ANALYSIS ARCHIVE

Preface.

The present manuscript consists of 125 problems in Real and Complex Analysis, as
well as hints and complete solutions, which is the outcome of a short problem-solving
seminar that I ran during May-June 1999 at Stony Brook. The goal of this seminar
was to prepare first-year graduate students for their written comprehensive exam.
The problems are gathered from all sorts of references and have been modified, when
necessary, to be made compatible with the scope of the comprehensive exam at Stony
Brook. T am grateful to the participants in the seminar, especially to J. Friedman for
his criticisms and comments on various drafts of the manuscript. I hope this collec-
tion will grow gradually and turn into a useful reference in the future.

Saeed Zakeri
Stony Brook, August 30, 1999

List of notations

#A the number of elements in a finite set A
D open unit disk {z € C: |z| < 1}

D(a,r) open disk {z€ C:|z—a| <r}

H the upper half-plane {z € C : Im(z) > 0}
m Lebesgue measure on R"

T* adjoint of a linear transformation 7'

T the circle R/(27Z)



I. Problems

A. Basic Real Analysis

A1. Characterize all functions from R to R which can be uniformly approximated
on the real line by a sequence of polynomials.

A2. Let f,g :[0,1] — [0,1] be two continuous functions. If g is non-decreasing
and fog=go f, prove that f and g have a common fixed point in [0, 1].

A3. Let (X,d) be a compact metric space. Let f : X — X be a map that sat-
isfies d(f(z), f(y)) > d(z,y) for all 2,5 € X. Prove that f is an isometry X — X.

A4. Tet f : R — R be one-to-one. Show that there exists a ¢ € R such that
f(e) = (f(0)? < 1/4.

A5. Prove or disprove: There exists a non-empty perfect (=closed with no iso-
lated point) subset of the unit circle which contains no rational angle.

AG6. For 0 < x < 1, let 0.z1292x3 - - - be the unique non-terminating decimal expansion
of = (for example 1/5 = 0.1999---). What is the probability that for a randomly
chosen z, the digit 2 appears before the digit 3 in the expansion 0.z xox3-- -7

AT. Let f :[0,1] — R be continuous and |f(x)| < / f(t)dt for 0 < z < 1.
0
Show that f = 0.

AS8. Let I be the set of positive integers that do not contain the digit 9 in their
decimal expansions. Prove that ) _, 1/n is convergent.

A9. Let P be a non-constant polynomial with real coefficients and only real roots.
Prove that for each r € R, the polynomial Q,(x) := P(x) —rP’'(x) has only real roots.

1000™

for
n!

A10. Find the largest term in the sequence {z,} defined by z, :=
n=1,23,....

A11. Let p be a positive integer. Determine the real numbers r for which every

1
sequence {z,}>, of real numbers satisfying the relation §($n+1 + Ty—1) = ra, has

period p, i.e., z, = Tpy,p for all n > 0.

A12. Let {a,}n>1 be a sequence of complex numbers with the property that for



every sequence {by,},>1 with > 2 [b,|? < oo one has Y~ |anb,| < co. Prove that
> 1 lan|* < oo.

A13. Can the interval [0, 1] C R be written as a union of countably infinite number
of disjoint closed sets?

Al14. Let f : R — R be a continuous function which has a local minimum at
every point. Prove that f must be constant.

A15. Let f: R — R be continuous and lim,,_, f(nz) = 0 for every 1 < z < 2.
Show that lim, .. f(z) = 0.

A16. Let f:]0,1] — R be a positive continuous function. Show that

. (/Olf(x)dx) (/Olﬁdx) > 1.

B. Measures and Integrals

B1. Let Ey, Es, ..., E, be measurable subsets of [0, 1] such that every point in [0, 1]
belongs to at least ¢ of these sets. Show that at least one F; has measure > ¢/n.

B2. Let f :[0,1] — R be a measurable function. Suppose that for every interval

J C [0,1] we have 0 < /f(x) dx < m(J). Prove that 0 < f <1 almost everywhere.
J

B3. Let 7y = pr/qr be an enumeration of the rational numbers (in reduced form)

in the interval [0,1]. Define the functions fi(z) := exp{—(pr — qxx)*}. Prove that
fr — 0 in measure on [0, 1], but limy_« fx(z) does not exist at any point x € [0, 1].

B4. Define a function f on [0,1] as follows: If x = 0.zqzezs--- is the unique

non-terminating decimal expansion of z, then f(x) := max,, z,,. Show that f is mea-
surable and find a simple description for it.

B5. Find the Lebesgue measure of the subset E of the square [—1,1] x [—1,1] in
the plane consisting of points (z, y) such that |sinz| < 1/2 and cos(z+y) is irrational.

B6. Suppose that f,g : R — R are given functions, with g measurable and f
continuous. Should the composition g o f be measurable?

B7. Let f :[0,1] — R be continuous, and for every y € R let 0 < n(y) < +oo



be the number of solutions to f(x) = y. Prove that y — n(y) is a measurable func-
tion.

B8. Let v > 2 and define “Diophantine numbers of order v” as the set D, of
all irrational numbers 0 < x < 1 for which there exists a constant C' = C(z) > 0 such
that |x — p/q| > C/q" for all rationals p/q € [0, 1]. Prove that when v > 2, almost
every number in [0, 1] belongs to D,. (On the other hand, Dy has measure zero. This
statement is harder to prove, but it is worth trying.)

B9. Let E, be the set of real numbers 0 < z < 1 whose unique non-terminating
decimal expansion contains a string of zeros of length > logn starting at the n-th
digit. What is the measure of the set E of points which belong to infinitely many of
the set E,?

B10. Let Q™ C R™ be the set of points with rational coordinates. If £ C R"
has positive (n-dimensional Lebesgue) measure, what can be said about the measure
of the set I :=R" \ {J,cqn(® + E)?

B11. Let K C R? be compact and convex, and let K. := (J,.xD(z,¢) be its
e-neighborhood. Prove that the area of K. is of the form a + be + ce? for some con-
stants a, b, c. Can you identify these constants?

B12. Let (X,u) be a measure space with u(X) < oco. Let M be the space of
all complex-valued measurable functions on X (where, as usual, two functions are
identified if they coincide except on a set of measure zero). For f € M define

- /]
p(f) : X|f|+1du-

Show that (f,g) — p(f — g) defines a metric on M. Show that a sequence f, con-
verges to f in this metric if and only if f,, converges to f in measure.

B13. Define the Gauss map G : (0,1] — [0,1) by G(z) := 1/x — [1/z] (also known as
the fractional part of 1/x). Consider the probability measure y on [0, 1] defined by

1 1
dp = dz.
a log 2 (1—|—x) *

Show that p is an invariant measure for G, i.e., u(E) = u(G~(E)) for every measur-
able set E C [0, 1].

B14. Recall that a metric space is separable if it contains a countable dense sub-
set. Prove or disprove: L*|0, 1] is separable.



B15. Let (X, u) be a measure space with pu(X) < oco. Consider an f € L®(X, u)
with || f||cc # 0. Define p,, := / | f|" dp. Prove that
b

lim /= lim 2% — | .

n—o0 e o] pn

B16. Let f € LP(R) for some p > 1. Define f.(z) := f(z + ). Prove that
lsn |  f.]l = 0.

B17. Recall that a function f : [0, 1] — R is M-Lipschitz if |f(x) — f(y)| < M|z —y]
for all z,y € [0,1]. Prove that f is M-Lipschitz if and only if there exists a sequence
{fn} of continuously differentiable functions defined on [0, 1] such that

o |fl(z)] < M for all n and all z € [0, 1], and

o f(x) — f(z) for all x € [0,1] as n — 0.

B18. Let (X, 1) be a measure space with u(X) < oo, and let f,, € L' (X, 1) converge
to a measurable function f at almost every x € X. Assume that there exist constants
C > 0 and p > 1 such that

s [ 14, < C

n>1 JX

Prove that f € L'(X, ) and ||f, — f|l1 — 0 as n — oo.

B19. Let f be a bounded measurable function on a measure space (X, ). Assume
that there exist constants C' > 0 and 0 < o < 1 such that

C
o € X [f(2)] > e} <
for every e > 0. Show that f € L' (X, u).
B20. Let (X, pu) be a measure space with u(X) < oo and {f,} be a sequence of

real-valued measurable functions on X. Let {a,,} be a sequence of positive numbers
such that

S pl{r € X £ [ful@)] > an}) < oo

Prove that
—1 <liminf M < lim sup fn(2)

n—00 O n—00 (679

<1

for p-almost every xz € X.

B21. Let £ C R" be a set of positive (n-dimensional Lebesgue) measure. Prove
that the arithmetical difference set

E—-—FE:={2€R":z=1z—y for some z,y € E}



contains an open ball (which may be chosen around the origin).

B22. Let (X, p) be a measure space and f : X — R be measurable.
(a) If u(X) < oo, show that f € L*(X, ) if and only if

> 2ufr € X ¢ |f(w)] > 2"} < 0.
n=1
(b) If u(X) = oo but f is bounded, show that f € L'(X, u) if and only if
dompfr e X |f(x)| =27} < oo
n=1

B23. Let A = [a;;] be a real symmetric n x n matrix, and define f : R* — R by
f(z1,2a,. .., x,) := exp{— Zaijxixj}.
2

Prove that f € L'(R") if and only if A is positive-definite, in which case ||f||; =

72 /\/det A.

B24. Let f, € L*[0,1] for n = 1,2,3,... and suppose that A < ||f.|li < [|full2 < B
for some constants A, B > 0 and all n. If the series > | ¢, f, converges absolutely
for almost every = € [0, 1], show that Y °  |c,| converges.

B25. Let C[0,1] denote the space of continuous real-valued functions on [0, 1]. Let
S be the set of all g € C[0, 1] such that g = 0 on [0, ] for some 6§ > 0 (depending on
g). Suppose that f, € C[0,1] is a sequence of functions such that f,, > 0 and
1
Ag := lim 9fn
n—oo 0

exists for all g € C[0, 1]. Assuming that Ag = 0 for all g € S, prove that there exists
a constant M > 0 such that Ag = Mg(0) for all g € C0,1].

B26. Let Q C R™ be open, ¢ : 2 — R be measurable, and 1 < p < 400. Sup-
pose that for every f € LP(Q), ¢ f € LP(2). Show that ¢ € L>(Q).

B27. Let X be a complete metric space and f,, : X — C be a sequence of continuous
functions which at every point € X converge to a well-defined limit f(z) € C.
(a) Show that there exists a non-empty open set U C X and a constant M > 0 such
that | fn(z)| < M for all z € U and all n > 1.

(b) Show that for every € > 0 there exists a non-empty open set U C X and an
integer IV such that |f,(z) — f(z)| <eforallz € U and all n > N.



C. Banach and Hilbert Spaces

C1. Let H be a complex Hilbert space and f, g : H — C be bounded linear function-
als with || f|| = ||g||. Suppose that f(z) = 0 implies g(z) = 0. Show that f = €™ g for
some real number r.

C2. Let K be a closed, bounded, convex set in a Banach space and let T : K — K
be a map which satisfies ||[Tz — Ty| < ||z — y|| for all z,y € K. Prove that for every
e > 0 there exists a point = in K such that |7z — z|| < e. Does T necessarily have a
fixed point?

C3. Let E be a normed linear space and f : E — C be a bounded linear functional.
Prove that ||f|| is the reciprocal of the distance from the origin to the hyperplane
flz) =1.

C4. Let E be a normed linear space and F' C E be a closed subspace. On the
quotient E/F define the norm ||z + F'|| := inf,e,4 r ||y||. Prove or disprove: If F' and
E/F are Banach spaces, then so is FE.

C5. Let H be a Hilbert space and T' : H — H be a self-adjoint linear operator,
ie., (Tr,y) = (x,Ty) for all z,y € H. Prove that T is continuous. Does the conclu-
sion hold if H is only an inner product space?

C6. Let F be an inner product space (not necessarily Hilbert) and F' C F be a
proper closed subspace. Does there exist a non-zero vector in £ which is orthogonal
to F7

C7. Let H be a complex Hilbert space and T : H — H be a bounded linear
operator such that limg—. |(T'z,z)|/||z| = 4o00. Prove that T"is an isomorphism.

C8. Let E be a normed linear space and 7' : £ — FE be a linear invertible op-
erator with the property that there exists a C' > 0 such that [|T"z|| < C||z| for all
x € E and n € Z. Prove that there exists a norm || |7 on E, equivalent to || ||, with
respect to which 7' is an isometry.

C9. (a) Consider the polynomials

1
2n—1

T.(z) = cos(ncos™ ' x)

for n =1,2,3,.... Verify that T, is monic, sup_,,«; [T,,(x)] = 1/2"7!, and T,, takes
the values +1/2"~1 alternately at the points cos(km/n), k =0,1,... ,n.



(b) Let C'[—1, 1] be the Banach space of continuous real-valued functions on [—1, 1]
equipped with the sup norm. Let P, C C[—1,1] be the subspace of polynomials of
degree < n. Find the distance from the point 2" € C[—1,1] to P,.

C10. Let {A,} be a sequence of linear operators on a Hilbert space H which con-
verges weakly to a linear operator A (i.e., for every x € H and every bounded linear
functional f : H — C, f(A,x) — f(Ax) ). Assume further that ||A,z| — [|Az]| for
all x € H. Prove that A,, converges to A strongly (i.e., A,z — Ax for every x € H).
Conclude that the notions of weak and strong convergence of a sequence of unitary
operators to a unitary operator are equivalent.

C11. Does there exist a norm || || on the space C]0,1] of continuous functions on
0, 1] with respect to which || f, — f|| — 0 if and only if f,,(z) — f(x) for all x € [0, 1]?

D. Fourier Series and Integrals
D1. Find all continuously differentiable functions f : T — R such that
2 2w
| r@de = [ @)+ 7)) - 1) s o
0 0

D2. Let f € L'(R) and define its Fourier transform by

r 1 ~ —iTS
fs) = \/—Q—W/_oof(l")e dx

for s € R. Suppose that f > 0 almost everywhere and |f(s)| > f(0) for some s # 0.
Show that f = 0 almost everywhere.

D3. Let v be a smooth Jordan curve in the plane parametrized by the smooth
function f : T — R2 If A denotes the the area of the region bounded by ~ and L
denotes the length of v, use the Fourier series of f to prove the Isoperimetric Inequal-
ity: L? > 4m A.

D4. Let 0 < 0 < 1 be irrational and suppose that there is a measurable set £ C T
which is invariant under the rigid rotation Ry(z) = x 4+ 270 (mod 27), i.e., x € E if
and only if Ry(z) € E. Prove that either F or its complement has measure zero on
the circle. Is this statement true when 6 is rational?

D5. Let f: T — C be a function of Hélder class 0 < o < 1, i.e., |f(z) — f(y)] <
M|z — y|* for some M > 0 and all z,y. If f(n) denotes the n-th Fourier coefficient
of f, show that |f(n)| < (const.)/|n|* for all n € Z.



D6. Let f : T — C be a function of bounded variation. If f(n) denotes the n-
th Fourier coefficient of f, show that |nf(n)| — 0 as |n| — oo.

D7. Let H be the space of all functions f € L*(T) such that

1

[f 1l == ( > (1+n2)|f(n)l2> < oo,

n=—oo

where the f (n) denote the Fourier coefficients of f. Prove that there exists a universal
constant C' > 0 such that

[ fllso < CIlfll e
forall f € H.

D8. Suppose that f : R? — R is C? smooth, doubly periodic (i.e., f(x + 1,y) =
flx,y) = f(z,y + 1) for all z,y € R?), and not identically zero. If f is an eigen-
function for the Laplace operator A = §%/0x*+ 8% /0y?, show that the corresponding
eigenvalue is non-positive.

D9. Let f € L*(T) and for € € R define f.(z) := f(z + ¢). Show that

lim inf M >
e

0

unless f is constant almost everywhere.

D10. Let C(T) denote the Banach space of continuous complex-valued functions
on the unit circle T (equipped with the sup norm) and I C Z be any index set. Let
S C C(T) be the linear span of {e**: k € I'} and

2
Vi={feC(T): / f(x)e ™ de =0 for all k¢ I}.
0
Show that S is dense in V.

D11. Let f : T — C be a continuous function defined on the unit circle with Fourier
coefficients f(n). Show that for every € > 0 there exists a trigonometric polynomial

A~

P =" P(n)e™ such that |P — f|« < € and [P(n)| < |f(n)] for all n.

D12. Let f: T — C be absolutely continuous with f’ € L*(T). Show that

Yo < Ifl+

n=—oo

™

\/ng I2.



E. Basic Complex Analysis

E1. Prove that all zeros of the polynomial P(z) = 2" + a,_12""' + -+ + a1z + ag lie
in the open disk D(0,7), where r := /14 |an_1[2> + - -+ + a1 ]2 + |ao|2.

E2. Let 21,2,...,2, be given complex numbers. Prove that there exists a set
I c{1,2,... ,n} such that

n

>3 fal

k=1

S

kel

E3. Let P be a monic polynomial with real coefficients and P(0) = —1. Assume that
P has no roots in the open unit disk D. Find P(1).

E4. Let 21, 29,...,2, be given complex numbers. Prove that there exists a real
number 0 < ¢ < 1 such that

> 1.

n
1 — E Zk€27rzkt
k=1

E5. Let f: C — C be a rational map. Suppose that for some a € C, f~!(a) = {a}.
What can you say about the rational map

1
z)i=———-—7
E6. Let P(z) = (z — a1)(2 — ag) - -- (2 — a,), where n > 2 and the a; are distinct
complex numbers. Prove that
> Fi
= P'la))

E7. Let P : C — C be a polynomial of degree n > 1 whose roots belong to the
open unit disk. Let P*(z) := 2"P(1/Z). Prove that all roots of the polynomial
z — P(2) + P*(z) belong to the unit circle.

F. Properties of Holomorphic and Harmonic Functions

F1. Let f: D — C be holomorphic and assume that || f||2 := ([, | f(2)]*dx dy)*/? <
00. Show that for all z € D,

()] € ———

m”f”z-

F2. Let f : D — C be holomorphic and suppose there is a constant M > 0 such that

2
/ |f’(7"ei9)| do < M
0

10



for all » < 1. Prove that

|f(z)|dz < oo.
[0,1]

F3. Let f: C — C be holomorphic. Assume that f is real on the real axis and has
positive imaginary part on the upper half-plane. Prove that f'(x) > 0 for all real x.

F4. Prove that for every ¢ € C,

1 2m 2 0 OO Ck‘ 2

k=0
F5. Let u : C — R be a harmonic function such that for all z € C,

u(z) < allog|z[| + b,

where a,b > 0 are constants. Prove that u must be constant.

F6. Let f and g be holomorphic functions defined on an open neighborhood of
the origin 0 in C. Suppose that the function h := f 4 g fails to be one-to-one in any
neighborhood of 0. Show that |f"(0)| = |¢'(0)].

F7. Let (X,u) be a measure space with u(X) < oo and U be a domain in C.

Let f: X x U — C be a bounded function such that ¢t — f(¢, z) is measurable for
fixed z € U and z — f(t, z) is holomorphic for fixed t € X. Prove that the function

o(2) = /X £(t, 2)du(t)

is holomorphic in U.
F8. Let f € L'0,1] and for z € C define

9(z) := /1 f(t)e”at.
If g =0, show that f(¢) = 0 for almost ejfery t € [0,1].

F9. Let u : D — R be a positive harmonic function with u(0) = 1. How large
or small can u(1/2) be? Give the best possible bounds.

F10. Let f : U — C be holomorphic in a domain U and consider an open topo-
logical disk D with D C U. If |f| is constant on the boundary of D and f has no

zeros in D, prove that f is constant in U.

F11. Is there a sequence of polynomials {P,} in the complex plane such that
P,(0) =1 for all n but lim,,_,« P,(z) = 0 for z # 07

11



F12. Let M > 0 and v : H — R be a harmonic function satisfying
0<u(r+iy) <My forall x€R and all y > 0.

Show that u(z + iy) = ay for some constant 0 < a < M.

F13. Let f(z) = > 77 ,cx2" be a holomorphic map defined on the unit disk D.
For r < 1, define

|2|=r

M(r) :==sup |f(z)], M(r):= Z lea|r™,  Ma(r) := (Z |Cn|2?"2"> '

Fix0<r< R<1

(a) Show that M(r) < Mi(r) < RZE :
R2 _ ,r.2
(b) Show that TMl(T) < My(R) < M(R).

F14. Let f(z) = > 7, cx2" be a holomorphic map defined on the unit disk D. For
r < 1, define

M(R).

A(r) := sup Re(f(2)).

|2|=r

Prove that for every » < 1 and every n > 0,
len|r™ + 2Re(f(0)) < 4max{A(r),0}.

F15. (Generalized Mazimum Principle) Let U C C be a bounded domain and
f : U — C be holomorphic. Assume that for every sequence z, € U which converges
to the boundary of U, we have limsup,,_,.. |f(z.)| < M. Prove that |f(z)] < M for
every z € U.

F16. Let U C C be a domain and f, : U — C be a sequence of holomorphic
functions converging to a complex-valued function f : U — C pointwise. Prove that
there exists an open dense set V' C U on which f is holomorphic.

F17. Let v : D(0, R) — R be a harmonic function such that |u| < M in D(0, R). Let
v be the harmonic conjugate of v with v(0) = 0. Prove that

2M R+1r
< 1
[v(z)] < s ©8 (R—T)

if |z2| = r < R. Find an example in which v is in fact unbounded in D(0, R).

12



F18. Let u : D(0, R) — R be a subharmonic function. For every —oo <t < log R,
define

M(t) := sup u(z).

|z|=e€t
(a) Show that M (t) is a convex function of ¢.
(b) Show that any bounded subharmonic function C — R must be constant.

F19. Let U C C be a domain and wuq,us,...,u, : U — C be harmonic functions.
Prove that the function

2= fun(2)] + fua(2)| + - - 4 fun(2))]

satisfies the Maximum Modulus Principle on U.

F20. Let f : D — C be a holomorphic map. Show that there exists a sequence
zn € D with |z,| — 1 such that {f(z,)} is a bounded sequence in C.

F21. Let U C C be a domain and f, g : U — C be holomorphic. Assume f(z) = f(w)
if g(2) = g(w). Show that there exists a holomorphic function h : g(U) — C such
that f(z) = h(g(z)) for all z € U.

F22. Let f : D — C be holomorphic and assume f'(z) # 0if 0 < [z] = r < L
Let I'; be the image of the circle |z] = r under f. Find the distance from the origin
to the line tangent to I, at some w = f(2).

F23. Under the conditions of problem F22, assuming that I, has no self-intersection,
show that I, is a strictly convex closed curve if and only if whenever |z| = r,

zf”(z) )
Re > —1.
( f'(2)
F24. Let F be the family of all holomorphic functions f : D — D such that f(0) =

f'(0) = f"(0) = 0. Show that F contains a unique element g such that g(1/2) =
sup e | f(1/2)]. Can you identify g explicitly?

G. Schwarz Lemma and Conformal Maps

G1. Let P(2) = z + a22® + -+ + a,2" be univalent in the unit disk D. Prove that
lan| < 1/n, and show by an example that this is the best upper bound.

G2. (Generalized Schwarz Lemma) Let f : D — D be holomorphic and f(z) = 0 for
Z=21,22,...,2,. Show that for all z € D,

f <]

Z — Zk

1—7Zpz

13



G3. (Real Bieberbach Conjecture) Let f : D — C be univalent, normalized as f(0) = 0
and f'(0) = 1 so that it has a power series expansion of the form f(z) = z+)_~, ¢,2"
If ¢, is real for all n, prove that |c,| < n.

G4. Suppose that f : H — C is bounded and holomorphic, with f(i) = 0. How
large or small can |f(2i)| be? Show that your answers are the best possible estimates.

G5. Let f : D — D be holomorphic and f(0) = 0. Assume that for some real
number 0 < 7 < 1 we have f(r) = f(—r) = 0. Prove that

HOEH ]

G6. Find an explicit conformal map from the open half-disk {z € C : |z] <
1 and Im(z) > 0} onto the unit disk D.

GT7. Let f : D — C be holomorphic but not one-to-one. Prove that there exist
z,w € D such that |z| = |w| and f(z) = f(w).

GS8. Let f: D — D be holomorphic. Prove that for every z € D,

1—|f(2)
/
< .
e < T2
G9. Let f: D(0,r) — C be holomorphic and |f(z)| < M for all z € D(0, 7). Suppose
that f vanishes at z1, 22, ..., 2, € D(0,7) \ {0}. Prove that
POl
|2122 .. Zn| o
G10. Let f,g : D — C be holomorphic, f be univalent, f(0) =
g(D) C f(D). Prove that for all 0 < r < 1, g(D(0,7)) C f(D(0,

g'(0)] < |7 (0)].
G11. Let f : D — C be holomorphic, |Re(f)] < 1 in D and f(0) = 0. Prove

that for all r < 1,
, 2 1+r
0 < 2] )
e < 2og (157)

G12. For which values of A € C is the quadratic polynomial Q) (z) = Az + 2% univa-
lent in the unit disk?

g(0) = 0, and
r)) and hence

G13. Let w be a primitive k-th root of unity and 2 C C be a simply-connected
domain such that w2 = Q, ie., z € Qif and only if wz € Q. Let f : D — Q be a
univalent map with f(0) = 0, with power series f(z) = >~ ¢,2". Prove that ¢, =0
for every n such that n # 1 (mod k).
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G14. Let U C C be a domain with more than one boundary point, a € U, and
f: U — U be a holomorphic map with f(a) = a.

) Show that |f'(a)| < 1.

) If | f'(a)] = 1, what can you say about f?

) If f'(a) =1, what can you say about f7

) Do these results hold when U = C or U = C ~\ {point}?

—~

a
b
c
d

—~

G15. Let f : D — C be univalent and for some 0 < r < 1 the image f(ID(0,7)) be
convex. Prove that for every 0 < s < r, the image f(ID(0, s)) is also convex.

G16. Let f : D — C be univalent, normalized as f(0) = 0 and f'(0) = 1. For
r < 1, let V, denote the area of the Jordan domain f(ID(0,7)). Prove that V, > mr?.

G17. Let f: D — C be univalent and 0 ¢ f(ID). Show that
(a) [/(0)] < 4[f(0)].

o masen. (55’ < < (128

H. Entire Maps and Normal Families
H1. Let f : C — C be an entire map which satisfies

27
/ 1f(re®)| do < r=
0
for all » > 0. Prove that f = 0.

H2. Let f: C — C be an entire map which satisfies
[f(z)] < |Re(2)| "2
for all z off the imaginary axis. Prove that f = 0.

H3. Let f,g : C — C be entire maps with no common zeros. Prove that there
exist entire maps F, G such that for all z € C,

f(2)F(2) +9(2)G(2) = L.
H4. Let f,g : C — C be non-constant entire maps with f(0) = 0 and ¢(0) = 1.
Prove that there are infinitely many points z € C at which |f(2)]| = |g(2)].

H5. Prove that the exponential function z — ¢e* has infinitely many fixed points
in the complex plane.
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H6. Let A, B : U — C be holomorphic functions defined in a domain U such that
A(z) # B(z) for all z € U. Let f, : U — C be a sequence of holomorphic functions
such that f,(z) # A(z) and f,(z) # B(z) for all n and all z € U. Prove that {f,} is

a normal family.

H7. Fix M > 0 and let F be the class of all holomorphic functions f : D — C
such that

[ \rPdrdy <o
D

Is F a normal family?

HS8. Let U := D~ {0} and f : U — C be holomorphic with an essential singu-
larity at z = 0. For n > 1 and z € U define f,(z) := f(27"z). Can the sequence {f,}
be normal on U?

H9. Let f,g : C — C be entire maps with e/ + ¢9 = 1. Show that f and g are
both constants.

H10. Does there exist a non-constant entire map f : C — C such that Re(f(2)) #
(Im(f(2)))? for all 27

H11. Let ) °,a,z" be holomorphic in D with a, > 0 for all n. Let F denote
the family of all holomorphic maps f(z) = > -, ¢,z" on the unit disk such that
|cn| < ay, for all n. Prove that F is normal.

H12. Let f,g : C — C be entire maps with f(0) = ¢(0), and let P,Q : C — C

be polynomials. Assume ef(?) + P(z) = e9*) + Q(z) for all z € C. Show that f =g
and hence P = Q).
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II. Answers and Hints

A. Basic Real Analysis

A1l. A bounded polynomial on R must be constant.
A2. g maps every fixed point of f to a fixed point of f.

A3. For z,y € X and ¢ > 0, consider the sequence of iterates z,, := f°"(x) and
Yn = f°"(y) and show that d(z,x,) < € and d(y, y,) < ¢ for some n > 1.

A4. Consider the function ¢ + t — t? for real t.

A5. Every uncountable closed subset of the circle contains a perfect set.
AG6. The condition of the problem is symmetric with respect to 2 or 3.
A7. Use the fact that |f(z)| < 2 supg<,<, |f(2)].

A8. Every n € I N [10%,10**1) can be written as a 10* + b, where 1 < a < 8 and
be IN[10% 105 for some 0 < s <k —1, or b = 0. This allows you to estimate the
sum inductively.

A9. Look at the graph of the logarithmic derivative P'/P.
A10. There is a unique n with the property x, = x,11. Find this n.
A11. Form the characteristic equation to solve the recursion explicitly.

A12. If Y77 |a,|* = oo, consider the partition of N into consecutive finite seg-
ments Fq, o, Es, ... such that ZneEk la,|* > 1. Define a sequence {b,} by setting
bn := ci ay for n € Ey. Choose ¢ such that Y7 [b,|* < oo but Y72 | |anb,| = oc.

A13. The answer is no. Use, for example, Baire’s Category Theorem to obtain a
contradiction to the existence of such a partition.

A14. Look at the function M(t) = supy<,; f(z) for t > 0.
A15. Use Baire’s Category Theorem.
A16. Represent I as a double integral over the unit square.

B. Measures and Integrals
B1. Consider the characteristic functions of the E;.
B2. Use, for example, Lebesgue’s Differentiation Theorem.

B3. To prove that f; has no limit at any point, use the fact that for any x € [0, 1] and
any integer ¢ > 0, there exists an integer p between 0 and ¢ such that |z —p/q| < 1/q.

B4. f is the supremum of a collection of measurable functions. Show that f = 9
almost everywhere.

B5. m(FE) =2n/3.
B6. The answer is no. Use the fact that every measurable set of positive measure in
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R has non-measurable subsets.

B7. Consider the partition of [0,1] into dyadic intervals of length 27% and let
0 < ng(y) < 2% be the number of such intervals containing a solution of f(x) = y.
Show that n(y) = limg_,cc 1k (y).

B8. Define E,, as the set of x such that |z — p/q| < 1/(ng”) for some integer
0 < p < ¢q. Find the relation between D, and the £, ,.

B9. Use Borel-Cantelli to show that m(E) = 0.

B10. m(F') = 0. To prove this, assume otherwise and consider density points for £
and F'.

B11. a = area(K), b =length(0K), and ¢ = 7.

B12. Let X, (¢) denote the set of points x where |f,(x) — f(x)| > €, and split the
expression for p(f, — f) into two integrals taken over X,,(¢) and X \ X,,(¢).

B13. Use the fact that G(z) =1/x —kif 1/(k+1) < < 1/k. Take an interval and
express its G-preimage as a union of disjoint intervals. Calculate measures explicitly.

B14. This space is not separable. Try to find an uncountable family of functions
in L>°[0,1] in which the mutual distance between any two members is larger than a
definite constant.

B15. For the first equality, use the fact that for every ¢ > 0, p, is larger than the
integral of | f|™ over the set of points where |f(x)| > || f||lcc —&. For the second equal-
ity, use Holder Inequality and the first equality.

B16. Use the fact that continuous functions with compact support are dense in
LP(R).

B17. If f is M-Lipschitz, it has a derivative f’ € L'[0,1] and the Fundamental The-
orem of Calculus holds for f. Use Lusin’s Theorem to approximate f’ by continuous
functions and from there define the sequence f,,.

B18. Use Fatou’s Lemma and Hélder Inequality to show that f € L'. Use Egoroff’s
Theorem to prove the second part.

B19. Define X,, as the set of  where |f(z)| lies between || f]|oo/2™ and || f]loo/2" .
Write the integral of f over X as the sum of the integrals of f over the X,,.

B20. Apply Borel-Cantelli to the sets {x : |f.(z)]| > an}.
B21. Use the fact that E has density points.

B22. For (a), define X,, as the set of z where |f(x)| > 2". Decompose X using the
difference sets X,, \ X, 11 and integrate. For (b), define X,, as the set of z where
|f(z)] > 1/2" and proceed in the same way.

B23. Use the fact that every real symmetric matrix can be diagonalized by an or-
thogonal transformation.

B24. For t > 0, define E as the set of x where > |c,fn(x)| > t. Show that
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e <t/(A— By/m(E)) for large t.
B25. Use the Riesz Representation Theorem.

B26. If p ¢ L™(Q), every set £, = {x € Q: |p(x)| > n} has positive measure. Find
a suitable function f, constant on every difference set E, \ E,1, such that f € L*(Q)

but pf ¢ LP(2).
B27. Use Baire’s Category Theorem.

C. Banach and Hilbert Spaces

C1. Use the Riesz Representation Theorem.

C2. Perturb T slightly to make it into a contraction and apply the Contraction
Mapping Principle.

C3. Use the inequality |f(x)| < ||f]|||z] as well as the definition of the norm || f||.

C4. E is Banach. Use the fact that ||+ F|| < ||z for all x € E and if ||z, + F|| — 0,
then ||ly,|| — 0 for some y,, € z, + F.

C5. Apply Closed Graph Theorem. For a counterexample when H is not complete,
work in the space of C'* functions on the real line which vanish outside the unit
interval.

C6. The answer is no. Work in the space C[—1, 1], taking F' to be the subspace of
all continuous functions f with fi)1 f= fol f.

C7. First show that there exists a constant C' > 0 such that [(T'z,z)| > C|x||?* for
all x € H.

C8. Consider sup,,cy ||T™x||.

C9. To show T, is monic in (a), use complex numbers and the exponentiation for-
mula. The distance in (b) is 1/2"1.

C10. Use the Riesz Representation Theorem and the definition of norm.

C11. The answer is no. Assuming the existence of such a norm, construct a sequence
of functions in C'0, 1] of unit norm which converges pointwise to zero.

D. Fourier Series and Integrals
D1. f is necessarily a linear combination of sinxz and cosx. Use the fact that the
n-th Fourier coefficient of f’ is inf(n), and apply Parseval’s Identity.
D2. When does equality occur in Triangle Inequality?

D3. Without loss of generality assume ||f’|| = 1 to simplify the argument. Write
the Fourier series of the coordinate functions of f, and apply Green’s Theorem and
Parseval’s Identity to estimate A.

D4. Use the Fourier series of the characteristic function of FE.
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D5. Use the old trick f(n) = —1/(2x) f02” F(x + 7 /n)e~m dx,
D6. Use Integration by Parts and Riemann-Lebesgue Lemma.

D7. Use the fact that the Fourier series of every L? function f has a sub-series which
converges almost everywhere to f. (This is a soft L? result; a much harder theorem
due to L. Carleson asserts that the entire series converges almost everywhere to f,
but you do not need this difficult result here.)

D8. Either use the Fourier series of f and Af, or consider ¢ := f? and its Laplacian
and apply Green’s Theorem to integrate Ag over the boundary of the unit square.

D9. Write the Fourier series of f. and use Parseval’s Identity.

D10. Recall the construction of trigonometric polynomials which uniformly approx-
imate a given continuous function, or apply the Theorem of Fejér.

D11. Use the Theorem of Fejér.
D12. Estimate |f(0)| directly and use Parseval’s Identity and Cauchy-Schwarz to
estimate »_, o |f(n)]-

E. Basic Complex Analysis
E1. Use Cauchy-Schwarz Inequality.

E2. Write 2 := rpe® with 0 < 6, < 27m. Let I be the set of integers k between 1
and n such that cos(f — ;) > 0. Show that the required index set I can be taken as
Iy,, where 6 is an angle which maximizes the sum )"}, rj cos™ (0 — 6y).

E3. All the roots of P are on the unit circle, and x = 1 is one of them.

E4. Integrate 1 — >~ zxe?™** from 0 to 1.

E5. g is a polynomial.

E6. Apply the Residue Theorem to 1/P.

E7. Use the fact that if P(z) + P*(z) = 0 for some z, then |P(2)| = |P*(2)|.

F. Properties of Holomorphic and Harmonic Functions

F1. Use Cauchy’s Formula and integrate over a circle of radius 0 < r < 1 — |z]
centered at z. Then integrate with respect to r.

F2. If f(z) =) c,2"™, express ¢, in terms of some integral of f’ over the circle |z| = r
to estimate the growth of ¢,. Then use this estimate to prove the result.

F3. Use the local behavior of holomorphic maps near a critical point.
F4. Use the power series of e*.

F5. Use the fact that u is the real part of an entire map, and apply Cauchy’s esti-
mates.

F6. Use the Inverse Function Theorem.
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F7. First show that for every compact set K C U there exists an M = M(K) > 0
such that |f(t,2) — f(t,w)|/|z — w| < M whenever z,w are distinct points of K and
teX.

F8. First show that fol t"f(t)dt = 0 for all n > 0.
F9. Use Harnack’s Inequality or Schwarz Lemma to show that 1/3 < u(1/2) < 3.
F10. Use the Maximum Principle.

F11. Use the Theorem of Runge on uniform approximation of holomorphic maps by
polynomials to construct such a sequence.

F12. Extend u to the complex plane by symmetry and show that the entire map
whose real part is this extension has bounded derivative.

F13. For (a), use Triangle Inequality and Cauchy’s estimates. For (b), use Cauchy-
Schwarz Inequality and Parseval’s Identity.

F14. First show that ¢, = (1/7) [ Re(f)(re?)e " df.
F15. Use the ordinary Maximum Principle to prove {z : |f(2)| > M + ¢} is empty
for every € > 0.

F16. Define ¢(2) := sup,, | f»(2)|. Show that every disk in U has a subdisk on which
@ is uniformly bounded.

F17. Apply Poisson’s Formula to represent v as an integral involving uw. Then
estimate the integral directly. To find a counterexample, map the disk D(0, R) con-
formally to a vertical strip.

F18. For (a), compare u to the harmonic function z — «log|z| + (3 for suitable
constants o and [ and use Maximum Principle. For (b), use the fact that a bounded
convex function on (—o0, +00) is constant.

F19. Show that ¢ is subharmonic.

F20. It suffices to consider the case where f has finitely many zeros in D. Assuming
that no such sequence {z,} exists, divide f by a Blaschke product with the same
zeros as f, and study the resulting function to obtain a contradiction.

F21. Construct h locally away from the critical values of g. Show that these values
are removable singularities for h.

F22. The required distance is Re(zf'(2) f(2))/|zf'(2)].

F23. Show that the curvature of I', at a point w = f(z) is given by the formula
k= [1+Re(zf"(2)/f'(2)]/|21(2)]
F24. Show that g(z) must be z3.

G. Schwarz Lemma and Conformal Maps

G1. Use the fact that all the critical points of P are outside D so their product is at
least 1 in absolute value.
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G2. Divide f by an appropriate Blaschke product and apply the Maximum Principle.

G3. First show that for every 0 <r <1, ¢, = =& 0% Im(f)(re) sinnd do.

G4. Use Schwarz Lemma to show that 0 < |f(2i)] < M/3, where M > 0 is any
upper bound for | f| on H.

G5. Use problem G2.

G6. First map the open half-disk to the first quadrant using a Mdobius transforma-
tion.

G7. Use the Argument Principle.

G8. Use appropriate disk automorphisms to reduce the problem to the standard
Schwarz Lemma.

G9. Use problem G2.
G10. Apply Schwarz Lemma to f~!og.

G11. Find a conformal map from the strip —1 < Re(z) < 1 to the unit disk and
apply Schwarz Lemma.

G12. @, is univalent in D if and only if |A| > 2.

G13. Show that f(wz) =wf(2).

G14. Use the Uniformization Theorem.

G15. Use problem G10, or problem F23.

G16. Express V, as an integral of | f/|%.

G17. For (a), use Koebe 1/4-Theorem. For (b), precompose f with an appropri-
ate Mobius transformation of the disk, apply (a), and then integrate the resulting
inequality.

H. Entire Maps and Normal Families

H1. Use Cauchy’s Formula to show that £ (0) =0 for all n > 0.

H2. Use Cauchy’s Formula to represent f(™(0) as an integral over a large square
centered at the origin.

H3. Use the Theorem of Mittag-LefHler to show that there exists an entire function
F such that at every root of g, the function (1 — fF') vanishes at a higher order than

g.
H4. First show that {z : [f(z)| > |g(2)|} is non-empty.

H5. Use Picard’s Theorem.

H6. Consider (f, — A)/(f, — B) and apply Montel’s Theorem.

H?7. The answer is yes. Show that |f(z)| < (const.)/(1 — |z]?) for f € F and z € D.
Then apply Montel’s Theorem.
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HS8. Show that the assumption of normality would lead to 0 being a pole of f.
H9. Use Picard’s Theorem.

H10. The answer is no. Use Picard’s Theorem.

H11. Apply Montel’s Theorem.

H12. Write P — Q = ¢9(1 — ¢/ 79) and apply Picard’s Theorem.
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I11. Solutions

A. Basic Real Analysis

Al. Let f: R — R be the uniform limit of a sequence {P,} of polynomials. Since
{P,} is a Cauchy sequence, there exists an N > 0 such that sup,p |P.(2)—Pn(x)| < 1
if n > N. This implies that P, — Py is a bounded polynomial on R, so P, = ¢, + Py,
where ¢, € R. Hence f = lim, o P, = (lim, . ¢n) + Py = ¢ + Py, where ¢ =
lim,, o ¢,. Therefore f itself must be a polynomial.

A2. Let Fix(f) denote the set of fixed points of f, and similarly define Fix(g). An
easy calculus exercise shows that these are closed non-empty sets. Since fog = go f,
we have ¢g(Fix(f)) C Fix(f). Let a := sup Fix(f). If g(a) = «a, we are done.
If not, g(a) < a and hence {¢°"(«)} is a decreasing sequence in Fix(f). Hence
B = lim, o ¢°" () is a common fixed point of f and g.

A3. Fix z,y € X and € > 0. Consider z,, := f*(z) and y, := f°"(y). Since X
is compact, there exist k& > m > 1 such that d(zy,x,) < € and d(yk, ym) < e. If
n =k — m, it follows from the expanding condition on f that

d(zp,z) <e and d(yn,y) < €. (1)
The Triangle Inequality then shows
d(x1, 1) < d(@n, yn) < d(@n, @) + d(z,y) + d(y, yn) < 2e +d(z, y).
Letting ¢ — 0, we get d(f(x), f(y)) < d(x,y). Hence we have the equality

d(f(x), f(y)) = d(z,y)

for all z,y € X. But f(X) is dense in X by (1), and is compact since f is continuous.
Therefore, f(X) = X.

A4. Note that t —t* < 1/4 for all real t # 1/2. Hence if f(0) # 1/2, then ¢ = 0
satisfies f(c?) — (f(c))?* < 1/4. If f(0) = 1/2, then f(1) # 1/2 since f is one-to-one.
Hence ¢ = 1 satisfies the required inequality.

A5. We show the existence of such a set as follows: Let {r,}5, be an enumeration
of the rational angles on T. For each n, remove from T an open arc I, of length
< 2=+ containing r,. Then T ~ U, I, is closed, and is non-empty because it
has measure > 1/2. By the Theorem of Cantor-Bendixson ([R1], Exercise 2.28), this

24



set is a union of an at most countable set and a perfect set E. Clearly £ does not
contain any rational angle.

AG6. First note that with probability 1, both digits 2 and 3 appear in the decimal
expansion of z. To see this, let A,, be the set of points z = 0.z1z223- - with z; = 2
for some 1 < j < n. An easy exercise shows that m(A,) = 377 971107/, Hence
the set of all x with a digit 2 somewhere in their decimal expansion has measure
limy, oo m(A,) = D272, 9710.99 = 1. One can prove the similar statement for the
digit 3 instead of 2.

Now the property of 2 appearing before 3 is symmetric with respect to 2 and 3,
so the required probability must be 1/2. (Those who do not find this argument
“rigorous” enough are invited to compute the measures directly!)

AT. If f #£0, take an a € (0,1) such that f(a) # 0 and choose = € (0, a] such that
|f(x)| = supg<i<q | f(t)]. Clearly |f(x)| > 0 and < 1. Then

ol [ s [T <o s 50)] < o sup 170)] = o)

0<t<z

which contradicts x < 1.

A8. Let I, := I N [10%,1051) and S :=
has the decimal representation

ngng—1---ning, n; 79 for 0 <i¢ <k and ng # 0.

Hence n = 10*n;, + j, where 1 < n;, < 8 and j € I, for some 0 < s < k — 1 or
else 7 = 0. It follows in particular that #I, = 8 Z];;é #1; + 8, which implies by an
induction that #1, = 8 - 9*. Thus

8 k-1 8

1
&:ZZZmHﬁZW;

i=1 s=0 jel, =1

M

=0 jels

k—1
= 107k (8 S #I+ 8)
s=0

= 10741,
< 8(0.9)%.

nel, 1/n. For a fixed k > 1, each n € I,

IN
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This implies

1 oo 9]
Do =S+ Sk < S+8) (0.9) =5 +72<T5.
k=1 k=1

nel

A9. Assume r # 0 and let P(z) = C(z — a)™ -+ (z — ag)™, where C' and the
a; are distinct real numbers and n; > 1. Clearly when n; > 1, a; is a root of @,
of multiplicity n; — 1. On the other hand, when =z is distinct from the roots a;, the
equation Q,(z) = 0 is equivalent to P'(z)/P(x) = 1/r, or f(z) := Z?Zl n;/(r—aj) =
1/r. By considering the graph of f, one easily sees that the equation f(z) = 1/r has

exactly k real roots # a; for each r # 0. It follows that (), has at least k + Z?Zl (n;—

1) = Z?Zl n; = deg P real roots. Since deg P = deg (), it follows that these must

form all the roots of Q..

A10. It is easy to see that xgg9 = x1000. Since
1000
—
n+1
it follows that {z,}1<n<gg9 is increasing and {x,},>1000 is decreasing. We conclude
that maxp>1 n = L1000 = 10001000/1000'

Tp+l = ns

A11. The recursion can be written as
Ty — 2Ty 1+ Ty o=0, n>2.

The characteristic equation of this recursion is A> — 2r\ + 1 = 0, which has roots
a,B=r++r?2—1. If r # £1, we have the general solution

T, = Aad" + Bp", n>0. (2)
On the other hand, if r = £1, then o = 3 = r and the general solution will be
Ty = (A4 Bn)r", n>0. (3)

The constants A and B are determined by the initial conditions x¢, x1. We distinguish
three cases:

o [f r > 1orr < —1, then at least one of the real roots a or # has absolute value
bigger than 1. Hence by (2) the sequence {z,} will be unbounded (by a suitable
choice of zg, x1), so it cannot be periodic.

e Similarly, if r = £1, (3) shows that {x,} cannot be periodic.

o If -1 <r <1, let r=cost. Then from (2) it follows that

Ty = C«eznt + De—znt
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for some constants C', D. The condition x, = x,4, implies that ¢ = 2k7/p for some
k € Z. Hence r = cos(2kn/p) for k = 1,2,...p — 1. It is easy to check that every
such 7 satisfies the required condition.

A12. Assume Y 7 |a,|?> = co. Consider the partition of N into consecutive finite
segments E1, By, B3, ... such that Ay := 3" 5 |aa|* > 1. Define a sequence {b,} by
setting

by = k\/lA_a if n e Ey.
k
Then
D bal* = ZZIb ? = Z—<oo,
n=1 k=1 neE), k=1
while
k=1 ncE), —1 k=1

A13. First solution. The answer is negative. Assume by way of contradiction that
0,1] = U 2, En, where the E, are non-empty, closed and disjoint. Since E; and Ej
are disjoint, there exists an open neighborhood Us of E, whose closure Uy is disjoint
from F;. Note that U; is a countable union of disjoint open intervals, at least one
of which intersects Fs. Let Cy be the closure of such an interval. It is easy to see
that the closed interval 'y cannot be contained in Fs, and since Cy intersects Fs, it
cannot be contained in any of the FE,,. In brief,

o0

ElﬂCQZ(D and 02: U(ERHCQ)

n=2

Now apply the above argument to the interval Cy (instead of [0,1]) and the disjoint
closed sets E, N Cy (instead of E,). It follows that there exists a closed interval Cj
such that

o0

02303 and EQﬂCQﬂCgZ(D and CQﬂCgZ U(Enﬂ02ﬂ03).

n=3

Continuing inductively, we find a nested sequence Co D C3 D Cy D --- of closed
intervals such that for all p > 2,

Ep_lﬂﬁCk:@ and ﬁCszj(EnﬂﬁCk)
k=2 k=2 k=2

n=p
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Clearly (,—, C # 0. On the other hand,

(N Cr = (UER> N (ﬂ@) = (ﬂmﬂ@) =0,
k=2 n=1 k=2 n=1 k=2
which is a contradiction.

Second solution. Again, consider a partition [0, 1] = J;-,; E,, as above. By Baire’s
Category Theorem, some FE,, must contain an open interval, which we may assume is
maximal in £,,. Remove this maximal interval from [0, 1] and repeat the process with
what is left. We end up with a countable collection {/;} of disjoint open intervals,
each being maximal in some E,, such that [ J;—, I) is dense in [0, 1]. Note that no two
of these intervals can have a common endpoint (since the E,, are disjoint). Consider
the closed set F' := [0,1] \ U=, Ir. It is easy to see that F' is perfect (i.e., has
no isolated point) and it consists of all the endpoints of the I} and all the points
accumulated by such endpoints. Since F = (J)_,(F N E,), one can apply Baire’s
Category Theorem this time to F' to conclude that some F'N E, has interior in F,
i.e., there exists an index n and an open interval J such that F N E, D FNJ # (.
In particular, if the endpoints of some I, belong to J, then I, C E,. Since U, Ir
is dense, it follows that J C E,, meaning that F, has interior. Since the maximal
interval in the interior of E, which contains J is one of the [ (and hence is disjoint
from F'), it follows that F' N .J = ), which is a contradiction.

A1l4. First solution. For t > 0 define M(t) := supg<,<; f(z). Then M is continuous,
non-decreasing, M(0) = f(0), and M(t) > f(t) for all ¢ > 0. Since f has a local
minimum at every point, it is easy to see that if M(t) = f(¢) for some ¢t > 0, then
f(z) = f(0) for 0 < x < t. Set a := sup{t > 0 : M(t) = f(t)} and assume that
a < 4+00. Then M(a) = f(«) since both M and f are continuous, f(z) = f(0) for
0<z<aand M(t) > f(t) for t > a. It follows that the maximum of f on [a, a + 1]
occurs at some 3 € (a,a + 1). But this implies M (3) = f(8), which contradicts the
definition of a. Therefore, @« = +o00 and f is constant for x > 0. A similar argument
proves that f is constant for x < 0.

Second solution. Let R, denote the real line equipped with the topology generated
by the intervals of the form a < x < b. Then f : R — R, is continuous. But R is
connected and Ry is totally disconnected, hence f must be constant.

A15. Fix e > 0 and for each £ > 1 define
Ep:={ze€[1,2]:|f(nz)| <e foral n>k}.

Evidently each Ej is closed and [1,2] = J;—; Ex. Therefore, by Baire’s Category
Theorem, we can find a k£ and an open interval J such that J C Ej. It is easy to see
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that the union (-, (nJ) := {y : y = nx for some = € J and some n > k} contains
an interval of the form (R, 400). It follows that for every y > R, |f(y)| < e.

A16. Note that

I://@dxdy://;(—y)dxdy,

where S = |0, 0, 1] is the unit square in the plane. It follows that

/( i) == [ [ Sty

Since f%(z) + f2 (y) > 2 )f( ) the last integrand is bounded below by 1. Hence
I1>1.

B. Measures and Integrals
B1. Let y; denote the characteristic function of E;. Then > ", x; > ¢, which by
integrating gives > " ; m(E;) > ¢m[0,1] = ¢. This implies that at least one of the
terms m(E;) must be > ¢/n.

B2. First solution. We show that the given inequality for intervals J can be gener-
alized to all measurable sets £/ C [0, 1], i.e

0< /Ef(x) de < m(FE). (4)

In fact, one can write a given open set F C [0, 1] as the disjoint union of countably
many open intevals J;. Then

0< /Ef(x) dx = Z/J flz)dx < Zm(Ji) = m(E),

so (4) holds when E is open. Now, by regularity of Lebesgue measure, given any
measurable set F one can find a sequence of open sets O,, containing E such that
m(Op, ~ E) — 0 as n — oo ([R2], Theorem 2.17). Then

—Lmy</f I AL A

Since f € L'[0,1] and m(O, \ E) — 0, one has [, ,f — 0asn — oo. Hence we
obtain (4) by letting n — oo in (5). Since the integrals of f and 1 — f over every
measurable set £ C [0, 1] are positive, it follows easily that f > 0and 1 — f > 0
almost everywhere.
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Second solution. We can use Lebesgue’s Differentiation Theorem ([R2], Theorem
7.10): If f € L'[0,1], then for almost every point 0 < z < 1,

1 o o

r—e&

Clearly the limit on the left is between 0 and 1 for almost every .

B3. Quite informally, f; is a positive bell-shaped function with a maximum value 1
at © = pr/qx, and as k — oo the graph of fi gets more and more concentrated near

Pr/ Q-
We must show that given € > 0 there exists an N such that for all k£ > N,

m{z € [0,1] : |fi(z)| > e} <e.
A brief computation using the formula for f; shows that

2y/—loge
4k '

Since g — oo and ¢ is fixed, 2y/—loge/qi < € for large k. Hence fr — 0 in measure.

Now we prove that fi(z) does not have a limit at any = € [0,1]. From the de-
scription of the fi it follows that given x there exists a sequence k,, — oo such that
lim,, o0 fz, (z) = 0. In fact, it suffices to choose k, such that pg,/qx, stays outside
a fixed neighborhood of x. On the other hand, given any integer ¢ > 0, there ex-
ists an integer 0 < p < ¢ such that |z — p/q| < 1/q, or |p — qz| < 1. Applying
this for ¢ = 1,2, 3,... , and calling the resulting rational numbers r;_, it follows that
liminf, .o fi,(z) > e > 0.

m{z € [0,1] : |fr(z)| > e} =

B4. Let f,(xz) = z, (the “n-th digit function”). Evidently each f, is measurable
since it is a step function. It follows that f = sup,, f, is also measurable.

We claim that f(z) = 9 for almost every x. The proof of this fact is identical
to problem A6: Let A, be the set of points x = 0.z1z225--- with z; = 9 for some
1 < j <n. Then it is easy to see that m(4,) =77, 9911077, Hence the set of all

z with a digit 9 somewhere has measure lim, .o m(A4,) =222, 97'0.9 = 1.

B5. Clearly F is a subset of the rectangle [—7/6,7/6] x [—1,1]. Let
F:=([-n/6,7/6] x [-1,1]) \ E.

Then F consists of a countable collection of segments of slop —1 corresponding to the
lines = + y € arccos(Q). Hence F' has measure zero, which implies m(E) = 27 /3.

30



B6. The answer is negative. Let ¢ : [0, 1] — [0, 1] be the Cantor function (also known
as the “devil’s staircase;” see e.g. [R2], Section 7.16) and extend it continuously to
the real line by setting ¢(x) = 0 for < 0 and ¢(x) = 1 for z > 0. To obtain a strictly
increasing function, we modify ¢ by setting ¢(z) := ¢(z) + x. The function ¥ is a
homeomorphism of the real line which fails to be absolutely continuous since ¢ fails
to be so. Therefore there exists a set C' of measure zero whose image E := 1¢(C') has
positive measure. Every set of positive measure has non-measurable subsets ([R2],
Theorem 2.22). Let A C E be non-measurable. Note that x4 01 = xy-1a) is
measurable since ¢! (A) C C, being a subset of a set of measure zero, is measurable.
Now set f: =1 ! and ¢ := Xy-1(4)- Then g o f = x4 is non-measurable.

B7. Fix k > 1 and divide [0, 1] into 2% dyadic intervals

. . k
ko 1—1 1 . k k. 2" =1
s t) rsisF o e 5]

Define ng(y) as the number of intervals JF which contain at least one solution of
f(z) = y. Evidently

m(y) <na(y) <--- <mg(y) < --- < n(y).

If n(y) =n < +oo and f(z;) =y for 1 < j < n, then for large k the points x; will
belong to distinct intervals JF. Hence ng(y) = n for all large k. On the other hand,
if n(y) = 400, then for any N > 0 choose N preimages of y and apply the above
argument. It follows that ng(y) > N for all large k, which means ny(y) — 400 as
k — oo. Thus, in any case,

n(y) = lim ny(y).
So y +— n(y) is measurable as soon as we check each y — ny(y) is.
Let m :=inf,cpo1) f(z) and M :=sup,c(oq) f(7), and for k& > 1 let

my = inf f(z) M} :=sup f(z) (1<i<2b).
zeJ} zeJF

Clearly m < mf < MF < M. For every m < y < M which is not of the form m?#

or MF, the function y +— n(y) is locally constant near y by the Intermediate Value
Theorem. Hence y — ny(y) will be measurable.

BS8. Fix v > 2 and let

E,,:= {x € [0,1] :

1
x—g'<—forsome nggq}.
q ng”
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It is easy to see that

0,1]~ D, = ﬁ G Eng.

n=1qg=1
Each E, , is a disjoint union of ¢ — 1 open intervals each of length 2/(ng") and two
half-open intervals containing 0 and 1, each of length 1/(ng"). It follows that

2 o g —v+1

m(Eng) =q- ng —nd

which implies

= 2 — C(v)
| I < — E vl = 2
m ( En,q> s - q .
q=1 q=1
Hence

m([0,1] N D,) = nh_}r(r)lo m (G En’q> < lim 0 = 0.

n—oo n
q=1

B9. By looking at the decimal expansion of z, it is not hard to see that
r € E, < 10"z — [10" x| < 107 &,

By examining the graph of the piecewise linear function x — 10" 'z—[10""'z] on [0, 1]
we see that m(FE,) = 107'°¢". Hence > >2 m(E,) = > oo 1071en = 3> p=losll <
oo. By Borel-Cantelli ([R2], Theorem 1.41), we conclude that m(E) = 0.

B10. We prove that m(F') = 0. Assume by way of contradiction that m(F) > 0.
Since m(E) > 0 by the assumption, we can choose density points a € F and b € E
and open balls B := B(a,r) and B’ := B(b,r) (of equal radii) such that

2

2 / 2 n o
m(BNF) > gm(B) and m(B'NE)> gm(B) = gm(B).

Now choose a sequence z;, € Q" such that x;+b — aas k — oo, and set By, := x,+B’.
Then

m(By N (zx + E)) =m(B'NE) >

Wl o

m(B)

and

B, N (zx+E)NF =0.
Hence

m(B,NF) < %m(B).

Since B;, — B as k — oo, we obtain m(BNF') < (1/3)m(B), which is a contradiction.
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B11. First assume that K is a convex finite-sided polygon. Then K. is the union of
K together with a finite number of rectangles of height ¢ leaning on each side of K,
together with finitely many circular wedges of radius € centered at each vertex of K.
It easily follows that

area(K.) = area(K) + length(0K )e + me. (6)

In general, for an arbitrary convex K, take a sequence of convex finite-sided polygons
K™ approximating K uniformly, and note that area(K") — area(K), length(0K") —
length(0OK) and for a fixed ¢ > 0, area(K) — area(K.). Hence (6) holds for general
K as well.

It is interesting to note that the discriminant

(length(0K))? — 47 area(K)

of the quadratic expression in (6) is always non-negative by the isoperimetric inequal-
ity; it is zero precisely when K is a closed disk.

B12. All the properties of a metric are immediate except for the Triangle Inequality.
For the latter, it suffices to note that

a+dl a1
lL+ja+0b] = 1+4+1a] 1410
for all a,b € C. Setting a := f — h and b := h — g, it follows that
|f =4l / 1f—h / |h —g]
pf—g=/7§ ————+ | ———=pf—h)+ph—yg
= T —al = T =m T T g )

proving that p is a metric on M.
Now let us prove the second claim. First assume that f,, — f in measure and fix
€ > 0. Then there exists an N > 0 such that (X, (¢)) < ¢ for n > N, where

Xn(e) =z e X :|fulx) — f(x)] > e}

Thus for n > N,

& (/ " /X\Xn@)lfon ||d

pXa(e) + [

X Xn(e) L T €

IN

dp

< e+ p(X) e

Hence p(f, — f) — 0 as n — o0.
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Conversely, let p(f, — f) — 0, fix e > 0 and choose N > 0 so large that p(f, — f) <
e?/(1+¢) for all n > N. Then, for any such n,

e | fn — [ | fn — [ e
H(Xn(e)) 1+5S/Xn(s)1+|fn—f|dM§/Xl+|fn—f|d“< 1+¢’

which implies u(X,(¢)) < €. Hence f,, — f in measure.

B13. Note that

1 1 1
=—— if —— < -
G(z) . k i k—|—1<x_k

First we prove that p(a,b) = u(G*(a,b)) for any open interval (a,b) C [0,1]. Since

1 1
_1 _
G (a.b) U(b—l—k’a—i—k)’

k=1

= 1 1
WG (a,h) = §ju(—,—)
p b+k a+k
=y
‘ 1log2

1

+& 1

a
1 1+=x
b1k

1 o a+k+1 1o b+k+1
og 2 & a+k & b+ k

[log(a+k + 1) —log(a+ k)] — [log(b+ k + 1) — log(b+ k)]

dz

Eﬂg

Eod
—_

NE

log 2 —

—_

= foga(lola+ 1) +log(b+1)

1 1 b+1
~ log?2 ©8 a+1
= p(a,b).

Since every open set in [0, 1] is a countable union of disjoint open intervals, it follows
that u(E) = u(G7Y(E)) for every open set E. In general, let E be an arbitrary
measurable set and take a decreasing sequence {U,} of open sets containing E such
that m(U, ~ E) — 0. Since p is absolutely continuous with respect to m, it follows
that u(U,~E) — 0 as well. Clearly (—, U, = EUN, where m(N) = 0. In particular,
G HE)UG Y (N) =2, G (Uy,). Note that m(N) = 0 implies m(G~1(N)) =0
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since G is piecewise smooth. Hence u(G™(N)) = 0 as well. Finally,
p(E) = limy, oo p(Up) = lim, o M(G_l(Un))

= u(ﬂiil G_l(Un))
u(GHE)UGTH(N)) = u(GTH(E)).

B14. L*[0,1] is not separable by the following argument. Consider the family
{fi}o<t<1 of L functions on [0, 1] defined by f; := x[o4. Note that || f; — fsl|cc = 1 if
t # 5. Now let {g,};2, be a dense sequence in L*[0,1]. To each f; assign a g, = gn@)
with || f; — gnlle < 1/2. The assignment t +— n(t) is one-to-one, since if n(t) = n(s),
then

which implies ¢ = s. This means that the interval [0, 1] can be injected into N, which
is clearly impossible. Therefore, no sequence in L>°[0, 1] can be dense.

B15. Let us prove the first equality. It follows from the definition of p, that p, <

(1 flloe)™ (X)) or 3/Dn < || flloo A/ 1(X). Therefore
timsup /7 < [ e )

n—oo

Next, given ¢ > 0 let X(¢) := {z € X : |f(z)] > ||f|loc — €} which has positive
measure. Then

1/n
ooz ([ ) = e -2 VK
From which it follows that liminf, .o /pn > [/ f|lcc — €. Letting ¢ — 0, we obtain
lim inf /pn > | f]oo- (8)

Inequalities (7) and (8) together prove the first required equality.
Now we prove the second equality. Clearly pni1 < || fl|cc P, Which shows that

lim sup Pnt1 < [ fll oo 9)

n—oo n

By Hoélder Inequality (with p = (n+1)/n and ¢ = n + 1), we have

Pn < (/lel”“du)# (/Xdu)#l-

Hence pitt < p? (X)) or puy1/pn > /pn/p(X). Hence
lim inf 24 > lim inf VP = | fll (10)

n—oo
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by the first equality. Now the second equality follows from (9) and (10).

B16. Fix a 0 > 0 and choose a continuous function g with compact support such
that || f —gll, < 0 ([R2], Theorem 3.14). Let [—R, R] contain the support of ¢g. Since
Lebesgue measure on R is translation-invariant, we have

1f = fellp < N1 —9gllp + 119 — gellp + llge — fell
< 20+ |9 — gellp-

So it suffices to prove that ||g—ge||, < ¢ for all sufficiently small . Since g is uniformly
continuous on R, sup,p |g(x) — g-(x)| < 0/(V4R) if € is small. Therefore

lo - gell, = ( [ lsta) = (o dx)% < (”ﬁg) _s

B17. First assume that such a sequence {f,,} exists. For any x,y € [0, 1],

£(2) = )] = lmn |fole) = (o) < limsup [ |F7(0)] e < Mo~ ),

so f is M-Lipschitz.

Conversely, assume that f is M-Lipschitz. Then f is absolutely continuous on [0, 1],
so by the Fundamental Theorem of Calculus ([R2], Theorem 7.20) the derivative f’
exists almost everywhere on [0,1], f € L'[0,1], and f(x) — f(y) = [ f'(t)dt for all
x,y € [0,1]. Note that |f'| < M since f is M-Lipschitz. By Lusin’s Theorem ([R2],
Theorem 2.24), there exists a sequence of continuous functions g, which converges
almost everywhere to f" and |g,(x)| < M for every = € [0, 1]. Define

ful) == £(0) + / " on(t)dt.

Clearly f, is continuously differentiable and |f/ (x)| = |gn(x)| < M for all x and all
n. Finally,

|[fu(z) = f(z)| =

/om(g”(t) - ') dt' < /0 19a(t) — f'(t)] dt — 0

by Lebesgue’s Dominated Convergence Theorem.

B18. First, by Fatou’s Lemma,

/|f|pd,u:/liminf|fn|pdu§liminf/ |ful?P dp < C,
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which shows f € LP(X, ). By Holder,

e (/X|f|pdn);

so f e LYNX,p).

To prove the second assertion, let ¢ > 0. By Egoroff’s Theorem ([R2], Exercise
3.16), there exists a measurable set £ C X with pu(X \ E) < € such that f,, converges
uniformly to f on E, so that

(/Xdu)% e

sup [ fo () — f(2)] <€

zeE

if n is sufficiently large. It follows that

1= fll = (/E+/XE) o — fldp

< ep(E)+ (/X\E|fn—f|pdu)% (/X\Edu)%
< (X)) + ([ fallp + [1f1lp) ¥/ (X N E)
< en(X) 4 2VC .

This proves ||f, — f|l1 — 0 as n — oc.

B19. For n > 1, set
Xo={r € X :27"|flloe < f ()] < 2777V flloo}-
Then the X, are disjoint and u(X,,) < C(27"||f|leo)™®. Therefore

Jr1dn =3 [ 1fldu< @tV @l = 20 L 2
X n=1 Xn n=1 n=1

Since 0 < o < 1, the last series converges and we conclude that f € L'(X, ).

B20. Define g, := f,/an, and set B, := {z € X : |g,(x)| > 1} so that ) u(E,) < .
By Borel-Cantelli ([R2], Theorem 1.41), almost every z € X belongs to at most
finitely many of the E,. In other words, for almost every x there exists an N =
N(z) > 0 such that = ¢ |J,_ 5 Ey. This means |g,(z)] < 1 or —1 < g,(2) < 1if
n > N. Hence

—1 <liminf g,(z) <limsupg,(z) <1

n—oo n—oo

which is what we wanted to prove.
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B21. First solution. Let x € E be a density point. For every 0 < ¢ < 1/6 there
exists a 6 > 0 such that if B = B(z,0) is the Euclidean d-neighborhood of z, then
m(BNE) > (1 —¢)m(B). There exists a constant n = n(J) > 0 such that if p € R”
and |p| <, then the two balls B and B + p intersect in an open set A with
2

gm(B) <m(A) < m(B).
We claim that every p € R" with |p| < n belongs to F — E. In other words, we
want to show that £ N E, # 0, where E, := E + p. To see this, first note that
m(ANE) > (1/2)m(A); otherwise

1 )
m(A) + gm(B) < zm(B),
implying 1 — e < 5/6 which is false. Therefore, m(ANE) > (1/2)m(A) and similarly
m(ANE,) > (1/2)m(A). Now if EN E, = (), then

m(A) > m(ANE)U(ANE,)) = m(AN E) + m(ANE,) > m(A),

m(BNE)<m(ANE)+m(B~\ A) <

DN

which is absurd. So E N E, is non-empty, or p € £ — E.

Second solution. We prove that if £, F' C R" with m(E) > 0 and m(F') > 0, then
E + F contains an open ball. Without loss of generality we can asuume that m(E)
and m(F') are both finite. Consider the characteristic functions xg and xr which are
both in L'(R™). First we note that the convolution

W) = (v * o) (x) = / el — Oxelt) di

is continuous. This simply follows from the fact that for a function f € L'(R") and
its translation f.(z) := f(x + ¢€), the L*-norm ||f — f.||; goes to 0 as ¢ — 0 (see
problem B16). Next we observe that h cannot be identically zero, since otherwise its
Fourier transform

i(s) = / () e = () K (s)

would be identically zero. In particular, m(E)m(F) = xg(0)xr(0) = 0, which would
contradict our assumption.

Now choose a ball B C R™ so that h(z) # 0 for x € B. It follows that for each
x € B, the product xg(xz —t)xr(t) is not identically zero. Hence there exists a t € R™
such that ¢t € F and x —t € E. This simply means that x € E + F. Since z was
arbitrary, we conclude that B C £ + F'.
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B22. (a) For n > 0, set
Xp i ={ze X :|f(x)] > 2"}

First assume that ) 2"u(X,,) < co. In particular, u(( —; Xn) = lim, oo p(Xy) =

0. Write
/|f|du= / |f|du+2/ fldu
X {z:] f(z)]<2} Xn~Xnt1

< 2u(X) + Z 2 (X,
n=1

The last series converges by the assumption, so f € L'(X, p).
Now assume that f € L*(X, ). Write Sy for the partial sum Zf:[:l 2"1(X,,). Then

(11)

Z 2" ((Xnga) + (X N Xiga))

N
= = Z 2" (X 1) Z 2" (X N Xpy1)

n=1

= —SN+2 w(Xng1) — p(Xq) +22n (Xn N Xpt1)

from which it follows that

N
Sy =2 2"0(Xn N Xor) + 28 (X)) — 20(X0), (12)

n=1

By the first equality in (11) above, S 27u(X, \ Xp41) < ||f]l1. Moreover, for
every n

e / fldu > 2u(X,,)

n

so that 2V u(Xn 1) < || f]li. Hence by (12)
Sy <2/ fll + [If1l = 26(X1)

which shows Sy is a bounded sequence. Hence limy_.o, Sy is finite.
(b) The proof is quite similar to part (a). This time define

Xp={reX:|f(x)]>27"}.
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First assume that >~ 27"u(X,,) < oo. Note in particular that this implies p(Xo) <
p(X1) < oo. Write

s /X fldp + fj | il

N (13)
< Xl + 32 Iu(X,).

The last series converges by the assumption, so f € L'(X, p).

Now assume that f € L'(X,pu). Write Sy for the partial sum Zf:[:l 27" u(X,).
Then

Sv= > 27" ((Xno1) + (X~ Xp1))

N N
1
= 3 D (X ) + )27 (X N Xs)
n=1 n=1

1 N

1
. _ 2—(N+1) - —-n _
S5 () + Sp(Xo) + ;1 27 1(Xpy ~ Xn1)

from which it follows that

Sy =2 27" u(Xn N Xoot) — 27V (X)) + p(Xo). (14)

n=1
By the first equality in (13) above, Zf:[:l 27" (X N Xp—1) < || f]lz. Moreover, for

every n

!WMZAJﬂwzu@M

Hence by (14)
Sn < 2| flls + I1f 1l — 27V (X )
which shows Sy is a bounded sequence. Hence limy_.o, Sy is finite.

B23. Let \; € R be the eigenvalues of A. There exists an orthogonal transformation
T : R"™ — R" such that

TAT" = diag(A1, - .. , M)
Let Tz = y and define a new function g : R® — R by ¢(y) := f(z) = f(T"y). Note
that

g(y) _ e—(Tty)tATty _ e—ytTATty

Y
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or
g(yla' .- 7yn) = e_zkiy?-

Since | det T'| = 1, it follows from the change of variable formula that

[ owar=[ s

If A is positive-definite, then \; > 0 for all ¢ and by the Fubini Theorem
Jatmar=T [~ an =17 =
= € 4 i — —_— =
Rng v i1 J—oo Y VA det A
so f € L'(R™).

Conversely, if \; < 0 for some ¢, then the corresponding factor ffooo

e dy; di-
verges, hence g ¢ L'(R"). Hence f ¢ L'(R") if A is not positive-definite.

B24. Let f(x) := > 7, |enfn(x)|, which is finite for almost every = € [0,1]. For
t >0, set £ :={x € [0,1] : f(z) > t}. Since f(x) < +oo for almost every z,
m(E) — 0 as t — oco. Note that by Lebesgue’s Monotone Convergence Theorem,

Sl [ Ma@lde = [ f@)do < tm(e) <
n:l EC EC
On the other hand, by Cauchy-Schwarz
1
(@) de = / fu@llde =~ [ @) ds
EC

- (fore) (o)

> A—-Bym

v

(15)

(16)

If ¢ is so large that A — By/m(FE) > 0, we conclude from (15) and (16) that

S leal(A = By/m(E) <.

or
00

t
Z|C”| < < +400.
A— By/m(E)

n=1
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B25. A is a positive linear functional on C|0, 1] whose kernel contains S. By the
Riesz Representation Theorem ([R2], Theorem 2.14), there exists a unique positive
Borel measure i which represents A:

1
Ag:/ gdu for all g € C|0,1].
0

For 0 < t < 1, take a non-negative continuous function g with g(z) = 1 if x > ¢ and
g(x) =0 if x <t/2 and interpolate linearly in between. Then g € S and

1 1
0=Ag=/ gduz/ gdu = pft, 1].
0 t

Since this is true for all 0 < ¢t < 1, we conclude that p is a multiple of the unit mass
concentrated at 0. Hence Ag = Mg(0), where M := A1 > 0.

B26. The result is immediate for p = 400 (take f = 1). So let us consider the case
1 < p < 4o00. Assume by way of contradiction that ¢ ¢ L>(€2). Then for n > 1,
the set E, := {x € Q: |p(x)| > n} has positive measure. If E := [ E, had positive
measure, then we could choose a measurable set F' C E with 0 < m(F') < 400 and
f = xr would be in LP(Q) while pf ¢ LP(€2). Therefore m(E) = 0.

Now for each n > 1, consider D,, := E, ~ F,;11. Note that there are infinitely
many n for which m(D,,) > 0 (otherwise, ¢ would be essentially bounded). Arrange
them in a sequence D, , D,,,... and choose measurable sets Fj, C D, such that

0 < dy :=m(Fy) < +oo. Let
. 1\
= knbde )

and define f : Q@ — R such that f(z) = ¢, if x € F}, (k = 1,2,...) and f(z) =0
otherwise. Then,

/|f|pdm_zcidk:ZW§Zkl+p<°°>
k=1 k=1 "k k=1
while
x x 1
Pdm > nfcld, = — =00
/|90f| _; L Cr Ok ;k

This contradiction proves ¢ € L>(€2).

B27. (a) For every integer M > 1, define
Ey ={z e X :|fu(x)] <M for all n}.
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Since {f,.(z)} is a bounded sequence for each x, we have X = J,,-; En. Each Ey
is closed and X is complete, so by Baire’s Category Theorem some FEj; must have
non-empty interior U. This proves (a).

(b) Fix € > 0 and for every integer N > 1, define

Fy:={r € X :|fu(z) — fm(z)] <€ for all n,m > N}.

Since { f,(x)} converges for each =, we have X = |y, Fv. Each Fy is closed and X
is complete, so by Baire’s Category Theorem some Fy must have non-empty interior
U. Then for all z € U, | f,(z) — fi(x)| < € provided that n,m > N. Letting m — oo,
we obtain |f,(z) — f(x)| < e for n > N, which proves (b).

C. Banach and Hilbert Spaces
C1. By the Riesz Representation Theorem, there exist «, 5 € H such that

f(x) = (z,a),  g(x) = (z,5)

for all x € H. Moreover, it is easy to see that ||af = || f|| = llg|l = [|5]]. Now,
ker(f) = at C ker(g) = #+. Taking orthogonal complements, we conclude that the
subspace generated by [ is contained in the subspace generated by «. Hence oo = ¢3
for some ¢ € C. But ||a|| = ||3|| implies |¢| = 1 so ¢ = e for some r € R. It follows

that f(z) =e"g(x).

C2. Choose a base point b € K. For 0 < A < 1, define
Tz == XTx + (1 — A)b.
Note that T\ maps K to K since K is convex. Also
[Tz = Thyll = ATz = Tyl < Al —yl.

Since K is complete (as a closed subset of a Banach space), it follows from the
Contraction Mapping Principle that T) has a unique fixed point z) € K. Now

T>\$>\ - (1 — )\)b 1 1
; (5= Do = 5 -1

which is bounded by 2(1/X — 1) diam K. Hence if X is close enough to 1, [|[Tz) — z,||
can be made arbitrarily small.

T does not necessarily have a fixed point, as can be seen from the following example:
Let B be the Banach space of all sequences © = {z,,},>1 of complex numbers with

lim,, o ©, = 0, equipped with the norm ||z| = sup,, |z,|. Let K be the closed unit
ball in B and define T'({z,}), by

HT-TA_-TAH = — TH|| =

1
T(z1) := 5(1 +||z]), T(zn) := (1 —2"")xp_q for n > 2.
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It is easy to verify that T"maps K to itself, and satisfies | Tx —Ty|| < ||z —y||. But T
has no fixed points, since Tz = x would imply |z,| > [[,(1-27%) > [[2,(1-27%) >
0, contradicting x,, — 0.

C3. Let d > 0 be the distance from 0 to the hyperplane L := f~*(1). Pick any y € L
and note that 1 = |f(y)| < || fllllyll , or ||fIl > 1/|ly||. Taking the infimum over all
y € L, we obtain || f|| > 1/d.

On the other hand, for every € > 0, we can find an z € E such that ||z| = 1 and
|f(z)] > || f]| —e. Set a:= f(z) and y := z/c. Then y € L and so d < ||y|| = 1/,
or 1/d > |f(x)| > ||f|]| — . Letting ¢ — 0, we obtain || f]| < 1/d.

C4. We prove that E is Banach. First observe that ||z + F| < ||lz| for all x € E.
Moreover, if ||z, + F|| — 0, then there exist y,, € x, + F such that ||y,| — 0.
Now assume {z,} is a Cauchy sequence in E. Then

[(zn + F) = (@ + F)| = [[(2n = 2m) + FI| < [l2n = 2m]] =0

as n,m — o0o. Hence {x, + F'} is a Cauchy sequence in E/F. So there exists an
a+F € E/F such that x,+ F — a+ F in E/F. This implies ||(a+ F) — (x,+ F)|| =
|(a — x,) + F|| — 0 as n — oo. Therefore, there exist y,, € (a — x,,) + F such that
|lyn|]| — 0. Put 2, := a—y,. Then z, — a in E, and {z, — z,} is a Cauchy sequence
in F'. Hence z,, — 2, — w € F. It follows that z,, — w+a € E.

C5. By Closed Graph Theorem, it suffices to prove that if x, € H converges to
x € H and if Tz, converges to y € H, then y = T'z. Pick any v € H and observe
that

(y,v) = lim (Txy,,v) = lim (x,, Tv) = (x,Tv) = (Tz,v).
In particular, for v := Tz — y, we obtain ||[Tx — y||? = 0, implying Tz = y.

To see the role of completeness, let H be the space of C'*° functions f : R — C
which vanish outside the unit interval, and equip H with the usual integral inner
product. Define T': H — H by (Tf)(x) :=if'(z). Integration by Parts shows that
T is self-adjoint. Evidently T fails to be continuous.

C6. The answer is negative. Let E be the space of continuous real-valued functions on
the interval [—1, 1], with the integral inner product, and let F' be the closed subspace
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of those functions f € E for which

/_Olf(x) iz — /Olf(x) da.

Suppose that there exists a function g € E such that f_ll gf=0forall fe F. Pick
arbitrary —1 < x < 0 and 0 < y < 1 and fix small disjoint intervals I centered at
x and J centered at y with m(I) = m(J). Choose a sequence of functions f,, € F
approximating the characteristic function of /U.J. Passing to the limit in f_ll gfn =0,

we obtain
1 1
m(I) /Ig(t) "= ~m(J) /Jg(t) dt.

Since I and J can be made arbitrarily small and ¢ is continuous, it follows that
g(x) = —g(y). Since this holds for all =1 < z < 0 and all 0 < y < 1, it follows that
for some constant C, g(z) = C for —1 < x < 0 and g(z) = —C for 0 < z < 1. This
is impossible unless C' = 0.

C7. First note that the condition

T
TSI LT (17)
lall—oe |z
implies
C:= Hiﬁ£1|(Tx,x>| > 0. (18)
In fact, if (18) fails, there exist vectors x,, with ||z,| = 1 such that o, := (T'z,, z,,) —

0. Choose a sequence of complex numbers ), going to infinity such that \,«;,, — 0.

Then )
(T (Aan), M) . | Anl?] | -

| AnZn| B |An
while ||\ x| — oo. This contradicts (17).
Now (18) means

(T2, z)| = Clz||* (19)

for all x € H. In particular, T is injective and 7" : H — T'(H) is an isomorphism.
To prove T'(H) = H, first note that T(H) is closed: If T'z,, — y € H for a sequence
x, € H, then by (19)

1
20 — @m|* < (T'(zn — Tm), Tn — Tm)| < C 1T (20 — )| (|20 — @m]|

=y
C
or

1
[Zn — Zm| < C | T (zn — zm)]];
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implying that {x,} is a Cauchy sequence. Let x,, — x € H. Clearly y = T'(z) so
y € T(H). Now choose any vector v € T(H)*. It follows that (T'v,v) = 0, hence by
(19), v = 0. So we must have T(H) = H.

C8. Define

]|z := sup || T"z||.
neZ

It is easy to see that || || is a norm, and that
]l < llzflz < O]
for all x € E, implying that the two norms are equivalent. Finally, note that

|IT2|lr = sup | T ]| = sup | T"2|| = ||z]7.

neZ neZ

C9. (a) Let us first prove that each T}, is monic. Set o := cos™ z and write

cosna +isinna = (cosa+ isina)”
= Z (n) il cos" ¥ o sin’ a
=0 N
from which it follows that
1 [n/2] n
_ i m—2j 2\j
T.(z) = 1 Jz; (2j) (—1)7 2" % (1 — 2°).

Therefore, the coefficient of 2™ in T,,(z) is

A
=1
on—1 Z (Qj) ’

j=0

proving that 7}, is monic.

Clearly sup_;«,<; |Tn(x)] = 1/2"7! taken at points where cos(ncos™'z) = +1, or
ncos'x = knm, or x = cos(kw/n), k=0,1,... ,n.

(b) Let d be the required distance. Observe that

d =inf{ sup |P(x)|: P is a monic polynomial of degree n}.
—1<2<1

By considering T;,, we see that d < 1/2"7'. If d < 1/2""! there exists a monic
polynomial @ of degree n such that sup_;,<; |Q(x)] < 1/2"7" = sup_,«; |Tn(z)|.
Then Q — T, will be a polynomial of degree < n with at least n zeros since by (a) the
graph of () must intersect that of T}, in at least n points. This contradiction proves
that d = 1/2"1.
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C10. Note that by the Riesz Representation Theorem, weak convergence for a se-
quence {A,} of operators means

(Anz,y) — (Az,y)
for all z,y € H. Write

|Ane — Az|* = (Anx — Az, A,z — Ax)
= ||Anz||? + || Az|]* — 2Re (A, Az)
—  2||Az||* — 2Re(Ax, Az) = 0.

This implies A,z — Az for all x € H.

If A as well as all the A, are unitary, then A7 A, = A,A7 =1 = A*A = AA~.
Hence both [|A,z| and ||Az|| are equal to ||z||. So the condition ||A,z| — ||Az]| is
automatically satisfied.

C11. The answer is negative. Assuming the existence of such a norm, consider the
sequence f, € C[0, 1] defined by

( 1
nx 0<x < —
1 n2
fx)=¢9 —nzx+2 —<zx<=
n n
2
0 —<z<l1
( n

which satisfies f,(x) — 0 for every x € [0, 1]. Note that || f,| > 0 since f, # 0. But
then g, := f,./||fx| is continuous and has norm 1, while g,,(z) — 0 for every x € [0, 1].

D. Fourier Series and Integrals
D1. Let

o)~ fn)e™
be the Fourier series of f, where as usual

. 1 [ ,
f(n):= %/0 flz)e "™ dx
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denotes the n-th Fourier coefficient of f. Since f’ is continuous, Integration by Parts
shows that it has Fourier series of the form

"(x) ~ imf(n)e”w

The condition fo% f =0 implies f (0) = 0. On the other hand, the condition fo%( f+
(f = f) = 0 can be written as fo% f? = O%(f’)2 which, by Parseval, translates

into
SO =Y n’lf ()
S (= n?) i) =o.

This can happen only if f(n) = 0 for n # 0,£1. It follows that f is a real linear
combination of ¢®* and e~*. Hence

f(z) = Acosx + Bsinz

for some real constants A, B.

~

D2. Fix an s # 0 such that |f(s)| > f(O). Then

S|t = f0) = <= [ pwyde= o [ p@eae

Since equality occurs in Triangle Inequality, there is a constant ¢ # 0 such that

fl)e ™™ =c|f(x)e™|

or
f(z)e ™ =c f(z)
for almost every x € R. If E denotes the set of z for which f(z) # 0, then ¢ = ¢

for every x € E. But since s # 0 is fixed, this last equation has only countably many
solutions in z, implying m(E) = 0.

D3. Let f(t) = (x(t),y(t)), where x and y are smooth 2m-periodic real-valued func-
tions. Expand z and y in their Fourier series:

o0

v(t) ~ S dm)e™, Zy

—00
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Without losing generality, we may assume that || f’|| = 1, or (2')? + (v/)> = 1 so that
L = 2r. By Green’s Theorem

A= / rdy< / )+ 0 de = / () + 1 - (0] dt.

It follows from Parseval’s Identity that

A<’/TZ|$ |2+7r—7r2n2|3:

or
A< +7lO) +7 ) (L—n?)a(n)]* < 7+ xl2(0))*

[n|>1

By translating v horizontally, we may assume that z(0) = fo%x(t) dt = 0. Hence
A< =L%(4r).

Equality holds if and only if x(t) = ¢/(t) for all £ and z(n) = 0 for |n| > 1. It is
easy to see that these occur if and only if v is a circle.

D4. Consider the characteristic function yg and note that E is invariant under the
rotation Ry if and only if xg = ygo Ry. Expand both functions in their Fourier series:

00
.’L') ~ E Cnemac7 XE o Rg E Cn em(ac—f—27r6’
—00

It follows that

¢ = Cn€27rzn0

for all n. Since 6 is irrational, this implies ¢, = 0 if n # 0. Hence xg is constant
almost everywhere, which means yz = 0 or 1 almost everywhere.

If 6 is rational, this result does not hold anymore. In fact, let = p/q with ¢ > 0
and p and ¢ be relatively prime. let S C [0,27/q] be any measurable set such that
0 <m(S) < 2r/q. Then

E:=SURp,(S)URgyp(S)U---U Rg_1)p/4(5)

is invariant under R, /, and 0 < m(E) < 27.

D5. We have

/ flx)e =) d / fx—l— e dr.
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Hence
2 = 5 [ (10— e+ D)) e a
= — X)) — X — e X.
" 2m J, n
It follows that
ol < = oom o (T)
LSy T In]
or
Mnr® 1
2 |n|*

f(n)] <

D6. Since f is of bounded variation, it is differentiable almost everywhere and its
derivative f’ is integrable. Integration by Parts then shows that

27
fn) = — / f(@)e da.

2min

By Riemann-Lebesgue Lemma ([R2], Section 5.14) applied to f’, the last integral
tends to 0 as |n| tends to infinity. Hence [nf(n)| — 0 as |n| — oc.

D7. Fix f € H. Since the Fourier series of f converges to f in L?(T), there exists
an increasing sequence of integers {ny} such that

for almost every x. It follows from Cauchy-Schwarz that for every such =z,

F@l< fim > 1fml= > 1fm] < ( > |f<n>|2<1+”2>) (Z 1+1n> |

n=—mrg n=—oo n=—oo n=—oo

Setting O := (32°°___1/(1 4+ n?))"/2, we obtain |f(z)| < C||f||x for almost every x.

n=—oo

D8. First solution. Expand f into its Fourier series
f(l', y) ~ Z Conn 627rimac 627riny
m,neZ
and note that the Laplacian of f corresponds to the Fourier series

Af(.’]j’ y) ~ _47T2 Z (m2 + n2) Cmn 627rim$ eQﬂ'iny'

m,neZ
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If Af = \f for some A\ € R, it follows that
A+ 472 (m? + n?)]cpn = 0

for all m,n. Since f # 0, there exists some pair (m,n) for which ¢,,,, # 0. Therefore
A= —4n*(m? +n?) < 0.
Second solution. Suppose that Af = \f and set g := f2 > 0. Then

Ag=2(f7 + f;) +2f Af =2(f; + [) + 2)g.
Let S denote the unit square in R? and note that by Green’s Theorem

//AQZ/ —gydr + g, dy =0
S a5

since the partial derivatives of g are doubly periodic. It follows that

[ grenf [a=0

from which we conclude that A < 0.

D9. Note that if f has Fourier series f(z) ~ >>% f(n)e™ then the Fourier series
of f. is of the form

fe(z) ~ i f(n)einceine.
By Parseval’s Identity, we have -
1= L1 = 30 1FRIL - e
If f fails to be constant almost everywhere, there exists an n # 0 for which f (n) #0.

It follows that
sin (— )|,
2

| |Sin(nf/2)|
e

If = fellz = 1F ()] 11 = €| = 2| f(n)

which implies

lim inf M

e

> limionf 2| f(n) = |nf(n)| > 0.

D10. First solution. Recall the proof of the classical result that trigonometric poly-
nomials are dense in C(T) ([R2]|, Theorem 4.25): We first construct a sequence of
triginometric polynomials @),, converging weakly to the unit mass at * = 0 [conditions:

Qn(z) >0 for 0 <z < 2m, 0% Qn(t)dt =1, and for each open neighborhood I of 0,
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@, converges to 0 uniformly on T ~\ I]. For f € C(T), define P, as the convolution
f * Q. In other words,

PG = [ fo@ua—na= [ 7 fle = Qu(t) dt.

A standard argument shows that ||P, — f|lcc — 0 as n — co. Now if f € V, then P,
has only those harmonics e*** for which k& € I, since other harmonics will be killed
by integration. Hence P, € S for all n.

Second solution. We use the classical Theorem of Fejér ([K], Theorem 3.1): The
arithmetic means of the partial sums of the Fourier series of a continuous function con-
verge uniformly to the function. This means that if f € C(T), S, := > ,__, f (ke
and P, = (So+ S1+ -+ + Sp_1)/n, then || P, — f|loc — 0 as n — oco. Now if f € V|
each S,, has only those harmonics e*** for which k € I. So the same must be true for
each P,. Hence, again, P, € S for all n.

D11. As in problem D10, we use the Theorem of Fejér ([K], Theorem 3.1): If f €
C(T), S, =0 f(k)e™ and P, = (So+Sy+---+S,_1)/n, then |B, — flloo — 0
as n — oo. All we have to show is that for a fixed n, the Fourier coefficients of P,
are no larger in absolute value than the corresponding coefficients of f. But this is
immediate since a brief computation shows

so that

D12. First note that

o1 = |5 [ s

On the other hand, Integration by Parts shows that the n-th Fourier coefficient of f’
is inf(n), so by Parseval’s Identity

< | fll- (20)

> Infm)P =115
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It follows from Cauchy-Schwarz that

. 1, & =1 : , T
Z|f(n)|:2m|nf(n)|§<2;ﬁ> HfH2:7§HfH2 (21)

n#0 n#0
since Y 2 n~? = 7?/6. Adding (20) and (21), we obtain the desired inequality.

E. Basic Complex Analysis
E1l. Let P(z) =0 and R := |z|. Then

n—1
RS Jagllap
=0
n—1 % n—1 %
=0 =0
(R —1\?
2 =
= (- (R2—1)
LR
< (7"2 —1)2 -
(7= 1))

from which it follows that R < 7.

E2. Let z;, := r4e%, where r, > 0 and 0 < 6, < 2. Let Iy be the set of integers
1 < k < n such that cos(d — 0;) > 0. Then

Z 2k Z ze | > Z Re(?"kei(a’“_a)) = i recost (6 —0y),
k=1

kel, kel, kel,

where cos™ x := max{cosz,0}. Now choose ) so as to maximize the last sum and
set I := Ig,. It follows that |, ., zx| is at least as large as the average value of the
function § — 37, rp cost (0 —6i) over 0 < 6 < 2m. This average value is easily seen
to be (1/m) > ;_, rx since for every k,

27
/ cos™ (0 — 0)df = 2.
0

E3. Let

Plz)=2"+a, 12" ' 4+ +a1z— 1,
where the a; are real. Since all roots are outside the unit disk, their product is at least
one in absolute value. But this product is (—1)"*! by the above expression. Hence
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all roots must belong to the unit circle. Now P(0) = —1 and lim, o P(z) = +00
implies that there exists a real number x > 0 with P(x) = 0. The only possible value
for x is 1, hence P(1) = 0.

E4. Let f(t):=1—>",_, zxe*™*. Note that

1 n 1
/ f(t)dt' = 1—sz/ e?mRE dt| =1
0 1 0

Now if |f(t)] < 1 for all 0 < t < 1, then

/Olf(t)dt'é/01|f(t)ldt</ol a1

1=

which is a contradiction.

E5. g is a rational map with g7'(0co) = {co}. There are several ways to see that
g is a polynomial. For example, one can write g as a ratio P/Q of relatively prime
polynomials and check that () must be a constant. Or note that g|c : C — C is entire
and lim, . g(z) = oo, hence it has a pole at infinity by Casorati-Weierstrass.

E6. First solution. Define the meromorphic function Q(z) := 1/P(z) and note that
1 1
Res[Q; a;] = = :
T Tiyla —a)  Play)

ZRes Q;a;] = 27”/ Q(z)dz

lz|=R

Since

for large R > 0 by the Resadue Theorem, it suffices to show that f 12/ _pQ(2)dz =0

for all large R. Note that this integral is independent of R if the circle |z| = R
contains all the a; (Cauchy-Goursaut Theorem). Take R so large that |Q(z)| < 2/R"
if |z2| = R. Then

Q(z)dz

21 ) 2
gR/ |Q(Re™)|df < R-2m - —
2|=R 0 R

As R — o0, the last expression tends to zero since n > 2, and we are done.
Second solution. Let Dj(z) := [];,;(# — a;). Since the a; are distinct, the n poly-
nomials {D; }1<j<, are linearly independent in the space of all complex polynomials
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of degree < n — 1. This space has dimension n, so {D,}1<j<, forms a basis for it.
Therefore, there exist constants Aq, ..., A, such that Z?Zl A;jD; = 1. In particular,

1= i )\ij(ak) = )\ka(ak) = )\kP’(ak)

j=1

so that
1

- Plw)
But Y7p_, 1/P'(ar) = 37—y Ax is the coefficient of 2"~ in 3" | \;D; = 1, which is
clearly zero.

Ak

E7. Let
P(z) =A(z—a1)--- (2 — ayp),
where A # 0 and |a;| < 1 for all j. It is easy to see that

P (2) = A1 —az2) - (1 — @y2).
If P(w) + P*(w) = 0 for some w € C, then in particular |P(w)| = |P*(w)]|, so that

n

n
[Tle - al =11 - aul.
j=1

j=1

Since neither side of the above equation can be zero, it follows that | B(w)| = 1, where

-1 (=52)

j=1

is a Blaschke product. Since |a;| < 1 for all j, it is easy to see that B~}(D) = D and
B71(C D)= C\D. Hence |w| = 1.

F. Properties of Holomorphic and Harmonic Functions
F1. Fix a z € D, let 6 := 1 — |z|. By Cauchy’s Formula, for any 0 < r < § we have

1 F(w)
f(Z) N 271 |w—z|=r w—z dw
so that )
1 g :
16N < 50 [ 1#G el a,
or

AN < 50 [ VAISG+re) - Vids
T Jo
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Integrating with respect to r from 0 to 9, we obtain

4 21
UG i/ / Vrlf (2 + )| V7 dédr

p (// 7| f(z + re® Qdﬁdr) (// Td@d?")
= 5 ([ ) ([, )

1
< 5o lf v
T

from which it follows that

IN

1) < <=1l
F2. Let f(z) = >~ ,cn2" for |z| < 1 so that f'(z) = fo:l nc,z" 1. Cauchy’s
Formula applied to f’ shows that for every r < 1 and n > 1
1 /
Y A S
2min AL

|2|=r

from which it follows that

cn| =

1 2 ) )
5 : / f/ (Tezﬂ)e—z(n—l)ﬂ d6
T™nrtTt Jo

1 2 ;
W/o | (re”)| do
M

2mnrn—l
Letting » — 1, we obtain |¢,| < M/(27n) for all n > 1. Now Lebesgue’s Monotone
Convergence Theorem shows that

[@iw= [

<

IN
(]
bl
o\,
8
3
U
)

IN
)
¥
=
HM8
-
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which proves the result since the last series converges to 1.

F3. Since holomorphic maps are orientation-preserving, the restriction of f to the
real line must be increasing so that f'(x) > 0 for every x € R. If f/(z) = 0 for
some r € R, then locally near x the function f acts like a power z — 2™ for some
n > 2. Therefore, there is a topological sector S C H of angle 27/n < 7, with
vertex z, which maps to an entire punctured neighborhood of f(x). This contradicts

f(S) C f(H) C H.

F4. Consider the power series e* = > /2" /n! which converges locally uniformly on
the entire plane. It follows that

1 o= (20)™ [?7
I: e2cost gg — —Z&/ cos™ 6 db.
0

T or 0 2 n!

1 2

n=0

Repeated Integration by Parts yields

2w " g — 0 nodd
/0 COS = o (n—1)-(n—3)---3-1

T (n—2)- 13 neven

Hence, setting n = 2k, we obtain

;o1 = (20)% 5 (2k —1)-(2k—3)---3-1

T w2l T 2k 2k 2) 402
- (20)*

B ;(%-(%-2)---4-2)2

-2 ()

F5. Let f be an entire function whose real part is u and consider ¢ := ef. It follows
from the assumption on u that

lg(2)| = ew2) < palloglzl[+b _ €b|2’|a

if |z| > 1. It follows from Cauchy’s estimates that for all n > 0 and all r > 1,

| pbs-a
9™ (0)] < ==

/r.n

If n > a, by letting r — 400, we see that g™ (0) = 0. It follows that g is a polynomial
(of degree at most [a]). But g = e/ never vanishes, so it must be a non-zero constant.
It follows that f and u are constants as well.
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F6. Using the complex differential operators @ and 0, it is easy to see that the
Jacobian determinant of h at any point z is equal to |0h(z)|> — [0h(2)|?. If h fails to
be one-to-one on any neighborhood of 0, it follows from the Inverse Function Theorem
that |0h(0)| = |0h(0)]. But

Oh(z) = 0f(2) = f'(z)  Oh(z) = 04(2) = ¢'(2)
since dg(z) = f(z) = 0. Therefore, we must have |f'(0)| = |¢'(0)].

F7. First we show that for every compact set K C U there exists an M = M(K) >0
such that |f(t,2) — f(t,w)|/|z — w| < M whenever z,w are distinct points of K and
t € X. Choose § = §(K) > 0 such that D(z,6) C U if z € K. Fix distinct points z
and w in K. If |z —w| > 6, then

'f(t,Z)

f(t,w)' Wl
—w )
If, on the other hand, |z — w| < 4, let the Jordan curve v be the boundary of the

union of the disks D(z,d) U D(w,d), oriented counterclockwise. Since by Cauchy’s
Formula

1 Q) f(t.¢)
5= g [T a0 md pw) = o [N

e have [t~ ftw) 1 [ [0

y ) — , W _ = )

z—w _QWi/(C—z)(C—w)dC'

It follows that

_ 1 2 Flos

HEA= 560 Ly gy < 20

since the length of ~ is less than 47d. Therefore, in either case one can take M :=
2||fllo/0 and this proves the first claim.

Now fix a z € U, let K C U be a compact neighborhood of z and find the corre-
sponding M = M(K) as above. Write

o) i) _ [ H0) =)

For each t € X, the integrand is bounded by M if w is restricted to K, and tends to
(0f/02)(t,z) as w — z. So by Lebesgue’s Dominated Convergence Theorem, ¢'(z)
exists and

of

G2 = [ G dutr)
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F8. First solution. g is holomorphic since
1 o o0 1,n
(12)" flef@yar
9(2) :/o ZTf(t)dt:ZOTZ :
n=0 ’ n=0 ’

(Interchanging the sum and the integral is legitimate because the power series of the
exponential function converges locally uniformly in the plane.) If g is identically zero,

then fol t"f(t)dt = 0 for alln > 0. Hence fol P(t)f(t) dt = 0 for all polynomials P. By
Weierstrass Approximation Theorem, fol h(t)f(t)dt = 0 for all continuous functions

h:[0,1] — C. By Lusin’s Theorem ([R2], Theorem 2.24), fol xe(t)f(t)dt =0 for all
measurable sets £ C [0, 1]. We conclude that f = 0 almost everywhere.

Second solution. If g = 0, then in particular g(2win) = 0 for all n € Z. This
means that the Fourier coefficients of the Z-periodic extension of f are all zero. Since
trigonometric polynomials are dense in the space of continuous functions on [0, 1], we
obtain fol h(t)f(t)dt = 0 for all continuous functions h : [0,1] — C. The rest of the
proof is now similar to the first solution. (Note that if we knew f € L?[0, 1], we could
immediately conclude f = 0 almost everywhere from Parseval.)

F9. First solution. By Harnack Inequality ([R2], Theorem 11.11), we have

(157) w0 < ut) = (152 w0

1<u l < 3.
3~ 2]~

This method gives us a little chance of discovering the optimal examples which show
that these bounds are sharp. See the next solution for these examples.

Second solution. Let f : D — C be a holomorphic map with real part u and
f(0) = 1. Since z — w = (1 — z)/(1 + z) maps the right half-plane conformally onto
the unit disk, it follows that

which implies

1—f(2)
z) =
=G
is a holomorphic map D — D with ¢(0) = 0. By Schwarz Lemma, |g(1/2)] < 1/2,

which means f(1/2) belongs to the disk |z — 5/3| < 4/3. This clearly implies
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The extremal examples correspond to rotations g(z) = z and g(z) = —z, leading

respectively to
1—2z 1 1
= R — = —
u(z) e(1+z),u(2) 3

and

F10. Let |f| = C on the boundary of D and fix a € D. Since f has no zeros in
D, by the Maximum Principle applied to 1/f, |f(a)] > min.csp |f(2)] = C. On the
other hand, by the Maximum Principle applied to f, |f(a)| < max.cop |f(2)] = C.
Hence |f(a)] = C. It follows again from the Maximum Principle (or the fact that
non-constant holomorphic maps are open) that f is constant throughout D, hence
throughout U.

F11. We construct a sequence of polynomials @,, such that @,(z) — 1if z > 0 and
Qn(2z) — 0 otherwise. Then the sequence R, defined by R, (z) := Qn(2)Qn(—2) con-
verges to 1 if z =0 and to 0 otherwise. Finally, we can define P,(2) := R,(2)/R.(0)
which has the desired property.

Let U, be the union of the following four open rectangles:

3
(—mn—1,n+1) x (—n—l,—ﬁ)

3
(—mn—1,n+1) x (%,n—i—l)

3
(—n—l,—;) X (—n—1,n+1)

2 2 2
Vii=(——,n+1) x(——,—).
(~=n+1) x (—=,5)
Evidently U, is open, has two connected components, and C \. U,, is connected. Let

K, C U, be the compact set

1
n
Finally, define f,, : U, — C to be 1 on V,, and 0 otherwise. Clearly f,, is holomorphic
on U,. By the Theorem of Runge ([R2], Theorem 13.6), we can find a polynomial
(), such that

K, :={z € U, : dist(z,0U,) >

up [Qu(2) — ful2)] < -

ZEKn
It follows that @, (z) — 1 for z > 0, and @, (z) — 0 otherwise.
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F12. Since u(z +iy) — 0 as y — 0, we can extend u to the complex plane by

u(z) Imz>0
Ulz) = { —UEE; Imz <0

which is harmonic in C and satisfies |U(z)| < M|Imz|. Let F' : C — C be an entire
function whose real part is U. By Poisson’s Formula,

1 d
F(z)=— wrz U(w)—w + constant
270 Jjp|=p \W — 2 w

if |z] < R. It follows that

1 U
i Jjwj=r (W — 2)
Fix a z € C and choose R > 0 so large that R > 2|z|. Then
1 MR
F'(z)| < =(27R -
P < @rh)

It follows from Liouville’s Theorem that F” is a constant function, hence F will be an
affine map. We conclude that u must be of the form z+iy — ay for some 0 < a < M.

8M.

F13. (a) M(r) < M;(r) simply follows from Triangle Inequality. On the other hand,
Cauchy’s estimates show that |¢,| < M(R)/R"™. Hence

My(r) < iM(R) (%)” — R]f ~M(R).

(b) First by Cauchy-Schwarz,

Mi(r) =Y lea B (%)” < (Z |cn|2R2”>
n=0 n=0

VOEER
(]
ol =
S

~_—

(Sl

or

N[=

My(r) < Ma(R) (RZL_QTQ)

This proves the inequality vV R? — r2M;(r)/R < My(R). On the other hand, Parse-
val’s Identity for Fourier series shows that

() = (5 | 2”|f<Re”>|2de)%

o
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which proves the inequality Ms(R) < M(R).

F14. Let f = u+ iv and n > 0. By Cauchy’s Formula

27
Cn = L /() dz = / (u + iv)(re®)e= dg.
0

271 |z|=r Zn+1 2mrn

Similarly, since . f(2)z™dz = 0, we obtain

1 27 ] ]
0= / (u + iv)(re®)e™ df.
0

2mrn

Adding the first formula to the conjugate of the second formula, we get
1 27 ] ]
Cpr” = —/ u(re®®)e=" dp
0

™

from which it follows that
1 2 )
enfrm < 1 / u(re®)| db. (22)
™ Jo

On the other hand, as a harmonic function on I, v has the mean value property:

2u(0) = © /0 " u(re®) do. (23)

T
Adding (22) and (23), we obtain
1 2 ) 2 )
len|r™ + 2u(0) < —/ (Ju] + u)(?"e“g) df = —/ u+(?"e“9) o,
™ Jo ™ Jo

where uT := max{u,0}. Noting that u*(re?) < max{A(r),0} for every 0, it follows
that the last integral is bounded above by 4 max{A(r),0}.

F15. It suffices to prove that for every e > 0, the set G :={z € U : |f(2)| > M +¢}
is empty. Assuming the contrary, the non-vacuous open set G' must be compactly
contained in U. In fact, if a € OU belongs to G, there must be a sequence z, € G
converging to a along which |f(z,)] > M + e. Hence limsup,,_, |f(zn)] > M +¢
which contradicts the assumption on f. Thus G C U. Since z +— |f(z)] is continuous,
on the boundary of G we have |f| = M + e. It follows from the Maximum Principle
that |f| < M + ¢ throughout G. This contradicts the definition of G.
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F16. Define ¢(z) := sup,, |fn(2)|. Note that ¢ is lower semicontinuous and ¢ < +00
throughout U. First we show that for every closed disk D C U there exists a closed
subdisk K C D on which ¢ is uniformly bounded by some constant M (D, K) > 0.
Fix such D and define
K, :={z€ D :|o(z)| <n}.

Each K, is closed because ¢ is lower semicontinuous. Since D = |J,, K,,, by Baire’s
Category Theorem some K,, must have non-empty interior. Now we can choose our
subdisk K anywhere in the interior of that K, and set M (D, K) :=

We show that f is holomorphic in the interior of K. Since D was chosen arbitrarily,
this proves that the set of points where f is holomorphic is dense. Let v denote the
boundary circle of K oriented counterclockwise. By Cauchy’s Formula,

1 fn(w)
fn(z)—%fyw_zdw

for all z in the interior of K and all n. The integrand is bounded in absolute value by
M (D, K)/dist(z,0K). Hence Lebesgue’s Dominated Convergence Theorem implies

):%[ﬁf(—fldw

for all z in the interior of K. It is a classical fact that a function is holomorphic on
the set of points where it is representable by such an integral formula (see e.g., [R2],
Theorem 10.7).

F17. Consider the holomorphic function f = u + iv and let z = re® where r < R.
By Poisson’s Formula, for any s with » < s < R, we have

1 [7se + 2 i+
z ———u(se") dt.
1) = 5 | 25t
Taking the imaginary part of this expression gives

x it A 1 [ 257 sin(f — A
v(z) = i/ Im (SeA i Z) u(se™)dt = — srsin(d — ¢) u(se™) dt.

sett — z 21 J_, s>+ 12 —2srcos(f —t)

—T

To estimate this last integral, without loss of generality, we may assume 6 = 0. It

follows that
M [T 2srsint
= — 5 dt.
T Jo s?+1r2—2srcost

O

A simple change of variable ¢ = s? + r? — 2sr cost shows that

(s+71)?
|<—/ lg(S—Hn).
( S—7T

63

2srsint

s2 412 —2srcost




Letting s — R, we obtain the required inequality.

To show that |v| can actually be unbounded even when w is bounded, note that by
the Riemann Mapping Theorem there exists a conformal map f =u+iv: D — {z:
—1 < Re(z) < 1} with f(0) = 0. Also see problem G11 for a similar result.

F18. (a) Fix —oo < t; <ty <logR and 0 < A < 1. Let h(z) := alog|z| + (3, where
the constants o and (3 are chosen in such a way that

h(e") = M(ty), h(e™) = M(ty).

Let A denote the annulus et < |z| < e'2. Since u < h on the boundary of A and h
is harmonic, the Maximum Principle for subharmonic functions implies that u < h
throughout A. Therefore,

Mt 4 (1 = MNtg) < h(eMrH1-Vt)

Alati + ) + (1 = A)(ats + §)
AM (t1) + (1 — N M (L),

proving that M is convex.
(b) Let u : C — R be bounded. Then M is a bounded function on the real line
which is convex by (a). So M must be constant. It easily follows that u is constant.

F19. We show that ¢ is subharmonic. This, in particular, implies that ¢ satisfies the
Maximum Principle on U. Clearly ¢ is continuous. Fix z € U and any r > 0 such
that D(z,r) C U. Then

o) =Y )= 3 5

J=1

1 2 n ]
o |, (Z e —|—?"e”)|> dt
Jj=1

1 2

it
pr— —_— dt-
o J, o(z +re”)

27
/ wj(z + re') dt'
0

IN

This is the characterizing property of subharmonic functions.

F20. If f has infinitely many zeros in D, either it is identically zero or it has a
sequence of zeros approaching 0. In either case, the result is trivial. So let us
assume that f has only finitely many zeros ai, as, ... ,ax in D. Consider the Blaschke
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product

w0 -11(72)

J=1

with zeros at the a;. (As usual, if some a; is a multiple root of f, we repeat it in
B the same number of times.) Then the function B/f is holomorphic in D. Assume
by way of contradiction that there is no sequence z, € D with |z,| — 1 such that
{f(2n)} is bounded. Then |f(z)| — +o0 as |z| — 1. Since |B(2)| — 1 as |z| — 1, it
follows that the holomorphic function B/f : D — C tends to zero as |z| — 1. By the
generalized Maximum Principle (problem F15), we must have B/f = 0, which is a
contradiction.

F21. Let ¢ := g(z). Then the relation h(¢) = f(z) defines h uniquely at ¢ € g(U)
since if ¢ = g(w) also, then f(z) = f(w). If g is constant, then f is also a constant
and we can take h as a translation. So assume ¢ is not constant. Let C' C U be the
discrete set of critical points of g, i.e., z € C if and only if ¢’(2) = 0. We choose a
Co € g(U) and show that A is holomorphic at (.

Case 1. (p € g(U ~ C). Then there exists a point zy € U ~ C with g(z0) = (o
and open neighborhoods D of z, and D’ of (, such that g : D — D’ is a confor-
mal isomorphism. It follows that h is holomorphic near ¢y since h(¢) = f(g71(¢))
throughout D'.

Case 2. g'((y) C C. Choose z € C such that g(z9) = (o and open neighborhood
D of zp such that DN C = {2p}. Set D' := g(D), which is an open neighborhood of
Co- Note that by Case 1, h is holomorphic throughout D' ~\ {(o}. As ¢ € D' ~ {{}
approaches (p, h(¢) approaches the values of f at (any of) the g-preimages of (y. In
particular, h stays bounded. Hence (; is a removable singularity of h.

F22. Fix z with |z| = r and let w := f(2) € I',. The tangent direction to I'; at w
is given by the vector v := iz f'(z). Hence the required distance d will be |w]sin#,
where 6 is the angle between the vectors w and v; in other words

ﬂ6“9:1 or sinf =Im M .
|w| v wlvl
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It follows that

|2f" (=2

~—

F23. Let us compute the curvature x(w) of I', at a point w = f(z). We parametrize
L. by w(t) = f(2(t)), where z(t) = re' for 0 < t < 27. Clearly the tangent vector v
to I, is given by v(t) = dw/dt = izf'(z). By definition,

_dargv

- ds ]

where ds is the arclength element along I',. Note that ds/dt = |v| = |zf'(z)]. We
compute

r(w)

d
2 arguv

ds
dt

4 Imflog(iz'(2)
2]
Im [ (log(izf'(2))) - %]
2/ )]

D
2f'(2)]
Re [zjf,/;i‘;) + 1}
|2f'(2)]
Now I, is a strictly convex curve if and only if x(w) > 0 for all w € I',, and this is
equivalent to the required condition.

r(w) =

F24. Every f € F has a power series expansion of the form
f(2) = azz® +agz* +---

so that f(2) == f(2)/2? is a holomorphic function on D. If 7 < 1 and |z| = r, then
|f(2)| <1/r%, so by the Maximum Principle |f(2)| < 1/r® if |2] < 7. Letting r — 1,
it follows that |f(z)| <1 for z € D, or in other words

[f() <P (f€F,zeD). (24)
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Note that if equality occurs in (24) for some z € D, then f(z) = A\z® with || = 1.

It follows from (24) that M := sup;c|f(1/2)] < 1/8. Since the cubic map g(z) =
23 is already in F, we have M = 1/8. Finally, let f € F also satisfy f(1/2) = 1/8.
Then equality occurs in (24) for z = 1/2, so f(z) = Ag(z). Substituting z = 1/2, it
follows that A = 1, hence f = g.

G. Schwarz Lemma and Conformal Maps

G1. Since P is univalent in D, the derivative P’ never vanishes inside D, so every
critical point ¢; of P has absolute value at least 1. Hence the product ¢; - - - ¢, is at
least 1 in absolute value. But P'(z) =1+ 2a2z + - - - + na,z""! so that

1

Inan|

|Cl“‘Cn—1| =

It follows that |a,| < 1/n.
To see that this is the best upper-bound, consider the polynomial P(z) = z + %z”
If P(z) = P(w) for distinct points z,w € D, then
Zn—l + Zn—2w T an—2 +wn—1 = _n
which implies
n = |2" 2Pt ™ T ™ < e 2 R w2 fw ] w ] <,

which is a contradiction.

G2. First solution. For 0 < r < 1 define f,(z) := f(rz) which holomorphically maps
D(0,1/7) to D and has zeros at the z;/r. Let 7 be close to 1 so that |z < r? for all
k. In particular, z;/r € D. Consider the Blaschke product

s - 11( 4 )

k=1

and let g(z) := f.(2)/B(z). Clearly g is holomorphic on D(0,1/r) by the choice of r
and B. On the boundary of the unit disk, |B| =1 and |f,| < 1, so by the Maximum
Principle, |g(z)| < 1 throughout D. This means

~(2)] < =
O |
k=1 T
for all z € D. Letting » — 1, it follows that
- Z — Zk
< .
< IT==
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Second solution. We can simplify the above solution by using generalized Maximum
Principle (problem F15) as follows: Consider the Blaschke product

s =11 (=)

k=1

and the quotient g := f/B which is holomorphic in D. Since lim,_; [B(2)| = 1 and
limsup,_; [f(2)] <1, we conclude that

limsup [g(z)| < 1,

2| =1

so that |g(z)| <1 by problem F15.

G3. Let f=u+wand 0 <r < 1. By Cauchy’s Formula

Fm(0) = /fm'ww
27r?"”
or
1 27 ] ]
=5 /0 (u + iv)(re®)e=™ dg. (25)
On the other hand, z — f(z)z" is holomorphic on D if n > 0, so that
1 2 ) )
0= 5 /0 (u + iv)(re?)e™ dg. (26)

Subtracting the conjugate of (26) from (25), we obtain
2m

Cp = — v(re)e™ dp.
" Jo
But
1 27 )
¢n = Re(c,) = —/ v(re) sinnd db,
" Jo

which gives

1 27 ) 2m .
mm_fhmmmwwgi/wwmww
0 T Jo

Trn

because |sinnf| < n|sinf|. Since ¢, is real for all n and f is univalent, f preserves
the real line so that v(z) > 0 if Im(z) > 0 and v(2) < 0 if Im(2) < 0. We conclude

that
ncy

27
len| < L/ v(re')sinf df = (m"cl)
0

Trn Trn yn—1 '
Since ¢; = 1, by letting r — 1, we obtain |c,| < n.
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G4. Let |f(z)| < M for z € H. Consider the conformal isomorphism ¢ : H — D
given by ¢(z) = (i — 2)/(i + z). The mapping g : D — D defined by

o(2) = 2157 (2)

is holomorphic and fixes z = 0. By Schwarz Lemma, |g(—1/3)] < 1/3. It easily
follows that

F@i) < 5

This upper bound is sharp since it is achieved when g is a rotation.
On the other hand, the a priori lower bound on |f(2i)] is evidently zero. To see
this, just take any holomorphic map h : D — D with A(0) = h(—1/3) = 0 and define

fi=hoep.

G5. This is a special case of problem G2 with z;1 = 0,20 =7, 23 = —7r:
z+r z —7r?
< —
G <z e Il e

In particular, by substituting z = r/2, we obtain
3
G =5 (7).
2 2 \4—1r

G6. Set W :={z € C: |z] <1 and Im(z) > 0}. The Mdbius transformation
= (14 2)/(1 — z) maps W conformally onto the first quadrant ). The squaring
map ¢ := w? maps @ conformally onto the upper half-plane H. Finally, the Mdbius
transformation & := (i — ¢)/(i + ¢) maps H conformally onto the unit disk . The
long composition f : z +— w +— ( +— & then maps W conformally onto . Explicitly,

- () _ia—2 -2
i+ (H2)? i1l =2+ (14 2)%

[y
+

fz) =

>—A>—A

G7. We prove that if 0 < r < 1 and f maps the circle |z| = r injectively, then
f : D(0,r) — C is univalent. Let I, denote the Jordan curve f({z : |z| = r}).
If |a] < r and f(a) belongs to the exterior component of I',, then indsI', = 0,
which by the Argument Principle means f never takes on the value f(a) for |z| <
r, a contradiction. Therefore f(a) belongs to the interior component of I, hence
ind¢ I = 1. By another application of the Argument Principle, it follows that f(a)
is taken exactly once in |z| < r. Hence f restricted to D(0, ) is one-to-one.
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G8. First solution. Fix z € DD and use the notation ¢, for the automorphism
w+— (w —p)/(1 —pw) of the unit disk. The map

gi=prnofop; :D—D
fixes the origin, so by Schwarz Lemma |¢'(0)| < 1. A simple computation shows
1
/ p—
Sop(p) - 1 — |p|2
Since by the Chain Rule

9'(0) = @i (f(2) - f'(2) - (e2)) 7

we obtain 1
e M@ 0-lh <1
Or 1—[f(=)]?

Second solution. This is basically the same solution but it uses a different, more
invariant language. By Schwarz Lemma f contracts the hyperbolic metric p(w) =
|dw|/(1 — |w|?) on the unit disk |w| < 1, i.e., f*p < p, where f*p is the pull-back
metric. But, if w = f(z), then

foosy - L 1Pz
L=[f)P  1-1f(2)]

[f()lldz| . |dz]
L=[f())P — 1= z]*
which is the inequality we needed.

which shows

G9. Let g(2) := M~ f(rz) and apply problem G2 on g:

n

9= <]

J=1

_ i

-
1— 2y
T

In particular,

o) < [T
j=1

or 1 1
MWO)' < T—n|2122---2n ,
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which is the inequality we wanted to prove.

G10. The function ¢ := f~' o g : D — D is well-defined and +(0) = 0. By Schwarz
Lemma, |¢(2)] < |2| for all z € D. If |z| < r < 1, it follows that |f~1(g(2))| < r, or
g(z) € f(D(0,r)). This proves g(D(0,7)) C f(D(0,r)).

G11. Set W := {2 € C: —1 < Re(z) < 1}. Define the conformal map ¢ : W — D

by
S TPAE )
71— ez
with the inverse
2 1—2
1
=—1
o) =5 Og(1+z)’

where the branch of the logarithm maps 0 to 0. Then the composition g := o f:
D — D is well-defined and ¢g(0) = 0. By Schwarz Lemma, |g(re®)| < r, or

A 2 1
e < a2 = o)l = 2hog (177,

G12. If z # w, then Qx(z) = Qx(w) if and only if z 4+ w = —A. When |\ > 2,

z 4+ w = —A has no solutions for z,w € D. Hence for |A| > 2, @, will be univalent in
D.

On the other hand, assume |A| < 2. Let € > 0 be small so that z := —(1 —¢)\/2
and w := —(1 4 €)A/2 are both in the unit disk. Since z + w = —\, we have

Qr(z) = Qr(w). Hence @, will not be univalent on the unit disk.

G13. Define g : D — D by g(z) := f~'(wf(z)). Since g is conformal and g(0) = 0,
Schwarz Lemma implies that ¢ is a rigid rotation. Since ¢’(0) = w, we must have
g(z) =wz, or f(wz) =wf(z). Using the power series expansion of f, we obtain

o0 o0
E Ccpw"Z" = E Ccpwz™.
n=0 n=0

It follows that c,(w™ —w) = 0 for all n. Hence either ¢, = 0 or w™* = 1. The second
equality is possible only if n — 1 is a multiple of &, or in other words n = 1 (mod k).
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G14. By the Uniformization Theorem U is holomorphically covered by the unit disk.
Let p : D — U be the covering map with p(0) = a. Consider the lift of f to the
universal covering which fixes the origin, i.e., the holomorphic map ¢ : D — D such
that g(0) = 0 and po g = f op. Note that ¢'(0) = f'(a).

(a) This follows from Schwarz Lemma since |f'(a)| = |¢'(0)] < 1.

(b) If | f'(a)] = 1, then |¢/(0)] = 1 so by Schwarz Lemma g is a rigid rotation by
some angle 0 < # < 1 such that f'(a) = ¢'(0) = ™. Note that f is a local isometry
with respect to the hyperbolic metric on U (since p and g are local isometries). Hence
by Schwarz Lemma f : U — U must be a covering map of some degree d > 1. We
prove that d = 1 so f must be a conformal automorphism of U. Assume by way of
contradiction that d > 2 and distinguish two cases: (i) @ is irrational. Since d > 2,
there exists a b # a with f(b) = a. If ¥’ € D is any point with p(b') = b, then &/ # 0
and the points in the forward orbit of ¥’ under the rotation by angle # must all map
to a under the projection p. Since this orbit is dense on the circle |z| = |¥/|, this circle
must map under p to the single point a, which is impossible. (ii) 6 is rational. Then
some iterate ¢g°” must be the identity map. It follows that the same iterate f°" is the
identity map of U, hence its degree d™ must be 1. This contradicts d > 2.

(c) If f'(a) = 1, then ¢'(0) = 1 so g(z) = z by Schwarz Lemma. It follows that
f(z)=zforall ze€U.

(d) No. If U = C, take f(z) = Az+ 2% for A € C and consider the fixed point a = 0.
Since one can choose A arbitrarily, none of the implications (a)-(c) holds. If U = C*,
take for example f(z) = e*¢~Y where A € C. Note that f(1) = 1 and f/(1) = A, so
it is easy to choose A in a such a way that none of (a)-(c) holds.

G15. First solution. Fix 0 < s <, a,b € D(0,s), and 0 < A < 1. Without loss of
generality assume f(0) = 0 and |a| < |b| # 0. Define g : D(0,r) — C by

9(z) == Mf (32) + L= Nf(2).

which satisfies g(0) = f(0) = 0. If z € D(0,r), then az/b € D(0, ). Since f(ID(0,r)) is
convex, g(z) (as a convex combination of f(z) and f(az/b)) will be in f(ID(0,7)). It fol-
lows that ¢(ID(0,7)) C f(D(0,7)). By problem G10, we have g(ID(0,s)) C f(ID(0, s)).
In particular,
g9(b) = Af(a) + (1 = A)f(b) € F(D(O, s)).

Therefore, f(ID(0, s)) must be convex.

Second solution. We use problem F23. Since f(ID(0,r)) is convex, the real part of
the holomorphic function z — zf”(z)/f'(2) is larger than —1 when |z| = r. It follows

that the function
o) =Re () 1
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takes positive values on the circle |z| = r. Since f/(z) # 0 for z € D, u is a harmonic
function throughout D, so by the Maximum Principle u will be positive on the entire
disk D(0,7), and in particular on the circle |z| = s < r. Another application of
problem F23 then shows that f(ID(0,s)) is convex.

G16. First note that by the Change of Variable Formula, the area V,. can be expressed

as
w:// dz dy = / 25 ds db.
F(D(O,r))

On the other hand, the function z — (f’(z))? is holomorphic on D, so by Cauchy’s
Formula

for every s < 1, which implies

27
27r§/ | (se')|* db.
0

Multiplying by s and integrating from 0 to r, we obtain

T 2
<[] et dsas
0 0

or V., > mr?.

G17. (a) Define the univalent function g : D — C by g(z) := (f(2) — f(0))/f'(0),
which satisfies g(0) = 0 and ¢'(0) = 1. By Koebe 1/4-Theorem, dist(dg(D),0) > 1/4.
On the other hand, the assumption that 0 ¢ f(ID) implies that the straight line from
0 to f(0) intersects the boundary 0f(ID). Hence dist(0f(D),0) < |f(0)]. It follows
that dist(0g(D), 0) < | F(0)|/].f'(0)], which proves |f/(0)] < 4 F(0)].

(b) Fix a point w € D and apply (a) to the univalent function h(z) := f((z
w)/(1 +wz)). Since A'(0) = (1 — |w|?) f'(w), it follows from (a) that
f’(w)' o4
flw) | 71 = Jw]?
Since this is true for every w € DD, we can integrate the above inequality along the
straight line segment from 0 to any z € ID:

) a0 = o = 2w (7).

73




Therefore

log

<z>)' / f’(w)' (1+|z|)2

log (— < dw| < log ,

01 = Jo [Ty | 1= T

6] (LY

f(0) 1—|z]

Finally, the last inequality | f(2)/f(0)] > (1 — |2|)?/(1 + |z|)? follows from the above
argument applied to the univalent function 1/f.

which means

H. Entire Maps and Normal Families
H1. By Cauchy’s Formula

n!

27 ) -
£ < 5o [ I do < 3o (0 <7 < 400)
0

2mrn
If n > 6, let r — +00 to obtain f(™(0) = 0. If n < 5, let 7 — 0 to obtain £ (0) = 0.
Since f is holomorphic, it follows that f = 0. (Note that the crucial point of this
argument is the fact that 17/3 in not an integer.)

H2. Let v be the square of side-length 2R > 0 centered at the origin. By Cauchy’s
Formula, for every n > 0,

o) = = [ 18,

2mi ), 2t
| R o R .
- / flz—iR) der/ (1 +iy) idy
2mi | J_p (x —iR)" ! _g (R+iy)"tt

_/R flz+iR) dx_/R f(=R +1y) idy]'

r (z+iR)"H! r (R +dy)ntt

It follows that

nl | (5 ]a] 72 B Rs B|g|~2 R p-%
— d —_d d —_d
on /_R Rt x+/_R Rt y+/_R Rt ””/_R Rt Y

'T 2 L )
< n{ /x_idx—i—QR_T”}
0

[f™(0)] <

? Rn+1
' 1
< Z(Rr )
i

The last term tends to zero as R — 400, so f = 0.
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H3. Assuming the existence of such entire maps, we have

_1-f()F(2)
9(2)

for all z. It follows that 1 — f(p)F(p) = 0 if g(p) = 0, and the order of 1 — fF at p
is at least equal to the order of g at p. Conversely, if we can choose F' such that at
every zero p of g, 1 — fF vanishes with an order at least equal to that of g, it easily
follows that the function (1 — fF)/g is entire.

So let k be the order of p as a root of g, i.e., g¥(p) =0 for 0 <i <k —1. The k
conditions (1 — fF)?(p) = 0 for 0 <4 < k — 1 then determine the values

1
F(p) = 2=, F'(p),-.. ,F*D(p)
f(p)
uniquely in terms of the successive derivatives of f at p. By the Theorem of Mittag-
Leffler ([R2], Theorem 15.13), there exists an entire map F' with these given local
data at the zeros of g, and this completes the proof.

G(2)

H4. First we show that the open set {z € C : |f(2)] > |g(2)|} is non-empty.
Otherwise, |f(2)| < |g(2)] for all z € C. If g(p) = 0 for some p, then f(p) = 0 and
it is easy to see that the order of f at p must be at least the same as the order of ¢
at p. It follows that f/g has removable singularities at all zeros of g, hence it is an
entire function. Since |f/g| < 1, by Liouville’s Theorem f = cg for some constant c.
Now the condition f(0) = 0 and ¢(0) = 1 implies ¢ = 0. This is a contradiction since
f is assumed to be non-constant.

Now both sets {z € C: |f(2)| > |g9(2)|} and {z € C: |f(2)| < |g(z)|} are open and
non-empty, so the common boundary {z € C : |f(2)| = |¢g(2)|} must be non-empty
and infinite.

H5. First solution. Let f(z) := z — €*, which satisfies f(z 4 2mi) = f(z) + 2mi for
all z. By Picard’s Theorem, f takes on every value in C infinitely often with at most
one exception. But there cannot be any exceptional value at all, since if f omits a
value v, then it has to omit every value v + 2min for n € Z. Hence, in particular, f
takes on the value v = 0 infinitely often.

Second solution. The function f(z) := ze™* takes on the value 0 exactly once at
z = 0, so by Picard’s Theorem it must assume every other value infinitely often. In
particular, it assumes the value v = 1 infinitely often.
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H6. For n > 1 define (, : U — C by
_ falz) = A(2)

Each z +— (,(z) is holomorphic since f,(z) # B(z). Also, (,(z) # 0 since f,(z) #
A(z), and (,(2) # 1 since A(z) # B(z). It follows from Montel’s Theorem that {(,}
is a normal family. Hence {f, = ((,B — A)/(¢, — 1)} must also be normal.

H7. Let f € F have the power series expansion f(z) =) c,2". We compute

1 27
2 drdy = “N2dod
/le(z)| v dy // Pl (re®)|? db dr

1 )
27r/ <Z|cn|2r2n+1> dr (by Parseval)
0 n=0
oo 1
— 27r2|cn|2/ r# L dr
0

It follows from the definition of F that

Z | % (27)

n+17—

Now Cauchy-Schwarz Inequality 1mphes that for z € D,

z)|§z\/l%|z| Vn+1< <Z [enl” ) <Z|z|2”(n+1)> :

n=0

A simple geometric series computation shows that
1
Z |2]*"(n 4 1)
DR
It follows from this and (27) that

M1
[F(2)] < \/;m

for f € F and z € D. This shows that F is locally uniformly bounded, hence normal
by Montel’s Theorem.
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H8. The answer is negative. Let r < 1 and for n > 0 define A,, as the closed
annulus 727! < |z| < r27™. Since 0 is an essential singularity for f, the Theorem
of Casorati-Weierstrass shows that there exists an increasing sequence of integers
ny — +oo and points z; € A, such that |f(z)| > k for all k. Let wy := 2™z so
that r/2 < |wy| <r and |f,, (wg)| > k.

Now assume { f,,} is normal in U. Then the last inequality | f,,, (wi)| > k shows that
some subsequence of { f,,, }, which we still denote by {f,, }, converges to co uniformly
on the annulus Ag. We show that this implies lim,_,o f(2) = oo meaning 0 is a pole
of f. This contradiction proves that {f,} cannot be normal.

So let M > 0 and find j > 0 such that |f,, (w)| > M if £ > j and w € Ap. This
means that |f| > M on the union of annuli A,, UA, ., U---UA,, for every k > j.
If A denotes the annulus r27 1 < |2| < 727" then |f| > M on the boundary of A.
By applying the Maximum Principle to 1/f, we conclude that |f| > M throughout A.
Letting k — oo, we obtain | f(2)| > M when 0 < |z| < 727" . Hence lim,_, f(z) = 0.

H9. The entire map z — e/(®) cannot take values 0 or 1 since e/*) =1 — €99 50 it
must be constant by Picard’s Theorem. Hence f and g are both constants.

H10. The answer is negative. Let f = w + iv and in the (u,v)-plane, look at the
parabola u = v? which is an infinite set. If the image of f never intersects this locus,
Picard’s Theorem implies that f must be constant.

H11. Let g(2) := )" an2", f € F and z € D with |z| = r. We have

@< leallol” < anlzl" = g(r).
n=0 n=0

By the Maximum Principle, |f(2)| < g(r) if |2|] < r. It follows that F is locally
uniformly bounded, hence normal by Montel’s Theorem.

H12. Write

P(z) _ Q(z) — e9(2) _ of(2) — 69(2)(1 _ ef(Z)—g(Z))'
Since the entire function 1 — ef(®=9() never takes the value 1, either it is constant
or it must take the value 0 infinitely often by Picard’s Theorem. In the first case,
f—g= Xfor some A € C. But f(0) = ¢g(0) by the assumption, so A =0 and f = g.
In the second case, the left-hand side P — () must vanish infinitely often. Since P — Q)

7



is a polynomial, we must have P = @, hence e/(¥9(3) = 1, hence f — g = 2mwin.
Again, by the same reasoning, n =0 and f = g.
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