of elements in Y is said to be the linear hull of Y and is
denoted linY.

Examples. (a) Let X be a vector space over a field K. The the set {0}
consisting of the zero vector alone, and also the entire space X are subspaces
of X.

(b) Let X be the vector space R?; then the set
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Y ={(z,9,0) | z,y € R}

is a subspace of X.
(c) Consider a homogeneous system of n linear equations in n unknowns with
real coefficients

ap1z1 +a1222+ -+ a1, =0

a21x1 + agors + - +ag,r, =0

Ap1T1 + Gp2Z2 + -+ App®y = 0.

If we recognize each solution of the system as a point in R™, then the set Y
of all solutions of the homogeneous system is a subspace of R™. A

Proposition 1.3. Let X be a vector space over a field K and ) #Y C X.
Then

(a) Y ClinY and linY is a subspace of X.
(b) If Z is any other subspace of X containing Y, then linY C Z.

Proof. (a) Forany x €Y, x =1-z €linY, thus Y C linY. For any «, 5 € K
and z,y € linY we have
T =T+ T+ F Qpln, Y= By + Bayz + o+ B,
ar + By =121+ 7222 + -+ Y2k,
for some ~; € K and z; € Y properly chosen.

(b) Choose z € linY. Then z = ajz1 + awxo + - -+ + @z, for some scalars
a; and z; €Y C Z. Then z€ Z. 0O

Remark. We conclude that linY is the smallest subspace (in respect to the
inclusion of sets) of X containing V. A

A subset Y of a vector space X over a field K is said to be linearly

independent provided for any ag,...,a, € K, z1,...,2, € Y such that
x; # x4 for @ # j,
oz +--t+apr, =0 — a1 =---=a, =0.

A characterization of this property is given by the following.

Proposition 1.4. Let X be a wvector space over a field K, Y C X, Y
nonempty. Then Y s linearly independent if and only if for any x € Y,

xz ¢ lin (Y \ {z}).

A subset Y of a vector space X over a field K is said to be linearly depen-
dent if it is not linearly independent. Alternatively, there exist aq, ..., a, € K|
not all of them equal to 0, and z1,...,2, € Y such that z; # x; for i # 7,
and
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a1x1 + -+ apr, = 0.
A subset B of a vector space X over a field K is said to be a basis of X
provided

(a) B is linearly independent.
(b) lin B = X.

Theorem 1.4. Any vector space nonidentical to its origin has a basis.

Theorem 1.5. Suppose that a vector space has a basis containing n € N*
elements. Then any other basis of the vector space contains precisely n € N*
elements.

More generally,

Theorem 1.6. Let By and By be two bases of a vector space over a field K.
Then By ~ Bi; that is, they have the same cardinal.

Thus, the cardinal of a basis is an invariant of the vector space. Then we
define the dimension of a vector space X as the cardinal number

o )IBl, X #{0}
dim X = {O, X = {0}

and we say that the dimension of X is equal to |B].

Examples. (a) Consider the vector space R over the field R. Then dimR =1
because e; = 1 is a basis of R. We may consider as a basis for this vector
space any nonzero real number. So, the basis of a vector space is not unique.
Note |R| = N;.

(b) Let X be the vector space R*, k € N*, over the field of reals. We introduce
its canonical basis by

er =(1,0,0,...,0,0), ez =(0,1,0,...,0,0), e3=(0,0,1,...,0,0),...,
er_1 = (0,0,0,...,1,0), e, =(0,0,0,...,0,1).

It is easy to check that the set {ej,es,..., e} is indeed a basis of the vector
space R*. Now we know that dimR" is precisely k. We emphasize that the
vector space R over the reals has other bases as well. Indeed, it is easy to
check that the following vectors

e1 =(1,0,0,...,0,0), ez =(1,1,0,...,0,0), es=(1,1,1,...,0,0),...,
ek—1:(1717 7"'7170)3 ek:(lalalv"'vlvl)'

form a basis to R¥.

(¢) Consider the vector space of polynomials with real coefficients over the
field of reals. Then the dimension of this space is Ny because for every n € N*
from
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anx™ + - +a1x+ap =0,

where the right-hand side contains the constant null polynomial, it follows
that all coefficients are zero. A

Let X and Y be vector spaces over the same field K. A mapping f: X —
Y is said to be additive if

flx+y)=fl@)+ fly), Va,yeX.
It follows immediately that f(0) =0 and f(—z) = —f(z), for all x € X. A
mapping f: X — Y is said to be homogeneous provided

flax)=af(x), VaekK, zeX.

A mapping f: X — Y issaid to be linear if it is additive and homogeneous;
that is,

flaz + By) = af () + Bf(y), Va,BeK, =zyeX
If Y =K and f: X — K, we say that function f is a functional.

Examples. (a) Consider two vector spaces over the same field K. The map-
ping f: X — Y defined by f(x) =0, for all © € X, is linear.

(b) Let X be the vector space over a field K. Then the identity function
defined by f(z) =z, for all z € X, is linear.

(c) Let us consider a field K and a matrix A = (a;;)1<i<m,1<j<n. All its
entries are elements of K; that is,

a1 air2 ... ain
A: a1 ag92 ... A2n
Am1 Am?2 « -« Amn

We define the function f: K" — K™ by

n n n
= (1,...,2,) €K", f(z)= (Zaljzj,Zagjxj,...,Zamj:rj).
j=1 j=1 j=1

(2.1)
Function f thus defined is linear.
(d) Consider a field K and a linear mapping f : K» — K™. Then f has the
form given in (2.1), where the entries a;; are supplied by

(alj7a2j,...,amj):f(€j), 1S]§n7 (22)

and ey, es,...,e, is the canonical basis of K.

(e) From (c) and (d) it follows that every m x n matrix with entries in a field
K defines a linear mapping from K" to K™ by (2.1); conversely, every linear
mapping from K" to K™ is given by an m x n matrix with entries in K by
(2.2). Thus we may identify a linear mapping f : K® — K™ by the matrix
generated through (2.2). A
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2.1.3 Normed spaces

A nonempty set X is said to be a normed vector space or a normed space
over a field K of real or complex numbers provided we have the following.

(a) X is a vector space over the field K.
(b) One can defined a function X > x — [|z|| € R such that for every z,y € X
and A € K there hold
(b1) [|z|| >0 and ||z|| =0 <=z =0.
(b2) [|Az]| = [A] - [|]].
(bs) [l +yll < [l=ll + [lyll (triangle inequality).

In this case we write (X, || - ||) or X if the norm precisely used is clear.
Remark. (R*,||-[,), p>1, and (R*,|-||) are normed spaces. A

Let (z,) be a sequence in a normed space X. It converges to x € X and
we write limx,, = « or x,, — x provided ||z, — x| — 0 as n — co. We say
that (x,) is convergent. Otherwise we say that the sequence (z,) diverges or
that it is divergent.

Let X be a normed space. A sequence (z,) in X is said to be Cauchy or
fundamental if for every ¢ > 0 there exists a rank n. € N* such that for any
n,m e N* n,m > n,,

lzn — 2| <e.

A normed space is said to be a Banach?® space provided every Cauchy
sequence is convergent.

Remarks. (a) A convergent sequence in a normed space is Cauchy. The
converse statement is not always true.

(b) A convergent sequence (z,) in a normed space is bounded; that is, there
is a positive M so that ||z,|| < M for all terms. A

Examples. (a) Consider the finite-dimensional Euclidean space R". For z =
(x1,...,2n) € R™ define (as we already did) the Euclidean norm

" 1/2
zll2 = <Z$§) :
k=1

This space is a Banach space as shown by Theorem 1.8 at page 78.
(b) Let C[a,b] be the vector space of real-valued continuous functions defined
on [a,b]. For = € Cla,b] define

Jolle = ma (0 (23)

This is a norm on the vector space Cla, b]. Indeed, first we remark by Theorem
2.10 at page 156, that the maximum is attained on a point in [a,b]. Then one

3 Stefan Banach, 1892-1945.
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can easily check Axioms (by) and (bs). Now we check Axiom (bs). For every
z,y € Cla,b] we have

7+ ylloo = max [2(t) +y(B)] = [(to) + y(to)] < [o(to)| + [y(to)]

)

< #lloo + 1ylloo,

for a point tg € [a,b] on which [a,b] 3 t — |z(t) + y(¢)| attains its highest
value. The norm defined by (2.3) on Cla,b] is said to be the uniform norm.
The space (C[a,b],|||ls) is not only a normed space but also a Banach space,
as follows from Theorem 2.1 at page 110 and from Theorem 8.2 at page 183.
(¢) Let m be the vector space of bounded real sequences; that is, = € m pro-
vided z = (x1,x2,...), z € R for every k € N*  and there is a nonnegative
constant ¢ such that |zi| < ¢ for each term of the sequence z. For x € m,
define

lzl} = sup{lz]}-

Then the norm just defined on the vector space of bounded real sequences m
determines a normed space. A

Proposition 1.5. In every normed space the following properties hold.

(@) [[(@n+yn) = @+l < llzn — 2l + [y — Yl
b) [ Anzn = Az|| < [Anl - llzn — 2| + 2] - [An — Al

© Mzl =1yl < llz =yl

Corollary 1.1. Consider X a normed space, two sequences (x,,) and (yp)
in X, and (\,) a sequence of scalars. Then

(a) zn — @ and y, — y imply T, + yn — T+ y.
(b) x, — x and A, — X imply Az, — Ax.
(¢) xp — x implies ||zn] — ||z

2.1.4 Hilbert spaces

Let H be a vector space over K, where K = C or K = R. Define a mapping
(-,-): Hx H—K, called the inner product, or scalar product satisfying for
all x,y,u,v € H and \ € K,

(a) (z,y) = (y,z) (here the bar denotes the complex conjugation, thus
(x,xz) € R); if K =R, this is just commutativity.
+uy) = (v,y) + (u,y).
z,y) = Mz, y).
,x) >0, and (z,2) =0 <= 2z =0.
The pair (H, (-,-)), where H is a vector space and (-, ) is an inner product
defined on it, is said to be an inner product space or a pre-Hilbert* space.

4 David Hilbert, 1862-1943.
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Theorem 1.7. (Cauchy-Buniakovski®~Schwarz®) Let (H,(-,-)) be an inner
product space. For every x,y € H it holds

(2, y)* < (z,2)(y,y). (2.4)

Proof. Suppose that y # 0, because otherwise inequality (2.4) is trivial.
Thus y # 0. Then (y,y) > 0. For every A € K we have

0< (x4 Ay, x4+ \y) = (z,2) + Ay, ) + Az, y) + Ay, ).

Now choose A = —(x,y)/(y,y). Then the above inequality supplies

_ =y, W) (z,y)(y, )
0< (z,z) —<y’y><y, ) —<y,y>< oY)+ 0.9 (Y, v)
= (x,r) — _:c,y) x

Thus (2.4) holds for all y # 0. Hence it holds for all y. O

Corollary 1.2. Let (H,(-,-)) be an inner product space. For every x,y € H

it holds
@ +y,0+y) < (Vieo) + <y,y>)2'
Proof. By (2.4) one has
(z+y,z+y) = (z,7) +2Re (z,9) + (y,9)
< (@, x) + 24/ (2, 2) (Y, y) + (Y, ) = (\/WJr <y,y>)2- =

We introduce the norm defined by an inner product as ||z|| = /(z,x). It
is easy to check (by) and (bz) from the definition of the norm, page 48. (bs)
follows by Corollary 1.2.

Remark. Thus an inner product space is a normed space. But not every

normed space (X, ||-||) originate in a vector space with an inner product (-,-)
defined on it so that ||z|| = /(z,z), forall z € X. A

Proposition 1.6. Let (H,| - ||) be a pre-Hilbert space. Then every two ele-
ments x,y € H fulfill the identity

lz +ylI? + e =yl = 2(]|«|* + [ly|*)  (parallelogram law).

5 Victor Yakovlevich Buniakovski (Buxrop STkosienuu DymsxoBckmit), 1804
1889.
5 Hermann Amaudus Schwarz, 1843-1921.
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If a pre-Hilbert space is complete in respect to the norm defined by the
inner product, it is called a Hilbert space.

The Cauchy—-Buniakovski-Schwarz inequality is a basic tool for proving
the triangle inequality in a pre-Hilbert space. The next result shows that the
triangle inequality also holds in a much weaker space, that is, a space which
is not a normed space.

Proposition 1.7. Let V' be a vector space over the real numbers, and let the
operator ||z|| be defined for all x € V, satisfying the following conditions.

|z]| >0, YazeV, (2.5)
2z +ylI” + lz = ylI* = 2([=[* + ly*), Y=zyeV. (2.6)

Then the triangle inequality holds.

Proof. From (2.6) we observe that ||0]| =0 and || —z|| = ||z||, for each z € V.
Define an inner product (-,-) by

1
(@y) =7 (e +yl” + = —yl*) .

We have immediately (z,z) = ||z||? and (x,y) = (y,z). Computing from (2.6)
we obtain (x + z,y) = (z,y) + (2,y). Then it follows that (rz,y) = r{x,y)
for all » € Q. Hence, for every rational number r we have

0 < (re+y,re+y) =r(z,z) + 2r(z,y) + (y,9),
and thus this implies the Cauchy-Buniakovski-Schwarz inequality |(z,y)| <
[lz]] [ly]|. This in turn leads to the triangle inequality by Theorem 1.7. O

Examples. (a) The simplest example of a Hilbert space is the following. The
vector space is R, the inner product is defined as (x,y) = zy, for all 2,y € R,
and the completeness follows by (b) of Theorem 1.7 at page 77.

(b) A common Hilbert space is (R¥,| - ||2) as follows from Theorem 1.8 at
page 78. A

2.1.5 Inequalities

The proofs of Holder 7 inequalities are based on the W. H. Young® inequality.
First we introduce the Young identity.

Theorem 1.8. Let [ : [a,b] — [c,d] be a bijective and increasing function.
Then

b d
/ f(x)dx + / Y (y)dy = bd — ac. (2.7)

7 Otto Ludwig Holder, 1859-1937.
8 William Henry Young, 1863-1942.
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We introduce the integral form of Young inequality.

Theorem 1.9. Let f be a continuous and strictly increasing function defined
on [0,00[ such that lim, . f(u) = co and f(0) = 0. Denote g = f~1. For
x € [0,00[ define the following functions

Plz) = /O " Fu)du and G(z) = /O " gw)do. (2.8)

Then a,b € [0, 00] imply
ab < F(a) + G(b), (2.9)

and equality holds if and only if b = f(a).

See Figure 2.1.

f/ ) xé/f

b
G(b)
G(b) /

Fig. 2.1. Young inequality

Corollary 1.3. (Young) Suppose p > 1 and « and 8 are nonnegative reals.
Then
af < aP/p+p87/q, whenever 1/p+1/q=1. (2.10)

The equality holds if and only if 3 = aP~1.
Proof. First approach. For u € [0, 00), define f(u) = uP~! and apply Theorem

1.9.
Second approach. Consider the function f :]0,00[— R given by

fl@)=2"/p+x79/q.

It has an absolute minimum at x = 1. The required inequality follows from
f() < fla'/1p=tr). O

Let a = (aq,...,a,) € R™ or C™. If r # 0, define the weighted mean with
weight r of the finite sequence a as
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n 1 1/r
mwz(me> =@]%m/.

k=1

Proposition 1.8. Suppose p > 1, 1/p+1/q = 1, and there are given two
finite sequences a = (a1,...,ap) and b = (b1,...,0,) satisfying M,(a) =
M,(b) =1. Then

M (ab) = Mj(ab) <1,

where ab = (@101, ..., @nfBn).

Proof. Choose k € {1,...,n}. We apply the Young inequality (2.10) to |ay]
and |G| It follows that

lakBe| < |axl?/p+ |5k]?/q. (2.11)

Summing up (2.11) for k£ =1,2,...,n, we get

Do lawBil < (1/p) Y lawl” + (/@)Y 1Bk" = 1/p+1/g=1. O

Theorem 1.10. (Holder inequality for p > 1 and ¢ > 1) Suppose p > 1,
1/p+1/g=1, a=(a1,...,a,), b = (f1,...,0n) are two finite sequences
satisfying My(a) > 0 and M,(b) > 0. Then

M(ab) = 3 oyl < My(a) My (D). (2.12)
Proof. Define

ay = ag/Mp(a), By = Br/My(b),
a=(qy,...,00), b=(By,....0,)

We remark that M, (@) = M,(b) = 1, and therefore we can apply Proposition
1.8. Thus we find that M (ab) < 1, that is, (2.12). O

Theorem 1.11. Inequality (2.12) turns into an equality if and only if the
fraction |ag|P/|BK|? does not depend upon k (the fraction 0/0 is excluded).

Corollary 1.4. (Cauchy) Set p =2 and ¢ = 2 in Theorem 1.10 and get
Exercise 1.35 in Section 1.3.

Corollary 1.5. (Cauchy-Buniakovski) Consider m € N*, m > 2, a; =

(aj1,..., ayn), 7=1,...,m, where all entries are nonnegative.
Then
m n 1/2 n m
2
IL(> %) =2 Il
j=1 \i=1 i=1 j=1

Proof. By induction in respect to m. 0O
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Corollary 1.6. Suppose that p; > 0 for all i = 1,2,...,n, and p; + pa +
o4+ p,=1. If ay,...,a, and by,...,b, are nonnegative real numbers that
satisfy the termwise bound 1 < a;b;, for i =1,2,...,n, then

1< (Zpiai> (Zpibi> :
i=1 i=1
Proof. We have

1= (ZM) < <Zpi\/ aﬂh‘) < (me) (Zpibi> -0
i=1 i=1 i=1 i=1
Theorem 1.12. Suppose a,b € R and p > 2. Then
ja+ bl +|a—bP < 2071 (Jal? + [b]P). (2.13)

Proof. Let a > 0,8 > 0, and ¢ = y/a? + $2. Then 0 < min{a/c, 3/c} <
max{a/e, 5/c} < 1. It follows that

(a/c) + (B/c)” < (afc)* + (B/c)* = 1.
Therefore o + P < @ = (a® + 32)P/2. Tt follows that
la+ 0 +la = b” < (la +b” +|a — b]*)P/% = 20/2(jaf® + b*)P/2. (2.14)

Because 2/p+ (p — 2)/p = 1, by the Holder inequality we have
2/
a-1+b-1< ((a2)p/2 + (b2)”/2> v (141)P=2/P = 2(e=2)/P (|g|P + ‘bp)Q/P )

This inequality together with (2.14) give (2.13). O

Theorem 1.13. (Holder inequality for positive weights) Consider m € N*|
m > 2, aj = (¥1,...,%p), j =1,...,m, and p1,p2,...,pm > 0 so that
>_1/pj = 1. Suppose that M, (a;) >0, j=1,...,m. Then

n

m m
aj| <[] My, (a)). (2.15)
k=1 |j=1 j=1

Proof. If m = 2, Theorem 1.13 reduces to Theorem 1.10. Suppose that m > 3
and that we prove (2.15) by induction. Consider that (2.15) is true for m — 1
and we prove it for m. By Theorem 1.10 we have

m n

n m
2o IT | = > lawel | T T e
k j=2

k=1 [j=1 =1
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[ p1/(p1—1)7 Pr=1)/P1
n m
< My, (az) | D[ ] leurl
k=1 \j=2
m (p1—1)/p1
= Mpl (al) H |O( k|p1/(201 1) . (216)
| k=1j=2
‘We remark that
pj(pr —1) . o 1
—>0,j=2,...,m, and 1
P1 J ijp1—1 pl_lgpj
Thus (2.16) is further evaluated as
LT p1/(pj(p1—1)) (p1—1)/p1
j=2 Lk=1
T 1/p; m
My, (a) [ <Z |0‘jk|pj> = M, ()
Jj=2 \k=1 i=1

Theorem 1.14. (Holder inequality for 0 < p < 1) Consider 0 < p < 1,
1/p+1/q=1, and two finite sequences of positive numbers a = (a1, ..., ay)
and b= (B1,...,0n). Then

M (ab) > M, (a)M,(b).

Proof. Take u = 1/p (> 1), 1/u+ 1/v = 1. Define 7, = B,:l/u, Op =
ﬁi/uai/u, k=1,...,n. So 7} = 3]. By Theorem 1.10, we get

Z i%ék . (Z 5}5)1/u (Z %)w
(Z oz;ﬁk) (Zﬁk U/u) (Z akﬁk) (Z ﬁ,‘i)l/v

M,,(a)My(b) < M(ab). O

Hence

Theorem 1.15. (Holder inequality for negative weights) Consider m € N*,
m > 2, finite and nonzero sequences a; = (j1,...,05p), j=1,...,m, and
the weights p1,p2y ..., Pm-1 < 0 and p,, €]0,1[ satisfying Z;n:l 1/p; = L

Then
H H M, (a;). (2.17)

n
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Proof. If m = 2, this theorem reduces to Theorem 1.14. Suppose that (2.17)
holds for an m > 2. We show that it also holds for m + 1. Therefore consider
D102y -3Pm < 0 and ppe1 € R such that Zm+1 1/p; = 1, and a; =

(j1,. .., ) are nonzero for all j = 1,...,m + 1. Thus 0 < ppe1 < 1
Hence
n |m+1 m+1
> 1T e —Z\aw\ H i
k=1|j=1
r . p1/(p1—1)] P1=1)/p1
> My, (a1) | D TT lewsl
k=1 \ j=2
[ v et (p1—1)/p1
= M,, (a1) |ajp [P/ P21=D) . (2.18)
k=1 j=2

We remark that

pj(plf]-)/pl <O7 j:27"'7m7 pm—‘—l(pl*l)/pl >07 and
m—+1 m—41

b1 p1 1
= — =1
jz:;pj(pl_l) p1—ljz:;pj
Then (2.18) is further evaluated as
m—+1 n p1/(pj(p1—1)) (p1—1)/p1
>Mp, (a1) H [Z || @1/ 1= 1) @3 (1 =1)/p1)
j=2 Lk=1

1/p; m
My, (a1 H <Z |a3k|p3> = HM
j=1
Theorem 1.16. (Minkowski inequality for p > 1) Suppose the assumptions
of Theorem 1.10 are satisfied. Then
M,y(a+b) < M,(a) + M,(b). (2.19)

Proof. For p = 1 the above inequality follows from the inequality given in
(2) (a) of Proposition 2.10.

Suppose that p > 1. We apply the Holder inequality (2.12) for the follow-
ing two pairs of finite sequences.

(ar)i=y, (Jar + k[P~ )P=y and (br)i—y, (Jak + bk[P~")Ro;

Then we have the following estimates,
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Z lak + bi|P < Z lak]| - |ak +bk‘p_1 + Z |br| - lax + bk|p_1
k=1 k=1 k=1

n 1/q
< (My(a) + My (b)) (Z Jax + w) .

k=1

Dividing both sides by (3" |ax + bx|?)Y/?, we get inequality (2.19). O

2.2 Metric spaces

A nonempty set X, whose elements are called points, is said to be a metric
space if with every two points x and y of X there is associated a real number
p(x,y), called the distance from x to y, fulfilling

(a) p(x,y) =0 if and only if z = y.
(b) p(,y) = p(y, z).
() p(z,y) < plx,z) + p(z,y), for every z,y,z € X.
Thus p: X x X — R. Often the distance function p is called a metric on X.
A pair (X, p), where X is a nonempty set and p is a metric on X, is said to
be a metric space.

From (c) we have that the distance p is nonnegative because setting = = y,
it follows that 0 < p(z,z). From (b) we have that the distance function is
symmetric; (c) is called the triangle inequality.

Examples. (a) Consider a nonempty set X and define the following function

pz,y) = {(1) i ;y/ (2.20)

One can immediately check that this function p fulfills (a), (b), and (c).
Therefore it defines a metric on X. Thus we note that on every nonempty set
one can define at least a metric.

(b) We recall the definition of the distance function given on R at page 15. It
follows that (R, p), where p(x,y) = |z — y|, is a metric space. This metric is
called the Euclidean metric or the Fuclidean distance on R.

(¢) Consider the complex plane C and z1, 29 € C, 2z = xp + iyg, Tk, Yr € R,
k=1,2, i = —1. Define on C the following distance function

p(z1,22) = |21 — 22| = /(21 — 22)2 + (y1 — 12)2,

called the Euclidean distance on C.
(d) Consider the plane R? and define on it the following metrics, for uj =
(xk,yk) IS Rz, k=1,2,

(d1) p1(ur,u2) = |21 — 22| + |y1 — yol.
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(d2) pa(ur,ug) = /(w1 — 22)? + (11 — y2)?.

(d3) poo(ur,uz) = max{lzy — @, [y1 — yal}-
Metric ps is said to be the Euclidean metric on R?, and p., is said to be the
uniform metric.
(e) From (d) it follows that on a given set one can define several metrics.
(f) Let (X, | -|I) be a normed space. Taking p(z,y) = ||z —yl|, z,y € X, we
get the metric space (X, p) whose metric is generated by the norm. Thus each
normed space is a metric space with the metric induced by the norm. A

Warning. Let (X, p) be a metric space. All points and sets mentioned in this
section are understood to be elements and subsets of X.

The open ball with center at = and radius r > 0 is the set B(z,r) given
by
B(z,r) ={y € X [ p(z,y) <r}.

Obviously, € B(xz,r) for every x € X and r > 0. Blx,r], » > 0, is the
closed ball centered at x and radius 7.

Consider the open balls B;(0,1) generated by the metrics p1, pa2, poo 0N
R? defined earlier. The three balls are presented in Figure 2.2.

B;(0,1)

Fig. 2.2. Three open balls

Proposition 2.9. Let p,q be two distinct points in a metric space (X, p).
Then there exist two disjoint open balls centered in p and q.

Proof. We have to find two positive numbers, say ¢ and §, so that B(p,e) N
B(g,d) = 0. Because p and ¢ are distinct points, p(p,q) =t > 0. Set e = =
t/3. Suppose B(p,e) N B(q,d) # 0. Then there exists a point that belongs to
both open balls; that is, « € B(p,e) N B(g,d). Thus

t=p(p,q) < p(p,=) + p(z,q) < 2t/3.

But this is impossible, hence our assumption that the two open balls have a
common point is false. Thus the conclusion follows. O

A set A C X is said to be open if for each z € A there is a positive r
such that B(z,r) C A. It follows that X is open. We consider the empty set
as an open set. It follows immediately that
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Theorem 2.1. Let O denote the family of all open subsets of X. Then

(a) 0,X € 0.
(b) The union of any family of open sets is open.
(¢) The intersection of any finite family of open sets is open.

Proof. (a) The sentence follows from previous remarks.
(b) Suppose A = U;erA;, where all A;s are open. Then

reA = Jiel, ac Ay = IB(x,r) CA = B(x,r) CUicrd;.
(c) Suppose A =N A;, where all A;s are open. Then

r€A = a€A, Vi = B(x,r) CA, Vi
= B(x,r) C N, A;, where r =minr; >0. O

Let A be a nonempty subset of X and x € A. Then a point z is an
interior point of A if there is an open set O with € O C A. The set of
interior points of a set A C X is denoted by int A. If int A = (), we say that
A has no interior point. Always int A C A.

Theorem 2.2. Suppose A, B C X. Then

(a) int A is the union of all open sets contained by A. Thus int A is open.
(b) A is open if and only if A = int A.
(¢) The interior of A is the largest open set (in respect to the inclusion of
sets) contained in A.
) A C B implies int A C int B.
(e) int (AN B) =int (A) Nint (B).
(f) int (int A) = int A.
(g) int X = X.

(d

Theorem 2.3. Fvery open ball is an open set.

Proof. Consider A = B(x,r) and let y be any point of A. Then there is
a positive number h such that p(z,y) = r — h. For all points z such that
p(y, z) < h, we have

p(.I‘,Z) Sp(x,y)—l—p(y,Z) <r—h+h=r.

Therefore z € A. Thus y is an interior point of A. O
A set A C X is said to be closed if CxA is open. Then we have the
following.

Theorem 2.4. Let C denote the family of all closed subsets of X. Then
(a) 0,X eC.

(b) the union of any finite family of closed sets is closed.
(c) the intersection of any family of closed sets is closed.
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Proposition 2.10. Consider two sets A, B C X such that A is open and B
is closed. Then A\ B is open and B\ A is closed.

Proof. We only show that A\ B is open. If A\ B =), the conclusion follows.
Now consider an arbitrary z € A\ B. Then z € A and = € (B; CB is open.
There exists an open ball B(x,r) C ANCB=A\B. O

For A C X, the closure of A is the set

cdA=n{C|AcCCcCX, C closed}.

A C cl A always.
The interior and the closure of a set are strongly connected.

Theorem 2.5. Let A C X. Then

Cx (c1A) =int (Cx A) and Cx (int A) = cl (Cx A).
Corollary 2.7. Suppose A C X. Then int A= Cxcl(CxA).
Theorem 2.6. Suppose A, B C X. Then

(a) clA is a closed set.

(b) A is closed if and only if A = cl A.

(¢) The closure of A is the smallest closed set (in respect to the inclusion of
sets) containing A.

) AC B implies clA C cl B.

(e) cl(AUB)=cl(A)Ucl(B).

(f) cl(clA) =clA.

) X = X.

Proposition 2.11. Consider two open and disjoint sets A, B C X. Then

(a) The closure of one set does not intersect the other; that is, B NclA =
c(B)nA=0.
(b) (intcl A) N (intcl B) = 0.

Proof. (a) CA is closed. Because AN B = (), it follows that B C (A and
clB C clCA=CA. Then AnclBcC AnCA=0.
(b) Applying (a) successively, we have that AN B = ) implies

intclBNA=0 = intclBNclA=0 = intclBNintclA=0. O

A neighborhood of a point x € X is a set A C X containing an open set
O with =z € O; that is, x € O C A. The system of all neighborhoods of a
point x € X is denoted V(z). Obviously, X € V(x), for each = € X.

We have introduced the concept of neighborhood using the concept of
open set. However, the concept of neighborhood can be introduced directly as
follows [47]. Consider a nonempty set X. Then
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(a) Each neighborhood of a point € X contains x. The whole space is a
neighborhood of all its points.

(b) A superset of a neighborhood of a point is a neighborhood of that point.

(¢) The intersection of two neighborhoods of a point is a neighborhood of that
point.

(d) Each neighborhood of a point x contains a neighborhood of = that is also
a neighborhood of each of its points.

Application. Now we show that the notion of neighborhood can be used to

show something not obviously belonging to this topic. Namely we show the

infinitude of prime numbers.? The classical proof is by contradiction.
Consider Z the set of integers. For a,b € Z, b > 0, let

Nop={a+nb|neZ}

Each N, j is a two-sided arithmetic progression. Note a € N, for every b.
N in the definition is supposed to remind us of neighborhoods. One might
think of N, ; as those basic neighborhoods that are neighborhoods of each
point (d). Add to the collection of all neighborhoods all supersets of N, ps.
With this definition we only need to check property (c). Note

Na,b N Na,c = ]\]ra,lcm(b7 c)»

from which (c) follows.

Call a set O open if for every a € O there exists b > 0 so that IV, , C O.
We can check that the statements (a) and (b) hold as they are analogous for
open sets. We also note that

(i) Any nonempty open set is infinite.

(ii) Besides being open, any set N, ; is also closed.

(i) follows from the definition and (ii) from N, 5 = Z \ Uj=12,. . p—1Na+i, b-
Thus N, is closed as a complement of a union of open sets.

Except for +1 and 0, all integers have prime factors. Therefore each is
contained in one or more Ny ,, where p is a prime. We have the identity

Z\ {£1} = UNy, p,

where the union is taken over the set of all primes. If the latter is finite,
the right-hand side is closed as a union of a finite number of closed
sets. Then {—1,1} is an open set as a complement to a closed set. This
contradicts (i). A

Proposition 2.12. For a set A C X, the following two sentences are equiv-
alent.

(a) x € clA.

9 We follow a paper by Harry Fiirstenberg from the Hebrew University of Jerusalem.
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(b) For every V € V(zx), one has VN A # (.

Proof. Suppose x € cl A. In order to prove (b), suppose there exists an open
V € V(x) sothat VN A=0. Then A C CV and CV is closed. So cl A c CV.
Hence z ¢ cl A, contradicting the hypothesis.

Suppose (a) does not hold; that is, « ¢ cl A. Then there exists a closed
set F sothat AC F and 2 ¢ F. But V =CF is open, z € V, and VN A
=0. O

Corollary 2.8. Suppose V is an open set and VOA = (. Then VNcl A= 0.

For x € X and A C X we say that x is a limit point or accumulation
point of A if every V € V(z) contains some point of A distinct from z; that
is, VN (A\ {z}) # 0. The set of limit points of a set A is denoted A’.

Theorem 2.7. Consider A,B,A, C X, a € 1. Then

(a) clA=AUA.

(b) If AC B, A CB.
(c) (AUB) = A'UB.
(d) UaEIAg( = (UCZEIAOA)/'

Corollary 2.9. Consider A C X. Then A is closed if and only if A’ C A.

Theorem 2.8. Let (X,p) be a metric space and let A’ be the set of limit
points of a set A C X. Then A’ is closed.

Proof. By Corollary 2.9, A’ is closed if and only if (A")" C A’

Set y € (A’). Then for every ¢ > 0 there is an x € A’ such that 0 <
p(x,y) < /2. Because z € A’ there is a v € A such that p(x,v) < p(x,y).
Hence v # y and

0 < p(v,y) < plz,v) + p(z,y) <e.

Because v € A, this shows that y is a limit point of A (i.e., y € A") and the
proof is complete. 0O

Theorem 2.9. If x is a limit point of a set A, then every neighborhood of x
contains infinitely many points of A.

Proof. Suppose there is a neighborhood V' of x that contains only a finite
number of points of A. Let yi1,...,y, be those points of V N A, that are
distinct from z, and put

r= min (T, yk)-
Note that r > 0. The neighborhood V = B(x,r) contains no point y € A
such that y # z, so that x is not a limit point of A. This contradiction
establishes the theorem. O
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If 2 € A and z is not a limit point of A, x is said to be an isolated point
of A. So, z is an isolated point of A if and only if it belongs to A\ A’.

A point z € X is said to be a closure point or (adherent point) of the set
A C X if every neighborhood of x has a nonempty intersection with A.

Theorem 2.10. Suppose ) # A C R. Then A is closed if and only if A
coincides with the set of its closure points.

Suppose A C X. The frontier or boundary of the set A is the set
(c1 A) N (cICx A). We denote it by fr A and we note that it is closed.

Theorem 2.11. Suppose A C X. Then A is open if and only if ANfr A = 0.
Theorem 2.12. Suppose A, B C X. Then we have

(a) int A=A\ frA. (e) fr(X\A) =1frA

(b) cA=AuUfrA. (f) =intAUfr AUInt (X \ A).
(c) fr(AuUB) CfrAUfrB. (g fr(cl A) = fr A.

(d) fr(AnB)cfrAufrB. (h) fr(intA) CfrA.

(i) A is open if and only if frA=clA\ A.

(j) A is closed if and only if fr A= A\ int A.

Proof. We only prove (a) and (c).

(a) ANfrA=A\(cl(A)Ncl(X\A)=(A\cl(A)U(A\cl(X\A))
=A\cd(X\A)=AnNnint A = int A.
(c) fr(AUB) = (1 (AU B))Ncl(C(AU B))
=(cl(A)ucl(B))necl(C(A) NC(B))
Clel(A)yuecl(B))N(c1(CA)nel(CB))
C(clA)nell(A) U (cdB)Nnell(B)) =fr(A)Ufr (B). O

A subset A of X is said to be dense in X provided cl A = X.
A is bounded if there is a real number m such that

plx,y) < m, for every x,y € A.

Otherwise the set A is said to be unbounded. We introduce the diameter of a
set A by
diamA = sup{p(z,y) | x,y € A}.

The system of open sets corresponding to a metric space (X, p) is denoted
by 7 and is called the topology generated by the metric p. The pair (X, 7)
is said to be a topological space. Sometimes we say that X is a topological
space. This is the case when there is no chance of misunderstanding; that is,
it is clear to what topology we are referring. 7 # () always because 0, X € 7.
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Remark. All these topological notions (openness, closeness, etc.) are based
ultimately on the notion of the metric. Thus changing the metric, the open
(closed, etc.) sets, generally, change. For example, the family of open sets
corresponding to the metric on R given by (2.20) coincides with the family of
all subsets of R. Obviously, this is not the case if we consider the Euclidean
metric p on R. For, the set containing precisely a point in R is open in the
first case whereas it is not in the second case. A

It may happen that different metrics on a set generate the same topology
on that set.

Theorem 2.13. Any two metrics on R* induced by the norms |- |,, p > 1,
or || - |lee generate the same open sets.

Let (X, px) and (Y, py) be two metric spaces. A mapping f of X into YV
is said to be an isometry if py (f(x), f(y)) = px(z,y), for every pair of points
x,y € X. If there exists an isometry of X to Y, then X and Y are isometric.
Metric spaces that are isometric are indistinguishable for many purposes, and
are frequently identified.

Examples 2.1. We consider the following subsets of R? (bijective to C).

a) The set of all complex z such that |z| < 1.

) The set of all complex z such that |z| < 1.

) A finite set.

) The set of all integers.

) Theset A ={1/n|n=1,2,...}. A has a limit point (namely = = 0),
but no point in A is a limit point of A; we stress the difference between
a limit point and containing one.

(f) The set of all complex numbers.

(g) The interval 10, 1].

(
(b
(
(e

We note that (d), (e), and (g) can also be regarded as subsets of R.
Some properties of these sets are tabulated below.

Closed Open Bounded

(a) No Yes Yes
(b)  Yes No Yes
(¢)  Yes No Yes
(d)  Yes No No
(e) No No No
(f)  Yes Yes No
() No No/YesinR  Yes. A

Suppose A CY C X, where (X, p) is a metric space. Recall we say that A
is an open subset of X means that with each point = € A there is associated
a positive number r such that p(z,y) <r, y € X imply that y € A. Remark
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that (Y, ply .y ) is a metric space, too. We say that A is open relative to Y
if with each x € A there is associated an r > 0 such that y € A whenever
plz,y) <rand y €Y.

Example. Example 2.1 (g) showed that a set may be open relative to Y with-
out being an open subset of X. However, there is a simple relation between
these concepts. A

Theorem 2.14. Suppose Y C X. A subset A of Y is open relative to Y if
and only if A=Y NG for some open subset G of X.

Proof. Suppose A is open relative to Y. With each = € A there is associated
a positive number 7, such that the conditions p(z,y) < r, and y € Y imply
y € A. Let V,, be the set of all y € X so that p(z,y) < r,, and define

G= UwEAVa:-

Then G is an open subset of X.

Because x € V. for all x € A, it is clear that A C GNY. By our choice
of V, we have V, NY C A for x € A, so that GNY C A. Thus A=GnNY,
and one half of the theorem is proved.

Conversely, if G is open in X and A = GNY, for every z € A has
a neighborhood V, C G. Then V, NY C A, so that A is open relative to
Y. O

A metric space is said to be separable if it contains a countable dense set.

Theorem 2.15. Q is a dense subset of R. R is separable.

Proof. The first assertion follows from Theorem 2.12, page 20. For the second
part we also take into account Corollary 2.10, page 24. O

2.3 Compact spaces

In this section we consider a metric space (X, p), although several results hold
even in topological spaces. We restrict this presentation to the frame of metric
spaces because it is generally enough to satisfy our purposes.

A covering of a set A in a metric space X is a family of subsets {G,} of
X such that A C U,G,. An open covering is a covering consisting of open
subsets.

A subset K of a metric space X is said to be compact if every open cover-
ing of K contains a finite subcovering of it. More explicitly, the requirement
is that if {G,} is an open covering of K, then there are finitely many indices
ai,...,q, such that

K CGoyU---UGaq,.

Example. Every finite set is compact. A
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Remark. We observed earlier that if A C Y C X, then A may be open
relative to Y without being open relative to X. The property of being open
thus depends on the space in which A is embedded. The same is true of the
property of being closed. A

Theorem 3.1. Suppose K CY C X. Then K is compact relative to X if
and only if K 1is compact relative to Y.

If K is a compact set of a metric space X and K = X, then we say that
X is a compact space.

The compactness of a metric space can be characterized in several ways.

A family F of sets is said to have the finite intersection property if the
intersection of the members of each finite subfamily of F is nonempty.

Theorem 3.2. A metric space is compact if and only if every family of closed
sets with the finite intersection property has a nonempty intersection.

Proof. Suppose X is a compact space and there is given a family F = {F, |
a € T} of closed sets such that the intersection of each finite subfamily is
nonempty. Suppose that

NaFo = 0. (2.21)

Denote G, = CxF,. Each G, is open. By (2.21) we have that {G,} is an
open covering of the compact space X. Then there exists a finite subcovering
of X that is, there exists {Gq, |i=1,2,...,n} with

Ul G, = X.

It immediately follows that
ﬂ?leai = Q)v

contradicting our hypothesis that the intersection of each finite subfamily is
nonempty. So our assumption (2.21) is false and this part is proved.

Consider a family {G, | « € I} of open sets that covers X, X = U,G,,.
Set F, = CxG, and remark that N,F, = 0. Then there exists a finite
subfamily {F,, | i =1,2,...,n} with N7_; F,, = (). But this implies that X
has a finite covering, namely {G,, | i = 1,2,...,n}. Thus X is compact. O

A metric space X is said to be countably compact if every countable open
covering has a finite subcovering.

A sequence (zp)nen in a metric space (X, p) is said to converge if there
is a point x € X with the property that for every € > 0 there is a natural
number n. such that n > n. implies that p(z,,z) < e.

In this case we also say that (z,) converges to x or that x is the limit of
(zn,), and we write z,, — x, or

lim z, =limz, = .
n—oo
If (x,) does not converge, it is said to diverge.

A metric space X is said to be sequentially compact if every sequence has

a convergent subsequence.
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Theorem 3.3. For a metric space X the following statements are equivalent.

(a) X is compact.
(b) X is countably compact.
(¢) X is sequentially compact.

Theorem 3.4. Every compact subset of a metric space is closed and bounded.

Proof. Let K be a compact subset of a metric space. First we prove that
CxK is open.

If K = X, we are done. Suppose that Cx K # ). Choose = € X, z ¢ K.
If y € K, let V; and W, be neighborhoods of x, respectively, y of radius
less than p(z,y)/2 (> 0, because = # y). Because K is compact, there are
finitely many points yi,...,y, in K such that K C W, U---UW,, = W. If
V=V, n---nNV,,, then V is a neighborhood of z that does not intersect
W. Hence V € Cx K, so that x is an interior point of Cx K. So, Cx K is open
and K is closed.

We show that K is bounded. Consider the family B = {B(z,1) | = €
K}. Then B is an open covering and thus has a finite subcovering, say
{B(x1,1),..., B(xm,1)}. Let k = max{p(z;,z;) | 1 < i,j < m}. Choose
arbitrary z,y € K. There exist 1 < i,7 < m, so that = € B(z;,1) and
y € B(zj,1). Furthermore

p(x,y) < p(z,2;) + p(xi, 25) + plxj,y) <1 +k+ 1.
Hence diamK < k + 2, and thus K is bounded. 0O

Remark. The converse of Theorem 3.4 generally does not hold. Under extra
assumptions on the metric space it can be proved that a set is compact if and
only if it is closed and bounded. This sentence is contained in Theorems 3.10
and 3.13. A

Theorem 3.5. If {K,} is a family of compact subsets of a metric space X
such that the intersection of every finite family of {K,} is nonempty, then
NK, s nonempty.

Proof. 1t follows from Theorems 3.2 and 3.4. O
Theorem 3.6. Fvery closed subset of a compact set is compact.

Proof. Suppose F' C K C X, F is closed (relative to X ), and K is compact.
Let {V,} be an open covering of F. Then we have

FCKCUV,U(X\F).

Because K is compact, there is a finite subcovering by open sets of the form
{Va;} U (X \ F). This finite subcovering of K is a covering of F. Because
X \ F does not cover F, there remain a finite number of V,, that cover F,
namely F' C UiVai. We have thus shown that a finite number of members of
{Va} cover F. O
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Corollary 3.10. If F is closed and K is compact in a metric space, then
K N F is compact.

Proof. By Theorem 3.4, K is closed and by Theorem 2.4, FF'N K is closed.
Finally, by Theorem 3.6, F'N K is compact. 0O

Theorem 3.7. If A is an infinite subset of a compact set K, then it has a
limit point in K.

Proof. The result is a consequence of Theorem 3.3.

A direct proof is as follows. If no point of K is a limit point of A, then
each ¢ € K has a neighborhood V, that contains at most one point of A
(namely z, if x € A). It is clear that no finite subfamily of {V,.} can cover A,
especially K because A C K. This contradicts the compactness of K. 0O

Theorem 3.8. (Cantor) If (K,,) is a sequence of nonempty nested (K,11 C
K,) and compact sets and if

lim diamk,, =0,

n—oo
then N K, consists in exactly one point.

Proof. Set K = N{K,. By Theorem 3.5, K # (). If K contains more
than one element, then diamK > 0. But for each n, K, D K, so that
diamK,, > diamK. This contradicts the assumption that diamK,, — 0. 0O

Theorem 3.9. Every closed and bounded interval is compact.

Proof. Let I = [a,b] be a closed and bounded interval. Denote § = |a — b| =
b—a. Then |z—y| <4, for any =,y € I. Suppose there exists an open covering
{G4} of I that contains no finite subcovering of I. Put ¢ = (a + b)/2. The
intervals @1 = [a,c] and Q2 = [¢,b] then determine two subintervals whose
union is I. At least one of these sets, call it I;, cannot be covered by any
finite subfamily of {G,} (otherwise I could be so covered). We next subdivide
I; and continue the process. We obtain a sequence {I,,} with the following
properties.

i) IDLDLD....

(ii) I, is not covered by any finite subfamily of {G,}.
(iii) If @,y € I, then |z —y| < 27"4.
By (i) and by Theorem 2.31 from page 30 there is a point z € NI,,. For some
«, z € G,. Because G, is open, there exists r > 0 such that B(z,r) C G,. If
n is so large that 276 < r, then (iii) implies that I,, C G, which contradicts
(i). 0O
Theorem 3.10. (Heine'%-Borel!!) If a set A C R has one of the following
properties, then it has the other two.

10 Heinrich Eduard Heine, 1821-1881.
1 Bmile Borel, 1871-1956.
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(a) A is closed and bounded.
(b) A is compact.
(¢) Every infinite subset of A has a limit point in A.

Proof. (a) = (b). There exists a closed and bounded interval I such that
A C I. Then (b) follows by Theorems 3.9 and 3.4.
(b) = (c). This is Theorem 3.7.
(¢) = (a). If not bounded, then A contains points xz, with |x,| >n, n=
1,2,.... The set P consisting of these points z,, is infinite and clearly has no
limit point in R, hence has none in A. Thus (c¢) implies that A is bounded.
If A is not closed, then there is a point xg € R that is a limit point of A
but not a point of A. For n =1,2,3,... there are points z, € A such that
|z, — x| < 1/n. Let M be the set of these points x,. Then M is infinite
(otherwise, |x,, — x| would have a constant positive value, for infinite many
n), M has xo as a limit point, and M has no other limit point in R. For if
y € R, y # xg, then

[Zn =yl > |wo =yl — |20 — 20| = [0 —y| = 1/n = |z0 — yl/2
for all but finitely many n. This shows that y not a limit point of M (Theorem
2.9). Thus M has no limit point in A. Hence A is closed if (¢) holds. O
Remark. (b) <= (c) in any metric space. (a) does not, in general, imply (b)
and (¢). A

Theorem 3.11. (Weierstrass) Every bounded infinite subset of R has a limit
point in R.

Proof. Being bounded, the set A in question is a subset of an interval [a,b] =
I C R. By Theorem 3.9 [ is compact, and so A has a limit point in I, by
Theorem 3.7. O

Theorems 3.9, 3.10, and 3.11 have correspondences in RF.

A closed and bounded interval I in R* is defined as

I = [al,bl] X oo X [ak,bk],
where each [a;, b;] is a closed and bounded interval.
Theorem 3.12. Every closed and bounded interval I in R¥ is compact.

Theorem 3.13. Let E be a set in R*. Then the next statements are equiva-
lent.

(a) E is closed and bounded.
(b) E is compact.
(¢) Every infinite subset of E has a limit point in E.

Theorem 3.14. (Weierstrass) Every bounded infinite subset of R has a limit
point in RF.
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2.4 Exercises

2.1. Show that R is a vector space over QQ, but Q is not a vector space
over R.

2.2. Show that the set of all polynomials with real coefficients endowed with
the usual operations of addition and of multiplication by real scalars form a
vector space over R. Which is the null element?

2.3. Let n be a natural number. Show that the set of all polynomials of
degree at most n with real coefficients endowed with the usual operations
of addition and of multiplication by real scalars form a vector space over R.
Find its dimension.

2.4. Does the set of all polynomials of degree n with real coefficients endowed
with the usual operations of addition and of multiplication by real scalars form
a vector space? Prove it.

2.5. Show that the set ¢y of real sequences tending to zero endowed with the
usual operations of addition and of multiplication by real scalars form a vector
space.

2.6. Let ¢g be the set in the previous exercise. For = € ¢p, = = (xg,21,-..),
define ||z|| = supycy |2x|. Show that this a norm on c¢o.

2.7. Let X be a real normed space and x1,xs,...,x, be linear independent
vectors in it. Show that there exists a positive ¢ such that for any system
of vectors y1,y2,...,yn with ||z; — ;|| < e, ¢ = 1,2,...,n it follows that

{Y1,Y2,.-.,Yn} is linear independent.

2.8. Let (By,), be a sequence of nested balls in a Banach space. For each n
let x,, be the center of B,,. Show that the sequence (), is convergent.

2.9. Consider the set A = [0,1[U{2}. Find int A, cl 4, A’, and fr (A).

2.10. Is the set A = {(pcosb,psind) | 0 < 0 < 7w, 0 < p < 1} U
{(pcosb,psinf) |0 <O <7, 0<p<1} open or closed?

2.5 References and comments

Proposition 1.7 appeared as an exercise in [42].
Theorems 1.8, 1.9, and Corollary 1.3 can be seen in [66].
Theorem 1.13 coincides with [106, Part 2, Chapter 2, Exercise 81.3].
Theorem 1.15 has been published in [34].
Proposition 1.7 appears in [42].
The integral form of the Young inequality, Theorem 1.9, appears in [66, p.
189].
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The Young inequality under the form given in Corollary 1.3 appears in [66,
p. 190].

The Hoélder inequality for positive weights appears in [106, Part 2, Chapter
2, Exercise 81.3].

The Holder inequality for negative weights, Theorem 1.15 appears in [34].

The results in topology introduced here are classical. We followed mainly
[47], [67], and [115].

In our presentation we considered the metric as a primary notion. However,
it is possible and actually largely used, to consider the topology on a set as a
primary notion [47].
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Sequences and Series

The present chapter is devoted to introducing several results on numerical
and functional sequences and series.

3.1 Numerical sequences

3.1.1 Convergent sequences

Recall that a sequence (z,)nen in a metric space (X, p) is said to converge
if there is a point x € X with the property that for every € > 0 there is a
natural number n. such that n > n. implies p(z,,x) < &.

In this case we also say that (x,) converges to = or that x is the limit of
(zn), and we write z,, — x, or

lim z, = limx, = x.
n—oo

If (x,,) does not converge, it is said to diverge.

Remarks. (a) It might be well to point out that our definition of “convergent
sequence” depends not only on (z,,), but also on X; for instance, the sequence
(2n), xn = 1/n converges in R to 0, but fails to converge on the set |0, c0]
(with p(z,y) = [z — yl).
(b) Suppose (z,,) is a sequence of real numbers. Then
nllngo Ty, =0 <= Ne>0 Um0 Nusm |0 — €, T +[= {a}. A

A sequence (x,), in a metric space (X,p) is said to be bounded if its

range {x, | n} is bounded (for bounded set, see page 63).

Theorem 1.1. Let (z,) be a sequence in a metric space (X, p).

(a) (z,) converges to x € X if and only if every neighborhood of x contains
all but finitely many of the terms of (x,,).
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(b) If z,y € X and (z,) converges to x and y, x =y.

(¢) If (z,) converges, its range is bounded.

(d) If AC X and x is a limit point of A, then there is a sequence (x,) in
A such that limz,, = x.

(e) If AC X and x € clA, then there is a sequence (x,) in A such that
lim z,, = x.

Proof. (a) Suppose limx, = z and let V € V(x). For some ¢ > 0, the

conditions p(y,z) < e, y € X imply y € V. Corresponding to this e, there

exists ne such that n > n. implies p(z,,x) < . Thus n > n. implies z,, € V.
Conversely, suppose that every V € V(z) contains all terms, but finitely

many of them. Consider V' = B(x,¢). Then there exists n. such that z,, €

B(x,¢e) for all n > n.; that is, the sequence converges.

(b) Let € > 0 be given. There exist positive integers n. and m. such that

[n>n. = plep,x) <e/2] and [n>m. = p(zn,y) <e/2].
Hence if n > max{n., m.}, we have

0 < p(@,y) < p(@n, @) + plan,y) <e.

¢ has been chosen arbitrary, therefore we conclude that p(z,y) = 0.
(¢) Suppose limz, = x. There is a positive integer m such that n > m
implies p(x,,z) < 1. Set

r =max{1, p(x1,x), p(x2,2),...,p(Tm,z)}.

Then p(x,,z) <r, for n=1,2,3....
(d) For each positive integer n, there is a point x,, € A such that p(z,,z) <
1/n. Given £ > 0, choose n. (which exists by the Archimedes’ principle,
Theorem 2.5 at page 17) so that en. > 1. If n > n., it follows that p(z,,z) <
e. Hence z,, — x.
(e) We have that clA = AU A’". If x € A, the constant sequence defined as
zn = x, for all n, supplies the conclusion. If z € A’, the conclusion comes by
(d). O

Given a norm (page 43) on R*, we assign it a metric by

pl,y) = [lz —yll. (3.1)
The next corollary follows from Theorem 2.13 at page 64.

Corollary 1.1. A sequence converges in one of the metrics mentioned by
Theorem 2.13 at page 64 if and only if it converges in any other of them.

Below we introduce some arithmetic properties of limits of convergent real
or complex sequences.

Theorem 1.2. Suppose (x,,), (yn) are real or complex sequences, and lim x,,
=z, limy, =y. Then
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(a) lim(z, +yn) =+ y.

(b) lime- z, = cz, lim(c+ xz,) = c+x, for each real c.

(¢) lima,y, = zy.

(d) lim1/x, = 1/x, provided x, #0 (n=1,2,...) and x # 0.

Proof. (a) We can use (a) in Corollary 1.1 at page 49.

(b) We can make use Corollary 1.1 at page 49. Otherwise, the first claim
follows from (c), and the second claim follows from (a).

(¢) We can use Corollary 1.1 at page 49.

(d) We choose m such that |z, — x| < (1/2)]z| for n > m and we see that
|zn] > (1/2)|z|, for n >m.
Given € > 0, there is an integer n. > m such that n > n. implies
|z, — 2| < (1/2)|z]2%.
Hence, for n > n,

1 1

T, T

T, —

2
< —2|xn—x| <e. O
TnT ||

Theorem 1.3. (a) Suppose v, € R¥, n=1,2,..., and

» =
T = (a1n7a2n7 o 7akn)-
Then () converges to = (ay,...,qr) if and only if

lim ojp, =a;, 1 <5<k (3.2)

n—oo

(b) Suppose (Tn)n, (Yn)n are sequences in R¥, (B,), is a sequence of real
numbers, and T, — x, Yo — Y, Bn — B. Then

(i) lm(zn +yn) =2 +y
(i) Lm (zp, yn) = (z,9)
(iii) lim B x, = Px.

We use the Euclidean metric. By Corollary 1.1, the conclusion is the same for
all the metrics mentioned there.

Proof. (a) If x,, — x, the inequalities
| — o] < lzm —xll2, Vi=1,...,k

follow immediately from the definition of the Euclidean norm in R*. These
imply that (3.2) holds.

Conversely, if (3.2) holds, then to each £ > 0 there corresponds a positive
integer n. such that n > n. implies
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laj, — ;| < e/Vk, whenever 1<j <k.

Hence, n > n. implies

k

#n = 2lla = O lojn — s )'/? <é,
j=1

so that x,, — x. This proves (a).
(b) follows from (a) and from Theorem 1.2. O

3.1.2 Subsequences

Given a sequence (z,) in a metric space, consider a sequence (ny)y, of positive
integers, such that ny < my < .... Then the sequence (z,,); is called a
subsequence of (zy)n. If (T, )k converges, its limit is called a subsequential
limit of (z,)n.

Remark. It is clear that (z,,) converges to x if and only if every subsequence
of (z,) converges to .  A.

Theorem 1.4. Every bounded sequence in R contains a convergent subse-
quence.

Proof. Let E be the range of the bounded sequence (x,,); that is, E = {x,}.
If E is finite, there is at least one point in F, say x, and a sequence (ng)x
with ny < ng < ... such that

Tpy =Tpy =+ = .

The subsequence (zy,)r so obtained evidently converges.

If F is infinite, then E has a limit point z € R, Theorem 3.11 at page
69. Choose ny so that |z,, — x| < 1. Having chosen n1,...,n;_1, we see by
Theorem 2.9, page 62, that there is an integer n; > n;_1 such that |x,, —x| <
1/i. The sequence (z,); thus obtained converges to . O

Theorem 1.5. The subsequential limits of a sequence (x,) in a metric space

(X, p) form a closed set in X.
Proof. Apply Theorem 2.8 at page 62. 0O

Remark. How large could the set of subsequential limits of a sequence be?
The two examples below show that the set under discussion could be large
enough. A

Example. The set of subsequential limits of the sequence

1 2" +1
o gmr s Tom

u>u>
| o

3
L

»-lk\l\b

1
s

N |
N DO
I\D\CO

g
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is the closed interval [0,1], and the set of subsequential limits of the sequence

(123123456789 1 2 3"
727 27 2’ 4’ 4’47 4,47474’4’4’.'.’271»7 2n7""2n7"'
S—— —
is the closed interval [0,00[. A

3.1.3 Cauchy sequences

A sequence (x,,) in a metric space (X, p) is said to be a Cauchy sequence or
fundamental sequence if for every € > 0 there exists an integer n. such that
p(Xp, ) < & provided n > n., m > n..
If (z,,) is a sequence in X and E, = {z,Zni1,...}, (zn) is a Cauchy
sequence if and only if
lim diamF,, = 0.

n—oo

Theorem 1.6. Let E be a set in a metric space X and cl E its closure. Then
diamFE = diam(cl E).

Proof. Because E C clE, it is clear that
diamFE < diam(cl E).

Fix € > 0 and choose = € clF and y € cl E. By the definition of cl E,
there are points 2’,y’ € E such that p(z,2') <e, p(y,y’) < e. Hence

p(x,y) < plz,2") + p(@',y') + p(y'sy) < 26+ p(a’,y') < 2e + diamE.

It follows that
diam(cl E) < 2¢ 4 diamFE.

Because ¢ was arbitrary chosen, the theorem is established. O

Theorem 1.7. (a) Every convergent sequence in a metric space is a Cauchy
sequence.
(b) Every Cauchy sequence in R converges.

Proof. (a) If lim,, 0o 2, = & and & > 0, there is an integer n. such that
p(xn,x) < /2 whenever n > n.. Hence for n,m > n., we have

P(%ul"m) < P(JSmJU) + p(xmvx) <kg,

so that (z,) is a Cauchy sequence.
(b) Suppose (z,) is a Cauchy sequence in R. Set E, = {xn,Tnt1,...} and
let cl E,, be the closure of F,. By definition and Theorem 1.6 we see that

lim diam(cl E,) = 0. (3.3)

n— 00
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In particular, the sets cl E,, are bounded. They are also closed. Hence each
cl E,, is compact. Also cl F,, D cl E, 1. By Theorem 3.8 at page 68 there is
a unique point = € R that lies in every cl E,,.

Let € > 0 be given. By (3.3) there is an integer ng such that diam(cl E,,) <
g, if n > ng. Because = € cl E,,, this means that |y — x| < ¢ for all y € cl E,,,
hence for all y € E,,. In other words, if n > ng, then |z, — x| < . But this
says precisely that x, — x, and thus the proof is finished. 0O

A metric space (X, p) in which every Cauchy sequence converges is said
to be complete.

Remark. R is a complete metric space, whereas Q is not. A

Theorem 1.8. Every space (R, || |,), 1 < p < oo, and (R¥,| - ||o) is
complete.

We consider the case of (R, ||-||2). The other cases can be proved similarly.
We prove the following claim. A sequence (), = (Qin,- -, Qn)n in RE is
| - [[2-Cauchy if and only if every sequence (ajn)n, 1 < j <k, is a Cauchy
sequence.

Proof of the claim. Suppose (x,) is || - ||2-Cauchy. Then there is an integer
ne such that n,m > n. imply

|2n — Tmll2 < e.
It follows that
| — | < |2 —zml|l2 <€, j=1,...,k.

Conversely, suppose that for every € > 0 there is an integer n. such that
n,m > n. imply

|ajn*04jm|<5/\/%, ]:1,,]{}

Hence, n,m > n. imply
|zn — xmll2 < e.

Proof of Theorem 1.8. Suppose (x,) is || - ||2-Cauchy. Then every sequence
(ajn)n, 1 < j <k, is Cauchy, hence convergent to, say, «; € R. Based on (a)
of Theorem 1.3, we conclude that (z,) converges to = (ay, -+ ,ap). 0O

Corollary 1.2. C is a complete metric space.

A characterization of completeness of a metric space is supplied by the
next result.

Theorem 1.9. (Cantor) A metric space is complete if and only if for every
sequence (Fy,) of nonempty, nested, and closed sets such that lim diamF,, =0
one has NF, # 0.

Theorem 1.10. A closed subset of a complete metric space is complete.
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Proof. Let F be a closed subset of a complete metric space and let ()
be a Cauchy sequence in F. Then (x,) converges to some x € X. Because
F is closed, = € F. Because (z,) has been chosen arbitrary, the conclusion
follows. O

Theorem 1.11. A point x in a metric space (X, p) belongs to the closure of
a set A C X if and only if there exists a sequence in A that converges to x.

Proof. In one sense the statement coincides with (e) in Theorem 1.1.

Suppose there is given a sequence (z,) in A that converges to z. If z € A,
the conclusion follows. We suppose that x ¢ A. Then each neighborhood
V € V(x) contains at least one term of the sequence; that is, there is a term
T, € ANV. It means that x € A’ CclA. O

Theorem 1.12. A complete subset of a metric space is closed.

Proof. Let F be a complete subset of a metric space (X,p). Let = be a
limit point of F; that is, x € F’. By (e) in Theorem 1.1 there is a sequence
(xn) in F that converges to x. By (a) in Theorem 1.7, the sequence (x,,) is
Cauchy. Because F' is complete, (z,) converges to some point y € F. By (b)
in Theorem 1.1 we have that = = y. Thus we proved that F’ C F. From here,
by Corollary 2.9 at page 62, the conclusion follows. O

A subset A of a metric space is said to be precompact if for each ¢ > 0
there is a finite F' such that

A C UgerB(z,¢).

Obviously, a compact set in a metric space is precompact.
A characterization of the precompact spaces is given by the following.

Theorem 1.13. A metric space is precompact if and only if each sequence
has a Cauchy subsequence.

We introduce the relationship between compact spaces and complete
spaces.

Theorem 1.14. A metric space is compact if and only if it is complete and
precompact.

Theorem 1.15. (Baire!) The intersection of a countable family of dense open
sets in a complete metric space X s dense in X.

! René-Louis Baire, 1874-1932.
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3.1.4 Monotonic sequences

A sequence (x,,) of real numbers is said to be

(a) Monotonically increasing if x,, < x,41, for all n.

(b) Monotonically decreasing if x,, > x,41, for all n.

The class of Monotonic sequences consists of the increasing and decreasing
sequences.

A sequence (x,,) of real numbers is said to be

(a) Strictly increasing if x, < x,41, for all n.

(b) Strictly decreasing if z,, > x,4+1, for all n.

The class of strictly monotonic sequences consists of the strictly increasing
and strictly decreasing sequences.

Theorem 1.16. Suppose (zp)nen is monotonic. Then (x,) converges if and
only if it is bounded.

Proof. If (x,) converges, it is bounded as we already saw by (c¢) in Theorem
1.1. No monotonicity is needed.

Suppose x,, < x,41 for all n € N. Let E be the range of (z,). Because
(z5,) is bounded, let x be the least upper bound of E. Then z,, < z, for all
n € N. For every € > 0 there is a rank n. such that

rT—e<x, <,

for otherwise @ — ¢ would be an upper bound of E. Because (x,) increases,
n > n. therefore implies

r—e<z,<z<x+te <= |r,—z<e
which shows that (z,) converges to z. 0O

Theorem 1.17. Suppose that beginning with a certain rank, the terms of a
convergent sequence (x,) satisfy the inequality x, > b (z, < b). Then the
limit a of the sequence (x,) satisfies the inequality a >b (a < b).

Proof. Suppose that there exists m € N such that for every n > m, z, > b.
We show that a > b.

If a < b, denote ¢ = b—a. Consider € = ¢/2. Because a is the limit of the
sequence (x,), there is a rank n. € N such that |z, —a| < e, for all n > ng;
that is, x, < a+ ¢ < b for all n > n., contrary to our assumption. Hence
a>b. O

Corollary 1.3. Suppose that beginning with a certain rank, the terms x, and
yn of the convergent sequences () and (yn) satisfy the inequality x, < y,.
Then limx,, <limys,.

Proof. The sequence (y, — &), is convergent and has nonnegative terms.
Thus its limit is nonnegative. Hence lim y,, — lim z,, = lim(y,, —x,) > 0. O
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Theorem 1.18. Let (z,) and (y,) be two sequences. Suppose that (x,) is
convergent and that
Yn — Ty — 0, as n — oo.

Then (yn) converges and lim x,, = limy,.

Proof. Set x =limx,,. The conclusions follow from
|2 = yn| < |2 — 20| + |27 —yn| O

Corollary 1.4. Suppose there are given three sequences (), (an), and (yn)
satisfying x, < an, <y, from a certain rank. If the sequences (x,,) and (yy)
converge to the same limit, then (ay) is convergent and its limit coincides
with the limit of ().

Proof. Tt is obvious because |a, — x| < |y, — xn|. O

3.1.5 Upper limits and lower limits

Let (x,) be a sequence of real numbers with the property that for every real
m there is an integer n,, such that n > n,, implies x,, > m. We then write

T, — 0o or lim z, = oo.

n—oo
Similarly, if for every real m there is an integer n,, such that n > n,, implies
T, < m, we write

T, — —o00 or lim z, = —oc.
n—oo
Let (z,) be a sequence of real numbers. Let * € E C R be such that

Ty, — x for some subsequence (arnk) k- This set E contains all subsequential
limits, plus possibly, the elements +o0o and —oco. We put

¥ =supF and z, = inf E.

The elements z* and z, are called the upper, respectively, the lower limits
of (x,,). We use the notations

limsupz, =%, liminfx, = z,.

n— oo n—0o0

Theorem 1.19. Let (x,,) be a sequence of real numbers. Let E and x* be as

defined earlier. Then x* has the following two properties.

(a) z* € E.

(b) If y > a*, there is an integer m such that n > m implies x, < y.
Moreover, x* is the only number with the properties (a) and (b).
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Proof. 1If 2* = +o0, E is not bounded above. Hence (z,) is not bounded
above, and there is a subsequence (xnk) so that z,, — oo.

If z* is real, then FE is bounded above, and at least one subsequential
limit exists, so that (a) follows from Theorem 1.5 and Theorem 2.27 at page
29.

If ¥ = —oc0, E contains only one element, namely —oo, and there is no
subsequential limit; hence for any real m, x,, > m for at most a finite number
of values of n, so that x,, — —oco. This establishes (a) in all cases.

To prove (b) suppose there is a number y > z* such that =z, > y for
infinitely many values of n. In that case, there is a number z € F such that
z >y > x*, contradicting the definition of z*.

Thus z* satisfies (a) and (b).

To show the uniqueness, suppose there are two numbers, p and ¢, that
satisfy (a) and (b) and suppose p < ¢. Choose = such that p < x < gq.
Because p satisfies (b), we have that x,, < x for n > m. But then ¢ cannot
satisfy (a). O

A similar statement holds for ..

Theorem 1.20. Let (x,,) be a sequence of real numbers. Let E and x,. be as

defined earlier. Then x, has the following two properties.

(a) z. € E.

(b) If y < xx, there is an integer m such that n > m implies x, > y.
Moreover, x, is the only number with the properties (a) and (b).

Theorem 1.21. A sequence (x,,) of real numbers converges if and only if

liminf z,, = limsup z,,.
n—oo n— 00

Proof. Suppose (z,) is a convergent sequence. Then it is bounded and has a
unique limit point. All subsequences converge precisely to that point, so the
upper limit and the lower limit coincide.

Suppose liminf,,_,~ x, = limsup,,_, ., ©». Denote this common value by
x. If liminf, . &, = oo, then by (b) in Theorem 1.20, z, — oo, as n — oo.
If limsup,, ., n = —00, then by (b) in Theorem 1.19, x,, — —o0, as n — oc.
Now admit that liminf, . =, = limsup,_,., z, € R. By (b) in Theorem
1.19 and by (b) in Theorem 1.20 we have that for every € > 0 there exists
a natural n. such that for every natural n > n., * —e¢ < x, < x + . This
means that x,, — x, as n — oco. Hence (z,) is convergent. 0O

3.1.6 The big Oh and small oh notations

The process of selection among several algorithms regarding the same exercise
is often based on easy implementation, elegance, time, and space allocation.
Often we estimate the time consumption and based on it, we appreciate that
one algorithm is faster than another.
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Given are (a,) and (by), two real sequences. We say that “(a,) is big Oh
or omicron of (b,)” and write a,, € O(by,), if there exist a natural ny and a
positive constant C' such that

lan| < Clbn|, ¥n > mng.

In such a case we say that (a,) does not grow faster than (b,,).

Obviously, a,, € O(a,), n € O(n?), whereas n? ¢ O(n). Often a,, € O(b,,)
is written in the form a,, = O(by,).

The expression n + O(n?) = O(n?) means that n + O(n?) C O(n?).

« ki

Warning. We consider an equality sign “ =" in an expression involving big
Ohals “677 or “C”.

Remark 1.1. We saw earlier that a,, = O(b,) does not imply b, = O(a,).
Thus “=" in an expression involving big Oh is not symmetric. =~ A

Several properties concerning big Oh are introduced below.

Proposition 1.1. The following properties hold.

(a) If ¢ is a nonzero constant,

cO(ay) = O(a,) and O(cay) = O(ay).
(b) The big Oh is idempotent; that is,

O(O(an)) = O(ay).
(¢) The multiplication of big Oh expressions satisfy
O(an)O(by) = O(anby,) and O(anb,) = a,O(by,).

(d) The big Oh expressions can be reduced:

an, = O0(b,) = O(a, +b,) = O(by).
(e) For all k € N*,

(an +bp)* = O(ak) + O(bF).
() If an = O(by) and c, = O(by), then
aan + Be, = O(by,), VYa,B€R.

an = by, +0(cn) = by = a, + O(cy).
(h) The big Oh is transitive

an = 0(by) and b, = O(c,) = a, = O(cy).
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We introduce a necessary and sufficient condition that a,, = O(b,).

Lemma 3.1. Given are (ay) and (b,) such that there exists ng € N so that
b, #0 for all n > ng, n € N. Then

hmsup " < 00 = a, = O(by).

n—oo

n

Proof. Suppose limsup,,_, |an/by| = C € [0,+00[. Then for each € > 0
there exists no(= ng(e)) € N so that |a,/b,| < C + ¢ for each n > ng. Thus
an = O(by,).

Suppose a, = O(b,). Then there exists ng € N such that b, # 0 and
lan|/|bn] < C, for all n > ng. So limsup,,_, |an/by| < C. O

Remark. The assumption that b,, # 0 from an index n is only sufficient. The
limit of the quotient |a,, /b,| might not exist. For, consider a,, = (1+(—1)")n?
and b, = n?. Then lim, . |a,/b,| does not exist whereas a, = O(b,). A

Examples 1.1. Some examples are introduced below.

(a) n/(n+1) =1+0(1/n) because n/(n+1)=1-1/(n+1) =1+0(1/n).
(b) For fixed k,

(Z) = nk /Kl + O(nF),

because
n nk _ _ nk-1 ... D — 1) pk
(0) (kD2 (D o

(c) We have >°)_ k! =n!(1+ O(n™")). Indeed,

Zk'—n'<1+l+ Y +Z ) A

We introduce the small oh notation. Given are (a,) and (b,), two real
sequences. We say that “(a,) is small oh or omicron of (b,)” and write
an € o(by), if

lim = = 0.
n—oo n
In such a case we say that (b,) grows faster than (a,).
Obviously, n € o(n?), and n? ¢ o(n). Often a, € o(b,) is written as
Qp = O(bn)-
The expression n + o(n?) = o(n3) means that n + o(n?) C o(n?).

“ b2

Warning. We consider an equality sign “ = 7 in an expression involving
small oh as “€” or “C”.
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Remark 1.2. We saw earlier that a,, = o(b,) does not imply b, = o(an).
Thus “ =" in an expression involving small oh is not symmetric. =~ A

Below several properties concerning small oh are introduced.
Proposition 1.2. The following properties hold.

) 0(an) + O(an) = O(Qn)-
o(ay,) - o(by) = o(anby).
o(o(an)) = o(ay,).

g
) o(an) C O(ay).
)
)
)

(
(
(

Qo T

an, = o(by) and b, = o(cy,) imply a, = o(cy,).
n® = o(n?) if and only if a < f3.
If 0 <e<1<ec, then

(

(e

(f

g
1 = o(loglogn) = o(logn) = o(n) = o(n®) = o(n'°¢™) = o(n™).

(h) If an,b, ¢ {0}, then

an = 0o(by) if and only if 1/b, =0(1/ay).

(i) e = o(e’) if and only if lim, . (a, — b,) = —oo.
() 1 =o(ay,) = o(by,) implies e = o(e’).

Given are (a,) and (b,), two real sequences. We say that “(a,) is big
omega of (b,)” and write a,, = 2(b,) if liminf|a,/b,| > 0; that is, there
exists a positive constant C' so that b, > Ca, from a given rank.

Given are (a,) and (b,), two real sequences. If (a,) and (b,) have the
same growth, we denote a, = O(b,) if and only if |a,| < C|b,| and |b,| <
Clay| for some C > 0 and from a given rank. We say that the sequences are
similar.

Two sequences (a,) and (b,) are said to be equivalent provided lim a,, /b,
= 1. Then we write a,, ~ b,. We also say that sequence (a,) grows asymp-
totically as (by,).

3.1.7 Stolz—Cesaro theorem and some of its consequences

Theorem 1.22. (Stolz2-Cesaro?) Let (a,) be a sequence of real numbers and
(bn) a strictly monotone and divergent sequence. Then

lim 24179 1 (e [0, +00])
n—00 bn+1 — by

implies
a
lim = =1.
n—oo n
2 Otto Stolz, 1842-1905.
3 Ernesto Cesaro, 1856-1906.
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Proof. Suppose that [ is finite and (b,,) is strictly increasing. Choose a positive
e. For £/3 we find a rank n. such that for every n > n. we have b,, > 0 and

Up41 — An 1

3.
bn+1 - bn ‘ < 8/

Thus
(b1 = bp)(l —€/3) < ant1 —an < (bpt1 —bn)(l +¢/3). (3.4)

Taking in (3.4), successively, n =n., n=n.+1, ..., n=n.+p—1, and
adding all these inequalities, we get successively

(bns+p —bn )l —€/3) < Onetp — One < (bne+p —bn)(l +¢/3),

€ e. b a a € e. b a
l—o—(l—2) e e« ¥R g = (4o)—te 4T (35
——(-3) (35 g (35)

bnetp  Onetp bretp 3

Note that the sequences (bn./bn.4p)p and (ang/bpo+p)p tend to 0. Then
there exists a rank p. such that for every p > p. there hold

b €
e < — and
bne +p

3
t£3)<3

3

Hence, for every n > n. + p., we finally have

Thus a,, /b, — 1.
Suppose | = +00. We may assume that all b, s are strictly positive. Choose

a positive ¢ arbitrary large. There exists a rank n. such that for every n > n.
it holds

anJrl — Qp >
bn+1 - bn

or
Apt1 — A > E(bp1 — bn).

Summing up these inequalities from n to n + p, we write
Antp/bntp > €+ (an — €bn) /byip.
Now, there exists a rank p. such that for every p > p. we have
[(an, —€by)/bpip| < €/2.
Hence, for every n > n. + p., we finally have
an /by, > €/2.

So, a, /b, — oo and this case is proved.
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The proof of the case | = —oo runs similarly. We omit it. O

Remark. Generally, the converse statement of Theorem 1.22 does not hold.
An example is supplied below by Remark 1.3. A

However, a partial converse to Theorem 1.22 holds.

Theorem 1.23. Let (a,) be a sequence of real numbers and (b,) a strictly
monotone and divergent sequence. Suppose

lim 2 —p (e R\ {1}).

n—oo bn+1

Then 7
lim 2% =] — i LT g

n—oo by, n=oo bpy1 — by
Proof. Indeed,

an+1 - a_n bn
Unt1 — an  bppr by bugs _ =1

buri—bn | bn 1-b

.

bn+1
Corollary 1.5. Suppose a sequence (x,,) is given. If

. . Faobas oo+
lim x, =z (€ [-00,¢]), then lim LTS oo

n— 00 n— 00 n

Proof. Take b, =n and a, = x1 + 22+ 3+ -+ x,. Then

Q. 1—a
M:Z‘n+1—>l‘. O

bn+1 - bn

Remark 1.3. Generally, the converse statement of Corollary 1.5 does not
hold. Indeed, consider
an = (14 (~1)")/2.

Obviously, this sequence does not converge. At the same time

a1+a2+~~~+an{1/2, n even

n (n—1)/2n, n odd.

Hence
. aytax+---+ay
lim

1
=3 A

n

Corollary 1.6. Suppose there is given a strictly positive sequence (ay,).

(a) If
lim anq1/a, =a (a>0),
then
lim Ya, = a.
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lim a, =a (a>0),
n—oo

lim Yajas...a, = a.

n—oo

Proof. (a) Take x,, = In ¥a,,. Then x,, = Ina,/n. Now we apply Theorem
1.22 of Stolz—Cesaro and get limx,, = limIn(a,41/a,) = Inlim(a,t1/a,) =
Ina.

(b) Take x,, = In Yajas...a, and reason as before. 0O

Remark. Generally, the converses of (a) and (b) do not hold. In order to see
directly that the converse of (a) is false it is enough to consider two distinct
positive numbers p,q and the sequence (a,,) defined by a1 = pF¢*~! and
asy, = pF¢¥, k € N*. Then a, — \/Pq. At the same time the sequence
(an+1/ay) has no limit.

In order to see directly that the converse of (b) is false it is enough to
consider as before two distinct positive numbers p, ¢ and the sequence (a,)
defined by agr—1 = p and agr, = q, k € N*. Then {/ajaz...a, — /pq as
n — oo and the sequence (a,) is divergent. A

3.1.8 Certain combinatorial numbers

The aim of this subsection is to introduce certain combinatorial numbers. The
sequences built up by these numbers have nice and useful properties.

Let o be a permutation of N¥. We say that ¢ has an increase (decrease)
if there there is an i so that o(i) < o(i + 1) (o(i) > o(i +1)). The Euler®

number of the first kind
n
)

is the number of permutations ¢ having j increases. Define

(-1 )

We now introduce the Stirling® numbers of the second kind. Consider
n,k € N* with & <n. Then the Stirling number of the second kind

n

k
is defined as the number of partitions of a set of cardinality n into & nonempty
sets. We define

4 Leonhard Euler, 1707-1783.
5 James Stirling, 1692-1770.
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{8}:1, {Z}:O for k > n, and {g}:Ofornzl.

Obviously, {1} = {7} =1, for n > 1.

Proposition 1.3. The Stirling numbers of the second kind satisfy the recur-

R R G R

Proof. Consider a set A = {aq,...,a,}. Then there are {Z} classes of par-
titions of A, each partition having k subsets. Pick up a,. There are two
exclusive and exhaustive cases. Either a,, alone forms a subset and in this
case there are {Z:i} partitions by the remaining n — 1 elements or a, be-
longs to a set containing at least two elements. In this case we can consider
that we insert a,, to any one of the k subsets of partitions to A\ {a,}. This

n—1

can be done in k{", '} ways. Thus (3.6) is proved. O

Corollary 1.7. One has

{Z} =2""' 1, neN.

Proposition 1.4. The Stirling numbers of the second kind satisfy the recur-

k{Z} - '”;11 <7Z){ki1} (3.7)

<

SN GIA o3

K2

3

Proof. Consider an arbitrary partition of a set of cardinality n into k£ non-
empty subsets. Neglect one of these subsets (which can be done in k ways).
The remaining set is of cardinality i, k —1 < ¢ <n — 1, and using it one can
get {kil} partitions.

(3.8) follows from (3.7). O

Proposition 1.5. The Stirling numbers of the second kind satisfy the recur-

{Z}lil <n21>{ki1} (3.9)
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Proof. Consider a set A of cardinality n. We eliminate the subset in a parti-
tion of A that contains a prescribed element in A. Consider that the subset
is of cardinality n—4. The remaining set is of cardinality i, k—1 <i <n—1,
and using it one gets {,*,} partitions.

Identity (3.10) follows from (3.9). O

Theorem 1.24. For every positive integer n and real x there hold

n

x"zZ{Z}w(m—l)---(w—k—i—l), (3.11)

k=1

-t Qr e

Proof. Suppose x is a positive integer and consider two sets X and A sat-
isfying | X| = « and |A| = n. Then the number of mappings of A into X is
2". Now suppose that k is the cardinality of the range to such a mapping.
For k fixed there are {Z} ways in which elements of A are mapped onto the
same elements of X. Thus partitions of A having k classes appear. There
are z(x —1)--- (x — k + 1) images of these classes in a one-to-one way. Thus
identity (3.11) is proved for positive integer z. Now if we consider both sides
as polynomials in the real variable x, then the two polynomials (of finite de-
gree) coincide on countably many points. Hence they coincide on every real
2. Thus this identity is proved.
Identity (3.12) can be obtained in the following way.

k

,;g_m—j(';)jn-z ,z{} e

—O
k

i ()

i{z}
U

We introduce the Stirling numbers of the first kind. Consider n,k € N*
with k& < n. Then the Stirling number of the first kind

n

k
is defined as the number of cycles of n elements formed by &k subcycles. We
define

<.

3

I
-
I Mw
[}
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0
[O} =1, [:} =0 whenever k > n, and [g} =0 for n>1.

The cycle in Figure 3.1 is written as [a, b, ¢, d] and we agree that

[a,b,¢,d] = [b,e,d,a] = [c,d,a,b] = [d,a,b,].

Fig. 3.1. The cycle [a,b,c,d]

We note that [a,b,c,d] # [a,¢,b,d]. Clearly [;1] = 11 inasmuch as

(1,2,3] [4),  [1,2,4] 3], (13,42, [2,3,4[]
(1,321 [4], [1,4,2][3], [L43][2, [2,4,3][1]
[1,2]3,4],  [L3] 2,4,  [1,4][3,2],
We have m = 1 because the order of the subcycles is irrelevant. Also
["] = (n —1)! because there are n! permutations of n elements and each
cycle might start with each element of it. A cycle containing one element
corresponds bijectively to a set containing precisely that one element. A cycle

containing two elements corresponds bijectively to a set containing precisely
the two elements, because {a,b} = {b,a} and [a,b] = [b,a]. Therefore we can

h m B {Z} =5 LHJ > {nnl} _ (75)
m = {Z} n.keN, n>k

Define the Fibonacci® sequence (f,,)nen by

fo=0, fi=1, for2=for1+ foq1, Vnel (3.13)

We note all the terms are nonnegative and that for n > 5, f, > n. Thus the
sequence is monotonically increasing and unbounded. Some properties of the
Fibonacci sequence or related to it are introduced below.

5 Leonardo Fibonacci, 1180-1280.
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Proposition 1.6.
(i) The Cassini” identity is
20— fafare=(-1)", neN. (3.14)

(ii) For n € N*, f, and fn4+1 have no common divisor.
(ili) For each fized n € N*,

fn+p:fn71fp+fnfp+1; pGN (315)

(iv) For n,k € N* f,, divides fi.n.
(v) The Binet® identity is

1 ((1+v5\ [1-v5)
fn\/5<< 5 )( 5 )) n € N. (3.16)

(vi) The following identity holds

B+ R+t ="fn far, neN (3.17)
(vii) It holds
" /n
fm+2n = Z (k) fm+k7 m,n € N. (318)
k=0

(viii) Define the sequence (upn) by tn = frni1/fn, n € N*. Then this sequence
is convergent and nonmonotone.

Proof. (i) We argue by induction. (3.14) holds for n = 0 and n = 1. Suppose
that it holds for a fixed n and we prove it for n + 1. Then because f,, =

fn+2 - fnJrlv

(_1)n = f72z+1 - fnfn+2 = f72L+1 - f’r2L+2 + fvl+1fvz+2
= fos1(fagr1 + fag2) — f72L+2 - (f721+2 — fni1fny3)
= 29— fasifotrs = (=)™
(ii) Suppose there exists a d € N* which is a divisor of f, and f,+1. Then
by (3.14), d is a divisor of 1. Then the conclusion follows.

(iii) It is clear that (3.15) holds for p = 0 and p = 1, and all n € N*. Suppose
there exists a natural p so that

Jotp = fo1fp + fafpr1 and foipr1 = foo1fpt1 + fafpra, n € N*.

Then

" Giovanni Domenico Cassini, 1625-1712. Born near Nice, moved to Paris in 1669,
and known since then under the name of Colbert.
8 Jacques Philippe Marie Binet, 1786-1856.
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frnipr2 = faipr1 + farp = frip
= foo1fp+ fafpr1 + faifor1 + fufore
= foo1(fp + for1) + fu(fosr + for2) = faoifpr2 + fafprs, neN™

(iv) We prove by induction on k. For k = 1, the claim is trivial. Suppose it
holds for a k € N*. We take p =k -n in (3.15). Then because

f(k+l fnJrkn fnflfkn +fnfkn+1a
Je41)n is divisible by f,.
v) We write the characteristic equation for the second-order linear recurrence

(
(3.13) and use the first terms fo and fi.
(vi) For n =0, (3.17) holds. Suppose there exists a natural n so that

Bt i =far fa
Add f2 to the both sides. Then
f(?+f12+"'+f7%:fn—l'fn+f7%:fn(fn—l+fn):fn'fn+1-

(vii) We prove (3.18) by induction on n. For n = 0, we have f,, = f,,, which
is obvious. Suppose there exists a natural n so that (3.18) holds and we prove
it for n + 1. Then

S+l = n
Z < )f’ﬂH-k f’m Z (( 1) + (k)) f’m—i—k + f7n+n+1
k=0 k=1
= kz ( )fm+k+z< )fm+k+fm+n+1

( >fm+k+1 Jmgng1 + Z (Z) Stk + frgnt1
k=0

= fm+2n+1 - fm—i—n—i—l + fm+2n + fm+n+1 = fm+2(n+1)~

(viii) The terms of the sequence (u,) are positive and greater then one for
n > 2 because

Up+1 = fn+2/fn+1 = (fn+1 + fn)/fn+1 =1+ 1/un
Thus 1 < u, < 2, whenever n > 3. From
Unt1 = tn = fri2/ a1 = Fs1/fo = (CD)" 7 (fafrsr)

it follows that the sequence (u,) is nonmonotone and that for n > 5, |u,41 —
un| < 1/(n(n+1)). Then
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|un+k - un‘ S ‘unJrk - un+k71‘ + |un+k71 - un+k72‘ + -+ |un+1 - Un|
< ! + ! PRI S
(n+k)n+k—-1) (m+k—1)(n+k—2) n(n+1)

=1/n—=1/(n+k) <1/n.

Thus (u,) is a Cauchy sequence, hence it converges. 0O

Remark. There is a geometric interpretation of (3.17). Consider squares of
sides fo=1,f1i=1,fo =2,f3=3,f1 =05, fs =8, and fg = 13 and arrange
them as shown in Figure 3.2. This arrangement is possible thanks to (3.17).
Its left-hand side is a sum of areas of squares and the right-hand side is an
area of a rectangle.

Figure (3.3) shows how one can draw a snail by arcs of circles. A

13

Fig. 3.2. Fibonacci numbers as Fig. 3.3. The snail by arcs of cir-
length of sides cles

3.1.9 Unimodal, log-convex, and Pélya-frequency sequences

Let ag,a1,a9,... be a sequence of nonnegative real numbers. It is unimodal
if there is an index x so that
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It is said to be concave if
ak—1 + ag+1 < 2ag, VkeN*
It is said to be convex if
ap—1 +agy1 > 2ai, VkeN.
It is said to be log-concave if
ap_1apt1 < aﬁ, Vk e N*,
It is said to be log-convex if
ap_1ap41 > aﬁ, Vk e N*.

It is said to be a Pdlya® frequency sequence if for the matrix (a;—;)i >0
(where ar =0, if k < 0) all minors have nonnegative determinants. A finite
sequence ag, a1, ... ,a, is a Polya frequency sequence if ag,aq,...,a,,0,0,...
is a Pdlya frequency sequence.

Theorem 1.25. The sequence of binomial coefficient a = (Z), k=0,1,...,
n s unimodal and k = |n/2].

Proof. The ratio of two consecutive terms is (7)/(,",) = (n—k+1)/k. If
kE < |n/2], because k < (n+ 1)/2, it follows that

n—k+1)/k>1 = <Z>/(kﬁ1>>1.

If k> |n/2|, because k —1 > (n —1)/2, it follows that

(n—k+1)/k<1 = (Z)/(kﬁl) <1. O

Theorem 1.26. For fired n € N* the sequences ((Z))O<k<n
ficients, <<Z>)O<k<n of Euler numbers of the first kind, ([Z])
numbers of the_ﬁr_st kind, and ({Z})

kind are log-concave.

of binomial coef-
0<k<n of Stirling
0<k<n of Stirling numbers of the second

Proposition 1.7. 4 log-concave sequence (an)n>o is unimodal.

Proof. Suppose Gn;—1 > @y < Qpy1, for some m € N*. Then ap—16m+1 <

a?,, contradicting the hypothesis. [

Remarks. (a) Unimodality does not imply log-concavity.
(b) A monotonic sequence is unimodal. A

9 Qyorgy(=George) Pélya, 1887-1985.
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Proposition 1.8. A Pdlya frequency sequence is log-concave.

Proposition 1.9. Suppose (a,,) has positive terms and define b, = ap41/ay.
Then (ay) is log-concave if and only if (by) is decreasing.

Consider a finite sequence ag, a1, ...,a, and A(x) = ag + > ., a;x" its
generating polynomial. It follows in a sufficient condition for log-concavity.

Theorem 1.27. (Newton) Given is a finite sequence ag,ay, ..., a, of nonneg-
ative numbers. Suppose that its generating polynomial A has only real roots.

Then
2 kE+1 n—k+1
aj, > B e Ak—1Qk+1,

and in particular, the sequence is log-concave.

A proof of this theorem based on elementary differential calculus is supplied
at page 209.

Given two sequences (a,) and (by,), define their ordinary convolution (cy,)
and binomial convolution (d,) by

n n
. n
" = E arbn_1, respectively, d, = E <k>akbnk, n € N.
k=0 k=0

Proposition 1.10. Suppose (a,) and (b,) have nonnegative terms and they
are log-concave. Then their ordinary convolution (c¢,,) and binomial convolu-
tion (d,) are log-concave.

The Poélya frequency sequences are completely characterized by the next
result.

Theorem 1.28. A finite sequence ag,aq,...,a, of nonnegative numbers is
a Pdlya frequency sequence if and only if zts generating polynomial A(x) =
ag + Zl 1 a;x" has only real roots.

Theorem 1.29. Let ag,aq,...,a,-1 be a Pdlya frequency sequence and
b, = (a+c(k —1))ag—1 + (b+dk)ar, k=0,1,...,n,

where a_1 = a, = 0. If ad > be and all by, are nonnegative, then by, by, ..., b,
is a Polya frequency sequence.

Consider a triangular array {a,x} satisfying the recurrence
an k= (rn+ sk +t)an—15-1 + (an + bk + c)an_1 k

for n > 1, 0 <k <n, where a, ; =0 unless 0 < k <n, and r,s,t,a,b,c are
real numbers.
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Theorem 1.30. Let {a, } be a triangular array as defined earlier. Suppose
that b > as and (r + s+ t)b > (a+ ¢)s. Then for each n > 1 the sequence
(an i)k i a Pdlya frequency sequence.

We introduce some results on log-convex sequences.

Proposition 1.11. If both (a,) and (by,) are log-convex, then so is the se-
quence (an, + by).

Proof. By the Cauchy inequality and the log-convexity of (a,) and (b,) we
have

(ak—1+br—1)(akt1 + brt+1) = (V@n—1ni1 + Vbu1bpi1)* > (an +b,)%. O

Proposition 1.12. Suppose (a,) has positive terms and define b, = an11/an.
Then (an) are log-convex if and only if (by,) is increasing.

Proposition 1.13. Suppose (a,,) and (b,) have nonnegative terms and are
log-convex. Then their binomial convolution (d,) is log-conver.

Proof. We prove this result by induction. It is obvious that
doda = (aobo)(aobs + 2a1b1 + asby) > (aghy + aiby)® = di.

Suppose n is a positive integer at least 2. Then

n—1 n—1
n—1 n—1
dn, = E_O ( Ek )akbnk + kE_O < k )akJrlbnkl-

The first sum in the right-hand side is the binomial convolution of (ax)o<k<n—1
with (bx)o<k<n, thus log-convex. The second sum in the right-hand side is the
binomial convolution of (ax)o<r<n With (bg)o<k<n—1, thus log-convex. Hence
by Proposition 1.11, their sum is also. 0O

Corollary 1.8. Suppose (a,) has nonnegative terms and is log-convez. Its

binomial transform
b=3" (Z) s
k=0

preserves the log-convexity.
Similar to Theorem 1.30 the next result holds.

Theorem 1.31. Let {a, 1} be a triangle of nonnegative numbers. If ay j is
log-convex in n for each fized k, then the linear transform y, = ZZ:O G KTk
preserves the log-convezity of sequences.
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The theorem states that if {a, x} is a triangle of nonnegative numbers so that
an, ) is log-convex in n for each fixed k and (xy) is a log-convex sequence,
then (yx) is a log-convex sequence.

Proof. Denote A, = yn_1Yyn+1 — y2. Then A, is a quadratic form in n + 2
variables xg,z1,...,Z41. For 0 <m < 2n and 0 < k < [m/2], let a; be
the coefficient of the term xpx,,—; in A,. Then

2n

A, = § ApTETm—k,
m=0

where

a Ap—1,k Gn+lm—k + Ontlk On—1,m—k — 2an,k An m—k, k< m/2
k= 2
Op—1,k Gnt1,k — Oy 1 k=m/2.

It is clear that ar > 0 by the log-convexity of a,j; in n and the mean
inequality. Thus A, > 0 and therefore (y,,) is log-convex. O

3.1.10 Some special sequences

Proposition 1.14. The following limits hold.

(a) If p>0, hmnﬂoo%:O.
(b) pr>0 lim, o V/p = 1.
(¢) lim Y/n = 1.
(d) lim Vn! = co.

Proof. (a), (b), (c), and (d) follow by Theorem 1.22 and Corollary 1.6. Other
ways to approach the limits are introduced in the sequel.

One can prove using only the definition the limit in (a).

For (b) we can distinguish three cases. If p = 1, the result is obvious.
Suppose that p > 1. Then for n large, 1 < %/p < \/n, and the result follows
by (a) in Corollary 1.6 and Corollary 1.4. If p < 1, we can use the previous
case.

For (c¢) we can follow the next path. Obviously, \/n = 1+p,, with p, > 0,
for all n > 2. Then

n n n n
= (1 o) =1 " 24 n 2
n=(1+pn) +(1>p +<2)pn+ +<n>pn> <2>pn

Thus
0<pn<+y2/(n—1) —— 0, as n — oo,

and the result follows.
For (d) we can use the inequality between the harmonic mean and geo-
metric mean. Thus we can write

a
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Inn n n
— < Vnl.
1+1/2+ - +1/nln = *"

In the left-hand side the first fraction tends to 1 by Corollary 1.11, and the
second limit diverges by (c) in Exercise 3.16. Therefore the result follows. O

Proposition 1.15. Let (a,) be the sequence defined as

1 n
ay, = (1 + ) , n>1 (3.19)
n

Then (ay) is convergent.

Proof. First approach. From Exercise 1.27 at page 35 it follows that (a,) is
bounded.

We now study the monotonicity of the sequence (ay,).

1 1
a1 =141 1—— ) =+...
An+1 + +< n+1)2!+

1 2 n 1
+(1-— 1-— 1=
n+1 n+1 n+1) (n+1)!
soq (1o )1y
n+1)20 7
1 2 -1\ 1
(1 — ) (1= I G —
n-+1 n-+1 n+1) n!
1\ 1 1 2 -1\ 1
so4(1-=) 4 r(1-=)(1-2).. . (1-L ~ = a,.
n) 2! n n n n!

Thus (ay,) is increasing. By Theorem 1.16, we conclude that (a,) is conver-
gent.
Second approach. We start with the identity

n
Lt yn+1 _ (l‘ - y) anfiyi’
i=0

valid for any reals  and y and n € N*. For x > y > 0, it results
(n+1)(z —y)y" <z"™ —y" T < (n+ 1) (z - y)a". (3.20)
Substitute x =14 1/n and y =1+ 1/(n+ 1). Thus we get
r—y=1/(n(n+1)), 2""t=z-a, Yy =a,
n+1 _ T 1 1 1

>y = yY*<rty-l=1+-—4+—0 =
n n+1l

n y—1

1
y"t? < (1 +— ) y". (3.21)

n+1
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The right-hand side of (3.20) supplies
1 ( 1 ) 1
Ty —Opp1 < —Gp = |[14+—|apn — —ap < apny1 = ap < Apt1-
n n n

Thus (ay) is increasing.
Denote u,, = (1+1/n)"*!. Then a, < uy,, for every n € N*. From (3.21)
it follows that

unpr = 9" < (1L +1/n+1/(n+1))y" = (1/n+y)y",
whereas from the left-hand side of (3.20) there results

1 1 1
Ey"<un—y"+1 = <n+y>y”<un = Uy < <n+y>y”<un.

Thus (u,) is decreasing and

U < Up < -~ <us=(1+1/5)°=2985984... = a, <3, VneN-.

Thus (a,) is increasing and bounded above, hence it converges. O
As usual, we denote by e the limit of the sequence (a,); that is,

1 n
lim (1 + > =e.
n—oo n

Actually, we saw that (a,) increases, (u,) decreases, and a,, < u,, for each
n. Moreover, u,, —a,, — 0, as n — co. Hence

limu, =¢ and a, <e <u,, VneN* (3.22)

Corollary 1.9. There hold the estimates

1 n 1 n+1
(14—) <e<<1+> , VneN*.
n n

Proof. Just read the second part of (3.22). O
The previous result is often used under the following form.

Corollary 1.10. There hold the estimates

1 1
nln<1+n> <1< (n+1)ln(1+n), Vn e N

A finer inequality than the one in the right hand-side of the previous
corollary is given by Proposition 3.2 at page 390.
Below we introduce some properties of number e.
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Proposition 1.16.
(i) It holds that

. 11 1 1
lim 1+ + + ot +E =e.

n—oo 3

(ii) e can be written as

1 1 1 1 (.
8=1+ﬂ+§+§+"'+a+m, (3.23)
where 6, €10, 1].
(iii) e can be approzimated with an accuracy up to 107, provided n > 8.
(iv) (Euler) e is a nonrational number; that is, e € R\ Q.
(v) lim Vn!l/n = 1/e.
)

(vi) Suppose a sequence (a,) is given so that lima,, = co. Then

L\""
lim (1 + —) —e. (3.24)
n—oo an
(vii) Suppose a sequence (ay) is given so that lima, = —oco. Then
. 1\
lim (1 + —) =e. (3.25)
n—oo an
(viii) Suppose a sequence (b,) is given so that b, # 0, n € N*, and limb,, =
0. Then
lim (1+ bn)l/b” =e.

n—00

Proof. (i) We have a,, <1+1+4+1/21+1/3!+--- 4+ 1/n!l, and the sequence
(cn) defined as

1
S +,+ +—, neN

3! n!’

is convergent and therefore the following inequality holds,

e= lim a, < lim c,. (3.26)

n—oo n—oo

On the other hand
1\" n\ 1 n\ 1 n
ap=(14+—-) =1+ -+ — t++
n 1/ n 1/)n? n
> 924 1—l Y CRE L N A N Pt
2! n n n

1 1
- hmanfe>1+1+2+ +E, Vk>2

= e>¢, = e> lim ¢ (3.27)
k—o00

=l s
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Hence, from (3.26) and (3.27), we conclude

li =e.
=
(ii) By (3.42) we get
CHNPIE S
cn m_cn: PP —
* (n+1)! " (n+2) (n+m)!
J— 1 I n+2 1
< = < .
(nJrl)!kZ_O(nJrZ)k n+D!n+1 n-nl

For fixed n and passing m — +oo, follows
0<e—c, <1l/(n-n!).

Denote

0<O0,=(e—cp) - n-nl<1 (3.28)
and now (3.23) follows.
(iii) The inequality

0<e—c,<1/(n-n!)<107°

is satisfied for any n > 8. So

1 1
622_’_5_’_...4—@:2.71828.

(iv) Suppose that e € Q. Then we may write e = m/n, for some m,n € N*.
Then

m 1 1 1 1 0
L n 6, €]0,1
e - +1!+2!—|—3!+ +n!+n.n!, €10,1[,

11 1 0
l-m—nl 44y )=
= (n)l-m n.(2+2!—|—3!—|— +n!) -

The last equality is impossible because 6,, €]0, 1] (the left-hand side of it con-
tains an integer number whereas its the right-hand side contains a noninteger
number). Hence, clearly, e € R\ Q.

(v) We have lim v/n!/n = lim }/n!/n". Denote a, = n!/n™ and apply (a) of
Corollary (1.6). Then

lima,1/a, = limn" ™ /(n + )" = 1/e.

A different approach is introduced by Proposition 1.19.

(vi) First suppose there is given a strictly increasing and divergent sequence
of positive integers (ny). Then the claim holds because the sequence (ny) is
a subsequence of the sequence of natural numbers.
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Let (ay,) be a strictly increasing and divergent sequence of real numbers.
Denote by ny = |ag], the integer part of ar. We may suppose that (ny) is
strictly increasing and divergent. Then (ng) and (njy+1) are strictly increas-
ing and divergent sequences of positive integers. From

1+1/(np+1) <14+1/ap <1+ 1/ng,

1 Nk 1 ap 1 ng+1
(i) (i) =)
ng +1 ar ng

The limits of extreme terms of the above inequality are equal to e, so the
limit of the middle term is e, as well. Thus (3.24) is completely proved.
(vii) Denote b,, = —a,,. Then

a —b b
1\™ 1 " by, "
li 1+ — =1l 1—— =1l
(14 2) = (1m0 ) = ()
bp—1
. 1 " 1
= lim (1+bn_1> (1+bn_1>.

We apply (vi) and (3.25) is completely proved.
(viii) It follows from (vi) and (vii). O

we get

Proposition 1.17.  0,, defined by (ii) in Proposition 1.16 salisfies that
0, — 1 as n — oo. It holds

lim n -sin(2wen!) = 27.

Proof. From (3.28) it follows that 6,, = n - nl(e — ¢,). Inasmuch as

pp L L Ont1
e = — — —
20 3l (n+1)! " (n+1)-(n4+ 1)

we have

0. — nn! 1 9n+1 _ n n9n+1
" N+ (n+1)-(n+1) n+l (n+1)

The first fraction tends to 1 and because 6,11 €]0,1[, the second fraction
tends to 0 as n tends to oo. Thus 6, — 1.
Because 27nle, is a multiple of 27, we have

. ( 27T0n> . 270,
sin | 2mnle,, +

= sin .
n

Thus
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. 270,
0 Sin
lim nsin(27en!) = lim nsin =—= = lim ——%— 276,, = 2.
Nn— 00 n— oo n n— oo 27’(‘0n
n

We have used the the fact that lim(sinay,)/a,, = 1, provided «,, — 0 as
n—oo. O

Proposition 1.18. The sequence
1 1
apn=14+=+...——Inn, n>1,
2 n
is decreasing and bounded.
Proof. By Corollary 1.9 it follows that
(n+1)(In(n+1)—Inn) >1>n(n(n+1) —Ilnn)
1 1
Inequality (3.29) follows from the Lagrange mean value Theorem 2.3 at page
199, as well. Taking n =1,2,...,k, we get

k k

Zni1<ln(k+1)<2%. (3.30)

n=1 n=1

Remark that from (3.29) it follows that
pt1 —anp =1/n+1—-In(n+1)+1nn <0,
so (ay) is decreasing.
From (3.30) we get

k
nk<In(k+1) <) 1/n.

n=1

Thus, (a,,) is bounded below by 0. Hence our sequence is convergent. Its limit
is denoted by v = 0.5772156649... and is called the Euler-Mascheroni*°
constant.

Remark 1.4. Denote
H,=1+1/24+---+1/n, neN*

and call them harmonic numbers.
Then Proposition 1.18 claims that

10 Torenzo Mascheroni, 1750-1800.
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lim (H, —lnn) =1.
n—oo
Hence for large n, H, is close to Inn+~. That is, H,, is as close as we want
to Inn + v provided n is large enough. We write
H,~Inn+vy, n—oo A

Corollary 1.11. One has

1 1
L gt
lim —=—— 1 — 1,
n—o00 Inn

Proof. Pass to the limit in

1+1/24+---+1/n—1Inn
Inn

+ 1.

We may equally well use the Stolz—Cesaro theorem 1.22. 0O
Corollary 1.12. It holds

1 1 1
I =) =1 2.3, 1.
ninéo(n+1+n+2+ +/m) nk, Vke€{23,...}

Proof. Pass to the limit in

! + ! +- !
n+1 n+2 kn
1 1 1 1
=(l+=-4+---4+——Inkn)—(14+=-+---+——Inn) +Ink, n>1. 0O
2 kn 2 n

Corollary 1.13. Denote

1 1 1 1
n=1l— =4+ 4. (=12,
“ R R I
Then
lim a, =In2.
Proof. Recall the Catalan'! identity
1 1+1 1 1 n 1 +1
2 3 4 2n n+1 n+2 2n’
Then
_ + ! + +1
a2n_n+1 n -+ 2 2n
1 1 1 1
=l+-++——-In2n—(14+-4+---+——Inn | +h2 -2 O
2 2n 2 n

1 Bugéne Charles Catalan, 1814-1894.
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Lemma 3.2. (Lalescu'?) Define

an ="/ (n+ 1)1 = Val

Then a, — 1/e as n — oo.

The result follows from the next two propositions.

Proposition 1.19. The sequence x, =n/ Vnl, n> 3, satisfies the inequali-
ties
el TV <, < e, (3.31)

Proof. We prove them by induction. For n > 3 the next inequality holds

Ty > e TV (3.32)

Indeed, because e < 1/32/3 and x4 = 4\/32/3, it follows that (3.32) holds for
n = 4.
Suppose that (3.32) holds for some n > 4. Then

n/(n+1) n/(n n+l n/(n+1)?
Tn+1 = xﬁ/("“)(nTH> > (el_l/\/ﬁ) : H)((l + %) )

S e(=V)/(41) gn/(n+1)? _ J1=(1+(n+ DV (n1)? 5 1-1/v/AFT |

Thus

Tn+1 > 6171/ n+1,

and (3.32) is completely proved.
Now we suppose that for some n >4, z, < e!~*/". Then applying Corol-
lary 1.9, we get

n+1)" n+1)" _
xzi%:xz( nn) <( nn) en 1<€n $n+1<€1 1/(n+1),

ending the proof in this way. O

Proposition 1.20. For every € > 0 the next inequality is satisfied
la, —1/e| <e
for every n > n., where

ne=1+[841/(2*) + 8 —1/(2¢%)| ]

12 Trajan Lalescu, 1882-1929.
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Proof. By (3.31) and Corollary 1.9, for n > 16, we get

n( %/ Tpi1 — 1) - n(et/(m+H) — 1) - n(et/ (1) _ 1)el/vn

T Ty e

<1/ee/V™ <1/e+1/y/n.

QAp =

At the same time

n(YF— 1) n(YF—1)

n = Tn - el—l/n ( VIn+1 — ) Y
n n 1 1

s n/—n 1 s ( (Vn+1-1)/(nv/n+1) _ 1) -

- (Vs = 1) > e 7 e Vn

Thus, for n > 16, we have |a, — 1/¢e| < 1//n. Because
ne = 1+ [max{16,1/e%}] > max{16,1/¢?},
for n > n. we have 1/y/n < e. Hence
la, —1/el <e, Vn>mn.. O

Proposition 1.21. Given

an:zn: 1/(2), neN. (3.33)

k=0
Then
lim a, = 2. (3.34)
Proof. Claim 1. The sequence (b, (( ) of binomial coefficients is

k
unimodal (Theorem 1.25) and because (kil) = (n—k)/(k+1)(}) we have
that (n —k)/(k+1)>1<=k<(n—1)/2.
Claim 2. For n > 2, one has

— 2 2(n -3)
2<an§2—|—— T: —_ (3.35)
1 kg 2 n(n -1
Thus for n large enough, 2 < a, < 3.
Claim 3. For n > 3, one has
ant1 < ap. (3.36)
Indeed, we have 1/(}) > 1/(21%) and
1 1 n+1 n®4+n+4 1 1 1

) i () T nln—1) = n(n—1)(n+1) " i ("3 ’ ("3

Hence
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1 1 1
an =14 Zv+ Ty + 2wy
(I €Y R A Y
U SRS SR S 1 .
= (n n n n = Un+1
7)) ) =G
Claim 4. For n > 1, one has
n—+2
nt1 =1+ ————ay. 3.37
(n+1 + 2+ 1) a (3.37)
Note that (3.36) follows from (3.37).
We have
S kl(n+1—k)!
(20 + 2)an41 = 2n+2+22(n+7')
— n!
" kl(n+1—k)! " (m+1D)!(n—m)
=2m+2+) — + ZO —
k=0 m=

:2n+2+iw«n+l—k)+(/€+l)):2n+2+(n+2)an.
k=0 ’

Thus (3.37) follows.
From Claims 2 and 3 we have that (a,) is convergent. Denote a = lim a,,.
Passing to the limit in (3.37), we get a =2. O

3.2 Sequences of functions

In the previous section we have introduced several results concerning the con-
vergence of numerical sequences. Here we discuss analogous exercises concern-
ing the convergence of sequences of functions.

Consider a sequence (f)n = (fo, f1,...) of real-valued functions defined
(all of them) on a set A C R, A # (). We say that the sequence (f,) converges
on a point t € A provided the numerical sequence (f,(t)), converges. It
means that there exists a real number p such that for every ¢ > 0 there
exists ne > 0 so that for all n > n. one has |f,(t) —p| <e.

Suppose fn, : A —= R, n € N and for every ¢t € A, (f,) converges on A.
Then the set of limit points defines a function (we denote it as f) having A
its domain of definition in the following way,

T f,(1) = £(0).

The limit is unique, so the function f is well defined. The function f is
said to be the pointwise limit of the sequence (f,). We denote this kind of
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convergence by f, — f (n — oo.) By the ¢ — ¢ language we can express the
same concept as there exists a function f: A — R such that for every ¢ > 0
and ¢ € A there exists ny. € N so that for all n > n.., n € N, one has
Falt) = F(B)] < =

If in the above definition n;. does not depend on ¢, we get the uniform
convergence of the sequence (f,). The function f, its limit, is said to be the
uniform limit of the sequence (f,). We denote this kind of convergence by

Remark. The uniform convergence implies the pointwise convergence. The
converse implication generally does not hold. A

Examples 2.1. (a) Consider the sequence f, : [0,1[— R defined by f,(t) =
t"™, n € N*. It can easily be settled that the pointwise limit of this sequence is
the constant zero function on [0, 1[, thatis, f : [0, 1[— R defined by f(t) = 0.
(b) Consider the previous sequence of functions, but this time its terms are de-
fined on the compact interval [0, 1]. Then the pointwise limit of this sequence
is

flt) =

0, 0<t<l1
1, t=1.

(¢) The convergence in (b) is only pointwise because from 0 < t" < e < 1, we
have the equivalent inequalities

nlnt <Ine <= n > In(1/e)/In(1/t). (3.38)

If ¢ 71, then In(1/¢) | 0. Thus the right-hand side in (3.38) is unbounded.
(d) Consider the sequence of functions

t

In(t) = T2 t€[0,1].

It is clear that its pointwise limit is the null function on [0,1]. Moreover,

because
2nt 1

<. 2T <
~2n 14+n2t2 — 2n’

we conclude that the sequence of functions (f,) converges uniformly toward
the null function on [0,1]. A

0 < fult)

Proposition 2.22. Suppose f, : A =R, O # A C R, and for every t € A,

ft) =limp—oo fn(t). If an = sup,cy | fn(t) — f(8)| and lim, o a, = 0, the
sequence (fn)n converges uniformly on A to f.

Proof. Because lim,, .., a, = 0, for every ¢ there exists a natural number n.

so that |a,| < e for every n > n.. Thus sup,c |fn(t) — f(t)| < € for every

n > n.. This means that the sequence (f,), converges uniformly on A. O
Similar to Theorem 1.7 at page 77 one has the next result.
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Theorem 2.1. (General criterion of Cauchy) Suppose f, : A — R, A # (.
The sequence (fy)n converges uniformly on A if and only if for every € > 0
there exists ne € N such that for any n,p € N, n>mn., and t € A,

‘fn+p(t) - fn(t)| < €.

Proof. Suppose (f,) converges uniformly on A to some function f. Set an
arbitrary positive €. We can find a natural n. such that for every natural
n > n. and every t € A, it holds |f,(t) — f(t)] < €/2. Because n +p > n.
we have |fr4+,(t) — f(t)] <e/2 for every ¢t € A. Thus

[frtp(t) = fu(®)] < |fnip(t) = SO+ [falt) = f(B)] <&

Suppose now that for every € > 0 there exists n. € N such that for
any n,p € N, n > n,, and any ¢t € A, |foyp(t) — fu(t)] < /2. We show
that the sequence (f,), converges uniformly on A. Indeed, for every ¢ € A
the sequence (fy(t)), is fundamental, hence convergent. We denote by f(t)
its limit. For p large enough, eventually depending on ¢t and n, we have
| fatp(t) — f(t)| < /2. Therefore

fult) = f()| <&, VYn>n., teA.

This means precisely the sequence (f,), converges uniformly on A. O

The above given definition of uniform convergence can be changed for more
general spaces. Let E be a subset of a metric space and (f,) a sequence of
real-valued functions defined on E. The sequence (f,) converges uniformly
on FE to a function f if for every e there is a natural n. such that n > n.
implies

|fn(z) — f(x)| <e, VaxeFE.

3.3 Numerical series

All the results under consideration in the present section are complex-valued,
unless the contrary is explicitly stated.

Given a sequence (xy)n,>1 (sometimes (z,)n,>0) we use the notation
Zi:p zn (p < ¢q) to denote the finite sum x, +xp1+- - +x4. With (x,)n>1
we associate a sequence (s,,) of partial sums, where s, =)', ). The pair
((xn), (sn)) formed by a sequence and the sequence of partial sums associated
with it is said to be a numerical series or a series. An older but still largely
used notation is the symbolic expression

T+ X2+,

or, more concisely,

o0
E Ty, Or even E Ty
n=1
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If (s,) converges, say to s, then the series is said to converge and we write

The number s is said to be the sum of the series; but it should be clearly
understood that s is the limit of the sequence of its partial sums, and not
obtained simply by (indefinite) addition.

If (s,,) diverges, the series is said to diverge.

Given a convergent series Y a,, = s and let (s,) be the sequence of partial
sums. Then r, = s—s,_1 = Z,;“;n ay, is said to be the nth order remainder.
A series Y a, converges if and only if r, — 0.

Sometimes, for convenience of notation, we consider series of the form

> meo T

Theorem 3.1. (General criterion of Cauchy) >z, converges if and only if
for every € > 0 there is a positive integer n. such that

m

S

k=n

<e if m>n>n.. (3.39)

Proof. Apply Theorem 1.7 at page 77 or Corollary 1.2 to (s,,). O
In particular, for m = n, (3.39) becomes

lzn| <e, n>n.,

that is, a necessary condition stated as follows.
Theorem 3.2. (Necessary condition) If >, converges, then limx,, = 0.

Remark. The condition x, — 0 is not, however, sufficient ensuring conver-
gence of Y x,. For instance, the series >~ 1/n diverges as it results from
Exercise 3.2 or it is made clear by Theorem 4.5. A

We introduce some operations with convergent series.

Theorem 3.3. Let > a, and > b, be two convergent series.

(a) If p is a real or a complex number, then the series Y p-a, and Y (a,=+by,)
are convergent and, moreover,

Zp “An :pzan
D (an£by) =D an+> by (3.40)

(b) (Abel) Moreover, denote ¢, = aib, + -+ + ap,bi and suppose > ¢, is
convergent. Denote

(bl) Zan = A.

and
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(b2) > b, =B.
(bg) Z Cp = C.
Then C = AB.
(c) (Mertens 3) Suppose
(c1) The series > |ay,| converges.
(co) dan,=A.
(03) Z bn = B.
(04) Cn = Zzzl anbn—i-l—k:-
Then

ch = AB.

(d) (Cauchy) Suppose the series > |an| and > |by| converge. Then > |cnl,
with ¢, in (c), converges.

Proof. (a) Indeed,

n n
pzan =p T}i_{rgozak = nllrgoZpak = Zpan
k=1 k=1

and
Zan:l:an = limiakilimibk = lim(iakiibk) = Z(an:tbn).
(b) Denote
A, = iak, B, = ibk’ and C),, = ick.
k=1 k=1 k=1
We have

Ch=aB,+ -+ an By,
from where

Ci+---+0, AB, +---+A,B
Cit -+ Cy=ABy++ + A, By, — - == - -

Apply (g) in Exercise 3.16 and note that the right-hand side (and implicitly
the left-hand side, too) of the second equality tends to AB. By Corollary 1.5,
the conclusion follows.

(¢) From the necessary condition Theorem 3.2 it follows that lim a,, = limb,, =
0. From (g) in Exercise 3.16 we have that the necessary condition is satisfied;
that is lim¢,, = 0. Denote by A,,, B,, and C,, the partial sums of the series
> an, Y by, respectively, > ¢,. Let d,, = B, — B. Then limd,, = 0. C,, can
be written as

Cn = AnB + aldn + a2dn—1 + -+ an—1d2 + andl-
13 Franz Mertens, 1840-1927.
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Note that A,,B — AB and because lima,, = limd,, = 0, one has
lim(aidy, + asdy—1 + -+ + an—1ds + andy) = 0.

Hence C,, — AB and thus (c) is proved.
(d) Indeed,
lenl < lax]|bn] + -+ + |an| [ba,
so the general term of > |¢,| is less than or equal to the general term of the

product of > |a,| and > |b,|. This product series converges by (¢). 0O

Remarks. From (a) it follows that the set of convergent series is a vector
space.

The assumption in (a) that both series are convergent is essential. Oth-
erwise it could happen that the left-hand side of (3.40) exists whereas the
right-hand side of it has no meaning. For,

022(1—1) Versus ZI—ZL A

Similar to finite sums, we may group the terms of a convergent series in
brackets (but no commutativity is allowed). For example,

a1+(a2+a3)+(a4+a5+a6+a7)+....

Theorem 3.4. Let > a, be a convergent series. Then grouping its terms it
results in a convergent series having the same sum.

Proof. The sequence of partial sums of the transformed series is a subsequence
of the convergent sequence of partial sums to the original series. 0O

3.3.1 Series of nonnegative terms

We mean that a, > 0, for every n.

Theorem 3.5. A series of nonnegative terms converges if and only if its par-
tial sums form a bounded sequence.

Proof. The sequence of partial sums is increasing. It is convergent if and only
if is bounded, according to Theorem 1.16. O

Theorem 3.6. Let Y a,, be a convergent series with nonnegative terms. Then
the series > by, obtained from the former by rearranging (commuting) and
renumbering its terms is also convergent having the same sum.

Proof. Let s be the sum of the first series and s,, its partial sum of rank n.
Denote by p,, the partial sum of rank n of the series > b,. Fix a rank, let it
be n, and consider p,,. Then

pn:b1++bn:akl++ak

n
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and denote N = max{ky,...,k,}. Obviously, p, < sy < s. Thus we conclude
that the series > b, converges and, if b is its sum, b < s. Reasoning viceversa,
we get that > a, => b,. O

Theorem 3.7. (Comparison test) (a) If |x,| < ¢, for all n > ng, where ng
is some fized integer, and if > ¢, converges, then > x, converges.
(b) If p, > yn > 0 for all n > ng, where ng is some fized integer, and if
> yn diverges, then > x, diverges.
(¢) Suppose xp,yn >0 for all n large enough and

lim 2% =k ¢ [0, 0].

n—oo yn
If >y, converges and k < oo, then Y x, converges. If > vy, diverges and
k>0, then > x, diverges.
(d) Suppose xn,yn >0 and

anrl < ynJrl

< ,  Vn large enough. (3.41)
Tn Yn

If > yn converges, then > x, converges. If > x, diverges, then >y, di-
verges.

Proof. (a) Given & > 0 there exists n. > ng such that m > n > n. implies

m
E Ck S g,
k=n

by the Cauchy criterion. Hence

m
>
k=n

m m

<> lul <> e <e,
k k=n

C=N

and (a) follows.

(b) Follows from (a), for if > x,, converges, so must > .

(¢) Suppose >y, converges and k < oo. Then for every € > 0 there exists
ne € N such that

Tnfyn <k+e, Vn>n.<= x, <(k+e)yn, Vn>n..

The conclusion follows by (a).
Suppose >y, diverges and k > 0. Then

1
lim 2% = = < o0.
n—00 Lp
If >, converges, then by the previous claim 3y, converges as well. This
contradicts the assumption. Hence > x,, diverges.
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(d) We may suppose that (3.41) holds from n = 1. Then

x X
22 BB I o U

— 9 —_ ) ) —_ .
Z1 Y1 T2 Y2 Tn—1 Yn—1
Hence

1 Y1 TN

The conclusions follow by (a) and (b). O

Examples. (a) The series

Ztan Zln<1+ ) i(l/”—) a>1

diverge because

m In (1+ 1)
tan — o 1/n _
2 a 1
i B =P ()
an 2n n

(b) The series
(- E(-(43))

converge because

lim 1 — cos(m/n)

- PV
w72 (2n?)

Theorem 3.8. (Geometric series) If —1 < x < 1,

1+iz”:

n=1

If |x| > 1, the series diverges.

=Ina.

115

(3.42)
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Proof. If x # 1,

n
_ l,n+1

Then (3.42) follows letting n — oo. For « =1, we get 1+ 1+ 1+ ..., which
obviously diverges.

For x =—1, weget 1 —1+1—1+ -4+ (=1)"+..., which diverges.

If |x| > 1, the necessary condition is not satisfied. O

Theorem 3.9. (Cauchy condensation test) Suppose x1 > xo > x3 > -+ > 0.
Then Zzozl T, converges if and only if the series

ZQkx% =x1 + 2x9 +4x4 +8x8 + ...
k=0

COnverges.

Proof. By Theorem 3.5 it suffices to consider the boundedness of the partial
sums. Let

Sp =21+ To+ -+ x, and tp = a1 + 220 + - - - + 28201

For n < 2%,

add terms

sp=21+ - +xy, < wmp (T2 w3) o+ (Tor A+ Tokig)
§x1+2x2+~~~+2kx2k:tk,

so that
Sn <t (3.43)

On the other hand, for n > 2%,

neglect terms

Sp=x1+- 4z, > T1+To+ (T3 F+ma)+o+ (Top—1gq + -+ Tok)
> (1/2)21 + @2 + 224 + -+ 28wy = (1/2)t,
so that
28, > th. (3.44)
By (3.43) and (3.44) we have that (s,) and (f;) are simultaneously either
bounded or unbounded. O
Theorem 3.10.
1
Z — converges if and only if p > 1.
n

n=1
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Proof. If p < 0, its divergence follows by the necessary condition; that is,
Theorem 3.2. If p > 0, the previous theorem is applicable, and we are led to

the series
o0 1 o0
k= _ (1-p)k
> 2o = 2
k=0 k=0

Now, 2177 < 1 if and only if 1 —p < 0, and the result follows by comparison
with the geometric series (take x =2'"7). O

Remark 3.1. The series
14+1/2+41/3+1/4+ ...

is called the harmonic series and it diverges as we saw by Theorem 3.10. By
Corollary 1.11 we deduce that the speed of divergence of the harmonic series
agrees with the speed of divergence of the logarithmic function. A

Theorem 3.11. (Logarithmic test) Let > a, be a series with positive terms.
The series converges if there exists a positive o such that

Ina,?!
> 1+ a, Vn large enough. (3.45)
Inn
The series diverges if
Ina;!
<1, Vn large enough. (3.46)
Inn

Proof. Suppose there exists a positive a such that (3.45) holds. Then
an < 1/n'te

and the conclusion follows taking into account the comparison test and the
convergence of the generalized harmonic series.

Suppose (3.46) holds. Then
an > 1/n

and the conclusion follows taking into account the comparison test and the
divergence harmonic series. O

Example 3.1. The series with the general term a, = (Inlnn)~2" n >3
converges because by the logarithm test we have

3

Ina,! In(Inlnn)n"
Dn n(Ininn) =Ilnlnlnn >1+1, Vn large enough. A
Inn Inn

Corollary 3.14. If p > 1,

o0

> e (hin)p (3.47)

n=2

converges. Otherwise, the series diverges.
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Proof. The logarithmic function increases, hence 1/(n(Inn)P) decreases. We
apply Theorem 3.9 to (3.47). This leads us to the series

o0 o0 1
Z:: 1112’C ln2 kz::k‘_

Now we introduce the Carleman inequality.

Proposition 3.23. (Carleman'?)

(a) For every sequence (an)n>1 with nonnegative terms such that Y .- | a, <
oo, we have

Z(a1a2~~an)1/" < SZan, (3.48)
n=1 n=1

where the equality in (3.48) holds if and only if a, =0, n=1,2,....
(b) e in (3.48) is the best constant satisfying it.

Proof. (a) Put for n € N*
cn=(n+1)"/n" L.
Note that ¢iea--- ¢, = (n+1)". Hence

(arcragcs - -+ ancy)Y™  ajer +agco + -+ ancy,
n+1 - n(n+1)

(a1a2~~an)1/” —

Consequently,

oo

0o 00 1
nz::l(amz cap)tm < ;ancn <mz_n m) . (3.49)

Because > -_ (1/m(m+ 1)) = 1/n we have

Zancn Z )\ Z Inn Zan((n—i— 1)/n)" < eZan.
n=1 m=n m(m + 1) n=1 n n=1 n=1

Now invoking (3.49), we get the conclusion.

(b) Constant e in (3.48) is the best constant satisfying it means that if we
substitute e by a smaller constant, we can find a sequence (a,) for which
inequality (3.48) is reversed. Choose an € €]0,¢[. Set a, = n""t(n+1)™"
forn=1,2,...,N and a, = 27" for n > N, where N is settled later. Then

(arag---an)/™ =1/(n+1) (3.50)

for n < N. Choose k such that

14 Torsten Carleman, 1892-1949.
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>e—¢/2 forn > k.

Choose N > k from the condition

k
Zan Z 9—n <
n=1

n=N+1

(3.51)

(3.52)

The last inequality is always possible because the harmonic series diverges.

Using (3.50), (3.51), and (3.52) we have

00 k
Sa=dws Y (N
n=1 n=1 =

Theorem 3.12. Suppose (an)n>1 is a sequence having positive terms. Then

(a) If _—
fminf o > 2
the series > 1/a, converges.
(b) If
lim sup % < 2,
n—oo D1k

the series > 1/ay, diverges.

Theorem 3.13. (Kummer'®) Suppose a,,u, >0 for all n. Then

(a) If

liminf { a,
n—0o0
the series Y u, converges.

(b) If > 1/ay diverges and

lim sup (an

n—oo

then > w, diverges.

15 Brnest Eduard Kummer, 1810-1893.

Un+1

un+l

— an+1> > 0,

- an+1) < 07
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Proof. (a) Denote

lim inf <an LU an+1> =2a > 0.

n— oo Up 41

Then there exists ng € N such that for all natural n > ng,

Un

Ay - — QApy1 > QL

un+1
Therefore auy, 1 < apty — Gpi1Uny1 implies
AUng 41+ 00+ Un) = AngUng — np1Unt1 < GpglUng-

Thus the sequence of partial sums to Y u, is bounded, so >_ u,, is convergent.
(b) There exists ng € N such that for all natural n > no,

(2
Qn * - Ap41 <0.
Unp+1
Then
plp < Gpyllinyr = ApoUng < Apo+1Ung+1 < S aplUp < App1lngl

= QpyUng < An+1Un4+1 = Up+1 > anoung/anJrL

By the comparison test, the conclusion follows. O
If a,, = n in Theorem 3.13, the next result follows.

Theorem 3.14. (Raabe!S-Duhamel'”) Suppose a sequence (u,) of positive
terms is given. Then

(a) If

liminfn( tn —1) > 1,

n—oo un+1

the series »  u, converges.

(b) If
. Un
l1msupn( —1> <1,
n—00 Un+41

the series > u, diverges.

Example 3.2. The series

2 1-3---5---(2n—1) 1
; 2-4-6---2n  2n+1 (3.53)

is convergent. Indeed, denote

16 Josef Ludwig Raabe, 1801-1859.
17 Jean Marie Constant Duhamel, 1797-1872.
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u_1-3-5~--(2n—1) 1
T 2.4.6---2n on+1

and apply Theorem 3.14 of Raabe-Duhamel to get
n( Un 1) n(6n +5) n—oo 3

- 25,
4n? +4n +1 2>

un+1
Thus series (3.53) is convergent. A
A useful test is the next one.

Theorem 3.15. (Gauss'®) Suppose we can write the fraction un,/u,.1 as

Un g Tn
=a+ n + nltx

unJrl

where X\ >0 and (y,) is a bounded sequence. If « > 1 or a =1 and 8> 1,
> a, converges, whereas if « <1 or a« =1 and § <1, it diverges.

Proof. Because
lm w,/un11 = a,

n—oo

by the ratio test, the series Y u,, converges for a > 1 and diverges for « < 1.
Suppose a = 1. By the Raabe-Duhamel test, we have

n (un/un-H - 1) =06+ ’Yn/”)\a

thus
lim n(up/upe1 — 1) = 6.

n—oo

We conclude that > u, is convergent for 5 > 1 and is divergent for § < 1.
Consider « = 3 = 1. Then

Up [Uns1 = 14+ 1/n 4 7, /0T,

Consider the divergent series
o0

1
annn

n=2

and denote a,, = nlnn. Then

Un

L
n—Opy1 = |14+ —+ —+ Inn — 1)1 1
un+1a o < +n+n1+)‘)n nn—(n+1)n(n+1)

1N s
:(n—l—l)lnn—l—fy—;—(n—l—l)ln(n—&—l):lz-n(l—l——) — —1.
n n n

Hence by Theorem 3.13 of Kummer, Y u, diverges. O

18 Karl Friedrich Gauss, 1777-1855.
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Example 3.3. We study the convergence of the series

< /1-3-5---(2n— D\
Z( 2~4-6~(-~2n )> ’ (3.54)

n=1

Obviously, for A = 1, the series diverges. We may suppose that A # 1. We
apply Theorem 3.15 of Gauss. Denote

w, — (1.3.5...(271_1)),\.

2:4-6---2n
Then
Un, <2n+2)>‘
= —1 as n — oo.
Un+1 2n+1

Because a =1, we find 3. Therefore

( tn 1) _ 0+ n)” — (1 +1/@2n)
n - n Y .
Un+1 (1+1/(2n))

By (5.40) at page 211, we write
(1+1/n)* =14+ A/n+Ri(1/n), (1+1/(2n))* =1+ 1/(2n) + R.(1/2n)

and

— — as n — OQ.

n( Un 1) B n)\/(Qn) + Ri(1/n) — Ri(1/2n) A
B 1+ X/(2n) + R1(1/2n) 2

Thus 8 = A/2. So, if A > 2, by Theorem 3.14 of Raabe, series (3.54) converges
and if A < 2, the series diverges.
Suppose that A = 2. Then

Up (2042 2
Ups1 \2n+1) 7

—-n—1
= — -
dn+4+1/n 4

Un

1
:1+_+7—Z7 Y as n — oo.
n o on

Un+1
Hence, for A = 2, series (3.54) diverges. A

Let a be areal (or complex) number and n a nonnegative integer number.
Then (a), =a(a+1)...(a+n—1) is the rising factorial.

Example 3.4. The numerical series

(@1(Bh  (@)a2B)2 (WDn(B)n
T Aty T

1+
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for some numbers «, 3, and v such that all the fractions are well defined,
is said to be the hypergeometric series. It is a particular case (for z = 1)
of (3.78) at page 138. Denote by a,, the general term of the hypergeometric
series. Then

g1 (a+n)(B+n) (a+n)(8+mn)
Y+l—a—-8 B
n 2’

an _ (et DO+n) | (F1-a-fnty-pa

where
(v —af—a—p)n’ —apn?
n(a+n)(f+n)
The sequence (3,) converges to v — af — a — (3, thus it is bounded. We

apply the Gauss test theorem 3.15 and conclude that if v —a — 3 > 0, the
hypergeometric series > a,, converges, whereas if y—a—3 < 0, it diverges. A

Bn:

Theorem 3.16. (Bertrand!'®) Suppose we are given a series > u, of positive

terms. Denote
lim lnn~(n< Un —1) —1) = .
n—oo unJrl

Then if o > 1, the series Yy u, converges, whereas for oo < 1, it diverges.

Proof. Apply Theorem 3.13 of Kummer, with a, =nlnn, n € N*. Then
(tn/tuns1)nlnn — (n+ 1)n(n + 1)
=Inn (1 (Up/tngs —1) = 1) =In(1+1/n)""" - a—1 as n — cc.

The conclusion follows. 0O

3.3.2 The root and the ratio tests

The first test is the root test or the Cauchy criterion.

Theorem 3.17. (Cauchy) Given Y. x,, set o =limsup,,_,. \/|zn|.- Then
(a) If a <1, > x, converges.

(b) If > 1, > x, diverges.

(¢) If a =1, the test gives no information.

Proof. (a) If a@ < 1, we can choose [ so that & < # < 1 and an integer m
such that “\/|z,| < @, for all n > m. That is, n > m implies |z,| < B".
Because 0 < 8 < 1, > 8" converges. Convergence of > x,, follows from the
comparison test, Theorem 3.7.

19 Joseph Louis Francois Bertrand, 1822-1990.
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. ’I’Lk
) n .
(b) If a > 1, then there is a sequence (n;) such that |Zn, | — a. Hence

|z,,| > 1 for infinitely many values of n, so the condition z,, — 0, necessary
for convergence of > x,,, does not hold.

(c) Consider the series
1 1
Do D (3.55)

For each of these series o = 1, but the first diverges, whereas the second
converges. [0
The next test is the ratio test or the D’Alembert criterion.

Theorem 3.18. (D’Alembert?®) The series Y. x,

(a) Converges if

x
lim sup ntll <1,
n—oo e
(b) Diverges if
liminf | L] >,
n—0o0 xn

Proof. (a) We can find § < 1 and an integer m such that

|xn+1/xn| < ﬂ

for all n > m. In particular

|Tmi1] < Blzml,  |Tmye| < Blzmi] < 52|mm|7 a|xm+p‘ < BP| x|

That is,
20| < B |2m]

for all n > m, and (a) follows from the comparison test, because Y 3" con-
verges.

(b) If |y 41| > |@n| for all n > m, it is easily seen that the necessary condition
Zn — 0 does not hold, and (b) follows. O

Remark. We consider the series (3.55). In any case we have
lm @1 /2, =1,
n—oo

but the first series diverges and the second converges. A

Theorem 3.19. For any sequence (x,) of positive numbers

liminf 22 < liminf Yz, < lim sup v/, < limsup ntl

n—oo  Ip n—00 n— 00 n—oo  In

20 Jean Baptiste Le Rond D’Alembert, 1717-1783.
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3.3.3 Partial summation

Lemma 3.3. Consider two sequences (ayn), (bn). Put

An :Zak

ifn>0; put A1 =0. Then, if 0 < p < g, we have

q
> anbn =Y An(bn = bni1) + Agbg — Ap_1by. (3.56)

The identity (3.56) is said to be the partial summation formula.

Theorem 3.20. (Abel) Suppose there are given two sequences (an)n, and
(bp)n. Moreover,

(i) The series Y o~ |by, — byg1| converges.

(ii) lim,—eo by = 0.

(iii) There exists a posztwe a such that for every n € N* and m € N*, m > n,
we have |ap + ant1 + -+ am| < a.

Then Y >

1 Gnby converges.

Proof. For every n € N* and m € N*, m > n, we denote o, = an+Gpp1+
-+ Gm. Then based on a variant of the partial summation formula (3.56)
we have

apbp+ -+ ambm
= an,nbn + (an,nJrl - an,n)anrl + -+ (an,m - an,mfl)bm
- an,n(bn - bn+1) + -+ an,mfl(bmfl - bm) + an,mbm~ (357)

We now choose a positive e. For £/(2a) we find an n. € N* that satisfies the
following two requirements.

1. It is greater than or equal to the n. from the general criterion of Cauchy
Theorem 3.1 applied to the convergent series > >~ [b, — bpt1]-
2. For every n > ne, |bs| < e/(2a).

For every m > n > n. we have

1. If m =n, |ayb,| < alb,| < ale/(2a)) < e.
2. If m > n, from (3.57) we get

m
> arb
k=n

g g
< Oé(|bn—bn+1| +-- 1t ‘bm—l —bm|)—|—0é|bm| < Oé% +Oé% =e€.
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The conclusion follows by the general criterion of the Cauchy theorem 3.1. 0O

Remark. If b, | 0, the assumption that the series >~ ; |b, —by11| converges
in theorem 3.20 is useless. It may be neglected because the nth rank partial
sum of the series 220:1 |by, — bpt1| is equal to by — by, 41 which, in turn, tends
to bl. A

Theorem 3.21. (Dirichlet?!) Suppose

(i) The partial sums A, of > ay, form a bounded sequence.
(i) bo>b1 >by>....
(iii) Timy_oc by = 0.

Then > apb, converges.
Proof. Tt follows from the previous remark. 0O
Theorem 3.22. (Leibniz ??) Suppose

(1) |Cl‘2|62|2....
(11) CQm—lzoy CZmSOa m:1727""
(if) limp—oo ¢ = 0.

Then Y ¢, converges.
Proof. Apply Theorem 3.21 with a,, = (=1)"*%, b, =|c,|. O

Remark. The conclusion of the Leibniz theorem is not always true if the
convergence of the sequence of absolute values is not monotonic. Consider the
series

1 1+1 1+1 1+ +1 1+ A
3 2 32 3 3 n 3 T
Example 3.5. For p > 0 the series
1 1 1
4 - = _1)yntl
1 o 3P 4p+ +(=1) p T

converges. For p = 1, based on Corollary 1.13, we can write the Leibnitz series

1 1 1 1
1—= J— _1n+17 --=In2. A .
stz + (=) -+ n (3.58)

3.3.4 Absolutely and conditionally convergent series

> an. (3.59)

Series (3.59) with real or complex terms is said to be absolutely convergent if

the series
S lan) (3.60)

21 Peter Gustav Lejeune Dirichlet, 1805-1859.
22 Gottfried Wilhelm Leibniz, 1646-1716.

Consider

converges.
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Theorem 3.23. The convergence of series (3.60) implies the convergence of
series (3.59).

Proof. We apply the Cauchy general criterion, Theorem 3.1. For arbitrary,
but fixed, € > 0 there exists a rank n. such that for every rank n and m,
n > ng, and n > m it holds

m

m
Z|ak| :Z|ak|<a.
k=n k=n

But using a well-known inequality, we get

m m
Z ap| < Z |CLk| < €.
k=n k=n

Now, we apply once again Theorem 3.1. O

Remarks. The converse statement to Theorem 3.23 is not true. It is enough
to consider the harmonic series in Remark 3.1 and series (3.58).

It is obvious that a convergent series with nonnegative terms is absolutely
convergent. A

Series (3.59) is said to be conditionally convergent if the series converges
whereas the corresponding series of the absolute values (3.60) diverges.

A very important property of a sum of a finite number of real (complex)
summands is the commutative property; that is, a rearrangement of the terms
does not affect their sum. Unfortunately, this is not the case for series.

Example. Consider the convergent series (3.58); that is,
1 1 1 1
e N o L
2 + 3 4 oot D n *

We write it, based on Theorem 3.4, as

1_1 + 1_1 + + ;_# +
2 3 4 2k—1 2k—2

We notice, as we already saw, that its sum is s = In 2.
We rearrange (3.58) according to the rule: two negative terms after a
positive one. We find

1 1 1 1 1 1 1 1
(124>+<368>+m+<2k—14k—24k;)+"" (3:61)

Denote by S,, the nth order partial sum of (3.61). Then we have

d 1 1 1 i 1 1
53"_Z<2k1_4k2_4kz)_z(4k2_4k>

k=1

zn: SN S N
—\2k—1 2k g

k=1

DN | =
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Thus we can write
Sgn = Sgn/Q. (362)

Also
S3p_1 = 32n/2 + 1/(471) and Ss,_o = SQ,L/Q + 1/(4’(L — 2) (363)
From (3.62) and (3.63) we conclude that

lim Sgn = lim Sgn_l = lim Sgn_g == Sgn/2
n— o0 n— 00 n— 00

Thus we have proved that series (3.61) converges and its sum is equal to
s/2=(In2)/2.

Hence, by rearrangement of a conditionally convergent series we got a con-
vergent series whose sum does not agree with the sum of the initial series. A

The previous example illustrates that the commutativity is not longer valid for
arbitrary series. We introduce the “positive case”; that is, a result of Cauchy
on rearrangement of absolutely convergent series.

Theorem 3.24. (Cauchy) The rearrangement of the terms of an absolutely
convergent series supplies another absolutely convergent series having the
same sum as the original one.

Proof. Consider Y a, an absolutely convergent series. Furthermore, consider
the positive, respectively, the negative, parts of its terms; more precisely,

ns n Z 0 — —Un, n S 0
P “ a; =4 ¢ “ (3.64)
0, an <0 0, a, > 0.

‘We have

— gt — o~
ap =, — Q.

Consider the following two series with nonnegative terms

Zaf{ and Za;. (3.65)

Then both series in (3.65) converge, because a,} < |a,| and a,, < |a,]|.

Let )b, be the rearranged series of > a,. For it construct the series
>" bt of positive parts, respectively, the series Y b, of negative parts, as in
(3.64). Then

doan=) (af —ap) =) ai =Y a; = bi =) b,
=> (F —by) = bn.

The first equality is obvious, the second equality follows from Theorem 3.3,
and the third one follows from Theorem 3.6. For the other equalities we argue
in the same way. 0O
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Corollary 3.15. Suppose the series . a, is absolutely convergent. Then the
series Y. at and Y. a, are absolutely convergent, too.

The converse statement is true because the difference of two convergent
series both of them having nonnegative terms is a convergent series, Theorem
3.3.

Corollary 3.16. For series Y a, to be absolutely convergent it is necessary
and sufficient that series (3.65) generated by it be convergent.

Lemma 3.4. If Y a, is convergent but not absolutely, both series (3.65)
generated by it are divergent but a;f — 0 and a,, — 0.

Proof. From Corollary 3.16 it follows that at least one of the series (3.65)
generated by it is divergent, that is, > a" = co, because a;f > 0.

Za; = Za: — Zak. (3.66)

We study the behavior of the right-hand side of (3.66) as n — oco. The second
sum tends to a finite number, because Y a, is convergent. The first sum
increases to co. Therefore the sum in the left-hand side of (3.66) increases to
oo as n — oo. As a conclusion, if one of the series (3.65) is divergent, under
our assumptions, the other is divergent, too.

The sequences (aX) tend to zero because the series Y. a, is conver-
gent. 0O

We now introduce a famous result of Riemann on rearrangement of con-
ditionally convergent series.

Theorem 3.25. (Riemann?®) Let Yo" a,, and Y " b, be two divergent series
with positive terms whose general terms tend to zero; that is, an,b, — 0 as
n — oo.

Then for any s € [—00,00] one can construct a series

ap+ar+ -+ am —byp—by —--— by, (3.67)
+am1+1+aﬂ’n+2+"'+amz7bn1+17b"1+27”'7bn2+"'

whose sum is equal to s. Series (3.67) contains all the terms of Y o an and
>0 bn only once.

Proof. First we suppose that s € R. In this case the indices nq,no,... and
mi,Ma,... can be chosen as the smallest natural numbers for which the
corresponding inequalities are fulfilled.

(i) a1 => 0" ar > s.
(ii) g =\ — Zgll b < s.
(ili) ag =2+ 307 b > s

23 (Georg Frederich Bernhard Riemann, 1826-1866.
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(iV) a4:a3—223+1bk<s,

At the pth step of this construction we indeed can choose the natural num-
bers n, and m, satisfying the pth inequality because the series > a, and
>0 b, have positive terms terms and diverge. The fact that the series thus
constructed converges to s follows from the above inequalities and from the
assumption that a,,b, — 0 as n — oo.

Suppose that s = +00. We can replace s in the right-hand side of the
inequalities (i), (ii), (iii), ... by a divergent sequence of the form 2,1.4,3,
5 .... O

Corollary 3.17. Let > a, be a convergent series but not absolutely. Choose
an s € [—oo,00]. Then there is a rearrangement of the series such that the
resulting series converges to s.

Proof. We just split the series Y. a, into two series > a} and > a;, as
indicated by (3.64); then apply Lemma 3.4 and Theorem 3.25. O

3.3.5 The W—-Z method

A general method for proving and discovering combinatorial identities is pre-
sented in [134] by Wilf?* and Zeilberger 2°.

Suppose two functions F(n,k),G(n,k) are given for n € N, and k € Z
and the following condition is satisfied.

F(n+1,k)— F(n,k) =G(n,k+1)—G(n,k), neN, keZ.  (3.68)

Such a pair (F, G) is said to be a W ~Z pair. Under certain additional bound-
ary conditions one obtains a simple evaluation of the sum

ZF(n,k)7 n € N.
k

One also obtains a simple evaluation of the associated sum

> Gn,k), kel
n=0

The boundary conditions are as follows.

(F1) For each k, the limit
fo = lim F(n,k) (3.69)

n—oo

exists and is finite.

24 Herbert Saul Wilf, 1931 .
25 Doron Zeilberger, 1950 .



3.3 Numerical series 131

(G1) For each n € N,

lim G(n,k)=0.
k—=+oo

(Ga) We have

o0

Llim G(n,—L) =0.
T =0

Theorem 3.26. Let (F,G) satisfy (3.68). If (G1) holds, then we have the
identity
> F(n,k) =const. neN, (3.70)
k

where “const.” is found by putting n = 0. Furthermore, if (F1), (Ga) hold,
then we have the identity

n=0 j<k—1
where f is defined by (3.69).
Proof. Sum both sides of (3.68) from k= —L to k = K. This gives

K
Ay < > F(n,k)) =G(n,K +1)—G(n,—L),

k=—L

where A, is the forward difference operator that acts on n. Let K, L — oo
and use (G1) to find that ), F(n,k) is independent of n € N, and (3.70) is
proved.

Similarly, if we sum both sides of (3.68) from n =0 to N, we obtain

F(N +1,k) — F(0,k) = Ay, <2Nj G(n, k)) :

where A, is the forward difference operator that acts on k. Taking the limit
as N — oo and using (F;) yields

fi — F(0, k) = Ay (Z Gn, k)) .
n=0

We sum from —L to k—1, let L — oo, and use (Gs), getting (3.71). O

Remark. All W-Z-pairs can be constructed as follows. First choose any
function @(n, k). Then set F'= Ap® and G = A, P. A

Examples. (a) We prove the (well-known) identity
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i(g) =2" neN,
=0

k

by the W —Z-method.
Consider

F(n,k) = (Z) /2" and G(n,k) = —<k " 1) Jon+l = 2(71_:“) F(n, k).

Then (3.68), (F1), (G1), and (G2), are satisfied, and f; =0 for all k. Then
(3.70) and (3.71) become the two identities

n
277,:1
S (3)er=t men

and

> (knl)/2"+1 =1, k>

n>0
(b) Following [45], we introduce a W—Z proof to the next identity

m

A A [

o S (P e —e-m(T) e

Consider
(22 — 2kx + k + k?)

X
k' =
9(k) <k) (2T (1t k) (zt+k+2)(z+k+1)
with the motives that

m m—1
S (;t’;) ()" = (=2)™(@+m+1) (:e-lu + ];) g(k)> - (3713

k=0
Denote
i +y+k\ (y+2k
T(m) =3 (-1)%(" :
(m) = 3"(-1) ( et )( ; )
k=0
Then

ap(m)T(m) + a1 (m)T(m + 1) + az(m)T(m + 2) + ag(m)T(m + 3) = 0,
where
ap(m) =2(x —m —1)(x —m —2),
a1(m)=—(x—m—2)(2y —x + 5m + 11),
as(m) = (—xy + 3ym — 2xm + 4m? + 8y — 5z + 21m + 28),
az(m) = (m+3)(y +m+ 3).
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It is easy to check that the sums of the right-hand sides of (3.72) and (3.73)
both satisfy the recurrence relation. Moreover, both sides agree for m = 0,
L2, A

We introduce a W —Z-style proof of the Abel identity.
Theorem 3.27. For n >0, s € R, and r € R\ {0}

zi:()r-i—k‘kl( k)”*’f:w. (3.74)

r

Proof. Denote

Fop(r,s) = <Z> (r+ k)~ 1(s — k)"F,

-1
Gilr, s) n)(" ) (k + 7)1 (s — k)n—k1.
Inasmuch as

Foi(r,s) —sFy_15(r,s) —(n+r)F_1x(r+1,s—1)
+(n—Dr+s8)Fh_or(r+1,s—1)=Gnir — Gnit1,

we have by summing from £ =0 to k =n,

an (1, 8)—Ssan(r, 8)—(n+r)an—1(r+1,s—1)+(n—1)(r+s)ap—o(r+1,s—1) = 0.
(3.75)
Because (r + s)™/r also satisfies (3.75) with the same initial conditions
ag(r,s) =1/r and ai(r,s) = (r + s)/r, identity (3.74) follows. O
By the Abel identity theorem 3.27, one can easily prove the Cayley 2%
theorem on the number of labeled trees.

Theorem 3.28. The number of labeled trees on n vertices is n™ 2.

Proof. Let n —n—2, r — 1, and s — n — 1 in (3.74). Setting b, = n" 2
the recurrence results,

3

-y (” . 2) bt (n—k — Dbp_p1). (3.76)
k=0

Let t, be the number of labeled trees on n vertices; then

n—2
=Y (" . 2) fr (= — 1)tnp1). (3.77)
k=0

26 Arthur Cayley, 1821-1895.
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Indeed every labeled tree on {1,2,...} rooted at vertex numbered by 1 gen-
erates a unique triple (U, V,W), where V is the rooted tree to which the
vertex 2 belongs, in the forest resulting from deleting 1, U is the tree ob-
tained from the original tree by deleting V, and W is the set of labels (1
included) participating in U. Now we sum over all possible k& = |W|. Thus
(3.77) follows. Because t1 = by, (3.76) follows. O

3.4 Series of functions
Let (fn)n be a sequence of functions, where f, : A - R,  # A C R, and

sn(z) = fo(x) + fi(z) + -+ ful(2).

The series of functions associated with the sequence of functions (f,,), is the
pair of sequences of functions ((fn)n, (Sn)n). An older but still largely used
notation is the symbolic expression

fo@) + fr(@) +- 4 fulz) + .0y

or, more concisely,

an(x) or an(x) or even an
n=0

The series ((fn)n, (Sn)n) converges on a point x € A provided the numerical
sequence (s,(x)) converges. Let s(x) be its limit. In this case we write

Z fn(m) = 5@)
n=0

s(z) is said to be the sum of this series on .

The concepts introduced earlier are valid if we consider a sequence of
functions indexed by N* instead of N.

The set of points for which a given series of functions converges is said to
be its domain of convergence.

The series of functions Y f,, is said to be an absolutely convergent series on
a point 2 € A provided the numerical series Y f,, () is absolutely convergent,
that is, provided Y |fn(z)| converges.

The series of functions Y f,, is said to be a uniform convergent series on
a subset of A provided the sequence of functions (s,) converges uniformly on
that set.

Example 4.1. We take a look on the uniform convergence of the series

l+z4+a22+..., 0<z<l.
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Denote A =]0,1[. The series converges pointwise on A, as a geometric series
with |z| < 1. Tts sum is s(z) = 1/(1 — 2) and s,(z) = (1 —z™)/(1 — z).

One way to check that the given series does not converge uniformly on A
consists in considering a sequence, say (z,), ©, =1 —1/n, n > 1 and then
noting that the sequence s, (z,) is unbounded. Indeed,

|s(2) — sn(zn)] =n(1—1/n)" "=, .

We note that the series converges uniformly on each interval [—a,al,
0<a<l A

A similar result to Theorem 3.1 is the following general criterion of Cauchy.

Theorem 4.1. (Cauchy) A series of functions Y fn converges uniformly on
a subset B of A if and only if for every positive € there exists n. € N such
that for every natural n > n., p € N, and © € B one has

|[frogi(z) 4+ -+ fogp(2)] <e.

Proof. It results from Theorem 2.1. O
A useful criterion of uniform and absolute convergence is the next one.

Theorem 4.2. (Weierstrass) Suppose there are given a series of functions
S fns fn:A— R and a convergent numerical series Y a, with a, >0 such
that for all x in a subset B of A it holds |fn(x)| < a,. Then Y f, converges
absolutely and uniformly on B.

Proof. Choose a positive . Because Y a,, is convergent, there exists n. € N
such that for every natural n > n. and p € N one has that

Apt+1+ -+ Qpyp < €.

Then for every natural n > n., p € N, and z € B,

[t () + -+ farp(@)] < |frr @)+ 4 | frap(2)]
San+1+"'+an+p <e.

By Theorem 4.1, we conclude that > f,, converges absolutely and uniformly
on B. O

Examples. (a) Consider

Because

cos nx 1 1
‘ )S—, Vo eR and Zﬁ<oo,

n>1

n2
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we conclude that the series of functions converges uniformly on R.

(b) Consider
n+1

;\/_er/_

The series converges pointwise for each real x by the Leibniz theorem. Denote
f(z) its limit at . Then

for = > 0.

lf(z) = sn(@)] < |fot1(x)] <1/Vn+1<e, VzeR

So the series converges uniformly on R. A

A similar result to Theorem 3.21 is the following one.

Theorem 4.3. Suppose we are given a, : A — [0,00[ and f, : A — R,
n € N such that

(a) an(z) > any1(x), for all n € N, and (a,) converges uniformly to the zero
function an a subset B of A.
(b) There exists a positive constant ¢ such that for all n € N and = € B,

lfo(z) + -+ + ful@)| < c
Then Y anfn converges uniformly on B.

Proof. We use the general criterion of the Cauchy theorem 4.1. Choose a
positive €. Then

n1(2) fogr (2) + -+ + A () frpp(2)
= 1 () (5051 () — 0(2)) +++ + s @) (19 (2) = Smpp1(2))
= —an41(@)$n () + (An+1(2) = ant2(@))sna1 () + ...
+ (An4p—1(2) = Angp(®))Sn4p—1(2) + Anpp (@) Sngp ().

For every natural 7 and x € B we have |s;(z)| < ¢ and a;(x) > a;41(z) > 0.
Therefore

|an+1(x)fn+1($) +eee an-i-p(x)fn-i-p(x”
< cant1(2) + clans1 (@) — ans2 ()] + - + clantp-1(2) — anip(2)]
+ canip(z) = 2cani1(x).
Because (a,) converges uniformly on B to zero there exists a natural n. such

that for every natural n > n. and every x € B, a,(z) < €/(2¢). Hence for
every natural n > n. and every z € B,

|ant1(2) frr1 (@) + -+ Gnp () frap (@) <. O
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3.4.1 Power series

Given a sequence (¢,) of complex numbers, the series

oo oo
E cp 2" = ¢y + E cnz”,
n=0 n=1

is called a power series. The numbers ¢, are called the coefficients of the
series; z is a complex number.

Theorem 4.4. (Cauchy-Hadamard?®") Given the power series > c,z", set

1
a =limsup V/|c,|, R=—.

n— 00 o

(If « =0, R=+4o00; if a =00, R=0.) Then _ c,z" converges provided
|z| < R and diverges whenever |z| > R.

Remark. R is called the radius of convergence of »_ ¢,2". Each power series
converges at least for z =0. A

Proof. Put z,, = ¢,z and apply the root test

timsup /T ] = |o| imsup e, = 2. 0
n—oo n—oo R

Examples. (a) > n"z", R=0.
(b) >>z"/n!, R=+o0.
(¢) >>2", R=1.1f |z| =1, the series diverges, because z" does not tend to

0 as n — oo.
(d) > z"/n, R = 1. On the circle |z| = 1 the series diverges at z = 1; it

converges at all other points of |z| = 1. The last assertion follows from
Theorem 4.5.

(e) >>2"/n?, R = 1. The series converges at all points of the circle |z| = 1,
by the comparison test, because |z"/n2| =1/n% A

Theorem 4.5. Suppose the radius of convergence of > ¢,z" is 1, and sup-
pose cg > €1 > Co..., lim, oo ¢y = 0. Then c,2™ converges at every point
of the circle |z| =1, except possibly at z = 1.

Proof. Put a,, = 2", b, = ¢,,. The hypotheses of Theorem 3.21 are satisfied,

because
n
2
>4
k=0

<
> ‘1—Z|7

z

‘1 — il

if |z2|=1, 2z#1. O

2T Jacques Solomon Hadamard, 1865-1963.
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Theorem 4.6. (Abel) Suppose the power series . c,x™ converges to a func-
tion f on]Ja— R,a+ R[. Then f(a— R) (f(a+ R)) can be obtained as

fla=R)= lm f@z) (fla+R)= lm f()

if the power series converges at a — R (a + R).

3.4.2 Hypergeometric series

The power series

1y @i (@)208)2 5, (Da(B)n oy
Flabm o) =14 ey ey, = T i, © T
BT S AT
_1+; o - (3.78)

for some numbers «, 3, and « such that all the fractions are well defined, is
said to be the hypergeometric series. Here (o), = a(a+1)...(a+n—1) is
the rising factorial.

Forty identities involving hypergeometric series are proved in [43] by the
W —Z method. We introduce only two of them here.

Theorem 4.7. There hold

6\ T

F(—n,—4n,—1/2,-3n,—1) = (;—3) %, (3.79)
_33\"

F(—n,—3n,—1/2,—4n,4) = (2—?1) % (3.80)

Proof. The proofs of identities (3.79) and (3.80) are based on the W—-Z
method. One has to divide the summand by the right-hand side, and call
it F(n,k). Calling the supplied certificate R(n,k), one defines G(n,k) =
R(n,k)F(n,k) and verifies the identity

F(n+1,k)— F(n,k) = G(n,k+ 1) — G(n, k).
The certificate to (3.79) is P/(Q, where

P =—2(296n° — 216n°k + 771n* + 651n — 372nk + 52nk”

— 155k + 177 — 4k® + 45k%)(3n — k + 1)
Q=08n+9—2k)(8n+7—2k)(8n+5—2k)(n—k+1)

and the certificate to (3.80) is
(344n3 — 21602k + 768n% 4 522n — 282nk + 34nk? — 75k + 104 + 13k?)
4(6n + 7 — 2k)(6n + 5 — 2k)(6n + 3 — 2k)
(4n—k+ 1)k
(n—k+1)Bn+1)"
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3.5 The Riemann Zeta function ¢(p)

The Zeta function was first introduced by Euler and it is defined by

=3 (381)

Usually it is called the Zeta function of Riemann.

The series is convergent when p is a complex number with Re(p) > 1.
This is so because for Re (p) > 1 the series in the right-hand side of (3.81) is
absolutely convergent by Theorem 3.10. Some special values of ((p) are well
known. For example, the values ((2) = 72/6 and ((4) = 7*/90 have been
obtained by Euler. They are proved by (5.25) and (5.26) at page 230.

The convergence of the Riemann Zeta function for real p might be studied
by other tools, too.

Theorem 5.1. For real p the Riemann Zeta function converges if and only
p>1.

Proof. The case p =1 is clear by Exercise 3.17 or by Theorem 3.10. We study
the other cases.
By Theorem 3.15 of Bertrand one has

. an, ) 1\?
a= lim Inn-(n —1)—1)=lim Inn-(n 1+—| —-1) -1
n—oo Apt1 n—oo n

00, p>1,
1+1/n)P -1
= lim lnn-<(+/n)—1>: 0, p=1,

—00, p<l. O

3.6 Exercises

3.1. Show that there exists a function f: N* — N* such that
f(f(n)) =n? VneN~
3.2. Consider the sequence (a,),>1 defined by
ap=14+1/2+1/34+---+1/n, neN"
Show that a, — oo.

3.3. Consider a numerical sequence (ay) satisfying |a, — an,| > 1/n for any
n < m. Then the sequence (a,) is unbounded.
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3.4. Consider the sequence (), defined by
Tn1 = (1/2) (zn + a/z,), neN, zp=1, a>0. (3.82)
Show that it converges.
3.5. Suppose |z| < 1. Show that lim,, 2™ = 0.
3.6. Suppose « € R and define x,, = n®/(1 + p)"™. Show that lim, x, = 0.

3.7. Let (x,,) be a sequence defined by

r1=+a, o =+\/a++a, ..., Tntl = V0 +Tp, ..., a>0.

Show that (z,) converges.
3.8. Consider a; = v2 and aps1 =2 ", n > 1. Find lima,.
3.9. Show that the sequence (z,) defined by

ry = y/ai, 352:\/a1+\/a—2,~~7$n:\/al+\/az+"'+@,~~~a a; > 1,

converges if

lim (1/n)In(Ina,) <In2.

n—oo

3.10. Consider the sequences (ay) and (b,) defined by
a1=a>0,b1=b>0, apt1="_(an+b,)/2, bui1=+anb, n>1

Show that the sequences (a,) and (b,) converge and lima, = limb,. The
common limit point is said to be the arithmetic—geometric mean iteration
of Gauss to the numbers a and b. It is denoted by M (a,b). Moreover, the
sequence (a,) is decreasing, whereas (b,,) is increasing.

3.11. (The Borchardt?8-Pfaff2? algorithm) Consider the following recursion
2a,b,
ag =2V3, bo =3, api1= PR b1 = v/ ant1bp.

Show that the sequences (a,) and (b,) converge to the same limit equal to
2m.

3.12. Find the limits

1 1
(a) lim (4 ——— 4t ——— ).
n—oo \n?+1 n2+2 n?+n
1422 4... n
(b)  lim = En
n— 00 nmn

28 (Carl Wilhelm Borchardt, 1817-1880.
29 Johan Friedrich Pfaff, 1764-1825.
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3.13. Find the limits of the sequences defined by

T, +1
ntl = , =0, N*.
(a) Tnt1 T 42 Ty ne
1 125
b zn+1§(2xn+x—2),xl>0,n€N*.

(
(c
(d xn+1=1+—$, xlzae]—l,l[, n € N*.

(e) Set #y = a €]0,1[, and x,41 = 1+ px,, n € N*. Find the values of
p €10,1] for which exists lim z,.

)

) Tpe1=1—22, 21 =a €]0,1[, n € N*.
1

)

)

3.14. Let (ay,) and (b,) be two sequences of real numbers such that

lim sup a,, = limsup b,, = +o0.

n—oo n—oo
Show that there exist m,n such that |a,, — a,| > 1 and |b,, — b,| > 1.

3.15. Let (a,,) and (b,) be two sequences of real numbers. Show that

liminf a,, 4+ liminf b,, <liminf(a, + b,) < liminf a, + limsupb,, (3.83)

n—oo n—oo n—oo n—oo

n—oo
liminf a,, 4+ limsup b,, < limsup(a,, + b,) < limsup a,, + limsupb,,. (3.84)
n—00 n— o0 n— 00 n— o0 n—oo

3.16. (a) Let p > 1 be given. Show that
lim — = +o0.
n—oo N,
(b) For p € N, show that
. 1P 4+2P ... P 1
lim = .
n—oo np+1 p + 1

(c) For k € N*, show that

(d) Show
L 142224328+ +n?n 1
lim = —.
n—o0 n(n+1)2n+1) 6

(e) For k € N, show that

. R34  (2n—1)F 2k
lim = .
n—oo nk+1 k+1

(f) For p € N*, show that

1P 4+2P ... P n _1
np p+1)

im
n—oo

3"
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(g) Suppose there are given two sequences (a,) and (b,) with lima, = q,
limb,, =0b. If

) = arby, + agbp—1 + -+ an_1b2 + anbl7 n e N*,

show that limc¢,, = ab.

3.17. Consider the limit

n—oo

1 1
lim <1++~~+alnn)
2 n
and determine the set of constants « for which the above limit exists and is

finite.

3.18. Suppose we are given positive numbers ai,as,...,a, so that ap <
Vag—1ai+1, for k=2,...,n— 1. Find max{ay,as,...,a,}.

3.19. Define the sequence (z,)p>1 by #1 =a > 1 and z,41 = xi -z, + 1,
for all n > 1. Find

oo

>

n=1 In
3.20. Given a decreasing sequence (x,,) of positive terms. Show that the series

i (1 xnﬂ)

n=1

is convergent.

3.21. Study the convergence of the following series and find their sums if any.

(i) 3 ? (ii) 3 ﬁ

(iil) Z 2n1— 1 (iv) Z \/f
n=1 n—1
ot 1 . >\ sin(nx
© X CEEY (nc)
(vii) Z 3% (viii) Z cos(nx) — ;Os(n +1)
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O B e} G DT (“ )

(xi) Zarctan%. (xii) Z(i/n+2—2§/n+l+%).

2
n=1 n=1
(o] 2 (o] _\/ﬁ
n“+5n+6 . e

(Xlll) TLZ::I In m (XIV) nz::l 0 .

[e’e) 0o 2

s . (n+1)"

(XV) Z ﬁ S111 ﬁ, P S R. (XV]) Z W

.. Inn
xvii _—
(i) nz::l n(ln*n 4 1)

3.22. Find the domains of convergence to the next series.

n>1 n>1
(x —3)" ™
n>1 n>1

n!
(g) Z(Jc2+1)($2+2)'“($2+n)'

n>1

3.23. Find the domains of convergence to the following power series.

s " 0 —1)ngn
(i ZO = (i) Z (T
(iii) Z ?—: (iv) Z nlaz"
n;’o In3 O_O 5NN
6 5w 6D 2 G

(vii) > o= D" (viii) > 5" (n®+1)(z +2)™"

n=0

. > on— DN [z —2\" =z
() 2 ((Zn)!!) ( 3 ) 6 2 g e> 0 b>0

n=1
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3.24. Find the domains of convergence to the next series of functions.

o0 n
sin”
E a € R,

> = S (VT [al).

3.25. Show that the series > >~ (—1)"*! /(2% +n) converges uniformly on R,
but it is nowhere absolutely convergent.

3.7 References and comments

Theorem 1.9 coincides with [47, Theorem 4.3.8.].

Theorem 1.10 appears in [67].

The notations big Oh, small oh, big omega, and big theta are discussed in
detail in [79].

Theorem 1.24 appears in [83, p. 14].

There are many papers treating the statements of Proposition 1.26. We
mention [28] and the references therein.

Theorem 1.28 is given in [2].

Theorems 1.29 and 1.30 appeared in [130].

Proposition 1.13 is taken from [40].

Theorem 1.31 appeared in [82].

Remark 1.3 may be found in [7, p. 67].

The exercise of Traian Lalescu, inserted here as Lemma 3.2, was published
in 1901 in [136, Exercise 579]. Different approaches to Lalescu’s exercise may
be found in [128, Chapter 14], and [15, Exercise 3.20, page 437].

The notations {}} and [}] for the Stirling numbers of the second kind,
respectively, for the Stirling numbers of the first kind were introduced in [74]
as mentioned in [60].

Proposition 1.21 is from [69].

For numerical series we recommend [115] and [99]. A proof of Theorem 3.12
may be found in [5, pp. 135-136]. The proof of the Raabe-Duhamel test is
based on the comparison with a properly chosen generalized harmonic series.
The geometric series is used for comparison by the ratio and root tests. The
Raabe-Duhamel test is finer than the ratio and root tests. At the same time
the last two are (often) easier to use. It would be nice to have a universal
series of comparison, however, one does not exist [70, vol. 1, p. 442].

For sequences and series of functions we recommend [115] and [86].

Theorem 3.26 appeared in [134], Theorem 3.27 appeared in [44], and The-
orem 3.28 appeared in [133]. Theorem 4.7 may be found in [43].

More facts on the Riemann Zeta function ((s) may be found in [126,
§4.4.3].
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For exercises on series we mention [41], [120], and [125]. Exercise 3.1 is
taken from [96]. Exercises 3.3, 3.7, and 3.8 are from [117]. Exercises 3.19 and
Exercise 3.20 are taken from [125].
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Limits and Continuity

The aim of this chapter is to introduce notions and results on limits and
continuity of functions.

4.1 Limits

4.1.1 The limit of a function

Let X and Y be metric spaces. Suppose § # E C X, f maps F into Y, and
p is a limit point of E. We write

f@) —qasz—p

or equivalently,
lim f(z) = ¢

r—p

if there is a point ¢ € Y with the following property: for every € > 0 there
exists a 0(= d(e,p)) > 0 such that

p(f(z),q) <e

for all points x € E for which 0 < p(z,p) < d.

Remark. It should be noted that p € X, but that p does not need to be a
point of E. Moreover, even if p € E, we may have f(p) # lim,_, f(z). A

We can recast this definition in terms of sequences.

Theorem 1.1. (Heine) Let XY, E, f, and p be as in the definition given
above. Then

lim f(x) =q (4.1)

r—p

if and only if
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lim f(pn) =q (4.2)
n—oo
for every sequence (pp)n in E such that
pn #p, and lim p, = p. (4.3)
n—oo

Proof. Suppose (4.1) holds. Choose (p,) in E satisfying (4.3). Let € > 0 be
given. Then there exists § > 0 such that p(f(x),q) < e, if z € E and 0 <
p(x,p) < 4. Also, there exists n. such that n > n. implies 0 < p(p,,p) < 4.
Thus for n > n. we have p(f(pn),q) < &, which shows that (4.2) holds.

Conversely, suppose (4.1) is false. Then there exists some ¢ > 0 such
that for every 6 > 0 there is a point « € E (depending on §), for which
p(f(x),q) > e but 0 < p(z,p) < 4. Taking §, = 1/n, n € N*, we thus find a
sequence in E satisfying (4.3) for which (4.2) is false. O

Corollary 1.1. If f has a limit at p, this limit is unique.
Proof. 1t follows by (b) of Theorem 1.1 at page 73 and by Theorem 1.1. O

Theorem 1.2. (Cauchy) Let X,Y,E, f, and p be as in the definition given
above. Moreover, suppose that Y is complete. Then (4.1) holds if and only if
for every € > 0 there is a neighborhood V' of p such that for every u,v €
VNE\{p} we have

p(f(u), f(v)) <e. (4.4)

Proof. Suppose (4.1) holds. Then there exists a neighborhood V' of p so
that for every t € VN E \ {p} we have p(f(t),q) < €/2. Then for every
u,v € VN E\ {p} we have

p(f(u), f(v)) < p(f(u),q) +p(f(v),q) <e,

thus (4.4) holds.

Suppose that for every € > 0 there is a neighborhood V' of p such that
for every u,v € VN E\ {p} we have (4.4). Suppose (z,) is a sequence in
FE so that x, # p for every n and z, — p as n — oo. There exists a rank
ne so that =, € VN E\ {p}, for all natural n > n.. By (4.4) we have that
p(f(xn), f(xm)) <e, for n,m > n.. Thus (f(x,)) is a fundamental sequence
in a complete metric space, so it is convergent. Now we apply Theorem 1.1 of
Heine. O

We define the upper and the lower limit to functions similarly to the
upper and the lower limit for sequences. Consider X,Y = R, E, f, and p as
in Theorem 1.1. Then the upper limit of f at p is q; that is,

limsup f(z) =¢
T—p
if and only if there exists a sequence (t,) in E with ¢, # p, for all n and
t, — p as n — oo so that lim, ., f(t,) = ¢ and for each sequence (p,), in
E such that p, # p, and lim, o p, = p, one has limsup,,_, . f(pn) < q.
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The lower limit of f at p is q; that is,

liminf f(x) =¢q
z—p
if and only if there exists a sequence (t,) in E with ¢, # p, for all n and
t, — p as n — oo so that lim, . f(t,) = ¢ and for each sequence (p,)n
in E such that p, # p, and lim,_,o p, = p one has liminf,, . f(pn) > ¢.
Equivalently, we may rephrase as follows. Let Z be the set of convergent
sequences (in E) converging to p such that no term of any such sequence
coincides with p. Consider the set U of limit points of sequences in Z. Then
limsup,_,, f(z) =supU and liminf, ., f(z) = inf U.
Now we state a convergence test for series of positive terms.

Theorem 1.3. (Ermakov! test) Let f be a positive monotonic nonincreasing
function defined on the nonnegative real axis and consider the series > f(n).

If
lim sup w <1,

T—00 f(x)

the series converges. If
liminf —2~~
a—oo f(x)
the series diverges.

Examples. (1) One has

lim (1+1/2)" =e.
(2) It holds
lim (1+1/2)" =e. (4.5)

Tr— —00

(3) We have

1/z

m(l+z)'" =e.

li
z—0
(4) Suppose u(x) — oo for x — a, a € R. Then

lim (14 1/u(z)"™ =e.

r—a

(5) Suppose u(x) — —oo for £ — a, a € R. Then

lim (14 1/u(z))"@ =e.

r—a

(6) Suppose u(x) — 0 for * — a, a € R. Then

lim (14 u(z))"/"® =e.

r—a

! Vasilif Petrovich Ermakov (Bacuiuit Ilerposua Epumaxos), 1845-1922
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(7) Set a > 0. Then

r—1
lima =Ina.

z—0

(8) Let a, b, ¢, and d be positive numbers. Then

lim & b _ ln(a/b).
a—0 ¢® —d*  1In(e/d)

(9) Let aq,as,...,a, be positive numbers. Find

1
lim (af+a%+-~+ai> "

x—0 n

(10) Let a1, as,...,a, be positive numbers. Find

1
g (G a4 et /r.
ar+az+---+an

x—0

(11) Show that
. sinz
lim
x—0 I
Solutions. (1) By (vi) of Proposition 1.16 at page 101 we have that the limit
holds for every strictly increasing and divergent sequence of reals. Then by
Theorem 1.1 the proof ends.
(2) Set z = =1 — . If z — —oo, then z — co. We have (1+ 1/2)" =
(141/2)""". Thus (2) follows.
(3) Set z = 1/z. The result follows from (1) and (2).
(4) - (6) The limits follow from (vi)—(viii) in Proposition 1.16 at page 101 and
Theorem 1.1.
(7) Set a* — 1 =y. Then « — 0 if and only if y — 0. Therefore

=1. (4.6)

lim o1 lim Y =Ina-lim Y
e—0 =  y—0(In(y+1))/Ina y—0 In(y + 1)
= lna;li%m =Ina.
(8) Successively we have
a® —b* . (a®—=1)/x— (" —1)/xr Ina—Inb

li = = .
20 —de a0 (¢* —=1)/x—(d*—1)/r Inc—Ind

(9) By (6) and (7) we have

T T z\ 1/z
lim <a1+a2+"'+an) /

af — 1+ +a® —1\"*
n

= lim (1 +
r—0 r—0 n
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)
) X n

<1 T M)W k=1

= lim
x—0

e(lnal—’—“.—'_lnan)/n: n(],l..-an~

(10) Similarly to (9) we have

1/z

li (z+1+amﬂ+”'+“£+l)
1
ar+ag+---+ap

z—0

a1(af = 1)+ +an(af —1)\"*
ay+ag+---+ap

sa (X5 ) s
~ fim (1 . M) > ak(af — 1)

[0

= lim (1 +
x—0

ailnay +---+a,1na, ai an
=e ap+---+an :alal—’—'”—’—a"...a,?1+"'+a".

(11) By Exercise 1.51 at page 39, we have that
. T
0 < |sinz| < |z| < |tanz|, O<\x|<§.

From here it follows that .
sin x
cosr < —— < L.
x
Passing to the limit, the result is obvious. A
We introduce some arithmetic properties of the limits of functions. Suppose
Y =RF and f,g: E — R*. Define f + g and (f,g) b

(f+9)(=@) = f(x) +9(z), (f,9)(x)=(f(2),9(x)), z€kE,
and if A is a real number, (Af)(z) = Af(z).

Theorem 1.4. Suppose E C X is a metric space, p € E', f,g are functions
defined on E with values in R*, and

lim f(z) = A, limg(z)=B.

T—p T—p
Then

(a) limg—p(f + g)(

x) =
(b) limxﬁp <fa g>( ) =

< >
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(¢) If Y =R, and B # 0, then lim,_., f(z)/g(z) = A/B.

Proof. 1t follows from Theorem 1.1 and Theorem 1.3 at page 75. O

The equality f(x) = O(g(x)) means that |f(z)| < Ag(z) for all x close
to a given limit point. We write (23 + 1) = O(1) for = — 1.

The equality f(z) = o(g(z)) means that f(z)/g(x) — 0 for all = close to
a given limit point. We write (z + 1) = o(23) for z — +o0.

4.1.2 Right-hand side and left-hand side limits

Let f be defined on Ja,b[, a < b. Consider any point = such that a < x < b.
We write
fla+) =q
if f(tn) — q as n — oo for all sequences (t,,) in |z, b[ such that ¢, — = and
say “the right-hand side limit of f at x is ¢.” Sometimes one denotes
lim f(z) =lim f(z) =lim f(z) = f(z+).

t—x, t>x t—ax tla
t>x

Consider any point x such that a < x < b. We write

fle=)=q
if f(tn) — q as n — oo for all sequences (t,,) in Ja, x| such that ¢, — x and
say “the left-hand side limit of f at = is ¢.” Sometimes one denotes

lim_f(2) = lim f(z) = lim f(z) = f(o-).

t—z, t<x tTx
t<z

Theorem 1.5. Let I be a nonempty interval and p € I. If f: 1 — R, then

lm fle) =q = f-) =fpH) =¢
Proof. The necessity part is immediate.

Suppose that f(z—) = f(z+) = gq. We use the characterization in The-
orem 1.1 and consider a sequence (z,) in I, x, — p and having infinitely
many terms greater than p (denoted by (y,)), and infinitely many terms less
than p (denoted by (z,)). By hypothesis, f(y,) — ¢ and f(z,) — ¢. Then

f(wp) —q. O

4.2 Continuity

Suppose X and Y are metric spaces, E C X, p € E, and f maps F into Y.
Then f is said to be continuous at p if for every & > 0, there exists a § > 0
such that
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p(f(x), f(p)) <e,

for all points € E for which p(x,p) < 4.
If f is continuous at every point of E, then f is said to be continuous on
E.

Remark. It should be noted that f has to be defined at the point p in order
to be continuous at p. If p is an isolated point (page 63) of E, then our
definition implies that function f is continuous at p. A

Theorem 2.1. In the above setting, assume that p is a point in E. Then f
is continuous at p if and only if lim,_., f(x) = f(p).

Proof. If lim,_., f(x) = f(p), for every € > 0 there exists a 6(=d(e,p)) >0
such that p(f(z), f(p)) < € for all points x € E for which 0 < p(x,p) < . If
x=p, p(f(x), f(p)) < e holds obviously. The other side runs easily. 0O

Corollary 2.2. Suppose all the assumptions of Theorem 2.1 are satisfied.
Then f is continuous at p if and only if for every sequence (p,) so that

Pn — p one has lim, . f(pn) = f(p).

Proof. 1t follows from Theorem 2.1 and Theorem 1.1. O
Now we prove that a continuous function of a continuous function is con-
tinuous, more precisely that the following theorem holds.

Theorem 2.2. Suppose X,Y, and Z are metric spaces, E C X, [ maps E
in'Y, g maps the range of f, f(E), into Z, and h maps E into Z defined
by

hz)=g(f(z)), ze€kFE.

If f is continuous at a point p € E and if g is continuous at f(p), then h
is continuous at p.

Proof. Let ¢ > 0 be given. Because ¢ is continuous at f(p), there exists
1 > 0 such that if p(y, f(p)) <n and y € f(E), we have

p(9(y),g(f(p))) <e.

Because f is continuous at p, there exists ¢ > 0 such that p(f(z), f(p)) <,
if p(x,p) <6 and x € E. It follows that

if p(z,p) < ¢ and = € E. Thus h is continuous at p. O
The next result is a largely used characterization of continuity by open
sets.

Theorem 2.3. A mapping f of a metric space X into a metric space Y is
continuous on X if and only if f~1(V) is open in X for every open set V
in Y.
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Proof. Suppose f is continuous on X and V is an open set in Y. We have
to show that every point of f=1(V) is an interior point of f~1(V'). Suppose
p € X, f(p) € V. Because V is open, there exists € > 0 such that y € V if
p(f(p),y) < e, and because [ is continuous at p there exists § > 0 such that
p(f(x), f(p)) < € if p(z,p) < 6. Thus z € f~1(V) as soon as p(x,p) < 4.

Conversely, suppose f~(V) is open in X for every open V in Y. Let
pe X and € > 0. Let

V={yeY|ply f(p) <e}.

Then V is open and hence f~!(V) is open. Therefore, there exists § > 0
such that = € f~1(V) as soon as p(p,x) < 6. However, if z € f~1(V), then
f(z) € V. so that p(f(z), f(p)) <e. O

Corollary 2.3. A mapping f of a metric space X into a metric space Y is
continuous on X if and only if f=1(C) is closed in X for every closed set C
mn Y.

Proof. 1t follows from the previous theorem and (e) of Theorem 1.5 at page
9. O

Theorem 2.4. Let f and g be complex-valued continuous functions on a
metric space X. Then f+ g, fg, and f/g are continuous on X (g(z) #0
for all z € X).

Proof. At isolated points of X there is nothing to prove. At limit points, the
statement follows by Theorems 1.4 and 2.1. O

Theorem 2.5. (a) Let f1,..., fr be real functions on a metric space X, and
let f be the mapping of X into R defined by

flx) = (fi(z),..., fulz)), zeX.

Then f is continuous if and only if each of the functions fi(x),..., fr(x) is
continuous.

(b) If f and g are continuous mappings of X into R*, then f+g and (f,g)
are continuous on X.

Functions fi,..., fr are called components of f.

Proof. Part (a) follows from the inequalities

1/2
1fi(@) = £ < [[f (@) = Fy)ll2 = (Zlfz fi(y)] ) :

for j =1,...,k. Part (b) follows from (a) and Theorem 1.4. O
An important result in analysis is the following uniform approximation
theorem of Weierstrass.
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Theorem 2.6. (Weierstrass) Suppose [ is a continuous function on [a,b].
Then there exists a sequence of polynomials (P,) so that

lim P,(z) = f(x) (4.7
uniformly on [a,bl; in other words, for every e > 0 there is a polynomial P

such that
[P = flloo <e. (4.8)

The statement of the above theorem can be rephrased as: the set of polyno-
mials on [a,b] is dense in the space of continuous functions on [a, b] endowed
with the uniform norm (Cla,bl, || - [|co)-

Due to its importance in approximation theory and not only, the uniform
approximation theorem of Weierstrass was and still is the object of special
attention from many great names in mathematics. They produced many in-
teresting proofs. Below we introduce one of them given by S. N. Bernstein.?
Because we need the concept of uniform continuity, the proof of this theorem
is introduced at page 157.

It holds an even stronger result; that is, a polynomial that approximates
and interpolates simultaneously.

Theorem 2.7. Let x1,2a,...,2, be distinct points of [a,b] and f a contin-
uous function on [a,b]. Then there exists a polynomial P that passes through
the points (x1, f(x1)), ..., (Tn, f(zn)) satisfying (4.8).

Proof. From Theorem 2.6 we have that there is a polynomial @ so that
||Q - f”oo < e. With )\k - f(xk) - Q(xk)a 1 S k S n, let

Then

a<m<b Tk — X4

R(@) <& sup ZH
zyﬁk

[P(z) = f(2)| = [Qz) + R(z) — f(2)] <|Q(z) — f(2)| + |R(z)| < (1+ A)e,

which implies that P(zy) = f(zg). O

4.2.1 Continuity and compactness

A mapping f of aset E into R is said to be bounded if there is a real number
m such that ||f(x)]| <m, for all z € E.

2 Sergey Natanovich Bernstein (Cepre#t Haranosuu Bepucreiin), 1880-1968.
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Theorem 2.8. Suppose f is a continuous mapping from a compact metric
space X into a metric space Y. Then f(X) is compact.

Proof. Let {V,} be an open covering of f(X). Because f is continuous, each
of the sets f~1(V,) is open, by Theorem 2.3. Because X is compact, there
are finitely many indices, say aji,...,a,, such that

X Cf ' Va)UF  Vay) U U (V). (4.9)
Because f(f~}(E)) = E, for every E C Y, (4.9) implies that
F(X) C Vo UV U UV,
This completes the proof. 0O

Theorem 2.9. Suppose f is a continuous mapping from a compact metric
space X into R¥. Then f(X) is closed and bounded. Thus f is bounded.

Proof. By Theorem 2.8 we have that f(X) is compact. Theorem 3.13 at page
69 guarantees that f(X) is closed and bounded. O

Theorem 2.10. Suppose f is a continuous real function on a compact metric
space X, and
M = sup f(p), m= inf f(p).
peX peX

Then there exist points p,q € X such that f(p) =M, f(¢) =m.

Proof. By Theorem 2.9, f(X) is a closed and bounded set of real numbers.
Hence f(X) contains its sup and inf, by Theorem 2.27 and Corollary 2.19,
both at page 29. O

Theorem 2.11. Suppose f is a continuous bijective mapping of a compact
metric space X onto a metric space Y. Then the inverse function f~1 defined
on Y is a continuous mapping of Y onto X.

Proof. Applying Theorem 2.3 to f~! in place of f, we see that it suffices to
prove that f(V') is an open set in Y for every open set V in X. Fix such a
set V. The complement X \ V is closed in X, hence compact (Theorem 3.6,
page 67). It follows that f(X \ V) is a compact subset of ¥ which implies
that it is closed in Y. Because f is bijective, f(X \ V) =Y \ f(V). Hence
f(V) isopen. O

4.2.2 Uniform continuous mappings

Let f be a mapping on a metric space X with values in a metric space Y.
We say that f is uniformly continuous on X if for every € > 0 there exists
0(=d(g)) > 0 such that

p(f(p), flq) <e
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for all p,q € X for which p(p,q) < 0.

Remark. Uniform continuity is the property of a function on a set, whereas
continuity can be defined at a single point. Asking whether a given function
is uniformly continuous at a certain point is meaningless. Generally, if f is
continuous on X, it is possible to find, for each € > 0 and each point p € X,
a number § > 0 having the property specified in definition of continuity; thus
d=04(e,p).

However, if f is uniformly continuous on X, then it is possible, for each
e > 0, to find one number § > 0 that is acceptable for all points p € X.

It is trivial to see that every uniformly continuous function is continuous.
That the two concepts are equivalent on compact sets is a nontrivial fact and
follows from the next theorem. A

Theorem 2.12. (Cantor) Let f be a continuous mapping of a compact metric
space X into a metric space Y. Then f is uniformly continuous on X.

Proof. Let € > 0 be given. Because f is continuous, we can associate with
each point p € X, a positive number ¢(p) such that

z € X, p(p,x) <olp) = p(f(p), f(z)) <e/2. (4.10)

Let I(p) be the ball defined as I(p) = B(p, ¢(p)/2). Because p € I(p), the
family of all sets I(p) is an open covering of X and because X is compact,
there is a finite set of points p1,...,p, in X, such that

X =I(p1)U---Ul(pn). (4.11)

Set
5 = (1/2) min{é(p1), .., 6(pn) }(> 0).

Now, let  and p be points of X such that p(z,p) < 6. By (4.11), there is
an integer m, 1 < m < n, such that p € I(p,,). It follows that p(p,pm) <
é(pm)/2, and also that

p(x,pm) < p(z,p) + p(p,pm) < 6+ (1/2)d(pm) < ¢(Pm)-

This, together with (4.10) implies that

p(f(p), f(x)) < p(f(), f(Pm)) + p(f(pm), f(x)) <e. O

Proof of Theorem 2.6. The interval [a,b] can be transformed by a first-degree
polynomial into the interval [0, 1] in a bijective way (and thus the function
and its inverse are continuous), therefore we consider our problem as been
defined on [0, 1].

We prove that there exists a sequence of polynomials fulfilling (4.7) uni-
formly. This sequence is defined by
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me K@) f (k/m), (4.12)

where
m

Pmk(T) = <k>xk(1 —x)™ 7k xelo,1].

For every x € [0, 1], we have

Pk me k(z) = 1. (4.13)

We show that
lim B,,(f) = f, uniformly on [0,1]. (4.14)

Function f is continuous on the compact [0, 1]; then it is uniformly continuous
on [0,1]. So, given € > 0 there exists § = d(¢) such that for every z,z¢ € [0, 1]
with |z — zo| < d, we have

[f (@) = flzo)| < /2. (4.15)
Set M = ||f|lco- By the identity in (4.13), we have

F@) =Bu(H)(@) =Y pmr(@) (f(@) = f (k/m)).
k=0

Using the inequality in (4.13), one has

|f(z) — z)| < mek f(k/m)]
<> pusle) k/m|+zpmk £ (x) — f (k/m)],
kel,, k€Jm

where
I, ={k||k/m —z| <0} and J,, = {k | |k/m — x| > ¢}.
Then by (4.15) it follows

@) = Bu(N@) < 5 Y pmal@) +2M Y pusle).  (416)

kel ke€Jm

We may increase the first sum to 1. We deal now with the second sum. From
|k/m — x| > § we write 1 < 6~ 2(k/m — z)?. Thus

2 m 2
Z pm,k(‘r) S 5% Z <% - Jf) Pm, k S iz Z (_ - Z‘) pm,k(x)y
k=0

keJm keJm
(4.17)
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and furthermore,

S (k/m =2 pala) (a.15)
k=0

Zk/m Pk (@ —2xzk/mpmk +x mek

k=
= Bn(e2)(x) — 22Bn (e )(x)+x,

[=)

where
ei(z) =z, ex(x)=2% x€l0,1].

On the other hand,
By (e1)(z) = zm: K () gk 1 = gymt = zm: ML) k(1 gymek
" m\ k k-1 '
k=1 k=1
We change the index of summation by k£ — 1 = j and thus we have

m—1

Br(e)(®) = 3 (mj— 1> P ) = (et 12y =

=0

By the identity k% = k(k — 1) + k we have

_ mﬂ: ! Z( _(m_Z)i !xk(l — )™k 4 %

Taking j = k — 2, we have

m—1 (m—2)! o i X
B (e2)(x) = . : eIl — )™ 2
| - — N
mo = (MO m —j5—2)! m
-1 -1 -1
=0 2z +1—z)™ 2,2 x2+£:m2+m.
m m m m

Taking into account these results and (4.18), we can write the identity

m

> (kfm =) pps(x) = a(x —1)/m

k=0

We substitute this result in (4.17) and because x(1—x) < 1/4, we further get

me k(@) < (1/6%)x(1 — x)/m < 1/(4mé?). (4.19)
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We substitute (4.19) into (4.16) and thus we can write
[f(@) = Bu(f)(@)] < e/2+ M/(2mé?).

Now, if m > M/(g6?), we obtain the desired inequality

1f(z) = Bu(f)(@)| <e, Vzel0,1]. O

4.2.3 Continuity and connectedness

A set E in a metric space X is said to be connected if there do not exist two
disjoint open sets A and B, ANE #0, BNE # () such that F C AU B.

Theorem 2.13. On the real axis, a set is connected if and only if it is an
interval.

Similar to Theorem 2.8, we have the following.

Theorem 2.14. Suppose f is a continuous mapping of a connected metric
space X into a metric space. Then f(X) is connected.

Proof. If f(X) is not connected, there are disjoint open sets V' and W in
Y, both of which intersect f(X), such that f(X) C V U W. Because f is
continuous, the sets f~1(V) and f~'(W) are open in X; they are clearly
disjoint and nonempty, and their union is X. This implies that X is not
connected, in contradiction to the hypothesis. O

Let I C R be a nonempty interval and f : I — R be a mapping. We say
that f is a Darbouz? function if for any a,b € I, a < b and any \ between
f(a) and f(b), there is ¢ €la,b] such that f(c) = A\. We denote the set of
Darboux functions on an interval I by Dj.

Now we introduce the Darboux property of continuous functions also called
the intermediate value property.

Theorem 2.15. (Darboux) Let f be a continuous real function on the inter-
val [a,b]. If f(a) < f(b) and if A is a number such that f(a) < X < f(b),
there exists a point ¢ €la,b[ such that f(c) = A.

A similar result holds if f(a) > f(b).

Proof. By Theorem 2.13, [a,b] is connected; hence, Theorem 2.14 shows that
f([a,b]) is a connected subset of R, and the assertion follows if we appeal
again to Theorem 2.13. O

3 Jean Gaston Darboux, 1842-1917.
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4.2.4 Discontinuities

Suppose z is a point in the domain of definition of a function f at which f
is not continuous. Then we say that f is discontinuous at z, or that f has a
discontinuity at x.

Let f be defined on Ja,b[. If f is discontinuous at a point x €]a,b|,
and if f(z+) and f(xz—) exist, then f is said to have a discontinuity of the
first kind or a simple discontinuity. Otherwise the discontinuity is said to
be of the second kind. There are two ways in which a function can have a
simple discontinuity: either f(x+) # f(x—) (in which case the value f(z) is
immaterial), or f(z+) = f(x—) # f(x).

Examples. (a) Define

1, x € Q,
flz) =
0, xeR\Q.
Then f has a discontinuity of the second kind at the point z, because neither
f(z+) nor f(x—) exist.

(b) Define
), r € Q,
f(x){o, z €R\Q.

Then f is continuous at x = 0 and has a discontinuity of the second kind at
every other point.
(c) Define

flz) = {sin(l/x), x #0,

0, x = 0.

Neither f(04) nor f(0—) exist, therefore f has a discontinuity of the second
kind at = 0. However, f is continuous at every point x # 0. A

4.2.5 Monotonic functions

Consider f :]a,b[— R, a <b. Then f is said to be monotonically increasing
on Ja,b[ if a < x < y < b implies f(z) < f(y). If the last inequality is
reversed, we obtain the definition of a monotonically decreasing function. The
set of monotonic functions consists of both the increasing and the decreasing
functions.

Consider again f :]a,b[— R, a < b. Then f is said to be strictly monoton-
ically increasing or strictly increasing on |a,b[ if a < x < y < b implies
f(z) < f(y). If the last inequality is >, then we obtain the definition of a
strictly monotonically decreasing or strictly decreasing function. The set of
strictly monotonic functions consists of both the strictly increasing and the
strictly decreasing functions.

Some arithmetic properties of monotonic functions are introduced below.



162 4 Limits and Continuity

Theorem 2.16. Consider f,g:1 — R, where I is a nonempty interval.

(a) f+ g is monotonically increasing (decreasing) on I whenever f and g
are monotonically increasing (decreasing) on 1.

(b) Suppose a > 0. Then af is monotonically increasing (decreasing) on I
whenever f is monotonically increasing (decreasing) on 1.

(c) Suppose aw < 0. Then af is monotonically increasing (decreasing) on I
whenever f is monotonically decreasing (increasing) on I.

(d) Suppose [ and g are (strictly) monotonic functions both either positive
or negative. Then fg is (strictly) monotonic.

(e) Suppose f is strictly increasing (decreasing) on I. Then f~': f(I) — R
is strictly increasing (decreasing) on f(I).

Proof. The sentences (a)—(d) are obvious.

(e) Suppose f is strictly increasing. Then f is one-to-one. Take f: I — f(I).
Then this mapping is onto. Thus we can consider f~!: f(I) — R. Suppose
f~! is not strictly increasing. Then there exist u,v € f(I) so that u < v
implies f~(u) > f~1(v). There exist two unique points z,y € I such that
f~'(u) =2 and f~'(v) =y. Then

u<v = z=ftu)>f )=y = u=f(x)> fly) =v.

We got a contradiction, therefore the inverse function is strictly increas-
ing. O

Remarks. (a) The sum of two monotonic functions need not be a monotonic
function. Let f(x) =z, g(x) = —x, & > 0. Then f + g is neither increasing
nor decreasing on [0, 00[. So, the set of monotonic functions does not form a
vector space.

(b) The product of two monotonic functions need not be a monotonic function.
Indeed, consider f,g: R — R defined by

f0)=t, glt) = signt.
Then (fg)(t) = |t|, which is not monotonic on R. A

Theorem 2.17. Suppose I,J, and K are nonempty intervals, f maps I in
J, g maps the range of f, f(I), into K, and f and g are both monotonically
increasing (decreasing) on I, respectively on f(I). Then function h defined

by

is monotonically increasing.

Theorem 2.18. Let f be monotonically increasing on ]a,b[. Then f(x+)
and f(x—) exist at every point x €la,b[. More precisely,

sup f(t) = f(z—) < f(z) < flz+) = nf [f(2). (4.20)

a<t<wz r<t<b
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Furthermore, if a < x <y < b, then

fla+) < fly-). (4.21)

Proof. The set of numbers f(t) with a < ¢t < x is bounded above by f(x).
Therefore it has a least upper bound that we denote by A. It is obvious that
A < f(z). We have to show that A = f(z—).

Let € > 0 be given. It follows from the definition of A as supremum that
there exists § > 0 such that a <z —§ <z and

A—e< f(x—0) <A (4.22)
Because f is monotonic, we have
flz=8)<ft) <A zxz-d<t<uz. (4.23)
Combining (4.22) and (4.23), we obtain |f(t) — A| <&, v —J <t < z. Hence
flz—) = A.

The second half of (4.20) is proven in precisely the same way. Next, if
a <z <y <b wededuce from (4.20) that

fat)= b f() = inf f(2). (4.24)
Similarly
fly=) = sup f(t)= sup f(t). (4.25)
a<lt<y r<t<y

Comparing (4.24) and (4.25), we get (4.21). O
Corollary 2.4. A monotonic function has no discontinuity of the second kind.

Theorem 2.19. Let f be monotonic on ]a,b[. Then the set of points of |a,b|
on which f is discontinuous is at most countable.

Proof. Suppose, for the sake of definiteness, that f is increasing, and let E
be the set of points at which f is discontinuous.
With every point x € E, we associate a rational number r(x) such that

flz=) <r(z) < f(z+).

Because 1 < xa, it follows that f(z1+) < f(z2—). We note that r(x1) #
r(x2), if z1 # za.

We have thus established a one-to-one correspondence between the set E
and a subset of the rational numbers. The latter is countable. O

Theorem 2.20. Suppose f : I — R is continuous and strictly increasing
(decreasing). Then f=' : f(I) — R is continuous and strictly increasing
(decreasing) on f(I).



164 4 Limits and Continuity

Proof. Suppose f is strictly increasing on I. By (e) in Theorem 2.16 we
proved that f~! is strictly increasing on f(I). We choose an arbitrary element
Yo = f(z0) € f(I) and show that f~! is continuous on yo. We distinguish
three cases.
Suppose zg € int (I). Then for every positive € one can find z; and xo
so that
rog—e<x <2< Ty < x0 +E.

Denote y; = f(z1) and ya = f(z2). Then y1 < yo < y2, so U =]y1,y2] is an
open neighborhood of yg. For y € UN f(I) there is unique z € |x1,z2[ with
y = f(x). Then

[fHy) = 7 o)l = |z — o] < 2,

and thus f~! is continuous on every interior point in I.

Suppose zg is the leftmost point in I. Then for every positive € there exists
x9 € I such that z¢p < o < g + . Denote yp = f(x2). Then |xg — &, 5[ is
an open neighborhood of xg. For y € U N f(I) there is unique = € |1, za|
with y = f(z). Then

IF 7 ) = £ (o)l = | — wol <,

and thus f~! is continuous at yq.
The case when xq is the rightmost point in I runs similarly. O

Theorem 2.21. Suppose f: I — R is monotonic. Then f is continuous on
I if and only if the range of f is an interval.

Proof. If f is continuous, f(I) is an interval by Theorem 2.14.
Suppose f is increasing and the range of f is an interval. Then the con-
clusion follows by (4.20). O

Corollary 2.5. Consider two real intervals I and J. A monotonic and onto
function f: 1 — J is continuous.

A function is nowhere monotone if there exists no interval where the func-
tion is monotone.

4.3 Periodic functions

Consider a function f : R — R. Function f is said to be periodic provided
there exists a real nonzero constant a satisfying f(z) = f(x + a), for every
x € R. Such a nonzero constant a is said to be a period of f. Note that if a
function has a period a, then any positive multiplier of a is a period of that
function as well.
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4.4 Darboux functions

We recall the definition of a Darboux function from page 160. Let I C R be a
nonempty interval and f: I — R be a mapping. We say that f is a Darboux
function if for any a,b € I, a < b and any A between f(a) and f(b), there
is ¢ €]a,b] such that f(c) = .

Remark. Geometrical the Darboux property says that for every a,b € I,
a < b and every A\ between f(a) and f(b), the parallel to the Oz axis
through y = A meets the restriction of f to the open interval ]a,b[ at least
in one point. A

Proposition 4.1. For a mapping f : I — R the next statements are equiva-
lent.

(a) f is a Darboux function.
(b) If J C I is an interval, then f(J) is an interval (the image of an interval
is an interval).

(¢) If a,be I, a<b, f(la,b]) is an interval.

Proof. (a) = (b). For every y1 = f(t1), y2 = f(t2) € f(J) (we may
suppose that y; < y2) and every A €]y, ya[ by (a), there is ¢ €]t1,ta[ so
that A = f(c). Because J is an interval and t1,ts € J, it follows that ¢ € J
and therefore A = f(c¢) € f(J). Thus f(J) is an interval.

(b) = (c). It is trivial.

(¢) = (a). Let a,b € I, a < b and any A between f(a) and f(b). Then
X € f([a,b]) and by (c), there is ¢ € [a,b] such that A = f(c). We note that
¢ ¢ {a,b} and A = f(c). Hence f is a Darboux mapping on I. O

Corollary 4.6. Let f: I — R and g: f(I) = R be two Darbouz mappings.
Then their composition go f is a Darbouxr mapping.

Proof. If f,g are Darboux mappings and .J is a subinterval of I, (go f)(J) =
g(f(J)) is an interval. Thus, by Proposition 4.1, the mapping g o f is a
Darboux mapping. O

Corollary 4.7. Let f: I — R be a Darbour mapping whose range is an at
most countable set. Then f is constant.

Proof.  f(I) is an interval and is at most countable. Thus |f(I)| = 1; that is,
f is constant. O

Corollary 4.8. Let f: I — Q be a continuous function. Then f is constant.
Proof. Function f is a Darboux function. Then we apply Corollary 4.7 O

Corollary 4.9. Let f: I — R be a Darbouz mapping. Then f is one-to-one
if and only if is strictly monotonic.
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Proof. Sufficiency. If f is strictly monotonic, it is one-to-one.

Necessity. Suppose f : I — R is a Darboux and one-to-one function.
If f is not strictly monotonic, there exist ¢; < to < t3 such that either
f(t1) < f(t2) > f(ts) or f(t1) > f(t2) < f(t3). Let us suppose that the first
case holds. The other case runs similarly. The first case has two subcases.
o f(t1) < f(t3) < f(t2). Then there is ¢ €t1,t2] with f(c) = f(¢t3). Thus
function f is not injective which is a contradiction.
e f(t3) < f(t1) < f(t2). Reasoning as before, we find ¢ € Jto, t3] with f(c) =
f(t1). Thus the injectivity of f is contradicted. O

Corollary 4.10. Let f : I — R be a Darbour mapping. Then f is also a
Darboux function on any subinterval J C I.

Proof. Tt follows from (ii) of Proposition 4.1. O

Proposition 4.2. Suppose f: 1 — R is a Darbouz mapping. Then

(a) |f|, f?, and \/|f| are Darbouz mappings on I.
(b) If f(t) £ 0 for every t € I, then 1/f is a Darboux mapping on I.

Proof. Apply Corollary 4.6 to mapping f and to mappings g1 (t) = |t], g2(t) =
t2, g3(t) = \/|t], respectively, g(t) =1/t. O

Remark. We introduce two Darboux functions whose sum is no longer a
Darboux function.

f(t):{;in(l/t), ig, g(t):{lsin(l/t), ig

are two Darboux functions whereas their sum

(F +9)) = {2 o

isnot. A

Corollary 4.11. Let f : I — R be a Darboux mapping. Then f has no
discontinuity point of the first kind.

Theorem 4.1. (Sierpinski*) Every mapping f : R — R is a sum of two
discontinuous Darboux mappings; that is, there exist fi and fo Darboux and
discontinuous functions such that

ft) = f1(t) + fo(t), YteR.

4 Waclaw Sierpinski, 1882-1969.
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4.5 Lipschitz functions

Let I be a real interval and f: I — R be a function. Then f is said to be
Lipschitz® on I if there exists a nonnegative L such that

|f(z) = f(y)| < Llz —y|, Va,yel.

Remark. Every Lipschitz function on an interval is uniformly continuous on
it. A

Let A be a nonempty set and f: A — A be a mapping. A point z € A
is said to be a fized point of f if f(x) = x.

Let (X, p) be a metric space and f: X — X be a mapping. f is said to
be a contraction if there exists a constant « €10, 1] so that

p(f(2), F(1) < ap(e,y), for every z,y € X.

In this very case the mapping f is said to be an «-contraction, too.

Remark. Every a-contraction is a Lipschitz function. A

Theorem 5.1. (Banach fixed point theorem) Let (X, p) be a nonempty com-
plete metric space and let f : X — X be an «-contraction. Then [ has a
unique fixed point.

Proof. Set an arbitrary, but fixed, point zg € X, and define the sequence
(@n)n>1 by ps1 = f(zn), n=0,1,.... For every n € N* and every integer
p, p > 1, we have the estimates

p(anrl?xn) = p(f(wn)7 f(xnfl)) < O‘p(xm mnfl) < < Oznp(l‘l,.%'()),

and by the triangle inequality

P(xn+p,-fn) < P($n+p,$n+p—1) + p(xn+p—17$n+p—2) +eee p(xn-i-lvxn)
< (@ a2+ M) p(an, o)
= an(ap71 + O{p72 _|_ e + l)p(zl’xo)

an

<
T 11—«

p(x1,x0). (4.26)

Thus the sequence (z,) is a Cauchy sequence. Because X is complete, the
sequence (x,) is convergent; that is, it has a limit in X. Set = € X as the
limit of (z,). We now prove that = is a fixed point of f. Passing p to +o0
in (4.26), we get

n

pla,x,) < 1 p(z1,x0). (4.27)

5 Rudolf Otto Sigismund Lipschitz, 1832-1903.
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Now, substituting x,, by f(z,—1) and passing n to +oo, we get p(z, f(z)) =
0. Thus = = f(x); that is, x is a fixed point of f.

Suppose that there are points x and y so that = = f(z) and y = f(y).
Then

plx,y) = p(f(z), f(y)) < ap(z,y)

implies that (1 — a)p(z,y) < 0. Hence x = y; that is, the fixed point of the
function f is unique. O

Remark. We notice that for any starting point zy € X we get precisely the
same limit point and this limit point is the unique fixed point of f. A

Corollary 5.12. Let (X, p) be a complete metric space, A be a nonempty
closed subset of it, and f : A — A be an a-contraction. Then [ has a unique
fixed point in A.

The sequence (z,,) thus obtained is said to be the sequence of successive
approximations of x. Based on (4.27), one can establish the speed of conver-
gence of the sequence (x,,) to its limit z.

Example. Suppose we have to find the real roots of the equation
422 -1=0. (4.28)

First we note that if we denote the left-hand side of (4.28) by g(x), we get a
polynomial function; this function is strictly increasing. Hence it has at most
one real root. At the same time from
lim g(x) =—oc0 and lim g(z) = +oo,
T——00 T—+00
and, moreover, taking into account Theorem 2.15, we conclude that (4.28) has

precisely one real root.
In order to find this real root we rewrite the given equation as

r=1/(2* +2). (4.29)

Denote the right-hand side of (4.29) by f(x) and thus we get a rational
function defined on R.
We are checking the assumption of Theorem 5.1. For z,y € R we have

_ |z +yl .
@)~ 0 = Gramer g~
However
It = V212 /vV2 < (2+12)/(2V2).
Thus

oyl < faf +lyl < 2+ +2+97)/(2v2) < (2 +27) (2 +y%)/(2v2).
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We conclude that function f is a contraction. From (4.29) it easily follows
that the solution has to be strictly positive. Because function f is strictly
decreasing on the positive semi-axis and f([0,1]) = [1/3,1/2] C [0,1], it
follows that it is a contraction on the compact interval [0,1]. Thus we may
apply the Banach fixed point theorem and if we start from xy = 0, then

r1 =0.5, x9=0.444444 ..., 23 =0.455056..., x4 =0.453088...,
x5 =0.453455..., x6=0.453386..., x7=0.453399.... A

4.6 Convex functions

4.6.1 Convex functions

Let I be a real interval and f: I — R be a function. Then f is said to be
convex (on I') provided

ryel, aef0l] = f((1-a)r+ay) < (1—a)f(x)+af(y). (430)
f is said to be strictly convex provided
vyel, acl)l] = f(1-a)r+ay) <(1-a)f(z)+af(y)

Figure 4.1 represents a convex function.
If

vyel, acl)l] = f(1-ax+ay)=(1-a)f(x)+afy),
then f is said to be concave. f is said to be strictly concave provided

vyel, acl)l] = f((1-a)z+ay)>1-a)f(@)+af(y)

/'f (b)

a (I1—a)a+ab b

Fig. 4.1. A convex function
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A function that is simultaneously convex and concave is said to be an
affine function.

Remarks. Two geometrical characterizations of convexity are supplied be-
low.

(a) Consider a convex function f : [a,b] — R and the points A = (a, f(a))
and B = (b, f(b)). Then the equation of the AB straight line is given by

f(0) = f(a)
ﬁ(l‘ — CL) .

Consider « € [0,1] and A = (1 — a)a + ab. Then
F) =y(N) = f((1 —a)a+ab) — [(1 —a)f(a) + af(0)].
Hence, the left-hand side is nonpositive if and only if f is convex; that is, the
AB straight line lies above the graph of f if and only if f is convex.
(b) Define the epigraph of f:I — R as

epif:{(x,a) ‘ Osz(SL’), :L'GI}

Then f is convex if and only if epi f is a convex set. A

y(z) = fla) +

Lemma 4.1. (Jensen®) Suppose f is a convex function. Then
flaogzr + -+ anay) <arf(zr) + -+ anf(a,) (4.31)
foreveryn e N*, xq,...,x, €1, and aq,...,ay >0 with a; +-- -+, = 1.

Proof. If n = 2, the claim is true. Suppose n > 2 and the claim is true for
n—1. Consider z1,...,x, €I, a1,...,0a, >0, with a1 +---+a, = 1. Then
S ai/(1 —ay) =1, so by hypothesis

n—1 n—1
! (Z 1 —aanx> <X gl

Hence
n n—1
f (Z aixi> - f ((1 an) Z 1 71 T; + an$n>
1 1 "
n—1
< (1 - an)f (Z 1 fl xz) + anf(xn)
1 n

<-a)d; f”anf(xi) tanf(za) =3 aif(z;). O

6 Johan Ludwig William Valdemar Jensen, 1859-1925.
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Corollary 6.13. Suppose f: 1 — R is a convex mapping. Then

@y 4o _ onf(@) 4o+ onf(2n)

)

foreach x1,...,x, €1, aq,...,a, >0, with ay + -+ a, > 0.
Let f be a real function defined on an interval I. Then

@) = sy () = LLZLED ey g

is said to be the slope of f.
Theorem 6.1. Suppose f: I — R is a convexr mapping. Then

(a) Sfa, is increasing on I\ {xo}.
(b) f is strictly convex on I = Sy, is strictly increasing on I\ {xo}.
(¢) Suppose there exist two points x1,x9 € I, ©1 < xo2 and Ny €]0,1] such
that
J((1 = Xo)z1 + Aoza) = (1 = Ao) f(21) + Ao f(22).

Then
f((l — /\)1‘1 + )\582) = (1 - )\)f(ﬂﬁl) + )\f(fﬂg), Ve [0, 1], (432)
YT ), Va € [, o). (4.33)

T2 — X

flx) = flz1) +

L2 — X1 T2 — X1

(d) f is Lipschitz on any compact interval J contained in int (I); f is con-
tinuous at any point in int (I).

(e) Either f is monotonic on int (I) or there exists xo € int (I) so that f is
decreasing on | — 0o, x9[ NI and increasing on |xg, +oo| N I.

Proof. (a) Consider x1,x9,23 € I with x; < w9 < x3. Then there exists
A €]0,1] such that zo2 = (1 — N)ay + Azs, namely A = (22 — x1)/(23 — x1).
By the convexity of f we write

T3 — X2 T2 — 1

flaz) < flz1) + f(x3). (4.34)

xr3 — T €r3 — T
Subtract successively f(x1), f(z2), and f(z3) from (4.34), then multiply each
inequality by 1/(ze —x1), (x3—x1)/[(x2 —x1)(x3 — x2), respectively 1/(x3 —
x1). Thus we get

fx2) = f(z1) _ f(xs) — f(a1)

- , (4.35)
To — 1 r3 — I

f@y) = fx2) _ fws) = flz2) (4.36)
e |

Jay) = fas) _ f@2) = flws) (4.37)

€1 — T3 T2 — T3
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Considering inequalities (4.35)-(4.37) in terms of slope, one gets

Sz, (xQ) < Sxy (:Eg), Szy (xl) < Sy (1’3), Sy (1'1) < szs(xQ)‘ (438)

Inequalities (4.38) say precisely that the slope function is increasing on I.
(b) The conclusion follows because we now have strict inequality in (4.34),
which is preserved along the proof.

(c) Suppose there exists a scalar A € [0, 1] so that

f((l — )\)3?1 + )\.’172) < (1 — )\)f(ail) + )\f(.’l?Q)
Suppose A < Ag. The case A > Ag runs similarly, therefore we neglect it.

Take p = (1 = Xg)/(1 =) €]0,1[. We have A\g = pA+ (1 — ) -1 and
(1= Xo)z1 + doxz = pf[(1 — Ny + Axa] + (1 — p)xo. Then it follows that

(A= Xo)w1 + Aow2) < pf (L= Ny + Awz) + (1 — p) f(22)
<p[(T =N f(@1) + Af(z2) + (1= p) f22) = (1= Ao) f(z1) + Ao f(22).
Thus we contradicted our hypothesis, therefore (4.32) holds.
Take x € [21,22] and A = (x —x1) /(22 — 1) in (4.32) and (4.33) follows.

(d) Choose w,x,y,v € J with u < x < y < v. Then by Theorem 2.18 and
by (a) we have

—00 < sy(ut) < sy(z) = # (4.39)
Sf(y)ff(x) < f(y)ff(v) SSU(U7)<+OO.
y—x y—uv

Thus |f(y) — f(z)| < M|z —y|, where M = max{|s, (u+)],|s,(v+)|}. There-
fore f is Lipschitz on J.

Consider a point zp € int([). Then there exists a compact interval .J
satisfying x¢ € int (J) C I. Because f is Lipschitz on J, as we just proved,
f is continuous at x.

(e) If s,(x+) > 0 for some z € int (I), then from (4.39) it follows that f is
increasing on [z, oo[NI. Similarly, if s,(x—) < 0 for some z € int (I), then f
is decreasing on | — oo, z] N 1.

Now, if s, (z+) > 0 for every z € int (I), we conclude that f is increasing
on int (I). If s,(z+) < 0 for every z € int (I), then s,(z—) < 0 for every
x € int (I). Thus f is decreasing on int ().

Suppose there exist w,v € int (I) such that v < v and s,(u+) < 0 <
Sy(v+). Denote z = inf{x € I | s;(x+) > 0} € [u,v]. Furthermore s, (z+) <
0 for every @ € I, x < z. Thus f is decreasing on | —oo,z|NI. O

Suppose f : I — R is a convex and nonmonotonic function. Then xzq
in (e) of Theorem 6.1 is a global minimum of f on I. More generally, consider
a metric space X, M a nonempty subset of it, and a mapping f: M — R.
A point p € M is said to be a global minimum of f if f(p) < f(z), for all
r e M.



4.6 Convex functions 173

Corollary 6.14. Suppose f: I — R is a conver and nonmonotonic function.
Then f has a point of global minimum.

Remark. We proved by (d) that a convex function is continuous on the
interior of its domain of definition. By an example one shows that there exists
a convex function discontinuous at the ends of the interval of definition. The
example follows

It z €{0,1}
f) = {0, z€]0,1[.

Theorem 6.2. Fvery increasing convex function of a convex function is con-
ver.

Proof. Consider I an interval, f : I — R a convex function, g : J — R an
increasing convex function such that f(I) C J, and h = go f. Then for every
A €0,1] and z,y € I one has

(1 =Nz + Ay) = g(f(1 = Nz + Ay)) < g((1 = A)f(z) + Af(y))
< (1=Ng(f(2)) +Ag(f(y)) = (1 = Mh(z) + Ah(y). O

4.6.2 Jensen convex functions

Let I be a real interval and f : I — R be a function. Then f is said to be
Jensen convex or J-convexr provided

vyel = [f((x+y)/2) <(f(x)+F)/2. (4.40)

Obviously, a convex function is J-convex. A converse is supplied by the
next result.

Proposition 6.3. A continuous and J-convex function f: 1 — R is conver.

Proof. From (4.40), by induction, we get

F @+ aw)/28) < (flxn) + -+ f(zar)) /25, (4.41)

for every k € N*, and xq,...,29r € I.
Consider =,y € I and « €]0,1[. We show that (4.30) is satisfied.
Write a as
a:a1/2+a2/22—|—---—|—ak/2k+...,

where «; € {0,1}, for all i € N*. Denoting
Oé(k) = 061/2 4+ 012/22 =+ —|—Ozk./2k = (05121671 =+ —|—Oék)/2k = ﬂk/Zk,
we have

lim a® =a, 1-a® = (2F — By) /2",

k—oo
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Consider in (4.41) that
T =Ty =+ =028, =T, TP+l ==Tut2 =""+= Lok =71.
Then we get
f@®z + (1= a®)y) = 1 ((Brz + (2" =~ Br)y)/2")
< (Brf (@) + (2" = B f()/2" = a® f(2) + (1 = W) f(y).

Now passing k& — oo and taking into account the continuity of f, the conclu-
sion follows at once. 0O

Corollary 6.15. Consider a continuous function f : I — R. Then f is
convez if and only if it is J-convex.

Consider two n-tuples of real numbers (z1, z2,...,2z,) and (y1,Y2, ---,Yn)
satisfying 1 > wa > -+ >z, and y1 > ya > -+ >y, If

xlzyla
Tt @t Tm 2yt Y2t T Ym, 2<m<n—1,
T+ttt rpn=m+y2+- -+ Yn,

then we say that (x1,2s,...,2,) majorizes (y1,Ya2,.-.,Yn) and we denote
(3717.'1?2, e 71:71) > (yl7y2a cee 7yn)
Now, consider two n-tuples of real numbers (x1,xs,...,x,) and (y1,ys,

o yn) satisfying @1 > xo > - >z, and y1 >y > - >y If

xlgyla
T1t+xe+ o+ T <y1t+y2tFYm, 2<m<n-1
T+ T+ -+ T =y Y2+ + Yn,
then we say that (x1,2,...,2,) minorizes (y1,y2,...,yn) and we denote
(x17x2)---7xn)_<(y17y2a"'7yn)-

Theorem 6.3. (Karamata " inequality or the majorization inequality) If

(1,22, ..., xn) = (Y1,Y2,---,Yn) and [ is a real-valued convex function de-
fined on an interval containing the two n-tuples, then

fl) + f(@2) + -+ f@n) = 1) + Fly2) + -+ fyn)- (4.42)
If f is concave, then

fl@) + f(2) + - 4 flan) < Flyr) + fy2) + -+ Flyn)- (4.43)

Corollary 6.16. Given that a function f satisfies (4.42) for any two n-tuples

(z1,22,...,xy) and (Y1,Y2,---,Yn) S0 that (x1,Ta,...,2n) = (Y1,Y2, - Yn),
then f is J-convex.

" Jovan Karamata, 1902-1967.
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Proof. Consider an n-tuple (z1,za,...,2,) and its arithmetic mean m =
(x1 +x2+ -+ x,)/n. Note that (z1,22,...,2,) = (m,m,...,m). Applying
(4.42) we find that

Fla) + F(@a) ++- + fla) 2 nf(m)
ot o) bt flon) g (mtmmtoba)

n n

=

Corollary 6.17. Given that a function f satisfies (4.43) for any two n-tuples

(1,22, ..., 2n) and (Y1,Y2,- -, Yn) S0 that (x1,2Ta,...,2n) = (Y1,Y2, -, Yn),
show that f is J-concave.

Proof. Similar to the proof of Corollary 6.16. O

Corollary 6.18. Consider a1 > ay > --->a, >0, S=ay + as + -+ an,
and [ a convez function defined on an interval containing S and S—(n—1)ay
Then

n

_Z (n—1)a;) > 3" flay), (4.44)
+(8

i=1

(S—(n—1)a)™ —(n—="1a)" + -+ (S—(n—1)a,)™

(4.45)
>a'+ay +---+ay, meN, m>1

Proof. Note that
(S—(n—1ap,S—n—1Dap_1,...,5—(n—1Day) > (ar,a2,...,a,).

We can apply the Karamata inequality and (4.44) follows immediately.
Consider f(x) =2™, m € N*, m > 1 in (4.44) and (4.45) follows. O

Corollary 6.19. Let a,b,c be the lengths of the sides to a triangle. Then
(b+c—a)"™ ™+ (c+a—b)T"P 4 (a+b—c)"™¢ > a® +° 4, (4.46)
(b+c—a)’ " c+a—b)TCa+b— )07 > gbcc. (4.47)

Proof. Both inequalities are symmetrical. So we may suppose that a > b > c.
It is clear that

(a+b—c,a+c—bb+c—a) > (a,b,c).

We take the convex function f(z) = 2® in (4.42) and (4.46) follows.
Consider the convex function f(z) = zlnz in (4.42) and then we get
(4.47). O
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Theorem 6.4. (Popoviciu® generalized inequality) If f is a convex function
on I and ay,as9,...,a, €I, then

flar) + flaz) + -+ flan) + n(n —2)f(a) = (n = 1)(f(b1) + -+ + f(bn)),
where a = (a1 + -+ ap)/n and b; = (na — a;)/(n—1) for all i.

Theorem 6.5. (Popoviciu-Cartoaje’~Zhao inequality) Let n be a natural
number, and let m be an integer. Let I C R be an interval, and ay,aq, ...,a, €
1. Consider a convex function f:I — R. Then

m Z f<ai1+a12;;...+aim>

1< <in<...<im<n

(”_Z)Zf o +n( —22>f(a1+a2:..+an)_

Here the sum 32 o i« <o < f((@iy + @iy + ... + i) /m) is considered as
being null m < 0 and for m > n.

Let ay,as,...,a, be positive numbers and p = (p1,...,p,) € R™. The

p-mean of a = (ay,as,...,a,) is defined by
Z aa(l) Uz ...ag’(Ln), (4.48)
UES

where S,, is the set of all permutations of {1,2,...,n}. So, the summation

sign means to sum n! terms. The arithmetic mean is written as
m(a,(1,0,...,0)) = %(al + ot an),
and the geometric mean as
m(a, (1/n,1/n, ..., 1/n)) = ay/"ay/™ .. .al/™ = Var - an.

Theorem 6.6. (Muirhead'? inequality) Let ay, as, ..., a, be positive numbers
and p,q € R™. If p = q, then m(a,p) > m(a,q). Moreover, if p # q, equality
holds if and only if a1 = as = -+ = ay.

Corollary 6.20. Given are aj,as,...,a, positive numbers. Because (1,0,
,0) = (1/n,1/n,...,1/n), it holds

n ai - Qp <
Given are x,vy,z positive numbers. Because (3,0,0) = (1,1,1), it holds x> +
Y3+ 2% > 3xyz, x,y,z > 0.

8 Tiberiu Popoviciu, 1906-1975.
9 Vasile Cartoaje.
10 Muirhead.
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4.7 Functions of bounded variations
Consider an interval I = [a,b] and a partition P of I, that is, a finite set of
points P = {zg,x1,..., 2y} satisfying a = 29 < 21 < --- <z, = b. Denote

the norm of the partition P by ||P|| = max{x;41 —x; |1 =0,1,...,n—1}.
The variation of f: I — R in respect to P is the nonnegative number

V(P = 3 [f(wie) — ol
1=0

Figure 4.2 represents the variation of a function.

a =2y Ty T2 T3 b=y

Fig. 4.2. Variation of a function

Proposition 7.4. Let Py and P> be two partitions of the interval [a,b] with
P, C Py. Then V(f; P1) <V(f;Py).

Proof. Tt is enough to prove it if P, \ P, = {x}. Suppose z; < & < x;11.
Then

V(I Po) =V (f; )= f (wigr) = f(@) |+ f (@) = f (o) | = | f (@ip2) = (i) = 0.0
The element in [0, 00| defined as
\b/f = sup{V (f; P) | P is a partition of [a, b]}

is said to be the total variation of f on [a,b].

Remark. Let f : [a,b] — R be a monotonic function. Because for every
b

partition P of [a,b], V(f;P) = |f(b) — f(a)|, it follows that Vf = |f(b)

=fla)]. A

b
Proposition 7.5. Suppose it is given f : [a,b] — R. Then Vf = 0 if and
a

only if f 1is constant on [a,b].
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Proof. Tt is obvious that if f is constant on [a,b], for each partition P of

b
[a,b] we have V(f; P)=0. So Vf =0.
b
Suppose Vf =0. Consider a < x <b and P = {a,z,b}. Then

b

[f(x) = fla)] <V(f;P)<Vf=0. O

s}

Theorem 7.1. Suppose it is given f,g:[a,b] = R and o € R. Then

() \:/(f +9) < %f +Vyg

(b) V(af) = la] V f

() VIfI < VF.

(d) \Z/f = [+ V], for every c € [a,1]
(&) Vf < VF, for every [u,v]  [ab]

Proof. (a) For every partition P = {xg,z1,...,2,} of [a,b],

n—1

V(f+9,P) =Y |f(wir1) + glwirr) — f(a:) — g(:)]

i=0

n—1
< U f (@) = fla)] + Z 19(xit1) — g()] < Vf+ \/g.
i=0
(b) For every partition P = {xg,21,...,2,} of [a,b], one has
b
V(af.P) =lalV(f,P) < |al Y .
(¢c) For every partition P = {xg,x1,...,2,} of [a,b],

V(| f],P) ZHf%H )| = 1f () ||<Z|fxz+1 fvz)\<vf

(d) For ¢ € {a,b}, it is obvious. Suppose a < ¢ < b. Let P; be a partition of
[a,c], Py a partition of [¢,b], and P = P; U Py. Then

o <lo

c b b
Passing to supremum in respect to Py and P, it follows that Vf+Vf < Vf.

On the other side consider ¢ € [a,b], P a partition of [a,b], P, = (P U
{c})N]a,c], and P, = (P U{c}) N|e,b]. Then
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e <o
o <o

f+ V.

Passing to supremum in respect to P, the conclusion follows.
(e) Suppose we are given [u,v] C [a,b]. Then
v u v b b
VE<SVf+Vf+Vf=Vf O
u a u v a
A function f : [a,b] — R is said to be of finite variation on [a,b] whenever
b
V< oo.
a
Remarks 7.1. (a) Suppose f : [a,b] — R is a monotonic function. We already

b b
saw that for every partition of [a,b], Vf = |f(b) — f(a)|]. That is V[ < oo,

that is, f is of finite variation on [a,b]. Thus we conclude that a monotonic
and discontinuous function on [a, b] is of finite variation on [a, b].

(b) Suppose f : [a,b] — R is a Lipschitz function and L is its Lipschitz
constant. Let P be a partition of [a,b]. Then

V(P = S |fin) — Fe) < LY (rir —a2) = L(b — a).
i=0 i=0

b
Thus Vf < L(b—a), that is, f is of finite variation on [a, b].

(¢) A function of finite variation is bounded. Indeed, consider f : [a,b] — R
a function of finite variation. Then for every x € [a,b], one has

[f @) < [f(@)] + [f(z) = f(a)] < [f(a)l +§f7
thus f is bounded on [a,b]. A

We saw carlier that a monotonic and discontinuous function on [a,d] is of
finite variation on this interval. Below by an example we show that there is a
continuous function without being of finite variation.

Example 7.1. Let f:[0,2] — [0,2] be defined by

7r
rsin —, O<z<2
fz) = z
0, z =0.

Consider P = {0,2/(2n —1),2/(2n — 3),...,2/5,2/3,2}. Then

2 2 2 2 2 2
P = e — — 2 —
V£ P) 2n—1+(2n—3+2n—1>+ +(5+3>+( +3)

>1/241/34--+1/n. (4.49)

By Exercise 3.2 in Section 3.6, the right-hand side in (4.49) tends to oo as
n — 00. So f is a continuous function without being of finite variation. A
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Remark. Earlier we saw that given two real functions f and g of finite
variation on [a,b], then f+g¢g and af (for every real o) are of finite variation
on [a,b]. Then the set of finite variation functions on [a, b] turns into a vector
space. This vector space is a normed space, because one can define a norm on
it by

b
£l = 1£(a)] + V.
where f is of finite variation on [a,b]. A

Proposition 7.6. Suppose it is given f : [a,b] — R of bounded variation on
[a,b]. Then there exists a sequence of partitions (P,) with |P,|| — 0 so that

V(. Pa) = V.

Proof. From Theorem 2.7 at page 18 we have that for every e(=1/n) we can
find a partition P, of [a,b] so that

\Z/f—l/’l’L<V(f,Pn).

Suppose @, is a partition of [a,b] satisfying P, C @, and ||Q.| < 1/n.
Then

o <o

VE=1/n <V(f,Pa) S V(£,Qu) VS < Vf+1/n.

b
Thus V(f,P,) — Vf, asn —oo. O

Theorem 7.2. Suppose it is given f : [a,b] — R continuous and of finite
variation on [a,b]. Then for every sequence of partitions (P,) of [a,b] with
|2l — 0 we have

lim V(f, P,) = f{f.

n—oo

Theorem 7.3. (Jordan'!) Suppose it is given f : [a,b] — R. Then f is
of finite variation on [a,b] if and only if it is a difference of two increasing
function.

Proof. An increasing function is of finite variation by (a) in Remarks 7.1 and
by (a) and (b) in Theorem 7.1 the difference of two monotone functions is of
finite variation. Thus f is a function of finite variation.

Suppose f is of finite variation. Define [a,b] 3 t — ¢(t) = \t/f By (d) in

Theorem 7.1, function ¢ is increasing. We show that function ¢ = ¢ — f is
also increasing. For it consider ¢ € [a,b] and h > 0 with ¢ + h € [a,b]. Then

1 Camille Jordan, 1838-1922.
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Pt +h) =) =(p(t +h) = f(t+h)) = () = £(2))
t+h

=(V'r = V)= (5t + ) — £0)) = V'f — (fe+h) — £(0)
>{f(t+h) = F(O)] = (f(t+h) ~ f(£) > 0. O

Theorem 7.3 is still valid if we suppose that the functions ¢ and v are in-
creasing and positive because one can add a large enough positive constant to
both functions. Also, the theorem is valid if functions ¢ and v are decreasing.

Corollary 7.21. Consider two functions of finite variations on [a,b]. Then
their product is of finite variation on [a,b).

Proof. Let f and g be the two functions of finite variations on [a,b]. Then
there exist increasing functions 1, p2,%1,19 such that f = p; — ) and
g = @2 — 9. We have

J9 = (0102 +1P192) — (P12 + ©2v1)

and we note that

P12, Y1, p1tha, a1, prpe + i, 12 + w2t
are all increasing functions. The conclusion follows by Theorem 7.3. O

Corollary 7.22. Let [ be a function of finite variation on [a,b]. Then there
exist f(t+) for all t € [a,b] and f(t—) for every t €la,b).

Proof. By Theorem 7.3 we have that f can be represented as a difference of
two increasing functions and by Theorem 2.18 we have the existence of the
side limits. O

Lemma 4.2. Suppose [ is a function of finite variation on [a,b] and there
exists a constant ¢ with infycpqp) |f()| > ¢ > 0. Then 1/f is of finite varia-
tion on [a,b].

Proof. Consider a partition P = {a =29 < 21 < -+ < Zp_1 < T, = b} of
[a,b]. Then

v Q/f,p le/f wk) =1/ f(wr- 1)|<(1/0) [ () = f(zr-]

k=1

f

o <o

= (1/A)V(f,P) < (1/c?)
Thus

o <o

(1/f) < (/A o

Remark. A useful method to find the total variation of a differentiable func-
tion with an integrable derivative is supplied by Theorem 1.9 at page 260. A
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Most of the earlier results are valid for vector-valued functions.
Consider f : [a,b] — R*. The variation of f: I — R¥ in respect to the
partition P is the nonnegative number

n—1
= > I (@iva) = f )l
=0

Proposition 7.7. Let Py and Py be two partitions of the interval [a,b] with
Py C Py, Then V(f;P1) <V (f;P).

The element in [0, 0c] defined as
b
Vf =sup{V(f;P) | P is a partition of [a,b]}
is said to be the total variation on f on |[a,b].

b
Proposition 7.8. Suppose we are given f : [a,b] — R*. Then Vf =0 if and

only if f is constant on [a,b].

Theorem 7.4. Suppose we are given f,g: [a,b] — R¥ and o € R. Then
a f+g9) < \/f + \/g
af) =la| V f
1FI < \/f

f—\/f—i—\/f, for every ¢ € [a,b).

(a) V(
(b) V(
()
(d)
(e)

:<s s<o <ol
I/\

\b/f, for every [u,v] C [a,b].

A function f : [a,b] — RF is said to be of finite variation on [a,b] whenever
b
Vf < oo.
a

Many properties of vector-valued functions of bounded variations can be

reduced to the real case, as follows from the next result.

Theorem 7.5. Suppose we are given f : [a,b] — R* where f = (f1,..., fr)-
Then f is of bounded variation on [a,b] if and only if each of the functions
fi is of bounded variation on [a,b]. Moreover,

k
V(f;,P)<V(f P Z (fi,P), ie{l,...,n}
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4.8 Continuity of sequences of functions

We saw by (b) in Examples 2.1 at page 109 that the pointwise limit of a
sequence of continuous functions is not necessarily continuous even if the
terms of the sequence are defined and converges on a compact interval.

Theorem 8.1. Suppose f, : [a,b] — R are continuous, n € N, and the
sequence (fn) converges uniformly to a function f on [a,b]. Then f is con-
tinuous on [a,b].

Proof. Set e > 0. Because the sequence (f,), converges uniformly to f on
A = [a,b], there exists n. € N such that for all n > n. one has |f,(t)—f(t)] <
¢/3 for all t € A. The function f,_ is continuous, so there exists 6 = d(¢) > 0
such that [t—to| < d, t € A, implies | f,,_(t)— fu. (to)| < /3. So for |[t—to| < 4,
t € A, one has

1f (@) = () < [f(8) = fa. D] + | fn () = fo. (F0)| + | fn. () = f(to)] < e.

Hence f is continuous on an arbitrary tg € A. O

Remark. The proof does not use the fact that the domains of definition are
a compact interval. Much weaker conditions are satisfactory as we show in
Theorem 8.3. A

Consider I C R. A sequence of functions f,, : I — R is said to converge
uniformly Cauchy on I if for every positive £ one finds a rank n. such that
| frn(2) — fru(x)| <&, for every m,n > n. and z € I.

Theorem 8.2. Consider I C R and a sequence of functions f, : I — R.
Then (fn) converges uniformly if and only if it converges uniformly Cauchy.

Proof. It appears at page 110 by Theorem 2.1. O

Theorem 8.3. A function f: X — Y from a metric space X into a metric
space Y is continuous if there is a sequence (fy) of continuous functions that
converges uniformly to f.

A sufficient condition for uniform convergence is supplied by the next
result.

Theorem 8.4. (Dini'?) Suppose f, : [a,b] — R are continuous, n € N,
fo(t) < f1(t) < fo(t) < ..., for every t € [a,b], and f, the pointwise limit of
the sequence (fn)n, is continuous on [a,b]. Then (fn)n converges uniformly
to f on [a,b].

Proof. Suppose the sequence (f,), does not converge uniformly to f on
[a,b]. Then there exists a positive £ such that for every natural n® one can
find a natural n > n° and an = € [a,b] with |f,(z) — f(x)] > . Denote

12 Ulisse Dini, 1845-1918.
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by x,e € [a,b] such a point. Thus we get a sequence (x”i)k in [a,b] of such
points. Because f(z) > f,(z) for all = € [a,b] and n € N, it holds

f@ns) = fas (ng) > €. (4.50)

We can select a convergent subsequence of the sequence (‘r”i )k, keeping the

notation. Denote by zq € [a,b] the limit of the convergent subsequence; that
is, limg_, oo T,,c = . Pick a natural i. Because f and f; are continuous, for
k sufficiently large, we write

(@) = Flwo)) = (Filans) — fieo))
= |(f(2ng) — Fiwas)) = (F(z0) = filwo))| < /2
Thus
f(%;) - fi(xni) — [f(zo) — fi(zo)] < /2.
By inequality (4.50), we can write that

f(@o) — fi(zo) > /2.

But this inequality contradicts the pointwise convergence of (f,), to f on
[a,b]. O

4.9 Continuity of series of functions

Theorem 9.1. Consider continuous and nonnegative functions f, : [a,b] —
R, n € N, such that s : [a,b] — R given by s(x) = lim, o $n(x) is contin-
uous, where s,(x) = >_}_ fu(z). Then the series Y. f, converges uniformly
on [a,b].

Proof. We remark that the sequence of partial sums (s,,) is continuous and
increasing on [a,b]. Then by Theorem 8.4 we conclude that (s,) converges
uniformly to s. Hence the series of functions Y f,, converges uniformly on
[a,0]. O

Theorem 9.2. Suppose there is given Y, fn a uniform convergent series on
a subset A C R. Moreover, we suppose that every function f, is continuous
on a point xo in A. Then the series Y f, is continuous at xg.

Proof. 1t follows at once by Theorem 8.1. O
Examples. (a) Find the sum of the series

1+ Z " /nl.

n>1
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Solution. The series converges absolutely for every x € R by the ratio test
and uniformly on every compact interval and by Theorem 4.2 at page 135 of

Weierstrass. Denote
x)=1+ Z " /nl.
n>1

Then f is continuous on R. By Theorem 3.3 at page 111 of Mertens we write

fofm =1+ (S5 ) 1+ 20 ) =S C sy

! ! n!
n>1 n>1 n>1

Note that f(1) = e. By Exercise 4.7 we conclude that f(z) = e”.
(b) Show that the series

1+ (-1

n>1

2n+1

g Rk (4.51)

are absolutely and uniformly for all € R. Denote C, respectively S, their
sums. Show

2n

Cz+y) = C(2)C(y) — S(y)S(v), (4.52)
Sz +y) = S(@)C(y) + C(x)S(y). (4.53)

Solution. We treat series (4.52). The second series is discussed similarly.

By the ratio criterion the first series converges absolutely for each real x.
By Theorem 4.2 at page 135 of Weierstrass it converges uniformly on each
compact interval. Thus C' is continuous on R. The general term of C(2)C(y)
is

2n 2 2n—2 21 2n—21 2n
Y Ly L Y L
L= (=1)" g 4 Ly
an = (=1) {(2n)!+ N n—21 T @ @n 2 " +(2n)!}
_ (_1)n . 2n 24, 2n—21
= (2n)! ;} 21 )" Y
The general term of order n — 1 of S(z)S(y) is
2n—1 3 2n—3 2n—1
-1 |T Y Yy - Y
by, = ()" 1| = . ey 7
(=1 L' en—1! "3 31 T @i 1!}

n n—1
2i+1, 2n—2i—1
2n ' Z <2@+ 1) Y '

By Theorem 3.3 at page 111, the series > a, and » b, are absolutely con-
vergent and their sums are C(z)C(y), respectively, S(x)S(y). Moreover

(z+y)"
nl

Cp = Qp — by = (_1)n

The series Y ¢, is absolutely convergent and its sum is C'(z)C/(y) —S(x)S(y).
On the other side it is equal to C(z +y). Thus (4.52) is established. A
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4.10 Exercises

4.1. Consider the series -

1
—
n=1
Applying the Ermakov test, show that for p > 1, the series converges whereas
for p <1, it diverges.

4.2. Consider f:R? — R defined by

$3+y3
Flzy) =4 22+ y2’ (z,y) # (0,0
07 ('Tvy) = (0,0)

Study its continuity on R2.
4.3. (Cauchy) Let ¢ : R — R be a continuous function satisfying
ez +y)=¢@)+ely), VzyeR (4.54)
Find the set ¢ of continuous functions fulfilling (4.54).
4.4. Let ¢ : R — R be a continuous function satisfying, for a given real a,
olx+y)=¢)+ely) +a, VYz,yckR (4.55)
Find the set ¢ of continuous functions fulfilling (4.55).
4.5. Let ¢ :]0,00[— R be a continuous function satisfying
p(zy) = (@) + ¢(y), Y,y €]0,00[. (4.56)
Find the set ¢ of continuous functions fulfilling (4.56).
4.6. Let ¢ : R — R be a nonzero continuous function satisfying
oz +y) =p@)(y), YVz,yeR. (4.57)
Find the set ¢ of continuous functions fulfilling (4.57).
4.7. Let ¢ : [0,00] — R be a nonzero continuous function satisfying
e(zy) = p(x)p(y), Va,ye€l0,o00[. (4.58)
Determine the set ¢ of continuous functions fulfilling (4.58).
4.8. Let ¢ : R\ {—1,1} — R be a continuous function satisfying

r+y
142y

80(95)+<p(y)=<p( ), Va,y e R\ {-1,1} with 1+ 2y # 0. (4.59)

Determine the set ¢ of continuous functions fulfilling (4.59).
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4.9. Show that a function f:R — R satisfying one of the following relations
satisfies the other

fle+y)=f@)+ fly), zyeR,
flay+z+y) = flay) + f(@)+ fy), zyeR
4.10. Find all continuous functions f : R — [0, c0[ such that
ety = [Ple—y)=4- (@) f(), (4.60)
for all real numbers z,y

4.11. Set t €]0,1[. Find all functions f : R — R that are continuous at 0
and for all real x it holds f(z) — 2f(tx) + f(t?z) = 22

4.12. Show that every continuous and bounded function f : R — R has a
fixed point, that is, a point x such that f(z) = z.

4.13. Suppose f :[0,1] — [0,1] is a continuous function. Then the sequence
of iterates x,11 = f(x,) converges if and only if

lim (25,41 — ) = 0. (4.61)

n—oo

4.14. Find all functions f : R — R such that f(2® +2) < 2 < (f(2))® +
f(z), VYzeR

4.15. Let f be a continuous and increasing function defined on an interval
[a,b] and such that f(a) > a and f(b) < b. Choose an arbitrary z1 € [a, D]
and consider the sequence (x,,) obtained as 41 = f(z,), n > 1. Show that
the limit limz,, = 2* exists and that f(z*) = x*.

4.16. Is it true that if f:[0,1] — [0,1] is

(a) Monotonically increasing
(b) Monotonically decreasing

then there is an = € [0,1] for which f(z) = z?

4.17. Let f be continuous and nowhere monotone on [0,1]. Show that the
set of points on which f attains local minima is dense in [0, 1].

4.18. Find all continuous functions f: R — R satisfying
f(f(x))+x=0, zeR. (4.62)
4.19. Find all strictly increasing functions f: R — R satisfying

f(f(@)) ==, z€eR (4.63)
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4.20. Find the set of all strictly increasing functions f : N — N with f(2) =2
and
f(n-m) = f(n) - f(m), mmeN. (4.64)

4.21. Suppose f,g: R — R are two functions such that f is continuous, g is
monotonic, and f(z) = g(z), for all x € Q. Show that f(z) = g(z), for all
rz € R.

4.22. (Cauchy) Find the set of increasing functions ¢ : R — R satisfying
¢(z +y) = (x) + ¢(y), for all z,y € R.

4.23. Consider a function f : [a,b] — [a,b] such that |f(z) — f(y)| < |z — y|
for all =,y € [a,b]. Set a; € [a,b] and define an+1 = (an + f(an))/2, for
n=1,2,.... Show that lim, . a, = ap and f(ag) = ao.

4.24. (Schur inequality for increasing functions) Consider I C [0,00] an in-
terval, a,b,c € I, and f a positive and increasing function defined on I.
Show

fla)(a—=b)(a—=c)+ f(0)(b=a)(b—c) + fle)(c = a)(c=b) 2 0. (4.65)
4.25. (Hermite'?) Let n € N*. Show that for every real z
lz|+ x4+ 1/n]+--+ [+ (n—1)/n] = [nz], (4.66)
where |t| represents the floor of ¢.

4.26. Let f: R — R be a continuous and periodic function. Show that f has
a fixed point.

4.27. Let f:R — R be a continuous function satisfying f(x) = f(z + 1/n),
for all x € Q and n € N*. Show that function f is constant.

4.28. Pick a a real number. Consider the function f: R — R so that
flx+a)=1/24+/f(z)— (f(x)?, VzeR. (4.67)

Show that

(a) f is periodic.
(b) Give an example of such a function for a = 1.

4.29. Consider a nonempty interval I and a Darboux and one-to-one function
f I — R. Show that its inverse function is a Darboux function.

13 Charles Hermite, 1822-1901.
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4.30. Let f be a convex function on [a,b]. Suppose
a<r <9< < Xy < Ty < b
Show that

(xQ - xl)(f(xl) + f($2)) +- 4+ (xn - xnfl)(f(xnfl) + f(xn»
< (@n — 21)(f(21) + f(20)).

4.31. Consider the function

0, t=20
Jo = {Ik sin(1/x),  t€]0,2/7], k€N.

Is this function of bounded variation? Prove it.

4.32. Consider the series

S nr n—1)x
Z (1+n2x2 - 1+((71— ]).)2162) , T E [0, 1].

n=1

Prove that the series converges nonuniformly to a continuous function.
4.33. Consider the series

—_ f(2) L weQ
f(x)f;m, where z € R and f(x){07 £ R\ Q.

Prove that the series converges uniformly to a continuous function.

4.11 References and comments

Many parts of the present chapter follow [115] and [87]. We indicate some
sources more precisely.

Theorem 2.6 of uniform approximation of a continuous function on a com-
pact interval appears in many books. We mention just one [115, p. 146].

Theorem 2.7 has been published in [129)].

Theorems 2.20 and 2.21 and Corollary 2.5 may be found in [87].

A proof of Corollary 4.11 may be found in [87, p. 52].

A proof of Theorem 4.1 may be found in [87, p. 46-48].

A modern survey on results about Banach fixed point theorem is the recent
paper [116].

Here we indicate some references on the Karamata inequality [73], [103],
[107], [108], and [109)].

Theorem 6.4 has been published in [137].
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Theorem 6.5 appeared at http://www.mathlinks.ro/Forum /viewtopic.php
7t=21786&highlight=popoviciu.

Corollaries 6.18 and 6.19 are from [75] and [96].

Example 7.1 may be found in [115].

Theorem 7.2 may be found in [87, p. 24]; theorem 7.3 may be found in [87,
p. 27]. Theorem 7.5 may be found in [115, p. 117]

Theorem 8.3 may be found in [67, p. 28], and theorem 8.4 has been pub-
lished in [70, p. 22]. Theorem 8.1 follows from Theorem 8.3.

Exercises 4.9-4.11, 4.14, 4.19, 4.20, 4.23, 4.24, 4.28, are from [96].

Exercise 4.15 appears as [117, Exercise 11, page 9].

Exercise 4.16 is Exercise 1, first day, and Exercise 4.17 is Exercise 2, second
day, TMC, 2000.

Exercise 4.25 is from the paper [65].

Exercise 4.30 may be found in [136, vol. XVIII, nr. 3, 1967, p. 108].

Exercises 4.32 and 4.33 are from [52].
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Differential Calculus on R

This chapter is devoted to introducing some basic results on differential cal-
culus on the real axis.

5.1 The derivative of a real function

Let f be defined on [a, b] and real-valued. For any « € [a, b] form the quotient

f(t) = (=)

o(t) = P (a<t<b, t#ux) (5.1)

and define

f(h+az) - f(z)
e (5.2)

/ . .
fi(w) = lim ¢(t) = lim
provided this limit exists.

We thus associate with the function f a function [’ whose domain of
definition is the set of points = at which limit (5.2) exists; f’ is called the
derivative or the first-order derivative of f.

If f’ is defined at a point x, we say that f is differentiable at z. If f' is
defined at every point of a set E C [a,b], we say that f is differentiable on
E.

Theorem 1.1. Let f be defined on [a,b]. If f is differentiable at a point
x € [a,b], then f is continuous at x.

Proof. We have

50~ @) =TT Gy ey 0=0 a1 oe o
Remark. The converse is not true. Consider f(¢t) = [t|, ¢ € R. Take
t=0. A

The behavior of the quotient in (5.1) is studied in Exercise 5.1.
A stronger result than Theorem 1.1 holds, namely the following.
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Theorem 1.2. (Weierstrass) There exists a continuous function on R having
no point of differentiability.

Sometimes a continuous function having no point of differentiability on an
interval is said to be a Weierstrass function on that interval.

Proof. There are available many nice proofs to this theorem exhibiting an
abundance of such functions. Basically, the methods of proving this theorem
consist in finding a convenient zigzag function, passing it to the limit, getting
“very small teeth,” and proving that the limiting function is continuous with-
out being differentiable. One pretty short proof may be found in [115, p. 141].
But it appeals to series of functions. We follow a more geometrical approach.

We construct on the interval [0,1] a satisfactory function that is extended
afterwards to the real line. That we get the desired function.

Consider a polygonal line represented by some straight lines so that the
union of their domains of definition is the interval [0,1]. Let (z1,y;) and
(z2,y2) be consecutive vertices of the polygonal line where 1 < xo and
y1 # y2. Let h = (29 — x1)/3 and k = A(y2 — y1), for a fixed positive A.
To define the next polygonal line we replace the segment joining (x1,y;) and
(22,y2) by a zigzag joining the consecutive vertices

(r1,91), (1 +hy2—k), (w2 —h,yi +k), (72,92).

The differences in ordinate of the successive vertices are

(I=N2—w1), @CA=1)(y2—y1), (1—=A)(y2—w1)

We choose \ so that the greatest absolute difference in the successive is p|ys —

y1|, where
p=1-X<1. (5.3)

This decrease on the absolute difference yields continuity in the limit.
We denote the slope of the segment joining (z1,y1) to (x2,y2) by m and
obtain for the slopes of the three consecutive segments of the zigzag, in order,

3(1=XNm, 32A—1)m, 3(1—XN)m.

We choose A so that the minimum steepness of absolute slope of the three
segments is v|m|, where

v =3(1-2)) > L. (5.4)

This increase in steepness yields nondifferentiability in the limit.

To fulfill (5.3) and (5.4) any A €]0,1/3[ is satisfactory. We note that
under conditions (5.3) and (5.4) the entire zigzag on the open interval |z1, 2]
remains between the horizontal line y = y; and y = ya.

For the construction of a Weierstrass function we fix A €]0,1[. We start
with the graph of function y = x, = € [0,1]. The first zigzag polygon is
constructed by the above method taking (x1,y1) = (0,0) and (z2,y2) = (1,1).
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The second zigzag polygon is obtained from the first by using the zigzag
construction on each third

[0,1/3], [1/3,2/3], [2/3,1]

of the interval [0, 1]. We iterate the scheme by applying the zigzag construction
to each segment of the previous zigzag polygon to obtain the next zigzag
polygon. The abscissae of the vertices of the nth zigzag polygon are the
ternary points z,,; = /3", i = 0,1,2,...,3". These vertices are vertices of
all succeeding zigzag polygons, thus they will be points on the graph of the
expected Weierstrass function.

We denote fo(x) = x, f1 is the first zigzag function whose graph is the
first zigzag polygon, fs is the second zigzag function whose graph is the second
zigzag polygon, and so on. Thus we get a sequence of continuous functions.

We observe that for the difference in function f, values at successive
ternary points are

|fﬂ(x77171) _fn($n7i—1)| Sun’ Z: 1,2).“,371’ (55)

where p is given by (5.3). For the slope of the segment joining the correspond-
ing vertices we have

|fn(xn,i) - fn(xn,i—l)|

Tni — Tn,i—1

>0 i=1,2,...,3" (5.6)

We intend to show that the sequence of functions (f,,) converges uniformly
on [0,1]. A necessary and sufficient condition for uniform convergence is given
by the general criterion of the Cauchy theorem 2.1 at page 110; that is, for
every € > 0 there exists n. € N so that for any n > n., p € N*, and
any ¢t € [0,1], |[fotp(t) — fu(t)] < e. Fix a t in [0,1] and n,p € N. If
te{r,;|i=0,1,...,3"}, then t € {zy,; | i =0,1,...,3™}, for all m > n.
Thus, the criterion is satisfied obviously. Suppose ¢ ¢ {x,,; | i=0,1,...,3"}.
Then we can find the smallest intervals [z, ;—1,%n ] and [Tnip -1, Tntp,;]
so that

te [anrp,jflaanrp,j] C [xn,iflaxn,iy

‘We have

|fn(t) - fn(xn,z)‘ < ‘fn(xn,ifl) - fn(xn,z)‘ < //fna
|fn(xn,l) - fn—o—p(xn—kp,j)‘ < ‘fn(xn,i—l) - fn(wnﬁ)‘ <pu",

‘fner(anrp,j) - fn+p(t)‘ < ‘fner(anrp,j) - fn+p(xn+p,j*1)| < :un+p~
Furthermore we have

|fn() = frip@] S f(t) = fa(@ni)| + [ fr(@ni) = fatp(@nipj)l
| fotp(@ntpg) = Frap(®)] < 207 + p™P < 3p".
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Because 3u™ — 0 as n — oo, we have that indeed there exists n. with the
required features. Hence the sequence of functions (f,) converges uniformly.
On the other hand each function in {f,} is continuous. So, by Theorem 8.1
at page 183, the sequence of functions (f,) tends uniformly to a continuous
function, say f.

To end the proof we have to show that f is not differentiable on [0,1].
First we prove that f is not differentiable on any ternary point; then we prove
the nondifferentiability of f on any other point.

Let ¢ be a ternary point of f,,. Then ¢ is of the form /3" and because
i/3" = 43™ /3"t is a ternary point for all fx, k > n. Therefore it holds
that f(t) = f»(¢/3™). On any neighborhood of ¢ it follows from (5.6) that no
bound can be placed on the steepness of the segment of the graph of f with
one endpoint at (¢, f(¢)). Thus f is not differentiable at any ternary point.

If ¢ is not a ternary point (such a point does exist; v/2/2 €]0,1] is irra-
tional and does not belong to any set of the form {i/3" | i = 0,1,...,3"}
containing only rational numbers), let a, and b, be the endpoints of the
smallest interval of ternary points of f,, containing ¢. Thus we get the se-
quences (ay) and (b,) such that a, <t < b,, n € N. The steepness of one
of the two segments joining (¢, f(¢)) to the points (an, f(ay)) and (b,, f(bn))
is at least as great as steepness of the segments of the segment C' joining
(ans £(@n)) t0 (b, f(bn)). T F(an) < f(br), then, if (, f(£)) lies above C,
the segment to (ay, f(ay)) is steeper, if (¢, f(¢)) lies on C, the segments
are equally steep, and if (¢, f(t)) lies below C, the segment to (b, f(by)) is
steeper. A similar argument holds if f(a,) > f(b,). Analytically, in all cases,
we have

() = SO 1O = flan)]  [£(Bn) = FOI+[f(E) = flan)]

bn—t t—ap bn_an

[£bn) = f(an)]

b, —ap

> Un

>

It follows that at least one of the slopes

f(bn) B f(t) or f(t) — f(an)
b, —t t—an

is greater than »™/2. Again we see that no bound can be placed on the
steepness of the segments with one endpoint at (¢, f(¢)) in any neighborhood
of t. Thus we conclude that f is nowhere differentiable on [0, 1].

The last step of the proof consists in extending function f from [0, 1] to
R keeping its continuity and nondifferentiability. First we extend our function
to [0,2] by f(z)= f(2—x), « €[0,1]. Then we extend it to R. This can be
realized easily taking

fla—2)=f(x). O

We introduce some arithmetic properties of differentiable functions.
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Theorem 1.3. Suppose f and g are defined on [a,b] and are differentiable
at a point x € [a,b]. Then f+g, f-g, and f/g are differentiable at x, and

(a) (f +9)(x) = f'(z) + ¢ (2).

(b) (f - 9)(z) = f:(l’)g(x) +f($)9;(fﬂ)-
(c) (5) (z) = f (x)g($;2zx,§(x)g (z) (we assume that g(x) # 0).

Proof. (a) is trivial.
(b) Let h = f-g. Then

h(t) = h(x) _ f(H)g(t) = f(z)g(x)

t—x t—x
_ f()g@) = f@)g(t) + f(x)g(t) — f(x)g(x)
t—ux

:g(t)f(ti - i(f) n f(z)g(tl)t - i(fﬂ).

Passing t — x, the result follows.

(c) We have

f f
Ho-(F)w _ f(Bgt) — g()f (@)
t—x (t —x)g(x)g(t)
_ 1 f(t) - flz) 9(t) — g(x)
s (Lo = s 2 =)

Letting t — x, the result follows. O

Theorem 1.4. (The chain rule) Suppose f is continuous on [a,b], f'(z)
exists at some point x € [a,b], g is defined on a closed interval I that contains
the range of f, and g is differentiable at f(x). If

h(t) = g(f(t), a<t<b,

h is differentiable at x, and

W(z)=g'(f(z)) f'(z). (5.7)

Proof. Let y = f(x). Based on the definition of the derivative, we have
f@) = f(@) = (¢t —2)(f'(2) + u(t)) (5.8)
9(s) —9(y) = (s —y)(d'(y) +v(s)), (5.9)

where t € [a,b], s € I, u(t) =0 as t -z, v(s) — 0 as s — y. First we use
(5.9) and then (5.8). We obtain
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or, if t # x,
h(t) — h(z
MO _ (g () + w(s)) () + (). (5.10)
Let ¢ — x and see that s — y, by the continuity of f. Thus the right-hand
side of (5.10) tends to ¢'(y)f'(x), which is actually (5.7). O

Examples 1.1. (a) Consider

~ Jasin(l/z), x#0
ﬂm{q z=0.

Then f'(z) =sin(l/z) — (1/x)cos(1/xz), = # 0, but f'(0) does not exist.
(b) Consider
) a?sin(1/x), x#0
ﬂm_{m z=0.

Then f/(x) = 2zsin(1/z) — cos(1/xz), = # 0. Now f'(0) = 0 but there does
not exist lim,_o f/'(z). So f’ is discontinuous on 0.

(c) The above cases are particular cases of one of the next. Let a >0, ¢ >0
be constants and f:[—1,1] — R a function defined by

ﬂ@_{gmeﬂﬂx r#0

Then

(c1) f is continuous <= a > 0.

(co) 3 f(0) — a>1

(c3) [’ isbounded <= a>1+c

(cy) f' is continuous <= a>1+ec.

(c5) 3 f"(0) <= a>2+c

(c6) f” is bounded <= a > 2+ 2c

(c7) f” is continuous <= a>2+2c. A

Regarding the derivative of the inverse function we introduce the next
result.

Theorem 1.5. Let I,J C R be compact intervals and f : I — J be a con-
tinuous and bijective mapping. Suppose f is differentiable on a point xo € I
and f'(xo) # 0. Then the inverse function f~1 :.J — I is differentiable at
yo = f(xo) and it holds
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Proof. Because function f is continuous and bijective and interval I is com-
pact, it follows that f~! is continuous (Theorem 2.11, page 156). Therefore

xn € IN{xo}, p — 290 <= yn = f(zn) € I\ {v0}, Yn — 0. (5.11)

Take y = f(z). Then

FYy) = F o) 1
= F@ fa) wel\ ek

Tr — X

From (5.11) it follows that y — yo <= x — x0, hence

lim 1) = " wo) _ lim 1 _ 1 -
Y=o Y — Yo a—zo f(x) — f(o) f(zo)

Tr — X

Proposition 1.1. Let A be a matriz with n columns and m rows whose
entries a;; are differentiable functions on a point a in an interval I; that is,
a;j : I — R. Thus

(111(17) . aln(:r)
Alz)=1| ... ... ... |, zel
A1 (T) - A ()
Then
ayi(a) ... aj,(a)
Al(a) = .
U (@) - @y (a)

5.2 Mean value theorems

Let f be a real function defined on a metric space X. We say that f has a
local maximum at a point p € X if there exists § > 0 such that f(q) < f(p)
for all ¢ € B(p, d). We say that f has a strict local mazimum at a point p € X
if p is a local maximum to f and there exists § > 0 such that f(q) < f(p)
for all ¢ € B(p,d) \ {p}. Analogously, we say that f has a local minimum at
a point p € X if there exists 6 > 0 such that f(q) > f(p) for all ¢ € B(p,J).
f has a strict local minimum at a point p € X if p is a local minimum to f
and there exists 6 > 0 such that f(q) > f(p) for all ¢ € B(p,9) \ {p}.

Theorem 2.1. (Fermat! stationary principle) Let f be defined on [a,b]. If f
has a local mazimum point © € |a,b] and if there exists f'(x), then f'(x) = 0.
The analogous statement for local minimum is also true.

! Pierre de Fermat, 1601-1665.
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Proof. The idea is suggested in Figure 5.1. Choose § in accordance with the
above definition and so that a <z —d <z <z+d<b Ifr—0d<t<ux,

f(t) = £(

>
t—x -

Letting ¢t — x, we get that f’'(z) > 0.
Ife<t<axz+,
f) = f(=

t—x
Letting ¢t — x, we get that f’(z) <0. Hence f'(z)=0. O

<0

fla)y

a T b a c b

Fig. 5.1. Fermat theorem Fig. 5.2. Lagrange theorem

We introduce the mean value theorem of Cauchy.

Theorem 2.2. (Cauchy) If f and g are continuous real functions on [a,b]
that are differentiable in |a,b[, then there exists a point x €la,b[ at which

(f(b) = fla)g () = (9(b) — g(a)) f' (x).
Proof. Set

h(t) = (f(b) = f(a))g(t) — (9(b) — g(a)) f(t), a<t<b.

Then h is continuous on [a,b] and differentiable on ]a,b[, and

h(a) = f(b)g(a) — f(a)g(b) = h(b). (5.12)

We have to show that h'(x) =0 for some z € ]a, b[.

If h is constant, h'(z) =0 for every x €]la,b].

If h(t) > h(a) for some ¢ €la,b[, let = be a point in [a,b] at which h
attains its maximum value, Theorem 2.10 at page 156. By (5.12) it follows
that = €Ja,b[, and by Theorem 2.1 we get the conclusion.

If h(t) < h(a) for some t €]a,b[, the same reasoning applies if we choose
as x a point in [a,b] at which h attains its minimum value. 0O

We introduce the mean value theorem of Lagrange.
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Theorem 2.3. (Lagrange) If f is a continuous real function on [a,b] that
is differentiable in |a,b[, then there exists a point ¢ € a,b| at which

f) = fla) = (b—a)f'(c).
Proof. Take g(t) =t in Theorem 2.2. The idea is suggested by Figure 5.2. O
Corollary 2.1. (Napier?) For 0 < a < b,
1 Inb—Ina
5" Tb—a
Theorem 2.4. Suppose f is differentiable on ]a,b].

1
< —.
a

(a) If f'(t) > 0 for every t €la,b[, f is monotonically increasing on la,b|.
(b) If f'(t) =0 for every t €la,b[, f is constant on |a,b].
(¢) If f'(t) <0 for every t €]a,b[, f is monotonically decreasing on |a,b|.

Proof. All conclusions can be read off from the relation

f(x2) = f(x1) = (22 — 21) f' (),

which is valid for each pair of numbers z1, 29 €]a,b| and for some = between
z1 and x9. 0O
The next result immediately follows from Theorem 2.3.

Theorem 2.5. (Rolle®) Suppose the assumptions of Theorem 2.3 are satis-
fied. Moreover, we consider f(a) = f(b). Then there exists x €la,b[ so that
F'(@) = 0.

Below we introduce a generalization of the Bernoulli inequality, Exercise
1.26 at page 35.

Proposition 2.2. (Bernoulli) Let I be the interval |—1,00[ and o € R\{0,1}.
Then

14+z)*<l+ax, Yae]0,1], =zeIl\{0}, (5.13)

14+z)*>1+ax, Vae]—o00,0[U]l,c0[, zel\{0}. (5.14)
Proof. Consider f: I — R defined as

fl@)=0+2)*-1-az.

Then f is differentiable and its derivative is f’(z) = a(1 +2)*~! — o, for all
x € I. Then f'(z) =0 <= x =0. There are two cases.
e If 0 <aw< 1, then f'(x) <0 forall x>0 and f'(z) >0 forall z €]—1,0],
which means that 0 is the global maximum point for f. Therefore f(z) < f(0)
for all € T\ {0}; that is, (5.13).
o If v €] —00,0[U]1,00[, then f/'(x) >0 for all z >0 and f/'(z) <0 for all

x €] — 1,0[, meaning that 0 is the global minimum point for f. Therefore
f(z) > f(0) for all = € I\ {0}; that is, (5.14). O

2 John Napier, 1550-1617.
3 Michel Rolle, 1652-1719.
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Proposition 2.3. For m =1,2,..., the inequality

<1+;>m<e(l— 1—m2/e> (5.15)

holds, where the constant 1 —2/e is the best possible; that is, the largest value
of B in
1 m
(1 + ) <e (1 - 5) (5.16)
m m

Proof. Inequality (5.16) is equivalent to 5 < m — (m/e)(1 + 1/m)™.
Let

for which (5.16) holds.

f(z) = % - é (1+2)"*, z€lo,1].

It is obvious that f is decreasing on the interval ]0,1]. Consequently, 8 =
f(1) =1 —2/e is the optimal value satisfying (5.16), so (5.15) holds. O

Proposition 2.4. For m = 1,2,..., the inequality

<1 + ;)m <e/ (1 + ;) v (5.17)

holds, where the constant 1/1n2 — 1 is the best possible.

Proof. The inequality
14+1/m)" <e/(1+1/m)* (5.18)

is equivalent to
a<1/In(1+1/m)—m.

Let
f(x)=1/In(1+z)—-1/z, x€]0,1].

Because the function f is decreasing on ]0,1], @ = f(1) =1/In2 — 1 is the
best value satisfying (5.18), and thus (5.17) holds. O
Combining the two previous propositions we get the following lemma.

Lemma 5.1. For m =1,2,..., the inequality

(2 (2 Ged)

holds, where 0 < a<1/In2 -1, 0< B <1—2/e, and e + 21+ =e.
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Proof. Inequality (5.19) is equivalent to
B<m—(mfe)(1+1/m)™"*. (5.20)
If
Flx)=1/z —1/(ex) (1+2)"/"**, 2€]0,1], 0<a<1/In2—1,

then f is decreasing on ]0,1]. Consequently, § = f(1) = 1 — (1/e)2}+e
is the optimal value satisfying (5.20). Moreover, 0 < § < 1 — (1/e), and
e + 2179 = e. So, inequality (5.19) holds. O

Remark. If @« = 0, then § =1 — (2/e), and we obtain Proposition 2.3. If
B =0, then = (1/In2) — 1, and we obtain Proposition 2.4. A

Remark. Although the coefficient e in Proposition 3.23 at page 118 is
optimal, Carleman’s inequality can be refined. Here we mention two re-
sults. A

Theorem 2.6. For every sequence (an)n>1 with nonnegative terms so that
S0 an < 00, we have

i(alag. Yy < ez (1 - 2/6) n, (5.21)

n=1 n=1
and -
l/n
> (araz...a <e 1+1/ 1/1n271~ (5.22)
n=1 n=1

Theorem 2.7. For every sequence (an)nzl with nonnegative terms so that
oo | an < 00, we have

nf:l(alaQ Can)m < ez ((1 - )/ (1 + :L)a> . (5.23)

where 0 < a<1/In2—-1, 0< B<1—2/e, and eff + 2> =e.

5.2.1 Consequences of the mean value theorems
Lemma 5.2. Consider I = [a,b], a < b < +oo. Suppose f,g: I — R are
continuous functions. Moreover,

(i) f and g are differentiable on |a,b] and f'(t) < ¢'(t) for every t €]a,b|.
(i) f(a) < g(a).
Then f(t) < g(t) for each t € I.
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Proof. Define h = g — f. Function h is differentiable on Ja,b[ and h'(t) > 0
for any ¢ €]a,b[. From Theorem 2.4 it follows that h is increasing and hence

h(t) > h(a) >0, for all ¢ € [a,b]. O

Lemma 5.3. Consider I = [a,b], a < b. Suppose f,g: 1 — R are continuous
functions. Moreover,
(i) f and g are differentiable on |a,b].
(i) [f' ()] < g'(t) for every t €]a,b[.
Then
|f(b) = fa)| < g(b) — g(a).

Proof. The conclusion is equivalent to

g(a) —g(b) < f(b) — f(a) < g(b) — g(a); (5.24)

that is,

g(b) — f(b) — (9(a) — f(a)) = 0 and f(b)+ g(b) — (f(a) +g(a)) = 0.

These two inequalities suggest that we consider the next auxiliary functions
hl, h2 I — R7 {

We note that hi(a) = ha(a) =0 and
hi(t)=g'(t) = f'(t) 20, Rh5(t) = f'(t)+4'(t) 20, Vi€ ]ab].

Then hy(t) > hi(a) and ha(t) > ha(a), on [a,b], and hence (5.24) fol-
lows. O

Lemma 5.4. Let I C R be a nonempty interval, tog € I. Consider f:I — R
a continuous function on I and differentiable on I\ {to}.

(a) If [’ has a left-hand side limit at to, then ¢ in (5.1) has a left-hand side
limit at tg and

lim f'(t) = lim ¢(t).
t—to t—to
t<to t<to

(b) If f" has a right-hand side limit at to, then ¢ in (5.1) has a right-hand
side limit at to and

lim f/(t) = lim ¢(t).
t—to t—to
t>to t>to

(¢) If f" has a finite limit at to, then f is differentiable at to and f' is
continuous at tg.
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Proof. (a) Let t < tg, t € I. By the mean value theorem 2.3 there exists
¢ €1t,to[ such that

o(ty = OO _ e,
—to
Letting t — tg, the conclusion follows.
(b) Similar to (a).
(c) It follows from (a) and (b). O
We denote
fi(to) = tllglo o), frlto) = thjglo o(t). (5.25)
t<to t>to

Then f](t9) is said to be the left-hand side derivative of f at to, and f)(to)
is said to be the right-hand side derivative of [ at tg, if any.

Remark. The continuity assumption in Lemma 5.4 is basic. Consider the
following function

1—=
t . zeR\{-1
arctan 7——, & \ {-1}
0, r=-1. A

Lemma 5.5. Let I C R be a nonempty interval and f : I — R be a differ-
entiable function on I. If f’ is bounded on I, then f is Lipschitz on I.

Proof. Because f’ is bounded on I, there is a positive L such that |f/(¢)] < L,
for any t € I. Then for any t1,t, € I, t; < ty there is ¢ €]ty, 2] such that

[f(t2) = f(t)] = |f'(e)(t2 = t1)[ < L(t2 — t1),
hence function f is Lipschitz on I. O

Theorem 2.8. (Denjoy *-Bourbaki®) Let I C R be an interval, a,b € I,
a<b, and f: I — R a function on I. Suppose

(i) Function f is continuous on |a,b].

(ii) There is an at most countable set A Cla,b| such that f is right-hand side
differentiable on ]a,b[\A.

Then

inf ¢(t+)§M§ sup  ¢(t+),

te]a,b[\A —a te]a,b[\A

where ¢ is the quotient in (5.1).

4 Arnaud Denjoy, 1884-1974.
5 Nikolas Bourbaki, collective pseudonym of several French mathematicians, 19391
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Proof. We prove that

M< sup  o(t+).

b—a T te]ab[\A

Denote M = sup;c 4 ¢(t+). The other side follows in a similar way.

If M = 400, the inequality is obvious. Suppose M < oo and consider the
function g : I — R, g(t) = Mt — f(t). We remark that function ¢ fulfills
the assumptions of Lemma 5.7. Thus g is increasing on I. Then g(b) > g(a);
that is, M(b—a) > f(b) — f(a). O

Corollary 2.2. Suppose f,g: 1 — R are continuous on a nonempty interval
I. Then

(a) f is constant on I if and only if there is an at most countable set A C I
such that [ is right-hand side differentiable on I\ A and ¢(t+) =0, for
every t € I\ A.

(b) f — g is constant on I if and only if there is an at most countable set
A C I such that f and g are right-hand side differentiable on I\ A and
Gf(t+) = ¢g(t+) = 0, for every t € I\ A, where ¢y and ¢4 are the ¢
functions corresponding to f, respectively to g.

Remark. The right-hand side differentiability from the Denjoy—Bourbaki the-
orem may be substituted by the left-hand side differentiability. A

Lemma 5.6. Let I C R be a nonempty interval and f : I — R a function.
Suppose

(i) Function f is continuous on I.
(ii) There is an at most countable set A C I such that for every s € I\ A
and § > 0 there is t €]s,s + 0[ satisfying f(t) > f(s).

Then function f is increasing on I.
Proof. Cousider a,b € I, a < b. We show that f(a) < f(b).

Let A ¢ f(A), A < f(a). Consider the set Sy = {s € [a,b] | A < f(s)}.
Note that

e Sy # 0, because a € Sy.
e S is bounded above, because Sy C [a,b].

Hence there exists sup Sy (€ [a,b]). Denote it by M; that is, M = sup S\.
Because M is a limit point of Sy, there is s,, € Sy such that s,, — M. From

Sn € Sy

f continuous at M

} = A< f(sn) = A< f(M))]. (5.26)

Thus M € S,.
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Now we show that M = b. Suppose M < b. Then M is a limit point
for the complement of Sy, so there is t, ¢ S\, t, — M. It follows that
f(t,) < A, and, due to the continuity of f,

fF(M) <A\ (5.27)

From (5.26) and (5.27) it follows that f(M) = X and thus M ¢ A.

On the other side, because M < b and (ii), there is ¢ €M, b[ such that
A= f(M) < f(t) and so t € Sy and ¢t > M, that is, a contradiction. Thus
M =0b.

Hence for any A ¢ f(A) such that A < f(a) it follows that A < f(b). So
we have that f(a) < f(b). O

Lemma 5.7. Let I C R be a nonempty interval and f : I — R a function.
Suppose

(i) Function f is continuous on I.
(ii) There is an at most countable set A C I such that there exists ¢p(t+) (¢
defined by (5.1)) for any t € I\ A.
(iii) ¢(t+) >0 for any t € I'\ A.

Then f is increasing on I.

Proof. From (iii) it follows that for every € > 0 and ¢ € I \ A there is a
positive d = (e, ) such that for every h €]0,0[ it holds

[(FE+h) = F(t)/h—o(t+)| <e,

or

—e < @(t+) —e < (f(t+h) = f(1)/h < o(t+) +&.
Therefore f(t + h) — f(t) + he > 0, for every h €]0,0[, t € I\ A; that is,

FE+h)+ @+ h)e—(f(t)+te) >0, for every h €]0,0[, t €I\ A.

Denote g.(t) = f(t) + te. Then the last inequality is equivalent with

ge(t +h) —g-(t) >0, for every h €]0,0[, t €T\ A.
From Lemma (5.6) it follows that g¢. is increasing on I[; that is, for any
ti,to € I, t1 <ty we have

9=(t1) < ge(t2) = f(t1) < f(t2) +e(ta — ).
Letting £ — 0 we get that f(t1) < f(t2), meaning that f is increasing. O
Lemma 5.8. Let f be a differentiable function with bounded derivative on
[a,b]. Then f is of bounded variation on [a,b].
Proof. We have that there exists a constant M > 0 so that |f/(¢)] < M for
all ¢ € [a,b]. Then by the Lagrange mean value theorem it follows
[f(@) = f)] =1f' () —y)| < Mz —yl.

Thus f is a Lipschitz function. Now by (b) of Remarks 7.1 at page 179 we
conclude that f is of bounded variation on [a,b]. O



206 5 Differential Calculus on R
5.3 The continuity and the surjectivity of derivatives

We have already seen by (b) of Examples 1.1 that a function f may have a
derivative f’ which exists at every point, but is discontinuous at some point.
However, not every function is a derivative. In particular, derivatives that exist
at every point of an interval have one important property in common with
functions that are continuous on an interval: intermediate values are assumed.

Theorem 3.1. (Darboux) Consider f a real differentiable function defined
on [a,b] and suppose f'(a) < X < f'(b). Then there is a point x €]a,b[ such
that f'(x) = A.

A similar result holds of course if f'(a) > f'(b).
Proof. First approach. Put ¢ = (a 4+ b)/2. If a < t < ¢, define «a(t) =

a?
B(t) =2t —a. If ¢ <t <b, define a(t) =2t —b, S(t) =b. Then a < a(t) <
B(t) <b in ]a,b[. Define

, a<t<hb.

Then ¢ is continuous on |a,b[, g(t) — f'(a), as t — a, g(t) — f'(b), as
t — b, and so Theorem 2.14 from page 160 implies that g(tp) = A for some
to €la,b[. Set ty. By Theorem 2.3 page 199 there is a point z such that
afty) < x < B(tp) and such that f'(z) = g(to). Hence f'(z) = A.

Second approach. Define g : [a,b] — R by g(t) = f(t) — At. Then g is
differentiable on [a,b], ¢'(a) = f'(a) — A < 0, and ¢'(b) = f'(b) — X > 0.
Thus neither a nor b can be a point where g attains even a local minimum.
Because g is continuous on [a,b] by Theorem 2.10 at page 156, there exists
a point = €Ja,b[ where ¢ attains a local minimum. Then 0 = ¢'(z) = f'(x)
-A. O

Corollary 3.3. If function f is differentiable on [a,b|, then f' have no dis-
continuity of the first kind on |a, b].

Theorem 3.2. Suppose that f : R — R is differentiable everywhere and
suppose that

Then {f'(z) | x € R} =R.

Proof. Let t be an arbitrary real number. Define g(z) = f(x) — tx, = € R.
Then g is differentiable on R and ¢'(z) = f/(z) — t. We have
lim g(x)/|z| = lim (f(z)/|x| —¢-signz) = co.
|| —o0 || =00
Thus there exists a positive r > t so that |g(x)| > |¢|, for all |x| > r. Then
g attains a global minimum on the interval [—r,r] at, say, £ € [—r,7]. So,

0=g/(&) = f'(§) — t. Hence f(§) =t. O
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5.4 L’Hospital theorem

A very useful result is the following.

Theorem 4.1. (L'Hospital ®) Assume f and g are real and differentiable on
la,b[ and ¢'(z) # 0 for all x €la,b], where —oco < a < b < +oo. Suppose

f:(a?) — A (€ [-o0,x]) as x — a. (5.28)
g'(z)
If
fl@) =0 and g(z) —0 as x — a, (5.29)
or if
g(xz) - +o0 as x — a, (5.30)
then fa)
x
o) — A as x — a. (5.31)

Proof. We first consider the case when —oo < A < 4o00. Choose a real
number ¢ such that A < ¢, and choose r such that A < r < ¢. By (5.28)
there is a point ¢ € ]a,b] such that a < x < ¢ implies

f'(@)/g' (@) <r.

If a <z <y < ¢, then the Cauchy theorem 2.2 shows that there is a point

t €]z, y[ such that
f@) -~ 1) F©
g9(x) —gly)  ¢'(t)
Suppose (5.29) holds. Letting  — a in (5.32) we see that

fw)/gly) <r<q (a<y<e). (5.33)

Next, suppose (5.30) holds. Keeping y fixed in (5.32) we can choose a point
c1 €la,y[ such that g(z) > g(y) and g(x) > 0 if a < z < ¢;. Multiplying

(5.32) by (g9(z) — g(v))/g(x), we get

f(x) 9() | fy)

—— <r—r—+="=, (a<z<cy). 5.34

@ < el Ty @S .
If we let © — a in (5.34), (5.30) shows that there is a point ¢z €]a, 1] such

that

< (5.32)

fl@)/g(x)<q (a<zx<c). (5.35)
Summing up, (5.33) and (5.35) show that for any ¢, subject only to the
condition A < ¢, there is a point ¢y such that f(x)/g(z) <r if a <z < ca.
In the same manner, if —oo < A < 400, and p is chosen so that p < A,
we can find a point ¢, such that

p < f(x)/g(x) a<z<ec,
and (5.31) follows from these two statements. O

6 Guillaume Francois Antoine de L’Hospital, marquis de Sainte-Mesme, 1661-1704.
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5.5 Higher-order derivatives and the Taylor formula

Suppose f : A — R and f is differentiable on an interval I C A. If there
exists the derivative of f' at a point 2z € I, it is said to be the second-order
derivative of f at x. We denote it by f”(z) or f3)(x). In this case we also
say that f is twice differentiable. Analogously we obtain f”/(z) or f®)(x),
f®(x), ..., f™(x) each of which is the derivative of the preceding one,
if any. f(™(z) is said to be the nth order derivative of f. By definition,
FO =7

Let n be a natural number and I be an interval. By C" or C™(I) we
denote the set of functions having continuous derivatives up to the nth order
on I. In this case we say that f is of class C™ or f belongs to class C™. By
C*> or C*°(I) we denote the set of functions having derivatives of all orders
on I. Now we say that f is of class C° or f belongs to class C*°.

We introduce a generalization of Theorem 4.1.

Corollary 5.4. Assume n € N*, f and g are real and n times differentiable
on la,b[, where —co < a < b < 400. Suppose f® - g®) are continuous on
la,b[ for k=1,...,n—1 and

(n)

() — A (€ [-00,¢]) as x — a.

9" (z)
If

f®z) =0 and ¢®(2) -0 as 2 —a, YVk=1,...,n—1
or if
¢ (z) = 400 as x—a, Vk=1,...,n—1

then

fx)/g(x) = A as x — a.
Proof. Apply Theorem 4.1 to functions f*~Y and ¢V, We get
fO (@) /g V(z) - A as z— a.

Successively apply Theorem 4.1 to functions (=2 and ¢(»=2, ..., f and
g. Then we get
lim /79(2) /" (@) = A, lim f(@)/g(x) = A, D

rla

zla
Example 5.1. Suppose one desires computing

. l—cosx
fy 520
Solution. First approach. Denote f(x) =1 —cosz and g(z) = 2?2, for z € R.
Then f(0) = f/(0) =0, f”(0) =1 and ¢(0) = ¢’(0) =0, ¢”(0) = 2. Therefore
the limit in (5.36) is equal to 1/2.
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Second approach. Recall (4.6) at page 150. Then we have
_ 102 . 2
lim l—cosz _ lim 2sin”(x/2) _ liml sin(xz/2)
z—0 2 x—0 2 z—0 2 .7,‘/2
= (1/2) lim (sint/t)>=1/2. A

Theorem 5.1. (Leibniz) Let u and v be two functions having derivatives up
to the nth order on an interval. Then on that interval

(uv)™ = 4™y <T) w4 ( " 1) w oD ™ ¥ eN.

Proof. By induction. 0O

Theorem 5.2. (Rolle) Let k be a positive integer and f € C*[a,b]. If f*)
has at least k+1 roots in [a,b], not necessarily distinct, then f has a root in

[a, b].
As an application of Theorem 5.2, we prove Theorem 1.27 at page 96.

Proof. The idea is to study the quadratic polynomial

dn—k—l k dk—l
—k+1
s (7 (i) )
having real roots (by the Rolle theorem). Then we just have to look at its
discriminant. Successively we have

A(.I) = apr" + an—lxn_l + T - ar T+ ao,

dF-1 n!
—  Alx)= —————qapa" T
d k-1 (@) (n—k-l—l)!a * N
n—m)!
(n —(m — k)—i— ! A1 (k= D)y,
dk—1 n!
A S E—. k—n—1
(dxk—l (z))%ml (n—k+1) "
n—m)! nt—
44 (n _(m_k)+ 1)'an_m_k+1$k + 1+"'+(k*1)!ak—17
dk—1 n!
n—k+1 A -
. (dxk_l (x)>x—>x1 (n —k + 1)' i
n—m)! -
+ -+ (n _(m — k)+ 1)' a,n_m_k+113m + -+ (k — 1)!ak—1mn k+17

dnfkfl . dkfl
e (x k1, (dx’“_l A(x)) ”_1)

Di(n — & —1)!
_(kt )(’; i )ak+1+k!(n—k)!aka:+

kE—Dl(n—k+1)!
CEDCRTES) Y
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The discriminant of the above written second-degree polynomial is nonnega-
tive because it has real roots. Hence

kE+1 n—k+1
aiZ( 3 >( — )ak1ak+1,

and thus the Theorem 1.27 at page 96 is proved. O

Theorem 5.3. Let k be a positive integer and f € C®[a,b]. If f*) has at
least k + 1 roots in [a,b], not necessarily distinct, then

(b—a)" (k)
< — .
Jax [f@)] = — Jmax |15 ()]
Proof. Let x1,x3,...,2, be the zeros of function f in [a,b]. Some of these
zeros are multiple. Consider zg € [a,b] \ {1, 22,...,2,}. Define the polyno-
mial T ( )
1\ — Tk
p(a) = f(wo) Fm—tr——"x

[T=1(z0 — =)

and the function g(x) = f(z)—p(x). Function ¢ vanishes at zg,z1,...,z,. We
apply Theorem 5.2 and thus there exists a point £ € [a, b] so that g™ (&) =0.
Then

n

0=g" (€)= f©) —p™ (&) = F (&) = nlf(z0)/ [ [ (wo — zx)

k=1
and
(n) (g —x (n) b—a)"
n! n!
(b—a)" (n)
< ax, |f ()]
Because xg € [a,b] \ {z1,22,...,2,} is arbitrary, the conclusion follows. O

Proposition 5.5. The following identities hold on R
()™ =7, sin®™ () =sin (v +n7),
cos™ (z) = cos (x + ng) , VneN

Suppose f is a real function on an interval I, a € I, n € N, ("1 is con-
tinuous on I, and f(") exists at a. For z € I we define the Taylor™ polynomial
of degree n at a of f by

(x —a)"

e f”(a)+-~-+Tf(”)(a).

T(e) = f(o)+

" Brook Taylor, 1685-1731.

(z —a)®
2!

f'(a) +
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Denote for every x € I,
Ry(z) = f(x) — Tn(z), (5.37)
the remainder of the Taylor polynomial T}, (x). Then we have

r—a
1!

fla)+---+ %f(")(a) +R,(z), xeI. (5.38)

f(x) = fla) +

Identity (5.38) is called the Taylor formula about a.
Sometimes, the Taylor formula (5.38) is written as

fla+h) = f(a)+ %f’(a) +ot %f”ﬁ(a) +Ru(h), a,a+hel

We note the remainder (5.37) of the Taylor polynomial depends on four
variables, namely f,n,a,z. Often we neglect some of them, depending on
what we intend to emphasize.

Proposition 5.6. Under the above-mentioned assumptions the following re-
lations hold.

To(a) = f(a), Th(a)=f'(a),...,T{"(a) = f™(a), TV (a) =0,
Rn(a)=0, R (a)=0,...,R™(a)=0.

Lemma 5.9. Under the above-mentioned assumptions it holds

lim —R"(x) =0.
r—a (.’E — a)n
Proof. From Theorem 4.1 we have
/ (n)
lim n(2) zlimR”—(m):~-~:hmRn (x)zo. O
r—a (17 —a)” z—a n(x — a)”*l r—a n!
Remark. For a = 0 in (5.38), results
Ly z" (n)
F@) = FO) + SFO) 4+ S fO0) + Rae), wel,  (539)

called the Maclaurin formula. A

We list the Maclaurin formula for some functions.

2 n
I T T
e _1+ﬁ+§+ +n!+Rn(m), z € R,
T 1‘3 1‘5 " x2n—1
i T HE 1yt
sz =g - gr t gt A DT g Ty (@), TR,
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22 gt ann
ha(1+gc)—§—gc—2+3““—3—x—4 +(—1)”+1£+R(m) x> -1
12 3 4 n B

—1
(1+m)a:1+%x+%x2+... (5.40)
—1)...(a— 1
+a(a ) n'(a n )x”+Rn(x), acR, z>—-1

Remark. From Lemma 5.9 it follows that for given x and a there exist
p € N* and k € R such that

x—a
1!

flla)+--+ Mf(”)(a) +(x—a)’k. A (5.41)

n!

f(@) = fla) +

Lemma 5.10. Suppose n € N*; there exists {1V on an interval I, p € N,
and a,r € I, arbitrary, but fived, with a # x. Then the remainder of the
Taylor polynomial can be written under the Schlomilch® form; that is, there
exists a & between a and x satisfying

Ro(z) = (z = a)p(:;; O ForD (). (5.42)

Proof. Define

xitf/(t)+"'+(x;—!t)nf(n)(t)#»(ajft)pk’ tel

p(t) = f(t) +

Function ¢ is differentiable on I; moreover p(z) = f(x) and ¢(a) = f(z).
Then based on Theorem 2.5 there exists a £ between a and z with ¢'(§) = 0.
Thus we get k. Substituting it in (5.41), we get (5.42). O

Remark. If we set £ =a+6(x —a), 0 < < 1, the remainder (5.42) can be
written as
(2= )11 — g

Bn(z) = . D (a4 B — @), A

For the Maclaurin formula we have

anrl 1— 9 n—p+1
Rn(z) = ( n'p) f(n+1)(9x).

We mention two particular cases of the remainder to the Taylor formula.
(a) For p =1, we get the remainder under the Cauchy form
z—a)(x—=&)" .,
Ru(a) = = DEZE o )

8 Oscar Xavier Schlémilch, 1823-1901.
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(b)For p =n + 1, we get the remainder under the Lagrange form

(x —a)"tt

A3 (5.43)

Rn(x) =

Remarks. (a) Point £ in (5.42) depends on a,z,n, and p.
(b) Maclaurin formula (5.39) with the remainder under Lagrange form for
zelis

" n+1

F@) =FO) + T O 4+ = f(0) +

where £ =0z, 0 <O <1. A

X

CESTAN3

Example. Consider the remainder of the function in (5.40); that is,
n+1 1—80 n—p+1
Ro(e) = o — 1) 0 (1 00)
Under the Cauchy form, that is, p = 1, we get

Ro(x) = ala— I)T-L; (a— n)anrl <%) (1 + 02)".

If, moreover, |z| < 1, we have

1-0\" D) e (a —
<1, |14060z|<2, and lim ala—1)--(a—n) "t = 0.

Then

oz(a—1)...(04—n)JU,H_1
n!

|R, ()] < 20t — 0, as n — .

The conclusion is that under the above-mentioned assumptions the Taylor
polynomial locally approximates the function.
To calculate /30, we can take

V30 = V27T +3=3Y1+1/9,
that is, « = 1/3 and = = 1/9, and then use (5.40). A

Example. Consider the series > - 1/n? and suppose we have to study its
convergence.

We already discussed this question in Theorem 5.1 at page 139 and Exer-
cise 4.1 in Section 4.10. Here we use the Gauss test theorem 3.15 at page 121.
Denote a, = n~?. Then by (5.40) we have

-2
an 1\" p , plp—1) 0n\" p Bn
Upy1 ( +n) T o t o R VEE

where 8, = p(p —1)/(2y/n) (1 + 6, /n)" 2.
We conclude that the series converges if and only if p > 1. A
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5.6 Convex functions and differentiability

Theorem 6.1. Suppose I is a nonempty interval, f : I — R is conver,
a=1inf I, and b=supl. Then

(a) f has side derivatives on ]a,b[ and for every ti,ts €la,b], t1 < ta, we
have

fi(t) < fi(t) < fl(t2) < fr(ta).

(b) If a€I (bel), then f is right-hand differentiable in a (respectively, it
is left-hand differentiable in b) and

fla) < fl(t) (respectively fl(t) < f/(b)), t € int(I).
(¢) There is an at most countable set A C I such that f is differentiable on
I\ A

Proof. (a) Suppose t €]a,b[. Because sy, is increasing on I\ {t} (by (a) in
Theorem 6.1 at page 171), it follows that sy, has finite side limits at ¢, and
hence f has side derivatives at t.

Suppose t1,t2 €Ja,b[, t; < ta, and choose u,v,w satisfying a < u < t; <
v <ty <w <b. Then from

sp (W) <spy (V) = sp0(t1) < spu(t2) = 576, (v) < 854, (W)
it follows
fit) = spe,(ti—=) < sps, (t+) = fr(t)
< spp(ta—) = fl(t2) < spp,(tat) = fr(t2).

(b) If a € I, we repeat the previous proof for a < t; < u.
(c) From (a) it follows that f/(¢) is increasing on ]a,b[. Hence there is an at
most countable set A such that f/(t) is continuous on ]a, b[ \ A.

Choose tg €]a,b[\ A. Then f/(-) is continuous on tg, and for ¢ > ty

fi(to) < fi(to) < fi(2).

Letting t — to, we get f/(to) = f/(to); thatis, f is differentiable at t,. Hence
f is differentiable on T\ A. O

Corollary 6.5. Suppose f : I — R is conver, a = infI, b = supl, and
to €la,b[. Then
f(t) = f(to) +m(t —to)

for every t € I and m € [f/(to), f(to)].

Proof. If t > ty,

spao(t) = (f(t) = f(t0))/(t —t0) = _inf  sp4(s) = fi(to) = m.

sel, s>tg



5.6 Convex functions and differentiability 215
Similarly, if ¢ < tg,

seao(t) = (f() = f(t0))/(t —to) < sup sp.(s) = fi(to) <m

sel, s<to
The conclusion follows. O

Corollary 6.6. Suppose f : I — R is differentiable on I. Then f is convex
if and only if

f(t) > f(to) + f'(to)(t —to), for anyt,ty € I. (5.44)

Proof. The necessity part follows from the previous corollary.
Sufficiency. From (5.44) for any a,b € I and « € [0, 1] follow

J(@) (1 - a)a+ ab) +
f0) Z2f(1—a)a+ab

(1= a)a+ ab)a(a —b),
— (1 = a)a+ab)(1 —a)(a— D).

— =

a), the second by «, and then add them.
a)a + ab), hence f is convex. 0O

Multiply the first inequality by (1
Then (1 —a)f(a) +af(b) = f((1

Corollary 6.7. Let I be an open and nonempty interval, and f: I — R be
a differentiable function. Then f is convex if and only if

[f'(@) = Wiz —y) 20, =zyel (5.45)
Proof. Suppose f is convex. Then by Corollary 6.6 we have
f@)ly—2) < fly) - fl@), f)@—y) <fl@)-fly) Yoyel

Adding them, we get inequality (5.45).
Suppose that inequality (5.45) holds. It means that f’ is increasing. Con-
sider z,y € I with z <y, A €]0,1[, and z) = (1 — A)z + Ay. We have

AA

(L= f(@) + Af(y) = flex) = A= N)[f (@) = flen)] + Alf(y) = fza)]
= (=N f' @) (@ —ax) + A (Y)Y —22)

=AML= Nf'(@)(z —y) + A1 =X f (W) (y — x)
=M1 =N(—y)f'(=) - f(y] =0 O

We introduce the Fermat theorem for convex functions.

Corollary 6.8. Suppose f : I — R is convex and differentiable on I. Then
for any point to € int (I) the following statements are equivalent

(a) (to, f(to)) is the global minimum of f.
(b) (to, f(to)) is a local minimum of f.

(¢) f'(to) = 0.
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Proof (a) = (b) is obvious.
= (c) follows without any convexity assumption, by Theorem 2.1.
( ) (a). This implication follows from the previous corollary. O

Theorem 6.2. A differentiable function f: I — R is convex (strictly convex)
if and only if its first derivative is increasing (respectively, strictly increasing).

Proof. The necessity part follows from Theorem 6.1.

Sufficiency. Suppose that there exists a differentiable function whose first-
order derivative is increasing and it is not convex. Then there exist a,b,c € I,
a<b<ec, and sgp(a) > sfp(c); that is,

(f(a) = f(0))/(a =b) > (f(c) = f(b))/(c = D).

By the Lagrange mean value theorem it follows that there are ¢; €Ja,b] and
to €1b,c[ with f'(t1) > f'(t2). But this contradicts that the first derivative
is increasing. [0

Corollary 6.9. A differentiable function f: I — R is concave (strictly con-
cave) if and only if its derivative is decreasing (strictly decreasing).

Proof. Apply the previous theorem to —f. O

Corollary 6.10. (Jensen) Let f: I — R be a function having a second-order
derivative on I. Then f is convex (concave) if and only if ' >0 (f”" <0).

Proof. The claim follows from the remark that f’ is increasing (decreasing)
if and only if f” is positive (negative). 0O

Corollary 6.11. Let f: I — R be a function with a second-order derivative
on I. Then f is strictly convex (strictly concave) if and only if " > 0

(f"<0).

5.6.1 Inequalities

We start with the Young generalized inequality.

Proposition 6.7. Take n € N*, y, > 0, pp > 0, for k. = 1,...,n, and

w1 1/py =1. Then
H Y < Z 7yk . (5.46)

For n = 2 the above inequality reduces to (2.10) at page 52.

Proof. Counsider the function f(z) = exp(z), = € R. Because f”(z) >0, for
every x € R, we conclude that function f is convex. Based on the Jensen
inequality, (4.31) at the page 170, taking ay = 1/py, and z;, = Iny}*, we may
write
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"1 1
exp(ZpklnyZ’“> < Zp—kexp(lnyzk).

k=1 k=1
Furthermore
" n "1 "o
exp Z —Iny?* | =exp Z Iny, | and Z —exp(lnyy") = Z —u"
k1 Pk k=1 k=1 Pk k=1 P

and the generalized Young inequality follows. O
We introduce the generalized mean inequality.

Proposition 6.8. Take n € N* z; >0, and a; > 0, i =1,...,n satisfying
a)+---+ao, =1. Then

aftag?xnt <oqry 4+ apy. (5.47)

Proof. Consider the function f(x) = lnz, x > 0. Because f”(x) < 0, for
every = > 0, we infer that function f is (strictly) concave. So In (37 | a;z;) >
S ailna;, and (5.47) follows. O

Corollary 6.12. Taking oy = -+ = o, = 1/n in (5.47) it follows

Vxixg Xy < (1 +x2+ -+ x) /0
Corollary 6.13. Substituting x; by 1/x; in (5.47) we get

(ar/z1+ -+ o fxy) <M @G2 g0, (5.48)

n

Corollary 6.14. Taking oy = -+ = «,, = 1/n in (5.48) it follows

n
<

TN Y

5.7 Differentiability of sequences and series of functions

In this section we are concerned with the following question. Does the limit
(if any) of the derivatives of the terms to a convergent sequence of functions
coincide with the derivative of the limit of the sequence? The answer is no.
But under some extra assumptions the answer is positive.

We need the following general result.

Theorem 7.1. Let f, — [ uniformly on a set E in a metric space. Let x
be a limit point of E and suppose that

lim f,(t) = an,, neN

t—x

Then (ay,) converges and
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lim f(t) = lim ay,;

t—zx n— 00

That 1is,
lim lim f,(¢t) = lim lim f,(¢).

t—x n—oo n—oo t—x

Theorem 7.2. Suppose there is given (f,) a sequence of functions differen-
tiable on [a,b] such that (f,(t)) converges for some t in [a,b]. If, moreover,
(f1) converges uniformly on |a,b], then (f,) converges uniformly on [a,b] to
a function f, and

f(xz)= lim f)(x), Y z€la,bl. (5.49)

n—oo

Proof. Choose € > 0. There exists n. € N so that for all naturals n,m > ng,
one has

|fu(t) = fn ()] < €/2, (5.50)
|fu(2) = fr(2)| <€/ (2(b—a)), V=zE€[a,b]. (5.51)

Now, by the mean value theorem of Lagrange, theorem 2.3, applied to f, — fi,
and by (5.51), we have

[fn(2) = fm (@) = fo(u) + frn(w)] < & —ule/(2(b - a)) < /2 (5.52)

for all n,m > n. and z,u € [a,b]. Obviously

|fr(@) = fm (@) < [fn(@) = fin(@) = fult) + [ (O] + | fa(t) = [ (t)],
which, by (5.50) and (5.52), implies that for all n,m > n. and z,t € [a, ],

|fn(x) = fim(x)| <e.

The last inequality means that (f,,) converges uniformly on [a,b]. Then we
denote f: [a,b] — R its limit.

We have to prove relation (5.49). First we show that f is differentiable.
Fix an z € [a,b]. Consider

bn(u) = M, o(u) = M, u € [a,b], w#z (5.53)

u—x u—2x

Then for all natural n
lim ¢, (u) = £,(@). (5.54)

u—=x

From (5.52) it follows that (¢,,) converges uniformly on [a, ]\ {z}. But (f,)
converges uniformly to f, so by (5.53) we get

lim_¢n(u) = é(u) (5.55)

n—oo

uniformly on [a,b] \ {x}. We apply Theorem 7.1 to (¢, ), (5.54), and (5.55)
to get limy ., ¢(u) = lim, o f},(z), which is (5.49). O
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Corollary 7.15. Given is (f,) a sequence of functions continuously differen-
tiable on [a,b], such that (f,(t)) converges for some t in [a,b]. If, moreover,
(f1) converges uniformly on [a,b], then (f,) converges uniformly on [a,b] to
a function f, and

fi@) = lm fix) Ve o]

Regarding the differentiability of a series of functions, the following theo-
rem is useful.

Theorem 7.3. Consider f, : [a,b] — R, f, differentiable and f], contin-
uous on [a,b] for all n € N, > f,(t) converges for some t € [a,b], and
ST fh converges uniformly to g. Then Y f, converges uniformly to f, f is
differentiable, and

=g
Proof. Tt follows from Corollary 7.2. 0O
Corollary 7.16. There hold

2
x+22$2+32x3+...+n2xn+...:%, |z < 1. (5.57)

5.8 Power series and Taylor series

We have introduced the concept of power series at page 137. We discussed
Taylor polynomials on page 210. The highest possible degree of a Taylor
polynomial is given by the highest possible order of derivatives of function
associated with it. No doubt, each polynomial is a truncated power series; its
coefficients vanish starting with a given index. A polynomial is defined on the
real line, whereas a power series, generally, is defined as we already saw on a
nonempty interval of the real line. If a function has derivatives of any order,
what kind of Taylor “polynomial” can we assign to it? Our intuition suggests
that it could be a “polynomial” of unbounded high degree, that is, a power
series. In this section we carry forth some results related to this question.

A similar result to Theorem 4.4 at page 137 holds. Consider (a,), n € N,
a sequence, fn(x) = an(z — x0)", fo(x) = ap, a sequence of polynomials,
where z( is a fixed real number. We are interested in finding properties of the
series of functions

an(:c) =ap+a1(z — o) +az(x —x0)* + ..., (5.1)

n=0

usually called a power series. We notice series (5.1) converges at least on one
point, namely, xg. The domain of convergence is the set of points on which
it converges. How large this set is follows from the next theorem.
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Theorem 8.1. Given series (5.1), set

n 1
a =limsup /|a,|, R=—.
o)

n—oo

(If « =0, R=+o00; if a =00, R=0.)

Then (5.1) converges absolutely for every x with |x—x¢| < R and diverges
for every x with |x —xo| > R. For every x in [xog—r,xo+7] with 0 <r < R,
series (5.1) converges uniformly.

Remark. R is said to be the radius of convergence of (5.1). A

Proof of Theorem 8.1. It is analogous to the one supplied by Theorem 4.4 at
page 137. O

The previous theorem guarantees that if the radius of a power series is
positive, it is uniformly convergent on any interval [z¢ — r, z¢ + ], provided
0<r<R.

Theorem 8.2. Suppose the series Y a, R"™ converges and its sum is s. Then
the power series Y an(x — o)™ converges uniformly for x € [xo,zo+ R| and
if [ isits sum,

li — s.
pm o (z) =5

Proof. 1t follows at once by Theorem 8.1. O

Theorem 8.3. Consider Y a,(x —x¢)" a power series and R > 0 its radius
of convergence. Then the radius of convergence to the series

ay + 2az(x — o) 4 -+ nap(z —x0)" "t + ... (5.2)
is R.

Proof. Because lim \/n = 1, we have

limsup \/nla,| = limsup \/|a,|,

n—oo n—oo
hence the series (5.1) and (5.2) have the same radii of convergence. O

Corollary 8.1. Consider k € N*, Y a,(x — x0)" a power series and R > 0
its radius of convergence. Then the series

Elag + (k+Dlagr(z —x0) +--+nn—1)...(n —k+ Dap(z —x0)" " +. ..
has the same radius of convergence as (5.1), k € N*.
Consider series (5.1) and functions s,, defined by
sp(x) =ap+a1(x —x0) + - +an(r —20)", neN.

sy, is said to be the partial sum of series (5.1).
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Theorem 8.4. Given is a series (5.1) with R > 0 its radius of convergence.
Let f :]xg— R,zo+R[— R be the sum of series (5.1). Then f has derivatives
of all orders in Jxg — R,x0 + R[. Its derivatives are given by

oo

FB @)= nn=1)...(n—k+ Dan(z - z0)" .

n=k

In particular,
P (xo) = Klay. (5.3)

Proof. It follows from Theorem 9.2 at page 184 and Theorems 7.3 and 8.3. O

Suppose we are given a function f having derivatives of all orders in
lzo — R, xo + R[, R > 0. The power series (5.1) associated with it, where
the coefficients a,, are determined by (5.3), is said to be the Taylor series of
the function f about xzg.

Remark. A function necessarily has to have derivatives of all orders about
a point in order to admit a Taylor series. Is this Taylor series equal to the
function? The answer is no; that is, there exists a function whose Taylor series
does not coincide with it.

Consider f:R — R a function defined as

{6_1/’”2, x#0

fz) = (5.4)

0, z=0.

Set xg = 0. It can easily be proved that f has derivatives of all orders and
f(0) =0, n > 0. So the coefficients to the Taylor series associated with
(5.4) are all zero. Therefore the radius of convergence is R = oo. The Taylor
series is equal to zero on the whole real line. But (5.4) is zero only at origin.
Hence the functions coincide on a single point. A

Consider a real function f on an interval I. Suppose

(i) f has derivatives of all orders.
(ii) The Taylor series associated with f converges about a point xg € I and
its radius of convergence R is positive. Admit J =]zog — R,x0+ R[C I.
(i) The sum of the Taylor series defined on J coincides with f on J.

Then f is said to be an analytic function at zo. If f is analytic at each
xg € I, f is said to be analytic on I.
We need a criterion to establish the analyticity of a function.

Theorem 8.5. Let f :]a,b[— R be a function of class C°°, two constants
R >0 and M > 0 such that for every x € Jxg— R, x0+ R[Cla,b] and n € N,
| (x)| < M™. Then f is an analytic function at xo.

Proof. The general term of the Taylor series associated with f about xg can
be estimated as
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fT('O)(x—xo)"S o | — xo| < R.

The numerical series Y M™R™/n! converges. Thus the Taylor series associ-
ated with f about xg has a positive radius of convergence. The Taylor poly-
nomial is precisely the partial sum of the Taylor series. Thus, using the Taylor
polynomial of degree n at xg of f with the remainder under the Lagrange
form, namely (5.43), we have

[f(2) = sn(@)] = [f(2) = Tu(2)| = |Rn(2)| < M"R"/nl.

Therefore
lim [f(z) = sn(2)] = 0;

n—

that is, to say f coincides with the Taylor series. Hence f is analytic. O

Theorem 8.6. Let I be an open interval and xg € I. If f(x) = an(x—x0)™
is an analytic function about xo, then f(x) = an(x—x¢)" for all x € INJ,
where J is the domain of convergence of the Taylor series.

Corollary 8.2. Suppose f is analytic on an open interval I, xo € I, and
f(xz9) =0, for all n € N. Then f(z) =0 on I.

Corollary 8.3. Suppose f and g are analytic on an open interval I, xqo € I,

and f(z0) = g™ (20), for all n € N. Then f(z) = g(z) on I.

5.8.1 Operations with power series

Consider two power series

Z an(z — x0)" and Z b (z — x0)" (5.5)

about the same point xg. Suppose min{R;, Ra} > 0, where Ry, Ry are the
radii of convergence of the two power series.
Let «, 3 be two real numbers. By Theorem 3.3 at page 111 we have that

Z(aan + Bby)(x — x0)",

converges for |z — x| < R, where R is at most min{R;, Ro}.

Theorem 8.7. Consider series (5.5) about xy having Ry, respectively, Ro,
radii of convergence. If ¢, = ZZ:O arbn_k, the product power series about x,
> en(x —x0)™, converges for |z —xo| < R, for some R, R < min{R;, Ry}.

Proof. By Theorem 8.1 series (5.5) converges absolutely on the interior of the
domains of convergence. Furthermore, by Theorem 3.3 at page 111, 3 ¢, (x —
xo)", converges absolutely on |x — xg| < R, for some R < min{Ry, Ro}. O

Power series > c¢,(x — xo)™ is said to be the product power series of
San(z—29)™ and Y by (x — x0)™.
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Theorem 8.8. Consider the power series > an(x—x0)™ about xo. Let Ry > 0
be its radius of convergence and f its sum on |r —xg| < Ry. Suppose ag # 0.
Then there exists a power series Y by (x — o)™ about xo with Ry > 0 radius
of convergence and such that if g is its sum, f(x)g(z) =1, for all |z — xo| <
min{ Ry, R2}.

Proof. Suppose for a while that Ry > 0. By Theorem 8.7 we have that
the product power series of > a,(z — x¢)™ and > b,(z — x¢)™ converges on
|z — z9| < min{R;y, Re}. On the interior of the domains of convergence the
power series turn into analytic functions. Then, by Corollary 8.3, we get a
system of linear equations with unknowns b,,,

apbp =1, aoby, +a1bp—1+ -+ an—1b1 +anbg =0, n>1.
Successively, we have
b() = 1/(10, bl = 7&11)0/0,0 = 70,1/0,(2), (56)
b, = —(albn_l + ot ay_1by + anbo)/ao, n > 2. (57)

Now, we show that the radius of convergence of 3 b, is positive. We note
that in multiplying each term of a power series with a nonzero constant its
radius of convergence remains unchanged. So, we multiply the series > a, (x—
x0)™ by 1/ap and we get a power series with the constant term equal to 1. We
keep the notation; that is, we denote this new series also by > a,(z — z¢)",
with ag = 1. By (5.6) and (5.7) we have that

bo = ]., bl = —ay, bn = —(albn,1 + -+ an,1b1 + an)7 n Z 2. (58)
Let 0 < r < R;. Then

limsup V/|an| < 1/r

n—00

and so there is a natural v such that for all n > v,

Vian| < 1/r = |a,|r™ < 1.

Consider M > max{1, |a1|r,...,|a,|r"}. Thus
M lanl™ n<wv;
la, |r™(< 1), n>v

imply that |a,|r™ < M, for all n € N.
Successively, by induction and using (5.8) and the earlier estimate, we find
lbo] =1, |b1] = la1| < M/r,  |ba| < a1 |bi| + |az] < M(M +1)/7%,
bs| < |a1||b2] + |az| |b1| + |as| < M(M +1)%/r3, ...
|bn| < lax|[bn-1] + laz| [bn—2| + - + |an|
<MM+D)"" " = (M/(r(M+1)) (M +1)/r)", ...
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Therefore
1 1 r

> = .
limsup,, ., \/|bn| — n M (M+ 1) M+1
r(M+1)

Ry =

lim sup,,_,
r

Thus the radius of convergence to >_ by, is positive. O

Theorem 8.9. Consider f(z) = an(x—x0)" an analytic function given as
a power series about xo with R > 0 its radius of convergence. Suppose we are
given a function ¢ : [a, ] — R such that for every t € [a, (], |o(t) —x0| < R.
Then the series

Z an — .T()

converges for every t € (o, 8] and its sum is equal to f(p(t)).

Example. We show by (5.13) the Taylor expansion of e‘tQ7 t € R. Substi-
tuting « by —t? into the Taylor expansion of e we have

-3

t2n

Recall the nth Bell number B, is defined as the number of partitions to
a set of n elements, Exercise 1.16 at page 34.

Proposition 8.1. (a) The exponential generating function of the sequence

(Bn) N
f(z) = Z % x" (5.9)
n=0
fla)=e""" (5.10)

(b) There holds the equality

= éii— (5.11)

(¢c) The sequence (By,) is log-conver.

Proof. (a) Because the number of partitions of a set of n elements is less than
the number of subsets of a set of n elements, B,, < 2". Then (5.9) converges
for every real x. Moreover,

fl@)=e"f(z), f0)=1 (5.12)

Thus (5.12) is a differential equation with an initial condition. By [64], (5.12)
has a unique solution, namely (5.10).
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(b) (5.10) can be written as
f(@) = (1/e)(1 4+ e* /11 + ** /2l + €27 /31 4 .. ).
Therefore

f(n) (Z k;l ) . n>1.

Because B, = f(™(0), (5.11) follows. O

5.8.2 The Taylor expansion of some elementary functions

Consider f(z) = e®. We know that the exponential function is defined and
continuous on the real line and f’(z) = e*, 2 € R. Then f(™(z) = ¢®, for
all z € R and n € N. If |z| < R, |f™(z)| < e, and by Theorem 8.5, the
exponential function is analytic on the real line. Because f (")(0) =1, we can
write

n X n

x _ _ r NI N
e’ =exp(x) = 1+1l+21+ n!+ —z% I xeR.  (5.13)
Analogously, if f(z) = sinz, we see that this function is defined and

continuous on the real line, and together with its derivatives it is bounded in
absolute value by 1. Then by Theorem 8.5, the sinus function is analytic on
the real line. It is easy to see that f(™)(z) = sin(x 4 nm/2), and consequently,
f@™(0) = sin(nn/2), n € N. Hence for each x € R,

T 1.3 175 2n+1 n 2n+1
nr— — 2 a2 717747 = 5.14
B TR T D G ;J 2n+ - (514)
Reasoning as before we find
1,2 1'4 2n e n 2n
cosxflf—+zf~~+(fl) Z , xeR (5.15)

Consider f(z) = In(1 +z), © > —1. We find that f'(z) = 1/(1 + ),
x > —1. We can use Theorem 3.8 at page 115 or directly find the Taylor
series to the function f’(z) =1/(1+ z). In any case for |z| < 1, we get

2 SCB 1’4 (71)71 n+1 n n+1

In(14+2) = 20— 4 L o Z . (5.16)

2 3 4 n+1 n + 1
We notice that for z = 1 the middle term of (5.16) converges to In2, by
Corollary 1.13 page 105.

Consider f(x) = (1 + 2)* = exp(aln(l + z)), |z| < 1. Our desire is to
find its Taylor series. Because the exponential function and the logarithmic
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function have derivatives of all orders on their domains of definition and be-
cause by composition the differentiability is preserved, f has derivatives of

all orders on the open interval | — 1,1[. Successively, we have
flw) = 0 S —a(l2)7 7 (@) = ala - 1)1 +a)
x

fM@)=ala—1)...(a —n+1)(1+z)°"", necN-.

The Taylor series about zero is

1 —1)...(a— 1
1+gx+M3¢2+...+a(a ). (e—n+ )x"—i— (5.17)
1! 2! n!
Because
_ _ |
lim ala—=1)...(a—n) n! 1,

the radius of convergence to (5.17) is equal to 1. Hence f(z) = (1 + z)* is
analytic for || <1 and on this set

(1+ —1+§: ala—1) a_”+1)". (5.18)

Series (5.18) for |z| < 1 is said to be the binomial series. For natural « one
gets the Newton binomial formula.

Consider f(x) = arcsinz, for |z| < 1. We know that this function has
derivatives of all orders provided |z| < 1 and f'(z) = (1—2)~'/2. From now
on we can use the binomial series and finally we get

3

3

—
w

. x° R (2n — 1) g2+l n
45 ol 2n+ 1

o |zl < 1.

N =

arcsinx = x +

[\

Consider f(z) = arctanz, for « € R. This function has derivatives of all
orders. The power series associated with it converges for |x| < 1. Hence f is
analytic for |z] < 1 and

.’£3 .’ES x2n+1

t =r——+—=—--+(=1)" < 1. 5.19
arctanx = x 3+5 +( )2n+1+ , ] (5.19)

Relation (5.19) can be used to compute some special numbers; that is, [8].
According to theorem 3.22 at page 126, the series

1 o (—D*
1— -4+ - _ =
3 + 5 + Z 2k+1
k=0
converges. Then by Theorem 8.2, series (5.19) converges at « = 1. Thus we
can write
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T, b,
4 3 5 7
The above identity is said to be the Leibniz—Gregory® formula.
If we substitute in (5.19) = = 1//3, we get

T_ 1/ 1 L ! B 1 N
6 V3 3-3 5.9 (2n+1)30 )

Another way to compute 7 even faster is the next one. One has

o (2areton E) — 5 ton (daretan L) — 120
an arctan 5 = 12’ an arctan 5 = 119°

1 1
tan (4 arctan 5 arctan —) =1

239
So ) .
% = 4arctan E = arctan 239 (5.20)
known as the Machbin!? formula. Expanding, we can write
Tl 1 1 L
4 "\5 3.5 5.5 7 239 3.2393 )7

Remark. Nowadays (5.20) can easily be deduced from elementary consider-
ations on complex arithmetic. Consider
(541)*
239 +1

=2(1 +1)

and take the arguments in both sides. A

Remark. We just mention that (5.13) is still valid for complex argument,
that is if # € C. Using it, one can define hyperbolic functions. We introduce
the next four hyperbolic functions

r _ ,—x T —x sinh
sinhx:i, coshle, tanhz = s x, VreR
2 2 cosh x
and "
coshz
thz = , YxeR\{0}.
O = Sinha . \ {0}

All these functions can also be defined on C. In this case for tanh and coth
we have to avoid certain points in C where they are not defined [126]. There
hold the following relations

9 James Gregory, 1638-1675.
10 John Machbin, 16801751
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sinx = —isinhix, cosx = coshix,

tanx = —itanhiz, cotx =icothiz. A

Warning. Most of the previous results of this section hold in a more general
setting, namely on the field of complex numbers C. We state a result on C
that is very useful in getting Ramanujan'! formulas by the W—Z method.

A function defined on C is said to be entire if is differentiable C.
A function is of exponential type if

f(z) =0(1)e™"!
for some T < oo.

Theorem 8.10. (Carlson'?) If f(z) is an entire function of exponential type
and for some ¢ < T,

f(iy) = O(1)e !,

and f wanishes identically on the nonnegative integers, then f is identically
zero.

5.8.3 Bernoulli numbers and polynomials

The Bernoulli'® numbers b,, are defined by the implicit recurrence

" /n+1 1, n=0,
S (" e
k 0, neN*

k=0

" /n 1 n=1
bo=1 and Z()bk=bn+{’ .
—\k 0, ne N*\ {1}.

The first Bernoulli numbers are supplied by Table 5.1.

or

Table 5.1. Some Bernoulli numbers

n] 0 1] 2 3 e 6
b —1/2] 1/6] 0| —1/30] 0] 1/42

-3

8
1/30

—_
(=]

The Bernoulli numbers have appeared as trying to give closed form to the
sum
Sm(n) =0" 4+ 1™ 42 + -+ 0"

11 Srinivasa Aiyangar Ramanujan, 1887-1920.
12 Fritz David Carlson, 1888-1952.
13 Jakob Bernoulli, 16541705



5.8 Power series and Taylor series 229

where m,n € N and 0° is considered as 1. Obviously

1 1 1 1 1
so(n) =mn, si(n)= §n2 —3m sa(n) = gn?’ - 5712 + g

By induction on m, it can be shown [60, §6.5] that

1 1 1
Sm(n) (bonm'H + (m:— >b1nm + -+ (m N )bmn)

m—+1 m
_ 1 m <m + 1> bk?’lmleik.
m—i—lkz0 k

Consider the exponential generating function of the Bernoulli numbers

flz) = Z bn%r: :
n=0 '

Then
ok
!

(e” = 1)f() = (; 312) (25"::::) B i (

" /n+1 "
> )bk),m
= k n!

k=0

Thus the generating function of the Bernoulli numbers is

n = .
P
"0 n e

We have

" T T T T
1 b,— = — = —coth —.
+nz>:2 R S i R

Because & — x cothx is an even function, it follows

2n
bont1 =0, n € N* and zcothx = 24”6%%.
= (2n)!
Recall cotz = ¢ cothixz. Therefore
x2n
xcotx = iz cothiz = Z(—él)"bgn 5] (5.21)
= (2n)!
Because

.’E2 :L.Qn

k>1 n>1

From (5.21) and (5.22), we get
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(71)n7122n71ﬂ.2nb2n

¢(2n) = (2n)! , neN. (5.23)
Therefore
(;fzn)! - (25)% C@2n) < (2:)% =0((2m) "), neN, (5.24)
From (5.23) there follow
4(2):1+2i2+3i2+4i2+...:%2, (5.25)
<(4)_1+i+3i4+4i4+ W; (5.26)

Because tanx = cot x — 2 cot 22, we have

ny 2" ny (20)%"
rtanx = 2(74) boy —— — Z(*‘l) bon

= (2n)! = (2n)!
2n
_ n+14n n_1 T .
=2 (-1 b2n (2n)!
n>0

The Bernoulli polynomials B,, are defined by

n

Ba(x) = (Z) b k.

k=0
Proposition 8.2. We have
Bl (x) =mB,,_,(z), m €N
B, (1) = B, (0) = (-1)"b,,, m> 1. (5.27)

Proposition 8.3. The function B, : [0,1] — R attains its extreme values
at v =0 and x =1/2.

Proposition 8.4. One has
1

Bon, (2> = (27" — 1) bop,.

Corollary 8.4. One has

|Bam ({2})] < [bom|-
5.9 Some elementary functions introduced by
recurrences

There are many ways to introduce elementary functions. Here we present one
way based on recurrences.
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5.9.1 The square root function

Theorem 9.1. Consider x > 0 and let (x,)n>0 be the sequence defined by

1 T

To = O, Tp+1 = 5 <I’n + > , n Z 0. (528)
n

Then x, > 0 for all n > 0, the sequence (x,) converges to a number p > 0,

satisfying p> = x, and p is the unique nonnegative number fulfilling p? = .

Proof. By induction it is clear that z,, > 0 for all n > 0. We already saw
by Exercise 3.4 in Section 3.6 that the sequence (z,) converges to a number
p > 0, satisfying p? = x. Now, suppose that p; is a nonnegative number
fulfilling p? = 2. Then 0 = p?> — p? = (p — p1)(p + p1) and it follows that
p1=p. O

The square root function /= : [0,00[ — [0, co[ assigns to each nonnegative
number z the number p in Theorem 9.1, namely

VT =p= lim z,.
Corollary 9.5. One has
V0=0, V1=1, and lim /z = .

Proof. By theorem 9.1 we have that there exists the number p = /0 and
p?> = 0. Because 0> = 0, by the same theorem, we have p = 0. The case
V1 =1 runs similarly.

Consider an arbitrary € > 0. There exists g > €2. Let & > zy. Then
VT > €, because otherwise

Vi<e = z<eyz = z<evz<el<zy = z9<z< 10,

a contradiction. O
By induction on the nonnegative integers n we define the 2"th root func-
tion 2{/~ :[0,00[— [0,00[ as

e =z and "z =1/ 2. (5.29)

By induction on n one can prove that

n

()" = and 2Eg=WE- G 2y>0.

5.9.2 The logarithm function

The model to define the logarithm function is the limit

h

lim
h—0

=Inz, x>0.
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Lemma 5.11. Consider x > 0 and let (2n)n>0 be the sequence defined by

z0=x and zp11 =20, n>0. (5.30)

2n

Then z, = *\/x and the sequence (z,) satisfies

0< 2z, < 2Zpt+1 <1 whenever z <1,
1 < zp41 < 2, whenever z > 1,

zn = 1 whenever z =1,
and lim z,, = 1.

Proof. We prove by induction on n. By (5.30) and (5.29) we have that z, =

M.

Suppose x < 1. By induction we have that 0 < z, < 1, and thus z, <
VZn. Thus z, < zp41.

Suppose = > 1. By induction we have that z, > 1, and thus z, > /z,.
Thus z, > z,41.

Suppose x = 1. By induction we get that z, =1, for all n > 0.

In any case the sequence (z,) is monotonic and bounded, thus convergent.
Denote p = lim z,,. Because 22, = z,, we get that p> = 1. There exists only
one positive solution of it, namely p = 1. Hence limz, =1. O

Theorem 9.2. Consider x > 0 and let (zy,)n>0 and (Yn)n>0 be the sequences
defined by

Tp =2"(zp—1) and y, =2" (1 —1/2,), n >0,
where (zy) is the sequence defined by (5.30). Then
Yn1 < Yn < T < Ty < Tp_, whenever x #1, n >1.
Sequences (x,) and (yn) are convergent to the same limit p and
Yn < p < x, whenever x # 1, n > 0. (5.31)
If © =1, then p=0.

Proof. 1If x =1, z, =1 and thus z,, = y,, = 0. Therefore p = 0.
Suppose  # 1 and n > 1. Consider x < 1. Then

Yn1 <Yn = 1-1/22<2(1 —-1/z,) <= (2, — 1)* > 0.
Because 0 < z, <1, y, < z,. Also
Tp > xp =22 — 1) <22 =1 <= (2, — 1)* > 0.

The case = > 1 is discussed analogously. Thus the sequences (z,,) and (y,,) are
convergent. Because x,, =y, - z,, by Lemma (5.11) we obtain that limz,, =
limy,. O
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The logarithm function In : )0, 00[ — R assigns to each positive number
the number p in Theorem 9.2, namely

lne=p= nlirr;o 2" (z, — 1).
Corollary 9.6. One has In1=0. If x >0 and = # 1, then
l1-1/z<lhz<z-1and 2(1-1/Vz) <Inz <2(Vz - 1).
Proof. By (5.31) we have
2"(1—=1/zp) <lnzx < 2"(z, —1). O

Theorem 9.3. The logarithmic function satisfies

In(zy) =lnz+1Iny, x,y>0, (5.32)
In(l/z) = —Inz, x>0, (5.33)
Inzx<lny, 0<z<uy. (5.34)

Proof. Consider z,y > 0. Denote

g=zy, m=Ne, 2=y =204
Then z]! = z,z,,. By Lemma 5.11 we have

Ing =1im2" (2! — 1) = lim (2" (2, — 1)z}, + 2"(2}, — 1))
=1im2"(z, — 1) - lim 2, +1im 2" (2], — 1) = Inz + Iny.

Consider z > 0. By Corollary 9.6 and by (5.32) we have
1 1

0=Inl= ln<x~ > =lhz+In—.
x x

Thus (5.33) follows.
Consider 0 < z <y. Then by Corollary 9.6, (5.32), and (5.33) we have

1
O<1—£<lngzlny+lnf:lny—lnx.
Y x x

Thus (5.34) follows. O
Corollary 9.7. There hold

1
lim Inz = 0o, lim —2 =0, (5.35)
. . . Inz
limlnz = —oo, limlnz =0, and lim =1. (5.36)

|0 r—1 z—1 1 —
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Proof. From (5.32) and Corollary 9.6 we have 0 = In1 < 2. Consider an
arbitrary & > 0. Then there exists a positive integer n so that n > ¢/In2.
Consider = > 2"™. So,

Inz >In2" =nln2 >¢

and the first equality in (5.35) follows. From Corollary 9.6 we have that for
z>1

2(1/z —1/(zvz)) <Inz/z <2(1/Vz—1/z).

From here the second equality in (5.35) is clear.

Consider an arbitrary ¢ € R. Because lim, .o Iny = oo, there exists a
positive yo such that for each y > yo one has Iny > —e. Let § = 1/yp and
x >0, with z < §. Then

1/z>1/6=y9p = —Inz=In(1/z) > —¢ < Inz <c¢,

and the first equality in (5.36) follows. By Corollary 9.6, the second equality
in (5.36) follows. Also by Corollary 9.6, we have

/e <lnz/(x—1) <1, forz>1 1
/ /e =1) }:5 nz

lim =1. O
1/ >Inz/(x—1)>1, forz<1 a—1g —1
Theorem 9.4. The logarithmic function is continuous, bijective, and differ-
entiable with (Inz) = 1/z, = > 0.

Proof. Counsider z,h > 0 and t = h/x. By Corollary 9.7 we have

lim Inh = lim In (x h) =Inz + lim 111ﬁ =Inz+ limlnt =Inz.
—x h—x T —x X t—1

Because the logarithmic function is strictly increasing, it is one-to-one.
Consider an arbitrary y € R. By Corollary 9.7 and continuity it follows that
there exist 0 < u < v so that Inu < y < Inw. The logarithmic function being
continuous, it is a Darboux function. Thus there exists an x € [u, v] so that
Inz = y. Thus the logarithmic function is onto.

Consider > 0 and w =1+ h/xz > 0. By Theorem 9.3 and Corollary 9.7,
we have

lim In(x +h) —Inz _ 1 lim In(14 h/x) _ 1 lim Inu 1 -

h—0 h Z h—0 h/x rTu—0u—1

Consider a > 0 and a # 1. The logarithm in base a function log, :
]0,00[ — R is defined by

1
log,z = — Inuz.
Ina

We immediately note that the function log,(-) is continuous, bijective, and
differentiable. Regarding its monotonicity we also note that it is strictly in-
creasing whenever a > 1 and strictly decreasing whenever 0 < a < 1.
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5.9.3 The exponential function

By Theorem 9.4 we saw that the logarithmic function is continuous, bijective,
and differentiable on ]0,00[. Then it has an inverse called the ezponential
function and denoted exp : R —]0,00[. It satisfies In(expx) = x, for all
x € R and exp(Int) = ¢, for all ¢ > 0. A common notation of exponential
function is e” = exp(x), for all x € R.

Theorem 9.5. The exponential function is strictly increasing, differentiable
with exp’(x) = expx, x € R, and satisfies the relation

exp(z +y) =expz-expy, Vz,y€R. (5.37)
Moreover, exp0 =1, lim, ,expx =00, and lim, , expx =0.

Proof. The logarithmic function is strictly increasing and continuous, thus
by Theorem 2.20 at page 163, we have the exponential function is strictly
increasing and continuous. By Theorem 1.5 we have that if x € R and Int = z,
then

(expx)' =1/(Int) =t =expuz.

Consider z,y € R. Denote u = expz and v = expy. Then
exp(z +y) = exp(lnu + Inv) = exp(ln(uv)) = wv = expx - expy,

and thus (5.37) is proved.

One has exp0 = 1 because In1 = 0.

Consider € > 0. Denote xg = Ine. Choose z < zg. Then expz < expzg =
exp(Ine) = e. Thus for every positive € one can find a real z so that 0 <
expr < e. Hence lim, ., . expz = 0. Analogously it can be proved that
lim, ,oexpxr=o00. @O

Consider a € R. The function f, :]0,00[—]0,00[ defined by

fa(z) = 2%, where 2% = exp(alnx)

is said to be the power function (of exponent «).
Consider a > 0. The function g, : R —]0,00[ defined by

Jgo(x) = a”, where o =exp(xzlna)

is said to be the exponential function (of base a).

The logarithmic function and the exponential function of base e are
strictly increasing and continuous, therefore it follows that the functions
10,00[3 & +— 2® and R 3 x +— @ are continuous. Moreover, the functions are
strictly increasing for o > 0 and a > 1 and strictly decreasing for a < 0 and
0<a<l

By (5.32) and (5.37) one has
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zy)* =2%-y* Vaz,y>0 and oY =a®-a¥, Vaz,yeR.
Y Y Y Y

For a > 0, by Corollary 9.7, the definition of the exponential function, and
Theorem 9.5 we have that

lir% fa(z) = lim exp(y) =0.

y
Therefore we can extend function f by continuity to fu : [0,00[— [0,00]

given as
- 0, r=0
fal®) = {fa(a;), x>0,

Remarks. (i) For a =n € {0,1,2,...} from the definition of fo we recover
the definition of the power function because exp(nlnz) = exp(Inz™) = 2™,
x> 0.

(ii) For @ € R we have Inz® = In(exp(alnz)) = alnzx, with z > 0. For
a = 1/2, we have Inz'/? = (1/2)Inz. Because \/z - /& = z, it follows that
2In/z = Inz. From here In/z = (1/2)Inz implies In\/z = In2'/2. Thus

V=% z>0. (5.38)

From here it follows that the square root function is continuous on [0, cof.
(iii) The relation (5.38) suggests the following definition

1
%:xl/”zexp<—lnm>, x>0, n=12.... A
n

Theorem 9.6. One has

n—oo

1 n
ez:}ILiHb(l—!—ha:)l/h, r€R, and e = lim (1+—) , o n=1,2.....
= n

Proof. Suppose 2 € R\ {0}. Choose h # 0 so that 1+ hz > 0. Then

}lliﬂ%(l + ha)V/h = ]112% exp(% In(1 + hx)) = }ILILIB exp(xW)
= exp(ac ;l—>m1 ;nTy)l> =exp(z-1)=¢€".
Suppose x = 0. Then
® =exp(0)=1= lim (1+ 1 0)!/".
Suppose x = 1 and h = 1/n, n = 1,2,.... Then we get the second

equality. O
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Theorem 9.7. The exponential function R > x — €% is differentiable and
(e™) = e, for all real x.

Proof. We have already introduced a proof for this statement by Theorem
9.5. Here we present a different proof. Note that

h

. [ . —
g —— =l

by the substitution h =1nt, ¢ > 0. By (5.37) we have

eTth _ e eh—1
lim ———— = lim €% -
h—0 h h—0 h

=€ 0O

Corollary 9.8. (i) Suppose a > 0 and a # 1. Then the logarithmic function
10,00[2 x +— log, « is differentiable and

[

“zma ” > 0.

(log, =)

(ii) Suppose a € R. Then the power function ]0,00[> x +— x® is differentiable
and

(%) = az®*" ', 2>0.

(iil) Suppose a > 0. Then the exponential function R 3 x — a® is differen-
tiable and
() =a"Ina, xeR.

Remarks. (i) By Theorem 4.1 of L'Hospital and Theorem 9.5 for z > 0 we
have

. h_ 1 h _ . _
}lllir%)(x 1)/h ]lllir%)(x Inx)/1 lnx’llli%exp(hlnx) Ina.

(ii) By (i) we have

lim n(Yz—1)=lnz, z>0. A

n—oo

5.9.4 The arctangent function

Choose a real z. The restriction of the tangent function at the | — /2, 7/2]
is one-to-one and onto. Therefore there exists a unique y €] — w/2,7/2[ so
that tany = x. By
2t 2
tany = —an(zy/ )
1+ tan®(y/2)

it immediately follows that

tany

tan(y/2) = ————
w/2) 1++/1+tan?y
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and
tan(y/2")

14 /1 + tan?(y/27)

Denote z, = tany/2". We have zy = z, and z,41 = z,/(1 + /14 22). By
Ty = 2" - z, and whenever x # 0, that is, y # 0, we have

tan(y/2"+1) =

=0,1,2,....

] tan y/2n n— oo
y/2"

Lemma 5.12. Consider a real = and (2,)n>0 a sequence defined by

Ty = Yy = arctanx.

zo=x and zp41 = 2z,/1++/1+22, n>0. (5.39)

Then all the terms of the sequence (zp)n>0 are positive for x > 0, negative
for x <0, respectively, zero for x = 0. Moreover, lim z, = 0.

Proof. The first claim follows by induction. By recurrence it follows that (zy)
is monotonic. More precisely, it is decreasing for = > 0 and increasing for
x < 0. Thus (z,) is convergent. Denote z = limz,. Passing to the limit
in recurrence we get z = z/(1 + 1+ z2). This equality is satisfied by zero
only. 0O

Theorem 9.8. Consider a real x and two sequences (n)n>0 and (Yn)n>0

defined by

Ty =2" 2z, and y, =2" -z, /\/1+ 22, (5.40)
where (zy) s defined by (5.39). Then
(a) If >0, we have

O<yn—1<yn<xn<$n—17 n21

)

the sequences (r,,) and (y,) are convergent to the same limit, let it be [,
and

Yn <l <xp, n>0. (5.41)
(b) If <0, we have

0<$n—1<xn<yn<yn—17 n21

)

the sequences (r,,) and (y,) are convergent to the same limit, let it be [,
and

T, <l <y, mn>0. (5.42)

(¢) If © =0, then z,, =y, =0 for n >0 and thus limz, = limy, = 0.
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Proof. Suppose x > 0 and n is a positive and integer number. By Lemma
5.12, 2,1 and thus y,_1. The inequality y,_1 < y, is equivalent to

1422 <1+22_,.

The inequality vy, < x, follows from

Yn = xn/ \/ 1+ Z% . (543)
Then we have

Ty =2" 2, = —Q”zn,l
n — n -
14+4/1422

From Lemma 5.12 and (5.43) it follows that there exist lim z,, and limy,, and
they coincide. Let [ be the common limit. Thus (5.41) is obvious.

The claims (b) and (c) are proved similarly. O

The function arctan : R — R assigning to each real number x the limit [
in Theorem 9.8 is said to be the arctangent function.

n—1
<2 *Zp—1 = Tp—1-

Corollary 9.9. One has arctan0 = 0. Suppose x # 0. Then
|z|/v/ 1+ 22 < |arctanz| < |z],
2|x|
\/2(1 + 22 + V1 + 2?)

2|z|
1+V1+a2

< |arctanz| <

Theorem 9.9. The arctangent function satisfies the relation

U+ v
arctan v + arctan v = arctan 1 , u,v €R, uv# 1l
— UV

Theorem 9.10. The arctangent function is odd, increasing, and bounded
on R.

5.10 Functions with primitives

5.10.1 The concept of a primitive function

Let I C R be an interval and f: I — R be given. A function F : I — R is
said to be a primitive (an antiderivative) of f on I if F is differentiable on
I and

F'(z) = f(x), for every z € I.

In this case we say that function f has a primitive (function). We denote by
Pr the class of real functions defined on I with a primitive.
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Remarks 10.1. (i). If f € Py, then function f has an infinity of primitives.
That is, if F' is a primitive of f, then F + ¢ is also a primitive of f, for any
real constant c.

An even stronger statement holds: any two primitives of f on I differ by
a constant. Indeed, for any two primitives Fy, Fy of f,

Fi(z) = Fy(z) = f(z), Vazel
By the Lagrange mean value theorem there is a real constant ¢ such that

Fl(I):F2($)+C, Vrel.

Suppose f : I — R has a primitive and F' is a primitive of it. Then we
write

/f(x)d$={F+c|c€R}:F+R

for the set of primitives to f. This set of primitives of f is said to be the
indefinite integral of f.

(ii). Suppose f : I — R has a primitive, u € I, and ¢ is a real number.
Then there exists a unique primitive F. of f on I satisfying F.(u) = c.
Indeed, let F' be an arbitrary primitive of f. Then F,. : I — R defined by
F.(z) = F(x) — (F(u) — ¢) satisfies all the requirements. A

Theorem 10.1. A function f has a primitive on an interval I if and only if
f has a primitive on every compact interval [a,b] C I.

Proof. 1t is clear that if f has a primitive on an interval I, it has a primitive
on every compact interval [a,b] C I.

Suppose f has a primitive on every compact interval [a,b] C I. Consider
a sequence I, = [an, by, n >0, of compact intervals fulfilling

I, Cl,41, Vn>0, and Up>ol, =1.

Let Fy : [ag,bo] — R be a primitive of f on [ag,bo], u € [ag,bo] a fixed
point, and ¢g = Fy(u). By (ii) of Remarks 10.1 for every natural n > 1 there
exists a unique primitive F,, on I, of f so that F,(u) = ¢g. Furthermore,
for m > n > 1 let F,, and F,, be the primitives of f on I,,, respectively,
I,,. Then on I, the two primitives F},, and F,, coincide. Thus we can define

F:I—-R, F(z)=F,(x), z¢€l,.
Then F' is a primitive of f on I. O

Theorem 10.2. Suppose function f:1 — R has a primitive on the interval
1. Then f satisfies the Darboux property; that is, Py C Dj.
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Proof. Let I’ be a primitive of f, a,b € I, a <b, and A be a point between
f(a) and f(b). Suppose f(a) < A < f(b). Then the mapping G : [a,b] — R,
G(z) = F(x) — Az is differentiable and

G'(a) = fla) = A <0< f(b) — A= G'(b).
G is continuous, thus there exists a point of minimum of G on [a,b]; denote

it by ¢ € [a,b].
We show that ¢ ¢ {a,b}. Indeed, from

G'(a) = lim 7(?@2 —Glo) <0
r—a —a
r>a

it follows that there is » > 0 such that G(t) < G(a), for every t €la,a + r|.
Thus ¢ # a. Similarly, from G’(b) > 0 we infer that ¢ # b. Thus ¢ is a
point of minimum of G on Ja, b[. Based on the Fermat theorem we may write
G'(¢) = 0; that is, f(¢) = A. Hence f is a Darboux mapping. 0O

Corollary 10.10. A primitive function of f € Pr with f : I — R\ {0} is
strictly monotone.

Proof. Let F be a primitive of f. Then F'(t) = f(t) # 0, for every t € I.
Because f is a Darboux mapping, either f > 0 or f < 0 on I. Hence F is
strictly monotonic on I. 0O

Corollary 10.11. A function f € Py has no discontinuity point of the first
kind.

Proof. The claim follows from Theorem 10.2 and from Corollary 4.11 at page
166. O

Corollary 10.12. Let f : I — R be discontinuous and monotonic. Then

[ ¢&Pr.

Proof. Let ty be a discontinuity point of f. Because f is monotonic, ¢y is a
discontinuity point of the first kind. Then by Corollary 10.11, f ¢ P;. O

Example. We show that there is a Darboux function with no primitives.
Consider the following mapping,

sin(1/t), t#0,
m, t=0.

fm5R*>Ra fm(t){

It is a Darboux function if and only if m € [—1,1] (because for any interval
150, 1| >R, fnll) = [~1,1]U {m}).
On the other hand
fm € Pr<—= m=0.

Hence for any m € [-1,0[U]0,1] it follows that f,, € D\ P;. A
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5.10.2 The existence of primitives for continuous functions

By Theorem 10.1 we saw that a mapping f : I — R has a primitive if and
only if it has a primitive on any compact [a,b] C I. Hence it is important to
know the criteria of having primitives on compact intervals.
By a partition P of [a,b] we mean a finite set of points zg,z1,..., Ty,
satisfying
a=x90<x << < xp g < =D

Denote I = [zr-1,2k], Azr = xp — k-1, kK = 1,2,...,n. Consider a
bounded function f : [a,b] — R and denote

m=1inf f, M =supf, mp=inff, Mp=supf, k=1,2,...,n.
[a,b] [a,b] I Iy

The real number

L(f,P) = myAx
k=1

is said to be the lower Darbouz sum of the bounded mapping f : [a,b] — R
with respect to the partition P.

Remark. Because m < mj < M < M, it follows that
m(b_a’) < L(f?P) < M(b_a)a

for any partition P of the interval [a,b]. Thus the set of lower Darboux sums
is bounded. A

Then it makes sense to define

I =supL(f,P)
P

as the lower Darboux integral of the bounded function f : [a,b] — R. We

denoted it by
b b
/ f or / f(z)da.

Proposition 10.5. Suppose f :[a,b] — R is a bounded function. Define
F:I-R, F(;;;):/' f.
a

Then
(a) F(b) = F(c) + fcbf, for every c € [a, b].

b) There is a osiz:ive L so that |F(z')—F(2")| < L|2'—2"], forall ', 2" € I.
( p
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Proof. We remark that [ f = 0.

(a) Choose ¢ €]a,b[, and let P; and P, be two arbitrary partitions of I; =
[a, ], respectively, Iy = [¢,b]. Set P = P; U Py. Then

L(f, P1) + L(f, P2) = L(f, P) < F(b),
SupL(f, P+ L(f, Pr) < F(b),  Flc )+SHPL(fa Py) < F(b)

o+ 1

In order to prove the reverse inequality let P be an arbitrary partition of
[a, b].

e If c € P, then taking P, = PN [a,c¢] and P, = PNc,b|, it results
LU, P) = L(f. ) + L(f, Py) < Fle / Lo A

o If ¢ ¢ P, then taking P* = P U {c}, it follows

uﬂmngPﬂgﬂ@+/f. (5.45)

Passing to the supremum in (5.44) and (5.45), the conclusion follows.
(b) Consider a’,2"” € I, 2’ < 2", and L =sup,¢;|f(z)|. Then (a) implies

) =P = | [ 5l <06 - ) = D' ")

Theorem 10.3. Every continuous function f : 1 — R has a primitive; that
18,.

C(I) C Pr.

Proof. Taking into account claim (ii) of Remarks 10.1 saying that f € P; <=
fe Plap)» V]a,b] C I, it is enough to prove that every continuous function
f:[a,b] — R has a primitive.

Therefore consider a continuous function f : [a,b] — R and introduce

Filab —R, Flz /f

This definition makes sense because f is bounded on [a,b], by Theorem 2.9
at page 156.

We show that F' is a primitive of f. Take an arbitrary but fixed xg € [a, b].
We show that F' has a right-hand derivative on xy which is equal to f(zo);
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similarly, we show that F' has a left-hand side derivative on ¢y which is equal

to f(xo).

So, choose xg € [a,b[. From the right-hand side continuity at xo of f
it follows that for every & > 0 there exists 6 > 0 such that for any z €
|z, o + 0] C Jxo, b] we have

f(w0) — € < f(x) < flzo) +<,
(F(x0) — &)(x — o) < / f < (F(zo) +&)(z — x0).

Then it follows
F(IL‘) — F(l’o)

—f(xo)‘ <eg, forevery x €lxg,x0+9[;
Tr — X

that is, F' is right-hand side differentiable on zy and the right-hand side
derivative of F' on ¢ is equal to f(xq).

The left-hand side case runs similarly. 0O

We can state the fundamental formula of calculus.

Corollary 10.13. Suppose [ : [a,b] — R is continuous. Then [ has a prim-
itive F : [a,b] — R and

F'(x) = f(x), VY€ la,b].

A question arises: does the inverse of a function having a primitive have a
primitive? The answer is supplied by the following.

Corollary 10.14. Let I be a compact interval and suppose that the function
f : I — R is injective and it has a primitive. Then f~' : f(I) — R is
continuous, hence it has a primitive.

Proof. Function f has a primitive, thus it has the Darboux property, and
thus it has no discontinuity points of the first kind.

Function f is injective and has the Darboux property, thus it is strictly
monotonic; thus it has no discontinuity points of the second kind. Therefore f
is continuous and strictly monotonic on the compact interval I. Then based
on Theorem 2.11 page 156 we conclude that f~! is continuous on f(I). Hence
it has a primitive. 0O

5.10.3 Operations with functions with primitives

We show that P is a real linear space.

Proposition 10.6. Suppose f,g € P; and o,3 € R. Then af + Bg € P;.
Moreover, if a® + 32 > 0, then

Jarspg=a- [1+5- [0



5.10 Functions having primitives 245

Proof. Choose F € [ f and G € [g. Then H = oF + 3G is differentiable
and H' = oF" + G' = af + g = h. It follows that

a-/f+ﬁ~/gc/(af—|—6g), for every «,f € R.
Suppose that o? + 32 > 0. Then we may consider 3 # 0. Consider H €

[ h, F € [ f. Then the function

G= % is differentiable and G’ = h —604]” =g

Thus G€ [g and H=aF + G € a- [ f+ - [g. Hence

/(af‘f'ﬁg)ca'/f-l-ﬂ-/g, if ®4+4%>0. O

Remark. The above proposition fails if « = 8 = 0. Indeed, if « = 3 = 0,
then for any f,g € Py,

Jasssp=[o-rz @ =a [1+5 [4 &

Remark. The product of two functions in P; does not necessarily belong to
Pr. Indeed, consider
1 1 1 1
so2 4L o2 L .
o) = sin . bmx, x #£0, and g(x) = sin x—‘rblnx, x # 0,
1/2, z =0, 1/2, z=0.

2

Then f,g € Pr because f = fi — fo and g = f1 + fa, where

2 1
1 1 Jcos—, z #0, sin —, z #0,
I R AR S
0, x =0, 0, xz=0.
On the other hand the mapping
[ =(1/4)sin*(2/2), x #0,
(f-9)@) = {1/47 otherwise

does not fulfill the Darboux property because
(f-9)(R) =[-1/4,0]U{1/4}. A

A question arises: when does a product of two functions in P; belong to
Pr? An answer is supplied by the next proposition.
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Proposition 10.7. Consider f: I — R, f € Py, and g: I — R, g€ C*(I).
Then f-g € Py.

Proof. Consider F € ff and F; = F -g. Then F}) is differentiable and
F{ = fg+Fg'. Because F¢' is continuous, then Fg’ € P;. Choose G € [ Fg'.
Then H = F; — G is differentiable on I and

H' =F -G =fg+Fg —Fg = fg,

hence fg € Pr and H € [ fg. O

Another question arises: does the conclusion of the previous proposition
hold if we suppose that ¢ is continuous on I? The answer is negative and it
follows from the next example.

Example. The function

xsin(1/2?), x # 0,

/R =R, f(x):{o 0

is continuous. The function

g:R—=R, g¢g(z)= {él/l‘) Sin(l/x2)7 i 7’: 8,

)

has a primitive. Indeed, we write g = g2 — g1, where g1, 92 € Py,

2
o) = et 22

92(x) = Gl(w)v

G(z) = {((]ﬂ/?) cos(1/z?), z i 8

Suppose that fg € P;. Then from

1/2, x#£0, 1 {008(2/362)7 x #0,

(fg)(x){o, r=0 2 0, z=0

it follows that the function

- {1 2t

has a primitive. This function is not a Darboux one, therefore it has no prim-
itive. Hence the assumption that fg € P; does not hold. A

Remark. Adding an extra assumption, the conclusion of the previous re-
mark can be improved. That is, if f: I — R\ {0}, the product has a
primitive. A
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Proposition 10.8. Suppose I = [a,b], f: I — R\ {0} with f € P, and
g€ C(I). Then f-g€ Py.

Proof. Choose F € ff. Because f = F’ has a constant sign and it has the
Darboux property, F is strictly monotonic. Then F~! is differentiable on
F(I) and thus go F~! is continuous on F(I). It follows that go F~! has a
primitive on F(I). Let G be a primitive of go F~1. Then

(GoF) =(G'oF)-F' =(goF o F)- F' = gf”

Hence the product fg has a primitive. 0O

5.11 Exercises

5.1. Consider a function f:]—1,1[— R such that there exists f/(0). Choose
two sequences (a,), and (3,), satisfying —1 < «a, < (3, < 1 such that
a, — 0 and 3, — 0 as n — oo. Define

f(Bn) = flam)

n = Bn — anp

Show that

(b) If 0 < av, and the sequence (8,/(8n — an))n is bounded, lim, o d, =

f'(0).
(c) If f' is continuous on | — 1,1[, lim, o d, = f'(0).
(d) There exists a differentiable function f on ] — 1,1[ (with discontinuous

derivative) such that a,, — 0, 8, — 0, and there exists lim, .., d,, but

lim,, o dp 7& f’(O)

5.2. Let f and g be nonconstant and differentiable functions defined on an
interval ]a, b[. Suppose that for every x €]a,b[,

f(@) +g(x) #0 and f(x)g'(z) - f'(x)g(x) = 0.
Show that g has no zero on Ja,b[ and f/g is constant on |a, b|.

5.3. Show that there is a unique positive number a such that a® > z* for all
x > 0. Find the number a.

5.4. Let f be continuous on [0, 1] and differentiable on ]0, 1[. Suppose f(0) =
f(1) = 0. Show that there exists £ €]0,1[ so that f(&) = f'(§).

5.5. For every real number x;, construct the sequence x1,x2,... by setting
anrl:xn(xn"‘]-/n), n=12,....

Prove that there exists exactly one value of x1 which gives 0 < z,, < x4 < 1,
forall n=1,2,....
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5.6. For all 0 < 2 < 7/2, show that 0 < sin z < z < tan «.

5.7. Find the limits

(a) limg o0 2% /(In )",

(b) limg o 2.

(c) limgoo (V23 + 22+ +1— Va2 +a+1-(In(e” +2))/z).

5.8. Consider a € C*(R) with a(z) > 1 for all x € R, and f € C%(R)
satisfying

f(0) = f(0)=0 and (a(z)f'(z)) + f(z) >0, VzeR.
Show that f(3) > 0.
5.9. Find all differentiable functions f : R — R satisfying the relation
r (x + y) _ )~ f=)
2 y—x

5.10. Prove that any nonnull function f:R — R differentiable at x = 0 and
satisfying the relation

flz+y)=f(2) fly), =yeR,
is indefinite differentiable at each z € R.
5.11. Let f : [0,1] — R be a differential function satisfying f’(0) = 1 and
f'(1) = 1. Show that f’ has a fixed point in ]0,1].

5.12. Let f be a real-valued function with n+1 derivatives on R. Show that
for each pair of real numbers a,b, a < b, such that

1n(f(b) + 1) +---+f<"><b)> b—a
fla) + f'(a) + -+ f(a)
there is a number ¢ €]a, b[ for which 1 (c) = f(c).
5.13. Set m,n € N*. Let aq,...,a, be positive numbers. Show that
al +af + - +am - (a1+a2+~~+an)m.
n

, Ty ER x#y.

n
5.14. Show that for every triangle ABC' the following inequalities hold.
sin A + sin B +sin C' < 3v/3/2, sin Asin Bsin C' < 3v/3/8,
cos A+ cos B+ cosC <3/2, cos Acos BeosC <1/8.
5.15. Show that the series Y~ , e "sin(nz) converges at every real z and
its sum has a continuous derivative on R.
5.16. Show that the function
sinx

fR—=R, f(x)= z z70,
0 =0

has no primitive on R.
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5.12 References and comments

Many parts of the present chapter follow [115] and [87]. We indicate more
precisely some different sources.

The proof of Theorem 1.2 is contained in [18].

Propositions 2.3 and 2.4, Lemma 5.1, as well as Theorems 2.6 and 2.7
appeared in [138].

Theorem 2.8 may be found in [86, vol.2, p. 77].

A new proof to Theorem 3.1 may be found in [102].

New results on the Taylor remainder can be found, for example in [56].

The mean inequality, Corollary 6.12, enjoyed a lot of attention and many
proofs. One proof may be found in [106, Part 2, Chapter 2].

Theorem 7.1 appears in [115, p. 135].

In many textbooks the elementary functions (the exponential function,
the sinus function, the cosines function, the logarithmic function, and the arc
tangent function) are introduced as series of functions as we already did by
(5.13)-(5.16), and (5.19). An interesting way to introduce the square root
function, the logarithmic function, the exponential function, the arc tangent
function, the sine function, and the cosines function may be found in [90].
These functions are introduced only by recurrent sequences.

In [14, §5.3] or [126, Ch. 5] are proofs of Theorem 8.10.

Exercises 5.5, 5.9, 5.10 may be found in [96].

Exercise 5.11 is from [117].

Exercise 5.12 appeared at the first IMC, 1994, second day as Problem 3.
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Integral Calculus on R

The aim of the present chapter is to introduce some basic results on integral
calculus on the real axis.

6.1 The Darboux—Stieltjes integral

6.1.1 The Darboux integral

A partition P of [a,b] (as we have defined it at page 177) is a set of points

T0s T1,..-,%n, satisfying a =x9 <y <29 <--- <21 < @, =b. Denote
Ikz[xk_l,xk], Axp =xp —xp_1, k=12,...,n.

For any partition P we denote ||P| = maxi<k<, Az, and call it the norm

of P.

Let f be a real-valued bounded function defined on [a,b]. Corresponding
to a given partition P of the interval [a,b], we set

my, = inf f(x), My = sup f(x),
x€ly z€l)

L(P,f) =) mpAzg, U(P,f)=) MAzy.
k=1 k=1

Moreover, we put

b b .
/a flx)dx = Sllip L(P, f), /a f(x)dx = 1%f U(P, f), (6.1)

where, as indicated, the sup and the inf are considered over all partitions of
the interval [a,b]. The fab f(z)dz is said to be the lower Darbouz integral of
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the function f on the interval [a,b], and fff(z)d:c is said to be the upper
Darbouz integral of the function f on the interval [a,b]. We remark for a
bounded function f (m < f(z) < M, for all z € [a,b]) the lower and the
upper integral exist because

m < f@) <M = m(b—a) < L(P,f) <U(P, ) < M(b— a).

If the lower and the upper Darboux integral of f are equal, we say that
f is Darboux integrable on [a,b], we write f € D, and denote the common

value in (6.1) by
b
/ f(z)dx

In this case (as we show in the next subsection) we may write

b
mib-a) S LP) < [ fo)dz <UPF) < M(b-a)

6.1.2 The Darboux—Stieltjes integral

We now introduce another notion of integrability. Let « be a monotoni-
cally increasing function on the interval [a,b]. Consider a partition P =
{zo,z1,..., 2} of [a,b] so that a = g < 27 < -+ < 2y <z, = b,
and set

Aay, = a(zy) —a(zk—1), k=1,2,...,n

Because « is monotonically increasing, Aay > 0. For a bounded function f
on [a,b], we set

L(P, f,a kaAak, U(P, f,a ZMkAak

my, and M}, have been defined earlier. Moreover, we consider

b b
/ f(z)da =sup L(P, f,«) and / f(z)da =it U(P, f,a), (6.2)
a P a P

where, as earlier, the sup and the inf are considered over all partitions
of the interval [a,b]. The fabf(a:)doz is said to be the lower Darbouz—Stieltjes'

integral of the function f with respect to «, on the interval [a,b], and

f;f(a:)da is said to be the upper Darboux—Stieltjes integral of the function f
with respect to « on the interval [a, b].

! Thomas Jan Stieltjes, 1856-1894.
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A partition P* of [a, b] is said to be a refinement of P if P C P*. Suppose
two partitions P; and P, are given on [a,b]. Their common refinement P*
is defined by P* = P, U P;.

Lemma 6.1. Let P* be a refinement of P. Then
L(P, f,a) < L(P", [, ) (6.3)

and
U(P, f,a) > U(P*, f,«). (6.4)

Proof. If P = P* in (6.3) and (6.4) we have equalities. Suppose for the
beginning that P* contains just one point more than P. Let ¢ be this extra
point and suppose that zp_1 <t < xp. Set

n= sp f@), s2= swp fa).
zE€[T)K_1,1] TE€[t,xk)

Then s; < M, and sy < Mj,. Therefore it results
U(P*mfva) - U(P>f>a)
= s1(a(t) — aler-1)) + s2(alan) — alt) — Mi(aler) — alwi1))
= (51— Mp)(@(t) — aaz—1) + (s2 — My)(alzx) - alt)) < 0.

If P* contains m points more than P, we repeat the above reasoning m
times. Thus (6.4) is completely proved.
Inequality (6.3) is proved in a similar way. O

L?uwasz§@Mw

Theorem 1.1. It holds

Proof. Choose P; and P, two arbitrary partitions and let P* be their com-
mon refinement. By Lemma 6.1,

L(Py, f,a) < L(P*, f,a) <U(P*, f,a) <U(Py, f, ).

Then
L(Pl,fva) S U(PQ,f,Oé)~

Keeping P, fixed and taking the supremum in respect to P; in the above
inequality, we have

b
/f@MaSUG%ﬂM-

Taking the infimum in respect to P, in the above inequality, we complete the
proof. O
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If the lower and the upper Darboux—Stieltjes integrals of f are equal, we

say that f is Darbouz—Stieltjes integrable with respect to a, on [a,b], we
write f € D(«a), and denote the common value in (6.2) by

jibf(m)da or ijf(x)da(x)

If a(z) =« for all = € [a, ],

/f dm—/f Yda(z

meaning that the Darboux integral is a special case of the Darboux—Stieltjes
integral.

The Darboux—Stieltjes integrability can be characterized by the next re-
sult.

Theorem 1.2. f € D(«) on [a,b] is Darbouz—Stieltjes integrable if and only
if for every € > 0 there exists a partition P such that

U(P, f,a) — L(P, f,a) < e. (6.5)

Proof. Condition (6.5) is sufficient because from

L(P, f,« /f da</f(x)da§U(P,f,o¢)

it follows that
b b
0< / f(x)da—/ f(z)da < g

that is, f € D(«).
Suppose that

l?mM=Lvmw=L3mm

and let € > 0 be given. Then we can find two partitions P; and P, such that

b b
U(Pa, f, ) —/ f(z)da < e/2 and / f(x)da — L(Py, f,a) < e/2.

Let P be the common refinement of P; and P,. Then

b
U(P’f’a) SU(P%fva) S/ f(.%')da—l—%SL(th,Oz)—‘rESL(P,f,Oé)-FE;

that is, inequality (6.5) holds. O
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Theorem 1.3. Suppose [ is monotonic on |a,b] and « is increasing and
continuous on [a,b]. Then f € D(«).

Proof. Suppose f(a) = f(b). Then f(z) = f(a), for all = € [a,b]. We have
L(P, f,a) =U(P, f,a) = f(a)(a(b) — a(a)), for all partitions P.

Therefore
_b b
/ f(z)dor = / f(@)da = f(a)(a(b) — a(a)),

and so f € D(w).

Suppose f(a) # f(b). Suppose also f is monotonically increasing. The
other case runs similarly. Let ¢ > 0 be given. Because « is continuous on
[a,b], it is uniformly continuous on [a,b]. Then there exists a partition P
such that

b) —
Aak:w’ k=1,2,...,n anda -

We have My = f(zr) and my = f(ap_1) for k =1,2,...,n. Hence

U(P 1,0) - (P, 1,0) =2 DS (0 — (e )
k=

1

for n large enough. Then by Theorem 1.2, f € D(«). O

Theorem 1.4. Suppose [ is continuous on [a,b]. Then f € D(a). Moreover,
to every € > 0 there corresponds a 6 > 0 such that

n b
Zf(tk)Aar/ fdo
k=1 a

for every partition P = {xq,...,z,} of [a,b] with ||P| < 0, and for every
choice of points ty € [Tr_1,Tk].

<e (6.6)

Proof. Let € > 0 be given. Choose n > 0 such that («a(b) — a(a))n < e.
Function f is uniformly continuous on [a,b], so there exits a positive § such
that

[f(z) = f()] <n (6.7)
whenever |z —t| < ¢ and z,t € [a,b].
Choose a partition P such that || P|| < ¢. By (6.7) we have My —my <,
forall k=1,2,...,n. Thus
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n

U(P,f,0) = L(P, f,0) = > (M — m) Ay = n(cu(b) — afa)) < e.
k=1

By the characterization Theorem 1.2, we conclude that f € D(«).

Because the two numbers Y, f(tx)Aay and fab fda lie between U (P,
fya) and L(P, f,«), inequality (6.6) is proved. O

Theorem 1.4 is a useful tool to find the limits of certain sequences; see
Exercise 6.1.

Theorem 1.5. (Leibniz—Newton formula) Suppose f is continuous on |a,b].
Let F be a primitive of f on [a,b]. Then

b
F(b) — Fa) = / F(w)da.

Proof. From Theorem 1.4 we have that f is integrable. Then

/;bf(:z)d:c - /abf(x)dx.

The formula follows by (a) in Proposition 10.5 at page 242. O

Theorem 1.6. Let f : [a,b] — R be a nondecreasing function with a primi-
tive. Then a primitive is a convexr function.

Proof. By Corollary 2.4 at page 163 function f has no discontinuity of the
second kind. Function f is with a primitive, thus by Corollary 10.11 at page
241 it has no discontinuity of the first kind. Hence f is continuous on [a, b].
Denote g(x) = [ f(t)dt a primitive of f, @ € [a,b]. Consider a positive h
and an z satisfying a <x —h <2+ h <b. Then

- _ x z+h
W _ %/x Ft)dt > f(=), (6.8)
g@)—glx—h) 1 (7
) -/l fe)dt < f(a). (6.9)

Consider a < ax <y <b, A €]0,1], and z = Az + (1 — \)y. From (6.8)
and (6.9) we have

—2)f(2), (6.10)
(z —2)f(2). (6.11)

Multiply inequality (6.10) by 1 —X and (6.11) by A; then add them. It follows
that (1 —X)g(y) — g(z) + Ag(x) > 0; that is, g is convex on [a,b]. O
Several arithmetic properties of the Darboux—Stieltjes integral follow.
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Theorem 1.7. (a) Suppose fi1, fo € D(a) on [a,b]. Then f1+ fa € D(a),
c- f €D(a) for every constant ¢, and

/ab(fl + f2)do = /ab Jrdo + /ab fadar, (6.12)

/abc-fda:c-/abfda.

(b) Suppose fi(x) < fo(z), for all x € [a,b]. Then f: frda < f; fada.
(c) Suppose f € D(a) on [a,b] and c €]a,b[. Then f € D(a) on [a,c] and

[c,b], and
/bfda/acfdaJr/cbfda.

(d) Suppose f € D(a) on [a,b] and f(z) > 0, for every = € [a,b]. Then

) o

V[ €D(a) on [a,b].
(e) Suppose f € D( ) on [a,b] and the bounds of f are either positive or

negative. Then 1/f € D(a) on [a,b].
(f) Suppose f,g € D(a) on [a,b]. Then f-g € D(a).
(g) Suppose f € D(a) o [ ,b]. Then

b
< / [flev

/abfda

If |[f(x)] < M on [a,b], then

/abfda

(h) Suppose f,g € D(«) on [a,b] and f is nonnegative on [a,b]. Denote
m = infl,4) g(¥) and M = supy,  g(z). Then there exists v € [m, M]

such that ) .
/ f~gda:’y~/ fda.

(i) (Cauchy—Buniakovski-Schwarz inequality for integrals) Suppose f,g €
D(«) on [a,b]. Then

(Croe)<(Fre) (o)

(j) Suppose f € D(ay) and f € D(ag) on [a,b]. Then f € D(ay + as) and

/ab fd(ag + az) = /ab fday +/ab fdas.

< M(a(b) — a(a)).
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(k) Suppose f € D(a) on [a,b] and ¢ >0 is a constant. Then

/fdca —c/fda.

Proof. (a) We start showing that if f = fi1 + f2, f € D(«). For, consider any
partition P of [a,b]. Then

L(P, fi,0)+L(P, fo,a) < L(P, f,a) <U(P, f,a) SU(P, f1,0) + U(P, fo, ).
(6.13)

There exist partitions P; and P, such that U(Py, fr,«) — L(Pg, fr, o) < g,
k=1,2. Let P be their common refinement. The above inequalities hold by
passing to partition P. Then by (6.13) it results U(P, f,a) — L(P, f,a) < 2g;
that is, f € D(«) on [a,b].

We prove the equality in (6.12). Using the same P we have U(P, fi, ) <
[? fda+ ¢, k=1,2. Thus (6.13) implies

/fda<UPfk, /flda—i-/ foda + 2¢.

Because € > 0 has been chosen arbitrary, we get

/: fda < /ab frda + /ab foda. (6.14)

Replace f; and fo by —fi, respectively, —fo; the inequality in (6.14) is
reversed, hence (6.12) is proved.

(e) Suppose M > m > 0. Then if m) and M], are the infimum, respectively,
the supremum of 1/f on I, we have

M, — mi, < 1/mj, — 1/M}, < (1/m?)(My, — my).

The conclusion follows by Theorem 1.2.

(f) We may suppose that f,g > 0 on [a,b]. Then 0 < m < f(z) < M and
0<m' <g(x) <M for every = € [a,b]. Choose an arbitrary . We admit
that M - M’ > 0, because otherwise at least one function is the null function
on [a,b] and therefore the product is also null, and the conclusion follows.
Suppose M’ > M. For £/(2M), respectively, €/(2M"), there exists a positive
6 such that both

U(f,P,a)— L(f,P,a) <e/(2M) and U(g, P,a) — L(g, P,a) < g/(2M")
for every partition P such that its norm is less than J. We have
my, < g(z) < Mj, and my < f(x) < My, V€ I.

Then mypm), < f(z)g(x) < MM, for every x € Ij,. Denote
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M} = sup f(x)g(z) and m) = inf f(x)g(x).

z€I} el
Then
mimy, < mjy < f(z)g(x) < M < M Mj.
We have

M,/c/ — mg < Mle/c - Tn/g?n;C < (ZW]C - mk)M,; + (ZW,{c - m;)mk
< (Mg — my) + (M, — mj,)) M.

From here we further have
U(f 'Q,P,Oé) —L(fg,P,a) < MZ((MIC _mk) + (Mlir _mgc))Aak
< M((U(f,P,a) _L(f7P7a)) + (U(g7P7a) _L(gv‘P?a))) < ME/M =&

(h) If m < g(x) < M, then mf(x) < g(z)f(z) < Mf(x) and

b b b
m/ fdag/g-fdagM/ fda.
Thus v € [m, M].

(i) For every real A the square (f + \g)? is integrable and nonnegative on
[a,b]. Thus

b b 2 b b 2
0</Q(f+)\g)2da:>\2</a gda) +2)\/a f~gda+</a fda>

We just write that its discriminant is nonpositive.
The proofs of the other claims of the theorem are easy. O

Corollary 1.1. Suppose f is of bounded variation on [a,b]. Then f is Dar-
boux integrable on |a,b].

Proof. By Theorem 7.3 at page 180, f is a difference of two increasing func-
tion. Also by Theorem 1.3 a monotonic function is Darboux integrable and by
Theorem 1.7 the difference of two Darboux functions is a Darboux function.
Thus we conclude that f is Darboux integrable on [a,b]. O

Theorem 1.8. Consider f a Darbouzx integrable function on [a,b]. Then
function g defined on [a,b] by

o) = [ ' (s) ds

is of bounded variation on [a,b].



260 6 Integral Calculus on R

Proof. Function f is bounded on [a, b]; that is, there is a constant M > 0 so

that |f(t)] < M, for all t € [a,b]. Then
f(s)d f(s)|d
/y (s)ds /y |f(s)|ds

x y
/ f(s)dsf/ f(s)ds
< Mz —yl.
Thus g is a Lipschitz function. By (b) of Remarks 7.1 at page 179 we conclude
that g is of bounded variation on [a,b]. O
A result occurs allowing us to find the total variation to a function of the
integrable derivative.

lg(z) — g(y)| = <

Theorem 1.9. Let f be a differentiable function with the Darbouz integrable
derivative on [a,b]. Then

b
U= [ 1@l

Proof. Consider a partition P = {xo,x1,...,2,} of [a,b]. Then by the La-
grange mean value theorem we have

V() = S @) — )] = SO @)@ — o). (6.15)
k=0 k=0

The derivative of f is Darboux integrable, so it is bounded. Then f is Lip-
schitz, thus it is of bounded variation. By Theorem 7.2 at page 180, we have
that if ||P|| — 0, the left-hand side of (6.15) tends to the total variation of f

on [a,b]; that is, %f. Because f’ is Darboux integrable, the right hand-side

of (6.15) tends to [ |f'(z)|dz. O
We now introduce a result on the integrability of the composition of func-
tions.

Theorem 1.10. Suppose f € D(a) on [a,b], m < f < M, g is continuous
on [m, M], and h(x) = g(f(z)) on [a,b]. Then h € D(a) on |a,b].

We introduce the formula of integration by parts.

Theorem 1.11. Suppose f and a are functions of bounded variation on
[a,b], and [ is also continuous. Then

b b
/ fdo = f(b)a(b) — f(a)ala) — / adf.

As an immediate application of the previous theorem is the following re-
sult. Suppose f is any real polynomial with degree m. If

I(t):/0 el f(u)du, (6.16)
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where t is any real number, then by repeated integration by parts, Theorem

1.11, we have
m m

1(t) = ¢ " 10 0) = Y fO. (6.17)

J=0 Jj=0

Furthermore if f denotes the polynomial obtained from f by replacing each
coefficient with its absolute value, then

(1)) < / e £ () du < [ele F (8. (6.18)

This result is useful in proving that e is transcendental by Theorem 6.4 at
page 282.

Theorem 1.12. (Wallis ? formula) There holds

.1 22n(pl)?
Proof. Consider
w/2
I, = / sin” x dx
0
for n =2,3,... . The right-hand side is well defined. We integrate it by parts
- w/2
I, =— Sin"_lmcosx|o +(n— 1)/ sin" "2 z cos? x dx
0

=mn—-1l,—o— (n—1)I,.

Thus we have I, = ((n — 1)/n)I,,—2. Then

2k —1 2% —12k—3 1 [™/?
Io1. = Ioy._o=-.. = cee T
2T Ty k2 2% 2k — 2 2/0 de
o (2k—1)(2k—3)---1
2 (2k)(2k—2)---2
Lo % 2% 2%-2 2. (2k)(2k-2)--2
T k1M T T 2k 12k 173 T 2k+1)(2%k—1)---3°
Thus )
Le 2k —1)(2k—3)---1
= = —(2 1 .
S T L )< 2k)(2k —2)---2

Because 0 < z < /2, one has

2 John Wallis, 1616-1703.
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sin?* 1z < sin?* 2 < sin?* 'z and Iogy1 < Iop < Iop—q.

Thus
1 <oy = Iop/Iops1 < Iop—1/Iopy1 = 1+ 1/2k,

and

ap T,

. 1 (2k)(2k—2)---2 . 1 ((2k)(2k —2)---2)2
= lim — = lim —
Vi = limg VECk D2k —1)--1 koo VE k)]
1 22k(k1)2

T e VE(2R)!

6.2 Integrability of sequences and series of functions

Theorem 2.1. Let a be a monotonically increasing function on [a,b], fn €
D(a) on [a,b], n € N. Suppose that the sequence (f,) converges uniformly
to f on [a,b]. Then f € D(«) on [a,b] and

b b
/fda: lim fnda. (6.20)

n—oo

Proof. First we prove that f € D(a) on [a,b] and so the left-hand side of
(6.20) is meaningful.
Choose € > 0. Then choose 1 > 0 so that

n(a(a) —a(b)) <e/3. (6.21)
By the uniform convergence of (f,) there exists an m € N such that
[fm(z) = f(@)] <n, Ve la,b]. (6.22)
Because each f, € D(«) on [a,b], we choose a partition P of [a,b] such that
U(P, fm,a) — L(P, fm,a) <&/3. (6.23)
By (6.22) f(z) < fm(z)+n, and by (6.21),
UP, f,a) <U(P, frn, ) +¢/3. (6.24)
Similarly, by f(z) > fm(x) —n, it follows that
L(P, f,a) > L(P, fm,a) — /3. (6.25)
Combining (6.23), (6.24), and (6.25), we obtain

U(Pafva)_L(Pafaa) <g,
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which, by Theorem 1.2, implies that f € D(«) on [a,b].
Because (f,) converges uniformly on [a,b] to f, there exists n. so that
n > n. implies that

|fu(z) = f(x)] <e, Va€la,bl.

Then, for n > n.,

/ab frnda

Because ¢ is arbitrary, (6.20) follows. O

b b
(f — fu)da| < / 1 = fulda < £(a(b) - a(a)).

Corollary 2.2. If f, € D(«) on [a,b] for all n € N, f(x) =5 fulx), for
all x € [a,b], and the series converging uniformly on [a,b], then

/abfda:Z/abfnda.

6.3 Improper integrals

Two key assumptions appeared during the precess of defining the Darboux
integral: the compactness of the set where the integrand is defined (namely
[a,b]) and the boundedness of the integrand. Now we try to make sense of a
notion of the integral supposing that one or both assumptions are denied.

We are concerned with functions defined on one of the following noncom-
pact intervals: I = [a,b] for a € R, b € R; I =|a,b] for a € R, b € R;
I =a,b[ for a € R, beR.

An integral defined on one of the above I's is said to be an improper integral
or generalized Darboux integral. There is no restriction on the boundedness of
the integrand.

Let f be a function defined on I = [a,+o0] so that for every b € I there

exists the Darboux integral f: f(z)dx. Define

+oo
[ st = g [ ster

provided the limit exists. In this case we say that the improper integral
f;roo f(x)dx converges; otherwise it diverges.
Similarly, let f be a function defined on I =] — oco,b] so that for every

a € I there exists f; f(z)dz. Define

b b
[ f@yis = tim_ [ f)ds
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provided the limit exists. In this case we say that the improper integral

ffoo f(t)dt converges; otherwise it diverges. We have

/boo f(a)de = /ZOO f(~z)dz.

We define
+o0 b
/ flx)dx = / f(z)dz = lim f(x)dx.
—00 R a— —00 a

b—+oo

The improper integral fjooj f(x)dx converges provided the limit exists; oth-

erwise, we say that the improper integral diverges.

Often, we use the relation

- f(z)dx = ’ f(x)dz + - f(x)dz, a€R.
/ IREC

—o0
Examples 3.1. (a) We study the convergence of the improper integral

T dr
/ —, a>0.
a xp

Suppose p = 1. For any b > a, we have fab dx/x =1n(b/a). Then

bdl‘ b—o00
= 2%, 4o

a T

Suppose p # 1. For any b > a, we have
at=?/(p—1), p>1

p <Ll

b
d_f,C ]. (bl_p . al_p) b—o0
0,

xP 1—p

a

p> 1.
(b) We study the convergence of the improper integral

—+oo
/ e Pdx, peR.
a

b—oo
— OQ.

Suppose p = 0. Then fab e Prdy = fab dr=b—a
Suppose p # 0. Then
b ey [(1/p)e
/ e_dex — € € b ( /p)e ’ p >0
a P —00, p < 0.

(6.26)

We conclude that the improper integral (6.26) converges if and only if

(6.27)
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We conclude that the improper integral (6.27) converges if and only if p > 0.
(c) Consider the improper integral

1
d
ar (6.28)
o P
For 0 < a <1, we have
1 a—0, p=1
fa dz/r=—Ina — 00,
1
dx a—0, p<1
dz _ N e ()
a ¥ 1/(L=p)—a"?/(1-p) a0, p>1
— 0.

We conclude (6.28) converges if and only if p < 1. A

Lemma 6.2. Suppose [ : [a,00]— [0,00[ is Darbouz integrable on every
[a,b], with b > a. Then the improper integral faoo f)dt converges if and only
if there exists M > 0 so that

b
/ f(z)de <M, Vb>a. (6.29)

Proof. Suppose faoo f(x)dx converges. Then limy_, f; f(x)dx exists. Denote
this limit by M. Because f has nonnegative values, f; f(x)dx is increasing
in respect to b. Now the conclusion follows.

Suppose (6.29) holds. Because f has nonnegative values, f: f(z)dx is

increasing in respect to b. So, there exists lim,_, fab f(z)dz. O

Theorem 3.1. (Cauchy) Suppose f : [a,00[— R is Darboux integrable on
every [a,b], with b > a. Then the improper integral faoo f(z)dx converges if
and only if for every € > 0 there exists p > a so that for every d > ¢ >p we

have
d
/ flx)dx

Proof. We define F(t) = f; f(x)dx and apply to F' Theorem 1.2 at page 148.
Then F' has a limit at 400 if and only if € > 0 there exists p > a so that for

every d > c¢ > p we have
d
| stz

Consider f : [a,00] — R. Suppose |f| is Darboux integrable on every
[@,b], with b > a. If the improper integral [ |f(z)|dz converges, then we
say that faoo f(z)dx converges absolutely.

<e.

|F(d) — F(c)| = <e. O
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Lemma 6.3. Consider f : [a,00] — R. Suppose |f| is Darboux integrable on
every [a,b], with b > a. Then f;o f(z)dz is absolutely convergent if and only
if there exists a positive K so that

b
/ f(@)dz < K, ¥b>a.

Theorem 3.2. Consider f : [a,00] — R. Suppose f is Darbouz integrable
on every la,b], with b > a and f:o f(z)dx is absolutely convergent. Then it
18 convergent.

Proof. By Theorem 3.1 applied to |f|, we have that for every € > 0 there
exists p > a so that for every d > ¢ > p,

d
/ |f(z)|dx < e.

By (g) of Theorem 1.7 we have

/Cd f(z)dx

Again by Theorem 3.1, the conclusion follows. O
Consider f :[a,00] = R. If [° f(x)dx is convergent whereas [ f(z)dz
is not absolutely convergent, then we say f;o f(x)dx is semiconvergent.

Remark. Consider f:[0,00] — R defined by

d
</ |[f(z)|de <e, Vd>c>p.

f(z) = , x€[nn+1], nel

Then
/00 fl@)dx = i (-1)"/n+1=1In2
0 n=0

and

o0 b
[ s = i[5 = o

Thus fooo f(z)dz is semiconvergent. A

Lemma 6.4. Consider f : [a,00[— R. Suppose f is Darbouz integrable on
[a,00] and there exists limy_.o f(x). Then lim,_ .o f(x) = 0.

Proof.  Suppose lim,_.o, f(x) = 1 > 0. Then there exists b > a so that
f(z) > 1/2 for every > b. For d > ¢ > b we have
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d
/ f(z)dx > U(d—¢)/2,

so the general test of convergence Theorem 3.1 does not hold.
The case lim; .o f(x) =1 < 0 can be treated similarly. O

Remark 3.1. The condition in Lemma 6.4 is only necessary. For it con-
sider f : [a,00[— R defined by f(z) = sinz? Then [;°sina?dz = v27/4,
[85, p. 443]. More generally, for 6 € [0, 7/4]

o . o0 V2
/ e c05(20) cog(22 sin(20)da = g cos =T / cos z?dr =
0 0

4 )
- . %0 V2
/ e cos(20) sin(z? sin(20)dx = g sing 2= / sinz?dx = Tﬂ .
0 0

Other general relations on the above integrals appear in [126, Chapter III].

A=OVED)  C=(0,/(+Dn)

Fig. 6.1. Figure for Remark 3.1

We estimate the integral fooc |sin2?|dz. Consider a positive a large
enough. We interpret [ [sinz?|dz as the area of the domain bounded by
the horizontal axis Ox and the graph of the function g(z) = |sinz?|, for
x € [0,a]. This area is bounded below by the sum of areas to certain trian-
gles (AABC's), as shown in Figure 6.1. This is always possible because the
function involved is concave between any two consecutive roots. Let m be
the largest positive integer so that /mm < a. Obviously, a — oo implies
m — oo. Then

@ m_l - a— 00
/ |sinx2\dx > Z \/(k+1)27r vk > \/72n7r _a—oo
0

k=0

Q.

We conclude that the integral fooo sin z2dz is semiconvergent. A

A sufficient condition assuring the conclusion of Lemma 6.4 is supplied
below.
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Theorem 3.3. (Barbilat®) Consider f : [a,00[— R a uniformly continuous
and Darboux integrable function on [a,00[. Then limg; o f(z) = 0.

Lemma 6.5. Consider f € C'[0,00[ so that

/OOO |f'(z)] dz < oo.

Then lim, o f(z) exists.

Proof. For 0 <z <y, we have

|f(y) = f(2)] =

[ dt| < [Mirojar (6.30)

By Theorem 3.1 of Cauchy we have that the last integral of (6.30) tends to
zero whenever z,y — co. Then

lim |f(y) — f(x)] = 0.

z,y—o0
By Theorem 1.2 at page 148, we conclude that lim, o f(z) exists. O

Theorem 3.4. Consider f,g : [a,00[— [0,00[ and suppose that both func-
tions are Darbouz integrable on every interval [a,b] with b > a. Moreover,
there exists a constant ¢ > 0 so that f(z) < cg(x), for every x € [a,o0].
Then

(a) If [ g(x)dx is convergent, then [ ° f(z)dx is convergent.
(b) If [ f(x)dx diverges, then [~ g(x)dx diverges.

Proof. (a) Because faoo g(z)dz is convergent, by Theorem 3.1 for every € > 0
there exists p > a so that for every v > u > p we have

/: g(z)dx
/uv f(x)dx [Jv g(z)dx

b
/ f(x)dx eI
b

<ele.

Then

<c <eE.

(b) It follows that

Then

— 0O

/ g(x)dx LU oo,
a
thus [ g(z)dx diverges. O

3 Joan Barbilat, 1907-1988.
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Corollary 3.3. Consider f,g : [a,00[— [0,00[ and suppose that both func-
tions are Darboux integrable on every interval [a,b] with b > a. Moreover,
suppose that lim, . f(z)/g(x) =1. Then

(a) If I < oo and foog )dx converges, [ f(x)dz converges.

(b) If L >0 andf dx diverges, [° f(z)dx diverges.
(c) If 1 €]0,00] then f f(z)dx converges zf and only if [ g(x)dz con-
verges.

Theorem 3.5. Consider a decreasing function f : [0,00[— [0,00[. Then
fo x)dxz converges if and only if > f(n) converges.

Proof. For every natural k and z € [k, k+1] we have f(k+1) < f(z) < f(k).
Then

k+1
ﬂk+U§A f(@)de < £(k)

and summing up

(6.31)

M3
=
=
IA

S~
+
M:

Suppose > f(n) converges. Then there exists a positive M so that for every
b<n+1 by (6.31), we have

b n+1 n
Af@MSA fmms;ﬂm<M

Hence by Lemma 6.2, [~ f(z)dz converges.

Suppose f f(x)dzx converges. Then there exists a positive M such that
by (6.31) for all n, Zzzl f(k) < M. Then Y7 f(k) converges. 0O

Theorem 3.6. Consider f € C'[0,00[ so that
/ ' (2)] dz < oo.
0

Then fo x)dx converges if and only if > f(n) converges.

Proof. By Lemma (6.5) we have that lim, .. f(x) exists. Suppose
lim, o f(2) = 0 because otherwise both [° f(z)dx and Y f(n) diverge.

But
b

/ f(z)dx exists if and only if blim f(z)dx exists.
0 —.Jo
We remark that

b o]
lim / f(x)dz exists if and only if blim f(z)dz exists.

b—oo Jq —oo Jo



270 6 Integral Calculus on R

Indeed, because lim,_,~ f(z) =0,

b 1] b
| t@de [ f@yae= [ payis =0,
0 0 [b]

Denote .
I, = f(x)dz and s, = fk)
J -
Then
n—1 k+1 n—1
Li—si=3 / F)ds = 32 510 = 1o
k=0"F
n—1 k41 k+1
:];)/k (f(z) — f(k))dz — f Z/ </f dy)cix—f()
Denote aj, = kH ([ f'(y) dy) dz. Then

ol < | o ( / 1) dy) o= | .

From the absolute convergence of f’ we have that Y |ax| converges. Then
Yo ar converges as well. Necessarily we have lima,, = 0. But this precisely
means that

lim (I, —s,)=0. O

n—oo

Theorem 3.7. (Abel) Suppose f,g : [a,b]— [0,00[, b € R, b > a, both are
integrable on any compact interval contained in [a,b[, and

(i) f is monotonic and lim,_;, f(z) = 0.
(ii) There exists M >0 so that |f(fg| < M, for each t € [a,b].

Then f - g is Darbouz integrable on |a,b|.

Theorem 3.8. (Dirichlet) Suppose f,g : [a,b]— R, b € R, b > a, both are
integrable on any compact interval contained in [a,b[, and

(i) f is monotonic and bounded on [a,b].
(ii) ¢ is Darboux integrable on |a,b].

Then f - g is Darbouz integrable on [a,b|.
We introduce the formula of integration by parts.

Theorem 3.9. Let —o0 < a < b < co. Consider two functions f, g : [a,b[—
R of class C* such that there exists lim,yp, f(x)g(x) and the integral f: f'g

converges. Then fb fqg’ converges and

b
/ £9' =i f(2)g(a) — f(a)g(a) ~ / fg. (6.32)
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Remark. In many parts of mathematics one can see the following improper
integral

/ e da. (6.33)
0

It is clear that the integral is finite and well defined. We already supplied
three proofs: one by Example 1.1 at page 333, the other two by (a) and (b)
in Examples 5.1 at page 351. A

6.4 Euler integrals

6.4.1 Gamma function

Euler introduced a C*° function that interpolates the factorial whenever the
argument of the function is a positive integer. This function is the Fuler
integral of the second kind or the gamma function and it is defined by

I'(z) = / h t* e~ tdt. (6.34)

0

Theorem 4.1. The gamma function is defined for = > 0.
Proof. We write
1 00
Ix) = / 1=letdr + / =tetdt = Iy (2) + Ir(x),
0 1

where I1(x) = fol t*"te~tdt and Iy(x) = [~ t*"'e~'dt. Because |e~'t" 1| <
t*=1 for z > 0, by the comparison test theorem 3.4, we conclude I;(x) con-
verges. Iy(x) converges because lim;_, trle=t <limy_ e /2=0. O

Theorem 4.2. (Euler, 1730) For = > 0,

1 o)
I'(z) :/ [—In(w)]* tdu, I'(z)= 2/ w2 e gy,
0 0
Proof. Change the variables t = — Inu, respectively, t = u? in (6.34). O
Theorem 4.3. The gamma function is of class C* on ]0,00].
Corollary 4.4. One has

I'(z) :/ t*te tIntdt and '™ (x) :/ t*te~tIn" tdt.
0 0

Theorem 4.4. (Reduction formula) There hold
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Proof. We have I'(1) = [;° e~'dt =1 and
I'z+1)= / tYetdt = —t$e*t|go + x/ t* e tdt = x(z). O
0 0

The reduction formula (6.36) is said to be the functional equation of the
gamma function I

The functional equation (6.36) does not have a unique solution. Other
solutions satisfying both (6.35) and (6.36) are supplied by the functions
cos(2mmx)I’(x), where m € Z \ {0}. Adding extra assumptions, the gamma
function is the unique solution of (6.35) and (6.36) as follows from the next
result given in [19].

Theorem 4.5. There is a unique function f :]0,4+o00[—]0,+o0[ such that
In(f(z)) is conver and

f()=1 and f(x+1)=2xf(x).

The gamma function can be extended on the whole real axis except on the
nonpositive integers {0,—1,—2,...} by considering for = €]0,1[ the func-
tional equation of it under the form

I'z)=I(z+1)/x.
By the previous relation it follows

I'(z+mn)
z+1)-(z+n—-1)

x+n>0.

F(z):x(

Euler introduced another gamma function for z > 0 and p € N* :

X i

p'p _ p
(x+1)-(x+p) zQ+z/1)---(1+z/p)

I(z) = -
Then
I'(z) = lim I,(x).
Immediately we have
I,()=p/(p+1) and I,(xz+1)=(p/(x+p+1)) -z IH(z),

and (6.35) and (6.36) follow.

Remark. We note that the domain of I, can be extended for real but non-
positive integer numbers. A

Because

pz _ 6aa’lnp _ eﬂc(lnp7171/27--~71/p)ea:+:v/2+-~~+:r/p7
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we get
1 1 2 p . ez(lnpf171/27~~71/p)em+r/2+~--+m/p
Iyfa) = - R
zrx+lax+2 x+4+p z(14+z/1)--- (1 +x/p)
or
1 e* e*/2 er/p
Ty(z) = er(np=i=1/2==1/p) — : 6.37
oo =e xl4+zl+z/2 14+z/p (6:37)
By (6.37) we introduce the Weierstrass formula for I,(x).
Theorem 4.6. For every x € R\ {0,—1,—2,...} we have
1 sl T
=z [T (1+2) e/ 6.38
I'(z) e };[1 < + n)© ’ (6.38)
where v s the Euler—Mascheroni constant.
For certain values of the argument, the I' function has closed values.
Theorem 4.7. For n € N, one has
I'(n+1)=nl, (6.39)
1
r <2> =/, (6.40)
1 1-3---(2n—1) 1 1-4---(3n—2) (1
r - = I - | =T =
("+2> o v <"+3) 3n 3)
1 1-5---(4n — 3) 1 1—2n (=)™ 2
r - = I~ I = .
("+4> 4n <4)’ ( 2 > 3 @n-nY"

Proof. (6.39) follows from (6.35) and (6.36).
Taking t = u?, we have

* e~tdt

o0
2
7=2/ e du = /7.
0 \/1? 0

The last equality follows by Example 1.1 at page 333.
The next three equalities follow by (6.36). O

r(1/2) =

Remarks. No closed form to I'(1/3) or I'(1/4) is known. The last equality
in Theorem 4.7 allows computation of the I" function for some negative values
of the argument. A

We now introduce the complement formula of the I' function.

Theorem 4.8. Suppose x and —z are neither negative or null integers. Then

™

Q@)1 — ) = (6.41)

sinmz’
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Proof. By (6.38) we have

oo

e~ e I D) e (1-2) ).

n=1

Because I'(—z) = —I'(1 — x) /=,

By
81n7ra::7TxH — 2 /n?)

(this identity may be found in [126]), we get (6.41). O

Corollary 4.5. One has

1 1 2\ 273 1 3
Proof. Substitute © = 1/2, © =1/3, respectively z =1/4 in (6.41). O

Theorem 4.9. Suppose x and x + 1/2 are neither negative or null integers.
Then

I(z)l (:17 + ;) = \/7? r(2z). (6.42)

Corollary 4.6. One has
r(1/6)=2"13/3/71%(1/3).
Proof. Substitute z =1/6 in (6.42). O

Theorem 4.10. Suppose x,x + 1/n,...,x+ (n —1)1/n are neither negative
or null integers. Then

I'(z)T (x + 711) r (x + 2) T (x + 0= 1) = (2m) (/2122 P(pg),

n

Remark. Theorem 4.9 follows from Theorem 4.10 for n = 2. JAN

Corollary 4.7. One has

() () r(e5) -
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Proof. Substitute = 1/n in the relation in Theorem 4.10. O
The gamma function admits an asymptotic expansion as shown in [70, part
2, p. 293].

Theorem 4.11. For x > 0 one has

. 1 1 139 O(1)
F(a+1)=Vemza®e™ (14— - .
(z+1)=VimzeTe ( T 127 T 28807 T 518405 T Tt )

The Stirling* formula follows at once.

Theorem 4.12. For n € N* one has
nl=vV2mnn"e " (14 o), (6.43)

where o, — 0 as n — oo.

Lemma 6.6. The largest binomial coefficient tends asymptotically to

2"\/2/(nm) as n tends to oo.

Proof. By Theorem 1.25 at page 95 we have for a given n, that the sequence
of binomial coefficients ((2))]@:0 1, 1s unimodal and the biggest term is

given for k = [n/2|. We consider only the case n where is even. The other
case runs similarly. For n, by formula (6.43) of Stirling, we have
ny\  nl (n/e)"v2nm on 2 -
n/2)  ((n/2)1)?  ((n/(20))"/2y/nm)? '

nm

6.4.2 Beta function

The FEuler integral of the first kind or the beta function is the integral defined
as

1
B(z,y) :/ N1 —t)vtdt, x,y > 0. (6.44)
0
x and y are parameters.
Theorem 4.13. The beta function is defined for all x,y > 0.

Proof. If x,y > 1, the integrand is a continuous function in ¢, so the integral
in the right-hand side is proper.

Suppose now that at least one of the parameters belongs to the open ]0, 1]
interval. In this case the integrand is not defined on ¢t =0 or ¢ = 1 or both.
Then we write

1

1/2
B(w,y) = / N1 — Y+ /1/2”1<1—t>y1dt=11<x,y>+12<x,y>,

4 James Stirling, 1710-1761.
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where I (z,y) = [/ t"=1(1 — t)~dt and I,(z,y) = ff/Q tr=1(1 — t)v—1dt.
Obviously, each of the integrands of I1(z,y) and Is(x,y) have at most one
point on which they are not defined.

If t € [0,1/2] and z €]0,1[, then t*~! is unbounded whereas (1 —¢)¥~!
is continuous in ¢, and therefore is bounded by a certain constant C. Thus
the integrand of I; is bounded by C - t*~!. Now invoking (c) in Examples
3.1, we conclude that the integral I is defined for all x,y > 0.

In a similar way we discuss the existence of Io. O

Theorem 4.14. The beta function is continuous on |0, 00[x]0, 0o .

Proof. Tt is sufficient to show that the integrand of B(z,y) is uniformly
convergent in respect to the parameters =z and y, for x > 2o > 0 and y >
Yo > 0, where zy and yy are fixed and positive. Because zg — 1 < =z — 1
and yo — 1 < y — 1 for (z,y) €]0,00[x]0,00[, we have t*~1(1 —¢)¥~1 <
t*o=1(1 — ¢)¥0~1. Because fol tro=1(1 — t)vo~Ldt is defined (Theorem 4.14),
it follows by the Weierstrass criterion that the integral in (6.44) is uniformly
convergent for x > x¢g > 0 and y > yo > 0. Thus the continuity of the beta
function follows. O

Theorem 4.15. One has

(a) B(z,y) = B(y,z).

(b) B(z,1)=B(l,z) =1/x.

(c) (x+1 y)+ B(xz,1 +vy) = B(x,y).
(d) B(z,y)=((z+y)/y)B(z,y +1).

Proof. (a) Change the variable ¢t =1 — u.
(b) It follows from (a) and from (c) in Examples 3.1.
(c) We have

Bz +1,y)+ B(z,1+y) = /Olt’”—l(l — )Yt + 1 —t)dt = B(z,y).

(d) By integration by parts we have B(x +1,y) = (x/y)B(z,y + 1). Then by
(¢) we have

B(z,y) = B(x + 1,y) + B(z,1 + y)
= (z/y)B(x,y+ 1)+ B(x,y + 1)((z +y)/y)B(x,y +1). O

Remark. The equality

B(z,y) = ((z +y)/y) B(z,y + 1)
in (d) is said to be the functional equation of the beta function. A

The two Euler functions are tied by the next result.
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Theorem 4.16. For x,y > 0 one has

I'(x) I'(y)
Ba,y) = 2L
(z,y) T@+y)
Proof. Tt is given at (¢) in Examples 5.1 at page 351. O

Corollary 4.8. Given m,n,p € N, one has
1
()

Proof. Apply (6.45). O

1
= (mn+ 1)/ 2P (1 — )P,
0

Proposition 4.1. There hold

B(1/2,1/2) =
B(1/3, 2/3)——2\/7w/3
B(1/4,3/4) = V2.
B(z1-2)= sinﬂﬂx
B(z,1)=1/x
B (n—1)!
B(x’n)_x(x—i—l)...(x—l—n—l)'
m — 1)!(n—1)!
B (m,n) = ( (m+)n(— 1)!)

Proof. Following the definition of the beta function one has

B(l)/“g/dd“

2'2)  Jo Vivi—t " Jo VI—uZ

A different approach is based on (6.45) and (6.40) which yield
B(1/2,1/2) = I*(1/2)/I'(1) =

Thus (6.47) is proved.
By (6.45) and (6.41) we have

S22 (W e (B o (N (o )7
373 3 3 3 3 sin/3
and thus (6.48) is proved.
Equality (6.49) is shown similarly to (6.48).

By (6.45) and (6.41), (6.50) is clear.
Equality (6.51) follows from the definition of the beta function

|
= 2arcsinu|, = 7.

277

(6.45)

(6.46)
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1
B(z,1) :/ t*tdt = 1/x,
0

or by (6.45) and (6.36),

B(z,1)=I'(x)I'(1)/I(x+1) =I'(x)/(x]'(x)) =1/z.

By (6.45) and (6.36) we have

_ I(x)I(n) (n — DI (x)
B(z,n) = Tz+n) (e+n—1)-(z+ Dzl (z)

and thus (6.52) is proved.
Equality (6.53) follows from (6.52). O

6.5 Polylogarithms

For x € R, |z| <1, and n € N we define the polylogarithm of order n by

k
n

I

L(z) =Y~
k=1

Note
Lo(z) =z/(1 —2) and Lqi(x) = —In(l — x).

(6.54)

For n > 2, the polylogarithm of order n converges on [—1,1]. Suppose n > 2.

Then
La(1) =¢(n), La(=1)= (1/2"7" = 1)((n).
Therefore Ly(1) = 72/6 and La(—1) = —7%/12.

Theorem 5.1. One has

1 n
In™ ¢t
/0 - T dt=(=1)"""nl Ly (2),

T
dL, () _ L,_1(x) R
dx T

Lo(x) + La(1 —2) =((2) —Inz-In(l —2), z€]0,1],

T 1o, 1
Lg(l‘)—f—Lg(zl)— iln(l x), xe[ 172},

(6.55)

(6.56)

(6.57)
(6.58)

(6.59)
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Ly(z)+ Lp(—x) = L, (z?), (6.60)

2n—1
Ls(z) + L3 <xm_1> + L3(1—z)
—((3) +¢(2) (1 — 7) - %ln(m)an(l —o)+ %1&(1 _u), ae [—1, ﬂ .

Proof. Equality (6.55) can be proved easily by induction. For n = 0, we have

1 dt 1 dt 1 0 oo 1
Y TR S P Sy G
0 t— 1/I 0 1—tx 0 —o —o 0

For n =1, we have

1 1 1 00
Intdt Intdt
/L:—x/ - :—x/ 1—1—2 Intdt
0 t—l/.'L' 0 l—tx 0 Pt
1 oo 1 00
:fx/ lntdtJerk“/ tklntdt:x+2xk//€2:L2(m).
0 0 k=2

k=1

For n = 2, we have

17,2 1.2 1 o0 1

In“tdt In“tdt
/ - :—x/ - = —x / ln2tdt+g xk/ t*In%tdt | .
o t—1/x 0 1—tzx 0 — 0

But . .
/ In?tdt = 72/ Intdt =2
0 0
and L
/0 tFIn®tdt = 2/(k + 1)3.
Therefore

1 2 0 k+1
In“tdt x
=-2) = (=1)*"121L3(x).
/Ot—l/a: £ (k+ 1) (=1 3()

It is now clear how the general case is obtained following the same path.

(6.56) is clear.

(6.57) follows from (6.56).

Consider f(x) = La(x)+ La(1 —x) +Inz-In(1 —z) and note that f/'(z) =
0 for all  €]0,1[. Then f is a constant on x €]0,1[. We may consider
limg o f(z) = ((2) and thus (6.58) is proved. From here immediately follows
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1 =1 w2 1.,
Li(z)=Y — =" __-w?2 61
2(2) ,;12""2 12 2" (6.61)

The derivatives of the both sides in (6.59) coincide. By (6.61), the equality
is established.
For (6.60) successively we have

Lot Yo"t ! 1 1
—dt —dt = In" tdt
/0 t—1/x +/0 t+1/x /0 (t—l/x+t+1/x>n
! 2t 1 [ In"u
= ——— |In"tdt = — | ——— du.
/0 (tz—l/x2> " 2”/0 u—1/a? “

6.6 e and w are transcendental

We saw at page 101 that e is irrational. Now we show that some well-known
constants are irrational. This approach is based on the Niven® polynomials.
We show that 72, In2, and e®, where a € Q \ {0}, are irrational.

The Niven polynomials are defined by

where ¢, are integers. The Niven polynomials enjoy the following properties

1
0<Pn(l’)<ﬁv 0<z<l,

P, (0):0

Pm)(0) = m < mnorm>2n,
m!

P(m O)f—cm, n<m<2n

(
P,(x)=P,(1—x), 0<x<l.

Hence P, and its derivatives take integral values at * =0 and z = 1.
Lambert® established in 1761 that e and In2 are irrational. A general
result holds.

Theorem 6.1. Suppose a > 0 is an integer. Then e® is an irrational number.

Proof. Suppose e = p/q, where p,q are positive integers. Consider the
polynomial

U(z) = a®" P, () — > P (2) + - -- — aPP" D (z) + PP (1),

5 Ivan Morton Niven, 1915-1999.
6 Johann Heinrich Lambert, 1728-1777.
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From the properties of the Niven polynomials we have that U(0) and U(1)
are integers. On the other side we have

q(e®®U(x)) = qe**(aU(z) + U(z)") = qe*®a*" T P, (x),

and 1
qa?n+! / e P, (x)dx = q(eU(x))|s = pU(1) — qU(0).
0

The integral is strictly positive and bounded; more precisely we have the
bounds
ga*" (e — 1)

<1,
n!

1
0< qaznﬂ/ e Py (z)dz <
0

for n sufficiently large. This contradicts the fact that the integral is an integer
number. Hence e® is irrational. 0O

Corollary 6.9. Suppose p/q is a nonnull rational number. Then el s ir-
rational.

Proof. Tf €P/4 is rational, so is [e?/9]9 = eP. This is impossible based on
Theorem 6.1. If p < 0, we apply the theorem for 1/eP. O

Corollary 6.10. e¢? and /e are irrational numbers.

Theorem 6.2. Suppose p/q is a positive rational number not equal to 1. Then
In(p/q) is an irrational number.

Proof. Suppose In(p/q) = a/b, a,b € Z, b # 0. We take the exponential
of both sides and it results in p/q = e/ In the left-hand side we have a
rational number and in the right-hand side based on Corollary 6.9 we have an
irrational number. This is a contradiction and we conclude that In(p/q) is an
irrational number. 0O

Corollary 6.11. In2 is an irrational number.
Theorem 6.3. 72 is an irrational number.

Proof. Suppose 72 is rational. Then there exist p,q natural numbers with
72 =p/q, q # 0. Define the polynomial

Q(z) = ¢"(x*" P(x) — n*" 2P (@) + x*" 4P (2) — - + (-1)" P (2)).

From the properties of the Niven polynomials we get that Q(0) and Q(1) are
integers. But

(40

= (Q"(x) + m*Q(x)) sinTx = 7?p" P, (z) ~ 7.

sinmz — Q(x)7 cos m:)
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Then L
an/ P(x)sinmzdz = Q(1) + Q(0).
0

In this equality the right-hand side is an integer. The left-hand side is strictly
positive and is bounded as appears below.

T

1
0< wp”/ P(x)sinmzdr < g < 1.
0 n:

2 is an irrational number. O

Thus we get a contradiction. Hence 7
Corollary 6.12. 7 is an irrational number.

Some famous constants are not known to be irrational, such as the Euler—
Mascheroni constant ~, 7°, 2¢ ....

We saw that the real number set is uncountable, Corollary 2.14 at page 24.
At the same time we saw that the algebraic number set is countable, Theorem
2.19 at page 25. So, there has to be at least one nonalgebraic real number. A
good candidate is number e.

Theorem 6.4. (Hermite) e is transcendental.
Proof. Suppose e is algebraic, so that

ap + are + aze® + -+ ape” =0 (6.62)
for some integers n > 0, ag #0, ai,as,...,a,. We compare estimates for

J=aol(0)+a1I1(1) 4+ azl(2) + -+ apl(n),

where I(t) is defined by (6.16) with

flx)=aP Yz —1)P---(x —n)P,
p denoting a large prime. From (6.17) and (6.62) we have

J = *Zm:zm:akf(j)(k)y
§=0 k=0

where m = (n+ 1)p — 1. Now, fU)(k) =0 if j<p, k>0 andif j <p—1,
k =0, and thus for all 4,k other than j =p—1, k=0, fW (k) is an integer
divisible by p!. Furthermore,

FOI0) = (p= D=1 (@l

Then, if p > n, fP=D(0) is an integer divisible by (p — 1)! but not by p!.
Thus, if also, p > |ag|, then J is a nonzero integer divisible by (p— 1)!. Thus
1> (p— 1)L
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The estimate f(k) < (2n)™ together with (6.18) gives
I < Jarlef(1) + - + lan|ne” f(n) < ¢

for some ¢ independent of p. The estimates are inconsistent if p is sufficiently
large and the contradiction proves the theorem. O

Theorem 6.5. (Lindemann”) 7 is transcendental.

A nice and deep result regarding the transcendental numbers is the fol-
lowing.

Theorem 6.6. (Gelfond®) If

(i) a is algebraic, nonzero, and not equal to 1;
(ii) b is algebraic and irrational,

then a® is transcendental.

6.7 The Gronwall inequality

A basic tool in many results connected to differential equations and inclusions
is the following one called the Grénwall? inequality.

Lemma 6.7. (Gronwall) Suppose a continuous function x : [a,b] — R satis-

fies

0<z(t) <ct /t h(s)z(s)ds, ¢ € [a,b] (6.63)

a

for some nonnegative constant ¢ and some nonnegative integrable function
h:[a,b] — R. Then

0<a(t)<c+ c/at h(r)exp (/t h(s)ds> dr, t€lab. (6.64)

Proof. Case 1. Suppose ¢ > 0.
Denote

w(t) = c+/ h(s)xz(s)ds.

Then w'(t) = h(t)x(t), w(t) >0, and w(a) = ¢. From (6.63) it follows that
x(t) < w(t), for every t € [a,b]. Thus the following sequence of implications
holds

" Carl Louis Ferdinand von Lindemann, 1852-1939.
8 Alexander Osipovich Gelfond, (Anexcarnep Ocumosua leanporn), 1906-1968.
9 Thomas Hakon Grénwall, 1877-1932.
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w'(t)
w(t)

/at w'(s) ;. g/at h(s)ds = Inw(t) </:h(5)d5+lnc .

w'(t) = h(t)z(t) < h(t)w(t) = <h(t) =

w(®) §c-exp(/at h(s)ds) — () <c-exp (/:h(s)ds).

Substituting in (6.63), we get (6.64).

Case 2. Suppose that (6.63) holds for ¢ = 0. Based on case 1, the lemma
is true for every ¢ > 0. Then passing to the limit ¢ | 0, the lemma is true in
this case as well. O

Another form of the Gronwall lemma is the following,.

Lemma 6.8. Let x, f, h, and g be nonnegative continuous real-valued func-
tions defined on the interval [a,b]. Suppose that h' exists and is a nonnegative
continuous function. Suppose, moreover, that following inequality holds

s <t | " F()a(s)ds + / ' F)h(s) ( / S g(u)x(u)du) s,

for a <u < s <t<0b and some nonnegative constant c. Then for every
t € la,b] it holds

st <e(1+ [ e ( [0+ g + 1w [ o) ).

6.8 Exercises

6.1. Find

n

. n
Jim > s

6.2. For ab # 0, find

/2
I(a,b) = / dz
0

a2 cos? xz + b2 sin® x

6.3. Let f be a continuous function on [0,1] and a be a positive number
satisfying

/1 f@)de=a, 0< f(z)<a?3 Vazeclo,1].
0

Show that [ \/f(z) dz > a*/3.



6.8 Exercises 285

6.4. Let f1, fa,..., fn be positive continuous functions on [0, 1] and denote

1
/ fe(@)de =ar, k=1,2,...,n.
0
Show there exists & € [0,1] such that

J1(&) f2(8) -+ fu(§) < arag-- - ay.
6.5. Find

s

lim cos(z™) dx.
n—oo 0

6.6. Let f be a continuous function on [0,1] and g be a continuous and
periodic function of period 7. Show that

1 T 1
lim f(z)g(nz)de = l/0 g(t) dt/o f(z) du.

6.7. Let f : [a,b] — R be a differentiable function satisfying |f’(z)] < 1 on
[a,b]. Consider a partition a = z¢g < 1 < -+ < Zp—1 < &, = b with

_ < _
k=r1n2axn(xk Tp—1) < 1/(b—a),

and & € [vk—1,xk[. Show

1
< o
-2

b n
[ f@yde =3 f@)en - o)
a k=1

and the estimate is sharp.

6.8. Let f : [a,b] — [0,1] be a Darboux integrable function. Show that for
every positive e there exists a step function ¢ : [a,b] — {0,1} such that for
every interval [a, 3] C [a,b] it holds

<e.

B8
/ (f(2) — g(x))da

6.9. Let f: R — R be a continuously differentiable function up to the order
p. Denote

My =sup|f(z)|, My= sup|f(k)(gc)\7 k=1,2,...,p.
rER AN

Show that
Mj, < 2R=R)2Npi =Rk =01, p.

6.10. Find all indefinite differentiable functions f : R — R satisfying the
relation f(x +y) = /() + f(y) + 20y, 7,y € R, ©#y.
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6.11. Prove that for any real numbers ai,as, ...,a, the following inequality
holds.
Sor) €Y i
(k—l ) k=1 k+i-1

6.12. Let f be a continuous periodic function of period 2 such that f is
increasing on [0, 1], decreasing on [1,2], and f(x) = f(2—=x), for all z € [0,1].
Show that the minimum of

/0 f@) f(z+ a)dx

is attained at o« = 1.

6.13. Suppose u € C']0,00[ so that u is positive and u’ > 0. Show that if

Amm<oo, (6.65)
/1°°u‘fjc)<oo

Z 2z (7126—712952 —(n— 1)26_(”_1)2”2) . xe[0,1].

n=1

then

6.14. Consider the series

May we integrate it term by term?

6.15. Expand the function f(z) = 3z/(2% + 5z +6), * € R\ {-2,-3}, in
power series about 0.

6.16. Expand the function f(z) = (arctanz)?, = € R, in power series about
0.

6.17. Find fooo e " *dx, n € N*.

6.18. Find [ zInazdz/(1— a?)2.

6.19. Evaluate fol (In(1/(1 — z)))dz.

6.20. Evaluate foﬁ/z sin® tucos® tudu, a,b> 0.

6.21. Consider the function f(x,y) = (x/yQ)e*“j/f, for (x,y)€ [0,1]x ]0, oof.
Show that

1 1
lim / flz,y)dx # / lim f(z,y)dz.
y—0 0 0 y—0
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6.9 References and comments

Many parts of the present chapter follow [115] and [87]. We indicate some
sources more precisely.

The proof of Theorem 1.10 may be found in [115, p. 110], and the proof
of Theorem 1.10 may be found in [115, p. 111].

For the proof of the integration formula by parts we suggest [115, p. 122].

Theorem 3.3 of Barbalat is a powerful tool to deduce asymptotic stability
of nonlinear systems, specially time-varying systems. This theorem has been
generalized to finite-dimensional spaces and then applied to study stability
results to robust model predictive control, that is, systems subject to bounded
disturbances in [51].

An elementary proof of Theorem 4.5 is given in [6].

Theorem 6.5 is from [81], and Theorem 6.4 of Hermite is from [65].

The Gelfond theorem 6.6 supplies a partial answer to the seventh Hilbert’s
exercise.'? However, the general case where 3 is irrational has not been solved.
The Gelfond theorem establishes the transcendentality of 2\/5, let’s say.

It is not known whether, for example, m + e or the Euler-Mascheroni
constant ~ is transcendental.

A comprehensive work dedicated to inequalities involving differentials and
integrals of functions is [89]. Among others, it contains a survey on Grénwall
type inequalities.

Exercises 6.3-6.9, 6.12, and 6.13 are taken from [117], and exercises 6.10
and 6.11 are from [96].

Exercise 6.14 is from [52].

10 Hilbert introduced a list of 23 exercises at the Second International Congress in
Paris on August 8, 1900. The seventh reads as: let o # 0, a # 1 be algebraic
and 3 irrational. Is o then transcendental?



7

Differential Calculus on R"

This chapter is devoted to presenting some basic results on differential cal-
culus of functions defined and/or having values mainly in finite-dimensional
Euclidean spaces.

7.1 Linear and bounded mappings

In this section we give a very short introduction to the theory of linear and
bounded mappings. These results are necessary for a comprehensive and brief
presentation of the main results regarding the theory of differential calculus
to a vector function of several variables.

We recall the definition of linear mapping from page 47. Let X and Y be
two vector spaces over the same field K and let f: X — Y be a mapping. f
is said to be additive provided

fla+y) =f@)+fly), Ya,yeX
f is said to be homogeneous provided
fz) =Af(x), VIeK, zeX.
f is said to be linear if it is additive and homogeneous; that is, f satisfies

flax + By) = af(z) +Bf(y), Ya,feK, zyeX.

Remark. Every additive mapping satisfies the relation f(0) = 0; that is, it
transforms the null element in X into the null element in Y. A

The surprising fact is that for the case of normed spaces (we are not
interested in a more general case) in order to establish the continuity of a
linear mapping on the whole space it is enough to prove that it is continuous
at the origin. More precisely,
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Theorem 1.1. Let X and Y be two normed spaces over the same field K.
For a linear mapping f: X — Y the following statements are equivalent.

(a) f is continuous on X.
(b) f is continuous at 0 € X.
(¢) |If(@)] is bounded on the closed unit ball B0, 1].

Proof. The case (a) = (b) is obvious.

The case (b)) = (c). Consider the open unit ball By (0,1) in Y. Its coun-
terimage f~!(By(0,1)) is an open neighborhood of the origin in X (Theorem
2.3, page 153). Then there exists a positive r such that

e <r = [[f(@)]| < 1.

We show that [|z|| < 1 implies ||f(z)]] < 1/r. Set y = ra, [jz|| < 1. Then
1£@)ll = rllf@)]l and because [f(y)]] < 1, it follows that | f(@)I| < 1/r.
Thus ||f(«)] is bounded on the closed unit ball in X.

The case (¢) = (a). The assumption says that there exists an M > 0
such that || f(z)]] < M for every ||z|| < 1. Then for every x € X we have
that

1@ < Mal].

Take an a € X and an € > 0. Choose any = € X with ||z —al| <e/M. Then

1 (x) = fla)ll = lf (z — a)|| < M(e/M).

Thus function f is continuous at a € X. Because a has been chosen arbi-
trarily, it follows that function f is continuous on the whole space X. 0O
From the previous result we have the following corollary.

Corollary 1.1. Let X and Y be normed spaces over the same field K. A lin-
ear mapping f: X — Y is continuous if and only if there exists a nonnegative
real M satisfying

If (@) < Mllz], VzelX.

Remarks. (a) Hereafter the notions of a linear and continuous operator and
a linear and bounded operator are synonymous.
(b) Maybe the simplest example of a linear and bounded operator from a
normed space X into a normed space Y is the null operator; that is, it
satisfies

f(z)=0, VazeX. A

For the finite-dimensional case one has a deeper result.

Theorem 1.2. Let Y be a normed space over the field K and f: K" — Y
be a linear mapping. Then f is continuous.
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Proof. Consider {ej,...,e,} the canonical basis in K. Every z = (z1, 22,
..., &y) in K" can be written as @ = >_;_, xxey. Because f is linear and
|zk| < ||z||, we further write

L@ =1 (D wwer) I =11 wr s (en)]
<> lael - Il < Nzl - N5 en)ll

Taking M = > || f(e:)|l, we get that for every = € K", | f(2)| < M||z||, and
M does not depend upon x. Thus by Theorem 1.1, the proof is complete. O

The set of all linear and bounded mappings from a normed space X into
a normed space Y is denoted by L(X,Y’); the two normed spaces are defined
over the same field K. This set is structured as a vector space defining the
sum of two linear and bounded mappings in L(X,Y’) and the multiplication
of a linear and bounded mapping in L(X,Y) by a scalar in K accordingly to
the following rules.

f[,9€e LIX)Y), (f+9)(@)=fz)+g(z), VrelX,
aekK, fel(X)Y), (af)(x) =af(x), VrelX.

To each f € L(X,Y) we denote its norm by

I511= s 17 (7.)

Note that the right-hand side is a finite nonnegative number, by (c) of
Theorem 1.1.

Proposition 1.1. Consider X and Y two normed spaces over the same field
K. The function defined by (7.1) is a norm on L(X,Y).

Proof. Take 0 the null linear and bounded mapping. Obviously, |0| =
supjj; <1 [[0(x)[| = 0. Conversely, suppose that | f[| =0, for an f € L(X,Y).
Then f(z) =0 for every z in an open ball B of the origin. But every element
outside this ball can be compressed by a positive scalar until it belongs to B.
Taking into account the linearity of f, we conclude that f vanishes on all
elements outside of B as well.

Suppose an arbitrary scalar « has been selected. Then

lefll = sup [laf(@)] = la| sup |[f(x)]-
el <1 el <1

We check the triangle inequality. Choose two arbitrary elements f,g €
L(X,Y). Then
If +gll = sup [[(f +9)(@)| = sup [[f(z)+g(z)|

llzll<1 llzll<1

< sup ([f (@) +llg@)) < sup [If(@)[|+ sup [lg(x)[| = [If] +llgll. ©
2| <1 Iz <1 llzf| <1
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Theorem 1.3. Consider X and Y two normed spaces over the same field K
and f: X —Y a linear and continuous mapping. Then | f|| = inf M, where
M s from Corollary 1.1. Also, ||f| = supjg=1 [|If(x)

Theorem 1.4. Let X, Y, and Z be normed spaces over the same field K
and two linear and continuous operators A: X — Y and B:Y — Z. Then
IBA| < | All - [|BI|-

Proposition 1.2. Consider X and Y two finite-dimensional normed spaces
over the same field and a bijective mapping A € L(X,Y). Then its inverse
mapping A~ € L(Y, X) and ||[A7Y|| > 1/||A].

Theorem 1.5. Let 2 be the set of linear and invertible mappings in L(R™,

Rn).

(a) If A€, BeL®R,R), and |B— Al|- A~} <1, then B € ©.

(b) £ is an open subset of L(R™ R™) and the mapping A — A~! is contin-
uous on {2.

A functional is a mapping having scalar values. Below we introduce a
particular case of a representation theorem to linear and bounded functionals
defined on Hilbert spaces.

Theorem 1.6. (Riesz!) For every linear mapping f : K® — K one can find
a constant x € K" fulfilling

(a) f(z) = (x,x), for every x € K".
(b) M1 = Ilxll-

(¢c) x is the unique element in K" satisfying (a).

Proof. Consider {ej,...,e,} the canonical basis in K. Every x = (zq,...,
z,) in K™ is written as = >, 2;¢;. Because f is linear,

fl@)=f (Z $i€i> = inf(ei)-
We take x = ( f(e1),..., f(en)), where the bar denotes the complex conju-
gation. Then (a) is fulfilled.
Furthermore we distinguish two cases.
If x =0, then ||x|| =0. Also, f(x) =0, for all x € K". Hence | f| = 0.
Suppose x # 0. Then

1fIl=sup [lF (@) = |f Oc/lIxIDT = Oc/lixdl o = lixdls

llzll<1

and we have one inequality for (b). For the reverse inequality we use the
Cauchy—Buniakovski—Schwarz inequality from page 50. Then

! Frigyes Riesz, 1880-1956.
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£l = sup [[f(2)] = sup [[(z, )] < sup [lz[[- [Ix]| = [Ix]-
lzll<1 1

[lz][<1 llzll<

Thus (b) is proved.

To prove the uniqueness of y, suppose that there is a 1) € K" such that
f(x) = (x,¢), for all x € K". Then (z,x —¢) = 0, for all z € K. Putting
= x — 1, we get that

0=(x—v,x—¢)=lx—¢|* = ¢v=x.

Thus the proof is complete. O

7.1.1 Multilinear mappings

Let Xy, X5, ..., X,,, and Y be vector spaces over the same field. The
mapping
fXixXox---xX, =Y

is said to be multilinear (bilinear for n = 2) if for every k € {1,2,...,n} and
for every element a; € X; the mappings

Xp 2w = flay,...,ap—1, %k, Gky1,. .., 0p)

are linear. It follows immediately that a multilinear function f vanishes when-
ever at least one of the variables z; is zero. So, a multilinear function f is
zero on the origin (0,0,...,0). It follows from the definition that

f()\ll‘l, .. .,)\nxn) = ()\1 . ')\n) . f(l‘l, e ,a:n).

Example. Suppose n = 2. A mapping f: X7 x Xo — Y is bilinear whenever
for any z,y € X7, u,v € Xo, and « € K, the following relations hold

f(x+y,u):f(:v7u)+f(y,u)7 f(a&u)zaf(:mu),
f(x,u—l—v)zf(x,u)—kf(x,v), f(x,au):af(m,u)‘ A

Similar to Theorem 1.1 the following holds.

Theorem 1.7. Let Xy, Xo, ..., X,, and Y be normed spaces over K. For
a multilinear mapping f: X1 x Xo X -+ x X,, = Y the following statements
are equivalent.

(a) f is continuous on X1 X Xo X -+ x X,,.
(b) f is continuous at (0,0,...,0) € X1 x Xo X -+ x X,,.
() If(x1,...,x,)] is bounded on the closed cube ||z1| < 1,...,||zn] < 1.
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The set of multilinear and bounded mappings from X; X --- x X, into Y
is denoted by L(X; x -+ x X,,;Y). It is a vector subspace of the space of
functions defined on Xy x --- x X, with values in Y, thus it is itself a vector
space. The space L(X; X -+ X X,,;Y) can be endowed with the norm

11l = sup{llf @z, zn)ll | sl <1, k= 1,....n}.

In the sequel we consider that the space L(X; x -+ x X,,;Y) is endowed
with this norm. If n =1, we denote this space as L(X,Y’), as before.

A multilinear mapping f is said to be symmetric if X; = --- = X,
and f(z1,...,z,) remains invariant under all permutations of the variables
L1yerey Ly

Example. Here is an example of a bilinear and continuous mapping. Let X, Y
and Z be three normed spaces over the same field K. Consider the mapping

h:L(Y,Z) x L(X,Y) — L(X, Z) defined as h(g, f) = go f,

the composition of two linear and continuous mappings g : ¥ — Z and
f: X — Y. It is trivial to check that h is bilinear. Moreover, h is continuous
because

I8l =llgo fIl < llglt- IfIl. &

Theorem 1.8. Let XY, and Z be three normed spaces over the same field K.
Then there exists a linear isometry between L(X,Y;Z) and L(X,L(Y,Z)).

We have defined the concept of isometric metric spaces at page 64. Hence, we
may identify the spaces L(X,Y;Z) and L(X, L(Y,Z)).

7.1.2 Quadratic mappings

A real quadratic mapping with respect to a matrix A with real entries and a
variable h = (hq,...,h,) € R" is a mapping @ : R® — R defined as

®(h) = h Aht, (7.2)

where h' is the transpose of h and

11 a12 ... G1p—1 Ain
A— azi a2 ... G2p—1 A2p
Ap1 Gp2 ... Apn—1 Apn

We write

Zn: Zn: a; jhih;. (7.3)

Matrix A is said to be symmetric if a;; = a;;, for all 7,5 € N7.
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The quadratic mapping is said to be positive definite (negative definite) if
for every nonzero h we have @(h) > 0 (#(h) < 0). @ is said to be definite
if it is either positive definite or negative definite. The quadratic mapping is
said to be alternating if it assumes both positive and negative values. The
quadratic mapping is said to be semi-definite if it assumes either nonpositive
values or nonnegative values.

The following determinants are said to be the principal minors.

a11 a19 a11a12 013
Ay =ayy, Ay= 21 Gz’ As = |az1 az2 azs|, ...,
a31 az2 a33
a1 a12 ... Ai1n
as1 A9 ... Q
A, = 21 (22 2n |
Ap1 Ap2 .. App

Theorem 1.9. (Sylvester?) Consider a symmetric matriz A and the quadratic
form (7.2). The quadratic form is positive definite if and only if

A1 >0, Ay>0,..., A,>0.
The quadratic form is negative definite if and only if
Ay <0, Ay >0, A3<0,... ,(—1)”An > 0.

One can offer more information about the behavior of a positive definite
quadratic mapping.

Theorem 1.10. The quadratic form (7.3) is positive definite if and only if
there exists a positive \ such that

o(z) > N|z||?, VzeR™ (7.4)

Proof. If (7.4) holds, the quadratic mapping is positive definite.

Suppose the quadratic mapping is positive definite. Consider the unit
sphere S; that is, S = {z | x € R", |z|| = 1}. Then S is bounded and
closed (the mapping || - || — R is continuous and S is the counterimage of
the number 1 by this mapping). Thus S is a compact subset of R™. @ being
continuous, it attains its minimum value on the compact set S. This mini-
mum value is positive because @ is positive definite and S does not contain
the origin of the space. Denote by A the minimum value of @ on S. Then

d(y) >N, Vyes. (7.5)

Consider now a nonzero z € R". Then y = z/||z|| € S. Substituting y in
(7.5), we get (7.4). O

2 James Joseph Sylvester, 1814-1897.
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Theorem 1.11. The quadratic form (7.3) is negative definite if and only if
there exists a positive A such that

(x) < —Mz|?, VxeR™

7.2 Differentiable functions

In this section we introduce the concepts of Gateaux® and Fréchet* differen-
tiability of a function. Below we consider only the case K = R.

7.2.1 Variations

Let Y be a normed space and let I be a nonempty and open interval of the
real line. The first derivative f'(to) of f: I — Y, at ty € I, is defined by

/ BT f(t) B f(tO)
J'(to) = tlg}}o Tt

if the limit exists, where the limit is taken in the sense of the norm of Y.
We note that this derivative is unique and that if f has a first derivative at
a point ty, then [ is continuous at ty. The proof is similar to the proof of
Theorem 1.1 at page 191. Higher-order derivatives are defined inductively as
we already did at page 208.

We now define the Gateaux variation of a function at a point.

Let f be a mapping from an open subset A of X into Y, where X and
Y are normed spaces. Let zy be a point in A and h an arbitrary nonzero
fixed element in X. Then xg + th € A for all real ¢t with |t| < e(zg,h). Let

T=sup{e | [t|<e = z9+the A}

Then f(zg+ th) is defined for [¢t| < 7. If

d

— f(xo +th)
dt o
exists, it is called the Gateauz variation or the weak differential of f at xg
with increment h and is denoted by

6f(zosh). (7.6)

If f has a Gateaux variation, called the G -variation, at every point = € A,
then f has a first variation on A.

Similarly, f has an nth variation 6" f(xo;h) at a point xq if the function
f(xo + th) has an nth order derivative with respect to ¢ at ¢t = 0.

3 M. R. Gateaux, ~1914.
4 René Maurice Fréchet, 1878-1973.
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It follows from the definition that the nth variation is homogeneous in h
of degree n; that is, if 6™ f(xo; h) exists and \ is a scalar, then 6" f(xg; Ah) =
A0 f(zo; h).

We emphasize that the weak differential is neither necessarily linear nor
continuous in h.

Remarks. (i) Consider

2
fla,y) = ﬁLiy? (z,y) # (0,0)

0, (x,y) - (0’0)'

For each h = (h1,hs), the G-variation exists and is equal to hih3(h3+h3)~1,
but the mapping h = (h1, h2) — hih3(h? + h3)~! is not linear in h.
(ii) If f has a Gateaux variation at xp, then f is continuous in the direction
h; that is,

lim || f (w0 + th) = f (o)l = 0,

h is fixed, but is not necessarily continuous at zo. A

7.2.2 Gateaux differential

We define the Gateaux differential of a function at a point.

If §f(xo,h) in (7.6) is linear and bounded in h, then it is called the
Gateauz differential or the G -differential of f at xy with increment h and
is denoted by D f(zo; h).

The G-differential provides in some sense a local approximation property.

Theorem 2.1. Let A be an open set in X and let f be a mapping from A
to Y. Then f is G -differentiable at x € A if and only if f can be represented
as

fx+h)— f(x) = Lz, h) +r(z,h) (7.7)

for every h € X for which x+h € A, where L(x,h) is linear and continuous

in h and
}irr(l) |lr(z,th)||/t =0, for each h. (7.8)

Proof. We note that if such a representation exists, it is unique. Indeed,
suppose there exists another representation with L’ and 7’. Then

x,th) — L'(x,th) r'(xz,th) — r(x,th)

L
L(x,h) — L'(z,h) = lim ( = lim = 0.
t—0 t t—0 t
If the representation (7.7) holds, then
d . fl@+th)— f(x) . r(x,th)
af(xo +th) —}E% ; = L(z,h)Jr}gI(lJf = L(z,h).

t=0
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Thus the G-variation exists and is linear and continuous in h.
Conversely, if the G-differential exists, then

[z +tk) — f(x)
t

=D f(x, k) + e(x, tk),

where e(z,tk) — 0 as t — 0. Letting tk = h, we get (7.7), where r(z,h) =
te(x,h) and thus (7.8) holds. O
Another condition for a G-variation to be a G-differential is the next one.

Theorem 2.2. Let the G-variation of a mapping f exists in some neigh-
borhood of the point xy and let §f(x,h) be continuous in = at xo. More-
over, assume that f(x,h) is continuous in h at 0. Then §f(xo,h) is a
G -differential.

7.2.3 Fréchet differential

In this subsection we define the concept of a Frechét differentiable function.

Let (X, | -]lx) and (Y, - |ly) be two normed vector spaces. Consider A
an open and nonempty subset of X. A function f : A — Y is said to be
a Fréchet differentiable (and we write F-differentiable) function at a point
x € A if representation (7.7) holds, where L(x,h) is linear and continuous in
h and moreover

Lim [Jr(z, K)II/[[2]] = 0. (7.9)

Remark. Obviously, (7.9) implies (7.8). Hence each F'-differentiable function
is G-differentiable. From here it follows that representation (7.7) holds also
for F'-differentiable functions. A

We write L(zo,h) = df(zo,h) = f'(zo)h and call it the Frechét dif-
ferential or the F -differential of f at xy with increment h. The mapping
d f(zo,") = f'(x0)(-), which is a bounded linear operator, is said to be
the Fréchet derivative or the F -derivative of f at xy. We emphasize that
d f(xo,h) is an element in Y whereas f’(x¢) is an element in L(X,Y).

The implication relationship between F'-differentiability and G-differenti-
ability follows from the next theorem.

Theorem 2.3. A function f is F -differentiable at xo if and only if repre-
sentation (7.7) holds, where L(x,h) is linear and continuous in h and

tim (e, 1) /1 = 0, (7.10)

uniformly with respect to h on each set |h|| = constant.

Proof. Without any loss of generality, we may prove it for the set ||h] = 1.
If f is Frechét differentiable at xg, then
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lim ||r(z,h hl| = 0.
Jm )/ ]

Letting h = tk, where ||k|| =1, we get (7.10) uniformly on ||k|| = 1.

Conversely, if (7.10) holds uniformly on each bounded set, then, by
Theorem 2.1, f has a G-differential D f(xg,h) at z¢. Thus for any € > 0,
there exists n > 0 such that

1(f (zo + th) = f(x0))/t = D f(zo, h)|| <&,
whenever [¢t| < 7. That is,
f(@o +th) — f(xo) = D f(xo,th) + r(xo,th),
where [t| <7, and
lr(xo,th)||/|Ith|| < e, Vh with ||h] = 1.
Letting k = th, we get f(zo+ k) — f(zo) = D f(xo,k) + r(zo, k), where

Lim [|r(zo, K)[I/[KI] = ©.

Hence, D f(xzg,h) =d f(zo,h). O

Remarks. (i) Thusif f is F-differentiable at xq, then f is G-differentiable
at xg. Furthermore,

d f(xo,h) = D f(xo,h) = §f(xo; h).

The converse holds if f is a function of one variable, but does not neces-
sarily hold in higher dimensions. To show the last assertion we introduce the
function f:R? — R by

z(2? + y?)

flz,y) = y y#0
0, y=0.

Then f has a G-variation at (0,0), which is (trivially) continuous and linear

in h. In this case

hi(hi + h3)
rom={" n - "7
0, he = 0,

and hence (7.10) holds. However, f is not F-differentiable at (0,0). For if we
let h, = (n=Y2,n=1), then h,, — 0 and

1700, k) || /||| = /1 4+ 1/ 22, 1.
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(ii) The uniqueness of the F'-differential of a function follows from the unique-
ness of the G-differential of it, Theorem 2.1.

(iii) If f is continuous at g, then the requirement of continuity of d f(xo, h)
in h is redundant. It follows from the inequality

1 f (o, R[] < [If (zo + h) = f(x0) — d f(zo, W)|| + [[f (w0 + ) = f(zo)]],

which shows that d f(xo,h) is continuous at h = 0 and hence continuous
everywhere.
(iv) Often one denotes h = dx and then the common notation is used

df(x,dx) = f'(x)dx. A

Suppose A C X is open and nonempty and f: A — Y is Fréchet differen-
tiable on each point in A. Then function f is said to be Fréchet differentiable
on A. Suppose f: A — Y is Fréchet differentiable on A. Then function f
is said to be continuously differentiable on A if f’ maps continuously A in
L(R™,R™); that is, for every # € A and € > 0 one can find a positive d such
that for all y € A with ||z —y|| < ¢ it holds | f'(z) — f'(y)|| < e. In such a
case we write f € C1(A).

Examples. Consider X and Y two normed spaces.

(i) Let A be a nonempty and open subset of X. Choose an arbitrary, but
fixed, element in Y'; let it be xg. Define the constant function f: A — Y by
f(x) = xg, for all z € A. Then

flx+h)— f(z)=0= L(z,h) +r(x,h)

Taking L(x,-) = 0 = r(x,h), all assumptions are satisfied. Hence the F-
derivative of a constant function is the null linear and bounded operator.

(ii) Suppose that a linear and bounded operator f : X — Y is given. Then
fl@+h) = f(z)+ f(h) and

Flo+h) = () = F(h) +0.
So we may consider f'(x) = f, x € X, and r(z,h) =0, forall z,h e X. A

7.2.4 Properties of the Fréchet differentiable functions

Theorem 2.4. Consider X,Y normed spaces, A a nonempty and open subset
of X, and a Fréchet differentiable function f: A —Y at © € A. Then f is
continuous at x.

Proof. We write

f(x+h)— f(z) = L(z,h) +r(z, h),
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for ||h|| sufficiently small, where L(z,h) is linear and bounded in h and

. lr(z, Bl
lim ————
h—=0  |[A]l

Because L(x,h) is linear and bounded in h, by Corollary 1.1, there exists an
M > 0 so that

=0.

[L(z, h)[| < M -[[n]l, VheX.

Because limy_o ||7(z, h)||/||R|| = 0, for every positive ¢ there exists § > 0
such that ||| < 0 implies ||r(z, h)|| < el|h||. Then for [|h| <,

If (@ +h) = f(2)]| < (M +e)|h].
Thus the theorem is proved. O

Theorem 2.5. Consider X,Y normed spaces, A a nonempty and open subset
of X, and f: A —Y and g: A — Y Fréchet differentiable functions at
x € A. Then [+ g is Fréchet differentiable at x. Let A be a real. Then \f
is Fréchet differentiable at x.

Proof. By the hypotheses we have
_ _f!
TR~ @)~ P@hl

s 2] v
. Nlglz +h) — g(x) = g'(x)h]|
At 4] -0
Then
0 < 1im 1@+ 1) —g(z + 1) = (F(z) — 9(@)) = (f'(z) = g (@) (B
= p=0 [|A]]
< pim W@ = @) = @B lglath) —g@) —g'@hl _
h—0 17| h—0 [|A]]

The second statement can be proved similarly. O

Remark. From the proof of the previous theorem it follows that

(f+9)(x) = f'(x) + ¢'(z) and (A\f)'(x) = Af'(2). A

Theorem 2.6. (The chain rule) Consider X,Y,Z three normed spaces, A a
nonempty and open subset of X, B an open subset of Y, a Frechét differen-
tiable function f: A —Y at v € A with f(x) € B, and another Fréchet
differentiable function g: B — Z at f(x).

Then ¢ = go f is a Frechét differentiable function at x and

¢'(x) = (go f)(x) =g'(f(x)) o f'(x), (7.11)

where o denotes the composition of the two linear and bounded operators.
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We note that the simplest case of the above result has been introduced by
Theorem 1.4 at page 195.

Proof. Denote y = f(z), L = f'(z), M = ¢'(y), and
u(h) = f(x+h) = f(z) = Lh, v(k) =gy + k) —gly) — Mk,
for any h and k for which f(z 4 k), and g(y + k) are defined. Then
[u(P)l| = e)IAll, (k)] = n(k)lIE],

such that (h) — 0 as [|h|| = 0 and n(k) — 0 as ||k|| — 0.
Fix an h such that x +h € A and take k = f(x + h) — f(z). Then

Ikl = IILh +u(h)|| < (L] + ()R],
and

olx+h)—p(r)— MLh=g(y+ k) — g(y) — MLh = Mk +v(k) — MLh
= M(k — Lh) +v(k) = Mu(k) + v(k).
Then for any nonzero h such that = + h € A it follows that

lp(x +h) — () — MLA|
il

< [[M]le(h) + (L] + e(h))n(k).

Suppose now that h tends to 0. Then e(h) — 0 and k¥ — 0. Therefore
n(k) — 0. Hence ¢'(x) = ML. O

Now comes a generalization of the Lagrange mean value theorem, Theo-
rem 2.3 at page 199. The generalization is twofold. From one side the space
considered here is more general. From the other side the differentiability is
required for a part of the space only.

Theorem 2.7. (Denjoy—Bourbaki) Consider a Banach space X, a,b € R,
a < b, a sequence (sy), with s, € [a,b], for all n € N*, f:[a,b] — X, and
g :[a,b] — R. Assume that

(a) Functions f and g are continuous on [a,b].
(b) f and g are differentiable on [a,b] \ S, where S = {s, | n € N*}.
(©) 1IN < g'(t) for all t € [a,b]\ S.
Then
1£(b) = fla)ll < g(b) — g(a).

Remark. If in Theorem 2.7 the set S is empty, assumption (a) is useless. A

Corollary 2.2. Consider X a Banach space, a function f :[a,b] — X con-
tinuous on [a,b] and differentiable on [a,b]\ S, where S is an at most count-
able set, and || f'(t)|| < M for every t € [a,b] \ S. Then

1£(0) = fa)|| < M]b—al.
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Proof. We take ¢(t) = Mt and apply Theorem 2.7. O

Corollary 2.3. Consider X a Banach space, a function f :[a,b] — X con-
tinuous on [a,b] and differentiable on [a,b]\ S, where S is an at most count-
able set, and f'(t) =0 for every t € [a,b] \ S. Then f is constant on [a,b].

Proof. Take z,y € [a,b], = < y. Obviously,
@) <1/n, Vte]la,b\S, neN-
Invoking Corollary 2.2, we get
() = f@W < e —yl/n, ¥VneN"

Passing n — oo, we conclude that f(z) = f(y). O

Theorem 2.8. Consider A a nonempty, open, and convex subset of a Banach
space X and a function f: A —'Y differentiable on A, where Y is a Banach
space. Then

1£(0) = fF(@)] < [[b—a Jup £/ @), Va,be A,

where [a,b] is the interval generated by a and b; that is, [a,b] = {z | z =
pa+(1—p)b, pe0,1]}.

Proof. Consider two points a,b in A and the function g : [0,1] — A defined
by
g(t) =tu+ (1 —1t)v, tel0,1].

g is differentiable on [0,1] and ¢'(¢t) = v — u, for every t € [0,1]. Because A
is a convex set, ¢([0,1]) C A.
Define h = f og. Then

W(t) = f(g) og'(t) = f'(tu+ (1 = t)v)(v —w), Vte[0,1].

Thus
IR @O < If (tw+ A =)o) - [lu—v|]| <M, Vtelo,1],

where

M = [lu—vf sup [[f'(tu+ (1 —t)v)|| = [lu—v| sup [f ()]
te0,1] z€la,b

Applying Corollary 2.2 for h, we get
1f(w) = f@)] = Ih(1) = h(O)|| < M (1= 0) = lu—v] sup [[f'(z)]. O

z€[a,b]

Corollary 2.4. Consider X and Y Banach spaces, A a nonempty, open,
and conver subset of X, and a differentiable function f : A — Y. Suppose
there exists M >0 such that ||f'(z)|| < M, for every x € A. Then

1f(0) = f(@)]| < MI]b—all, Va,be A
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7.3 Partial derivatives

Let A be a nonempty and open subset of R” and f: A — R™ be a map-
ping. Consider {ej,ea,...,e,} the canonical basis of R™ and {uy,ug, ..., Uy}
the canonical basis of R™. If f = (f1, fa,..., fm), we may write f(x) =
Yo fi(z)ug, for every € A or fi(z) = (f(z),u;), i=1,2,...,m

The partial derivative of f in respect to the jth variable at z € A is
denoted as f(x)/0z; and defined by

of(x) . flz+te;) — flz) filz +tej) = fiz)
o, =1 ; —}LI%Z ; g
(i D) g S ) ko)
t—0 t T 50 t
B <8f1(w) 8fm(fc>>
“\Tox; 7 gy

provided the limits exist.

Theorem 3.1. Let A be a nonempty and open subset of R™, a € A, and
f:A— R™ be a Fréchet differentiable function at a. Then there exist all
partial derivatives 0f;(a)/0x;, i =1,2,...,m, j=1,...,n and the following
relation holds between the derivative of f and its partial derivatives

]_Ejaﬂ w, 1<j<n. (7.12)

p Ox; -
Proof. Fix an index j. Because f is differentiable at a we write

[r(tep)ll _t—o

Jla+te;) - f(a) = f'(a)te;) + r(te;), with 0.

By the linearity of f’(a), we further write

| fla+tej) — f(a) zlimi fila +te;) — fi(a) "
t—0 t t—0 Py t
- 7 te;) — 7 /
i_lg_r)%f(aJr ei) f(a) 1—f(CL)BJ 0

Remarks. (i) The converse of the previous theorem is false. Consider
f:R? = R defined by

Y e
fog) = d (z,y) # (0,0) (7.13)

0, (z,y) = (0,0).
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This function has partial derivatives at (0,0) and, at the same time, it is not
continuous at this point. Hence it is not differentiable at the origin.
The existence of the partial derivatives follows by

8f(0,0) — lim f(.T,O) _f(O’O) = 0= lim f(oay) —f(0,0) _ 3f(0,0)
dr 250 x T 50 y oy

The function is discontinuous at the origin because if we consider a sequence
(Zn, Yn)n tending to the origin along the straight line y = az, a # 0, then

1m = .
n—oo xf +yi  1+a’

(ii) We are considering the function given by Exercise 4.2 in Section 4.10,
namely the function f:R? — R defined by

3 3
fa) = Ly @0 #00)
0, (z,y) = (0,0).

We saw that function f is continuous on RZ. Moreover it has partial deriva-
tives at (0,0) because

9£(0,0) _ — lim f(z,0) = f(0,0) _ 1
ox r—>0 T ’
O10.0) SO = F0.0)
dy y—0 Y .

But function f is not differentiable at (0,0). Suppose it is so. Then there
exist scalars a,b such that

3 3
F(h k)~ £(0,0) — (a,b) (’,;)] o+
N G
19/5 — (2a+b)|/V5,  h =2k,
=q1—al, k=0,
10, h=0.

The right-hand sides tend to zero, thus from the last two cases we have a =
b = 1. Obviously, for these values the first case is far from zero. Hence function
f is not differentiable at zero.

(iii) We introduce a differentiable function at zero having discontinuous partial
derivatives at zero. Let

x? 2 sin; z 0.0
f($,y): ( +y) \/m’ ( 7y)7é(’ )
07 (x7y) = (070)
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Then

Of(ey)  [2rsin o — — L cos—— (a,4) £(0,0)
e R N
0, (x,y) = (0,0).

We can check immediately that this partial derivative is discontinuous at
zero. By symmetry, we conclude the same thing regarding the other partial
derivative.

Function f is differentiable at zero.

(iv) However, a kind of converse of Theorem 3.1 is given by Theorem 3.2
below. A

Corollary 3.5. Under the assumptions of Theorem 3.1 it follows that

9f1(a) 9f1(a) dfi(a)  9fi(a)
axl 8:E2 o 8xn_1 Gxn

df2(a) 9f2(a) df2(a) df2(a)
0z 0xs o O%p_1 0z,

f'(a) = . (714)
Ofm-1(a)  Ofm-1(a) Ofm-1(a)  Ofm-1(a)

8x1 8x2 o 8xn,1 8xn

Ofm(a)  9fm(a) Ofm(a)  Ofm(a)

L Oz 0xs T Oxp ox, |

Corollary 3.6. Under the assumptions of Theorem 3.1 it follows that for all
h=(h1,...,h,) € R™,

f(a)h = f'(a)(hy,... hy) = (Z Mhi, Y Mm) . (7.15)

ox; ox;
i=1 v i=1 v

Theorem 3.2. Suppose A is a nonempty and open subset of R™ and f: A —
R™. Then [ is a continuously differentiable function on A if and only if it
has continuous partial derivatives on A.

Proof. Suppose f € C*. From (7.12) it follows that

Uil&) _ (payeyus, 1<j<nm 1<i<m.
81‘]'

and
8 i 8 i , ,
S 1) (1510 — e
J J
Because |u;| = |e;| =1, we conclude

8?5? B agi—x(j/) <) = F1@)es| < M1 (2) = W)l
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Thus the partial derivative 0f;(z)/0z; is continuous on A.

The proof of the converse implication is omitted. 0O

From Theorem 2.6 and Corollary 3.5 we get the formula of partial deriva-
tives to compound functions.

Theorem 3.3. Suppose all assumptions of Theorem 2.6 are satisfied. Then

dgi(z) _ = 09ily) 0fi(x) . .
- : L Yi=1,....k j=1,...,n. 7.16
Ox;j ; oy O0x; ! J " (7.16)

Proof. Tt follows from (7.14) and (7.11). O

7.3.1 The inverse function theorem and the implicit function
theorem

Consider the following example. Given the function f : [1,2] — [1,00] by
f(x) = 22. Tt is obvious that this function has a positive derivative, thus it is
strictly increasing. Hence it is invertible. We immediately conclude that if a
real-valued function of a real variable has a derivative of constant sign (either
positive or negative) on an interval, then the function is invertible on that
interval. See also Theorem 1.5 at page 196.

Fortunately, a similar result holds in the higher-dimension case. It is called
the inverse function theorem.

Theorem 3.4. Suppose f is a C' mapping on a nonempty open set M C R™
into R™, f'(a) is invertible for some a € M, and b= f(a). Then

(a) There exist two open sets U and V' in R™ such that a € U, be V, f is
one-to-one on U, and f(U) =V.

(b) If g is the inverse of f (its existence follows from (a)), defined on V' by
g(f(x)) =2, 2 €U, then g is a C' mapping on V.

For a proof see [115, Theorem 9.4] or [61, p. 59]. Both proofs are based on the
Banach fixed point theorem 5.1 at page 167.

Proof. Denote A = f'(a) and consider a positive \ satisfying
2047 = 1. (7.17)

Because [’ is continuous on a there exists an open ball centered at a, say U,
so that
lf'(z) — Al <X, Vzel. (7.18)

To each y € R™ we assign the following function
o) =2+ Ay - f(z)), VreM. (7.19)

Note that f(z) =y if and only if ¢(x) = z; that is, = is a fixed point of .
Inasmuch as
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o)== A7 f(2) = AN (A f'(2), Vae M,
by Theorem 1.4, (7.17), and (7.18), we get that
o' (2)|| < 1/2, VaeUl. (7.20)
Recall Corollary 2.4 to get
le(w) — o) < (1/2)|lw - =], Vw,zeU. (7.21)

It follows that ¢ has at most one fixed point in U; equivalently there is at
most one z € U satisfying f(z) = y. Thus f is one-to-one on U. Denote
V = f(U). So f is a continuous bijection from U onto V.

We show that V' is open. Consider a ¢ € V' and its corresponding p € U
so that f(p) = ¢. Consider an open ball B centered in p of radius r > 0 so
that ¢l B C U. We show that y € V' whenever ||y — ¢q|| < Ar. Fix such a point
y. By (7.19) one has

le®) —pll =147y — DIl <A - lly —all < [A7IAr = r/2.
If p € cl B, then by (7.21) we have
le(z) —pll < lle(z) =@ + le®) —pl <llz—pll/2+7/2 <71

Thus ¢(z) € cl B. We note that ¢ is a contraction from cl B to itself. So ¢
has a unique fixed point x € ¢l B. For this  one has f(x) =y € f(cIB) C
f(U) =V. Thus (a) is proved.

Consider y,y + k € V. Then one can find z,z + h € U so that y = f(z)
and y +k = f(x + h). By ¢ in (7.19) it holds

oz +h)—p)=h+A(f(x) - flx+h) =h— A"k
By (7.21) one has that ||h— A71k|| < ||h||/2. Therefore [|[A~1k|| > ||A||/2 and
IRl < 20l A7H] - IE] = [IE]/A. (7.22)

By (7.17), (7.18), and Proposition 1.2, it follows that f/(z) is invertible for
each z € U. For it, if f'(x) =0 for some x € U, ||A|| < A. Then

/A <1/IAl < [A7H = 1/(2),

a contradiction.
Denote by T the inverse of f’. Because

9ly+k) —gly) =Tk =h—Tk = =T (f(x +h) = f(z) = f'(z)h),
by (7.22) it follows that

gty + k) —g(y) =Tkl _ Il [If(x+h) = f(@) = f'(@)h]
il oA 2] '

(7.23)
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By (7.22) we have that h — 0 whenever k — 0. So if h — 0, the left-
hand side of (7.23) tends to 0. Thus ¢'(y) = T. By the construction of T,

fl(x) = f’(g(y)) Hence
g'(y) = (fg) " (7.24)

We note that ¢ is a continuous function from V onto U and, moreover, f’
is a continuous application from U in the set (2 of all invertible mappings
in L(R™,R™). Taking the inverse, it is continuous as it follows from Theorem
1.5. Invoking (7.24) we conclude that ¢ is a C' mappingon V. 0O

We turn now to the implicit function theorem.

Consider the straight line X = {(z,y) € R? | az + by + ¢ = 0} with
a? +b% > 0. If a # 0, we say that z is defined implicitly by the function
ax + by + ¢ = 0, meaning that for any real y there exists a unique real
x satisfying ax + by + ¢ = 0. This is a function defining = in respect y.
Consider now the unit circle X = {(z,y) € R? | 22 + y? = 1}. It is obvious
that for every y with

e |y| > 1 there is no z so that (z,y) € X.
e y = =1 there exists a unique z so that (z,y) € X.
e |y| <1 there are two s so that (z,y) € X.

Therefore, not for every real y does there exist a unique  on the unit circle.
Hence one needs additional hypotheses in order to get a unique z for a given y
or to define a function supplying x in respect y. This is an existence problem.

Another question is if one can find a formula to get x for a given y.
The answer is negative. But the situation is not so bad, because under some
assumptions one can get the derivative of the function supplying = in respect
to y.

Fortunately, a similar result holds in the higher-dimension case. It is called
the implicit function theorem. We present some preparatory notation for it.
Consider « = (21,...,2,) € R” and y = (y1,...,ym) € R™. We write
(2,y) = (T15- -, Tn, Y15 - - -, Ym) € RPT™. Suppose we are given a nonempty
set S C R™™ and a function f:S — R™. Consider the equation

fxy) = 0; (7.25)

we want to introduce a sufficient condition guaranteeing that (7.25) defines a
unique function 2 = ¢g(y) so that f(g(y),y) = 0 on a properly chosen set.

Theorem 3.5. Suppose f is a C' mapping on an open set S C R"t™ into
R™. Suppose (a,b) € S, (a € R™, b€ R™) f(a,b) =0, A= f'(a,b) satisfying
that A, is nonsingular, where
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6f1 (a, b) 6f1 (a, b) 6f1 (a, b) 6f1 (CL, b)
Bxl 8$2 6:5”,1 8$n

8]"’2 (CL, b) 8f2 (CL, b) 8f2 (a, b) 3f2(a, b)
o0x1 0xo O0%p—_1 o0xy,

A, =
6fn—1(avb) afn—l(av b) 8fn—1(a” b) afn—l(avb)

31‘1 6:02 8£L'n,1 a’En

Ofn(a,b) Ofn(a,b) Ofn(a,b) Ofn(a,b)

L 0x1 0xo 0%p—1 oxy, i

Then there are open sets U C R™™ with (a,b) € U and W C R™ with
b e W such that for every y € W there corresponds a unique x so that

(z,y) €U and f(z,y) = 0.

Denote this function by g, g: W — R, x = g(y). Then g is a C* mapping
on W such that g(b) = a,

flgy),y) =0, YyeWw (7.26)
and
g'(b) = —(A,) "' A,, (7.27)
where
B 8f1 (a, b) 6f1 (a, b) 6f1 (a, b) 6f1 (CL, b)
8:[/1 8y2 8ym71 6ym
df2(a,b) Jfa2(a,b) dfa(a,b) dfa(a,b)
4 oy 0y OYm—1 OYm
D 0fi(a,b)  9fui(a,b) Ofui(a,b)  Dfar(a,b)
8y1 8:1/2 8ym71 aym
Ofn(a,b)  Ofula,b) Ofn(a,b)  Ofula,b)
L On Yo OYm—1 OYym |

Under the assumptions of the implicit function theorem we say that ¢ is
defined implicitly by (7.26) on W.

Proof. Define

h(z,y) = (f(z,y),y), Y(z,y) €S (7.28)

Then h is of class C! on S. We claim that h'(a,b) is an invertible element
in L(R"*™). Because f(a,b) =0, by the definition of the Fréchet differentia-

bility of f, we have
fla+p,b+q) = Alp,q) +7(p,q).

Because
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h(a+p,b+q) — h(a,b) = (f(a+p,b+q), k) = (Alp,q),q) + (r(p, q),0),

I (a,b) is a linear operator from R"*™ to R"™™ and assigns to (p,q) the
point (A(p, q),q). If the image is 0 € R"*™, then A(p,q) =0 and ¢ = 0. This
implies that A,p = 0 € R™. Then p = 0, because A, is nonsingular. This
implies that h'(a,b) is one-to-one. Thus it is onto as well and thus invertible.
Apply the inverse function Theorem 3.4 to get open sets U and V so that
(a,b) € U, (0,b) € V, and h is a bijective mapping from U onto V. Define
W as the set of all y € R™ such that (0,y) € V. Because V is open, W is
open as well.

If y e W, (0,y) = h(x,y) for some (z,y) € U and by (7.28), f(z,y) = 0.

Suppose that for the same y, (z,y) € U and f(z,y) = 0. Then

h(z,y) = (f(2,9),y) = (f(z,9),y) = h(z,y).

Because h is one-to-one on U, z = x. Thus to every y € W we assign a
unique z with (z,y) € U and f(z,y) = 0. Denote this function by g. Thus
for y € W, (9(y),y) € U and (7.26) holds. Then

h(g(y),y) = (0,y), yeW. (7.29)

Let h=! : V — U be the inverse of h. Then by the inverse function
theorem 3.4, h™! is of class C' and by (7.29)

(9(y),y) =h~0,y), yeW. (7.30)

Because h™! is of class C!, h is of class C! as well. Now we prove (7.27).
Denote ¢(y) = (9(y),y). Then

o' (yk = (g (Yk,k), yeW, keR™ (7.31)
By (7.26), f(¢(y)) =0 on W. By the chain rule theorem 2.6, we have
f'ley) o' (y) = 0.
If y =0, then ¢(y) = (a,b) and f'(¢(y)) = A. Thus
A/ (b) = 0. (7.32)
By (7.32), (7.31), and A(p,q) = Aup + Ayq, we have
Arg' (b)g + Azg = A(g'(b)g, q) = AP’ (b)g =0, VgeR™

Thus

which is equivalent to (7.27). O
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7.3.2 Directional derivatives and gradients

Consider A a nonempty open subset in R", My = (29,29,...,2%) € A, a
function f: A — R, and a vector v = (v1,va,...,v,) of unitary norm; that
is, |lv|| = (3-v?)Y/2 = 1. The equations of the straight line 1 through M, and
parallel to v are

o =a) +tvg, tER, ke N

On the straight line 1, f is a composite function of one real variable; let it be

t. If this function possesses for ¢t = 0 a derivative in respect to the variable ¢,

then this derivative is said to be the directional derivative of f in the direction

9 f(My)
ot

v and it is denoted by . Then admitting the assumptions of Theorem

3.3, we can write

Of(My) =0 f(My) Oy =0 f(My)
ot _Z 8:51 E_Z

Vi.
axi ‘

As before, consider f : A — R and suppose it has partial derivatives at
My € A. Then the vector

oz, ' 0wz 0 Omm (7.33)

grad |y, = (8f(Mo) 9 f(Mo) 8f(M0))

is said to be the gradient of f at M.

7.4 Higher-order differentials and partial derivatives

In this section we give a rather general definition of what a higher-order
differentiable function is for functions of several variables. First we introduce
the concept of second-order differentiability.

Let (X, - |lx) and (Y,] - |ly) be normed vector spaces. Consider A an
open and nonempty subset of X and a differentiable function f : A — Y.
Then there exists the derivative mapping

T A— LX)Y).

We ask if this function is differentiable as well.

Function f is said to be twice (Frechét) differentiable at a point a € A if
the mapping f’ is differentiable at a. In this very case we denote by f”(a)
or by f®(a) the (Fréchet) derivative of f’ at point a. Then

#"(a) € L(X, L(X,Y)). (7.34)

Function f is said to be twice (Frechét) differentiable on A provided it is
twice (Frechét) differentiable at every point a € A. Then the relation z +—
f"(z) defines the mapping
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f"A— LIX,L(X,Y)).

Based on Theorem 1.8, we conclude that f” is a bilinear and continuous
mapping from X x X into Y of the form

Xx X3 (z,y) = (f"2)-y=("2)y. (7.35)

The previous relation means that, because z € X is a vector and f” is bilinear
and continuous from X into L(X,Y), f” -z € L(X,Y), and applying it to
y € X, one gets (f"-x)-yeY.

Function f belongs to class C? on A provided function f is twice differ-
entiable on A and f” is continuous. Equivalently, f’ belongs to C' on A.

Theorem 4.1. (Schwarz) Suppose f: A —Y is twice differentiable at a € A.
Then the mapping ["(a) € L(X,Y) is a symmetrical mapping; that is,

(f"(a)x)y = (f"(a)y)z, Vz,y €X. (7.36)

Proof. Because f is twice differentiable at a € A, there exist
f"(a) € L(X,L(X,Y)) so that

iy 1) = f'(a) — f"(a)(z — a)

#—a [l = all

that is, for every € > 0 there exists an open ball B(a,r) C A such that
1f'(z) = f'(a) = f"(a)(z — a)|| <ellz —all, ¥z € B(a,r). (7.37)
Set u,v € B(a,e/2) and define the function g : [0,1] — Y by
g(t) = fla+tu+v) — fa+tu). (7.38)
Then
9(1) =g(0) = fla+u+v) - fla+u) - fla+v)— fla), (7.39)
g't) = flla+tv+u)u— f'(a+tu)u.

We note the right-hand side of (7.39) is symmetrical in z and y. Both points
a + tv + u and a + tu belong to B(a,r). Substituting x = a + tv + u,
respectively, = a + tu in (7.37), we find
1 (a+tv+u) = f'(a) = f(a)(tv +u)|| < elltv +ull < e(l[v]l + Jull), (7.40)
1/ (a+ tu) — f'(a) — £ (a) (tu)|| < elltull < e(lv]l + [[ul])- (7.41)
41

Then by (7.38), (7.40), and (7.
1(f"(@)v)u—g' @O < | f'(a+tu+v)u— f(a+tu)u — (f'(a)v)u)]|
<|I(f'(a+tutv) = f(a) = f"(a)(tu+v)| - [lul| (7.42)
+1(f'(a+tu) — f'(a) = (f"(a)(tw) || - lull < 2([[ull + Jv[l) - [Ju].-

) we have
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By Theorem 2.8, we write

lg(1) = 9(0) = g"(0)]| < Sup lg'(t) = g'(0)]]- (7.43)

Using (7.42) and (7.43), we get the estimate

(
lg(1) = g(0) = (f"(@)v)ull < [lg(1) = g(0) = g"(0)[| + [lg"(0) — (" (@)v)ull
<

S lg" () = g () + 2(][ull + [[v]]) - [|ul]

< sup [lg'(t) = (f"(@)o)ull + [[(f"(@)v)u — g"(O)I] + 2]l ([lull + [[v]])

te[0,1]
< Gelful[([Jull + [lv]])- (7.44)

The difference g(1) — ¢(0) is symmetrical in respect to u and v, therefore we
get

lg(1) = 9(0) = (f"(a)u)v|| < Gelv]|(flufl + [[])- (7.45)
Thus by (7.44) and (7.45) we have
I(f" (@)v)u = (f" (a)u)o]|
< (" (@)v)u = g(1) + g(O)[| + [lg(1) — 9(0) — (" (a)u)v]
< 6ellull(Jlull + [[o]]) + Gellvll(lull + lv]) < 6e(lfull + [lv])>.

For every x,y € X one can find ¢ > 0 and u,v € B(a,r/2) with = tu and
y = tv. Thus [|(f"(a)z)y — (f"(a)y)z| < 6<(|[z|| + [|ly[|)?. Hence

(f"(a)z)y = (f"(a)y)z. O

7.4.1 The case X = R"

Consider A a nonempty and open subset of R™ and f : R™ — R™ a twice
differentiable function at a € A. Then f is differentiable on a neighborhood
of a. From (7.15), it follows that for every h = (hq,...,hy,) € R",

f’(a)h=za§;@ “hy = <Z a*(';lx : Z fm : > (7.46)
i=1 v @ i=1

i=1

Substituting f by f’ we get

fla) (b, k) =) 82/;?) ki, Y(ky,... kn) €R™
i=1 v

It follows at once that

(@) (R, k) (s b)) = (af'(f”) k) (hi, ... hn).  (7.47)
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We note that

af'(a)
L(R™ L(R™,R™
1) e L L(E"R™),
thus
n a i
S e L R,
= O
that is, the image of a vector (hy,...,h,) € R™ is a vector in R™.

To find 9f'(a)/0xz; we use (7.46), getting

(5 )-S5 (& (L)) o

j=

The derivative 9/0z; (0f/0x;) at a is denoted as
) <8f>( WA SR ch ()

a.’L'Z' 85Ej Y= axlaxj Y= 8$Za$]

From (7.47) and (7.48) it follows

(@)t o)) s ) = 3 (8 /(@) k) .

]

Proposition 4.3. (Schwarz) Suppose A is a nonempty and open subset of
R™ and f: A — R™ is a twice differentiable function on A. Then for every

a€A ) )
07fla) _ 0 f(a), ij=1,...,n.
8xi8xj 8;10]8%

Let f: A — Y be a twice differentiable function. Then there exists the
second-order derivative mapping

" A— LIX, X;Y).

For short we denote by Lo(X,Y) the Banach space L(X,X;Y) of bilinear
and continuous mappings from X x X into Y. Similarly, L, (X,Y") denotes
the Banach space of nth-linear and continuous mappings from the n-times
Cartesian product X x --- x X into Y.

We can ask about the differentiability of f”. If it is differentiable at a € A
(A C X is nonempty and open), then we denote by f”(a) or f®)(a) the
derivative of f” at a (i.e., the third-order derivative of f at a). It is an
element of L(X, L2(X,Y)) (isometric to L3(X,Y")). By induction, we define
the nth-order differentiability of f at a € A and its nth-order derivative
f(a) € L,(X,Y). We say that f is n times differentiable at a if

e There exists an open neighborhood V' of a such that f is n — 1 times
differentiable at every x € V.
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e The mapping =+ f"~Y(x) from V into L, 1(X,Y) is differentiable
on a.

Then the derivative of f("~1(z) at a is denoted as f(™ (a) and is said to
be the nth-order derivative of f at a.

We denote by £ (a)(hi,...,h,) the image of the vector (hy,...,h,) €
X x ---x X through the mapping f(a).

Function f is said to belong to the class C™ on A whenever f is n times
differentiable on every point in A and the mapping

™A Ly(X,Y)
is continuous. By definition
O =7
Thus C° on A contains precisely the continuous functions on A.
Function f is said to belong to the class C° on A whenever f € C™(A)

for every n € N.
Similar to Theorem 4.1 the following holds.

Theorem 4.2. Suppose f: A—Y isn times differentiable at a € A. Then
the derivative ™ (a) € L,(X,Y) is a multilinear symmetrical mapping from
X x---x X into Y. Formally,

f(n)(a)(hh o 7h"rl) = f(n)(a)(ha’(l)7 .. ‘7h0(n))7

where o : {1,...,n} = {1,...,n} is a permutation.

7.5 Taylor formula
Similar to the scalar case, (5.38) at page 211, we have the vector-valued Taylor

formula of vector argument. Let A be a nonempty open set in R™.

Theorem 5.1. (Taylor) Suppose f : A — R™ belongs to the class CP ™1 on
A and [a,a+ h] C A. Then

fla+ 1) = £(@) + @+ 57 (@)(hh) + -+~ F (@) (B

PP p+1
+/O T F T k) (e

Theorem 5.2. Suppose f: A — R™ is p+ 1 times differentiable. Moreover,
admit

1D (@) < M, Vae A,
Then
s
(p+ 1!

If(a+h) = fla) = f'(a)h—--- = %f(”)(a)(h)pll <M
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Theorem 5.3. Under the assumptions in Theorem 5.1, one has

1

fla+h)=fla)+ f(a)h+-+ ;!f(”) (a)(h)” + Rp(h), (7.49)
where 1B,
T

Corollary 5.7. Suppose m = 1. Then (7.49) becomes

1 < af(ay,. .. an
f(a1+h1""7an+hn):f(al,-..,an)—i—— th
1! Oz},

1 *flai,...,a
+oY Mh’fl...h’“"+...
2! Axyt -+ Ozp
L
k1,...,kn €N

1 oP Cesap
+= > PO n) s oy (1),
p' axkl .o 8xk" 1 n P
kytethn=p 1 "
k17-<-7kneN

7.6 Problems of local extremes

7.6.1 First-order conditions

We recall some definitions from page 197. Let f be a real-valued function
defined on a metric space X. We say that f has a local mazimum at a point
p € X if there exists ¢ > 0 such that f(q) < f(p) for all ¢ € B(p,d). We say
that f has a strict local maximum at a point p € X if it is a local maximum
point and there exists ¢ > 0 such that f(q) < f(p) for all ¢ € B(p,d) \ {p}.
Analogously, we say that f has a local minimum at a point p € X if there
exists 6 > 0 such that f(q) > f(p) for all ¢ € B(p,d). f has a strict local
minimum at a point p € X if it is a local minimum point and there exists
0 > 0 such that f(q) > f(p) for all ¢ € B(p,d) \ {p}. A local minimum or
maximum point is called a local extreme point.

Similar to Theorem 2.1 at page 197 one has the following first-order nec-
essary condition.

Theorem 6.1. (Fermat) Suppose A is a nonempty and open subset of a Ba-
nach space X, f: A— R has an local extreme point at a, and f is differen-
tiable at a. Then f'(a) = 0.

Proof. Choose an arbitrary vector & € X. Consider the function ¢(t) =
f(la+ tx) defined in a sufficiently small neighborhood of 0 € R. Then function
g has a local extreme point at ¢ = 0. Based on Theorem 2.1 at page 197, we
infer that ¢’(0) = 0. Because
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g (t) = f'(a+tx)z,

it follows that ¢'(0) = f'(a)z, for every x € X. Hence f'(a)=0. O

The set of points a € A fulfilling f'(a) = 0 is said to be the set of
stationary points

The converse of the previous result fails. A stationary point is not neces-
sarily a local extreme point. It is enough to consider the following function,
R xR > (z,y) — 22 —y?. A stationary point that is not a local extreme point
is said to be a saddle point. For a finer study of local extreme points we need
more sophisticated tools, that is, higher-order derivatives.

7.6.2 Second-order conditions

Theorem 6.2. Suppose A is a nonempty and open subset of R™ and f: A —
R is a twice differentiable function at a € A. Furthermore, we suppose f has
a local minimum point at a. Then f"(a) > 0.

Proof.  f”(a) > 0, means that the bilinear and symmetric form f”(a) is
nonnegative; that is, f”’(a)(h,h) > 0, for all h € R™.

Because f'(a) = 0, by the Taylor formula, Corollary 5.7, we have for h
small enough

fla+h) = f(@) = (1/2)f"(a)(h, h) + Ra(h),
where |Ra(h)| = o(||h]|?). Because a is a local minimum point we still have
f"(a)(h, k) + 2Ry (h) > 0.
We settle down h and for real ¢ such that |¢| is small enough it follows
[ (a)(th,th) + 2Ry(th) > 0.
For fixed h we have
f"(a)(th,th) = t*f"(a)(h,h), 2Rs(th) = t*c(t,h), lim &(t, h) = 0.
Then for ¢ small enough
f"(a)(h,h) +€(t,h) > 0.
Thus, if (¢, h) tends to 0 by ¢, it results at the limit
f"(a)(h,h) >0. O
Similarly, one can prove the next result.

Theorem 6.3. Suppose A is a nonempty and open subset of R™ and f: A —
R is a twice differentiable function at a € A. Furthermore, we suppose f has
a local mazimum point at a. Then f"(a) <O0.
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We introduce a sufficient condition for the existence of a local extreme
point.

Theorem 6.4. Suppose A is a nonempty and open subset of R™ and [ :
A — R is a twice differentiable function at a € A. Furthermore, we suppose
f'(a) =0 and f"(a) is positively definite. Then a is a local minimum point

of f.
Proof. By the Taylor we have

fla+h) = fla) = (1/2)f"(a)(h, h) +e(R)|A],

where e(h) — 0 as h — 0. By Theorem 1.10 there is a positive A so that
f"(a)(h,h) > A||h||?>. Then

fla+h) = fa) = (\/2+<(h) |,
If ||h|| is small enough, A/2 +&(h) > 0 and thus for nonzero h it follows
fla+h)— f(a)>0. O

Similarly one has the following theorem.

Theorem 6.5. Suppose A is a nonempty and open subset of R™ and f :
A — R is a twice differentiable function at a € A. Furthermore, we suppose
f'(a) =0 and f"(a) is negatively definite. Then a is a local maximum point

of f.

7.6.3 Constraint local extremes

Consider = (z1,...,2,) € R® and y = (y1,...,ym) € R™. We write
(z,y) = (T1,-- -, Tos Y15+, Ym) € R Suppose there are given f : A C
R*™™ R, and g; : ACR"™™ — R, i =1,2,...,m, where A is open and
nonempty.

Our first task is finding first-order necessary conditions for the problem:
find the local extreme points to

(@,y) = flz,y) (7.50)
under the constraints
g1 (l’, y) = 07
. (7.51)
gm(z,y) = 0.
A point Mo(xd,...,z8 yb,...,yd") is a local extreme point of (7.50) under

the constraints (7.51) if there exists a neighborhood of Mj such that, simul-
taneously, My is a local extreme point of (7.50) and satisfies (7.51).

We introduce a first-order necessary condition for a local extreme point of
(7.50) under the constraints (7.51), namely the Lagrange multipliers method.
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Theorem 6.6. Suppose A is a nonempty and open subset of R"*™  and
function f in (7.50), and the functions g;, j =1,2,...,m in (7.51) are dif-

ferentiable on A. Moreover, suppose Mo(xd, ...zl ys, ..., yd") € A is a local
extreme point of (7.50) under the constraints (7.51), the partial derivatives of
all functions g; are continuous in respect all Y1, ..., ym in some neighborhood
of My, and
991 (Mp) 9g1(Mp)
oy Oym
J = #£0. (7.52)
oy Oym
Then there exist some scalars Ai,..., Ay such that if we define on A the
function
F(£E7y) = f(xvy) + Z)‘jgj(xvy)v
j=1
then
OF(My) 0 OF(My) 0 OF(My) 0 OF (My)
oy 0wa 0 oy T oy (153)
91(Mo) =0, ..., gm(Mo) =0.
Function F is said to be a Lagrangian function. Scalars Ai,..., A, are said

to be Lagrangian multipliers.

Proof. Because M is an extreme point of (7.50) under the constraints (7.51),
we have at M),

of of of of

2 d dx, + —d ook ——dy,, =0 7.54

Gay ot T gpdan t gyt gody (7.54)
and

091 0q1 I dg

ZI g vt Ldg, + 222d v = d oy, =0,

a331 o * + a‘rn ot 3y1 u * * aym 4

(7.55)

—Zmq v 2, + 2204 s+ 22 dy,, = 0.

Dy T B, T gy T gy Y

Multiply equalities (7.55) by the arbitrary (as yet undetermined) constants
AL,y Am, respectively. Then we add termwise the equalities thus obtained
to (7.54). Denote = f + > ", \; g;. Then at M, we get

OF oF oF
_dxl_’_._’__d‘rn_i__

OF
d v+ ——dy,, = 0. 7.56
0x1 o, Oy1 yrtot OYm 4 ( )

We find some scalars Aq,...,\,, such that
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F(My)/0y; =0, j=1,...,m;

that is,
Of(Mo) | =~ Ogi(Mo)
+ N——==0, j=1,....m
0y, Z 0y;
By (7.52) this is always possible.
Then in (7.56) remains
OF (M) OF (Mo)
—d oo ———dx, =0. 7.57
31‘1 1 + + (9:En . ( )
Because under our assumptions the variables x4, ..., x, are independent, from
(7.57) we have
OF (M) OF (M)
— =0, ..., ——= =0.
0x1 o,

Hence, we have all the conclusions of the theorem. O

Remark. Theorem 6.6 is a first-order necessary condition for the existence
of an extreme point for the constraint problem (7.50) with (7.51). Hence, the
set of extreme points of (7.50) with (7.51) is a subset of the set of solutions
0 (7.53), the unknowns being T1,. .., Tn, Y1,y Ym> Ay e s Ame A

We need a second-order condition to decide more exactly about the nature
of solutions to (7.53); that is, which solutions are extreme point and of what
kind (maximum or minimum) and which are not. In the latter case we say
that the point is a saddle one.

We introduce a second-order condition to the constraint problem (7.50)
with (7.51). Suppose f and gs are twice differentiable functions on a neigh-
borhood of Mj and all second-order partial derivatives are continuous at Mj.
The construction of the Lagrange function implies that under constraint con-
ditions, the extreme value of f coincides with the extreme value of F. Then
it follows from the result obtained in the previous section that we need d2F
to decide the nature of a point satisfying (7.53). We have

2
" OF
del +Zdyj8 F+;a—yjd2yj.

At a point My of a possible extremum there hold
oF r
OF ., 9y
ayl aym

Then d?F is given by

Zda:z +Zdyja F. (7.58)
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We have to establish whether d2F is positive or negative definite only under

the constraint conditions (7.51). So, we have to replace dyi,...,dy;, in (7.58)
by their values determined from system (7.55).

7.7 Exercises

7.1. Let ay,as,...,a, be real numbers and (R™,||-|l2) be the n-dimensional
Euclidean space. Consider the mapping f : R"® — R, given as f(x) = ajx1 +
-+ apx,, © = (r1,...,2,). Show that f is a linear mapping and that

1l = val ¥ aZ+ -+ .

7.2. Consider ¢ € C'(R) and 00 # D = int(D) C R2 Show that every
function u(z,y) = o(x? +y?), (x,y) € D, satisfies the relation
o ou
Yor oy
7.3. Suppose A C R”™ is open and nonempty and f : A — R is a differentiable

function on A. Suppose there exists M > 0 such that for every z,y € A one
has ||f(z) — f(y)|| < M||z — y||. Show that ||f'(a)|| < M for all a € A.

7.4. Consider f :R? — R a function of class C* so that f(0,0) = 0. Show
that

1 1
f(x,y)zx/o (Wdt—i—y/o 8f(f,fy’ty)dt, Y (z,y) € R2

7.5. Consider a function f : R® — R™ and o« > 0, p > 1. Suppose
If(z) = f(y)|| < allz —y|P, for all x,y € R™. Show that f is constant.

7.6. Suppose f : R” — R is a twice differentiable function satisfying that
f(z) >0 for all x € R™ and f”(x)(h,h) <0 for all z, h € R™. Show that f
is constant.

7.7. Find the extreme values of the function z(z,y) = 23 +y%—3xy, =,y € R.

7.8. Find the extreme values of the function f(z,y,2) = zyz, z,y,z € R,
under the constraints

P +y*+22=1and z+y+2=0. (7.59)

7.8 References and comments

Theorem 1.6 may be found in most functional analysis books.
Theorems 1.7 and 1.8 may be found in [32].
Theorem 2.7 may be found at [36, p. 230], or [32, Chapter 1, §3].
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Theorem 2.8 may be found [36, p. 232].

The notion of variation of a function was introduced in [53]. This paper
was introduced at 1’Académie des Sciences in Paris on August 4th 1913. It
appeared nine years after Gateaux died in 1914 at the beginning of the First
World War.

Theorems 4.1, 4.2, 5.1, and 5.2 may be found in [32].

A survey paper on the genesis of the Lagrange multiplier method is [31].
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Double Integrals, Triple Integrals, and Line
Integrals

This chapter is devoted to presenting some results on double integrals, triple
integrals, n-fold integrals, and line integrals.

8.1 Double integrals

8.1.1 Double integrals on rectangles
Consider a rectangle R = [a,b] X [c,d] C R? (a <b, ¢ < d) and a partition

P={a=z<a1 < <@y <2y =0} (8.1)
x{e=yp <y < <Ymo1 SyYm =d}

of it. For such a partition P, denote

1P|l = max Ve —op—1)2 4+ (i — yi—1)?

1<k<n, 1<I<

and call it the norm of P. For k =1,2,...,n and [ =1,2,...,m, denote

Rig={(z,y) |zp—1 Sz <ap, -1 Sy <y} = [@p—1, 2r) X [Yi—1, w1

Let f: R — R be a bounded function; that is, exist real numbers m and M
so that m < f(z,y) < M, for all (z,y) € R. Define

mg, = inf f(l’,y)7 Mk,l = sup f(x?y)7
(Ivy)eRk,l (I,y)ERkJ

Apg = (xr — 2p—1) (v — yi— 1)

m

Pf)=> Y mpilpi, UPf)= ZZMklAkl

k=11=1 k=11=1

L(P, f) is said to be the lower Darbouz sum of the function f on R and
U(P, f) is said to be the upper Darbouz sum of the function f on R. Because
f is bounded, we have
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m(b—a)(d—c) < L(P, f) SU(P, f) < M(b—a)(d - c).

Therefore we put

sup L(P. ) =_/R S, y)d dy = /R f () dy e (8.2)

it U(P.f) = [ fadzdy = [ ey, (.3)

where the sup and the inf are considered over all partitions P of R. The
number fRf(:v, y)dx dy is said to be the lower Darboux integral of the function

f on the rectangle R, and fRf(x,y)dx dy is said to be the upper Darboux
integral of the function f on the rectangle R.
A partition P* of R is said to be a refinement of P if P C P*. Suppose

two partitions P; and P, are given on R. Their common refinement P* is
defined by P* = P, U Ps.

Lemma 8.1. Let P* be a refinement of P. Then
L(P.f) < L(P*, ) (8.4)

and
U(P, f) > U(P*, f). (8.5)

Proof. 1If P = P*, in (8.4) and (8.5) we have equalities. Suppose for the
beginning that P* contains just one extra point. Let (¢,s) be this extra point
and suppose that z;_1 <t <z; and y;_1 < s <yj. Set

p1= sup flx,y), p2= sup f(z,y),
(z,y)E[@i—1,t] X [y;—1,9] (zy)E€lt,zi]x[yj—1,5]
p3 = sup f(z,y), ps= sup f(z,y).
(z,y)e[mi,l,t]x[s,y]‘] (ziy)e[timi]x[57yj]

Then max{p1,p2, p3,psa} < M; ;. Therefore
UL f)=UWP f)=pi(t —wi1)(s —yj—1) + pa(w; — 1) (s — y;-1)
+ p3(t —zi—1)(y; — 8) +palwi —t)(y; —s) — M; ;A5 <0,

and this case is clear. If P* contains m more points than P, we repeat the
above reasoning m times. Thus (8.5) is completely proved.
Inequality (8.4) is proved in a similar way. 0O

Theorem 1.1. It holds

/ f(z,y)de dy < / f(,y)da dy.
K R R
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Proof. Choose P; and P, two arbitrary partitions and let P* be their com-
mon refinement. By Lemma 8.1 we have

L(Py, f) < L(P*, f) < U(P", f) < U (P2, f).

Then
L(Py, f) SU(Pa, f).

Keeping P, fixed and taking the supremum in respect to P; in the above
inequality, we have

/R f(x,y)dedy < U(Ps, f).

Taking the infimum in respect to P, in the above inequality, we complete the
proof. O

If the lower and the upper Darboux integral of f coincide, we say that
f is Darboux integrable on R and the common value of (8.2) and (8.3) is
denoted by

/ fla,y)de dy = / f(e,y)dy d. (8.6)
R R

In this case for every partition P we may write

L(P,f) < /R f(z,y)dzdy < U(P, f). (8.7)

The Darboux integrability can be characterized by the next result.

Theorem 1.2. Function f is Darbouz integrable on R if and only if for every
e > 0 there exists a partition P of R such that

U(P, f) — L(P, f) < <. (8.8)

Proof. Condition (8.8) is sufficient because from

L(P.f) < /R f(@,y)dz dy < /R f (@, y)de dy < U(P, f)
it follows that
0< /R f(@,y)de dy —/R fla,y)dedy < &;

that is, f is Darboux integrable on R.
Suppose that

dx dy = dxdy = dxd
/Rf(x,y) zdy /Rf(z,y) zdy /Rf(x,y) zdy
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and let € > 0 be given. Then we can find two partitions P; and P, such that

UPy, f) - /R fla,y)dady < </2, /R f(e,y)dedy — L(Py, f) < /2.

Let P be the common refinement of P; and P,. Then
UPS) <UL < [ flag)dody+ 5 < LA +2 < LIPS+
R

that is, inequality (8.8) holds. O

Theorem 1.3. Suppose f is continuous on R. Then f is Darbouz integrable
on R. Moreover, to every € > 0 there corresponds a 6 > 0 such that

n m

Z f(tk,sl)Ak,l—/Rf(%y)dﬂfdy

k=11=1

<e (8.9)

for every partition P in (8.1) of R with |P|| < §, and for every choice of
points (tx, s;) € Ri.

Proof. Let € > 0 be given. Choose n > 0 such that (b —a)(d — ¢)n < e.
Function f is uniformly continuous on the compact set R, so there exists a
0 > 0 such that

1f () = f(E,s) <n (8.10)
if [|(z,y) — (¢, )] <0 and (z,y), () € R.
Choose a partition P of R such that ||P| < d. By (8.10) we have My —
my; <mn, forall k=1,2,...,nand [ =1,2,...,m. Thus

UP,f) = L(P.f) =YY (Myy—mi)Apy <0 Y Apy<e.

k=11=1 k=11=1

By the characterization Theorem 1.2, we conclude that f is Darboux inte-
grable on R.

Because the two numbers Y7 > f(tk, 51)Ary and [, f(x,y)dz dy lie
between U(P, f) and L(P, f), inequality (8.9) is proved. O

We now introduce some arithmetic properties of the double Darboux in-
tegral.

Theorem 1.4. (a) Suppose f1 and fo are Darbouz integrable on R and p
and q are reals. Then p- f1+q- fo is Darboux integrable on R and, moreover,

/ (pfi(2,y) + afle, y)de dy —=p / £ () da dy
R R

+q/Rf2(x,y)dxdy. (8.11)



8.1 Double integrals 329

(b) Suppose f1, fo are Darboux integrable on R and fi(x,y) < fa(z,y), for
all (x,y) € R. Then

[ hieizdy < [ pepds iy

R R

(c) Suppose f is continuous on R. Then exists (£,m) € R such that
| radzdy = &b -ad-o.

(d) Suppose f and g are continuous on R, g >0 on R, and [, g(z,y)dzdy
> 0. Then there exists (£,m) € R such that

/ F )9z y)dzdy = £(€m) / oz y)dz dy.
R R

(e) If f and |f| are Darbouz integrable on R, then

/ f(a:,y)dxdy‘ < [ If@ldrdy
R R

Proof. (a) Pick a positive e. Then there exists a positive d; so that for every
partition P; of R with ||P]| < 1 one has

U(Py, f1) = L(P, f1) <e/(2[p| + 1).

Similarly, there exists a positive ds so that for every partition P of R with
||P2]] < d2 one has

U(Ps, f2) — L(Ps, f2) < €/(2]q| +1).

Let P be the common refinement of P; and P,. Then

0 <U(P,pf1+qf2) — L(P,pf1 + qf2)
=p(U(P1, f1) = L(P1, f1)) + q(U(Py, f2) — L(P2, f2))
< ple/2lp| + 1) + lqle/(2lq| + 1) < e.

Therefore by Theorem 1.2, we have that pfi + qf2 is integrable on R.
We show (8.11). Pick a positive €. Then exists a positive d; so that for
every partition P, of R with ||P;|| < d; one has

\U(Pl,fn - f1<x,y>dxdy] <</l + 1),

Similarly, there exists a positive do so that for every partition P, of R with
||[P2]] < d2 one has



330 8 Double Integrals, Triple Integrals, and Line Integrals

’U(Pg,fg)—/ng(x,y)dxdy‘ <e/(2lg +1).

Now, let P be the common refinement of P; and P. Then
‘ U(P,pf1 +qf2) — /flxydwdyq/fz:vydxdy‘
‘pU(Pfl)—FqU(P f2) — /flzydxdy—q/ fgxydxdy‘

‘pU(P f1) — /f1 T,y dxdy‘ qU (P, f2) —q/ folz,y dxdy’

< Iple/Q@lpl+1) + lgle/ (2]l + 1) <e.

Therefore (8.11) is proved.

(b) Because fa(z,y) — fi(x,y) > 0, for every partition P of R we have that
L(P, fo — f1) > 0. By (a) fo — f1 is integrable. Now the conclusion follows.
(¢) Because (8.7) holds and a continuous function on a compact set attains
its extreme values, the result follows.

(d) Successively we have

m-g(z,y) < flz,y)g(z,y) <M -g(z,y),
nﬁﬁ@wmws/ﬂmwmwMWSM/mmmm%
R R

fR g(z,y)dz dy
ng x,y)dx dy

< M.

The conclusion follows by (c).
(€) Because —[f(z,y)| < f(z,y) <|f(z,y)|, by (a) and (b) we have

*/U@MMWS/f@wMWS/U@MM@-
R R R

The conclusion follows. O

Theorem 1.5. Consider an integrable function f : [a,b]x [c,d] = R — R and
for each x in [a,b] the integral
d
= / f(@y)dy

exists. Then there exists the iterated integral

/ab I(z)dx = /ab </Cd f(x,y)dy> da (8.12)
/R F(,y)da dy = /ab ( /cd f(x,y)dy> do. (8.13)

and we have
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Proof. Consider partition (8.1) of R, Azxy = xp —x—1, and Ay, =y, — y1—1
for k=1,2,...,n, I=1,2,...,m. For every (z,y) € R,

my < f(x,y) < My. (8.14)

Set x = & for an arbitrary & € [xx_1,x] and integrate (8.14) in respect to
y on [y;—1,y]. Then

!
my 1 Ay < (& y)dy < My Ay;. (8.15)
-1

Summing up (8.15), we get

ka,lAyl < I(&) < Z My 1 Ay;. (8.16)
I=1 I=1
We multiply (8.16) by Az and sum it up to get

m n

Z kaAylAl‘k S Zka)Aﬂ?k S ZZMk’lAylek'

k=11= k=1 k=1 1=1

—

or

NE

Z My 1Ak, < Z I(&k) AR < Z Z My 1 Ag 1. (8.17)
k=1

=11i=1

=

Now suppose ||P|| — 0. Because f is integrable on R, the extreme left-hand
side and the extreme right-hand side in (8.17) tend to [, f(z,y)dz dy. Then
(8.12) is proved. Now (8.13) follows. O

8.1.2 Double integrals on simple domains

We discuss now the existence of the Darboux integral on a planar set that is
not necessarily a rectangle.

A subset D of R? is said to be a simple domain in respect to the horizontal
azis if it can be written as D = {(z,y) | a < x < b, g(x) < y < h(z),
g,h:la,b] — R}, g,h are continuous on [a,b] and of class C'* on ]a, b[.

Similarly, subset D of R? is said to be a simple domain in respect to the
vertical azis if it can be written as D = {(z,y) | ¢ <y < d, g(y) <z < h(y),
g,h:[c,d] — R}, g,h are continuous on [c,d] and of class C* on ]c,d].

A subset D of R? is said to be a simple domain if it is either a simple
domain in respect to the horizontal axis or a simple domain in respect to the
vertical axis.

Suppose D is a simple domain and f: D — R. Suppose R is a bounded
rectangle containing D. Define f: R — R by

- _ Jfl=y),  (zy) €D
f(m’y)_{o, (z,y) € R\ D.
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Function f is said to be Darboux integrable on D if and only if f is Darboux
integrable on R. If f is integrable on D we write

/ f(,y)dz dy = / T, y)de dy.
D R

Remark. The previous definition is acceptable if it does not depend upon
rectangle R. A sufficient condition for a function f to be integrable on a
simple domain D is that f is continuous on R and the boundary of R is
formed by a finite number of images of functions of class C'. A

Theorem 1.6. Consider D a simple domain in respect to the horizontal axis
and an integrable function f: D — R. Suppose that for every x the integral

y2(x)
/ f(z,y)dy
y1(x)

exists. Then there exists the iterated integral

/ b ( /y y(()) f(w,y)dy> da

(a and b are the smallest, respectively, largest, abscissae of the points of D)

and we have
b ya2(x)
/f(:v,y)dﬂcdy=/ / f(z,y)dy | du.
D a y1(z)

Proof. Similar to the proof of Theorem 1.5. O

Theorem 1.7. Consider D a simple domain in respect to the vertical axis
and an integrable function f: D — R. Suppose that for every x the integral

z2(y)
/ f(x,y)dx
z1(y)

exists. Then there exists the iterated integral

/ ' ( / (()) f(x,y)dw> dy

(¢ and d are the smallest, respectively, largest, ordinates of the points of D)

and we have
d z2(y)
[ sz = ([ i ) av
D c z1(y)
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Theorem 1.8. Consider D a simple domain in R? and an integrable function

f:D — R. Suppose D = Dy U Dy, such that D1 N\ Dy =0 and Dy, Dy are
simple domains. Then

/f(w,y)dfcdy= flx,y)dedy + | f(z,y)dxdy.
D D+ Do

Theorem 1.9. Consider D a simple domain in R?, and T : D — R? a one-
to-one mapping of class C' so that detT’ is nonzero on D, T(x,y) = (u,v).
Suppose f: T (D) — R is integrable. Then

/ fdudv = / (foT)|detT’|dz dy. (8.18)
T(D) D

Example 1.1. We introduce a proof of the improper integral (6.33) at page
271. Denote u
I, = / e~ da.
0
Then we have
) a R a R a pa s 5 w/2 a )
I; z/ e " dx-/ e Y dyz/ e @ty )dxdy:/ d9/ pe P dp
0 0 0o Jo 0 0
T (Ler) 2T (i)
=3 5 € . =1 e .

I?=lim I? =7/4 = [=y7/2. A

a— 00

Thus

8.2 Triple integrals

8.2.1 Triple integrals on parallelepipeds

Consider a parallelepiped R = [a1,b1] X [ag,b2] X [az,b3] C R3 (a1 < by,
as < by, and az < b3) and a partition
P={ay=20<21 < <ap 1<z, =b1} (8.19)
x{az =yo <y1 <+ <Y1 < Y = b2}
<

x{ag=20<2z1 <---<z,_1 <z, =bz}

of it. For a partition P, we denote

| Pl = (i —xi—1)? + (yj —yj—1)? + (2x — 26—1)?

max \/
1<i<n, 1<j<m, 1<k<p

and call it the norm of P. For 1t =1,2,...,n 7=1,2,....m, k=1,2,...,p,
denote
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Rijr={(z,y,2) |wici <z <, yj-1 Sy <y, 2p—1 <2< 2}
= [Ti—1, @] X [Yj—1,Y5] X [2r-1, 2k]-

Let f: R — R be a bounded function; that is, there exist real numbers m
and M so that m < f(x,y,z) < M, for all (z,y,2) € R. For i =1,2,...,n
7=12....m, k=1,2,..., u, define

mi k= inf  f(x,y,2), Mijr=  sup  f(z,y,2),
(@,y,2)€Ri .k (z,9,2)ER; j ke

Aijr= (i —xio1)(yy — yj—1)(zk — 26-1),

and

n o m W n m
L(P, f) = Zzzmi,j,kﬂi,j,k, U(P, f)= ZZ M ki j k-

L(P, f) is said to be the lower Darbouzr sum of the function f on R and
U(P, f) is said to be the upper Darbouz sum of the function f on R. Because
f is bounded, we have

m(blfal)(bgfag)(bg—ag) S L(P,f) S [](P7 f) S M(blfal)(bgfag)(bgfag).

Therefore we put

sup L(P, f) = /f(m,y,z) drdydz = /f(x,y,z) dydx dz (8.20)
P JR JR

=~-~:/f<x,y,z>dzdydx,
R

infU(P, f) = /

f(x,y,z)dxdydz:/f(x,y,z)dyda:dz (8.21)
R R

== /f(x,y,dz)dzdydx
R

where the sup and the inf are considered over all partitions P of R. The
number fRf(x, Y, z) dx dy dz is said to be the lower Darboux integral of the

function f on the rectangle R, and fRf(x,y,z)dx dydz is said to be the
upper Darbouz integral of the function f on the rectangle R.

A partition P* of R is said to be a refinement of P if P C P*. Suppose
two partitions P, and P, are given on R. Their common refinement P* is
defined by P* = P; U P5.

Lemma 8.2. Let P* be a refinement of P. Then
L(P, f) < L(P", f) (8.22)
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and
U(P, f)>U(P*, f). (8.23)

Proof. If P = P*, in (8.22) and (8.23) we have equalities. Suppose for the
beginning that P* contains just one extra point. Let (¢,s,u) be this extra
point and suppose that z;—1 <t < x;, yj—1 < s <y, and 2,1 < u < 2.
Following a similar approach as in Lemma 8.1 we find that

If P* contains m points more than P, we repeat the above reasoning m
times. Thus (8.23) is proved.
Inequality (8.22) is proved in a similar way. 0O

Theorem 2.1. It holds that
/f(x,y,z) drdydz < /f(m,y,z) dr dy dz.
R R

Proof. Choose P, and P, two arbitrary partitions and let P* be their com-
mon refinement. By Lemma 8.3 we have

Then
L(Py, f) SU(P, f).

Keeping P, fixed and taking the supremum in respect to P; in the above
inequality, we have

/f(x,y,z) dedydz < U(Py, f).
R

Taking the infimum in respect to P, in the above inequality, we complete the
proof. O

If the lower and the upper Darboux integral of f are equal, we say that
f is Darbouz integrable on R and the common value of (8.20) and (8.21) is
denoted by

/ f(zyy,z)dedydz = - - :/ f(z,y,2z)dzdy dx.
R R
In this case we may write
m<b1 - le)(bg - a?)(bi’) - a3) < L(P?f) < /Rf(%yaz)dl’ dy dz (824)
S U(P, f) é M(b1 - al)(bg - ag)(b3 — ag).

The Darboux integrability can be characterized by the next result.
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Theorem 2.2. Function f is Darbouz integrable on R if and only if for every
€ > 0 there exists a partition P of R such that

Proof. Condition (8.25) is sufficient because from

L(P.f) < / Fa,y,2) dedydz < / f(x,y,2) dedydz < U(P, f)
R R
it follows that

OS/f(m,y,z)dxdydz—/f(m,y,z)dxdydzSa;
R R

that is, f is Darboux integrable on R.
Suppose that

/f(ff,y,Z)dfvdydz:/f(:v,yﬂ)d:vdydz:/ f(z,y,2)dedydz
R R R

and let € > 0 be given. Then we can find two partitions P; and P, such that

| ™
N ™

U(P, f) — /R fa,y, =) dedyd < <, /R f(e,y,2) dedyd= — L(Py, f) <

Let P be the common refinement of P; and P. Then

UP,f) <U(Py, f) < / f(@y, 2)de dy dz + €2
R
gL(Plaf)+5§L(Paf)+€v
that is, inequality (8.25) holds. O

Theorem 2.3. Suppose f is continuous on R. Then f is Darbouz integrable
on R. Moreover, to every € > 0 there corresponds a 6 > 0 such that

mo
SN St A~ [ fopdedydz <= (520
R

1j=1k=1

n
1=

for every partition P in (8.19) of R with ||P| < §, and for every choice of
points (t;,sj,ur) € Ri j k.
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Proof. Let € > 0 be given. Choose 1 > 0 such that (by — a1)(ba — a2)(bs —
asz)n < €. Function f is uniformly continuous on the compact set R, so there
exists a § > 0 such that

||f(:1c7y,z) - f(tv S,’LL)H <n (8'27)

if [|(2,y,2) = (t,s,0)|| <6 and (2,y,2), (t,s,u) € R.

Now, choose a partition P of R such that ||P| < d. By (8.2 ) we have
M;jr—mijr <n,foralli=1,2,...,n, 7=1,2,...,m,and k=1 ey e
Thus

n

mop
U(P, f) — L(P, f) =ZZZ ik = Mijk) Ai gk

i=1 j=1k

~.

n

mop
n ZZAi>j’k < €.

i=1 j=1 I=1

A\

By the characterization theorem 1.2, we conclude that f is Darboux integrable
on R.
The two numbers

n o om
ZZ ftz,sjauk: 0,7,k and /f r,Y,z )dmdydz

i=1 j=1 k=1

lie between U (P, f) and L(P, f), therefore inequality (8.26) is proved. O
We introduce some arithmetic properties of the triple Darboux integral.

Theorem 2.4. (a) Suppose fi1 and fo are Darbouz integrable on R and p
and q are reals. Then p- f1 +q- fo is Darboux integrable on R and, moreover,

/(pfl(x,y,Z)Jrqu(x,yw) dmdydz:p/ﬁ(x,y,Z) dx dy dz (8.28)
R R
—I—(J/ fo(z,y,2) dr dy dz.
R

(b) Suppose fi1, fo are Darbouz integrable on R and fi(z,y,2) < fa(z,y, 2),
for all (z,y,z) € R. Then

/ filz,y,2)dedydz < / fo(x,y, 2) dedy dz.
R R
(c) Suppose f is continuous on R. Then there exists (£,m,() € R such that
/ fla,y,z)dedy dz = f(§,1,C) (b1 — a1)(b2 — az)(bs — as).
R

(d) Suppose f and g are continuous on R, g >0 on R, and
ng(aﬁ,y, z)dxdydz > 0. Then there exists (,1,() € R such that
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/ f(@,y, 2)g(x,y, 2) de dy dz = £(€,1,0) / ola,y, 2) dr dy d=.
R R

(e) If f and |f| are Darbouz integrable on R, then

| a2 dwdya
R

< / |f(z,y,dz)| dx dy dz.
R

Proof. (a) Pick a positive €. Then there exists a positive d; so that for every
partition P; of R with ||P;]| < 1 one has

U(Pr, f1) — L(P1, f1) <e/(2[p| +1).

Similarly, there exists a positive ds so that for every partition P of R with
|| P2]] < d2 one has

U(Py, fa) — L(Py, f2) < e/(2]q] +1).

Let P be the common refinement of P; and P,. Then

0 <U(P,pfi+af2) — L(P.pfi + af2)
=pU(Pr, f1) — L(P1, 1) + (U (P, f2) — L(Ps, f2))
<Iple/(2lpl +1) + lale/(2lql + 1) <e.
So by Theorem 2.2, we have that pf; + ¢f2 is integrable on R.

We show equality (8.28). Pick a positive . Then there exists a positive
01 so that for every partition P; of R with ||Pi|| < d; one has

‘U(Pl,fn— /R fi(y, 2)de dy dz| < £/(2lp| + 1),

Similarly, exists a positive d2 so that for every partition P of R with || Py <
0o one has

‘U(Pz,fz)— /R fol,y, 2)de dy dz

<e/(2lq| +1).
Let P be the common refinement of P; and P,. Then

‘ (Ppfr+af2) — /f1wy7 )dxdydz—q/fzw% z)dx dy dz

’pU(Pfl)Jqu(sz /flwy, )dxdydz—q/fzwy, z)dx dy dz

‘pU(P fi)— /f1 x,y,z)drdy dz

+ ‘qU(R f2) = Q/RfQ(ﬂc,y,Z) dw dy, dz| < |ple/(2[pl +1) +gle/(2lg] +1) <e
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So (8.28) is proved.

(b) Because fa(z,y,z) — fi(x,y,2z) > 0, for every partition P of R we have
that L(P, fa — f1) > 0. By (a), f2 — f1 is integrable. The conclusion follows.
(¢) Because (8.24) holds and a continuous function on a compact set attains
its extreme values, the result follows.

(d) Successively we have

m-g(x,y,2) < f(z,y,2)9(x,y,2) <M - g(x,y, 2),
m / gy, 2)dw dy d= < / F(@,y, 2)g(y, =) de dy dz
R R

SM/g(x,y,Z)d:vdydz,

fR (,y,2)g9(x,y, 2) dx dy dz
- ngxy,dz)dxdydz

The conclusion follows by (c).
(e) Because —|f(z,y,2)| < f(x,y,2) <|f(x,y,2)[, by (a) and (b) we have

- / \F(@,y, )| de dy dz < / f(x,y,2) dedydz < / (@, y, 2)| de dy d.
R R R

The conclusion follows. O

Theorem 2.5. Consider an integrable function f : [a1, b1 X [ag, ba] X [as, bs] =
R — R and for each x in [a1,b1] the integral

1) = [ fla..2) dy dz
[ag bz] X [G.g,bg,]

exists. Then there exists the iterated integral

/ I(z)dx = / </ fz,y,2)dy dz) dx (8.29)
[alﬁbl] [al,bl] [az,bQ}X[a:;,bg]

and we have

/f(x,y,z)dxdydz:/ / flz,y,2)dydz | de.  (8.30)
R [a1,b1] [a2,b2]x[as,bs]

Proof. Consider partition (8.19
and Azp =z, — 21 for i =1
every (z,y,2) € Rijk,

)OfR Az = 3 — Ti—1, AYj = Y5 — Yj—1,
2,...,n, j=1,2....m, k=1,2,..., u. For

)

mije < f(x,y,2) < M. (8.31)

Set © = ¢; for an arbitrary &; € [x;,_1,2;] and integrate (8.31) in respect to
(y,2) on [yj—1,y;] ¥ [2k-1, 2k]. Then
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mi j s Ay; Az < / f&,y,2)dydz < M, ;1 Ay;j Az, (8.32)

[yj—1,951 % [2k—1,2k]

Summing up (8.32), we get

m m u
Z Zmz Ay Az < I(&) < Z Z M, 1Ay Azy. (8.33)

j=1k=1 Jj=1k=1

We multiply (8.33) by Az; and sum it up to get

n m n n m
Z Z Z mhj?kAaciijAzk S Z I(fk)A.%'z S Z Z Z Mi’j’kALL'Z'ijAZk.
i=1 j=1 k=1 i=1 i=1 j=1 k=1
or

n

n o m n m p
Z Z Z M i g < Z I(&,) Az, < Z Z iikijee (8.34)

=1 j=1k=1 i=1 i=1j=1k=1

<.

Suppose ||P|| — 0. Because f is integrable on R, the extreme left-hand side
and the extreme right-hand side in (8.34) tend to [, f(x,y,2) dx dy dz. Then
(8.29) is proved. Now (8.30) follows. O

8.2.2 Triple integrals on simple domains

We discuss the existence of the Darboux integral on a set in R3 that is not
necessarily a parallelepiped.

A subset D3 of R? is said to be a simple domain in respect to the xOy
plane if it can be written as D3 = {(z,y,2) | (z,y) € Da, g(z,y) < z <
h(z,y), g,h : Dy — R}, g,h are continuous on Dy and of class C' on
int Dy, and Dy is compact and its boundary is formed by arcs of functions of
class C*.

Similarly one can define a simple domain in respect to the yOz or to zOx
planes.

A subset D of R? is said to be a simple domain if it is a simple domain
in respect to the one of the planes xOy, yOz, or zOx.

Suppose D is a simple domain in respect to the Oy plane and f : D — R.
Suppose R is a bounded parallelepiped containing D. Define f: R — R by

. ) f(@y,2),  (z,y,2)€D
f<x’y’z)_{0, (z,y,2) € R\ D.

Function f is said to be Darboux integrable on D if and only if f is integrable
on R. If f is integrable on D we write

/f(x,y,z)dacdydz:/?(%y,z) dx dy dz.
D R
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Remark. The previous definition is acceptable if it does not depend upon
rectangle R. A sufficient condition for a function f to be integrable on a
simple domain D is that f is continuous on R and the boundary of R is
formed by a finite number of images of functions of class Ct. A

Theorem 2.6. Consider D3 a simple domain in respect to the xOy plane
and an integrable function [ : Ds — R. Suppose that for every (xz,y) in the
projection of Ds on xzOy the integral

h(z,y)
/ fx,y,z)dz
g

(z.y)

exists. Then, if Do is the Cartesian projection of Ds on the x0y plane, there
exists the iterated integral

h(z,y)

/ / flx,y,2)dz | dedy
D»> g(z,y)
f(x,y,z)dxdydz:/

h(z,y)
/ f(z,y,2)dz | dedy.
Do g(z,y)

Proof. Similar to the proof of Theorem 2.5. O

and we have

D3

Theorem 2.7. Consider D a simple domain in R3 and an integrable function
f:D — R. Suppose D = Dy U D5, such that Dy N Dy = and Dy, D> are
simple domains. Then

/ fz,y,2z)dxdydz = f(z,y, 2)dxdy dz + f(z,y, z)dx dy dz.
D D Ds

Theorem 2.8. Consider D a simple domain in R, T : D — R® a one-to-
one mapping of class Ct so that detT’ is nonzero on D, and T(z,y,z) =
(u,v,w). Suppose f:T(D)— R is integrable. Then

/ fdudvdw = / (foT)|detT"| dx dyd=. (8.35)
T(D) D

8.3 n-fold integrals

8.3.1 n-fold integrals on hyperrectangles

Similar to the cases of double and triple integrals, one can define the n-fold
integral, n € N*, n > 4. Let R = [[_,[a;,b;] be a hyperrectangle, where
a; < b;, 1=1,2,...,n. Take a partition
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n
P = H{ai =z <wip <0 < @iy, = by} (8.36)
of R. For a partition P, we denote
n
= R 2
IP1= iy a5 <o, kl:[l(%k Trir—1)
cs My ey iy = 1,2, 0y, denote

and call it the norm of P. For iy = 1,2,.
R i, = [961,1‘1—17331,11] X X [xn,in—laxn,in]-
Let f: R — R be a bounded function; that is, there exist real numbers m
xn) < M, for all (z1,...,z,) € R. Define
Tn) € Riy i}

n) € Ril,...,in}7

and M so that m < f(xq,...

=inf{f(x1,...,zn) | (z1,...,

My, ip
B B I

M. i, =sup{f(z1,...

n
A= H(xkvk — Thip—1), 1<ii1<ng,...,1<i,<n,

and
ni N
LP )= > iy Diy i
i1=1  in=
ni N
UP, )= > My i Ais -

=1
L(P, f) is said to be the lower Darbouz sum of the function f on R and
(P, f) is said to be the upper Darbouz sum of the function f on R. Because

f is bounded, we have
n n
m [k —ax) <L(P,f) <UL f) < M ku—ak
k=1 k=1

Therefore we put

supL(P,f):/f(xl,...,xn)dxl ...dxn:/f(xl,...,xn)dxgdxl...da:n
P JR R

/f (T1,...,2pn)dzy, ... dzy, (8.37)

i%fU(P,f):/f(:z:l,...,xn)dxl /f T1y..o,Zp)drodry ... dxy,
R

(8.38)

:...:/f(g:l,...,xn)dxn...dml.
R
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where the sup and the inf are considered over all partitions P of R. The
number fRf(xl, ceyXZp)dxy ... dx, is said to be the lower Darbour integral

of the function f on the rectangle R, whereas fRf(xl, ceyy)day ... day, 1S
said to be the upper Darboux integral of the function f on the rectangle R.
A partition P* of R is said to be a refinement of P if P C P*. Suppose
two partitions P; and P, are given on R. Their common refinement P* is
defined by P* = P, U Ps.
For the sake of completeness we introduce the main statements that are
similar to the cases n =2 and n = 3.

Lemma 8.3. Let P* be a refinement of P. Then
L(P, f) < L(P", f) and U(P, f) = U(P", f).
Theorem 3.1. It holds

/fa:l,.. ) day ... dry, < /fml,..., Ydxq ... dx,.

If the lower and the upper Darboux integrals of f are equal, we say that
f is Darbouz integrable on R and the common value of (8.37) and (8.38) is
denoted by

/fml,..., )dxy ... dx, /fxl,..., Ydx, ... dx.

In this case we may write

m [0k —ar) < L(P, ) < / Fon. o) doy - dzy,
k=1 R

U f) < M [ s— ).

k=1
The Darboux integrability can be characterized by the next result.

Theorem 3.2. Function f is Darboux integrable on R if and only if for every
€ > 0 there exists a partition P of R such that

U(P,f)~ L(P,f) <.

Theorem 3.3. Suppose f is continuous on R. Then f is Darboux integrable
on R. Moreover, to every € > 0 there corresponds a § > 0 such that

z Zf i) A /fxl,..., Vdas ... den| <

11=1 in=1

for every partition P in (8.36) of R with ||P| < 9§, and for every choice of
points (i, ..., t;,) € R,
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We introduce some arithmetic properties of the n-fold Darboux integral.

Theorem 3.4. (a) Suppose fi and fo are Darbouz integrable on R and p
and q are reals. Then p- f1+q- fo is Darboux integrable on R and, moreover,

/(pfl(;vl,...7xn)dx1 coodrn +qfe(zy, .. x,))dey L. day
R

:p/ fi(xy, .., xn)day ... dwn—l—q/ folxy, . yzn)day ... dxy,.
R R

(b) Suppose f1, fo are Darboux integrable on R and fi(x1,...,2,)
< falx1,...,xp), for all (x1,...,2,) € R. Then

/fl(xl,...,a:n)dxl...da:nS/f2(x1,...,xn)dx1...dxn.
R R

(¢) Suppose [ is continuous on R. Then there exists (1,...,&,) € R such
that

/Rfl(xh...,xn)dxl... 517...,571 ku—ak

(d) Suppose f and g are continuous on R, g >0 on R, and
ng(xl, coyTp)dxy ... dxy > 0. Then there exists (&1,...,&,) € R such that

/Rf(xh...,xn)g(acl,...,xn)dxl ... dx,
Zf(§17-~-,§n)/g(azl,...,xn)dwl .. dxy,.
R

(e) If f and |f| are Darboux integrable on R, then

/ iz, ... xn)dey ... day,
R

< [ 1o dar ... da,
R

Theorem 3.5. Consider an integrable function f : R — R and for each
x1 € [ay,b1] the integral

I(ﬂfl):/ f(wy, w0, 23,...,2p) day . .. day,
Hk 2[a’k)bk]

exists. Then there exists the iterated integral

/ I(ml)datlz/ (/ f(l'hxg,xg,...,l'n)d{l}g...dl‘n> dxy
[a1,b1] [alvbl] H£=2[ak7bk]

and we have

/fil'h..., d$1 dxn

:/ </ f(iﬂl,l'g,l'g,...,fﬂn)d.’EQ...d$n> dxy.
[a1,b1] [Th—zlakbk]
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8.3.2 n-fold integrals on simple domains

Here we briefly discuss the existence of the Darboux integral on a set in R™
which is not necessarily a hyperrectangle.

A subset D,, of R™ is said to be a simple domain in respect to the
Oz ...xn—1 plane if it can be written as Dy, = {(z1,...,2,) | (X1,...2n—1) €
Dy_1, g(x1,..cy2n-1) < 2 < h(z1,...,20-1), g,h: Dy — R}, g, h are
continuous on D,_; and of class C' on int D,,_;, and D,,_; is compact and
its boundary is formed by images of functions of class C?.

Similarly one can define a simple domain in respect to other planes, that
is, Ozg...x, or Ox1x3...2, or others.

A subset D of R" is said to be a simple domain if it is a simple domain in
respect to the one of the planes Ox;, z;, ... z;, ,, where 41,%2,...,%,—1 are
pairwise distinct numbers in {1,2,...,n}.

Suppose D in R™ is a simple domain in respect to the Ox; ...z, _1 plane
and f: D — R. Suppose R is a bounded hyperrectangle containing D. Define
f:R—R by

_ ) @, ), (x1,...,2n) €D
f<f”1""’””)_{o, (z1,...,20) € R\ D.

Function f is said to be Darboux integrable on D if and only if f is integrable
on R. If f isintegrable on D we write

/f(a:l,...,;cn)dxl...dmn:/?(ml,...,xn)dxl...dacn.
D R

Remark. The previous definition is acceptable if it does not depend upon
hyperrectangle R. A sufficient condition for a function f to be integrable on
a simple domain D in R™ is that f is continuous on R and the boundary of
R is formed by a finite number of images of functions of class C'. A

Theorem 3.6. Consider D,, C R" a simple domain in respect to the
Oxixs...xH—1 plane and an integrable function f : D, — R. Suppose that
for every (x1x2...xp_1,x,) in the projection of D, on Oxyxs...x,—1 the
integral
h(zy,...,¢n_1)
/ flerzg .y, xp) doy,
g(x1yeesTn—1)

exists. Then, if D, _1 is the Cartesian projection of D, on Oxi1xs...Tp_1,
there exists the iterated integral

h(ml,...,zn_l)
/ / flay, .o xn)day, | dey .. deg—q
Dy 1 g(x1,Tr—1)

and we have
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/ flzize. .. xp_g,2y)dey ... day,
D’Vl,

h(z1,. s Tn—1)
= / / flziza. ..y, xy)day, | doy ... de,—1.
Dy 1 g(x1,. s Tn—1)

Theorem 3.7. Consider D a simple domain in R™ and an integrable function
f:D — R. Suppose D = D1 U Dy, such that D1 N\ Dy =) and Dy, Dy are
simple domains in R™. Then

/ flxy, ... xy)day .. day,
D

flre,.. . xn)doy .. do, + flry, .. an) doy ... da,.
Dy

Theorem 3.8. Denote R = [['~,[a;,b;] and let (f,) be a sequence of func-
tions such that every f, : R — R is integrable. Suppose f, —“ , f, where

f:R—R. Then f is integrable and
im [ £ [ 1

8.4 Line integrals

An arc in R™ is a continuous function v : I — R", where [ is a nonempty
interval in R. The image of v (the set v(I)) is the trajectory of the arc ~.
The Cartesian projections of the arc v on the planes of coordinates are said to
be the parametric equations of ~; that is, v = (71,...,7n). A parameterized
arc v : I — R™ is said to be smooth if v is differentiable on I, and +/
continuous and nonnull on .

8.4.1 Line integrals with respect to arc length

Consider v a smooth arc in R3. Suppose v : I — R? and v = (¢,, x). Then
the length of the arc v is given by

zwwww+www+uwwm. (3.39)

If the arc belongs to the Oy plane, then y is null on I.

Suppose ¢ : [a,b] = R, ¥ :[a,b] = R, and x : [a,b] — R define a smooth
arc v in R?, and f is a continuous function on the image of 4. Then the line
integral with respect to the arc length of f on v is

b
/ Flo(0),0(1), x()V/ (¢ (1) + /()2 + (' (1))? dt
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or f,y fds, or even f7 f(x,y,2)ds.

Two arcs (,4,x) and (3,, %), ©,%, X, &%, X : [a,b] — R, are said to be
equivalent if there exists a bijective and differentiable function 7 : [a, b] — [a, b]

with 7’ nonzero on [a,b] such that ¢(t) = ¢(n(t)), ¥(t) = ¥(n(t)), and
x(t) = x(n(t))-

Remarks. (a) This definition can be extended to the case when ~ is a finite
union of arcs of class C' and f is bounded having a finite number of points
of discontinuity.

(b) f,y f ds remains unchanged if an arc is substituted by another equivalent
toit. A

8.4.2 Line integrals with respect to axis

Suppose ¢ : [a,b] = R, ¥ : [a,b] — R, and x : [a,b] — R define a smooth arc
v in R? and P, @, and R are continuous functions defined on the image of
~. Then the line integral with respect to the axis of the functions P, @, and
R on 7 is

b
/ (P (p(t), 1 (8), x(£)# () + QU (t), ¥ (£), x(£))9' ()
+ R(e(t), (1), x()x' (1) dt

or [ P(x,y,2)dz + Q(z,y,z)dy + R(z,y, z)dz.
If the arc belongs to the Oy plane, then x is zero on [a, b].

Remarks. (a) This definition can be extended to the case when ~ is a finite
union of arcs of class C' and P, @, and R are bounded having a finite
number of points of discontinuity.

(b) Consider (¢,%,x) and (@,7]1,)2), 0, X, P, 0, X [a,b] — R, two equiv-
alent and class C! arcs and let P, @, R be continuous on the image of these
arcs. Then fv Pdx + Qdy + Rdz and fa Pdx + Qdy + Rdz coincide if ' > 0;
otherwise they have opposite signs.

(¢) If a planar curve is given, then z is null. A

8.4.3 Green formula

Let D be a connected, closed, bounded, planar domain in R? whose boundary
is smooth and such that a parallel to the horizontal or vertical axis intersects it
in at most two points. Denote I' = fr D. The sense on I’ is counter-clockwise.

Theorem 4.1. (Green')Let f and g be two continuous functions on D hav-
ing continuous partial derivatives on some open set containing D. Then

! George Green, 1793-1841.
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Fig. 8.1. Green formula

_ [ (%9 _09f
/Ff(x,y)dw+g(x7y)dy—/13(am ay)dmdy. (8.40)

The integral in the left-hand side of (8.40) is a line integral with respect to
the axis on the smooth arc I', and the integral in the right-hand side of (8.40)
is a double integral on a connected, closed, bounded, planar domain in R2.
The idea is suggested by Figure 8.1.

Proof. We decompose the arc I" in two arcs 7, and 7, such that v; is defined
by y =t, © =1(t), and ¢ <t < d, whereas 72 is defined by y = ¢+ d —t,
x=p(c+d—t), and ¢ <t < d. We suppose ¢(c) = ¢(c) and ¢(d) = ¥(d).
Then we have

. 4 W) gy a
/D W dxdy:/c dy/ w dw:/c(g(w(y%y) —9(¢(y),y)) dy

e (y)

:/ngy.
/3f dxdy = — /fd:r

From these two results, the conclusion follows. 0O

Similarly, we get

Remark. Theorem 4.1 of Green can be generalized in several respects. We
mention here just one. We may consider that D is a finite union of connected,
closed, bounded, planar domains in R? whose boundaries are smooth and such
that a parallel to the horizontal or vertical axis intersects each component in
at most two points. A

Corollary 4.1. Assume the hypotheses of Theorem 4.1. Then the area of D

is given by
1
f/xdyfydx.
2Jr
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8.5 Integrals depending on parameters

Consider a hyperrectangle R = A x B, where A = [["_[a;,b;] and B =
H;nzl[c],dj] (a; <b;, i=1,...,n, ¢;j <dj), j=1,...,m, and a function
f: R — R integrable over x on A for each y € B. Then a function B > y —
I(y) € R is defined by

:/f(x,y)da:. (8.41)
A

A function of this sort is said to be an integral depending on a parameter.
Similarly, if f: R — R is integrable over y on B for each = € A, then a
function A >z — J(z) € R is defined by

z) = /B f(x,y) dy. (3.42)

Theorem 5.1. Suppose f : R — R integrable over y on B for each x € A
and f(x,y) —“ , h(y) on B as © — xo € A; then h is integrable on B
and

lim J(x) :/Bh(y)dy.

T—T0

Proof. Consider a sequence (2, )nen+ in A so that z, — x¢. Then f,(y) =
f(zn,y) is integrable on [c,d] and f,(y) —“ , h(y) on B. By Theorem 3.8
we have that h is integrable on B and

n—oo

i [ fuu)dy = /B h(y) dy.

Because the sequence (z,)nen+ in A is arbitrary, it follows that

lim J(x / h(y O
T—x

Theorem 5.2. Suppose f: R — R integrable over y on B for each x € A
and f is continuous at xg € A uniformly in respect to y € B. Then J is
continuous at xg.

Proof. Because f is continuous at xg € A uniformly in respect to y € B for
every € > 0 there exists 6 > 0 so that for each x € A, ||x — 2| < 0 and each
y € B we have

13
|f(z,y) = flxo,y)| < M —c)

Then

ed
e wo\|</|fxy f(o0,y |dy</—y:5,
H] 1 j)

for all x € A with ||z — z¢|| < d. Thus J is continuous at zg. O
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0
Theorem 5.3. Suppose f: R — R is continuous and w exists for each
£
0
i=1,...,n on R. Then w 1s continuous on R for each i =1,... n,
€

J in (8.42) has continuous derivative on A, and

0.J(x) :/ Of(z,y)dy .
(9371‘ B 8171' ’

=1,2,....,n, z€A.

Proof. It is enough to suppose that n = 1. Then by the Lagrange mean value
theorem

f(:c,y) - f(1'07y> _ (9f($0,y)

J(x) — J(x0) d f(wo,y) dy
T — X _/B ox ’</B T — xg ox dy
-/ 3f(c,y)8f(wo,y)'d
- Jgl| oz dx 4

where ¢ is between = and xg. Because df(x,y)/0z; is uniformly continuous
on R, for every £ > 0 there exists § > 0 so that for each z € A with
[lx — x| < ¢ and each y € B it holds

‘af(‘r,y)af(xﬂay) €

oz Oz ‘ T2 (dj =)

It follows that J is differentiable at xy and

J/(xo):/Baf(wg;y)dy'

By Theorem 5.2 it follows that J’ is continuous an A. O
Corollary 5.2. Suppose a € R\ {0}. Then

=

/1 dx 1 . 1 1 /1 dx T
-—_— = arc an —_— —> -—_— = =
o (a2 +22)2 " 243 2a2(1 + a?) o (1+22)2 8

/1 dx 3 eten L . 3 1
————= = —— arctan —
o (a®2+22)3  8dd a a*(1+ a?) 4a2(1 + a?)?

:$/1 dx 737r+1
o (1+22)3 32 4~

Theorem 5.4. Consider the functions u,v : A — B of class C' on A

with v < v componentwise and a continuous function f : R — R. Sup-

0 f(z,y)
8(131'

pose are continuous for each i =1,...,n. Then J: A — R defined

by
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is of class C* on A and

0J(x) v(@) 0f(x,y)dy 0Ov(x)

= [T T ) -

foralli=1,2,...,n and x € A.

Proof. Denote g(z) = G(x,u(z),v(x)), where

Glauv) = [ " fey) dy.

By Theorem 5.3 and Theorem 3.3 page 307 we get that function g has partial
derivatives on A and

0g(x) _ 0G(z,u(zx),v(x)) n 0G(z,u(z),v(z)) Jdu(x)

dx; 0x; du . dx;
0G(z,u(x),v(r)) Odv(x)
+ ov ' 3562
B ”(”)af(a:,y) Ou(x) Ov(x)
= [ ey s ue) o) T ) vl T

By Theorem 5.2 and Theorem 2.2 at page 153 we get that dg(z)/dz; is
continuous on A and thus J is of class C' on A. O

Theorem 5.5. (Fubini?) Consider an integrable function f: R — R which
is integrable over x on A for each y € B and integrable over y on B for each
x € A. Then J : A — R defined by (8.42) is integrable on A, the function
I: B — R defined by (8.41) is integrable on B, and

J| sty = [ s@rde= [ 1) ay
that is,

//AXBf(f”vy)dzdy—/A(/Bf(x,y)dy) dar—/B</Af(x,y)dz>dy.

Examples 5.1. (a) The first proof of the improper integral (6.33) at page
271 follows [24, p. 27]. Denote

x R 2 1 efarz(t2+1)
flx) = (/0 et dt) and g(z):/o ﬁdt’ x> 0.

Then for every nonnegative x,

2 Guido Fubini, 1879-1943.
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z 1
f(z)+4'(z) = 2/ e et dt — 2/ e~ (D) gy
0 0

x 1
= 2/ et — 2/ g~ 41 gy
0 0

1 1
= 2/ ze~ T T gy 2/ ze~ @ D gy — 0.
0 0

Therefore there exists a real number ¢ so that f + ¢ = ¢ on the whole
nonnegative half line. So

= f(0) + g(0) = /0 dt/(2 +1) = /4.

Hence
% = lim (f(z) +g(2)) = lim f(z) = (/000 e_tzdt)Q’

Tr—00

and thus the result is proved.
(b) We introduce another proof® of the same improper integral (6.33) at page

271. Denote o
I:/ e~ dz.
0

> 2,2
I:/ e Y ady.
0

Take =z = ay, a > 0. Then

Multiply the last relation by e and integrate it in respect to « from 0 to
oo; that is,
oo 5 (oo} oo 5 5
I-/ e Y da :/ / e ) o dydo
0 o Jo
or

0o [ o—a?(14y?)\ T © g 1
e Y 00 m
I?=— D dy = ———— = — arct =-—.
/0 < 2(1+9?) ) —o ! /0 21 +y?) 27 slo =g

[e3

Thus I = /7/2.
(c) We show the functional equation of the beta function; that is,
Be.y) =L By +1). x>0

We have

3 This proof was introduced by Camille Jordan in the academic year 1892-1983 at
the analysis lectures at the Polytechnique in Paris.



8.6 Exercises 353
I'(z)[(y) = 4/ w1 e*“2du/ vl e gy
0 0
= 4/ e~ (W) g 20-1 0 29=1 gy, o).
0
Change the variables u = pcosf, v = psin@, getting
oo pw/2 R
I'z)I'(y) = 4/ / e 2@t o221 g sin®Y 1 0 dr df
o Jo

/2
= 2/ e~ p2@ty)-1 g 2/ cos®®71 0 - sin?Y"1 0 do
0 0

=I'(x+y)B(y,z). A

8.6 Exercises

8.1. Evaluate [, 2*ydedy, D ={(z,y)|0<z<1, 0<y<2}
8.2. Evaluate [, (2 +y)dzdy, D ={(z,y)|0<2<1, 0<y<2}

8.3. Evaluate [}, (z+y)dx dy, where D is the compact set between the curves

y =22 and = = y>.

8.4. Evaluate [, (2% +y?)dedy, D ={(z,y)|2*+y> <1}

8.5. Evaluate | D(x2 + y?)dx dy, where D is the bounded domain bounded
by the curves 22 + 32> =1, y =3z, z=+/3y.

8.6. Evaluate
/ @)/ @) gy (8.43)
D

where D is the bounded domain bounded by the curves y? = 2px, 22 = 2py,
where p > 0.

8.7. Evaluate fD 2?yzdrdydz, D = {(z,y,2) |0<2 <1, 0<y<2 0<
z <1}.

8.8. Evaluate
/ (2% + y + 2)dw dy dz, (8.44)
D

where D = {(z,y,2) |0<2 <1, 0<y<2 0<2z<1}.

8.9. Evaluate || plx -y - 2z)dxdydz, where D is the compact set given by
> 4+y?<z< 1

8.10. Evaluate [, (z? +y? + 2?)dxdydz, D ={(z,y,2) | 2® +y* +2* < 1}
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8.11. Find the volume of the closed unit ball (in the Euclidean metric) in R3.

8.12. Consider n a positive integer, > 0, and the set A(r) C R™ given as
Alr)y ={(x1,...,2n) |2 >0, k=1,...,n, 21 + - -+ x, < r}. Consider
f+R® - R a differentiable function in a neighborhood of 0,, € R™. Show
that

li L
1m
rl0 pntl

B . N — f(0n)
/A(T)(f(mla---vxﬁ F(0n))day ... da, (n+1)!’; dxy,

8.13. Find the line integral of f(z,y) = 1/2(2 —y) along the curve z(t) =
t—sint, y(t) =1—cost, t €[0,7/2].

8.14. Find the line integral of f(z,y,2) = 2(2? + y?) along the spiral z(t) =
tcost, y(t) =tsint, z(t) =t for t € [0, 1].

8.15. Suppose a > 0. Evaluate I = fﬁ/ dx/(x® + y3), where v is the curve
given by x = acost, y = asint, and ¢ € [0,7/2].

8.16. Let v be the segments generated by the points A; = (1,0,0), Ay =
(0,1,0), A3 = (0,0, 1) and suppose that the sense of movement on the triangle
A1A2A3 is A1 — A2 — A3 — A1~ Find the integral I = f’y ydl’+2dy+$d2’

8.17. Find the area of the ellipse z2/a® + y?/b*> =1, a,b > 0.

8.18. For ab # 0, find F(a,b) = foﬂﬂ

dz/(a? cos? x + b? sin? x)2.
8.19. For ab # 0, find F(a,b) = foﬂ/Q In(a?sin?  + b2 cos? x)dz.

8.20. Suppose a,b > 0. Find fol f(z)dx if f(0) =0, f(1) =b—a, and
f(z) = (2#* — 2%)/Inz, whenever 0 < z < 1.

8.21. For a > 0, evaluate

o (b — si
/ e_aIsm( x) — sin(cx) .
0

X

8.7 References and comments

The theoretical results of this chapter can be found in many textbooks. We
mention only two of them, namely [70] and [88].
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Constants

The aim of this chapter is to introduce several constants, various ways to define
them, and their utility. Many more scholarly excellent expositions concerning
them are available. Our treatment of these constants is necessarily incomplete.

9.1 Pythagoras’s constant

Sometimes it is considered that Pythagoras’s constant is V2 = 1.414213562
3.... We introduced it at page 11. More exactly, we proved that no rational
number p satisfies the relation p? = 2, Subsection 1.2.1.

9.1.1 Sequences approaching /2

We already saw that the sequence (z,) defined by (3.82) at page 140, with
a = 2, converges to /2.

Another elementary and ancient algorithm to define it consists in using
the double sequence

(9.1)

Ap4+1 = Gp + 2by,,
bn+1 =an+ bn7

which verifies
Ung1  Gn/by +2

bn+1 - an/bn—i— 1

Thus
limz,, = lim dn _ V2.
by,

This simple algorithm uses only additions of integers and eventually a final
division. Denoting the error by &, = [v/2 — a,,/b,|, one easily can check that
€n+1 < € /5. This involves a geometrical convergence.

It may be convenient to use the matrix representation of the sequence. We
write the sequence as
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Denote

Thus we get
Ap+41 _ An ay
(o) = G

It is possible to improve the order of convergence of /2.
The matrix representation may be used with n = 2P and due to the

relation
n _ [Qn 2bn
A = (1 ' )

We note that taking a = 2 in Exercise 3.4 at page 140, we get another
algorithm of finding /2.

9.2 Archimedes’ constant

Archimedes’ constant is 7.
Archimedes considered inscribed and circumscribed regular polygons of 96
sides and deduced that

g+ 0 gyl
1" 7

9.2.1 Recurrence relation

Proposition 2.1. Let a,, and b, be the perimeters of the circumscribed and
inscribed regular n-gon and as, and ba, be the perimeters of the circum-
scribed and inscribed regular 2n-gon. Then

2a,b,
= 9.2
A2n a, ¥ bnv ( )

b2n =V a2nbn~ (93)

Proof. Consider a circle of radius 7 = 1 and denote by s. and s; the side
lengths of circumscribed, respectively, inscribed regular n-gon. If «,, = 7/n,
then

Se =2tana,, S; =2sinaq,

and
an, =2ntana,, b, =2nsina,.

Applying



9.2 Archimedes’ constant 357

Fig. 9.1. Archimedes’ algorithm for n =6

T tan x sinx
tan — = —_—
2 tanx +sinx
one successively has
2a,b, 2 - 2ntan oy, sin oy, tan a,, sin oy,
= - =4dn————— = dntan ag, = as,.
a, + b, 2n tan oy, + sin oy, tan o, + sin o,

Thus (9.2) holds. Also

v aonby, = 2n\/2 tan aig, 2 sin g, €oS (o, = 4ny/ sin® g, = 4nsin ag,, = bon,

and (9.3) holds as well. O
Sometimes the Archimedes’ algorithm is called the Borchardt—Pfaff algo-
rithm, page 140.

Remark. We note that for every n € N*
b, < 2w < a,,.

As we argued at page 140, the sequences (a,) and (b,) converge to the same
limit. Hence
lima,, = limb,, = 2.

Thus we supplied an answer to Exercise 3.11 at page 140, which was based
on geometrical arguments. A

Remark. Suppose we start from a hexagon, take as initial values
co =ag =4V3, dy=bs =6,
and consider the sequences
Cp = Qg.on, d, = bg.on

These are subsequences of (a,), respectively (b,). Thus their limit is 2.
Then
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e =24(2-V3), di=6(V6-2).

From (c¢y,) and (d,,) for n =0,1,2, 3,4 we get some numerical approximations
of m which are listed below.

3.00000 < m < 3.46410, 3.10583 < 7 < 3.21539, 3.13263 < m < 3.15966,
3.13935 < m < 3.14609, 3.14103 < 7 < 3.14271.

9.2.2 Buffon needle problem

This problem introduces 7 in a natural way by probabilistic arguments.
The Buffon! needle problem reads as follows, according to [55, p. 36]. A
plane is partitioned by parallel straight lines separated by a distance of 2a.
A needle of length 2] (I < a) is thrown at random onto the plane. Find the
probability p of the needle touching one of the lines.
The answer to this problem is

21
p=—.
aT

Therefore repeating this experiment of a large number of times, results in a
number of frequencies approaching p, implicitly .

9.3 Arithmetic-geometric mean

The arithmetic—geometric mean iteration of Gauss to two nonnegative num-
bers a and b has been introduced by Problem 3.10 at page 140 as the common
limit point of the sequences (a,) and (b,) defined by

ap=a>0,b=b>0, apy1=_(an+bn)/2, bpt1 =V anby. (9.4)

We assume a > b. From the arithmetic—geometric mean we have a,, > b,
and then a, > (an + b,)/2 = apy1 and b1 = Vapb, > b, for every n.
Therefore, by induction

bgblS"'SbnSbn—‘rlS"'Sa/n-‘rlgang"'galgay

Ogan+l_bn+1 SanJrl_bn:(an_ )/2< O_bO)/2n
1

an+1*bn+1 2 ( an+b *2\/ Qp n) \/an \/

_ (an — bn)
2(v/@n 4+ V/by,)?

We have denoted the common limit point by M(a,b). Obviously, M(a,b) =
M(b,a).

! Georges Louis Leclerc, Comte de Buffon, 1707-1788.
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Note if one of the initial terms is zero, say a = 0, then M (0,b) = 0, for
every b > 0. Also M(a,a) = a. Because M(a,b) > min{a,b}, hereafter we
assume that a > b > 0.

Denote
cn =+/a2 —b2, neN.
Then ) )
an — by c c; N
c = = < , neN”.
e 2 dan41 — M(a,b)
Thus (¢,) converges quadratically to zero.
Because
ap = Apa1 + Cne1 and by = Api1 — Cpyt, (9.5)

one can define a,, b,, and ¢, for negative n. Denote a ; = ag and b, = bo.
Then by (9.5) one defines (a,,) and (b,,) for negative indices. By induction
for any integer n, we have

a,=2"a_,, b,=2""c_,, and ¢, =27"b_,. (9.6)

n

Proposition 3.2. Consider two positive numbers a and b and two sequences
(an) and (by) connected as in (9.4). The arithmetic-geometric mean M (a,b)
fulfills the following relations.

M(a,a) = a,
M(a,b) = M(an,b,), n >0, (9.7)
a+b
M(a,b) = M < 5 \/ch> , (9.8)
AM(a,b) = M(Aa, Ab), A >0, (9.9)

M1,vV1—-a?)=M(1+a,1—-a), |af <1, (9.10)
M(1,b) = 200 (1 NB) . (9.11)

2 1456

Proof. The limit of a convergent sequence remains unchanged if we neglect
some (finite number of) terms. Thus (9.7) follows. Based on this reasoning,
(9.8) and (9.10) hold. The identity (9.9) is obvious. Equality (9.11) follows
from (9.8) and (9.9). O

From the third relation we have that the convergence is of order 2 (or
quadratic)
apt1 — M(a,b)

(an 30,52 | ~ OW

Theorem 3.1. Given a and b positive numbers with a > b. Then

/2 do T
fav= [ 7
0 \/a2 cos? 0 + bZsin” 0 (a,b)
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I(a,b) denotes the complete elliptic integral of the first kind.
Proof. Consider the substitution y = btan6 to get

1 [t d
I(a,b) = = - 29 e,
2 ) oo V(@Z+ 1y +42)

By the substitution v = (y — ab/y)/2 one has

1 [t 2dv
"Wh=35) ., Sarmranmro

Thus
I(a,b) =T ((a +b)/2,vab
=I(a1,b1) =---=I(an,by) =---=I1(M(a,b), M(a,b)).
Then the last integral is

/2 T
I(a,b) = I(M(a,b), M/(a,b)) =/O M?f b)  2M(a,b) .

This theorem allows us to compute the complete elliptic integral of the
first kind by means of the arithmetic—geometric mean iteration.

The complete elliptic integral of the second kind is defined as the length of
a quarter of an ellipse with major axis a and minor axis b by

/2
J(a,b) = \/&260829 + bZsin260 do.
0

Suppose b and b’ are nonnegative and connected by b% 4 b2 = 1.

Theorem 3.2. (Legendre?) One has
L(b) = I(1,b)J(1,b) + I(1,6)J(1,b) — I(1,b)I(1,1) = g . (9.12)

Legendre proved the previous theorem showing that the derivative of the
function L(b) with respect to b is constantly null. Therefore the constant

value of this function is given by any particular value of b, so we choose
b=0.

Theorem 3.3. (Legendre) One has

2] (“;b,\/%> —J(a,b)_ab1<“;b,\/¢%).

2 Adrien-Marie Legendre, 1752-1833.
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By the arithmetic—geometric mean iteration we have

J(ana bn) - 2J(an+17 bn+1) - anbnl(anJrlv bn+1)
= 2J(an+1, bn+1) — anan(ao, bo)

Because
2 2 2
day, 1 — 2a, — 2apb, = —c

n?

we have

2" (J(ant1,bng1) — @i 1 1(ag, bo)) — 2" (J (an, by) — a2 1(ag, b))
= 2nilcil(a0,bo).

From here
J(ag,b) = ( sz 2 _1?) ) I(ag, bo). (9.13)

Thus the two complete elliptic integrals are related by (9.13).
Substitute ag = 1 and by = b = b’ = 1/4/2 in (9.12) and (9.13). There
follow

20(1,1/v2)J(1,1/V2) — I*(1,1/V?2) = =
(1 — = Zz’f — b > I1(1,1/v2) = J(1,1/V2).
Now eliminate J(1,1/v/2). We get
(1 - 22’* —b2) ) I*(1,1/v?2) =
From I(a,b) = /(2M(a,b)) we obtain

(1St G

Thus we proved a result supplying « by the arithmetic—geometric mean iter-
ation.

VI

Theorem 3.4. Consider ag = 1, by = 1/v/2 and the sequences (a,) and
(bn) defined by (9.4). Then

2PV
S 1- Z;O:O 2k(a% - b%) .

Consider an arbitrary k €]0,1[ and k' = V1 — k2.
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Proposition 3.3. It holds

4
lki?ol (lnE - I(l,k)) =0. (9.14)
Proof. Consider
w/2 /o /2 1 — ks
Ak) = k' sin 6 df and  B(k) = ks?nﬂ
0 k2 + (k)2 cos? 0 0 1+ k'siné

Because 1 — (k'sin6)? = cos? +(ksin 0)? = (k' cos §)? + k2, one has
I(1,k) = A(k) + B(k).
Substitute u = k' cosf into A to get

" du 1+ %
A(k) = —_—— =1ln———. 9.15
k) / — =l (9.15)

‘We have
/2 cosf df B

L8PV 9. 9.16
T+sng O (9-16)

lim B(k) = B(0) :/O

k10
From (9.16) and (9.15), we get (9.14). O

We introduce a quadratic algorithm for .

Theorem 3.5. (The Brent®-Salamin® algorithm) Let ag = 1 and by = 1/v/2.
Define
207 1,

=Yk 2

where ¢, = \/a2 —b2, and a, and b, are computed by the arithmetic-
geometric iteration. Then

Tn

(a) m, increases monotonically to m and satisfies

__on+l
7.[.2 2n+4€ w2

= LV

T — Ty
(b) It holds
9—(n+1)

(m —mn)2

T — T+l <

3 Richard P. Brent, 1946 .
4 Eugéne Salamin.
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9.4 BBP formulas

The power of advanced computing once more became clear in 1996 when Bai-
ley, Borwein, and Plouffe® succeeded in [13] in obtaining a simple formula for
7 using an algorithm for determining linear relations on N between constants.
Their approach is based on algorithms, not on what can be considered as clas-
sical mathematics. Their formula is (9.17). The nice feature of (9.17) consists
in obtaining the nth binary or hexadecimal digits of m without knowing its
previous binary or hexadecimal digits. Afterwards many other relations for
different constants (irrational or even transcendental) have been exhibited,
all having the property that for the nth binary or hexadecimal digits of such
a number we need not know the previous digits.

9.4.1 Computing the nth binary or hexadecimal digit of =

Until quite recently all methods for computing irrational constants were based
on some recurrences. The methods involved in such algorithms required at
least huge memory space provided the desired accuracy was high. Thus a ques-
tion appeared: is it possible to compute directly the n-digit of an irrational
number without computing all its previous digits? For certain transcenden-
tal constants the answer is positive. Moreover, it can be done in (essentially)
linear time = O(nlog” ™ (n)) and space = log®™(n).
The classical approach that we now introduce belongs to Bellard.®

Theorem 4.1. It holds

=1 4 2 1 1
_ _ _ _ , 1
T kgmk <8k+1 Sktd 8k+5 8/<;+6) (9:17)

Proof. For each n € N* we have

> 1 & xn-&-Sk 1/v2

_ on/
ZlG’“(Sk-ﬁ-n) =2 228k+n

k=0 k=0

[e'e) 1/\/5
_ 2n/2 Z/ xn—1+8k dx
0 k=0"0

1/V2 [ 1/V2 o0 L
_ 2n/2/ Zmn—l—&-Sk dr = 2n/2 / Lt Z (.’ES) do
0 0 —

k=0 k=0
1/v2 -1
= 2"/2/ z dx.
0 1— a8

Using the previous result to estimate the right-hand side of (9.17) we have

i 14 2 1
k:016k 8k+1 8k+4 8k+5 8k+6
5 Simon Plouffe, 1956 .

5 Fabrice Bellard, 1973~ .
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dx.

_/1/\/54\/5—8333—4\/5334—8355
0

1— 28

Now we substitute y = V22 to find further

1 1 1
y—1 / 2—y / Yy
16 dy=4| ——2 _dy+4 d
/o ooy -4 0o Y2 —2y+2 v 0o Y2 -2 Y

1 1 1
4 —4y / 1 / Y
— —dy+4 —_— _dy+4 —Z—d
/092—2294‘2 Y o 1+ (y—1)? Y 0o Y —2 Y

(—21n(y2 — 2y +2) +4arctan(y — 1) +2(2 — y2)) ’(1) —r O

On the same line the next formulas hold

i 1 [4+8r ] 4r 248 1+4+2r 1+2r

m = _— —_ — — — —

k:016k 8k+1 8k+2 8k+3 8k+4 8k+5 8k+6
+8kL+7) ,  VreR, (Adamchik—Wagon),

m =

M8

(—1)F 2 N 2 N 1
4k 4k+1  4k+2  4k+3)°
1 16 B 16 B 8 B 6 4
(8k+1)2  (8k+2)2 (8k+3)2 (8k+4)2 (8k+5)2

k

0

jl\')
I
NE

16%

E
I

0

42
8k +6)2 (8k+T7)2)"
= (—1)k 4 1 1
92— .
V2 kzzo g \6kt1 6k+r2 Gk+3

On the line of BBP-formulas, Bellard proved the next result.
Theorem 4.2. It holds

3
Il

Nt (1)k< 32 1 256 64 (9.18)

£ 210K T+l dkt3 10k+1 10643

I S S
10k+5 10k+7  10k+9)

Proof. We need the two equalities, valid for |a| > v/2,

2k/2 gin ]{,‘71'/4) 1 >, 2k/2 sin(k3m/4)
arctan = Z Tk , arctan 1 = Z Tk .
k=1

We can try to use the Taylor expansion of the arctan function, formula (5.19)
at page 226 to get the two equalities. But this way is tremendous.
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Another way of approaching the two equalities is based on a bit of rudi-
mentary complex functions, [85], [126]. We note that formula (5.19) at page
226 is still valid for complex numbers of modulus less than 1. Also from com-
plex functions we have that for every nonzero complex number z = z + iy,
one has

Inz =In|z| 4 6, (9.19)

where
9 = Arctan = arctan 2 + 2kmw, k€ Z.
x

We may take k =0, and we do so. Then from (9.19) we have

Inz =In|z| + i arctan Y.
T

Therefore
arctan y_ Im In z.
T
Because - _ )
ln(l— s ) = n’l— s ‘—l—iarctan
a a 1—a
and
A B i (1+1d)*
kak
k=1
- (cos(km/4) + isin(kn/4))
Z Lak , lal > V2,
we find
1 28/ sin(kn /4
arctan i % (9.20)

k=1

2 (—1)k22k a? 2a 2
= Z 4k:+3 ( + + ) :
P 4k + 1 4k +2 4k + 3

ln<1—2_1>:ln
a

arctan

Similarly, from

+1

1—1

’ + 7 arctan

we find

i 2k/2 sin k37r/4)

k=1

_i( 1)’€22’f a? 2a 2
- atk 3 \dk+1 4k +2 4k+3'
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Substitute a =2 in (9.20) to get

= (—1)F 2 2 1
”_’; F \Th+1l T Wr2 Tak+3)

Now consider the following relations

1 1
% = 2arctan 3~ arctan = (9.21)

M — arctan - + arctan~, - = 2arctan = + arct
- = arctan — arctan — - = arctan — arctan —
1 retan o retan -, - rctan o retan o,

s 1 1 1
— = 2arctan — — arctan — — arctan —.
4 2 9 32
21

From (9.20) and (9.21), one has

oo

1

4i 1 —1)k 32 N 8 N 1
k:U 2k+14k 64 0024k dk+1  4k+2  4k+3)°

Reordering the terms in the last equality, we get the desired relation (9.18). O
There are many papers dedicated to the symbolic calculus oriented toward
finding different BBP formulas.
In [59] is studied the integral

Yag + arz 4 aga?
————dx
0

4 -9
and it is shown to be equal to

<\/§ao + \/§a2> T — a In2+ <\1/8§ao + \/6§0,2> arctanh(?) ,

where arctanh is the inverse function of tanh. Then we take a; = 0 (and
then no logarithm in the result) and ap = —3as (and then no arctanh in the
result). Thus we get the following.

Proposition 4.4. It holds

/1 —3ay + asx? V3
47dx = — Tas.
0 x4 —9 18

But the previous result is obvious because

/1 dx V3
=T
o 2243 18

BBP formulas exist in any base. An idea is given by the next proposition.
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Proposition 4.5. Suppose n € {3,4,...}, b € R\ {0}, and P(x) = ap +
BT+ -+ apn_ox™ 2. Then

! P(z) 1 1 ay,
/0fo - EZZF it k+1 (922)

i=0 k=0

Proposition 4.6. Suppose n =4, b=9, and as = —1. By Propositions 4.4
and 4.5 one has the BBP formula

NER SR !
V3= \dn+l dn+3)

From (9.22) by n = 8, b = 16, and P(x) = 2° + 2* + 22% — 4 follows
(9.17).
We show how the BBP method works. Consider a constant C' which in

base b is written as
> 1
C = _—
,; bekp(k)

where b > 2 and ¢ are positive integers and p(k) # 0 is a polynomial with
integer coefficients. To compute the nth digit of C' in base b it is sufficient
to compute b"C modulo 1. Thus we have

e bn—ck

b"C' mod 1= ——— mod 1
kz;; p(k)
[n/c] n—ck e n—ck
= b H;Od p(k) mod 1 + Z b 3 mod 1.
P p(k) ey p(k)

In each term of the first sum, "~ °* mod p(k) is computed using the fast
exponential algorithm modulo the integer ¢(k). Division by ¢(k) and sum-
mation are performed using ordinary floating-point arithmetic. Concerning
the infinite sum, note that the exponent in the numerator is negative. Thus
floating-point arithmetic can again be used to compute its value with suffi-
cient accuracy. The final result, a fraction between 0 and 1, is then converted
to the desired base b.

With certain minor modifications, this scheme can be extended to numbers
of the form

where ¢(k) is a polynomial with integer coefficients.
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9.4.2 BBP formulas by binomial sums

The first BBP formula by binomial sums appeared in [57]. This is as follows.
Proposition 4.7. It holds

> 50n—6
Z R (9.23)

Proof. By the ratio test, we have that the series in (9.23) converges. By
Corollary 4.8 at page 277, we have

1
(31n> =(Bn+ 1)/0 2?"(1 — x)"dx

and obviously

(Ml)wl_(?)nJrl)/Olex—(Z%nJrl)/ol (ﬂ(g@)ndaz.

n

Invoking Corollary 2.2 at page 263, we can write

Z‘r’(ﬁ; /220(50n—6)(3n+1)($2(12_x)>ndx

/ 2820 — 562° + 28z* — 9723 4+ 9722 — 6
= dx
: @ a7 2p

dz(z — 1)(23 — 2822 + 9z + 8) !
= ( @ 21 o) + 4arctan(x — 1) ; =x. O
Example 4.1 Another formula of the same sort is
= (=) [ 416 —44 16 —14
=1257. A
;:02"6’”) 5n + 1 5n+2+5n—|—3+5n—|—4 m

Regarding this sort of BBP formulas, one faces the question if there exists
a more general formula such as

= Z S(ZZL , a,m,n,p € N*, (9.24)
n= an( n)

where S is a polynomial in n.
We introduce an existence result for a particular case of (9.24), namely

> b1 bQ bm—l
e —m=L b .
Za” mn <mn+1+mn+2+ +mn—|—m—1 e

n=0 n
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Denote

b1 b2 bm—l
T— ey —mL ) g cq.
Z (mn (mn+1+mn+2+ +mn+m—1 e

) (9.25)

Theorem 4.3. There exists a polynomial P of degree m — 2 with rational

coefficients such that
1
P
T = / aP(z) dzx.
o a—aP(1—x)m=p)

Proof. By Corollary 4.8 at page 277, we have

o0

1
— Pr(] — (m p)n

(1 — (m p) 1
/ (1 ”3) " / a dr  (9.26)
a o a—aP(l—xz)m=p)

To get terms of the form 1/(mn + k) in (9.25), we write

1
(i)
1 (pn+1)(pn+2)...(pn+k—1)

— () (mn+ D) (mn+2). (mn+ k)

1
/ PRl gy (mepIn gy —
0

For a fixed k we decompose the last fraction in (9.26) in simple fractions
getting a sequence (ag,;);j=1,2,.. % such that

1
1
/xk—lxpn(l_x)(m—;ﬂ)ndx: (mn ( akll ak22_~_“. alck]f)7
0 pn) mn + mn + mn +
(9.27)
where all a;,; € Q.
a110a271 --- Gm—1,1 by
0 @22 ... Qm—1,2 B = b2
0 0 0 am-1k bm 1
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of degree m — 2. Using (9.27), it follows
b b byn—
n mn+1 mn+2 mn+m—1

P (] — g)(m=p)n 1 P
—Z/ )T e [t e o
an o a—axP(1—x)m=—p)

Examples 4.1 (a) On the same path one has

=1 b1 —z)n
= 1 — d = - - d
Z 20 () 3n Z 2n / =)"dz /o 2n !

n=0
1
2 3 1
/0 2—m2(1—m) “5 " +5
1

o 1 2n+1 >
11 1
> st Y
= 2n (") 3n +2 o —an () 3n+1
1
2x 3 1 12 7
= — 2 - Zm2-sr=-—oln2+ —
/0 21— TR T T T

Two other formulas can be obtained using a linear combination of the previous
two relation.

= I6; 3 12 1 7
2 (3n+1+3n+2)=<3a—3ﬁ>ln2+(5“+mﬁ>”

(9.28)

Thus from (9.28) for o = 45 = 4, we get

1 — 8 2
52 )<3n—|—1+3n+2>_7r’

whereas for o = (=7/2)5 = —7, we get
I 1 7 2
- - =In2.
9;)%(3:) <3n+1 3n+2> .
(b) In a very similar way one can show

1 i": 1 59296 10326 3200
16807 —~ 2"(32) ™m+1 Tm+2 T™m+3
_ 1352 792 N 552
™m+4 T™m+5 Tn+6

For it, we start with



9.4 BBP formulas 371

1
1 5 1 3 1
2n 5n
x-x”"(1—2x)"de = B(Bn+1,2n+2) = (— - = >7
/0 Yy \7Tn+1  TTn+2

1
/x2'xgn(l—x)5”dm:B(5n—|—1,2n+3)
0
_ L0 1 30 1 4 1
(M \49Tn+1 49Tn 42 497Tn+3

Some interesting BBP formulas by binomial sums can be obtained if the
parameters of the beta function are not naturals but rationals. Consider now
the case

/1 gontalb(y _ gymntefdgy - TR+ §+ DI(mn+ §+1)

0 ((p+m)n+2+£+2)

_ A a1+ 5) . (LG ma+ g)mn—1+3)... (I(F)
((p+m)n+1'(5) + 1'(3) + D((p+m)n+ I'(§) +1'(7)) .- (I(5) + (7))’

(9.29)

where a/b and ¢/d € Q. We wish to repeat somehow the previous approaches.
Suppose a/b = —1/2 and ¢/d = 0. Then we have

I'(pn + 2 )F(mn +1)
I'((p+m)n+5+1)

1
/ a PP T2(1 — )™ e = a”
0
a
—d
/ Vza—aP(l—x) -
On the other hand, by (9.29), we have

o0

= a™(2mn + 2pn)!(pn)!

Consider p = 3, m = 1, and a = 2. We choose a proper polynomial to
produce at the end number 7. Thus

> (=123 (1 — )"

! 1 3 2
/O%(m — 2 —|—2x—2)7;) 5 dx (9.30)
_y

n=0

1n

1 3n n
1 T
/O (333 — 2:172 + 2x — 2)_1' (\/— .’L‘—) dx.

On the other side

/1 1 ( 3 ) i n 230 1 _ x)n ( )
—(x° = 2z° + 2z — 2) dzr 9.31
0o VT —

_/1x3—2x2+2x—2 —2 /
A Nz -z g \/_x—i-l
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and
mBn(l o l,)n

VT
1 1
= —/ 2?2 (1 — p)da + 2/ 23 3/2(1 — g)dx
0 0

1
—/ (23 — 22 + 22 — 2) dx
0

1 1
— 2/ 2321 — p)dx + 2/ 2321 — 2)dx
0 0

IFGn+HI(n+1) _I'Gn+3)I(n+1)
L(4n+3) L(4n+ 1)
IBn+3)I'(n+1) TI'Bn+3HI(n+1)
I(dn+3) I'(dn+3)
_ (6n)!(4n)lntam 1 ( 1885 965 363 51 )
(8n)!(3n)! 512 \8n+1 8n+3 8n+5 8n+7)°

By (9.30) and (9.31) one has

= I(4n)Intd™ /1 1
Z(_l)n2n(6n)(n)n 885 965 363 5 g9
(8n)!(3n)! 8n+1 8n+3 8n+5 8n+T7

n=0

Hence equality

i(ﬂ)ngn(gz) 1885 965 363 51\ _
n=0 (i:)(?) Sn+t1l 8n+3 Snt+bs snt+7)

follows.

9.5 Ramanujan formulas

Ramanujan proved the next surprising formulas.
Theorem 5.1. One has

4n)! 1103 + 26390n
3964n '

0
2n\ " 42n+5
n 912n+4

3=
I
V=)
El
NE
NE:/_\
=

3=
I
[M]¢

Theorem 5.2.

1 . (6n)! 13591409 + 545140134n
12> (=) (n!)3(3n)! (6403203 )n+1/2
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Some Ramanujan formulas were first discovered experimentally. A list of
such formulas follows.

Theorem 5.3. There hold

oo n\3 2
2 _ g (eosth)(1 GG i
T — 26m92k 92k (n—kl/2) (n:k) ’
4 (eosh) () CH Catdh)
D D ("*1/2+ (6r+2k +1),
n=0 k
2
(cos k) (=)™ () ("2") Chid’)
Z 29n23k - 22:(”_]61/"2—; (Gn + 2k + 1)7

16 Z (cosmk)(—1)" (2:)2(221?)2(”#)
212n22k 92k (n—1/2) (2n+k)

n

84n + 56nk + 52n + 4k + 12k + 5

2n+k+1
2n 2k

Py oo CXE). oy

7T3 i (;2522533: ) (fi) (2:)1/(§Ziik)
"o (%)

i cos k) (—1)"3k ( ) (221?) (427;12:) ("Ik)
212n24k3n 92k (n—k1/2)

(8n+ 2k + 1),

n=0
. 56n2 4+ 36nk + 34n + 4k* + 8k + 3
2n+k+1
o0 n 4 n
8 _ g (costh) (1) o) i ()
7T2 vt 212n24k 22]€ (2n k1/2) (n;{;k)

)

(20n* + 12nk + 8n + 2k + 1),

3
32 o= (cosTk) (277) (32) (zkk) 2
== > PMegih ooy = (n:k) 5 (120n° + 84nk + 34n + 10k + 3).

n=0

A useful approach for proving Ramanujan formulas is based on the W -2
method at page 130.

Theorem 5.4. The following formula of Ramanujan holds.

_ i b4 1) L2 (9.32)

K3
=0

Proof. At the beginning we prove that



374 9 Constants

I'(n+3/2) = (1/2)F(=n)x
TG/ +1) ZO Uk e ey (93)

To prove (9.33) for all positive integers n, we define

r3/2)In+1) & (1/2); (=n)x
Pl = SR Sk D
(2k +1)°

Gk = G @D

We note that
F(n+1,k)— F(n,k) = G(n,k) —Gn,k—1), neN, keZ.

Also note that the assumptions of Theorem 3.26 at page 131 are satisfied.
Therefore summing the last identity with respect to k, one gets

ZF(n, k) = const., neN.

By plugging in n = 0, it follows that ), F(n,k) = 1. From here (9.33)
follows. Now, by the Carlson theorem at page 228, we have that >, F(n, k) =
1 for all real n. Take n = —1/2 in (9.33) to get (9.32). O

9.6 Several natural ways to introduce number e

We defined number e as the limit of sequences by Proposition 1.15 at page
99, by (i) in Proposition 1.16 at page 101, and as the value of the exponential
function at =1 by (5.13) at page 225.

By Theorem 6.4 at page 282 we proved that number e is transcendental.

A question arises: does this number occur frequently and naturally in
concrete problems? The answer is definitely positive.

Below we introduce only a small number of natural ways to get or to use
number e.

The number N of atoms of a radioactive disintegration is proportional to
the number of atoms present and can be determined from the relation

dN
= _)\N
dt ’

where A is the radioactive disintegration constant. Obviously, A > 0. Sep-
arating the variables and integrating on the [0,¢] interval, we successively

find . . o
dN / dN / N(t
— = —\dt, — =)\ [ dt, In=—"% = -\t
N o N 0 (0)
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Thus we get
N(t) = N(0)e ™!,

where N(0) is the number of atoms at the moment of time ¢ = 0 and N ()
is the number of atoms after the time t has elapsed. Hence, the behavior
of a very natural phenomenon is expressed by the number e. The half-time
T is defined as the moment of time 7' for which N(T') = N(0)/2. This is
unique because the function N is strictly decreasing. The half-time and the
disintegration constant A are connected by

—— (9.34)

Consider now, following [72, p. 189], a cell population problem. Bacteria
are inoculated in a petri dish at a given density. The bacterial density, denoted
by z, doubles in 20 hours. Then the model is described by

dz

— = Chr,

dt
where C' is a positive constant. Reasoning as before we find that, if no other
factor is involved, the bacterial density at a moment ¢ is given by

Hence, number e appears in an extremely simple cell population problem.

The third problem that we introduce comes from probability and it is
known under several names: the hat-check problem, the cards problem, the
party problem, or the noncoincidence problem.

The hat-check problem is as follows. A hat-check girl in a restaurant,
having checked n hats, gets them hopelessly scrambled and returns them at
random to the n owners. What is the probability p, that nobody gets his
own hat back?

The cards problem is as follows. A deck of cards numbered from 1 to n is
shuffled and dealt. What is the probability p, that no card is in the correct
place; that is, the card i is not ith from the top for any 7

The party problem is as follows. At a party there are n pairs of husbands
with their wives. Each man dances with just one lady. What is the probability
P, that no husband dances with his wife?

The noncoincidence problem reads as follows. Consider a permutation o :
Ny — Ny. Permutation o has one coincidence if there is only one p € N,
such that o(p) = p and o(i) # 4, for all ¢ # p. Permutation o has two
coincidences if there are distinct p, ¢ € N¥ such that o(p) = p, o(¢) = ¢, and
o(i) # 14, for all i € N\ {p,q}. In a similar way we define a permutation with
k (e N¥) coincidences; that is, there are k numbers pq,...,pr € N such that
olpj) =pj, j=1,...,k and o(i) # ¢ for all i € N} \{p,; | j =1,...,k}.
Permutation o has no coincidence provided o(i) # i, for all i € N. Consider
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the set of all permutations ¢ : N}, — N*. What is the probability p, that one
selects a permutation with no coincidence?

We recall following [55, p. 24] that the probability P(A) of event A is
equal to the number of possible trial outcomes favorable to A divided by the
number of all possible outcomes.

It is obvious the four problems are equivalent.

We use the permutation language to study our problem. The event A
consists in selecting a permutation with no coincidence. The number of all
possible outcomes is equal to the number of all permutations o : N — N¥|
that is, n!.

Now we find the number of possible trial outcomes favorable to A. Con-
sider the S of all permutations o : N — N¥. Then S can be represented
as a union of nonempty and pairwise disjoint subsets; that is, we are looking
for a convenable partition. Let S be the set of permutations o : N} — N»
having precisely k coincidences, k =0,1,2,...,n—1. Then S = ug—lsk and
S;NS; =0 whenever i # j. Obviously |S,,—1| = 1, because there is only one
permutation that is the identity function. Then successively we have

n n n
| =
nl = [So| + (1)|51| + (2)|52 oot <n2>Sn27

S 1 |8 1 |8 1 Sh— 1
R O T W SR W B
n! -1 21 (n-2) (n—2)! 2l n!
Sl 111 a1
Now we get the following surprising result.
Theorem 6.1. One has
lim p, =e ' (9.35)

n—oo

Thus number e appears due to a limiting process of a simple probability
problem.

The card problem has been generalized in the following sense. Consider a
deck of kn cards consisting of k suites of n denominations (1 to n) each. We
shuffle this deck, deal the cards, and at the same time count from 1 to n, k
times. What is the probability p,, ; that no card matches the denomination
called? The answer is supplied by the next theorem.

Theorem 6.2. For fixed k, one has

lim p, ;= e k.
n—0o0

Obviously, for k = 1 we recover (9.35).
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9.7 Optimal stopping problem

The optimal stopping problem or the secretary problem or the marriage
problem, or even the sultan’s dowry problem is stated in the following way.
An unordered sequence of applicants or candidates (distinct real numbers)
ai,as,...,a, are interviewed by an employer one at a time. The employer
knows only the number n of applicants but has no prior information about
the applicants. The employer has to either accept a; and end the process or
reject a; and interview a,;41. The decision to accept or reject a; must be
based only on whether a; > a;, for all 1 < j <. A rejected applicant is not
later recalled.

The problem is to select the most highly qualified applicant, that is, the
probability of choosing the most highly qualified applicant when the employer
looks at m — 1 out of n applicants before starting to choose the next. Denote
P(m,n) this probability. P(1,n) = P(n,n) = 1/n, because picking the first
or the last applicant, is just picking one at random.

Suppose we have collected the information from m — 1 applicants and we
consider the kth in sequence. Obviously,

m—1<k<n.

Because the applicants arrive in random order, the chance that this one is
the best is 1/n. But we only consider this applicant if the highest-ranking
applicant that we have seen so far was among the first m — 1 of the kK — 1
that we have rejected. The probability of this event is

m—1

E—1"
Thus the overall chance of achieving the aim of finding the best applicant is
m—1
n(k—1)"
Because k runs from m to n, we get

n

m—1 m—1 e m-—1
P(m’n)izn(k—l)i n k;ﬂk—l'

We determine m so that
P(m —1,n) < P(m,n) > P(m+ 1,n). (9.36)

From the first inequality in (9.36) we have

m—2 1 m—1g~ 1

< .
n Z k—1 n ];1 k—1

k=m—1
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(m —2) <m1—2+zkil> <(m—1)2ﬁ,

From the second inequality in (9.36) we have

m—1 e 1 m e 1
e Dl s el Dl et
k=m k=m+1

- 1 - 1
1 —1 —_— > —
+(m—1) r_1- ™ Fo1
k=m+1 k=m+1
- 1
1> —
> T
k=m+1
Thus
1 1 1 1 1 1
—t —+ -+ — <1< + =4+t —.
m m+1 n—1 m—1 m n—1

For large m (implicitly n), by Remark 1.4 at page 104, we have

L LI m2=L o

i [E— . — ~In

m m-+1 -1 m— 2
n—1 1 1 1

<In ~—— e
m — -1 -1

The probability under discussion is given by the next theorem.

Theorem 7.1. One has
n

P(m,n) ~ LS Py
nom

9.8 References and comments

The Pythagoreans proved that /2 is irrational. Legend has it that the
Pythagorean philosopher Hippassus’ used geometric methods to prove the
irrationality of /2 while at sea and, upon notifying his fellows of his discov-
ery, was immediately thrown overboard by the fanatic Pythagoreans.

" Hippasus of Metapontum ('Itmacos o Merarévrios), ~500 (BC).
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The Pythagoras’ constant is famous because it’s probably the first irra-
tional number discovered. Later, about 2300 years ago, in Book X of the
impressive Elements, Fuclid showed the irrationality of every positive number
whose square is a nonsquare positive integer.

The Babylonians gave the impressive approximation

24 51 10
VERI+ ot s g = 1441421296206296 .

17/12 have been used by Mesopotamians instead of /2.

A nice survey on the history until the newest results on computation of the
number 7 may be found in several papers, for example [21] and the references
therein.

Proposition 2.1 is from [132].

Other algorithms of computing = may be found at
http://numbers.computation.free.fr/Constants/Sqrt2/sqrt2.htlm.

Interesting introductions to the arithmetic—geometric mean iteration and
its relation to number 7 are [39], [23], and [24].

A proof of Theorem 3.3 may be found in [24, p. 13].

Theorems 3.4 and 3.5 may be found in [27], [118], and [24].

Propositions 4.4-4.6 appeared in [59].

Proposition 4.7 may be found in [57] and [4].

Example 4.1 and examples 4.1 are from [58].

Theorem 5.1 has been proved in [112].

Theorem 5.2 has been proved in [35].

We mention several papers regarding the battle for billions of digits of
m [10], [1], [25], [11], [111], [9], [20], [104], [16], [4], [12], [26], and [59].

Theorem 5.3 appeared in [62].

Theorem 5.4 appeared in [46].

Theorem 6.2 appeared in [119)].

We mention some papers on the optimal stopping problem and the refer-
ences therein [49], [33], and [68].
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Asymptotic and Combinatorial Estimates

The aim of this chapter is to introduce some results on asymptotic and com-
binatorial estimates.

10.1 Asymptotic estimates

The process of selection between several algorithms regarding the same prob-
lem is often based on easy implementation, elegance, time, and space alloca-
tion. Often we estimate the time consumption and based on it, we appreciate
that one algorithm is faster than another.

Theorem 1.1. (Euler) Suppose f : R — R has a continuous derivative on
the interval [0,n]. Then

s " 1 " 1\ .,
k;f(k) =/1 f(x)dx — i(f(n)—f(l))Jr/1 <{w}—2) f'(x)dz. (10.1)

Proof. By integration by parts we find

[ (= 3) e = (s 5)

k+1
(Flk+1) — F(R) — /k f(z) d.

k+1 k+1
— /k f(x)dx

k

1
2
We add both sides of the previous equality for 1 < k < n, and get

/ln ({x} - ;> f'(@)dw = g )+ 5 () = F) = [ " () de.

Thus the theorem is proved. 0O
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Corollary 1.1. Suppose f:R — R has a continuous derivative on the inter-

val [0,n]. Then
_ /j f(z)dz + An{z}f’(x)d:c

Remark. One can write (10.1) as

k=2

= [ 1@ = 50w - sa)+ [ B r @, 02
1 1

where Bj(:) is the the Bernoulli polynomial of the first degree. A

Theorem 1.2. (Euler summation formula) Suppose f : [1,n] — R is of class
C™ m,n € N*. Then

0= [ i ![f<k*1><n>—f<k*1><1>1+an, (10.3)

where ( 1)m+1 .
Rom = T2 / B ™ (@) da

B, are the Bernoulli polynomials, and by are the Bernoulli numbers.
Proof. Recall Proposition 8.2 at page 230 saying that

B! () = mB,,—1(x), m € N".
By integration by parts and by (5.27) at page 230 we write

i [ Bl @) da

=W(Bm+l<1>f<m><n> Brnia (0)f (1))
/ Bm+1 {ZE} (m+1)( )d

/ B ({z}) f" ) () da.

(m+ 1
(=)™ bt

= (f ()= (1)) -

(m+1)! m—|—1

Following (10.2) successively, we have

/f ) da + by (f( /31 )/

- / F() da 4+ ba(7(n)  F(1) + Fa(f () — (1)

L 1”Bl<{x}>f“<x>dx
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Thus (10.3) is proved. O

Proposition 1.1. Suppose f : [1,n] — R is of class C™, m,n € N* and
there is a positive constant ¢ so that |fU™ (x)| < c. Then

4(n—1
|an| < ((HT)m)c
Proof. The estimate follows by (5.24) at page 230. O

Example 1.1. We show how Theorem 1.2 can be used to get the Stirling
formula for nl. Set f(z) =1Inz, > 1. Then

e () = G2

Theorem 1.2 yields

L - 1’“Bk 1
In(n — 1)! nlnnfn+1f—lnn+];2 Ffl + Ron-

The limit ¢ given by

1 . k+1B
lim <lnn!—nlnn—|—n—§lnn> = Z + lim R,

n— 00 P n—00

exists because B,
lim R,,, = ——/ {z}

and the improper integral exists because it is bounded by

o0
c- / ™ dx,
1

for some constant c¢. Therefore, we get

1B 1
lnn!:( )lnn—n—l—a—l—zk;)?ﬂfl—i-O(n—m).

In particular, if we choose m =5, we get
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1 1 1
Inn! = Inn — _— — .
nn < ) nn—n+o+ 2n 36003 + O <n5)

Passing the exponential of the both sides yields

nyn 1 1 1
| — 9 _ - - _
mee \/ﬁ<e) eXp(un 360n3+0<n5>>'

It can be shown that e¢” = /27. Using

2 xS 4

exp(x )—1+JC+£+§+*+O( %),

we obtain

ny " 1 1 139 571 1
=2 (f) 14— - - —1). &
EVAT Y < 120 T 28802 B1sd0n® 2488320n4+0<n5>>

10.2 Algorithm analysis

Divide-and-conquer recurrences appear in many problems tied to analysis of
algorithms. Certain sorting methods generate such kind of recurrences. The
easier case is covered by the Master Theorem.

Theorem 2.1. (Master Theorem) Let a > 1 and b > 1 be constants, and
f:N* = R be an asymptotically positive function. Consider the recurrence
T :N* — [0,00[ given by

T(n) = aT(n/b) + f(n),

where we interpret n/b as |n/b] or [n/b].

(a) If f(n) = O(n'°®9=¢) for some constant e, then T(n) = O(n'° ).

(b) If f(n) = O(n'°% *log® n) with k >0, then T(n) = O(n'°% *log"™' n).

(c) If f(n) = 2(n'°22*€) for some constant €, af(n/b) < cf(n) for some
constant 0 < ¢ < 1 and for all sufficiently large n, then T(n) = O(f(n)).

Below are some examples of applications of the Master theorem.

T(n) = 3T(n/2) +n? = T(n) = O(n?)
T(n) = 4T(n/2) + n* — T(n) = O(n*logn)
T(n) =2T(n/2)+n = T(n) = O(nlogn)
T(n)=2"T(n/2)+n a is not a constant
T(n)=1/2T(n/2) +n ais not > 1.

We introduce a more general result than Theorem 2.1. Consider a recur-
rence of the form



10.2 Algorithm analysis 385

T(a) = {9(1), 1<z < o,

ST arT(bgr) + g(z), x> (10.4)

where

(i) & > 1 is a real number.

(ii) m > 1 is an integer constant.
(i) ar >0 and by €]0,1[ for all k =1,2,...,m.
(iv) z¢ is a constant such that

xo > 1/b and zo > 1/(1 —by), YVk=1,2,...,m.

(v) g is a nonnegative function satisfying the polynomial growth condition,
namely, there exist positive constants ci,cs such that for all z > 1, k =
1,2,...,m and u € [byx, 2],

c1g(z) < g(u) < cag().

Theorem 2.2. Consider the recurrence given in (10.4) with the corresponding
assumptions. Let p be the unique real number for which

i akbp =1.
k=1

T(z) =0 (xp (1 n /1”3 zg)l du)) . (10.5)

Lemma 10.1. Suppose g is a nonnegative function satisfying the polynomial
growth condition. Then there are positive constants cs,cq such that for 1 <
k<m and all x > 1,

Then

T oglu
csg(z) < xp/b 3154_)1 du < cqg(x).
kT

Proof. From the polynomial growth condition we have

T
» 9w o b cag()
x /bw s du < 2P (x bkx)min{(bkx)l’ﬂ,xi’ﬂ}
(1 — bk)CQ

= Wg(ff) < cag()
min{1, by,

where ¢4 is defined so that

1-0
042(—”?1, k=1,2,...
min{1,5)""}

Similarly,
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T gy > aP(x — brx)

10 Asymptotic and Combinatorial Estimates

c19(x)
max{ (bpx)Ptl zptl}

2 039(33),

where c¢3 is defined so that

< M, Vk=1,2,...,m. O
min{1, 5"}
Proof of Theorem 2.2. Consider the intervals Iy = [1,x0] and I =]zo + k —
1,20 + k] for k> 1.
By the definition of zg, if x € I; for some j > 1, then for 1 < k < m,
brx € Iy, for some j' < j because

1 < @obr < (w0 +J — Db < bew < by(ao + j)
<zo+j—(1—bp)ro <zo+j— 1.
Thus the value of T' in any interval after [1,20] depends only on the values

of T in previous intervals.
We first try to find a positive constant c5 such that for all x > zg

T(z) > csa” (1 + /j du) .

We prove the previous inequality by induction on j so that x € I;. For j = 0,
we have that T'(x) = ©(1), when x € [1,z0], provided ¢; is small enough.
The inductive step is as follows.

g(u)
uptl

) =3 e T(bea) + g(a)

k=1

> iak%(bk@p (1 + /1"’“”7 igz)l du) +9(@)
—c5xp;akbp (1 +/ ggz du — /b; zﬁﬂ du) +g(x)
>csa? ;akb’” <1 + /w i}gz)l du — % g(:c)) +g(x)

A = £ gf)) + 900

up+1

=csaP <1 —|—/
:C5l‘p <1

>csa? (1

p+1 du> g(x) — eseag(x)

p+1 u)
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whenever c¢; < 1/cy.
The proof that there is a positive constant cg so that for all z > xg,

T(z) < co? <1 + /j Zﬁﬁ)l du>

is similar. Then (10.5) follows. O

Remark. If g grows faster than any polynomial, then T'(z) = O(g(x)).
Hence Theorem 2.2 does not necessarily hold if g grows faster than any
polynomial. A

Remark. In analysis of algorithms there often appear recurrences not covered
by (10.5). Such an example is supplied by

Z T([bgx]) + g(x). A

k=1

We now discuss about a larger class of recurrences able to manage floors
and ceilings. Namely, we focus on recurrences of the form

T(z) = {@(1)’ L@@, (10.6)

Yoy apT(bgx + hy () + g(x), x> x9
where besides assumptions (i)—(v) at page 385 we require

(vi) There is some constant € > 0 for which |h;(z)| < z/(log"™“z) for
1 < k <m whenever x > x.

(vii) There exist positive constants c¢j,co such that for all z > 1, k =
1,2,...,m and u € [bpx + hi(z), z],

c1g(z) < g(u) < cag(x);

(viii) zo is a large enough constant so that for any k < m and any z > xo,

p
(viii), (1 - blongx) (1 1 / log=/? (b + a/log" m))
k

>1+1/log”?z,

(viii), <1 + 11+6x) (1 -1 /log (bgw + x/log' ™ ))

by, log
<1—1/log?
(viii), (1 +1/log/? x) /2 <1,

(viii), 2 (1 —1/log/? x) > 1.

Similarly to Lemma 10.1, one can show the following.
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Lemma 10.2. Suppose g is a nonnegative function satisfying (vii). Then
there are positive constants cs,cq such that for 1 <k <m and all x > 1,

’ g(w)
csg(x) < xp/ du < cag(x).
brx+hy(z) uptl

Theorem 2.3. (Akra'-Bazzi?) Consider the recurrence given in (10.6) with
the assumptions (1)—(iv) and (vi)—(viii). Let p be the unique real number for

which .
Z akbz =1.
k=1

T(z) = O <x1’ (1 . /1 zﬁ)l du)> . (10.7)

Proof. Similar to the proof of Theorem 2.3. We show that there exists a
positive constant c¢5 such that for all x > x,

1 * g(u)
T(x)>esa? (14 —— ) (1 du ) .
() > ca ( +log€/2x>( +/1 w1

We show it by induction on j so that x € I;. For j = 0, we have that
T(x) =O(1), when z € [1,z], provided c¢5 is small enough.
The inductive step is as follows.

Then

m

— Z arpT (bgx + hi(x)) + g(x)

k=1

>3 ages(bpa + hy(x))? (1 +1/log % (byz + hk(:v))>
k=1
bk(L‘-‘rhk(aL‘)
g(u
: (1 +/1 ui(’+)1 du) +g(x)
iakbp%mp ( 11> <1 + 1/loge/2 (bkm + f))
by log' ¢ log't¢ z

 g(u) ’ g(u)
.<1+/1 s du—/bkﬁhk(z) ot du | +9(@)

- 1 * g(u) 4
P - =
> kglakbicw (1 + on " x) (1 +/1 e — g(x)) + g(z)

10g3/2 > <1 + /1“’ Z}(j‘r)l du — Zﬁg(@) +g(x)

= cya? <1 +

1 M. Akra.
2 L. Bazzi.
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1 “ g(u)
— p 1 1
C5T ( + 1og6/2x> ( —|—/1 ) du)

1
o) = esea (14— ) 90
log®~ x

1 " g(u)
P
> cpx (1 + 1ogf/2x> (1 +/1 o

whenever c¢; < 1/(2¢4).
The proof of the upper bound is similar. By induction it is shown there is
a positive constant cg such that for all x > xg,

1 “ g(u)
T(z) < cga? <1 - log€/2x> (1 +/1 s du) .

T(x) = aT(bex + hi(z)) + g()
k=1

> i apce(bpr + hi(z))? (1 —1/log®’? (b + hk(m)))

k=1
g(u)
. (1 +/1 e du) + g(z)

= agbfcga? (1 + 1> (1 —1/log? (bya + z/log'*¢ x))

b log' ™z

: (1 + /11 5}2?1 du — /;W(w) % du) +g(x)
> Zm:akb%icem” (1 - log3/2x> (1 + /j z;(fi)l du — ;9(@) +9g()
= coa? <1 = 10g61/2 x) <1 + /f 51()2 du — % g(:c)) +g(x)
= ot (1 - logﬁl/2 x) (1 - /1£E zl(f-:)l du)
olo) = caes (1= =) o)

1 * g(u)
vy -
2wt (1= i) (14 )

whenever ¢g < 1/(2¢3). Thus (10.7) follows. O

Indeed,

Remark. Intuitively, hj represents a small perturbation in the argument
of T. Because
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Lbkxj =brx + (Lbka — bkl‘)

and ||brx] — brx| < 1, hg can be used to ignore the floor function. This is
also the case of the ceiling function. Therefore by Theorem 2.3,

T(n):T@n) +n and T(n)zT(BnJ) +n

have the same asymptotic behavior. A

Examples. (a) Consider

1 n=0,1,23,

T (5]} (ool ) o e

In this case p = 1. Then using Theorem 2.3 we get

T(x)=6 <m2 (1 + /lz Z—j du>) =0(z(1+2)) = O(z?).
(b) Consider

0, n=0,1,

= (|5 ) o ([o]) #n ot w2

In this case p = 1. Then using Theorem 2.3 we get

T(@:@(ﬁ (1+/1$u_21du>> — O(a(l+ Iz +1/2) = Olna). A

u

10.3 Combinatorial estimates

In this section we introduce several combinatorial estimates. These estimates
are useful for studying some problems belonging to what is called discrete
mathematics.

A finer inequality than the one in Corollary 1.10 at page 100 follows.

Proposition 3.2. One has

1 1
1< <n—|— >ln<1+ ) , VneN*.
2 n

Proof. Consider the function f :]0,00[— oo by f(x) = 1/x (Figure 10.1).

For n € N*, we have
/n+1 dx - 1
n r  n+1/2°

Now the result follows. 0O
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X
n n42r1 n+1

Fig. 10.1. Function f(z)=1/z, © >0

Proposition 3.3. We have

n n n n
- < !<2(—) .
(e) = 2

Proof. The right-hand side inequality has been proved by (1.19) at page 36.
The left-hand side inequality follows immediately by the Stirling formula
(6.43) at page 275.
A different approach to the left-hand side inequality is based on induction.
For n = 1, the inequality holds. Suppose the inequality holds for an integer
n > 1. Then

1 1 1" 1"
ntl ., nt (n+1) :<n+> o

(n+1)!> (n+1) (%)n: !

er e e
Proposition 3.4. There hold the following Abel identities.

n

> (Z)w(w+k)’“‘1(y+n— K" = (e +y )t (10.8)
k=0

]:0 (Z) (x4+ k) y+n—k)nr 1= <313 + ;) (x+y+n)""t  (10.9)

n

3 <”> K" (n — k)" P = 2(n — 1)(n)" 2. (10.10)

k
k=0

Proof. Identity (10.8) is proven by induction on n. For n = 0, it is obvious.
Suppose n is a positive integer. Then
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o +c“§/y+ 2 n(z+y+n)"=net+y+1)+n-1))""
2 - n o k—1 n— k" k
v 2 (i) - e

- nni (” ; 1) @+ k)N (y+ 1)+ (n—1)— k)R

By the induction hypothesis, the two right-hand sides are equal. To show
(10.8) it is enough to prove it for any y. Choose y = —x — n. Then the
right-hand side vanishes and the left-hand side is equal to

n

;(Z)x(x—kk)kl(—m— ik _fCZ(> Yk k)
SEQ e

= () s (e = () ) o

by (3.12). Thus (10.8) is proved.
The left-hand side of (10.8) can be written as

n

> <Z>m(x + B Yy +n—k)" Ty +n—k)

k=0

= z": (Z)x(w + k) y(y+n—k)n !

k=0
+3° (Z)m + R y 0 — k) (- k).

k
By (10.8) the last term can be written as

n—1
Zn(”; 1)x<w S (R VR O VRO R

k=0

=n(z+ @+ +n-1)"=nlz+y+n)""".

Hence
n

1;) (Z)x(x + k) Ty (y +n— k)nRL

=@+y+n)" —n@+y+n)""=@+y)(e+y+n)""
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Dividing by zy, (10.9) follows.

Subtract 1 L
_ n—1 - n—1
) o)

from the both sides of (10.8). Then

S <Z> (z+ k) y4+n—k)nr1t

B % (@+y+n)" = +n)"") + é (@+y+n)"" = (y+n)"7").

Letting x,y — 0, (10.10) follows. O
The Bell numbers have been defined at page 34.

Theorem 3.1. Let B,, be the nth Bell number. Then

o0 k"
== —. (10.11)
k!

Let b(x) be the exponential generating function of the sequence (B,). Then

D | =

= B -
bla) =Y —ram = L (10.12)

k=0 k=0 " m=0

i m = (—1)k=m = m"1
- ] Z —_ ) Z e

m=0 " k=m (k m m=0 m-e

Thus (10.11) is proved.
The exponential generating function of the sequence (B,,) is obtained by
(10.11) as follows.

(€ =1)

=1 m=1

“e)
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10.3.1 Counting relations, topologies, and partial orders

Let S be a set having n elements, n € N*. We have defined the notion of
(binary) relation at page 6.

Proposition 3.5. The number of relations on S is on,

Proof. We have n? pairs of elements in S. Every subset of pairs is a relation
on S. O

Proposition 3.6. The number of reflexive relations on S is 2"~1),

Proof. We may consider the number of subsets to pairs of elements excluding
those of the form (a,a), a € S; that is, there are n? — n pairs (a,b) with
a#b. 0O

A relation is said to be irreflexive if it contains none of the pairs (a,a),
a€s.

Proposition 3.7. The number of irreflexive relations on S is 2("=1),
Proof. Tt is precisely the number of subsets to pairs of elements excluding
those of the form (a,a), a € S; that is, there are n? — n pairs (a,b) with

a#b. O

Proposition 3.8. The number of symmetric relations on S is
o(5)+n.

Proof. In a symmetric relation R on S, a # b corresponds to the set {a,b}
so that {(a,b), (b,a)} C R. There are (}) of 2 elements in S. Thus there are
2(5) symmetric relations that do not contain any element of the form (a,a),
a € S. To each such relation one can add an element of the form (a,a), a € S.

Because there are 2" ways to choose subsets of {(a,a) | a € S}. Hence the

total number of symmetric relations is 2 2)on. O

A relation is said to be antisymmetric if, whenever it contains both (a, b)
and (b,a), then a = b (i.e., if a and b are distinct elements in S, then we
cannot have (a,b) and (b,a) in the relation at the same time).

Proposition 3.9. The number of antisymmetric relations on S is
gn3n(n=1)/2, (10.13)

Proof. We count the possibilities for diagonal ({(a,a) | a € S}) and
off-diagonal elements separately. For diagonal elements there are 2" possi-
bilities. Suppose we index the elements in S; that is, we can write S =
{a1,as,...,a,}. There are n(n —1)/2 pairs of elements (a;,a;) with i < j.
For each such pair there are three possibilities:
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(ai,a;) ¢ S and (aj,a;) ¢ S
(ai,a;) € S and (aj,a;) ¢ S
(a;,aj) ¢ S and (aj,a;) € S.

Thus we have 3"("~1/2 possibilities. Thus the total number of antisymmetric
relations is (10.13). O

Proposition 3.10. The number of reflexive and antisymmetric relations on
S is
3n(n=1/2, (10.14)

Proof. In this case we can avoid any discussion regarding the elements of
the diagonal. Now we invoke the arguments of the second half of the proof to
Proposition 3.10 and (10.14) follows. O

Proposition 3.11. The number of irreflexive and symmetric relations on S

18
gn(n=1)/2, (10.15)

Proof. The only pairs involved are under the diagonal, so (10.15) follows. O

Proposition 3.12. The number of reflexive and symmetric relations on S is
on(n=1)/2, (10.16)

Proposition 3.13. Let X be a finite set. There is a bijection between the
topologies on X and the quasi-orders on X.

Proof. The notion of quasi-order is defined at page 8. A quasi-order < on X
defines a topology, where the open sets are the down-sets | A for A C X. This
mapping of quasi-orders to topologies is injection which is seen by considering
the principal down-sets | x.

Conversely, a topology 7 on X defines a quasi-order <, by

y <, x <= every open set that contains x also contains y.
Thus for all open sets A € 7 we have
reAand y<,x = yecA,

and hence A is a down-set in the quasi-order. 0O

A general formula is not known for the number U, of topologies on S.
A topology is said to be a Ty topology if for any pair of distinct points in S
there is an open set containing one point but not the other. A general formula
for the number V,, of Tj topologies on S is not known.
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10.3.2 Generalized Fubini numbers

This subsection is dedicated to the introduction and study of generalized
Fubini numbers. Their connections to Stirling numbers of the second kind
and Eulerian numbers are revealed. The power of numerical series to establish
some combinatorial results is made clear.

Choose n € N*. The nth Fubini number a, is defined in [37, p. 228] as
the number of ways of writing an nth multiple integral. Equivalently, it can
be defined as the number of ordered partitions of nonempty subsets of N¥.
Table 10.1 contains a list of some Fubini numbers.

Table 10.1. Fubini numbers

n=1 1
n=2 3
n=3 13
n=4 75
n=>5 541
n=~6 4 683
n="7 47 293
n==8 545 835
n=9 7 087 261
n=10 102 247 563
n=11 1622 632 573
n=12 28 091 567 595
n=13 526 858 348 381
n=14| 10 641 342 970 443
n=15| 230 283 190 977 853

Regarding a.,,, we mention the following results.

(i) Let {?} be Stirling numbers of the second kind. Then

ay = é;j! {ZL} (10.17)

(ii) Let o be a permutation of N . We say that ¢ has an increase (decrease)
if there there is an ¢ so that o(i) < (i +1) (o(i) > o(i +1)). The
Eulerian number <7;>, as we already defined at page 88, is the number of
permutations ¢ having j increases. Then

an:Z2j—1<jﬁ1>. (10.18)
j=1

(iii) It holds
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yn

N
an =Y ST (10.19)
j=1

(iv) The exponential generating function of the Fubini numbers is

o) n 1

z
n— = —, 10.20
Za n! 2 — e? ( )

n=0

where ag =1 and |z| < In2. We use its equivalent form

0o n o
z e —1
n=1

(v) We have the following asymptotic estimate

an 1

The relations (10.17), (10.18), and (10.20) may be found at page 228 in [37].
The relations (10.19), (10.20), and (10.22) are contained in Problem 1.15
in [83]. The relations (10.19) and (10.20) appear in Problem 3.32 in [127].
Number s,, defined by Problem 1.15 in [83] or by Problem 3.32 in [127] is
the number of mappings f : N;, — N having the property that if ¢ belongs
to the range of f, then j belongs to the range of f, for every 1 < j < 4.
It is easy to remark that a, = s,, for each n € N*| because we can build
up a bijection between the set of functions from N} to N} with the above-
mentioned property and the set of ordered partitions of N}.

In [131] the Fubini numbers are introduced as the numbers of possible
combination locks.

Consider a combination lock consisting of n buttons that can be pressed
in any combination (including multiple buttons at once), but in such a way
that each number is pressed exactly once. The number of possible combination
locks is given by the number of nonempty disjoint and ordered subsets of the
set {1,2,...,n} that contain each number exactly once. By (10.19) we can

write
oo

P I<j" 1 L 1
Ap = - =3 o sl 3 />
29+ T2 Y 2 2

Jj=1

where Li, (z) is the polylogarithm.

We introduce the notion of a k-labeled ordered partition as it appears
in [91], [121]. A k-labeled ordered partition of N} is an ordered partition in
which each subset is labeled by a positive integer i, where 1 <7 < k, so that
k is given. Then the generalized Fubini number f, j is the cardinal of the set
of k-labeled ordered partitions of N¥. It is obvious that f,1 = a,, for all
n € N*. By definition fo, = 1.

We start introducing some properties of f,, js.
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Proposition 3.14. We have that
n—1 n
fre=1 for=1+k> <j)fj,k, n>2. (10.23)
j=1

Proof. If n = 1, we have only one subset that is labeled 1. Thus the first
part of (10.23) is proved.

Suppose n > 2 and select an integer j, 1 < j < n — 1. From N} we
select a subset of cardinal n — j (in (?) ways) and we label it 1. Using the
remaining j elements, we can form k- f;; k-labeled ordered partitions. It
results in k(’;) fik k-labeled ordered partitions. If j = n, then we have only
one subset which is labeled 1. Hence (10.23) is completely proved. O

Proposition 3.15. The exponential generating function of fr i s
z" e —1

Fe() =Y fakor = (10.24)
n=1

Proof. In order to prove (10.24) we use (10.23).

o0 Zn oo Zn o) n—1 n Z”
A=Y fulp =2t Yty =o 2 (10X () he ) 5
n=2 n=2 =1

n=1

oo n—1 n o o] on 0 i
_ - z . —_— — z — . —
RO W (LT EEETND v o

— 14 e+ k(e —1)Fi(2).

Thus
Fip(z) =—1+4¢e* 4+ k(e® — 1)Fg(z).
Hence (10.24) follows. For k =1, we get (10.21). O

Remark. From (10.24), (10.23) immediately follows. Indeed, successively we
have

(k4+1—ke*)Fr(z) =€ — 1,
m=1 n=1 n=1

Identifying the coefficients of 2™ in the two sides we get

n m 1
UL S VI

n!

From here (10.23) follows at once. A
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Proposition 3.16. It holds

n—1

Faie = (?) Firfooino1, k=23... (10.25)

Jj=0

Proof. An analytic and a combinatorial proof are supplied in [91]. We show
here only the first one in spite of the perfume of the second one. Consider

k > 2. Then
o0 " n o0 " n F
S Loy y Lt RO
= nl — nl Fr_1(2)

From here

Z % — (Z fn’kz"L/n!) (Z fn,k12"/n!> )
n=l . n=0 n=1

Identifying the coefficients of z™ in the two sides we get

—1
frk _ nz: fikfn—jk—1
n! = Jln =) 7’

that is, (10.25). A
Proposition 3.17. It holds

g =Y K {?} (10.26)
j=1

Proof. The number of ordered partitions of the set N such that the number
of subsets is j is equal to j!{Z}, [113, p. 91]. Each subset is labeled by a label
from the k labels, except the first subset which is labeled 1. O

Remark. The exponential generating function may be obtained by (10.26),
as shown in [91]. Taking k =1 in (10.26), we get (10.17). A

Proposition 3.18. We have
1 o0
Tk = k(k+1) Z

k J
— i 10.2
<k+1> / (10-27)
j=1
For k=1, we get (10.19).

Proof. We use the identity 1/(1 — ) = 1 + x + 22 + ..., for |z| < 1.
Successively, we have
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1 1 1 1 1 & ke
F; = —— - __
S T - k+k(k+1)jz_;)(k+l)
k1
1 1 =/ k V&i".,
%+k(k+1)j§(k+1) ;ﬁz
1 1 &S& kY
e PN ) R

from where (10.27) follows. O
Proposition 3.19. We have
Frk = i k" (k + 1)f—1<7>. (10.28)
i=1 J
For k=1, we get (10.18).
Theorem 3.2. Denote I, =In(1+ 1/k), k € N*. Then

fn,k o 1 1 > 1 1
n k(1) \ 17 +m§ Un + 2rim) 1+ Oy = 2mimy+1 ) )
(10.29)

Proof. First we write Fi(z) as a function of cot; then we use the expansion

J— 1 1
tz==
orE z+;<zk7r+z+k7r>’

where z is not an integer of .
Consider z = 2miu + [l;,. Then

1 1 1 1
F =l = —= — .
k(z)=-7 < k+1— kez) k k(k+ 1)(e2miw — 1)
cot mu — ¢ 1 1 mcot mu

Sk +1) k24 1)  2mik(k+ 1)

1
k
1 1 1 - 1 1
__E+2k(k+1)  2mik(k + 1) <E+mz <um+u+m>>
1+
k

=1
1
2k(k + 1)

Lt 1 +§°: 1 N 1
k(k+1) \lk =2 “= \lp —2z—2mim U — 2+ 2mim )]’

=1

from where (10.29) follows. 0O
The expansion (10.29) can be used to get the following to asymptotic
estimates as has been done in [91].
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Proposition 3.20. For fixed k we have

fn,k N 1

For k=1, we get (10.22).
Proposition 3.21. For fized n we have
n'
fng ~ k — oo. (10.31)

k(k+ 1)+t

Some values of generalized Fubini numbers are listed in Table 10.2.

Table 10.2. Generalized Fubini numbers

k=1 k=2 k=3 k=4

n=1 1 1 1 1
n=2 3 5 7 9
n=3 13 37 73 121
n=4 5 365 1015 2 169
n=>5 541 4 501 17 641 48 601
n=6 4 683 66 605 367 927 1 306 809
n="7 47 293 1149 877 8 952 553 40 994 521
n==8 545 835 22 687 566 248 956 855 1 469 709 369
n=9| 7087 261 503 589 781 7 538 499 561 59 277 466 201
n=10| 102 247 563| 12 420 052 205| 270 733 288 647| 2 656 472 295 609

Remark. The problem of finding Fubini numbers is connected to the prob-
lem of finding the numbers of logical propositions. More exactly, let P(z1,
Z9,...,Z,) be a propositional function with n free variables. One gets a
proposition by binding the variables in some way by the universal or the exis-
tential quantifier. This problem is important for one wishing to find the num-
ber of nonequivalent propositions from a propositional function by quantifica-
tion. We mention here just two works on this topic [97] and [114, §6.5]. A

10.3.3 The Catalan numbers and binary trees

We extend the definition of binomial coefficients (;) with m,n € N and
m < n to the case of nonnatural entries. Define

0, k<0

C) 1, k=0
k r(r—1)...(r—k+1)

1-2--.k ’ k>0

for r € R and k € Z. Obviously,
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0 (- (-5
() ()= () G)
() =cor(TTET) e maez

Then the binomial series (5.18) at page 226 can be written as

I+a) =1+ (2);& lz| < 1. (10.32)

k>1

The nth Catalan number? is defined by

1 2n
= . 1-
Chp n—|—1<n>’ neN (10.33)

cn:(Q”)_(Q”), neN,
n n—1

we note that C), is a natural number.
The first Catalan numbers are given in Table 10.3.

Because

Table 10.3. Some Catalan numbers

n| 0| 1] 23] 4] 5| 6] 7
C, | 1] 1| 2| 5| 14] 42| 132| 439

Proposition 3.22. The Catalan numbers grow asymptotically as
4n
SYEN

Proof. We use (6.43) in Theorem 4.12 at page 275; that is, for n € N* one
has

(10.34)

nl=v2mnn"e " (1+ ), o, =0,
(n+1D!=2r(n+1)(n+1)" e D1 45,), B, "z, 0,
(2n)! = /27(2n) (2n)*" e~ (1 +7,) Yp 2 ().

The Catalan numbers were first described in the 18th century by FEuler, who was
interested in the number of different ways of dividing a polygon into triangles. The
numbers are named after Catalan, who discovered the connection to parenthesized
expressions.



10.3 Combinatorial estimates 403

Then

1 /2n\  (2n)!
Cn_n—l—l(n)_(n—i-l)!n!
_L e-4" n" 14+, N 4n
VARt I+ D)+ 1) (T4 an) 1+ B,) 0327

The Catalan numbers describe (many other interpretations are contained
in [123, pp. 219-229))

O

e The number of ways a convex polygon with n 4+ 2 sides can be cut into
n triangles by connecting vertices with straight lines. For n = 3 we have
the cases in Figure 10.2.

AZAVAYAN,

Fig. 10.2. Polygon cutting

e The number of different n 4+ 1 factors can be completely parenthesized
(for m = 3 we have the following five parenthesizations of four factors:
((ab)e)d, (a(be))d, (ab)(ed), a((be)d), and a(b(cd))).

e The number of planar binary trees with n nodes (this case is discussed
later).

e The number of nondecreasing functions

f:Ny = N' with f(z) <z, VaeN-.

For n = 3 we have the following functions.

1—1 1—1 1—1 1—1 1—1
2—11, 2—-11, 2—1]1, 2—21, 2—2
3—1 3—2 3—3 3—2 3—3

e The number of Dyck words of length 2n. A Dyck word is a string consisting
of n as and n bs such that no initial segment of string has more bs than
as. For n =3 we have the following Dyck words.

aaabbb, abaabb, ababab, aabbab, aababb;

e The number of monotonic paths of length 2n through an n-by-n grid
that that do not rise above the main diagonal. For n = 3 we have the
cases in Figure 10.3.
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Fig. 10.3. Monotonic paths of length 2n through an n-by-n grid

Theorem 3.3. The recurrence of the Catalan numbers is
Co=1, Cpi1=)» CiCpy, neN. (10.35)
k=0

and its generating function is

(10.36)

From here follows (10.33).

Proof. Consider a Dyck word w of length at least 2n 4 2. It can be written
in a unique way in the form aw;bwy with (possible empty) Dyck words w;
and ws. Then (10.35) follows.

We have f(z) =1+, -, Cpz™. By Proposition 3.22 we have that this
power series has a positive radius of convergence. Therefore in a certain neigh-
borhood of origin we write 1 + zf2(z) = f(x). From here (10.36) follows.

By (10.36) successively we have

f(z) = %(I—M) — % (1—(1—495)1/2)
-G

A binary tree is a tree-like structure that is rooted and the vertex of which
has at most two children and each child of a vertex is designed as its left or
right child.

Let b, be the number of binary trees having n vertices. Some values of
b, are listed in 10.4.

Figure 10.4 shows the binary trees for 1, 2,3, respectively, 4 vertices.

We now find the b, s. By definition we take by = 1.

Theorem 3.4. Suppose a binary tree with n vertices is given. Then
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Table 10.4. Some numbers of binary trees

n| 1| 2/3] 4 5
14| 42

S
3

—_
DO
Ut

Fig. 10.4. Binary trees

by = — (2") = C,. (10.37)

n+1\n

Proof. Consider a binary tree with n vertices is given and we mark the root
of a binary tree. The remaining n —1 vertices are lying either in the left-hand
side subtree or in the right-hand side subtree. If the left-hand side subtree
contains k vertices, the right-hand side subtree contains n — k — 1 vertices.
Using these n vertices we can form bpb,,_j_1 trees, k=0,1,...,n—1. Thus

n—1
b= bibu-g-1. O
k=0

A leaf is a terminal vertex (different from a root) of a binary tree. Denote
I, the number of leaves of binary trees with n vertices, n > 2. By definition
we consider [p = 0 and [; = 1. Using Figure 10.4, we note in Table 10.5 some
numbers of leaves of binary trees.

Table 10.5. Some numbers of leaves

n|2 3 4
ln | 2] 6] 20
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Theorem 3.5. Consider the binary trees with n vertices. Then

Iy = (2:_12) (10.38)

Proof. Consider the set of binary trees with n vertices having k vertices in
the left-hand side subtree and n — k — 1 vertices in the right-hand subtree.
Thus the number of leaves in this case is b,,_r_1 -l + by - l,,_r—1. Therefore

n—1

ln = Z (bn—k—1 -l +bp - ln_p—1). (10.39)
k=0

Denote

L(z) = Z L™,

n>0

Multiply (10.39) by z™ and sum up to get

Z L™ =2 Z (bn—k‘—llk + bkln—k—l) "

n>2 n>2

By lp=0and [ =1,

L(z) —x =2zL(z)B(x) = L(x)

Then

Hence (10.38) is proved. O
We look for the number of binary trees with n vertices each one having k
leaves. Let b be this number. Then
n+1
-

° b;l) =2""1 for n > 1 because we can realize a bijection between these
binary trees and the ordered (n — 1)-set of binary elements, say

° b;’“) =0 whenever k > {

0 0 0
171771
—_———

n—1 times

with the convention that 0 means left and 1 means right.
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By definition, b(()o) =1

Theorem 3.6. Suppose a binary tree with n vertices is given. Then

1 2k n—1
(k) — n—2k
=g () e

Proof. 1If the left-hand side subtree has ¢ vertices and j leaves, then the
right-hand side subtree contains n —¢ —1 vertices and k — j leaves. Then the
number of these trees is

b(]) b(k 7)

n—i—1°

Summing up in respect to ¢ and j we have

n—2k—1
b =267, + 35D (10.41)
i=1 j=1
Consider the generating function
B® () =Y " bpPa". (10.42)
n>0

Multiply both sides of (10.41) by ™ and then sum up getting

n—2k—1
Zbgﬁ)xn:2zb(k>1m +Z Zzb(ﬂbgc 7J1 2™
n>1 n>1 n>1 \ i=1 j=1
P SIS S (z BB >>
n>1 j=1n>1
From here it follows
B®) (z) = 20B* +xZB B* =) (z) =
B®) (z) = ﬁ Z BD () B*=D) (). (10.43)
Inductively we get
@ (p) = _* W)
BR@) =15, (B (x)) ’
222 3 5a3 4
By = =¥ () (4) I iy =1¢))
B = a5 (B (x))  BU@) = g (B ("T)) ‘

Inspired by the previous equalities, we are looking for the general form of
BF as
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cpakt
BYw) = 725 (B0)

(10.44)

where ¢3 = 1, ¢3 = 2, ¢4 = 5. Substituting (10.44) in (10.43) we get the

recurrence for c¢;s

k—1
C = E C;* Cl—j -
=1

If k =2, co = c1c1. Thus ¢q = 1. By definition, ¢o = 1. If C(x) = an

we have

(10.45)

n
Ocnx Y

C(z) —1—2 = (C(z) — 1) =>C(x)=3_— V;_‘Lx (C(0) =1).
Now
C(x):;—%( a2 = ;—%Z ( )n
3 2n n7 1 2n\ .,
) z; 2n1( )x :1+n>12(2n1)(n>x

From where immediately

_ 1 2n\ ,, >
T on-—1\n )t T

As we noted at the beginning b’ = 2"~!, n > 1. Thus

BW(p) = &
(@) =15
and _—
202k — 1)\ k ) (1 —22)2k—1
Because . )
n-—+m — n
<1—m>m‘n§( n )x
we have
1 2k 2k +n—2
B(k) — 2n 2k+n—1
(z) 2(2k—1)<k);)< n ) *
1 2k n—1
N 2n72k+1 n.
2(2k—1)<k>n>§_1 <n—2k+1) ’
Hence

p(k) — L (2 n—1 on—2k
" 2k =1\ k) \n—-2k+1 '

and thus (10.40) is proved. O
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10.4 References and comments

The Master Theorem 2.1 may be found in [38] and its generalization Theorems
2.2 and 2.3 may be found in [3] and [80].

Theorem 3.1 may be found in [83, p. 14].

There is no known general formula for the number T, of transitive rela-
tions on S [77], [76], [50].

Equivalent definitions for Fubini numbers are introduced in [122]. Other
papers on Fubini numbers are [84] and [98]. The generalized Fubini numbers
are introduced in [91].

The Catalan numbers, and Bernoulli, Eulerian, Stirling, and Fibonacci as
well are discussed in detail in [60] and [123]. Strictly to Catalan numbers is
dedicated [124].
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