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Exercise 1 (6 points).

Let (fn)n>0 and (gn)n>0 be two sequences of functions defined as fi, g, : [0,4+00) = R, fu(z) =

and g, (x) = zf,(z) for all n non-negative integer.

1+ nix

(1) Determine the point-wise limit of (fy,)n>0 and deduce that the sequence cannot converge uniformly
on [0, 00)! Justify your answer!

(2) Characterize the intervals I C [0,+o00) where (f,)n>0 is converging uniformly to its point-wise
limit. Justify your answer!

b
(3) Let 0 < a < b. What can we say about lirf / fn(x)dz? Compute this limit. Justify your
n—r+00 a

answer!

(4) Is the sequence (f;)n>0 converging point-wisely on [0, +00)? If yes, determine its point-wise limit.
What can we say about its uniform convergence on an interval as in (2)? Justify your answer!

(5) Show that (gn)n>0 is converging uniformly on any interval of the form [0, b) and [0, b] where 0 < b <
+0o. What is its uniform limit? Is the sequence converging uniformly or point-wisely on [0, +00)?
Justify your answer!

“+o0
(6) Using eventually Weierstrass’ M —test show that Z frn(x) is converging uniformly to a continuous
n=0
function F' on any interval I C [0,400) determined in (2). Construct an upper bound for F), i.e.
“+oo

1
give an explicite C' > 0 such that F(z) < C for all « € I. You may admit now that Z — = 72 /6.
n

n=1

Solutions.
(1) The point-wise limit of (fy,)n>0 is the function f : [0, +00) defined as f(0) = 1 and f(z) = 0 for all
. 1

x > 0. Indeed, f,(0) =1 for all n > 0, hence ngrfoo fn(0) =1= f(0). Ifz > 0onehas 0 < f,(x) < REN
hence by the squeeze lemma ngrfoo fn(x) =0 = f(x) for all z > 0. On the other hand f, is continuous
on [0,+00) for all n > 0 and if it would be uniformly convergent, the limit function (which should be
the same as the point-wise limit) would have to be continuous. Since f has a discontinuity at 0, the
convergence cannot be uniform on [0, +00).

(2) Clearly if one restricts ourselves to any interval of the form I = [a, +00) C [0, +00) where a > 0,
(or (a,+o0) or [a,b), (a,b), [a,b], (a,b] with b > a) the sequence (fy,)n>0 is converging uniformly to f on
I. To see this, one can use the same inequality as in (1), i.e.

1 1

for all z € [a,+00). This implies in particular that sup |f.(z)] < %
xz€la,+00) \/&n
proves our claim (this is similar for the other type of intervals as well).
(3) (fn)n>0 converges uniformly to 0 on any interval of the form [¢, +00) with ¢ > 0, and in particular
for 0 < ¢ < a. [a,b] is a compact interval in [¢, +00). Hence the theorem on the integration and uniform

— 0, as n — +o00, which

b b
convergence applies in this case and one has that hr—? / fu(z)de = / 0dz =0.
n—-+0o0o a a
4
n

2 (1 +ntz)3
One has clearly that f;,(0) does not converge, hence (f}),>0 does not converge point-wisely on [0, +00).

(4) f, is differentiable on the whole [0, +00) for all n > 0 with derivatives f, (x) =



On the other hand if one restricts the sequence to any interval of the form [a, +00) with a > 0 as in (2)
(or to the other type of intervals considered in (2)), one has the estimate

4

, n
< <
@)l < 2n823/2 = 2n2q3/2’

V& € [a,+00).

Hence the supremum norm of the sequence is tending to 0, which implies that (f},), >0 converges uniformly
(hence point-wisely as well) to 0 on any interval of the form that was constructed in (2). Be aware that this
is not because you can interchange the differentiation and the limit for uniformly convergent sequences
of function, which is not true in general.

(5) One can write a similar estimate as in (2) for g, (z), i.e.

T e
n2\/x  n?

lgn ()] < , Vo € [0, +00).

b
This implies in particular that |g, (z)] < 4, Va € [0,b], where 0 < b < 400 is any fixed constant, which
n

similarly implies that (g, )n>0 converges uniformly to 0 (as n — +00) on every interval of the form [0, b)
or [0,b] (since the supremum norm converges uniformly to 0), where 0 < b < 400. Observe also that we
do not have a problem in 0 now, since g, (0) = 0 for all n > 0.

On the other hand, it is clear that for allm > 0 since lim g,(x) = +ocoonehas sup gn(x) = +o0.
T—+00 z€[0,4+00)

This shows that one cannot hope for uniform convergence on the whole [0, 400). But we still have point-
wise convergence to 0 for all z € [0, 4+00).
(6) To use Weierstrass’ M-test, one needs to use the estimate developed in (2), ie. |fnllre =

“+oo +oo
1
sup|fn| < —=—, where I = [a, +00) for any a > 0. Since Z —5 converges, Z I frll Lo also converges,
zel \/an n=1 n n=0
“+oo
which implies by the M-test (since the f,,’s are continuous functions) that Z fn also converges uniformly
n=0

2

on I to a continuous function F : I — R. Setting C = , this defines an upper bound and F(z) < C

T
6va

for all x € I = [a, +00).



Exercise 2 (6+2 points).
+oo  n

x
Let us consider the power series S(z) = Z —-
n

n=1

(1) Compute the radius of convergence of S and deduce that S is continuous on (—1,1).

(2) Is S differentiable on (—1,1)? If yes, find the power series expansion around 0 for S’ and determine
where is this series converging uniformly to S’!

(3) Using the power series expansion on (—1,1) of In(1 — ) (easily derived from the geometric series)

In(1 —
show that S'(x) = _h-2) for all z € (—1,1),  # 0.
x

In(1 —z)

(4) Why is S’ continuous at 0?7 Show that lirr%) S'(z) = 1 and lirr%)— = 1. Using Abel’s
T—r T—r

theorem, show that S is continuous at 1 and at —1.
We consider the function g : [0,1] — R defined as g(0) = g(1) = S(1) = 72/6 and
g(z) =In(x)In(1 —z) + S(1 —z) + S(z),vx € (0,1).
One can admit that g is continuous on [0, 1].

(5) Computing the derivative of g on (0, 1), deduce that it is constant on [0, 1]. What is the constant
value of g7

(6) Admitting once again that S(1) = 72/6 and computing g(1/2) show that

*i 1 72 %2
onp2 12 2

n=1

Bonus question: show that the function g is continuous on [0, 1] and lim+ g(xz) = lim g(x) = S(1).
z—0 r—1-

Solutions.

(1) R= = 1. And since S is a power series centered at

1 1
lim Supn—)+oo(1/n2)1/n hmn~>+oo W
0, by the continuity of the power series one has that S is well-defined and continuous on (—1,1) (and the
series converges uniformly on any compact sub-interval of (—1,1) to S).
(2) By the theorem that we proved during the lectures, S is differentiable on (—1,1) and the power

xnfl

series expansion around 0 is given by Z . This series in converging uniformly to S’(x) on every
n>1
compact sub-interval of (—1,1).
(3) We know that the geometric series Z " converges uniformly on any compact sub-interval of

n>0

1 n
(-1,1) to T one deduces (by integrating) the power series expansion —In(l — x) = E L Since
-z n
n=1

the monomial x defines itself a power series, by the theorem on the multiplication of power series, one
n

deduces that zS'(z) = Z z—, which is clearly the expansion of —In(1 — z). Dividing the quality by
n
n>1

x # 0, one has the equality that we needed to show.

(4) Since the power series of S’ converges uniformly on every compact sub-intervals of (—1,1) to S’,
which is continuous on (—1,1), one easily has the continuity in 0, and by the point-wise limit one has

In(1 —

lim S'(z) = S’(0) = 1. By the equality in (3), this implies in particular that lim _n(-o) 1.
r—r

z—0 €T



1 -n"
Since both Z — and Z ( 2) are (absolutely) convergent, Abel’s theorem implies that S is con-
n>1 n n>1 n
tinuous both in +1.

(5) Clearly g is differentiable on (0,1) with ¢'(z) =
In(1 —x) In(z)
x

In(l —z) In(z)

T 11—z
one has that S'(z) = and (1 —z) = which imply that ¢’(z) = 0 on (0,1). By the
continuity of ¢ at the endpoints x = 0 and = = 1, one has that g(z) = S(1) for all z € [0,1].

Let us solve the bonus question now. The continuity of g on (0, 1) is clear; we now discuss the continuity
at the boundary points. Using (4) and the continuity of S at 0 one has that lim+ (SA—2z)+ S(x)) =
z—0

—5'(1—x)+ S'(z). Using (3),

|
S(1) = lim (S(1 —z) + S(z)). One has to compute lim In(z)In(l —z) = lim n(lx) , since this is
r—1- z—0t z—0% In(1—x)

an 22 undetermined case, and both functions are differentiable for x € (0, 1), one can une the L'Hopital
rule, and one has

1 1 1—x)In®*(1 - In(1 —
lim ngx) = lim —*%—5— = lim (1= 2)ln(l-2) = lim u(1 —z)In(l —2) =0,
ARG vy Gy B A oy ey s pr S x 207 t

using also the limit in (4). With the very same technique one can show that lim g(z) = 0 as well, which
r—1—

together with the previous limits and the values of g at = 0 and « = 1 show the continuity of g on
[0, 1].
(6) Following the hint, g(1/2) = In*(1/2) +25(1/2) and by the point-wise limit of the power series of

1
S at 1/2 one has S(1/2) = Z —agm By the fact that g = S(1) on [0, 1], one has that

22n'
n>1

Zn%n = % (7:1n2(2)>.

n>1



Exercise 3 (6 points).

Let us consider a metric space (X,d). A subset E C X is said to be dense if it has non-empty
intersection with any open subset of X, i.e. ENA # (), for any A C X open. (X, d) is said to be separable
if it contains a countable dense set, i.e. there exists a sequence (2, )nen in X such that any A C X open
set contains at least one element of the sequence (zy,)nen.

(1) Let (X,d) be a metric space and suppose that F C X is a proper dense subset of X. Show that for
any element € X there exists a sequence (2, )nen in E such that d — lirJrr1 Ty = 2.
n—r-+0oo
(2) Show that E C X is a dense set in the metric space (X, d) if and only if E = X. Hint: one direction
is already proved in (1).

(3) Show that (N,d) and (Q, d) where d is the standard metric on R are separable spaces.

(4) Let (X,dx) and (Y,dy) two metric spaces and f : X — Y is continuous. Assume that (X,d) is
separable. Show that f(X) is a separable metric space with the metric dy restricted to f(X).

Hint: show that if you take a countable dense set in X, its image through f is countable dense. You may
use at some point the property on pre-images of open sets through continuous functions.

(5) Let us consider (X, dgisc) where dgisc is the discrete metric on X # (), defined as daisc(z,y) = 0, if
x =y and dgisc(z,y) = 1, if © # y. Show that (X, dgisc) is separable if and only if X is countable.

Hint: determine the open balls of radius 1/2 for instance in (X, dgis.) and use the definition of the
separability.

(6) Show that any compact metric space is separable.

Hint: choose special open covers of the space with balls of vanishing radii. Then use the finite open
sub-cover characterization of the compact space, and construct a countable dense set from the chosen
balls.

Solutions.

(1) Now chose € = 1/n, where n € N is arbitrary, by the denseness of E in X (and by the axiom of
choice) and by the fact that B(x;1/n) is open one has that 3x,, € F such that z,, € B(xz;1/n). This
precisely means that nglfoo d(xn,x) — 0, which shows that approximation.

(2) Let us suppose that E is dense and show that E = X. Clearly E C X. To show that X C E. Pick
x € X, by the fact that F is dense, one has that for all £ > 0 there exists z. € F such that . € B(x;¢)
which shows that z is an adherent point of E. This is precisely a consequence of (1), as the hint stated.

For the other direction, let us suppose that £ = X and show that E is dense. Since any point z € X
is an adherent point of E, by definition this means that for all e > 0 B(z,e) N E # (). If A is open in X
then any point o € A is interior, which means that B(z,e) C A for some € > 0. Since x € E we have seen
that E N B(x,e) # 0, hence EN A # () which shows that E is dense in X.

(3) Any countable space is separable, because its elements can be listed as a sequence. N and Q are
countable, so they are separable.

(4) Let E C X be countable and dense. Now let us show that f(E) is countable and dense in f(X).
To do so, first it is clear that f(E) is countable. Secondly to show that it is dense, take any open set
A C f(X), clearly the pre-image f~!(A) is open in X. By the fact that E is dense in X, there exists
9 € EN f~1(A). But this implies that f(z¢) € A, hence AN f(E) # 0. By the arbitrariness of A we
conclude.

(5) Let us consider the metric space (X, dgisc). Clearly for all z € X, {x} is an open set, since it is
equal to B(x;1/2) for instance. So if we consider a dense set E in X w.r.t. the discrete metric, then
FE = X is the only possibility. For the separability one needs countable dense sets. Thus the above
arguments show that a discrete metric space is separable if and only if it is countable.



(6) Let n € N. Clearly U B(x;1/n) is an open cover of X. By the fact that X is compact there exists

zeX
N,

N,, > 0 such that X C U B(x;1/n). Label the centers of these balls by (z,,)2",. We proceed with this
n=1
construction for all n € N, and set E = U {z1,...,2nN,}. Clearly E is countable. Let us show that F is

neN
dense. Let A C X be an open set. Clearly each x € A is an interior point, hence there exists ¢ > 0 such

that B(x;e) C A. So pick € A. Chose n € N such that 1/n < £/2 and take the centers {x1,...,zn,}
of the finite cover of X with the balls with radius 1/n. Since these balls cover the whole space, it is clear
that @ € B(z;;1/n) for some i € {1,..., N,}. Since the radius was chosen such that 1/n < £/2, clearly
B(z;,1/n) C B(z,e) C A. By the fact that these centers are in F one has that £ N A # (. By the
arbitrariness of A we conclude that F is dense.



Exercise 4 (6 points).

Let us consider the function f(z) = (1 —x) for all z € [0,1) and extended with period 1 on the whole
R.

(1) Check whether the function f constructed above is in the class C(R/Z;R).

(2) Compute the Fourier coefficients f (n), n € Z, of f and write the Fourier series expansion of f.

Hint: you can work either with the characters of complex exponentials or with the formulation containing
sin and cos functions.

(3) What can we say about the L?-convergence of the series to f? What can we say about the uniform
convergence of the series to f?7 Justify your answer.

“+o0

(4) Using the Fourier series expansion of f, compute Z —-
n

n=1

SIS
(5) Using the Fourier series expansion of f, compute Z

n=1

n2

“+o0
(6) Using the Plancherel-Parseval theorem for the Fourier series of f, compute Z —-
n

n=1

Solutions.
(1) Clearly f is continuous on [0, 1), by the periodic extension f(1) = f(0) =0 and lim f(z) =0=
r—1—

f(1) hence it is continuous at x = 1. At any other point of R it is continuous by these two arguments. It
is Z-periodic by construction and it has real values, hence it is in the class C(R/Z;R).

(2) Using the definition of the Fourier coefficients of f with the help of the characters e,, = €*"™® n €
Z, one has forn € Z, n #0

1 1 1
f(n) — / f(x)€72n7riw de = / x672n7riz dr — / x2€72nﬂ'ix dz
0 0 0

—2nmiz ! 1
e 1 o

= [:c - ] + - / e~ InmiT 4y
—2nmi | ,_o 2nwi Jy

—2nmiz 1 1
2 . 2 1
+ IZB : . : / 1_672n77m’ dr = : —
2nmi |, o 2nmi Jo (2nmi)? 2(nm)?
and for n = 0 we obtain that .
R 1
fO) = [ s@)an—g.
0

These imply that

1 = 1 :

f(x) _ - _ Z 262n7rz:z.

6 et 2(nm)
If one wants to transform the terms of the series using Euler’s formula — 2" = cos(2nmz)+i sin(2nmrx)

“+oo

1

— to have a form that looks as f(z) = 6 Z (an cos(2nmx) + by, sin(2nmz)) , one has by correspondence:

n=1

1
an = ——— and b, = 0 for all n € N. This implies that f can be written as well as
n2m

1 X1
flz) = 6 ; o cos(2nmx).



(3) Since f € C(R/Z;R), the Fourier series of f converges in the L? metric to f, by Fourier’s theorem.

+oo +oo
. 1
Si = ——+1/36 is (absolutel t, f Fourier’s th
ince n:E_OO |f(n)] nzg_oo 9722 +1/36 is (absolutely) convergent, as a consequence of Fourier’s theorem

one has that the Fourier series of f converges uniformly to f.
(4) The uniform convergence of the Fourier series implies in particular point-wise convergence. Hence

1 =

0=10)=¢=> 53

n=1

=1 2
hich implies the desired f la, i.e. — = —.
which implies the desired formula, i.e nz::l R
(5) By the same reasoning as in (4), one has

1 1 =
12f(1/2>:g_z

n=1

(_l)na

n2m?

+oo _1>n+1 71'2
which implies Z —5— =m"(1/4-1/6) = I
n
n=1

(6) Parseval-Plancherel theorem implies that Z |f(n))? = || f||22. Let us compute the r.h.s.
neL

1 1
Hf||2L2:/0 x2(1—33)2dx:/0 ($2—2m3+x4)dx:

1 1
The Lh.s. is just 6 + 7;1 oy These imply the formula

7T4

1 4
ZH =7'(1/15 - 1/18) = o

n>1



