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Real Analysis — Zhu

1. Basic set theory
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mathematical induction

functions

cardinality
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Sets

Definition 1.1 A set is a collection of objects called elements or members.
A set with no objects is called the empty set and is denoted by () (or
sometimes by {}).

notation:

e a € S means that ‘a is an element in S’

a ¢ S means that ‘a is not an element in S’

Y means ‘for all’

- means ‘there exists’

3! means ‘there exists a unique’

—> means ‘implies’
e <> means 'if and only if’
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Definition 1.2

e A set Ais a subset of a set B if © € A implies © € B, denoted as
A C B.

e Two sets A and B are equal if AC B and B C A, denoted as A = B.

e A set A is a proper subset of B if A C B and A # B, denoted as
AC B.

set building notation: we write
{xeA|P(x)} or {z]|P(z)}

to mean ‘all x € A that satisfies property P(x)’
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examples:

e N =1{1,2,3,4,...}: the set of natural numbers
e Z=1{0,1,-1,2,-2,3,—-3,...}: the set of integers
e Q={m/n|m,ne€Z, n#0}: the set of rational numbers

e R: the set of real numbers

it followsthat NCZC QCR
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Definition 1.3 Given sets A and B:
e The union of A and Bistheset AUB={z |z € Aorz € B}.

e The intersection of A and Bistheset ANB = {x |z € A and x € B}.

The set difference of A and Bistheset A\ B={x € A |z ¢ B}.

The complement of A is the set A°={z |x & A}.

A and B are disjoint if AN B = 0.

Theorem 1.4 De Morgan’s Laws. If A, B, C are sets, then
e (BUC)"=B°NC¢

e (BNC) = B°UCY
e A\(BUC)=A\BnNA\C,

e A\(BNC)=A\BUA\C.

Basic set theory

proof: we prove the first statement:

e let B, C be sets, we need to show that

(BUC)"CB°NC® and B°NC°C (BUC)”

e x€(BUC) = 2¢BUC = z¢ Bandz ¢ C

1-5

— z€Bandr e C® = re€ B°NC° = (BUC)"C B°NC*

e 1 €EBNC® = xe€BandxeC® = ¢ Bandz ¢ C
— r¢ BUC = z€(BUC) = B°NC°C (BUQC)"

Basic set theory
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Mathematical induction

Axiom 1.5 Well ordering property. If the set S C N is nonempty, then
there exists some x € S such that z < y for all y € S, i.e., the set S always
has a least element.

Theorem 1.6 Induction. Let P(n) be a statement depending on n € N.
Assume that we have:

1. Base case. The statement P(1) is true.

2. Inductive step. If P(m) is true then P(m + 1) is true.
Then, P(n) is true for all n € N.
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proof:

e suppose S # (), then S has a least element m € S

since P(1) is true, we have m # 1, i.e., m > 1

since m is a least element, we have m —1 ¢ S = P(m — 1) is true

this implies that P(m) is true = m ¢ S, which is a contradiction

hence, S =0, i.e., P(n) is true for all n € N
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Example 1.7 For all ce R, ¢ # 1, and for all n € N,

1 — n—+1
1_|_C+C2_|_...+C":—C
1—c¢

proof:

e the base case (n = 1): the left hand side of the equation is 1 + ¢; the
L—c® _ (H?_(i_c) = 1+ ¢, which equals to the left

1—c

right hand side is
hand side

e the inductive step: assume that the equation is true for kK € N, i.e.,

5 . 1_Ck:+1
l4+c+c"+---+c =7
—c
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we have

l+c+c+- 4+

1 — Ck—}-l

- 1o ¢

k+1

1 — kHl 4 okl _ (kH1)+1
1—c¢c

1 — C(k+1)+1
1—c¢
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Example 1.8 Bernoulli’s inequality. For all ¢ > —1, (1 +¢)" > 1+ nc for
all n € N.

proof:

e for the base case (n =1), we have (1+¢)' >1+1-¢

e the inductive step: suppose m € N, m > 1and (1+¢)" > 1+ me,
then

A4+ >0 +me)(14+¢)=1+m+1ec+me?>1+ (m+1)c
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Functions

Definition 1.9 If A and B are sets, a function f: A — B is a mapping
that assigns each z € A to a unique element in B denoted f(z).

Definition 1.10 Consider a function f: A — B. Define the image (or
direct image) of a subset C' C A as

f(C)={f(z) e B|xzeC}.
Define the inverse image of a subset D C B as

f7HD)={z € A f(z) € D}.
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examples:

o f:{1,2,3,4} — {a,b} where f(1) = f(2) =a, f(3) = f(4) = b, we
have f({1,2}) = {a}, f~'({b}) = {3,4}

e f: R — R where f(x) = sin(wz), we have f([0,1/2]) = [0,1],
o) =2z

Definition 1.11 Let f: A — B be a function.

e The function f is injective or one-to-one if f(z1) = f(x2) implies
Tr1 = T2.

e The function f is surjective or onto if f(A) = B.

e The function f is bijective if f is both surjective and injective. In this
case, the function f~!': B — A is the inverse function of f, which
assigns each y € B to the unique = € A such that f(z) = y.

Basic set theory 1-13

e if the function f is a bijection, then f(f~1(x)) =z

3

e example: for the bijection f: R — R given by f(z) = x°, we have

i) = ¥

Definition 1.12 Consider f: A — B and g: B — C. The composition of
the functions f and g is the function go f: A — C defined as

(g0 f)(x) = g(f(x)).

e example: if f(z) = 23 and g(y) = sin(y), then (g o f)(z) = sin(x?)
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Cardinality

Definition 1.13 We state that the two sets A and B have the same
cardinality if there exists a bijection f: A — B.

notation:

e |A| denotes the cardinality of the set A

|A| = |B| if the sets A and B have the same cardinality

Al = nif [A] = |{1,...,n}]

|A| < |B] if there exists an injection f: A — B

Al < [BJ if |A] < [B] and |A| # | B|
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Theorem 1.14
e If |A| =|B|, then |B| = |A|.

o If |A| = |BJ, and |B| = |C|, then |4] = |C].

proof:

e show that the inverse function f~': B — A of f: A — B is a bijection

e show that the composition go f: A — C of functions f: A — B and
g: B — C'is a bijection

Theorem 1.15 Cantor-Schréder-Bernstein. If |A| < |B| and |B| < |A]
then |A| = |B|.

Definition 1.16 The set A is countably finite if |[A| = |N|. Specifically,
the set A is finite if |[A] = n € N. The set A is countable if A is finite or
countably infinite. Otherwise, we say A is uncountable.
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Example 1.17 The set of even natural numbers and the set of odd natural
numbers have the same cardinality as N, i.e., |{2n | n € N}| = [{2n — 1 |
n € N} = |NJ.

proof: consider the bijection f: N — {2n | n € N} given by f(n) = 2n
and g: N — {2n — 1| n € N} given by g(n) =2n —1

Example 1.18 The set of all integers has the same cardinality as N, .e.,
Z] = INJ.

proof: consider the bijection f: Z — N given by

2n n>0
f(n){ —(2n+1) n<0

Basic set theory

Definition 1.19 The powerset of a set A, denoted by P(A), is the set of
all subsets of A, i.e., P(A) ={B | B C A}.

e for a finite set A of cardinality n, the cardinality of P(A) is 2"

examples:

o A=( then P(A) = {0}

o A= {1} then P(A) ={0,{1}}

e A=1{1,2} then P(A) ={0,{1},{2},{1,2}}

Theorem 1.20 Cantor. If A is a set, then |A| < |P(A)|.

e therefore, [N| < | P(IN)| < |P(P(N))| < ---, i.e., there are infinite
number of infinite sets

Basic set theory



proof:

e we first show that |A] < |P(A)|
— consider the function f: A — P(A) given by f(z) = {z}

— the function f is a injection since
f@1) = f(z2) = {z} ={a2} = w1=12

e we now show that |A| # | P(A)| by contradiction

— suppose |A| = |P(A)], then there is a surjection g: A — P(A)

— consider the set B C A given by
B={zecAlx¢gg(z)}cP(4)

— since g is surjective and B € P(A), there exists a b € A such that
g(b) =B

Basic set theory

— there are two cases
1.beB = b¢glb) = b¢ B

2.b¢ B — b¢glh) = beB
where in either case we obtain a contradiction

— hence, g is not surjective = |A| # | P(A)]

Corollary 1.21 For all n € NU {0}, n < 2",

Basic set theory
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2. Real numbers

e ordered sets

e least upper bound property

e fields

e real numbers

e archimedian property

e using supremum and infimum
e absolute value

e triangle inequality

e uncountabality of the real numbers

2-1

Ordered sets

Definition 2.1 An ordered set is a set S with a relation < called an
‘ordering’ such that:

1. Trichotomy. For all z,y € S, either x <y, z =y, or x > y.

2. Transitivity. If x,y,z € S have x <y and y < z, then = < z.

examples:

e Z is an ordered set with ordering m >n <= m —n €N

e Q is an ordered set with ordering p > g <= p — ¢ = m/n for some
m,n € N

e Q x Q is an ordered set with dictionary ordering
(q,7) > (s,t) &= qg>s,orgq=sandr >t

e the set P(N) with ordering defined by A < B if A C B is not an
ordered set
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Least upper bound property

Definition 2.2 Let S be an ordered set and let £ C S, then:

o If there exists some b € S such that x < b for all x € E, then E is
bounded above and b is an upper bound of F.

o If there exists some ¢ € S such that z > ¢ for all x € E, then E is
bounded below and c is a lower bound of E.

e If there exists an upper bound by of F such that by < b for all upper
bounds b of E, then bj is the least upper bound or the supremum of
FE, written as

bo = sup E.

e If there exists a lower bound ¢y of E such that ¢y > ¢ for all lower
bounds ¢ of E, then cg is the greatest lower bound or the infimum of
E, written as

co = inf F.

Real numbers 2-3

examples:

e S=Zand E={-2,-1,0,1,2}, then inf E = —2 and sup £ = 2

e S=Qand E={qeQ|0<¢g<1} then inf £ =0 and
supE =1¢ FE, i.e., the supremum or infimum need not be in E

e S=7Z and E =N, then inf E =1 but sup I/ does not exist

Definition 2.3 Least upper bound property. An ordered set S has the
least upper bound property if every E C S which is nonempty and bounded
above has a supremum in S.

example: —N = {—1,—-2,—3,...}, to show this (informally), suppose
E C —N is bounded above, then —E C N is bounded below and
according to the well ordering principle, —F has a least element x € — F,
and thus —z =sup F
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Theorem 2.4 If z € Q and

z=sup{ge Q|q>0, ¢° <2},

then z > 1 and z2 = 2.

proof: let E={qeQ|q>0, ¢><2}

e r>1sincele F = supkE >1

e we show 22 > 2 by contradiction: suppose x2 < 2, let

(1 2—2?
h =min< -, —
2’ 22z + 1)
—sincexz >1land 22 <2, wehave 0 <h <1/2<1

—h<l = (z+h)?=a22+2hz+h2<2?+2hz+h

Real numbers

g _2-a2®
since h < STy We have

2-5

1
(:c+h)2<x2+(2x+1)h§x2+§(2—x2)<x2+2—x2:2

= rx+hekFk

-h>0 = z+h>x, butx+heFE = xis not an upper bound

for E, i.e., x # sup F/, which is a contradiction

e we now show z2 % 2 by contradiction: suppose z2 > 2, let

_a:2—2
- 2r

h

— sincez?>2and z > 1, we have h > 0

—h>0 = (z—h)>=22—2ha+h?> 22— 2hs = 22— (

Real numbers

$2—

2) =2
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—let g € E, then > <2 < (m—h)Q, hence
(x—h)’—¢*=((z—h)+q)((x—h)—q) >0

— (t—h)—q>0,ie,z—h>qforallge E = x — hisan
upper bound for E

- h>0 = x>x—h = x # sup FE, which is a contradiction

e therefore, 22 = 2

Real numbers 2-7

Theorem 2.5 The set £ = {g € Q| ¢ > 0, ¢*> < 2} does not have a
supremum in Q.

proof (by contradiction): suppose there exists some x € Q such that
r=supk

e by theorem 2.4, we have x > 1 and 22 = 2

e in particular, z > 1sinceift =1 = 22 =1#2

e r € Q = there exist m,n € N (m > n) such that z = m/n, i.e.,
m=mnxr €N

e let S={keN|kxreN}CN,then S+#0sincenecsS

e by the well ordering property, there is a least element ky € S
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o let k1 = ko(x — 1) = kox — ko € Z, in particular, k1 € N since
r>1 —= k1 >0

e 12 =2 — x < 2 as otherwise 2 > 4, hence

k1:k0($—1)<l{70(2—1):]{70 — klgéS

o k1 =ko(z —1) = kix = koa? — kox, since 22 = 2, we have
k1$:2k0—]€0$:]{70—k0(3}—1):k‘o—klEN — k1 €55,

which is a contradiction

Real numbers 2-9

Fields

Definition 2.6 A set I is a field if it has two operations: addition (4) and
multiplication (-) with the following properties.

(Al) If z,y € F thenz+y € F.
(A2) Commutativity. For all z,y € F, x +y =y + x.
(A3) Associativity. For all z,y,z € F, (x+y)+z=x+ (y + 2).

(A4) There exists an element 0 € F such that 0+ x =z = x + 0 for all
x € F.

(A5) For all x € F, there exists a y € F such that x + y = 0, denoted by
Yy = —.

(M1) If z,y € F thenz -y € F.

(M2) Commutativity. Forall z,y € F, z -y =1y - .
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(M3) Associativity. For all z,y,z € F, (z-y)-z=z-(y - 2).

(M4) There exists an element 1 € F such that 1 -2 =2z = x -1 for all
x e k.

(M5) For all z € F\ {0}, there exists an 7! € F such that z - 27! = 1.

(D) Distributativity. For all z,y,z € F, (x+y)- 2=z -2+ y- 2.

examples:

e Qs a field

e Z is not a field since it fails (M5)

e Zy=1{0,1} where 1 +1 =0 (mod 2) is a field
e Z3={0,1,2} with c =a+ b (mod 3), i.e.,

24+1=3=0 and 2-2=4=3+1=1,
is a field

Real numbers 2-11

Theorem 2.7 If x € I where F is a field then 0z = 0.

proof: zx = (x +0)x =2zx +0x = 0z =0

Definition 2.8 A field I’ is an ordered field if I is also an ordered set
with ordering < and satisfies:

1. Forallz,y,z e F,e <y = x+2z2<y+=z.

2. If x > 0 and y > 0 then zy > 0.
If > 0 we say x is positive, and if x > 0 we say = is nonnegative.

examples:

e Q is an ordered field
e Zy=1{0,1} where 1 +1 =0 is not a ordered field

if0>1 = 0+1>14+41 = 1>0;
ifl1>0 = 1+1>14+0 = 0>1)
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Theorem 2.9 Let F' be an ordered field and z,y, z,w € F, then:
e If x > 0 then —z < 0 (and vice versa).

If £ >0 and y < z then xy < xz.

If z <0 and y < z then xy > zz.

If 2 # 0 then 22 > 0.

fO<ax<ythen0<1/y<1/x.

If 0 <z <y then 22 < 32,

If  <yand z<wthen x4+ z <y+ w.

Real numbers 2-13

Theorem 2.10 Let z,y € F where F' is an ordered field. If x > 0 and
y<0orzxz<0andy>0, then zy < 0.

proof:

e r>0,y<0 — >0, - y>0 —m —2zy>0 —= 2y <0

e r<0,y>0 = —2>0,y>0 = —2y>0 = 2y <0
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Theorem 2.11 Greatest lower bound. Let F' be an ordered field with the
least upper bound property. If A C F is nonempty and bounded below,
then inf A exists in F.

proof: let B={—x |z € A}

e AC F bounded below =— Jac F,Vr € A, a<x —> dJac F,
Vre A, —a>—x — dae F',Vxre B, —a>x —> B CF has an
upper bound —a

(this also shows that if a is a lower bound of A then —a is an upper
bound of B)

e [ has the least upper bound property =— sup B € F

e letc=supB,thenc>z,Vx e B — —c< —z, VxeB
= —c<zx, Vre A = —c¢& Fisan lower bound of A

e we also have ¢ < —a with a being a lower bound of A = —c > a
— —c € I is the greatest lower bound of A, i.e., —c=inf A € F

Real numbers 2-15

Real nubmers

Theorem 2.12 There exists a “unique” ordered field, labeled R, such that
Q C R and R has the least upper bound property.

e one can construct R using Dedekind cuts or as equivalence classes of
Cauchy sequences.

Theorem 2.13 There exists a unique r € R such that » > 1 and 72 = 2,

i.e., V2 € R but v2 ¢ Q.

proof: let E={zcR|z>0, 22 <2} CR

e we havex < 2forallz € E (sinceifx >2 = 22>4) = FE'is
bounded above — sup E exists in R

e let r = sup F, using the same proof for theorem 2.4 we have » > 1 and
2
re=2
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e to show the uniqueness, suppose 7 > 1, 72 = 2, then
P =0 = (r+7)r—-7)=0 = r—7F=0 = r=7

(sincer>1,7>1 = r+7>0)

Theorem 2.14 If x € R satisfies x < e forall e € R, € > 0, then z < 0.

proof by contradiction:

e suppose x > 0 satisfies x < € for all € > 0
e >0 = 2z>2x>0 = x>z/2>0

e take e = /2 we have x > ¢ > 0, which is a contradiction

Real numbers 2-17

Archimedian property

Theorem 2.15 Archimedian property. If x,y € R and x > 0, then there
exists an n € N such that nx > y.

proof by contradiction:
e suppose nx <y foralln e N — VneN,n<y/xr = Nis
bounded above by y/z = there exists supN € R

e leta=supN = a—1 < ais not an upper bound of N —
JneN,a-—1<m = a<m+1&N = ais not an upper
bound of N, which is a contradiction
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Theorem 2.16 Density of Q. If z,y € R and z < y then there exists some
r € Q such that z < r < y.

proof:

e first suppose 0 < x < y, by the Archimedian property, we have
nly—xz)>1 = ny>nr+1
for some n € N

o let S={keN|k>nz} CN, by Archimedian property, there exists
some p € N such that p > nx = S # ()

e by the well ordering property, there is a least element m € S such that
m > nx

e meN —= m>1

eifm=1thenm—-1=0 — nr>m-—-1=0sincex >0

Real numbers 2-19

e ifm>1,thenm—1€Nbutm—1¢ S since m >m — 1is the least
eglement = nx>m—-1 = m<nr+1<ny

e hence, we have
nr<m<ny = x<m/n<y

for some m,n € N, i.e., there exists an r = m/n € Q such that
r<<r<uy

e now suppose x < 0, if £ < 0 < y then simply take r =0; if z < y <0,
we have 0 < —y < —ux, thus there exists some 7 € Q such that

—yY<r<-—-xr —=zr<-1r<y

(by the first case), i.e., we have x < r < y by taking r = —7
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Theorem 2.17 Suppose S C R is nonempty and bounded above. Then,
x =sup S if and only if:
1. x is an upper bound of S.

2. For all € > 0, there exists some y € S such that x — e <y < x.

proof:

e first suppose x = sup S
— obviously, x is an upper bound of S

— for all € > 0, we have x > x —e¢ = x — € is not an upper bound of
S, i.e., there exists some y € S suchthat x —e <y <=z

e now suppose x is an upper bound of S, and satisfies t — e < y < x for
all e > 0 and for some y € S, we only need to show that for all z that is
an upper bound of S, we have z < z

— assume there exists an upper bound z of S smaller than z, i.e.,
y<z<zforallyes§

Real numbers 2-21

— take e = x — z > 0 (since = > 2)
= r>Y>r—€e=r—2Tr+2=2=2
= y > z for some y € S
i.e., z is not an upper bound of S, which is a contradiction

Theorem 2.18 Let S = {1 — 1 | n € N}, then sup S = 1.

proof:

° ianN,thenl—%<1 = 1 is an upper bound of S

e let € > 0, then by the Archimedian property, for some n € N, we have
1 1 1
ne>1 — e>— — —e<— = 1l—-e<1—-<1

n n n

by theorem 2.17, we have sup S =1
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Remark 2.19 We have similar property as theorem 2.17 for infimum.
Suppose S C R is nonempty and bounded below, then z = inf S if and

only if:
e x is a lower bound of S.

e For all € > 0, there exists some y € S such that z <y < x + .

Real numbers

Using supremum and infimum

Definition 2.20 For x € R and A C R, define

r+A={x+alac A}, rtA={za|ae€ A}.

Theorem 2.21 Let A C R be nonempty, we have:
e If z € R and A is bounded above, then sup(x + A) = x + sup A.

e If z >0 and A is bounded above, then sup(zA) = z sup A.

proof:

e suppose x € R and A is bounded above:

— forallae A, we have a <supA — z+a<z+supA, ie., the
set x + A is bounded by z + sup A

Real numbers



— let € > 0, for some b € A, we have
supA—e<b<supA = (z+supA)—e<z+b<z+supA,

i.e., sup(r + A) =x +sup A
e suppose x > 0 and A is bounded above:

—foralla€e A, a<supA — za <xsupA, i.e., theset A is
bounded by xsup A

— lete >0 = €¢/x >0, for some b € A, we have
supA —e/r <b<supA = zsupA—e<zb<zsupA,

i.e., sup(zA) = xsup A

Real numbers 2-25

Remark 2.22 Similarly, we can also show that:
e If x € R and A is bounded below, then inf(z + A) = = + inf A.

e If z > 0 and A is bounded below, then inf(xA) = xinf A.
e If z <0 and A is bounded below, then sup(xA) = zinf A.
e If £ <0 and A is bounded above, then inf(zA) = xsup A.

Theorem 2.23 Let A,B C R where x < y for all x € A, y € B, then
sup A < inf B.

proof: forallx € A, y € B, x <y = B is bounded below by + —
x <inf B = A is bounded above by inf B = sup A <inf B
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Absolute value

Definition 2.24 If x € R, we define the absolute value of z as

T x>0
2| =
—x x<0.

Theorem 2.25
e |z| >0, and, |x| =0 if and only if z = 0.

| — x| = |z| for all z € R.

lzy| = |x||y| for all z,y € R.

2> = 22 for all z € R.

lz| <y ifand only if —y <z <y.

—lz| < x < |x| for all x € R.

Real numbers 2-27

Triangle inequality

Theorem 2.26 Triangle inequality. For all xz,y € R,

lz+y| < |z + |yl

proof: let z,y € R

o z+y<|z|+yl
o v+ -—y<|—x|+|-yl=lz[+ |yl = —(z[+y]) <z+y
e hence, we have

—(lz] +1y]) z+y < |z|+ |y = |v+y| < |2+ |y
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Corollary 2.27 Reverse triangle inequality. For all x,y € R,

|z = Jy|| < |z —yl.
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Uncountabality of the real numbers

Definition 2.28 Let z € (0,1] and let d_; € {0,1,...,9}. We say that x
is represented by the digits {d_; | i € N}, i.e., t =0.d_1d_o-- -, if

z=sup{107'd_; +107%d_g + -+ + 107"d_,, | n € N}.

example:

2 2 5 2 5 0 11
ot ——+—— ..} =sup{s, -} =

1
0.2500 - = l -
suP{75: 75T 100" 10 T 100 T 1000 540 T 1
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Theorem 2.29

e For all set of digits {d_; | i € N}, there exists a unique x € [0, 1] such
that z = O.d_ld_g cee

e For all z € (0,1], there exists a unique sequence of digits d_; such that
Tr = O.d_ld_g -+ and

0d_1d_9---d_, <x<0d_1d_9---d_, + 10—11’ for all n € N.

(2.1)
e the second part indicates that the digital representation of 1/2 is
0.4999- - -
Real numbers 2-31

Theorem 2.30 Cantor. The set (0, 1] is uncountable.

proof (by contradiction):

e assume (0, 1] is countable, then there exists a bijection z: N — (0, 1],

let
z(n) = O.d(_nl)d(_n; -+, mneN,
where d(_ni) denotes the ith decimal of the real number z(n) € (0, 1],
and let @)
1 d%+£1
€_; — P 2.2
{ 2 4% =1 (22)
o let y=0.e_1e_5---, since all e_; are nonzero, e_1,e_o,... satisfies

(2.1); according to theorem 2.29, we have 0.e_je_5--- being the
unique decimal representation of y

e again according to theorem 2.29 and all e_; are nonzero, we have
ye (0,1 = ImeN, y=a(m)=0d"d"? .. =0e_je_o---,
however, we have e_,,, # d(_”;z since (2.2), i.e., for all m € N,

x(m) # y, which is a contradiction
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Corollary 2.31 The set of real numbers R is uncountable.

Real numbers






Real Analysis — Zhu

3. Sequences

e sequences and limits

e monotone sequences and subsequences

e inequalities and operations involving limits
e limit superior and limit inferior

e Bolzano-Weierstrass theorem

e Cauchy sequences

3-1

Sequences and limits

Definition 3.1 A sequence (of real numbers) is a function z: N — R. To
denote a sequence we write (xn)fbozl, where x,, is the nth element in the
sequence.

e sequence need not start at n = 1, e.g., the sequence
r:{n€Z|n>m}— Risdenoted (z,,)"

n=m

Definition 3.2 A sequence (z,,).., is bounded if there exists some B > 0
such that |z,| < B for all n € N.

examples:

o the sequence (1)~

" is bounded since £ < 1 for all n
n=1 n

e the sequence (n) ., is not bounded since for all B > 0 there exists
some n > B according to the Archimedian property
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Definition 3.3 A sequence (z,,), ., is said to converge to = € R if for all
€ > 0, there exists an M € N such that for all n > M, we have |z, —z| < €.

The number z is called a limit of the sequence. If the limit x is unique, we
write

r = lim x,.
n— o0

A sequence that converges is said to be convergent, and otherwise is
divergent.

Remark 3.4 A sequence (z,,),—, is divergent if for all z € R, there exists

some € > 0, such that for all M € N, there exists an n > M, so that
|z, — x| > €.

Theorem 3.5 Let z,y € R. If for all e > 0, |z — y| < ¢, then x = y.

proof: assume z #y = |z —y| > 0; take € = 3|z — y|
— |z —y| <3|z —y| = |z —y| <0, which is a contradiction
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Theorem 3.6 If (:z:n)zozl converges to x and y, then z = y, i.e., a
convergent sequence has a unique limit.

proof: let ¢ > 0

o (z,),_, converges to x = IM; € N, Vn > M, |z, — 2| < €/2
o (z,),., convergestoy => IMy € N, Vn > My, |z, —y| < €/2
o let M = My + My, then M > M; and M > M5, then we have
ey — x| <€/2 and  |xp —y| < €/2,
hence,

[z =yl = [(z —2pm) + (za = y)
<l|le—zm|+|y—ozm| <e/2+€/2=c¢

e according to theorem 3.5, we have x =y
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Remark 3.7 Sometimes we write ‘x,, —+ x as n — oo’ to mean r =
lim,, oo . We may also avoid the ‘as n — oo’ part if the limiting process
is clear from the context.

Example 3.8 Given the sequence (z,,),., with z, =c € R for all n € N,
we have lim,, ., x,, = c.

proof: let ¢ > 0, M =1, then for all n > M, we have

|z, —c|=|c—c|=0<ce¢

Example 3.9 The sequence (%):;1 converges to z = 0, i.e., lim,_ o0 + =

0. "

proof: let € > 0, choose an M € N such that M > 1/e (such an M exists
according to the Archimedian property), then for all n > M, we have

1 _ |1 1

n =0 =[5 <37 <e

Sequences 3-5

(oo
Example 3.10 The sequence (m) __, converges to z = 0.

proof: let ¢ > 0 choose M € N such that M > 6_1/2, then for all
n > M, we have

n2 4+ 2n + 100 n2+2n+100 — 2n — 2M

Example 3.11 The sequence (z,,), ., where z,, = (—1)" is divergent.

proof: let x € R, M € N, then

err — o] = (=D = (=) =2

= 2=|lapy—2)+ (x—2pm11)| < |xpm — x|+ 20001 — |

= |lepy—z|>1 or |zpyr—z > 1,
i.e., let e =1, n = M, we have either |z,, — z| > € or |x,41 — x| > €
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Theorem 3.12 If (z,,),—_, is convergent, then (z,,) -, is bounded.

proof:

oo .
® suppose (x,),_, converges to z, let e = 1, then there exists some
M € N such that foralln > M, |z, —z| <1 = z, < |z|+1

o let B = max{|x1], |x2], ..., |zMm], |x| + 1}, since x,, < |z, for all
neN, n<M,and z, < |x|+1 for all n > M, we have B > |z,]| for
alln e N
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Monotone sequences

Definition 3.13
e A sequence (xn)zozl is monotone increasing if x,, < x,.1 foralln € N.

e A sequence (xn);ff’:1 is monotone decreasing if ©, > x,.; for all
n € N.

o If (:I:n)n:1 is either monotone increasing or monotone decreasing, we say
the sequence (x,,),_, is monotone (or monotonic).

examples:

1 0.@]

e the sequence (H)n—l is monotone decreasing

1\ . . .
e the sequence (_ﬁ> IS monotone Increasing

n=1
e the sequence ((—1)"),—, is not monotone
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Theorem 3.14 A monotone sequence (x,), ., converges if and only if it is
bounded.
e If the sequence (z,,),-, is monotone increasing and bounded, then

lim z,, = sup{z, | n € N}.
n—oo

e If the sequence (z,),-, is monotone decreasing and bounded, then

lim z, = inf{x, | n € N}.

n— oo

proof: we prove for monotone increasing sequences

e suppose ()., is convergent, according to theorem 3.12, it is bounded

e suppose (z,,),., is monotone increasing and bounded

— (z,),—, is monotone increasing = x, < T4+ foralln € N
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— (zn),—, is bounded = the set {xz,, | n € N} has supremum
xr = sup{x, | n € N}

— let € > 0, according to theorem 2.17, there exists some M € N such
that x — e < 2 < z, then for all n > M, we have

r—e<zy <z, <r<xrt+e = |r,—z|<E€
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Example

recall the following lemma from example 1.8:

Lemma 3.15 Bernoulli’s inequality. If x > —1 then (z +1)" > 1 + na for
all n € N.

Theorem 3.16 If ¢ € (0,1) then the sequence (¢) —_, converges and
lim;, oo ¢" = 0. If ¢ > 1, the sequence (¢") ~_, does not converge.

proof:

e if ¢ > 1, we show that the sequence (¢).__, is unbounded (and hence
does not converge):

— let B > 0, then there exists some n € N, n > % such that
"=((c—-1D)+1)">1+n(c—1)>n(c—1)>B

(the first inequality is because of lemma 3.15)

Sequences

e if c € (0,1), we first show that (¢™) ", is monotone decreasing and
bounded (and hence, convergent), i.e., show that ¢! < ¢ < ¢ for all
n € N by induction:

— suppose n =1 = ¢? < ¢ < ¢, the first inequality holds since
O<ex1

— suppose n > 1, and ¢! < ¢ < ¢, then we have

C’I’L+2 S C?’L+1 S CTL S c

let lim,,_,o, ¢ = L, we now show that L = 0:

— let € > 0, then there exists some M € N such that for all n > M
such that

1
|c" — L| < 5(1 —c)e
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— hence, we have

(1 =o)L = |L = cL|
= |(L = M) + (M —cL))]
< |L =M 4 efcM — I

<|L—cMH) 4 |cM - L

1 1
< 5(1 —c)e+ 5(1 —c)e
= (1 — ¢)e,

i.e., |L| < e for all € > 0 (according to theorem 2.14) — |L| <0
— L =0

Sequences

Subsequences

o0
j=

Definition 3.17 Let (x,),., be a sequence and (n;);-, be a strictly
increasing sequence of natural numbers. The sequence (xnz)fil is called a

subsequence of (z,,).._,.

example: consider the sequence (z,,),—, = (n),—,, i.e., 1,2,3,4,...

o

e the following are subsequences of (x,),_;:
-1,3,5,7,9,11,..., described with (xnz)f; = (@2i—1)i0y
— 2,4,6,8,10,12, ..., described with (z,,);—, = (®2;);2,

- 2,3,5,7,11,13, ..., described with (zy,);-, where n; are primes

e the following are not subsequences of (), ;:
-1,1,1,1,1,1,...
-1,1,3,3,5,5,...
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0o
n=1

Theorem 3.18 If lim,, .oz, = x, then all subsequences of (x,)
converge to x.

proof:

o0

o let (z,,);-, be a subsequence of (x,),~,

e let € > 0, then there exists some My € N such that |z,, — x| < € for all
n Z Mo

o let M = My, then for all 2+ > M, since n; > 1 > M = M, we have

|z, — x| <€

Remark 3.19 Theorem 3.18 implies that the sequence ((—1)") ., is
divergent.
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Inequalities involving limits

Theorem 3.20 The sequence (z,,).., converges with lim,, . x, = x if
and only if (|z,, — z|),_, converges with lim,, o |z, — 2| = 0.

proof: let ¢ > 0

e suppose lim,, . x, = x, then My € N such that Vn > M,
|z, — x| <€ let M = My, then VYn > M = My, we have

|z —x — 0| = |z, —x| <€

e suppose lim,,_,~ |z, — x| = 0, then IM € N, Vn > M, we have
|z, —x — 0| <e¢, ie, |, — x| <e€
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Theorem 3.21 Squeeze theorem. Let (ay)._,, (bn),—,, and (z,),_, be

sequences such that
an < Tp < by

for all n € N. Suppose that (a,,),., and (b,), ., converge and

lim a,, =z = lim b,,.
n— oo n—oo

Then (x,,),-, converges and lim,, oo 2, = .

proof: let ¢ > 0
an — x| <€

e a, - x — dM; € N such that Vn > Mj,
b, — x| <€

e b, >x — dMs5 € N such that Vn > M,
e a4, <x,<b, — a,—rc<x,—x<b,—=x
e take M = max{M;i, M5}, then ¥n > M, we have

—e<ap—r<zxp—r<b,—x<e = |r,—1x|<E€

Sequences

Example 3.22 The sequence (%) converges with
n=1

. n?
IIIII —_— =
n—oon?+n4+1

proof:

e let ¢ > 0, we have

n
< |l
“n24+n+1

2 _|omntl | _ntl 1
n24+n+1 " n2+n n

2 2
n . s n
n2+4n+1 1’ — 0 n2+4n+1 — 1

e0—>0andl >0 =

n
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Theorem 3.23 Let (x,),., and (y,), -, be sequences.

o If (z,).—, and (yn),—, converge and x, < y, for all n € N, then we
have

lim z, < hm Yn -
n— oo — 00

o If (a:n)zozl converges and a < x,, < b for all n € N, then

a< lim z, <b.

n—oo

proof: we show the first statement; the second statement can then be
proved by considering (yn) _, and (zn) _y Wherey, =a <z, <b=z,

o let lim,, ., x, = 2 and lim,, .o ¥y, = Yy, Suppose x > y
er>y = x—y>0lete="54>0

e v, >x — dM; € N s.t. Vn > My, |z,

—al <53

® Y, Y — dMs, € N s.t. Vn > M,

yn —y| <
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o let M = max{M;, My}, we have xp; — 2 > —* 5% and ypr — y < 52,

hence, N
rT-Yy_x*rTY -y
> — _— >
TpM > T 2 5 Y + 5 YM s

which contradicts to =, <y, foralln € N
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Operations involving limits

Theorem 3.24 Suppose lim,, ,o x,, = x and lim,, o Yy, = y.

e The sequence (z,, + yn)zo:l is convergent and lim,,_, oo (T, +ypn) = x+y.
e For all ¢ € R, the sequence (cz,,), ., converges and lim,,_,o cz,, = cx.

e The sequence (xnyn)zo:l is convergent and lim,, , o Z,y, = T¥.

o0

o If y, # 0 for all n € N and y # 0, then the sequence (;“—z) is

n=1
z

convergent and lim,, ., i—” = Z.
n

proof:

e toshowz, -z, ¥y, >y = X+ Yo —T+y, lete>0

- x, >« — dM; € N such that Vn > M,

Tp — x| < €/2

- Yp —y = M, € N such that Vn > Mo,

Yyn — Y| < €/2
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— let M = max{M;j, M5}, then for all n > M, we have

(2 +yn) — (@ +Y)| < |Tn — 2|+ |yn —y| < €/2+€/2=¢

e toshow z,, > — cx,, — cx, let e >0

- 2, >« — dM € N such that Vn > M,

1
In—$‘<m€

|

|
|e[+1

— then for all n > M, we have |cz,, — cx| = |c||z, — x| < € <€

e we show that x,, = z, ¥y, >y — T,Yn — TY:
-z, = = |z, —z| =0

— Yo =y = |yn —y| =0, and (y,), -, is bounded, i.e., 3B > 0,
|yn’ <B
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— hence, we have

0 < |Znyn — 2y| = |Tnyn + TYn — xYn — Y|
= |(zn — @)y + (Yn — y)7|
< |2n — flyn| + [yn — yl|2|
< |en — 2| B + |yn — yllz|

— according to the previous statements, we have
| — 2| >0 = |z, —2x|B—0
and

Yn —yl = 0 = |y, — yllz| — 0,
then |z, — z|B + |y, — yl|lz| — 0

— hence, according to theorem 3.21, |z,y, — zy| — 0
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e toprove , >, Y >y (yp ZO0 foralln e N, y #0) = o=
we first show that there exists some b > 0 such that |y, | > b:

<

- Iete:%,thenyn—)y —> dM € N s.t. Vn > M, |yn—y|<|i2|

— then for all n > M, we have
| |y

5 Yn — Yl > lyn| — Y| = |ynl > 5

(the second inequality is from the reverse triangle inequality)

— take b = min{|y1], ..., |yml, |y|/2}, we have |y,| > b for all n € N

o
we then show that (yi) converges with lim,, ., yl = é: note that
n=1 n

n

0< i_1|: yn—y‘zlyn—yl =yl
Yn Y YnY |ynlly] bly|
and y, -y — %%0, hence, ‘yin—é‘ — 0, t.e., y%—)%

put together, z,, -z and =~ -1 — Zn &
Yn Yy Yn Yy
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Theorem 3.25 If (x,,),~, is a convergent sequence with lim,, o, 2, = ,
and x,, > 0 for all n € N, then the sequence (,/xn)zozl is convergent and

limy, 00 \/Tr, = /2.

proof:

e suppose x =0, let ¢ > 0, we have z,, >0 = dM € N s.t. Vn > M,

2 — 0| = |2p]| < € = Yn>M, |\/ZTn — VI| = |VZn| < Ve < e

e suppose x > 0, we have

(VZn — VZ)(Tn + V)
Ve
|z, — x| |z, — x|

T VItV T

0 < |Van — V| =

|zn—]|

hence, z, > = |z, —z| > 0 = T—>0

= |/En — Va0
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Remark 3.26 Suppose the sequence (z,).., is convergent and
lim,, soo z, = x. One can prove that

lim z¥ = 2"
n— 00

by induction. Moreover, if x,, > 0 for all n € N, one can also prove that

lim /z, = /.
n—oo

Theorem 3.27 If (x,),., is convergent and lim, ooz, = z, then
(|zn]),o, is convergent and lim,,_, |z, | = |z|.

proof: let € > 0; z,, > * = M € N such that Vn > M, |z, — z| < ¢;

hence, by reverse triangle inequality, for all n > M, we have

|n| = |2|| < |2n — 2] <€
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Some special sequences

Theorem 3.28 If p > 0 then lim,, _,,on"? = 0.

proof: let ¢ > 0, choose M € N such that M > (1/6)1/p, then for all
n>M,|nP—-0=1/nP <1/MP <e¢

Theorem 3.29 If p > 0 then lim,,_, o p'/™ = 1.

proof:

o if p=1, lim, oo p*/" = lim,, oo 1/ =1

e suppose p > 1

—p>1 = p/n>1l/n=1 — pt/n—1>0
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— according to the Bernoulli's inequality (example 1.8), we have

p—1
n

Zpl/”—1>0

(1+ @/ =D) 21400 1) —
—El 50 = p/"-1-50 = pl/n—>1
e if0<p<1l = 1/p>1, hence, we have

1
lim p'/" = lim ———=1/1=1
T—>00 T—>00 (1/p)1/n
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Theorem 3.30 The sequence (nl/”)oo satisfies lim,, oo n/™ = 1.

n=1

proof:
e one can simply show that n!/™ > 1 by induction = n'/" —1 >0

e according to the binomial theorem, for all z,y € R and n € N, we have
n— !
(z+y)" =250 (R)2""y", where (}) = ot

oeletz=1y=n"—1, forall n > 1, we have

n=1+n""-1)" = gjo (Z) (n/m — 1) > <Z> (nt/ — 1)°

TL' 1/n 2 . 1 1/n 2
n p—
— /" —150 = n'/">51
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Limit superior and limit inferior

Definition 3.31 Let (z,,),., be a bounded sequence. Define, if the limits
exist, the limit superior and limit inferior respectively, as

limsup z,, = lim (sup{xy | K > n})
n—00 n—00

and
liminf z,, = lim (inf{zy | kK > n}).

n— o0 n— 00
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Theorem 3.32 Let (x,),., be a bounded sequence; let
a, =sup{zr | k>n} and b, =inf{zy |k > n}.

Then:
e The sequence (a,). -, is monotone decreasing and bounded.

e The sequence (b,) -, is monotone increasing and bounded.

e We have liminf, .z, <limsup,,_, . Tn.

proof:

e we first prove the following lemma:

Lemma 3.33 Let A, B C R, A, B # 0, and A, B are bounded. If
A C B then we have inf B <inf A <sup A <supB.

— ACB = supB is an upper bound of A = sup A <supB
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— similarly, inf B is an lower bound of A = inf B <inf A
- AB#() — infA<supA — inf B<inf A<supA <supB

e we now show the first two statements in the theorem

— (zn),—, is bounded = there exists some B > 0 such that
—-B<zx,<B

— we have Vn € N, {zx |k >n+ 1} C{ax | k> n} C {x, | n € N},
according to lemma 3.33, this implies that

_ngngbn—i—lgan—i—lganSB,

i.e., (an),—, is bounded monotone decreasing and (b,,) —, is
bounded monotone increasing (= (a,,),., and (b,), -, converge)

e according to the previous inequalities, we have b,, < a,, for all n € N
= limy, 00 by < limy, o0 ay, (theorem 3.23), i.e.,
liminf,, o z, < limsup,,_,. Tn
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Example 3.34 We have the following:

limsup (=1)" =1 and liminf(-1)" = —1.

n—00 n—00

proof: we have Vn € N, the set {(—1)" | k > n} = {-1,1} =
sup{(—=1)" |k >n} =1 and inf{(-D)* |k >n} = -1 =
limsup,, ,., (—1)" =1 and liminf, .., (-1)" = —1

Example 3.35 We have limsup,,_,,, = = liminf, .1 = 0.

proof: Vn € N, sup{l/k |k >n} =1/k and inf{1/k | k > n} =0,
hence,

1 1 1
limsup— = lim — =0 and liminf—= lim 0=0
n—osoo N n—ook n—oo N = Nn—00

Sequences 3-33

Bolzano-Weierstrass theorem

Theorem 3.36 Let (x,).., be a bounded sequence. Then, there exists
subsequences (z,,);~, and (zm,);-, such that

7

lim z,,, = limsupz,, and lim z,,, = liminf z,,.
1—00 N—00 1—00 n—>00

proof: let a,, = sup{xy | k > n}

e a; =sup{xy | k>1} = dn; >1suchthata; —1<z, <a

® ay,4+1 =sup{zy | k>ny+1} = 3ny > ny such that
Anyi+1 — % < Ty < Any+1

® ay,+1 =sup{zy | k>ny+ 1} = 3Ing > ny such that
an2—|—1 - % < xng S an2+1
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e repeatedly, we can find a sequence of integers n; < no < --- such that

ani,1+1 - ; < xni S ani,1+1

(defining ng = 0)

o (ani_1+1);}il is a subsequence of (a,) ., and

lim,, o an = limsup,, _ .o T, = lim,_o0 p, 41 = limsup,,_, . T
= limy o0 Tp; = limsup,,_, . Tn

oo

n—1 that converges to

e similarly, we can find a subsequence of (z,,)
liminf,,_so Tp
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Theorem 3.37 Bolzano-Weierstrass. Every bounded sequence consisting
of real numbers has a convergent subsequence.

00
n=1

Theorem 3.38 Let (z,).., be a bounded sequence. Then, (z,)

n=1
converges if and only if liminf,,_,. =, = limsup,,_, . Tp.

proof:

e suppose lim,, ,~, z,, = x, then the subsequences that converge to
limsup,,_, ., and liminf,,_, . =, must converge to x (theorem 3.18)

e suppose limsup,,_, ., = liminf,,_, z, = z, for all n € N, according
to the squeeze theorem,

inf{zg | k>n} <z, <sup{zy | k>n} = lim z, ==
n—oo
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Cauchy sequences

Definition 3.39 A sequence ()., is Cauchy if for all € > 0, there exists
an M € N such that for all n,k > M, we have |z, — x| < e.

Remark 3.40 A sequence (), is not Cauchy if there exists some € > 0,
such that for all M € N, there exists some n,k > M, so that we have
|z, — x| > €.

Example 3.41 The sequence (%)ZO

_, is Cauchy.

proof: let ¢ > 0, choose M € N such that M > 2/e, then for all
n,k > M, we have

Sequences 3-37

Example 3.42 The sequence ((—1)")._, is not Cauchy.

proof: lete=1, M e N, n= M, k= M + 1, then

()" = (1) =2>¢

Theorem 3.43 If the sequence (x,,) ., is Cauchy, then it is bounded.

proof:

o let e=1, (z,),—, is Cauchy = IM € N such that Vn,k > M,
<

n
lxn — 2] < 1

eletk=M — Vn>M, |z, —xy| <1 = Vn > M, we have
\xn\<\xM\—|—1

e take B = max{|z1|,|z2|,...,|zrm|, |xa| + 1}, then |z,| < B for all
neN
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Theorem 3.44 If the sequence (z,),., is Cauchy and a subsequence
(), converges, then (z,),~_; converges.

proof: let ¢ > 0

e (z,),—, is Cauchy = 3M; € N such that Vn, k > M;,
|y, — zi| < €/2

o let lim; oo ¢, = == My € N such that Vi > My, |z, — 2| < €/2

o let M = max{M;y, Ms}, then Vk > M, ny, > k > My, ni > k > Mo,
hence,

) — x| <o) — Tpy | + |20, — 2| <€/2+€/2=¢

Sequences 3-39

Theorem 3.45 Completeness of the real numbers. A sequence of real
numbers (z,).., is Cauchy if and only if the sequence () -

convergent.

proof:

e suppose (x,,) ., is Cauchy = ()., is bounded (theorem 3.43)
—> by theorem 3.37 there exists convergent subsequence of (x,,) .,
—> (zy),_, is convergent (theorem 3.44)

e suppose lim,,_,~, x,, = x, let € > 0, then dM € N, Vn > M, we have
|xn — x| < €/2; let k> M, then

T — xk| < |2y — x|+ |z — K| <€/2+€/2=c¢
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Remark 3.46 We say a set is Cauchy-complete, or just complete, if all
Cauchy sequence of elements in the set converges to some point in the set.
Theorem 3.45 indicates that R is complete.

Remark 3.47 The set Q is not complete. Since Q does not have the least
upper bound property, then, e.g., sup{x, | n € N}, sup{zy | kK > n}, etc.,
might not exist in Q.

Sequences 3-41
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4. Series

® series

e Cauchy series

e linearity of series

e absolute convergence

e comparison, ratio, and root tests
e alternating series

e rearrangements

4-1

Series

oo

~~_,, the formal object > >  x,, is

Definition 4.1 Given a sequence (x,,)
called a series.

A series converges if the sequence (s,,), _, defined by
m
szzxn:x1+"'+xm
n=1

converges. The numbers s,,, are called partial sums. If the series converges,
we write

In this case, we treat > - x, as a number.

If the sequence (sm)f;:l diverges, we say the series is divergent. In this
case, » ., &y is simply a formal object and not a number.

Series 4-2



Remark 4.2 Series need not start at n = 1.

Example 4.3 The series > 7 converges.

n=1 n(n+1)

proof: the sequence of partial sums (s,,) -_, is given by:

n=1
—mn on +1
_q 1 n 1 1 n 1 1 n n 1 1
S22 3 3 4 m  m+1
1
B
m+1
hence, s, 1 = > 07| n(n1+1) converges and >, n(n1+1) 1
Series 4-3
Theorem 4.4 If || <1, then >, r™ converges and > ° 7" =
proof:
e the sequence of partial sums (s,,) - _, is given by:
i n_ o™ (L —r) " =) 1t
S = T = = =
" 1—r 1—7r 1—r

e 1] <1 = r™ — 0 (theorem 3.16)

Remark 4.5 Series of the form Y °° jar™ with a,r € R are called

geometric series.

Series

4-4



Theorem 4.6 Let (x,),, be a sequence and let M € N. Then, > =,
converges if and only if Y ", =, converges.

proof:

e for all m > M, we have

m

2 nt D @
e suppose > -, x, converges, we have

m m M-—1 m M—-1
lim Z T, = 1i_r>n <Z T, — Z mn> = li_r>n (Z :L’n> — Z Tn
=M n=1

m— o0

oo
® suppose » -, X, converges, we have

Series 4-5

Cauchy series

Definition 4.7 The series Y~ z,, is Cauchy if the sequence of partial
sums () _, is Cauchy.

Theorem 4.8 The series > >  x, is Cauchy if and only if > 7z, is
convergent.

proof: according to theorem 3.45

e suppose Y -, &y, is Cauchy = (s,,)-_, is Cauchy => (8y,)_, is
o0 .
convergent =—> ) |, is convergent

® suppose Y -, &, is convergent = (S,,)._, is convergent —>
(8m)oe_q is Cauchy = >°>° |z, is Cauchy

Series 4-6



Theorem 4.9 The series Y | x,, is Cauchy if and only if for all € > 0,
there exists an M € N such that for all m > M and k& > m, we have

k
’Zn:mﬂ azn‘ < e.

proof: let ¢ > 0

e suppose Y-, x, is Cauchy =—> (3_"  x,) ._, is Cauchy = IM € N such
that Vm, k > M (assume k > m), we have

m k k
g Ty — g Tl < € — g Tyl < €
n=1 n=1 n=m+1

e suppose dM &€ N such that for all k > m > M, ‘Zﬁ:mﬂ Tn| < €, then we have

k

>

n=m-4+1

< €,

m k
DB BN
n=1 n=1

ice., (m @n)_ is Cauchy = >°°° | @, is Cauchy

Series 4-7

Theorem 4.10 If the series Zzozl x, converges then lim,, .. x,, = 0.

proof: let ¢ > 0

e > >, x, converges = » >, x, is Cauchy = IMj € N such

that Vk > m > My, we have ’Zf‘;:mH Ty | < € (theorem 4.9)

e choose M = My + 1, then Ym > M, by taking k =m >m — 1 > M,
we have

m
[Ty, — 0] = || = Tp| <€ = lim z, =0

n—oo
n=m—141

Remark 4.11 The converse of theorem 4.10 does not hold.
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Theorem 4.12 If || > 1 then the series Y~ ,r™ diverges.

proof: |r| >1 = lim, o™ # 0, by theorem 4.10, >~ ™ diverges

Corollary 4.13 The series > >~ ar™ with a,r € R converges if and only
if [r] < 1.

Series 4-9

Theorem 4.14 The harmonic series 2211% does not converge.

0.@] .

proof: we show that a subsequence of (s,,), _; is unbounded

e consider the subsequence (sqi);—,, given by

—§1—1+1+1+1+1+ P DFR L +1>
SQZ_nzln_ 2 371 5 ) 2i—1 41 2i

i ok

:1+Z Z -

k=1 n=2k_1+1

3|+

oo
m=1

e (1+41i/2);2, is unbounded = (s4i);~, is unbounded = (s,,)
is unbounded = > | L does not converge

Series 4-10



Linearity of series

Theorem 4.15 Let « € R and Y > @, and > - vy, be convergent
series. Then the series > (o, + yp) converges and

Z(a:ﬂn—i—yn —aan+Zyn

n=1

proof: consider the partial sums of Y7 (ax,, + y,,), we have

(oza:n—i—yn —ozZa:n+Zyn

NGE

m

m
S SRS
n—= n—=

(ozazn—i—yn —aan—l-Zyn

I
||M8

Series 4-11

Absolute convergence

Theorem 4.16 If x,, > 0 for all n € N, then the series ZOO X, converges
if and only if the sequence of partial sums (s,,) - _; is bounded

proof:

® suppose > . | I, converges = (S,,) °_, converges = () _, is
bounded

e suppose (s.,)-_, is bounded, since z;,, > 0 for all n € N, we have

m m
Sm = § Ln S E Ty + LTn+1l = Sm+1,
n=1 n=1

i.e., ($m),-_, is monotone increasing = (s,,,),._, converges —>
(o.@]
> noq &y CONverges

Series 4-12



Definition 4.17 The series Y~ |z, converges absolutely if >~  |z,|
converges.

Theorem 4.18 If the series Y~ | x, converges absolutely then > >°  x,
converges.

proof:

e we first prove the following claim by induction:

Lemma 4.19 For all z3,...,2, € R, we have [>°7" x| < >0 |z

— suppose n = 2, we have the triangle inequality |21 + xo| < |z1| + |22|

— suppose n > 2, and >0 x;] < > |z;| holds, we have

n+1 n n n—+1
Z%‘ < Zﬂfz + [Tn41] < Z |i| + |Tnt1] = Z ||
i=1 i=1 i=1 =1

Series 4-13

e > | x, converges absolutely —> Z};O:l |z, converge: — let
€e>0, dM € Nst.Vk>m > M, |Zn:m+1\an =>

nem1 |xn| < €

k
<D et 1Tnl <€

e hence, for all Kk > m > M, we have ‘Zﬁ:m+1 Tn

o0
= ) %, converges

Remark 4.20 The converse of theorem 4.18 does not hold.

Series 4-14



Comparison test

Theorem 4.21 Comparison test. Suppose 0 < z,, < y,, for all n € N.

o If Y °° |y, converges then > >°  z, converges.

o If Y7  x, diverges then Y >, v, diverges.

proof:

e suppose Y oo, y, converges => (>."  y,) - _ is bounded =
dB>0st. VmeN, Y7 yu| =27 yn < B = Vm e N, we

have - -
0<> <Y yn<B
n=1 n=1

—> (30 xn).._, is bounded = by theorem 4.16, the series
> oo | Ty converges

Series 4-15

e suppose Y -, x, diverges = by theorem 4.16, (3., xn)zzl is
unbounded = VB > 0, dm € N such that

m
> on
n=1

m
= an > B,
n=1

hence, for this m,

—> (X0 Yn),._, is unbounded = > |y, diverges

Series 4-16



Theorem 4.22 The series >~ | # converges if and only if p > 1.

proof:

® suppose ZZO 1 p converges, assume p < 1, then we have 0 < % < ni; the series
oo L diverges = >, -1 diverges (theorem 4.21), which is a contradiction
e suppose p > 1, let s,, = >
— we first show that s, < s9m for all m € N: by induction, we have 2" > m for
m
alm eN — Sm:anﬂanSZQ_ ip:st

— we now show that som is bounded by 1 —|—

_o—(p—1)
2™ 1
T n=1 E
—1+<1>+<1+1)+ +< S 1)
B 27 30 4p (2m—1 + 1)P (2m)P
m 2k: 1
S S Lans Sl
k=1 n:2k71+1 k=1 ,,—ok— 1y
Series 4-17

1 "N (e -
£1+Z > e D SRR CIE CARE VR
k=1

=1 p=ok—141

:1+Z2 (p—1)(k=1) _ 1+22 (p—Dk
k=1

<1e e o3 (2 )
k=0 k=0

=1 1 — 2—(—-1)’

where the last equality is from the fact that p — 1 > 0, and using the properties of
geometric series (theorem 4.4)

— put together, we have 0 < s, < 59m < 1+ m —> (8m)pyy IS

monotone increasing and bounded = (s;,),n_; converges => > >
converges

Series 4-18



Ratio test

Theorem 4.23 Ratio test. Suppose x,, # 0 for all n and the limit

I — lim [Zntd
oo [zn]

exists.
o If L >1then Y ~~ x, diverges.

o If L <1then Y >~ x, converges absolutely.

proof:

e suppose L > 1, then AM € N such that Vn > M, lonail 5

zal nl
Vn > M, — limy oo n #0 = > 7| @, diverges
(theorem 4.10)

Series 4-19

e suppose L < 1, let L<a<1
- 3M eNst.Vn > M, 2l <o = Yn > M, |z,] < ofz,]

— |$'n| S C¥|mn—1| S & |mn—2| S T S C“n_]\/[|m]\/f|

— Vn > M, we have |z,| < o™ M|z

— consider the partial sums of the series > | |z, assume m > M:

m M—
Z lzn| = Z Tn| + Z |zn| < Z |zn| + Z |z
n=1

IN
||P1g
:_
+
vk
R
3
=
8
=
I
ilvgh
i
+
E)
=
L[
Q

where the last equality is from the properties of geometric series and 0 < o < 1

— hence, the sequence of partial sums (3", |z,|), _, is monotone increasing and
o o
bounded = >, |z,| converges —> > " | x, converges absolutely

Series 4-20



Remark 4.24 If L =1 in theorem 4. 23 then the test doesn't apply. For

example, > | 1 L diverges, and >"°7 | L converges.
Example 4.25 The series >, n2}|—)l converges absolutely.
proof:
( 1)n ] ] (—1)7;+1 ,
= <—:>1im% lim — =1
n2+1| n2+1 n—oo  |(=1) n—oo (n + 1)
n2+1
Series 4-21
Example 4.26 The series Y — ol converges absolutely for all z € R.
proof:
anrl
D)
T (Y] S O B

Series 4-22



Root test

Theorem 4.27 Root test. Let Y -, x;, be a series and suppose that the
limit

L = lim ]mn\l/n
n—oo

exists.
o If L >1then Y °~ x, diverges.

o If L <1then Y >~ x, converges absolutely.

proof:

e suppose L > 1, then dM € N s.t. Vn > M, mn\l/nzl — Vn > M,

zp| > 1 = limy 0@y #0 = > @, diverges (theorem 4.10)

e suppose L < 1, let L<a<1

— 3M € N such that Vn > M, |z,|"" <a = V¥n > M,

Tn| < Q™

Series 4-23

— consider the partial sums of the series >~ | |z,

, assume m > M:

m M-—1 m M-—1 fe’e)

Z‘xn‘ = |Zn| + Z [zn] < Z |Zn| + Z |0

n=1 n=1 n=M n=1 n=M
M-—1 fo'e) M-—1 fo'e)

IN
£
+
g
Q
3
I
&
_|_
g
Q
=
+
3

where the last equality is from the properties of geometric series and
0<ax<xl

. o .
— hence, the sequence of partial sums (3°7" , |x,]), _, is monotone
increasing and bounded = Y >, |x,| converges — > ° 1z,
converges absolutely
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Remark 4.28 Similarly, if L = 1 in theorem 4.27 then the test doesn't
apply.

Series 4-25

Alternating series

Theorem 4.29 Let (z,) ., be a monotone decreasing sequence with
lim,, 00 @y, = 0. Then the series > >~ | (—1)"x,, converges.

proof: consider the partial sums s, = > (—=1)"x,

e (,),_, is monotone decreasing and x,, -+ 0 = Vn € N, we have

Tp > Tni1 > 0

e we first show that the subsequence (sa,,,),._, converges, notice that
2m

Som = Z (—1)”1‘” = —I + To — I3 + = L2m—1 + Tom (41)

n=1
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— rearranging the terms in (4.1), since x,, 11 < z,, Vn € N, we have

S2m = (352 - 331) + (%4 — 56'3) + -+ (ZCQm — ZCQm_l)
> (g —x1) + (w3 — x2) + - - -
+ (om — Tam—1) + (Tomt2 — Tam+1)

= S2(m+1)

—> (S2m),._, is monotone decreasing

— rearranging the terms in (4.1) differently, since x,, > z,+1 > 0,
Vn € N, we have

Som = —T1 + (T2 — x3) + (T4 — x5) + -

+ (Tom—2 — Tam—1) + Tam > —11

—> (S2m),._ is bounded below

— put together, we conclude that (32m)f§:1 converges, let so,, —

Series 4-27

e we now show that (s,,) -_, also converges to z, let € > 0

— Som — * — dM; € N such that Vm > M,
— 2, >0 = dMs, € N such that Vm > M,

Som — x| < €/2
Ty < €/2

let M = max{2M; + 1, My}, then Vm > M, m > 2M; + 1, m > My

— if m is even — 5 > My, hence
|$m — x| = ‘32,%—1" <€/2<e€

— if m is odd, then m — 1 is even and m — 1 > 2M; = ™>1 > M,
hence

sm—x\:|sm_1—x+xm\:‘82.m7_1—x+xm

< ‘sz,mT_l - :c‘ V| < €/2+¢/2 =€

put together, (s,,) -_, converges —> > >~ (—1)"x,, converges
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n

Corollary 4.30 The series Zle% converges but does not converge
absolutely.

proof:

. oo
® since (%)n_ is monotone decreasing with hmn_>oo =0, it follows

1
immediately from theorem 4.29 that > > | Tl) converges

n

e since Y ‘ﬂ‘ =Y L and Y07, L diverges, we conclude that

S (_i) does not converge absolutely

Series 4-29

Rearrangements

Theorem 4.31 Suppose >~ | x,, converges absolutely and " >7 | z,, = .
Let 0: N — N be a bijective function. Then, the series anl Tg(n)
is absolutely convergent and 22021 Tgm) = . In other words, absolute
convergence implies, if we rearrange the sequence, the new series will still
converge to the same value of the original series.

proof:

o we first show >0 | [@,(,,)| converges, i.e., (3 n; [To(m)l) ., is
bounded

— >0, |zn| converges = (30", |x,|) ._, is bounded =
3B > 0 such that Ym e N, > | |z,,| < B

- Vm e N, {1,...,m} is a finite set = Jk € N such that
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hence,

m k
Z Zo(n)| = Z lzy] < Z |z, < B
n=1 n=1

n€o({1,...,m})
= VYm e N, Y7 | |Z(n)| is bounded

n=1

e we now show that Y | z,(,) =, let € > 0

— > xn =2 = IMy € N such that for all k > m > M), we have

m k
an—m <¢€/2 and Z Ty| < €/2
n=1 n=m-+1

— the set {1,..., My} is finite = IM € N, M > M, such that
{1,..., Mo} Co({1,...,M}),
hence, for all m > M, let p = max(c({1,...,m})) > My, we have

0({1,...,m}):{1,...,M0}U{M0—|—1,...,p}

Series 4-31

— consider the partial sums of Y > | Ty (z), for all m > M, we have

My p
= g Ty — | = g Tn — T+ g Tn
n=1

Z To(n) — T
n=1

n€o({1,...,m}) n=My+1
Mo p

San—x+ Z Tn| <€/2+€/2=c¢
n=1 n=Moy+1

. m 0
— hmm_mo Zn:l xa(n) =T = Zn:l xa(n) =7

Series 4-32
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5. Continuous functions
e cluster points of sets
e limits of functions and sequential properties
e left and right limits
e continuous functions
e operations that preserves continuity
e extreme value theorem
e intermediate value theorem
e uniform and Lipschitz continuity

5-1

Cluster points of sets

Definition 5.1 Let S C R. We say that the point ¢ € R is a cluster point
of S if for all § > 0, we have (c—d,c+ ) NS\ {c} #0, i.e, forall § >0,
there exists some = € S, such that 0 < |z — ¢| < 4.

examples:

e S={1/n|n e N} has a cluster point c =0

S = (0,1) has a set of cluster points given by [0, 1]

S = Q has a set of cluster points given by R

S = {0} has no cluster points

S = Z has no cluster points

Continuous functions 5-2



Theorem 5.2 Let S C R. Then ¢ € R is a cluster point of S if and
only if there exists a sequence (z,),, of elements in S\ {c} such that
lim,, so0 ,, = C.

proof:

e suppose c is a cluster point of S, then Vé > 0, dz € S such that
O0<|z—cl<d

— Vn € N, choose z,, € S such that 0 < |z,, — ¢| < %

-1 50 = |lz,—¢ >0 = =z, ¢

e suppose there exists a sequence ()., with z,, € S\ {c} for all
n € N such that z,, — ¢, let § >0

- x, — cwith z,, € S\ {¢} = IM € N such that Vn > M,
0<|xnp—c|<d

— choose x = ), then we have 0 < |[x —¢| < § = S has cluster
point ¢

Continuous functions 5-3

Limits of functions

Definition 5.3 Let f: S — R be a function and ¢ be a cluster point of
S C R. Suppose there exists an L € R, and for all ¢ > 0, there exists some
d > 0 such that for all x € S and 0 < |z —¢| < §, we have |f(z) — L| < e.
We then say f(z) converges to L as x goes to ¢, and we write

f(x) = L as x—c.
We say L is a limit of f(z) as x goes to ¢, and if L is unique, we write

lim f(x) = L.

Tr—cC
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Remark 5.4 The function f: S — R does not converge to L € R as «
goes to a cluster point ¢ of S implies that there exists some € > 0, such
that for all § > 0, there exists some x € S and 0 < |z — ¢| < §, so that
[f(z) — L[ > e

Theorem 5.5 Let f: S — R be a function and ¢ be a cluster point of
SCR. If f(x) = Ly and f(x) = Ly as © — ¢, then Ly = Lo.

proof: let ¢ > 0

o f(x) = Ly asx — ¢ = 36; > 0 such that for all z € S and
0<|x—rc| <oy, |f(x)—Li| <€/2

o f(z) = Ly as x — ¢ = 3d2 > 0 such that for all x € S and
0<|z—rc| <do, [f(x)— Lo| < €/2

e choose § = min{dy,d2}, then for all z € S and 0 < |z — ¢| < 0, we have

|L1—Lao| = |[Li—f(z)+f(z)—L2| < |f(z)—Li|+|f(z)—L2| < €/2+€e/2=¢
— L1 = L2

Continuous functions 5-5

Example 5.6 Let the function f(z) = ax+0b. Then, for all ¢ € R, we have
lim, . f(x) = ac+b.

proof: let € > 0, choose § = 57, then for all z € R and 0 < |z —c| <0,

we have

|f(z) = (ac +b)| = [(ax 4 b) = (ac + b)| = |al|z — ¢[ < a]d =

Example 5.7 Let f: (0,00) — R with f(z) = +/z. Then, for all ¢ > 0, we
have lim, . f(x) = /c.

proof: let € > 0, choose § = €,/c, then for all z > 0 and 0 < |z —¢| < §,
we have

(Vr — Vo) (Vz + Ve)

[f(z) = Vel = Ve - Vel =

VI ++/c
| z—=c |z — c] i .
_‘ﬁ+¢a VRV
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1 z#0
2 =0

Example 5.8 Let f(z) = { . Then, lim,_,o f(z) =1 (# £(0)).

proof: let € > 0, choose § = 1, then Vz satisfies 0 < |z| < J, we have
r #0 = Vux satisfies 0 < |z| < J, we have |f(z) —1|=|1—-1]=0<e¢

Theorem 5.9 Let f: S — R be a function and ¢ be a cluster point of
S C R. Then, the following statements are equivalent:

e The function f(x) converges to L € R as x goes to ¢, i.e.,

lim f(z) = L.

Tr—cC

(oo

~—1 in S\ {c} such that lim,, o x,, = ¢, we have

e For all sequences ()
lim,, o0 f(z,) = L.

Continuous functions 5-7

proof:

e suppose lim, . f(z) =L, let e > 0

— 36 > 0, such that for all z € S and 0 < |z — ¢| < §, we have
[f(z) — L] <e

-z, = ¢ x, €S\ {c} = IM € N such that Vn > M,
0<|zp,—c| <6 = Vn> DM, we have |f(z,) — L| <, i.e.,
flxn) — L

e suppose for all sequences in S\ {c} s.t. ,, — ¢, we have f(z,) = L

— assume lim,_,. f(z) # L = de > 0 s.t. V§ > 0, there exists some
rxe€Sand0< |z —c|l <9, sothat |f(z)—L|>¢

— choose a sequence (x,,), ., such that Vn € N, z;,, € S\ {c},
0<|z,—c| <2 and|f(zn) —L| >eforallneN

— however, £ -0 = =z, ¢ = f(z,) > L = 3IM € Nsit.
Vn > M, |f(x,) — L| < €, which is a contradiction
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Theorem 5.10 For all ¢ € R, we have lim,_,.z? = 2.

proof: let (z,,) -, be a sequence in R\ {c} such that x,, — ¢, then

according to theorem 3.24, we have a:% - = limy_ .22 = c?
(theorem 5.9)

Theorem 5.11 The limit lim, ,osin(l/x) does not exist, but
lim,_,oxsin(1l/z) = 0.

proof:

e we first show that lim,_,ozsin(1/z) = 0: let (x,,), ., be a sequence in
R\ {0} such that z,, — 0; since Vn € N, 0 < |z, sin(1/z,)| < |zn],
and x,, — 0, we have |z, sin(1/x,)] - 0 = lim,,oxsin(l/z) =0

e we now show that lim,_,osin(1/x) does not exist:

2

— choose a sequence (x,), ., where z,, = TSy then we have
z, — 0
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— consider the sequence (sin(1/z,,)) -, we have

sin(1/zn) = sin (@) _

— (sin(1/z,)),., does not converge — lim,_,¢sin(1/x) does
not exist
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Sequential properties

Theorem 5.12 Let f,g: S — R be functions and ¢ be a cluster point of
S C R. Suppose f(z) < g(x) for all x € S, and we have lim,_,. f(x) and
lim, . g(z) both exist, then lim,_,. f(x) < lim, . g(z).

proof: let (x,,) -, be a sequence in S\ {c} such that z,, — ¢

o lim,. f(z) and lim, ¢ g(z) exist = (f(zn)),—; and (9(zn)),—;
converges

o let f(z,) — L1, g(x,) — Lo, since f(x) < g(z) for all z € S, we have
Ly < Ly, i.e., lim, . f(z) < lim,_,.g(x)

similarly, we can prove the following theorems:

Theorem 5.13 Let f: S — R be a function and ¢ be a cluster point of
S C R. Suppose the limit lim,_,. f(x) exists, and there exists a,b € R
such that a < f(z) < bfor all z € S\ {c}, then a < lim,_,. f(x) <b.
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Theorem 5.14 Let ¢ be a cluster point of S C R, and f,g,h: S - R
be functions such that f(z) < g(z) < h(x) for all z € S\ {c}. Suppose
lim, . f(x) = lim,_,. h(z), then

lim g(z) = lim f(z) = lim h(x).

Tr—cC Tr—cC Tr—cC

Theorem 5.15 Let ¢ be a cluster point of S C R, and f,g: S — R be
functions such that lim,_,. f(x) and lim,_,. g(z) both exist, we have:

o lim, ,.(f(z) + g(x)) = lim,_. f(z) + limy_. g(z);
e if lim, ,.g(x) # 0 and g(x) # 0 for all z € S\ {c}, then

. f(l‘) - lim, . f(x)
o) Tn,eg(z)
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Theorem 5.16 Let ¢ be a cluster point of S C R and f: S — R be a
function such that lim,_,. f(x) exists, then we have

lim | £ ()] = | lim f(2)].
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Left and right limits

Definition 5.17 Let S C R and f: S — R be a function.

Suppose ¢ is a cluster point of SN (—o0,c), we say f(x) converges to L as
x — ¢, if for all € > 0, there exists a 4 > 0 such that for all x € S and
c— 0 <x<c wehave |f(z) — L| < e. We call such a limit the left limit
of f at ¢, denoted lim,_, .- f(x).

Suppose ¢ is a cluster point of SN (¢,00), we say f(x) converges to L as
x — ct, if for all € > 0, there exists a § > 0 such that for all z € S and
c <z <c+4d, wehave |f(x) — L| < e. We call such a limit the right limit
of f at ¢, denoted lim,_, .+ f(x).

Example 5.18 Consider the function f given by

f(:r:):{ 1 >0

0 =<0,

then lim,_,o- f(z) = 0 and lim,_,o+ f(x) = 1, even if f(0) is undefined.
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Continuous functions

Definition 5.19 Let S C R and ¢ € S. We say the function f is
continuous at c if for all € > 0, there exists a > 0 such that forall z € S
and |z — ¢| < d, we have |f(x) — f(c)| <.

We say the function f is continuous on the set U for U C S if f is
continuous at every point of U.

Remark 5.20 The function f is not continuous at point ¢ € S if there

exists some € > 0 such that for all 6 > 0, there exists some z € S and
|z —¢| < 9§, so that |f(z) — f(c)| > e.
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Example 5.21 The function f(z) = ax + b is continuous on R.

proof: let c € R, € > 0, choose § = |a|6+1, then for all z € R, |z — ¢| < 6:

lal

@) = F(@)] = laz +b—ac=b| = lalle — el <alé = =5

e<e

Example 5.22 The function f given by

1 2#0
ER e

iIs not continuous at ¢ = 0.

proof: choose e =1 and let § > 0, then x = §/2 satisfies |x| < ¢, but

[f(@) = O =1 -0[=1=¢€
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Theorem 5.23 Let S C R be a set, c € S be a point, and f: S — R be a
function.

e If c is not a cluster point of S, then the function f is continuous at c.

e If ¢ is a cluster point of S, then the function f is continuous at c¢ if and
only if lim, . f(x) = f(c).

e The function f is continuous at ¢ if and only if for all sequences (x,), .,
in S with lim,, , . x,, = ¢, we have lim,, , f(x,) = f(c).

proof: to show the first statement, let € > 0

e ¢ € S and c is not a cluster point of S = 36 > 0 such that

(c—0d,c+0)NS = {c}

e then for all x € S such that |z — ¢| < d, we have x = ¢, and hence,

[f(z) = fl) = 1f(c) = fle)| =0 <e
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we now show the second statement:

e suppose f is continuous at ¢, let € > 0

— f is continuous at ¢ = 4§ > 0 such that for all x € S and
|z — | < 6, we have |f(z) — f(c)| <€

— then Vz € S such that 0 < |z — ¢| < 6,

lim, . f(z) = f(c)

f(@) = fle)] <e =

e suppose lim, . f(x) = f(c), let e >0

- f(x) = f(c) as x — ¢ = 36 > 0 such that for all z € S and
0<|x—c|<d, wehave |f(z) — f(c)] <€

— then for all z € S such that |z — ¢| < §: if x = ¢, we have

[f(z) = fl)| = |f(c) = fle)[ =0 <e

ifz#c, wehave 0< |z —¢c|<d = |f(z)— f(c)| <e

— put together, we conclude that the function f is continuous at ¢
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we now show the third statement

e suppose [ is continuous at ¢, let (a:n)zo:l be a sequence in S, z,, — ¢,
let € > 0

— f is continuous at ¢ = 96 > 0 such that for all x € S and
|z — | < 6, we have |f(z) — f(c)| <€

— x, > ¢ = dM € N such that Vn > M, |z, —¢| <0 =
Vn =M, |f(zn) = flc)l <e = (f(zn))py = fle)

e suppose for all (z,,),~, in S such that z,, — ¢, we have f(x,) — f(c)

— assume f is not continuous at ¢ = de >0, V6 > 0, dx € S such
that |[x —¢| < 6, but |f(z) — f(c)| > €

— choose z, € Ss.t. Vn € N, 0 < |z, — ¢| < + but |f(z,) — f(z)| > €

- %%0 = x, > ¢ = f(x,) > f(¢) = IM € N such that
Vn > M, |f(x,) — f(c)| < € which is a contradiction
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Theorem 5.24 The functions sinx and cos z are continuous on R.

proof:

e recall the following properties of sinx and cosx for all x € R
— sin®(z) 4+ cos?(z) =1 = |sinz| <1 and |cosz| < 1
— |sinz| < ||
— sin(a + b) = cos(a) sin(b) + sin(a) cos(b)
— sin(a) — sin(b) = 2sin (%52) cos (2£2)

e we first show that sin z is continuous, let ¢ € R, let € > 0, choose
d = ¢, then for all z € R such that |z — ¢| < §, we have

. (w—c) (az—l—c) . (w—c)
2 sin cos sin
2 2 2

e we now show that cosz is continuous, let ¢ € R, let (z,,), ., be a
sequence with z, — ¢, then we have x,, + 5 — ¢+ 7, and hence,

|z — ¢l
<2——

=|lz—c| <e

<2

| sinx —sinc| =

. . . s . s
lim cosx,, = lim sin (xn + —) = sin (c + —) = cosc
Nn—00 n—00 2 2
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Theorem 5.25 Dirichlet function. The Dirichlet function given by

) 1T zeQ
-1 78

is not continuous on all of R..

proof: let c € R

e if c € Q, then for all n € N, there exists x,, ¢ Q s.t. c < x,, < ¢+ %;
% —0 = x,, — ¢, however,

Tim f(@a) =0 # £(c) = 1
—> (f(z,)),—, does not converge to f(c)
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o if c ¢ Q, then for all n € N, there exists x,, € Q s.t. c < x,, < ¢+ %;
% —0 = x,, — ¢, however,

Jim f(zn) =17 f(c) =0

—> (f(zy)),_, does not converge to f(c)
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Operations that preserves continuity

Theorem 5.26 Let f,g: S — R be functions on .S C R and are continuous
atce S.

e The function f + g is continuous at c.
e The function f - g is continuous at c.

o If g(x) # 0 for all z € S, then the function f/g is continuous at c.

proof: we show that the function f + g is continuous at ¢, the other two
statements can be proved similarly; let (z,,) -, be a sequence in S with
Ty —> C

e fis continuous at ¢ = lim,_,« f(zn) = f(c)
e g is continuous at ¢ = lim,,,o g(zn) = g(c)

e hence, lim,,, oo (f(zn) + g(zn)) = f(c) + g(¢c) = f+ g is continuous
at c

Continuous functions 5-23

Theorem 5.27 Let f: B — R and g: A — B be functions on A, B C R.
If g is continuous at ¢ € A and f is continuous at g(c) € B, then fog is
continuous at c.

proof: let (x,) -, be a sequence in A and z,, = ¢ = g(z,,) — g(c)
= f(g9(zn)) = f(g(c)) = fogis continuous at ¢

Theorem 5.28 Let f be a polynomial function of the form
f(z) = apz? + - -+ a1 + ao.

Then, the function f is continuous on R.

proof: let c € R, let (:z:n)zozl be a sequence in R and z,, — ¢, then:

lim f(z,) = lim (apa®? + -+ + a12, + ao)
n—oo n—oo
=ap lim ¥ + .- - 4+ a1 lim =, + ao
n—oo n—oo

=ayc’ + -+ aic+ag = f(c)
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Example 5.29 Theorems 5.26 and 5.27 allows us to show that some given

function is continuous without a huge € — § proof, for example:

2

e The function 1/2? is continuous on (0,00), since x2 is continuous on

(0, 00).

: 2 . : : :
e The function (cos(1/z%))” is continuous on (0,00), since cosz is
continuous on R, and z? is continuous on (0, ).
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Extreme value theorem

Definition 5.30 A function f: S — R is bounded if there exists some
B > 0 such that for all z € S, we have |f(z)| < B.

Theorem 5.31 If the function f: [a,b] — R is continuous then f is
bounded.

proof:

e suppose f is unbounded, then VB > 0, Jz € [a, b] such that |f(x)| > B
e let (z,),—, be a sequence in [a,b] such that for all n € N, |f(z,)| > n

o (z,),—,isin [a,b]OO:> (2n),—, is bounded = there exists a
(2

subsequence (x,,),_, (theorem 3.37) that converges to c € R
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e 0<z,<b = a<uz, <b = ccla,l

[e.@)

e fis continuous on [a,b] = f(zy;,) = f(c) = (f(Tn;)),—, s
bounded

o |f(zn,)] >n; = (n;);~, is bounded, which is a contradiction

Definition 5.32 Let f: S — R be a function. We say the function f
achieves an absolute minimum at c if f(z) > f(c) for all z € S. We say
the function f achieves an absolute maximum at d if f(z) < f(d) for all
xeS.
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Theorem 5.33 Extreme value theorem. Let f: [a,b] — R be a function on
a closed, bounded interval [a,b]. If the function f is continuous on [a, b],
then f achieves absolute maximum and absolute minimum on [a, b].

proof: we show the case for absolute maximum
e f is continuous on [a,b] = f is bounded = the set
E={f(x)|z € [a,b]} is bounded = sup F € R exists

e sup E is the supremum of {f(x) | z € [a,b]} = Vz € [a,!)],
f(z) <supE, and, there exists some sequence (f(zy)) -, with
T, € [a,b] such that f(z,) = sup E

o (x,),",isin [a,b] = there exists a subsequence (z,);-, such that
Tp, > dand d € [a,b] = f(z,;) = f(d) (since f is continuous)

o f(zry,) >supl = f(z,,) >supl = supE = f(d) = there
exists a point d € [a, b] such that f(x) < f(d) for all x € [a, D]
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Remark 5.34 To apply the extreme value theorem, the function f has to
be continuous on a closed, bounded interval.

If the function f: [a,b] — R is not continuous, consider the function given

by
1
_ 5 r=0orz=1
/(@) { r x€(0,1),

which neither achieves an absolute maximum nor an absolute minimum on
0,1].

If the function f: S — R is continuous but S not closed and bounded,
consider the function given by

flz) =~ — , §=1(0,1),

r 1—=x

which neither achieves an absolute maximum nor an absolute minimum on
[0, 1].
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Intermediate value theorem

Theorem 5.35 Let f: [a,b] — R be a continuous function. If f(a) <0
and f(b) > 0, then there exists some ¢ € (a,b) such that f(c) = 0.

proof: let a; = a, by =0, for all n € N, given a,, and b,,, define a,,+1 and
bn+1 as:

o Gpi1 = ap, by = g, if f(%FPe) >0

o app1 =2t b,y = b, if f(2dbn) <0
then the sequences (ay,,),., and (b,),—, has the following properties:

e a<a,<apnt1 <bpy1 <b,<bforallne N = (a,),., and
(bn).—_, are monotone and bounded = (a,),., and (by) —,
converge, let a,, — ¢, b, — d

e f(a,) <0, f(by) >0 for all n € N, since f is continuous, ¢, d € [a, b]
= lim, o f(an) = f(c) <0 and lim, f(by) = f(d) >0
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bp—a bn—1—0n—1 b—a b—a
.bn+1—an+1:n2n:n 22” ::271 :}bn— ,

and hence, we have

. . b—a . .
A5 0n —an) = J0 ey = 0= B, b = B

— lim,, o0 by, = lim, y0a, =— c=d

put together, we have f(c) <0, f(d) >0, and f(c) = f(d)
— f(c) = f(d) =0 = 3c € (a,b) such that f(c) =0
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Theorem 5.36 Bolzano's intermediate value theorem. Let f: [a,b] — R
be a continuous function. Suppose y € R such that f(a) < y < f(b) or
f(b) <y < f(a), then there exists a ¢ € (a, b) such that f(c) = y.

proof: we consider the case for f(a) < y < f(b), the other case is similar
e let g: [a,b] — R be a function given by g(z) = f(z) — y, then g is

continuous on [a, b] (theorem 5.26)

o fla) <y < f(b) = gla)= f(a) —y <0, g(b) = f(b) —y >0
— Jc € (a,b) such that g(c) ) —y = 0 (theorem 5.35)
—> dc € (a,b) such that f(
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Theorem 5.37 Let f: [a,b] — R be a continuous function. Suppose the
function f achieves absolute minimum at ¢ € [a,b], and achieves absolute
maximum at d € [a,b]. Then, we have f([a,b]) = [f(c), f(d)], i.e., every
value between the absolute minimum value and the absolute maximum
value is achieved.

proof:

e according to theorem 5.33, we have f([a,b]) C [f(c), f(d)]

e according to theorem 5.36, we have [f(c), f(d)] C f([c,d]) C f([a,b])
e hence, f([a,b]) = [f(c), f(d)]

Remark 5.38 Similarly, theorem 5.36 is false if f is not continuous.

Example 5.39 The polynomial given by f(z) = 2292t 4+ 22020 4+ 9.03x + 1
has at least one real root.

proof: we have f(0) =1 >0 and f(—1) = —8.03 < 0, hence, by
theorem 5.36, there exists some ¢ € (—1,0) such that f(c) =0
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Uniform continuity

Example 5.40 The function f(z) =1 is continuous on (0,1).

proof: let ¢ € (0,1) and € > 0, choose § = min {%,%26} then Vz € (0,1)
such that |z — ¢| < J, we have
o |z —c]| Lz —¢c|<d<§5 = —5<|z|—c =

e hence, ‘l S Y e
x c |z|c

Remark 5.41 Example 5.40 shows that in the definition of function
continuity, the number & can depend on both the number ¢ and the
point c.
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Definition 5.42 Let f: S — R be a function. We say the function f is
uniformly continuous on S if for all € > 0, there exists some d > 0 such
that for all x,c € S and |z — ¢| < §, we have |f(z) — f(c)] < e.

Remark 5.43 In the definition of uniform continuity, the number § only
depends on e.

Example 5.44 The function f(z) = 22 is uniformly continuous on [0, 1].

proof: let € > 0, choose § = §, then for all z,c € [0,1] and |z —¢| < 6, we
have |x + ¢| < 2, and hence,

1f(z) — flo)| =2 — | =]z +c|jlz—c <|z+c|d§<20=2-c=¢
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Remark 5.45 Let f: S — R be a function. We say the function f is not
uniformly continuous on S if there exists some € > 0 such that for all § > 0,
there exists some z,c € S and |x — ¢| < 6 so that |f(x) — f(c)| > e.

L is not uniformly continuous

Tz

Example 5.46 The function given by f(z)
on (0,1).

proof: choose ¢ = 2, let § > 0, choose ¢ = min {5, %} T = % then:

e z,ce(0,1)and Jr—¢|=£5<2<§
1 1| _ |x—=c| _ 2 _ 1 _
“E E‘—|x||c|—§'c_2—222—5

Example 5.47 The function f(x) = 2% is not uniformly continuous on R.

proof: choose ¢ = 2, let § > 0, choose ¢ = %, r=c+ %, then we have

ez,ceERand [z —c|=2<

Sl
_|_
]IS
N~—
[S][S%
I
[\
_|_
|0«1

[}
V
[N}
I
M

o [17 = = |z +cllo— el = 2+ 3) -3 = (
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Theorem 5.48 Let f: [a,b] — R be a function. Then, the function f is
continuous on [a, b] if and only if f is uniformly continuous on [a, b].

proof:

e suppose f is uniformly continuous on |[a,b]: let ¢ € [a,b], € > 0, then
according to uniform continuity, 3§ > 0 such that for all = € [a, b] and
|z —c| < J, we have |f(z) — f(c)] < e

e suppose f is continuous on [a, b

— assume f is not uniformly continuous on [a, b], then Je > 0 such that
Vo > 0, there exists z, ¢ € [a,b] s.t. |x —¢| < § but |f(x) — f(c)| > €

— choose sequences (z,).—, and (c¢,,),—; such that for all n € N,
Tny Cn € [a,b], |Tn — cnl| < % but |f(xn) — f(cn)| > €

— since &, € [a,b] for all n € N, there exists a subsequence (xy,);, of
(2n),—, such that x,, — ¢ and ¢ € [a, b] (theorem 3.37)
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— take subsequence (cn )ieq Of (¢n),—; according to the indexes n; of
(Tn,;);o . then ¢, € a, b] for all n € N = there exists a

[e.e)
subsequence (cn ) such that Cny; = d and d € [a, D]
=1
B o0 . .
— take subsequence (xn > of (xni)¢—1 according to the indexes oy
Jj=1 -
(e @]
of (an ) , then Tn;, — ¢ since x,, — ¢
j= 1

-0< \xn — Cn;. ] < T and — — 0 = lim;_, \ajn Cm’j| =0
J .7
— hmj_>OO a:ni, =lim; ,ccp, = c=d
J J

— since f is continuous on [a,b] and x,,, — c, Cny = € We have
tj

lim f(z,, )= lim f(CnZ-j) = f(c)

j—o0 Y J— 00
= 0=1f() = £ = lim |f(zn;) = flen,)| = &

which is a contradiction
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Lipschitz continuity

Definition 5.49 Let f: S — R be a function. We say the function f is
Lipschitz continuous on S if there exists some K > 0 such that for all
x,y € S, we have |f(x) — f(y)| < K|z — y|.

Remark 5.50 Geometrically, the function f is Lipschitz continuous if and
only if all lines intersects the graph of f in at least two distinct points has
slope in absolute value less than or equal to K.
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Theorem 5.51 Let f: S — R be a function. If the function f is Lipschitz
continuous, then f is uniformly continuous.

proof: let ¢ > 0

e f is Lipschitz continuous = JK > 0 such that for all z,y € S, we
have |f(z) — f(y)| < K|z —y|

e choose § = ¢/(K + 1), then for all z,y € S and |z — y| < §, we have

|f(x) — f(y)| < K|z —y| < Ké =

<
K+1e €
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Example 5.52 The function f(z) = /z is Lipschitz continuous on [1, c0),
but is not Lipschitz continuous on [0, c0).

proof:
e consider the function f: [1,00) — R given by f(z) = /z, then Vz,y € [1, 00):
—e2ly>1 = Vit G2
— hence, | | )
T —
@) =W = Vo = Vil = == < gle -

= f is Lipschitz continuous with K = 1/2

e consider the function g: [0, 00) — R given by g(x) = /z, let K > 0, choose

x=0,y= K21+1, then

‘f(x)_f(y) :‘\/E_\/y :ﬁziz,/K2+1>\/F:K

r—Yy r—Yy Yy Yy

= |f(z) = f(y)| > K|z — y|
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Real Analysis — Zhu

6. Derivative

definition

basic properties

differentiation rules

Rolle’s theorem

mean value theorem

Taylor's theorem

6-1

Derivative of functions

Definition 6.1 Let [ be an interval, let f: I — R be a function, and let
c € I. We say the function f is differentiable at c if the limit

L i {@) = 1)

T—cC T —cC

exists. We call L the derivative of f at ¢, and we write f/(c) = L.

If f is differentiable at all ¢ € I, then we say the function f is differentiable,
and we write f’ or % for the function f'(x), x € I.

Example 6.2 Consider the function f(z) = ax + b, then f/(c) = a for all
ce R.

proof: let x,c € R, then we have

y f(:r:)—f(c)_l_ aw+b—(ac—|—b)_l, a(:r:—c)_l_ B
im ———~ = lim =lim—— =lima=a

Tr—cC €Tr — C Tr—rcC €r — C Tr—rcC €r — C Tr—rcC
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Example 6.3 Consider the function f(z) = 22, then f'(c) = 2c for all
ceR.

proof: let z,c € R, then we have

. f(x)— f(o) e . (x4 eo)(x—c)
lim———~~ = lim— = lim
Tz—c T — cC T—=e pr — ¢ Tz—c Tr — cC

= lgnc(m +c) = 2¢

Theorem 6.4 Suppose the function f: I — R is differentiable at ¢ € I,
then f is continuous at c.

proof: f is differentiable at c € I = the limit limx_m% exists,
and hence,

f(z) — f(c)

xT

lim f(z) = lim ( (@ —c) + f<c>) — F(¢) -0+ f(e) = £(¢)

Tr—cC Tr—cC

Remark 6.5 The converse of theorem 6.4 does not hold.

Derivative 6-3

Example 6.6 The function f(z) = |z| is not differentiable at 0.

proof: let (x,,) -, be a sequence with z,, = # for alln e N

.og‘%‘giand%—m — x, =0

—f(wn)_f(o))oo . we have

e consider the sequence (
xn—0

n=1

fw) — $O) el |5

T, — 0 Ty (=1

e lim, .., (—1)" does not exist = lim,_, %{;(0) does not exist

Remark 6.7 There exist functions that are continuous but nowhere
differentiable.

Derivative 6-4



Differentiation rules

Theorem 6.8 Let [ be an interval, let f: I — R and g: I — R be
differentiable functions at ¢ € I.

o Linearity. Let o € R. Define h(z) = af(z) + g(z), then h'(c) =
af'(c) +4'(c).

e Product rule. Define h(x) = f(x)g(x), then h'(c) = f'(c)g(c) +
fe)g'(c).

e Quotient rule. If g(x) # 0 for all x € I, define h(x) = f(x)/g(x), then

proof: f,g differentiable at ¢ = limxﬁcx—:cc), limw%c%

exists; f, g continuous at ¢ = lim,_,. f(z) = f(c), lim,—.g(z) = g(c)

Derivative 6ot
o if h(z) = af(x) + g(c), then we have
lim h(z) — h(c) — lim af(z) +g(z) — af(c) —g(c)
= Oé}gi_rg f(SUa): : f(C) + l}_}ﬁéw _ Oéf/(C) + g/(c)

o if h(z) = f(x)g(z), then we have

LB B f@)e) — fe)e(e)
o J@)9() — £()9(0) + F@)g(e) — @) (e)
i 90U @) — 50 + @) (g(@) — g(e))
-0 in L= 1 s 2229

= f'(c)g(c) + fe)g'(c)

Derivative 6-6



e if h(z) = f(z)/g(x), then we have

i P@) = 1 (€)

— i T®)/9(@) — f(e)/g(c)
— L F@)g(e) — fe)g(z)
v=e g(x)g(c) T —c
— i b F@)gle) — fle)g(x) + f(x)g(x) — f(z)g(x)
v g(z)g(c) T —c
_ b 9@)(f(x) = fle) — f(2)(9(z) — g(c))
v=e g(x)g(c) r—c
f'(e)g(e) = f(e)g'(c)
(9(c))”

Derivative 6-7

Theorem 6.9 Chain rule. Let I, I be two intervals. Let g: I; — R be
differentiable at ¢ € I; and f: Io — R be differentiable at g(c). Define
h: I; — R by h = f o g, then h is differentiable at ¢, and

proof: let d = g(c)

e define the following functions:

o B vp
f'(d) y=d
and
s@)=a@) 4,
W= g0 e=e

Derivative 6-8



then we have

lim u(y) = lim Jy) = J(d) = f'(d) = u(d)

y—d y—d Y — d

lim v(z) = lim ————= =
T—c T—C xr—c

i.e., u Is continuous at d, v is continuous at ¢

o Eote that f(y) — f(d) = u(y)(y — d) and g(z) — d = v(x)(x — ¢), we

e put together, we have

tim MO iy g (a))oe) = ulg(e)o(e) = F(9(e)g' (@

Rolle’s theorem

Definition 6.10 Let f: S — R with S C R.

The function f is said to have a relative maximum at ¢ € S if there exists
some ¢ > 0 such that for all x € S and |z — ¢| < §, we have f(z) < f(c).
The function f is said to have a relative minimum at ¢ € S if there exists
some § > 0 such that for all x € S and |z — ¢| < §, we have f(x) > f(c).

Theorem 6.11 If the function f: [a,b] — R has a relative maximum or
minimum at ¢ € (a,b) and f is differentiable at ¢, then f’(c) = 0.

proof: we show the case for ¢ being a relative maximum point

e ¢ € (a,b) is an relative maximum point = 3§ > 0 such that for all
x € [a,b] and |z — ¢| < §, we have f(z) < f(c)

e let (z,),—, be a sequence with z, = ¢ — % for all n € N, then we have

Tp < C Tp — ¢ and |z, —c| <dforalln e N —

F/(€) = limy, oo T2 =1 >
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e let (y,) -, be a sequence with y,, = ¢+ % for all n € N, then we have
Yn > €, Yp — ¢, and |y, —c| < 0 foralln € N
— f/(e) = lim,, o, LU= <

Yn—C

Remark 6.12 In theorem 6.11, the function f does not necessarily have to
be defined on a closed interval, but the point ¢ where the relative extremum
is achieved has to be on the open interval (a,b).

Remark 6.13 Absolute extremum is a special case of relative extremum.

Derivative 6-11

Theorem 6.14 Rolle. Let the function f: [a,b] — R be continuous and
differentiable on (a,b). If f(a) = f(b), then there exists some ¢ € (a,b)
such that f'(c) = 0.

proof: let f(a) = f(b) = K; f is continuous on [a,b] = there exists an
absolute maximum point ¢; € [a,b] and an absolute minimum point
¢o € [a,b] (theorem 5.33)

o if c; > K, then ¢; € (a,b) = f’(¢1) = 0 (theorem 6.11)
o if cu < K, then c3 € (a,b) = f’(c2) = 0 (theorem 6.11)

o ifcy =co =K, then K < f(z) < K forall x € [a,b] = f(z) =K
for all x € [a,b] = f'(c) =0 for all ¢ € (a,b)
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Mean value theorem

Theorem 6.15 Mean value theorem. Let the function f: [a,b] — R be
continuous and differentiable on (a,b), then there exists some ¢ € (a,b)
such that

f(b) = fa) = f(c)(b - a).

proof:

e define g: [a,b] — R with g(z) = f(x) — f(b) + W(b — )

e since g(a) = g(b) = 0, by theorem 6.14, there exists ¢ € (a,b) such that

Derivative 6-13

Theorem 6.16 If the function f: I — R is differentiable and f'(x) = 0 for
all z € I, then f is constant.

proof: let a,b € I with a < b, then f is continuous on [a, b] and
differentiable on (a,b) = dJc € (a,b) such that

fb) = fla) = f(c)(b—a)=0

(since f'(x) =0forallz € I) = f(b) = f(a)

Theorem 6.17 Let f: I — R be a differentiable function.
e The function f is increasing if and only if f/(z) > 0 for all z € I.

e The function f is decreasing if and only if f'(x) <0 for all x € I.

Derivative 6-14



proof: we prove the first statement

e suppose f/(z) >0 for all x € I, let a,b € I with a < b, then f is
continuous on [a, b] and differentiable on (a,b) = dc € (a,b) s.t.
f(b) — f(a) = f'(c¢)(b— a) (theorem 6.15) and f'(c) >0 =
f(b) = fla) >0 = f(a) < f(b)

e suppose f is increasing, let ¢ € I, then we can find a sequence (a:n)zozl
with either x,, < c or x,, > ¢ for all n € N such that z,, — ¢

—ifz, <cforallne N = f(x,) < f(c) for all n € N, and hence

Fe)— 1 @ I ) = (0

r—c T —C n— 00 Ty — C

>0

—ifx, >cforalln e N = f(z,) > f(c) for all n € N, and hence

Tr—cC Tr —C n—r00 Ty —C
in either case, we have f'(c) >0
Derivative 6-15

Taylor’s theorem

Definition 6.18 We say the function f: I — R is n-times differentiable
on J C Iif f/,f", ..., f(™ exist at every point in .J, where f(™ denotes
the nth derivative of f.

Theorem 6.19 Taylor. Suppose the function f: [a,b] — R is continuous

and has n continuous derivatives on [a, b] such that f("*1) exists on (a,b).
Given xg, x € [a,b], there exists some ¢ € (o, x) such that

(n+1) (¢ )
f ()( _x)n—o—‘

_~Lw ok
f(fﬂ)—;k!f (zo)(x — o) + 1)

We denote

£ (e)

—(n T (x — xo)"

Py(z) =) %f“%o)(x — )" and Ry(z) =
k=0 "

as the nth order Taylor polynomial and the nth order remainder of f,
respectively.
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proof: let z, ¢ € [a,b] and = # z¢ (if z = z( then any c satisfies the
theorem)

o let M, ., = %, then we have
n+1
f(@) = Po(@) + My,z0(x — 20)

e note that for all 0 < k < n, we have f¥)(zq) = Py(bk)(mo)

o let g(s) = f(s) — Pu(s) — My 4o(s — 20)" ", then we have

g(z0) = f(xo) — Pu(wo) — My 4o(w0 — 20)" " =0
g (x0) = [f'(=o) — P)(x0) — My zo(n+1)(zo — x0)" =0
g™ (zo) = [0 (wo) — P (wo) — My zo(n+ 1) (xg — z9) =0

Derivative

e by theorem 6.15:
g(zg) = g(x) =0 == Tz between zq and = s.t. g'(x1) =0
g (xg) = g'(x1) =0 == Jxg between zq and x1 s.t. ¢’ (x2) = 0
g("fl)(xo) = g(nfl)(wn_l) =0 =  Jdz, between xg and x,,_1 s.t. g(n)(wn) =0
9™ (z0) = g™ (zn) =0 =  Tc between z( and z,, s.t. g" T () = 0
e note that
dntt il | (n+1)
WM%%(S — xo) = meo(n +1)! and P, (c)=0
e we have the (n 4 1)-times derivative of g at ¢ given by
(n—l—l)(c)
0=g""(e)=f""(e) - M, D= M, =19
e hence, we have

(n4+1) (. .
f ()( . )n+

F(@) = Pa(@) + Mo(@ = 20)"™" = Pu(@) + 5]

Derivative



Theorem 6.20 Second derivative test. Suppose the function f: (a,b) - R
has two continuous derivatives. If z¢ € (a,b) such that f'(zp) = 0 and
f"(xg) > 0, then f has a strict relative minimum at xy.

proof:

e it is easy to show that f” is continuous and f”(xp) >0 = 36 >0
such that Ve € (xg — 0,29 + 0), we have f(c) >0

e then for all x € (x¢g — 9, x9 + J), by theorem 6.19, there exists some cgy
between x and xg such that

£(x) = o) + £'(o) (& — w0) + 3" (co)w — o)’

e ¢y between x and xg = ¢¢ € (xo — d,x0+0) = f"(c) >0, and
since f'(zg) = 0, we have

£(@) = flw) = 31" (o) = 20) > 0 = f(2)> f(zo)
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Real Analysis — Zhu

7. Riemann integral

Riemann sum and some useful facts

Riemann integral of continuous functions

e properties of Riemann integral

e fundamental theorem of calculus
e integration by parts
e change of variables
7-1
Riemann sum
Definition 7.1 A partition x = {x¢, x1,...,z,} of [a,b] is a finite set such
that

a=x9g<x1<---<xy =D>.

, is @ number defined as

The norm of z, denoted ||z

|z|| = max{x; — x0, T2 — 21, ..., Tp — Tp_1}-

Definition 7.2 let x be a partition of [a,b]. A tag of z is a finite set
£= {&1,...,&n} such that

a=20< <21 <& <2<l <xy 1 <&, Lz, =0,

The pair (z, &) is referred to as a tagged partition.

Riemann integral 7-2



example: (z,&) = ({1,3/2,2,3}, {5/4,7/4,5/2}) is a tagged partition
with norm

Definition 7.3 The Riemann sum of f corresponding to (z,&) is the

number
n

Sp(a,€) =D f(&) (@i —ziv).

1=1

Remark 7.4 For a continuous function f on [a,b] that is positive, the
Riemann sum S;(z,§) is an approximate area under the graph of f. As
lz|]| — 0, we should expect these approximate areas to converge to some

number, which we interpret as the area under the graph of f on the interval
[a, b].

Riemann integral 7-3

Some useful facts

Definition 7.5 We define the set

C([a,b]) ={f: [a,b] = R | f is continuous}.

Definition 7.6 Let f € C([a,b]) and 7 > 0, we define the modulus of
continuity of the function f as

wy(7) = sup{[f(z) = f(y)| | |z —y[ <7}

Riemann integral -4



Theorem 7.7 For all f € C([a,b]), we have lim,_,qws(7) =0, i.e., for all
e > 0, there exists some § > 0 such that for all 7 < §, we have w(7) < e.

proof: let ¢ > 0

e fcC([a,b]) = f is uniformly continuous on [a,b] = 3§ > 0 such
that for all z,y € [a,b] and |x —y| < J, we have |f(z) — f(y)| < €/2

o let 7 < 4, then for all z,y € [a,b] and |z —y| < 7, we have |z —y| < §
— |f(z) — f(y)| < e/2 forall x,y € [a,b] and |z —y| < T
—> ¢/2 is an upper bound of the set {|f(x) — f(y)| | |zt —y| < 7}

= wy(1) <e€/2 <€

Theorem 7.8 Let f € C([a,b]), then ws(7) has the following properties:
e Forall z,y € [a,b], we have w¢(|z —y|) > |f(x) — f(y)|.

e Monotonicity. If 71 < 13, then wy(11) < wy(72).

Riemann integral 7-5

Definition 7.9 Let (z,¢) and (2’,¢’) be tagged partitions of [a,b]. We say
2’ is a refinement of z if z C 2’.

Theorem 7.10 Let (z,¢) and (2/,¢') be tagged partitions of [a,b] such

£ )
that 2’ is a refinement of z. If f € C([a,b]), then

[S¢(z, &) = Sy, &) < we(llzl)(b - a).

proof: let z = {zo,...,2,}, £ = {&, ..., &} 2’ = {20, ..., 27, }, and
&={&,....&)

e fori=1,...,n, let
g(z) — {$;,$;+17 .. ,:L‘;g} and g(z) = {5;4—175&—}-27 s 75]2:}

such that

Riemann integral 7-6



e then forall i =1,...,n, we have

£ (&) (i — zim1) — Sp(y', ¢

k k
= |f(&) Z (z — 1) — Z F(&)(xy — 1)

l=q+1 f=q+1

k k
=D (F&) = FEN (@ — )| < D (&) — FEDI(mp — ) y)

t=q+1 t=q+1
k k
< D wplwi = zio) (g —2py) < D wr(llzlD () — 2py)
f=q+1 f=q+1
= wy(llz|)(zi — zi1) (7.1)

— the first inequality is by lemma 4.19
— the second inequality is from &;, &) € [x;—1, z;]

— the third inequality is by the second statement of theorem 7.8, and
|z|| > 2; — 251

Riemann integral -7

e put together, we have

157(2:€) = S5(2', )] = | D (F(&) (@i = ima) = S5y, ¢))
< Q@)@ — i) = ;@7 ¢ < D wplllal) (@i - wioa)

wy(llz])(b = a),

where the last inequality is by plugging in (7.1)

Riemann integral 7-8



Theorem 7.11 Let (z,&) and (2/,¢’) be any two tagged partitions of [a, b]
and f € C([a,b]), then

[S¢(z, &) = Sy, )] < (wellzl)) + wr(2'])) (b = a).

zUz" and £ be a tag of 2, then by theorem 7.10:

proof: let x

Sf(z, &) — Sy, &)
< [Sp(x, &) — Sp(z", €7 + [Sy(2”, ") — Sz, &)

< (wy(llzl) +wellz'1))(b = a)

Riemann integral 7-9

Riemann integral of continuous functions

Theorem 7.12 Let f € C([a,b]), then there exists a unique number
denoted f;f(x) dx with the following property: For all sequences of tagged

partitions ((g(’"),g(”» such that lim, o ||z(™|| = 0, we have

lim S¢(z z(") §(T) / f(x
r—00

proof: uniqueness follows immediately from uniqueness of limits of
sequences of real numbers, we only need to show the existence

o let <(g(r),£(r))> be a sequence of tagged partitions with

r=1

lim, o0 [|y"|| = 0, we first show that (Sf(g(’”),g(r))) is a Cauchy

r=1
sequence; let ¢ > 0
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— by theorem 7.7, 36 > 0 such that for all 7 <0, ws(7) < 55—

= Iy -0 = IM e Nst. Vr,s> M, |lyD] <4, [y®] <o
= Vr,s > M, we have wf(”g(r)H) < Q(be_a): wf(”g(s)”) < 2(b€—a)

— hence, for all ,s > M, by theorem 7.11, we have

1S¢(y™, ¢y = Sp(y™), ¢

< (wr(lly™ 1) +ws(ly™ 1)~ a)

< (2(196—@) * 2(b€—a)> (b-a)

- €

let L = lim, o0 Sp(y™,¢"")) (which exists by theorem 3.45)

Riemann integral 7-11

o let ((g(’”), 5(”)) be any sequence of partitions s.t. lim,_, ||| = 0,
- 1

we now show that lim,_, Sf(g(r),g(r)) =L

— since [|z("]| = 0, |ly™| — 0, by theorem 7.7, we have
Tim (w (|2 ) + wy 1y )b~ a) =0

_ Sf(g(r)’g(r)) N — \Sf(g(’"),g(r)) —L| =0

— by theorem 7.11, we have

0 < |Sp(z™, ey~ 1
< IS, €M) — Sp(y™, ¢+ [Sp(y ™, (M) — L
< (w2 ) +we(ly™D) (b — a) + [Sp(y™, ) — L]

= lim, 00 [S(2(), ) — L| = 0 (theorem 3.21)
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Remark 7.13 Let f € C([a,b]). We sometimes write

/abf(a;)da::/abf.

By convention, we also define

/aafzo and /baf:—/abf.

Riemann integral 7-13

Properties of Riemann integral

Theorem 7.14 Linearity. Let f,g € C([a,b]) and a € R, then

/ab<af+g>:a/abf+/abg.

(o)

proof: let ((g(’“),é(”» be a sequence of tagged partitions such that

r=1

||| = 0, then we have

b
[ @f+9) = fim Sury(@”, €7
= lim (aS; (", €7) + 5,(z", £"))

L GO (") ¢(r)

_a}i}r(r)loSf(g %3 )+T1Lr{.losg(£ ,€7)
b b

:a/ f+/g
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Theorem 7.15 Additivity. Let f € C([a,b]) and a < ¢ < b, then we have

/abf:/:er/cbf-

proof:

o let <(y(7°), C(’"))) be a sequence of tagged partitions of [a, ¢] with
- - r=1
ly™1 =0

o let ((z(’”),n(r))) be a sequence of tagged partitions of [c, b] with
121 = 0

e then ((l(r),é(v"))>oo with z(") = g(r) Uz and §(7") _ g(70) UQ(T) s 5

r=

sequence of tagged partitions of [a, D]

o [yl = 0and [z =0 = 2] < [ly] +11z] =0

Riemann integral 7-15

e hence, we have

00

b
/ f=tim (@™, ¢) = Tim (Sp(y™,¢") + 55 (=, n"))

— T S5, ) + lim 8,20, ) / f+/ 7

r—00 r—00
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Theorem 7.16 Let f,g € C([a,b]) and f(z) < g(z) for all x € [a,b], then

we have
b b
/fé/ g.
a a

proof: let ((z(’"),g(r))) ) be a sequence of tagged partitions with
||| — 0, then

n(r)
Sp(e™, €M) =37 feM) (@) — 27,
=1

n()

<> g€ (@ — 2,
=1
= S,(z", ")

— lim, o0 Sp(z(, €M) < lim, o0 Sy (2™, = [PF< [Vg

Riemann integral 7-17

Corollary 7.17 Let f € C([a,b]), then we have:

/abf S/ablﬂ-

proof: +f(z) < |f(z)] = [C+f==+["f< [ |f] (theorem 7.16)
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Theorem 7.18 Let f € C([a,b]), and

my =inf{f(z) |z €la, b},  My=sup{f(z)|z¢ca,b]}.

Then, we have

b
mf(b—a)é/ f < Mg(b—a).

proof: let ((g(r), 5(’"))) be a sequence of tagged partitions with ||z(™|| — 0, then
- r=1

n(r) n(T)
Se(e™, €7y =37 FEMN @ =2 > S mpal” — 27) = myb - a)
i=1 =1

n(r) n(r)

Sp@",€7) =" FEMN @ =20 <D Myl — 2”) = My(b - a)
=1

i=1

= my(b— a) <lim, o Sp(z™, ) < Myp(b — a)

Riemann integral 7-19

Fundamental theorem of calculus

Theorem 7.19 Fundamental theorem of calculus. Let f € C([a,b]).
e If ': [a,b] — R is differentiable and F’ = f, then

b
/ f=F(b) - F(a).

e The function G(z) = [ f is differentiable on [a, b] with
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proof:

o let (g(’")) be a sequence of partitions with ||z(™|| — 0, then by theorem 6.15,
r=1
there exist tags §(T) with éy) € [mm m@], i=1,...,n") such that

i—17 e

F(z()) = F(z{) = F'(€") (@ — 21") = (&) (=" — 2",

’L

hence, for the sequence of tagged partitions ((g(r),é(r))) we have

e
Sp(z, ) =37 Fe) (@ — 2",
=1

n(r)
=2 _F@) - F,
=1

= F(b) — F(a)

—> [ f = lim, e Sp(2, €7) = F(b) — F(a)
Riemann integral 7-21

e we only need to show that G is differentiable and G’ = f, i.e., let ¢ € [a, b], we
need to prove that lim,_,. G2)=Gle) _ = lim,_, f“ f f“ = f(c);lete >0

r—cC

— f continuous on [a, b] = 3§ > 0 such that for all t € [a, b] and |t — ¢| < J,
we have |f(t) — f(c)] < €/2

— suppose € (¢, c + §), then for all t € [c, z], we have | f(t) — f(c)| < €/2,
hence,

@)ﬁ

r —C

— (/,ﬂﬂdt /,ﬂ@do‘

o

o= £

ol

1 z 1 T e
<— [ ro-rera<s— [ Sa

<e€
(the first inequality is by corollary 7.17)
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— suppose = € (¢ — 9, ¢), using similar argument, we have

Lildal  fe)| < e

— put together, we conclude that for all z € [a, b] and 0 < |z — ¢| < J, we have

—f“ f_f“f—f(c) < e
r — C
— llmg;—m% = lim, . Ja i:{a ! = f(C)

Riemann integral

Integration by parts

Theorem 7.20 Integration by parts. Suppose f,g € C([a,b]), f',¢ €

C([a,b]), then

/ f'g = (F(B)g(b) — fa)g(a)) - / 1d.

proof: let F € C([a, b]) with F(x) = f(x)g(x), by theorem 6.8, we have

F'(z) = f'(z)g(x) + f(x)g'(2),

and hence,
b b b
/ f(@)g(z) dz + / f(2)d () do = / (f (@)9(x) + f(2)g (2)) da
b
_ / F'(z) dz = F(b) — F(a) = f(b)g(b) — f(a)g(a)

— [V f'g = (f(b)g(b) — f(a)g(a)) — [} fg'

Riemann integral
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Change of variables

Theorem 7.21 Change of variables. Let f € C([c¢,d]) and ¢: [a,b] — [c,d]
be continuously differentiable with ¢(a) = ¢ and ¢(b) = d. Then, we have

df(U) du = bf(w(w))so’(x) dz.
IREES)

proof:

e let F': [a,b] — R be a function with F' = f, then we have
d
[ £ du=F(@) - Fo)
e by theorem 6.9, we have (F o ¢)'(z) = F'(¢(x))¢ () = f(e(x))¢'(x), hence,

b d
/ Fle(@)¢ () dz = F(p(b)) — F(g(a)) = F(d) — F(c) = / f(u) du
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8. Sequences of functions

® power series

pointwise and uniform convergence

interchange of limits

Weierstrass M-test

properties of power series

8-1

Power series

Definition 8.1 A power series about zg € R is a series of the form

o0
Z am(z — x0)".
m=0

Definition 8.2 Let Y °_ an(z — )" be a power series, if the limit

R = lim |am|1/m
m— 00

exists, we define the radius of convergence p as

) 1/R R>0
P= 00 R =0.
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Theorem 8.3 Let Y~  a,(z —xo)" be a power series and suppose
R =lim,, o |am|1/m exists. If R = 0, the series converges absolutely for
all x € R. If R > 0, the series converges absolutely if |z — z¢| < p and
diverges if |z — xg| > p.

proof: consider the root test (theorem 4.27), we have

L = lim |am($—xo)m|l/m L/m = R|z — zg

= |z — xg| lim |a,,|
m— oo m—00

e suppose R =0, then we have L=0< 1 forallz € R
— > _,am(z —x0)" converges absolutely for all z € R

e suppose R >0

—iflt—2o/<p = L<Rp=1 = 3~ jam(z—x0)"
converges absolutely

—iflt—2o|>p = L>Rp=1 = 3~ _jam(x—x)" diverges

Sequences of functions 8-3

Remark 8.4 Let > °_ an,(x —x0)" be a power series with radius of
convergence p. Define f: (xg — p,xo + p) — R such that

f@) =3 amle —0)",

m=0

then, the function f is the limit of a sequence of functions (f,),._,, given
by

n

f(:l?) - nh_{%o fn(x)? fn(SL’) - Z am(as - xo)m

m=0

Example 8.5 Consider the geometric series Y~ 2™ (which is a power
series with a,, = 1, g = 0), we have f: (—1,1) — R given by

fla)=—— =3 "= lm fule), fale)= Y 2™

n—
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Example 8.6 Exponential function. Consider the power series with a,, =

m!’

00 n
m m
T

f(x) = exp(z) = Z — = lim f,(z), folz)= Z ml

m! n—o00

L. 29 =0, we have the exponential function f(z): R — R, given by

Remark 8.7 Based on remark 8.4, we may ask several questions.

(1) Is the function f continuous?

(2) If (1) is true, is f differentiable, and does [/ = lim,, o f7?

(3) If (1) is true, does f;f = lim,, 00 f; fn?

Sequences of functions

Pointwise convergence

8-5

Definition 8.8 Let (f,)._, with f,: S — R for all n € N be a sequence
of functions, and let f: S — R be a function. We say that (f,) —,
converges pointwise (or just converges) to f if for all x € S, we have

limy, 0 fn(x) = f(x)

Example 8.9 Let f,,(x) = z™ be defined on [0, 1], then we have the sequence

of functions (f,,), -, converges pointwise to f(z) = { ) ]
Tr =

0 z€][0,1)

proof:

e ifz€[0,1): lim,,oox™ =0

e ifz=1:lim, ,1"=1

Sequences of functions
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1
0.9
0.8
0.7
0.6 |

2 05
0.4}
0.3
0.2}
0.1}

0

x 22 25 210 /5,100

0 01 02 03 04 05 06 07 08 09 1
o

Remark 8.10 A sequence of continuous functions may not converge
pointwise to a continuous function.

Sequences of functions 8-7

Example 8.11 Let f,,(x): [0,1] — R be defined by

An’x T € [O,%}
fa(x) =< 4n—4n’z z € [%, %}
0 T € [%, 1} ,

then (f,),—, converges pointwise to f(z) =0 (z € [0, 1]).

proof:

e if x =0, we have lim,,_,, f,(0) =0
e if z € (0,1], then 3M € [0,1] such that ¥n > M, 1 < z, and hence,

(fu(@)0, = fi(®),..., far—1(2),0,0,0,... = lim f,(x) =0

n—oo
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fa()
fa(z)

e Ll
8 NI
ool
e L

16 32

fe()
fie(x)

ool
sl=

Sequences of functions 8-9

Uniform convergence

Definition 8.12 Let (f,),_, with f,,: S — R for all n € N be a sequence
of functions, and let f: S — R be a function. We say that (f,) —,
converges uniformly to f if for all € > 0, there exists some M € N such
that for all n > M and z € S, we have |f,(z) — f(2)| <.

Theorem 8.13 Let f: S — R, f,,: S — R for all n € N be functions. If
the sequence of functions (f,,).—, converges uniformly to f, then (f,),—,
converges pointwise to f.

proof: letc€ S, e >0

e (fn),—, converges uniformly to f = 3M € N such that for all
n>Mandz €S, [fu(z) - f(z)| <e

e hence, Vn > M, |fn(c) — f(c)] <€ = (fn),—, converges pointwise

to f

Sequences of functions



Remark 8.14 Let f: S — R, f,: S — R for all n € N be functions. The
sequence (f,),—, does not converge to f uniformly if there exists some
€ > 0 such that for all M € N, there exist some n > M and some x € S,

so that |f,.(z) — f(x)| > €.

Theorem 8.15 Let f,,(z) = 2", n € N, and let

) 0 z€(0,1)
ﬂ@{l T =1.

e The sequence (f,). ., converges uniformly to f on [0,b] forall 0 < b < 1.

e The sequence (f,), ., does not converges to f uniformly on [0, 1].

Sequences of functions

proof:

o lete >0, be(0,1), then b -0 = IM € N such that Vn > M,
b* < e = VYn> M and z € [0, b], we have

|fu(z) = f(2)| = 2" <" < e

e choose € = 1/2, then VM € N, choose n = M, x = (1/2)1/M <1, we

have
\fu(z) — f@) =aM =1/2>¢
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Interchange of limits

Example 8.16 In general, limits cannot be interchanged. For example,

k: k
lim lim n/ = lim 0 =0, lim lim n/ = lim 1 =1.

Remark 8.17 Based on example 8.16, we may ask the following questions.

e If f,: S — R with f,, continuous for all n € N and (f,),—, converges
to f uniformly or pointwise, then is f continuous?

o If f,: [a,b] — R with f, differentiable for all n € N, and (f,),—,
converges to f, (f}),—, converges to g uniformly or pointwise, then is f

differentiable and does [’ = ¢?

o If fi,: [a,b] - R, n €N, f:[a,b0] - R, with f, and f continuous,
and (fy,),—, converges to f uniformly or pointwise, then does f f =

limy, 00 fa Jn?

Sequences of functions 8-13

Remark 8.18 If convergence is only pointwise, the answer is no for all

questions in remark 8.17.

o Let f,(z) = 2™ on [0,1], n € N. Example 8.9 shows that (f,) .,
converges pointwise to a noncontinuous function.

o Let f,(x) = f:fll on [0,1], then (f,),—, converges to f(z) = 0
pointwise on [0,1] and (f},).—, converges pointwise to g given by

oy =1 0 T oy =02 01) =
An’x T e [O,%}
e Let f,:[0,1] — R be given by f,(z) =< 4n—4nz =z € [% %} ,
0 T € [ 1}

then (f,),—, converges to f(z) = 0 pointwise on [0, 1] (example 8.11),
but

n— 00 n—o0o0 2 N

/1f—07éhm fnzlim(l-l-Qn)zl.
0
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Theorem 8.19 If f,,: S — R is continuous for alln € N, f: S — R, and
(fn),—, converges to f uniformly, then f is continuous.

proof: letce€ S, e >0

e f, continuouson S, c€ S = 4§ > 0 such that for all z € S and
|z — ¢| < 0, we have | f,(x) — fn(c)| < €/3

o f, — f uniformly = dM & N such that for all n > M and z € S,

we have |f(z) — fn(z)] < €/3
e hence, for all z € S and |x — ¢| < 6§, we have

— fu(x) + fu(x) — fu(e) + far(e) = f(o)]
— fur (@) + | far(z) — far(e)| + | far(e) — f(o))

Sequences of functions 8-15

Theorem 8.20 If f,,: [a,b] — R is continuous for alln € N, f: [a,b] = R,
and (f,),—, converges to f uniformly, then f;f = lim,, 00 f; fo.

proof: let ¢ > 0

e by theorem 8.19, we know that f is continuous on [a, b]

o (fn),—, converges uniformly to f = 3IM € N such that for all
n > M and x € [a,b], we have |f,(z) — f(z)| <

€
b—a

e hence, for all n > M, we have

[ [al=|[ -] [10-s1< [ 5=

where the first inequality is by corollary 7.17
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Remark 8.21 Notationally, theorem 8.20 says that

b b b
/f=/ﬁmh=hm £
a a n—oo n—oo

a

Theorem 8.22 If f,,: [a,b] — R is continuously differentiable, f: [a,b] —
R, g: [a,b] — R, and

e (fn),., converges to f pointwise,

o (f/)>_, converges to g uniformly,
then f is continuously differentiable and f' = g.

Sequences of functions 8-17

proof: let x € [a, D]

e by theorem 8.19, we know that g is continuous on [a, b]

e by theorem 7.19, we have

n— 00 n—oo

[ = @) = s@ = Jim [ g @)~ i (@

e f, — f pointwise = lim,, oo frn(z) — lim, o fru(a) = f(x) — f(a)
o fI — g uniformly = lim,_. [, fi, = [’ g (theorem 8.20)

e put together, we have

[ o= t@) — (/g) — 4(2) = f'(2)
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Weierstrass M-test

Theorem 8.23 Weierstrass M-test. Let fr.: S — R for all k € N. Suppose
there exists M. > 0, k € N, such that

(a) |fr(z)] < My for all z € S,

(b) >-7 | My converges.
Then, we have the following conclusion.
(1) The series Y ,—, fx(x) converges absolutely for all z € S.

(2) Let f(z) = Ypoy fu(x) forall z € S, then the sequence (> 1_; fr)._,
converges to f uniformly on S.

proof:

(1) |fe(x)| < My, Y pe; My, converges = > - | | fu(x)| converges
(theorem 4.21) = >"77, fx(x) converges absolutely

Sequences of functions 8-19

(2) let € > 0; > o, My, converges —> M € N s.t. Vn > M, we have

DTS DIV SITARE
k=n+1 k=1 k=1
then, for all n > M and x € S, we have
fe(@) =) @) =] > ful@)
k=1 k=1 k=n-+1

A
g
>
O
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Properties of power series

Theorem 8.24 Let > /7, ak(a:—aro)k be a power series with radius of
convergence p € (0, 00], then for all 7 € (0, p), the series 33> ax(z — 20)"
converges uniformly on [z — 7, zo + 7],

proof:

e note that we have |z — xg| < r for all z € [xg — 7,29 + 7]

o let fr = ap(z — :z:())k, choose M}, = |ak\rk’, k € N, then for all
x € [xg — 7,20+ 7], we have

|[fe(2)] = |ar(z — fﬂo)k\ = |ak||z — fco\k < |ag|r® = M,

Sequences of functions 8-21

e consider the root test (theorem 4.27) for >, My, we have

1/k
L= 1im M/" = lim (Jagr*) = tim Jag]"Fr = r/p p < oo
k—o00 k—oc0 k—oc0 0 p = oo,

since r € (0,p), we have L <1 = > 7 M), converges absolutely

e put together, by theorem 8.23, we have

().~ (Eee o)
k=0 n=1 k=0 n=1

converges uniformly on [z — 7,z + 7]
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Theorem 8.25 Let > /7, ak(:p—xo)k be a power series with radius of

convergence p € (0, o], then we have the following conclusion.

e For all ¢ € (zg — p,xo + p), the function given by the series
S22 o ax(x — )" is differentiable at ¢, and

% (Z ap(r — xo)k>

k=0

Sequences of functions 8-23
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9. Metric spaces

e metric spaces

e Cauchy-Schwarz inequality

e open and closed sets

e closure and boundary

e sequences and convergence in metric spaces
e convergence properties of topology

e Cauchy sequences and completeness

9-1

Metric spaces

Definition 9.1 Let A and B be sets. The Cartesian product is the set of
tuples defined as

Ax B=A{(z,y) |z €A, ye B}.

examples:

e {a,b} x{c,d} ={(a,c),(a,d),(b,c), (b,d)}
e the set R? = R x R is the Cartesian plane

e the set [0,1]° = [0,1] x [0,1] is a subset of the Cartesian plane bounded
by a square with vertices (0,0), (0,1), (1,0), and (1,1)
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Remark 9.2 To denote an element in R", we write x = (z1,...,z,) € R",
or simply z € R", where the subscripts i = 1,...,n denote the ith entry
of the tuple (x1,...,x,) that describes x.

We also simply write 0 € R" to mean the point (0,0,...0) € R".

Definition 9.3 Let X be a set, and let d: X x X — R be a function such
that for all z,y,z € X, we have

e d(z,y) >0, (nonnegativity)
e d(x,y) =0 if and only if x =y,

e d(x,y) =d(y,x), and (symmetry)
o d(x,z) <d(z,y)+d(y, 2). (triangle inequality)
Then the pair (X, d) is called a metric space. The function d is called the

metric or the distance function. Sometimes we just write X as the metric
space if the metric is clear from context.

Metric spaces 9-3

Example 9.4 The real numbers R is a metric space with the metric
d(z,y) = [z —yl.

proof:

e the first three properties follows immediately from the properties of the
absolute value (theorem 2.25)

e to show the triangle inequality, let z,y, z € R, then we have

d(z,2) = v —z| = [z —y +y — 2|
<o —y[+ly —z[ = d(z,y) + d(z, 2)
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Definition 9.5 Let (X, d) be a metric space. A set S C X is said to be
bounded if there exists a point p € X and some number B € R such that

d(p,z) < B forall xz €8S.

We say (X, d) is bounded if X is a bounded set.

Metric spaces 9-5

Cauchy-Schwarz inequality

Theorem 9.6 Cauchy-Schwarz inequality. Suppose x = (z1,...,z,) € R",
y=(y1,...,yn) € R", then

(Eew) < (£4) (&%)
proof:

0> D (wayy —wjw)® = D> (Y] — 2wy mys + 23y))

i=1 j=1 i=1 j=1

(8) (£9) (59 () +(5) (00

= (5] = (5) (5)
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Theorem 9.7 The function f: R" x R"™ — R given by

is a metric for R"™.

proof: we show that f satisfies the triangle inequality, by theorem 9.6, we

have
(f(z,2)" = 27_7; (25— 21)" = i (@i —yi+yi — 2)°
= i (@ — ;)" +2 i(% yi)(yi — zi) + i (i — z)"
ST TS STEETES Ny
2
= : (2 — )" + : (y:—2)" | = (f(@,9) + f(y,2))
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n-dimensional Euclidean space

Definition 9.8 The n-dimensional Euclidean space is the metric space
(R"™,d) with the metric d defined by

A, y) = @ =)+t ) = S @ —w) (9.1)

n

=1

Remark 9.9 For n = 1, the n-dimensional Euclidean space reduces to the
real numbers and the metric given by (9.1) agrees with the standard metric
for the set of real numbers d(z,y) = |z — y| in example 9.4.
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Open and closed sets

Definition 9.10 Let (X, d) be a metric space, z € X, and § > 0. Define
the open ball and closed ball, of radius 6 around x as

B(z,0) ={y € X |d(x,y) <6} and C(z,0)={ye X |d(z,y) <},

respectively.

Example 9.11 Consider the metric space R, for z € R and 6 > 0, we have

B(z,0) = (x — 4,z +6) and C(z,0) =[x —d,x+I].

Example 9.12 Consider the metric space R?, for z € R* and § > 0, we
have
B(z,6) = {y e R*| (z1 —y1)” + (22 — 12)* < 6°}.
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Definition 9.13 Let (X, d) be a metric space. A subset V' C X is open
if for all z € V, there exists some § > 0 such that B(z,d) C V. A subset
E C X is closed if the complement E€ = X \ E is open.

examples:
e (0,00) C R is open; [0,00) C R is closed
e [0,1) C R is neither open nor closed

e the singleton {z} with z € X is closed

Theorem 9.14 Let (X, d) be a metric space.
(1) The sets ) and X are open.

(2) If V4,..., V) are subsets of X, then ﬂlevi is open, i.e., a finite
intersection of open sets is open.

(3) Let {V; € X | i € I} be a collection of open subsets of X, where [ is
an arbitrary index set, then (J,.; Vi is open, i.c., a union of open sets
is open.

Metric spaces 9-11

proof:

e the sets () and X are obviously open

o letz e, Vi thenzeVi,... W

- Vi,...,V, are open = there exists d1,...,d;r > 0 such that
B(l‘,51) Q ‘/1,. . ,B(x,ék) Q Vk

— choose 6 = min{dy,...,d;}, then B(z,5) C Vq,..., Vj
= B(#,0) SN Ve

o let x € |J,c; Vi, then 3V, € {V; | i € I} such that z € V;,
— Vi isopen == 30 > 0 such that B(z,6) C Vi, C ,c; Vi
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Theorem 9.15 Let (X, d) be a metric space.
(1) The sets ) and X are closed.
(3) Let {V; C X | i € I} be a collection of closed subsets of X, where

is an arbitrary index set, then ﬂieIVi is closed, i.e., an intersection of
closed sets is closed.

(2) If Vi,..., V) are subsets of X, then Ulem is closed, i.e., a finite
union of closed sets is closed.

Remark 9.16 Note that in theorem 9.14, the statement (2) is not true for
an arbitrary intersection. For example, the set (°__,(—1/n,1/n) = {0} is
not open in R.

Similarly, in theorem 9.15, the statement (3) is not true for an arbitrary
intersection. For example, consider the set | J ;[1/n, 00) = (0, 00), which
is not closed in R.
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Theorem 9.17 Let (X,d) be a metric space, € X, and § > 0. Then
B(z,0) is open and C(z,0) is closed.

proof: we show that B(x,J) is open; let z € B(x, ), then d(z,z) < d

e choose ¢ = § —d(x,z2), let B(z,¢) ={y € X | d(y,z) < €} be an open
ball

e let y € B(z,€), we have d(y, z) < ¢, and hence
d(z,y) <d(z,z)+d(z,y) <d(z,z) +e=d(z,2) + 6 —d(z,2z) =9

— y € B(z,0) = B(z,¢) C B(z,9)
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Closure and boundary

Definition 9.18 Let (X, d) be a metric space and A C X. The closure of
A is the set

clA=({ECX|Eisclosed and A C E},

i.e., cl A is the intersection of all closed sets that contain A.

Definition 9.19 Let (X, d) be a metric space and A C X. The interior of
A is the set

int A={xec A|B(x,§) C A for some § > 0}.
The boundary of A is the set

bd A =clA)\ int A.

Metric spaces 9-15

example: consider A = (0,1] and X = R, then we have cl1 4 = [0, 1],
int A= (0,1), and bd A = {0, 1}

Remark 9.20 Notationally, in some textbooks, the closure, interior, and
boundary of some set A are denoted as

A=clA, A°=intA, and 0A=DbdA,

respectively.
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Theorem 9.21 Let (X, d) be a metric space and A C X.
e The closure cl A is closed and A C cl A.

o If A is closed, then cl A = A.

proof: let clA=(){E C X | Eis closed and A C E}

e the first statement follows directly from the definition of closure and
theorem 9.15

e if Ais closed, then A€ {E C X | Eisclosed and A C EF} —
clACA — A=clA
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Theorem 9.22 Let (X, d) be a metric space and A C X, then x € cl A if
and only if for all 6 > 0, we have B(z,d) N A # (.

proof: we show the following claim: x ¢ cl A if and only if there exists
some § > 0 such that B(z,6) N A =10

e suppose = ¢ cl A, then z € (cl A)°

— clAis closed = (clA) is open = there exists § > 0 such that
B(z,8) C (clA)° C A° = B(z,))NA=1

e suppose 30 > 0 such that B(z,0)NA =0, let z € X
— B(z,6) is open = (B(xz,6)) is closed

- B(z,0)NA=0 = AC (B(z,6)° = clAC (B(,6))"

— 2 € B(z,0) = x ¢ (B(x,c))"

put together, we have ¢ cl A
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Theorem 9.23 Let (X,d) be a metric space and A C X, then int A is
open and bd A is closed.

proof:

e letxcintA

-z e€int A = 36 > 0 such that B(z,§) C A

— let z € B(z,6); B(x,9) open = Je > 0s.t. B(z,¢) C B(z,0) C A
— z€intA = B(z,§) Cint A = int A is open

e int A open =— (int A)° closed —
bdA=clA\int A= clAN (int A)°

is closed (theorem 9.15)
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Theorem 9.24 Let (X, d) be a metric space and A C X, then x € bd A if
and only if for all § > 0, we have the sets B(x,d) N A and B(z,§) N A° are
both nonempty.

proof:

e suppose x € bd A, let 6 > 0

—r€bdA = x €clA, and hence, by theorem 9.22, we have
B(z,0)NA#0

— assume B(z,d) N A® =), then we have B(z,§) C A —
x € int A, which is a contradiction

e suppose B(z,8) N A # () and B(z,5) N A° # ) for all § > 0, assume
r ¢ bdA

—x¢bdA = z¢clAorxcintA

—ifz ¢ clA = 3§y > 0 such that B(xz,dp) N A = (), which is a
contradiction

—ifzeint A = 3§y > 0 such that B(x,5)) CA =
B(z,00) N A¢ = (), which is a contradiction
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Theorem 9.25 Let (X,d) be a metric space and A C X, then bd A =
cl AnNcl(A°).

proof: let x e bd A, § >0

e by theorem 9.24, we have B(x,d) N A and B(z,§) N A° nonempty

e by theorem 9.22, B(z,0)NA#() = xz € clA and B(x,d) N A £ ()
— x €clA°

e hence, we have bd A =cl ANcl(A°)

Metric spaces

Sequences in metric spaces

Definition 9.26 A sequence in a metric space (X,d) is a function
z: N — X. To denote a sequence we write (x,,) . ,, where z,, is the nth
element in the sequence.

A sequence (z,,),._, is bounded if there exists a point p € X and B € R
such that d(p,z,) < B for all n € N.

Let (n;);-, be a strictly increasing sequence of natural numbers, then the

sequence (x,,);, is called a subsequence of (z,),_ ;.

Definition 9.27 A sequence (z,),, in a metric space (X,d) is said to
converge to a point p € X if for all € > 0, there exists some M & N such
that for all n > M, we have d(z,,p) < e.

o
n=—

The point p is called a limit of (x,,),__;. If the limit p is unique, we write

lim z, = p.
n— o0
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A sequence that converges is said to be convergent, and otherwise is
divergent.

Theorem 9.28 A convergent sequence in a metric space has unique limit.

proof: let x,y € X such that z,, - xz and z,, — y; let € > 0

e r, > x = JM; € N such that Vn > My, d(z,,x) < €/2
o v, -y = JM; e N such that Vn > My, d(z,,y) < €/2
e hence, for all n > M, we have

€ €

— d(z,y) =0 = ==y
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Theorem 9.29 A convergent sequence in a metric space is bounded.

proof: suppose x,, > p € X

e lete >0, xz, >p = IM € N such that Vn > M, d(x,,p) < €

e choose B = max{d(z1,p),...,d(zr,p),€}, then for all n € N, we
have d(z,,p) < B
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Theorem 9.30 A sequence (z,,),., in a metric space (X, d) converges to
p € X if and only if there exists a sequence (a,),-, of real numbers such
that for all n € IN, we have

d(xp,p) <a, and lim a, =0.

n— oo

proof:

® suppose x, — p

— Tp —p = Ve >0, IM € N such that Vn > M, d(x,,p) < €
— d(zn,p) — 0

— choose a,, = d(z,,p) for all n € N, then we have d(x,,p) < a, and
a, — 0

e suppose a, — 0 with a,, € R and d(z,,p) < a,, let ¢ >0

- 0<d(zn,p) < ap, an, >0 = d(z,,p) — 0 (theorem 3.21)
- d(zp,p) -0 = IM € N such that Vn > M, d(x,,p) < €
= T, =P
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Theorem 9.31 Let (z,,),., be a sequence in a metric space (X,d). If
(z,),—, converges to p € X, then all subsequences of (z,,),., converges
to p.

proof: let ¢ > 0

e let z,, — p, then M € N such that Vn > M, d(x,,p) < €

(©.9)

n—1, then we have n; > 1

o let (xy,),-, be a subsequence of (z,)

e hence, for all i > M, we have n; > M = Vi > M, d(z,,,p) <€
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Convergence in Euclidean space

Theorem 9.32 Let (1,)>°, be a sequence in R", where z,, € R" for all

n € N. Then (z,),., converges if and only if (z,;) ., converges for all
1=1,...,k, i.e.,

lim z, = (lim Tni, --., lim :L’nk)
n— oo n— 00 ’ n— 00 ’

proof:

® suppose x,, — p € R”, let € > 0; z,, — p = dM € N such that
Vn > M, d(x,,p) < €; hence, Yn > M, we have

k
(d(zn,p))° = Z (Tp; — i)’ <€ = (tp,—p)> <€, i=1,...,k
i=1
= |zp;—pi|l <€ i=1,...)k = z,;, —pforalli=1,... k
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e suppose x,; —> p; foralli=1,... .k, lete>0,p=(p1,...,pk)

- xmi—)pi,i:l,...,k —> dM,,..., M € N such that Vn > M,
we have |z, —pi| <€¢/VEk i=1,... k

— choose M = max{M;, ..., My}, then Vn > M, we have

d(mmp)—\lizkl:(ocn,ipi)2<, é(é)z—ﬁ—@—e

= Iy — P
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Convergence properties of topology

Theorem 9.33 Let (X, d) be a metric space and (z,,),._, be a sequence in
X, then (x,,),~, converges to p € X if and only if for all open sets U C X
with p € U, there exists some M € N such that for all n > M, we have
x, €U.

proof:

e suppose x,, — p, let U C X be open and p e U

— U is an open set contains p = 30 > 0 such that B(p,d) CU

-z, —>p = AIM eNst.Vn>M, dz,,p) <d = Yn>M,
zn, € B(p,§) = Y\n>M, x, €U

e suppose for all open sets U C X with p € U, there exists some M € N
such that x,, € U foralln > M: let ¢ > 0
— choose U = B(p,€), then IM € N such that Vn > M, z,, € B(p,€)

— hence, Vn > M, d(z,,p) < e = =, = p
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Theorem 9.34 Let (X, d) be a metric space, E C X be a closed set, and
(z,,).—, be a sequence in E that converges to some p € X, then we have
pe k.

proof: assume (z,),—, in E converges to p but p ¢ E

e p¢ E — peE°

e Iis closed = FE° is open, then by theorem 9.33, dM € N such that
Yn>M, x, € B = Vn> M, x, ¢ E, which is a contradiction
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Theorem 9.35 Let (X, d) be a metric space and A C X, then p € cl A
if and only if there exists a sequence (z,,),., of elements in A such that

lim, o0 Tn, = Pp.

proof:

e suppose p € cl A, by theorem 9.22, V§ > 0, we have B(p,d) N A # ()

— choose (), such that z,, € A and d(z,,,p) < = for all n € N

- Ogd(a:n,p)<%and%—>0 = d(zp,p) >0 = z, > p
(theorem 9.30)

e suppose ()., in Aand z, = p, let 6 > 0

—xp,—>p = IMENst.Vn>M, dx,,p) <d = Vn> M, we
have z,, € B(p,0)

— since x,, € A, we have B(p,0)NA# () = p € clA (theorem 9.22)

Metric spaces

Cauchy sequences and completeness

Definition 9.36 Let (X, d) be a metric space. A sequence (z,),—, in X
is Cauchy if for all € > 0, there exists some M € N such that for all
n,k > M, we have d(x,,xx) < €.

Theorem 9.37 A convergent sequence in a metric space is Cauchy.

proof: let =, — p, € > 0, then dM € N such that Vn,k > M, we have
d(zy,p) < €/2 and d(zy,p) < €/2, and hence Vn,k > M, we have

d(Tp, vx) < d(zn,p) +d(z)K,p) <€/2+€/2=¢

Definition 9.38 We say a metric space (X,d) is complete or Cauchy-
complete if all Cauchy sequences in X converges to some point in X.
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Theorem 9.39 The Euclidean space R” is a complete metric space.

proof: let (z,,) -, be Cauchy with z,, € R” for all n € N; let € > 0

o (z,),—,is Cauchy = 3IM € N s.t. Vm,n > M, d(z,, — x,) <€

e hence, for all m,n > M, we have

k
(dxmnxn chml_xnz2<€2
=1
— |xm,i_37n,i , 1=1,...,k
= Vi =1,...,k, the sequence of real numbers (z, ;) _, is Cauchy
e by theorem 3.45, we have (z,,;) . | converges for all i =1,...,k

e then, by theorem 9.32, we conclude the sequence (a:n)ff:l converges
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