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1 S12

Problem 1

Some of the following statements about sequences of functions f, in L3([0, 1])
are false. Indicate these and provide an appropriate counter-example.

1. If f, — f ae then a subsequence converges to f in L’
2. If f, — fin L’ then a subsequence converges ae.

3. If f, — f in measure (i.e. probability) then the sequences converges to f
in L3

4. If f, — f in L° then the sequence converges in measure.

Proof

1. This is false. Consider a bump moving off to oo, i.e., y(n,n+1]-
2. This is true.

3. This is false. Consider # Xn.2n- These are all norm 1 in L2, but m{f, >
e} — 0 for every e.

4. This is true.

Problem 2

Let X and Y be topological spaces and X x Y the Cartesian product endowed
with the product topology. B(X) denotes the Borel sets in X, etc.

1. Suppose f : X — Y is continuous. Prove that E € B(Y) implies f~'(E) €
B(X).



2. Suppose that A € B(X) and E € B(Y). Show that AX E € B(X X Y).

Proof, Part 1

Let’s consider {E € B(Y) | f~'(E) is Borel}. This contains all the open sets, is
closed under complements and countable unions, and thus is B(Y).

Proof, Part 2

We write AXE = 77.'1_1(A) N Jl'z_l(E).

Problem 3
Given f :[0,1] — R in L', define

(k+1)/n
fu(x) = n/ f(y)dy fory € [k/n,(k +1)/n),k=0,...,n—1

/n

Prove that f, — fin L.

Proof

Let’s prove this for characteristic functions first. In particular, it’s easy to see
that it’s true for intervals or finite unions of intervals.

Such functions are L! dense in characteristic functions. Finite linear combi-
nations don’t affect the result, and so we can consider simple functions, which
are L' dense in all L' functions.

Thus if the result holds when passing to L! limits, we’re done. Take ||g — fl;1 <
¢/3 where the result holds for g. Then take N € N such that ||g, — gll;1 < ¢/3.
Finally, note that || fi — gill < [If —gll, so l|fu — fll;s < eforalln > N.

Problem 4
Let S = {f e L'(R) | [ fdx =0}.
1. Show that S is closed in the L! topology

2. Show that S N L2 is dense in L2

Proof, Part 1

Let f, — finL'. Then [ f <liminf [ f, = 0 by Fatou. Same goes for — f and
we’re done.
Alternatively,

TA=1[F=]fl<[If - fal 0.
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Proof, Part 2

It’s enough to approximate a member of L?([-R, R]) where R may be arbitrary.

Let f € L*([-R,R]). Define g = f on [-R,R]. Let ¢ > 0. On [R,R+ ], let g
take the constant value =t [* 1; f==L

Clearly g € S, but now ||f — gll;2 = I?/a. By making « large, this can be
made less than ¢ as desired.

I solved this assuming the domain was R accidentally. There is basically no
difference for R?, except use an annulus instead of an interval.

Problem 5

State and prove the Riesz representation theorem for linear functionals on a
(separable) Hilbert space.

Proof

Let L : H — R be a continuous linear functional on a separable Hilbert space.
Then there exists some v € H such that L(x) = (x, v).

Note that L has a closed kernel of codimension 1. Let u € ker(L)*. I claim
that L(x) = a(x, u) for some a. Select @ = L(u)/||u||? and set v = au.

It suffices to show that L and (-, v) agree on ker L and span(v).

On ker L they obviously agree. On span(v), it’s by construction that they
agree.
Problem 6
Suppose f € L? and the Fourier transform is non-negative for almost every &.
Show that the set of finite linear combinations of translates of f is dense in L2.

Proof

Suppose not. Then there is 0 # g € L? with (f,, g) = O forall f, = 7, f translates.

By Plancherel,
0= [fg= [y
= f4(a)

and so f¢ must be identically zero, so § = 0 and so g = 0, a contradiction.



Problem 7

Let {u,} be a sequnece of real-valued harmonic functions on D that obey
uy=u =>---=>0

on D. Prove that inf u,, is harmonic on D.

Proof

First we prove local uniform convergence by Harnack’s inequality. Fix r < 1.
For z € B(0,r), we have that u, — u,, is positive and harmonic, and so for r <
R< 1,

o n = um)(0)

(un - um)(z) <

which goes to 0 uniformly as n,m — co.
Now that we have locally uniform convergence, we apply the mean value
property and swap the limit and integral with uniform convergence:

f u(zo + re'?)do = limf un(zo + re'®)do = lim u,(z0) = u(zo)

so it obeys the mean value property, and is therefore harmonic.
Alternatively, dominated convergence gives the integral claim immediately.
This is enough, since L! _functions satisfying the mean value property are har-
. loc
monic.

Problem 8

Let Q be the following subset of the complex plane:
Q={x+iy|x>0,y>0,xy <1}

Give an example of an unbounded harmonic function on Q that extends
continuously to the boundary and vanishes there.

Proof

Note that z — 722 sends this domain to the horizontal strip R @ i[0, 27]. So
just take Im exp(7z?) and we’re done.



Problem 9

Prove Jordan’s lemma: If f : C — C is meromorphic, R > 0 and k > 0 then

/ f@e dz| < 22 supl @)

zel

where T is the quarter circle z = Re!? where 0 < 6 < 7/2. (It is possible to
replace 100 here by 7/2 but you are not required to prove that.)

Proof

Let’s just start.

’/f(z)eikz dz
r

< suplf(z)l/’eikz dz
r

/2 )
= sup|f(2)|R / e kRsin(0) gg
T 0

Note that sin(f) > 2/7 on 0 < 0 < /2, so we have

‘/Ff(z)eikz dz

/2
< sup|f(2)IR / e kRO-C/7) gg
T 0

_ T (1~ kR
suplf(2)l 3 (1 - ™)
T

< 2 SUPLS @)

Problem 10

Let us define the Gamma function via

T(z):/ tze_tg
0 t

at least when the integral is absolutely convergent. Show that this function
extends to a meromorphic function.



Proof

First, let’s show that it’s finite for Re(z) > 0. We note that

IT(z)| < / Oo|tz_1|e_t dt
0

(o)
< / tRezfleft dt
0

This integral can be shown to converge by considering 0 < ¢t < 1 on which
e”' < 1 and considering 1 < ¢t < oo on which 27! < ¢7#/2 and so we get
convergence.
Next, we need to show that this is holomorphic on this half-plane. For
Re(z) > 1 and |h| < 1, we have
o0 tz+h—1 _ tz—l

1
(T +h) - T(2) = /0 e
Taking h — 0, we observe that the integrand converges to (z — 1)t*~2 which is
integrable against e”*. But it’s not enough that it converges to something good,
it needs to be eventually good.
Let’s write

tz+h—1 _ tz—]
h

— tz—l

th -1
h

When |h| < 1, we'll use the series expansion to understand the integrand

1 1 b T n
’E(th—l)’:’E(ehlgt—l)‘=2|h| Hlog t|" /n!
n=0
Sellogt|

Since t7~lellogt]-t i integrable, we can apply the Lebesgue dominated con-
vergence theorem to show that T is differentiable on Rez > 1.

Note that T'(1) = 1.

Next, we'll prove an identity: I'(z + 1) = zI'(z). This follows by integration
by parts for Rez > 0

F(z+1):/tze_tdt

) o 1
+/ zt* tet dt
0 0

— tze—t

= zI'(2)



Let’s use this to extend strip-wise. Set I'(z) = 1T (z + 1) = ﬁr(z +2) for

all -1 < Rez < 0 except for z = 0. This is analytic except at 0.

We extend like this to all of C. Because the two functions overlap, there
are no issues on Re z € Z. It’s thus analytic everywhere except the non-positive
integers.

To show it’s meromorphic, we just see that I'(z) = mr(z +n+2)

and observe that I'(1) = 1, so I'(—n) must be a pole of order n.

Problem 11

Let P(z) be a polynomial. Show that there is an integer n and a second polyno-
mial O(z) so that

P(2)Q(z) = 2"|P(2)|?
on |z| = 1.

Proof

It suffices to provide a polynomial Q such that Q(z) = Z"P(z) on |z| = 1.
Let P(z) = (z — a1 )z —a3)...(z — a,). Then

2"P(2) = (|21 - @z)(|z|* - @22) . .. (|2]* — @n2)
so take O(z) = (1 —a12)(1 — @22) ... (1 — @,2).

Problem 12

Show that the only entire function f(z) obeying both

0

If'(2)] < el andf( J1+—||)

for all n € Z is the zero function.

Proof

Note that f’ has order at most 1, so Y 1/|a,|> < oo where the zeroes are ay,.
Write ¢’(z) = f’(z)f’(z) which is now real on the real axis. This has the same
order, and so it has zeroes on intervals that go like n/+/1 + |n|. In particular,
Y 1/lan)* ~ ¥ 1/n = oo diverges. This is a contradiction, so f’ must be every-
where zero, so f is constant.




2 F12

Problem 1

Let 1 <p < ooand f, : R* — R be st limsupl|f, [, < co. Suppose f, converge
ae pointwise. Show they converge weakly in L?.

Proof

Banach-Alaoglu says a bounded set is weakly-* compact, but L? is reflexive,
(and weakly compact is also weakly sequentially compact in this case) so there
is a weakly convergent subsequence.

But every subsequences has a further subsequence which converges to f, so

in fact f, — f.

Problem 2

Suppose y is a Borel probability measure on the unit circle in the complex plane
such that

lim Z2"du(z) =0

n—oo |Z|:1

For f € L'(u), show that

lim Z2" f(z)du(z) =0

n—eo Ji21-1

Proof

First, it’s clear by linearity that the result holds for trigonometric polynomials.
Note that trigonometric polynomials are dense in continuous functions (uni-
formly) which are dense in L'.

Next, take ||f —g|l;1 < ¢ where g € C(T) and ||P - g||;~ < &€ where P is a
trigonometric polynomial.

Take N such that | f[r z"P(z) d,u(z)| < eforalln > N. Then

‘ [ @

< +

/ (f(2) — (=) dy / 2(g(z) - P(2)) dy| + ¢
T T

<Nf =gl +llg =Pl +e < 3¢



Problem 3

Let H be a Hilbert space and E a closed convex subset of H. Prove that there
exists a unique element x € E such that ||x|| = inf,cgllyll.

Proof

This is a classic problem.

First, we show uniqueness. If x,y both satisfy the desired property, then
consider (x + y)/2 which has a smaller norm by the parallelogram law and is
also a member of E.

Take an infimizing sequence y, € E with [ly,|| — infg|ly|| = m. Note that
(Yn + Ym)/2 € E so the parallelogram law gives us

1 1
Ellyn - ym”2 = ||ym||2 + ||ym||2 - EHyn + ym”2
< 2m? = 2||(yn + ym)/21|* = 0 in the limit

so in fact y, — y which has the desired properties.

Problem 4

Fix f € C(T) where T = R/2xZ. Let s, denote the n-th partial sum of the
Fourier series of f. Prove that

N o
P sl

Proof

First we'll show that [|s,(f)|| < || f]l;~ logn by considering the Dirichlet kernel.
Next, we'll take P close to f in L where [|s,(P)||/logn — 0.
Recall that s,(f) = f * D, where

D, (1) = Z": Jike _ sin((n+1/2)t)

Pt sin(t/2)
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We note that [|s,(f)ll;« < Ifll«]IDnllp immediately, so we estimate

1Dl < / < /

sin((n + 1/2)t) sin((n + 1/2)t)

sin(t/2) t
(n+1/2)7 n (k+D)7 |
$/ |sin u| dUSZ/ [sin u| du
0 u =0 kr u
< o <1
< < logn
— k+1

Finally, note that if P is a trig polynomial, then s,P — P uniformly. By
taking P such that || f — P||,« < ¢ we’re done.

Problem 5

Let f, : R® > R be a sequence of functions such that sup_||f,|l;2 < 0. Show

that if f,, — f ae, then
LR =16 = = 1P = 0

Proof

First of all, note that [|f]l;> < sup,|lfull;2 = M by Fatou’s lemma. We next
rewrite

1 fal? =1 = FP = 1P| = |l fa + f = 1P = 1fu = P = 1FP]
=2|fu = flIf]

Let’s split up the integral with Egorov and note that the integral of |f]* on
small sets is small.

Jun-siais [ g-piss [ ig- i

< / fo = FIIf] +/ o — FILf] + 2Me
B(0,R)NE B(0,R)\E
< Ml\fy = fll e + 2Me + 2Me

as desired.

11



Problem 6
Let f € L'(R) and let Mf denote its maximal function, i.e.,
1 r
i = sup 5o [ 17 - wldy
O<r<oo 2V J—r

By the Hardy-Littlewood maximal function theorem (the weak type L!
bound), we have

s > 2)] <
(the constant is 3) for all A > 0.
Using this, show
fimsup £ 17w f0ldy =0
for ae x € R.
Proof

(The limits of integration must be x —r to x +r or the question is false as stated.)
Let ¢ > 0. First, let g € C. be such that ||[f —gll;1 < e Write h = f —g.

Then f = g+ hand since T, f = x+rr|f(y) — f(x)| dy is a sublinear operator,
we have

x—

T.f <T,g+T,h

but T,g — 0 as r — co everywhere by continuity. Thus we need only consider
T.h. Define Th = limsup, T.h. If T.h(x) > A, let’s consider what this implies.
We bound

1 x+r
Toh= o - |h(y) — h(x)| dy
1 x+r
< —
<3/ |h(y)] + |h(x)]

= M;h(x) + |h(x)]
and so if T,h > A, then M;h > 1/2 or |h(x)| > A/2. Thus taking limsups we get

{Thx > A} € {Mh > A/2} U {|h| > A/2}

12



which by Chebyshev and the Hardy-Littlewood maximal inequality gives us
{Th > A}| < % < 2¢/2
which is true for any ¢, so Th = 0 almost everywhere as desired.

Problem 7

Let f be holomorphic in C and suppose that f(0) = 0, f(1) = 1, and f(D) € D.
Show that

1. f'(1) e R
2. f/(1) > 1.

Proof, Part 1

Suppose f'(1) isn’t real. Then there is some v € C with Re(v) < 0butRe(vf’(1)) >
0. Then

lim
t—0

lim
t—0

fa +tz;)—f(1) 1 = (1)

f(A+tv)-1
t

but since this has a real part greater than zero, eventually f(1 + tv) has a real
part greater than 1, so f(1 + tv) ¢ D, but 1 + tv € D.

Proof, Part 2

We consider the difference quotient

it = iy L4010
_f-p-1

t

and recall that [f(1 —t)| < |1 - t| by the Schwarz Lemma and so |f’(1)| > 1.

Problem 8

Let f : C — C be a non-constant holomorphic function such that every zero
of f has even multiplicity.

Show that f has a holomorphic square root, i.e., there exists g : C — C such
that f = ¢°.

13



Proof

This is a consequence of the monodromy theorem.

Without loss of generality, let £(0) = a # 0 and let a be some square root
of a.

In some neighborhood of 0, there is a unique choice of g such that g = f
and ¢(0) = a.

In general, on every sufficiently small open set away from any zeroes of f,
there are two choices for g.

I claim that there is a unique analytic extension to C of the function g we
defined near the origin. We can clearly extend g along any path that doesn’t
intersect any zeroes of g, but for it to be a single-valued function, we need only
verify that loops around the zeroes of f don’t change the value.

This is by the monodromy theorem, which says that the extension depends
only on the homotopy class of the curve along which we extend.

So let w be a zero of f. Since w is an even-ordered zero, f(z) = (z —
w)?*h(z) where h is non-zero near w. Thus h has a well-defined square root in a
neighborhood of w, which we'll call ¢, and so we must select g(z) = +(z—w)*$(2)
near w.

We can now extend g analytically along any curve in the plane at all, even
if it intersects the zeroes of f, so since 71(C) = 0, there is a single-valued choice
of extension.

Alternate Proof

We can construct a function h by the Weierstrass theorem on canonical products
with the same zeroes as f but only half the multiplicity. Thus f/h? is analytic
everywhere with no zeroes, so it has a logarithm log(f/h?) = g.

But then f = h? exp(g), so hexp(g/2) is a square root.

Problem 9

Suppose f is holomorphic in D and 0 < x,41 < x, < 1 is a sequence of real
numbers with x, — 0. Show that if f(x2,41) = f(x2,) for all n, then f is
constant.

Proof

Without loss of generality, £(0) = 0 (by translating the function vertically).

Write g(z) = f(2)f(z). This s real on R and satisfies the same properties and
is holomorphic. Now ¢’(z) = 0 by the mean value theorem at points between

14



x2n+1 and x2,, s0 g’ = 0 everywhere because it’s true on a set with a limit point.
Thus g = 0 everywhere.

By the pigeonhole principle, either f = 0 on a set with a limit point, or f(2)
is. Thus f = 0 identically, as desired.

Problem 10

Let {f,} be a sequence of holomorphic functions on D satistying |f,(z)| < 1
forallz € Dand n € N. Let A C D be the set of all z € D for which the limit
lim,, f,(z) exists.

Show that if A has an accumulation point in D, then there exists a holomor-
phic function f on D such that f,, — f locally uniformly on D.

Proof

Note that {f,} is a normal family, so there is a subsequence f;,, which converges
locally uniformly to some function g. If A has an accumulation point, then
g(z) =lim f,, (z) atall z € A.

But note that for any subsequence of f;,, there is a further subsequence
which converges to some g, that agrees with g on A, so g, = g. Thus ev-
ery subsequence has a further subsequence converging locally uniformly to g
and therefore f, — g locally uniformly.

Problem 11

Find all holomorphic functions f : C — C satisfying f(z + 1) = f(z) and
flz+1i) =7 f(2).

Proof

Consider g(z) = 7?72, Then g has the same periodicity conditions. Further-
more, g is never zero, so f/g is analytic.

Note that (f/g)(z + 1) = (f/g)(z) and (f/g)(z + i) = e¥">"(f/9)(2), 0 f/g

is doubly periodic and holomorphic and thus constant. Thus f = cg for some
constant c.

Problem 12
Let M € R, Q C C be a bounded open set, and u : Q — R be harmonic.

15



1. Show that if

limsupu(z) < M

zZ—20

for all zg € 0Q, then u(z) < M forall z € Q.

2. Show that if u is bounded from above and there exists a finite set F C dQ
such that the above condition is valid for all zg € dQ\F then the conclusion

of the first part still holds.

Proof, Part 1

This is an application of the maximum principle.

Suppose u(z) = M + ¢. For each point zy € 9Q, take an open neighborhood
on which u is at most M + ¢/2. This open neighborhoods cover dQ and hence
we can take finitely many of them, U, . .. U,. The complement of the union of
their closure in Q, i.e., Q \ UU; is an open set with u on the boundary at most
M + ¢/2 but u in the interior attains a maximum at least M + ¢. This contradicts
the maximum principle.

Proof, Part 2

Let’s force Part 1 to hold by modifying our function. Letps, . .., p, be the points
on the boundary in question. We want to sent u(p;) to —co by modifying u.
Let d be the diameter of Q. Define v(z) = - Y;log((z — p;)/d). This is
harmonic and non-negative.
Now consider f,(z) = u(z) — ev(z). This satisfies Part 1 at every point on the
boundary for every ¢, so sending ¢ — 0 gives us u(z) < M everywhere.

3 S13

Problem 1
Let f: R — R be bounded, Lebesgue measurable, and

hmfl If(X+h;—f(X)l dx =0
0

h—0

Show that f is a.e. constant on [0, 1].
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Proof

We can’t swap limits. This looks like a Lebesgue differentation theorem, but
need to change functions.

Try defining F(x) = fox f. Note that F € L* C L!, so we can apply the
Lebesgue differentiation theorem, which says that

. F(x+h)—F(x)
lim ————— — -
h—0 h

= fx)

for almost every x. Pick good a and b and mess around with |f(a) - f(b)|.
Eventually get it’s equal to zero.

Let A be the set of points x where that limit does converge as desired. Pick
a,b e A. Then

F(a+ h)— F(a) lim
h h—0

/abf(xﬁ-h)dx—‘/abf(x)dx

1
S}llig%)%/o FGe+h) = FGOl = 0

f(a) - f(b)] = ‘ lim W‘

—lim1
T hsoh

so f(a) = f(b).

Problem 2

Consider £3(Z). Show that the Borel o-algebra & associated to the norm topol-
ogy agrees with the Borel o-algebra W associated to the weak topology.

Proof

Note that the weak topology is coarser than the norm topology, since the weak
topology is the coarsest such that x — (h, x) is continuous for any h € ¢2. These
are all continuous in norm topology by Cauchy-Schwarz.

Let’s pick an orthonormal basis {e,}. Write |[v]|* = X|(en, v)|* as the sum
of W -measurable functions.

We show that the norm is W -measurable, and so the pre-image of the ball
of this function is W -measurable.

Thus W contains any open ball. This tells us & = 9.

In general, separability of X* should be enough.

17



Problem 3

Given f : R> — R continuous, define

Arf(x,y) :f f(x+rcosb,y+rsind)do

Mf(x,y) = sup A, f(x,y)

O<r<l1

By a theorem of Bourgain, there is an absolute constant C such that

IMFlls@e < Cllf gy VS € Co(R?)

Use this to show that if K is compact, then A, yx — 1 as r — 0 pointwise
almost everywhere in K.

Proof
Letg € C., f = yx and ||g = f]| < e. Then

IA(f) = FOOl < MAH(Sf = 9l + 1Ar(9) — g(x)[ + | f(x) — g(x)]

because A, is linear in f.
Write |A(f — g)| < M(|f — gl). Recall Chebyshev’s inequality, that

m(f > 2) < IfIIf, /4

(Proof is trivial. Integrate over the set f > 1.)

Then m(M(|f — g|) > 1) < C3¢®/2% Also |f — g| > A outside £3/23.

Thus |A(f) = f(x)| > 21 outside a set of measure (C> + 1)e3/A3. This as-
sumes A, is defined for L functions in a way that extends the inequality.

It’s enough to show it for functions that look like characteristic functions of
compact sets, which are probably nicer than general L functions. There is no
solution given for this.

Send ¢ — 0. Then we get lim,_,0|A,(f) — f(x)| < 21 outside a set of mea-
sure 0, i.e., almost everywhere. Sending A — 0 gives us the result.

Basic strategy is apply Chebyshev.

Other Idea
Letg € Ce, f = yx and |lg = fl;3 < e. Then

1A-(f)x) = f)] < [Ar f(x) = Arg(X)] + [Arg(x) = g(x)| + [ f(x) = g(x)].

18



Taking cubes and integrals gives us

A f(x) = fCls < NA-f = Arglls + 1Arg = gll + Il f —gll
<Ce+e+|Arg—glls

Note that |A,g — gll;5 < [|A+g — gll;~, which goes to zero by uniform con-
tinuity.

This still requires the inequality for more general f, though (in particular,
differences of continuous functions and characteristic functions).

Problem 4

Let K be a non-empty compact subset of R>. For any Borel probability measure
pon K, define the Newtonian energy I(i) € (0, o] by

1
) = /K /K e ) da)

and let Rk be the infimum of I(i) overall Borel probability measures y on K.
Show that there exists y such that I(x) = Rg.

Proof

M is the set of all Borel probability measures on K. This is the unit ball in
C(K)*. Let pup be a sequence with I(u,) — Rk. Since C(K) is separable, the unit
ball in the dual is weakly-star (sequentially!) compact. Thus after passing to a

*

subsequence, there’s y with p, — p.
Applying weak-star convergence to the constant function 1, y is also a prob-
ability measure. Let’s show that I(y) = R.

First, need to show that yi, ® p, — p ® p in weak-star of C(K x K). Clearly
JI fdpn()dun(y) — [ fdpx)dpu(y) if f(x,y) = g(x)h(y). But the span of
these functions is obviously dense by Stone-Weierstrass (write any f like a sum
of a product of two monomials, one in x and one in y).

But |x+y| isn’t continuous. It is USC though, so we get lim inf I(y,) > I(u)
by the portmanteau theorem. This is enough. This can be shown directly without
much trouble by playing with limits.

Problem 5

Define H = {u : D — R | u is harmonic and le|u|2 < oo}. Show that f
dx£(0,0) is a bounded linear functional and compute its norm.
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Proof

On the disc, harmonic means real part of holomorphic, since simply connected.
Write u(rei®) = 3. Re(a,r"e"?) = 3 r" Re(a,) cos(nf) — Im(a,) sin(nd).
Note that d,u = Re(f”), s0 ux(0) = Re(ay). So how big can Re(a;) get?
First of all, let’s write

1 21 2
/ w2 = / / (Z r" Re(a,) cos(nd) — Im(an)sin(nG)) rd6dr
D 0 0
1 2
= r rr ... dOdr
Lol %
1
— / Zr2n+1ﬂ,|an|2 dr
O n
1

> ‘/0‘ r’ Re(ar)? = 7 Re(ay)?/4

we use orthonormality of sin and cos. Thus Re(a;) < % llul| by taking square
1oots.

Try f(z) = z, s0 u(x, y) = x and we achieve this bound, since a; = 1. This is
obviously linear and now clearly continuous.

Problem 6

Let X = {§ & fR e'**f(x)dx | f € LY(R)}. This is the image of L' under the
(inverse) Fourier transform. Show that X is a subset of Cy, is dense, and is not
Co.

Proof

To show continuity, immediately from dominated convergence. To show Cy,
show for simple functions by calculating the integral for (0, 1) and thus for all

open intervals. Then density and ’f - §H < |If = sl gives the result.
LOO

For density, note that it contains all Schwartz functions which are dense in
L' and in Cy.

For non-surjectivity, since the Fourier transform is an injective bounded
linear map from L' to Cy, surjectivity would imply the inverse map C; — L!
would be bounded.

But let’s take h = yj_1.1jand h, € C° — hin L. Let g, = F(h,). These
are Schwartzand hence in L!. Thus g, — ginL?. Canassume g, — g pointwise
a.e. also.
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Note that g can’t be L!, 50 ||gn|l;1 — 0, but this contradicts boundedness of
FL

Alternatively for density, enough to show that if a linear functional on Cy
dies on F(L'), then it is zero. Such a functional is given by integration against
some i a regular Borel measure. Then / f e* f(x) dx du(é) = /f 't f(x) du(&) dx
by Fubini, so this is zero for each f. Thus ji = 0.

Nxt, try to show that g = 0. This is done by first showing that y hitting
any continuous periodic function because we can write them all as sums of
exponentials. Now for g € C. and g;, periodic agreeing with g on [-L, L] (with

period 2L), write
/gdu = /ngu+/(g—gL)du

ss+/ (9-9g1)du
EI>L

<e+o(l)asL — o0

Problem 7

Suppose f : C — C is entire (holomorphic) such that log| | is L'. Show that f
is constant.

Proof

Suppose f is not constant. Then, since log|f(z)| is subharmonic, it satisfies the
mean value property.
Suppose log|f(zo)] > 1. If this never happens, f is bounded and hence

constant. Otherwise,
) 21
/ logl|f(2)| = / r / log|f(zo + re'®)| do dr
R2 0 0

2/ 2nr-1dr =
0

because that 0 integral is the average.
This only works if the average is at least 1, which only occurs by Liouville
when f is non-constant.
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Problem 8

Let A, B be positive definite n X n real symmetric marices with the property
IBA™ || < llx|| for all x € R", where [I{| = ||l z2({ny)-

1. Show that for each pair x,y € R”, z — (y, B°A *x) admits an analytic
continuation from 0 < z < 1 to the whole complex plane.

2. Show that ||[BA=%]| < ||x|| forall0 < 6 < 1.

Proof, Part 1

Diagonalize and just write A~ = SD%§71 and B = RE*R™!. This is a polyno-
mial in the z-th powers of eigenvalues of A and B and inverses. Note that the
eigenvalues are real and positive, so this is all good.

Proof, Part 2

Goal: Hadamard’s three lines lemma.
Let fy y(z) = z — (y, B°A"*x). We have that on Re(z) = 0,

|fey@)] < lixllllyl

since the eigenvalues of A% and B? have norm 1 (since anything to a purely
imaginary power is unit length).
If Re(z) = 1, then for z = 1 + bi,

IB*A~%|| = ||B”iBA—1A‘“’|| < |IBY||[la~=|[[BA”!] < 1

50 | fr.y(2)] < Ilyllllx]l.

It fiy is bounded, then the Hadamard three lines theorem tells us that
|fe.y@| < llyllllx|l on the strip. But f is bounded on the strip because each
A% is bounded on the strip.

Problem 9

Let P be a non-constant polynomial, all of whose zeroes lie in a half plane {Re >
o}. Show that all zeroes of P also lie in the same half plane.
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Proof

This is a standard exercise found in Ahlfors.
Write P(z) = [[(z — a;). Then
P 1

— + ...+
P z-aq zZ—ap

If P’(z) = O then if P(z) = 0 then it’s obviously true. Otherwise, take the real
part of the above expression.

O=Re( ! )+
zZ—a
_ Re(z) ~Re(a)) |

2
|z —ai|

Then

Re(z)z ! |2 =Z fe(aj|)2 < az ! 5

|z~ q |z~ a |z - aj|

and we’re done.

Problem 10

Let f : C — C be a non-constant entire function. Without using either of the
Picard theorems, show that there exist arbitraily large complex numbers z for
which f(z) is a positive real.

Proof

Suppose otherwise. Fix a closed ball B, centered at zero such that f doesn’t hit
the positive reals outside of B,. By compactness, | f| attains a maximum value R
on B,. Thus f — R is holomorphic and avoids the positive real axis everywhere.

Then just conformally map the target region to the disk. It’s holomorphic
and bounded, hence constant by Liouville.

z—i

Vz+i®

The conformal map may be ¢(z) =

Problem 11
Let f(z) = —rz cot(rz) be meromorphic on C.

1. Locate all poles of f and determine their residues.

23



2. Show that for each n > 1, the coefficient of 22" in the Taylor expansion

of f about 0 coincides with

2

Proof, Part 1

Write cot as cos/sin. Then —rzcot(nz) has a simple pole at every non-zero
integer, since those are the zeroes of sin(z). There’s no pole at 0.
To calculate the residue at n, we have

. —nz(z - n)cos(nz)
Res(f,n) = lim sin(rz)

= lggl —z cos(ﬂz)%

= —n(-1)" = (-1)"*'n

Proof, Part 2

The other standard representation:

o 1
mcot(nz) = Z po—

k=—00

—rzcot(nz) = -1 — Z %kz
k=1 %~

Then f(z) = g(z%) for g(z) = =1 — Y54 ﬁ Now we need the coefficient

of z" in the power series for g.
. . _ 1
Writing h(z) = Xg»1 5z, We get

g(")(O) — Z (:)ZU)(O)H"—D(O)
=0

—_ o™ -1
= 2(1)h (0)
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We calculate V) term-by-term

KO0) = Y (1Y 0~ k)7

k>1
Thus
_ 1
g™ (0) = —2n 3 (=) D(n - 1)! o
k>1 (_ )
1
- S
]; k2n
as desired.
Problem 12
Let f : H — H be holomorphic satistying
lim yf(iy) =i
y—oo
1
|f(z)] < ) forallze H

1. For ¢ > 0 write g, = 2 Im f(x + ie). Show that

f(z+ig)=/Rgf(x) dx

X —z

2. Show that there exists a Borel probability measure y on R such that
1
f@) = [ du)
RX—Z

Proof, Part 1

If u is harmonic in H, then u(x + iy) = /R Py(x — t)u(t) dt where Py(x) = %W
is the Poisson kernel for upper half plane.

Let f.(z) = f(z+ie) and then f; = u.+iv,. Note that u, and v, are harmonic.
They extend continuously (holomorphically!) to the real line.

We want to show

TX—Z

(U + i0:)(2) = /R 1o .
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Break RHS into real and imaginary parts. The statement for v, is just the
Poisson kernel. We need to show

us(a + bi) = / velx)  x-a
R

7 (x—a)*+Db? *

By applying the hypotheses to say limp_,(b + €)v,(ib) = 1 and then by
Fatou with the Poisson kernel to say that

()b
1= lim (b + £)oe(ib) =lim(b+g)/%dx > /vg/n
Then dominated convergence lets just take a limit and dominate by 2v,.
We use Cauchy-Riemann now. d,u, = dpv, and dpu, = —d,v,. Expand
v, using the formula we have and differentiate under the integral sign. Then
integrate in a and b and compare, giving us

u.(a + bi) = / vl -4 e
R

T (x—a)?+ b>

for some real constant C.
Plugging in limp_,e u(ib)(b + €) — 0 means C = 0.

Proof, Part 2

Define y, = g,dx. We have - € Cy(R) for Im(z) > 0. As y, are proba-

bility measures (since v, /7 is unit norm), Banach Alaoglu gives us a weakly-*
*

convergent subsequence: y,, — p.
Then f(z +iex) = (=, per ) = (25, 1) = f(2). Just need to check that y is

x-z’
a probability measure.

Note that v,.(bi) — v(bi) as ¢ — 0. Thus

) b
vl(bi) = <Tb“>

Thus our first condition tells us

2

1= fim o) = (o

,u> > (L,

(where this last pairing isn’t C°, but tells us that g(R) < 1. Thus p(R) = 1 by
Lebesgue dominated.
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4 F13

Problem 1

Let f : U — C be holomorphic and proper as f : U — V. Show that f is
surjective. Note U, V are connected.

Proof

By the open mapping theorem, f(U) is open. To show f is closed as well, mess
with limits and proper-ness.

Alternatively, try showing that V' \ f(U) is open. Take a point x € f(U)*
and look at a decreasing collection of closed balls around x.

Problem 2

Show that there is no function f holomorphic near 0 € C satisfying
fQ/n?) = @ - 1)/n°

Proof

We use Taylor series. We get f(0) = 0, and learn that f7(0) = 0 as well.
So f/2z? is holomorphic, but this is a contradiction to our hypothesis. This
is a general style of question, so it’s good to remember this kind of thing.
Alternatively, f(x?) = x®> — x> on a set with a limit point, so f(z%) = 2° - 2°,
and so f((-z)%) = —z° + 2°, a contradiction.

Problem 3
Does there exist f : D — C such that | f(z,)] — oo for all sequences approaching
the boundary of the disk.

Proof

The goal is to take 1/f and argue something about the maximum principle.
We need to clear out the poles of 1/f first (i.e., the zeroes of f) with a Blaschke
product.

There are finitely many zeroes in the disc (otherwise they accumulate at the
boundary, a contradiction).
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So divide by the Blaschke product
ai—z
B =
ﬂ 1- a'iz
and get f/B. But if we look at B/f, then there are no zeroes, and B/f
goes to zero everywhere on the boundary and has no zeroes anywhere. This
contradicts the maximum principle.
Alternatively, consider log|B/f| which is —co on the boundary and finite

on the inside. This also contradicts the maximum princple, but for harmonic
functions.

Problem 4

Let u be non-negative and continuous on D \ {0} which is harmonic on the
interior. Let u be zero on the boundary and

lim

1 /
u(z)=0
r—0 rzlogr O<|zl<r

Show that u is zero.

Proof

Let’s show that u/log|1/z| — 0 asz — 0.
Let ¢ > 0. Pick z so small that

/ u < ¢|z|*log|1/z]
0<|w|<3]|z]|/2

The mean-value property gives us

4
n(|z]/2)? ~/|w—z|<|z|/2 u(w) < W 0<|w|<3|z|/2 u(w)
. 47elz|* logl1/z]
- 2|

This implies that u < elog|1/z| for sufficiently small z depending on «.
We can get this another way. Let v = alog(1/r) which is harmonic in the
punctured disc. Thus v > u everywhere by subharmonicity. Then

u(z) <

.2 2
/ uS/ v=2na (—log(l/r)+—)
B(0,r) B(0,r) 2 4

f u < walog(1/r) + %
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Applying the mean value property gives us u(0) < clog|1/z| for sufficiently
small z depending on choice of ¢, although this is a little false, since u(0) isn’t
defined. This means u = o(log|1/z|) (once we mess around by picking u(z)
instead of u(0)).

Now let’s consider u—v which is still subharmonic, but goes to —co at 0. But
then at some small radius r, we need u —v < 0 within B(0, r), and the maximum
principle says on the annulus this is true too. Thus u—v < 0 for any choice of a.
Thus u < 0 by sending @ — 0. Butifu > 0 and u < 0, then u = 0 identically,
as desired.

Easier Proof

Averages on circles of harmonic functions go like a logr + S.
We need f = 0 by the boundary conditions. Next, we rewrite the integral
and see

1 1 .
Plogr ‘/O<|z|<r uiz)=---=ar (1 - —210gr) — sign(a)oo

unless @ = 0. Thus averages on circles of u go like 0logr + 0. Since the « is the
period of the harmonic function, it must be harmonic in the whole disc, and
thus by the maximum principle is a constant zero.

Problem 5
Let { f»} be holomorphic functions on D and suppose || f, ;1 < 1 for all n. Show
that this is a normal family.

Better Proof

Let’s show that the family is uniformly bounded. We do the usual trick to
convert between L! information and L* information: the mean value property.
Let r < 1. For z € B(0, r), we have

1
el MO

1
G —
m(l—r)?

which is a locally uniform bound. Apply Montel’s theorem.
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Proof

Note that f,,(z) = fB(Z p I dA(z) where 1 is the Lebesgue measure. This gives

a uniform bound on compact subsets. Note that for analyic functions, this is
enough for equicontinuity as well. Thus Arzela-Ascoli gives us that this family
is normal.

Proof of equicontinuity:

f- 60 = f (70 - o) F©e
_z-2 £
5 e

Thus if [f| < M on C and z, zp € B(0,r/2), then this is all bounded by
4M|z — zo|/r

which shows locally uniformly Lipschitz (not just equicontinuity!).

Problem 6

Let 0 € U C C be open and bounded. Let f : U — U be holomorphic with
£(0) = 0. Show that | £(0)] < 1.

Proof

Let’s consider f" = fo---o f. By the chain rule, (")’ = (f)", so if | f'(0)| > 1,
then g = f™ has arbitrarily large derivative at 0 with g(0) = 0
Write |g(z)| < R. The Cauchy integral formula gives us

[ fG)

2xi ) znt!

Fm(0) = dz

Thus |¢’(0)] < Rr/r? for some B(0,r) C U. But this uniform bound is a
contradiction. Thus |f’(0)| < 1.

Problem 7

Show that there is a dense set of functions f € L([0, 1]) such that x - x™1/2 f(x) €
L' and fol x 12 f(x)dx = 0.
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Proof

Let’s try to find functions with small norm in L? that we can use to get density
but whose L' norm against 1/+/x is some fixed quantity (maybe 1).

11
We define w,, = %x 2 *u. Note that these are in L2, are in L' when multi-
plied by x~ 12, These are easy to check.
Furthermore, the integrals are all 1 against x 12, and the L? norms 2o to
zero.

Then consider S = {g — cw,, | g € C([0,1]),¢c = /01 x~1/2g}. For each f €S,
the integral against x~!/2 is zero.
First of all, S € L? and x~ /25 c L!. The integrals against x~1/2 are all zero.
Finally, density. Let f € L? and let g € C([0, 1]) be close to f in L. Picking

a w with very small L% norm gives us the desired result.

Problem 8

Compute the following limits:

k k
. niy X
Jim - (1 k) dx
where n € N and
. °° x\k
klglgo i (1+E) cos(x/k) dx

Proof, Part 1

Recall that (1+1/n)" — e. By messing around, we know that (1-x/k)k — e7*.
Let’s show it’'s monotone convergence so we can apply the monotone conver-
gence theorem.

We can either try to optimize (1 —x/k)* /(1 —x/(k+ 1))k*! and show it’s less
than 1 always or apply the AM-GM inequality cleverly:

o\ 1/(k+1) B
11.(1_5 S1+k(1 x/k)
k k+1
x

Ck+1

and so (1 — x/k)* < (1 - x/(k + 1))¥*! so we have monotonicity.
Thus the integral converges to I'(n + 1) = n! by the monotone convergence
theorem.
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Proof, Part 2

We are concerned about cos being not integrable, but having only an easy L%
bound.

Our AM-GM argument flips now: (1 + x/k)™* < (1 + x/2)72. This gives
us the integrability we need to deal with cos, since now (1 + x/2)72 cos(x/k)
is integrable, so we apply dominated convergence to send cos(x/k) — 1 and
(1 +x/k)™* — e and overall get /e‘x =1.

Alternatively, consider the following argument.

We need some x~2 behavior to kill boundedness of cosine to get something
integrable. Let’s expand

2 + x2
2

(1 +x/k)k =1+ k(x/k) + (I;)(x/k)2 +ee>

It’s easy to apply dominated convergence now and then take a limit on the
inside and get fooo e ¥ =1.
Problem 9

Let X be Banach, Y an NVS, and B: X x Y — R be bilinear. Suppose that for
each x € X, there exists C, > 0 such that |B(x, y)| < Cx||ly|| and for each y there
is a constant Cy > 0 such that |B(x, y)| < Cy|x]| for all x € X.

Show that [B(x, y)| < [Ix]lllyll-

Proof
Just define By(x) = B(x,y) for each |ly|| = 1. Then each ||By(x)|| < Cx for each

x. The uniform boundedness principle says that ||By|| < C for every [ly|| = 1.
This is all we need.

Problem 10

1. Let f € L*(R) and define h(x) = f = f = [ f(x — y)f(y)dy. Show that
there exists g € L! such that h(¢) = [ e7*g(x)dx, i.e., h = §.

2. Conversely show that if g € L! then there is a function f € L*(R) such
that the Fourier transform of g is given by h = f = f.
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Proof, Part 1

Recall that F'(fxg) = F'f-F'g. Thusg=F [(F_1f)2] works.

We need to rely on the fact that f = f and (F~1f)? are both continuous to
apply Fourier inversion. The theorem says continuous and L! implies Fourier
inversion holds. Products of L? functions are L' so we’re good.

Alternatively, ¢, ¢ € L' implies Fourier inversion for ¢, which is easier.

Proof, Part 2

Ifg > 0, then yg € L%, so F'(yg9) € L? and f = F~'y/g works. If g > 0 isn’t true,
maybe consider complex valued functions and take a branch cut of the square
root.

Problem 11

Consider C([0, 1]) with the usual norms. Let S be a subspace. Show that if there
exists K > Osuch that || f]|;« < K||f]l,2 forall f € S, then S is finite-dimensional.

Proof

Let f, € Sand f, — f in 2. Then f, has an L* limit to a function in C([0, 1])
because they’re continuous and Cauchy in the sup norm.

Thsi doesn’t actually prove closedness, but instead closedness of the L2-
closure of S.

However, the property of || f||., < K||f|l;2 is preserved under L? limits. That
is, if f, = fin L? and || full .o < Kl full 25 then || fin = falle < Kl fim = fall 25
50 |[fullze = lIfll .~ and the inequality at f holds.

Thus S may be replaced with its $L2$-closure, and can thus be considered
a Hilbert space.

Consider the evaluation maps ey : S — R given by ex(f) = f(x). These are
L™ bounded and thus L? bounded operators. These are continuous too, so they
have duals g, with |lg|l;2 < K. Let’s look at the norm squared by comparing
with an ONB.

K2 2 llgall” = D 1 fin g P = DI

Integrating in x tells us 3, 1 < K2, s0dimS < K2.
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Problem 12

Let f : [0,1] — R be continuous which is ac on each [¢, 1] with 0 < ¢ < 1.
Show that f is not necessarily ac on [0, 1]. Show that if f is bv on [0, 1] then f
isacon [0, 1].

Proof, Part 1

First, look at x?sin(1/x?). Since f’ is bounded on [¢, 1], it’s ac. An explicit
bound is 1/¢ + 2. Thus it’s Lipschitz on [e, 1], so it’s ac on [¢, 1].

Note: ac implies bv, so it’s enough to show that f is not bv on [0, 1].

Let’s consider intervals

((2n— 1)71)_1/2
ap = |———

2
iy
Then
F(b) = ((2%)”)
flan) = - (ﬁ)

so the difference grows like 3, 1/n — co. Thus f can’t be bv, because here we
have some variation which goes to infinity.

Proof, Part 2

For the next part, if f is bv also, then there is some total variation Tf.

If you want f to be ac, pick  small such that T¢(x) < ¢/2 on [0, 7], since
Ty is increasing (and continuous!). Then find § > 0 for ac with ¢/2 for the rest
of the interval, and near the origin we bound by the total variation on [0, 5],
which is less than /2. Formally:

D)~ flanl < Y 1f ) = flap|+ >, < Ty +e/2<e

bj<n ajzn

where we refine the partition maybe to split it like that.
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Just to cover our bases, recall that f is BV iff f = g — h, two monotone
functions. Then Ty = g + h which is continuous (since if g + h is discontinuous,
then either g or h is, and since f is continuous, their jump discontinuities must
cancel, so we can WLOG get rid of them).

5 Si14

Problem 1

Consider a measure space (X, X) with a o-finite measure p and for each t € R
let e; = 1(;,«) be the characteristic function. Prove thatif f,g: X —» Rare X
measurable, then

Hf—ﬂbag=AJ%°f—ﬁoﬂuth

Proof

Without loss of generality, f > g everywhere. Suppose we have the result

in this case, then for general f and g, write F = f Vgand G = f A g. Then

IF-Gl|l = |If —glland ||le; o f —e; o g|| = |le; o F — e; o GJ| so the result follows.
Now we assume f > g. Note that |le; o f — ¢, ogllpix) = m{f >t > g}).
Let’s write

I£ =gl = [ 60 =g0)da

£(x)
= / / 1dt dA(x)
X Jg(x)
= / / Lig(x), £ (x(£) dt dA(x)
X JR
= / / Lig(e). f (1) dA(x) dt
R JX

by Tonelli and non-negativity. We evaluated the inner integral to be m({g(x) <
t < f(x)}), e, |lez o f—erogllpix.

Problem 2

Let f € L'(R,dx) and g € (0, 1). Prove that

J LR
R

|x - al’

for Lebesgue a.e. a € R.
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Proof

We verify local integrability in a. First we inspect the multiplier:

n+1 1
1 1
/ da < /2 —
n |x—alf o th

2

=177

where we just shift the denominator by enough to be contained in (-1, 1).
Then we apply Tonelli

n+1 1 n+1 1
[ fyeli—pacdas [igel [ e

< Cllfllzs

Problem 3

Let [a,b] € R be a finite interval and let f : [a,b] — R be a bounded Borel
measurable function.

1. Prove that {x € [a,b] | f is continuous at x} is Borel measurable.

2. Prove that f is Riemann integrable if and only if it is continuous almost
everywhere.

Proof, Part 1

It’s a well-known fact that the set of continuity points of a (reasonable) function
are Gs. Let’s consider the following (relatively) open sets:

E,={x€[ab]|3e > 0. Vy,z € B(x,¢). |f(y) — f(z)| < 1/n}.
Then N E,, is the set of continuity points of f in [a, b].

Proof, Part 2

Let’s show that f is Riemann integrable iff it is continuous almost everywhere.
First, let A be the upper Riemann integral and B the lower Riemann integral.
Then there are nested partitions P; C P> C ... of [a, b] such that (where I, ,, is
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the m-th interval in the partition P,)

Dsup £ |nm| = UF.Pa) N A

m In.m

D inf £+ |lnm| = L(f.P) /B

asn — oo,

Define U, = X, sup;  f x1,,, and L, analogously. Note that L; < L» <
< f< <UL

Note that L, / L and U, \, U with integrals fL = B and fU = Aby
dominated convergence.

Now finally we have that A = B iEfU —L =0,1ie,U—-L = 0 almost
everywhere.

If U(x) = L(x), then (ignoring x that are ever an endpoint of an interval in
a selected partition) we have that f is continuous at x. This is the desired result.

Problem 4
1. Consider a sequence {an, n > 1} C [0, 1]. For f € C([0, 1]) let us denote

o=y Lo,
n=1

Prove that there is no g € L'([0, 1]) such that ¢(f) = f f(x)g(x) dx for
all £ e ([0, 1]).

2. Each g € L!([0, 1]) defines a continuous functional T, on L([0, 1]) by
1,0) = [ g ds.

Show that there are continuous functionals on L*([0, 1]) that are not
of this form.

Proof, Part 1

Suppose there is such a g. Let fi be a piecewise linear function with support
[a; — 1/k,a; + 1/k] which is 1 at a; and linear in between.
Then ¢(f) > 1/2. However, [ fig — 0 by dominated convergence.
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Proof, Part 2

Consider lim,_,1 f(x) on the set of functions where the limit exists. Hit with
Hahn-Banach to extend (since it’s obviously continuous).

It’s easy to see this can’t be induced by an integrable function.

Alternatively, assume for contradiction every T € (L®)*is T, for some g € L'.
Then g — Ty is an isomorphism. It’s surjective by hypothesis and injective
obviously. It’s also bounded because

1
[
0

/Olfg

so by the open mapping theorem, its inverse is bounded as well.

However, L! is separable, but then (L*)* is separable, so L* is as well. This
is a contradiction! Note that {0, | 0 < r < 1} is an uncountable discrete set
in L.

< < llgllzs

”Tg”op = sup
If Il <1

Problem 5

Recall that a metric space is separable if it contains a countable dense subset.

1. Prove that £!(N) and ¢?(N) are separable Banach spaces, but £*(N) is not.

2. Prove that there exists no linear bounded surjective map T : ¢2(N) —
£Y(N).

Proof, Part 1

Let’s show these spaces are separable. Note that we have the containment ¢! C
€2, s0 it’s enough to show that £ is separable using a countable dense subset of
summable sequences.

Let’s consider the Q-span of {e;}, i.e., sequences with finitely man non-zero
terms, all of which are rational. It’s fairly trivial to show these are dense.

On the other hand, consider all binary sequences. There are uncountably
many, all of which have L* distance at least 1 away, so L™ isn’t separable.

Proof, Part 2

IfT : €> — ¢! were bounded surjective and linear, we’d have a bounded injective
linear map T* : £ — ¢2, so we could identify a non-separable linear subspace
of 2, a contradiction.
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Problem 6

Given a Hilbert space H, let {a,},>1 C H be a sequence with ||a,|| = 1 for all
n > 1. Recall that the closed convex hull of {a,},>1 is the closure of the set of
all convex combinations of elements in {a,}.

1. Show that if {a, }, spans H linearly (i.e., any x € H is a finite linear com-
bination of the {a,}), then H is finite dimensional.

2. Show that if {a,, &) — 0 for all £ € H, then 0 is in the closed convex hull
of {an}n.

Proof, Part 1

Write H = span{ay, ..., a,}. Each is nowhere dense, but the union is a Ba-
nach space, a contradiction with the Baire category theorem.

Proof, Part 2

Fix ¢ > 0. Let’s show there’s a convex combination of the a,, with norm less than
e. First, pick an, = a1. Then pick a, such that |<aN2,aNl>| < e. Inductively
create a sequence ay, such that |<aNj, aNk>| < ¢forall j k.

Pick N3 r > 1/e and consider v = (1/r)an, + -+ + (1/r)an,. We measure
the norm:
2

1 1
—an; +---+ —an,
r r

1
r—2<aN1+---+aNr,aN1+---+aNr>

IA

1
—2(r + rze) < 2¢
’

Problem 7
Characterize all entire functions f with |f(z)| > 0 for |z| large and
1
lim sup w < o0

Proof

First, note that there are finitely many zeroes to f. Let p share these zeroes and
be a polynomial. Then we consider f/p =: g which has no zeroes and

[loglg(2)I| _ lloglf (2)| - log|p(2)| c o

2| 2|

39



5o g satisfies the same conditions.
Now that g has no zeroes, let’s write it as exp(h) for some h. Then

1 h(z)
lim sup —| og|e ” = limsu [Re h(z)|

2300 |z] 2500 |z
Thus |Re h(z)| < Clz| for some C and all large z.

We claim that h is a degree 1 polynomial. If it were |h(z)| instead of the real
part, we could apply Cauchy’s integral formula (see "Entire function bounded
by a polynomial is a polynomial” in list.pdf) to conclude that h(z) is a degree 1
polynomial.

Alternatively, we can shift h to have a zero at the origin and then h/z does
not reach arbitrarily large real numbers, and hence is constant by another qual
problem.

Instead we just consider h = u + iv. Write h(re'’) = 3, a,r"e™"% and we can
compute

2
/ u(reie)e_ike do = nrkak
0
so that
I LI
alrt < = [ futre®)a
T Jo
Similarly, we can compare with the mean value property to get
1 27
|lag|r® + 2u(0) < —/ lu| +udf < Cr
T Jo

and so |ax| = 0 for all k > 1 by sending r — oco. Thus u is a polynomial of
degree 1.
Thus f(z) = p(z)e***? for some polynomial p and a,b € C.

Problem 8

Construct a non-constant entire function f(z) such that the zeroes of f are
simple and coincide with the set of all (positive) natural numbers.
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Proof

We’d like to write

[1(-7)

n>0

but this product does not converge.

Recall that Weierstrass products introduce an exponential term to enforce
convergence. Recall that the genus of a product with prescribed zeroes ay, is the
smallest h such that 3 1/|a,|"! converges.

Clearly this product will have genus 1. By general facts about genus, the
following product converges:

[16-5)"

n>0

This clearly has the right number of zeroes of the right order at the right
points. To double check convergence:

ez/n

Z log|1 — (z/n)| + log = Z log(1 - z/n) + z/n

n>0 n>0

Note that log(1 — z/n) + z/n = 3(z/n)* + ... so for z in a compact set,
eventually we have a convergent series, so this is a locally uniform and absolute
convergence.

Problem 9

Prove Hurwitz’s Theorem: Let Q C C be a connected open set and f,,, f : Q@ —
C holomorphic functions. Assume that f,, — f locally uniformly. Prove that
if f,, # 0 everywhere in Q, then either f is identically equal to 0 or f(z) # 0
anywhere in Q.

Proof

Suppose fy(a) = 0. Either there is a punctured neighborhood on which f is
nonzero, or f is identically zero.

In the former case, consider r > 0 so small that f;,(z) # 0 for 0 < |z — a| < 2r.
Let y be a circle of radius r around a. Then, n(f oy,0) = 1.

But since the f, all lack zeroes, n(f;, o y,0) = 0. And by uniform conver-
gence, these winding numbers must converge to 1. This is a contradiction.
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To show that the winding numbers converge, we write

L rr
noro= g [ L
and note that on C, 1/f, — 1/f uniformly as well as f;; — f’ uniformly. This

is the argument principle.
Problem 10
Let a € [0,1]\ Q and let {a,} € £}(N) with a,, # O for all n > 1. Show that

f@ =) —

n>1

for z € D converges and defines a function that is analytic in D which does not
admit an analytic continuation to any domain larger than D.

Proof

Let’s prove convergence. Let |z| = 7.

fals Y el

_ plan
n>1 |Z € |

< llanll !
s |ja
n [11 -

This is absolute convergence, and in B(0, ), we have the tail of the sum goes to
zero uniformly (since it’s bounded by 1/(1 = r) 3,5k lanl).

To show that this does not admit an analytic continuation, first we recall
that e?“™ is dense in the circle.

It’s hard to show that f blows up at ’®" for each n. But we can consider
instead g(z) = (z — €'*")f(z) where f is the analytic continuation and e’*" is
contained in the expanded region.

Note that g(e'*") = 0. Let’s write

axn

e ™) = ay + Z ar(r—1)e

reian _ eiak
k#n

Now let’s bound
ar(r — 1)eten

reian _ ei(xk < |ak|

and so by dominated convergence (with the sum), we know that g(re’*") —
a, # 0.
This is a contradiction!
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Problem 11

For each p € (-1, 1) compute the improper Riemann integral
© P
/ Y dx
0 x2+1

Let’s do a key-hole contour. First, select the branch cut of log by cutting along
the positive reals. We pick a contour that goes from r + ie to R + ie (where
r < 1 < R) then CCW along a circle to R — ie, then back to r — ie, the CW
along a circle of radius r to r + ie. Denote the circlular arcs ¢, and Cg.

The integral on the small circle is bounded by

P 1-p

z r

/ 5 dz < — -0
e 2o+ 1 re+1

since p < 1. Similarly, the integral on the large circle goes to zero as r — .
Thus we’re left with

1+ exp(Zpiri))‘/o

After computing the residue and a lot of rearranging, we get 7 /(2 cos(rp/2)).

Proof

xP
x2+1

=2miRes; f +2wiRes_; f

Problem 12

Compute the number of zeros, including multiplicity, of f(z) = 26 + iz* + 1 in
the upper half plane in C.

Proof

Note that if z is a zero, so is —z. Furthermore, there are clearly no real zeroes,
since 0 is not one, and if z € R, then 2% € R but iz* + 1 is definitely not.

Thus half of them are in the upper half-plane, i.e., 3 zeroes in the upper half
plane.

6 F14

Problem 1
Show that

A= {feP®)| [I7Pdx <)
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is a Borel subset of L*(R).

Proof
Write

A= U ﬂ{f6L3:[:|f|2<m}.

meN neN

This is natural because on each finite interval, L> < L2. Let’s show that
{fel’| f_’;lfl2 < m} = By, is Borel. In particular, let’s show it’s open.

This is easy, because [|fll2_p.ny S Ifllz3(on.np> 50 for f € Bnm, take
r s m=|fllz2q-n.n)- Then Bis(f,r) € By, m. The constant depends on n.

Problem 2

Construct an f € L'(R) so that f(x + y) does not converge almost everywhere
to f(x) as y — 0. Prove that your f has this property.

Proof

Why not just take f = yq? I mean technically f = 0, but by writing f(x + v),
we're already taking a specific representative.

Alternatively, take a fat Cantor set A and consider ya. At every point in A,
there are arbitrarily close points not in A.

Problem 3

Let (f,) be a bounded sequence in L? and suppose f, — 0 Lebesgue almost
everywhere. Show that f,, — 0 weakly in L*.

Proof
Let g € L? and ¢ > 0. Pick R > 0 such that f[_R,R]C|g|2 <e.

Note that convergence almost everywhere on a finite measure space implies
convergence in measure (technically the result is that on a o-finite space, ae
implies locally in measure, but if the space has finite measure, then it is global
t00).

Thus on [-R, R], we have convergence in measure of f,,g — 0. Therefore we
can consider Vitali’s convergence theorem. All we need is uniform integrability
and tightness to show that f,g — 0in L.

44



First, uniform integrability, i.e., for all ¢ > 0 there exists § > 0 such that
m(A) < & implies [, |fngl < e.

(This and Egorov actually are enough, and this uniform integrability is
shown in the second proof.)

Now for tightness, i.e., for all ¢ > 0 there exists E such that fEcl fngl <
for all n. Basically the same argument works. It actually follows trivially from
uniform integrability on a finite measure space ([-R, R]).

(Different motivation) Proof

Let g € L? and ¢ > 0. Pick R > 0 such that f[_R R]C|g|2 < ¢. Pick E € [-R,R]

such that m([-R,R] \ E) < § and f, — 0 uniformly on E by Egorov’s theorem

where we pick 6 later.
Let || full;2 < M be the uniform bound. Then

“/ fng / fng / fng
[-R,R]¢ [-R,R]\E

<N fallgze + -+ 1 fall i 9l
< fallpoe + -+ U full g gl

< + +

/E fng

The problem is the middle term. Sure, the integral of an L' function is small
on a small set, but this needs to be independent of n.

However, this can be guaranteed! Since |g|> € L'([-R, R]), there exists § > 0
such that if m(A) < &, then fAlgl2 < €.

Then if m(A) < 8, we have that /A| fngl < Me by Cauchy-Schwarz.

We now identify the middle term as being less than Me as desired. Send
¢ — 0 and we’re done.

Easier Proof

By Banach-Alaoglu, for every subsequence f;,, there is a further subsequence
converging to something in L2. This limit must be zero, so in fact f, — 0.

For clarification on why the limit must be zero, suppose f,, = fand f, — 0
almost everywhere. Consider a set A where f > 0 but with finite measure, and
then apply Egorov to take a large subset. On this large subset, f = 0.
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Problem 4

Given f € L*([0, x]), we say that f € € if f admits a representation of the form

f(x) = Z ¢, cos(nx) with Z(l +n2)|enl? < o0
n=0 n=0

show that if f € € and g € G, then fg € €.

Proof

Note that this is describing the Sobolev space H' (but with Fourier series), so
we expect fg to have a derivative, i.e., f'g+ fg’, where hopefully f’g, fg’ € H'.

First, let’s try to use the usual Fourier series. Let’s identify L*([0, x]) with
L2([-r, r]), the subspace of even functions.

Recall that {cos(nx)} is an ONB for L2 (since usually we need {cos(nx), sin(nx)},
but for even functions all we need is cosine.

For f € G, note that }|c,| < oo (a quick inequality shows this) so the series
representation converges uniformly and absolutely on [-r, 7].

Take L2 with inner product (f,g) = f_’; fg. Next, we note (f, cos(nx)) =
cn/2 for n # 0 and ¢( for n = 0, since f_’:[ cos?(nx) = 1/2, but £ 1 =1.

Similarly, we can calculate with Fourier series that (f, cos(nx)) = 3( f(n) +
f(=n)) = f(n) because f is even (and even functions have even Fourier series).

Thus ¢, = 2f(n) for n # 0 and ¢y = f(0). It suffices then to show that
(n)fg € €2, where (n) = V1 + n2 is the Japanese bracket.

First, note that (n) < (n—k) + (k). This is with analogy to the triangle
inequality and takes some annoying calculation to show.

We calculate

(n)fg(n) = Zk]<n>f<k>g<n )
< ; (k) + (n = k) fk)g(n — k)
= ;<k>f<k>§<n —k)+ Zk]<n — k)g(n - k)f (k)
<|(2F) #4] + |9+ 7]
| Fam , <1 Fllelgha + 1Ol

Note that Ylca| < Ylenl(ny ()™ < Illeal(n)llz2, so f and § are in £! and
everything’s finite.
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Problem 5

Let ¢ : [0,1] — [0, 1] be continuous and let i be a Borel probability measure
on [0, 1].

Suppose p(¢~(E)) = 0 for every Borel sets E C [0, 1] with u(E) = 0. Show
that there is a Borel measurable function w : [0, 1] — [0, o) such that

[ resiane = [ rwmwanw)
for all continuous f : [0,1] — R.

Proof
We write [ f o ¢du(x) = [ fdp.u where ¢.u(E) = p(¢~'(E)) (where this is a

measure because ¢ is continuous and hence measurable).

We thus want to write [ fdg.u = [ fwdy for some w.

This looks like Radon-Nikodym. We need to verify that ¢.p < p. But if
u(E) = 0 then ¢.pu(E) = 0 by hypothesis.

Thus ¢.u(E) = fE w dp for some integrable (and Borel and positive) function
w.

The equality [ fdg.pu = [ fwdy holds trivially for simple functions. By

density in L! we can find a simple function to approximate our arbitrary con-
tinuous function in both L'(¢, ) and L' (1) (since normally our simple functions
increase up to the continuous function, we just take a maximum).

Problem 6

Let X be a Banach space and X* its dual space. Suppose X* is separable. Show
that X is separable. (You should assume the Axiom of Choice.)

Proof

Let {a,} be a countable dense subset of X*. For each a, select x, such that
on(xn) > (1/2)||lan]| and x|l = 1 (thanks AoC!) and consider all Q-linear
combinations of the x,,.
I claim that A = spang,{x,} is dense in X. Suppose it isn’t! Take the closure
A (which is obviously a closed subspace). Suppose v ¢ A and ||v]| = 1.
Consider B = span{v} and define a(v) = 1 a functional on B. This is a
continuous functional (being on a one-dimensional subspace), so we can extend
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it by Hahn-Banach to get a functional which is zero on A. Now consider a,, —
a

1
la — anll > lan(xn) — a(xn)| = lan(xn)| > §||an||
50 |lan|l = 0so f = 0 a contradiction.

Problem 7

Find an explicity conformal mapping from the upper half-plane slit along the
vertical segment {iy | y > 0} \ (0,0 + ih] where h > 0 to the unit disc. Call this
first domain Q

Proof

Let’s take a lot of small steps. First

fi iz z/(hi)
fi:Q->Q ={x+iy|x>0}\{x|x=>1}

then we square,
frze 22

f2 . Ql - QZ =C \ ((—OO, 0] U [1700))
and then we connect these line segments by

frize1/z-1
f3:Q2— Q3= C\ (~00,0]

and take a square-root (negative reals branch cut)

fiiz—Vz
f1:Q3 > Qu={x+iy| x>0}

and finally conformally map the right half-plane to the disc

z—1
z+1
f5294—>|D

iz
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Problem 8
Let f : C — C be entire. Show that

f(2)] < Ce?!
for some constants C and a if and only if we have

’f(n)(o)’ < Mn+1

for some constant M.

Proof
First, suppose | f(z)| < Ce?! for all z € C. Applying Cauchy’s integral formula
(and the estimate that comes along with it), we get
|
’ f(")(O)’ <l eor
r
Choose r = n/a and get

|
(n) n
[0 < clbeer

| n

<C

—e" < C(ea)"
n

Conversely, suppose | f"(0)| < M™*! for each n and some constant M. Let’s
write the power series for f about 0:

(o0

@)=Y 0"

n=0 "

£l < Y o)

n=0

1 n+l|_|n _ M|z|
< Z EM |z|" = Me < 00
n
so the series converges everywhere and we have the desired inequality globally.

Problem 9

Let Q C C be open and connected. suppose that (f;) is a sequence of injective
holomorphic functions defined on Q such that f, — f locally uniformly in Q.
Show that if f is not constant, then f is also injective in Q.
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Proof

We first prove a variant of Hurwitz’s theorem. Recall that Hurwitz’s theorem
says that if f, — f locally uniformly and all the f;, have no zeroes, then f is
identically zero or has no zeroes.

We show the same result but about a single zero, i.e., if each f;, has at most
one zero, then f does too (or else it’s identically zero).

If f has no zeroes, we're done. Otherwise, f has at least one zero, w. If it’s
not isolated, f = 0 and we’re done. Thus around dB(w, r), we have that f is
never zero (and contains no other zeroes on the interior. Apply the argument
principle with uniform convergence on dB(w, r) and we’re done.

Finally, note that if f is injective, f — w has at most a single zero for every
w. Since this is true for every f;,, it’s true for f by the above lemma.

Problem 10

Let’s introduce a vector space 9% defined as follows
R = {u : C — C | u is holomorphic and /]Iu(x + iy)|ze_(x2+y2) dxdy < 00}
C

Show that 9 is a complete space when equipped with the norm

llull? = //C lu(x + iy)Pe™ V) dx dy

Proof

Suppose u, is Cauchy in ||-||. Note that ue 2 +¥%) ¢ [2(C) is also Cauchy and

so converges to some function ue™2*¥"), The goal is now to show that u is
holomorphic. We’ll show that u, — u uniformly on compact sets.
Let R > 0. We'll show that {u,} restricted to B(0, R) is Cauchy in L*. The
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Cauchy integral formula rewritten (or rather the mean value theorem) gives us
1
0@ = (@) = 5 [ ) = ) dxdly
R= JB(z,R)

1
0@ = @] < —5 [ o)~ ()l ey
TR= JB(z,R)

1 1/2 1/2
<— (/ [un(w) = up(w)|? dx dy) (/ 12 dx dy)
TR B(z,R) B(z,R)

1 / y x2an? 1/2
< — [um(w) — u (w)|e<x+y>dxd)
\/ER( B(z,R) " " Y

< Hun_um” — 0

1
V7R
as long as z is selected from a compact set. Thus u is holomorphic, being the
locally uniform limit of holomorphic functions.

Thus this space is complete.

Problem 11

Let Q C C be open, bounded, and simply connected. Let u be harmonic in Q
and assume that u > 0. Show the following: for each compact set K C Q, there
exists a constant Cx > 0 such that

sup u(x) < Cx inf u(x)
xeK xek

Proof

This is the general Harnack inequality. Let’s prove Harnack’s inequality in a
ball first, specically B(0, R).
Let u be harmonic in B(0, R) and consider the Poisson formula:

1 RZ _ 2
u(z) = —/ —rzu(w) dw
27 JaB(o,R) R|z — w|

where |z| = r.
We bound R —r|z — w| < R+ r and get

R-r R+r
u<u(z) < u
R+r R-r
R - R
r +ru(0)

R+ru(O)Su(z)SR_r
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Next, for the general Harnack inequality, take K compact and cover it with
finitely many balls of radius r/4 where r = dist(K, Q¢). Let a = sup__, u(x) and
b = infyek u(x). Since K is compact, these are both realized by a = u(x) and
b =u(y).

Finally, using Harnack’s inequality with inner radius r/2 and outer radius
r, we compare a and b.

A different approach

By the Riemann mapping theorem, we can take K € Q to L C D and apply
Harnack’s inequality there.

Problem 12

Let Q = {z € C | |z| > 1}. Suppose u : Q — R is bounded and continuous
and subharmonic on the interior. Prove the following: if u(z) < 0 for all |z] = 1
then u(z) < 0 forall z € Q.

Proof

A quick idea: consider v(z) = u(1/z) which is subharmonic away from the
origin (but set v(0) = —co so that it’s subharmonic everywhere) and then since
v is subharmonic, it’s bounded above by any harmonic function with the same
boundary conditions. In particular, the 0 function is harmonic, so v < 0 so
u<0.

If thisisn’tlegal, let’s consider this instead: Let v(z) = u(1/z) as before. Write
f(z) = v(z) — elog|1/z| which is still subharmonic on the punctured disc. Note
that f(z) — —oo as z — 0. Thus eventually f(z) < 0 for |z| < r. Since f(z) is
subharmonic, f(z) < 0 on the annulus r < |z| < 1. This is by the maximum
principle or subharmonicity and comparison to the constant function 0 (which
is harmonic).

Then f < 0 everywhere because of how we selected r, and so sending
¢ — 0, we're done.
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7 S15

Problem 1
Let f € L'(R). Show that

n2

(k+1)/n
Z ‘/k f(x)dx

k=—n2|/k/n

lim

n—oo

- [iflax.

Proof

Note that for f > 0, we have

n

2 (k+1)/n
PR
k/n

k=-n?2

=[fwf%/f=/m

Let’s show that for a simple function defined on closed intervals, the result
holds. Set V = {c; x{a;.6;)} Where the closed intervals are disjoint.

If we pick n large enough that each [k/n, (k + 1)/n] intersects at most one of
the intervals [a;, b;], then the result trivially holds.

Furthermore, V is dense in L' (R). Suppose ||f = sl < e.

(k+1)/n (k+1)/n (k+1)/n (k+1)/n
Lo P20 =20 AL
k/n k/n k/n k/n
n? (k+1)/n n? (k+1)/n
=D BEEED M BT
n

k=—n2 k=—n2 k/n

n+l/n
S/ If —s| <e¢

n

n2

)

k=-n2

n2

2

k=-n?

This is the primary inequality needed. Everything else is bookkeeping.

Zach’s Proof
Prove it for f > 0 and then trivially extend to all L! functions by considering

f=r-f.
Thanks Zachary Smith!

53



Problem 2
Let f € LIZOC([R”) and g € LfOC(R"). Assume that for all real r > 1, we have

[ lerdrsr
r<|x|<2r

[ georaxsrt
r<|x|<2r

where a, b € R are such that 3a + 2b + n < 0. Show that fg € L'(R").

Proof

We use polar coordinates and decompose {r > 0} dyadically, ignoring B(0, 1),
since there g € leoc and thus fg € LllOC by Cauchy-Schwarz.

Lai= 3 [ [ veoneop avar

Ne2N

< D Iz <r<am gl v <r<omy 1l oy <r<2n)
Ne2N

Ne2N

Problem 3
Let f € Llloc(R”) and let

Mf(x) = sup )If ()l dy

r>0 ¢ B(x,r

be the Hardy-Littlewood maximal function.

1. Show that

m{Mf(x) > s} < < /If L

N

where s > 0 and the constant C, depends on n only. The "Hardy-
Littlewood maximal theorem" may be used.

2. Prove that if ¢ € C'(R), $(0) = 0, and ¢’ > 0, then

/ $(Mf(x) dx < C / F) ( /O s iy dt) dx
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Proof, Part 1

Recall the Hardy-Littlewood maximal theorem (the weak-type inequality):
Cn
miatf >y <= [17)

Deﬁne g = fX|f|>s/2-
Suppose fB|f| > s. Then

1
o= [ 140
fBg m(B) Bm{|f|>s/2}f

1 1
~ m(B) /Blfl  m(B) Jp\ (15502}
>s—5/2=5s/2

|f1

and so Mf > s implies Mg > s/2. We thus get
m{Mf > s} < m{Mg > s/2}

< X4
> S g L]

Proof, Part 2

The trick here is to use the fundamental theorem of calculus.

[ oapax= [ g - 90

- / ] /0 e ¢'(t)dt

= / @' (s) dx ds
0 {Mf>s}

= ‘/OOO d'()IMSf > s|ds
s, [[E2 i

0 S If1>s/2
201
=Cy [ If )l /O ¢S(s) ds dx

It may be tempting instead to use the layer cake decomposition immediately
to get

Jooun= "ot > nar
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but we need ¢! with this method and this proves not fruitful.

Problem 4

Let f € LfOC(R) be 27-periodic. Show that linear combinations of translates

f(x —a) for a € R are dense in L'((0, 27)) if and only if each Fourier coefficient
of f is not zero.

Proof

Let M = span{f, := x — f(x — a)}. Suppose M # L'. Then there exists g € L*
such that [ fog = 0 for all a.
We calculate

0=/fag=2faé

= >, e f)g(k)

keZ

which is a function h with A(k) = f(k)g(k). But since this is zero, it must have
all its Fourier coeflicients equal to zero by Fourier inversion. since f(k) # 0, we
must have § = 0. Thus g = 0 and M = L'

Conversely, if f(k) # 0, consider g(k) = 1 and we’ll have our evidence that
M=#L.
Problem 5

Let u € L?(R) and set
U6 = [ g dy

Show that U(x, &) is well-defined on R? and that there exists a constant C > 0
such that for all u € L?(R), we have

[t et axas =c [luwr a

Determine C explicitly.
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Proof
First, [UGx, §)| < [Jullo||e €707/

defined.
To find C we expand U(x, £):

2 . .
< He‘y ” < o0, so this is well-
L2(y) L2

U(x, §) = e—x2/2e§2/26—ix§/e_y2/2+xyu(y)ei§y dy
We group fi(y) = e Y’ 12+xYy(y) and get
Ulx.8) = e 28 e f(-0).

Next, we write (noting that |e~2*¢| = 1),

// U(x, )% dxdé = // R
- [ [|f-o agax
= [ [er e ayax
= / / e u(y)|? dy dx

- / e dz / u(y) dy
This yields C = /.

Checking Adam Lott’s solutions, it seems he used the convention of e~ g
for the Fourier transform, which introduces another 2z. I think there’s prob-
ably a 27 hidden in the version of Plancherel I used, so we probably get C =
27/ instead.

A 2
fe-o| € dxae

Problem 6

Let By, B, be Banach spaces. We say that T : By — B is compact if for any
bounded sequence (x,) in By, the sequence (Tx,) has a convergence subse-
quence.

Show that if T is compact, then im T has a dense countable subset, i.e., imT
is separable.
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Proof

Suppose im T does not have a countable dense subset. In particular, consider
T(B(0,1)) = X. We have that X is separable iff imT is (by taking countable
scalings of our countable dense subset).

If X is not separable, it’s not totally bounded, so for some ¢ > 0 we can find
(Tx;) with no convergent subsequence, despite the x; being bounded by 1.

Problem 7

Suppose f, : D — C* = {Imz > 0} is a sequence of holmorphic functions and
f»(0) = 0 as n — oo. Show that f,,(z) — 0 uniformly on compact subsets of D.

Proof

Consider g, = 1/f,. These are holomorphic functions and by the stronger
version of Montel’s theorem are normal, as they all miss the same two points.

Thus for every subsequence there is a further subsequence which converges
uniformly on compact sets to some function. By Hurwitz’s theorem, the limit
must have no poles unless it is co constantly. But g,(0) — oo, so g, — o uni-
formly on compact sets (making the usual argument about every subsequence
having a further subsequence).

Problem 8
Let f : C — C be holomorphic and suppose

sup{|f(x)|* + | f(ix)*} < o and |f(z)] < €?!

x€eR

forall z € C.
Deduce that f is constant.

Proof

Note that f is bounded on the real and imaginary axes. Let’s show that f is
bounded in the first quadrant, so from now on our domain is implicitly the first
quadrant.

Let e > 0 and define

he(z) = e )
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This is the Phragmen-Lindelof principle/method, like the Hadamard 3 Lines
Lemma.
Note that the 3/2 power and the rotation guarantee that as z — oo, we have

he(z) — 0 like 712", Thus f(2)h(z) is globally bounded in the first quadrant.
Since f is bounded by M on the real and imaginary axes and h, is at most
1, we have that fh, is bounded by M on some B(0,R) N 1st quadrant. Then
If| < M/|he] = M as e — 0. Thus f is bounded globally, so f is constant by
Liouville’s Theorem.
The general strategy

1. Find a collection of functions h, that are all bounded by 1 and go to zero
quickly to infinity, but h, — 1 pointwise or locally uniformly as ¢ — 0.

2. Since h, is bounded by 1 on the boundary and goes to zero at o, it’s
bounded by 1 everywhere.

3. Pick a domain past which fh, is bounded by M (by decay at o)
4. On this domain, use fh, < M on the boundary and maximum principle.

5. Therefore everywhere fh, < M, so send ¢ — 0.

Problem 9

Let Q = {z € C | |z| > 1and Rez > —2}. Suppose u : Q — R is bounded,
continuous, and harmonic on Q and that u(z) = 1 when |z| = 1 and u(z) = 0
when Re(z) = -2.

Determine u(2).

Proof

We need a Mobius transformation that turns this domain into an annulus. Try
an automorphism of the disc:

z—a
1-az

$(z) =

but naturally make a real. When we force ¢(-2) = —x and @(c0) = x we get
a=V3-2and x =1/(2-V3).
Now we know that on the annulus with inner radius x and outer radius 1,
there’s only one harmonic function with boundary values 1 on the outer radius
-1

and 0 on the inner one: f(z) = Togx log|z| + 1.
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Thus u(2) = f($(2)). We get

-1 o ‘2—a
log x g 1- 24

+1

Problem 10

Determine

Proof

Take the contour that goes from —R to R, then then back along a semicircle to
—R. Let’s call the semi-circle Cr and the line y.
There are two poles in the upper half plane: z = i and (x — z) = —i, so

zZ=x+I.
+/:2m' Res.
s =22

Then
There is a simple pole at i and a simple pole at x +i. After computation, sum
is 27 /(x> + 4).

Problem 11

Let Q = {z € C| 0 < 2] < 1}. Prove that for every bounded harmonic function
u: Q — R there is a harmonic function v : Q — R satisfying

ou Ov ou ov
—=—and — = ——
ox Oy Jy 0x

Proof

In other words, every bounded harmonic function on the punctured disc, should
be the real part of a holomorphic function on the punctured disc.

This becomes easier when we understand how harmonic functions on the
disc look. First, I claim that

f u=alogr+p

r
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for some a, f and where C, is the circle of radius r < 1.
Furthermore, recall « = fc “du. Since a = 0, /c du = 0.

Recall that for any cycle, fy du = 0, and for any cycle homologous to zero,
fy *du = 0.

Define f = 9% - ig—z which is holomorphic. Then f has an anti-derivative
F. Up to a constant then, Re F = u. Write ImF = v. Then u and v satisfy the

Cauchy-Riemann equations.

Problem 12

Find all entire functions f : C — C that obey
f/Z + f2 =1

and prove your list is exhaustive.

Proof

All constants of magnitude 1 satisfy this.

Take a derivative of the equation. We get 2f(f + f”) = 0. Since zeroes are
isolated, either f’ = 0 identically (and we get the constants) or f = —f” and
f = acos+bsin. The initial condition guarantees a + b* = 1.

8 F15

Problem 1

Let g, be a sequence of measurable functions on R? such that |g,| < 1 every-
where and assume g,, — 0 ae. Let f € L'. Show that

£ % gax) = / Ot = Y)gnly) dy — 0

uniformly on compact subsets of R as n — oo.

Proof

Note that on a compact subset K, ||f * gnll;« < Ifll;1llgnlli« < 1. Unfortu-
nately, this doesn’t give us convergence to zero.
Lete > 0, K C B(0,r) = B be compact, and take A = B(0, R) so large that

/B(O, R—r)cl fl < e. Next, take E C A with measure at least m(A) — § such that

gn — 0 uniformly on E where § is such that fxl f| < e whenever m(X) < 6.
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Finally,

./f@—yMAwdﬂ

| f * gnll o) = esssup
x€B

<esssup [ |f(x—y)llgn(y)|dy

x€B

<esssup [ [f(x —y)llgn(y)l dy + esssup Aclf(x = Yllgn(y)l dy

x€B A x€B

< esssup Elf (x = y)9n(y)| dy + esssup A\Elf (x = yY)gn W)l dy + 11 {11 50, r-r)e

x€B x€B

S flpillgnlleE) + &+

Since the first term goes to 0 as n — oo, we're done.

Problem 2

Let f € I’(R), 1 < p < o0, and let a € R be such that a > 1 — 1/p. Show that
the series

a0=> [ iy
n=1Y"

converges for almost all x € R.

Proof

Let’s rewrite this.

o0 1
Z n 4 / |f(x +n+n %) dt
n=1 0

We can apply Hélder’s inequality to get an L? norm.

) 1/q 0 1 P 1/p
lg(x)| < (Z n_“q) (Z (/ |f(x +n+n7%)) dt) )
n=1 n=1 0

We want an L? norm instead of an L! norm. We can either try Minkowski’s
inequality, in which case we have an L? norm of a nasty sum, or just use that
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[0, 1] is a finite measure space:

1/p

[0

1 /g »
|9(x)| <a,p (Z (./o 1‘1) /O |f(x +n+n%)" dt)

n=1
1/p

© a1 ,
E P d
S (n:1 /o |f(x +n+n“))| t)

To show that g(x) is finite almost everywhere, we show it’s L‘foc. Let’s inte-
grate from N to N + 1.

N+1 N+1 °°
/ lg()|P dx < / / |f(x+n+n%)Pdtdx
N

1 > N+1
S/ Z/ |f(x+n+n%)Pdxdt
1 °° N+1+n+n~%¢
/ / F(@)l dzdt
N+n+n=9t

/ Z /N+n+2 ol dede

N+n

slmmm<m

Problem 3
Let f € L] (R?) be such that for some 0 < p < 1, we have

1/p
4/mmwﬂ

forall g € Cy(R?). show that f(x) = 0 ae. Here Co(R?) is the space of continuous
functions with compact support on RY.

Vﬂwwm

Proof

Without the 1/p, this would be saying that the linear functional g — [ fg on
L? is zero (since the metric on L for 0 < p < 1 is ||-||?,).
Instead, let K be compact. If we can show that | /K f | < (m(K))"/?, then by

decomposing any set into small compact sets, the total integral will be 0.
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Let ¢ > 0. Take U 2 K with difference having measure less than ¢. Take g
continuous with K < g < U continous.
/ fg

K

< (mU)YP < (m(K) + ¢)/P

+ €

and

‘/fg

so sending ¢ — 0 gives us the desired inequality.
Next, take any open set U of measure ¢ and decompose it into approximately
¢/e compact subsets E; of small measure less than e. Then

/s Z\/

Cellp — gellp-t
which goes to 0 as ¢ — oo since 1/p > 1.

m(Ei)l/P

£

Problem 4

Let % be a separable infinite-dimensional Hilbert space and assume that (e,) is
an orthonormal system in 7. Let (f,,) be another orthonormal system which is
complete (i.e., it’s a Schauder basis, which means the closure of its span is #).

1. Show that if ¥ || fn — enll* < 1 then (e,) is also complete.

2. Assume that we only have Y%, || f, — enll* < co. Prove that (e,) is still
complete.

Proof, Part 1

To show (e,) is complete, suppose v L e, for every n. Write v = }(v, fu) fu.
Furthermore, write w = Y(v, f,)e,. This is orthogonal to v.
We bound with Cauchy—Schwarz:

2 _
llo—wl” =

(Z|<v,ﬁ>|2) (ann - en||2) < Jlolf?
n=1 n=1

but because w and v are orthogonal, ||w|| = 0 by the Pythagorean theorem, so
(v, fn)y =0 forall n, so v = 0.

Z(U fn)(fn en)
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Proof, Part 2

Let’s give up the first few f,, and e, to be able to apply Part 1. Define E, =
span{en, ént1, . .. } and F, = span{fp, fu+1, ... }-

Note that eventually e, and f;, are close, so E,, and F,, should also be "close"
when n is large.

Claim: ||7rEn - ern” — 0 in operator norm as n — oo. Let [|x|| = 1.

Z(x, exyer — {x, fi) fr

e, ) = 7, (o =

k=n
< IZII(JC, ex)(ex — fi) + (% ex) fe = <x, fi) fiell
< 2|<x, ei)lllex — fill + Z(x, ex — fioll fill
k>n k>n
< kZuek ~ fill +kZ||ek ~ fill > 0
Note that |71 — 7p:|| = |78, — 75, |-

We want to show that {ey,...,e,—1} span E;;. We know they’re indepen-
dent, so their span has dimension n — 1. We just need to check that E;; has the
right dimension. We know that F; does.

< 1/2. Claim: dimE; = dimF;.
Written abstractly, if |74 — 75]| < 1/2 and dim B = k < oo, then dim A = k.

We actually just need dim A < k.
Let x1, ..., xk+1 be k + 1 many vectors in A. Then

1
Take n large enough that HT[E# -7

0= oy7mp(x1) + -+ + o1 mB(Xp11)

and so
larxr + - -+ + @1 xpst |l = llwale..) = 7p(c )l
< leat -l < 51
and so a1x; + - -+ = 0 so we have linear dependence. This concludes the proof.
Problem 5

Show that the Holder continuous functions are meager in C([0, 1]).
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Proof

Note that if f is $a$-Holder then it is $b$-Holder also if b < a. Furthermore, if
f is $a > 1$-Holder, then it is constant (since it is differentiable with derivative
equal to zero).

Let E, = {f € C([0,1]) | f is 1/n Holder cont}. Note that E,, C E,,, when
n < m.

It’s enough to show that E,, is meager for each n.

Fix § = 1/n. Now write E = E, = Un{f | |f(x) = f(y)| < N||x—y||5} =
UAn.

If we can show that each Ay is meager, we're done. This is easy by taking
an appropriate "spike" function that looks like x® for some appropriate a. Details
can be found in Adam Lott’s solutions.

Problem 6

Let u € L*(R?) and let us say that u € H'/2(R?) (a Sobolev space) if (EVV24(8) €
L*(R9).
Show that u € H'/2 iff

2
P : y|>d:1u<x>| Lrdy < oo
y

Proof

Let’s expand the double integral:

[ s [ -wor axay= [ o fli-e
- Jueor L= lz’:yﬂ g

dmiyE|
Thus our goal is to show that [ % dy is comparable to |¢] so that we

get [[a(&)]7|€| dE.
First, an upper bound on the integral. When y is large, just bound the

numerator by 4. When y is small (specifically, when 2riy - & is small), the
numerator is smaller than the exponent (one can bound |1 — €?| < 2|z| for |2| <

dé dy
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1/2).

|1 _ erriy-fl
/ W= +
|yl lyl<1/21]  Jlyl>1/2|¢]

4y - £ 4
S‘/ | ﬂyd+§| dy+/ d+1 dy
lyl<1/21€] |yl lyl>1/21¢] |yl

< |¢]

We basically just take the first term and restrict to when |y - £] is large. In-
tegrate y over {|y| < 1/(3|¢]) and |y - £] > (1/2)|yl|£|. Use the same inequality.

Since the second condition depends only on the direction of y and not the
magnitude, we can make the constant uniform in ¢.

Problem 7
Assume that f is analytic in D and continuous on the boundary. If f(z) = f(1/z)
on the boundary, prove that f is constant.

Proof

Extend f to the Riemann sphere by setting f(z) = f(1/z) when |z| > 1. The
extension is continuous on the boundary of the circle, and so f is analytic on the
entire Riemann sphere with no poles. This folows by Morera’s theorem: take
any curve around a point on the circle and split it into two curves contained
entirely in the disc and entirely outside of the closure of the disc. Integrals on
the matching pieces annihilate in the limit as the two blobs get closer.

This is poorly described here, but you can figure it out.

Clearly, f is a constant by Liouville.

Problem 8

Assume that f(z) is an entire function that is 2z-periodic (in the sense that

f(z+2r) = f(z) and
|f(x + iy)| < Ce”Y!

for some C > 0 where 0 < a < 1. Prove that f is constant.
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Proof, Method 1 (A clever trick with pullbacks)

Note that we can write f(z) = g(e'?) by the Monodromy theorem. Alterna-
tively, g(z) = f(logz/i). Note that

Ig(z)l < Cealm(logz/i) < Cea|logz|

Then sending z — 0 we get eventually |g(z)| < |z|™* (because log — —co
so the absolute value introduces a sign).

Since a < 1, g(z)z goes to zero, so g has a removable singularity.

This means that f is bounded as Im(z) — oo.

Similarly, by taking a simple rotation first, f is bounded as Im(z) — —co.

Thus f is constant by Liouville’s theorem.

Wrong Non-Proof (Inspired by Hadamard’s Three Line Lemma and the
Phragmen-Lindelof method)

This doesn’t work.

If we had that f was bounded on the boundary of the strip, we could run
the following argument, but we can’t:

It’s enough to show that f is bounded in [0, 2] x R. Consider

gn(z) — e—(zz+1)/n

This is holomorphic, lacks zeroes, and if we consider f/g,. Note that f/g,

is bounded in the strip globally, since as y — oo, |g,(x + iy)| < el 0,

Also note that |g,| > 1, so 1/g, is bounded by 1.

If f were bounded on the boundary of the strip by K, find where f/g, is
also bounded by K and send n — oo after deducing that /g, is bounded by K
on the interior. Then send the domain to infinity (or do this before n — o).
This is the Phragmen-Lindelof method.

Problem 9

Let (f;) be a sequence of entire functions that, writing z = x + iy, we have

//C}fj(z)|2e-z2 dxdy < C

for some constant C > 0. Show that there exists a subsequence (f;,) and an
entire function f such that

ﬁ|ﬁk(z) - JC(Z)|2€_2|Z|2 dxdy — 0

as k — oo.
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Proof

Let’s show we have a normal family. It suffices to prove that the f; are locally
uniformly bounded.
We use the usual trick of comparing L? norms with L* norms via the mean

value property. Take K = B(w, 1). We write

e [[lpefe " ardy > mine [ |fef
2 ( //K |fj(z)|)2

> |fiw)’

thus the f; are a normal family. Suppose fj, — f locally uniformly.
By considering constants, it turns out that | fj(z)| < elIz1+17%/2,

Suppose /[C|fjk(z) - f(z)|2e_2|"‘|2 dxdy /> 0. Then there’s a subsequence
that stays bounded below by ¢ > 0.
If this sequence stays bounded, then by the same argument, fj, - f is a nor-

mal family, but it has to converge to 0, a contradiction. But we can’t guarantee
these integrals stay bounded. Instead,

// 1£.2) — f@)[ e 2 dxdy < / et / 1£.2) — f@)[ e dxdy
C B(0,r) |z|>r

< o(l)+/ e|z|2+2|z|+1e—2|z|2 dx dy
|z|>r
< o(1) +/ 1222141 gy dy
|z|>r
Send r — oo to bound the integral.

Problem 10

Use the Residue Theorem to prove that

m(e—1)
2

© 1
e *sin(sin x)— dx =
0 X
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Proof

This is odd, so we want

1 /e 1
- / e * sin(sin x)— dx
2 Jooo X

Unfortunately, this has no poles if we extend it to C in the obvious way.
Instead, we recognize this integrand as Im(e¢” )/x which can extend in a way
that has a pole. The pole at 0 has residue e.

We consider a small clockwise semicircle around the origin from —r to r
called y;, aline segment to R, then counter-clockwise to —R, then a line segment
to —r.

First, note that

iz 1 1
/ e —dz — —=(2mi)e = —rnie
Yr z 2

Next on yg, we write z = Re’?. Then
n ey 1 ” o
/ exp (e‘Re 9) —iRe'? df| < / |exp (elRe g)|d0
0 Ret? 0

T
S/ exp|e‘R5m9 s/e<oo
0

so we can use Dominated Convergence to get that /y . f — i

Finally, we join all the curves and note that no poles are contained within

to get
R
0:2/ f(z)dz+/+/
r Yr YR

so sending r — 0 and R — oo gives us
® T .
/ f(z)dz = = (;ie — i)
0 2
so the imaginary part is £ (e — 1) as desired.

Problem 11

Let Q = {(x,y) € R? | x > 0,y > 0} and let u be harmonic in Q and continuous
in the closure such that

u(x,y) < |x + iy
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for large (x,y) € Q. Assume that

u(x,0) < ax

u(0,y) < bx
for x,y > 0 and some a, b > 0. Show that
u(x,y) < ax + by

in Q.

Proof

Let’s use the Phragmen-Lindelof principle. We need an auxiliary function
which decays, but not too fast, with a parameter that we can send to 0 that
makes the function go to 1.
Consider
-3 ﬁ )

_ 302
g(z) = er’’“ cos (_8 + >

which is the real part of a holomorphic function and hence harmonic.

Write ¢(z) = ax + by + g(z) and v = u — §.

Note that ¢ is harmonic, so v is subharmonic still and has no local maximum
in the interior of the domain Q.

Note that for large r, v(z) < r — er’/? — -0, so we can pick R such that
v < 0 on the circle of radius R intersected with the first quadrant.

On the x-axis and y-axis, v < 0, so it must be true globally. Increasing

R — oo gives us this really globally. Send ¢ — 0 and get that u < ax + by
globally.

3/2

Problem 12

Find a function u(x, y) harmonic on the region between the circles |z| = 2 and
|z — 1] = 1 which equals 1 on the outer circle and 0 on the inner circle (except
at the points where the circles are tangent to each other).

Proof

The trick is to send the intersection point to o via a MSbius transformation.
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This sends the circle |z— 1| = 1 to Re(z) = —1/2 and the circle |z| = 2 to
Re(z) = —1/4. Thus we should take

4
R 2
( 2+)

z—

as our function.

9 Sli6

Problem 1
Let K;(x) = (47t)73/2e~1**/4 where x € R3, t > 0.

1. Show that the linear map
L*(R%) 5 f — t'2K, « f € L°(R?)
is bounded uniformly in t > 0. Here,

Kiw f6) = [ Kilr =) dy

is the convolution.

2. Prove that t'/?||K; * fl|;« — Oast — 0 for f € L3(R?).
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Proof, Part 1
We apply Young’s inequality and the known Gaussian integral:
FRIK # fllpe < 6P FI 1K 2

< Fllps G ;3/2t (/ (e—lxl2/4t)3/2 dx)z/s

2/3

IA

[

1 -3x2/8¢
< ”f”L3(477,')—3/2t (!:1[ ‘[oo e i dx,-

1 oo ax 2
- Wl )Wt ( / - 2/8tdx)

S 2
3¢
Wl ([ o]

1 8t
=l s s
= ||f||pﬁ

Proof, Part 2
Suppose g € C. Then

IK: # gll e < IKellzillglls < Nlgllpe

since K is integrable with bounded L! norm independent of ¢.
Thus t'/2||K; * gl < t1/?> = 0ast — 0.
Next, let ¢ > 0, and take g € C with |lg — fl|;5 < e.
Then

2K, fllpe < 21K % (f = @)l o + 7)K% gl o
< 3\/—||f gllps +¢
as t — 0. Thus the whole thing goes to zero as t — oo.
Problem 2
Let f € L'(R). Show that the series
1
— flx -
2%



converges absolutely for almost all x € R.

Proof
We show that this quantity is locally integrable. Let M € Z.

M+1 M+1 X
/M dx</ Z—|f(x—\/_)|dx

(o8]

Z =S =m)

© 1 M+1 \/_

= — x —Vn)|dx
S, el
0 1 —/*M+1—\/E

=) — | fldx
;\/ﬁ M-
© (n+1)2_1 1 M+1—\/E

= — |fldx
; P vk Jm-vk
oo (n+1)? M-n+1

sz Z [ e
o —n+1

<33 /M |fldx < 6l £l
n=1

Problem 3

Let f € L%OC([R) be real-valued and assume that for each integer n > 0, we have

f (x + ) > f(x)

for almost all x € R. Show that for each real number a > 0, we have
flx+a) > f(x)

for almost all x € R.

Proof

Notice that for almost every x, f(x + 1/n) > f(x) holds for every N 5 n > 0.
Even stronger, for almost every x, we have that f(x + q) > f(x) forall g € Q@
with g > 0.
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Let & > 0. Let x be a Lebesgue point satisfying the above conditions.
Fix a € R and r < a/2 small enough that the following two conditions

holds:
f FW) - fx + @)l dy < e/4

+a-r

f FW) = FGldy < e/2

Fix a/2 > s > 0. Then for r/2 < s < r, we have that (x —s,x +s) + q C
(x + a—r,x + a+r) for some positive rational. Thus

Forw-swa+ | f 1w - s ady

+

|fG) = fx +a)| <

s6/2+2ls/x_s Fy+q) - fx+a)dy

sf/2+2/ FW) = fGc+a) dy

+a-r

<E€

where the second bound holds for almost every y in the integrand.

Alternate Proof

(See Adam Lott’s solutions). The gist of this alternate solution is that we consider
[, fy+a) > [7 f(y) and write a in binary and argue by convergence of the
series for a with Lebesgue Dominated Convergence.

Problem 4

Let V; be a finite dimensional subspace of the Banach space V. Show that there
is a continuous projection P : V' — Vi, i.e., a continuous linear mapP:V -V
such that P2 = P and the image of P is equal to V;.

Proof

This is a standard result.

Write V; = span{x,...,x,}. For each x;, consider the following functional
pi Vi > Vyviapi(a1x) + -+ - + apxy) = a;.

This is obviously continuous on Vj, and so can be extended by Hahn-
Banach to a continuous functional P;.

Set P = Pixy + -+ + Pyx,. This is continuous and has image V; where it’s
the identity.
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Problem 5
For f € C7(R?), define u(x, t) via

)= [ e e D g

for x e R?and t > 0.
Show that lim;_e||u(-, t)|| ;2 = oo for a set of f that is dense in L2(R?).

Proof

Write u(x, t) = F~1(g:(¢)) where g;(£) = sin(¢t|€]) f(£)/|£].
We begin with Plancherel:

lluC Ollz2 = llgell 2

_ /R ¥ (S“;(l;'f") FOPdE

sin(IZ1) ,
Z/R( ! ) PR
>C inf |F@/0)

7eB(0,1)

>C f 2
> geé(%’l/t)lf(é)l

We would like this to go to o as t — co. Thus we consider S = {f € L? |

limy 0| f ()] = oo}.
Then for each f € S, the desired result holds.
Finally, let’s show that S is dense. Given any f € L? 0 C°, we simply add

elx] ™% xB(0.1)-
Problem 6

Suppose that {¢,,} is an orthonormal system of continuous functions in L*([0, 1])
and let S the the closure of the span of {¢,}. If

If e
fes\{0} ||f||L2

prove that S is finite dimensional.
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Proof

Define Ey : S — R via Ex(f) = f(x). Note that |[Ex(f)| < || fll;~ < M| fll 2, so
E, is a bounded linear functional on L2 N S.

Note that S is closed and thus a Hilbert space in its own right, so by the
Riesz representation theorem, there is g, € S such that

(fr9x) = f(x)
forall f € S.

Moreover, notice that

g I” = 1gx ()] < llgxll o < Mllgsll 2

30 |lgx|l ;2 < M for every x € [0, 1].

Finally,

M? > lgell? > > (g g = D Ipn(x)?

by Bessel’s inequality.

Integrating both sides, we get #{¢,,} < M? < co.
Problem 7
Determine

oo _a-1
/ ol dx
0o Xtz
for0 <a<1andRez > 0.

Proof

Let’s try a "Pac-Man" contour. We cut out the positive real axis as our branch
cut for log. We then integrate on a large circle of radius R, then along the lower
side of the positive reals from R to ¢, then backwards along a tiny circle of radius
¢, then along the top side of the positive reals up to R. Call the small circular arc
C;, the large one Cg, and the lines L, and L_.

77



The straight line integrals are

/ exp((a — 1)(log x + 6i)) .\ / exp((a — 1)(logx + (27 — 0)i))
L+ -

X+z X+z

a-1

— (1 + exp(27i(a - 1))) ‘/R ;C
= (1 — exp(2ria)) '/R ;C+

where 0 is the small angle these lines are placed at.

The integral on the large circle is bounded by 2]TR%;1 — Osincea—1 < 0.
The integral on the small circle easily also goes to 0.

We now check for the residues in the slit plane.

Since Re(z) > 0, —z is not on the positive real axis, and there is exactly one
pole in the slit plane with residue exp((a — 1) log(—z)). Thus,

a—1

(1 - exp(2ria)) / X dx =2ni exp((a — 1) log(-z))
R

xX+z

/ x471 2mi(—z)%!
dx = -
RX+zZ 1 —exp(2ria)

Problem 8

Let C; = {z € C | Imz > 0} and let f,, : C, — C, be a sequence of holo-
morphic functions. Show that unless |f,| — oo uniformly on compact subsets
of C., there exists a subsequence converging uniformly on compact subsets of
C. (presumably to something holomorphic).

Proof

Hurwitz’s theorem guarantees that given a subsequence of f;, converging lo-
cally uniformly to some meromorphic function g, g may have no poles.

Since 1/ f;, has no zeroes and is holomorphic, we have that either [1/f,] — 0
uniformly on compact sets and hence g = oo, or g has no poles.

Normality in the classical sense is that these holomorphic functions have some
subsequence which converges to a continuous (think meromorphic) function
with repsect to the spherical metric. However, there’s one possible continu-
ous function which is not meromorphic: the constant co function. This means
normal in the classical sense is equivalent to:

1. Either |f,| — oo uniformly on compact subsets, or
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2. there exists a subsequence convering uniformly on compact subsets of C
(to something holomorphic by Hurwitz).

Therefore it suffices to prove normality. We have a few options here.

e Method 1

First, recall that normality holds if and only if the spherical derivatives are
locally bounded, the spherical derivatives being

_ 2l
pU)—1+vF

Consider the map C, — D via ¢(z) = £, Note that ¢ o f, is normal (in

the usual sense, and hence in the classical sense, since these functions all

avoid infinity), being holomorphic and uniformly bounded. Thus, calling
gn =90 fu,

5l
Adgr| g

14192 o o il
91" 1+ P20

B 8|

CAfa i+ 1fu— il
2l

1L+ [ful?

Here, Adam Lott’s solutions write |f;| in the numerator instead and iden-
tify p(fy) as also being uniformly bounded. I don’t see how to get rid of
the extra |f;| though.

2

=2

e Method 2

Recall Montel’s theorem. A family of holomorphic functions that omit
two shared points is normal. Here normal means normal with respect
to the codomain C*, but Hurwitz’s theorem implies that sequences of
holomorphic functions that converge locally uniformly satisty that the
limit function is either constantly oo or lacks poles (consider 1/f).

We’re done.

Problem 9

Let f : C — C be entire and assume |f(z)| = 1 when |z] = 1. Show that
f(z) = Cz™ for some integer m > 0 and C € C with |C| = 1.
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Proof

First, consider the Blaschke product B(z) which shares zeroes with f on D.
Then f/B has no zeroes and magnitude 1 on the disc. The same is true of B/ f.
In particular, |f| = |B| inside the disc. Thus f = CB for some constant C of
magnitude 1, since they’re both analytic.

Note that Blaschke products all have poles unless their zeroes are all at the
origin. Thus f = Cz™ for some m.

Problem 10
Does there exist a holomorphic function f(z) in the disc D such thatlim ;1] f(z)] =
oo. Either find one or prove that none exist.

Proof

No! Note that f has finitely many zeros, and so after dividing by a Blaschke
product, f is zero-less in the disc. Let’s take 1/f. This is zero on the boundary
of the disc, and achieves a maxmimum in the interior, and is holomorphic. The
maximum princple guarantees that this is impossible.

Problem 11

Assume that f(z) is holomorphic on |z| < 2. Show that

>1

@~

max
|z]=1

Proof

Note that if C is the circle of radius 1 at the origin,

/f(z) —1/zdz = -2mi
C

[r@-1s

2w = S27rfnla>]<|f(z)—l/z|
zZ|=

and we’re done.
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Alternate Proof

Suppose instead |f(z) — 1/z| < 1 = [1/z|. Fixing this, |zf(z) - 1| < |z] = 1 on
C, 50 zf(z) has no zeroes inside of D, which means f has a pole. (This is by
considering the image of C under zf(z) and the argument principle.) This is
impossible.

Alternatively, Rouche’s theorem says that |zf(z) — 1| < 1 implies zf(z) has
the same number of zeroes in D as the constant function 1. This is crazy.

Problem 12

1. Find a real valued harmonic function v defined on the disc |z| < 1 such
that v(z) > 0 and lim,_,; v(z) = .

2. Let u be a real-valued harmonic function in the disc such that u(z) < M <
oo and limsup, , u(re’®) < 0 for all 6 € (0, 27). Show that u(z) < 0. The
function in part 1 is useful here.

3. Better version: Let u be a real-valued harmonic function in the disc |z| < 1
such that u(z) < M < oo and lim,_,; u(re'?) < 0 for almost all . Show
that u(z) < 0.

Proof, Part 1

Let ¢ : D — H be the usual conformal mapping. Then v = Im ¢ works.
Weritten out, ¢(z) = ii—ﬂ.

Proof, Part 2
Fix 0 < r < 1 and apply the Poisson integral formula:

2.2

; 1 [ 2= ;
u(rse'?) = —/ .—_Zu(re”) dt
21 Jo !re” _ rselG'

For a fixed s and 6, let the integrand be g,(¢).

Our goal is to show that as r — 1, g,(¢) has integral going to 0. Note that
gr(t) — 1 pointwise almost everywhere.

Furthermore, for r > s, we have that the Poisson kernel is bounded (it’s
continuous!) so [g,(t)] < 1 for each fixed s as 1 « r > s+ e. Better yet,

- D12 . .
|re” - rse“9| is bounded away from 0 because s < 1. This is good enough.
Dominated convergence gives us the desired result here.
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10 F16

Problem 1
Let f, f, € L! with
1. fo — f p-ae.

2. I fallpy = M f Ml
Show then that || f, = fll;1 — 0.

Proof

This is a standard result. It’s a Fatou trick.
Note that |f| + [fu| — |f = ful = 0. Thus we can apply Fatou to get

/liminflfl Ul = 1f  ful < liminf/Ifl Ul = 1f = fol

2l fllg =0 < 20 fllp = liminf|lf = full:
liminf||f - full;1 <0

and thus f, — f.

Problem 2

Let p be a finite positive Borel measure on R that is singular with respect to the
Lebesgue measure. Show that

lim u([x —r,x+r])
r—0+t 2r

= +00
for p-ae x € R.

Proof

This limit is usually equal to the Radon-Nikodym derivative when i < m, the

Lebesgue measure.

p([x—r,x+r])

5 < oo, Let this
.

Suppose there exists E with pu(E) # 0 where lim,_
limit be f(x), where f : E — R is finite on E.

Let A be such that y(A¢) = 0 and m(A) = 0. Define E,, = {x € E | f(x) <
n}NA.

Then intervals witnessing m(E,) = 0 also witness p(E,) = 0 if we take them
small enough. I'm leaving this slightly informal for now, but I hope the details

are clear.
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Problem 3

If X is a compact metric space, 2(X) is the set of Borel probability measures on
X.

1. Let ¢ : X — [0, o0] be lower semicontinuous. Show that if y, u, € P(X)
with g, = g, then

/gi)d,uﬁliminf/gbdyn

2. Let K € R¥ be a compact set. For y € P(K), define

1
B = [ [ = du duty

Show that E : P(K) — [0, o] attains its minimum on %(K) (which
could possibly be o)

Proof, Part 1

This is part of the portmanteau theorem. Write ¢ = lim f,, where the f, > 0
are increasing, continuous, and converge pointwise.
Then by Montone Convergence,

/¢du = /limfndu
n
< lim / Fody
n
= limlim/fn dpix
n k
< liminf]im/fn dpix
k n
= limkinf/¢dyk
where we swap limits by the following argument.
Suppose {an i} are all non-negative, increasing in n, and lim, limy a, x ex-
ists. We want to show that lim,, limy a, x < liminfy lim, a, .
Let N be such that [limg a,, x — lim, limg a,| < ¢ for all n > N, so in partic-
ular, limg ap, x > lim, limy —e.

Then for each k, lim,, a, x > an k. Thenliminfy lim, a, & > liminfy ay . >
lim, limy —¢. Sending ¢ — 0 gives the desired result.
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Proof, Part 2

Let’s show that E attains its minimum on P(K).

Let pp, be a sequence of measures such that E(u,) — inf E = m. Then there
is a weakly-* convergent subsequence by the following argument.

Each py, is in the unit ball of C(K)*, which is weakly-* compact. Further-
more, since C(K) is separable, this is weakly-* sequentially compact too. Inte-
grating against 1, we see that any weak-" limit is also a probability measure.

*

Thus up to a subsequence p, — p.

Our first goal is to show that p, ® py, Spep

Let f € C(KXK). If f(x,y) = g(x)h(y), then we’re done. Recall that the space
of functions of the form g(x)h(y) is dense in C(K x K) by Stone-Weierstrass.

Thus for fi(x,y) = gr(x)hi(y) with fi — f uniformly, we have that

/fkd(un®un)—>/fkd(u®ﬂ)

and [ fi = fd(un ® pn) < llfi = fll;~ — 0, so an application of the triangle
inequality is all we need.
Finally, note that 1/|x — y| is lower semicontinuous, so

1 1
—d(u® )Sliminf/—d( R ®Up)=m
/|x—y| HER=BES ) g O F
and we’re done.

Problem 4

Let X =[0,1] and L' = L'(X), L? = L*(X). then L? C L.
Show that L? is a meager subset of L!, i.e., L? is a countable union of sets in
L! that are closed and have empty interior in L.

Proof

It’s enough to show that {f € L? | ||f|l;= < 1} is nowhere dense in L! and
closed.

First take f, — f in L' with ||, |l;2 < 1. Is f € L? with || f]|,» < 1? Take a
subsequence f,,, — f pointwise almost everywhere. Then Fatou guarantees

/|f|2 Sliminf/|fnk|2 <1
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Next, let’s show that this set is nowhere dense. Consider g(x) = x~1/2*,

Then
1
1
—1/2+£d —
/Ox T 121e

1
1
/ x edx = =
0 £

Thus we have functions whose L! norms are bounded, but whose L? norms
diverge. Adding a scaled version of a function like this to any member of F =
{f € > | |Ifll ;2 < 1} guarantees the existence of something outside F which is
close in L! norm. Thus these sets are nowhere dense.

Problem 5

Let X = C([0,1]) be the Banach space of real-valued continuous functions on
[0, 1] equipped with the sup-norm. Let o be the Borel o-algebra on X.
Show that of is the smallest o-algebra on X that contains all sets of the form

S(t,B) = {f € X | f(¢) € B}

where t € [0,1] and B C R is a Borel set in R.

Proof

See Spring 2017, Problem 3.

Let F be the o-algebra on X generated by the sets S(¢, B). Just as easily, F
could be generated by the sets S(¢, U) where U is open, since S(¢, U¢) = S(t,U)*
and S(t, \Uy) = N S(t, Uy).

Let’s show that F contains the open sets. Let B(f, r) be open. Then for each
q € [0,1]nQ, consider S(q, B(f(q), r/2)). Their intersection is a subset of B(f, r),
so by taking some unions, we get that B(f, r) is contained in F. This ultimately
gives us that F 2 o

Next we need to show that F C . In other words, sl must contain all the
sets of the form S(t, B).

But this is because S(t, U) is open for U open.

Problem 6

Consider ¢! and ¢*. There is a well-defined dual pairing between them given

by
(u,v) = Z Uiv;
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for u € ¢! and v € . With this dual pairing, £ = (£')".
1. Show that there exists no sequence {u,} € ¢! such that

(a) |lunll,r = 1 forall n € Nand

(b) (up,v) — 0 for each v € £

2. Show that every weakly convergent sequence {u,} in ¢! converges in the
norm topology.

Proof, Part 1

Suppose x™ — 0. Let’s show [|x"|| — 0. Suppose [|x"]| > 1. We'll show there’s
a subsequence {x"*} with (y, x"*) > 1/3 for some y € £*.

Let no be such that 3, ., [x3| > 1/3. Then For 0 < k < ny, take y; =

sign xg.

Then <y,x0> > 1/3.

Next, pick ki such that 3, .. ki

k1
xn xn

<1/6and ¥, <p<n, > 1/3.

Then for ny < j < ny, take y; = signx]].“. Note that (y,x") > 1/3 and
<y,xk1> > 1/3.

Inducting, we get (y, x¥/) > 1/3 for all j, a contradiction to weak conver-
gence to zero.

Proof, Part 2

Suppose x, — x. Then (x, — x,v) — 0forall v, so [|x, — x|| cannot be bounded
below by 1. In particular (by rescaling), it cannot be bounded below by any
positive constant. By considering subsequences, it must in fact go to zero. Thus
xn — x strongly.

Problem 7

Let % be the space of holomorphic functions f on D such that

/lflsz(z) < 0.
D

The vector space # is equipped with the L? inner product. Fix zop € D and

define L, (f) = f(zo) for f € #.

1. Show that L, : # — C is a bounded linear functional on %.
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2. Find an explicit function g,, € % such that

Loy(f) = f(z0) = (£ 920)
forall f e #.

The final result is Bergman’s kernel formula. See p161 in Ahlfors.

Proof, Part 1

This is clearly a linear map. Let B(zo, r) C D. By the mean value property,

1
fe=—s [ f
Tr= JB(zo,r)
1
|f(zo)l £ — Var?|| fllg
r
so it’s bounded too.

Proof, Part 2
See Spring 2018, #12.

First, note that {e, := /®21z"} is an orthonormal basis for #. Orthonor-
Vs

mality is easy. To show it’s a basis, suppose (f, e,) = 0 for all n.
We compute

(f.en) =4/ ntl /f(reie)r”+1e_i”9 dr do.
n+1 2n+1 f(re 1) reif
N1 / ’ Tt gi(ne 1) do dr
— ’n +1 / r2n+1f(n)(0) dr
T Jo

= cu f1(0)

by Cauchy’s diffentiation formula.
Thus if (f, e,) = 0 for all n, then f = 0.
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Now, to determine g,, for some z € D we have

Gw(2) = (Gw>9z) = Z<gw’ en){9gz» en)
= > en(wen(2)

S 1
Z n-+ (Wz)n
n=0 T
1
(1 —wz)?

by differentiating the geometric series.

Problem 8

Let f be a holomorphic on D and continuous up to the boundary. with f(0) # 0.

1. Show thatif 0 < r, 1 and inf =, |f(2)| > O, then
1 /2” o |f(re"9)|d9 > log| £(0)|
57 ), 108 > log

2. Show that m{6 € [0,27] | f(e'®) = 0} = 0 where m is the Lebesgue
measure.
Proof, Part 1

This is part of the Poisson-Jensen Formula. Let f have the zeroes ay, . . ., a, in
B(0, r). Define

which satisfies |B(z)| = 1 on dB(0,r) and B and f share zeroes on B(0, r).
Then log|f/B| is harmonic and so the mean value property gives us

FOI _
[B(O)]

2
= f log‘f(reie)’ do
0

f 7 log| f(rei9)| - 1og|B(rei9)| do
0
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Proof, Part 2

Define E = {0 | f(e'?) = 0}. Suppose mE = a > 0. Then for each 0 € E, we
have by continuity that f(re’?) - 0asr — 1.

Since f(re’) < M on D, we have that log|f(re'®)| < log|M| < oo on the
disc.

Let g,(0) = M — log|f(re'?)|. Then we can apply Fatou’s lemma to get:

2m 2
M - log|f(ei9)' <M -lim sup‘f0 log’f(rei9)| do
£(0) < limsupfoh 10g|f(rei9)’ < f 10g|f(ei0)| - o,

a contradiction.

Problem 9

Let p be a Borel probability measure on [0, 1].
1. Show that f defined as

f2) = /[0 e

is holomorphic on C.

2. Suppose there exists n € N such that

[f )l

lim sup L
z

|z| >0

<

Show then that u = &, the Dirac delta.

Proof, Part 1

Both parts follow from considering p a tempered distribution and applying a
Paley-Weiner theorem.

In any case, analyticity follows by differentiation under the integral sign.
Let’s do it.

fz+w) - f(2) _ /01 eiz+w)t du(t) — /(')1 izt du(r)

w w

1 iwt _ 1
- [ e
0 w
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Notice that (¢! — 1)/w — it as w — 0. Thus the integrand is bounded by
2|em | for small enough w. Thus dominated convergence guarantees

1
F(@) = /O ite'™! dy(t)

Proof, Part 2

Note that f is holomorphic. Since f is bounded by some polynomial, it must
itself then by a polynomial.

Next, we notice that for real z, we have |f(z)| < f01|ei”| du(t) < 1. Thus f
is bounded by 1 on the positive real axis. The only polynomial that does this is
a constant. Thus f is constant.

Note that f(0) = 1 also, so f(z) = 1 everywhere. By Fourier inversion on
tempered distributions, p must be equal to a measure with the same Fourier
transform. Thus y = &.

Alternatively, note that /0] e'#" dy(t) is real for all t given some real z. This
means that p(t # wk/z) = 0. This holds for all k and real z, so we can force

1(0) = 1.
Problem 10

Consider the quadratic polynomial f(z) = 22— 1 on C. We are interested in the

iterates f where f* =id and f"*! = fo f".

1. Find an explicit constant M > 0 such that the following dichotomy holds
for each z € C: either

(@) 1f™(2)] » c0asn — oo
(b) |f™(2)| < M for all n € No.

2. Let U be the set of all z € C for which the first alternative 1. holds and K
the set of all z € C for which the second holds.

Show that U is open and K is compact without "holes", i.e., C \ K has
no bounded connected components.

Proof, Part 1

We don’t have to find the minimal constant, so 2 trivially works. (Pick 100 if
you want even).
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Proof, Part 2

Consider Uy = {z | [f*(z)| > 2}. This is open. Then U is the union of open sets
which is thus open. In particular, K is closed (and bounded).

Suppose S was a bounded connected component of U. Then f*(x) < M for
all x € K, so in particular for all x € 8S. But then f¥(x) is bounded by M inside
S by the maximum principle.

Problem 11

Suppose f : C — C is holomorphic with z — ¢(z) = f(2)f(1/z) bounded on
C\ {0}.
1. Show that if £(0) # 0, then f is constant.

2. Show that if f(0) = 0, then there exists n € N and a € C such that
f(z) = az" forall z € C.
Proof, Part 1
Suppose g is bounded by M. Suppose f(z) # 0. Then |f(z)| > m on some
§-neighborhood of 0. Thus for |z| < §, we have M > f(2)f(1/z) > mf(1/z).
Thus f(1/z) < M/m in a neighborhood of co. Thus f is constant.
Proof, Part 2
Suppose f(0) = 0. Write f(z) = z"h(z). Then h(z) is constant by the above and
we’re done.

Problem 12

Let U C C be an open set and K € U a compact subset.

1. Prove that there exists bounded open V with K ¢ V C V C U such that
AV consists of finitely many closed line segments.

2. Let f be a holomorphic function on U. Show that there exists a sequence
{R,} of rational functions such that

(a) R, — f uniformly on K, and
(b) none of the functions R, has a pole in K.

Hint: First represent f(z) for z € K as a suitable integral over the set 9V
and then notice that the integrand is equicontinuous in z.
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Proof, Part 1

This is trivial.

Proof, Part 2

Let V be as above. For any z € K, we write

f()—zﬂl/ S0

fw

—Z

27‘[1 =y

H @)y (1) (t)
" 27 Z / y](t) -z

where the y;’s are all straight lines with the same length.
Let’s try to write f as a rational function. To do this, we approximate the

integral by a Riemann sum. Note that = ¢ for some constant ¢ and all ;.

Pick a fine mesh and then try to evaluate
Sty t)
ti — ti—
(Z) ]Zl ; }/](tl -z 1)

Everything works as expected and note that the poles are only on y;, i.e.,
outside of K.

11 S17

Problem 1

Let K C R be a compact set of positive measure,and let f € L*(R). Show that

F(x) = |K|/f(x+t)dt

is uniformly continuous on R.
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Solution

We calculate

1
|F(x) = F(y)| = m‘/Kf(JHf)—f(yH)df

K|

Fydi - /K fl)de
')

K-x

For continuity, I'd just say ’fK flx+t)— fly+1) dt‘ < IKle - Ty_xf”Lm,
which locally goes to zero. But translations are not continuous in L%, so we
need better.

We continue:

IF(x) — F(y)| < — F(0)]dt
K| J(k-x)AK—y)
11
< LREIK = 0K ~ )

Write h = x —y. Then |[(K — x)A(K — y)| = |(K — h)AK|. Written like this,
we’re ready for uniform convergence!

Let ¢ > 0. Pick V 2 K open with [V \ K| < ¢/4. Write V=L U---Ul, as a
disjoint union of open intervals. Then

(K—=hAK = (K-h)\K)U (K \ (K - h))

Then (K-h)\KC(V-h\K<({(V-h\V)U(V\K)
Thus

(K= h)AK| <2[V\K|+|[(V-m)\V)UV\(V-h))|
<e/2+|(V = h)AV]

This was basically just to get V instead of K.
For small enough h relative to the smallest interval of V, |(V — h)AV| = 2n|h].

Thus for |h| < e/4n, we get |F(x) — F(y)| < ”]TI”<L|°° c

Since n depends only on ¢ and K, this shows uniform continuity.

93



Alternate (cleaner) proof

We calculate (letting y — x = h)

RO~ F) = o [ e = fw s
:%('/Kf(x+t)dt—/Kf(x+t+(y—x))dt)
_ |I1<—|(‘/Kf(x+t)dt—/K_(y_x)f(x+t)dt)
= % KQ(K_h)f(x+t)—f(x+t)dt+% KA(K_h)if(x+t)dt
ILHS| < % ol

<N fll=IK A K =)

where A is the symmetric difference and the + sign depends on whether we’re
in K\ (K —h)or (K —h) \ K.

But note that |[K A (K - h)| = ||k — thxxll1, which goes to zero as h — 0
in L' by continuity of the translation operator.

Note: If we're careless about estimates, we will get fK f —ty—xf and try to
bound this by |K|||f = 7y—x f]| .« which is dumb, since the translation operators
are certainly not continuous in L%.

Better Understanding

Write g(x) = f(-x) and then

1
F(x) = E/Kf(x+ t)dt

(o )

which is the convolution of an L' and L* function, and hence uniformly con-
tinuous. Continuity is trivial by Young’s Inequality. Uniform continuity is
proven by approximating the L' component by something in C..

Problem 2

Let f, : [0,1] — [0, ) be a sequence of functions, each non-decreasing on
[0, 1]. Suppose f; is uniformly bounded in L?. Show that there exists a subse-
quence converging in L'
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Proof

Banach-Alaoglu is a red herring

If f, were a characteristic function on (¢, 1), then it would have height at
most M/V1 —t, so that it would have L? norm /(1 — t)M2/(1 — t) = M. Since
the f, are all non-decreasing, if they reach the value VM/V1 =t att, they must

be at least as large as the characteristic function described above, so in fact

0 < fult) <

For fixed ¢, f,(¢) is in a compact set, and so we find f,, convergent on
[0, 1] N @ by diagonalization.
Then in fact f,, converge pointwise a.e.. Let ¢ € Q and let a4 = lim f,,, (¢).
We have ag < ay forg < q’. Forr e R, let L, = sup, ., dq and U, = inf g, aq.
Both r + L, and r +— U, are continuous almost everywhere being non-
decreasing. Thus their shared continuity points are almost everywhere, so
fu(r) converges ae. (in fact everywhere but a countable set).
Now f,,, — f pointwise a.e. We want L' convergence. We have |f,, (t) - f(t)| <
M/V1—t for a.e. t. This is in L' so dominated convergence gives us f,,, — f
in L',

Rewritten Proof

Note that each f;, is continuous except on a countable set. Thus outside of some
fixed N, every f, is continuous.

) Fix 0 < t < 1 and suppose f(t) = a. Then M? > f(;lf(x)l2 dx > |1 - t|a?.
Thus

flchsfy=as —2
V1 -t
with a horrible abuse of notation which is nevertheless clear.

Now outside of N, at each point of a dense set D C [0, 1] \ N, make sure
we find some subsequence converging pointwise. We end up (after diagonal-
ization), getting that some f,,, converges pointwise outside of N on a dense set
D.

The claim now is that f,,, converges pointwise everywhere outside of N.
Note that lim f;, [p is monotone on D. Thus there is 2 montone extension to
N¢. At a point of continuity of this montone extension, showing f,,, converges
pointwise here is easy.

Finally, we have pointwise convergence and a bound by M/V1 —t. This
function is L, so dominated convergence finishes the job.

95



Remarks

This is in general false for f, : [0,1] — R if we disregard the non-decreasing
condition. (Compact embeddings are hard to come by.)

Consider the functions f, which alternate between +1 at a frequency 27".
These are bounded in L%, but clearly have no convergent subsequence in L.
Problem 3
Let C([0, 1]) be endowed with the sup norm. Let F be a o-algebra on C([0, 1])
such that Ly(f) = f(x) is F-measurable. Show that F contains all open sets.

Solution

Let’s show that F contains closed sets (or rather, contains closed balls). Let
B={f1||lf —gll <e¢}. Then for each g € @N [0, 1], let

E;={f €C|If(9)-9(q)l < &} = L' (B(g(q), &)

Then B= ¢ Eq by continuity, so B € F.

Problem 4

Forn > 1,leta, : [0,1) — {0, 1} denote the n-th digit in the binary expansion

of x, so that
x = Z an(x)27"

n>1

for all x € [0, 1). (Remove ambiguity by requiring that liminf a,, = 0.)
Let M = M([0, 1)) denote the Banach space of finite complex Borel measures
on [0, 1) and define linear functions L,, on M via

1
L) = /O an(x) dp(x)

Show that no subsequence of {L,} converges in the weak-* topology on
M*.
Solution

Consider p = 80.10101.... Then L, (i) does not converge.
Thus given any subsequence Ly, , we can just take 5, where x has 1 in the
nok spot and 0 in the nog4q spot.
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Problem 5

Let y be a finite complex Borel measure on [0, 1] such that fi(n) - 0 as n — oo,
Let v < p be another finite complex Borel emasure. So that #(n) —» Oasn — o
also.

Solution

Radon-Nikodym guarantees v(E) = [ f dyfor some f € L'(y). Fix e > 0. Select
g continuous with ||f —gll;1 < e. Next, select P a trigonometric polynomial
with ||g = P~ < €.

Note that [ e>"i"*Pdy — 0 since eventually n is too high a frequency.

Problem 6

Let D be the closed unit disc in the complex plane, let {p,} be distinct points in
D and let r, > 0 be such that the discs D, = B(py, ) are disjoint, contained in
D, and 3 r, < oo.

Prove that X = D\ (Uy D») has positive area.

Solution

Let f(x) = Y Xn (D, (x). Note that f(x) counts the number of discs above x.

So then f_11 f(x) = X, 2r, < oo by Fubini or something. So f is finite ae, so
the number of discs above every point is finite ae. Thus there’s some 1D mass
above each point, so there’s some area in the complement.

Problem 7

Let f : {1 < |z| £ R} — {1 < 2| < S} be injective, continuous on the closed
annulus, and injective on the interior. Show that S = R.

Solution

Without loss of generality, f sends the unit circle to itself. Since f is non-
vanishing analytic, log|f] is harmonic and satisfies log| f(z)| = 0 on the circle,
and log| f(z)| = log(S) on |z| = R.

Since we can solve the Dirichlet problem on the annulus, log|z| is uniquely
log(S
10§ER;
function with the same boundary values, they’re equal.

determined by its boundary values, and since log|z| is another harmonic
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log(S)

log|f(2)| = og(®)

log|z|

and 5o | f(2)] = |28/ e®) = | log/log

Since f and z* are both analytic (taking a branch cut), and have the same ab-
solute value, they’re equal up to rotation. Thus f = Cz* where a = log S/logR.
But they’re injective, so @ = 1, s0 S = R and in fact f is a rotation.

Problem 8

Letaj,...,a, be n > 1 points in the disc D (possibly with repetitions), so that
noz—a;
B(z) = .
@=]]5= @z
j=1

has n zeroes in D. Prove that the derivative B’(z) has n — 1 zeroes in D.

Proof
First, let’s do this for B(0) # 0 # B’(0) and B without repeated roots. Then

B _ 1o’
B Z (z—a;)(1 -ajz)
25 (1 =1aj1?) TTix(z = a)(1 = @2))
[1(z = aj)(1 —ajz)

Check (with actually little effort) that B’/B(1/%) = z%(B’/B)(z), and so B'(z) =
0iff B’(1/z) = 0, and so the roots come in pairs, one inside the disc and one out-
side.

Since B’ /B shares zeroes with B/, and B’/B has a numerator of degree 2(n—1),
it has 2(n — 1) total zeroes, and thus n — 1 in the disc.

For the general case, take By — B that look basically the same but don’t
have repeated roots, aren’t zero at 0, don’t have deriative zero at 0, and converge
uniformly to B. The result then holds by saying that

B// B//
number of zeroes of B’ = / —=lm [ E=n-1
op B op By

by the argument principle.
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Problem 9a

Let f be an analytic function in the entier complex plane C and assume f(0) # 0.
Let {a,} be the zeroes of f, repeated according to their multiplicities. Let R > 0
be such that |f(z)| > 0 on |z| = R. Prove

1 2 0 _ R
E/o log|f(Re )|d9 = log| f(0)| + Z log o

lan|<R

Proof

(This is Jensen’s formula).
There are only finitely many zeroes in |z| < Rsince f isn’t identically zero.
Thus we can define

This is a Blaschke (scaled accordingly). It shares the same zeroes as f, has no
poles, and satisfies |g(z)| = 1 on |z| = R. Thus f/g is nonvanishing holomorphic
on the disc B(0, R) and |f/g| = | f] on the boundary. Thus log|f/g| is harmonic.
Apply the mean value formula.

9(0) 2n 8] g(Rei?)

oo LO| 2 L [ £ )

o = f log‘ f(Rei9)| do

Calculate
FO)| _ RO-a,)| R
log|— 0 = log|£(0)| - la;;Rl g‘ oo | =loglfo)l + > log an’

and we’re done.

Problem 9b

Prove that if there are constants C and A such that |f(z)| < Cel?!" for all z, then

Z(|a1n|)m =

for all e > 0.
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Proof

See Ahlfors, page 210.
Let N(R) = #{n | lan| < R}. The above part tells us that

% /02” 10g|f(2Rei9)’d9 = log| f(0)| + Z log( 2R )

lan]<2R |an]

2R
> loglf(O) + ) log(la |)
lan|<R "

> log| £(0)| + N(R)log(2)

since each term in the sum is at least log(2).
Furthermore,

2
N / log’ f(2Rei9)’d9 < (2R +log(C)
27'[ 0
These estimates give us

(2R)* ~log(C) —log| f(0)]

N(R) < ioa2

< K(2R)*

for some K and R big enough. Pick M such that this holds for R > 2M-1 \¥/e

just need to show that 3, |>om-1 T converges, since it’s the tail.

On the tail, perform a telescoping series and bound |a,| by the R in N(R).

We write
Z ( 1 )}L+€

an (it [l

Iz LDV

> ()

2r-1<|ay,|<2r

(N(2r)—N(2"1))( 1 )/1+g

<
- or-1

Discard N(2"~!) and we get a geometric series.

Rewritten Proof

Note thatif | f(z)| < Cel?!", then log|f| < |2|*. Thus applying the first equation,

R » Z log R

lan <R |an|
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If we limit our sum, we can guarantee each summand is large.

R
A
R* > E log .

lan|<R/2

> Z log2

lan|<R/2

Thus #{a, € B(0,R/2)} < R*. Thus

1 A+e 1/1+£
Sl = ZE e
|an| RN R

where we multiply the approximate value by the number of terms.

Problem 10

Let ay,...,a, be n > 1 distinct points in C and let Q = C\ {ay,...,a,}. Let
H(Q) be the vector space of real harmonic functions on Q and R(Q) be the space
of real parts of analytic functions. Show that H/R has dimension n, find a basis,

and prove it’s a basis.

Proof

Try f; = log|z — a;| (think of integrating 1/z around the holes). Let yi, ..., yn
be a homology basis, i.e., litle CCW circles around each hole.

Let u € H. Write *du = —dyudx + dxudy. The periods are /yi xdu.

Note that log|z| has period 27 around 0.

Claim: if u is harmonic with conjugate differential having period zero, then
write fdz = du + i * du. This has an antiderivative, since du is certainly exact.
The antiderivative has real part u.

Since each f; has period 276;; around the curve y;, we can subtract off linear
combinations of the f; to get periodless functions.

Problem 11

Let 1 < p < o and let u be harmonic on C and in L?. Prove that u = 0.
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Proof

Classic application of mean value formula. Write

u(z) = —— una

nr? Jpe,

w@)l < — [ |u@)lae
Tr= JB(z,r)
1

< —5 llullze 111 L
Tr
e 20

<C—— >0
r?

Problem 12

Let 0 < a < 1 and let f(z) be analytic on D. Prove that if f is a-Hdlder
continuous with constant C, then there exists A = A(C) < oo such that

If'(2) < A( = |z])*!
Proof
Let’s apply the Cauchy integral formula.
o

B(z,r) (Z - W)2

[ sy,
dB(z,r)

(z—w)?

by subtracting zero. Then we bound!

, W)~ f(2)
@) < /63(”) 2L i

< C/|z—w|“_2dw

< 2xCr® 2+t = 2pcp!

Just need to pick r so that B(z,r) C D, so take r = (1 — |z])/2 and we’re done.
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12 F17

Problem 1

Suppose f : R — R is non-decreasing. Show that if A C R is Borel, then so is

f(A).

Proof

LetF = {AC R | f(A) is Borel}. We need to show F is a o-algebra containing
all closed intervals (or open).

We have @ € F. Also R is in &, since the image of f is a countable
union of intervals (since atmost countably many jump discontinuities). Sim-
ilarly, f([a, b]) is Borel.

Next, if f(A) is Borel, note that f(A) and f(A°) have at most countably many
points in common, since f can be constant on at most countably many intervals
(since each contains a rational number).

Unions are good too, so we’re done.

Another perspective: This question is really asking if we can construct a pull-
back of B along f. Normally we can only construct pushforwards of o-algebras.

Problem 2
Let {f,} be a bounded sequence in L*([0, 1]) which converges a.e.. Show that
f» converges in the weak topology on L.

Proof

Let f, — f almost everywhere. First, Fatou guarantees that f € L? (with the
same norm bound).

Let’s show [ fug — [ fgforall g € I?. Fixg € L? and ¢ > 0. Let’s use
Egorov to get uniform convergence on a big set.

Pick § > Osuch that |[E| < § = /E|g|2 < ¢, possible since |g|* is integrable.
(Proof: consider h,, = min{n, h} for h integrable and positive).

Then by Egorov, there’s some set E with |E| < § and f,, — f on E°.

/lfng - fgl < ”gHLZ(E)an - fHLZ(E) + ||9||L2(EC)”fn - f||L2(EC)
—>eM+0

so sending e — 0 gives us the result.
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Problem 3

Let p, be a sequence of Borel probability measures on R and define F,(x) =
Hn((=00, x]).

Suppose F, converge uniformly on R. Show then for every bounded con-
tinuous function f : R — R, the numbers

/fdﬂn

converge as n — 0.

Proof

This is a weak convergence result. Let’s show this first for $y(,},)$-like func-
tions. Let g = \x 0k X(a—k,by]-

‘/gdﬂn—/gdum

which goes to zero by uniform convergence. (This is basically trivial).

Any bounded continuous function can be approximated in L by these
functions on a compact interval (can’t do it for R because you might need in-
finitely many functions).

Take a large enough interval that y, outside is small (possible by uniform
convergence and that each p,, is a probability measure). Then apply approxi-
mation.

= > axFatbi) = ful@)) = 3 an(F(bi) = F(ar))

< Zlakl (|Fn(bic) = Fin(bie)| + [Fu(ax) = Fm(ax)!)

Problem 4

Consider V = C([-1, 1]) a Banach space of real-valued continuous functions
with the sup norm. Let B = {f € V | ||fll,~ < 1} be the closed unit ball in V.
Show that there exists a bounded linear functional A : V. — R such that A(B) is
an open subset of R.

Proof

1 0. ) o ) )
A= fo - f_ |1 bounded, continuous, and maximized by a discontinuous func-
tion, so A(V) is open.
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Problem 5

Suppose f : R — R is bounded and measurable satisfying f(x + 1) = f(x) and
f(2x) = f(x) for almost every x € R. Show then that there exists ¢ € R such
that f(x) = c for ae x.

Proof

The bad set Z for the conditions is measure zero, so when we take all translations
by n and scalings by 2", the union is also measure zero.

Outside of this set, f must be constant. Let’s use boundedness with the
Lebesgue differentiation theorem. Fix xo, yo outside of the scalings/translations
of Z (which we’ll just call Z now). Fix ¢ > 0 and pick r > 0 such that

Floxo) - f o

< €
yo+r
1f<yo> _ f Fltyde] < e
Yo—r

Find § > O such that |A] < § = /A|f| <er.

Then translate xy by some scalings/translations so that |xo — yo| < §/2. Then
apply the triangle inequality to |f(xp) — f(yo)| and note that the overlap be-
tween the two integrals cancels except on a set of measure at most 8, and we’re
done.

Another Perspective

This problem asks to show that the only x2-invariant function on the unit circle
is a constant almost everywhere.

This follows by ergodicity of (T, m, x2).
Another Proof (With Fourier Series)

Discarding null sets, assume f : T — R satisfies f(2x) = f(x), where x is taken
modulo 1. Since f is bounded and measurable, we can describe its Fourier
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coefficients (it’s in every L? space):

1
k) = /0 Fl)e 27k dx

1
— / f(znx)e—27rikx dx
0

2k
=9 n i f(y)e—ZirikZ'”y dy

=2_"(/01f(y)e_2”ik2nydy+/12+/24+...)

2k_1

1
=" Z A f(y)e—27nk2 (y+j) dy
Jj=0

2k_1 1
— (Z e—2ﬂik2""j) 2—n/ f(y)e—Zn'ikZ_”y dy
0

Jj=0

where the constant in front vanishes if k27" is not an integer (since then we
have a sum of roots of unity).

Thus when n isn’t zero, f(n) = 0. In other words, f has the same Fourier
series as a constant.

Problem 6
Let f € L*(C). Define

4(2) = /| |f(w)l dA(w)

-z|<1 |Z - Wl

where dA is Lebesgue measure. Show then that |g(z)| < oo ae and g € L*(C).
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Proof
LetC = / lul <1 |u| dA(u) < co. We write

|w

|f(W)|2 (/ )

|w — 2] |w — 2|
o [P

|w - 2|

by Cauchy-Schwarz. We then apply Tonelli to f |g|* and get

Jorse [ [ U g

1
< c/|f(w)|2/ dz dw
c lz—wl<1 12 = Wl

<C’|IfI? < oo

Thus g is finite ae and also L?.

Problem 7

Prove that here exists a meromorphic function f on C with the following prop-
erties

1. fz)=0iffzeZ
2. fz)=iffz-1/3€Z

3. |f(x+iy)| < 1forall x e Rand all y € R with |y| > 1.

Proof
Let’s just go for it.

sin(rz)

&= e -13)
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doesn’t work, but f/2 does. We estimate

eiIIZ _ e—iﬁz
[f(x+y)l = i7(z—1/3) _ g-in(z-1/3)
|ei7rz| + |e—i7rz|
- ||ei7r(z—l/3)| _ |e—iﬂ(z—l/3)H
e Y +e"Y

" ey —emy]

We verify that for |y| > 1, the above quantity is bounded by 2. Note that
it’s symmetric in y and so assume y > 1. Set x = e”¥. Then we need to verify
that

x+1/x<2(x—1/x)
or equivalently

2+1 2x2-1
<
X X

2 <o
x

and so if x > 3/2, we’re done. We have x = ™Y which is at least e” > 3/2 for
y>1.

Problem 8

Show that a harmonic function u : D — R is uniformly continuous if and only
if it admits the representation

1 2 el + 2 i0
u(z):Z/O Re(e )f(e )d6

0 _,

with f : D — R continuous.

Proof

It is a standard fact that u is uniformly continuous if and only if it admits a
continuous extension to dD.
If u has a continuous extension to dD, just apply the Poisson integral formula.
(To prove it, apply the mean value formula after a conformal map w > 242
. . . zw
and simplify the change of variables.)
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Conversely, suppose u has the above representation. Need to show that u
extends to f continuously.

Fix e!% € dD. Fixe > 0. Pick §; such that |6 — 6| < & implies |f(e'®) — f(e'?)| <
¢ by continuity of f.

Since 4D is compact, let M = max|f(e?)|. Now finally pick 6 > 0 small
enough that

‘Z—eie’ <d

and |0 — 6y| > &, implies that Re(stuff) < e/2M.
Note that f02ﬂ Re(stuff) = 27, and so do a classic "add in an integral" estimate

[utz) - £ &) = i‘ [ reut ) - i) d0]

Near 6o, use that f gets small. Away from 6y, use that the real part of stuff gets
small.

Problem 9

Consider F : C x C — C with the following properties.

1. For each z, the map w — F(z, w) is injective
2. For each w, the map z — F(z, w) is holomorphic

3. F(0O,w) = w for w € C.

Show then that F(z,w) = a(z)w + b(z) where a and b are entire functions
with a(0) = 1, b(0) = 0 and a(z) # 0 for z € C.

Proof

Let’s define

_ F(z,w) — F(z,0)

C=w) = 2 D= Fz0)

and try to show that G(z, w) = w. Then a(z) = F(z,1) — F(z,0) and b = F(z, 0).
Trivially for w = 1 and w = 0, we get that G = w. Otherwise, note that
the denominator of G is never zero by injectivity, and is holomorphic in z. For
w # 1,0, we get that G(z, w) is entire and misses 0 and 1, so is constant by
Picard’s little theorem.
Note that G(0, w) = w, so G(z, w) = w for all z.
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Problem 10

Let f, be holomorphic functions on D with

Fz) =) Ifu2)l” <1

for all z. Show that the series defining F converges uniformly on compact sub-
sets of D and that F is subharmonic.

Proof

Since f; is holomorphic, |f,|? is subharmonic. We thus have a monotone in-
creasing limit of subharmonic functions (the partial sums).

Let’s try to repeat the proof of Harnack’s Principle for subharmonic func-
tions instead of harmonic (which is false in general), but here with F bounded
and some other neat facts, it’ll be true here that the limit is subharmonic and
the convergence is locally uniform.

If partial sums g, — F locally uniformly, then g,’s continuity tells us that F
is also, so sub-mean-value property is easy to verify by the monotone conver-
gence theorem (or uniform convergence on compact sets).

F(z0) = lim gn(z0) = lim gn = f F
dB(zo,r)

Now for local uniform convergence. Fix K € D and ¢ > 0. Pick r > 0
buffer room. Cover K by balls of radus r/2. The average integral of F — g,
over these balls goes to zero as n — oo (using that F is bounded and monotone
convergence theorem). Pick N large so that it’s always less than e.

Then gy —gn is positive subharmonic so it satisfies the sub-Poisson-integral-
formula (< instead of =) which gives us a bound on gy — gn on any point in the
interior of any of these balls.

This bound tells us that g, is uniformly Cauchy and we’re done.

Problem 11

Let f : D — C be injective and holomorphic with f(0) = 0 and f7(0) = 1.
Show that inf{|w| | w ¢ f(D)} < 1 with equality it f(z) = z for all z € D.
Proof

Ifinf{|w| | w ¢ f(D)} > 1, then D C f(D) and we have an inverse g : D — D

which satisfies g(z) = z by the Schwarz lemma.
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Problem 12

Let f,g, h be complex-valued functions with f = g o h. Show that if h is con-
tinuous and both f,g are non-constant holomorphic, then h is holomorphic
t0o.

Proof

Let B be the set of bad points z for which ¢’(h(z)) = 0. Outside of B, we can
find an analyic local inverse and write h = g_ 1C o f, so h is analytic outside of B.

Since g is non-constant, g’(z) = 0 only on a discrete set. Let Z be the zeroes
of g’. Let’s show that h=1(Z) is disrete.

Suppose z, — z with h(z,) € Z. If {h(z,)} is infinite, it goes to infinity, but
Zn — 2z, 50 h(z,) — h(z) < co. Contradiction!

Thus {h(z,)} is finite, so there’s a constant subsequence. Thus h is con-
stant on some z,, — z. This means f is constant here too, so f is a constant
everywhere. This is a contradiction!

Thus h™'(2) is discrete, so h is analytic everywhere outside a discrete set,
where it’s continuous. Thus h is analytic by the removable singularities result.

13 S18

Problem 1

Suppose f € L! satisfies

flx+h) - fx)

p dx = 0.

lim sup
h—0 R

Show that f = 0 almost everywhere.

Proof

Note that the sets [x,x + h] as h — 0 are nicely shrinking about the point x.
Thus, since f € L11Oc at least, we may apply Lebesgue differentiation and obtain
that for almost every x € R,

tim 2 [ g+ = ) dx = £
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Note that for every Lebesgue point,

/‘f(x N0 4 g

[f(x)] < limsup

h—0

and so f = 0 at every Lebesgue point (i.e., a.e.).

Problem 2
Given f € L>(R) and h > 0, we define

O(f,h) = ‘/R 2f(x) - fx -;l—zh) - f(x=nh)

1. Show that Q(f,h) > O forall f e L? and all A > 0

f(x)dx

2. Show that the set

E={f e I*(R) | limsup Q(f,h) < 1}

h—0
is closed in L*(R)
Proof
e Part1
We need to show that [ 2f(x)f(x) 2 [ f(x)(f(x +h) = f(x — h)). This is
just Cauchy Schwarz:

/f(x)(f(x+h)—f(x—h)) < IS Ge+h) = flx =Rl
< AL Ge+ B+ 11f (x = BT
= 2| fI1?
We are assuming there that f is real valued.

* Part 2

We will show closedness directly and be reminded that Fourier trans-
forms of translations are easy to calculate. Since Q(f, h) is really an inner
product, we will rewrite it with Plancherel.
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Let f,, satisfy limsup, ,Q(fn,h) < 1and f, — f in L. We can write

Q(f. ) = /[R 2/ = fle+ 1) = fx =B

h f(x)dx
(x +h)

_/(2f(X)—f( h)—f(x—h))
= . -

(O (X)) dt
_ /R % (2F (6 - e Fle) - " o)) Floyat
:/R#Zos(th)’f(t)rdt.

At this point, it’s now easy to see why Part 1 holds, since cos < 1.

Furthermore, we should see that the multiplier %(;S(th) does have a limit
as h — 0. In fact, L'Hépital’s rule implies the limit is ¢2.

First, a sketch of our goals:

We would like to apply the dominated convergence theorem to take a
limit in A inside. However, we need to know that each Q(f, h) is finite.
Since cos is roughly quadratic at the origin, we’ll try to bound this by

something like f £2|F(1)|? (the expected limit).
If %@S(tmf(tﬂz is dominated, then by taking a limit we get 2| F(1)]2.
Our goal is that this should have integral bounded by 1. This is an appli-

cation of Fatou to compare with f £2|£,(t)|2. This itself will be small by
Fatou in h. Let’s start.

First,
1 > limsup #Zos(th)lfn(t)lZdt
h—o0 R
> lim inf / #ﬁ‘“(m)@,(mzdt
z/t2|fn(t)|2dt
by Fatou in h.

To apply Fatou in n, take subsequences such that f,, — f ae and f, — f
ae. Then by Fatou again,

1zliminf/t2|ﬁ(t)|2dt > /t2|f(t)|2dt
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Now the only remaining question is if #‘?Um | £(2)|? is dominated. Note
that be rewriting, we get

2 (2 -2 cos(th))
t2h?
where the second term is bounded (since it converges to 1 at the origin
and goes to 0 at infinity). Let’s say it’s bounded by C.

Then the term in question is dominated by Ct2|f(1)|?, which we showed
is integrable. Thus

_ h) ~ - h) =
fim [ 2222 Fpar = [ lim 2222
- [ Aifwra

< liminf/t2|ﬁ(t)|2dt <1

Problem 3
Suppose f € L'(R) satisfies

lim su // W) dxdy < oo
R

e—0 |X y|2 + €2

Show that f = 0 almost everywhere.

Proof

Our first thoughts should be Lebesgue differentiation and if we can get rid of
that «.
Note that as e — 0, the integrand only increases. If we had a limit instead of

limsup, we could apply the Monotone Convergence Theorem. Consider any
sequence ¢, — 0 such that fR fR llf "‘)f;(y” goes to the limsup.

On this sequence we have a limit, and thus apply Monotone Convergence
(secretly rewriting everything with Tonelli as an integral over R?) to get:

[ [ g
wJe -y
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Now let’s apply Lebesgue differentiation. Let a be a Lebesgue point. Then

I gy [ [ L

2 2
R |x —y| lx -y

[ [ gy,

-([ 5 dx) - If@P

by Fubini-Tonelli and in the last step, Lebesgue differentiation.
Note that [a — r,a + r]? shrinks to a point as r — oo, so (technically by
Lebesgue dominated convergence) we have that

/ / VW 44 g
lx -y
asr — 0.

Thus f = 0 at all Lebesgue points.

Problem 4
1. Fix 1 < p < co. Show that

1 rore
fe Mflx,y) = sup E/ flx+hy+)dhde
)

r>0,p>0
is bounded on L?(R?).

2. Show that
1 r r2
A, flix.y) = — / Fle+hy+0)dhde
43 ), J 2

converges to f ae in the plane as r — 0.

Proof

This looks like Lebesgue differentation, except the aspect ratio of the ball (or
rather, rectangle) can vary dramatically. The usual version we have of the L?
boundedness of the maximal function deals only with normal balls, and the
version of Lebesgue differentiation we have can only deal with sets that "shrink

115



nicely" (must have significant mass and be contained in balls). But these [-r, r]x
[-r% r?] sets do not shrink nicely.

We might hope to show a weak L! bound and use the trivial L* bound to
then apply Marcinkiewicz to imply an L bound. However, this has little hope
of happening.

For the weak L' bound, we need to take a collection of rectangles on which
Mf is witnessed to be large and somehow find a disjoint subfamily whose en-
largements cover the original set.

But imagine the union of [0, x] X [0, 1/x]. There’s no hope here of finding
a disjoint subfamily whose enlargements cover the set, since the aspect ratio
diverges.

Thus instead let’s apply the L boundedness of the usual maximal function
twice with Fubini.

* Part 1

Let G be the usual maximal function (since the problem takes M already).
Suppose f € LP. Let fi(y) = f(x,y). Since

w> [ [Ifwraxay

we must have that f; € L for ae x. In particular by L boundedness of
the Hardy-Littlewood Maximal function, |G fxll;» < |l fell -

Note that

r>0
=Gy (Gyfx)

where the subscripts on G are just for clarity.

Thus,
/ / |G+ (Gy f)ff dx dy < / / |Gy £l dx dy
R JR R JR
://|Gyfx|pdydx
R JR
S//MV@W=/MW
R JR

1 [ 1
Mf(x,y) = sup > / (su}; 5fx+h(y + ) dh) de
-r \p>

and thus M is bounded in L?.
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* Part 2

We have L? boundedness of M, so let’s mimic the proof of Lebesgue differ-
entiation. We compare to a continuous function. (Also, we’re assuming

ferr)
Let g € C.(R?). Our goal is to show that A, f — f — 0 ae. We write

A f-pew =1z [ [ forhys0- fondnde

r r2
=ff fx+hy+0)—gx+hy+{)dhdl
—rd -2
r r2
+ff gx+hy+{)—g(x,y)dhdl
—rJ -2

r r2
+f f g fepdnde
Taking absolute values and a limsup in r, we get

lim suplA, f = f| < M(f = 9)(x.y) + 0+ |g - fI(x. y)

r—0

If limsup, (A f - f| > 2a, then either M(f - g) > a or [f —g| > a.
But,

1 C
m{M(f - g) > a} < E”M(f—g)“uv < a_p“f_gHLP
and
1
m{lf —gl > a} < —lf =gl
Taking || f — gl » small enough that both of the above terms are bounded

by some ¢/2 > 0, we get that m{limsup|A, f — f| > 2a} < e for all ¢, and
so limsup|A, f — f| = 0 almost everywhere, as desired.

Problem 5

Let y be a real-valued Borel measure on [0, 1] such that

1
1
‘/O' md,u(t):OforaHx>1.

Show that p = 0.

117



Proof

Hopefully the linear span of the functions ¢t — —L is dense in C([0, 1]). If so,
then Riesz Representation finishes the proof.

Recall Stone-Weierstrass: if an sub-algebra of C(X) (for X compact) contains
the constants and separates points, then it’s dense.

There’s another useful version: if X is a locally compact Hausdorff space,
then a sub-algebra which vanishes nowhere and separates points is dense. Recall
that vanishing nowhere means for every point, there’s a function non-zero at
it.

1

Let S = span{t = —= | x > 1}. I claim this is a sub-algebra.

We need only verify that we can solve

11 _ A B
x+t y+t x+t y+t

but this is easy by partial fractions. We get —A =B = x%

Next, we need to check that this sub-algebra separates points, but this is
trivial.

Next, S is clearly non-vanishing. If we needed to show it contains the con-
stants instead, we could just take x/(x + t) € S. By sending x — oo, we get that
1€S.

Thus S = C([0, 1]).

First, I claim that 4 is a finite measure. This is because its integral against
1/(x +t) is finite and 1/(x + t) > c.

Thus the Riesz representation theorem says that since y is zero on a set
of functions whose closure is C([0, 1]) (and hence p is zero tested against all

continuous functions), in fact g = 0.

Problem 6

Let T denote the unit circle in the complex plane and let 9 (T) denote the space
of Borel probability measure on T. Similarly, define (T x T). Fix p, v € 2(T)
and define

= {ye@(TxT) | //T Fg) dy(x. ) = /T £ dp(x) - /T 4(y) dv(y) for all f,gecm}.

Show that F : #l. > R defined by

F(y) = -//1r2 sin’ (%) dy(eig,ei¢)

achieves its minimum on J(.
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Proof

* Trick method:
"Recall" that sin®(6/2) = 3 (1 — cos(0)).
Thus,

S (1~ cos0— )

w
—_
=)
[\
—_
e
||
-
~——
I

= % (1 = cos(8) cos(¢) + sin(0) sin(¢))

whecih is a sub of 3 functions of the form f(6)g(¢). Thus F is constant on
M, being independent of y.
* Non-trick method:

The basic idea is as follows: take an infimizing sequence and show a subse-
quential limit (which exists by Banach-Alaoglu) produces the minimum.

Let’s take y, such that F(y,) — I, the infimum.

Since P(T?) is weakly-star compact by Banach-Alaoglu, being a subset
of the unit ball in C(T?)*, we make take a weakly-star convergent subse-
quence y,, — y. Technically here we use sequential-weak*-compactness,

by the separability of C(T?).

First, we need to check that y is a probability measure. But this is trivial
by weak” limits and integrating against 1.

[ rwsway =tim [[ oan, = [ rau [ gav

soy € Jl.
Finally, F(y) = [ sin® (%2) dy = lim F(yy,) = I

Next,

Technically, we might want to show that y is real-valued. This follows
by the portmanteau theorem and noting that each y,, is real-valued.

Problem 7

Let F: C X C — C be (jointly) continuous and holomorphic in each variable
separately. Show that z +— F(z, z) is holomorphic.
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Proof

First, since F(a, b) is holomorphic, we have

1 F(a,{)
F(a,b) = 3 /{ br T—b d¢

Next,

R A L

271 Jijg_q=r €—a

Putting this together, we get

1 1 F(&,0)
b)) = o — déd
F(a ) (277:1)2 /{—b|=r§_b[§—a|:r §_a § é/

If we can apply Fubini-Tonelli, we can rewrite this as a single integral.
Luckily, F is continuous, so its integral on compact sets is finite, and hence

% is integrable. Thus we write

_FEO
Fla.b) = (27”)2 //g bl=r,|E-al=r (E-a)(l-b) dede

Now

_ _ 1 F(£,{)
f(Z) - F(Z’ Z) - (27”')2 ~//'|'§—z|=r,|§—z|=r (§ - Z)(é/ - Z) d§ dg

I claim we can differentiate under the integral sign. The integrand is con-
tinuous, the domain is compact, and the integrand is smooth in z. There are no
problems applying Lebesgue Dominated Convergence.

Thus f is holomorphic.

Problem 8

Determine the supremum of

ou

among all harmonic functions u : D — [0,1] where D = {z € C | |z] < 1}.
Prove that your answer is correct.
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Proof

Since D is simply connected, all such harmonic functions are real parts of holo-
morphic functions. Thus we consider S = [0, 1] X iR, the strip and all functions
f:D—>S.

Let f : D — S. Without loss of generality, we can assume f(0) € R, since
translating won’t affect any derivatives.

Then we need to bound Re(f’(0)) = %. But up to precomposition with
rotation, we can assume that f’(0) is real. In other words, we need to bound
|f(0)].

Let’s consider the following conformal map T : S — D via

exp(irz) — i
T(z) = exp(irz) + i
which sends S to the upper half disc, then to D itself.

Thus we are looking for the maximum of f’. Note that To f : D — D.
Finally, we need to make sure T o f(0) = 0. This might not be true. Let
T(f(0)) = a. Let §/(z) = £ be the automorphism of D sending « to 0.

Theny oT o f: D — D and sends 0 to 0. Thus |[(y o T o f)’(0)| < 1 by the
Schwarz lemma.

We calculate

1> 1) o T o £Y(O)] = [ @IIT'(FONIFO)]
! T 15(0)

T U= (aP e 4 i

% ’
> ZIf/O)

since e is on the unit circle, since £(0) is real.
Thus |£(0)| < 2/x. Furthermore, this is realized when f(0) = 1/2, since
then T(1/2) = 0, so ¢ = id and | f(0)| = 2/x.
Take f(z) = T~ !(z). This is well-defined and satisfies the above.
Problem 9
Consider the formal product
[1 (1 + 1) (1 - 5)
11 n n

1. Show that the product converges for any z € (—c0, 0)
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2. Show that the resulting function extends from this interval to an entire
function of z € C.

Proof
* Part 1
The Bernoulli inequality states that (1 + x)" > 1 + rx for every real x > 1
and x > —1.

Thus for z < 0, we have (1 - z1) < (1 + 1)7%. In particular, the terms in

the product are all bounded by 1 (and all real).
Thus the product converges.
* Part2

Recall the binomial series:

a _ (@ k

(1+x)% =) ( k)x
k=0

where a € C and (;) is as usual (generalized slightly).
Recall also that the product [T(1 + a;) converges iff }|a;| converges.

We then get

1\* -1
T IR C )+---:1+E+O(n‘2)
n n 2n? n

We now consider
1 z

(1+—) (1—3)—1
n n

For z bounded, the sum converges at a uniform rate. A uniform rate
probably implies uniform convergence of the product.

[ee)

2,

n=2

2
z: z -2
< ‘1—¥+O(fl )—1<OO.

Problem 10

Let C* = C U {0} be the Riemann sphere and Q = C*\ {0,1}. Let f : Q — Q
be holomorphic.

1. Prove that if f is injective, then f(Q) = Q.

2. Make a list of all such injective functions f.
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Proof

Suppose f is injective and f(Q) # Q.

Without loss of generality, let’s consider U = C*\ {0, co} and consider func-
tions on U instead.

Suppose f : U — U is injective. If f has an essential singularity at the
origin, it takes on all values (with one exception) infinitely often by the big
Picard theorem. This can’t happen, so f doesn’t have an essential singularity at
the origin.

At the origin, let’s consider the behavior of f. If f has a removable singu-
larity, then we extend to f : C — C, so f(z) = az + b.

Otherwise, suppose f has a pole of order at least 2. Then for y a small circle
about the origin, note that 1/f has a zero of order at least 2, so 1/f(y) winds
about the origin twice. It also winds about points near the origin twice, and so
1/f attains those values twice as well. Thus f is not injective, a contradiction.

Therefore f(z) = az+b+c/z for some a, b, c. Note that if a, ¢ # 0, then there
are other zeroes, a contradiction. Similarly, we need b = 0. Thus f(z) = az or
f(2) = a/z. Note that both of these are surjective.

We translate back to Q to get

w-—1

f(z)=1+(a—1)w+1

or
w

fz)=1+

(a—1)w-a

for some a # 0.

Problem 11

For R > 1, let Ag be the annulus {1 < |z|] < R}. Assume there is a conformal
mapping F : Ag, — Ag,. Prove that Ry = R,.

Proof

* Slightly sketchy:

By Schwarz reflection, we may reflect F about the unit circle, obtaining
anew mapping F : {1/Ry < |z] < Ri} = {1/R> < |z| < Rp}.

We repeatedly expend F by reflecting the annulus across its inner border,
eventually obtaining F : B(0,R;) — B(0,R>) (removing the obviously
removable singularity) and furthermore, F : B(0, 1) — B(0, 1).
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Thus F is a rotation, since F(0) = 0. In particular, B(0, Ry) = B(0, Ry), so
Ri =R,.
* Less sketchy:

We know that F maps the boundary to the boundary, so by composing
with an inversion if necessary, F sends the unit circle to itself.

Next, note that log|f(z)| is well-defined and harmonic on Ag,, since f
avoids zero. Furthermore, log(R> — Ry) log|z] is also harmonic and has the
same boundary values. Since the Dirichlet problem can be solved on the
annulus, these functions are equal.

log|f(z)| = log(R> — Ry) log|z|

Thus |£(z)| = |z[°8R~R)_ These functions (without || are analytic in the
slit annulus, so they’re equal up to rotation, but f analytically continues
to the annulus, so z°8R2=R) muyst too.

Thus log(R, — R) is a positive integer, and even more, it must be 1, since
otherwise f is not injective.

Thus Rz - R1 =0.

Problem 12

Let f(z) be bounded and holomorphic on the unit disc D. Prove that for any
w € D, we have

RSN CE
=7 [ 4AG)

(1 -2zw)?

where dA(z) is integration with respect to Lebesgue measure.
This is Bergman’s kernel formula.

Proof

* Weird Method:

Let F : A2 — A% via F(f) = f(w). This is a bounded linear functional on
A2, the space of holomorphic functions in L*(D).

Thus by the Riesz Representation theorem, there’s an element of A% called
gw such that F(f) = (f, g.,). It suffices to show that g,(z) = + 1

T (I—zw)?’
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To calculate g,,(z), we write
Guw(2) = (Gus 92) = D (G- €n){gzs en)
n=0
= D en(Wen(2)
n=0

o 1 — 1
:nZ:;);(n+1)(WZ) —m

recalling the standard orthonormal basis e, = ,/”T”z".

* More Reasonable Method:
If w = 0, we’re done, so assume w # 0.

Let’s use the standard differentials: dz = dx + idy, dz = dx — idy. We have
that dz A dz = 2idx A dy. Furthermore,

9 _1(9_ 0
0z 2\ox dy

9 _1(0 .0
0z~ 2\ax oy
The integrand is

f2)

- Wz)de Ady

The function looks like a derivative %. Write

0 ( f@) )_ f@)

0z \w(l —w2)] (1 -wz)?

of
9z

Then if we write

since 5= = 0 because f is analytic.

__f@

~ w(l - wz)
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then

z
dF = a ]_C(w)g)z dz Ndz
G
(1 -wz)?
Thus we can apply Stokes’ Theorem!
1 f(z) 1
— . wE)de ANdy = P IDdF
1
" 27 Jop
N
2riw Jop 1 — wz
1 / zf(2)
= - dz
2riw Jop z—w
= 20 _ g
Tiw

* Ahlfors Approach (best!): We write

2 i0
RHS = / S0 e
o (1—re “9w)2

2 f(reze)
/ / 0= re 19W)2 dodr
f(2)
/ /M g

There is a double pole at z = r’w (where |r2w| < r, so it’s inside the circle

|z| = r). There is also an apparent pole at z = 0, but this is illusory (it is in
fact a removable singularity).

We calculate the residues:

Res,2,, (Ll) = Res,2,, (&)
a i(

—riw/z)? zi z — r2w)?

= L@y (20 = LR 4 L
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We get
RHS = %271’ /1 Pwf (rPw) + rf(r*w)dr
1 0

= 2/ Pwf'(rPw) + rf(r*w)dr
0
Ld

e

= f(w)

* Failed Approach:
If w = 0, we’re done by the mean value property.
Fix w # 0. Let ¢ : D — D be the following automorphism:

zZ—w

Y(2) =

which sends w to 0.

Define g(¢) = f o y~1(&). Then g : D — C is still bounded and holomor-
phic, but now ¢(0) can be evaluated as follows:

f =90 = 7 [ g@rda
_1 =
-+ [ roteaae
-/ f(z)ltﬁ’(z)lsz(z)

-+ [ el

Note that this integrand is real. Perhaps manipulation can massage this
into the desired form, but this seems difficult.

P [

(1 - wz)?

dA(z)

14 F18

Problem 1

Let {f,} be a sequence of real-valued Lebesgue measurable functions on R and
let f be another such function. Assume that
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1. fu — f Lebesgue almost everywhere
2. flxllfn(x)l dx < 100 for all n, and

3. flf,,(x)l2 dx < 100 for all n.

Prove that f, f, € L' and || f,, — fll;1 — 0. Also show that neither assummption
2 nor 3 can be omitted while making these deductions.
Proof

To show that f;, € L', we note that

[is =/|x|§1|fn|+/|x|>1|fn|

<2'2|If ]l +/

[xl1ful < C < o,
|x|>1

Here we required both (2) and (3) to ensure that f,, € L.
To show that f € L', we apply Fatou’s lemma to say

/|f| =/1iminf|fn| Sliminf/|fn| < C < oo.

Now to show that f;, — f. We will make estimates on both |x| < R and

|x| > R.
Note that
|x] 1
ful < / LIy
/|x|>R Ju Ix|>rR R Ju R
/Ifnl < |2
E

when E is any finite measure set. Here we use L? boundedness and condition 2
again.

We take R big enough such that /|x|> glful < ¢ forall n (and also for f.
Now by Egorov’s theorem, there is a set E C [-R, R] such that on E, f, — f
uniformly and such that |E|'/? < .

Thus we write

I R I By NI

S4£+/E|fn—f|.
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Taking a limsup in n gives us at most 4¢ by uniform convergence. Finally,
sending ¢ — 0 gives us the result.

Problem 2

Let (X, p) be a compact metric space with at least two points, and let C(X) be
the space of continuous functions X — R with the uniform norm. Let D be a
dense subset of X and for each y € D, define f, € C(X) by f,(x) = p(x,y). Let A
be the subalgebra of C(X) generated by the collection {fy | y € D}.

1. Prove that A is dense in C(X) under the uniform norm.

2. Prove that C(X) is separable.

Proof

e Part 1
It’s enough to check that A separates points (Yx # y. 3f. f(x) # f(y)) and
is non-vanishing.

For separating points, given x # y, let f = f,. For nonvanishing, given
x,let f = f, for any y # x.

* Part 2

Note that X is compact, and hence has a countable dense set. This is an
elementary result in topology, but to show this, consider total bounded-
ness of X and note that for every n € N, there exists x{', ..., xJ, such that
for all x € X, there exists p(x}, ,x) < e.

Take D = {x}, | 1 <i < n € N} as a countable dense subset. Then A is
countable and dense in C(X), and hence C(X) is separable.

Problem 3

Let (X, p) be a compact metric space and let P(X) be the set of all Borel probabil-
ity measures on X. Assume p, — p in the weak-star topology on P(X). Prove
that ,(E) — p(E) whenever E is a Borel subset of X such that u(E) = u(E°),
where E is the closure and E° is the interior.
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Proof

We apply the portmanteau theorem twice. Since E° is open and E is closed, we
have

u(E°) < liminf p,(E°) < liminf p,(E)

< lim sup pn(E) < limsup p,(E)

n—oo n—oo
< u(E)

But p(E°) = p(E) = p(E), so the limit exists and is as required.

The parts of the portmanteau theorem we need follow by considering the
following.

For an open set U, consider F = {f : X — [0,1] | suppf € U}. Then

W(U) = sup; ey | £ d.
For any fixed f,

m(©)> [ fdu

Taking a liminfin f gives us liminf y,(U) > [ f dy and then a supremum in f
gives us the result. For the other result, consider C° for C closed.

Problem 4

Let T be the unit circle in the complex plane, and for each & € T define the
rotation map R, : T — T by Ry(z) = az. A Borel probability measure pon T is
called @-invariant if (R, (E)) = p(E) for all Borel sets E C T.

1. Let m be the Lebesgue measure on T. Show that for every a € T, m is
a-invariant.

2. Prove that if & is not a root of unity, then the set of powers {a" | n € Z}
is dense in T.

3. Prove that if « is not a root of unity, then m is the only a-invariant Borel
probablity measure on T.
Proof
* Part 1

Viewing T as [0, 1), we note that the Lebesgue measure is translation in-
variant. Note that & < 1 under this identification.
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For E C [0,1) with R,E C [0, 1), translation invariance is all we need.
Otherwise, write

E={x€eE|x+a<1}Uu{x€E|x+a>1}
= Eqg U E;
where LI denotes a disjoint union. Note that R,(Ey) and R4(E;) are also
disjoint (by considering them subsets of circle).

We evaluate

m(Ry(E)) = m(Ry(Eo U E1))
= m(Ra(Eo) U Ry (E1))
= m(Ry(Eo)) + m(Ra(E1))
= m(Eo) + m(E1)

where in both cases we use invariance of the Lebesgue measure under
translations.

Part 2 Method 1

Let’s enough to show that {na | n > 0} is dense in T for « irrational. Let
e> 0.

The orbit containts countably many distinct points, so by the pigeonhole
principle, there are m, n such that ||na — mally < e (where |||y denotes
"mod 1" distance).

Thus ||(n — m)a|| < &, and so {k(n — m)a | k > 0} is no more than ¢ from
any point. We thus have density.

Part 2 Method 2

To show {na | n > 0} is dense in T, we show a stronger result, the

equidistribution theorem: for any 0 <a <b <1,

lim #{nIaSnasb}:
N—oo N

This follows by the pointwise ergodic theorem applied to x4 5) and the
point 0, which we’ll prove in this case. In general, the pointwise ergodic
theorem holds only almost everywhere, but the point 0 in this case does

hold.
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The hypotheses of the theorem hold because m is rotation invariant and
the associated measure preserving system is ergodic (as there are no in-
variant sets of non-zero or non-full measure).

If the point x is one of the points for which the pointwise ergodic theorem

applied to x[q 5] holds, then

< <
lim #{nla_x+noc_b}:
N—>oo N

b—a

and this holds for almost every x. In particular, density is definitely true.

Let’s show this version of the pointwise ergodic theorem with the partic-
ular point x = 0.

For any f € LY(T), set
=
mﬁ=ﬁ;ymwew

5= [ fam

We claim that ANy f — E(f) as N — oo.

Let’s first try to show this for f € C(T). Note that this property is linear
and behaves well under L* approximation, so consider f,, — f in L* and
AN fn = E(fn). Let € > 0. There exists n such that AN(f — f,) < € and
|E(f) — E(f)| < e. This gives us convergence for f also.

Thus we need only show the result for trig polynomials fi(x) = e*7ikx.

We calculate Ay f directly. If k = 0, the result is trivial, so assume k # 0.

1 & 11— exp(2riNka)
Anf=— 2rika)t = —
nf N;)GXP( mika)" = 5 1— exp(2rika)
as N — oo. Note that E(fi) = 0 for k # 0.

To apply the result to yj,,5] we need to approximate by continuous func-
tions. Take f,, g, continuous such that 0 < g, < xjap < fu < 1 with
fn9n = Xla.b) Lebesgue almost everywhere.

Then

ANgn < An)([a,b] < Aan
E(gn) < E(X[a,b] < E(fn)
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Sending N — oo gives us E(g,) < liminfy_e Any < limsup,, Ay <
E(fn). The dominated convergence theorem with n — oo gives us the
desired result.

Part 3 Method 1

Let p be an a-invariant Borel probability measure on T. It’s enough to

show that [ fdu= [ fdmforall f e C(T).

We calculate

/ GO dp(x) - / @) dm(z) = // (F(0) — £(2) dm(z) du(x)
=[] (50 pix + 29 dmte) dytoy
= [ (560 fix+ 29 dutx itz

where we apply translation invariance of m and Fubini.

Thus it’s enough to show the integrand f f(x) = f(x +2)du(x) is zero for
almost every z € T. (We'll show this for every z € T).

By density, there exists nja — z as j — co. Then f(x + nja) — f(x + 2)
uniformly since f is continuous and T is compact (and hence f is uni-
formly continuous).

Thus
/ G0 = fx + 2) du(x) = / Flx 4 nya) = fx + 2)du(x) — 0

as j — oo by uniform convergence.
Thus [ fdp = [ fdm for all continuous f, so m = p.

Part 3 Method 2 Suppose « is irrational. Then if f is a trig polynomial,
the same calculation as before shows that

=
Anf(x) = N Zf(x+na) — /dem
n=0

as N — oo for any fixed x € T (this is the pointwise ergodic theorem
but at every point!). Let y be any $R, $-invariant measure. Then as trig
polynomials are bounded, the dominated convergence theorem implies

/ANfd,u—>‘/(/fdm) d,u=/fdm
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but since y is R, invariant, the left hand side is equal to [ fdy for all
N. Thus [ fdy = [ fdm for all trig polynomials f, and hence for all
f € C(T) by density. Thus the Riesz representation theorem gives i = m.

Problem 5

Let {f,} be a sequence of continuous real-valued functions on [0, 1] and suppose
fn(x) converges to another real valued function f(x) at every x € [0, 1].

1. Prove that for every ¢ > 0 there is a dense subset D, C [0, 1] such that if
x € Dy, then there is an open interval I 5 x and a positive integer Ny such
that Vn > Ny, sup,|f, — f| < e.

2. Prove that f cannot be the characteristic function ygnyo,1]-

Proof
* Part 1

Let e > 0. For N € N, consider

Cn = {x €[0,1] | ¥n > N. |fu(x) - ()] < ¢},

Note that Cy € Cy for N < M, that UyenyCn = [0, 1] by pointwise
convergence, and that Cy is closed for each N, since

Cn = ()Ifa = 17 ([0, €])

n>N

which is an intersection of the preimages of closed sets under continuous
functions.

Note that since [0, 1] is complete, at least one of the Cy is not nowhere
dense by the Baire Category Theorem. In particular, C3; is not empty.

Also Cg, is a union of intervals. Let’s call these intervals I 11\7’ N A

For any x € I}, for any i and any n > N, we have sup, i |fn(y) = fY)l <
N
€.

Consider a dense subset of each interval to form the first part of D,.

Now we apply again the Baire Category Theorem to [0,1] \ (UI}) to
get more intervals and another value of N.

If our intervals are not dense in [0, 1], then there is some interval (a, b) 2
[a + 1, b - n] on which we may apply the Baire Category theorem again.
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* Part 2

Let ¢ = 1/3. Then on no interval is sup| f,(y) — f(y)| < ¢ for any contin-
uous function f,,.

Problem 6

Let f € L?(R) and assume the fourier transform satisfies ‘ f (5)’ > 0 for Lebesgue

ae. £ eR.
Prove the set of finite linear combinations of the translates f,(x) = f(x - y)
is norm dense in L*(R)

Proof

Let M = span{f,}qser where the closure is with respect to L?. Suppose for
contradiction that M # L.
Then there is 2 nonzero g € M*, so in particular

/ Flx = a)glx) dx = 0
R

for all a € R. By Plancherel,

/ Fu&)i(@) de = /R o244
- 4@ =0

for all a, where f§ € L' and so that Fourier transform makes sense. Since for L'
functions we have Fourier inversion, f§ = 0 everywhere.

Thus, since ‘f’ > 0, we must have § = 0, and so g = 0.

Problem 7

Let f(z) be an analytic function on the entire complex plane C such that the
function U(z) = log|f(z)| is Lebesgue area integrable. Prove that f is constant.

Proof

Suppose f is not constant. Then f isn’t bounded, so there exists zp € C such
that log|f(z0)| > 1. Recall that log|f] is subharmonic, so by the mean value

135



property,
00 2r
/ log|f(2)| dA :/ r/ log’f(zo + reie)'dedr
R2 0 0

2/ 2xrdr = oo
0

This is a contradiction 4

Problem 8

Let 9 be the space of analytic functions f(z) on the unit disc D such that f(0) =
Oand [[|f'(2)]*dxdy < oo.

1. Prove that @ is complete in the norm || f]| = [|f’]| 2.

2. Give a necessary and sufficient condition on the coefhicients a, for the
function f(z) = X,51 anz" to belong to @.

Proof

* Part 1 Let f, be Cauchy in @. Then f; is Cauchy in L*(D), and so there
is a convergent subsequence f, — g in 1%

Our goal is that g is holomorphic. We know that a locally uniformly
bounded family of holomorphic functions is normal. This may help us.

There is a standard trick. We write

/ f'(w) dA(w)
B(z.(1-1)/2)

< / | (w)] dAGw)
B(z,(1-r)/2)
S F 2Bz, 1=y < I

|f (@) =

This means that ||f’||Lm(B<0,r>) < If1l.

Since the former space is complete, we know that in fact the f, con-
verge locally uniformly. But f; — g in L? (hence pointwise ae along a
subsequence), so g is the uniform on compact sets limit of holomorphic
functions, and hence holomorphic!

Now we define G as the unique antiderivative of g with G(0) = 0 and
we’re done.

A quick overview of the process:
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1. A bound on the L' norm of the function bounds the value of the
function itself by the mean value property.

2. On small sets, this means a bound on L? can bound L*®
3. Convergence in L* is uniform convergence.

4. Uniform convergence on compact sets of holomorphic functions
means there’s a holomorphic limit.

* Part 2

We write

’ 2 _ n ——m
[ir@raa= [|¥ a3 awe) aa

n>1 m>1

1 2
= / / terms times 2% + terms times 22V 40 dr
0o Jo

1 21
2, 12,2n-1
+ n°la,|°r dodr
/0 /o 2.

and we can swap everything by appropriate uses of monotone conver-
gence and uniform convergence on compact sets. More carefully:

1 27
'/D|f’|2 :/O ‘/O Z nkanapr™t 200 g0 dr
n,k>1

1 2r
= / Z njanagr™ ! / ¢! because the series converges unif on cpt sets
0 0

1
=/ Z:r12|an|2r2”_1 dr
0

n>1

1
= Z n’lay|? / r*"~! dr by monotone convergence
0

n>1

=2 > nlasP

n>1

Problem 9

Consider the meromorphic function g(z) = —zz cot(rz) on the entire complex
plane C.

1. Find all the poles of g and determine the residue of g at each pole.
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2. In the Taylor series representation Y5, axz* of g(z) about 0, show that
foreach k > 1,

2
W= ), o
2k

nx1
Proof
e Part1
First, write
—mzcos(nz)
9(z) = m

and so g has simple poles at each integer.

To measure the residues, we calculate

lim —nz(z — n) cos(rz) = n(=1)" = (=1)"1n

z—n sin(rz)

* Part 2

Now we consider the other representation:

[0e]

7 cot(rz) = Z !

Thus

(o9

22°
9D="1-),

k=1

We can write this as a power series in z°.

9(2) = f(z%)
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Note that f is holomorphic except where z = k? since the series converges
locally uniformly. Thus the coefficient to z* for g is the coefficient to z in

f.
All we need to do is differentiate f now. The product rule requires we
take exactly one derivative of z and get

0o 1 (n-1)
F(0) = -2 (Z — kz)

k=1

which we can just evaluate term-by-term (since the series converges uni-
formly on compact sets).

Problem 10

For —1 < B < 1, evaluate

o Lp
/ al dx
0 1+ x2

We take a branch cut of log with the negative imaginary axis removed (so that
the imaginary part of log goes from —r/2 to 37/2). We then take the contour
1/R to R along R*, then backwards along a semicircle to —R, then straight to
—1/R, then another semi-circle to 1/R.

Note that

Proof

2 exp(flogz)
1+22  1+22

goes to zero on the small semicircle and decays faster than 1/R on the large
semi-circle. Thus only the real axis contributions matter.

Now for the residues, note that 1 +2* = (—i +z)(i + z) which has exactly one
pole in the upper half-plane: i. The residue then is

exp(Blogi)  exp(Bir/2)
2i - 2i
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Therefore
/0 exp(Blogz) is /“’ B e = o (exp(ﬁiﬂ/Z))
- 0 i

o Z2+1 x2+1 2i

(1 + e”ﬂ") /Om x dx = mexp(fin/2)

x2+1
© xP d = mexp(Pin/2)
/0 21T Ty exp(pin)

Cancel and view it as reciprocal of cosine. We get

T

2 cos(fr/2)

Problem 11

An analytic Jordan curve is a set of the form T = f({|z| = 1}) where f is analytic
and injective on an annulus {r < |z| < 1/r} (where 0 < r < 1).

Let C* be the Riemann sphere, N < o0, and Q € C* be a domain for which
dQ has N connected components, none of which are single points.

Prove there is a conformal map from Q onto a domain bounded by N pair-
wise disjoint analytic Jordan curves.

Proof

Consider Q¢ = JE; for i = 1,..., N where Ey is the unbounded component.

For each E; for i < N, take a conformal mapping of C* \ E; that takes this
region to the complement of a disc. This is possible by the Riemann mapping
theorem.

Now do this for every other region (which is now modified). We’ve turned
the boundary of region E; into a Jordan curve, and all the others will become
Jordan as well.

The "single point" assumption is precisely what’s needed to make the Rie-
mann mapping argument work.

Problem 12

If o € Csatisfies 0 < |a| < 1and n e N={1,2,3,...}, show that the equation
Efz-1)'=a

has exactly n simple roots in the half-plane {z | Rez > 0}.
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Proof

First, note that e*(z—1)" = 0 has nroots in the right half-plane: 1 with multiplic-
ity n. Let’s show that f(z) = e*(z—1)" has as many roots as g(z) = e*(z—1)" —a.

Let’s apply the symmetrized Rouche theorem in a semi-circle whose diam-
eter lies on the imaginary axis. We need to verify that

lf =gl <Ifl+1gl

|a] < |e*(z = 1)"| +]e*(z = 1)" — a]

along the boundary.
Note that |e| < 1. Furthermore, writing z = x + iy, we have

le*(z— 1)"| = le*(z - D) > |z —1["

which goes to oo on the semi-circle as the radius goes to co.
Next, along the imaginary axis we have

le*(z = D) =1z-D"=1-1-iy|" > 1 > |a

and so Rouché’s theorem holds.

Note: we could have used the regular Rouche theorem here, but the symmetrized
one is Stronger and lets us be unsure of the functions when we start.

Next we verify that the roots are all simple. Suppose e*(z — 1)" = a. Then

g(2) =" (z=1)" + ne*(z — 1!

=a+ne*(z—1)"!

If this is zero, then z — 1 = —n. But Rez > 0 and n > 1, so this is impossible.

15 S19

Problem 1

Let f € C*(R) be a real valued function that is uniformly bounded on R. Prove
that there exists a point ¢ € R such that f”(c) = 0.

Proof

Suppose not. Without loss of generality, assume f” > 0 always. Let x be a
point such that f”(x) > 0 or y be a point such that f'(y) < 0.
Note that for all z > x, f’(z) > f’(x). Thus f(z) > f(x) + f'(x)(z — x) and

thus goes to co. Similarly we can analyze z < y.
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Problem 2

Let p be a Borel probability measure on [0, 1] that has no atoms. Let p, ...
be Borel probability measures on [0, 1]. Assume that y, — p in the weak-star

topology.
Denote F(t) = u([0, t]) and F,(t) = p,([0, t]). Prove that F, — F uniformly.

Proof

Let ¢ > 0. Since p has no atoms, we can take finitely many points x; < -+ < xy
such that p([x;, xi11]) < e.

Note that F, — F pointwise by the Portmanteau theorem (or a simple ar-
gument involving continuous functions approximating [0, t]). Then for x;_1 <
s < x;, we have

|(Fr = F)(s) = (Fn = F)(xi)| < [pa([s, x;]) = p([s, x:])
< |pn([s, xi]) — el
< pn([xiz1, xi]) + €

whose limsup is at most 2¢ at n — co. Thus take N; such that for all n > N, the
above quantity is at most 3¢

Thus when we take N; even larger so that |(F, — F)(x;)| < ¢, we can take the
maximum of each of these integers and get some N such that for all s € [0, 1],
when n > N, we have |(F, — F)(s)| < 4¢. This is uniform convergence.

Problem 3
1. Let f be a positive continuous function on R such that lim;|,« f(t) = 0,
i.e., f vanishes at infinity.

Show that the set {hf | h € L'(R),||A||;1 < K} is a closed nowhere
dense set in L! for any K > 1.

2. Let {f,} be a sequence of positive continuous functions on R that vanish
at infinity. Show that there exists g € L! such that g/f, ¢ L! for any n.

Proof, Part 1

First, closedness. Suppose h,f — g in L.
Then flg/fl < liminf flh,,l < K by Fatou’s lemma, so the set is closed.
For nowhere density: it suffices to show there is g € L! with small norm,
but g/f has arbitrarily large norm.
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First, note that eventually, 1/f is at least magnitude 12. On an interval of
width 1 past this point, have g take the value 1.

Next, 1/f is eventually at least 2° on an interval of width 1 past the first
interval. Have g take the value 1/4 here.

Repeat as often as needed, and scale g appropriately so its L! norm is small,
but g/ f has large L' norm.

Proof, Part 2

Next, partition the line into E; U --- U E, U ... such that each set is infinite in
measure and consists of intervals of length 1 (for example, E; is every second
interval, and E, is every second interval of the remaining ones after the first
n — 1 sets are removed).

Do the construction above restricted to each E, and make sure the norm of
g is still small, but now make sure g/ f, on E, has infinite norm.

Problem 4
Let V be the subspace of L¥([0, 1], p) (where p is Lebesgue measure) defined by

V:{feL"ollimn/ fexists}
n—ooo [O,l/n]
1. Prove that there exists ¢ € (L*)* such that ¢(f) = limn /[0 S for every
fev.
2. Show that given any ¢ € (L*)* satistying the condition above, there exists
no g € L' such that ¢(f) = [ fgforall f € L™.
Proof, Part 1

Define ¢ : V. — R via ¢(f) = limn/[O 1y fo We need to verify that this is
continuous. Note that

16 < limsupl|fllp - n/n =1l

and so this functional can be extended by Hahn-Banach.

Proof, Part 2

Let ¢ be any such functional. Suppose ¢(f) = [ fg forall f € L*.
Consider f, = ax[i/n,1]- Note that ¢(f,) = 0 for all &, s0 g = 0 on [1/n,1],
which is true for every n, so g = 0, a contradiction.
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Problem 5

1. Prove that L? is a separable Banach space for 1 < p < oo but L% is not
separable.

2. Prove that there exists no linear bounded surjective map T : L# — L' if
p> 1.

Proof, Part 1

These are easily shown to be Banach spaces. Recall that to show a space is
complete, it’s enough to show that absolutely convergent series converge. So,

take Y| full < oo. Then

(/ (Z'f"')p)up < D lfull < o

so f =Y fu € LP. Then the dominated convergence theorem finishes the job.

For separability in L?, consider that Schwartz functions are dense in L?, that
the space of polynomials restricted to [-n, n] is dense in Schwartz functions, and
that polynomials with rational coefficients on [—n, n] are dense in all polynomials
in the same interval.

For failure of separability in L%, consider the family of functions xjo,,.
These are all 1 apart in norm, and there are uncountably many of them. Sepa-
rability is clearly impossible.

Proof, Part 2

Suppose T : L? — L! is bounded, surjective, and linear. The adjoint, T* : L* —
L?" is thus bounded, injective, and linear. But then T* is an isomorphism from
L™ to a subspace of L?" and thus a subspace of L?" is not separable, which is
impossible.

Problem 6

Let H be a Hilbert space and {&,} a sequence of vectors with norm 1.

1. Show thatif &, — & with ||£]| = 1, then &, — ¢ strongly.

2. Show that if lim,,_;—coll&n + &mll = 2, then there exists £ such that &, — £.

144



Proof, Part 1
Write
16 = €7 = (En = E.En = ©)

= (En &) — 2Re(E. &) + (£,)
= 2-2Re(£,&) — 0

since (¢, &,) — 1.

Proof, Part 2

By Banach Alaoglu, there’s a weakly convergent subsequence &, x — £. Note
that

|, + En,|* = (Ene + Enp e + Eny)
=2+ 2Re<§nj,§nk> — 4

If we set j — oo first, we get 2 + 2Re(¢, &,, ) — 4. Thus we know actually that
€Il = 1. Thus &,, — £ strongly.
Now we note that hmk,m%Hgnk + §m|| = 2,50 lim,, 0| + Enll = 2.
Now suppose &, — x is any other similarly produced strongly convergent
sequence. Then ||£ + x|| = 2, so & = x by the reverse triangle inequality.
Thus every sequence has a subsequence which converges strongly (and to
the same vector!)
Much Better Proof, Part 2

We apply the parallelogram law:
€ + Emll® = 20Eal17 + 201 Emll* = 1En — Emll?

The left hand size converges to 4 and the right hand side converges to 4 —
lim||&, — &n||%, so we have a Cauchy sequence.

Problem 7

Let f : C — C be entire and non-constant, and let us set

1 27
T(r) = 5./0 log,

Here log, = max(log, 0). Show that T(r) — co as r — co.

fre'®)| o
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Proof

Recall Jensen’s formula:

fo 2 log|f(re®)|dg = )" log |a_r| + log| £(0)]

where a; enumerates zeroes with |a;| < r.

Note that as r — oo, the sum must also diverge if there are any zeroes. Thus
if f has any zeroes, we must have that £ log, |f(re'?)|d¢ diverges as well, a
contradiction.

Thus f has no zeros.

If f has no zeroes, we consider f — ¢ which does have zeroes. Note that

log|f —¢| <log(If| +¢) <log, (If] + ).

In particular,

log,(1f1 +¢) = |, hst-e
O8I T N og(1f1 + &) = logl £l + log(1 +/If]) < log, |f| + 1+ e/(1—&) |f|+e>1

< max (log, [ f] + 1 +¢/(1 - £),0)
and so we can bound
fozﬂ log, | — el do < f max (log, |f] + 1+ £/(1 — £),0) d0
< flog+|f| +l+e/(1-¢)
Since the LHS goes to infinity, so does the right hand side.

Problem 8
Show that

. _Z = 1 22
San—ZCOSZ—?l—[ _A_Z

where 1, is a sequence in C with A, # 0 for all n such that 3} =1 < oo

[An]

Proof

Recall that if A is the order and h the genus, then h < A < h + 1. The order is
limsup,_,_ loglog M(r)/logr. We can bound |sinz — zcosz| < (1 + |z])|exp 2],
and so the order is at most 1 and hence the genus is at most 1 too.
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In particular, the genus is at most 1, so we have the following product ex-
pansion

sinz — zcosz = CzFed® l_l(l - )Li) exp(z/A;)
i=1 i

where the zeroes must satisfy ¥, 1/]4;]* < co.

Note that sin z — z cos z has a zero of order 3 at the origin, so k = 3 and the
constant C = 1 by computation.

Finally, we observe that sinz — z cos z is odd, so the zeroes pair off and we
combine to get

2 oo | 2
SINZ —zCOSZ = —e 1-—
s 1(-5)

where the exponentials cancel out.

Finally, since everything is odd, we must have e9(*) is even. Because this is
genus 1, we have g(z) = az for some a, and this is never even unless a = 0, so
we have the desired product expansion.

Problem 9

Let D = {z € C | |z < 1} and let A(D) be the space of functions holomorphic
in D and continuous in D. Let

U={f cAD)||f(2)] =1 on oD}

Show that f € U iff f is a finite Blashcke product.

Proof

Let B(z) be a Blaschke product with the same zeroes. Then consider f/B. This
is holomorphic in D and continuous up to the boundary. Furthermore, it lacks
zeroes.

If f/B is not a constant, then for some z € D, |f/B| < 1. But now consider
B/ f which lacks zeroes, is holomorphic, and has a maximum on the interior of
D. This is a contradiction, so f = AB for some constant A. Clearly |A| = 1 by
considering the modulus on the boundary circle.
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Problem 10

For a > 0,b > 0 evaluate the integral

0 logx J
/0 (x +a)? + b2 X

Proof

First, take a branch cut of log along the positive reals.

Consider the keyhole integral from ¢ + ie to R + ie, then around most of a
circle to R — ie, back along a line to ¢ — ie, then around a circle to ¢ + ie. The
integral on the small circle goes to zero (we bound by by logx - x — 0). The
integral on the large circle goes to zero (since logx/x — 0 as x — o). Thus,
we’re left with

(1+27ri)/000:/:2m'ZRes
Y

i (log(—a - bi) . log(—a + bi))

—2bi 2bi
log(—a - bi) log(—a + bi)
=2n ( 25 2 )

which is real.

Problem 11

Let u € C*(R) be smooth 27-periodic. Show that there exists a bounded holo-
morphic function f; in the upper half plane and a bounded holomorphic func-
tion f_ in the lower half-plane such that

u(x) = lim (£, (x + ie) - f-(x = i)

Proof

First, we solve the Dirichlet problem in the upper half-plane with u/2. We get
a harmonic function g, in the upper half plane with some harmonic conjugate
hy. Write f, = g4 + ih,.

Then write f= = —f,(z). This way, Re(f-(x)) = — Re(fi(x)) for x € R, but
the imaginary part has the same sign.

Observe too that f- is holomorphic in the lower half plane.

Thus fi(x + i) — f_(x — ie) goes to u(x)/2 + u(x)/2 = u(x).
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Problem 12

Let H be the vector space of entire functions f : C — C such that
[P duta) <o

where du(z) = eI’ dA(z) where 1 is the Lebesgue measure.

1. Show that H is a closed subspace of L*(C, dp).

2. Show that for all f € H, we have

£ = 1 [ £ dyt)

Hint: Show that the normalized monomials

1 n
en(z)=Wz n—O,l,...

form an orthonormal basis of H.

Proof, Part 1

Let f, — f in L*(C,du) where f, € H. It suffices to prove that f, — f €
leoc(dﬂt), since then it will converge locally in L' and thus locally uniformly by
a standard application of the mean value theorem:

@)~ fn(@)] =i/ o = fuldd — 0
B(z,r)

2mr

so the sequence {f,} is Cauchy (and in fact this is locally uniform). Since the
locally uniform limit of holomorphic functions is holomorphic by an application
of Morera’s theorem, f is holomorphic.

Now to show locally L? convergence.

Pick R > 0. Then 0 — [|f = ful?e™*’ 1 = ¥ Jsor)f = fal’ss0 fo = f
in L2 (dA).

Thus f is holomorphic, since it’s the locally uniform limit of holomorphic
functions.
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Proof, Part 2

It’s clear that the normalized monomials are orthogonal since their products
are monomials of positive degree which on every circle have integral zero. To
show they’re actually normalized, we calculate

21
/ —22" -2 ga(z) — / / e’y dO dr
mn.

— 2n+1 —r dr
T’l! 0
1 r~ _

= — s"efds =1
Tl! 0

by a change of variables and viewing the last integral as the gamma function.
Thus these normalized monomials are in fact orthonormal. Furthermore,
they are a complete orthonormal system.
Fmally, we verify the desired equality for all normalized monomials. We
compare ,)1/2 to

1 1 = 1 1 = 2

n,zw _ n,zw —|w|
T ./q: (ﬂn!)l/zw e dp(w) = /(nnl)l/ZW ¢ ¢ dA(w)
wh (z w)w d/l(w)

\/7.[3
eFE0aAQ)

Now that we have the basis, we can calculate with a standard trick what the
integrand should be.

First, note that the operator f — f(w) is continuous as an L? operator:

/ @) dA‘
B(w,(r—|wl)/2)
S SN2, r).an)

|f(w)l <

S W ll2so,r),dp
S N fle2ee,ap

by the mean value property.
Next, since f + f(w) is a continuous L? operator, it is represented by a
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function g,,(z). We can discover g,, as follows:
Gw(2) = (Gw>gz) = Z<gw’ en){gz> €n)
= > en(wlen()

n
1 1_
Lyt
T n!
n

— leZW
T

as desired.
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