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Preface

This document started as a collection of notes prepared for the courses of advanced
calculus for undergraduate and graduate students of economics held at the Scuola
Sant’Anna. It has been a work in progress for more than ten years. There are
multiple purposes of this work. First, the treatment of some topics, most notably
topological and metric spaces, but also measure theory, is developed in a rather
axiomatic way, starting from general definitions and then analysing what these def-
initions imply under different conditions. The axiomatic approach is an excellent
tool for training students in logical deduction, logical consistency, and formalisa-
tion of ideas. Attention is paid here not only to the final results, but also to how
those results are derived and what type of logical relation connects them. For this
purpose, I decided to clearly separate the analysis of topological, normed, and
metric spaces, which are often merged in introductory and middle-level calculus
textbooks. Second, while presenting material which is already part of basic intro-
ductory courses on calculus, such as numerical sequences, series, and differential
calculus, I follow a theorem-proving approach, stressing the boundary of appli-
cation of the different theorems, often attempting to provide thought-provoking
counterexamples. I also include notable results that are often used in applied
mathematics books, but that I have found to be constantly missing in basic- and
mid-level mathematical courses. For many topics, this book provides far more
results than the usual book on calculus, even if not the kind of coverage one could
find in a specialised publication. The idea is to teach the reader the appropriate
language and notions about each topic so that they can understand where and how
to look for more specific discussions should the need arise. The main criterion that
drove the selection of topics is usability in applications, in particular, applications
in economics and social sciences. This is why I have avoided almost entirely any
geometric consideration, which is important in a course for hard scientists and
engineers, and I have insisted on mathematical results mostly useful for optimisa-
tion theory and statistics. The two final appendices, on the initial value problem for
systems of differential equations and on the Brower fixed-point theorem, exemplify
two possible domains of application of the material covered in this book.

I have several people to thank. First, the Allievi of Scuola Sant’ Anna, who, at
different levels, have followed my courses. They asked the questions that this doc-
ument was designed to answer and gave me invaluable feedback on the text itself.

vii



viii Preface

Pietro Battiston, Francesco Cordoni, Pietro Dindo, Carolyn Phelan, and Davide
Pirino provided useful comments at different stages and helped me decide what to
include and what to leave out. This is always a very difficult choice when design-
ing a manual. Marta Talevi and Matteo Quagliotto helped me with the typewriting
of part of the material.

Pisa, Italy Giulio Bottazzi
February 2023
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Preliminaries

1.1 Sets, Equivalence Relations, and Functions

A set is a collection of objects that are elements or points of the set. A subset of a
set is a collection of elements which all belong to the original set. If B is a subset
of A, I will denote it by writing B C A. In general, I will use capital letters, such
as A, to denote sets and small capital letters, such as a, to denote elements. The
intersection of set A and set B, denoted A N B, is the set composed of the elements
common to the two original sets. Their union, denoted A U B, is the set composed of
all elements that belong to at least one of them. Two sets are disjoint if they do not
have elements in common. In this case, their intersection is the empty set, denoted
with 3. If B C A, but B # A, I will write B C A.

I will write a € A if the element a belongs to the set A. The expression da € A
means that “there exists an element a belonging to A ...”, while the expression
Va € A means “for any elements a of A ...”. So, for example, if N is the set of
integer numbers and we want to express the fact that for any integer, there is another
integer that is exactly the first integer plus one, we can write Va € N, 3m € N, such
thatm =n + 1.

The collection of all subsets of A is the power set of A and is indicated by 24.
The name and notation 24 come from the fact that if A contains a finite number of
elements n, then the number of elements of 24 is 2”. This can be easily proved by
induction.

Theorem 1.1 (Number of subsets) If a finite set has n elements, then it has 2"
subsets.

Proof This serves as an example of a proof by induction. If the set A is empty, then
24 = (). If the set A contains one element, A = {a}, then 24 = {A, #}. Thus, the
statement is true for n = 1. Suppose the statement is true for a set with n — 1 elements
and add one element to obtain a set with n elements. The power set of the new set
contains all the 2"~! subsets of the previous set, plus all the 2"~! subsets obtained
© The Author(s), under exclusive license to Springer Nature Switzerland AG 2023 1
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by adding the new element to one of the old subsets. Now 2"~ ! 4 27~1 = 27 and
we have proved that the statement is valid also for sets with n elements. Thus, the
statement is valid for any 7. (]

Consider two sets A and B. Let A x B denote the Cartesian product of the two sets,
that is, the set of ordered pairs (a, b) witha € A and b € B. The very general notion
of a relation is introduced in the following.

Definition 1.1 (Relation) A relation R between A and B is a collection of ordered
pairs, R € A x B.If (a, b) € R, then a is said to be in relation to b.

The sets A and B can be different or they can be the same set. If (a, b)) € R, one
can write a Rb. The set of all elements of A in relation to some element of B, D =
{a € A | 3b € B such that (a, b) € R}, is the domain of R. The set of all elements
of B in relation to some element of A,Ig = {b € B | Ja € A such that (a, b) € R},
is the range or image of R. The image of a subset A’ C A are all elements of B
in relation to at least one element in A’. The inverse image or preimage of a subset
B’ C B are all elements of A in relation to at least one element of B’. For any relation
R C A x B, we can define an inverse relation R~ € B x A with the stipulation
that (b, a) € R~ lifand only if (a, b) € R.

Although important, the concept of arelation is, in general, too generic for practical
use. It becomes more meaningful by imposing some additional requirements. These
generally take the form of the inclusion or exclusion of specific ordered couples in
the set R. The most commonly used relation which we come across is the equivalence
relation.

Definition 1.2 (Equivalence Relation) A relation R C A x A is an equivalence
relation on the set A if it is

e reflexive, thatis Va € A, (a,a) € R ;
e symmetric, thatis if (a, b) € R, then (b,a) € R ;
e transitive, that is if (a, b) € R and (b, ¢) € R, then (a, c) € R.

An equivalence relation is generally denoted with ~ (or other similar symbols such
as =), so if R is an equivalence relation and (a,b) € R one writes a ~ b. The
definition of an equivalence relation on a set A naturally groups its elements into
classes.

Definition 1.3 (Equivalence Class) Consider an equivalence relation R € A x A
defined over a set A. Consider a generic elementa € A. Theset[a] ={x €e A | x ~
a} is the equivalence class of a. The quotient set A/R is the set of all equivalence
classes.

The equivalence class [a] is the image of the element a in the equivalence relation.
Equivalence classes partition the set A into disjoint subsets.
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Theorem 1.2 The different equivalence classes are disjoint, and their union is the
entire A.

Proof Consider two equivalence classes [a] and [b]. If 3x € [a] N [b], then x ~ a
and x ~ b, and, for the transitive property, a ~ b. That is, [a] = [b]. For the second
part of the theorem, note that A = U,cla]. O

The following example defines an equivalence relation on the set of natural numbers,
including zero, Nog = {0, 1, 2, 3, ...}, and identifies its equivalence classes.

» Example 1.1 Modulo p equivalence Consider a natural number p > 1. On the
set Np, define the following relation R: two numbers n and m are related if they
are equal or their difference, the greater minus the smaller, is a multiple of p. This
relation is reflexive and symmetric by construction. In addition, if m Rn and nRI,
then m RI (you can prove it considering all possible orders of the three numbers).
Thus R is an equivalence relation on Ny. The equivalence classes are denoted with
[0], [1], ..., [p — 1]. The class [k], with k = 0, ..., p — 1, contains the numbers
{k,k+p, k+2p, k+3p,...}.

A commonly used type of relation is that of functions.

Definition 1.4 (Function) Consider the relation R € A x B.If Va € Dg,3b € B
such that (a, b) € R, then R is a function or map.

A function from A to B is a relation that assigns exactly one element of B to each
element of its domain D C A. Functions enjoy a special notation. A function from
Ato Bisoftendenotedby f : Dp € A — B andif (a, b) € f one writes f(a) = b.

Definition 1.5 Consider a function f : A — B. The function f is injective or into
if Vb € Iy, 3la € Dy such that f(a) = b. The function f is surjective or onto if
Iy = B. The function f is one-to-one or bijective if it is injective and surjective.

In other terms, a function is injective if any element of the image has a preimage
made of a single element, while it is surjective if it has the largest possible image.
With some abuse of notation, I will denote by f(A’) with A’ C A, the set of images
of points in A’, f(A’) = {b € B | 3a € A, f(a) = b}, and by f~1(B’) with
B’ C B, the set of points in A that are preimages of points in B’, f~!(B’) = {a €
A | 3b € B', f(a) = b}. In general, the inverse of a function is not a function.
However, if f is injective, then Vy € Iz, the set f ~1(y) contains a single element
so that f~! is a function.
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1.2 Order Relations, Supremum, and Infimum
Another widely used type of relation is the order relation.
Definition 1.6 (Order Relation) A relation R C A x A is an order relation if it is

e reflexive, thatis, Va € A, (a,a) € R;
e antisymmetric, that is, if (a, b) € R and (b, a) € R, then a = b;
e fransitive, that is, if (a, b) € R and (b, ¢) € R, then (a, ¢) € R.

The order relation is said to be fotal if Ya, b € Ais (a,b) € Ror (b,a) € R.

An order relation is denoted by < or > (note the use of the non-strict inequalities). A
reflexive and transitive relation R is a preorder relation. It becomes an order relation
by setting a = b if (@, b) € R and (b, a) € R. In this way, an equivalence relation
is induced in the set by the relation R and R is by construction antisymmetric with
respect to this equivalence relation. Any order relation also has a strict version.

Definition 1.7 (Strict Order Relation) Let R C A x A be an order relation. A strict
order relation R’ C R is defined by requiring that if (a, b) € R’ then (a, b) € R and

a#b.

Order relations allow for the definition of “boundedness”.! In what follows, the
couple (A, <) stands for an ordered set, that is, a set and an ordered relation defined
over it.

Definition 1.8 (Upper bound and supremum) A subset C C A is bounded above
if there is an @ € A such that Vx € C is x < a. Then a is an upper bound of C.
Let U(C) be the set of all upper bounds of C. If 3a € U(C) such that a < d/,
Va' € U(C), then a is the least upper bound or supremum of C, denoted by sup C.

An analogous definition is in place for the lower bound.

Definition 1.9 (Lower bound and infimum) A subset C C A is bounded below if
thereisaa € A suchthatVx € C isa < x. Then a is a lower bound of C. Let L(C)
be the set of all lower bounds of C. If there exists an element a € L(C) such that
a' < a,Va' € L(C), then a is the greatest lower bound or infimum of C, denoted by
inf C.

IfC =@,then L(C) = U(C) = A.ForanysetC,C € L(U(C))andC C U(L(C)).
If a = sup C, then from the definition of supremum it follows that a € L(U(C)).
But since a € U(C), a is greater equal than all elements of L(U(C)), so that

' A more general definition based on the notion of distance will be introduced in Chap. 3.
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a = inf U(C). Thus, the supremum of a set is the infimum of the set of its upper
bounds. Analogously, the infimum of a set is the supremum of the set of its lower
bounds. Especially useful are those ordered sets in which one is always sure to find
the supremum or infimum of any bounded subset.

Definition 1.10 (Least upper bound property and greatest lower bound property)
An ordered set (A, <) has the least upper bound property if every bounded above
subset has a supremum and it has the greatest lower bound property if any bounded
below subset has an infimum.

The following theorem clarifies that the two properties above are actually the same.

Theorem 1.3 An ordered set (A, <) has the least upper bound property if and only
if it has the greatest lower bound property.

Proof We prove the theorem in one direction only since the symmetric proof is
basically identical. Let us assume that (A, <) has the least upper bound property.
Consider a bounded below subset C and let L(C) be the set of all its lower bounds.
Since L(C) is bounded above, it has the supremum. Let us call it a. Now a is greater
equal than any lower bound of C, then a = inf C. O

If the supremum of a set exists and belongs to the set, it is the maximal element or
maximum of the set. If the infimum of a set exists and belongs to the set, it is its
minimal element or minimum.

A function whose image belongs to an ordered set is bounded above or bounded
below if its image possesses one of those properties. Generally, a function is said to
be bounded function if it is bounded above and below. For such bounded functions,
we can ask where the function reaches its highest or lowest values.

Definition 1.11 (Maximum and minimum) Consider a function f : X — A from a
set X to an ordered set (A, <). The element x € X is a maximum of the function f in
X if f(x) = sup f(X) anditis aminimum of the function f in X if f(x) = inf f(X).

Note that for the maximum or minimum to exist, three conditions must be met: the
image set f(X) is bounded above or below, it has the supremum or infimum, and the
supremum or infimum belongs to the set itself, that is, they are the image of some
element of X.

Theorem 1.4 (Max—min inequality) Consider a function f : X xY — Z that sends
ordered pairs (x,y) € X X Y to an ordered set (Z, <) with the least upper bound
property. Then for any Ax € X and Ay C'Y such that f(Ax x Ay) is bounded,

inf sup f(x,y)> sup 1nf fx,y).

X€AX yeAy yeAy X
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Proof For any x € Ax define u(x) = sup,cy, f(x,y) and for any y € Ay define
[(y) =infyca, f(x,y). These functions exist because the image of f is bounded and
the order relation has the least upper bound and the greatest lower bound properties
(see Theorem 1.3). Then V(x,y) € Ax x Ay itis u(x) > f(x,y) > [(y). This
implies infyea, u(x) > SUPyca, [(y), which proves the assertion. ([l

As the name of the above inequality suggests, it can be applied to maximum and
minimum, instead of supremum and infimum, if they exist.

1.3 Countable Sets

Depending on the number of their elements, sets can be finite or infinite. Among the
latter, of particular relevance are the sets that contain a number of elements equal to
the natural numbers.

Definition 1.12 The infinite set A is countable if there exists a one-to-one map f
from A to N (the set of natural numbers).

The function f associates an index n € N with any element of A. Notice that the
one-to-one map of the previous definition actually induces a total order relation in
the countable set: if aj, ap € A, f(a;) = ny, and f(az) = ny, one might say that
ai > ap ifn; > ny. This observation is related to a useful property of countable sets.

Theorem 1.5 Every infinite subset of a countable set is countable.

Proof Let A be countable, f : A — N aone-to-one map, and B C A infinite. Order
the elements in B according to the order relation induced by f on A. Assign an index
to the elements of B according to this ordering: by is the k™ largest element in B.
This is a one-to-one map from B to N. ]

Notably, the Cartesian product of countable sets is countable.

Theorem 1.6 If A and B are countable, then A x B is countable.

Proof Consider two one-to-one maps f4 : A — Nand fp : B — N. These maps
exist because the two sets are countable. Order the elements of A and B according
to these functions and arrange them along the row and column headings of a table,
as shown:
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by by bz ..
(a1,b1) = (a1,b2)  (a1,b3) ..
v VA
ay|(az,b1) (a2, b2) (a2, b3) ...
IS e
as|(as,b1) (a3, b2) (a3, b3) ...
v

a

Now, count the elements of the Cartesian product according to the depicted arrows.
This counting covers all A x B and is one-to-one to N. (]

We are now ready to prove a fundamental fact of mathematics.

Theorem 1.7 The set of rational numbers Q is countable.

Proof Let p, g € N denote the rows and columns of a matrix like the one defined
in the proof of Theorem 1.6 with the set of natural numbers N as row and column
headings, reporting (p, g) = p/q in each entry. Count the entries in that matrix
as described there, but skip a position if the fraction p/g has already been met. In
this way, a one-to-one relation n(g) is defined between positive rationals g € Q-
and natural numbers. Consider any ¢ € Q and set n'(¢) = 2 xn(q) + 1if g > 0,
n'(q) =2 x*n(—q)if ¢ < 0and n’(0) = 1. n’ defines a one-to-one relation between
Q and N. O

Not all infinite sets are countable, as the following example shows.

» Example 1.2 Anuncountable set To build an uncountable set, consider the set of all
binary infinite sequences S_: {(s1,52,53,...,8,...)} with s; € _{O, 1}. Now, take
any countable subset of S, S C S. By hypothesis, the elements of S can be counted,
S =(s',s2,...,5",). Consider a new sequence s’ € S such that s;. =1 —s;, where
s; is the j™ element of the i sequence in S. By construction, s’ is different from
any element of S but s’ € S. Then, it cannot be that § = S. The elements in S are
actually in a one-to-one relation with real numbers.

1.4 Operations and Fields

A field is a structure that is commonly encountered in linear algebra. For the sake of
completeness, we provide its definition here. To this end, we need the concept of an
operation on elements of the set.
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Definition 1.13 (Binary operation) A binary operation O on a set A is a function
from A x A to A.

An operation maps an ordered couple of elements of A, say (a, b), to a third element
of A, generically denoted O (a, b), which is the result of the operation. The following
is a list of possible properties of an operation.

Definition 1.14 Let O and O’ be two operations on A, and a, b, and ¢, generic
elements of A. Then

O is associative if O(O(a, b),c) = O(a, O(b, ¢));

O is commutative if O (a, b) = O(b, a);

O’ is distributive with respect to O if O'(O(a, b), c) = 0O(0’(a, ¢), O'(b, ¢));
a is the neutral element of O ifVx € A, O(x,a) = O(a, x) = x;

a is the absorbing element of O if Vx € A, O(x,a) = O(a, x) = a;

assume the operation O has the neutral element, a. Then if forx € A, 3y € A
such that O(x, y) = O(y, x) = a, the element y is said to be the inverse x.

A subset B C A is closed with respect to operation O, if Va, b € B, O(a, b) € B.
Using the notion of binary operations, a field can be formally defined.

Definition 1.15 (Field) A field (A, +, %) is a set A together with two binary oper-
ations, an addition or sum operation + and a multiplication or product operation
such that

e - isassociative, commutative, has a neutral element, denoted by 0, and any element
of a admits an inverse, often called the opposite;

e :xisassociative, commutative, and has a neutral element, denoted by 1. All elements
apart from 0 have an inverse, often called reciprocal,

e x is distributive with respect to +.

From the very definition of a field, a few properties follow. First, for any a, the
distributive property implies that

a=axl=axO0O+1)=@@*x0)+@*x1)=(@x0)+a

so that a x 0 = 0. That is, the neutral element of the sum is the absorbing element
of the product. Next, consider the neutral element of the product, 1, and denote its
opposite (its inverse with respect to addition) by —1. Then, for any «,

O=a*0=ax(1+(=1)=(ax*1)+ (ax*(=1),
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so that a % (—1) = —a. That is, the opposite of a is obtained by multiplying a by the
opposite of 1. From Definition 1.15, it is clear that any field should contain at least
two elements: 0 and 1. The following example shows that this is also enough.

» Example 1.3 (The smallest field) Consider the set A = {0, 1} with the following
binary operations:

+/0 1 *|0 1
0]01 000
110 1101

The operations are defined using a table: the entry relative to a specific row and
column is the result of the operation between the element associated with that row and
that column. The multiplication table is completely defined by the properties seen
above. The addition is defined using the usual rules that we know from arithmetic
with the only exception that now 1 + 1 = 0. Note that if we put 1 4+ 1 = 1, then the
element 1 would not have an opposite, violating the requirement of Definition 1.15.
You can directly check that these operations define a field on A.

A class of fields with a finite number of elements can be built by considering
integers modulo p.

» Example 1.4 (The field of integers modulo p) Consider the set of the first p natural
numbers Z, = {0,1,2,..., p — 1}. Define the operations + and * by adding or
multiplying the elements with the usual arithmetic rules as if they were integer
numbers, but dividing the result by p and taking the remainder. You can easily check
that these operations are both associative and distributive. The thornier question is
the existence of the inverse.

First, notice that all elements have an opposite: indeed the opposite of n < pisjust
p —n. Now, suppose that there are two positive integers m and n, different from 1 and
p, such that m x n = p. This means, using the remainder rule, that m x n = 0. Now
assume that both m and n have an inverse, thenm L smsnsxn=! = m~1%0xn=1 =0
but also m™' s m «xnxn~! = 1 %1 = 1 which implies 1 = 0, contradicting
Definition 1.15. In order to avoid this issue, we have to consider values of p without
integer divisors. In fact, if p is a prime number, (Z,, +, *) is a field.

1.5 Real Numbers

The next definition introduces three alternative ways of thinking about the set of real
numbers: as an ordered field, as an extension of rational numbers including ordered
couples of “contiguous” sets, or as a collection of elements defined using the decimal
representation. I will refer to the different definitions when necessary, but I will not
prove that they are equivalent.
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Definition 1.16 (Real Numbers) The set R of real numbers can be defined in three
alternative ways:

1. A field (R, +, %) with an ordered relation < compatible with its operations and
with the least upper bound and the greatest lower bound properties (see Defini-
tion 1.10).

2. Consider all couples (A, B) of subsets of QQ such that

eifx € Aandx’ < x,thenx’ € Aandif y € Band y’ > y, then y’ € B;
eVx e A Vye B, x <y,
e Ve >0,3x € A,y € Bsuchthat |[x — y| < e.

These couples are known as Dedekind cuts, and they are in a one-to-one relation-
ship with the real numbers.

3. Consider the decimal representation of numbers:

= finite digits . countable sequence of digits .

For rational numbers, the part beyond the decimal separator . is finite or periodic,
with a pattern that repeats indefinitely. If that part is neither finite nor periodic,
then the number is irrational, a real number that does not belong to Q.

In what follows, I will denote by R>¢ the subset of nonnegative real numbers and
by R. ¢ the subset of positive real numbers. A similar notation will be used for
nonnegative Q> and positive Q.o rational numbers. Among the three alternatives in
Definition 1.16, the second is probably the less intuitive. A real number x is described
in terms of two sets of rational numbers: the set of all rational numbers less than x and
the set of all rational numbers greater than x. Despite its abstraction, this is probably
the most practical definition when one wants to prove the various properties of real
numbers. The third alternative in Definition 1.16 provides an intuitive way of thinking
about real numbers and clarifies their relationship to rational ones. Rational numbers
do not have a unique decimal representation. For example, 1 and 0.9 are the same
number. However, irrational numbers do, as they cannot end with a constant sequence
of 9s. The first alternative in Definition 1.16 is the most operative. The expression
“compatible with its operations” means that the ordering relation is preserved (or
reversed) under addition and multiplication in exactly the same way as we are used
to in arithmetic: if x < ythenx +z < y+zforany zand xy > Oifx,y > 0
orx,y < 0.2 Given x € R, [x] denotes the integer part of x, that is, the largest
integer, possibly with sign, that is lower than or equal to x. The order relation on
real numbers leads directly to the notion of interval (a, b) as the set of points greater
than a and lower than b. We will use the notation [a,b] = {x e R | a < x < b},

2 An axiomatisation of this point is easy to produce. Since nothing is gained, in terms of under-
standing, from such a tedious exercise, I prefer to omit it.
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[a,b) ={x e R|a <x < b},and (a,b] = {x € R | a < x < b}. Define the
absolute value |x| of a real number x as |x| = xif x > 0and |x| = —x if x <O.

Definition 1.17 (Increasing and decreasing functions; local maximum and mini-
mum) Consider a function f : (a,b) € R — R and a point x € (a, b) then

e fisincreasinginx if3§ > Osuchthatif|x —y| < §,then (f(x)— f(y)(x—y) >
0;

e fisdecreasingin x if 35 > Osuchthatif |[x —y| < §,then (f(x)— f(y)(x—y) <
0;

e x is a local maximum of f if 3§ > 0 such thatif |[x — y| < §, then f(y) < f(x);

e x is a local minimum of f if 3§ > 0 such that if |[x — y| < §, then f(y) > f(x);

e the function f is monotonically increasing or monotonically decreasing in the
interval (a, b) if it is increasing or decreasing in all points of the interval;

e the “strict” version of the definitions above replaces “>" and “<” with “>" and

@ 9

<.

A function is monotonic, or has a monotonic behaviour, in an interval if it increases
or decreases monotonically in that interval. The definitions of local maximum and
minimum are consistent with Definition 1.11 and will be generalised in Definition 2.3.
The least upper bound and greatest lower bound properties can be used to prove an
important result for a sequence of nested intervals.

Theorem 1.8 (Nested intervals) Consider the sequence of intervals (Ix) withk € N
defined as
Iy = lak, bl = {x e R | ax < x < by},

where ay < by. If Ir+1 C Iy, Vk, the set ﬂ,fozl Ii is not empty.

Proof Because the intervals are nested, Vi, k, ay < by,. Consider the set A = {ay |
k € N}. Since Vk, ay < by, A is bounded above. Then, for the property of real
numbers, there exists x = sup A such that x > a;, Yk. Furthermore, any by, is an

upper bound of {ay}, so that x < by, Vk. Then x € ﬂ,fil Ix. A similar proof can be
derived using the infimum of the set B = {b; | k € N}. (Il

There are a couple of useful inequalities that it is important to review. The first is
about the absolute value.

Theorem 1.9 (Triangle inequality) For any two real numbers x and y, |x| + |y| >
|x 4+ yl.

Proof Just observe that
(x+ )2 =2+ y 20y < 24+ y? 20yl = (x| + [yD?

and remember that if a? = b2, then a = +b. O
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For the second inequality, note that given two positive real numbers x and y and any
natural number 7,

xn_yn:(x_y)(xn—l+yxn—2+y2xn—3+”.+yn—l).

The second parentheses contain n terms, so, if x > y, we get the difference of powers
inequality,
nx—y)y" Tl =x" =y <nx -yl

We will use the summation symbol Y _ to denote a sum of elements that is difficult
to write explicitly. For example, the sum of the first # integer numbers is denoted by
Y i_ k (see Exercise 1.1). There is a useful rule regarding summations.

Lemma 1.1 (Summation by parts) Given two generic sets of numbers {ay, ..., an}
and {bls D) bn+1},

n n
> ar(brsr — b)) + Y bi(ax — ax—1) = anbyy1 — arby.
k=1 k=2

Proof Open all the parentheses and simplify the resulting expression. O

» Example 1.5 (Geometric progression) We derive a simple expression for the ge-
ometric progression, the sum of a finite number of terms with a fixed ratio. For
a,r € R, define s,(a,r) = a + ar + ar’ + ... = Zzzoark. If r = 0, then
sp(a,r) = a. If r = 1, then s,(a,r) = na. If r # 0,1, by simple algebra-
ic simplifications, it is easy to see that rs,(a, r) — su(a,r) = ar"*! — a. Thus,
sp(a,r)y =a(l —r"thH/(1 —r).

We will use the product symbol [] to denote a product of elements. For example,
the factorial of n € N, is defined as n! = I—[Zz1 k, while 0! = 1.

Theorem 1.10 (Archimedean property) Consider y € R.g. Then Vx € R, 3n € N
such that ny > x.

Proof Consider the set E = {ny | n € N}. Assume that E is bounded above and set
z = sup E. Now z — y < z, which implies that there exists an element of E, say my
for some integer m, such that my > z — y, thatis, (m 4+ 1)y > z, which is absurd
for the properties of the supremum. Thus, E is unbounded, and the statement is
proved. (]

The Archimedean property is used to prove a fundamental fact about rational num-
bers.
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Theorem 1.11 (Density of rational numbers) Given two real numbers x <y, it is
always possible to find a rational number g € Q such that x < q < y.

Proof By definition y — x > 0, and therefore, for Theorem 1.10, 3n € N such that
n(y —x) > 1, thatis nx + 1 < ny. Let m be an integer in the interval (nx, nx + 1],
and thus nx < m < nx + 1 < ny. Dividing the inequalities by n shows that the
rational number g = m/n fulfils the statement. (I

Theorem 1.11 is summarised by saying that Q is dense in R. From Definition 1.16 (1),
it follows that any strictly increasing function f defined over an interval of rational
numbers (a, b) C Q can be directly extended to any real number x € (a, b) by
taking

F(x)=sup{f(g)la<gqg<x}orfx)=inf{f(q)|x<g<Db}.
qeQ q€Q

In this way, a strictly increasing function is defined over the interval of real numbers
(a, b). This definition is meaningful because the supremum and infimum are unique
and, according to Definition 1.16 (1), the two extensions are identical. If the function
is strictly decreasing on the rationals, one replaces the supremum with the infimum,
and vice versa, in the above definition, obtaining a strictly decreasing function on the
real. In general, since the majority of functions we encounter are piecewise strictly
monotonic, we can immediately think of them as real functions, even if we are
practically able to compute their value only for rational arguments.

This technique can be applied to obtain a proper definition of the exponential
function on the set of real numbers. We need a preliminary result on the existence of
the n™ root of a positive real number.

Theorem 1.12 (n™ root of a positive real number) For any positive real number x
and any natural number n, there exists one positive real number y such that y" = x.

Proof Consider the set E = {z € R.¢|z" < x}. Clearly x/(1 4+ x) € E and (x 4+ 1)
is an upper bound of E, thus E is not empty and bounded above. Let y = sup E > 0.
I want to show that y" = x and I will prove this by contradiction. Start by assuming
y" < x. Then there must be a positive number 0 < & < 1 such that (y + #)" < x.
In fact, from the difference of powers inequality,

O+ 1" —y" <nh(y + )" <nh(y + D"

Thus, it is sufficient to choose & such that nh(y + 1)"*! < x — y". But this is a
contradiction because there are no numbers greater than y in E. Next, assume that
y" > x. In this case, there must be a positive number % such that (y — &))" > x. In
fact, from the difference of powers inequality,
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Y' = (v =" <nhy" .
In this case, it is sufficient to choose A such that nhy"~' < y"* — x. This is a
contradiction because y — A cannot be an upper bound of E. U

The n™ root of x is denoted by {/x or x'/”. Obviously, 1'/" = 1 and 0'/" = 0,
Vn € N. The function f(x) = x'/” is the inverse function of g(x) = x". Since the
latter is strictly increasing, so is the former. This proves that the y in Theorem 1.12
is unique and that x'/" > 1if x > land x!/" < 1ifx < 1.

For any x, y > 0 and any couple of integers n and m, x"y" = (xy)" and (x™)" =
(x™)™. Thus, x/"y!/" = (xy)!/" and (x")!/™ = (x!/™)" We have extended the
definition of power to any positive rational number ¢ € Q-o, ¢ = n/m. This
definition can be extended to positive real numbers.

Theorem 1.13 (Power with positive real exponent) Forany a, b € R~ the power of
base a with exponent b, denoted as a®, is a positive real number such that¥e € R-:

1. 1" =1land if b > c thena® > a ifa > 1, a® < a€ ifa < 1;
2. ab+c :abac;
3. ab = (a®)e.

Proof We startby considering rational exponents. Any two positiverationals g; > g2
admit a representation as the ratio of naturals, g1 = ni/m and g = ny/m,
with a common denominator m and n; > ny. If @ > 1, then a'/™ > 1, and
a?' = (a'/™m > (a'/my" = a9 so that a9 is a strictly increasing function of
the exponent. Analogously, if a < 1 one can prove that a? is strictly decreasing.
Note also that Vi, m € N, 1/™ = 1. In general, one has a9 79 = gm+m2)/m —
(al/mymn2 = gm/mgna/m — g1 442 and, at the same time, a™29' = (a9')"2. Taking
the m™ root of the last expression, one gets a9192 = (a?1)%>. Thus, all the properties
of the statement are true when the exponents are rational numbers. Now consider
the case a > 1. Because the function is strictly increasing, Vb € R. ¢ we can define
ab = sup,cq_,{a? | ¢ < b}. This function is strictly increasing by construction.
Given two positive real numbers b and c,

aba¢ = sup {a?' | q1 < b} sup {a? | q2 < c},
q1€Qx0 42€Qx0
and
a’* = sup {a?|q <b+c).
q€Q=0

According to Theorem 1.11, for any g1 < band g2 < ¢,3g suchthatg; +¢2 < g <
b+c. Thus a’*t¢ > aba®. At the same time, forany g < b+c,set8 = b+c—q and
let g1 and g be such thatb — §/3 < gy <bandc —§/3 < g3 < c¢. Then q; < b,
g2 < ¢, and g < q1 + q». Using the property of the power with rational exponent,
a? < a® 7t < a9 < a’a¢, that implies a®*¢ < a’a¢. Taking both inequalities
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together, we conclude that a’a® = a?*+¢ and property 2 is proved. For property 3,
simply note that for any positive rational r, it is

sup {a? |q <rby= sup {(@)?" |q/r < b}
qu>0 q/rEQ>0

that is, a”? = (a”)?. For any positive real ¢ just take the supremum over all rational
r < ctogeta® = (a®)?. The analysis fora < 1 is identical, with the only difference
that in this case the function a? is strictly decreasing. Therefore, the infimum should
be used rather than the supremum when defining the power with a positive real
exponent. (I

The previous theorem implies that Va, b, ¢ € R~q, (ab)* = ab and that if a > c,
then a® > ¢?, that is, the power increases with its base. The exponent is extended
to the entire set R by setting ¢ = 1 and a® = (1/a)™ if x < 0. This extension
preserves the properties defined above. In conclusion, we have learnt that we can raise
any positive real number to any real power. This allows us to define two important
functions on the real numbers.

Definition 1.18 (Power function) For any a € R, the power function from R. ¢ to
R. ¢ is defined as f(x) = x“.

The power function increases strictly with x if @ > 0, and decreases strictly with x if
a < 0. Moreover, in both cases, the power function has an inverse, f -1 x)=x la,

and its image is R . If a = 0, the function is constant and equal to 1.

Definition 1.19 (Exponential function) For any a € R, the exponential function
from R to R. ¢ is defined as f(x) = a*.

The exponential function increases strictly with x ifa > 1, decreases strictlyifa < 1,
and is constant and equal to 1 ifa = 1.3 This function admits an inverse, which will
be discussed in Example 5.10. We will use the existence of the exponential function
defined on real numbers to derive an important relation between the arithmetic and
geometric means of a set of positive numbers.

The n-fold Cartesian product of R with itself will be denoted as R". A bold symbol
x will generically denote an element of R” or an n-tuple, with n real components
X = (x1, ..., X;). RL, denotes the set of n-tuples with nonnegative components and
R , the set of n-tuples with positive components. The special n-tuples 0 and 1 have
all components equal to 0 and 1, respectively. With some abuse of notation, given
two n-tuples x and y, I will write x > yor x > yifx; > y; or x; > y;, respectively,
Vi =1,...,n. Thus,if x € R%), x > 0 and if x € R? ), x > 0. The expression
X > ymeans that x > yand x #y.

3 An alternative definition of the exponential function is presented in Example 5.10.
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Definition 1.20 (Weighted arithmetic mean) Let x = (x1,...,x,) € R”" be a n-
tuple of real numbers and w = (w1, ..., w,) € R? a n-tuple of positive weights.
The weighted arithmetic mean of x with weight w is defined as

D i—) Wiki

a,(x, w) =
! Do Wi
Definition 1.21 (Weighted geometric mean) Let x = (x1,...,x,) € R’éo be an
n-tuple of nonnegative real numbers and w = (wy, ..., w,) € R an n-tuple of

positive weights. The weighted geometric mean of x with weight w is defined as

n 1/ 37 wi
gnx,w) = [[x"

i=1

When all weights are equal, Vi, j, w; = wj, the previous definitions reduce to
their unweighted regular form. If all components are equal to the same value x, then
an (X, w) = g,(x, w) = x. If all weights are multiplied by the same positive constant,
the values of a, and g, do not change. We can prove that, in general, the arithmetic
mean is not lower than the geometric mean.*

Theorem 1.14 (AM-GM inequality) Let x = (xy, ..., x,) be an n-tuple of non-
negative real numbers, and w = (wi, ..., wy,) an n-tuple of positive weights, then
an (X, w) > gn(x, w).

Proof 1If all components of x are equal, the theorem is obviously true. Thus, we will
assume that some components differ. First, we prove the statement when all weights
are equal to 1. For generic positive numbers, using the square of the binomial, it
is immediately apparent that the statement is true when n = 2. From there we
will proceed by induction. Assume that the statement is true for n and consider the
arithmetic average of n 4+ 1 numbers for which one has

n—1

na (=Y xi+y,

i=1

with y = x, + x,4+1 — an+1. Without loss of generality, we can assume that x, 1 <
an+1 < Xx,. In fact, there must be at least one number greater than the average and
at least one number lower than the average. Thus, x,4+1 < y < x,. Since a,41 can
be seen as an average of n numbers, applying the theorem for n elements, we obtain
that

4 One can easily devise a simpler proof based on the Jensen inequality discussed in Corollary 1.1 and
the concavity of the logarithmic function proved in Example 5.9. However, the proof of the latter
property without the use of the AM-GM inequality requires the notion of the limit of a sequence
that will be covered in Chap. 5.
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n—1
n .
apy =y
i=1

Multiplying both sides of the previous equation by a,41 and noting that 0 < (x, —
V)X — Ant1) = An41Y — XnXn+1,

n—1 n+1

n+l
Api1 Z A1y l_[xi > Hxi,

i=1 i=1

which proves the assertion.

Now consider the case in which the weights (w1, ..., w,) are integer numbers.
Then the original n elements (x1, . .., x,,) can be replaced with a new set of Z?:l w;
elements, obtained by repeating each element x; exactly w; times. The integer weight-
ed averages are just regular unweighted averages on the new set, and the theorem
applies.

If the weights are rational numbers, then for each i, w; = p;/q; with g;, p; € N.
It can immediately be seen that the weighted averages do not change if each weight
w; is replaced with the integer Qw;, where Q = ]—[?=1 g;. Thus, we are back to the
case of integer weights, and the theorem applies again.

Finally, consider the case of real weights w. Without loss of generality, we can

assume thatVi = 1,...,n,x; <x;,and )/, w; = 1, settingw; =1 — Y7, w;.
With this restriction, a, and g, become increasing functions of wy, ..., w, and
a, (X, w) = sup {a,x,q) | gi <w;,i=2,...,n}

(@2, qn)€Q™)!

2 Sup {gn(X,q)|q,'Swi,iZZ,...,n}:gn(X,W),
(@20 gn)€QTY!

where g = 1 — Y 7, ¢; and we have used the fact that Vq € QLo an(x,q) =
gn(X, q). U

From the previous result, a famous inequality follows.

Theorem 1.15 (The Young inequality) For any two positive numbers p and q such
that 1/p + 1/q = 1 and for any two nonnegative numbers a and b,

Proof Setx; =a”,x; =b?, w; = 1/p,and wy = 1/¢g and use Theorem 1.14. [

» Example 1.6 (Power mean inequality) Let X = (x1,...,x,) be an n-tuple of
positive real numbers and w = (w1, . .., w,) an n-tuple of positive weights. For any
z > 0, define the weighted power mean
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We want to prove that if y > z, then U(y) > U(z) with the equality holding only
if all x are equal. By direct substitution in the expression above, it is easy to verify
thatVj =1,...,n,

Y N z/y
oy [(WiXG 2o Wi
wjij(y)—zzwl. z/}( 7 ’.1y_l) .

J

Recalling that z/y < 1, apply the inequality in Theorem 1.14 to the right-hand side
to obtain R
wixT Y LW
wjij(y)_Z = (1 - E) wj + Ejil—l_l)l

y Yoo wix;

Summing over j and rearranging terms,

i1 W)X
Z?:] wj

which proves the assertion. Note that the equality in the previous expression requires
that xjy. = (O wix})/ Q01 w;) for all j, that is, that all x are equal.

1.6 Convexity and Concavity

I will omit any systematic treatment of the topics covered in any standard course
of linear algebra. However, as a reference for the reader, I will briefly review some
results that will be particularly useful in the next chapters.

Definition 1.22 (Convex set) The subset A C R” is convex if for any couple of
elements a,b € A and any A € [0, 1]itis Aa+ (1 — A)b € A.

In fact, this definition is not restricted only to pairwise combinations: if A is con-
vex and we consider n elements vy, ...,v, in A, and n nonnegative real num-
bers Ar,...,A, such that Ay + A + --- + X, = 1, the linear combination
AVi + Aovy + - -+ + A,V, is again an element of A. This is easy to prove by
induction. The linear combination above is often referred to as convex combination.
Linear subspaces are an example of convex subsets. On convex subsets, it is possible
to define functions with special, and often useful, behaviour.
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Definition 1.23 (Concave and convex functions) Given a convex subset A C R”,
the real-valued function f : A € R" — R is concave if for any couple of elements
X|,Xp € Aand any A € (0, 1),

F (I =2)x1 +2x2) > (1 = 4) f(x1) + Af (x2).
The function f is strictly concave if VA € (0, 1),
F (1 =2)x1 +2x2) > (1 = 1) f(x1) + Af (x2).

The function is convex and strictly convex if the previous inequalities hold with
< instead of > and < instead of >, respectively.

Note that a function f(x) defined in a convex set A is concave if and only if — f(x)
is convex. A linear function is both concave and convex, but neither strictly concave
nor strictly convex.

» Example 1.7 (Convexity and concavity of exponential and power functions) Using
Theorem 1.14, for any positive a, any two distinct numbers x, y, and any A € (0, 1),
it is a™ A2y = (@) *(@)'=* < ra® + (1 — 1)a”. Thus, we can conclude that
the exponential function in Definition 1.19 is strictly convex.

Consider a > 1. Using the power mean inequality in Example 1.6, for any two
distinct positive numbers x, y and any A € (0, 1), U(a) = (Ax% + (1 — 1)yH)/* >
U() = xx + (1 — A)y, hence Ax? + (1 — A)y? > (Ax + (1 — A)y)“. In this
case, the power function in Definition 1.18 is strictly convex. If 0 < a < 1 the
inequality is reversed, with U (a) < U (1), so that the power function is now strictly
concave. For the case with negative exponent f(x) = x ¢ = 1/x% witha > 0,
using Theorem 1.14, A/x? + (1 —A)/y* > 1/(x*y! ™) > 1/(Ax 4+ (1 — 1)y)* and
we can conclude that the power function in this case is strictly convex.

Concave and convex functions are characterised by a precise ordering of their
rates of increase along a straight line.

Theorem 1.16 Consider a real-valued function f defined on a convex subset A C
R" and let x1, X3, and X3 be three aligned elements in A, with X, belonging to the
segment with end points x| and X3. Then if f is concave,

f(x2) — f(x1) - f(x3) — f(x1) - f(x3) — f(x2)

Ixo —x1ll = Ixs—xall = lx3 —x2

The inequalities are strict if the function f is strictly concave. Replace > with < if
the function f is convex and with < if it is strictly convex.
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Proof Because x; belongs to the segment with end points x; and x3

X2 — X X2 — X X3 — X2 X3 — X2
Xz=|| IIX3+<1_|I |I>X1=|I 3 I|X1+<1_II 3 I|>X
X3 — x| X3 — x| X3 — x| X3 — x|
To prove the assertion, substitute these equations in the inequalities in Definition 1.23
and rearrange terms appropriately. ([

By the previous theorem, if a concave or convex function f is constant at three aligned
points, f(x1) = f(x2) = f(x3), then it is constant on the segment. The following
result generalises the inequalities in Definition 1.23 to a finite set of elements.

Corollary 1.1 (Jensen’s inequality) Consider a set of points (X1, . .., Xp) in a convex
subset of R" and a set of positive real number (A1, ..., Ay) such that Y '_; ; = 1.
Then, if f is concave, f(}_i_, X iXi) > Y iy rif(xi) while if f is convex,
FOOL Aixi) < Y0 A f (X). If the function is strictly concave or strictly con-
vex, the previous inequalities hold with > replaced by > and < replaced by <,
respectively.

Proof This can be easily proved by induction. Because of Definition 1.23, the state-
ment clearly holds for n = 2. Assume that it holds for n — 1. Then considering a
concave function f,

n—1
f ((1 )Y
i=1

But since the statement holds forn — 1,

n—1 A n—1 A
f<21—/\,,xi) > ;1_)%]((&'),

i=1

n—1

Ai A
1 )\nXi +)\nxn> >0 —-A)f <Z = )\.nXi) + A f (Xn).

i=1

and direct substitution proves the assertion for n. The case of a convex function and
the strict versions are proved along very similar lines. (]

The extension of the previous inequality to integrals is presented in Corollary 9.5.
The convex cone is a particular kind of convex set defined as the linear combination
with nonnegative coefficients of a set of elements.

Definition 1.24 (Convex cone) The convex cone or polyhedral cone C generated by
the elements {aj, ..., a;} belonging to R” is defined as

k
C:{x:ZAiai |,\,-zo,i=1,...,k}.

i=1
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The combination with nonnegative coefficients in the above definition is known as a
conical combination. It is easy to see that the convex cone is closed with respect to the
convex combination of its elements. Thus, according to Definition 1.22, it is a convex
set. In general, a convex cone is not a subspace. However, if for alli = 1, ..., k,
—a; € C, then C = span{ay, ..., ai}, that is, C becomes the linear space generated
by the elements that define the cone.

Definition 1.25 (Relative interior) The relative interior C° of the convex cone C in
Definition 1.24 is defined as

k
c’ = x:ZAiai A >0,i=1,...,k
i=1

The relative interior is the set obtained by considering only conical combinations
with positive coefficients. A remark is necessary to avoid confusion. In Chap. 2,
we introduce the topological notion of interior of a set as those elements of the
set that lie “inside” it (cf. Definition 2.2). The relative interior CY is, in general,
not the topological interior of the set C. In fact, consider the cone generated by a
single element {a} € R"” with n > 1. This set has no interior points in the standard
(Euclidean) topology in R”".

Using the notion of inner product, two special cones related to the convex cone
in Definition 1.24 can be defined.

Definition 1.26 (Dual and polar cone) Consider the convex cone C generated by
the set of elements {a1, ..., a;}. Its dual cone C* and polar cone C~ are defined as

Ct={xeR"|x-y=0,VyeC},

and
C ={xeR"|x-y<0,VyeC}.

Clearly C~ = —C™. That is, all elements of the polar cone can be obtained by
considering the opposite of the elements of the dual cone, and vice versa.

Exercises

Exercise 1.1 Prove by induction that the sum of the first » natural numbers s, =
Y i kisequal ton(n +1)/2.

Exercise 1.2 Derive the formula for the sum of the first n even and odd natural
numbers.



22 1 Preliminaries

Exercise 1.3 (Binomial coefficient) Prove by induction that for any a, b € R and

nelN,
0 " (n n—kk (M) _ n!
(@+b) _Z(k>“ b’<k>_k!(n—k)!'

k=0

Exercise 1.4 With reference to Example 1.4, build the addition and multiplication
tables of the field of integers modulus 3.

Exercise 1.5 Consider a bounded set of real numbers E C R and let E~ = {x |
—x € E} be the set of its opposites. Prove that inf £ = —sup E~.

Exercise 1.6 Prove by induction that for x > —1 and any integer n itis (1 4+ x)" >
1 + nx. This is called the Bernoulli inequality.

Exercise 1.7 The Peter—Paul inequality states that Va, b € R and Ve > 0, 2ab <
a® /e +€b?. Prove it. The name of the inequality derives from the old saying “Robbing
Peter to Pay Paul”: if a is Peter’s wealth and b is Paul’s wealth, this is what one does
by increasing €. Hint: Recall the expression of the square of the binomial.

Exercise 1.8 Using Theorem 1.13, prove that Va, b, ¢ € R~q, (ab)* = a®b® and

thatifa > c, then a® > ¢?.

Exercise 1.9 Using Theorem 1.13, prove that by setting ¢ = 1 and a* = 1/a™" if
x <0,thenVx,y € Rand Va € R.qitis a*™ = a*a” and (a*)” = a™*’.

Exercise 1.10 Using the AM-GM inequality of Theorem 1.14, prove that for any real
re0,1)andx > —1, (1 +x)" < 1+ rx, which is another form of the Bernoulli
inequality. Hint: Consider taking the average of 1 and 1 + x with appropriate
weights.

Exercise 1.11 Given n positive numbers X = (xy, ..., x,) and associated non-
negative weights w = (wy, ..., wy), the weighted harmonic mean is defined as
ha(x,x) = (X7 wi) / (37— wi/xi). Prove that g,(x,X) > h,(X, X). Hint: Use
the AM-GM inequality on the inverse of the numbers.

Exercise 1.12 Using the AM-GM inequality of Theorem 1.14, prove that if a func-
tion from R to R is convex and admits an inverse, its inverse is concave, and vice
versa.

Exercise 1.13 Prove that Definition 1.22 implies that for any n elements (X1, . . . , X;,)
in A and any n nonnegative real numbers (1, ..., A,) such that Z?:l A= 1,1tis
Y ' AiX, € A. Hint: Prove this by induction.
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Exercise 1.14 Using Theorem 1.16, prove that if the function f is constant at three
aligned points, f(x1) = f(x2) = f(Xx3), thenitis constant on the segment containing
the three points.

Exercise 1.15 Given a subset A C R” define its dual cone as
CTA) ={xeV|x-y>0,VyecA}.
Prove that C*(A) is a convex set, irrespective of whether A is convex or not.

Exercise 1.16 Consider n elements {X{, ..., X,} of R” such thatx; -x; > 0,Vi, j =
1, ..., n.Let C be the cone generated by these elements and C™ its polar cone. Prove
that C € C™.
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Topology

2.1 Definition and Basic Properties
This chapter is devoted to the study of the following object.

Definition 2.1 (Topological space) Consider a set X and its power set 2. Let T C
2% be such that

1. X,0eT,;
2. the union of a finite or infinite number of elements of T isin T';
3. the intersection of a finite number of elements of T isin T'.

Then T is a topology on X, (X, T) is a topological space, and the elements of T are
called open sets.

Points 2 and 3 of Definition 2.1 can be summarised by saying that the set T is closed
with respect to finite and infinite unions and with respect to finite intersections.
According to the previous definition, on any set X, it is always possible to build the
trivial topology by taking T = {{, X} and the discrete topology, or finest topology,
by taking T = 2X.

» Example 2.1 (Toy topology) Consider the set X = {a, b, ¢} and the topology
T = {0, X, {a}, {a, b}} c 2%. It is immediate to check that the set T is closed
under intersection and union, so that the couple (X, 7') forms a topological space. In
contrast, neither the set 71 = {#, X, {a}, {b}} nor the set T» = {0, X, {a, b}, {b, c}}
can be used to define a topology on X.

In some sense, the set 7' is meant to define the degree of proximity of the different
elements of X. Generally speaking, the higher the number of open sets in which
two elements appear together, the “nearer” they can be considered. In fact, if two
elements a and b appear together in every open, nonempty set, a new set X can be
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considered where the two elements are replaced by their union and an equivalent
topology T defined in X, which is in one-to-one correspondence with 7.

The notion of a topological space comes with a number of other related notions.
Many of them are collected in the following definition and are likely to be familiar
to the reader.

Definition 2.2 Denote with A = {x € X| ¢ A} the complement of A then

1. Ais closed if A€ is open;

2. Ais aneighbourhood of x if A € T and x € A; a neighbourhood of the element
x is generically denoted with N (x);

3. x is a limit point of A if VN(x), y € A such that y € N(x) and y # x; the set
of all limit points of A is the derivative set of A and is denoted with DA ;

4. x is an interior point of A if AN (x) such that N(x) C A; The set of interior points
of A is denoted by int A or AL:

5. x is an exterior point of A if x € int A€,

6. x is a boundary point of A if any neighbourhood of x contains an element of A
and an element of A¢; d A denotes the boundary of A, that is the set of boundary
points of A; clearly 0A = dA€;

7. the closure of Ais A = AU DA:

8. the set B is dense in A if B C A and B = A.

Based on the definitions above, it is immediately apparent that if A € B then
DA C DB,A C B,andint A C int B. A set composed of a single element, called
singlet, cannot have its unique element as a limit point. However, this does not mean
that it has no limit points (Fig.2.1).

» Example 2.2 (Limit points of a singlet) Consider a set X with at least two elements
and the singlet A = {a} C X. Then T = {{, X, A} is a topology on X. In this
topology, the only neighbourhood of any point x € X\ A is X itself. The intersection
of X with A is the same set A, which, by assumption, does not contain x. Thus
0A = DA =X\ {a} = A“.

» Example 2.3 (Toy topology) In the topology of Example 2.1, {a} is an open set
because it belongs to T, {b} is a closed set because its complement, {a, b}, belongs
to T, and {b} is neither open nor closed. The limit points of the set A = {a, b} are
b and c. In fact, the intersection with A of all neighbourhoods of these points (X
in the case of ¢ and X and {a, b} in the case of b) contains a, which is different
from b and c. It follows that A = X. The points of A are internal points, as A is
a neighbourhood of both. That is, int A = A. The boundary of A is made by the
point c. Its only neighbourhood, X, has nonempty intersections with both A and its
complement. Thus dA = {c}. Notice that 9A = A/ int A.

'In some texts the derivative set of A is denoted with A’. I find this notation confusing and will
never use it in this book.
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Fig.2.1 The abstract
set-wise relation between the
set A, its interior A, its
boundary 0 A, and the part of
the derivative set that does
not belong to the set, DA\ A

Givenaset Aandapointx € X,onehasx € int Aorx € int Aorx € 0A = JA°.
If x € A, any N (x) has a nonempty intersection with A and with A€. So,if x € 0A,
but x ¢ A, then x € DA. Thatis dA = A \ int A. The following theorem provides
a basic characterisation of open sets.

Theorem 2.1 A is open if and only if A = int A.

Proof 1If A is open, then it is a neighbourhood of each of its points. Then all its
points are interior points. Conversely, if A = int A then A is the union of the interior
neighbourhood of all its points and, consequently, it is an open set. ]

The interior points of any set A form an open set. In fact, int A is a union of open
sets, more precisely, of all open sets interior to A. If A is open, then A € A°. If
A is closed, then dA C A, because A€ is open. In general, A U dA is closed, as
its complement is int A€, which is open. Also d A is closed, since its complement is
int A U int A€, which is the union of two open sets. Since A = A \ int A, if A is
open, itis 9A = DA \ A. Closed sets can be characterised by the following result.

Theorem 2.2 A is closed if and only if DA C A.

Proof Let A be closed and consider an element x € DA. Assume x € A°. Since
A€ is open, x is an internal point of A€. Thus, there is a neighbourhood of x with
no points of A, thatis, x ¢ DA, which is a contradiction. Thus AN DA = § and
DA C A. Conversely let A be such that DA C A. Consider a point x € A¢. If
x € dA¢, then any neighbourhood of x has a nonempty intersection with A. This
would imply that x € DA, which is not possible because x does not belong to A.
Then A€ does not contain any boundary points. This means that all points of A€ are
interior, that is, A is open and, consequently, A is closed. |

Since the empty set is a subset of any set, it follows that if DA = @, then A is closed.
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» Example 2.4 (Topology of nested sets) Consider an infinite set X and a strictly
nested sequence of subsets A = {A,} such that A, C A,+1 C X. Assume also
that the number of elements of A is greater than one. It is immediate to check that
T = {#, X}UA s closed under union and intersection, so that (X, T') is a topological
space. First, we want to prove that dA, = A{,. Since A, is open, dA, € A{,. For
any a € Ay, either there exists a k > n such thata € Ay or a € Ny Ajy. In the first
case, the neighbourhoods of a are the A; with j > k. In the second case, the only
neighbourhood of a is the space X itself. In both cases, all neighbourhoods of @ have
a nonzero intersection with A, and A, so that a € dA,. Thus, A € 9A, and the
statement follows. Next, we want to prove that DA, = X. For the previous result
and because A, is open, itis A = 04, = DA, \ A,, which implies A, € DA,.
Take a € A,. Now take a neighbourhood of a, let it be Aj,. Then A, U A, is equal
to Aj or to A,, depending on which between £ or n is the largest, and, in both cases,
it contains more than one element of A,,, thus A,, C DA,.

Definition 2.1 stipulates a specific behaviour of open sets with respect to inter-
section and union. As the following theorem clarifies, this stipulation also implies a
specific behaviour for closed sets. The theorem is based on the set-theoretic property
of the complement of the union of sets: (A U B)¢ = A° N B€.

Theorem 2.3 The intersection of any number of closed sets is closed. The union of
a finite number of closed sets is closed.

Proof Consider a collection of closed sets {A;}. Thus, {A{} are open. Now, for the
definition of topology, the union of any number of open sets U; A{ is open. Thus
(UiAf)C = N; A; is closed. Analogously, the intersection of a finite number of open
sets N; A is open. Thus, (N; A7) = U; A; is closed. O

The previous theorem suggests that one could define a topology starting from the
definition of its closed sets and then introduce open sets as their complements.

In Definition 1.11, we introduced the notion of global maximum and minimum
of a function whose image is an ordered set. Using the topological structure of the
function domain, we can define the local version of these notions.

Definition 2.3 (Local maxima and minima) Consider the topological space (X, T),
an ordered set (Y, <), and the function f : A € X — Y. Theelementa € A is
a local maximum of the function f in A if there exists a neighbourhood N (a) of a
such that Vx € N(a) N Aitis f(x) < f(a). Analogously, the element a € A is
a local minimum of the function f in A if there exists a neighbourhood N (a) of a
such that Vx € N(a) N Ais f(a) > f(x).

A strict local maximum or strict local minimum is defined using N (a) \ {a} insetad
of N (a) and the strict inequalities < and >, respectively. Local maxima and minima
are collectively denoted as extrema, or extremal points, and the values the function
takes at these points are called extremal values.
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» Example 2.5 (Toy topology) With reference to Example 2.1, define the function
f:X — R,with f(a) =2, f(b) =3, and f(c) = 4. Then a, b, and c are all local
maxima; b and c are strict local maxima; and « is a strict local minimum.

2.2 Base of aTopology

The set T could contain many elements and one can be interested in finding a parsi-
monious definition of them. The idea is similar to the way things operate in a linear
space: all vectors in the space can be generated as linear combinations of a much
smaller set of vectors.”

Definition 2.4 Consider the topological space (X, T). The set B C T is a base of
the topology if any open set is the union of elements of B.

The set B generates the topology through the union of its sets. To denote that the
base B generates the topology 7', we write T = UB = {Uy B, | By € B}.

» Example 2.6 (Base of toy and nested topology) Sometimes, the notion of base is
not particularly useful. In the toy topology of Example 2.1, any base should contain
the sets {a}, {a, b}, and X. Thus, the base is equivalent to the topology. The same
applies for the topology in Example 2.4. If we remove the open set A;, from the
topology T, then there is no way of obtaining it back as the union of other open
sets. Thus, also in this case, the only base that generates the topology is the topology
itself.

How many sets are necessary to build a given topology? The next theorem goes
in the direction of answering this question while providing a more useful definition
of a base.

Theorem 2.4 Consider the topological space (X, T). The set B C T is a base of
the topology T if and only if for any A € T and any x € A, there existsa B € B
such that x € B C A.

Proof 1f B is a base of the topology, then any neighbourhood of x, N (x) € A, which
exists because A is open and x is interior, is generated by the union of elements of
B, so there should be a B, € B such that x € B, C A.

On the contrary, take A € T. By assumption, for any x, there exists a B, € B
such that x € B, € A. Because A = U, By, A is the union of elements of B. This is
true for any A € T, so B is a base of the topology. (]

2 As already said, the reader should be acquainted with the notion of linear space. If this is not the
case, he/she can ignore the sentence before this footnote without any harm.
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The previous theorem allows for a redefinition of the notion of neighbourhood based
on the elements of the base. For any point x € X and any neighbourhood N(x) € T,
there is another neighbourhood in the base, B, € B, contained in N (x). Thus, if we
have a base B and are required to take a neighbourhood of a point, we can safely
assume that this neighbourhood belongs to B.

Often the problem is not whether a set is a base for a given topology, that is,
if a given T can be obtained via unions of a smaller number of sets. Rather, one
is interested in knowing if the elements of a set B C 2% are enough to generate
a topology on X. We can derive a theorem that provides sufficient and necessary
conditions for this to be the case. It is based on the following basic result in set
theory.

Lemma 2.1 IfA=U; Cjand B = U C}, then AN B =U;;C; N C,.

Proof For any x € AN B, there exist a C; and a C} such that x € C; and x € C},
thatis x € C; N C,then AN B C U;C; N Cy.

On the contrary, if there are j and k such thatx € C;NC ’ thenx € AN B. Thus
U;kC; ﬂC;{ C ANB.

The statement follows from the previous two observations. (I

Now for the result about the base of a topology.

Theorem 2.5 Consider a set X # ¥ and B C 2X. Then B is the base of a topology
on X if and only if

1. the union of elements of B covers X, that is X = Uy By, By € B, and
2. for any couple of sets By, By € B, if x € B1 N By there exists B3 € B such that
x € B3 € BN By

Proof First, assume that B generates a topology 7 on X. Because X € T, X is the
union of elements in B and point 1 is satisfied. Moreover, for the properties of the
topology, because B and B; in the statement are open, B; N B; is open as well. Thus,
any x € B1 N B, has a neighbourhood N (x) contained in the intersection and, for
Theorem 2.4, there exists an element of the base B, that contains x and is contained
in the neighbourhood, x € B, € N(x) € B N B;. This proves point 2.

On the contrary, assume that 1 and 2 are valid and consider T as the set generated
by all the unions of sets in B. Now X € T according to hypothesis 1 and ¥ € T
because it is the union of zero elements of B. We have to prove that the set 7 generated
by the unions of the elements of B is closed with respect to the finite or infinite union
and with respect to the finite intersection. Consider a set (finite or infinite) {Ay} of
elements in 7. It is clear that since any A, is the union of sets of B, also U, Ay is the
union of sets of B and Uy A, € T. So T is closed under the (finite or infinite) union
of sets. Now take a finite sequence {A;} of sets in 7" and consider x € ﬂjle Aj.
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Since for each jitis Aj = Uy, By,

J J
NJ_1Aj =N7_; Us; Bu; = Ua....c; Bay N Bay... N Buy.

Then there exists a set of indexes (a1, @2, ..., ay) such that x € By, N By,... N By, .
This implies that there is a B, € B such thatx € B, C ﬂjle By;. We can thus write
NJ_;Aj = UxBysothatNy_, A; € T and T is closed under intersection. Therefore,
T is a topology on X. O

» Example 2.7 (A topology on N) Let N = {1,2,3,...} be the set of natural
numbers and @ C N the set of odd numbers. Consider the collection of sets
B={{nn+1}|neQ)U{{n}|ne0} C 2V First, the whole space N can be
written as union of elements of B. Second, the intersection of two elements of B is
either the empty set or an element of B. Thus, the requirements of Theorem 2.5 are
satisfied and we can conclude that B is the base of a topology T on N. Exercise 2.7
uses this topology.

In general, the base of a topology is not unique (see Exercise 2.6). Since multiple
bases are possible, it is useful to have a criterion to know if two bases B and B, are
equivalent, that is if they generate the same topology.

Theorem 2.6 Consideraset X # (), and let B and B, be the bases of two topologies
Ty and T,. Then the two topologies are the same if and only if

e VB € By andVx € B, 3B’ € B, such thatx € B’ C B
e VB € By andVx € B, 3B € By such thatx € B C B’

Proof Assume that the two topologies are the same. Then VB € B is an union of
elements of By, because B € T} = T». At the same time, VB’ € B, is an union of
elements of By, so that the two conditions immediately follow.

Now assume that the two conditions are valid and take A € T;. Then A = U, B,
with By € By and Vx € A, 3By (y) such that x € By(y). By hypothesis, 3B, € B,
such that x € B), C By(y). As a consequence, it is A = Uyca B, and A € T>. It
follows that 77 € T». Analogously, it can be shown that 7> € T and the statement
is proved. (I

2.2.1 Countability

Until now, no assumptions have been made about the number of elements in 7 and
B. If the elements of T are finite, little is gained by introducing a base B, which
will, in turn, have a finite number of elements (see Example 2.6). The possibility of
using a base becomes interesting when the number of elements of T is infinite, in
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particular uncountably infinite. In this case, we can be interested in describing the
topology using a countable subset of open sets.

Definition 2.5 (First-countable topological space) The topological space (X, T) is
first-countable if Vx € X there exists a countable set of open sets U (x) = {U, (x)}
such that for any neighbourhood N (x) of x, x € U;(x) € N(x) for some U;(x) €
U(x).

This means that the behaviour of the topology near any point x can be described
using only a countable set of neighbourhoods. A stronger version of the same idea
is introduced by the following definition.

Definition 2.6 (Second-countable topological space) The topological space (X, T)
is second-countable if it admits a countable base.

Obviously, a second-countable space is also first-countable. The opposite is not true.
For example, the discrete topology defined over a set X is always first-countable,
as for any element x € X, the singlet {x} constitutes a countable (finite) local base.
However, if the number of elements of X is uncountable, the discrete topology is not
second-countable.

2.2.2 Euclidean Topology

The next definition introduces an important topology on the set of real numbers
naturally induced by its order relation.

Definition 2.7 (Euclidean topology on R) Let B = {I(4,) | a, b € R, a < b} be the
collection of all open intervals I(, ) = {x € R | a < x < b}. The set B is the base
of the Euclidean topology on R.

The fact that B is the base of a topology follows directly from Theorem 2.5. In fact,
any real number belongs to at least one element of B and if x € /(4 p) N I (4, ) then
x € Iy pry where a” = max{a, a’} and b” = min{b, b'}. This is the topology to
which every reader should be used. The open sets of this topology are the unions of,
possibly infinitely many, open intervals I, ;). The reason for the name “Euclidean”
will be clarified in Example 3.4. The definition of a topology in the ordered set R
provides a topological characterisation of the supremum and infimum.

Theorem 2.7 (Supremum and infimum are in the boundary) Consider a subset of
real numbers A C R. If sup A or inf A exist, they belong to 9 A.

Proof Let A be bounded above. Then, for the property of real numbers, there exists
x = sup A. Any neighbourhood (in the base) of x, that is, any open interval (a, b)
such that @ < x < b, contains points of A, because otherwise there would be an
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upper bound lower than x, and points of A, because otherwise x would not be an
upper bound. This means that x € d A. In the same way, if A is bounded below, then
itisinf A € JA. O

Alternatively, the Euclidean topology can be defined using the absolute value.

» Example 2.8 (Euclidean topology induced by the absolute value) Consider the set
R and the set of all symmetric intervals B(x,r) = (x —r,x +r) withx, r € R and
r > 0. First of all, notice that all B(x, r) are open sets according to Definition 2.7.
Also, for any open interval I, ) and any x € I, p), there exists a r such that
(x —r,x+r) € I4p),thatis B(x,r) C I(4,p). Thus, according to Theorem 2.6, the
Euclidean topology can be generated by the set of all symmetric intervals.

Symmetric intervals are directly related to the absolute value |.| on R by the simple
observation that B(x,r) = {y € R | |y — x| < r}. In this way, the absolute value
induces a topology on the set of real numbers and this topology is precisely the
Euclidean topology of Definition 2.7. These symmetric intervals are a special case
of “open balls” of radius r and centre x introduced in Theorem 3.5. They hint to a
more general relation between norms (such as the absolute value) and topology that
will be studied in Chap. 4.

Two important properties of the Euclidean topology are established in the follow-
ing. Both follow from the fact that the set of rational numbers Q is countable (see
Theorem 1.7) and dense in R (see Theorem 1.11).

Theorem 2.8 The Euclidean topology is second-countable.

Proof Consider the set of open intervals with rational boundaries, B' = {4, |
q,r € Q,g <r}. Since Q is dense in R, if two intervals with real boundaries /4,5
and /(. 4y overlap, then any point in their intersection x € I, ) N I(¢,q4) is contained
in an open interval with rational boundaries x € I(4 ) € I(4,p) N I(c,4). The opposite
is also easy to see. Thus, according to Theorem 2.6, B’ and B in Definition 2.7 define
the same topology. However, the elements in B’ are an infinite subset of Q x Q; thus,
according to Theorem 1.5, they are countable. (I

Theorem 2.9 Any open set in the Euclidean topology can be written as the countable
union of disjoint intervals.

Proof Let A C R be open. Take x € A and let I, be the largest interval such that
x € I, € A. Nexttake y € A\ I and let I, be the largest interval such that
y €1, € A\ I. Clearly I, N I, = (. Repeat this procedure finding a covering
A = Uyl,. These are all disjoint intervals. In each interval, there is at least one
different rational number; thus, they cannot be more than countable. O
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2.3 Cover and Compactness

Compact sets play an important role in calculus and optimisation theory. This section
discusses their most general definition in terms of a generic topology. The starting
point is the notion of cover.

Definition 2.8 (Cover) A cover of aset A is a collection of open sets {C,} € T such
that A € Uy C,. Given a cover {C,}, a subset {C,,} € {C,} which is still a cover of
A is a subcover of {Cg}.

Then we have the following definition.

Definition 2.9 K C X is compact if it is possible to extract a finite subcover from
any cover of K.

Obviously, any set admits a finite cover, that is, a cover made of a finite number of
sets. Consider the whole space X: it covers any set. However, a set that is not compact
will have at least one infinite cover that does not admit a finite subcover. The empty
set is compact by definition.

» Example 2.9 (Compact sets in trivial and discrete topologies) In the trivial topol-
ogy (X, T) with T = {@, X}, any set is compact. The only cover of any set that
is nonempty is X, and it is finite. In general, in any topology with a finite number
of open sets, any set is compact. In the discrete topology (X, 2X), any set made of
a finite number of elements is compact, but any set made of an infinite number of
elements is not compact. Indeed the cover made by the union of the singlets of all
the elements of the set does not admit a finite subcover.

The collection of compact sets in a topology is closed with respect to union, as
the following theorem clarifies.

Theorem 2.10 The union of two compact sets is compact.

Proof Let K1, K> be compact. Consider a cover {Cy} of K1 U K». Then {C,} is a
cover of both K and K». Now, let {Cy, } be a finite subcover of K| and {Cy,} a finite
subcover of K. Thus {Cy, } U {Cq,} is a finite subcover of K; U K. (Il

In any topological space, the properties of compactness and closure are related to
one another.

Theorem 2.11 A closed subset of a compact set is compact.

Proof Let K be compact and C C K be closed. Let {V,,} be a cover of C, since C is
closed, {V, C¢} is a cover of K. Since K is compact, there exists a finite subcover,
name it {ij, C¢}. Then {V;} is a finite subcover of C. O
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The previous theorem does not mean that, in general, compact sets are closed. Coun-
terexamples are provided in Example 2.9 and Exercise 2.13. This is, however, true
in a special class of topologies that we will analyse in the next section.

» Example 2.10 (Compact sets in left- and right-order topologies) Two special
topologies are available on the set of real numbers (or any totally ordered set). For
anya € R,define I, ={x e R|x <a}and I = {x € R | x > a}. The lefi-order
topology (R, <) is the topology generated by the base {/,; | a € R}, while the
right-order topology (R, >) is generated by the base {I” | a € R}. For any a > b,
I;UI; =1, and I; NI, = I;.Analogously, I UL, = IF and I;' N 1;} = I}
Thus, the left- and right-order topologies are nested topologies; see Example 2.4.
The elements of their bases and the whole space R are the only open sets of these
topologies.

Aset A C Ris compact in the left-order topology if and only if it has a maximum.
In fact,if a = sup A and a € A, then any cover should contain a set I, such that
a > a and, consequently, I, is a finite subcover. Conversely, if a ¢ A, the cover
U I does not admit any finite subcover. Along the same lines, it is easy to

n=1"a—1/n
show that a set is compact in the right-order topology if and only if it has a minimum.

2.3.1 Hausdorff Spaces

In this section, we focus on special topological spaces that take their name from Felix
Hausdorff, a German mathematician who was active in the late nineteenth and early
twentieth centuries.

Definition 2.10 (Hausdor{f topology) The topological space (X, T') is of Hausdorff
if Vx,y € X, x # y there exist N(x) and N(y) such that N(x) N N(y) = 0.

The discrete topology is of Hausdorff, whereas the trivial topology is not if there are
at least two elements in the space.

» Example 2.11 (The toy topology is not Hausdorff) Consider the toy topology in
Example 2.1. There are no neighbourhoods of b, or of ¢, which do not contain a.
Thus, we can conclude that this topology is not of Hausdorff type.

The basic idea of Hausdorff spaces is that you can separate, topologically speak-
ing, any pair of elements. This property is very natural and is connected with the
idea of proximity that we derive from the physical world: irrespective of how close
two distinct points are in space, there is always some space between them. For our
purposes, the practical effect of the Hausdorff property is twofold: on the one hand,
it strengthens the relationship between compactness and closure, and on the other
hand, it enriches the definition of limit point.
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Theorem 2.12 In a Hausdorff space, if K is compact, it is closed.

Proof Consider a point y € K¢. Due to Hausdorff, Vx € K there exists a neigh-
bourhood N (x) of x and a neighbourhood N (y) of y such that N (x) N Ny (y) = @.
Now U, N(x) is a cover of K. Let {N(x;)},i = 1, ..., I be a finite subcover and
consider

A=U_/Nx) and B=n!_,N, ().

Note that B is a neighbourhood of y and B N A = ¢ by construction. Since K C A,
BN K =, and hence y € int K€. As this is true for any y € K¢, it follows that K¢
is an open set, so that K is closed. O

A direct consequence of the previous theorem is that, in Hausdorff’s space, the
compactness works much more smoothly with the set-wise intersection and the
collection of compact sets is also closed under intersection.

Corollary 2.1 In a Hausdorff space, the intersection of a closed set with a compact
set is compact.

Proof 1If C is closed and K is compact, C N K is closed because it is the intersection
of two closed sets. Thus, according to Theorem 2.11, it is a closed subset of a compact
set. Hence, it is compact. |

Corollary 2.2 In a Hausdorff space, the intersection of compact sets is compact.

Proof Let K|, K> be compact, then they are closed and thus K| N K> is closed.
Since this is a closed subset of a compact set it is compact. O

Another important property derived from Theorem 2.12 concerns the intersection of
non-disjoint compact sets.

Theorem 2.13 Let (K,,) be a sequence of compact sets in a Hausdorff space. If for
any finite subsequence (K, , ..., Ky, ), ﬂjleKnj # 0, then N, K,, # (.

Proof We prove this by contradiction. Consider K. Assume that no point of K
belongs to all {K,}, that is K N (N} K,) = . Because of Hausdorff, the sets K
are open. Consequently, the sequence {K_,} is a cover of K1, i.e. K| C U,>2K}.
Now let {K,ﬁl, s K,fL} be the finite subcover of K. Since K| C K,il U ...KﬁL,
K1 N (K, N...K,; ) =¥, which contradicts the hypothesis. Thus, any compact set
has a nonempty intersection with the intersection of all other sets and the statement

follows. O

In other terms, a countable sequence of non-disjoint and nonempty compact sets
identifies a nonempty set of points. This result will be exploited in Sect. 5.2 to prove
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the convergence of Cauchy sequences in metric spaces through the following simple
corollary.?

Corollary 2.3 Let (K,) be a sequence of compact sets in a Hausdorff space, such
that K, # 0 for any n and K,,+1 C K. Then N, K, # 0.

As mentioned before, the second advantage of working in a Hausdorff space is to
obtain a richer definition of limit points.

Theorem 2.14 In a Hausdorff space, if x € DA, then any neighbourhood of x
contains an infinite number of elements of A.

Proof Assume 3N (x) such that only a finite number {yy, ..., y.} of elements of A
different from x belongs to it. Let N;(x), with j =1, ..., L, be a neighbourhood of
x that does not contain y;. Consider DJLZINJ- (x)NN(x) = N*(x). Now N*(x) isa
neighbourhood of x that does not contain any element of A apart from x, so x cannot
be a limit point of A, which contradicts the hypothesis. (]

The previous theorem helps in clarifying the relationship between limit points and
compact sets in any Hausdorff space.

Theorem 2.15 [n an Hausdorff space consider a compact set K. Any infinite subset
A C K has at least one limit point (DA # @) and all the limit points are inside K
(DA CK).

Proof Assume that DA N K = {J, so that A has no limit points in K. Then Vx € K,
3N (x) neighbourhood of x, which contains a finite number of elements of A. The
union of these neighbourhoods covers the set K, K € U, N(x). Because K is com-
pact, there exists a finite subcover {N(x1), ..., N(xz)} such that K C U]LZIN(xj).

Butsince each N (x ;) contains only a finite number of elements of A, also UJL.:1 N(xj)
contains a finite number of elements of A, which is absurd because A is infinite and
AC UJL.ZIN(x,-).

The second part of the theorem is obvious because, in a Hausdorff space, if K is
compact, it is closed and thus contains all its limit points. (]

In a generic Hausdorff space, the inverse of Theorem 2.15 is not true. That is, even
if any infinite subset of a set A has at least one limit point, and all limit points are in
A, we cannot conclude that A is compact. To do so, we need the further assumption
of second-countability.

3 This corollary could be seen as a generalisation of Theorem 1.8, if we only knew that the closed
intervals of real numbers were compact. This is actually the case in Euclidean topology; see Theo-
rem 2.18.
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Theorem 2.16 (Bolzano—Weierstrass) Let (X, T') be a Hausdorff, second-countable
topological space. If K C X is such that, for any infinite subset E C K, itis DE # (J
and DE C K, then K is compact.

Proof Proving the theorem is equivalent to prove that if K is not compact, then
there exists a set A € K, with an infinite number of points, such that DA = J or
DAZ K.

If K is not compact there exists a cover {V,}, of which no finite subcover can
be found. However, because the space is second-countable, it is always possible to
find a countable subcover. To see it, let { B,} be the elements of the countable base
of the space. For each By, if there exists a Vg, such that B, € Vg, , set W, = Vg,
otherwise set W, = . The set {Wy, } is at most countable and it is a cover of K.
Indeed, take any x” € K. Then x’ belongs to some V,, and, for the definition of base,
there is some B,y such that x’ € B,y C V.

From the hypothesis, it is not possible to extract a finite subcover from U, Wy, .
Consider x, € K and x, ¢ U;le W, for each value of n. Consider the set £ =
{x1, ..., xj,...}. This set is infinite, because for any finite set of points A C K, there
is an m such that A C U’;’ZIW]-, but this is absurd for E, because x,, ¢ U’]’lej
if m" > m. Now, if DE = {J, the theorem is proved. Otherwise, let x* € DE and
assume x* € K. Then AW+ such that x* € W,,«. Since the space is Hausdorff, this
implies that there exists an infinite number of points of E in W,,=. But this is absurd,
because for Vk > n*, itis x; ¢ Wyx. O

2.3.2 Compactness in Euclidean Topology

Theorem 2.8 already established that the Euclidean topology is second-countable.
The following result is also easy to prove.

Theorem 2.17 The Euclidean topology on R is of Hausdorff.

Proof Take two real numbers x, x’ € R, x < x’. Then there is always a third real
number x” such that x < x” < x’. Consider the open intervals (x — 1,0.75x +
0.25x") and (0.75 x" 4+ 0.25x”, x’ + 1) which are, respectively, a neighbourhood of
the smallest and largest point. The intersection of the two intervals is empty. ]

Therefore, Theorem 2.16 applies to the Euclidean topology.

Corollary 2.4 (Bolzano—Weierstrass in R) In the Euclidean topology on R a set K
is compact if and only if any infinite subset of K has at least one limit point and all
its limit points belong to K.

A further straightforward consideration is that, in the Euclidean topology, any com-
pact setis bounded. To see it, note that any set can be covered by elements of the base.
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This cover admits a finite subcover, that is a cover by a finite number of intervals.
Because any interval is bounded, so is the set. In fact, using Theorem 2.16, we can
prove more.

Theorem 2.18 (Heine—Borel theorem on real numbers) In the Euclidean topology
on R, any bounded closed set is compact.

Proof First, notice that any closed and bounded set is contained in a closed interval
[a,b] = {a < x < b|x € R}. If we can show that [a, b] is compact, then we prove
the theorem because the original set is just a closed subset of a compact set.

To prove that the closed interval [a, b] is compact, we will prove that any infinite
set of points in the interval has at least one limit point (see Theorem 2.16). Since
the interval is closed, we already know that all its limit points belong to it. Take any
infinite subset A = {x,} C [a, b]. Split the closed interval into two by considering
the mid point ¢ = (b — a)/2. Then at least one of the two intervals [a, c] and
[c, b] contains an infinite number of elements of A, otherwise A would be finite,
contradicting the hypothesis. Let /1 be this interval. Repeat the splitting procedure
on I, and call I; one of its “halves” that contains an infinite number of points of
A. In this way, a nested sequence of closed intervals {/}} is built. The length of the
interval Iy is (b —a)/2k. According to Theorem 1.8, there exists ax™ € Mg Ix. We can
prove that x* € DA. Indeed consider the neighbourhood N (x*) = (x* — §, x* 4 3)
for some § > 0. For sufficiently small §, it is N(x*) C [a, b]. Notice that if k is
sufficiently large, then (b — a)/ 2k < §, which implies that I € N(x*). Thus, an
infinite number of elements of A is in N (x), proving the statement. (]

It is important to stress that the previous theorem has been specifically derived for
the Euclidean topology.* As the next example shows, the fact that a bounded closed
set is a compact set is not generally true for any Hausdorff second-countable space.

» Example 2.12 (Bounded closed sets are not compact in Q) Let B’ be the set of
open intervals of rational numbers /(45 = {x € Q| a < x < b} witha,b € Q. It
is immediate to see that B’ is a base of a topology defined on Q. This topology is
second-countable (see the proof of Theorem 2.8). Given two distinct rational numbers
x,x" € Q, x # x/, there is always a third rational number x” such that x < x” < x’.
Consequently, it is immediate to show that the topology (Q, UB') is of Hausdorff
type.

Now in (Q, UB’) consider the set of rational numbers E = {x € Q,2 < x? < 3}.
Define 4/m)|, the n-digit truncation of the square root of m and \/m|" = /m|, +10~"
the n-digit rational number obtained rounding up the n-digit of /m. Itis +/3|, < +/3
and v/2|" > /2. Notice that {x € Q|x2 > 3} = UxX {x € Olx > V/3],} and
{x € Q|x? <2} = U% {x € Olx < v2|,} are open. Thus E¢ = {x € Q|x? >
3} U {x € Q|x? < 2} is open too and then E is closed. To determine whether the

4In Chap. 4 we will see that it is also valid in R” when a norm topology is adopted.
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set E is compact or not, consider the sequence § = {+/3]n}. S is countable and it is
S C E. However, S does not have any limit point in E (or in Q). We can conclude
that the set E is not compact. Indeed U2 | (+/2]", v/3|,) is an infinite cover of E,
but any finite subcover does not cover it.

Since E is closed but not compact, any set that contains E, for instance the interval
[0, 4], cannot be compact (see Theorem 2.11).

2.3.3 The Extended Real Number System

Although the real line, that is, the entire space R, is not a compact set in the Euclidean
topology, it is sometimes useful to make it compact. There are several possible
procedures that can be adopted to do it, depending on what one is looking for.

Definition 2.11 (Extended real numbers) Consider the extended set R = R U
{+00, —oc}. The point 400 is greater than any other real number and belongs to any
set that is unbounded above. The point —oo is lower than any other real number and
belongs to any set that is unbounded below. We assume that Vx € R, x 4+ 0o = 400,
xX—00=—00,x/Ft00=0,and x - (00) = oo ifx > 0, while x - (00) = Foo
if x <0.

The expressions 0 - (£00) and oo — oo remain undetermined. The intervals of type
(a, +00) = {x € R|x > a} are a basis for the neighbourhoods of 400 and those of
type (—00, a) = {x € R|x > a} are a basis for the neighbourhoods of —co. With
this extension, the set R becomes compact: any infinite set which is bounded has a
limit point by Theorem 2.18. If the infinite set is not bounded, then +o00, —o0, or
both are limit points.

The procedure above is often called two-points compactification of the real line.
There is also a one-point compactification of R in which the two points +o0o and
—oo are identified with the same point. In this way, a one-to-one relationship is built
between the element of R U {oo} and the points of the circle, as shown in Fig. 2.2.

2.4 Connectedness

This section introduces the topological notion of connectedness. The idea is to dis-
tinguish topological spaces that can be considered as made up of a single “piece”,
from spaces that are, conversely, the union of separate “pieces”. We are naturally
acquainted with a notion of separate sets based on the geometric intuition of the
physical world, from which the metric properties of points in space are derived. As
we will see, a purely topological treatment is possible.

Definition 2.12 A topological space (X, T') is connected if the only open and closed
sets are ¥ and X.
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Fig. 2.2 The one-point compactification of the real line is a one-to-one relation between the real
numbers and the points of a circle. The relation is defined by drawing a straight line from the
uppermost part of the circle to the real line. The unique intersection R (x) of the line with the circle
is the point in relation with x € R

The discrete topology 7 = 2% is not connected, while the trivial topology T = {X, ¥}
is connected.

Theorem 2.19 The Euclidean space (R, | - |) is connected.

Proof We will prove that no sets apart R (and #J) are closed and open at the same
time. Consider an A C R and, without loss of generality, assume that there exists a
x € A€ such that some element of A is below x. Define B = {z € A|z < x} C A.
The set B is nonempty and bounded above so we can define z* = sup B. Note that
z* € 0A. In fact, Ve > 0, there must be some element of A in (z —€,z),0rz — €
would be an upper bound, and no elements of A in (z, z+¢€), or the supremum would
be higher than z. Now note that if A is open, then z* € A€, because open sets do not
contain their boundary, while if A is closed, then z* € A, because its complement
would be open. These two things are mutually exclusive, and we conclude that A
cannot be closed and open at the same time. (I

The notion of connectedness can be extended from the entire space to specific sets
using the following definition.

Definition 2.13 Let (X, T') be atopological space and Y € X.Define Ty = {YNA |
A € T}. Then (Y, Ty) is a topological subspace of (X, T).

The set Ty is closed under countable union and finite intersection, thus the topological
subspace is a topological space. Using this notion, we can say that a subset ¥ € X
of a topological space (X, T') is connected if the topological subspace (Y, Ty) is a
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connected space. The property of being connected depends on both the set Y and the
topology T.

» Example 2.13 (Nested topology) The topology in Example 2.4 is connected. The
open sets of the topology are nested: A, C A,4+1 C X. Thus all nonempty open sets
must contain Ay, and any A{, does not. Thus, there are no nonempty, open sets, apart
X, whose complement is open.

» Example 2.14 (Rational numbers) The space (Q, UB’) in Example 2.12 is a sub-
space of (R, UB) in Definition (2.7). In (Q, UB') the set E = {x € 0,2 < x2 <3}
is both open and closed. Thus, (Q, UB') is not connected. The difference from The-
orem 2.19 is that the set of rational numbers does not have the least upper bound
property of Definition 1.10.

The property of topological connectedness is further illustrated by the following
useful result.

Theorem 2.20 The set Y is not connected if and only if 3A, A’ € T such that

1L Y=XNAUYNA);
2. YNA' NA={((thatis, Y N A and Y N A’ are disjoint).

Proof Assume that Y is not connected. Then thereisa B € Ty suchthat Y\ B € Ty.
Let A, A’ € Tbesuchthat B=YNAand B  =YNA . Then(YNA)U(YNA) =
BUXY\B)=YandYNANA={¥NANFTNA)=BN\B)=40.

On the contrary, assume that 1 and 2 are true andset B=YNAand B = YN A'.
By definition, itis B, B’ € Ty.Since BUB’ =Y and BNB' =0 ,itis B =Y\ B
so B is open and closed in Ty. (]

The previous theorem expresses the idea that the set Y is made up of two disconnected
pieces, Y N A and Y N A’. In the Euclidean topology on R, bounded and unbounded
intervals are the only connected sets.

2.5 Limit of Functions and Continuity

This section will use the notation on images and preimages of sets introduced at
the end of Sect. 1.1. If both the domain and the image of a function are subsets of
topological spaces, then we can describe the local behaviour of the function using
the following definition.

Definition 2.14 (Limit of a function) Let f : X — Y be a function between two
topological spaces (X, Tx) and (Y, Ty). We say that y is a limit of f as x — xg and
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write lim,_, v, f(x) = yoif VN (yp), there exists a N (xo) such that f (N (xo)\{xo}) <
N(yo).

The neighbourhood of a point, less the point itself, N (xo) \ {xo}, is sometimes called
punctured neighbourhood. The previous definition is based on the idea that the
topology captures the notion of proximity. In this sense, we can say that the limit
of the function f in xo describes or approximates the value of f around this point.
The images of the points in a neighbourhood of xy, that is, close to it, are mapped
by the function to a neighbourhood of yg. The value of the function in xg itself is not
relevant. The actual implication of Definition 2.14 depends on where the point x is
located. If xg is an interior point of D ¢, then there are neighbourhoods N (x) that
will be fully mapped by the function f within N (yp). In contrast, if x( belongs to the
boundary of the domain, dDD ¢, then only part of the neighbourhood, the part within
the domain, will be mapped by f. If xq is not a limit point in the function domain f,
the definition is not particularly informative. In this case, there is a neighbourhood
N(x9) such that f(N(xp) \ {xo}) = @. Since the empty set is a subset of any set,
this implies that any y € Y is a limit of the function. Thus, in general, one applies
Definition 2.14 to the case xg € DID¢. In any case, Definition 2.14 does not exclude
that the function might have, in a point x € DID s, more than one limit. However, it
is immediately clear that if the image space (Y, Ty) is Hausdorff, then if the limit of
the function at a point exists, it is unique. The definition of the limit of a function is
related to the notion of continuity.

Definition 2.15 (Continuity in a point) The function f : X — Y is continuous in
xo if limy 5y f(x) = f(x0).

For this definition to be meaningful, both xg € Dy and xo € DDy. It is important
to understand that the property of being continuous at a given point does not depend
exclusively on the function f, but also on the topologies considered in the domain
space X and the image space Y. For instance, continuity stops being an interesting
property when the discrete topology is considered.

» Example 2.15 (Continuity in discrete topology) Let f : X — Y be a function
between two topological spaces and assume that Tx and Ty are discrete topologies.
Then for any xo € X, let fo = f(xo) and A, be the set of points that the function
maps to fo (there might be more than one point if the function is not injective). The set
A 1, is aneighbourhood of x, because any set that contains x is a neighbourhood of
xo inadiscrete topology. Then, for any neighbourhood N (fo) C Y, f(A ) = {fo} €
N (fo), and we can conclude that the function is continuous in x¢. In conclusion, when
the discrete topology is considered, all functions are continuous at all points.

In general, when analysing the continuity of a function, the topological space
is the subspace defined by the function’s domain. So in what follows, when we
look at a topological space (X, Tx), in general we are working with (Ds, Tpp f)
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(see Definition 2.13). With this caveat in mind, consider the following important
alternative definition of continuity.

Definition 2.16 (Global Continuity) Let (X, Tx) and (Y, Ty) be two topological
spaces. A function f : X — Y is a continuous function or a continuous map if
VA e Ty, f~1(A) e Tx.

The equivalence between Definition 2.16 and Definition 2.15 is the subject of the
following two theorems.

Theorem 2.21 If f : X — Y is continuous according to Definition 2.16, then
Vxg € X, lim,—,x, f(x) = f(x0).

Proof Foranyxy € X andany N (f(xg)),simply consider N (xg) = f‘l(N(f(xo))).
This set is a neighbourhood of xq, it is open by hypothesis and f(N(xp)) <
N(f (x0)). U

The opposite is also true.

Theorem 2.22 Let f : A € X — Y be continuous on all the points a € A
according to Definition 2.15, then A is open and f is globally continuous on the
subspace (A, Tx ,).

Proof Consider any open subset of the image B C f(A) and B € Ty. We have to
prove that £~ (B) is open.

Take an element x € f~!(B). Then f(x) € B. Since the function is locally
continuous in x, there exists a neighbourhood N (x) such that f(N(x)) € B. This
implies that N (x) € f~!(B) and, consequently, that x is an interior point of f~!(B).

Since the above statement is true for any x € f~!(B), we can conclude that all
points of £ ~!(B) are interior points and, thus, that f “1(B)is open (see Theorem 2.1).
The same is true for A = f~1(f(A)). O

In summary, the local and global continuity conditions are basically the same.

» Example 2.16 (Continuity of the constant function) Let f : A € X — Y be the
constant function f(x) = c for any x € A. The image [y = {c} being a single
point, it is endowed with the trivial topology 7" = {@, {c}}. In this topology {c} is an
open set. At the same time, if one considers the topology restricted to the domain of
the function Ty ,, then A becomes the whole set and it is open. Thus, according to
Definition 2.16, the preimage of any open set is open and we can conclude that the
constant function f is continuous.

Conversely, consider f : X — Y andaset A C X.Let f(x) =c;ifx € A and
f(x) = cpif x € AC, with ¢ # c1. If, in Ty, there exists a neighbourhood of c»
which does not contain cy, then the topology restricted to the image of the function
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contains the singlets {c1} and {c,}. Thus, if the space X is connected, the function is
not continuous, because A = f ~l(¢p) and A€ = f ~1(¢y) cannot be both open.

The previous example can be generalised to say that a function defined over a
connected topology which takes a finite number of values in a Hausdorff space is
not continuous. Interestingly, continuity can also be defined using closed sets.

Theorem 2.23 The function f : X — Y is continuous if and only if for every closed
setC CY, f_l(C) is closed.

Proof Foranyset A C Y, because f is defined on whole X, f~1(A°) = (f~!(A))¢,
i.e. the preimage of the complement is the complement of the preimage. The statement
trivially follows. (]

The fact that the openness and closure conditions in Definition 2.16 and in Theo-
rem 2.23, respectively, are imposed on the preimage is essential. A function between
topological spaces is an open map if, under this function, the image of an open set is
open, that is, if the function maps open sets to open sets. Analogously, a function is
a closed map if it maps closed sets to closed sets. In general, a continuous function
is neither open nor closed.

» Example 2.17 (Open and closed functions) To see that continuous functions are
not required to be open or closed, consider the two functions f(x) = xZand glx) =
27*. As discussed in Example 1.7, these functions are, respectively, concave and
convex. Thus, according to Theorem 2.31 below, they are continuous in the Euclidean
topology. The function f maps the open set (—1, 1) in the set [0, 1), which is neither
closed nor open. Thus, f is not open. However, it is easy to show that it is closed.
Conversely, g maps the closed semi-line [0, +00) to (0, 1], which is neither closed
nor open. Thus, the function g is not closed.

At the same time, a closed and/or open function is not required to be continuous.
Consider the floor function from R (with the Euclidean topology) to the integers Z
(with the discrete topology), which maps a real number to its integer part. This is a
particular step function and it is both open and closed. However, it is not continuous:
the preimage of the open set (in the Z topology) {2} is the set [2, 3) € R, which is
not open.

It is straightforward to see that the composition of continuous functions is con-
tinuous.

Theorem 2.24 Consider the topological spaces (X, Tx), (Y, Ty), and (Z, Tz). If
f:X —>Yandg:Y — Z are continuous functions, then g o f is a continuous
function.

Proof Take B € Tz, then g~!'(B) € Ty and f~'(g7'(B)) = (g o f)"1(B) € Tx
so that the composition is continuous. (]
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In general, if a continuous function exists between two topological spaces, these
spaces possess similar properties. The first thing they have in common is connect-
edness.

Theorem 2.25 Let f : X — Y be a surjective (onto) continuous function between
two topological spaces (X, Tx) and (Y, Ty). Then if (X, Tx) is connected, (Y, Ty)
is connected.

Proof Suppose that (Y, Ty) is not connected. Then there exists a B C Y that is both
open and closed. Since f is surjective f ! (B) # @ and, according to Definition 2.16
and Theorem 2.23, it is both open and closed, contradicting the hypothesis. O

The hypothesis of surjectivity is essential for the previous theorem, as the following
example shows.

» Example 2.18 (A continuous not surjective function) Consider a set with two
elements Y = {a, b} and the finest topology Ty = 2" . This is clearly not a connected
topology. Now consider a generic connected topology (X, Tx) and the constant
function f : X — Y, f(x) = a. This function is continuous but not surjective: the
preimage of any set in Ty is either X or ¢J, thus the function is continuous but the
connectedness property is not preserved.

Note that given (X, Tx), we can always take (f (X), Tr(x)) as the image topology.
In this way, the function becomes surjective by construction. With this specification,
we can say that a continuous function maps connected sets to connected sets. Con-

tinuous functions also preserve compactness.

Theorem 2.26 If f : X — Y iscontinuous and X is compact, then f(X) is compact.

Proof Let {V,} be an open cover of f(X), then X C Uy f~'(V,). Since X is

compact, there exists a finite subcover {f~'(V}), ..., f~1(V,)} such that X C
U;’:]f_l(Vi). It follows that f(X) € U!_,V;, thatis, {Vi, ..., V,} is a finite sub-
cover of {V,}. O

Compactness is also useful if one is interested in defining the inverse of a one-to-
one function.

Theorem 2.27 If f : X — Y is continuous and one-to-one, i.e. it is both surjective
and injective, X is compact, and Y is Hausdorff, then f~' : Y — X is continuous.

Proof We have to show that if A € X is open, then f(A) is open. Consider A€.
Since A€ is closed and is a subset of a compact set A C X, A€ is compact. It follows
that also f(A€) is compact, and because Y is Hausdorff, it is closed. It follows that
f (A€ is open. For the one-to-one condition, the latter set is equal to f(A). O
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The theorem above states that a continuous one-to-one function between two compact
sets is open. The one-to-one condition in the previous theorem is essential for two
reasons. It guarantees that f(A°)° = f(A) and that f —1 is a function (for the latter,
however, injectivity would be enough).

Continuous functions with continuous inverse can be used to induce an equiva-
lence relation between topologies. These functions are given a specific name.

Definition 2.17 (Homeomorphism) Let (X, Tx) and (Y, Ty) be two topological
spaces. If f : X — Y is continuous and one-to-one, and at the same time f~!
is continuous, then f is called a homeomorphism.

Two homeomorphic spaces, that is, two spaces linked by a homeomorphism, are
topologically identical: a one-to-one relation between open sets can be established
using the function f. This relation is clearly symmetric and reflexive. Transitivity is
guaranteed by the fact that the composition of continuous functions is continuous.
Thus, homeomorphisms can be used to build equivalence classes across topologies
by saying that two topological spaces are equivalent if a homeomorphism exists
between them.

2.5.1 Continuity in Euclidean Topology
The following result is widely used in the following chapters.

Theorem 2.28 Consider a real-valued function f : R — R. In the Euclidean
topology, if the function is monotonic, and with a connected domain and image, then
it is continuous.

Proof The domain and the image of the function, being connected, are open or
closed, bounded or unbounded, intervals. Assume that the function is increasing
and consider any closed interval [a, b] in the image of f. For any y € [a, b],
3x € f~'([a, b]) such that f(x) = y. Since the function is increasing, f~!(a) <
x < f~Yb). Thus f~'([a, b]) € [f~"(a), f~(b)]. Moreover, the function is de-
fined on any x € [f’l(a), f’] (b)], and because is increasing, a < f(x) < b.
Thus, [f_1 (a), f_l(b)] - f_1 ([a, b]). The two inclusions taken together imply
f_l ([a, b]) = [f_1 (a), f_l (b)]. In other terms, the preimage of all closed inter-
vals in the image are closed intervals in the domain. Since closed intervals are a
base of all closed sets, the statement follows from Theorem 2.23. If the function f
is decreasing, just apply the previous analysis to — f. ]

Theorem 2.28 guarantees that the power function in Definition 1.18 is continuous.
Since, given a functional relationship between two spaces, one is actually considering
the subspace (D, Tp f) in Definition 2.16, the functional relationship can be con-
tinuous on some sets and their associated topological subspaces and not continuous
on other sets and their associated topological subspaces.
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f(x)
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Fig.2.3 The function of Example 2.19

» Example 2.19 (A jumping function) Consider the function

X x <2,
Joo = {l—i—x x> 2.
Now the set (0, 3) has preimage (0, 2] which is not open. Analogously, the preimage
of [3, 5]is (2, 4], which is not close. Thus, the function f is not continuous (Fig.2.3).
In contrast, the function defined over R\{2}

X x <2,

X) =
Fe) {1 +x x>2,

is continuous. Note that in this case the domain subtopology is not connected as
A = {x e R| x < 2} is both closed and open.

Extending Example 2.18, notice that a continuous function defined over the Eu-
clidean topology in R cannot map an interval (a, b) to a finite number of points
greater than one. This is because the interval is a connected set, while the image
set is not connected. Thus, a continuous function on an interval is either a constant
function, so that its image is a single real number, or it takes an infinite number of
values.

Theorem 2.29 Consider a continuous function f : A € R — R defined over a
connected subset A. If f takes the values a and b > a, then it takes all the values
between.
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Proof Assume thatthe value ¢ € (a, b) is not taken. Then the image of the function is
contained in two disjoint sets (—oo, ¢) and (¢, +00) and, according to Theorem 2.20,
it is not connected. But this is impossible for Theorem 2.25. ]

Theorem 2.26 guarantees that a continuous real function defined over a compact set
in Hausdorff spaces has both maximum and minimum, as clarified in the following
result.

Theorem 2.30 (Weierstrass extreme value theorem) Consider a topological space
(X, T) and a continuous function f : X — R. If K C X is a compact set, then the
function f has a maximum and a minimum in K.

Proof According to Theorem 2.26 f(K) is compact. Thus, according to Theo-
rem 2.18, it is closed and bounded. Consequently, f(K) has both a supremum and
an infimum. By Theorem 2.7, the supremum and infimum belong to the boundary of
the set. This in turn belongs to the set because it is closed. This means that there are
two points x’, x” € X such that f(x") = sup f(K) and f(x”) = inf f(K), which
proves the assertion. (]

» Example 2.20 (Upper and lower semicontinuity) Consider a real-valued function
f : X — R defined on a generic topological space (X, T'). The function f is upper
semicontinuous if it is continuous when the image space R is equipped with the
left-order topology (see Example 2.10). An upper semicontinuous function has a
maximum in any compact set. In fact, a compact set K C X is mapped by an upper
semicontinuous function f in a set f(K) that is compact in the left-order topology,
that is, it has a maximum.

Analogously, the function f is lower semicontinuous if it is continuous when the
image space R is equipped with the right-order topology. Thus, it has a minimum in
any compact set K € X.

Alternatively, upper and lower semicontinuity can be defined by saying that f is
upper (lower) semicontinuous in x € X, if forany y > f(x) (y < f(x)) there exists
a neighbourhood N (x) such that f(N(x)) € (—o0, ¥) (f(N(x)) € (y, +00)).

The next result proves the continuity of many real functions, including the power
and exponential functions defined in Sect. 1.5.

Theorem 2.31 (Continuity of concave and convex functions) If f is a concave or
convex function defined over an open interval (a,b) € R then f is continuous in
(a, b).

Proof Assume f to be concave. If f is constant, we know that it is continu-
ous. So assume that it is not constant. Let x € (a,b) and Ve > 0 consider
the symmetric neighbourhood N(f(x)) = (f(x) — €, f(x) + €). Define M =
max{| f(x) — f(a)|/(x — a),|f(b) — f(x)|/(b — x)}. Since f is not constant,
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M >0.Set§ =¢/M.If z € (x,x +§) and z < b, by Theorem 1.16,

ms IO f@ fO-J®  fO-f®

xX—a Z—X - b—x

M,

thatis, | f(z) — f(x)| < (z—x) M < § M < €. Analogously, if z € (x — §, x) and

> 0D,
f(x)—f(a)Zf(x)—f(Z)Zf(b)—f(x)Z_

M >
xX—a X —z b—x

M’

that is, again, | f(z) — f(x)| < (x —z2) M < 6 M < €. Thus, for any z € (a,b) N
(x =68, x4+ 8)/{x}, f(z) € N(f(x)) that proves the assertion. If f is convex, the
proof is identical. (]

Exercises

Exercise 2.1 Let 77 and 7> be two topologies on X. Prove that 71 N 7> C 2Xisa
topology.

Exercise 2.2 Consider a topological space (X, T), a subset A C X, and a point
x € X.Provethatx € int Aorx € int A°orx € 0A = dA°.

Exercise 2.3 Prove that if the singlet {x¢} is a closed set and N (xg) is a neighbour-
hood of xp, then the punctured neighbourhood N (x¢) \ {xo} is an open set.

Exercise 2.4 (Cofinite topology) Consider a set X with an infinite number of ele-
ments and let T C 2% be made by the empty set, the whole X, and all sets whose
complement contains a finite number of elements. Prove that (X, T') is a topological
space. It is known as the cofinite topology.

Exercise 2.5 With reference to Example 2.4, let X = N and define Ay, = {1, 2, ...,
k + 1}. Consider the identity function f : N — N, f(x) = x. Find the local maxima
and minima of f in the nested topology.

Exercise 2.6 In contrastto the bases in linear spaces, topological bases are in general
redundant. Consider the topological base introduced in Definition 2.7. Show that if
a particular interval (a, b) is removed from the set B, the set remains a base for the
same topology.

Exercise 2.7 In the topological space (N, T') defined in Example 2.7, consider the
set A = {2, 3, 4} and find its interior, its boundary, and its derivative set. Repeat the
analysis for the set A’ = {3, 4, 5}.
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Exercise 2.8 (Euclidean topology on R?) Consider the set of ordered couples of real
numbers R x R = R2. Consider two points X,y € R2,x = (x1,x2)andy = (y1, y2),
such that x; < y; and x, < y, and define the interval /(x,y) = {yx € R2 | x1 <
Z1 < Y1,X2 < z2 < y2}. Prove that the collection of all these intervals B = {7} is
the base of a topology, named Euclidean topology on R

Exercise 2.9 Given three numbers a, b, ¢ € R, formally define
Tape = {(x,y) 6R2|x >a,y>b,x+y< c}.

Consider By = {Typc | a,b,c € R}, By = {Tyuc | a,c € R}, Bz = {Typc |
a, b, c € 7Z}. For each of these sets, discuss whether it is the base for a topology in
IRZ. If the answer is positive, determine whether the generated topology is equivalent
to the topology in Exercise 2.8.

Exercise 2.10 Given two real numbers a and b such that b > a define the interval
J_a,;, ={x e R |a < x < b} = |[a,b]. Prove that the set of all these intervals,
B = {J,.»}, cannot be the base of a topology on R. Hint: Check the second part of
Theorem 2.5.

Exercise 2.11 (Lower and upper limit topology) Given two real numbers a and b
such that b > a define the interval J,, = {x € R | a < x < b} = [a,b).
Prove that the set of all these intervals, B = {J, 5}, is the base of a topology on R.
This is called lower limit topology, denoted by T;. Is T; equivalent to the Euclidean
topology? The upper limit topology T, is generated by the base B’ = {K, 5}, where
Kip={xeR|a<x <b}=(a,b]. Is T, equivalent to 7;?

Exercise 2.12 Consider two real numbers a and b such that b > a. Prove that
in (R, 77) of Exercise 2.11 the set {x € R | a < x < b} is open and the set
{x e R|a <x < b}isclosed.

Exercise 2.13 Prove thatin the cofinite topology of Exercise 2.4 all sets are compact.

Exercise 2.14 With reference to Example 2.10 prove that the left- and right-order
topologies are second-countable, connected but not Hausdorff.

Exercise 2.15 Prove that (R, 7;) of Exercise 2.11 is a Hausdorff space.

Exercise 2.16 Prove that the topology in Exercise 2.8 is Hausdorff and second-
countable.

Exercise 2.17 Consider the statement “given any point x and any compact set C
such that x ¢ C, we can find two open sets A and B such that x € A, C C B,
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and A N B = (. Is this statement true in any topological space? Is it true in any
Hausdorff space?

Exercise 2.18 Prove that the set 7y in Definition 2.13 is closed with respect to
infinite union and finite intersection.

Exercise 2.19 Prove that in the lower limit topology (R, 7;) of Exercise 2.11, the
intervals J, , are not connected.

Exercise 2.20 Consider a topological space (X, T). Let Y € X be open, Y € T,
and (Y, Ty) be the topological subspace on Y. Prove that if A C X is open (close)
in T, then A NY is open (close) in Ty.

Exercise 2.21 Consider a function f : X — Y between two topological spaces
(X, Tx) and (Y, Ty) and let x¢ be a limit point of the domain of f. Prove that if Ty
is Hausdorff, then if lim,_, ,, f exists, it is unique.

2

Exercise 2.22 Considering the usual topology on R, prove that f(x) = x“ is a

closed map and f(x) = 27 is an open map.

Exercise 2.23 Consider a continuous function f from the topological space (X, Tx)
to the topological space (Y, Ty). Let X’ C X be dense in X and let (Y, Ty) be
Hausdorff. Prove that if f is constant in X’, then it is constant in X.

Exercise 2.24 Consider a continuous function f from the topological space (X, Tx)
to the topological space (Y, Ty). Let A’ C Y be open and A = f~!(A’). Prove that
A C f~1(A").Inother terms, the closure of the preimage is contained in the preimage
of the closure. Hint: Use Theorem 2.23.

Exercise 2.25 Consider a continuous function f from a topological space (X, T)
to (R, |- ]). Let X’ C X be dense in X. Prove that if f(x) < 0,Vx € X/, then it is
f(x) <0Oforeachx € X.

Exercise 2.26 Build a continuous function f from a topological space (X, T) to
(R, | - |) such that f(x) > O for each x € X’ where X’ is dense in X, but f(x) <0
for some x in X. Hint: The choice of the topological space is left to you.

Exercise 2.27 Consider the Euclidean topology in R? defined in Exercise 2.8, and
the sets A = {(x,y) | x> +y?> <2}, B={(x,0) |2 <x <3},and C = {(x, ) |
2 <x<3,0<y<l,x,y € Q}. Discuss which sets among A, B, C, AU B,
B UC, AU C are compact and / or connected.
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Exercise 2.28 Consider the function f : R — R? defined as f(r) = (t/(1 +
t2),t2/(1 + %)) and its image A = f(R). In the Euclidean topology introduced in
Exercise 2.8, prove that A is connected and A is compact. Find A \ A.
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Metric Spaces

3.1 Definition and Basic Properties
In this chapter, we are mainly concerned with a special class of functions.

Definition 3.1 (metric space) Consider a set X and a real nonnegative function
d:X x X — RspsuchthatVx, y,z € X itis:

e d(x,y) = 0if and only if x = y (positive definiteness);
e d(x,y) =d(y, x) (symmetry);
e d(x,y)+d(y,z) = d(x, 2) (triangle inequality).

Then d is a distance function or metric and (X, d) is a metric space.

When considering a subset ¥ € X and the restriction of d to Y x Y, the structure
(Y, d) is again a metric space. Together with the idea of distance comes the idea of
the “size” of a set.

Definition 3.2 (Diameter) Consider a metric space (X, d) and a subset A € X. If
the set {d(x, y) | Vx,y € A} is bounded above then the set A is bounded and the
diameter of A is diam(A) = sup{d(x, y) | Vx,y € A}.

A set that is not bounded is said to be unbounded.

Definition 3.3 (Bounded function) Let (X, d) be a metric space and A a generic set.
A function f : A — X is a bounded function if the set {d(f(a), f(b)) | Va, b € A}
is bounded, that is if the image f(A) is a bounded subset of X.

Using the distance function, it is also possible to define the distance of a point from
a set.
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Definition 3.4 (Distance of a point from a set) Let x € X and consider a nonempty
subset A C X, then the distance of x from A is defined as

dx,A) = irylf{d(x, y) |y e A}.

The definition is always meaningful because the set considered is bounded below
by zero. If x € A, then d(x, A) = 0. As a first example, we can build the “usual”
metric space on the set of real numbers using the absolute value.

» Example 3.1 (Euclidean metric on R) Consider the functiond : R x R — R
defined as d(x, y) = |x — y|. Using the property of the absolute value and the
triangle inequality Theorem 1.9, it is immediate to show that d fulfils the properties
of a distance function in Definition 3.1. In particular,

dx,y)+d(y.2)=lx—yl+ly—zl=lx—y+y—z|>|x —z| =d(x,2).

Thus, (R, |.]) is a metric space, usually known as the Euclidean metric space of real
numbers. The distance function is just the Euclidean “length” between two points
on a line. In this space, the metric notion of diameter introduced in Definition 3.2 is
that derived from the order relation. In fact, given any subset A C R, diam(A) =
sup(A) —inf (A). Consistently with the discussion in Sect. 1.2, a bounded set is just
a set with an upper and lower bound.

Exercise 3.6 provides other examples of distance functions on R. However, metric
spaces can be very different from those that our geometric intuition might suggest.

» Example 3.2 (Hamming distance) Consider a finite set A. This set is an alphabet
and its elements are symbols. Let A" be the n times Cartesian product of A with
itself. The elements of A" are the n-tuples of symbols o = (s1, 52, ..., s,) wWith
si € Afori = 1,...,n. The Kronecker delta function is defined on A x A as
859 = lifs =s"and 8, ¢ = 0if s # s/, with s, s’ € A. Given two n-tuples o and
o' define

n
do,6") =) (1 =5,
i=1

Note that d(o,0’) > 0 and d(o,0’) = 0 if and only if 0 = ¢’. For any three
n-tuples o, 0’ and o”, d(o, 0’) + d(c’, ") > d(o, 6”) so that the function d is a
distance on the set A. It is called Hamming distance from the name of the American
mathematician who first introduced it in computer science in 1950.

Next, we have the first example of a functional space, a space whose points are,
in fact, functions.
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» Example 3.3 (Metric space of bounded functions) Consider a set A and let B(A)
be the set of bounded functions f from A to R. An element of B(A) is for instance
the function that maps all the elements of A to a single real number (the constant
function). Consider two functions f and g in B(A) and the function doo : B(A) X
B(A) — Rs( defined as

doo(f, g)=Sug{|f(a)—g(a)|} forany f, g € B(A).

Since both g and f are bounded, and since the supremum exists for any bounded
set, the previous function is well defined. To each couple of functions, the function
d~ assigns a nonnegative real number. Using the property of the supremum, it is
easy to show that the function d satisfies all the requirements of Definition 3.1. Thus,
(B(A), d) is ametric space. The distance d, is known as the Chebyshev distance,
after the Russian mathematician Pafnuty Chebyshev (1821-1894). The reason for its
peculiar “infinity” symbol will be made clear in Example 4.2.2. The use of R as the
image space of the functions aids familiarity but is not required. The same analysis
can be applied to functions with image in a generic metric space, see Exercise 3.10.

3.2 Metric and Topology

Any metric induces a first-countable (see Definition 2.10) and Hausdorff (see Defi-
nition 2.10) topology. To see how, we start by defining the open balls.

Definition 3.5 (Open ball) Given a metric space (X, d), the open ball of radius
r > 0 centred in x is defined as B(x,r) ={y € X | d(x,y) <r}.

The set of open balls is a base of a topology.

Theorem 3.1 (Topology induced by the distance) Given the metric space (X, d),
consider the collection of all open balls B = {B(x,r) | x € X,r € Rog}. Then B is
a base of a Hausdorff first-countable topology on X.

Proof First, note that the union of elements of B covers the entire space, as X
Uyex B(x, 1). Next consider y € B(x,r) N B(x’,r’") # ¥ and define d(x, y)
n <r,dyx) =n < r'. Take r” = min{r — n,r’' — n'}. Now B(y,r")
B(x,r) N B(x',r"). Indeed, if d(y, z) < r” then

N1 N

d(x,z) <d(x,y)+d(y,z) <n+r"<r,
and, at the same time,

dix',2) <d(xX',y)+d(y,z2) <n' +r" <r.
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Thus, for Theorem 2.5 the set B generates a topology. Now considerany x, y € X and
define d(x, y) = r. Then B(x, r/3) N B(y, r/3) = @ so that the space is Hausdorff.
To see that the topology is first-countable for any point x, consider the collection of
balls B(x, r) with r € QT. This is a countable collection that, due to the density of
rationals (see Theorem 1.11), clearly satisfies Definition 2.5. O

In the following, we will implicitly assume that any metric space (X, d) is also a
topological space with the topology induced by the distance function. The distance
function is always continuous with respect to the topology it induces on the set.
In fact, for any x’ € X, consider the function f : X — Rs( defined as f(x) =
d(x’, x). The counter image of any open interval (a, b) under this function is the
set B(x', b) \ B(x’ , b), where B is the closure of the ball B. This is an open set, so
the function f is continuous. Because the distance-induced topology is Hausdorff,
compact sets are closed (see Theorem 2.12). In addition, we have the following.

Theorem 3.2 In a metric (topological) space, a compact set is bounded.

Proof Let K C X be compact and consider U,cx B(x, 1) as its cover. There exists
a finite subcover K C Ule B(xj,1). Define n; = d(x1,x;) forh =1,...,J
and set n = ij-:1 n;. Then Ule B(xj,1) € B(x1,n + 1). Indeed for any z €
U‘;zl B(xj, 1), there exists a k such that z € B(xg, 1), thus d(z, x1) < d(z, xx) +
d(xk,x1) <14+ n <1+ n. Thusdiam(K) <n+ 1. O

The topology induced by the distance function has some other useful properties.
First, note that if x € A, then d(x, A) = 0. Generally, we have the following.

Theorem 3.3 Let x € X and consider a subset A € X. Then d(x, A) = 0 if and
only if x € A.

Proof 1f d(x, A) = 0, then for any open ball of x, B(x, §) there exists an element
a € A such that d(x, a) < &, thatis a € B(x, §). One possibility is that a = x, so
that x € A. Otherwise, if x does not belong to A, x is a limit point of A.

Suppose instead that x € A. Then for any r > 0 there exists an y € A such that
y € B(x,r) (y can be equal to x or not), that is, d(x, y) < r. This implies that
d(x,A) =0. O

Second, adding limit points to a set does not increase its diameter.

Theorem 3.4 Let A C X be a subset of a metric space (X, d), then diam(A) =
diam(A).
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Proof First of all, because A C A, we know that diam(A) > diam(A). Now Ve > 0
andVp,q € A,3p’,q' € Asuchthatd(p’, p) < €/2andd(q’, q) < €/2. Therefore,

d(p,q) <d(p,p)+d(p'.q)+d(q', q) < e+ diam(A).

Thus, for any € > 0, diam(A) < diam(A) < diam(A) + €, which proves the
statement. O

For example, in the Euclidean metric of Example 3.1, the open interval (a, b) has the
same diameter as the interval [a, b], and in the metric space of bounded functions of
Example 3.3, given any bounded function g, the set of all bounded functions f such
that doo (f, g) < 1 has the same diameter as the set of all bounded functions f such
that doo (f, g) < 1, that s, 1.

» Example 3.4 (From Euclidean metric to Euclidean topology) The trick performed
in Theorem 3.1 is the generalisation to any metric space of what we did in Exam-
ple 2.2.2 for the real line. This also explains why in Definition 2.7 we called the
topology “Euclidean”. Notice that the Euclidean topology on the real numbers has
more properties than the topology generically induced by a distance function in a
metric space. For instance, in Theorem 2.8, we prove that the topology (R, |.]) is also
second-countable. This allowed us to prove the fundamental Bolzano—Weierstrass
Theorem 2.16 and Heine—Borel Theorem 2.18 for real numbers. So it seems that
the space (R, |.|) is somehow special among the metric spaces. In fact, in Chap. 4
we will see that this is the simplest example of a special class of metric spaces, the
normed spaces, and we will discuss how to generalise to them many of the special
results we obtained for the set of real numbers.

3.3 Uniform Continuity

The topological notion of continuous functions has been generally defined in Sect.
2.5. We met both a local definition based on the notion of limit in Definition 2.15,
and a global definition based on the counter image of open sets in Definition 2.16.
With metric spaces, we can introduce a stricter definition of continuity.

Definition 3.6 (Uniform continuity) Consider two metric spaces (X, dx) and (Y, dy).
A map f : X — Y is uniformly continuous on X if Ve > 0, 35 > 0 such that if
dy(x,x") < 8 thendy (f(x), f(x') <e.

The fact that this definition is stricter than the original definition of continuity is
immediately verified. If the function f is uniformly continuous in X, it is also
continuous with respect to the topology induced by the metric. The opposite is
generally not true.
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» Example 3.5 (Continuous but not uniformly continuous) Consider the function
f(x) = 1/x onthe interval (0, 1). The image of this open interval is made of all real
numbers greater than 1. For any xp > x1 > 1, the inverse image of the open interval
(x1, x2) is the open interval (1/x7, 1/x1). Since the open intervals are a base of the
topology, we can conclude that the inverse image of any open set is an open set and,
consequently, the function f is continuous in (0, 1).

Regarding uniform continuity, choose € € (0, 1). Then for any § € (0, 1) there
exists x1 and x> in (0, 1) such that d(x1, x2) < & but d(f(x1), f(x2)) > €. To see
it, simply consider the positive points x; = +/8 — €8 and x; = /8. The smaller
the values of &, the closer the points considered to zero. However, they always exist.
Thus, f is not uniformly continuous in (0, 1).

If one considers functions defined over compact sets, then continuity and uniform
continuity turn out to be the same thing.

Theorem 3.5 (Heine—Cantor) Let f be a map from a compact metric space X to a
metric space Y. Then, if f is continuous, it is uniformly continuous.

Proof Consider a fixed € > 0. Since the function is continuous, for any point x € X,
there exists a 8, such that forany x’ € X, if dx (x, x’) < 8y, thendy (f(x), f(x")) <
€/2. Clearly, Uy B(x, 8, /2) covers X and because X is compact, from this cover it
is possible to extract a finite subcover U,ICVZ1 B(xk, 8x,./2).

Let §¢ = min{dy,,...,dxy}/2 > 0. Consider two points g, q' € X such that
dx(q,q") < 8.. We will show that the distance of their images is less than €. Among
the different sets that compose the finite cover, there exists one that contains g. That
is, there exists a k such that ¢ € B(xg, 8y, /2). The distance of ¢’ from xy is less than
8y, - In fact,

8,

dx(q'.xx) < dx(q'. q) +dx(q.xx) < 8 + 5 = Oy

We have shown that ¢ and ¢’ both belongs to B(xk, 3y, ). Thus, by construction
dy (f(@), f(@") <dy(f(q), f(xi)) +dy(f(g), f(xk)) <e. U

The distance from a given point is itself a uniformly continuous function from (X, d)
to (R>o, |.]). To see it, fix a point z € X and consider the function f : X — R,
f(x) = d(x, z) defined on the whole X. For the triangle inequality, | f (x) — f(y)| =
|d(x,z) —d(y,z)| <d(x,y)sothatforanye,ifd(x,y) <e€,|f(x) — f(¥)] <e.

3.4 Lipschitz Continuity

A type of function that is commonly encountered in applications takes its name after
the German mathematician Rudolf Lipschitz (1832-1903).
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Definition 3.7 (Lipschitz continuity) Consider two metric spaces (X, dy) and
(Y,dy). A function f : X — Y is Lipschitz continuous on X if Ik > 0 such
that Vx, x" € X, dy (f (x), f(x)) < kdx(x, x').

If k < 1, then the function f a contraction or contraction map. A function is locally
Lipschitz continuous in x € X if it is Lipschitz continuous when restricted to a
neighbourhood of x. If f is Lipschitz continuous, Ve > 0, if dy (x, x’) < €/k, then
dy(f(x), f(x")) < €, thus we can conclude the following.

Corollary 3.1 If the function f is Lipschitz continuous, then it is uniformly contin-
uous.

In general, the opposite is not true.

» Example 3.6 (Uniformly but not Lipschitz continuous) Consider the function

f(x) = /x in the Euclidean metric. The function is uniformly continuous in Rx.

In fact, Ve > 0, if [x — x'| < €2,

10 = £ < 1F @) — FONIWE + oD = VIt — 7] <.

However, the function is not Lipschitz continuous in Rx. To see it, note that |/x —
Vx'|/Ix = x'| = 1/(y/x + +/x') and there is no k > 0 such that 1/(y/x + +/x") < k
for any x, x’ € Rxq. If restricted to (1, +00), the function f becomes Lipschitz
continuous with k = 1/2.

From Definition 3.2 it follows that for a Lipschitz continuous function f : E C
X — Y,itis diam(f(E)) < K diam(E), then we have the following.

Corollary 3.2 A Lipschitz continuous function on a bounded set is bounded.

Exercises

Exercise 3.1 (Quadrangular inequality) Let (X, d) be a metric space. Show that for
every x, v, z, w € X itholds that |d(x, y) — d(z, w)| < d(x, z) +d(y, w).

Exercise 3.2 Consider a function f : R>¢9 — Rx¢ that is strictly increasing and
sub additive, that is, f(x +y) < f(x)+ f(y). Assume further that f(0) = 0. If the
function f satisfies the properties above, is d(x, y) = f(]x — y|) a distance on R?
If so, prove it. If not, provide a counterexample.

Exercise 3.3 Prove that in the Euclidean metric space (R, |.|) of Example 3.1 a set
A C R is bounded if and only if there exists a positive real number M such that
la] < M for any a € A.
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Exercise 3.4 Consider two functions f and g from a generic set X to the Euclidean
metric space (R, |.|) of Example 3.1. Prove that if they are bounded, then their sum
f + g and their product fg are bounded. Hint: Use the triangle inequality and the
properties of the absolute value.

Exercise 3.5 Consider the function dy(x,y) = |x; — y1| 4+ |x2 — y2| defined over
R? x R? where the indices denote the components of the vectors. Prove that it is a
distance. Draw the circle of radius 1 and centre the origin in the metric space (R2, dy)
(the set of point with distance 1 from the origin). Prove that it is contained in the
closure of the Euclidean ball of radius 1 and centre in the origin.

Exercise 3.6 Determine which functions from R? to R in the following list can be
used to define a metric on R:

di(x,y) =@ -4 de,y)=Ix—yl,  dix,y) =% -y,
|x — yl

da(x,y) =1lx =2yl, ds(x,y) = ————, de(x,y)=le" —e’|.
I+ [x =yl

Exercise 3.7 Let X be an infinite set and consider the following functiond : X x X
to R,d(a,b) = 1if a = b and d(a, b) = 0 otherwise. Prove that it is a distance.
In the induced topology, which sets are open? Which ones are closed? Which are
compact?

Exercise 3.8 Prove that the function d, in Example 3.3 is a distance.

Exercise 3.9 Consider the set A = {1, 2, 3}. Using the Hamming distance of Ex-
ample 3.2 in A3, find the elements of the open ball of radius one and centre (1, 2, 3)
and those of the open ball of radius 0.5 and centre (3, 2, 1).

Exercise 3.10 Extending Example 3.3, let A be a generic set, (V, d) a metric space,
and B(A) the set of bounded functions f : A — V. Consider the function d, :
B(A) x B(A) — Rxq defined as doo(f, g8) = sup,ca{d(f(a), g(a))}. Prove that
(B(A), dx) is a metric space. Hint: Use the properties of the supremum.

Exercise 3.11 Prove that if A is bounded, then given any point xg, there exists an
open ball B(xg, r) such that A € B(xg, r).

Exercise 3.12 Prove that a uniformly continuous function is continuous. Hint: Use
the local definition of continuity in a point.

Exercise 3.13 Explicitly prove that the function y = x? is uniformly continuous in

[0, 1] (do not use Theorem 3.5). Is it uniformly continuous in (0, 1)? Is it uniformly
continuous in Q N (0, 1)?
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Exercise 3.14 With reference to Example 3.1, take two functions f and g from a
metric space (X, d) to (R, |.]). Prove that if f and g are uniformly continuous, then
their sum f + g is uniformly continuous. Hint: Use the triangle inequality.

Exercise 3.15 With reference to Example 3.1, consider two functions f and g from
a metric space (X, d) to (R, |.]). Prove that if they are bounded and uniformly con-
tinuous, then their product f g is uniformly continuous. Hint: Use the fact that they
are bounded.

Exercise 3.16 With reference to Example 3.1, consider a function f from a metric
space (X, d) to (R, |.|) which is bounded away from zero, that s, inf e x | f (x)| > O.
Prove that if f is uniformly continuous, then 1/f is uniformly continuous.
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Normed Spaces

4.1 Definition and Basic Properties

The Euclidean notion of the length of a linear segment can be generalised to any
linear space by the introduction of a norm.

Definition 4.1 (Normed space) Consider a linear space V on R". A norm is a func-
tion p : V. — R>¢ such that

e p(x) = 0 only if x = O (separate points);
e p(x+Yy) < p(x)+ p(y) (triangle inequality);
e p(ax) = |a|p(x) (positive homogeneity).

The pair (V, p) is said to be a normed space.

The simplest example of a normed space is the set of real numbers together with the
absolute value (R, |.]). Often, the norm is denoted with a couple of double vertical
lines ||.|| and the normed space (V, ||.||). In this book, I reserve this symbol for the
Euclidean norm introduced in Sect. 4.2.1 and denote the generic norm by p. The
first important thing is to clarify the relationship between normed spaces and metric
spaces.

Lemma 4.1 (Norm and distance) Any normed space (V, p) is a metric space with
the distance defined as d,(x,y) = p(x —y), VX,y € V.

Proof The function d,, is, by definition, nonnegative and fulfils the first two proper-
ties of Definition 3.1. From the triangle inequality in Definition 4.1

px—z2)=pxX—y+y—2z) < pxX—y)+py—2

and the third property of Definition 3.1 follows. (]
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From now on, when we refer to (V, p) as a metric space, we will implicitly assume
that the definition of distance used is the one implied by the norm. The norm can be
used to introduce the notion of a bounded set in any linear space.

Definition 4.2 A subset of a normed space A C V is bounded if {p(X) | x € A} is
a bounded subset of R.

This definition is analogous to Definition 3.2 but is sometimes more practical to use. If
the linear space V has a finite dimension r, one can build a one-to-one linear function
f V. — R" by selecting a base and mapping any vector x € V into the n-tuple of its
coordinates. Since the function f is linear, it is easy to show that the function po f !
isanormon R”. Infact, letx, y € R”, then p(f ' (x+y)) = p(f '®)+ fL(y)) <
o(f “1(x)+ o(f -1 (y)). Thus, any finite-dimensional normed space defined over R
is isomorphic to some normed space (R", p o f~!). Similarly, any norm p’ defined
on R” induces a norm on a vector space of dimension n, (V, p’ o f).

Because the normed space (V, p) is a metric space, we can naturally induce a
topology on it using the distance function implied by the norm (see Lemma 4.1).
The topology on (V, p) is generated by the set of open balls B(x,r) = {v e V |
p(v—Xx) < r}, ¥x € V and radius r > 0. This topology is Hausdorff and first-
countable (see Theorem 3.1) and in this topology all compact sets are bounded (see
Theorem 3.2).

» Example 4.1 (Continuity of the norm) Any norm is a continuous function in the
topology it defines. Consider a normed space (V, p) together with the topology
induced by the norm. Take the open interval (a, b). The inverse image of this interval
contains all elements x € V such thata < p(x) < b. This set is just the intersection
of B(0, b), which is an open set, with the complement of the closure of B(0, a),
which is another open set. Thus, the inverse image of any open interval (a, b) is an
open set. Since the open intervals form a base of the topology in R, we have shown
that the inverse image of any open set is an open set and therefore p is continuous.

In a convex subspace of a normed space, convex and concave real-valued functions
have special properties that are often exploited in applications.

Theorem 4.1 (Uniqueness of extrema) Let (V, p) be a normed space and A be a
convex subset of V. Consider a concave (convex) function f : A — R. Then, if f
has a strict local maximum (minimum) in A, it is unique.

Proof Let us start with the concave case. Assume that x; and x; are strict local
maxima of f in A, and that f(x;) > f(x2). Then for z = (1 — A)xy + AX; with
rel0,1], f(z) = (1 —X) f(x2) + Af(X1) = f(x2). Since in any neighbourhood of
x; there is at least one point of this kind, X, cannot be a strict maximum. A similar
reasoning applies to the convex case. (]



4.2 Example of Normed Spaces 67

Since global maxima (minima) are also local maxima (minima), the previous analysis
directly extends from the latter to the former. Note that the previous considerations
cannot be extended to extremal points that are not strict. In fact, any constant function
on A is concave (and convex), and all points of A are local maxima and minima. How-
ever, the result extends to non-strict maxima and minima if the functions considered
are strictly concave or strictly convex, respectively.

4.2 Example of Normed Spaces

In the following, we review three widely used normed spaces: the Euclidean norm on
real vectors and its generalisation, the p-norm, and the operator norm on linear maps
(or matrices). In all cases, the procedure will be the same: we introduce a function
from the linear space in question to R and show that it satisfies all the requirements
of Definition 4.1.

4.2.1 Euclidean Norm in R"

The n'™ power of the real set R” = R x R... x R defines the most natural linear

space. In this space, the vectors are identified with ordered n-tuples of real numbers

X = (X1, ..., Xp). The Euclidean norm of a vector is defined as ||x|| = 27:1 sz..

We want to prove that this is actually a norm. The following results are useful.

Theorem 4.2 (Cauchy—Schwarz inequality) Let X,y € R”" be two n-tuples of real
numbers, then

n
inyi :

i=1

IxIHlyll =

Proof Consider the double summation » 3/_; >}, (x;y; — x; yi)? > 0. Using the
binomial expansion of the squares, it reduces to

n n n n
DN Vit =2 Y xixviyj.

i=1 j=1 i=1 j=1

The left-hand side is equal to 2 [|x||? ||y |* while the right-hand side is 2(3";_; x; v:)>.
Simplifying out the factor 2 and taking the square roots of the two nonnegative
expressions prove the assertion. (]

Using the Cauchy—Schwarz inequality, we can prove the triangle inequality required
by Definition 4.1.
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Theorem 4.3 (Triangle Inequality) Let X,y € R" be two n-tuples of real numbers,
then |x +yll < IxIl + llyll.

Proof Using the inequality in Theorem 4.2,

n n
%+ y1I% = x>+ 1yl% 42>y < 1=+ Iyl* + 21> xivil

i=1 i=1

< IxI? + Iyl + 2x1 iyl = Al + lylD?*

and the statement is proved. (I

The other two properties of separate points and positive homogeneity are immediate.
We can conclude that the Euclidean norm is actually a norm. The space (R”, ||.||)
is the Euclidean normed space of dimension n.! The topology of this space is the
Euclidean topology (see Example 3.4). Note that the Cauchy—Schwarz inequality
also implies the following inequality.

Corollary 4.1 Let x,y € R" be two n-tuples of real numbers, then ||x + y| >
LI =1yl -

Proof Take the squares of the two sides to obtain

n n n
Y@i+y?= > 4>y 20xl iyl
i=1 i=1

i=1

After simplifications, it reduces to Y __, x;y; < ||x|| [ly|l, which follows from The-
orem 4.2. (]

» Example 4.2 (Space of polynomials) Consider the set of polynomials of all orders
n,V={px)=>7c x'}. The sum of two polynomials is a polynomial and the
product of a polynomial for a constant is again a polynomial. Thus, V represents a
linear space on R. The natural basis for this space is the infinite countable sequence
(1, x, xz, x3, .. .). In this space, consider the function p : V — Rx¢ defined as

1 A similar definition applies to complex normed spaces. In this case, the linear space is defined on
C and the absolute value is replaced by the modulus of the complex number. The complex normed
space of dimension # is denoted by (C", ||.|).



4.2 Example of Normed Spaces 69

It is immediate to see that o = 0 only when the function is applied to the zero
polynomial (the polynomial having all coefficients set to zero) and that p(a p(x)) =
lal p(p(x)). Consider two polynomials p,(x) and pp(x), then

n

P (Pa(x) + pp(x)) = Z(ca,i + Cb,i)2/2i+] <
i=0

S22 it 4 |32 214 = p(pa(x)) + p(pp(x)),
\ i=0 i=0

where 7 is the order of the largest monomial and the ¢’s for any lacking monomial are
set to zero. The inequality comes from a direct application of the triangle inequality
in Theorem 4.3 to vectors (cq,; /v 2i+1y and (cp.i/V 2i+1) Thus, we can conclude
that (V, p) is an infinite-dimensional normed space.

4.2.2 p-NorminR”

The p-norm of a vector x € R", denoted as x|, is defined by

n 1/p
x|, = (Z |x,-|P) Vp=1.
i=1

In the case of p = 2, it reduces to the Euclidean norm discussed in Sect. 4.2.1. The
expression above satisfies the criteria for separate points and positive homogeneity
required by Definition 4.1. To prove that it is a norm, one has to show that it also
satisfies the triangle inequality. For this purpose, we need a preliminary result which
can be easily proved using the Young inequality from Theorem 1.15.

Theorem 4.4 (Holder’s inequality for sums) For any two positive numbers p and q
suchthat 1/p +1/q = 1 and Vx,y € R", 37 [xi yil < 11Xl lyllg-

Proof Define X' = x/||x||, and y’ = y/||ylly. For the Young inequality, Theo-
rem 1.15, applied to each couple x; and y;, and summing on all components,

5 IIX I, ly'llg
> Ixiy I<—§IXI”+ EI —F 4 =
i=1

q

By construction, the norms on the right-hand side are both equal to 1, such
that D7 |x/ y/| < 1. Substituting the definitions of X and y’, the statement is
proved. ([
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Fig. 4.1 Unit radius circle in R? for the p-norm expression with different values of p. The case
p = 1/2 is not a norm

Using the previous result, one can prove the triangle inequality for the p-norm, which
takes its name from the Lithuanian mathematician Hermann Minkowski (1864—1909)
(Fig.4.1).

Theorem 4.5 (Minkowski inequality) For any two vectorsx,y € R" andany p > 1,
Ix+yllp = Ixllp + llyllp-

Proof For p = 1, the theorem follows directly from the properties of the absolute
value. Consider p > 1. By taking the p power of the p-norm, one has

n n
Ix+ylip =D x4+ yil? <> (il + Iyl i + yil 77
i=1 i=1

At the same time, using Holder’s inequality in Theorem 4.4 with exponents p and
p/(p—1,

p—1

n n % n » e
— 1)
> xillxi + yil” ‘s(ZmV’) <Z|xi+yi|<” )w)

i=1 i=1 i=1

1 1
n » n F(p_l)
—1
(Z |x,-|"> (Z |xi +yl-|1’) = Ixll, Ix+ vl

i=1 i=1



4.2 Example of Normed Spaces 71

Summing the last inequality and the same inequality with x; and y; exchanged, one
gets
_ -1
D (il + i) b+ 3l < Al + D) Ix + 15

1

which, using the first inequality above, proves the assertion. (I

» Example 4.3 (Normed space of bounded functions) Consider the set of bounded
functions B(A) defined in Example 3.3. This set is closed under sum of functions
and multiplication by a constant, thus it is a linear space. Now consider the function
[l-loo : B(A) — Rsq defined as

I flloco = Sul/z{lf(a)l}-

Because f is bounded and because the supremum exists for any bounded set, the
previous function is well defined. It is easy to show that it satisfies all the requirements
of Definition 4.1. Thus, (B(A), ||.|lec) is a normed space. The norm ||. || is generally
known as the uniform norm or sup-norm. This norm is what was used in Example 3.3
to define a distance on B(A). If the set A is compact, the supremum in the definition
of the uniform norm can be replaced with the maximum; see Theorem 2.30. The
symbol co in the notation for the uniform norm comes from its relation with the
p-norm; see Exercise 4.8.

4.2.3 Operator Norm

Linear functions connecting two normed spaces are themselves a normed space. To
see how, we start by introducing the notion of a bounded operator. Consider two
normed spaces (V, p) and (V’, p’).

Definition 4.3 (Bounded operator) A function or operator f : V — V' is bounded
if 3¢ > 0 such that p'(f(x)) < co(x) forallx € V.

The constant ¢ is a sort of upper bound on how much the operator f can increase
the norm of a vector in V. A bounded operator sends any bounded set of V to a
bounded set of V'. In fact, if A C V is bounded and a = sup{p(x) | x € A}, then
sup{p’(x) | X' € f(A)} < ca. In general, which operators are bounded and which
are not depends on the norms one chooses on the two spaces V and V'. Now, let
L(V, V') be the space of linear bounded operators from V to V'. This is clearly a
linear space. In this space, consider the following.

Definition 4.4 (Operator norm) Let f € L(V, V') and define

I fllop = sup {p'(f(x)) | p(x) =1},
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where p and p’ are the norms for V and V', respectively.

In other terms, the norm of a bounded linear operator is the maximal norm of the
images of all vectors with a norm equal to one. Alternative definitions are given
in Exercises 4.14 and 4.15. It is easy to see that the function in Definition 4.4 is a
norm. Clearly || f|lop = 0if and only if f is the zero map and |la fllop = lal| | fllop-
The triangle inequality follows directly from the properties of p’. Indeed, given
fig € LIV, V), p/(f () + g(X)) < p/(f(%)) + p(g(x)) and for the property of
the supremum

sup {0 (f () + 0'(g®) | p(x) = 1} <
sup {p'(f () | p(x) = 1} +sup {p"(g(®)) | p(x) = 1},

s that [ £ + gllop < 1 flop + 18lop-

Given the definition of norm operator, it is immediate to see that for all x € V,
P (f(x)) < I fllop p(x). In fact, || f||op is the lowest among all possible values c that
satisfy Definition 4.3 for a given f. Thus, given f € L(V,V')and g € L(V', V"),
Vx € V, p"(e(f(x))) < llgllopp’(f X)) < llgllopll fllopp(x). Thus, the operator
norm is submultiplicative with respect to the composition of functions ||g o flop <
lligllopll fllop- In particular, because the operator norm of the identity is 1, if the
function f has the inverse, || f = llop > 1/11 f llop-

If the space V' has dimension m and the space V has dimension n, then all linear
maps f : V — V'’ are bounded and the space L(V, V') is simply the space of
m X n real matrices M,, ,. The matrix A € M,, , is associated with the mapping
from R” to R™, x — A X, where the last expression denotes the multiplication of
rows by columns. Thus, by the definition of the operator norm, for any matrix A
and any vector x # 0, we have ||Ax|| < [|Allop lIX||. The operator norm cannot be
lower than the largest eigenvalue of A. If the matrix A can be diagonalized, they
are equal. The next result clarifies that the space of bounded linear operators is also
the space of continuous linear operators. This implies that any one-to-one bounded
linear function between two normed spaces is a homeomorphism.

Theorem 4.6 Any linear operator between two normed spaces is bounded if and
only if it is continuous.

Proof Let f : V — V'’ be a linear function from the normed space (V, p) to
the normed space (V’, p'). If f is the zero map, the theorem directly follows from
Example 2.16. We will assume that for some x € V, f(x) # 0.

Assume that f isbounded and ¢ > 0is an upper bound according to Definition 4.3.
Take any openset A" C f(V).Foranyy € A" lete(y) > 0be such that B(y, €(y)) C
A’ and consider a point xy € f ~1(y). Note that, by definition, ¥z € V such that
p(xy—2z) < e(y)/c,p'(f(xy)— f(2)) < €(y), thus f(B(xy, €(y)/c)) S B(y, €(y)).
It follows that £ ~1(A") = Uyea’B(Xy, €(y)/c). Thus, f~1(A") is open, which proves
that f is continuous.
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Assume, conversely, that f is continuous. Let 0 be the zero vector. Since f is linear,
0 € f~1(0) and 38 such that £ (B(0, §)) C B(0, 1) and also B(0, 8) € f~1(B(0, 1))
(see Exercise 2.24). In other terms, p’(f(x)) < 1if p(x) < 8. Since for any vector
2€V,z#0, p(z8/p(z)) =8, we also have p’(f(z8/p(z))) < 1. This implies that

p _p@ 28 p(2)
o (f(2) = TP (f(m)) = 5

and 1/§ is the constant ¢ of Definition 4.3. (I

4.3 Finite-Dimensional Normed Spaces

In this section, we review some fundamental results of normed spaces with finite
dimension. They will play an essential role in the study of real functions of one or
many variables.

Theorem 4.7 Any norm topology on R" is second-countable.

Proof The norm topology is generated from the base of open balls B; see Defini-
tion 3.5. Since Q is dense in R, using Theorem 2.6, it is straightforward to show
that the same topology can be generated by the set B’ of open balls having rational
radius and a centre with rational components. The set B’ is one-to-one with a subset
of Q"+, Therefore, it is countable. [l

We can extend to finite-dimensional normed spaces a useful result that we have
already proved in Theorem 2.9 for the Euclidean topology on R.

Theorem 4.8 Any open set in (R", p) can be written as the countable union of
disjoint open balls.

Proof Let A C R”" be open. Take x € A and let B(x, p,) be the largest ball such
that B(x, px) € A. Nexttakey € A\ B(X, px) and let B(y, py) be the largest ball
such that B(y, py) € A\ B(X, py). Clearly B(x, px) N B(y, py) = ¥. Repeat this
procedure to find a cover A = Uy B(Xy, po)- These balls are all disjoint. In each ball
there is a different element of Q". Because this set is countable, the number of balls
cannot be more than countable. ([l

Since any finite-dimensional normed space (R”, p) is Hausdorff (Theorem 3.1) and
second-countable (Theorem 4.7) according to Theorem 2.16, we have the following.
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Corollary 4.2 (BolzanoWeierstrass) In the topology induced by the norm on finite-
dimensional real linear spaces (R", p), a set K is compact if and only if any infinite
subset of K has at least one limit point and all its limit points belong to K.

In a generic Hausdorff space, we cannot conclude that a bounded and closed set
is compact (see Example 2.12). Indeed, for this to be true, one needs an additional
property. To discuss this property, we introduce a special kind of open sets.

Definition 4.5 (n-cell) In R" an n-cell I is defined by n couples (a;, b;) witha; <
bj,j=1,...,n,as I = {x € R" | a; < x; < b;} where x; denotes the j"
component of the element x € R”.

A l-cellis a closed interval in R and a 2-cell is a rectangle in R?, including its bound-
aries. Alternatively, we can write the n-cell as a Cartesian product / = X Z:] ak, br].
The special property that characterises the n-cell is the following.

Lemma 4.2 Consider a nested sequence of n-cells in R", that is a sequence (I*)
such that Vk, I*1 C 1K, Then O I* is not empty.

Proof The j™M components of the n-cells in the set (/%) form a sequence of nested
intervals [aj‘., b’j‘. ] whose intersection, according to Theorem 1.8, is not empty. Let

;'f € Ng [a’;, blj‘.]. Repeat the same procedure for any j. Then the vector x* with

components (x}, ..., x;) belongs to NIk, O

The previous result, which generalises Theorem 1.8, is due to the existence of supre-
mum and infimum for real bounded sets. It has an important consequence.

Theorem 4.9 Any n-cell I of the Euclidean normed space (R", || - ||) is compact.

Proof We prove the statement by contradiction. Consider an n-cell I and assume
there exists a cover C C U, V,, from which no finite subcover can be extracted. Now
divide the cell I into 2" smaller cells, considering the midpoint along any dimension
c; = (a;j + bj)/2. Among all the cells x'l':j([a}, b}]) with [a}, b}] = [a;j, c}] or
[a}, b;.] = [c;., b;], at least one is not covered by a finite subcover, or otherwise /

would be. Let this cell be /2. Repeat the splitting procedure again for 12 to find an
n-cell I* C I? which is not covered by a finite subcover. Iterating this procedure, we
obtain a sequence of nested n-cells (I%) such that I+ < 1%, All these sets have the
property that no finite subset of {V,} is sufficient to cover them. However, according
to Lemma 4.2, Ix* € N I* and a o* such that x* € V. Since V= is open, 3p* > 0
such that B(x*, p*) C Vyx.

The length of the j™ side of I* is b; — aj)/2k. Define § = supj{bj - aj}
sothat ¥x,y € 1%, [x —y| < X Ixj — yj| < n8/25. 1f h > log, 8n/p*, then
n8/2" < p* sothatifx € I, x € B(x*, p*). In other terms, I" € B(x*, p*). But
this is a contradiction, because then a single element of the cover, Vy+, would be
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Hausdorff

Kis closed
Kiscompact e o _________

K is bounded

Hausdorff

norm topology

Hausdorff + second countable

any infinite subset of K

has limit points in K

Fig. 4.2 Relationship between compact, closed, and bounded sets. The direction of the arrow
identifies logical implication. The dotted line relations are valid for real numbers R and real linear
normed spaces (R”, p)

sufficient to cover I”. Thus, there are no covers from which a finite subcover cannot
be extracted, which proves the statement. O

Theorem 4.9 directly leads to the following result.”

Theorem 4.10 (Heine—Borel) In (R”, || - ||), a set is compact if and only if it is
bounded and closed.

Proof Assume that the set K is bounded and closed. Since it is bounded, there exists
a n-cell 1 such that K C [. Then K is a closed subset of a compact set, and by
Corollary 2.1, it is compact.

Suppose instead that K is compact. Then, because the Euclidean topology on
R”" is Hausdorff, by Theorem 2.12 the set K is closed and by Theorem 3.2 it is
bounded. O

Theorems 4.9 and 4.10 were proved only for a specific norm, the Euclidean norm.
In the next section, we will see that these results can be generalised to any norm on
R" (Fig.4.2).

» Example 4.4 (Homeomorphism of convex sets in R™) We will prove that any com-
pact convex setin R" with a nonempty interior is homeomorphic (see Definition 2.17)
to the closed ball of unit radius B, (0, 1). Let A C R" be compact and convex and

2 A more general version of the Heine—Borel theorem would require the notion of product topology
and the Tychonoff theorem. The advantage of using the Tychonoff theorem is that the result can
be directly extended to infinite-dimensional normed spaces. The disadvantage is that the basic
treatment of the subject would require several additional definitions. In any case, the derivation
below, which is valid only for finite-dimensional spaces, is sufficient for our purposes.
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assume that its interior is not empty. Without loss of generality, we can assume
that 0 € A°. Then 3r > 0 such that 0 € B,(0,r) c A. For any x € R”" define
n(x) = inf{r > 0 | x/t € A}. Note that n(0) = 0 and n(cx) = ¢ n(x). Because A
is bounded, 1(x) is strictly positive Vx # 0 and, moreover, n(x) < |x||/r. For any
I >nx),x/l € A2and x/n(x) € JA.

Due to the convexity of A, any combination A x/n(x)+(1—A) y/n(y) forA € [0, 1]
belongsto A. In particular, if one sets . = n(x)/(n(x)+n(y)), x+y)/(n(x)+n(y)) €
A so that n(x +y) < n(x) + n(y). This implies that the function 5 is convex and,
hence, according to Theorem 2.31, continuous.

Now consider the function from the set A to the unit closed ball¢ : A — B, (0, 1)
defined as

xnx)/|x[ ifx #0,
00 = {0 ifx=10.
If x € 94, then n(x) = 1 and ¢(x) € 8B,(0,1). If x € A, then n(x) < 1
and ¢(x) € B,(0,1). For x # 0 the function ¢ is the composition of continuous
functions. When x — 0, the quantity n(x)/||x|| = n(x/||x||) remains bounded so
that limy_, ¢ ¢ (x) = 0. We can conclude that the function ¢ is continuous.
Now consider the function ¢’ : B,(0, 1) — A defined as

0 — {x Ixll/n()  ifx #0,
0 ifx=0.

Again, we have limy_, ¢ ¢’(x) = 0, so that the function ¢’ is continuous. Since ¢’ o is

the identity in A, this proves the assertion. The function ¢ maps A” to B,. Therefore,

we have also shown that any open bounded convex set in R"” is homeomorphic to

the open ball with unit radius.

4.3.1 Equivalence of Norms in R"

Any function that satisfies the properties of Definition 4.1 can be used to define a
norm in a linear space V. The question arises whether different norms might induce
radically different properties on the space itself. For instance, could it be that a set
is bounded according to a given norm and not bounded with respect to another? We
will see that as long as the space V has a finite dimension, this is not the case. To
proceed, we need an operational definition of the equivalence between norms.

Definition 4.6 Consider a linear space V and twonorms p : V — Rand p’ : V —
R. The two norms are equivalent if there exist two positive constants ¢ and C such
that Vx € V, cp(x) < p'(x) < Cp(x).

Note that if ¢ and C exist, then p’(x)/C < p(x) < p’(X)/c, so the equivalence of the
norms is a symmetric relation. One can easily prove that it is also transitive, so that
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it can be used to define an equivalence relation on the space of all possible norms. It
turns out that, on a finite-dimensional linear space, all norms are equivalent.

Theorem 4.11 (Equivalence of norms) All norms defined on a finite-dimensional
real linear space V are equivalent.

Proof We will prove the theorem by showing that all norms are equivalent to the
Euclidean norm defined over the components with respect to a given basis. Let n be
the dimension of V and (by, ..., b,) a basis. For any v € V, there is a unique n-
tuple of components x = (x1, ..., x,) suchthatv = Z:’:I x; b;. Define the function
pE : V. — Rspas pg(v) = ||x||. This function is simply the Euclidean norm defined
over the space of components. It is immediate to see that it defines a norm on V.
We will show that any other norm p on V is equivalent to pg. For the triangle and
Cauchy—Schwartz inequalities (see Theorem 4.2),

p(¥)=p (Z x; bl-) <Y Ixilp () < x| [b]l,

i=1 i=1

where b = (o' (by1), ..., o’ (by)). Thus, setting C = |[b]l, p(v) < C pg(v) for any
v.

Consider now the set S = {x | |[|x|]| = 1} € R" and define the function f(x) =
0 (27: 1 Xi b,-) from S to R>. The set S is just the boundary of the Euclidean open
ball with centre 0 and radius 1. Thus, it is a closed set. Since it is also bounded,
Theorem 4.10 implies that it is compact. The function f is the composition of two
functions: the first function maps the n-tuple of real numbers into a vector of V,
and the second function is just the norm p on V. The first function is bounded as
p Q"7 xib;) < |bllIx|l; hence, being linear, it is continuous by Theorem 4.6. The
second function is continuous by definition (see Example 4.1). Thus, the function f,
being the composition of two continuous functions, is continuous and it reaches its
minimum in § ata point X’ € § associated to a vector v/ € V, withv/ = Y7, x/b;.
Let p(v/) = c¢. Thus, Vv € V,

n

p) =p (Z xi bl) = lIxll o (Z ﬁm) > ¢ |x]l = ¢ pe(¥).
i=1

i=1

and the statement is proved. ([

The procedure adopted in Theorem 3.1 to generate a topology gives precisely the
same result when using distance functions derived from two equivalent norms (see
Exercise 4.20). This is straightforward to prove using Theorem 2.6. Thus, we can
conclude that all norms induce precisely the same topology on a finite-dimensional
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normed space.> For example, the Euclidean topology on R” can be generated us-
ing n-cells (hyperrectangles) as a base; see Exercise 4.13. A direct consequence of
Theorem 4.11 is the generalisation of Theorem 4.10.

Corollary 4.3 (Heine—Borel) In any finite-dimensional normed space (V, p), a set
is compact if and only if it is bounded and closed.

This immediately implies the following.

Theorem 4.12 (Nearest point) Let x € R" and consider a subset A € R" such that
X ¢ A. Then if A is closed, 3y € A such that d(x,y) = d (X, A). y is the nearest
point of the set A to the point x.

Proof Pick an element a € A. If d(x,a) = d(x, A), we are done. Otherwise,
consider the closed ball B(x, d(x, a)). Since the closed ball is closed and bounded,
it is compact. Thus, by Corollary 2.1, its intersection with A is compact, so that the
function f(z) = d(z, x) has a minimum Yy in this intersection (see Theorem 2.30).
Since no points of A can be closer to x than the point y, the statement is proved. [

The statement above cannot be generalised to any metric space. For example, the set
of rational numbers I = {x € Q | 3 < x2 < 5} is closed and its distance from the
origin is +/3, but any point in the set is more distant from the origin than that. More
generally, Corollary 4.3 has been proven only for finite-dimensional normed spaces.
When infinite-dimensional spaces are considered, one has to check this property on
a case-by-case basis.

Exercises

Exercise 4.1 Prove that in any normed space, Definition 4.2 of bounded sets is
equivalent to Definition 3.2.

Exercise 4.2 In the normed space (R", p) with a generic norm p, prove that the
boundary of the open ball B(x, r) is made of all points y such that p(x —y) = r.

Exercise 4.3 Given a normed space (V, p), let B be the set of all closed balls
B(x,r) = {fveV]p-—x)<r}withr > 0 and their interior (the open balls).
Prove that B is the base of a topology. Is the resulting topological space a Hausdorff
space? Characterise compact sets and connected subspaces in such a topological
space. Hint: The topology generated by B is peculiar but not unheard of.

3 The statement is easily extendable to finite-dimensional normed spaces defined over the field of
complex numbers. In the proof above, the Euclidean norm is replaced with the norm defined using

the complex conjugate ||X|| = /> ;| xi x;.



4.3 Finite-Dimensional Normed Spaces 79

Exercise 4.4 Prove that Theorem 4.1 is valid for maxima and minima if the function
f is strictly concave or strictly convex.

Exercise 4.5 In (R", [|.|]), prove that any open ball B(x, r) and its closure B(x,71)
are convex sets, while the boundary of the ball is not convex.

Exercise 4.6 Let V be a linear space of dimension n and consider a basis
(by,...,by).Foranyv € V withv = ZlNzl x; b;, define the function pg (v) = ||x]].
Prove that this function is a norm. Hint: Use the linear properties of the representation
of vectors on a basis.

Exercise 4.7 (open n-cell) Prove that in (R", ||.||), for any ball B(x, p) there exists
an open n-cell I = xf’zl(ai,bi) with a; < b;, Vi, such that x € I C B(x, p).
Analogously, prove that for any open n-cell and any x € I, there exists an open ball
B(x, p) such that B(x, p) C I. Discuss how this result implies that open n-cells are
a base of (R, ||.]|).

Exercise 4.8 (Uniform norm) Define the function ||X||cc = max{|xq|, ..., [xxl},
Vx € R". Prove that ||.|| o is @ norm.

Exercise 4.9 Prove that || - || defined in Example 4.3 is a norm.

Exercise 4.10 Extending Example 4.3 let A be a generic set, (V, p) anormed space,
and B(A) the set of bounded functions f : A — V, that is, functions such that
| flloo = sup,ealp(f(x))} < +o0. Prove that (B(A), ||.|ls) is @ normed space.

Exercise 4.11 Consider the p-norm of Sect. 4.2.2) in R? and let B »(X, p) be the
associated ball of centre x and radius p > 0. Prove that B»>(0, o) C B3(0, p).

Exercise 4.12 Given ¢ > p > 1, prove that |x||, > [x|l,. Hint: Define y; =
|xj1/1xlly and notice that yf > y?.

Exercise 4.13 (n-cell) With reference to Exercise 4.8, consider the normed space
(R", ||.]lc0)- Prove that in this space the ball B(x,d) is in fact the open n-cell
X! (xi — 8, x; +9).

Exercise 4.14 Starting from Definition 4.4 prove that for all x € V, p'(f(x)) <
I fllop 0 (f (x)).

Exercise 4.15 Prove that Definition 4.4 can be replaced with the equivalent defini-
tion || fllop = sup {p'(f (%)) | p(x) < 1}.

Exercise 4.16 Prove that Definition 4.4 can be replaced with the equivalent defini-

tion || fllop = sup {0’ (f(x))/p(x)) | x # 0}.
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Exercise 4.17 Compute the operator norm of the matrix

11
=)
and compare it with the matrix eigenvalues. Hint: Remember that if x* + y*> =1,
then you can substitute x = cos ¢ and y = sin¢ with ¢ € [0, 27).

Exercise 4.18 (Dual norm) Consider a normed space (R”, p) and the function p* :
R" — Rxg, p*(x) = sup{}_"_, xizi | p(z) < 1}. Prove that p* is a norm. In fact, it
is named the dual norm of p.

Exercise 4.19 Prove that the equivalence of norms in Definition 4.6 is transitive.

Exercise 4.20 Prove that two equivalent norms on a linear space V induce on V the
same topology.



l‘)

Check for
updates

Sequences and Series

5.1 Sequences in Topological Spaces

A sequence is an ordered collection of elements of a set. Each element is assigned a
progressive natural number that represents the relative position of the element in the
sequence.

Definition 5.1 (Sequence) A sequence (x,) is a map from N to a set X:

fN—> X,

n— Xx.

A sequence is generically denoted by (x,) or (x),. The functional dependence can
be written in parentheses, for example, (2n + 1) or (x, = 2n + 1) represents the
sequence of odd natural numbers (3, 5, 7, . ..). Alternatively, we can write (2n),-3
for the sequence of even natural numbers greater than 6, (8, 10, 12, ...). The elements
of the sequence define the subset {x,} € X. This is the image of the function f in
Definition 5.1. It can be finite or countable. For example, if (x, = (—1)"), then
{x,} = {—1, 1}. In general, we assume that X has a topological structure.

Definition 5.2 (Limit of a sequence) Consider the topological space (X, T) and let
(xn) € X be a sequence of elements of X. The element y € X is a limit of the
sequence (x,) if VN(y) € T, 3n € N such that Vin > n, x,, € N(y).

If y is a limit of the sequence, the sequence converges to y. Similarly, a sequence
with a limit is said to be convergent. We denote the limit of a sequence by writing
lim,,_, 5 x, = y or, for short, x, — y. Note that Definition 5.2 does not imply or
assume that the limit exists or is unique.
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82 5 Sequences and Series

» Example 5.1 (Sequence in the toy topology) Consider the topology defined in
Example 2.1. The sequence (x, = a) has two limits, a and b. The point b is also the
limit of the sequence defined as

a ifnis odd,
Xn = .
b ifniseven.

The sequence (x,, = ¢) has ¢ as its unique limit.

We will say that a given property applies eventually or asymptotically to the terms
of a sequence if there exists an integer » such that it applies to all terms with an index
greater than n.

Definition 5.3 (Constant sequence) A sequence is a constant sequence if it is even-
tually constant, that is, if it takes a constant value x,, = x starting from some index
n.

Since we are exclusively interested in the behaviour of the sequence when # is large,
the previous definition is the most appropriate. The range {x, } of a constant sequence
contains a finite number of elements. The notion of limit of a sequence differs from
the notion of limit point of a set introduced in Chap. 2. In a constant sequence, it
may eventually be x,, = x, but x can or cannot be a limit point of the set {x,}. If a
sequence is not constant, then x,, — x implies that x € D{x,}, that is, the limit of
the sequence is a limit point of the range of the sequence.

5.1.1 Subsequences

Starting from a sequence (x,), we can imagine building a new sequence picking
elements with progressively higher indices. Each element of the new sequence is
assigned a new increasing index. The new sequence can be denoted as (x,,) to
say that the nth element of the new sequence was the m,th element of the original
sequence. For example, (x2,+1) is the subsequence formed by the elements of the
original sequence (x,) with an odd index. Of course, it must be the case that Vn,
mp+1 > my,. This procedure is formalised in the following definition.

Definition 5.4 (Subsequence) Given a sequence (x,) consider a strictly increasing
function on the natural numbers

NN,

i—)n,',
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withn; > n;ifi > j.The composition of this function with the function that defines
the sequence identifies a new sequence (x,,;) that is a subsequence of the original
sequence.

The range of the subsequence is a subset of the range of the original sequence.
Moreover, if the original sequence has a limit, any subsequence will converge to it.

Theorem 5.1 Any subsequence of a converging sequence is converging to the limit
of the sequence.

Proof Letx, — y.ThenVN(y) € T, 3n € NsuchthatVm > n, x,, € N(y). Using
the notation in Definition 5.4, for any subsequence (xy;), 3i such that n; > n. Then,
Vj > i, the element x,,; belongs to N(y) so that x,;, — y. (]

5.1.2 Sequences and Functions

Let f : X — Y be a function between two topological spaces and x* a limit point of
the domain of f, x* € DD . Consider a sequence (x,) € Dy, such that x, — x*.
One can ask what happens to the sequence of images (f (x,)). If limy_, .+ f(x) = y*,
then f(x,) — y™*. The limit of the sequence of images can be inferred from the limit
of the function. To do the opposite, that is, to infer the limit of the function from
the limit of the sequences of images, we need the existence of a countable base of
neighbourhoods of x*.

Theorem 5.2 Let f : X — Y be a function between two topological spaces (X, Tx)
and (Y, Ty) and consider x* € DDy. Assume (X, Tx) is first-countable. Then
limy_, x« f(x) = y* ifand only if ¥ (x,) € Dy such that x, — x*, itis f(x,) — y*.

Proof First, we will prove that the limit of the function is the limit of the sequence
of images. This proof does not require any assumption on the topology. Suppose that
limy_, x+ f(x) = y*. Therefore, VN (y*), AN (x*) such that f(N(x*)) C N(¥).
Now since x,, — x*,3n suchthatVk > n,x; € N(x*),thenVk > n, f(x;) € N(y*).

To prove the statement in the other direction, we will show thatif lim,_, = f(x) #
y*, then one can build a sequence (x,) such that x, — x* but f(x,) 4 y*
By assumption, 3N (y*), such that VN (x*), f(N(x*)) € N(y*). Now since the
space is first-countable, consider the countable local base {By} that generates all
neighbourhoods of x*, and consider Ny (x*) = By N By N...N By. Let x; € Ni(x*)
and f(xg) ¢ N(y*). By the definition of local base, for any N (x*), 3By such that
B € N(x%*), all x;, with h > k belong to N(x*) and x; — x*. But f(x;) - y*
because none of the x; belong to N (y*). O

Using this theorem, we can study the properties of the limit of a function at one point
using the behaviour of the images of the sequences converging to it. In practise, it
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means that any general property we prove about the limit of sequences also applies
to the limit of functions.

Sequences can be defined in a recursive fashion. Given a topological space X,
consider a function f : X — X and a starting element xo. Then we can consider
the sequence (x, = f(x,—1)). When it is important to stress the initial point, this
sequence can be denoted as (f"xg) where f" represents the recursive composition
of the function f taken n times. Assume that x,, — x™ and that lim,_, .= f(x) =
f*. Because the sequence of images under f is a subsequence (f(x,) = Xu+1),
Theorem 5.2 implies f* = x*. If the function f is continuous, then the limit x*
solves f(x*) = x*. The point x* is a fixed point of the function f. It is important
to remember that even if the equation f(x) = x admits one or more solutions, that
is, even if the function f has one or more fixed points, we cannot conclude that any
sequence (f"xp) is convergent.

5.1.3 Uniqueness of Limit

The notion of the limit of a sequence acquires a much stronger characterisation when
Hausdorff spaces are considered.

Theorem 5.3 Consider the sequence (x,) in a Hausdorff topological space. Then,
if the sequence has a limit, this limit is unique.

Proof Assume that there are two distinct limits y and y’. Since the space is Hausdorff,
there are two neighbourhoods N (y) and N (y’) such that N(y) N N(y’) = @. This
leads to a contradiction, since both neighbourhoods should eventually contain all
elements of the sequence. ]

In a Hausdorff space, if x,, — y and the sequence is nonconstant, then the derivative
set of its image is the singlet D{x,} = {y}. The opposite is not true, as the following
example shows.

» Example 5.2 (Limit points of a sequence with no limit) Consider the Euclidean
topology on R and the sequence

ifnis even,

Xpn = . .
if n is odd.

S 3|~

D{x,} = {0}, but the sequence has no limit.
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5.2 Sequences in Metric Spaces

Any metric space (X, d) is equipped with a topology induced by the distance function.
Since the induced topology is Hausdorff, if the limit of a sequence exists, it is unique.
For simplicity, the definition of the limit of a sequence is restated using open balls,
the natural base of the topology, instead of generic neighbourhoods.

Definition 5.5 Consider the metric space (X, d) and let (x,,) € X be a sequence of
elements of X, then x, - x € X if Ve > 0, N, € N such that d(x, x,) < € if
n > Ne.

This definition does not add anything to Definition 5.2. In fact, if Definition 5.2
applies, then Definition 5.5 does so too, because open balls are just particular neigh-
bourhoods. Analogously, if Definition 5.5 applies, since any neighbourhood of y
contains an open ball that contains y (see the properties of a base in Sect. 2.2), Defi-
nition 5.2 also applies. From Definition 5.5 it immediately follows that a convergent
sequence is bounded.

Theorem 5.4 If x, — x then {x,} is bounded.

Proof Take € > 0. There exists a N such that Vu > N, itis d(x, x,) < €, that is,
Xn € B(x, €). Let M be the maximum among the distances d(xj, x) with h < n and
€. Clearly Vn, x,, € B(x, M), so that the set {x,} is bounded. O

In a metric space, given a nonconstant sequence (x,), if x € D{x,} then there exists
a subsequence that converges to x. To build it, consider the sequence of open balls
with radius 1/m and centre x. Let x,, be the first element of the sequence (x,)
belonging to B(x, 1) and x,, be the first element of the sequence (x,) with an index
greater than n,,_1 belonging to B(x, 1/m). The sequence x,,, is a subsequence of
(xn). Since open balls are a base of the topology, for any neighbourhood N (x) of x,
there exists a ball B(x, p) such that B(x, p) € N(x). By construction, Ym > 1/p,
Xpn,, € B(x, p), so that x,,, — x.

5.2.1 Cauchy Sequences and Complete Spaces

In a metric space, we can evaluate the distance between any two elements of a
sequence. We can then investigate what happens to this distance asymptotically, that
is, when considering terms as the index increases. Of particular importance are those
sequences whose elements are progressively closer together. They take their name
from the French mathematician Augustin Louis Cauchy (1789-1857).

Definition 5.6 (Cauchy sequence) In a metric space (X, d), the sequence (x;,) is said
to be a Cauchy sequence if Ve > 0, Ine € N such that Vn, m > n¢, d(x,, x,) < €.
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The Cauchy property implies two things: the set of elements of the sequence is
bounded, and it has at most one limit point.

Theorem 5.5 If (x,) is a Cauchy sequence, then the set {x,} is bounded.

Proof Since the sequence is Cauchy, In such that Vi, ! > n, d(x,,, x;) < 1. Set
L = max{l,d(xj,x,) | j = 1,...,n — 1}, then, Vk, xy € B(x,, L) and the
statement follows.

Theorem 5.6 If (x,) is a Cauchy sequence, then the set {x,} cannot have two limit
points.

Proof Assume y and z are two limit points of {x,} and let § = d(y, z). For any n,
Al, m > nsuchthatx; € B(y, §/3) and x,, € B(z, §/3). From the triangle inequality
d(y, x))+d(x;, xm)+d(xm, 2) = 8. Thend (x;, xm) = —d(y, x;) —d(xm, z) > /3
so that the sequence cannot be Cauchy. (I

It turns out that converging sequences are always Cauchy.

Theorem 5.7 In any metric space (X, d), every convergent sequence is Cauchy.

Proof Let x, — y. For any € > 0, AN, such that Vi > n., d(x,, y) < €/2. Then
Vn, m > ne, using the triangle inequality, d (x,,, Xp,) < d (x5, ¥) +d(x;, y) < € and
the assertion follows. [l

However, in general, the opposite is not true. That is, Cauchy sequences are not
always converging sequences. A counterexample is provided below.

» Example 5.3 (Fibonacci numbers and induction) Leonardo filius Bonacci or Fi-
bonacci was an Italian mathematician of the thirteenth century. Born in Pisa, Fi-
bonacci visited several Mediterranean cities to study Arab and Indian mathematics.
He became famous in the West and managed to obtain a permanent salary from the
emperor Frederick II just to pursue his study of algebra. In his 1202 book Liber
Abaci, Fibonacci introduced the sequence (a,) defined by the recursive relation
anp = ap—1 +ay—> withinitial values a; = ap = 1. The first elements of the sequence
read (1,1,2,3,5,8,13,21,...). Consider the sequence formed by the quotient of
subsequent “Fibonacci numbers” (f, = an+1/a,). I want to prove that (f,) is a
Cauchy sequence. To see it notice that a,zl — apy1an—1 = 1. This can be proved by
induction: first, notice that this is true forn = 2, indeed a% —aza; = 1—2 = —1;then
if we assume that it is true for n, substituting the definition of Fibonacci numbers,
we have

2 2 2
Ayy1 — an420n = 4y — Ap+1Gp — 4y =

2 2
apt1(@pe1 — ap) — a, = _(an — Qpy1ap—1),
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so that it is also true for n + 1. Furthermore, notice that if n > 5, then a,, > n. This
can also be proved by induction. The proof is trivial and is left to the reader (see
Exercise 5.4). On the basis of these considerations, one has

1 1
|ana,,+1| n(n +1)’

2
An+2Gn — 4,4

|fn+1 - fn| =

Andn+1

and for the triangle inequality, this implies that

h
[t = fal <D oy = Furjma| < 3

j=1 1

h

(n+1)(n+]—1)

~.

S| =

! o1
3 e
=]n—i—]—l n—i—j n n+h

~.

which, in turn, implies that if 4, k > n, |f;, — fi| < 1/n, so that the sequence is
Cauchy: for any € > 0 in Definition 5.6, take n, = [1/€] + 1, where [x] denotes the
integer part of x. The elements of the sequence are rational numbers but the sequence
(fu) does not have any limit in Q. To see it, notice that by applying the recursive
formula to the Fibonacci numbers one has f,1 = 1 + 1/f,, so that if f, — f, it
should be f = 14 1/f. However, no rational number could possibly satisfy this
equation. In fact, if f = p/q, with p and ¢ mutually prime natural numbers, it
should be p? = g(p + q), which is absurd because if p has k as a factor, ¢ cannot
have k as a factor. In R, the limit of the sequence ( f;,) is the positive solution of the
quadratic function f 2 f — 1, namely f = (14++/5) /2 which is also known as the
golden ratio. This is a fixed point of the function g(x) =1+ 1/x.

If we consider sequences in a compact subset, Theorem 5.7 is valid in both di-
rections. In fact, a Cauchy sequence in a compact subset has two possibilities: it is
constant and then converging, or it has an infinite number of points. In the latter
case, according to Theorem 2.15, it has at least one limit point. Since Theorem 5.6
excludes the possibility that it can have more than one limit point, it follows that the
set has exactly one limit point, which is precisely the limit of the sequence.

Theorem 5.8 A Cauchy sequence on a compact set K C X in (X, d) is convergent.

Proof Let (x,;) € K be a Cauchy sequence and consider the sets obtained by drop-
ping the first n elements, E,, = {x;41, Xn+2, ---» Xn+k ---}. The closure of these sets
E, are compact sets because they are closed subsets of a compact set. Moreover,
E,i1 C E,. Since E, # ¥ Vn, according to Theorem 2.13 their intersection is not
empty. Let E¥* = N, E, # #. Suppose y, y’ € E* and let d(y, y') = n > 0. This
implies that Vn, diam(E,) > n. But this contradicts the hypothesis, as 3n;, such that
Vn,m > ny, d(xp, xn) < n/2, which implies that diam(E,,) < n/2 < n. Thus n
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must be zero and E* contains only one point. Denote it y*. Note that € > 0, 3n.
such that diam(E,,,) < €. Thus, Vx, such that n > n¢, d(x,, y*) < €, which proves
the assertion. O

Theorem 5.8 has the following important consequence.

Corollary 5.1 Any Cauchy sequence in (R, | - |) is convergent.

Proof Let (x,) be a Cauchy sequence in R. Since it is bounded, by Theorem 5.5,
there exists a bounded and closed interval that contains it. This interval is compact
(see Theorem 2.18) and, from Theorem 5.8, this implies that (x,) is convergent. []

The previous corollary is not true in QQ, because the bounded closed intervals in Q are
not compact. Indeed, in Q we can build a bounded sequence (an infinite set of points)
that does not have any limit in QQ because the limit is an irrational number. This was
the situation that we encountered in Example 5.3. See Corollary 5.5 for an extension
of the same result to (R”, || - ||). Those metric spaces in which the Cauchy property
implies convergence are generally more useful. They comply with the natural idea
that considering smaller and smaller nested sets whose diameter progressively goes
to zero, one is actually identifying a single point belonging to the intersection of all
of them. Spaces that do not have this property are perceived as “lacking something”.

Definition 5.7 (Complete space) A metric space (X, d) is complete if every Cauchy
sequence is convergent.

By Corollary 5.1, the metric space (R, | - |) is complete. According to Theorem 5.8,
if K € X is compact, then the subspace (K, d) is complete. In other words, compact
subspaces of metric spaces are always complete.

» Example 5.4 (The metric space of bounded functions is complete) In the metric
space (B(A), d) defined in Example 3.1, a sequence ( f;;) of bounded functions is
Cauchy if Ve > 0, In, such that VI, m > n¢, dso(fi, fm) < €, that s,

sup {| fi(a) — fm(a)|} < €.
acA

This, in turn, implies that VI, m > ne, |fi(a) — fm(a)| < € for any a. Thus, if we
assume that ( f,,) is Cauchy, Va € A, the sequence ( f,(a)) is a Cauchy sequence of
real numbers. Since R is complete (see Corollary 5.1), this sequence is convergent.
Let g(a) = lim,_ o fy(a). We can prove that the function g is bounded. For the
triangle inequality,

1g(@)] < doo(8,0) = doo(8, fne) + doo(fae, 0)
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where 0 is the constant zero function and a a generic point. Since f,. is bounded,
dM > 0 such that dso(fs,,0) < M. Moreover, Va, |fi(a) — fa.(a)] < € when
[ > ne, so that deo(f], fn,) < €. Since the distance is a continuous function, it is
doo(g, fn.) < €. Thus, Va, |[g(a)| < €+ M and g € (B(A), d). Finally, note that
Ve > 0,if n > ne,

doo(g, fn) < doo (8, fu) +d(fun, fu) =< 2e,

which proves that f, — g (in the metric d). Thus (B(A), do) is a complete metric
space. The use of R as the image space of the functions is not important. The same
analysis can be applied to functions with images in a generic complete metric space.
For an extension of this result to continuous functions when the image space is R see
Example 5.19. We will return on the problem of sequences of functions in Sect. 5.6.1.

However, it is important to stress that completeness is a specific property of the
metric considered and is not associated with the induced topology. In other terms,
two metrics can define the same topology, but one is complete and the other is not.

» Example 5.5 (Completeness and topology) Let X = {1/n | n € N}. The topolo-
gy induced by the Euclidean distance in X is the discrete topology. Indeed notice
that any singlet {x} € X is an open set, because there always exists a Euclidean
neighbourhood of x whose intersection with X is just x. However, the set X is not
complete with respect to the Euclidean metric, because the sequence (1/n) is a
Cauchy sequence in X, but does not have any limit in X.

On the other hand, consider the functiond : X x X — Rxo,

0 if x=y,
d(x,y):{ Y

1 otherwise.

It is immediate to see that this function defines a metric on X and it induces on it the
discrete topology. This time, however, the space X is complete. In this metric, any
Cauchy sequence is a sequence that is eventually constant, and thus convergent.

Since the topology induced by the metric is first-countable, see Lemma 4.1, the
equivalence between the limit of a function in a point and the limit of the image of
a sequence converging to that point discussed in Theorem 5.2 is always valid in a
metric space. Moreover, it turns out that, in a complete metric space, contractions, as
defined in Sect. 3.4, have a single fixed point. This result was attributed to the Polish
mathematician Stefan Banach (1892—-1945), who first stated it in 1922. The Italian
mathematician Renato Caccioppoli (1904—-1959) arrived independently at the same
conclusion a few years later.

Theorem 5.9 (Banach fixed point theorem) Let (X, d) be a complete metric space
and ¢ a contraction defined over it. Then there exists one and only one fixed point
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x* € X such that ¢ (x*) = x* and any recursive sequence (¢" xy) converge to x* for
any initial xo € X.

Proof For any xg € X, consider the recursively defined sequence

S0 = X0,
Sn+1 = @(Sn).

Because ¢ is a contraction, Vin > 1,

d(sm+1, 5m) = d(@(sm), $(sm—1)) < kd (s, sm—1) < k" d(s1, 50).
For any two integers m and n such that m > n,

m—1

d(Sm, Sn) < d(Sm, Sm—1) +d(Sm—1, $n) < Zd(sh+l9sh)-
h=n

Then, using the previous result and the expression of the geometric progression in
Example 1.5,

m—1
kn(l _ km—n) kn
d(smssn) < ,;nkhd(sl,so) < dGi,50) < T dGs1, %0).

Thus, Ve > 0, if [ is such that d (s, so)kl/(l — k) < €, that is, if

I > (log(1 — k) +loge — logd (¢ (x0), x0))/ log(k),

then Vn,m > [, d(sy, s,) < €. We have proved that the sequence (s;,) is Cauchy.
Since X is complete, 3x* such that lim,,_, o0 5, = x*. Moreover, since x* is the limit
of the sequence, Ve > 0 there exists a n such thatif n > ne, d(s,, x*) < €/2. Then

d(p(x*), x*) <d(p(x™), sp.+1) +d(sp 41, x™) =
d(@(x™), (sp.) + d(sp.41,x") < d(x*, s5.) + d(sp.41,x") < €.

Since this is true Ye > 0, then d(¢(x*), x*) = 0, that is, ¢ (x*) = x*. Now as-
sume that there exists an x** such that x™* = ¢(x**). We have d(x**, x*) =
d(p(x™), p(x*)) < kd(x™*, x*) which is possible only if d(x**, x*) = 0, that
is x™* = x™* so that the fixed point is unique. O
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» Example 5.6 (Golden ratio) In the Euclidean metric space (R, |.|), consider the
sequence (x;) defined by recursion as

X0 =4,

Xnt1 = /1 + xp,

with a > —1. Let us investigate whether f(x) = 4/1 4 x is a contraction. For any
two real numbers x and y, notice that

_ lx — yl
|f(x) f(y)l—\/mJM/m

sothatifx, y € R0, | f(x) — f(¥)| < |x —y|/2 and f is a contraction in the metric
space (R>o, |.|). If a > —1, then x, > 0 for any n > 0, so that the sequence is
eventually in R>¢. Using Theorem 5.9 we can conclude that the sequence converges
and its limit is the unique solution of the equation x = /1 4+ x in R>¢. Itis immediate
to verify that this limit is the golden ratio defined in Example 5.3.

5.3 SequencesinR

The real numbers are characterised by a field structure, which defines the two op-
erations of addition and multiplication, and an order relation (see Sect. 1.5). The
Euclidean topology of Definition 2.7 is Hausdorff and second-countable, and the
metric space (R, |.]) (see also Example 3.1) is complete (see Corollary 5.1). The
continuity of the distance function (see Sect. 3.2) guarantees that if x, — x, then
|xn] — |x|. The interaction of the limit of sequences with the usual addition and
multiplication operations can be easily addressed.

Theorem 5.10 Let (x,), (yn) € R be two sequences of real numbers. If x, — x
and y, — y, then x, + y, — x + y and x,,y, — xy.

Proof Consider the addition. For any € > O there is an n such that if k > n
then |x — xx| < €/2 and |y — yx| < €/2. Therefore, by the triangle inequality,

|x +y —xx — yk| < |x —xk| + |y — yx| < € and the statement is proved. The proof
for the multiplication develops along similar lines and is left to the reader. (]

Concerning the ratios, we have the following unsurprising result.

Theorem 5.11 Let (x,), (v,) S R, ifx, —> xandy, — y # 0, thenx,,/y, — x/y.
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Proof To prove this theorem, it suffices to prove that if y, — y # 0 then 1/y, —
1/y. If this is the case, the result follows from the direct application of Theorem 5.10
to the sequences (x,) and (1/y,).

To prove the statement, note first that if y, — y, then there exists a n” such that
if n > n/, then |y,| > |y|/2. For any € > 0, let n. > n’ be such that if n > n, then
ly — yul < y?€/2. Thus for n > n,,

[y — ynl |y — Yul
— <2 5 <
|y ynl y

y Yn

' 11

and the assertion is proved. ]

Similarly to what happens with the arithmetic operations, the ordering relation is
preserved by the limit.

Lemma 5.1 Consider the sequences (x,) and (y,) and assume that it is eventually
Xn = Y. Then if x, — x and y, — y, itis x > y.

Proof We will proceed by contradiction. Let us assume that x < y and set € =
(y — x)/2 > 0. Then 3n, such that Va > n, x, < x + € = (x + y)/2 and
Yo >y —€ = (x +y)/2. Thus, for n > n, x, < y,, which contradicts the
hypothesis. (I

The previous theorem can be used to compare a sequence with a constant sequence.
For example, if the sequence (a,) converges and eventually a, > 00, then its limit
is nonnegative. In the same way, the nonpositivity of the limit of a sequence follows
from the nonpositivity of its elements, and it is sufficient that they are eventually
nonpositive. Conversely, the strong version of the order relation is generally not
preserved in the limit. If eventually it is a, > by, it could well be lim,_, s a, =
limy,_ o by.

» Example 5.7 (Limits violate strict order) Consider the sequences (a, = 1/n) and
(b, = 1/n2). Forn > litisa, > b,. However, their limits are equal: lim,_, oc a, =

lim,— o0 by = 0.

The term-by-term comparison of the elements of sequences leads to a simple
criterion to establish their convergence.

Theorem 5.12 (Comparison theorem) Let (ay), (b,), and (c,) be three sequences
in R. If it is eventually a,, < ¢, < by, a, — 1, and b, — 1, then ¢, — 1.

Proof For any € > 0, 3n, such thatifn > n.,l —€ < a, and b, < [ + €. Thus, for
n>ne l —e < ¢, <+ €, and the assertion is proved. O

Useful results are available for sequences with ordered elements.
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Definition 5.8 The sequence (x,) C R is monotonically increasing if, Vn, x, 11 >
Xy, and monotonically decreasing if, Vn, x,+1 < x;.

The sequence is said to be strictly monotonically increasing or strictly monoton-
ically decreasing if in the inequalities above, > and < are replaced with > and <,
respectively.

A monotonic sequence is a sequence that increases or decreases monotonically.
Bounded monotonic sequences are converging sequences.

Theorem 5.13 (Monotone convergence) Suppose the sequence (x,) is monotonic,
increasing or decreasing, then it converges if it is, respectively, bounded above or
below.

Proof Consider an increasing sequence (x,). Since it is bounded above, let x* =
sup{x,}. By the definition of supremum, Ve > 0, 3k such that 0 < x* — x; < ¢,
but since the sequence is increasing Vn > k itis 0 < x* — x, < €, whence the
convergence. For a decreasing sequence bounded below the proof is analogous. [

The next example is the first of a series of examples aimed at deriving well-known
functions and discussing their properties using the theory of converging sequences.
Readers are suggested to study these examples as they illustrate several standard
methods used to deal with sequences and their limits.

» Example 5.8 (The natural logarithm as a limit of a sequence) Take any x > 0 and
consider the sequence (f;,(x)) with

fo) =n (Y5 —1).

We will prove that (f,, (x)) converges. First of all, notice that Vz > 0,
n

n@ =D -+ DE" =D =1-27Y
h=1

This can be easily verified by expanding the square on the right hand side and
simplifying the common terms of the resulting summations. The right-hand side is
the sum of nonnegative terms, so the left-hand side is also nonnegative. Thus, we
can conclude that

nE@ -1 > @+ DE" - 1.

Set z = x1/®+1) and observe that f,41(x) < f,(x), that is, the sequence (f;,(x))
is decreasing. Moreover, from the previous inequality, by dividing both sides by z”
and rearranging the terms, we get the following inequality:

n

nz—1 > >
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Substituting z = «/x we realise that f,(x) > (x — 1)/x so that the sequence
(fn(x)) is bounded below. Thus, according to Theorem 5.13, the sequence has a
limit. The natural logarithm of x is defined as logx = lim,_, ~ f;;(x) and satisfies
the logarithm inequality

x—=1)/x <logx < fix)=x—1, Vx>0.

The function log x has several notable properties. First,log 1 = 0,logx > Oifx > 1
andlogx < Oifx < 1.

Second, note that f,,(1/x) = — f,,(x)/+/x. Thus, taking the limit and for the
continuity of the power function, log 1 /x = —log x.

Third, given two positive numbers x and y, via a simple rearrangement of terms,
one gets

Ja(xy) = fu(x) = fu(y) = n(Jx = Dy = D).
The right-hand side corresponds to f;, (x) f,,(y)/n so that

Jim o) — fu0) — ) = fim SEODO)

0.
We can conclude that logxy = logx + log y.

Fourth, V6 > 0, log(x 4+ &) —logx = log(1 + 8/x) > 0, so that the function f is
strictly increasing.

Fifth, using the properties and inequalities above, it is easy to see that for any
€ > 0,if 5§ < xe/(1 + €), |log(x £ §) —logx| < €. Thus, logx is a continuous
function at any point x > 0.

Sixth, given any couple of natural numbers p, g € N, for the fourth property it is
logx? = plogx, and because f,(x!/9) = fan(X)/q, logx!/4 = 1/qlogx. Given
any z > 0 and a sequence of positive rational numbers (p, /g,) such that p,, /g, — z,
log xPn/9" = p, /q, log x, which, taking the limit, for the continuity of the involved
functions, gives log x* = zlog x.

Seventh, the range of the function is the whole R. The function being continuous,
its range is connected. Thus, it suffices to prove that it is unbounded. To prove it,
we will show that Vz € R, 3y > 0 such that logy < z. For the second property,
this implies that log 1/y > —z. Fix an integer m and a real quantity § > O such
that 1 + z/m — §/m > 0. This is possible for any real number z. Then define
y=(1+z/m—3§/m)™. Since the sequence ( f;,(x)) is decreasing, Vn > m,

fn(y)ffm(y):m(%_l)ZZ—(S.

Taking the limit, lim, . f,(y) =logy < z.
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The inequality logx < x — 1 was used by the Hungarian mathematician George
Pdélya (1887-1985) to prove the arithmetic mean—geometric mean (AM-GM) in-
equality.!

» Example 5.9 (Concavity of the logarithm and AM—-GM inequality) Forany x, y €
R.pand A € [0, 1], using the logarithm inequality and the properties of log x derived
in Example 5.8, one has

1-x
)»<£> +1-2x) (X)A Z)»(l-f-(l —k)logf)_,_(l_m <1+)»10gX> 1
y X y .

A

Multiplying both sides by x*y!~* we obtain the generalised AM-GM inequality

AxX+ (1 =1y > x)‘ylf)‘.

Applying the natural logarithm function to both sides of the inequality and using the
property of the logarithm, one gets

log(Ax + (1 —A)y) > Alogx + (1 —A)logy,

that is, the natural logarithm is a concave function (see Definition 1.23). This result
can be used to easily prove the AM—GM inequality discussed in Theorem 1.14.

» Example 5.10 (Inverse of exponential and Euler’s e) Given two positive real num-
bers a # 1 and y, we are interested in the real number x such that a* = y. This is
the inverse of the exponential function defined in Theorem 1.13. To find the solution,
we apply the logarithm to both sides of the equation to obtain x loga = log y. Thus,
the solution of the problem is the unique positive real number x = log y/loga. The
function log, x = log x/log a is known as the logarithm in base a. It is proportional
to the natural logarithm defined in Example 5.8 and has the same properties, with the
only difference thatif @ < 1, then loga < 0 and log,, (x) is a strictly decreasing and
convex function. In particular, if e > 1 is the unique real number such thatloge = 1,
then e” is the inverse function of log x. The number e takes its name from the Swiss
mathematician Leonhard Euler 1707-1783. Its first computation was performed by
the Swiss mathematician Jacob Bernoulli in 1683. He obtained it while looking for
the formula of continuous compound interest. Since a* = ¢*1°¢¢_ for the continuity
of the composition of continuous functions, the function a* is continuous not only
with respect to x, but also with respect to a.

!'We reported another famous proof due to Cauchy, based on forward-backward induction, in The-
orem 1.14.
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The following result summarises the behaviour of the power, exponential, and
logarithm of sequences. It follows directly from Theorem 5.2 and the continuity of
the functions involved.

Theorem 5.14 Let (x,,) and (y,) be such that x, — x and y, — y. If x is positive,

then x;" — x¥. If x and y are both positive, then log, x, — log, x.

Proof 1f x is positive, then (x;,) is eventually positive. Since log x and its inverse e*
are continuous functions, Theorem 5.2 implies that

nli)rgoxnn — nll{’go e logxn, _ ehmnﬁm ynlogx, _ exlogy — xy’

where we have used Theorem 5.10.
Analogously, if x and y are both positive, then (x,) and (y, ) are eventually positive,

logx, logx

lim log, x, = lim = = log, x,
n—00 Yn n— 00 log Y log y Y
where we have used Theorem 5.11 for quotients. O

» Example 5.11 (Notable limit: log(n)/n) For any n > 1, log(n)/n > 0. From

the inequality derived in Example 5.8, it follows that logx < x, thus logx =
log(v/x)? = 2log \/x < 2/x.Thenlog(n)/n < 2//n,and since lim,_, o 2//n =
0, for Theorem 5.12, lim,,_, » log(n)/n = 0.

» Example 5.12 (Notable limit: Euler’s ¢) Consider the sequence (a, = (1+1/n)").
Using the binomial expansion,

e S0 =S 0-2) - (-15)

The same expression for a, 1 reads

n+1
1 1 2 h—1
= —|1- 1— 1= .
A1 hz_;)h!( n+1>( n+1> ( n+1>

The summation that defines a,4 contains more terms than the summation that
defines a, and theirs are larger, as 1/n > 1/(n + 1). Thus we can conclude that
ap+1 > a,. At the same time, 1 —h/n < 1 and

n
1 1 1 1
an<,12(:ﬁ=1+1+_+ -

1.2 1-2-3 1-2-3-4+””
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Notice that if 4 > 2, h! > 2"~!. The inequality can be simply obtained by replacing
each number greater than 2 in the factorial with 2. Then

n n
1 1—(1/2)" 1
;_<1+;F21+723_2’771 <3,

and one has a, < 3, Vn. Thus, the sequence (a;,) is strictly increasing and is bounded
above. According to Theorem 5.13 ithas alimit, which lays between 2 (in facta; = 2)
and 3. We denote this limit with e. Now consider the sequence (b, = (1 — 1/n)").
It is immediate to verify that b, = (n — 1)/nl/a,—_;. Since (n — 1)/n — 1 and
1/a,—1 — 1/e, b, — 1/e. It remains to prove that e is the base of the inverse
of the log x function defined in Example 5.10. That is, that loge = 1. This proof
is postponed to Sect. 5.6.1. More general versions of the limits discussed here are
studied in Example 5.14.

» Example 5.13 (Notable limit: n'/") Using the continuity of the exponential (in-
verse logarithm) function and the result in Example 5.11 one has

lim % _ elimn%Oo log v/n _ elimn%Oo log(n)/n _ eO -1
n—00

Using Theorem 1.14, one can derive a definition of the exponential function as
the limit of a sequence.

» Example 5.14 (Exponential function as a limit of sequences) For any x € R,
consider the sequences (g, (x) = (14+x/n)") and (h,(x) = (1 —x/n)™"). Whatever
the value of x, for n sufficiently large, 1 +x/n and 1 —x /n are both positive. Consider
such an n and apply the AM—GM inequality to a set of n+ 1 points, n equal to 1 +x/n
and one equal to 1, to obtain

14+n(1+x/n) 4 X . bl <1+£)n.
n—+1 n+1 n

Taking the n 4 1th power of both sides, the previous expression reduces to g1 (x) >
gn(x). Analogously, applying the AM—GM inequality to a set of n+ 1 points of which
n are equal to 1 — x/n and one is equal to 1 one gets

X n+1 PN
n+1 n

which, taking the inverse of both sides, implies /4,1 (x) < h,(x). Also, for suffi-
ciently large n, g, (x)/h,(x) = (1 — x2/n?)" < 1.

Summarising, we have found that, after possibly discarding a fixed number of ini-
tial terms, (g, (x)) is an increasing sequence, (h,(x)) is a decreasing sequence, and
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gn(x) < h,(x). Hence both sequences converge. Define expx = lim,_, o /1, (x).
Notice that (&, (x)/gn(x))" is a subsequence of &, (x): the subsequence obtained
by considering only integers that are the square power of other integers. Thus,
(hp(x)/gn(x))" — expx and, by Theorem 5.14,

lim £, (x)/ga(x) = lim h, ()" =1,
n—>oo n—o0

so that g, (x) — expx. Next, we prove a peculiar multiplicative property of exp x.

Note that ;
8n(X)gn(y) (1 Xy )
o- v oT I — 4+ — .
gn(x +y) nx+y+n)

If |x| < 1 the order relation between g,(x) and h,(x), derived above, is valid for
any n so that

X\" 1
Trr=g00) =g = (1+2) Sh@ = hi = 7—
and we obtain the exponential inequality 1 + x < expx < 1/(1 — x). When n
is sufficiently large, |xy/(x + y + n)| < 1. Hence, eventually, using the previous
inequality,

-1
L4 <gn(x)gn(y)<<1+ xy ) _

X+y+n T gx+y) T\ xfy+n

But since both the left and right sides tend to one, according to Theorem 5.12,
gn(X)gn(¥)/gn(x +y) — 1, thatis expx + y = (expx)(exp y). This property is
the same of the exponential function defined in Definition 1.19. In fact, the func-
tion defined in this example is precisely the inverse of the log x function defined in
Example 5.8. That is, exp 1 = e. We do not prove it now. Notice that by using the
expression of f,, in Example 5.8 one gets f,,(g,(x)) = g.(fn(x)) = x. Howev-
er, this is insufficient to conclude that the limits of the sequences define functions
that are the inverse of each other. To prove it, one has to deal with a double limit,
lim,,—, oo limy,— 0o f1(gm(x)), which is in general problematic, see Example 5.27.
The proof is postponed to Sect. 5.6.1, when the notion of uniform convergence will
be available.

A sequence that does not have any limit is generally named divergent. The order
relation on R suggests extending the usual notion of a limit to include special cases
of divergent sequences. For this purpose, the extended real number system R of
Definition 2.11 is adopted.

Definition 5.9 We will write lim,,_, { 5, x, = +00 if Yz € R, 3N, such that Vn >
N, x, > z. Analogously we write lim,,_, 4 oo X, = —00ifVz € R, 3N, s.t.Vn > N,
Xn < Z.
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Sometimes, with a slight abuse of language, a sequence (x;,) such thatlim,_, {5 X, =
400 is said to diverge to plus or minus infinity. Saying that lim,_, o x, = 400 is
different from saying that the set {x,} is unbounded above, as the following example
clarifies.

» Example 5.15 (Divergence of unbounded sequences) Consider the sequence
(x, = n"2), where [-], is the modulus two introduced in Example 1.4: [n], =1
if n is odd and [n], = 0 if n is even. The set {x,} has no (finite) limit points and is
unbounded but (x,) does not have any finite or infinite limit.

5.3.1 Upper and Lower Limits

Given a sequence of real numbers (x,,), one can consider the set of points that are the
limit of at least one of its subsequences. If the sequence is convergent, this set contains
a single point (see Theorem 5.1). Alternatively, this set can contain multiple points
or be empty. Based on Definition 5.9 we can consider the “enlarged set” E(x,) C R
of the limits of all subsequences of (x;) in R. This set is never empty. If the set {x,}
is not bounded above, then 400 € E(x;). In fact, one can easily build a subsequence
that has 400 as a limit by considering progressively larger elements of {x,}. If the
set {x,} is unbounded below, then —oco € E(x,). In this case, one can easily build
a subsequence having —oo as a limit by considering smaller and smaller elements
of {x,}. If the set {x,} is bounded, then it is contained in a closed interval. If it is
made by a finite number of isolated points, at least one of these points is the limit
of a constant subsequence. Otherwise, it is an infinite subset of a compact set, and
according to Theorem 2.15 it has at least one limit point. Thus, one can build a
subsequence converging to this point (see the discussion after Theorem 5.4).

In general, D{x,} € E(x,). The supremum and infimum of the set E(x,) are
used to build two special types of limits for sequences in R.

Definition 5.10 (Upper and lower limits) Consider a sequence of real numbers
(x,) € R and let E(x,) C R be the set of limit points of subsequences of (x;).
Then its upper limit, or limit superior, x* and its lower limit, or or limit inferior, x
are defined as

x* =limsupx, = sup E(x,), x4 = liminfx, = inf E(x,).
n— 00 n—00

The upper and lower limits of a sequence can be +00 or —oo if the set {x,} is
unbounded above or below, respectively. By definition, x, < x*. Moreover, for any
sequence (x,) and any € > 0, there must be only a finite number of elements above
x* 4 € or below x, — €, otherwise there would be subsequences that have a limit
larger than x* or lower than x,, which is absurd. At the same time, if x, < x*, for
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any sufficiently small € > 0, there must be an infinite number of elements outside
(x4 + €, x* — €). This consideration immediately leads to the following conclusion.

Corollary 5.2 Given a sequence (xp,), let x* and x, be its upper and lower limits.
Then x, — L if and only if x* = x, = L.

An alternative way to define the upper and lower limits is to consider the sequence
obtained by successively dropping the initial elements of the sequence and computing
the supremum and infimum of the set of remaining points. When the number of
dropped points goes to infinity, the supremum and infimum of the set define the
upper and lower limits. The following theorem presents an alternative definition of
these limits.

Theorem 5.15 Given a sequence (xy), consider M, = sup{xp|h > n} and m, =
inf{x,|h > n}, with M,,, m,, € R. Then

lim M, =limsupx,, lim m, =liminfx,.
n— 00 n—00 n—00 n—00

Proof Consider the upper limit. If the set {x,} is unbounded from above, then Vn,
M, = +oo = x*, and the statement is proved. If instead {x,} is bounded above,
then x* is finite and for any € > 0, eventually x,, < x* + ¢, thatis, M,, < x* + €.
Moreover, there must be an infinite set of points greater than x* — €, or the upper
limit would be lower than x*. Thus, Vn, M, > x* — €. In summary, eventually
x* —€ < M, < x* 4+ € and the statement follows. The proof of the other case is
identical. O

Lemma 5.1 is still valid for the upper and lower limits, while, in general, they cannot
be added or multiplied as in Lemma 5.10. They interact with arithmetic operations
similarly to the supremum and infimum, so that, for instance, given two sequences
(a,) and (b;,) (see Exercise 5.30),

liminf @, + liminf b,, < liminf(a, + b;) <
n—oo n—0oo n—oo

< limsup(a, + b,) < limsupa, + limsup b,,.
n—oo n—oo n—o0

In some cases, the upper and lower limits of the ratio of two sequences can be
bounded by the respective limits of the ratio of their increments. This is a result due
to the Italian mathematician Ernesto Cesaro (1859-1906) and is similar to L’Hdopital
rule for the limit of functions that we will encounter in Chap. 6.

Theorem 5.16 (Stolz-Cesaro theorem) Consider (a,) and (b,) in R and let (b,) be
positive, strictly increasing and unbounded. Then
+1 — dn

. an . al’l . . aﬂ . .
lim sup — < lim sup ,  liminf — > lim inf
n—oo bpn n— 00 bn+1 — by n—>0o0 by n—0 byl — by,

ap+1 — an

’

and iflim,_, o (ap+1 — an)/(bp+1 — by) =1, then lim,,_, 5 a, /b, = [.
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Proof Only the first statement needs to be proved, as the second directly follows by
considering the sequence (—a,) instead of (a,,). If lim sup,,_, o (an+1 —an)/(bp4+1 —
b,) = +o0 the statement is trivial. Assume lim sup,,_, o, (an+1 — an)/(bpy1 — bp) =
L € R. Then Ve > 0 eventually ap+1 — ap < (bp+1 — bp)(L + €). Adding k
subsequent inequalities and simplifying terms one gets a,r —ap < (bp+k —bp)(L+
€) which can be rewritten as

Ap+k ap

by
<(L+e)(—-——).
buir bk btk

Because by is increasing and unbounded, for sufficiently large k, aj/bpyr <
€ so that ap4+r/bn+r < L + 2¢. The previous inequality applies eventually, thus
lim sup,,_, o @x /by < L + 2¢. Since this is true Ve > 0, the assertion follows. [

For an application of this result, see Example 5.18 below. This result can be used to
prove a theorem about the convergence of the averages of the elements of a sequence.

Definition 5.11 (Cesaro mean) Consider the sequence (x,), and let s, = Y ;_; xx
be its ntn partial sum, that is the sum of its first n elements. The Cesaro mean of
(xp) is the sequence (c,) with ¢, = s,,/n.

From Theorem 5.16 we have the following.

Corollary 5.3 If the sequence (x,) converges to I, then its Cesaro mean (c;,) con-
verges to | as well.

Proof Apply Theorem 5.16 to the sequences (s;,) and (n). (]

In other words, if the sequence is convergent, the arithmetic mean of its elements con-
verges to its limit. Note that the Cesaro mean of a divergent sequence can converge;
see Exercise 5.32.

5.3.2 Infinity and Infinitesimals

Consider two sequences with the same limit. If this limit is finite and different from
zero, we know that, according to Theorem 5.11, the ratio of their terms converges to
1.2 If the limit of the two sequences is zero or 400, this conclusion is generally not
warranted. In this case, the ratio of the terms of the two sequences can have quite

2 Notice that, depending on how these sequences are defined, it could be that the ratio of their terms
is not defined for a finite number of terms. As already discussed, this issue is totally irrelevant
regarding the limit of the sequence and it does not deserve any treatment. We will always rule out
this possibility by considering an appropriate starting index for the elements of the sequence.
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Fig.5.1 The relation
between an arc and its sinus

D

peculiar behaviours. We want a comparison criterion between sequences that can
capture not only the fact that they have the same limit but also that they tend to this
limit in a similar way.

Definition 5.12 Consider two sequences (a,) and (b,) with the same limit, finite or
infinite. The two sequences are asymptotically equivalent if lim,_, » a, /b, = 1 and
we write a,, ~ b,,.

The asymptotic equivalence is an equivalence relation among all sequences that have
the same limit. In particular, if a, ~ b, and b, ~ c,, then a, ~ c¢,. This relation
is of some interest only when the sequences are infinite or infinitesimal. In all other
cases, Theorem 5.11 guarantees that there is only one equivalence class.

» Example 5.16 (Notable limit: n sin(1/n)) We shall prove that the sequences (a,, =
1/n) and (b,, = sin(1/n)) are asymptotically equivalent. Consider an arc of length
x with 0 < x < /2 on the unit circle as displayed in Fig. 5.1. The triangle OBC has
an area equal to (sin x)/2 and is contained in the circular sector OCB, whose area
is x/2. In turn, the latter is contained in the triangle OBD whose area is (tan x)/2.

Thus,

0 i z L
< — SIn < — < —tan
25 X 2 2ax

which, by Theorem 5.12, implies that lim,_, », sin(1/#) = 0 and, due to the well-
known Pythagorean formula sin” x + cos? x = 1, that lim,_, o cos(1/n) = 1. For
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large n, 1/n < m /2 so that, dividing the previous inequalities by sin x, eventually

1/n 1
< < .
sin(1/n)  cos(1/n)

The sequences on the left and on the right converge to 1. Thus, according to Theo-
rem 5.12, lim, . » a, /b, = 1 and the statement is proved.

Often it is useful to compare the convergence to zero of two infinitesimal se-
quences. The idea is to identify the sequences that converge “faster” to zero, that is,
the sequence whose elements are eventually closer to zero than the elements of the
other sequence.

Definition 5.13 (Order of infinitesimal) Consider two sequences (a,) and (b,,) that
converge to 0. The first sequence is an infinitesimal of higher order than the second
sequence if lim,_, o a, /b, = 0. The two sequences are infinitesimal of the same
order if there exist two constants A, B > 0 such that A < liminf,_,  |a,/b,| and
limsup,,_, o lan/bn| < B.

The sequence (b,) is an infinitesimal of lower order than (a,) if the latter is an in-
finitesimal of higher order than the former. Note that if the ratio of the two infinites-
imals absolutely converges to a finite positive number, that is, lim,_,  |a,/b,| =
! > 0, then the two infinitesimals are of the same order. In fact, this is a special case
of Definition 5.13, with A = B = [. In particular, two asymptotically equivalent
sequences converging to zero are infinitesimals of the same order. The asymptot-
ic relationship between sequences is sometimes described using Landau symbols,
named after the German mathematician Edmund Landau (1877-1938).

Definition 5.14 (Landau symbols) Given two infinitesimal sequences (a;,) and (by,),
we will write a, = o(b,) (small “0”) if (a,) is an infinitesimal of higher order than
(bn). We will write a, = O(b,) (big “O”) if there exists a constant k > 0 such that
eventually |a,| < k|b,|.

For example, we write 1/n? = o(1/n) and 1/n%* = O((—1)"/n?). Definition 5.14
introduces an order relation on infinitesimals. In fact, if a,, = O (b,) and b, = O(c,),
then a, = O(c,). This can be easily proved by noticing that the constant k that must
exist for the last relation to be valid is just the product of the constants of the first
two relations. The big “O” is also reflexive and is antisymmetric with respect to
the equivalence classes constituted by infinitesimals of the same order according to
Definitions 5.13. However, this relation is not complete. That is, given two sequences
(ay) and (by,), it could be that neither a,, = O (b,,) nor b, = O (ay).
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» Example 5.17 (Big O incomplete ordering) Consider the sequence (a, = 1/n?%)
and the sequence (b,) with

1/n ifniseven;
by = 3 . .
1/n° ifnis odd.

Clearly, neither a, = O (by,) nor b,, = O(a,) is true.

It is straightforward to obtain a relation for infinite sequences similar to the one
defined for infinitesimals. If the sequence (a,) diverges to £00, then the sequence
(1/ay) converges to zero. The opposite is not true, of course, as one can immediately
see when considering the sequence ((—1)"/n), which converges to zero, but whose
inverse has no limit.

Definition 5.15 (Order of infinite) Consider two sequences (a,,) and (b,) both con-
verging to +oo or to —oo. The first sequence is said an infinite of higher order of
the second sequence if (1/a,) is an infinitesimal of higher order than (1/b,). The
two sequences are infinite of the same order if (1/a,) and (1/b,) are infinitesimals
of the same order.

Landau symbols can be used to denote the asymptotic relation between infinite
sequences using sequences of reciprocal terms. Thus, if (a,) and (b,) are both con-
verging to 400, we will write 1/a, = o(1/b;) to mean that the first sequence is an
infinite of higher order than the second.

» Example 5.18 (Sum of the power of first integers) It can be easily proved by
induction that the sum of the first n integers is equal to n(n 4 1) /2. This implies that
the sum grows asymptotically proportionally to n2. In other terms, if we denote the
sum of the kth power of the first n integers with s, (k), that is,

n
sak) =D i,
h=1

we know that lim,—, 0 5, (1)/ n?=1 /2. It is possible to generalise this result. Fix a
constant k and consider the sequences (s, (k)) and (n*t1). Then

sp(k) — sp—1(k) n* nk

AT — (n — DR gkt — (= DAL gk D) + 0k Lk + Dk/2+ ...

where we used the binomial expansion of (n — D! to rewrite the denominator.
The missing terms contain a power of n lower than k — 1. Dividing numerator and
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denominator by n* and using Theorem 5.16,

pos® L s s k)
n—oo pktl — pSoo pktl — (n — 1)k+1 T k1

Therefore, we conclude that for large n, s, (k) ~ (k4 1).

5.4 Sequencesin Normed Spaces

For sequences defined over normed spaces, it is natural to ask how the notion of limit
interacts with the operations on vectors. The following result is a direct consequence
of Theorem 4.11.

Corollary 5.4 (Equivalence of limits) If p and p’ are two norms on R", then for any
sequence (Xp), limy_, o0 o' (Xp) = 0 if and only if limy,_, 1 5 p(x3) = 0.

Proof According to Definition 4.6 and due to Theorem 4.11, there are two ¢, C > 0
such that 0 < p’(x) < Cp(x) and 0 < p(x) < cp’(x). The statement follows imme-
diately from Theorem 5.12 by comparing the two sequences (o' (x)) and (p(x))
in R. (I

Thus, the notion of limit in a finite-dimensional normed space does not depend on the
specific definition of the adopted norm.> The following discussion mainly focuses
on Euclidean spaces (R, || - ||). In this section, the expression x/ represents the
Jjth component of the vector x. An important consequence of Theorem 5.8 is that
finite-dimensional normed spaces on R are complete metric spaces.

Corollary 5.5 Any Cauchy sequence in (R", || - ||) is convergent.

Proof Let (x;) be a Cauchy sequence in R”. Fix € > 0 and consider 2* so that for
h > h*, ||xp+ — X3 || < €. Then consider

L = max{||x; — Xp=l, IX2 = Xpxl, ..., [Xpr—1 — Xp= ||, €}.
Clearly, {x,} C B(xp*, L) so that the sequence is bounded. Therefore, it is a subset

of an n-cell which, according to Theorem 4.9, is compact. For Theorem 5.8 this
implies that the sequence is convergent. (]

3 This should not surprise the reader, as the “limit” is a topological notion and equivalent norms
induce the same topology.
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The previous corollary is not true, for example, for linear spaces defined on Q, that
is, for the n-tuple with rational components. This is because the n-cell in Q" is not
compact. Some intuitive properties can be derived on the basis of the general idea
that the limit of a sequence of vectors is the limit of the sequence of their components.

Theorem 5.17 Consider a sequence (xp) C R™. Thenlimy,_, ;oo Xp, = X if and only
lfVl = 1, ..., N, limh_>+oox;l =x'.

Proof Let us start by proving the theorem when the norm is the Euclidean one (see
Sect. 4.2.1). First of all notice that for the triangle inequality

n
0<lxp—xIl <> Ixj — .

i=1

Thus, if Vi, x, — x' — 0, then ||x;, — x|| — 0. Conversely, Vi = 1,...,n,

n
> ) —x)2 =[xy — x|

j=1

0 < |x —x'| <

so that if ||x;, —x|| — O, x;'l — x! — 0. For Corollary 5.4, the result applies to any
norm. ]

Limits are preserved by sum of vectors, multiplication by scalars, and inner product.

Theorem 5.18 Consider two sequences (Xp,), (yn) C R such that limy,_, 40 Xp =
X and limy,_, 4 oo Yy, =Y, then:

1. (convergence of vector sum and product by scalar) limj,— yoo X + ¥4 = X+ Y,
limy,— o0 cXp = X, with c € R;
2. (convergence of inner product), limy,—, 400 X - Y = X - Y.

Proof These properties can be easily proved starting from Definition 5.5 for the
Euclidean norm (see Sect. 4.2.1). For instance consider the last point. If x = 0 or
y = 0, the result is trivial. Assume that both limits are different from the zero vector.
Then, by the triangle inequality,

Xy =Xp-yull = Ix-y =x-yp +X-y0 = Xp -yl < Xy —y2ll + lyrlllx =%z

Consider Ve > 0 and let &, be such that Vi > he, ||y — yrll < €/Q2|Ix]|). Moreover
let M = sup{|lyx|l} and A, be such that VA > h., |x — x;|| < €/(2M). Then for
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h > max{he, h.},

€
2|x|

Ixy =%yl < I3 + a5 <
The other points can be proved similarly. For Corollary 5.4, the results apply to any
norm. ]

The next result concerns the convex cones defined in Sect. 1.6. It will be used in
Theorem 7.17.

Theorem 5.19 The convex cone is a topologically closed set.

Proof We prove that the convex cone C € R” is closed by showing that all its limit
points belong to C itself. Specifically, we will show that the limit of any converging
sequence of elements of C belongs to C. We will proceed by induction. If n = 1,
then the convex cone is a half-line, which is closed. Assume that any convex cone
is closed when the number of generating vectors is n — 1, and consider the cone C

generated by {a1,...,a,}. If —a; € Cforalli = 1,...,n, then C is a_subspace
and is closed. Without loss of generality, assume that —a,, ¢ C and let C € C be
the cone generated by {aj, ..., a,—1}. Then any element z € C can be written as

z=7Z+ aa, withz e Cand o > 0.

Consider a sequence (z;,) of elements in C, converging to z. We have to prove
thatz € C. Letz, = 7, + aja,, withZ, € C and o, > 0. Assume that the sequence
(ceyy) 1s unbounded above. Then there exists a subsequence (o;) which converges
to plus infinity. The subscript i is used instead of / to denote the indexes of the
subsequence. Consider the sequence (z; /«;). Since {z;} is convergent, it is bounded,
thus lim;_, o Z; /o; = Z; /& + a; = 0, which implies that lim; ., Z; /ot; = —a,,.
Because C is closed, this would imply that —a,, € C, whichis ruled out by hypothesis.
Thus, the set {o;,} is bounded and, consequently, there exists a subsequence (c;)
convergent to some «. This implies that (z; — «;a,) is a convergent sequence. Let
Z be its limit. Because by assumption Cisclosed,z € C,sothatz = ooa, +z € C.
Since the original sequence (zj,) is convergent, and because the limit of a subsequence
of a convergent sequence is equal to the limit of the sequence, we can conclude that
the original sequence converges to the same limit and the statement is proved. [J

We conclude this section with an example of infinite-dimensional complete
normed spaces. These spaces have a specific name.

Definition 5.16 (Banach space) A Banach space is a normed space (V, p) that is
complete with respect to the metric d,, derived from the norm.

In Example 5.4 we have seen that the space of bounded functions with the image in
R is a complete metric space and thus is a Banach space. We can extend the same
result to the case of continuous functions.
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» Example 5.19 (The metric space of bounded continuous functions is complete)
Let (X, T) be a topological space, and let C(X) be the set of continuous bounded
functions f : X — R. We will prove that (C(X), dx) is complete. First of all,
notice that, with reference to Example 3.1 and from the discussion in Example 5.4,
since C(X) € B(X), we know that for any Cauchy sequence of functions (f;) in
C(X) and Va € X there exists g(a) = lim,—,« fn(a). The function g is bounded
and f,, — g. It remains to prove that g is continuous. Fix € > 0 and let N, (a) be
the neighbourhood of a such that Vx € N,(a), |f,(x) — fa(a)| < €/3. For any n,
by the triangular inequality,

lg(@) — gl = g(a) = ful@)| + | fula) = fu()| + [ fu(x) — g()].

Choose n so that dx (g, fn) < €/3, then if x € N,(a), |g(a) — g(x)| < €, which
proves the continuity of g. Thus, (C(A), dw) is a Banach space.

5.5 SeriesinR

Consider the sequence (a,) € R and call s, = Z:’: 1 @i, the sum of the first n
elements of the sequence, the partial sum of order n. Partial sums define a new
sequence (s,). We are interested in its limit.

Definition 5.17 If the sequence of partial sums (s;,) has a limit s, we say that the
series defined by the terms (a,) and denoted by Z;‘;l ay, has a limit or converges,

and we write > o0

] Gn = S.

Sometimes, for brevity, the limit of the series is denoted by Zn ap, omitting the
summation range. If a series converges, the sequence of its elements is said to be
summable. If the sequence of partial sums is not convergent, we will say that the
series is divergent. It could diverge to 00 according to Definition 5.9.

» Example 5.20 (Geometric Series) Consider x € R and define the geometric series
of ratio x as the sum of its successive powers,

o0
Zx”=1+x+x2+x3+....
n=0

Is this series convergent? If x # 0, 1, its partial sum is obtained from the expression
of the geometric progression in Example 1.5,

xt

Sy =
x—1
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It is immediate to see that it diverges to +oo if x > 1. The same is true when
x = 1, in which case s, = n. If x = —1 the sequence of partial sums oscillates
between +1 and 0, without converging. If x < —1, the sequence still oscillates, but
this time the range of the oscillations is increasing and lim inf,,_, »; 5, = —o0 while
limsup,,_, o, S» = +00. Finally, for —1 < x < 1 the series converge and

The next result follows from the completeness of R.

Theorem 5.20 Y72 | a, converges ifand only ifVe > 0, 3n. € Nsuchthat¥n, m >
ne, | > i, ail < €.

Proof The statement follows by noticing that | Y 7., a;| is simply [s, — s, | so that
the Theorem is a re-statement of the fact that a sequence in R converges if and only
if it is a Cauchy sequence. O

The previous theorem implies that if the series Y .o, a, is convergent, then
lim,_,  la,| = 0. However, the latter is not sufficient to imply the convergence
of the series. Conversely, the convergence of the series of absolute values is a suf-
ficient condition for the convergence of the original series. If the absolute values of
the terms of the series form a converging series, the series is absolute convergent.

Theorem 5.21 (Absolute convergence) If Y oo | |ay| converges, then Y - | a, con-
verges.

Proof The statement follows directly from Theorem 5.20 by noticing that for any n
and m, the triangle inequality, Theorem 4.3, implies that Ve > 0, if Z;”:n la;| < e,
then | Y 7" ai| <e. O

In other words, an absolutely convergent series is convergent. If the terms of the
sequence are positive, a, > 0, then the sequence of partial sums increases monoton-

ically.

Theorem 5.22 If eventually a, > 0 ora, <0, then'y_,> | a, converges if and only
if the set of partial sums {s,} is bounded.

Proof The statement follows directly from Theorem 5.13. ([

There exist several results in the literature that provide sufficient conditions for the
convergence or divergence of series. [n common parlance, these conditions are called
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“test” or “criteria”. A general convergence criterion can be obtained by comparing
the series term by term.

Theorem 5.23 (Comparison test) Assume that eventually a, > b, > 0. Then, if
>, an converges, so does Y, b,. While if ", b, diverges, so does )", a.

Proof For the first statement, let ), a, = a,and note that ) )", b, <> " 1 a, <

a, so that, from Theorem 5.22, the result follows. The second statement is proved
analogously. O

The fact that the terms of the series are positive is essential to prove the previous
theorem. In practise, this theorem is often used in conjunction with Theorem 5.21 to
prove convergence via absolute convergence.

5.5.1 Series with Decreasing Terms

When the terms of the series decrease in magnitude, there are several results that can
be used to prove its convergence. The next theorem shows that the convergence of
the series with positive decreasing terms can be deduced by analysing the behaviour
of a subset of terms. The idea is to pick appropriately spaced terms and sum them
with appropriate weights. This result is due to the German mathematician Oscar
Schlomilch (1823-1901).

Theorem 5.24 (Schlomilch’s condensation test) Let (a,) with a, > 0 be mono-
tonically decreasing. Consider a strictly increasing sequence of natural numbers
(un), with ug = 1. Let Au,, = uy4+1 — u, and assume that there exists a constant
dc > O such that Vn, Au,/Au,—1 < c. Then ZZOII an converges if and only if
Yoo Augay, converges.

Proof Since the series (a,) has positive decreasing terms, Vn,

Aun—&-lau,Hl/C < Aunaunﬂ <ay, +ay,+1t+ay+2+...+ay, ,-1= Aupay,,

where, in the first inequality, we have used the assumed relation between the succes-

sive increments of the sequence (u,). By summing the inequality above over n, the
terms in the middle cover all the elements of the series, so that

1 o0 o o0
. ZAunaun < Zan < ZAunaun.
n=1 n=1 n=0

The statement follows from the comparisons test, Theorem 5.23. (Il

The previous theorem has a famous special case.
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Corollary 5.6 (Cauchy’s condensation test) Let (a,) with a,, > 0 be monotonically
decreasing. Then Y", ay converges if and only if3_, 2kay converges.

Proof Take u, = 2" in Theorem 5.24. O

» Example5.21 ( Harmonic series) Probably the simplest series that one can imagine
is the harmonic series Z —; 1/n. We can generalise the analysis of the convergence
of this series to the so called p-series or hyperharmonic series

+00 1
E —, with p>0.
npbP

n=1

To investigate its convergence, apply Corollary 5.6 and consider the “condensed”

series
o0

Z 2kp Z(zk)l P _ 2(21 p)k

k=0

This is a geometric series that converges if 2! ™7 < 1,1i.e. p > 1. We can conclude
that the p-series converge if and only if the parameter p is greater than one. In
particular, the harmonic series with p = 1 does not converge.

If the terms of a series are the product of the terms of a bounded series and the
elements of a monotonic positive sequence that converges to zero, the convergence of
the first series can be proved by the following test originally derived by the German
mathematician Johann Peter Gustav Lejeune Dirichlet (1805-1859).

Theorem 5.25 (Dirichlet’s test) Let (a,) be a positive decreasing sequence that

converges to zero, thatis a,—1 > a, > 0 and a, — 0. Let (b,) denotes the term of a

bounded sequence, that is, AM > 0 such that Vn, | Y, _, by| < M. Then the series
+ —1 Gnby is convergent.

Proof Define the partial sums S, = >, _, anby and B, = Y _, bj. Using sum-
mation by parts, Lemma 1.1,

n—1
Sp =an B, + Z By (ap — apq1)-
h=1

By hypothesis lim;,—, 4 a, B, = O. Therefore, the limit of the composed series
SF20 ayby is equal to the llmltofz | Bn(ay—an41). Note that | B, (a, —an+1)| <
M(a, — an+1), and the series Z M (an — ap+1) converges to Maj. Then, by
Theorem 5.23, the series Z -1 B (a,, ap+1) is absolutely convergent and thus, by
Theorem 5.21, convergent. ]
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The previous theorem is often applied to series with terms of decreasing magnitude
and of alternating sign. If (a,) is a positive decreasing sequence that converges
to zero, the series Z:ﬁ?(—l)”an converges. In this case, the role of the bounded
series in Theorem 5.25 is played by the series Z:{i‘l’ (=1)" which takes alternating
values of —1 and 0. This special case is named Leibnitz criterion after the German
mathematician Gottfried Wilhelm (von) Leibniz (1646-1716).

» Example 5.22 (Alternating harmonic series) Consider the alternating harmonic
sequence Z:ﬁ?(— 1)"*1/nP. According to Theorem 5.25, and differently from the
harmonic series, this series converges Vp > 0. In particular, as we will see in
Example 6.4, when p = 1 its limit is log 2.

If (a,) is a positive and decreasing sequence and s = ,jj; (—1"ay, then for the
partial sum we have s — s, = Zh=n+1 (=D"ay, so that s — s, > —ap41 if nis even
and s — s, < a,4 if n is odd. Thus, in general, |s — s,| < ap+1. This represents
a simple way to measure the approximation to s provided by the truncated series.
Another common test for sequences with decreasing terms requires the notion of

integral and is presented in Theorem 8.8.

5.5.2 Tests Based on the Asymptotic Behaviour of Terms

In this section, two theorems are presented that provide sufficient conditions for the
convergence or divergence of series based on the asymptotic behaviour of their terms,
that is, on the speed with which the term a,, goes to zero when n increases.

Theorem 5.26 (Root test) Given the series ), a,, consider

a = lim sup v/|ay|.

n—o00

Then if o < 1 the series converges and if o > 1 the series diverges.

Proof Assume that « < 1. Then there exist 8 € (0,1) and ngp € N such that
Vn > ng, /las| < B, whichimplies |a,| < B". Since the series >, " is convergent
(see Example 5.20), for the comparison test (Theorem 5.23), the original series is
absolutely convergent and, thus, convergent.

Conversely, assume that @ > 1. Then there exist § > 1 and an unbounded
sequence of integers (m) such that /]a,,| > B. This implies |a,,| > 8™ > 1 so that
the sequence (|a,|) does not converge to zero. Since this is a necessary condition for
the convergence of the series (see Theorem 5.20), the assertion is proved. (]

The root test is powerful, as it allows one to decide the convergence or divergence of
>, an exclusively based on the upper limit of the sequence (+/]a,[). The only case
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where the test does not provide an answer is when lim sup,,_, o +/]a,] = 1. A less
general, but sometimes easier to apply, criterion is described below.

Theorem 5.27 (Ratio test) Consider the series ) _, an. If

lim sup |a,+1/a,] < 1,
n—>oo

then the series converges. Instead, if

liminf |a,+1/a,| > 1,
n—od
then the series diverges.

Proof In the first case, there exist 8 € (0, 1) and ng € N such that Vn > ny,
|ant1/an| < B, thatis |a,y1| < Bla,| and, by recursion, |a, k| < ﬂklan0|. The se-
ries ), B"|an,| is a converging geometric series, so that the original series converges
for the comparison test (Theorem 5.23).

In the second case, In* such that Vi > n*, |a,41| > |ay|- Thus, the sequence of
absolute values (|a,|) increases and (a,) cannot converge to zero. ([l

The ratio test is not conclusive in all cases in which the upper limit of the sequence
(|an+1/ay|) is greater than 1 and its lower limit is lower than 1.

» Example 5.23 (Failure of the ratio test) The ratio test can fail spectacularly in
providing an answer. Consider the series ), a, with

1/2" ifnis odd;

1/3" ifniseven.

a, =

This series is clearly convergent, as its terms are bounded above by those of the
geometric series of ratio 1/2 (see Example 5.20). However, a,+1/a, is 1/3(2/3)"

when 7 is even and 1/2(3/2)" when n is odd. Thus lim inf,_ ‘“;’l“ ‘ = 0 but

n

Aan+1

- = +oo and the test is not conclusive. On the contrary, Vn,

lim sup,,_, o

lan] < 1/2, and using the root test we can confirm the convergence of the se-
ries.

The fact that the root test is stricter than the ratio test is general. Suppose that
the condition for convergence of the ratio test is satisfied: lim sup,,_, o, |an+1/an| =
8 < 1. This means that for sufficiently large n and for all j, |a,+ ;| < 87 |an |, which
implies "/a,1 ;] < 8//"+)|a,|!/"*+)) The right-hand side converges to § when
J goes to infinity, so the condition for convergence of the root test is satisfied.

We conclude this section with a further characterisation of the exponential function
as a limit of a series.
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» Example 5.24 (Exponential function as a series) Let x be a real number and

consider
S(x) = Z =

nO

Applying the ratio test to a, = x"/n!, we see that

Aan+1
dn

ol
_n—>oon+1

lim sup
n—0o0

Therefore, we can conclude that the series is convergent for any x. Consider the
function S(x) that assigns to each point x the value of the associated series. First of
all, notice that §(0) = 1. Using the expression of the power of the binomial,

(x+ )"
S(x+y) = Zx : sz,(n_k),

n=0

By rearranging the terms of the double summation,
S +y) = I;];) FW = S()S().

Therelation S(x+y) = S(x)S(y) is the defining property of the exponential function.
We can prove that S(x) = ¢, where e is Euler’s number e defined in Example 5.12.
Applying the binomial expansion note that

(o2 -EQRBhC-D0-2) 6-5) £

So, taking the limit, e < S(1). At the same time, if m < n

(e 2) 5 (- (0-2) - (-55)

Indeed, the expansion of the power on the left-hand side contains n + 1 terms while
the summation on the right-hand side contains only m + 1 terms. Taking the limit
n — oo of both sides, we get

Since this is valid Vm, it should be e > S(1), and the assertion is proved.
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There are several methods to sum the elements of a sequence that can be found
in applications. The most common is discussed in the next example.

» Example 5.25 (Cesaro summation) Given a sequence (a,), consider the sequence
of partial sums (s,), s, = Y ;_; ax. If

1 n
lim —Zsk:l R,
k=1

n—oon

the sequence (a,) is said to be Cesaro summable and [ is its Cesaro summation. In
other words, a sequence is Cesaro summable if the Cesaro mean of its partial sums
converges. Using Corollary 5.3, it is immediate to see that a summable sequence is
also Cesaro summable. The opposite is not true. A sequence can be Cesaro summable,
but not summable, see Exercise 5.36.

The next example discusses a useful property characterising converging series.

» Example 5.26 (Kronecker’s lemma) Let ), a, be a converging series and con-
sider an increasing unbounded sequence of positive terms 0 < by < by < ....
Then

n

1
lim — Zbkak = 0.

n—oo by, Pt

To see it, define the partial sum s, = ) ;_, ax, setting so = 0. Then using summation
by parts, Lemma 1.1,

n n
D bi(sk —sk-1) + Y sk(bir1 — b) = busy,
k=1 k=1

where we used the fact that so = 0. Note that Y y_, br(sk — sk—1) = Y _p_; brax.
Thus, reorganising terms and dividing by b,,,

1 < 1 <
— > brar =50 — — Y selbrst — bo).
by 2 Kk = Sp by k:15k( k+1 — bi)

Define ¢, = ZLI sk (br+1 — br). Note that because the series is convergent,

. Cn — Cpn—1 .
lim = lim s, = 1.
n—o00 b, — b, _ n— 00

Therefore, by Theorem 5.16, lim;,—, « 5, — ¢, /b, = 0, and the statement is proved.
This result, attributed to the German mathematician Leopold Kronecker (1823—
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1891), is also useful in the study of sequences. In fact, it implies that for any sequence
(an), if the series ", a, /by converges, then lim, 0 Y y_; ak/by = 0.

5.6 Sequences and Series of Functions

Consider the set of functions F from a set A to a topological space (X, T') and let
(fn) be a sequence of functions, that is, a map from N to F. For any a € A, we can
consider the sequence (f;(a)) of elements of X.

Definition 5.18 (Pointwise convergence) If Ya € A the sequence of images ( f,, (a))
is convergent, we say that the sequence of functions (f;,) is pointwise convergent,
and we write f = lim,_,  f;;, where the function f : A — X is defined using the
limit of the sequences of images f(a) = lim, . fr(a).

For example, the sequence of functions (x") pointwise converges to the zero func-
tion in [0, 1). When dealing with sequences of functions, an interesting question is
whether some property of the functions composing the sequence is preserved when
taking the limit. The answer is generally negative. Consider a sequence of functions
(fn) that map a topological space X in a topological space Y, and assume that
the sequence is pointwise convergent f, — f. Now, take a converging sequence
(xm) in X, x,, — x. Assuming that the limit exists, define y = lim;,— o f(x1n)
and, for each n, y, = limy—co f(xm). Can we conclude that y, — y? To
prove this, we should be able to swap the order of the limits, that is, it should
be lim;,— o0 limy— 00 frn(Xm) = liMy,— 00 limy— 00 fr (X,). The following example
shows that this inversion is not always possible.

» Example 5.27 (Limits cannot be swapped) For any n € N consider the sequence
(n/(n +m)) with m € N. This is a sequence of sequences. Now notice that

lim(lim n ):0
n—oo \m—oon +m

while

lim (lim . ):1.
m—o0 \n—>oon +m

The fact that, in general, changing the order of limits changes the final result
implies that even if all functions that form the pointwise converging sequence f;, —
f are continuous, the continuity of the limit function f is not guaranteed.
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» Example 5.28 (Continuous functions having a discontinuous limit) Consider the
sequence of real functions ( f;) defined as

: 1

—1 1fx§—;,
fan(x) = {nx if—%<x<%,
1

1 ifx>-.
n

All functions f;,, are continuous on R, but the limit

—1 ifx <O,

f&x)=lim f,(x) =40 ifx=0,
n—0oo

1 ifx >0,

is not continuous in x = 0.

5.6.1 Uniform Convergence

If the image space of the functions is a metric space, we can impose a stricter
requirement for the convergence of a sequence of functions.

Definition 5.19 (Uniform convergence) The sequence of functions ( f,, (x)) with im-
ages in a metric space (Y, d) uniformly converges to the function f(x) if, Ve > 0,
dn € Nsuch thatif m > n, d(fi,(x), f(x)) <€, Vx.

A sequence of functions that is uniformly convergent is clearly also pointwise con-
vergent. However, in the case of uniform convergence, we can actually swap the
order of the limits discussed above.

Theorem 5.28 Let (f,) be a uniformly convergent sequence of functions from a
topological space (X, T) to a metric space (Y, d). Then if f, is continuous ¥n, the
limit function f = lim,_, « f is continuous.

Proof Take € > 0. For the triangle inequality,

d(f(x), f(¥) =d(f(x), fu(x)) +d(fu(x), fu(¥) +d(f (), fa(¥)).

Since the sequence of functions is uniformly convergent, Vx € X, there exists
and n such that d(f(x), fn(x)) < €/3 and d(f(y), fn(y)) < €/3. Furthermore,
since f, is continuous, there is a neighbourhood N (x) of x, such that Vy € N(x),
d(fn(x), fan(y)) < €/3. Thus, substituting in the previous inequality, we see that
Vy € N(x),d(f(x), f(¥)) < €, and the theorem is proved. O
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A useful criterion for the uniform convergence of a sequence of real-valued functions
was first discovered by the Italian mathematician Ulisse Dini (1845-1918).

Theorem 5.29 (Dini theorem) Consider a sequence of continuous functions (fy,),
fn: K € X — Rwith K compact, pointwise converging to a continuous function
f. Assume that the sequence ( f,,(x)) is monotonic, increasing or decreasing, in the
same direction, for all x € K. Then the sequence ( f;) is uniformly convergent.

Proof For definiteness, let us assume that the sequence ( f;, (x)) isincreasingVx € K.
Let g, (x) = f(x) — fu(x) > 0.Forany € > Odefine E, (¢) = {x € K, g,(x) < €}.
By hypothesis, Vx, the sequence (g, (x)) decreases in n. Thus E,(¢) C E,11(¢€).
Again, by hypothesis, g, (x) are continuous functions, so E,(¢) is an open set (the
preimage of (—o0, €)). The sequence (g, (x)) is pointwise convergent to 0, therefore,
Vx € K, dny such that x € E, (¢) and Uy E, (€) is a cover of K. Since K is
compact, there exists a finite subcover and because they are nested, the subcover is
made by a single open set E,/(¢). Thus, Vn > n’ and Vx, f(x) — fu(x) < €, and
the statement is proved. If the sequence is decreasing you can repeat the same proof
using g, (x) = fu(x) — f(x). O

» Example 5.29 (The base of the natural logarithm) Using Theorem 5.29, it is im-
mediate to realise that the sequence ( f;,) defined in Example 5.8 and the sequences
(gn) in Example 5.14 are uniformly convergent in any closed interval [a, b] of the
real line. Now we want to prove that the exp function in Example 5.14 is the in-
verse of the log function in Example 5.8. That is, we have to prove that Vx € R,
fdim,_ o gy (x)) = x. Notice that Vn € N, f,(g,(x)) = x. Therefore, given the
continuity of f, we have to prove thatlim,,—, o0 f(gr(x))) — fn(gn(x)) = 0. Consider
the closed interval [g1(x), exp x]. In Example 5.14 we proved that g, (x) belongs to
this interval for any n. In this interval, the sequence (f;) is uniformly convergent,
thus given any € > 0, there is a n¢ such thatif n > n¢, f,,(y) — f(y) < € forany y
in the interval. In particular, for y = g, (x). This proves the statement. Using similar
arguments, you can easily prove that log(e) = 1 (see Example 5.12) so that the log
function defined in Example 5.8 is actually the logarithm in base e.

The following theorem offers an alternative definition of uniform convergence.

Theorem 5.30 The sequence of functions ( f,,), with f, : X — Y and (Y, d) metric
space, is uniformly convergent to f if and only if

sup d(fu(x), f(x)) = 0.

lim
l’l—)OOxeX

Proof Consider € > 0. If (f,) is uniformly convergent, for n sufficiently large,
d(fn(x), f(x)) < €/2 for any x. This implies sup,.x d(fn(x), f(x)) < €. At the
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same time, if for n sufficiently large, sup, .y d(f.(x), f(x)) < €, then it must be
d(fu(x), f(x)) < € for any x. 0

» Example 5.30 (Banach spaces of bounded and continuous functions) Theo-
rem 5.30 connects the notion of uniform converge with the convergence under the
metric dy introduced in Examples 3.1. However, the completeness of the space of
bounded functions rests on the completeness of the image space, as discussed in
Examples 5.4. Moreover, Theorem 5.28 guarantees that when the image space is
complete, the space of bounded continuous functions is complete too, see Exam-
ple 5.19.

Similarly to what was done for numerical series, we can investigate the con-
vergence of the series of functions ) - | f,. The series is pointwise or uniformly
convergent if the sequence of partial sums of functions is so. A series of functions
is normally convergent if Y -, sup,{| f»(x)|} is convergent. Normal convergence
implies uniform convergence.

Theorem 5.31 (Weiersrass M-test) Consider the series of functions Y oo | f, and
assume there exists a sequence (My,) of positive numbers such thatVx, | f, (x)| < M.
Then, if Y no My, is convergent, the series of functions is uniformly convergent.

Proof By hypothesis, the series > . | | f»(x)| is convergent for any x. Thus, by
Theorem 5.21, the original series is pointwise convergent. Let f(x) = Z;’lil Jn (X).
Then notice that

<sup Y fil< D My

i=n+1 i=n+1

Y fi

sup
* i=n+1

= sup
X

> fi) = f@)
i=1

Since the series Y .- | M, is convergent, the latter expression is lower than any € > 0
for n sufficiently large (see Theorem 5.20) thus, from Theorem 5.30, the statement
follows. 0

Exercises

Exercise 5.1 Let Ni, N> C Nbe two infinite disjoint subsets such that NyUN, = N.
Consider a sequence (x,) in a topological space (X, T) and the two subsequences
(x,) and (x),, with n; € N;, i = 1, 2. Prove that if x,;, — [ and x,, — [, then
X, — 1.

Exercise 5.2 In the Euclidean topology on R, use the definition of limit to prove that
lim;, s oo l/nk = 0 for any positive integer k and that lim, s o0 (0" + nk)/nk =1 for
two positive integers k, h such that k > h. Hint: You can use a base of the topology.
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Exercise 5.3 In the Euclidean topology on R, use the definition of limit to prove that
lim,,_, oo 1/&/n = 0 for any positive integer k and that lim,,_, oo (/71 + /1) //n = 1
for two positive integers k, i such that k < h. Hint: Remember that </n = n'/*.

Exercise 5.4 Considering Example 5.3, develop a recursive proof of the fact that
a, >nifn > 5.

Exercise 5.5 Consider the metric space L of bounded functions f : [—1,1] - R
with the sup distance (see Example 3.1). In this space, build a sequence of continu-
ous functions (f;;) and a sequence of non-continuous functions (g,) converging to

fx) = x2.

Exercise 5.6 Let A be aclosed bounded subsetof R and I = [a, +00) an unbounded
interval. Prove that they are complete subspaces of (R, | - |). Hint: Use the theorems
Luke.

Exercise 5.7 Let F be the set of all binary sequences f : N — {0, 1}. Consider the
metric space (F, d) where d is defined as

h
as.9) = Jim YO ZEOL p o g
n=1

Is the metric space (F, d) complete? If so, prove it. Otherwise, provide a counterex-
ample. Hint: This corresponds to a metric space you should already know

Exercise 5.8 Prove that the following functions are contractions in the indicated
intervals:

i) = Vx, x € [1,400); fo(x) = x%, x €[0,1/3]; f5(x) = x>, x € [0, 1//6].

Exercise 5.9 Consider the recursively defined sequence a; = 2, ay4+1 = 2 + . /a,.
Use the Banach fixed point theorem to prove that this sequence converges. Compute
its limit.

Exercise 5.10 Prove that, in any metric space, if f and g are contractions, then their
composition is a contraction.

Exercise 5.11 Consider the recursively defined sequence a; = V2, any1 =
/2 + /a, Use the Banach fixed point theorem to prove that this sequence con-

verges to one root of the equation x* — 4x> — x 4+ 4 = 0 laying between +/3 and
2.
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Exercise 5.12 Consider the map f(x) = x + x~! from [1, 00) to itself. Prove
|f(x) — f(y)| < |x — y| for any couple x, y € [, o). Show that, nevertheless, the
map has no fixed points. Why the Banach fixed point theorem does not apply?

Exercise 5.13 Consider a sequence of real numbers (x,). Prove thatif @, — a, then
lan| — lal.

Exercise 5.14 Use the definition of the limit of a sequence in R to prove that
e if —1 < x < I, then limj_, 00 x* = 0;

e if |x| > I, the sequence (x") is unbounded;

e if x > 0, then limp_, oo x /" = 1.

Hint: Remember the property of the log function in Example 5.8

Exercise 5.15 (AM-GM inequality) Using the concavity of the log x function de-
rived in Example 5.9 and the Jensen inequality described in Corollary 1.1, proves
Theorem 1.14. Hint: Use rescaled weights that sum to one.

Exercise 5.16 Consider the arithmetic progression a, = a,—1 + g with generic a;
and g # 0. Proves that the sequence (a,+1/a,) converges to 1.

Exercise 5.17 Consider the geometric progression a, = qa,—1 with a generic aj
and discuss its asymptotic behaviour as a function of a; and q.

Exercise 5.18 (Babilonian algorithm) For any x > 0, and a # 0, consider the
recursively defined sequence

a =a,
1
ap+1 = 7 (Cln—}—%).

Prove thatif @ > 0, then @, — /x and if a < 0, then a, — —+/x. Hint: Prove that
the sequence is monotonic and bounded.

Exercise 5.19 Using the result in Example 5.12, prove that the sequence (a,) with

1\"

converges to 1ifk > 1 anddivergesifk < 1. Hint: Use the inequality in Example 5.8.

Exercise 5.20 Show that lim,,_, o p'/" = 1 for any p > 0.
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Exercise 5.21 Let 0 < a < 1. Consider the sequence (x,) defined by

Xp4l = ax, + and xo=1.
n

Prove lim,,—, 5o x, = 0 and compute lim,,—, » x,,/a”. Hint: For the first part, compare
the nth element of the sequence with the corresponding fixed point of the map. For
the second part, write the expression of the nth element of the sequence.

Exercise 5.22 Compute the following limits:

2
nyn—n . dn+2/n . 3 4 " my i
nl{go n+1 ’ningol/nz—}—Sn’nll)H;on_ n+n’nll>néo(3 +4) ’

Exercise 5.23 Consider the recursively defined sequence a; = 2, a,4+1 = (a, +
6)/2. Determine whether (a,) converges and, in this case, compute its limit.

Exercise 5.24 Consider the recursively defined sequence a; = 1, a,+1 = 3 —1/a,.
Establish if (a,) converges and, in this case, compute its limit.

Exercise 5.25 Consider the recursively defined sequence a; = ~/2, apy1 =
/2 + ay. Prove that the sequence converges and compute its limit.

Exercise 5.26 Establishif > o2, 2(\/n — +/n — 1) — 1/4/n converges or not. Hint:

n=1
Remember that )", 1/n? converges when p > 1.

Exercise 5.27 Let P,(x) and Q,,(x) be two polynomials in R of order n and
m respectively. Consider the sequence (P,(h)/Q,(h)) for h € N sufficiently
large such that Q,,(h) # 0 (does this & exist?). Prove that if m > n, then
limp— o0 Py(h)/Qm(h) = 0. What happens if m = n? And if m < n? Hint: See
what happens for low degree polynomials and try to generalise.

Exercise 5.28 Discuss for which values of the real parameters a, b, c, d, f the fol-
lowing limit exists:
i <an +b ) In
lim .
n—oo \ cn +d

Hint: Analyse what happens in a few cases giving simple values to the parameters.
In general use Example 5.14.

Exercise 5.29 Consider a sort of Fibonacci sequence built using recursive convex
combination. The sequence starts with two numbers x| and x, in R and, for any
n>2,x, =Axy,—1+ ({1 —A)x,—2 with A € (0, 1). Does the sequence have a limit?
If so, can you compute it?
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Exercise 5.30 Given two sequences (a,) and (b,), prove that

liminf @, + liminf b,, < liminf a,,+b, <
n—oo n—oo n—od

<limsupa, + b, < limsupa, + limsup b,,.
n—oo n—0oo n—>0oo

Exercise 5.31 Find the upper and lower limits of the sequence defined by the recur-
sion
_Jan— if nis even,
" 124 a,_ ifnisodd,

and with a; = 0.

Exercise 5.32 Prove that the Cesaro mean of the sequence (a,) with a, = 1 if n is
odd and a,, = 0 if n is even, converges to 1/2.

Exercise 5.33 With reference to Definitions 5.13 and 5.14, prove thatif a,, = O (b,)
and b, = O(ay,), then the two sequences are infinitesimal of the same order.

Exercise 5.34 If possible, establish the asymptotic order relation between these in-
finitesimal sequences: (1/n), (1/(2+n)), 1 —cos(1/n), log(n?)/n?. Hint: Use what

you know about notable limits.

Exercise 5.35 Given k € Rand o, 8 € [%, 1), consider a sequence (x,, y,) in R?
recursively defined by the relation

(yn, (1 = 2a)x,) if nis even,

(Cn+1, Ynt1) = (1 =2B)yu, x) ifnisodd,

with (xg, yo) = (k, k). Determine whether (x,, y,) converges and, in that case,
compute its limit.

Exercise 5.36 Prove that the Cesaro summation of the sequence (a, = (—1)") is
1/2. Note that this sequence is not summable.

Exercise 5.37 Considering Examples 5.12 and 5.24, find an upper bound for the
difference e — ) ;_, 1/k! as a function of n.

Exercise 5.38 For any @ > 1 proves that

R no\" 1
a_n:] an +1 “a-—1
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Exercise 5.39 Investigate the convergence of the following series:

2. Xk:kilﬂ 7. Xk:(—nk‘;—k
3. ) ’;{—T 8. Xk:%
+ Xk:(_l)k_llli_zz > Xk:likﬁ

3k \X
11. Z(m)

1
12 Z k(k+1)

k
1 1
13. ;<2k+1 72k+3)

k

14. Y ae©1)
k
1
15. ook
k 0g

Exercise 5.40 Using the definition of e in Example 5.12 and the definition of the

log function in Example 5.8, prove that loge = 1.

Exercise 5.41 Let (a,) with a, > 0 be monotonic decreasing. Use Theorem 5.24
to prove that ), a, converges if and only if ), Ska3k converges.
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Differential Calculus of Functions of
One Variable

6.1 Limit of Real Functions

The Euclidean topology on R has been introduced using the order relation in Def-
inition 2.7 and derived in Example 3.1 as the induced topology of the complete
Euclidean metric (see Corollary 5.1). It is Hausdorff (that is, different points have
disjoint neighbourhoods, see Theorem 2.17) and second-countable (open intervals
with rational boundaries are a base of the topology, see Theorem 2.8). Thus, the limit
of a function at a point x € R can be defined using the limit of the images, under the
function, of the sequence converging to x (see Theorem 5.2). Hence, we can easily
derive how the limits of real functions interact with the arithmetic operations and the
order relation.

Theorem 6.1 Let lim,_, , f(x) = yo and limy_, x, g(x) = y,. Then

o limy, af (x) + Bg(x) = ayo + :By(l);

o lim, . F(0)E(X) = Yoy

d lfy(/) # 0, limy_, y, f(x)/g(x) = yo/)’(/);

e if f(x) = g(x) in a neighbourhood of xo, then yo > |, (see Lemma 5.1);

e ifa function h(x) is such that f(x) > h(x) > g(x) in a neighbourhood of x¢, and
Yo = y(’), then lim, _, x, h(x) = yo (see Theorem 5.12).

Proof Consider the case of a linear combination of the two functions f and g in the
statement. For any sequence (z,) — xo, (f(24)) — Yo and (g(z,)) — y(/). From
the property of the limit of sequences, («f (z,) + Bg(zn)) — ayo + ,By(/). This is
the sequence of images of (z,,) under the function «f (x) + Bg(x) and since this is
true for any sequence (z,) — xo, because of Theorem 5.2, we have proved the first
statement. The other statements are proved in similar ways. (]
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In the previous chapters, two important results on compact sets in R were derived.
The firstresultis thataset K € Riscompactif and only if any infinite subset of K has
at least one limit point and all its limit points belong to K. This is usually called the
Bolzano-Weierstrass theorem and was proved in Sect. 2.3 for a Hausdorff, second-
countable topological space. The second result is that a set K € R is compact if and
only if it is closed and bounded. This is usually called the Heine-Borel theorem and
was specifically proved for R, in Theorem 2.18.

The set of real numbers is often extended by adding the special points +00 to
obtain the set R; see Definition 2.11. The notion of the limit of a function is extended
to include these points using the appropriate neighbourhoods.

Definition 6.1 (Infinite limits) We write lim,_, ,, f(x) = 400 if VM > 0, there
exists a neighbourhood of xg, N(xgp), such that f(N(xp)) > M. Analogously, we
write lim,_, ,, f(x) = —o0 if VM > 0, there exists a neighbourhood of xp, N (x),
such that f(N(xp)) < —M.

Definition 6.2 (Limits at infinity) We write lim,_, yo f(x) = y if for any neigh-
bourhood of y, N(y),IM > Osuchthat f((M, +00))CN(y) andlim,—, _ f(x) =
y if for any neighbourhood of y, N(y), 3M > 0 such that f((—oo, —M)) € N(y).

In the definition of limit, instead of considering an open neighbourhood of the point,
one can consider left and right neighbourhoods, defined as open intervals of which
the point is the supremum and infimum, respectively.

Definition 6.3 (Left and right limit) Let f be a real function and x( be an interior
or boundary point of its domain. We will say that y is the left limit of f in xo and
denote it with lim - f(x) =y if YN(y), neighbourhood of y, 36 > 0 such that

X—>X,

f((xo—38,x0)) € N(y). Analogously, we will say that y is the right limit of f in xq
and denote it with lim + f(x) =y if YVN(y) neighbourhood of y, 3§ > 0 such

X—>X,

that f((xo, x0 +8)) S N(y).

Clearly, if limx_)xo— fx) = limx—>x3' f(x) =y, then limy_,,, f(x) = y. The

notion of left and right limits can be extended to R without effort, for example, to
define a left limit equal to +o00. The specific definition of these limits should be
understood at this point.

» Example 6.1 (Left and right infinite limits) Consider the function f(x) = 1/(x —
xo0), with xg € R. For any M > 0, if x € (xg, xo + 1/M)) then f(x) > M and if
x € (xo— 1/M, xp) then f(x) < —M. We can conclude that lirnx_)xo+ f(x) =400
and limx_)xo— f(x) = —oo.Forany e > 0,if x > xo + 1/e or x < xo — 1/€, then
| f(x)] < €. We can conclude that limy_, + o f(x) = 0.
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Theorem 5.13 on the limit of monotonic sequences can be applied to derive an
intuitive characterisation of the limits of functions. For example, if f(x) increases
monotonically in a left neighbourhood (a, x¢) of x¢, then lim _, v = SUP(a,xg) f.
Similarly, if there exists an M > 0 such that f(x) increases monotonically for any
x > M, thenlimy—, 400 = SUP - ppy S

» Example 6.2 (Notable limits of functions) In Example 5.3 it was shown that (x —
1)/x < logx < x — 1, thatis 1/(x + 1) < log(1 + 1/x) < 1/x. Therefore,
limy, yoo xlog (1 +1/x) = 1 and limy— 450 (1 + 1/x)* = e.

The argument in Example 5.3 proves that limy_, ;o log(x)/x = 0, so that
lim, 400 x /¥ = 1.

Example 5.13 makes clear that for sufficiently small and positive x, 0 <
sinx < x < tanx. By symmetry, this means that Vx in a neighbourhood of 0,
| sinx| < |x| < |tan x|. Dividing by sin x, for the comparison theorem, this implies
that lim,_, o sin(x)/x = 1 and for the properties of sine and cosine,

. cos(x)—1 . sin? x 1
Iim ————=—1lm —M = .
x—0 x2 x—0 x2(cos(x) + 1) 2

6.2 Continuity of Real Functions

The definition of continuity for functions defined over topological spaces is provided
in Sect. 2.5. In essence, a function f is continuous at a point x if its limit in x is
equal to its value in x. It is continuous in a subset A if it is continuous at all points
of A. The property of the limit of functions in Theorem 6.1 guarantees that the
sum, product, and reciprocal (when different from zero) of continuous functions are
continuous functions. The same is true for the composition of continuous functions
(see Theorem 2.24). For continuous functions, the inverse image of an open set is open
(see Theorem 2.21), the inverse image of a closed set is closed (see Theorem 2.23),
the image of a connected set is connected (see Theorem 2.25), and the image of a
compact set is compact (see Theorem 2.26). A continuous function in a compact
set has both a maximum and a minimum. This is usually named the Weierstrass
extreme value theorem and was proved in Theorem 2.30. It is a simple consequence
of the fact that a continuous function maps compact sets to compact sets and that,
in R, a compact set is closed and bounded. The boundedness guarantees that the
supremum and infimum of the image exist. Closure guarantees that they are part of
the set, so that they are the image of some point. Then, if we consider a real function
f defined over a closed interval [a, b], f([a, b]) = [minf, p] f, max, p) f1, where
maxq,p) f and ming, ) f are the maximum and minimum of the function f in[a, b].
However, this fact alone is not sufficient to guarantee continuity. The next example
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shows that it is easy to define a function that maps a closed interval to a closed
interval but it is not continuous.

» Example 6.3 (Not continuous closed function) Consider the function

1
sin~ x #0,
x) = *
Fe 0 x =0.
Note that f([—2/m,2/m]) = [—1, 1], but the function is clearly not continuous in
0. In fact, in any neighbourhood of 0, it takes all the values in the interval [—1, 1].

However, according to Theorem 2.28, if the function is monotonic, the fact that
it maps an interval into an interval is sufficient to imply continuity. Moreover, in
Theorem 2.31, we prove that concave and convex functions are continuous. Thus,
many functions we encounter in practice are continuous in a large part of their domain.
Polynomials, rational functions, power, exponential, logarithmic, and trigonometric
functions are piecewise monotonic and their domains can be partitioned into intervals
in which the behaviour of the function is monotonic and in which the function takes
all values between the extrema.

» Example 6.4 (Brouwer’s fixed point theorem for real functions) Let I = [0, 1] and
consider f : I — I. We can show that there exists at least one fixed point x* € I
such that f(x*) = x*. Consider g(x) = f(x) — x.If g(0) = 0 or g(1) = 0, then
x = 0 or x = 1 is the point we are looking for, respectively. Otherwise, g(0) > 0
and g(1) < O but since g takes all the values in [min; g, max; g], there is at least
one point x* for which g(x*) = 0, thatis, f(x*) = x*. A generalised version of this
result is discussed in Appendix B.

Although the continuous behaviour of the functions we are used to consider seems
to be the norm rather than the exception, it is possible that there exist isolated points
in which the continuity condition is violated. For practical purposes, we classify
these points into three groups (Fig. 6.1).

Definition 6.4 Let f : [a, b] — R and let xg € (a, b) be a point in which f is not
continuous.

e Iflim,_,,, f(x) exists but is different from f (xo), then xo is a discontinuity of the
first kind or trivial,

e if lim,_, , f(x) does not exist but limx%xa f(x) and limx»x(f f(x) exist with
different values, then xq is a discontinuity of the second kind or jump;

e if one of the two limits, right and left, does not exist, then xq is a discontinuity of

the third kind or essential.

Trivial discontinuities can be eliminated so that the function becomes continuous
simply by setting f(x) = limy ., f(y). On the contrary, the second kind of dis-
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1 T
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1
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Fig.6.1 Examples of trivial (top), jump (centre), and essential (bottom) discontinuities. The black
dot represents the value of the function in 0. In the case of jump or essential discontinuities, the
position of the dot is not relevant in the characterisation of the discontinuity

continuity cannot be eliminated. At this point, the function has a jump, and its
values to the left and to the right of the point are separated by a finite amount.
If limy_, .+ f(y) = f(x) the function is said to be right continuous in x, while if
limy_, .- f(y) = f(x) the function is said to be left continuous. A nice result exists
about the discontinuity of monotonic functions.

Theorem 6.2 Let f : E C R — R be monotonic. Then it can only have disconti-
nuities of the second kind, and their number is at most countable.

Proof Take a point x € intE and let E; and E; be the set of elements of E which
are, respectively, lower and greater than x, formally £ = {y € E|y < x} and
Ef = {y € E|y > x}. Without loss of generality, assume that the function f is
increasing. Then the set f (E} ) is bounded above, for instance by f(x’) withx’ > x.
In the same way, the set f(E j ) is bounded below. Furthermore, since the function
is increasing, lim,_, .- f(y) = sup f(E,) and lim,_, .+ f(y) = inf F(ED). Ac-
cording to Definition 1.16, both the left and right limits exist. If they are equal, the
function is continuous in x. Otherwise, the function has a discontinuity of the sec-
ond kind. For a decreasing function, simply exchange the sup and the inf in the last
equation.

Let D C E be the set of points in which the function f is discontinuous.
For any x € D, define the open interval I, = (f~(x), fT(x)) where f*(x) =
limy_, .+ f(y). If x1,x2 € D and xo > xj, then f7(x2) > fT(x1) so that the
intervals do not overlap. Now, for any x € D, let y, be a rational element of I,
vy € I, N Q. The intervals do not overlap, so that all the y, are different. Since the
set D is in one-to-one relationship with a subset of Q, it is countable. O
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With respect to Theorem 2.28, here we have dropped the assumption that the image
of the function is an interval, allowing for the presence of jumps. The third kind of
discontinuity is often encountered when one of the two limits, left or right, is infinite.

Another useful notion when dealing with real functions is uniform continuity. The
definition of uniformly continuous functions is provided in Sect. 3.3. A function is
uniformly continuous if the function values can be made as close as we want by
taking sufficiently closed points of its domain. The Heine—Cantor theorem, proved
in Sect. 3.3 for any metric space, guarantees that continuous functions on a compact
set are uniformly continuous.

6.3 Differential Analysis

The next definition introduces the notion of derivative, which will be extensively
studied in the remainder of this chapter.

Definition 6.5 (Derivative) Let f : (a,b) C R — R. For x € (a, b), consider the
function ®(y) = (f(y) — f(x))/(y —x) with y € (a,b) \ {x}. If lim,_,, ®(y)
exists we call it the derivative of f in x and denote it by df (x)/dx (Leibniz nota-
tion), d/dxf (x), or f'(x) (notation initially proposed by the Italian mathematician
Giuseppe Luigi Lagrange, 1736—1813). If the derivative is defined in x, the function
is differentiable in x. If it is defined Vx € (a, b), the function is differentiable in
(a,b).

The derivative is defined at an interior point of an open interval that belongs to
the domain of the function. Since any open set is the union of open intervals (see
Theorem 2.9), we can say that the derivative of a function can be defined at any
interior point in its domain. It is immediate to see that the derivative of the constant
function is zero and the derivative of the linear function f (x) = cx isc. The derivative
function f’ assigns to each point x, in which the derivative of f is defined, the value
of the derivative.

» Example 6.5 (Derivatives of sine, cosine, natural logarithm, and exponential func-
tions) From the trigonometric formula for the sum of two angles,

sin(x + h) — sinx . cosh—1 sinh
7 :smxT + cosx

Then, using the limits in Example 6.2,

sin’ x = lim (sin(x 4+ &) — sinx)/h = cos x.
h—0
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A similar argument shows that cos’ x = —sinx. From the logarithm inequality
(x—1)/x <logx <x —1,

1 1 h) —1 1 h 1
- og(x +h) —logx <1+_)

=—1
X+ h no8
so that, by comparison theorem, log’ x = 1/x.

Note that (exp(x+h)—exp x)/h = exp x(exp(h)—1)/ h and from the exponential
inequality, 2 < exp(h) — 1 < h(1 —h). By the comparison theorem, exp’ x = exp x.

For real functions of one real variable, being differentiable implies being contin-

l,lOLlS.1

Theorem 6.3 If f : (a, b) — Risdifferentiable in xy € (a, b), then f is continuous
in xg.

Proof Since the derivative exists, by hypothesis lim,_, x, ( f (x) — f(x0))/(x —xp) =
f'(x) < 400 and obviously limy_, ,, (x — x9) = 0. Therefore, by Theorem 6.1,

J(&x) — f(xo0)
2l T (x

lim (f(x) — f(x0)) = lim —xp) =0.
X—>X0 X—>X0 X — X0

O

A definition similar to 6.5 exists for the boundary of an open interval, based on the
notion of left and right limits of Definition 6.3.

Definition 6.6 (Right and left derivatives) Let f : (a, b) — R. The right derivative
in a and the left derivative in b are, respectively,

=) = 1ir2_ ®(x) and ft(a) = lim_®(x),

X—a

with @ (x) as in Definition 6.5.

The function f is said to be left or right differentiable in x if the left or right derivatives
of f at x exist, respectively.

If the right and left derivatives of a function f exist at a point x and are equal,
then the derivative f/(x) is defined and equal to the left and right derivatives. If the
right and left derivatives at x are different, the derivative of f in x is not defined.
With a little abuse of language, sometimes we say that a function is differentiable in

! As we will see in Chap. 7, for a function of many variables, the relationship between its continuity
and the existence of its derivatives is more complex.
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a closed interval [a, b] if it is differentiable in (a, b) and, in addition, it is left and
right differentiable in the upper and lower endpoints, respectively.

Theorem 6.4 (Right and left derivatives of concave and convex functions) A concave
or convex function f in an open interval I € R always possesses right and left
derivatives. If f is concave, f'T < f'~, while if f is convex, f'* > f'~.

Proof Let f be a concave function in an open interval / € R. According to Theo-
rem 1.16, given any three points x <y < zin I, f(y) > (z —y)/(z — x) f(x) +
(y —x)/(z —x) f(z). So, Vx € I and sufficiently small A’ > h > 0,
fOGHM) = f) _ fa+h)—f0) _f0)—fa—h _ f&)—fx—h)
n - h - h - h ’

Therefore, the function g* (k) = (f(x + h) — f(x))/h is decreasing and bounded
above and the function g~ (h) = (f(x) — f(x — h))/h is increasing and bounded
below. This implies that lim;,_, o+ g¥(h) = f'*(x) exist and are ordered as in the
statement. If the function f is convex, consider the concave function — f. O

The proof of the previous theorem also clarifies that if the function f is concave,
Vy € I, f(y) < f(x) + fF(x)(y — x). If the function f is convex, f(y) >
)+ [0 = ).

The derivative introduced in Definitions 6.5 and 6.6 is based on the notion of limit,
so all theorems valid for the latter apply to the former. In particular, if the derivative
of f and g exists in xg, then Yo, B constant, the derivative of of (x) + Bg(x) exists
in xo and is equal to af’(xg) + B¢’ (x0). The product of functions requires a specific
formula.

Theorem 6.5 (Product rule) Consider two functions f and g differentiable in
x0. Then their product h(x) = f(x)g(x) is differentiable in xy and h'(xg) =
f'(x0)g(x0) + f (x0)g' (x0).

Proof The derivative of 4 in x is the limitx — xg of (f(x)g(x) — f(x0)g(x0))/(x —
Xo0)- By adding and subtracting the same quantity, this expression can be rewritten as

gx) —gxo) = f(x)— f(xo)
+ g
X — Xq X — X0

S ) (x0)-
Because f and g are differentiable, and hence continuous, the limit x — xg of the
first term is f(x9)g’(xo) and that of the second term is f”(x¢)g (xo). a

If a function f(x) is different from zero, then the quotient f(x)/f(x) is constant
and its derivative is zero. Based on this simple consideration and Theorem 6.5, it is
immediate to derive the following.
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Corollary 6.1 (Reciprocal and quotient rules) If f is a differentiable function in xq
and f(xg) # 0, then its reciprocal 1/f is differentiable in xo and

d 1 f(w)

dx f(xo) f(x0)?

If f and g are differentiable functions in xo and g(xo) # 0, then their quotient f/g
is differentiable in xo and

A flxo) _ J'(x0)g(x0) — £ (x0)g’ (x0)
dx g(xg) g(x0)? '

» Example 6.6 (Derivative of tangent and hyperbolic functions) Consider the hy-
perbolic sine and cosine functions

X —X X —X
. et —e e’ +e
sinhx = — and coshx = —

Using the derivative of ¢* from Example 6.5, it is immediate to see that sinh’ x =
cosh x and cosh’ x = sinh x. Their behaviour is similar to the trigonometric functions
of the same name, as cosh? x —sinh? x = 1. While trigonometric functions represent
points in the unit circle whose coordinates solve the equation x> + y? = 1, hyper-
bolic functions represent the points on a unit hyperbola whose coordinates solve the
equation x> — y? = 1.

Using Theorem 6.5, the results in Example 6.5, and the quotient rule, and remem-
bering that sin® x + cos® x = 1, it is easy to derive the expression of the derivative
of the trigonometric tangent, tan x = sinx/cos x,

sifx  sinxcos’ x 1

tan’ x = — 5 =—,
COS X cos? x cos? x

and for the hyperbolic tangent, tanh x = sinh x/ cosh x,

, sinh’x  sinh x cosh’ x 1
tanh’ x =

cosh x cosh? x cosh? x

The following theorem states the so-called chain rule, that is, the way in which
the derivative of composed functions is computed.

Theorem 6.6 (Chain rule) Let f(a,b) — R be continuous in (a, b) and differen-
tiable in xo € (a,b) and let g : Iy — R be differentiable in f(xo). Then the com-
posed functionh(x) = g(f (x)) is differentiable in xy and h' (x9) = g’ (f (x0)) f/(x0).
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Proof From the definition of derivative, multiplying and dividing by the same quan-
tity, one gets the following.

i g(f(x) —g(f(x0)) .. g(f(x))—g(f(x0)) f(x)— f(x0)
im = lim .

X—>x0 X — X0 X— X0 fx) — f(xo) X — Xo

For continuity, when x — xg, f(x) — f(xo) so that the limits of the two fractions
exist separately. (]

» Example 6.7 (Derivative of power and exponential functions) Consider the func-
tion f(x) = x?. By the property of the natural logarithm, f(x) = e*!°2* Using the
chain rule of the derivative, f'(x) = ae® log.x /x = ax® 1, Analogously, consider
f(x) = a*. Then f(x) = 192 whence f'(x) = ¢*'°¢%loga = o* loga. Note
that if o = e, the result in Example 6.5 is recovered.

After observing that f ~1(f(x)) = x, the chain rule can be used to obtain the
derivative of the inverse function.

Corollary 6.2 If the function f is invertible and differentiable in a neighbourhood
of a point xo and f'(x) # 0, then (f =)' (f (x0)) = 1/f"(xo).

» Example 6.8 (Derivative of inverse trigonometric and hyperbolic functions) Let
y(x) = arcsin x be the inverse sine function defined from [—1, 1] to [—x /2, 7 /2].
It exists because, in the interval [— /2, /2], the sine function is continuous and
strictly monotonic. Using the results in Example 6.5 x’(y) = cos y, we have

d arcsin x 1 1 1

dx  cosy /T—sin?y V1—x2

Analogously, let y(x) = arccosx be the inverse cosine function defined from
[—1, 1] to [0, r]. In this case,

d arccos x _ 1 _ 1

1
dx  siny  /T—cosZy  J1—x%

For the inverse tangent function y(x) = arctan x defined from R to [—x /2, 7 /2],
we have

d arctan x 2 1 1
—— =c = = .
dx 1+tan?y 14x2

The expression of the derivative of the hyperbolic inverse functions, arcsinhx,
defined from R to R, arccoshx, defined from [1, +00) to R.(, and arctanhx defined
from (—1, 1) to R is obtained with similar procedures. The reader can convince
himself that arcsinh’x = 1/4/1 + x2, arccosh’x = 1/+/x% — 1, and arctanh’x =
1/(1 — x?).
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» Example 6.9 (Geometric interpretation of the derivative) Although in this book
I do not indulge in geometric interpretations of mathematical results, it is probably
useful to discuss the geometric analogue of the notion of derivative. In the Cartesian
reference system, a straight line has equation y = ax + 8, where « is said to be the
angular coefficient or slope and g is the intercept. The points (x, y) of the line passing
through two points (x1, y1) and (x2, y2) solve (x —x1)/(x2—x1) = (y—y1)/(y2—y1)-
After rearranging terms, assuming x| 7# X7, the equation becomes

y2—)1
y=y1+——x —x1).
X2 — X1

Consider two points that belong to the curve y = f(x), having coordinates
(x1, f(x1))and (x2, f(x2)). By substitution, the line passing through them is defined
by

Jfx2) = fxD)
L T (x

X2 — X1

y—fx1) = —X1).

When we take x; and x; close to each other (see Fig. 6.2), the straight line approxi-
mates the tangent to the curve at these points. In the limit, the angular coefficient of
the tangent is the derivative of the function f.

» Example 6.10 (Differentiable and Lipschitz continuous functions) Consider a Lip-
schitz continuous real-valued function f in I = (a, b). Then 3k > 0, such that for
any two points x, x’ € I, | f(x) — f(x")| < k|x — x'| (see Definition 3.7). This im-
plies that if the function f is differentiable, its derivative belongs to (—k, k). Thus, a
function whose derivative is not bounded cannot be Lipschitz continuous. Consider
the function f(x) = |x|3/?sin(1/x) if x € (=1, 1)\ {0} and f(0) = 0. The function

Fig.6.2 Successive approximations of the tangent to f(x) in Py. The line passing through Py and
P;,i = 1,2, 3, becomes similar to the tangent of f(x) in Py as the point P; moves closer to Py
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is differentiable in (—1, 1). In fact, in x = 0, limy—.o f(h)/h = 0, and for x # O,
the function is the product and composition of differentiable functions. However,
its derivative f'(x) = (3/2)x/|x|"/?sin(1/x) 4+ 1/|x|'/? cos(1/x), due to the sec-
ond term, is not bounded in (—1, 1). Thus, f(x) cannot be Lipschitz continuous in
(=1, 1).

6.3.1 Higher-Order Derivatives

The procedure to obtain the derivative of a function can be applied in a recursive
manner. If the derivative function f’(x) exists in a neighbourhood of x, we can

consider
') —fx

') = fP @) = lim
y—x y—Xx

This limit, if it exists, is the second(-order) derivative or derivative of order two of
the function f in x. The same procedure can be repeated as long as the function is
defined and the limit exists. Often, the derivative of order n is denoted by £ (x).
In this notation, f ©)(x) stands for the original function. Given an open set A C R,
the set of functions that can be derived n times in A and whose n' derivative is
a continuous function is denoted by C"(A). In particular, functions belonging to
C'(A) are said to be continuously differentiable in A. Functions that can be derived
any number of times belong to C*°(A).

6.3.2 Derivatives and Function Behaviour

The derivative can provide useful information on the local behaviour of the function.

Theorem 6.7 Let f : (a, b) — R be differentiable in x € (a, b). If f'(x) > 0, then
f is strictly increasing in x. If f'(x) < 0O, then f is strictly decreasing in x. If x is a
local maximum or minimum, then f'(x) = 0.

Proof The proof of the first two points is based on Definition 1.17. If lim,_, . ( f (x) —
fO))/(x —y) = f'(x) > 0, there exists § > 0 such that if |[y — x| < § and
y # x, then (f(y) — f(x))/(y — x) > 0, that is, (f(y) — f(x)(y —x) > 0.
Analogously, if f/(x) =1 < 0, there exists § > 0 such that if |y — x| < 8 then
(f) = f&N/(y—x) <0.

Regarding the last point, if a differentiable function is neither strictly increasing
nor strictly decreasing in x, its derivative in x cannot be positive or negative and
must be zero. U

Positive and negative values of the derivative are sufficient to imply local monotonic
behaviour. If in an open interval f’(x) # 0, the function f is bijective and can be
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inverted in that interval. If f'(x) = 0, then the point x is said to be a stationary point
of the function f. Note that the fact that x is a stationary point of f is generally not
sufficient to imply that x is an extremal point of f (see Corollary 6.4). The following
results show how the behaviour of a differentiable function in an interval can be
related to the value of its derivative at some specific points in the interval.

Theorem 6.8 (Rolle) If f is continuous in [a, b] and differentiable in (a, b) and
f(a) = f(b), then there exists x € (a, b) such that f'(x) = 0.

Proof 1f Vx, f(x) = f(a), then the function is constant and f’(x) = 0 Vx. Other-
wise, since the function is continuous, it has a global maximum point x s and a global
minimum point x,, in [a, b]. One of the two points must be internal, otherwise the
function would be constant. For definiteness, let x,, be internal. Then f’(x,;) = 0
by Theorem 6.7. ([

Theorem 6.9 (Cauchy) Let f, g be continuous in [a, b] and differentiable in (a, b);
then there is a point x € (a, b) such that

(f@@) = f(b) g'(x) = (ga) — g(B)) f'(x).

Proof Define h(x) = (f(a) — f(b))g(x) — (g(a) — g(b)) f(x) and apply Theo-
rem 6.8 to h. O

Theorem 6.10 (Mean value or Lagrange) Let f be continuous in [a, b] and differ-
entiable in (a, b). Then, 3x € (a, b) such that

f®) = f@ = f' )0 -a.

Proof Apply Theorem 6.9 setting g(x) = x. (]

The previous theorem provides a simple criterion for identifying contractions.

Corollary 6.3 (Derivative and contraction) Let f be differentiable in (a, b) and
assume Sup, ¢, p) | f'(x)| < 1. Then f is a contraction on (a, b).

Proof Let k = sup, ¢, p | f'(x)] < 1. According to Theorem 6.10, for any two
points x, y € (a,b) there exists a point z € (a, b) such that | f(x) — f(y)| =
| f(z)||x — y| which implies | f(x) — f(y)| < k|x — y|, whence the assertion. [J
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Theorem 6.11 Let f be differentiable in (a, b) and consider a sub-interval (x1, x3) C
(a,b). Let X be such that f'(x1) < A < f'(x2). Then Axg € (x1, x3) such that
f'(x0) = A

Proof Consider the function g(x) = f(x) — Ax. Since g is continuous it has a
maximum in [x, x2]. Moreover g’(x1) = f’(x1) — A < 0 and so the function is
decreasing at x1, while g’(x2) = f’(x2) — A > 0 and so the function is increasing
at x3. As a consequence, the function reaches its minimum in an interior point
x0 € (x1, x2). Then g’(x9) = f’(x0) — A = 0, which proves the assertion. ]

The previous theorem states that if f is differentiable in (a, b), then f’ cannot have
a discontinuity of the second kind (a jump) in (a, b). However, it does not assume
or imply that the derivative is a continuous function (Fig. 6.3).

» Example 6.11 (Discontinuous derivative) Consider the function

2 .

x“sin(l/x) x #0,

X) =
Fe 0 x=0.

Since f is the composition of continuous functions, it is continuous for x # 0.

Moreover, lim,_.ox2sin(1/x) = 0, so that the function is continuous in 0. Let us

consider its derivative. For x = 0, lim,_.o(f(h) — f(0))/h = limy_ghsin(l/h) =

0. Using the chain and product rules at all other points, finally

2x sin(1/x) —cos(1/x) x #0,

)= 0 r =0,

x sin(1/x)

Fig.6.3 Top: The function x sin(1/x) is continuous on the entire real axis but not differentiable in
0. Bottom: The function x? sin(1 /x) is continuous and differentiable on the entire real axis, but its
derivative is not continuous in 0
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so that the function is differentiable in R. However, because of the oscillatory be-
haviour of the cosine function, limy_.¢ f’(x) does not exist and the derivative is not
continuous in x = 0.

The local monotonic behaviour of the derivative provides information on the local
concavity or convexity of a function.

Theorem 6.12 Let the function f be differentiable in the interval (a, b). Then f is
concave if and only if ' is decreasing and convex if and only if f' is increasing.

The same statements hold with the addition of the “strict” qualifier to both the
monotonic behaviour of the derivative and the concavity/convexity property of the
function.

Proof We start by proving that an increasing derivative implies convexity. Consider
X1, x3 € (a,b) and set xo = (1 — A)x7 + Ax3 forany A € (0, 1). By Theorem 6.10
there exist two points y; € (x1,x2) and y € (x2, x3) such that f(x2) — f(x1)
F D2 —x1) and f(x3) = f(x2) = f'(y2)(x3—x2). As f’isincreasing, f’(y2) >

f'(y1), that is,
f(x3) — f(x2) - fx2) — f(xl)'

X3 — X2 X2 — X1

Substituting the expression for x> in terms of A proves the assertion. An analogous
construction can be used to prove the concavity of a function starting from a decreas-
ing derivative. The strict version of the statement is promptly derived along the same
lines. (]

If the function admits a second derivative, then the monotonic behaviour of the first
derivative is related to its sign. In this case, the previous theorem can be restated in
terms of the sign of the second derivative. Because a positive derivative implies a
strictly increasing function and a negative derivative a strictly decreasing one, we
have the following.

Corollary 6.4 Assume f € C%((a, b)), that is, the function f has first- and second-
order continuous derivatives in an interval (a, b), and let x € (a, b). Thenif f'(x) =
0 and f"(x) > 0, the function has a strict local minimum at x, while if f'(x) = 0
and f"(x) < 0O, the function has a strict local maximum at x.

Proof Assume f'(x) = 0.If f”(x) > 0, then the first derivative is a strictly in-
creasing function in a neighbourhood of x, so it is negative for values lower than x
and positive for values higher than x. It follows that, in a neighbourhood of x, the
function f is strictly decreasing for values lower than x and strictly increasing for
values higher than x. Thus, x is a strict local maximum. The other case is proved
analogously. (]
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Thus, for a function f € C2, if x is a local maximum, it must be f”(x) < 0, and if
x is a local minimum, it must be f”(x) > 0.

Definition 6.7 (Flex) If a function f is convex (concave) in a right neighbourhood
of x and concave (convex) in the left neighbourhood of x, then x is a flex or inflection
point.

A flex is a point at which the function changes its convexity (or concavity). If the
function f admits a second derivative at the flex x, it must be f”(x) = 0. However,
the opposite is not true. Think of the function f(x) = x? in x = 0. Corollary 6.4
cannot be applied in a flex. In general, we can obtain more information about the
local behaviour of the function by inspecting higher-order derivatives, if they exist
(see Sect. 6.4). The problem of identifying extremal points will be treated in more
general terms for functions of many variables in Chap. 7.

6.3.3 Derivatives and Limits

The next result can be useful for computing limits involving indeterminate expres-
sions such as 0/0 or co/co. It takes advantage of the possibility, introduced by
Theorem 6.9, of expressing the relative increments of two functions in a given in-
terval with the ratio of their derivatives, computed at a suitable point. The theorem
is stated in general terms for limits in the extended real number system. In fact, its
statement is probably more complicated than its proof. The reader is advised to read
it carefully.

Theorem 6.13 (L’Hopital’s rule) Consider a bounded or unbounded interval 1 and
leta=infl, b=supl, a,beR Let f and g be real differentiable functions in I,
with g'(x) # 0, Vx € (a, b).

Assume lim,_ - | £ (0)|=1im,_ - [§(¥)|€(0, +00). If lim, - f(x)/g (x) =
[ €R, thenlim,_ - f(x)/g(x) =L

Assume lim_ 4+ | f (x)[=1im, o+ [g(0)[€{0, +o0}. Iflim, 4+ f'(x)/8'(x) =
[ €R, thenlim,_ ,+ f(x)/g(x) =L

Proof We prove only the first statement, as the second is proved in the same way.
According to Theorem 6.9, for any two points x; < x» € I, Iy € (x1, x2) such that

fGn) = fxa) '
gxi) —gx2) g’

Note that g(x1) — g(x2) # 0 because otherwise, according to Theorem 6.8, Jx3 €
[x1, x2] such that g’(x3) = 0, which is ruled out by hypothesis.
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Suppose lim, _, ;- | f(x)| = lim,_, ;- |g(x)| = +o00. Divide the numerator and
denominator on the left-hand side by g(x»),

S _ flx)
g g SO

gx1)  ol(v)
ey — 1 g

When x; — b, both f(x1)/g(x2) and g(x1)/g(x2) converge to zero by hypothesis,

so that
i S0 FO)
im = ,
xn—b- glx2) gy

for some y € (x1, b). The left-hand side does not depend on x;. Taking x; — b,
the right-hand side converges to /, proving the assertion.

Suppose instead that lim,,_, ,- f(x) = lim,_, ;- g(x) = 0. Taking the limit x, —
b~ in the first equation,

fen '
glx) g

for some y € (x1,b). When x; — b~ the right-hand side converges to [, proving
the assertion. O

In the previous theorem, we can have b = +o00 and/or a = —o0. Thus, the theorem
can be applied to the computation of indeterminate expressions that arise when limits
to o0 are considered. Moreover, it can be easily extended to proper limits.

Corollary 6.5 Let f and g be real differentiable functions in the open bounded in-
terval (a, b), with g'(x) # 0,Vx € (a, b). If for some x¢ € (a, b), limy_, », | f(x)| =
lim,_, , |g(x)| and they are both 0 or 400, and lim,_, , f'(x)/g'(x) =1 R, then
limy—y, f(x)/g(x) =1 €R.

Proof Apply Theorem 6.13 separately to the intervals (a, xo) and (b, x¢). Since the
left and right limits exist and are equal, the limit exists, too. O

» Example 6.12 (Recursive application of L’Hopital’s rule) Sometimes, L’ Hopital’s
rule must be applied multiple times. Consider the limit

e _3er 42
lim ———.
x>0 x3 4 2x2

The limit of the derivatives of the numerator and denominator is still zero, so that

3e3% — 3e*

0
lim ———— ~ —.
x—0 3x2 +4x 0
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Taking again the derivative of the numerator and denominator,

. 9e¥ —3er 3
lim — = —.
x—0 4 2
By recursion, we can conclude that the original limit is also 3/2. In all the passages
above, one should check that the derivative of the denominator is different from zero
in right and left neighbourhoods of the limit point.

» Example 6.13 (Change of variable with L’Hopital’s rule) To effectively apply
L’Hopital’s rule, sometimes a change of variable is necessary. We want to compute
limy_q e~ 1/¥ /x", withn € N. A direct application of L’Hopital’s rule is not useful.
Assume n is even, set n = 2k, and consider the new variable y = 1 /x2. It is clear

that when x — 0, then y — +o00 and the above limit becomes

eV k

im = lim —.
y—>+oo 1/yk  y—>too e¥
Applying the I’Hopital rule k times, the numerator reduces to the constant k!, while
the denominator remains e”. Thus, the limit is zero. When n is odd, setn = 2k — 1,
then
el /x? el /x?

=X
w2k—1 2k

On the basis of the previous result, both factors in the right-hand side go to zero
when x — 0, so the limit of their product is zero.

L’Hopital’s rule in Theorem 6.13 exposes an important property of the derivative
function. Assume that a function f(x) is differentiable in the interval (a, b), apart
possibly from a point xo € (a, b). Consider the interval (a, xo). Then Vx € (a, xqg)
there exists a y € (x, xg) such that (f(x) — f(x0))/(x — x9) = f’(y). Thus,

i TO=I60

x—xy X — X0 y—=x,

This implies that if the left limit of the derivative function f’(x) in xq exists, then it
is equal to the left derivative of the function f in xg. The same applies to the right
derivative. Therefore, if the left and right limits of the derivative function f’ at a
point x are different, the original function f cannot be derived in x¢. In other terms,
the derivative function cannot be defined at a point where it has a jump discontinuity.
In fact, this is exactly the conclusion that we reached in Theorem 6.11. For example,
the so-called Heaviside theta function defined as
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if
0(x) = O% x <0,
1 if x>0

cannot be the derivative of any function.?

6.4 Taylor Polynomial and Power Series Expansion

The higher-order derivatives of a function at a point x internal to its domain can be
used to build a polynomial that approximates the behaviour of the function in the
neighbourhood of x. The approximation procedure and the estimation of the error
involved are provided by the following theorem, based on the work of the English
mathematician Brook Taylor (1685—-1731).

Theorem 6.14 (Taylor polynomial) Suppose f : [a,b] — R and f"~Y are con-
tinuous in [a, b] and " exist in (a, b). Let xo € (a, b) and define

n—1 k)
Po_1x(x) = kX: %(x - xO)k-
=0

Then Vx € (a, b) there exists a A € (0, 1) such that

1
F(xX) = Pyt xp(x) + ;f"” (Ax0 + (1 — A)x) (x — x0)".

Proof Consider the functions ®(x) = f(x) — P,f:l’xo (x)and T'(x) = (x — xp)".
Both functions are differentiable in (a, b) and ®(xg) = I"'(xg) = 0. Now consider
any x € (xg, b). According to the Cauchy theorem (Theorem 6.9), there exists a

X1 € (x0, x) such that

O(x) = Pxo) _ P _ D' (x1)
'(x) — T'(xp) Fx) TI'(xp)’

where we used the fact that ®(xp) = ['(xg) = 0. The same theorem implies that
there exists a xp € (xg, x1) such that

P'(x)) — D'(xg)  P'(x1)  P"(x2)

D'(x) —T'(xo)  T'(xp)  T7(x2)’

2 Sometimes the Heaviside function is defined by assigning a different value at x = 0, most com-
monly 1/2. Whatever the value of the function in zero, the impossibility of being the derivative of
a function still remains.
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where we used the fact that @' (xg) = I'"(xg) = 0. Thus,

P _ D)
re ~ )

The procedure can be iterated to show that there exists a x,, € (xg, x) such that

Dx) P (x,)
F(x) T®(x,)’

Note that @ (x) = £ (x) and '™ (x) = n! so that direct substitution proves the
assertion by taking A = (x — x,)/(x — xg). The same proof can be repeated for
x € (a, xg). O

It is important to stress that the value of X in the previous theorem is not, in general,
a constant but depends on the value of x. When xo = 0, the Taylor polynomial is
named the Maclaurin polynomial after the Scottish mathematician Colin Maclaurin
(1698-1746). The error of the polynomial approximation

1
Ryy(x) = ;f“’) (hx0 + (1 — A)x) (x — x0)"

is often called remainder. Specifically, this is the remainder in the Lagrange for-
m.> From the definition of Ry, limy s ) Ry (x)/(x — x0)*~! = 0. In other terms,
the remainder of the Taylor polynomial of order n — 1 is an infinitesimal of order
greater than n — 1, Ry (x) = o(|x — xo|"™1). If the n™ derivative is continuous,
limy 5y Ry (x)/(x — x0)" = £ (x0)/n!. In this case, Ry, (x) = O(|x — xo|") and
the remainder is an infinitesimal of order at least n. Sometimes, it is useful to have
a global bound on the error. If M = sup,¢(, 5 |.f ™ (x)], then

n

|f() = Paci )] = M%.

This Lagrange error bound provides a uniform estimate of the error implied by
approximating the function with the Taylor polynomial. For any fixed x — xo, this
expression becomes smaller as M decreases and as n increases. Therefore, if the
derivatives of increasing order of the function under consideration have a magnitude
that is constant or decreasing in n, such as, for example, in the case of exponential,
sine, or cosine functions, the Taylor polynomial represents an approximation that is
as good as one wishes for a sufficiently high value of n.

3 Other forms of the remainder are known, such as Cauchy or Peano, but for our purposes, the
Lagrange form is enough.
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» Example 6.14 (Taylor approximation of the exponential function) Consider the
exponential function f(x) = e*. Itis f ®(x) = f(x),so f ) (0) = 1. The Taylor
polynomial around x = 0 of order n reads P(n,0) = ) ;_, x*/k!. Consider the
interval (0, 8). In this interval, the maximum of £+ (x) is achieved for x = 8, so
that

n+1

|f(x) - Pn,O(x)i = eam,

Vx € (0, 5).

Analogously, in the interval (—§, 0), the maximum of f (+D (%) is achieved for

x = 0 so that
n+1

X
|f(x) = Poo(x)] < e e,

Hence, because ¢ > 1,

n+1

)
|f(x) - Pn,O(X)| =e m,

Vx € (=8, 8).

Since Vx, the expression x” /n! goes to zero as n increases (see Example 5.5.2), the
error above goes to zero when an increasing number of terms is considered in the
Taylor polynomial. For example, if we want a Taylor polynomial that approximates
the function in the interval (—1, 1) to a precision of 1073, we can choose an n that
satisfies the condition (n + 1)! > 103, Setting n = 6 turns out to be enough. The
precision of the polynomial approximation is rapidly increasing; see Fig. 6.4. With
ten terms, n = 10, the error in the interval (—1, 1) is less than one millionth.

In the previous example, we have seen that the Taylor polynomial in x = 0 can be
used to obtain a good, in fact as good as one desires, approximation of the function

Fig.6.4 The function e* is progressively better approximated by polynomials of higher orders
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e* in any interval, that is, in practice, at any point of its domain. This is not true for
a generic function.

» Example 6.15 (Limited precision of Taylor approximation) The global upper
bound introduced above is not always useful. Consider the function f(x) = 1/(1—x).
Its k™ derivative is f® (x) = k!/(1 — x)**1, so that its Taylor polynomial around
x = 0 of order n can be easily computed to be P, o(x) = 22’:0 x* that is,
the truncated geometric series. When x € (0, 1), the remainder of order n is
R} (x) = x"*1/(1 — (1 — 1)x)"*?2 for some A € (0, x). Using the same reason-
ing of Example 6.14, we find that |RE (x)| < |x"*!/(1 — x)"*2|. This expression
converges to zero when n increases only if |x| < 1/2, despite the fact that the geo-
metric series converges also when 1/2 < |x| < 1. However, for this particular case,
we are able to explicitly compute the remainder of the Taylor polynomial,

1 xn+l

T—x W=

As expected, the limit for n — oo of the right-hand side expression is zero for any
|x| < 1. Note that while Theorem 6.14 applies in any open interval around O that
does not contain 1, the Taylor polynomial represents a good approximation of the
function only in the interval (—1, 1); see Fig. 6.5.

» Example 6.16 (Taylor approximation of the logarithmic function) Consider the
function f(x) = log(l + x). It is easy to prove by recursion that f® (x) =
(=D 1k — 1!/(1 + x)* so that the Taylor polynomial around x = 0 of order

10

210 I I I I I
-1.5 -1 -0.5 0 0.5 1 15

Fig.6.5 The progressive Taylor approximations to 1/(1 — x) are bad near the point x = 1, where
the function has an essential discontinuity, but also for x < 1
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n > 1 can be easily computed to be

n (_l)k-‘rlxk

Poor) =) ———

k=1

In this case, Theorem 6.14 applies in an open interval around 0 only if this interval
does not contain —1. In fact, the function is not defined there.

In general, increasing the number of terms is not enough to ensure the pointwise
convergence of the sequence (P, x,) to f(x) in a neighbourhood of the point xo, as
the next example shows.

» Example6.17 (Lack of pointwise convergence of Taylor approximations) Consider
the function ,
—1/x # 0
e X ,
fx) =
0 x=0
which is continuous and can be derived any number of times on the entire real axis R
and, in particular, in x = 0. By using the resultin Example 6.13, itis easy to show that
£ (0) = 0 for any 7 so that if we expand the function around zero, then all terms
in P, o(x) = 0 are equal to zero. The seemingly contradiction with the expression

. . . . 2

of the error terms is reconciled once one notices that lim,_,o e~ '/*"/|x|" = 0 for
any n. Thus, for any n, whatever the value of M, there exists a neighbourhood of 0
for which | f(x)| < M|x|"/n!.

The Taylor polynomial approximation can be adapted to obtain a asymptotic
approximation of a function when its argument goes to plus or minus infinity. Instead
of a polynomial expression in x, we are looking for a polynomial expression in 1/x.
In this way, we can obtain an approximate description of the behaviour of a function
at the boundaries of its domain.*

» Example 6.18 (Asymptotic expansion) Let a € R.( and consider the function
f(x) = log((x + a)/x), defined for x > 0. Note that lim,_, yo, f(x) = 0. Let
x = 1/y. The behaviour of f for large values of x is equal to the behaviour of
g(y) = log(l + ay) for small and positive values of y. From Example 6.16, we
know that

n (_1)k+1akyk

. +o(y").

g(y) =
k=1

4 The theory of asymptotic approximations or “expansions” of functions is more general than this.
Often, one is interested to obtain expansions not in terms of powers of 1/x, but in terms of more
general sets of functions. The methods may change, but the idea remains essentially the same.
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Thus, by direct substitution, we can say that when x is sufficiently large,

)kl gk
f(x)=z—( lzxk a +o(1/x™).

k=1

In particular, when x — 400, f(x) is infinitesimal of the same order as 1/x.

In Examples 6.14, 6.15, and 6.16, we were able to obtain a good approximation
of the function under consideration by using a polynomial of sufficiently high order.
What happens if the order of the polynomial is allowed to become infinite? We do
not know how to compute polynomials of infinite order, but we can think of them as
special series.

Definition 6.8 (Power series) A power series centred at a is defined as

fO) =) enlr —a)'.

n=0

The power series is a function defined on the set of points at which the series on the
right-hand side converges. This set is never empty, as it always contains the point
x = a. When an infinite number of terms are considered, the Taylor approximations
introduced in Example 6.14 and in Example 6.15 lead to two power series centred
at zero. Let us analyse them in some detail. We start with the exponential function
in Example 6.14. Formally write

00
X E:xk
e = -

k!

k=0

In Example 5.5.2, we prove that the series on the right-hand side is convergent for any
real number x. This was precisely the definition of the exponential function. Thus,
we can say that the exponential function is described by the power series in its entire
domain. In other terms, we have derived a power series expansion of the original
function valid on R. Consider instead the hyperbolic function in Example 6.15. In
this case, the Taylor expansion of infinite order leads to a geometric series,

1 S
l—x:kgzox'

The equal sign in the previous expression is valid only if |x| < 1. Indeed, we
know that the series on the right-hand side is convergent only for these points (see
Example 5.5). The next theorem, credited to Cauchy and the French mathematician
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Jacques Hadamard (1865-1963), shows that, in general, a power series centred on a
is defined over an open interval having a as its midpoint.

Theorem 6.15 (Cauchy—Hadamard) Define the radius of convergence® R of the
power series f(x) = Z;;O:O cp(x —a)* as

1
— =limsu I/n
R plcal

n—oo

Then the series is convergent for x € (a — R, a + R) and divergent outside this
interval, that is, forx > a+ Rand x < a — R.

Proof We will start by proving that the series is convergent in the interval (¢ — R, a+
R). From the definition of limit superior, lim,— oo SUP,,>, |cm|1/ ™ Thus, Ve > 0,
for sufficiently large n,

1/n 1 . 1 "
len| " < E—i—e , le. |en] < E—I—G , so that

o0 o0 1 n
> leallx —al" <y (E +e) lx —al”.
n=0 n=0

The right-hand side is a geometric series that converges if its base has a modulus less
than one. In this case, it converges if [x —a| < 1/(1/R + €). Since € can be taken
infinitesimally small, the power series is absolute convergent, and thus convergent,
for |x —a| < R.

Next, we show that the power series is not convergent outside the above interval.
First of all, given any € > 0, by the definition of limit superior, there are infinite
terms of the series for which

1 1 "
len |V > (E—e), ie. |cul > (E—e> )

Then, if |[x — a| > 1/(1/R — €), there are infinite elements of the series for which
|x — a||c,| > 1. Thus, the elements of the series do not converge to zero, and
consequently, the series cannot converge. Since € can be taken infinitesimally small,
we can conclude that the series does not converge for |[x — a| > R. (|

The previous theorem is silent on what happens at the boundaries of the convergence
interval @ & R. Depending on the series considered, it might converge or not. A

5 The name “radius” of convergence derives from the fact that the theorem is in general presented
for power series of complex numbers. In this case, it proves that the power series converges inside
a disc in the complex plane C of radius equal to the radius of convergence.
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function represented by a power series is said to be analytic in the domain in which
the series converges. The derivative of the function f(x) in Definition 6.8 can be
written as f’(x) = ZZO:() cnt1(n 4+ 1)(x — a)". By Theorem 6.15, the convergence
radius of this power series is the same as the original power series that defines f (x).
Thus, the derivative of an analytic function is itself analytic, and an analytic function
possesses derivatives of any order.

» Example 6.19 (Convergence on the boundary) Consider the power series centred
on the origin and based on the expansion in Example 6.16,

i(

k=1

l)k—l—l k

The radius of convergence is lim, . ~/7 = 1 so that the series converges for
x € (—1, 1) and in this case its value is log(1 + x). The series diverges for x > 1
and x < —1. What happens in 1 and —1? For x = 1, the series reduces to the
harmonic series with alternating sign introduced in Example 5.5.1, which we know
is convergent. Its limit is log 2. Conversely, when x = —1, the power series becomes
the harmonic series in Example 5.5.1, which we know does not converge.

Iflim sup,_, o |cx|'/" = 0 the radius of convergence of the power series is infinite
and the series converges on the entire real axis. On the contrary, if lim sup, _, o |c,|"/"
is 400, the radius of convergence of the power series is zero, and the sequence
converges only for x = a.

If the sequence (|c;| 1/ny converges, one can also compute the radius of conver-
gence as 1/R = lim,_, o |cy4+1/cp|. For example, in the case of the exponential
function, ¢,+1/c, = 1/(n + 1), so that the limit is zero and the radius of conver-
gence of the series is infinite. In the case of the hyperbolic function, ¢,4+1/c, = 1
and the radius of convergence is 1. The same applies to the function in Example 6.16,
for which ¢, 41/cp =n/(n +1).

» Example 6.20 (Basic power series expansions) The following list of expansions
around x = 0 summarises previous examples and might be useful to solve the
exercises at the end of the chapter.

n

o0 oox 0 X"
_ n X _ ~ _ 1
_nzox, ' =2~ log(l+x) =) (-,

n=0 n=1

2n x2n+1

COS X = Z(— )" oo sinx = Z(— )V GREE
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Exercises

Exercise 6.1 Consider the p-norm defined in Sect. 4.2.2. Prove that for any x =
(x1, x2) € R, 1im, oo [X|, = max {|x1], [x2[}.

Exercise 6.2 Let f be a real function defined in the interval (a, b) such that for any
point x € (a, b), limy_o f(x + h) — f(x — h) = 0. Is the function continuous in
(a, b)?

Exercise 6.3 Let f(x) be defined for all real x and suppose that | f(x) — f(y)| <
(x — y)? for all x and y. Prove that f is constant.

Exercise 6.4 Let f be a continuous real function on R. Suppose that Vx # 0, f/(x)
exists and lim,_,¢ f/(x) = 3. Does it follow that f’(0) exists?

Exercise 6.5 Consider the function

x <0
fe= eI/ x> 0.
Prove f € C*(R).

Exercise 6.6 Compute the following limits:

2
. cosx —e X /2 .
lim ——,  lim

x—0 x4 x—0 by

sin x — logcos x

2 _x 41
2 ’ :

lim 5

x—2 X

Exercise 6.7 Suppose f is defined in a neighbourhood of x and suppose f® (x)
exists. Then show that

i SO f =) —2f ()
m =
h—0 h?

[ ).

Are you able to find an example in which the limit exists even if £ (x) does not?

Exercise 6.8 Consider the integer part function f(x) = [x] defined on Rxg. Is it
possible to find a function g(x) such that g’(x) = f(x)?

Exercise 6.9 Consider the function

_x?%sin(1/x?) x #0,
=1, x=0.

Show that the function is differentiable in (—1, 1) and its derivative is unbounded.
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Exercise 6.10 Compute the limit for n — oo of the sequences (e’”(l +1/ n)"z)
and (e"(l _ 1/n)”2>.

Exercise 6.11 Prove that if a polynomial P (x) is constant in an interval [a, b], then
it is constant everywhere. Hint: Consider its derivatives.

Exercise 6.12 Compute the Taylor polynomial of order 4 of the function f(x) =

Jeosx inx = 0.

Exercise 6.13 Compute sin 1 with a precision of 1073,

Exercise 6.14 Consider the function f(x) = V1 + x3 — x. Prove that limy_, 4
f(x) = 0. Compute the asymptotic approximation of f(x) in terms of 1/x at
+oo.Hint: Consider y = 1/x and notice that x — o0 is equivalentto y — 07.

Exercise 6.15 Use the Taylor polynomial approximation around an appropriate
point to easily compute the following limits:

_ osin?x —x2 . logzx —(x-=1 .
lim 1 ,  lim 3 ,  lim
x—0 X x—1 x=1 x—0 X

2 1 — cossinx

Exercise 6.16 Compute the Maclaurin polynomial of order n of the function

14+ x

f(x):logl_x.

Hint: Try to use what you know about the expansion of log(l + x).

Exercise 6.17 The functions ¢* and 1/x have an intersection in the interval (0, 1).
Use the Taylor polynomial to find an approximation of the abscissa of the point.
Hint: Reduce the problem to finding the root of a suitable polynomial.

Exercise 6.18 Let k € N, k > 2 and consider the series
o0
k
Z vk +1—n.
n=1

Use the Taylor approximation of JIi+zxto prove that it is convergent. Is the series
convergent for k = 2?

Exercise 6.19 Describe how the radius of convergence of the power series
:{if)(an + b)x" depends on the value of a and b.
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Exercise 6.20 Let r, and r, be the radius of convergence of the power series
Yo ganx" and Y o2 byx™. Find the radius of convergence of ) o anb,x" and
> o2 o an/bnx".

Exercise 6.21 Consider the power series ) oo x" /(2" + 1). Prove that the series is
convergent for x = 1 and divergent for x = 2. Compute its radius of convergence.
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Differential Calculus of Functions
of Several Variables

7.1 Limits and Continuity in R"

The space (R", ||.||) is a complete normed space. The induced topology is Hausdorff
and second-countable. In this space, the Bolzano—Weierstrass theorem applies (see
Sect. 2.3) and the validity of the Heine—Borel theorem was proved in Theorem 4.10.
The elements of the space (points or vectors) are in bold x € R”. The notion of
limit of a function in x is directly derived from Definition 2.14 using open balls (see
Definition 3.5) as the neighbourhood of the point x and of its image f(x). The name
of the function is in bold as a reminder that the image of the point is a vector with
several components. Theorem 5.2 applies and all properties of the limit of sequences
apply to the limit of vector-valued functions. In particular, a vector-valued function
has limit in x if and only if all its components have limit in x and the components
of the limit are the limits of the components. Thus, the problem of determining
the limit of a vector-valued function can be broken down into separate problems
of determining the limit of its components, which are real-valued functions, also
called scalar functions or scalar fields, defined over a subset of R”. The limit of a
scalar function, if it exists, is unique, and properties identical to those of the limits
of functions of one variable apply.

Theorem 7.1 Let f,g : R" — R, and assume that limy_.x, f(X) = yo and
limy_,x, g(X) =y, then:

o limy .y, af (X) + Bg(X) = ayo + By
L4 lirnx—)xo f(X)g(X) = yO)’(/);
o if yo # 0, limgx_.x, f(X)/g(X) = yo/ ¥}

Proof The proof is identical to the proof of Theorem 6.1, which, in turn, is based on
the result of Theorem 5.2. O
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Multivariate continuous functions possess a series of important properties: their com-
position is continuous (see Theorem 2.24); the inverse image of an open set is open
(see Theorem 2.21) and of a closed set is closed (see Theorem 2.23); the image of a
connected set is connected (see Theorem 2.25) and the image of a compact set is com-
pact (see Theorem 2.26). Moreover, note that if a real function of a real variable g(z)

is continuous in z = zo, then the scalar function f(x1, ..., x,) = g(x;) is continuous

in all points x with x; = z¢. This property is particularly useful in practical applica-
. S . hj1 hj hjn

tions. For example, it implies that any polynomial P(x) = ) ;i Cix il x2"‘2 B A

which is defined through the sum and product of continuous functions, is a continuous
function in R” and that f (P (x)) is continuous if f(x) is continuous in P (X).

» Example 7.1 (Polar coordinates) When studying the limit of functions defined in
a subset of R? it could be useful to switch to polar coordinates. This is a new system
of coordinates for the points of the real plane R? based on the two variables

— 2 2
P =4/X] +x2,

X2
¢ = arctan —,
X1

where we assume that the function arctan(.) returns values in [0, 277 ]. By Pythagoras’
theorem,

{x1 = pcosg,

Xy = psing.

Each point (x1, x2) # (0, 0) corresponds to a single couple of values (p, ¢). The
exception to this rule is the origin of the axis. In fact, all couples (0, ¢) correspond
to the point (0, 0).

Polar coordinates can be useful in the study of limits and will be used in several
examples. For a scalar function g : R2 — R, the fact that limy_, ¢ g(x) = [ implies
that lim,_, 9 g(p, ¢) = [. In fact, for any neighbourhood of the origin, N (0), there
exists a sufficiently small § > O such that, if p < §, (p,¢) € N(0). Thus, if
Vx € N(0), |g(x) —I| < €, then |g(p,¢) —I| < € for p < §. This is a trivial
consequence of the fact that the set of open balls is a base of the Euclidean topology,
see Theorem 2.2.2. Thus, if we prove that lim,_,¢ g(p, ¢) does not exist for some ¢,
or is different for different values of ¢, then we can conclude that limx_,¢ g(x) does
not exist (but the opposite is not true, as discussed in Example 7.7). For example,
consider the function f : R2 \ (0,0) — R2 defined as

X1X2

filxr, x2) =
x%—i—x%

fa(x1, x2) = x1 + x2.

The second component f; is the sum of single variable linear functions that are
continuous over IR, thus it is continuous over the entire space R2. The first component
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/1 is the sum and product of single variable functions which are continuous over the
entire space, thus it is continuous over the entire space R? apart (0, 0), where it is
not defined. Is it possible to make this function continuous in (0, 0)? We can set
f2(0,0) = 0. Then we need a value ¢ such that if we set f1(0, 0) = ¢, the function
/1 1s continuous in (0, 0). For this to be the case, in polar coordinates it is necessary
(but not sufficient) that lim,_.¢ f1(p, ¢) = lim,_,o cos ¢ sin ¢ = c. However, this
is impossible as the limit value is not constant and depends on the value of ¢. Thus,
the limit of the original function f in (0, 0) does not exist.

7.2 Differential Analysis in R”

To introduce the notion of differential of multivariate functions, it is helpful to look
at the notion of derivative of real functions from a different perspective. Consider
the derivative of a function f : R — R in a point x € R, defined as

, S+ — )
e = fim S
This definition means that the quantity r(h) = f(x + h) — f(x) — hf’(x), which
depends both on the function f and the point x, is such that limy,_,or(h)/h = O.
We can interpret this fact by saying that the increment f(x + k) — f(x) of the
function f for a small variation 4 of its argument is well approximated by the
linear function Zf”(x). It is so well approximated that the approximation error r (/)
decreases faster than the length /2 over which the approximation is calculated. In this
sense, the value f/(x) is unique: if we consider any other real number a and define
r(h) = f(x+h)— f(x) —ah,

r(h)

Jin =S =a 2o

The error 7(h) of the local linear approximation obtained using a # f/(x) does not
decrease faster than 4 when h — 0 (Fig.7.1).
Consider now a real vector-valued function f : R — R™,

Si(x)
f(x) =
Sm(x)
The components f;(x) with j = 1, ..., m are real functions of a single real variable.

Assume that the derivatives of these components exist in x. Define the differential
df(x) = (f{(x), ..., f,,(x))T and the approximation error r(h) = f(x +h) —f(x) —
hdf such that
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f(x)+h f'(x)
f(x+h)-f(x)
f(x) 4
X x+h

Fig.7.1 The error r(h) vanishes faster than 2~ when h — 0

J1(x) + f{()h +ri(h)
f(x+h) =
Jn(X) + [, () + 1 (h)

The j® component of r(h) is rj(h) = fi(x +h) — fj(x) — hf]f(x) and, for the
definition of derivative, lim,_o7;(h)/h = 0. Therefore, lim;_.¢ |[r(R)||/h = O.
Again, the differential df constitutes a local linear approximation of the increment
f(x + h) — f(x) of the vector-valued function f with an error r(%#) whose norm
decreases faster than the length 4 over which the increment is calculated. The vector
df (x) is unique because the derivatives of the components of f are unique. In fact, if
we assume that a vector v exists such that, defining ¥(h) = f(x +h) —f(x) — hv, we
havelimy,_o [[F(h)|/h = 0, thenitmustbe true thatlim,_.o(f; (x+h)—f;(x))/h =
vj, Vj. That is, the components of v must be the derivatives of the components of
the function f with respect to x.

Next, we want to extend the idea of a local linear approximation to functions of
several variables. For a function f : R” — R the linear approximation will take
the form of an element of the space of m x n real matrices M,, , (see Sect. 4.2.3).

Definition 7.1 Letf : R” — R be defined in an openset E C R" and letx € E.
The function f is differentiable in x if there exists a matrix Ag(X) € M,, , such that

. [f(x +h) —f(x) — A¢(xOh|
mm =
h—0 [[h|

0.

The matrix A¢(x) is called the differential of f in x. If f is differentiable inany x € E,
then it is differentiable in E.
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» Example7.2 (Differential of a vector function) Consider the function f : R> — R?
defined as
{ fi(xy, x2) = x1x2,

Hlxr, x2) = x1 + x2.

We shall prove that the differential of f in 1 = (1, 1) is

Ap(1,1) = G i)

For an increment h = (41, hy), the components of the approximation error r(h) =
f(d+h) —f(1) — A¢(1, 1)h read

ri(xy, x2) = fill+hy, 1 +h) — f1(1,1) —hy — hy = hih,
rx1,x2) = L +h, 14+h)— f(A,1) —h; —hy=0.

We have to prove that limp_,¢ ||r(h)||/|/h|| = 0. Note that

el ksl 1y
0< = < =/ h1+h5 = <|h].

Bl oo 2Vt
1 2

For the comparison theorem, the limit is actually zero and the statement is proved.

If the function f is differentiable in x, for small increments h it is possible to ap-
proximate the increment of the components of the function f with a linear expression.
We can write f(x + h) = f(x) + A(x)h + r(h), where A(x)h represents the usual
matrix multiplication. For sufficiently small increments, the norm of the error r(h)
decreases faster than the norm of the increment h. Specifically, Ve > 0, 35 > 0
such that if ||h|| < &,

If(x +h) —fX) [ = [AGh +r()[| < [AX)[lop bl + €[],
where we have used the triangle inequality and the operator norm introduced in
Definition 4.4. The previous inequality has two consequences. First, when | h|| — 0,
itis |[f(x +h) — f(x)|| — 0, so we have the following.

Corollary 7.1 Iff : E C R" — R"™ is differentiable in x € E, it is continuous in X.

The second consequence is that, for sufficiently small increments, || A(x) ||p provides
an upper bound to the incremental ratio of the function, ||f(x +h) — f(x)| /| /h]|.

» Example 7.3 (Upper bound to incremental ratio) Consider the function f in Ex-
ample 7.2. The operator norm of the differential Ay at (1, 1) is the maximum of
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|Ag(1, 1z| over all z = (z1, z2) such that ||z|| = 1. The maximum is reached for
71 =22 = l/ﬁ so that || A¢(1, 1)|lop = 2. Note that 2 is also the largest eigenvalue
of the matrix A¢(1, 1). In conclusion, we know that for sufficiently small increments
h,itis [f(1+h) —fD)|| < 2+ ¢)|h], Ve > 0.

Unlike the case of functions of one single variable, the differential in Definition 7.1
is not defined using the notion of the limit of the increment of the function, thus we
are not automatically guaranteed about its uniqueness. However, we can easily prove
it.

Theorem 7.2 The differential is unique.

Proof Assume that the matrices A and A’ satisfy the definition of differential of a
function f in x. Then, for the triangle inequality,

If(x +h) — £(x) — Ah|l + |f(x + h) — f(x) — A'h|| > [|(A — ADh].

Dividing both sides by ||h|| and taking the limit ||h|| — 0, the left-hand side converges
to zero such thatlimy_,¢ || (A—A")h||/||h|| = 0.In particular, Vx € R”,lim;_.¢ ||(A—
ANex||/112x]| = 0. Simplifying the parameter ¢, this implies that Vx, || (A—A")x|| = 0,
thatis, A = A’. O

In addition to uniqueness, another similarity between the derivative of a single vari-
able function and the differential of a function of several variables is the way in
which they combine when the composition of functions is considered.

Theorem 7.3 (Chain rule) Considerf : E; CR" — R" andg: E; C R™ — R/,
Let At € My, be the differential of f in X € Ey and Ag € M, the differential
of g inf(x) € E,. Then the function ¢(x) = g(f(x)) is differentiable in x and its
differential is Ay = AgAt.

Proof Since f is differentiable, for h € R” one has
¢(x+h) =g (x+h)) =gl(x) + Ar(x)h +r((h)),

where limy_¢ || (h)||/||h|| = 0. Since g is differentiable, the previous expression
can be expanded as

d(x+h) =gf(x)) + Ag(f(x)Ar(x)h + Ag(f(x))r ¢ (h) + re(Ar(x)h +rg(h)),

where limp/ ¢ [[rg(h")[|/[[h’|| = 0 with h” € R™. Now notice that from the triangle
inequality
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| AgEx))r f(h) + 1o (Ap(0Oh + 17 (W) || -
[l B

[AgE))r () N |re(ApOh 41 (h)) |
[l [l

Since [[Ag(f(x)rr(h)| < |Ag(EX)[loplir s (W), the first ratio on the right-hand
side goes to zero as h — 0. For the second ratio, multiply and divide by the same
amount to obtain

[reArh+rrh)| _ |re(Arh+r )] [Arh+r,h)]
([l |Ar)h + 1/ (h) | [l '

The first ratio goes to zero when h — 0 while the second remain bounded (remember
that [[Ar(Oh||/[[h]l < [|Af(X)[lop). In conclusion,

lim | Ag(E(x))r f(h) + rg(Ar(Oh + 1/ (h)) || _

0’
h—0 |[h]]

and the assertion is proved. (|

The differential of a real-valued (or scalar) function f in x is often denoted by d f (x).
Itis a I x n matrix, that is, a row vector. The fact that the convergence of the norm
of a vector implies the convergence of all its components (and vice versa), means
that if a function f : R” — R™ is differentiable, then all its component functions
fj(x) from R" to R with j =1, ..., m are differentiable. The differential of the ;i
componentis df;(x), the 7™ row of the differential of f. Thus, the problem of proving
the differentiability of a vector function or finding its differential is equivalent to the
problem of proving the differentiability or finding the differential of all its component
functions. It follows that all the results concerning the existence of the differential and
its computation can be derived considering functions from R” to R. This is indeed
the kind of function that appears in the examples. Limiting the direct investigation
of special cases to functions with an image in R will simplify the analysis. There is
no reason, however, to introduce this simplification in the general statements.
Definition 7.1 introduces the notion of differential as a linear approximation of
the local behaviour of a function but is totally silent about how to compute it. In the
case of a function of a single variable, we know that the differential at a given point is
simply the derivative computed at that point. So, the existence of a differential, that
is, the existence of a local linear approximation, and the existence of the derivative
are the same thing. For a multivariate function, the situation is more complicated. We
will see that, in general, if we know that the function is differentiable in one point,
we can compute the differential using the partial derivatives, quantities obtained
with methods similar to the derivation of a function of one variable. However, the
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existence of partial derivatives does not guarantee the existence of the differential.
Denote by (ey, ez, ..., €,) the canonical basis of R”.

Definition 7.2 (Partial derivative) Letf : E C R" — R™, E open, and x € E.
Consider the vector-valued function of the real variable ¢, f(x + te;) defined in a
neighbourhood of 1 = 0. The partial derivative of the function f in x along the j™®
direction is defined as

0,£(x) = lim Ot 1) 1),
t—0 t

Other widely used notations for partial derivatives are 9f (x) /d.xj, 9y, £(x) or D ;£ (x).
The limit in Definition 7.2 should be intended component by component: the partial
derivative is a m-dimensional vector whose components are the partial derivatives of
the component functions. In the case of a real-valued function f : R” — R, partial
derivatives are real numbers. They are the derivatives in t = 0 of the function f(x 4
te;) defined as the restriction of the original function along the specific direction
in which the derivative is computed. Alternatively, considering the functional form
f(x1, x2, ..., Xn), the partial derivative is the derivative with respect to one argument,
keeping the other arguments fixed.

» Example 7.4 (Partial derivatives) Consider the function f in Example 7.2. In
X = (x1,x2), f1(x1+1,x2) — fi(x1, x2) = txz and fo(x1 +1, x2) — fa(x1,x2) = 1,

so that |
oif = lim - (”2> - <x2> .
t—0t t 1

Analogously, fi(xy, x2+1) — f1(x1,x2) = txy and fo(x1, x2+1) — fa(xy, x2) = 1,

so that |
. txy X1
oof = lim — = .
2 t%t(t) <1>

Note that in x = (1, 1), these vectors correspond to the columns of the differential
in Example 7.2.

The previous definition can be generalised to vectors other than those in the
canonical basis. Identify the directions in R" with the unit vector u € R”, such that
— — o 2 _
|la| = 1.Ifu = Zj cje;, then Z.,' ;=1

Definition 7.3 (Directional derivative) Letf : E C R" — R", E open, andx € E.
The directional derivative of the function f along the direction u (|ju|| = 1) is defined
as

f(x+ra) — f(x)

D)= fim S5



7.2 Differential Analysis in R” 163

Again, the limit in Definition 7.3 is intended component by component, and the
directional derivative is a vector of dimensions m, whose components are the di-
rectional derivatives of the component functions. When the direction u takes the
value of a vector of the canonical basis, the directional derivative reduces to a partial
derivative.

» Example 7.5 (Directional derivatives) Consider the function f in Example 7.2. At
X = (X1, x2),

(fiCer + tur, x1 +tup) — fi(xr, x2))/t = uixz + usxy + tujuy,
(f2Ge1 + tur, x1 +tuz) — fo(x1, x2))/t = uy + us.

Thus, we conclude that

uixy +urxx
Duf(x1, x2) =< e ‘).

When (u1, uz) = (1, 0) werecover the partial derivative 9 f(x), and when (u1, up) =
(0, 1) the partial derivative d,f(x).

If a function is differentiable at a given point in its domain, then the partial deriva-
tives and the directional derivatives at that point exist and are linked by a strong
relationship.

Theorem 7.4 Letf : E C R" — R™ and x € E. Iff is differentiable in X, then
there are all partial and directional derivatives. If Ag(X) is the differential of the
functionf inx, then for j =1,...,n,

0,;f(x) = Ar(x);,

where Ag(X) is the j th column of the matrix Ag(X), and Y,
Dyf(x) = Af(x)u.

Proof For the definition of partial derivative and differential,

. f(x+re) —f(x) . tAp(x)e; +r(te))
lim ——————~ = lim
t—0 t t—0 t

= Ar(x)e;.
For the directional derivative, the proof is analogous.

If a vector function f admits partial derivatives, we define its Jacobian matrix in X
as Jr(x);,j = 9; fi(x). Theorem 7.4 states that if the function is differentiable in x,
its differential is equal to the Jacobian. If the function f is real-valued, the vector of



164 7 Differential Calculus of Functions of Several Variables

partial derivatives is denoted with V f and is called the gradient of the function,

df (x) 9f(x) af (x) > _

ax1 ~ oxa T Axp

Vf(X)=<

This can be represented by writing the infinitesimal increment of the function f as
df = 01 fdxy + ...+ 0, fdx,. The Jacobian of a function with values in R” has,
in its rows, the gradient of the component functions. Note that the implication of
Theorem 7.4 cannot be reversed. The existence of the Jacobian or of the gradient of
the function f in x does not, in general, imply that f is differentiable in x.

» Example 7.6 (Non-differentiable function with partial derivatives) Consider the
function f : R? — R defined by

[l x) = {O if (x1,x1) = (0,0),

x1x2/(x? +x3) otherwise.

Since f is the composition of continuous functions, it is continuous in every point,
apart, possibly, the origin. In polar coordinates, the function reads f(p,¢) =
cos ¢ sin¢. Thus, lim,_,o f (o, ¢) does not exist and the function is not continu-
ous in (0, 0). A way of realising it is by noticing that f(p, ¢) takes any value in
[—1/2,1/2] whatever the value of p, however small.

Concerning the partial derivatives, consider a point (x1, x2) 7# (0, 0), then

of X x12x2 af X xlxg
ax; x? 4 x3 (xf +x32 x2 N X7+ x5 (xf +x3)2
At (0, 0),
. f(h,0) = f(0,0) . f@O,h)— f(0,0)
lim = lim =0,
h—0 h h—0 h

so that the partial derivatives of the function exist on the whole R?, origin included.
Consider the directional derivative at the origin along the direction (u 1, u2),

. fQuytun) — £(0,0) . wujun
lim = lim —=,
t—0 1 t—0 t

where we have used the fact that u% + u% = 1. When u; and u, are both different
from zero, this limit does not exist.

In the previous example, we have seen that the existence of partial derivatives at
one point does not imply the continuity of the function in that point and, consequently,
the existence of the differential. However, the function lacked directional derivatives
in almost all directions. As the following example clarifies, the existence of the latter
is not sufficient to guarantee continuity.
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» Example 7.7 (Non-differentiable function with partial and directional derivatives)
Consider the function f : R? — R defined by

if (x1,x2) = (0,0),
f (x’ y ) = 2 2 4 .
x1x5/(x] +x3) otherwise.
Being the composition of continuous and differentiable functions, f is continuous
and differentiable at every point apart, possibly, from the origin. Its partial derivatives
in (0, 0) are both zero:

" fh,0)—f0,0) . f(O,h)—f0,0)
im = lim =
h—0 h h—0 h

0.

The derivative at (0, 0) along the direction (u1, u2), with u% + u% = 1, can be
computed as

. fQuy,tuz) — £(0,0) uyu3
lim = lim 45"
t—0 t t—0 uj + uztz

If 1 = 0 the limit is 0 while if #; # O the limit is u% /u1. Thus, partial derivatives
and all directional derivatives of the function exist in (0, 0). Can we conclude that
the function is continuous in (0, 0)? First of all, notice that the function is bounded.
Indeed, in polar coordinates,

03 cos ¢ sin? ¢ cos ¢ sin? ¢
f(p,¢)= ) > 4 4 =p ) 2 w4
p*cos” ¢ + p~sin” ¢ cos~ ¢ + p*sin” ¢

and the denominator is always different from zero. We can use the polar coordinates
to find the image of the function. The function takes value zero for some ¢, regardless
of the value of p. Put f(p, ) = a # 0 and solve the equation with p as unknown

to obtain
_cos¢ £ [cosg|v1 —4a?

B 2a sin® ¢

The previous equation admits real solutions only if the argument of the square root
is real. Then we conclude that the image of the function is [—1/2, 1/2]. By direct
substitution of the values of « = +1/2 in the previous equation, it is immediate
to see that the function reaches its maximum value when p sin® ¢ = cos ¢ and its
minimum value when p sin® ¢ = — cos ¢. Recalling that p cannot be negative, we
can solve the previous equations in terms of p to find for which values of ¢ the
function reaches its maximum and minimum values. In both cases, only one root of
the second degree polynomial in cos ¢ is admissible and after little algebra we obtain
that the extremal values £1/2, for a given p, are achieved respectively in

\/1+4p2—1>

¢+ (p) = cos™! (i >
0
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Fig.7.2 The function f of Example 7.7 as function of ¢ € [—, 7] for several values of p

and, for symmetry —¢ (o). This implies that, on any circle with centre the origin,
whatever small its radius p is, the function takes values 1/2 and —1/2. An illustration
of this phenomenon is shown in Fig. 7.2. Obviously, this implies that the function
does not have any limit for (x1, x2) — (0, 0) and, consequently, the function is not
continuous. However, note that lim,_.¢ f (0, ¢) = 0 for any ¢.

Ifafunctionf : E C R" — R™ is differentiable in E, we can assign to each point
x € E the differential Ag(x) of the function at that point, defining a new function
from E to M, p.

Definition 7.4 (Continuously differentiable) The function f : E C R" — R™ is
continuously differentiable in the open set E if A : E C R" — M, , exists and is
continuous on E. In this case we write f € C!(E).

Examples 7.7 show that the existence of the partial derivatives and all directional
derivatives in a point does not guarantee the continuity of the function in that point
and, consequently, the existence of the differential. However, if we also require the
partial derivatives to be continuous functions in a neighbourhood of the point, then
the existence of a differential at that point is guaranteed.

Theorem 7.5 Let f : E C R" — R”, E open. Then f € C'(E) if and only if all
partial derivatives exist and are continuous VX € E.

Proof 1If the differential A¢(x) exists and is continuous then all partial derivatives
exist and are continuous as they are the components of a continuous function from
R" to My, 5.

Assume instead that all the partial derivatives 9; f; (x) exist and are continuous
Vx € E. We will show that in this case, the Jacobian J¢(x); ; = 9; fi(x) is the
differential of f in x. If this is true, then the differential is continuous because it has
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‘ Partial and Directional derivatives ‘

Continuous

Continuous partial derivatives ‘ ‘ Continuously differentiable ‘ Differentiable

Fig.7.3 The existence of continuous partial derivatives implies the existence of the differential and
its continuity. In turn the existence of the differential implies continuity and the existence of partial
derivatives. The direction of the arrows in the picture cannot in general be reversed

continuous components. To prove the assertion it is sufficient to prove that Vi =
1,...,m,

- fix+h) — fi(x) =37, 8, fi(X)h; _0

h—0 |[h]|

bl

where }_; 9; fi(X)h; is the i™ component of J(x)h. Consider the vectors vy =

ZI;.=1 ejh;withk =1,...,nand vop = 0. The expression above can be written as

n

Z fix+v) — fix+v;_1) —9; fi(X)h;
[h| )

j=1

Since partial derivatives exist, and are continuous, applying Theorem 6.10 in a neigh-
bourhood of x,

Jix+v)— fixk+vj_) = fik+vj1+ehj)— fix+vj_1) =
0j fix+vj_1+n;vjhj,

where n; € (0, h;). Thus, the j th element of the previous sum can be rewritten as

(3jfi(X+Vj_1 +njvj) — 8jﬁ(x)) hj
[[h]] '

When ||h|| — 0, #;/|h]| is a bounded quantity. Thus, because of the continuity of
partial derivatives, the previous expression goes to zero. This means that all elements
of the sum go to zero, and the assertion is proved. O

Figure 7.3 graphically illustrates the relationship between continuity, differentia-
bility, and the existence of partial derivatives. The arrows point along the direction
of logical implication. Note that the existence of the differential does not guarantee
that the partial derivatives are continuous.
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fixy) ——

Fig. 7.4 The function of Example 7.9. The origin is a critical point but neither a minimum nor a
maximum point

» Example 7.8 (Differentiable function with discontinuous partial derivatives) Con-
sider the function f : R?> — R defined by

if (x1, x2) = (0, 0),

(2 + x%) sin ﬁ otherwise.

fx1,x2) =

The partial derivatives in (0, 0) can be easily computed

h,0) — £(0,0 Rr 1
01 £(0,0) = lim f#0 — 70, 0) = lim — sin — =0,
h—0 h h—0 h h?
o fO = fO.0) K1
aZf(O’O)_;}IL% p _hlg%)fsmh—z_o.

The function is differentiable in the origin and df(0,0) = V £(0,0) = (0, 0). In
fact, because the sine is bounded above by 1,

hi,h .
lim M < lim ,/h% + h% =0.
(h1,h2)—(0,0) /h% —}-h% (h1,h2)—(0,0)

On the other hand, the partial derivatives at (x, y) # (0, 0) read

5 £( ) = 2y si 1 2x1 1
1f(x1, x2) = 2x sin — cos ,
X+ xftas af+ag

2x2 1

1
02 f (x1, x2) = 2x7 sin 3 3 cos

) 2 2 2"
X{t+xy  xptxy xptx
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Thus, limy,; x,)—0,0) 91.f (x1, x2) and lim(y, x,)—(0,0) 92 f (x1, x2) do not exist.

We conclude this section with some considerations about real-valued functions
that are particularly useful in applications. The local increments of a differentiable
scalar function f : R” — Rinxcanbeexpressedas f(x+h) = f(x)+h-V f+r(h),
where the term r(h) is negligible when |h] is sufficiently small. The function f
increases along the direction h if the scalar product h - V f is positive and decreases
along that direction if the scalar product is negative. Because —||h||[|V f|| <h-V f <
[lh||IV f]l, the direction along which the function increases the most, that is, the
direction along which f(x + h) — f(x) is greater while keeping the length of the
increment |h| fixed, is precisely along the gradient, that is h = ¢V f with ¢ > 0.
The direction of faster decrease is, conversely, opposite to the gradient, that is when
¢ < 0. Along a direction h orthogonal to the gradient, the function increases less
than linearly. It is useful to introduce the following.

Definition 7.5 (Critical point) Consider a real function f : E € R” — R. A point
X € int E is a critical point or stationary point of f if the function is differentiable
inxand V f(x) = 0.

If V f(x) is different from zero, in any neighbourhood of x there are points in which
the value of the function is greater than f(x) and points in which it is smaller.

Corollary 7.2 Consider a real function f : E C R" — R, differentiable in x €
int E. If the function has a local maximum or a local minimum in X, then X is a
critical point.

However, a critical point is not always a maximum or a minimum.

» Example 7.9 (A non-extremal critical point) Consider the function f : R2 > R
defined as f(x1, x2) = exp(x] — x3). Notice that 3; £(0, 0) = 3, £(0,0) = 0. But
the point (0, 0) is neither a local maximum nor a local minimum of the function. In
fact, while f(0,0) =1, f(z,0) > 1,and f(0,z) < 1Vz € R\ {0}, see Fig. 7.4.

To identify the maximum and minimum points of a function, it is common practise
to impose the so-called first-order conditions (FOC), that is, look for its critical points
by solving the system of equations V f = 0. In general, if nothing is known about the
function, this procedure is not guaranteed to provide the extrema we are looking for.
The derivation of sufficient conditions for the identification of maxima and minima,
when the function admits higher-order derivatives, is based on the extension of the
Taylor approximation introduced in Theorem 6.14 to functions of several variables.
This extension requires a series of results on the local behaviour of functions of
several variables. They are introduced in the next section.
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7.3 Mean Value Theorems

We can use the existence of the differential of the function at a point to build some
bound on the variation of the function in its neighbourhood. This is a generalisation of
Theorem 6.10, although the results are often weaker. We will see results of increasing
generality. Let us start with the case of a vector function of a single real variable.

Theorem 7.6 (Mean value theorem) Let f : [a, b] — R™ be differentiable in (a, b).
Then Ax € (a, b) such that

I£(b) — @)l < (b — a)|If' (V).

Proof Define the real-valued function of one real variable ¢ (t) = (£(b) —f(a))-£(¢)
with ¢ € [a, b]. The function ¢ is differentiable in (a, b) and, by Theorem 6.10,
dx € [a, b] such that

() — (@) = (b—a)¢'(x) = (b — a)E(®) — (@) - f'(x).
For the Cauchy—Schwarz inequality,
E®) — (@) -'(x) < 1E®) —£(@) - ') < IfB) — F@IIIf' ).

The statement is proved by substituting the last inequality in the previous equation
and noticing that by substituting a and b into the initial definition of ¢, we have

$(b) — ¢(a) = |£(b) — (@), a

For real multivariate functions defined over a convex domain (see Definition 1.22),
we have the following.

Theorem 7.7 (Mean value theorem) Consider amap f : E € R" — R with E
convex and let £ be differentiable in int E. Then, for any pair of points a,b € E,
ax € [0, 1] such that

f(b) — f(a) =df(Ab+ (1 — A)a) - (b — a).
Proof Consider the function y : [0, 1] — R”, y(t) = (1 — t)a + tb. Since E is
convex, ¥ (t) € E.Thendefine the function ¢ () = f(y (1)), ¢ (¢) : [0, 1] = R.This
function is continuous and differentiable. According to Theorem 6.10, 3A € [0, 1]

such that ¢ (1) — ¢ (0) = ¢’(1). From chainrule ¢'(1) = df (Ab+ (1 —21)a) - (b—a).
Since ¢ (1) = f(b) and ¢ (0) = f(a), the statement is proved. ([l

The previous Theorem has a straightforward implication.

Corollary 7.3 IfVx € E, df (x) = 0, then the function f is constant in E.
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For vector-valued functions of several variables, we can obtain a similar, albeit weak-
er, result for the increment of the norm.

Theorem 7.8 (Mean value theorem) Consider a map £ : E C R" — R" with E
convex and let f be differentiable in int E. Assume that there is a real number M
such that || A¢(X)|lop < M, VX € E. Then, for any two points a,b € E,

f(a) —f(b)|| <= M|b —al.
Proof Consider the function y : [0, 1] — R”, y(t) = (1 — t)a + tb. Since E is

convex, y (t) € E. Then define the vector function ¢(¢) = f(y (), ¢(¢) : [0, 1] —
R™. By Theorem 7.6, 3r* such that ||¢p(1) — ¢(0)|| < |¢’(+*)|. From chain rule,

@' (1%) = Ap(y 1)y’ (t%) = Ap(y (1%)) (b — a),
and, for the definition of the operator norm,
At (¥ () (b —a)|| < [|[As(y ) llopllb —all < M|b — al].

The statement follows by noticing that ||¢(1) — ¢ (0)|| = ||f(a) — f(b)]. O

If E is compact and f € C I(E), then M can be the maximum of the continuous
function || A¢|lop in E.

7.4 Higher-Order Derivatives and Taylor Polynomial

If a function f : E € R" — R™ has partial derivatives in all the points of an open
set E, then there is the possibility that the partial derivative functions, that is the
functions that assign the value of the partial derivatived of f to each point of E, have
themselves partial derivatives.

» Example 7.10 (Symmetric second-order derivatives) Consider the two-variable d-
ifferentiable function f(xp,x2) = exp(x% + x%). Its partial derivatives are
a1 f(x1,x2) = 2x1 exp(x% + x%) and o> f(x,y) = 2x; exp(xl2 + x%). These are
differentiable functions of their argument and they can be partially derived. In par-
ticular, notice that 919 f (x1, x2) = 9201 f (x1, X2) = 4x1x2 exp(x% + X%)

Analogously to what happens with the derivative of functions of one single vari-
able, the operation of taking the partial derivative can be iterated if the functional
expression allows it. In the previous example, the order in which the derivatives are
taken does not seem to be relevant. However, this is not a universal property, and, in
general, one should keep track of their order.
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fixy) ——
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Fig.7.5 The function of Example 7.11. The second-order derivatives 19, f and 9,9; f exist in the
origin but are not continuous

» Example 7.11 (Asymmetric second-order derivatives) Consider the function f :
R? — R defined as

0 if (x1,x2) =1(0,0),

X1, X2) = 2_x2 .
S, %) x—'x2§x1 2x2) otherwise.
xl+x2

The function f and its partial derivatives

xl2 + x% ()cl2 + x%)2
b f = x(x% — 3x§) B 2x2x%(xf — x%)
xl2 + x% ()cl2 + x%)2

are continuous in R? with 9; f(0,0) = 02£(0,0) = 0. Let’s compute the second-
order partial cross-derivatives in the origin. By direct substitution of the previous
expression, it is immediate to see that

01O 1) =01 /(0,0) _
h

9291.£(0,0) = lim —1

while

Nf,0) = 3f0,0 _
h

0192 f(0,0) = li 1.
102£(0,0) Jim

In this case, the order in which the derivatives are taken matters (Fig.7.5).
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In the previous example, the order in which the derivatives are taken matters
because the second-order derivatives are not continuous. In fact, one can prove that
if the second-order partial derivatives exist and are continuous, then the order in
which they are taken is irrelevant. We start by proving this statement for a real
function of two variables. !

Theorem 7.9 (Schwarz) Assume that the function f : E C R* — R admits second-
order partial derivatives in the open set E and they are continuous. Then VX =

(x,y) € E, 93y f(X) = 9ydx f(X).

Proof Considerapoint (xg, yo) € E and two sufficiently small positive real numbers

h and k. Define
f(x0+h5 y) - f(x()a y)

u(y) = Y

This function is differentiable in a neighbourhood of yy. According to the mean value
theorem, 36, € [0, 1] such that

u(yo + k) — u(yo) = ku'(yo + 6yk),
that is

u(yo + k) —ulyo) 9y f(xo+h, yo+6yk) — 9y f(x0, yo + 0yk)
k B h ‘

Because partial derivatives are differentiable, by the mean value theorem, 36, €
[0, 1] such that

Oy f(xo + h, yo + 6yk) = 9y f (x0, yo + Oyk) + hox 0y f (x0 + Oxh, yo + Oyk).

Substituting in the previous equation we obtain u(yg + k) — u(yo) = k0xdy f (xo +
0xh, yo + 0yk). Let us repeat the same procedure for the function

S, yo + k) — f(x, yo)
3 .

v(x) =

By the mean value theorem 36, € [0, 1] such that v(xo+h) —v(xo) = hv'(xo+6Lh).
For the definition of v and again by the mean value theorem, 39; € [0, 1] such that
V' (xo + OLh) = 9,0y f (xo + Oyh, yo + G;k). By direct substitution it is easy to see
that

u(yo + k) — u(yo) _ v(xo + h) — v(xo)
k h '

! The hypothesis of the following theorem can be relaxed in several respects but this is outside the
scope of the present treatment.
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Thus, we have proved that for sufficiently small values of & and k, there are four
numbers 0y, 0y, 6, and 9;,, in [0, 1], which generally depend on % and k, such that

0xdy f (x0 4 Oxh, yo + Oyk) = 8,0y f(x0 + Oyh, yo + 9}',k).

Taking the limit for &, k — 0 and using the continuity of the second-order derivatives
proves the assertion. O

This theorem is named after the German mathematician Hermann Schwarz (1843—
1921). The extension to the general case of functions of more than two variables
is immediate. In fact, one is studying the restriction of the function to the two-
dimensional space spanned by the two variables considered in the cross-derivatives.
For vector-valued functions, the theorem applies component by component. The
same result is obviously also valid for higher-order derivatives.

Definition 7.6 Consider an open domain E C R". We denote by CX (E) the set of
all functions f : E — R that have continuous partial derivatives of order K.

If f € CX(E), the order in which its partial derivatives are taken is irrelevant, at least
until their order does not exceed K . In this case, the partial derivative of order k < K
of the function f can be denoted by 8{” ... £ where 0 < h; < kand Yo hi =k
Another common notation is %

ax;...0x,"
the function has been derived (partially) &; times with respect to the i variable. If
h; = 0, that is, if the function has not been derived with respect to the i variable,
the partial derivative symbol ax? or a? is generally omitted from the expression. The
derivatives of order k are many. Specifically, their number is equal to the number
of ways in which k elements can be assigned to n groups that is, the binomial
coefficient. Define the general multinomial coefficient ( ’’’’’ ) =k!/ [T/, hi!. We
are now ready to introduce the Taylor approximation of multlvarlate functions.

. The meaning of these expressions is that

Theorem 7.10 Consider a function f : E C R" — R with E convex and suppose
that f € CX=Y(E) and all the partial derivatives of order K existinint E. Letx € E
and define the polynomial

P{_ i x(@) = Z Z( )(m—mhl...<zn—xn>hna?1...a,i’"ﬂx),

T b=k

where the inner summation is on all the n-tuples of nonnegative integers (hy, . .., hy)
such that )}, h; = k. Then 3 € [0, 1] such that

f@=P}_ 1X(Z)+R x4+ -Mz),
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where

|
Kl

1 K
Rf () =— Y (hl,...,hn>(m —x)M L — )l f(x).

Proof The proof is based on the Taylor polynomial of a real function defined in
Theorem 6.14. Consider the function p : [0, 1] — R", y () = (1 — )X + tz. Since
E isconvex, y (1) C E.Then define the function ¢ (¢) : [0, 1] = R, ¢ (t) = f(y(?)).
This function is continuous and can be derived K times. By the chain rule,

k
57‘“’) - Z;k <h1 .l?.h'z)(zl —x)" @ —x) O o (1= 1)x+12).

The polynomial Pk _ x(z) is then just the Taylor polynomial of order K — 1 of the
function ¢ (1), P,f’_l,o(t), as defined in Theorem 6.14, computed in ¢ = 0. For this

theorem, there is a A € [0, 1] such that
K

1
f@)=¢() = P,f’_l,o(o) + =% 0).

K!dt
By the chain rule, the last term on the right-hand side is exactly the remainder
R‘If(’x()&x + (1 — 1)z) and the assertion is proved. O

Note that lim,_, x R‘Ié’x(z)/Hz — x||¥=1 = 0, so that the remainder is, in general, an
infinitesimal of order higher than K — 1.

7.4.1 Local Maxima and Minima

The previous theorem allows for a simple characterisation of the extremal points of
a scalar function. The result is better stated in terms of the next object.

Definition 7.7 (Hessian matrix) Consideramap f : E C R" — R with E convex
and f € C 2(E ). Then the Hessian matrix at X € int E is the n x n symmetric real
matrix H; j(x) = 9;0; f(x),i,j=1,...,n.

This matrix takes its name from the German mathematician Otto Hesse (1811-
1874). The hypothesis of continuity of the second partial derivatives is sufficient,
given Theorem 7.9, to guarantee that the matrix H is, in fact, symmetric. Consider
a function f : E C R” — R and suppose that f € C>(E) and that it has all third-
order partial derivatives in a neighbourhood of x € E. According to Theorem 7.10,
in that neighbourhood, the function can be approximated by the second-order Taylor
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polynomial,
f@=fX)+VfX) @—x+@—x)TH@z—x) +o(lz—x|>.
Assume that x € E is a critical point, so that
f@=fX+@-xTH@Ez-x) +o(lz—x|?.

Because the last terms o(||z — x||?) can be made as small as desired in a suitable
neighbourhood of x, if x is a local maximum, then Vv € R", vTHv < 0. This
condition is equivalent to saying that the Hessian matrix is negative semi-definite.”
If x is a local minimum, then Vv € R”, vTHv > 0, that is, the Hessian matrix is
positive semi-definite. If for any nonzero vector v € R”, vTHv < 0, then x is a
strict local maximum and the Hessian matrix negative definite. Analogously, if for
any nonzero vector v € R”, vT Hv > 0, then X is a strict local minimum, and the
Hessian matrix positive definite. Finally, if there exist vectors v, w € R” such that
vIHv > 0 and wTHw < 0, then x cannot be a maximum or a minimum: In this
case, there are directions along which the function increases and directions along
which it decreases, and the point X is a saddle point of the function. An example is
provided in Fig. 7.4.

A common criterion for discovering whether a matrix is positive or negative defi-
nite, known as Sylvester’s criterion, after the English mathematician James Sylvester
(1814-1897), is to look at the leading principal minors (the determinants of the top-
left principal submatrices). If they are all positive, the matrix is positive definite. If
their signs oscillate between negative and positive, the matrix is negative definite.

» Example 7.12 (A saddle point) Consider the function of Example 7.9. We have
32£(0,0) = 2,33 £(0,0) = —2, and 313, £ (0, 0) = 0, so that the Hessian matrix is

=)

The principal minors are 2 and —4. Thus, the Hessian matrix is neither positive nor
negative definite. It is immediate to verify that the origin is a saddle point of the
function.

Our findings are summarised in the following.

2 The definition of positive or negative (semi-) definite symmetric matrices (or quadratic forms) is
part of standard courses in linear algebra. As already mentioned, this topic is outside the scope of the
present book. For those who already know these things: a symmetric matrix is positive (negative)
definite if all its eigenvalues are positive (negative) and positive (negative) semi-definite if all its
eigenvalues are nonnegative (nonpositive).
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Corollary 7.4 (Second-order conditions) Consider a function f : E C R" — R,
f € C*(E). Suppose that x € int E is a critical point and that f has all partial
derivatives of order 3 in a neighbourhood of X. Let H be the Hessian matrix of f in
X. Then

if X is a local minimum, then H is positive semi-definite;

if X is a local maximum, then H is negative semi-definite;

if H is positive definite, then X is a strict local minimum;

if H is negative definite, then X is a strict local maximum;

if there exist v,w € R" such that vI Hv > 0 and wT Hw < 0, then X cannot be
a maximum or a minimum.

LR~

Some comments are required. The first two items represent necessary conditions that
the extremal points must meet. However, they are not sufficient. Conversely, the fol-
lowing two items are sufficient, but not necessary, conditions for the characterisation
of critical points. Indeed, a function can have a maximum at one point without being
partially derivable there (or elsewhere). Note that even if the Hessian matrix exists,
the theorem can be inconclusive. For example, it could be that all elements of H
are zero. In this case, the previous theorem is totally silent on the behaviour of the
function in a neighbourhood of the point. With respect to the sufficient conditions,
the hypotheses of the theorem can be weakened. It is not necessary that the function
has all third-order partial derivatives. In fact, it is enough that the partial derivatives
of order 2 exist and are continuous. The proof of the weaker form of the theorem is
not difficult, but, for space constraints, I prefer to omit it. Finally, for two variable
functions, there is a simple rule: the Hessian matrix is positive (negative) definite
if its determinant is positive and its trace is positive (negative). In the case where
n = 1, we return to the case of a real function of one real variable, and the Hessian
is just the second-order derivative computed at the point (see Corollary 6.4).

In addition to local extremal points, a common problem is finding the extreme
values of a smooth scalar function on a compact subset E, which we know exist
from the Weierstrass extreme value theorem.® In particular, we did not discuss how
to identify extremal points on the boundary of E. The general analysis is postponed
to Sect. 7.7. If the boundaries of the subset can be translated into simple restrictions
on the values taken by the variables, the analysis is easier.

» Example 7.13 (Global minimum in a simple domain) Find the minimum of the
function f(x, y) = x2+y2+3xyintheset E = {(x, y)| |x| <1,|y| <1} cC R2
The gradient of the function reads (2x + 3y, 2y + 3x) and the Hessian matrix

a-(23).

3 The expression “smooth” stands for “sufficiently differentiable”. Depending on the context, deriva-
tives of a sufficiently high order are assumed to exist and be continuous.
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It is immediate to see that the only critical point is the origin of the axis. The Hessian
matrix there is neither positive nor negative definite: the determinants of the first and
second principal minors are 2 and —5, respectively. This means that (1, 0)TH (1, 0) =
4 > 0and (1, -DTH(1,—1) = —5 < 0. Thus the origin is a saddle point and
because the set E is compact (closed and bounded), the minimum of f must be
reached on its boundary.

The boundary of E is made up of four segments of length 2 and we can study the
behaviour of the function on them separately. The function restricted to the segment
x=1landy e [—1, 1]reads f(1,y) = y> + 3y + 1 and is strictly increasing in y.
Thus, the minimum is in (1, —1). Since the function is symmetric with respect to the
bisectors of the first and third quadrants and of the second and fourth quadrants, we
can conclude that the function reaches its minimum at (—1, 1) and (1, —1), where
its value is —1.

7.5 Inverse Function Theorem

In this section, we show that some assumptions about the differential of a function
in a point are enough to guarantee the existence of the inverse of the function at least
in the neighbourhood of that point. The problem of inverting a scalar function of one
real variable has already been addressed. As stated in Theorem 6.7, if the derivative
of the function exists in a point and is different from zero, the function is strictly
monotonic in that point. So, if the derivative is continuous, the monotonic behaviour
is persistent in a neighbourhood of the point, and the inverse of the function exists.
The behaviour of the inverse can be characterised using Corollary 6.2. In the case of
functions of several variables, the solution is not so easy. Indeed, in this case, we lack
the order relation in the domain of the function, which was essential in the definition
of monotonic behaviour. The function can now be increasing along some directions
and decreasing along others.

Instead of immediately presenting the general result, we start by restating the
problem of the existence of the inverse in the case of a scalar function of one real
variable, but avoiding any reliance on the order relation in R and using only concepts
that can be later extended to functions of several variables. This approach has the
advantage of illustrating the general ideas in a framework in which it is easier to
obtain some geometric intuition and draw some pictures (Fig.7.6).

Consider a differentiable function f : E € R — R with continuous derivative
and let f’(xo) # 0 with x¢ € int E. Since the derivative is continuous, we can find
a closed interval U = [xy, x2], with xog € U, such that Vx € U, | f'(x) — f'(x0)| <
| f/(x0)|/2. Now consider an element of the image y € V = f(U). There exists at
least one element x, € U such that f(xy) = y. We can prove that this element is
unique. Define the function ¢ (x) : U — R as

1
S (x0)

¢y(x) =x + (y = f).
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T T T T T T T
32 f(xo) [\ .
f'(xo) I > 3/2 f'(xo)
1/2 f'(xq) Xy
vy .
f(xo) | Flxoh 1
12 fix) |/ 1
(x) / oy ——
L bf(X) L ! L ~y=x L
X1 XpXy X2 X1 XgXy X2

Fig. 7.6 Left panel: the function f(x) and the point xo with f/(x9) > 0. In the interval U =
[x1, %20, | f'(x) — f'(x0)| < f'(x0)/2 so that Vy € f(U) the map ¢, can be used to find the
unique inverse. Notice thatin U the function f is monotonic and continuous and takes all the values
between f(x1) and f(x2). Right panel: the function ¢,. Notice that it has an unique intersection
with the curve y(x) = x. This intersection is the preimage of y

Any preimage x, of y is a fixed point of ¢y, ¢y(xy) = x,. Given any interval
[a, b] C U, for the mean value theorem (see Theorem 6.10) there exists a x € [a, b]
such that ¢, (a) — ¢, (b) = d); (x)(a — b). Notice that

@ o) = £
1" (x0) f'xo)

Py (x) =1

which means, by construction, that Vx € U, |¢>; (x)] < 1/2. This, in turn, implies
that ¢ (a) — ¢, (b)| = |¢},(x)|la — b| < |a — b|/2, so ¢y is a contraction in U and,
according to Theorem 5.9, it has a unique fixed point. Thus, we have proved that
for any element of the image y € V, there exists one and only one element x, € U
such that f(xy) = y. The local restriction of the function f : U — V is one-to-
one and the inverse f~! : V — U is defined. According to Theorem 2.27, f~ ! is
continuous. Next, we want to prove that the inverse function f~! can be derived and
that its derivative in y € V? is precisely 1/f '(xy), the inverse of the derivative of
the original function computed in the preimage of y. Take k small enough so that
y+keV.Letxandx +hin U besuchthaty = f(x)and y + k = f(x + h).
Due to the fact that f and f ~1 are continuous, when & — 0, k — 0, and vice versa.
Thus
o+ -fo) L xth—x 1
lim = lim = .
k—0 k =0 f(x+h)— f(x) fl(x)

The next theorem repeats the same construction in the case of a vector function of
many variables.
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Theorem 7.11 (Inverse function) Let f : E C R" — R”", E open, and assume
feCUE). If the differential Ag(Xg) is invertible for xg € E, then:

e there exists a closed ball U of centre Xo such that the function £ is invertible in U
and the inverse g : V =f(U) — U is continuous;
e g Cl(V)and Ag(y) = Ar(g(y) ", Vy e V.

Proof Let xy € E and det Ag(xg) # 0, so that Ag(xg) is invertible. Since Ag is
continuous, there exists a closed ball U centred on xq such that Vx € U, ||Af(X) —
A (x0)llop < 1/(2|| Ag(x0)~? llop). Let V = f(U), take y € V and consider the map
¢y(x) =x+ Ap(x0) "Ny — £(x)). Indicating with [ the identity matrix and using
the chain rule to obtain the differential of ¢,

1A, ) llop = 1T — Ar(x0) ' A () lop =
1As(x0) ™" (Ag(x0) — At (X)) llop < 1 Ar(X0) ™ llop | Ar (x0) — Ap(X)lop < 1/2.

Thus, given two points X and X in the convex set U, by Theorem 7.8, [|¢y(x1) —
¢y (x2) || < [Ix; —x2]/2, so that ¢, is a contraction in U . Since the fixed points of ¢
are the preimage of y, we can conclude that 3!x,, such that f(x,) = y and the inverse
function g remains defined. According to Theorem 2.27, g is continuous. The first
part of the statement is proved.

For the second part, assume that x and x 4 h are both in U. Denote y = f(x) and
y + k = f(x + h). The vector k is a function of the vector h, but to simplify the
notation I drop the explicit dependence. Since f and g are continuous and bijective,
when ||h|| — 0, ||k|| — 0 and vice versa. Note that

gy +k) —g@y) — Ar®) 'k =h— Ar(x) 'k =
Arx) " (Ar(0)h — k) =Ar(x) " (Af(x)h + f(x) — f(x + h))

so that, by the Cauchy—Schwarz inequality,

lg(y + k) — g(y) — Ar(x) " 'K||/IIk|| <
1 A£ (%) lop A ()R + £(x) — £(x + h)||/[[K]|.

If we prove that the right-hand side converges to zero when | k| — 0, then the left-
hand side converges to zero and the function is differentiable. Since the differential is
A;l (x), its components are continuous so that the second part of the statement is also
proved. Multiplying and dividing by [lh|| and rearranging the terms, the right-hand
side becomes

([l | Ar(x)h + f(x) — f(x + h)||

-1
As(X) " [lop Ifx) — f(x + h)]| [l
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The denominator of the second factor can be rewritten || Ag(x)h+r(h)]|. Since Af(x)
is invertible, 3o > 0 so that if ||h|| is sufficiently small, |Af(x)|| > «|/h| (any «
lower than the absolute value of all eigenvalues of A would work). Thus, if ||h|| is
sufficiently small, the second factor is lower than 1 /. In summary, when | h|| — 0,
the first term is constant, the second term is bounded, and the last term converges to
zero because Ag(X) is the differential of f in x. O

» Example 7.14 (Inverse of vector functions) Consider the function y : R?> — R2
defined as

yi(x1, x2) = x1x2,
y2(x1, x2) = x1 + x2.

Clearly, itisy € C % (IR?%). The differential reads

X2 X
Ay(x1,x2) = (12 f)

and the function is invertible in a neighbourhood of x if det Ay(x) # 0, that is, if
x1 # x2. The line x; = x; is sent by the function y to the curve y% /4 = y1 and the
image y(R?) is made by all points such that y% /4 > y1. To obtain the expression of
the inverse, substitute the first equation in the second, to get y» = x1 + y;/x; which

solving for x| gives
ya\/y3 =4y

Xy, ) = >

and, respectively,

Y2F /¥ —4n

Fiy) =y —xF O, ) = 5

The solutions (xf“, X, ) represent preimages such that x, < x; while (x;, x; ) rep-
resent preimages such that x, > xi.

7.6 Implicit Function Theorem

Sometimes, the relationship between variables can be defined by the fulfilment of
some condition. A typical case is the couples of values (x, y) that satisfy the condition
f(x,y) = 0 for some function f. These couples define a set in R? and the question
is whether we can say something about the shape of this set given the properties
of f. For example, x + y = 0 identifies the bisector of the second and fourth
quadrants, y = —x. In general, if f is smooth enough, then the set is a differentiable
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curve described by a functional relation y = g(x). Before providing a general high-
dimensional result, we will study a few low-dimensional cases.

7.6.1 Real Functions of Two Variables

Consider a real function of two real variables f. We want to characterise the points
(x, y) for which f(x, y) = z¢. For this purpose, we can take advantage of the results
of the previous section. Take a point Xg = (xg, yo) such that f(xo) = zo and assume
that f is continuously differentiable in xo with d, f(xo) # 0. Then consider the
function F : E C R? — R? defined by

(1)

such that F(xg, y0) = (x0, zo). This function is clearly continuous and differentiable,
and its differential in x reads

Ar() = <ax1f 8?f> '

Because det Ap(xg) = 9y f(x0) # 0, the differential is invertible in xo. Therefore,
according to Theorem 7.11, there exists a closed ball B centred on Xy where the
inverse function F~! : B — B with B’ = F(B) is defined, continuous and differ-
entiable. In other words, for any ordered pair (x, z) € B’ there exists a value of y
such that F(x, y) = (x, z). Let I" be the function that associates to any ordered pair

(x, z) the respective y,
—1 _ X
F (x’ Z) - <F(-x’ Z)) ’

The function I" is continuous and differentiable because it is a component of a
continuous and differentiable vector function. The differential of F~! can be obtained

as
1 0
Ap-t = (axr azr) '

According to Theorem 7.11, it should be equal to the inverse of A,

A_1:< ! 0 )
F =y f/oyf 1/dy f

Equating the previous matrices, we find 3,I" = —0, f/9y f and 9,I" = 1/9, f. Keep-
ing the value of z¢ fixed, the first relation can be used to characterise the derivative of
the so-called implicit function g(x) = I'(x, zp) which describes the locus of points
that satisfy the relation f(x, y) = zo in a neighbourhood of (x¢, yg). Our findings
are summarised below.
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Theorem 7.12 Let f : E € R> — Rand f € CY(E). Assume a point Xg =
(x0, yo) € int E exists such that f(xo) = zo and 0y f(Xo) is different from zero.
Then, there exists a neighbourhood V of xo and a neighbourhood U of yy such that
Vx € V, there exists a unique y € U for which f(x,y) = zo. Let g : V — U,
y = g(x) be the function that maps x to the corresponding y. The function g is
continuously differentiable in U and its differential satisfies the relation

dg(x) _ 0xf
dx A f’

Proof The neighbourhood U and V are just the projection of the closed ball B
identified above on the x-axis and y-axis respectively. The function g is just the
restriction of the function I" defined above in the set z = zg. O

In the case in which 9y f(xg) = O but 0, f(Xxo) # O one can derive the implicit
function of x as a function of y, dx(y)/dy = —dy f/0x f. The only case in which the
previous analysis cannot provide a differential description of the local set of points
for which f(x, y) = zo is when V f(x¢) = 0, that is, when X is a critical point of
the function.

» Example 7.15 (Failure of the implicit function theorem) If the point Xg is a critical
point of the function f, Theorem 7.12 cannot be applied. The reasons can be multiple.
For example, consider the function f (x, y) = x>+ y2. In this case, the locus of points
(x, y) thatsatisfy f(x, y) = 0is made up of a single point. This is not a differentiable
curve. Consider instead the function f(x, y) = x> — y?. In this case, the points that
satisfy f(x,y) = O are the lines y = =Zx. They intersect at the origin. There,
the multiplicity of curves in a neighbourhood voids the theorem. Lastly, consider
f(x,y) = y3 — x2. In this case, the locus of points that satisfy f(x, y) = 0 is the
curve y = |x|?/3. However, this is not differentiable at the origin.

It is useful to derive the previous result using a heuristic argument. If for any small
hitis f(x+h,g(x+h)) = f(x, gx)),thend/dxf(x, g(x)) = 0. Using the chain
rule,

d a 0
—fx, 8(0) = = f(x,8(x)) + - f(x,g(x))g' (x) =0
dx ax ay

which is precisely the equation derived above.

» Example 7.16 (Local approximation of the implicit function) We use Theo-
rem 7.12 to derive a local approximation of the implicit function. Consider the
function f(x, y) = e* —e” + xy. Note that f (0, 0) = 0. The partial derivative of
the functionreads 0, f = e* +yand 9, f = —e¥ +x,50 V (0, 0) = (1, —1)). Thus
we know that there exists a differentiable function y = g(x), defined in a neigh-
bourhood of x = 0, that solves f(x, g(x)) = 0 with g(0) = 0. From Theorem 7.12,
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g'(x) = (e* + y)/(e” — x), whence g’ (0) = 1. The derivative of g’(x) reads

" et +g'(x) (" +y)e¥g (x)—1)
g (x) = - —— .
e¥ —x (e¥ —x)
Substitutingx = y = 0and g’(0) = 1 we get g”(0) = 2. Thus g(x) = x+x>+o(x?).
Figure 7.7 reports the function g(x) and its approximation in [—1, 1].

7.6.2 Real Functions of Several Variables

Consider the function f : E C Rt 5 R, and assume that f € CI(E), i.e. all
first-order partial derivatives exist and are continuous. In this section, it is convenient
to denote a point of E with (x, y), where x € R”, to explicitly identify the (n + 1)
component.

Let (o, yo) be suchthat f(xo, yo)=z0 and assume dy, f (X0, Y0)=0+1 f (X0, y0) #
0. Consider the function F : E € R"! — R F(x,y) = (x, f(x,y)). Its
differential reads

0O o0 .. 1 O
orf oof ...of Byf
Note that det Ap = 9y f # 0, so that the differential of F is invertible in (xo, yo).
Then, according to Theorem 7.11, there is a closed ball B centred in (xg, yg) where

the function F is invertible and the inverse is continuous and differentiable. That is,
VY(x,z) € B’ = f(B), A(x, y) such that F(x, y) = (x,z). LetT" : B — R be the

-1 -0.5 0 0.5 1

Fig. 7.7 The function y = f(x) implicitly defined in Example 7.16 and its second-order Taylor
approximation in a neighbourhood of x = 0
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function that associate the y to the vector (X, z), that is F~1(x,z) = (x, ['(x, 2)).
The differential of F~! then reads

0 0 .. 1 O
o' oI ... 9,I" 9,

At the same time, Theorem 7.11 states that the differential of F~! should be equal
to the inverse of Af,

1 0 0 0
0 1 0 0
Ap' =
0 0 1 0
—f/Oyf —f/Oyf e —Ouf/Oyf 1/0yf
Equating term by term the previous two expressions, one gets 9;I" = —9; f/dy f,
with j = 1,...,n, and 9.I' = 1/9, f. All these results can be summarised as

follows.

Theorem 7.13 Let f : E C R*™! — Rand f € C'(E). Assume a point (Xo, yo) €
int E exists such that f(Xo, yo) = zo and 9y f (Xo, yo) are different from zero. Then
there exists a neighbourhood V of Xo and a neighbourhood U of yo such thatVx € V,
Aly € U for which f(X,y) = zo. Let g : V — U, y = g(X) the function that maps
X fo the corresponding y. The function g is continuously differentiable in U and its
differential satisfies the relation

Oy :
ul with j=1,...,n.
o f

0jgx) =—

Proof The neighbourhood U and V are just the projection of the closed ball B
identified above in the n-dimensional plane containing x and y-axis, respectively.
The function g is just the restriction of the function I'(x, x) the set z = zo defined
above. (]

Again, the relation of the differential of g with the differential of f can be obtained
using a heuristic argument. If for small h € R”, f(x + h, g(x + h)) = f(x, g(x)),
then 9; f(x,g(x)) = 0, Vj = 1,...,n. Using the chain rule, 9; f(x, g(x)) =
0; f(x, g(x)) + 9y f(x, g(x))0d;g(x) = 0, which is the expression above.

» Example 7.17 (Local approximation of the implicit function) Consider the func-
tion f(x, y, z) = xz4+y+z>. Note that £ (1,0, 0) = 0. The partial derivatives of the
functionread 9y f = z,dy f = 1,and 0, f = 272 4x,sothat V £(1,0,0) = (0, 1, 1).
Thus, we know that there exists a differentiable function z = g(x, y), defined
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g(x)-xy+2y ——

Fig.7.8 Difference of the function z = g(x, y) implicitly defined in Example 7.17 and its second-
order Taylor approximation in a neighbourhood of (x, y) = (1, 0)

in a neighbourhood of (x, y) = (1, 0), that solves f(x,,y, g(x,y)) = 0, with
g(1,0) = 0. From Theorem 7.13,

0xg(x,y)=— . and dyg(x,y) =

z
372 + 324y
whence Vg(1,0) = (0, 1). Using the chain rule, the second-order partial derivative
can be easily computed,

0x8 z
2 _ X
axxg(xv )’) — _322 +x (322 +x)2 (6Z8Xg + 1) )
620y8 620,g + 1
92,8(x,y) = =", and ¥, g(x,y) = ——5—.
V&, y) G212 o 8, ) G2 12

Using the coordinates of the point and the value of the partial derivatives at that
point, 97, g(1,0) = 9;,¢(1,0) = 0 and 87,¢(1,0) = 1. The second-order Taylor
approximation of the function around (1, 0) is then g(x, y) = xy — 2y + o(y*> +
(x — 1)?). Figure 7.8 reports the difference of the numerically computed function
g(x, y) and its approximation in a neighbourhood of (1, 0).

7.6.3 Vector Functions of Several Variables

The general statement pertains to the generic function f : E € R"** — RK. A point
in E will be denoted by (x,y), withx € R" and y € R, Given a fixed zg € f(E),
the problem is to characterise the locus of points (X, y) such that f(x,y) = zg. Note
that if it exists, the differential of f, Ag, is a (n + k) x k matrix. In what follows,
we shall make use separately of its leftmost n x k part and its rightmost k X k part,
respectively, denoted by Ag  and At y, so that Ay = (Af’x Ag, y), with
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Ox; f1(X0, Y0) - .. Oy, f1(X0, Y0)

At x (X0, Y0) =

3

Ox; fx (X0, ¥0) - .. O, fx (X0, Yo)

and
9y, f1(X0, Yo) - .. 9y, f1(X0, Yo)
Aty (X0, ¥0) =
Ay, fk (X0, Y0) - - - Ay fx (X0, Yo)

Theorem 7.14 (Implicit function) Let f : E C Rk 5 RY and £ € CHE).
Consider a 79 € int f(E) and a point (Xo,y0) € E such that £(xo,yo) = Zo.
Assume that the k x k bottom-right square submatrix of the differential Ag y(Xo, yo)
is invertible. Then there exist neighbourhoods V.C R" of xg and U € R¥ of yo such
thatVx € V, Ay € U for which f(x,y) = zg. Let g : V — U be the function that
maps X to the corresponding y. The function g is continuously differentiable in U

and its differential reads Ag = (Af)y(X, g(x)))_1 Af x (X, g(X)).

Proof The proof develops along the lines of the proofs of the previous sections. Con-
sider the function F : E C R"tF — R"* f(x,y) = (x, f(x, y)). The differential

of F reads
I Onxk
A X ’ — nxn nx ,
F (X0, Y0) (Af,x(XOs Yo) Ag,y(Xo, YO))

where [, and 0, . denote the identity and zero matrix, respectively. Since
det Asp = det Ag,y, the differential of F is invertible. Then, according to Theo-
rem 7.11, there is a closed ball B centred on (Xg, yo) where the function F is invert-
ible and the inverse is continuous and differentiable. That is, V(x,z) € B’ = F(B),
3(x, y) such that F(x,y) = (x, z). The neighbourhoods U and V are the projection
of the ball B on the space of x and y, respectively. This proves the first part of the
statement. Next, let ' : B’ — R* be the function that associates the y to the vector
(x, z) such that F~1(x, z) = (x, ['(x, z)). The differential of F~! can be written as

Av1 = Inscn Onxik
¥ AF,x AF,Z '
According to Theorem 7.11 it must be equal to the inverse of the differential of AF,
which can be easily derived to be

Lyxn Onxk)

‘\Fl(XO YO)— < 471 A 471
’ j—
£y fox £y

Equating the last two expressions term by term, we obtain Ar , = —Ag ; Ag x and

Ar; = A ; Let g be the restriction of the function I' to the set z = zp, that is
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g(x) = I'(x, zo). The function g is continuous and differentiable, and Ag = Ar ;.
By substituting in the previous equations, the statement is proved. O

The assumption that the bottom-right square submatrix of the differential Ay is in-
vertible implies that the gradient of the components of f are, in the neighbourhood in
which the implicit function is considered, linearly independent vectors. This assump-
tion has a fundamental interpretation, which will be discussed in the next section.

7.6.4 Dependent and Independent Functions

If a set is composed of points that fulfil certain functional relations, it is important to
understand if the requirement of fulfilling a further relation reduces the set. In fact, if
the new relation is just some combination of the previous relations, that is, it depends
on them, its fulfilment does not change the original set of points. For example, the set
of points x € R” that satisfy the equations f1(x) = 0 and f>(x) = 0 is not modified
if we also require f1(x) + f2(x) = 0. This consideration leads to the problem of
finding an appropriate way to describe the dependence among functions.

Definition 7.8 (Dependent functions) Consider a function f : E € R” — Rk E
open, with k < n and f € C'(E). The components of f are said to be dependent on
E if there exists a function ¢ : f(E) € R¥ — R, with ¢ € C'(f(E)) and V¢ #0,
such that ¢ (f(x)) = O foreach x € E.

If the components of f are not dependent, they are said to be independent. The
previous definition might seem a bit cryptic. Its meaning is clarified in the following
result.

Theorem 7.15 If the components of the function f : E C R" — R are de-
pendent in E, then for any x € E there exists a neighbourhood N(Xx), an in-
dex j < k and a continuously differentiable function g : R*~' — R such that

f](z) = g(fl(z)v R fj—l(z)v fj-‘rl(z)v RN fk(z))r vz € N(X)

Proof Fix x € E and consider y = f(x). Without loss of generality, assume that the
function ¢ in Definition 7.8 is such that 91 ¢ (y) 7 0 and for continuity this is true also
in a neighbourhood N (y) of y. Then, for Theorem 7.13, there exists a continuously
differentiable function g such that the set of points t € N (y) that satisfy ¢ (t) = 0
can be defined as 11 = g(f2, ..., fx). Substituting the definition of t proves the
assertion. O

In other words, if the components of the function f are dependent, then in the neigh-
bourhood of each point, there exists at least one component that can be written as a
function ¢ of the others. If the function ¢ is linear, the components of f are said to
be linearly dependent. The interesting result is that the seemingly difficult task of
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proving the dependence (or independence) of functions can be reduced to calculating
the rank of a matrix.

Theorem 7.16 Ifthe rank of the differential A¢(X) of the functionf : E C R" — Rk
is equal to k, VX € E, then its components are independent.

Proof We prove the opposite. Assume that the components of f are dependent such
that 3¢, V¢ # 0, ¢ (f(x)) = 0, Vx € E. As the differential of a constant function
is zero, Ag(x) V¢ (f(x)) = 0 identically in E. The nonzero vector V¢ belongs to the
kernel of Ag(x), so its rank must be lower than k. [l

» Example 7.18 (Dependent functions) Consider the functions u = x + y + 2z,
v=1x—y+2zand w = x2 4 4z% + 4xz + y? from R? to R3. The Jacobian matrix
with their gradients in the rows reads

1 1 2
J = 1 -1 2
2x +4z 2y 4x + 82

It is immediate to see that det / = O for any point (x, y, z), since the first column
is half the third column. Thus, we can conclude that the functions «, v, and w are
dependent. To find the dependence, note that the upper left 2 x 2 minor is different
from zero, so u and v are independent. Solving

u=x-+y+2z
v=x—y+2z,

for x and y one gets x = (u + v)/2 — 2z and y = (u — v)/2. Substituting these
equations into the functional expression of w and simplifying, we finally obtain
w = u?/2 +v?/2.

7.7 Constrained Optimisation

In this section, we discuss the problem of finding the maximum (or minimum) value
of a function f : R" — R, called objective function, in a set E and identifying
the points in the set where these values are reached, the maximum and minimum
points, according to Definition 1.11. This is an example of an optimisation problem.
Since the function we consider is not limited to be linear and the set E can have any
shape, this problem is often referred to as nonlinear programming. The problem of
finding the maximum of f(x) is equivalent to the problem of finding the minimum
of — f(x). Therefore, the general treatment of the two problems is substantially the
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same. We will return to this point in Sect. 7.7.7. However, for definiteness, in the
general exposition we will consider the former.

We assume that the objective function is smooth and, in any case, that f € C!(E).
We also assume that the set E is defined through the fulfilment of certain requirements
or constraints expressed as non-strict inequalities of type g(x) < 0 or equality of
type h(x) = 0, for a suitable set of functions g and &, where g, 2 : R” — R and
g, h € C'. The set E is the feasible region or feasible set. If E = {, the problem
is said to be unfeasible and has no solution. The problem also lacks a solution if
the function f is unbounded above in E. When they exist, the identification of the
extremal points of the objective function is generally accomplished in two steps. First,
all local extremal points are found according to Definition 2.3. Then, one compares
the value of the function at these points to find the global maximum. In what follows,
the name candidate solutions will be adopted for local extremal points. Candidate
solutions can be further distinguished into boundary candidate solutions, if some of
the non-strict constraint inequalities are satisfied with equality and internal candidate
solutions, if all the non-strict constraint inequalities are satisfied as strict inequalities.
Constraint inequalities that are satisfied with equality in a candidate solution are said
to be binding or active.

In analogy to the discussion in Sect. 7.2, the identification of candidate solution-
s proceeds in two steps. Firstly, we exploit a set of necessary conditions that are
essentially the equivalent of Corollary 7.2, modified when constraints have to be
taken into account. These conditions are still called first-order conditions because
of their similarity to the unconstrained problem and because they involve first-order
derivatives. Secondly, we further screen these points to include only the actual in-
teresting points, local maxima, or local minima, depending on the problem. In this
step, we essentially follow considerations similar to those reported in Corollary 7.4.
The following discussion will mainly emphasise the first step, presenting necessary
(and, in general, not sufficient) conditions that candidate solutions must satisfy. This
is the step that is often the most important and complicated. Even if the identification
of extremal points is addressed here more generally than in the previous chapters,
all the results we have derived so far apply. Thus, if E is compact, we know that
a solution, possibly not unique, must exist. In this case, we expect to find at least
one candidate solution. Moreover, if we further assume that the objective function is
strictly concave, then we expect only one candidate solution associated to the maxi-
mum of the function. Before presenting the general results, it is useful to introduce
the basic tools by analysing simpler cases.

7.7.1 One Dimensional Problems

Consider the function f : [a,b] C R — R with f € C L([a, b]). We want to solve
the following problem:

max S x). (7.1
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Fig.7.9 The pointx = 0.5and x = 1.5 are critical points. The first is a candidate solution while the
second corresponds to a minimum. The point x = 2 is also a candidate solution because f'(2) > 0

That is, we want to find the maximum value of the function f in the interval [a, b].
Refer to Fig. 7.9 for an example. The internal candidate solutions are the local max-
imum point x that belongs to the open interval (a, b). In these points, Corollary 7.2
dictates that f'(x) = 0. The points x = a and x = b are possible boundary candidate
solutions. These two points are somehow special. In fact, x = a is a local maximum
if there exists a (sufficiently small) 2 > 0 such that the function does not increase
in the interval [a, a + h]. Analogously, x = b is a local maximum, if there exists
a (sufficiently small) 2 > 0O such that the function does not decrease in the interval
[b—h, b].Since f € C!, the two requirements translate, respectively, into f/(a) < 0
and f'(b) > 0. Thus, we have the following.

Lemma 7.1 [f the point x solves the problem (7.1) then

e cither it is an internal solution x € (a, b), in which case f'(x) = 0;
e or it is a boundary solution x = a, b, in which case f'(a) < 0or f'(b) > 0,
respectively.

The reader must be aware that, in general, simply checking the conditions above is
by no means sufficient for the identification of candidate solutions. As in the case
of unconstrained maximisation, sufficient conditions can be obtained in some cases
by looking at second-order derivatives. We will return to this problem in Sect. 7.7.5.
In this case, checking second-order derivatives might not be necessary for boundary
solutions x = a, b. If the derivative satisfies the strict inequality, then the boundary
point already qualifies as a candidate solution.



192 7 Differential Calculus of Functions of Several Variables

» Example 7.19 (One-dimensional parametric problem) We are interested in the
maximum of the function f (x) = x> 4 cx in [—1, 1] as a function of c. The internal
solutions must satisfy the equation f’(x) = 3x? 4+ ¢ = 0. This equation has two
solutions at the points x§ = +./[c[/3. Note that x} € [—1, 1] only if ¢ € [-3, 0].
In these critical points, the value of the function is f(x}) = F2(|c|/ 3)3/2 5o that we
have only to keep the point x*.

Next, consider the boundary point x = 1. It is a local maximum when f’/(1) =
3+ c¢ > 0, thatis, if c > —3. The value of the function at this pointis f(1) = 1+c.
Instead, the boundary point x = —1 is a local maximum when f/(1) =3 + ¢ < 0,
that is, ¢ < —3. The value of the function at this pointis f(—1) = —1 —c.

In conclusion, for ¢ < —3 there is only one candidate solution: the maximum of
the function is reached at x = —1 and is equal to —1 — c. For ¢ > 0 there is only one
candidate solution: the maximum of the function is reached in x = 1 and is equal to
1 + c. For ¢ € [—3, 0] there are two candidate solutions: x = x* and x = 1. The
maximum of the function is then max{2(|c|/3)%/%, 1 + c}.

An alternative way to identify the points x that satisfy the necessary conditions of
(7.1) is to think of them as part of the solutions (x, A1, A2) of the following system
of equations and inequalities:

') +r—2r2=0,
x—a)l 1 =0, a—x<0, A =0, (7.2)
b—x)=0, x—b<0, X >0.

To see it, note that there are three possible types of solution. The first type is when
Al =i =0,s0thata —x < 0,x —b < 0and f'(x) = 0. This corresponds
to a critical point that is internal or at the boundary and that satisfies the necessary
conditions in Lemma 7.1. The second type is when A; = 0 and A > 0, implying
x = band f'(b) = Ay > 0. This is a possible boundary solution. Analogously,
if A = 0and A; > O, then x = a and f'(a) = —A; < 0, which is the other
possible boundary solution. The conditions in the last two rows of the system are
usually called slackness conditions. The reason is that one of the factors on the left-
hand side of the equation can be “slack”, i.e. not equal to zero, but their product
must always be zero. The auxiliary parameters A and X, introduced in (7.2) are
the Lagrangian multipliers. The next proposition introduces a more compact, and
commonly adopted, notation for the first-order necessary conditions.

Lemma 7.2 Given the problem in (7.1) consider the Lagrangian function or La-
grangian, for short, L(x, A1, A2) = f(x) —Ai1(a — x) — Aa(x — b). Then the system
(7.2) can be equivalently expressed as

0L =0,
Aoy, L =0,%>0,0,L>0,i=1,2.
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It would be wrong to think of the system above as the first-order conditions of the
unconstrained maximisation of the Lagrangian function. The Lagrangian function is
clearly unbounded above. Rather, the conditions on A; are the necessary conditions
for a local minimum constrained by the requirement that A; > 0: either A; = 0 and
dL/0A; = 0orA; > 0and dL/dx; = 0. In this sense, the solutions of the system in
Lemma 7.2 can be thought of as saddle points.

» Example 7.20 (Saddle point interpretation) Consider the Lagrangian in Lem-
ma 7.2 and define the function p(x) = miny, j,>0L. f x > borx < a,
then L is unbounded from below, p(x) = —oo. If instead x € [0, 1], then
p(x) = f(x). Thus, the original maximisation problem maxye[q 5] f(Xx) can be
restated as max,cr p(X) = max,er miny, 3,>0 L.

In many applications, the Lagrangian function and the multipliers’ values are
given a specific meaning, so that the saddle point analogy might become useful.

7.7.2 Two Dimensional Problems

Consider two functions f, g : R2 — R, and the problem:

max fX), E={x=(x1,x)ecR*|gx) <0}. (7.3)

Both f and g are assumed to be continuously differentiable. The boundary of the
region E is defined by those points (x1, x2) for which g(x, x2) = 0. Assume that if
g(x) =0, then |[Vg(x)|| > 0, that is, the partial derivatives of g cannot both vanish
on the boundary of E. Without loss of generality, we can then assume d»g # 0 so
that, according to Theorem 7.13, the boundary of the region can be locally described
by a continuously differentiable function x, = h(x;) with A'(x;) = —d1g/dg.
The tangent to the function % in x1, that is, the tangent of the curve g(xy, x2) = 0
in (x1, h(x1)), is along the direction of the vector (1, —d;g/92g). Therefore, the
direction orthogonal to the surface is along the vector Vg = (d1g, 02g). See the
example in Fig. 7.10. This is a consequence of the fact that the gradient is the
direction of the steepest increase of the function, that is, the direction along which
the directional derivative is maximal (see Sect. 7.2). Since we consider the domain
defined by g(x) < 0, the gradient on the boundary points outwards with respect to
the set E.

Returning to our original problem (7.3), a point X is an internal candidate solution
if g(x) < 0 and it is a local maximum of f, so that V f(x) = 0, or a boundary
candidate solution if g(x) = 0 and there exists a neighbourhood N (x) of x such that
foranyy € N(x)NE, f(y) < f(x). The latter condition implies that at the point x,
the direction of increase of the function f must point outward, towards the exterior
of the set E. In other terms, V f(x) should have the same direction as Vg(x). Both
conditions can be written as the solutions (x, A) of the following system:
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Fig.7.10 The vector 10 1
(=2, —1) is normal to the
implicitly defined function or 1
g(x,y) =
x2—12x —y+39=0in 81 ]
the point (5, 4). Indeed, s L |
according to Theorem 7.12,
the tangent of the curve in 6 L |
the same point has equation
y=14—-2x 5 L ]
4 - -
i x g(x,y)=0 ——
2 5 T
2 3 4 5 6 7 8 9 10

Vfx) —AVex) =0, 7.4)
gL =0, g(x)<0, A>0. '
If »x = 0, then g(x) < 0 and the point is a critical point V f (x) = 0. This corresponds
to an internal or boundary candidate solution. In contrast, if A > 0, then g(x) = 0
and V f(x) = AVg(x). This corresponds to a boundary solution. In analogy to the
one-dimensional problem, we can summarise our analysis in the following way.

Lemma 7.3 Given the problem in (7.3) consider the Lagrangian function L(x, A) =
f(X) — Ag(x). Then the system (7.4) can be equivalently expressed as

Vil = 0,
ABL =0, A>0, 3, L >0.

The expression Vi represents partial derivatives with respect to x1 and x». The same
considerations about the meaning of this system of equations that were made for the
one-dimensional case still apply. In general, more than one constraint can be added
to the Lagrangian, and each constraint has its own multiplier.

» Example 7.21 (Two-dimensional problem) Find the maximum points (x1, x2) of
the function f(x1, x2) = (x1 — x2)? such that x, < 4 — x? and x, > x? — 4. First,
note that the set defined by the two inequalities is compact and the objective function
is continuous, so the problem has a solution. The Lagrangian function reads

L(x1, x2, A1, A2) = (x1 — x2)% — A (X + x2 — 4) — 22 (x7 — x2 — 4),
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the first-order conditions with respect to x; and x3,
x1—x2=x1(A1 +22), x1—x2=0R2—2A1)/2,
and the constraints with the slackness conditions,

MOT x4 =0, 2 >0,x74+x—-4<0,

MGl —x—4) =0, A& =0,x7 —x—4<0.

Assuming A1 = X = 0 implies x| = xp and the fulfilment of the constraint
inequalities x12 +x1—4 <0imposes x; € (1/2—/17/4, —1/2+ /17/4). In these
points, the value of the function is 0 and they are local minima. So we can conclude
that there are no internal candidate solutions. For the case A; = 0 and A, > 0, the
solution should satisfy x| —xp = x1X2, x] —x2 = Ap/2,and x; = )cl2 — 4. The only
solution is the pointa; = (1/2, —15/4) with A, = 17/2 > Oand f(a;) = (17/4)2.
The Lagrangian function is symmetric when x; and x, are exchanged, if one also
exchanges the multipliers. Thus, a) = (—1/2, 15/4) is another candidate solution
with A1 = 17/2, A, = 0 and f(ay) = (17/4)2. Assuming A1, A> > 0, we must
have x; = 4 — x? = x} — 4, that is x, = 0 and x; = 2. Substituting into the first
two equations of the system, it is clear that there are no solutions of this kind. In
conclusion, the function is maximised in a; and a; and its maximum is (17 /4)2.

The next section illustrates a few additional results that are necessary for the
generalisation of the previous analysis to higher-dimensional problems and multiple
constraints.

7.7.3 Theorems of the Alternatives

The theorems in this section offer alternatives, that is, mutually exclusive propo-
sitions. If one proposition is false, then the other is true. We start with a theorem
attributed to the Hungarian mathematician and physicist Gyula Farkas (1847-1930).

Theorem 7.17 (Farkas’ lemma) Consider the convex cone C generated by the k
vectors {ay, ..., ax} belonging to R", as in Definition 1.24, and a vector a € R".
Eithera € C,or 3y € R" suchthaty-a; <0Vj=1,...,k, andy-a > 0.

Proof First, note that if a € C, then there exists nonnegative (x1, ..., xg) such that
a= Zle x;a;. Then Vy such thaty - a; < 0,y - a < 0. Thus, the two alternatives
cannot be true at the same time.

Next, we prove that if the second alternative is false, that is, if Vy € R” such that
y-a;<0Vj=1,...,kitisy-a < 0, thena € C. By Theorem 5.19 we know
that the convex cone C is closed. Thus, according to Theorem 4.12, 3b € C, which
is closest to a. For + > 0, consider the vector b + ta; with j = 1, ..., k. Then
la—b—za; |2 =|a—b|? - 2taj-(a—b)+ t2||aj||2. Since this expression must
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be greater than ||a — b||? for any positive 7, it must be a; - (a—b) < 0. For the
hypothesis of the theorem, this implies that a - (a —b) < 0. Consider next the vector
(1 — £)b, which for sufficiently small ¢ is in C. The square of the distance between a
and (1 —)bis [|[a—b+1b|> = ||la—b|>42tb- (a—b) 42| b||>. By definition this
expression must be greater than ||a — b||? for any positive 7, therefore we must have
b - (a —b) > 0. Taking the two inequalities together, we have (a —b) - (a—b) < 0.
This implies ||a — b|| = 0, that is, a = b, which proves the assertion. ([

The previous theorem does not change if the direction of the inequalities is reversed:
it is just a matter of choosing —y instead of y. Theorem 7.17 is stated differently in
different fields of application. We have the following equivalent statement of Farkas’
lemma.

Corollary 7.5 Given a n x k matrix A and a vector a € R”, the following two
statements are alternatives.

e Ix € R¥ x > 0 such rhat Ax = a;
e Jy € R" such thatyTA <0andy-a > 0.

The column vectors of the matrix A in Corollary 7.5 are the vectors {ay, ..., a;} of
Theorem 7.17. The second theorem is named after the Israeli-American mathemati-
cian Theodore Motzkin (1908-1970).*

Theorem 7.18 (Motzkin’s transposition theorem, reduced form) Given a nonzero
n x k matrix A and a n x h matrix C, the following two statements are alternatives.

e Ix; € RX, x| > 0 and 3x5 € R" such that Ax; + Cx, = 0;
e Jdy € R" such thatyTA < 0and yTC = 0.

Proof The two statements cannot be true at the same time, otherwise we would have
x; > 0,yTA « 0, and yAx; = 0. We will prove that if the first statement is false,
then the second is true. Assume that there are no vectors x; > 0 and x, such that
AXx| + Cx; = 0. This implies that there are no three vectors z; € RI;O, 2>,13 € ]R};O,
such that Az; + B(zp —z3) = 0 and 1-z; = 1. In fact, if the first system had
a solution with z; = 0, the second condition would be false. This is equivalent to
saying that there are no solutions with z € Rkjozh for the system Bz = b with

A C —-C 0nx1
B — ,b — nx ,
<11xk O1xn 01><h> ( 1 )

4 The typical statement of Motzkin’s theorem is slightly more general. For our purposes, the present
reduced form is sufficient.
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where 0 and 1 stand for matrices of zeros and ones, respectively, of the indicated
dimensions. By Corollary 7.5, this implies that there exists a vector of dimension
n+1,y = (y1, Y0), such thatyTB < 0 andy - b > 0. In terms of the component of
y, this becomes leA + yol <0, leC <0, leC >0, and yp > 0. That is, yIC =0
and yIA < —ypl <« 0, which is precisely the second statement. O

For completeness, we review a third result, attributed to the German mathematician
Erich Stiemke (1892-1915), even if we are not using it in what follows.

Theorem 7.19 (Stiemke’s lemma) Given an x k matrix A, the following two state-
ments are alternatives.

e Ix € R¥, x > 0 such that Ax = 0;
e Jy € R" such that yTA < 0.

Proof The two statements cannot be true at the same time, or we would have x > 0,
yTA > 0,and yT Ax = 0. Assume that the second statement is false. This means that
there is no y such that yTA < 0 and yTA1 < 0. In fact, if the first inequality implies
yTA = 0, then the second inequality is violated. Note that the second inequality can
be expressed asy-(—A1) > 0. Thus, by Corollary 7.5, 3x > 0, such that Ax = — A1,
that is, A(x + 1) = 0. Because x + 1 > 0, the first statement is true. U

7.7.4 First-Order Conditions

We are ready to discuss the general problem with both equality and inequality con-
straints. To avoid unnecessary repetitions, we anticipate here some definitions that
will be commonly used in all statements. We consider an open set D € R” and a con-
tinuously differentiable real-valued function f € C (D). Let Gy = {g1, ..., gk} be
a set of k continuous differentiable real-valued functions that represent the inequality
constraints g; € CYp),vi=1,...,k. Eg = Ni_{x | g (x) < 0} is the set of
points in which these constraints are satisfied. Let H; = {hy, ..., h;} be a set of
continuously differentiable real-valued functions that represent equality constraints
hi e CY(D),Yi=1,...,1. Eg = ﬂlj:]{x | hj(x) = 0} is set of points in which
these constraints are satisfied. We assume £ = DN Eyg N Eg # .

This section introduces necessary first-order conditions for the candidate solutions
of the problem maxxcg f(X), expressed as relations between the gradient of the ob-
jective function and the gradient of the binding constraints. They are the constrained
equivalent of Corollary 7.2. Our first result, named after the German mathematician
Fritz John (1910-1994), is extremely general.



198 7 Differential Calculus of Functions of Several Variables

Theorem 7.20 (Fritz John) Let x* be a candidate solution of the problem maxycg
f). Then A" € REE!, with 3 = 0if g;(x*) < 0, Iu* € R, (A%, u*) # 0, such
that

k I
MVFED) =D Ve + Y wiVh(x*).
i=1 j=I1

Proof Assume that a point x* is a candidate solution and that, without loss of gen-
erality, only the first m constraints are satisfied with equality, that is, g;(x*) = 0
fori =1,...,mand g;(x*) < Ofori =m+1,...,k.If the equality constraints
Hj are not independent in x*, then Iu* # 0 such that lezl ,u;‘.Vh j(x*) = 0 (see
Theorem 7.16). In this case, the statement is satisfied by setting A* = 0.

Suppose instead that the equality constraints H; are independent in x*. Then, by
continuity, there exists an open ball B(x*,¢) C D, centred in x* and with radius
€, such that Vx € B, the constraints H; are independent. We can choose ¢ small
enough so that Vx € B, g;(x) < 0,i =m + 1, ..., k. Because the functions in H;
are independent, by Theorem 7.14, I components of any point x € B N Ey can be
written as a continuous and differentiable function of the other components. Without
loss of generality, we assume that they are the last /, so that Vx € BN Eg, X =
(z, G(2)), where z belongs to an appropriate open neighbourhood N'(z*) € R"~!
of z*, the vector of the first n — [ components of x*, and where G : R"/ — R/
is a continuously differentiable function such that G(z*) are the last / components
of x*, that is, (z*, G(z*)) = x*. The elements of B N E correspond to the elements
z € N'(z*) such that g;(z,G(z)) <0,i =1,...,m.

Since x* is a local maximum, there are no points z € N’(z*) such that Af(z) =
f(z,G(z)) — f(x*) > 0and g;(z,G(z)) < 0,i = 1,...,m. Consider u € R*~/,
z* + nu so that, by the Taylor approximation,

Af(z" 4 nu, G(z" 4+ nu)) = nV f(x) - (u, J(x")u) + o(n),
gi (" +nu, G(Z* + nu)) = nVg;(x) - (u, Jx")u) + o(n),

where J (x*) is the Jacobian of the function G in x*. This must be true for any > 0.
Thus, #u € R”~! such that V £ (x*) - (u, J (x*)u) > Oand Vg, (x*)-(u, J(x*)u) < 0,
i =1,...,m.By Theorem 7.14, the vectors (u, J(x*)u) withu € R correspond
to the vectors y € R” such that Vhi;(x*) -y = 0, j = 1,...,[. Taking all the
conditions together, we conclude that Ay € R” such that yTA « 0 and yTC = 0,
where AT = (—V f(x*) Vg1 (x*)...Vg,(x*)) and CT = (Vh(x¥)...Vh;(x¥)).
Thus, by Theorem 7.18, there exist A* € R™H A* > 0, and Lt e R!, such that
AL* + Cp* = 0, which reduces to the statement. (Il

The vector A collects the multipliers associated with the inequality constraints, while
1t collects the multipliers associated with the equality constraints. The multiplier-
s of non-binding inequality constraints are set to zero. Note that in the Fritz-John
condition, there is also a multiplier A associated with the gradient of the objective
function. Theorem 7.20 is so general that it may not provide significant information.
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For example, if the constraints in H; are dependent in a point X, then the implica-
tion of Theorem 7.20 is trivially satisfied in x taking A = 0 and u # 0 such that
le: 1 mjVh;(x) = 0, irrespective of whether or not x is a candidate solution. If in
X, gi(x) = 0 and Vg;(x) = 0, the implication of Theorem 7.20 is trivially satisfied
by setting A; = 1 and all other multipliers equal to zero. These examples reveal that
to extract more information from Theorem 7.20, we need to make further assump-
tions about the nature of the constraints. These assumptions are commonly named
constraint qualifications or regularity conditions.” The simplest case is when there
are no binding inequality constraints and the equality constraints in the candidate
solution are independent.

Theorem 7.21 (Lagrange) If there are no binding inequality constraints and the
equality constraints Hj are independent in a candidate solution X*, then there exists
a p* € Rl such that

1
VFEY =Y wivh(x").

j=1

Proof Given the hypothesis, since there are no binding inequality constraints,
Theorem 7.20 implies that 3»g > 0 and 3u’ € R! such that AoV f(x*) =
le:] u’th j(x*). Note that it must be A9 > 0, or the equality constraints would
be dependent, which is ruled out by hypothesis. Consider uj = p/j /A to derive the
statement. ([

In a candidate solution, the gradient of the objective function belongs to the subspace
generated by the gradients of all the equality constraints. If there are constraints that
are dependent on the entire set D, or in a neighbourhood of the candidate solution,
then they are redundant and can be eliminated. If there are n independent equality
constraints, then £ # (J consists of a single point. This is the only candidate solution,
and Theorem 7.21 is trivially satisfied. The previous theorem clearly applies when the
original problem has no inequality constraints. If inequality constraints are present,
a second simple conclusion can be obtained if all binding inequality constraints and
equality constraints are independent.®

Theorem 7.22 (Karush-Kuhn-Tucker) If the binding inequality constraints
gi(x*) = 0,i = 1,...,m and the equality constraints H; are independent in a
candidate solution X*, then there exista A* € R", \* > 0, and a u* € R!, such that

5 There are many examples of constraint qualifications encountered in applications. We cannot
review but a few cases. The interested reader is referred to specific textbooks on optimisation
theory.

6 This theorem, credited to the American mathematicians William Karush (1917-1997), Harold
Kuhn (1925-2014), and Albert Tucker (1905-1995), was originally derived without equality con-
straints. Although less historically accurate, it is convenient to present it in a more modern version.



200 7 Differential Calculus of Functions of Several Variables

m 1
VFE) =D MVgGE) + Y wiVi(x").

i=1 j=1

Proof The proof is similar to the proof of Theorem 7.21. The coefficient A implied
by Theorem 7.20 cannot be zero. Thus, it can be set to 1 by dividing all coefficients
by its value. (]

The multipliers of the non-binding inequality constraints have been set to zero. In
a candidate solution, the gradient of the objective function has a component in the
convex cone generated by the gradients of all binding inequality constraints and a
component in the subspace spanned by the gradients of all equality constraints. The
constraint qualification in Theorem 7.22 is generally known as linear independence
constraint qualification. To avoid dependence, it is generally convenient to express
constraints (equality or inequality) as regular or non-singular curves, that is, using
continuously differentiable functions g (or /) such that if g(x) =0, |[Vg(Xx)| > 0.

» Example 7.22 (Mangasarian—Fromovitz constraint qualification) Because in The-
orem 7.20 the multipliers of the inequality constraints are restricted to be nonnegative,
a useful result can be derived even if the constraints are dependent. Suppose that in
a candidate solution x* the equality constraints H; are independent and there exists
a vector u € R” such that Vg;(x*) - u < 0 for all binding inequality constraints,
i=1,...,m,and th(x*) -u = 0, for all equality constraints, j = 1, ..., /. Con-
sider the expression in the statement of Theorem 7.20. Because the constraints H;
are independent, it must be A* > 0, that is, at least some components of A* must be
nonzero. Multiplying by u,

k
V(X u= ZA;‘Vgi (x*) - u.
i=1

If )»3 = 0, then EI)»E* > 0, which leads to a contradiction as the left-hand side would
be zero and the right-hand side would be strictly negative. Thus, A§j > 0 and we can
derive the same expression of Theorem 7.22.

Based on the previous results, we can define the Lagrangian function associated
with the optimisation problem.

Lemma 7.4 (Lagrangian function) Define the Lagrangian function

k 1
L) =0 =D higi() — Y pjhj(x).
i=1 j=1
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Under the constraint qualification of Theorem 7.22 (or Example 7.22), if X* is a
solution of maxxcg f(X), there exist a vector A* € R];O and a vector u* € R! such
that (x*, A*, u*) solves -

VxL =0,
A0, L=0,2;>0,0,L>0,i=1,...,k,
3MjL=0,j=l,...,l.

The system that appears in the previous statement contains n + k + [ equations,
relative to first-order conditions with respect to variables and multipliers, and 2k
inequalities, relative to slackness conditions.

» Example 7.23 (Weak and strong duality) Analogously to what we have done in
Example 7.20, starting from the Lagrangian in Lemma 7.4, we can define the function
p:DCR'— R,

p(x) = min  L(X, A, ).
AGR"ZO,;LER"

If x ¢ Eg N Ep, then the Lagrangian is unbounded from below and p(x) = —oo.
Ifx € EgN Eg, p(x) = f(x). The original maximisation problem, that is, our
primal problem, can be restated as the unconstrained problem maxyep p(x). Define
the Lagrangian dual d : Rko x R" - R,

=

d(A, p) = max L(x, A, p).
xeD

The Lagrangian dual problem is the problem min, €RY . peRh d(A, p). According to
Theorem 1.4, h

min  max L(X,A, %) > max min L(X, A, p).
XER];O,/LER” xeD xeD XERI;O,/LER”

Thus, the solution of the dual problem is an upper bound to the solution of the
primal problem. This result is called weak duality. Because both p and d have
values in the extended real number system, the inequality remains meaningful also
when the functions considered are unbounded. With some further hypotheses on the
objective function f and the nature of constraints, it can be proved that the solutions
of the primal and dual problems are actually the same. This is called strong duality.
Strong duality can be useful because sometimes the solution of the dual problem is
more accessible than the solution of the primal problem. For the specific conditions
under which strong duality applies, the reader is referred to textbooks specialised in
optimisation theory.

» Example 7.24 (Intertemporal consumption-saving problem) The vector ¢ € Rzo,
¢ = (cp,...,cr—1) represents the consumption plan of an economic agent over
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T — 1 periods. The agent starts with an allocation wo > 0 and what is not consumed
bears fruits, so that w;y; = yw; — ¢;, with y > 1. The utility the agent obtains
from the consumption plancis U(c) = ZZT:_OI B log ¢y, with 8 > 0 representing the
intertemporal utility discount factor. We are interested in the consumption plan that
generates the highest utility, under the constraint that the final amount is nonnegative
Wr > 0. The Lagrangian of the problem is

T-1 T-1 T-1
L= Z B logc, + Z AtCr — Z (W1 — ywr +¢;) + Arwr,
t=0 t=0 t=0

and the first-order conditions

t
ﬁ—:;Ll,—A,,z:o,...,T—l

Ct
Y =p—1,t=1,...., T -1
AT = UT—1.
The solution requires ¢; > 0, sothatvVt = 1,...,T — 1, A = 0, u; > 0, and

¢; = B'/u;. In turn, this implies A7 > 0, and consequently Wy = 0. Iterating the
second equation of the system written in terms of consumption, ¢; = Byc;—1, we
get ¢; = (By)’co. From the intertemporal relation of the amount owned, we also get

woy = ZZT;()I ¢;/y'T!. Substituting the previous equation and summing the partial
geometric series, we obtain the optimal initial consumption ¢y = woy (1 — 8)/(1 —
ﬂT). The optimal consumption at 7 then reads ¢; = woy (By)' (1 — B)/(1 — ,BT).
During 7' — 1 dates, consumption increases or decreases according to the product
By . This product represents the joint effect of the returns on savings and their relative
utility.

7.7.5 Second-Order Conditions

In this section we consider a point x* € E that satisfies the first-order conditions of
the previous section. We want to investigate whether the point actually represents a
candidate solution. For this purpose, we need a few definitions that are better antici-
pated here, so that the following statements will be simplified. At a point x* € E, let
E IJ; (x*) be the orthogonal complement of the gradients of all equality constraints,

Ef) ={veR"|Vhjx") -v=0,j=1,...,1},
E é‘ (x*) the orthogonal complement of the gradients of all binding inequality con-

straints,
EGx") ={veR" | Vg;x") -v=0,i=1,....,m},
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E é; (x*) the orthogonal complement of the gradients of all binding inequality con-
straints with positive multipliers,

EGHG&H={veR" | Vgx") - v=0,u; >0,i=1,....m},

and C, (x*) the polar cone (see Definition 1.26) generated by the gradients of the
inequality constraints with zero multipliers,

C&O(x*)z{veR"|Vg,-(x*)-v§0,,ui=0,i=1,...,m}.

Some of these sets can actually be the entire space R” if some type of constraints
is missing. In this section, all binding constraints are assumed to be independent.
The objective function and the constraints are continuously twice differentiable. We
denote by Hy(x), H;’(X), j=1,...,1,and Hig(x), i=1,...,k,the Hessian of the
objective function, the equality constraints, and the inequality constraints, respec-
tively. Following considerations similar to those in Corollary 7.4, a set of sufficient
or necessary conditions can be derived for the problem with equality constraints.

Theorem 7.23 (Second-order conditions for equality constraints) Consider x* €
E = D N Ey. Assume that 3p* € R such that V f (x*) = le‘:l ,uthj(X*).
Define

l
HL(X") = Hp(x") = ) uiH (x5,
j=1

Necessary condition: if x* is a constrained local maximum, then Vv € E [J; (x%),
vT Hp (x*)v < 0. Sufficient condition: if Vv € EIJ; (x*), vTH; (x*)v < O, then x* is
a constrained strict local maximum.

Proof Because the functions in H; are independent at x*, by Theorem 7.14, there
exists a neighbourhood B of x* such that the / components of any pointx € Eg U B
can be written as a continuous and differentiable function of the other components.
Without loss of generality, we assume that they are the last /, so that Vx € B N Ey,
x = (z, G(z)), where z belongs to an appropriate open neighbourhood N'(z*) C
R~ of z*, the vector of the first n — I components of x*, and where G : R - R
is a continuously differentiable function such that G(z*) are the last / components
of x*, that is, (z*, G(z*)) = x*.

By Theorem 7.14,Vj = 1,...,1, V;hj + Vyh;J = 0 identically in B N Ep,
where J is the Jacobian of G, V, indicates the vector of partial derivatives with
respect to the first n — [ components and Vy the vector of partial derivatives with
respect to the last/ components. By taking a further partial derivative, using the chain
rule and after some algebraic manipulation, we discover that, identically in BN Ey,

[
(I J@)T) H;(x) (sz)) + D draih ;O HE (%) =0,
k=1
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where [ stands for the n — [ dimensional identity matrix and HkG (x) for the
Hessian matrix of the k™ component of the function G. Consider the function
F(z) = f(z, G(z)). Using the chain rule to obtain its Hessian,

l
Hr @) = (I J@T) Hy (%) ( sz)> + 3 drrk fOHE (0,
k=1

By hypotheses, 0,4+« f (X*) = lezl /1,;‘. On—i4+kh j (x*). Substituting the expression
derived above, we finally obtain

Hr(2") = (I J@)T) HL(x") ( J(IZ*)> :

Note that x* is a constrained extremal point of f in B N Ey if and only if
z* is an unconstrained extremal point of F in N’(z*). From the definition of E L
Vu e R* ! v=(uul) e EIJ; and Vv € EIJ;, Ju € R" such that v = (u, uJ).
Hence, the statements of the theorem come directly from Corollary 7.4 applied to
the unconstrained maximum z* of the function F (z). ([l

According to the necessary condition, if 3v € EL vT Hy (x*)v > 0,then x* cannot be
acandidate solution. The second statement is a sufficient, but not necessary, condition
for identifying candidate solutions. The symmetric matrix Hy (x*) is required to
be negative definite with respect to all vectors orthogonal to the gradient of all
constraints.

» Example 7.25 (Minimal relative entropy for discrete distributions) Let p € R ,,
Y '_, pi = 1beadiscrete probability distributions on n possible outcomes. We want
to find the defective probability distribution q € R” ,, Y igi =a,with0 <a <1,
that has the minimal relative entropy (or Kullback-Leibler divergence) with respect
to p, defined as D(p, q) = Y7, pi log pi/q;. Minimising D (b, q) is equivalent to
maximising —D (b, q). Thus, ignoring an ineffectual constant, we can consider the
maximisation problem Lagrangian:

n n
L(q, ) =) piloggi =2 _gi—a)+ Y igi
i=1 i=1 i
and obtain the first-order conditions with respect to the ¢’s,

pi/gi=A—ui, i=1,...,n.

It must be g; > 0, u; = 0, and we must set A > 0. The solution then takes the form
qi = Ap;. By imposing the constraint, we find A = a, so that q = ap. The Hessian
H(q) is a diagonal matrix with entries (—1/(ap1), ..., —1/(apy,)) and the Hessian
of the equality constraint is zero, so Hy = Hy. There are no binding inequality
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constraints. Thus, for any nonzero vector u, it is uHpu = — ) 7, ”12 /2pi) <
0 and by the second statement of Theorem 7.23 this point is guaranteed to be a
maximum. In conclusion, the probability distribution with the lowest divergence
from p is proportional to it, or equal, if a = 1.

Theorem 7.24 (Second-order conditions) Consider x* € E. Assume that only the
first m inequality constraints are binding in X*, g;(x*) = 0,i = 1,...,m and
gi(x*) < 0,i > m. Assume further that there exist \* € Rgo and p* € R! such that

m 1
VI =D AVeix*) + > uhVhj(x").

i=1 j=1
Define

m I
HL(8%) = Hp(x*) = ) M HF () = ) wiHj (5.
i=1 j=1

Necessary condition: if X* is a constrained local maximum, then Vv € E IJ; (x*) N
Eé(x*), vTH; (x*)v < 0. Sufficient condition: if Vv € EIJ;,(X*) N EJG‘+(X*) N

Cgo (x*), vT Hy (x*)v < 0, then X* is a constrained strict local maximum.

Proof For the necessary condition, note that if x* is a constrained local minimum,
it must also remain so when all inequality constraints are replaced by equality con-
straints. Therefore, the first statement follows from Theorem 7.23.

Next we will prove that if the point is not a constrained strict local maximum, then
the sufficient condition is violated. If x* is not a constrained strict local maximum,
then there exists a sequence of feasible points (x,, = x* + §,u,), with |u,| = 1,
8, > 0, such that §, — 0 and f(x,) > f(x*). By Taylor approximation, Vi =
1,...,mandVj=1,...,1[,

2

)
8,V (") -y + —uT HE (Xu, + 0(87) <0,
2

8
8, Vhj(X") - u, + ?"uT H(x*)u, + 0(8;) =0.

Consider the Taylor approximation of Af(x) = f(x) — f(x*),

2
Af(x) =8, VfEE") -u+ %"uTHf(x*)u + 0(63).

Because (6,uy) is a bounded sequence, it must have a converging subsequence. So,
without loss of generality we can assume that Ju, ||u|| = 1, such that u, — u. Then
Vi=1,...,mandVj=1,...,[,itmustbe Vg;(x*) -u < 0and VA ;(x*)-u=0.
By the first-order condition, if A; > 0, and V g; (x*) -u < 0, then definitely Af < 0.
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Thus, it mustbeu € E IJ; NE JG; N C - Using the first-order condition,

82
Af(x) = ?"u"' Hi(x*)u + 0(82),
and it must be uT Hy (x*)u > 0. (Il

According to the necessary condition, if Iv € Eﬁ N EJG-, vTH; v > 0, then x*
cannot be a candidate solution. Note that the sufficient condition requires the matrixx
Hj (x*) to be positive definite with respect to all vectors in the polar cone of the
binding constraints with zero multipliers that are orthogonal, at the same time, to the
gradient of all other binding constraints.

» Example 7.26 (Zero gradient on the boundary) Consider the problem of finding
the maximum point of the function f(x,y) = —x%/2 — y?> — 3xy/2 such that
g1(x,y) =2x+y <0and g2(x,y) = x +4y < 0. The feasible set is unbounded,
S0, in principle, we do not know if a solution exists. Defining the Lagrangian function
L= f(x,y)—A181(x,y) — A2g2(x, y), the first-order conditions with respect to
the variables x and y are

—x —3y/2 =211 + X2,
—2y —3x/2 =11 +4x,.

The gradient of the function is zero only in (0, 0), thus there are no internal candidate
solutions. It is easy to verify that the system has no solution for A1 > 0, 1, = 0
or for Ay = 0, 2> > 0. Hence, the only possible solution is (x, y) = (0, 0) with
A1 = A = 0. The Hessian matrix of the function f is constant and reads

-1 =3/2
Hp = (—3/2 2 ) ’

so that the origin is a saddle point. However, considering the vector v, = (1, @),
we have vi H Ve = —1— 20> — 3a. This quantity is negative when & < —1 or
a > —1/2. The vectors belonging to the polar cone defined by the gradient of the
constraints in (0, 0), dg; = (1,2) and dgy = (1, 4), are identified by the vectors
ve Witha < —2 and ¢ > —1/4, see Fig. 7.11. Thus, the sufficient condition of
Theorem 7.24 applies and the origin is an acceptable candidate solution. Being the
only one, it represents the solution of the problem.

» Example 7.27 (Two-dimensional parametric problem) Let f(x,y) = x> + ay?
witha € R, g1(x,y) = x%— y — 1,and g>(x, y) = y — 1. Find the value F(a) =
maxy, y f(x,y), such that g;(x, y) < 0and g2(x, y) <0.
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Fig. 7.11 Heat map of the function f(x, y) discussed in Example 7.26. The constraints identify
the bottom-left area, between the dashed lines. In the origin, the function grows in the directions
between the dotted lines

From the Lagrangian function L = f — A1g1 — A2g2, the first-order conditions
read
2x(1 — A1) =0,
2ay = Ay — A1,
MEP—y—1)=0, 4, >0, x>’—y—1>0,
l(y—-1)=0, 2>0, y—1=0.

Setting A1 = A» = 0 we find that the origin (0, 0) is the only internal critical point.
The Hessian matrix of the objective function f reads

20
Hy= <0 2a> ’
The origin is never a maximum as, for any value of a, v Hyv > 0 for v = (1, 0),

Looking for candidate solutions at the boundary y = 1, wesetA; = 0and 1, > 0.
This condition identifies the point (0, 1) with A» = 2a (point A in Fig. 7.12). The
solution is acceptable only if @ > 0. The gradient of the constraint at this point is
dg1 = (0, 1). This is orthogonal to v = (1, 0) and vHyv > 0, so by Theorem 7.24
this cannot be a candidate solution.

Looking for candidate solutions at the boundary x> = 1 4 y, we set A; > 0 and
Ay = 0. There are two cases. If A1 # 1, the unique candidate solution becomes
(0, —1) with A; = 2a (point C in Fig. 7.12). At this point dg; = (0, —1) so that the
space of vectors orthogonal to the binding constraints is spanned by v = (1, 0). The
Hessian of the Lagrangian H; = Hy — ng at this point is

2-2 0
HL_( 0 2a>’
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Fig.7.12 The feasible set (left) and the behaviour of the maximum function (right) for Example 7.27

so that vT Hyv = 2 — 4a. Thus, this is a candidate solution if a € (0, 1/2) and
F(a) = a. If, instead, A1 = 1, we identify the points (x+(a), —1/(2a)), with
x(a)+ = £+/1T —1/(2a). We must also require —1 < 1/(2a) < 1, thatis, a > 1/2
ora < —1/2. In these points, dg; = (2x+(a), —1). The orthogonal complement of
the gradient is spanned by v = (1, 2x(a)+) and

00
B = (0 Za) ’
sothat vT H v = 4(2a — 1). In summary, these are candidate solutions ifa < —1/2,
with F(a) =1 —1/(4a).

Finally, we set A; > 0 and A, > 0. These conditions identify the points (£+/2, 1)
(points B in Fig. 7.12) in which F'(a) = 2 + a. Since in this case A, = 1 + 2a, these
are acceptable solutions only if @ > —1/2. Note that dg; and dg, are independent
and have positive multipliers. There are no nonzero vectors orthogonal to both, so
the sufficient condition of Theorem 7.24 is trivially satisfied.

In summary, if a < —1/2, the maxima are in (x+(a), —1/(2a)) and F(a) =
1 — 1/(4a), while if a > —1/2 the maxima are in (£+/2,1) and F(a) =2 +a.

7.7.6 Envelope Theorem

Suppose that the function to be maximised and/or the constraints depend on some
parameter ¢. Specifically, we consider a real parameter ¢ in an interval / and as-
sume that the objective function f(x, ), the set of inequality constraints G (t) =
{g1(x,1), ..., gr(x, 1)}, and of equality constraints H;(t) = {h|(x, ), ..., hj(x, 1)},
candepend on z. Let Ey(¢) and E¢ (¢) be the sets of points that satisfy all the equal-
ity and inequality constraints, respectively, for a given value of . We assume that
Vtel,E(t)y=DNEy()NEg(t) # ¥ and that the constraint functions are regular
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and independent. The next theorem shows that under mild regularity conditions, the
points that satisfy the first-order condition of Theorem 7.22 belong to a differentiable
curve. In addition, the theorem provides a method to compute the derivative of the
value of the objective function in those points.

Theorem 7.25 (Envelope theorem) Let Xo € E(tg) satisfy the first-order condition
of Theorem 7.22 with constraints Hj(tg) and Gy(ty) and with positive multipliers
for the m binding inequality constraints, A; > 0 and g;(x,ty) = 0, i < m, and
gi(x,t9) < O fori > m. Assume that in a neighbourhood of (X, tg) the objective
function and the constraint functions are continuously twice differentiable. Then there
exist a neighbourhood N (t9) € R and a continuously differentiable function from
N (to) to R™Hm (x(1), u(t), M(1)), such that x(t) satisfies the first-order condition
with constraints H)(t) and Gy (t), Li(t) > O fori <mand g;(x,t) < 0 fori > m.
Moreover, if F(t) = f(x(1),1),

dF(t) _ dL&®). p(0). M) _
dt Jt
) m
af (x(1), 1) ohj(x(t),1) 0gi (x(1), 1)
o E Mj(f)j—t - E )»i(l)T-

— 0 ,
i=j i=1

Proof Define the gradient of the Lagrangian

l m
dL(x, 1) =df(x,1) = Y pj(O)dhj(x, 1) = Y xi(D)dgi (x(1), 1)

i=j i=1
and consider the function G : RrH+m+1l _ gatitm

dL(x,1)
Gx, p, A, )= hjx, 1) i=1...,1
gix,t)y i=1,....m

The solution in the statement is a point (zo, fo) with zg = (X, #, A) such that
G(zp, 1) = 0,A; > Ofori <mandg;(x, f9) < Ofori > m.Notethat Gislinearin
and A, therefore, by hypothesis, it is continuously differentiable in a neighbourhood
of (zp, t9). Therefore, by the implicit function theorem, there exists a neighbour-
hood N (tp) and a continuously differentiable function z(¢) = (x(¢), u(¢), A(t)) such
that G(z(¢), 1) = 0, Vt € N(ty). Due to the continuity of the constraint functions,
one can take the neighbourhood small enough such that A;(¢) > 0 fori < m and
gi(x(t),t) < 0fori > m. This proves the first part of the statement. For the second
part, by the chain rule,

dF(t) _ af(x(t),1) dx(t)
Frae o +df (x(1), t) - T
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Substituting the first-order condition d L (x(t), t) = 0,

dF(t) Bf(X(t) t)
dt ot

+ Z,Ljdh .- 2O ZA dgi(x(1), 1) - ﬁ

i=j

By the implicit function theorem, 4 (x, ) = 0 and g; (x, t) = 0 imply dh ; (x(¢), 1) -

dx(t)/dt = —0d:h;(x(r),1) and dg;(x(¢),1) - dx(1)/dt = —0;8i(x(1),1), re-
spectively. Substituting into the above equation proves the second part of the
statement. ]

In other words, the derivative of the function F(¢) with respect to the parameter ¢
is equal to the partial derivative of the Lagrangian function with respect to ¢, taken
with the maximum point and multipliers fixed. The interpretation of the previous
theorem is different in different situations. If we know that x(¢) is the maximum
point of f(x,t) in E(¢), then the theorem can be used to calculate the derivative of
the value function F(t) = maxxecg() f (X, t). For example, this is the case when the
problem has a unique extremal point. More generally, Theorem 7.25 can be used
to describe how the value of the objective function computed in different candidate
solutions changes when the parameter ¢ is varied. In principle, it can also be applied
to curves of points that satisfy the first-order condition of Theorem 7.22 but are not
local extrema. Note that the assumption of constraint independence can be replaced
with the constraint qualification of Example 7.22.

» Example 7.28 (Utility maximisation) The utility of the consumption of a bundle
of commodities x € R’io is given by a function U(x) € c! (RZ 0) such that for
i =1,...,n,0;U > 0 (non-satiating hypothesis) and lim,, _, o+ U = —oo (Inada
condition). The prices of the commodities are p € R, and the consumption X is
affordable if x - p < w for some positive w (wealth). We want to maximise U while
keeping consumption nonnegative and affordable. The Lagrangian function of the

problem reads
n n
L=U(X) +Z)\ix,- — U (Zx,-pi — w) .
i=1

i=1
The consumption levels first-order conditions read
JUX)=—Ai+upi, i=1,...,n.

Since the function U is strictly increasing, we must have i > 0. The Inada condition
rules out any solution with zero consumption of any commodity. Thus, we must set
A = 0,Vi. The value of i is found by imposing the condition that the optimal bundle
is feasible, u = >/, x;0;U/w. If U* is the utility of the optimal consumption
level that exists by Theorem 2.30, even if we did not solve the problem explicitly,
Theorem 7.25 tells us that dU* /dw = 9,,L = . In this case, the multiplier ; can
be interpreted as the marginal utility of wealth.



7.7 Constrained Optimisation 211

In applying Theorem 7.25 to the problem with inequality constraints discussed
in Theorem 7.22, one has to check that there are no constraints such that A; = 0
and g;(x,t) = 0. If this is the case, when the value of ¢t changes, the constraints
that were not previously binding can become binding or vice versa. In fact, even if
the objective function and the constraints are continuously differentiable functions
in ¢, the solution of a problem of the type presented in Theorem 7.22 might not be
differentiable.

» Example 7.29 (Non-differentiable maximum function) Consider the function
F(t) = maxye[—1,1] tx2. This corresponds to the maximum of the function tx?
with constraints x — 1 < 0 and —x — 1 < 0. The objective function and the con-
straints are defined by continuously twice differentiable functions. It is immediate
to realise that F(t) = 0 if r < 0 and F(¢) = ¢t if t > 0. The function F(¢)
is not differentiable in ¢+ = 0. In fact, for t < O the constraints x — 1 < 0 and
—x —1 < 0 are not binding. The value of their multipliers in the Lagrangian problem
is zero. If # > 0, then one of the constraints is always binding and the value of its
multiplier is 2¢.

7.7.7 Minimisation Problems

The methods introduced in the previous sections can be adapted with minimal modi-
fications to minimisation problems. The multipliers A associated with the inequality
constraints in Theorems 7.20 and 7.22 must change sign. Now, they must be lower
than or equal to zero. The requirements for equality constraints remain the same.
In Lemma 7.4 we can keep the same definition of the Lagrangian function L, and
modify the slackness conditions to require A; < 0. Alternatively, we can change
the sign of the multipliers in the definition of the Lagrangian and keep the same
expression for the slackness condition. Both approaches are found in the literature.
Concerning second-order conditions, the polar cone of the gradient of the binding
inequality constraints with multipliers equal to zero must be replaced with the dual
cone, see Definition 1.26. The necessary and sufficient conditions involving the in-
equality constraints in Theorem 7.24 also change sign. The symmetric matrix Hy is
now required to be positive semi-definite for the necessary conditions and positive
definite for the sufficient conditions, with respect to the appropriate linear spaces and
cones. Apart from a possible redefinition of the Lagrangian function, Theorem 7.25
remains the same.

Exercises
Exercise 7.1 Consider the function f : R — R defined by

if (x, y) = (0, 0),
x"y"/(x? 4+ y?) otherwise,

flx,y)=
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with n and m nonnegative integers. For which values of n and m is the function
continuous at (0, 0)? For which values is it differentiable? Set n = m = 1 and
compute the supremum of the function on the set of points (x, y) € R? that satisfy
the constraint x> + y> = 1. Does this supremum correspond to a local maximum of
the function in R?? Does it correspond to a strict local maximum?

Exercise 7.2 Consider the function f : R? — R defined by

20 2
ax“y ify=x-,
f(x,y)z{

By otherwise,

with «, B € R. For which values of « and 8 is the function continuous or differen-
tiable in R?? For which values is it continuous/differentiable at the origin? Let 8 = 3
and find all values of « and all vectors u, ||u|| = 1, such that Dy f(1, 1) = 3.

Exercise 7.3 Consider the function f : R*> — R defined by

Fory) 0 if (x,y) = (0,0),
X,y) =
Y e/ otherwise.

Is the function continuous at (0, 0)? Is it differentiable? Find the maximum and
minimum of the function on the set of points (x1, x2) such that max{|x|, [x2]|} < 1.
Compute the second-order Taylor polynomial of the function around the origin.

Exercise 7.4 Consider the function f : R* — R, f(x) = log(1 + Ix]I%). Use
Theorem 7.7 and the Cauchy-Schwarz inequality to derive an upper bound to the
incremental ratio | f (x) — f(y)|/|Ix — y|| in the ball of radius r centred at the origin.

Exercise 7.5 Consider the function f : R?> — R defined by
f(x,y,z) =sin(x +y) +cos(x — y) + z.

Given a generic point w = (wy, wp, w3) € R3, consider the set A(w) = [w; —
1/2, wy + 1/2] x [wa — 1/2, wy + 1/2] x {w3}. Find a Taylor polynomial that
approximates f in A(Ww) to a precision of 10~!. Use this polynomial around the
origin to approximate f (0.1, 0.1, 0).

Exercise 7.6 Find the tangent to the curve in R? implicitly defined by f(x,y) =
x3 + xy? 4+ y? = ¢ where it intersects with the axes, as a function of c.

Exercise 7.7 Consider the curve implicitly defined by the equation log(1 + x> +
y%)+log(1+x?) = c. Find the points of R? where the tangent to the curve is parallel
to the x axis as a function of c.
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Exercise 7.8 Compute the derivative of the functions y(x) and z(x) implicitly de-
fined by the system of equations

fx,y,2)=e*+e—y+2z=0,
gx,y,0)=e*+yz—1=0,

in terms of x, y, and z.

Exercise 7.9 Consider the functions y(x) and z(x) implicitly defined by

f(x,y.2) = —xy+2xz4 Bz + x> =0,
g(x,y,2) = ay? +2yx + pz* =0,

with (a, B, y) € R} . Foreachset §] = {x =0,y # 0,z #0}, S = {y =0, x #

0,z #0}and S3 = {z = 0,x # 0, y # 0}, determine the possible values of «, S,

and y such that the derivatives y’(x) and z’(x) exist in the whole set.

Exercise 7.10 Consider the functions u, v, and w from R? — R,

2cosx sinx

u=x+y, v=x-—-y, +2cosxcosy.

cos 2x
Prove that they are dependent and find their functional relation.
Exercise 7.11 Consider the function f(x,y) = xy(x 4+ y — 1). Find all its strict

local maximum and minimum points. Find its minimum and maximum in the closed
triangle with vertices A = (0, 0), B = (1, 0), and C = (0, 2).

Exercise 7.12 Consider the function f (x, y) = x* 4+ 2x2y? 4+ y* — 2x2. Find all its
local maximum and minimum points. Find its minimum and maximum in the closed
circle with the centre in the origin and radius equal to » > 0, as a function of r.

Exercise 7.13 Consider the function f(x, y) = log(x) + log(a + y) with a > 0.
Solve the problem

max f(x,y) suchthat x+y <w and x,y >0,

as a function of w > 0.

Exercise 7.14 Let f(x) be a strictly increasing real-valued function and r a positive
constant. Find the maximum of the function F : R” — R, F(x) = Y/, f(x;) such
that Y7, x? <r?
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Exercise 7.15 (Dual norm) Based on the definitions in Exercise 4.18 and Sect. 4.2.2,
prove that the dual of the p-norm |.||,, is the g-norm ||.||; with 1/p +1/g = 1.In
particular, the dual of the Euclidean norm is the Euclidean norm itself. How does
this relate to the Holder inequality in Theorem 4.4?

Exercise 7.16 (Fuailure of Karush—Kuhn—Tucker condition) In R?, find the minimum
point (x, y) of the function f(x,y) = y such that g(x, y) = x> — y3 < 0. Check
that in the solution there is no A > 0 such that df = Adg. Why Theorem 7.22 does
not apply? Hint: Check the nature of the constraint that defines the feasible set.

Exercise 7.17 (Failure of Karush—Kuhn—Tucker condition)In R2, find the maximum
point (x, y) of the function f(x, y) = x + y such that g; (x, y) = x> + y?> < 1 and
g, y) = x — 2)2 + y2 < 1. Check that in the solution there is no A;, Ao > 0
such that df = A1dg) + Aadgz. Why Theorem 7.22 does not apply? Hint: Check
the nature of the constraints that define the feasible set.

Exercise 7.18 (Strong duality failure) With reference to Example 7.23, consider the
problem of maximising x for x € [0, 1]. Derive the associated Lagrangian and prove
that strong duality does not apply. In other terms, the solution of the dual problem is
greater than the solution of the primal problem.

Exercise 7.19 (Strong duality success) With reference to Example 7.23, consider
the problem of maximising /x for x € [0, 1]. Derive the associated Lagrangian and
prove that strong duality applies. In other terms, the solution of the dual problem is
equal to the solution of the primal problem.

Exercise 7.20 (Consumption smoothing) An agent enjoys an utility U (¢) = Z;T: 1
B! ¢ from the consumption stream ¢ = (cy, ..., cT) € ]Rgo over T periods. Assume
that v, B € (0, 1), so that the agent is impatient and prefers to consume sooner rather
than later. The present value of the entire consumption is v(c) = Zthl ¢;. Find the
consumption stream that maximises U (¢) so that v(c) < w, for a constant w > O.

Exercise 7.21 (Production problem) Given a quantity of labour / > 0 and capital
k > 0, afirm produces an output y = k%/# witha, g > 0.If the positive constants Dy»
Pk, and p; represent the price of output good, capital, and labour respectively, find,
if there exists, the production level y that maximises the profitw = pyy — prk — pil
as a function of «, B, and prices. Hint: Check also the second-order conditions.

Exercise 7.22 (Consumption-leisure problem) With reference to Example 7.28, let
the utility of consumption be U = ]_[;’: 1 xf‘ " with o; € (0, 1) Vi. Assume that the
agent has an endowment of H units of time. By working an amount / of time, the
agent receives an income wl, with w > 0, and enjoys a utility from leisure equal to
H — [. Maximise the total utility of the agent U + H — [ so that ) ;_; pix; < wl

and0 <[ < H.
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Integral Calculus

8.1 Definite Integrals

Consider a bounded function f : D € R — R and an interval [a, b] € D. Of
paramount relevance for the following discussion is the notion of a partition of the
interval.

Definition 8.1 (Partition of the interval) A partition P = {xo = a, x1, ..., XN—1,
xy = b} of the interval [a, b] is a set of increasing points belonging to the interval,
xi € (a,b)and x; < xj41,Viel,..., N —2.

The partition P divides the closed interval [a, b] into N closed subintervals [x;x;41]
with overlapping endpoints.

Definition 8.2 (Upper and lower sum) Consider a bounded function f over the
interval [a, b]. For any finite partition P of [a, b], the upper sum is

N

Up(P)=) (xi —xi_1) sup f,

i=1 [xi—1,xi]

and the lower sum is

N
Ly(Py=) (i =xi—n) inf f,

; Xi—1,%i
i=1

where supy, 1 f and infy y f are, respectively, the supremum and infimum of the
function f in the closed interval [x, y].
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For any bounded function f and any partition P, Uy(P) > L ¢(P). Given two
partitions P and P’ of [a, b], the partition P”” = P U P’ contains all points of P and
P’, with duplicate points duly removed. We write P C P’ if P’ is a refinement of
the partition P, that is, P’ contains all the points of P plus possibly others. Some or
all of the intervals in which P divides [a, b] are further divided when considering
P’.In this case P’ = P U P’.

Theorem 8.1 I[f P C P/, then Us(P) = Us(P') and L ;(P) < L ;(P').

Proof Consider a point y € (x;_1, x;) withx;_1,x; € P and y € P\ P. For the
property of the supremum

sup f> sup f and sup f > sup f,

[xi—1,%i] [xi—1,¥] [xi—1,xi] [y, xil

so that

(x; —xj—1) sup f=(y—xi—1) sup f+(x;—y) sup f.

[xi—1,xi] [xi—1,y] [y,xi]

Since

Ur(PU{y}) =Usr(P)+
(y—xi—1) sup f+(x;—y)sup f—(x; —xi—1) sup f,

[xi—1,y] [y,xil [xi—1,xi]

we have Uy (P) = Uy(P U {y}). At the same time, using a similar argument based
on the properties of the infimum, it is immediate to see that L r(P) < L ¢(P U {y}).
This shows that each time a new point y is added to the partition, the upper sum may
decrease and the lower sum may increase. By repeating the procedure, adding any
y € P’/ P, the assertion follows. O

Let P([a, b]) be the set of all possible partitions of the interval [a, b]. Note that,
regardless of the partition considered, the upper and lower sums of f over [a, b]
are bounded above by (b — a) supy, ;) f and below by (b — a) inf(, ) f. Then,
both the set of the upper sums obtained considering any possible partition Uy =
{Ur(P) | P € P([a, b])} and that of the lower sums obtained in the same way
Ly ={Ls(P)| P € P(la, b))}, are bounded. The next result shows that they are
also separated.

Theorem 8.2 Forany U € Uy and any L € Ly, itis U > L.

Proof Let P be such that U = Uy (P) and P’ be such that L = L ¢(P’). Consider
P” = P U P’. Then, since P” is a refinement of both P and P, U = Us(P) >
Ur(P") = Ly(P") = Ly(P") = L, which proves the assertion. O
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We are ready to define when the integral of the function f over the interval [a, b]
exists and what its value is.

Definition 8.3 (Riemann integral) If suplLy = inf Uy then the function f is Rie-
mann integrable on [a, b]. The integral of the function f on [a, b], indicated by
/ ab dxf (x), is the unique element that separates the sets of lower and upper sums,
that is, sup Ly and inf Us. The set of functions that can be integrated on [a, b] is
denoted by R([a, b]).

This integral takes its name from the German mathematician Bernhard Riemann
(1826-1866). The symbol used to denote integration [ is a peculiarly shaped “s”
letter, for “sum”. The functional expression on its right is called integrand. The
variable used within the integral, most often x in this book, has no intrinsic meaning.
It is like the index in a summation, i.e. fah dxf(x) = fab dyf(y).! The quantity
sup LL y corresponds to the lower integral and the quantity inf U 7 to the upper integral
of the function over the interval, so that Definition 8.3 can be restated by saying that
the function is integrable if its upper and lower integrals are equal. The Riemann
integral of a function f over an interval [a, b] is often called definite, because the
integration endpoints a and b are specified.

» Example 8.1 (Integral of the constant function) Consider the constant function
f(x) = candtheinterval [a, b]. Whatever partition P one takes, Uy (P) = Ly (P) =
c(b — a). We can conclude that the constant function can be integrated over any
interval, and the value of the integral is just the value of the function multiplied by
the length of the interval.

The previous example is particularly simple. In general, one proves the integra-
bility of a function f on a given interval by showing that for any € > 0, there exists
a partition P such that Uy (P) — L (P) < €. In fact, this is possible only if the two
sets .y and U share a common boundary, that is, if f is integrable on [a, b].

» Example 8.2 (Dirichlet function) Consider a function f(x) whose value is 0 for
the rational and 1 for the irrational numbers,

if xeQ,

0
FO=1 i ver\Q

Becauserationals are dense in R, in any subinterval [x;_1, x;] of any partition P of any
interval [a, b], there are both rational and irrational numbers. Then, SUP[y, |.x] f=1

"In many textbooks the position of the integrand and the integration variable are reversed, as in
J f(x)dx. This is just a convention. To remind the readers that dx is nothing more than an index,
it is preferable to position it near the integration symbol.
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and infy,_, v, f = 0. Hence, Uf(P) = b —a and Ly(P) = O for any P. We
therefore conclude that the function f cannot be integrated in any interval.

Another possible approach to proving integrability is to identify a sequence of
partitions of a given interval (P,) and show that, for a function f, lim, o Uy (P,) =
lim;, s o L y(P,) = c for some constant c. This is possible only if the function f is
integrable on the interval considered and the value of the integral is c. However, if for
a specific sequence (P,), lim, oo Uy (Py) # lim;, 0 L ¢ (Py), we cannot conclude
that the integral of the function does not exist. We only know that the sequences
of upper and lower sums computed on the specific sequence of partitions that we
considered do not converge to it.

» Example 8.3 (Integral of the identity function) A regular grid, also called a lattice
or an equispaced partition, over an interval [a, b] is a partition P, = {x;, = a +
h(b —a)/n | h = 0, ...., n}. Consider the identity function f(x) = x. Using the
regular grid, the upper sum reads

n n
Uc(P) =) (xn—xp1) sup x =Y (xn— X4 1)xp
h=1 [xp—1.xn] h=1
b-—a)nn+1)
n2 2

n
b— b—
=Y+ =ab—a) +
Pt n n

while the lower sum is

n n
Le(P) =) (on—xp-1) inf x =Y (xn — xp1)xn1
' [xn—1,%n] o

b-—a)inin—-1
+ n?2 2 ’

Y Pty a0
=1 n n

From the previous expressions lim,,_, oo Uy (P,) = lim,_s o0 Ly (P,) = b%/2—a?/2.

» Example 8.4 (Thomae’s function) Consider the real function f defined on [0, 1]
as follows:

0 ifx e R\Q,
1/q if x € Qand x = p/q in lowest terms.

fx) = {

Notice that for any equispaced partition P,, if n is a prime number, then in any
interval [(h — 1)/n, h/n], f(x) = h/n. Therefore, Ur(P,) > s,,/nz, with s, =
n(n+1)/2.Since L r(P,) = 0, it seems that using equispaced partitions, we cannot
prove that the function f is integrable. We have to be slightly more smart than that.
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Note that if ¢ > 1, the function takes the value 1/g for at most ¢ — 1 points. For
example, f(x) = 1/10 for x equal to 1/10, 3/10, 7/10 and 9/10. Therefore, fixing
n, there is a finite set of points Q, C Q for which f(x) > 1/n: the rational points
whose lowest terms representation p/q has g < n. For what said above, the number
of points in O, is bounded above by s,,.

Consider a partition P, that has intervals of size 1/s(n)? around the points in Q,,
plus the regular grid of size n. In any interval that does not contain a point of Q,,
f =< 1/n.In the intervals that contain a point of @,, f < 1. So,

U(ﬁ)<ill+();—l+L
/ n_hzlnn Sns(n)z_n s(n)’

and lim,,_, Uf(f’n) = 0. As we have Lf(f’n) = 0, the function f is Riemann
integrable in [0, 1] and f; dxf(x) = 0.

8.1.1 Properties of the Definite Integral

It is useful to review a series of properties that derive directly from the formal
definition of the integral.

Theorem 8.3 Consider an interval [a, b] and c € [a, b]. Then f € R([a, b]) if and
only if f € R([a, c]) and f € R([c, b]). Moreover,

/acdxf+/cbdxf=/abdxf.

Proof Assume f € R([a, b]). Then Ve > 0, take a partition P of [a, b] such that
Uy(P)—Ly(P) < €. Now consider the partition P; = P U{c}. This is a refinement
of P, sothat Ug(P1) — Ly(P1) < €. Now Py = P, U P3 where P, contains all
the points in the interval [a, c¢] and P; all the points in the interval [c, b]. Then
Ur(Py) — Lg(P2) < €and Ug(P3) — L¢(P3) < €, which implies f € R([a, c])
and f € R([b, c]).

Let us prove the opposite implication. For any € > 0, let P; be a finite partition
of [a, c] and P; a finite partition of [c, b] such that Uy(Py) — L¢(P1) < €/2 and
Ur(Py) — Lg(P2) < €/2. Consider the partition P3 = Py U P,. By construction,
Ur(P3) =Us(P)+Us(P2),Ly(P3) = Ly(P1)+Lyg(Pr),andUs(P3)—Ly(P3) <
€. This implies f € R([a, b]). From the definition of integral,

c b b
/dxf—l—/ dxf—G<Lf(P1)+Lf(P2)=Lf(P3)§f dxf <

c b
SUr(P3) =Up(P) +Ur(P2) </ dxf—i—/ dxf +e.
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Being true for any € > 0, this proves the second part of the assertion. ([

It is customary to consider integrals with reverse endpoints. If a > b we pose
[ydxf = — [ ab dxf and obviously [*dxf = 0. In general, if a set of points
E can be written as the union of intervals overlapping at most on the endpoints
E =U?_,la;, b;], one can write?

/def =§/b dxf,

provided that all the integrals on the right-hand side exist.
Under suitable conditions, we can divide the integral of the sum of functions into
the sum of their integrals.

Theorem 8.4 If f, g € R([a, b]), then f + g € R([a, b]) and

b b b
/dx(f—l—g):/ dxf—i—f dxg.

Proof By hypothesis Ye > 0, there exists a partition P such that Uy(P) —
Ly(P) < €/2 and Ug(P) — Ly(P) < €/2. For the property of supremum and
infimum Uy o(P) < Up(P) + Ug(P)and Ly o(P) > Ly(P) + Lg(P), so that
Ufyg(P) — Lyyg(P) < €, which proves the first part of the assertion. From the
definition of an integral,

b b b
/ dxf +/ dxg—e€ < Ly(P)+ Lg(P) < Ljfig(P) < / dx (f + ¢g)
a a a
b b
SUpsg(P) = Up(P)+Ug(P) < / dxf +/ dxg +e€.
a a
Being true for any € > 0, this proves the second part of the assertion. O

If f is integrable in [a, b], then cf, with ¢ any constant, is integrable on the same
interval. The value of the integral of cf is ¢ times the integral of f, thatis, fab dxcf =
c fab dx f. Together with Theorem 8.4, this implies that the function from R([a, b])

to R that assigns to each integrable function the value of its integral, f — fab dxf,
is a linear map. The integral also interacts in a natural way with the order relation.

2 The extension of the notion of integral to more complicated sets is non-trivial and pertains to the
topic of measure theory, see Chap. 9.
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Theorem 8.5 If f, g € R(la, b]), and f > g in[a, b], then [* dxf > [ dxg.

Proof This is a trivial consequence of the fact that for any partition P, if f > g,
Us(P) > Ug(P)and Ly(P) = Lg(P). O

8.1.2 Riemann Integrable Functions

This section discusses criteria for the identification of integrable functions. The
reader is warned that the question of which functions can be Rieman integrated on a
given interval cannot be definitively resolved without the use of Lebesgue integration
theory (see Sect. 9.3.1). However, some general results can be established.

Theorem 8.6 If f € R([a,b]) and g € CO([inf[a,b] Jy8uppap) f1), then g o f €
R([a, b]).

Proof 1f g or f are constant, the proof is trivial. Thus, we assume that they are not
and setm = infiq p) f, M = supy, ) f,and A = sup, ;g o f —infzpygo f > 0.

Consider any € > 0. We have to prove that there exists a partition P of [a, D]
such that Ug, r (P) — Lgor(P) < €. Since g is continuous in [m, M], it is uniformly
continuous (see Theorem 3.5). Thus, there exists a 6 > 0 such that, for any x, y €
[m, M],if |x —y| <4, |g(x) —g(y)| < €/(2(b — a)). At the same time, since f is
integrable, there exists a partition P such that Uy (P) — L ¢(P) < d€¢/(2A). We can
show that this is actually the partition that we were looking for.

The subintervals in which the partition P divides the interval [a, b], can be divided
into two groups: A and B. Index the intervals by the index of their upper bound. If
Supry, xS —10f[y_ x1 f <8, theni € A, otherwise i € B. Now notice that

Z(Xi —xi—1)8 < Z(Xi —Xi—1)< sup f — inf f) <

ieB icB [xi—1,%] [xi—1,xi]

UrPy— Lo(P) < €
£(P) «f()<ﬂ

’

so that ) ; p(xi — xi—1) < €/(2A). In contrast, if i € A, the distance of the
image of the points in [x;, x;_1] is always less than §, so that by hypothesis §; =
SUppy, 180 f —inflx_, x180 f <€/Q2(b—a)).

We compute the difference of the upper and lower sums of the composed function
in the two sets of indices A and B separately,

€
Dy = ;(xi —Xxi—1)8; < 6o ;(xi —xi—1) < €/2,
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and
Dp = Z(xi —xi-1)8 <A Z(xi —Xxi—1) < €/2.
ieB ieB
Because Ugof(P) — Lgoy(P) = D + Dp < € the assertion is proved. U

From Theorem 8.6 the following result follows directly.

Corollary 8.1 Consider f, g € R(la, b]). Then fg € R(la, b)), |f| € R(la, b)),
and [* dx| ()| > | dxf(x)(.

Proof To prove the first statement, notice that fg = %( f+g?*— % 2 - %gz.

This is the sum of continuous transformations of integrable functions, thus it is
integrable. To prove the second statement, just apply Theorem 8.6 with g(x) = |x|.
The third statement follows by noticing that | f (x)| + f(x) and | f(x)| — f(x) are
both integrable functions and, being positive, their integral cannot be negative, so

that 7 dx|f(0)| = + [7 dxf (v). 0

If | f(x)| < M in [a, b], then fab dxf(x)‘ < M (b — a). The implication in Corol-
lary 8.1 cannot be reversed. Thatis, if | f| € R([a, b]) we cannot, in general, conclude
that f € R([a, b]). Example 8.3 shows that the identity function f(x) = x is in-
tegrable. Thus, from Theorem 8.6, we can derive another result of great practical
importance.

Corollary 8.2 If f € C°([a, b)), then f € R([a, b)).
A second important class of integrable functions is that of monotonic functions.

Theorem 8.7 If f is monotonic in [a, b], then f € R([a, b]).

Proof Assume that f is increasing and define A = f(b) — f(a). Then Ve > 0,
choose a partition P such that Vi, x; — x;_1 < €/A. So

N
Uf(P)Lf(P)IZ(Xixi_l)( sup f— inf f):
i=l1

[xi,xi—1] L xi-1]”

Do = xi-)(F0) = (1) < i > fGi) = fin =«

The proof is similar for a decreasing function. (]

Now imagine having a function that is monotonic or continuous in [a, b] apart from
apointy € [a, b]. Let A = supy, ) f — inf[4 5] f. Fix a € > 0. Then there exists a
partition Py of [a, y — €/(6A)] such that Uy (P1) — L s(P1) < €/3 and there exists
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a partition P, of [y + €/(6A), b] such that Uy (P,) — Ly (P2) < €/3. Let P3 be any
partition of [y —€/(6A), y+€/(6A)]. Itisimmediate to see that U s (P3) — L y(P3) <
€/3. Thus, P = P; U P, U P3 is a partition of [a, b] such that Uz (P) — L¢(P) < €
and we have shown that the function f can be integrated on [a, b]. The essential
conclusion brought about by the previous reasoning is that the behaviour of the
bounded function f at an isolated point is not important to decide whether it can be
integrated or not. Since we can always rewrite the integral over [a, b] as the sum of
the integrals over the intervals that compose a partition of [a, b] (see Theorem 8.3),
we can always deal with a finite number of problematic points, as we did above. Our
conclusion is summarised below.

Corollary 8.3 If f is a bounded function on [a, b] with a finite number of discon-
tinuities and/or with a finite number of points in which it is not monotonic, then

f € R(a, b)).

8.1.3 Improper Integrals

Under certain conditions, it is possible to extend the notion of definite integral to
unbounded intervals, such as [a, +00), (—o0, a], or the whole R.

Definition 8.4 (Improper unbounded integral) If Vz > 0, f € R([a, a + z]), the
improper integral on [a, +00) is defined as

+00 a+z
/ dxf(x) = liT / dxf(x),

provided that the limit exists. The set of functions (improperly) integrable on
[a, +00) is denoted by R([a, +00)). Analogously, if Vz > 0, f € R([a — z, a]), the
improper integral on (—oo, a] is defined as

/a df() = lim fa dxf(x),

provided that the limit exists. The set of functions (improperly) integrable on (—o0, a]
is denoted by R((—o0, a]). Finally, if both improper integrals on the right-hand side

exist, we define
+00 +00 0
/ dxf(x):/ dxf(x)+/ dxf(x).

—00 0 —

The set of functions that can be (improperly) integrated on R is denoted by R(R).
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For the last definition, it is important that both limits exist separately. A simple
condition to determine whether a function can be integrated in an improper sense
constitutes a new convergence criterion for real number series (see Chap. 5).

Theorem 8.8 Consider a function f(x) > 0 decreasing in [N, +00), with N € N.
The series Y, f(n) converges if and only if f € R(IN, +00)).

Proof Letn > N.For a monotonically decreasing function, f(n) > f(x) > f(n+
1) for x € [n, n + 1], so that

n+1
Foit1) < / def () < Fn).

Summing element by element,

00 +00 00
O /N dfey < 3 fo),

n=N+1 n=N

proving the assertion. (]

Positive functions can be integrated over unbounded intervals if their asymptotic
decrease is sufficiently fast. If a positive function f is integrable in [a, +00), any
positive function g > O that is integrable on any bounded interval [a, b] and is
asymptotically lower than f, is integrable on [a, 400). Similar reasoning applies to
(=00, al.

» Example 8.5 (Improper integrals from asymptotic behaviours) Consider a func-
tion f € R([a,a + z]) for any z > 0. We want to show that if for some o > 1,
limy— yoo f(x)x* = 0, then f € R([a, +00)). Due to the limit, 3x9 > a such
that if x > xp, then | f(x)| < 1/x%. Consider an integer ng > xo. Notice that
) o ] = ) , 1/n®. The term on the right is a generalised harmonic se-
ries (see Example 5.21), and for@ > 1 itis convergent. Hence, the series ZZO:}’LO fn)
is absolutely convergent, and consequently, convergent. Using Theorem 8.8 the as-

sertion follows.

Another possible extension of the definite integral involves considering
unbounded functions. Since the theory developed so far specifically applies to bound-
ed functions, this is a second case of improper integration.

Definition 8.5 (Improper bounded integral) Consider an interval [a, b] and a func-
tion f bounded on [a, b) and such that lim,_,,- f(x) = f+o0. If f € R([a, z]) for
z € (a, b) we define the improper integral

b z
f dxf(x) = lh},l— dxf(x),

a
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provided that the limit exists. The set of functions that can be (improperly) integrated
over [a, b) is denoted R([a, b)). Analogously, if f is bounded on (a, b], such that
lim,_,,+ f(x) = £oo and f € R([z, b)) for all z € (a, b) we define the improper

integral
b b
/ dxf(x) = lim / dxf(x),
a —=at J;

provided that the limit exists. The set of functions that can be (improperly) integrated
over (a, b] is denoted by R((a, b]).

If f is divergent at a point ¢ € (a, b), it can still be (improperly) integrated over
[a, b] and we set

b z b
] dxf(x) = lim / dxf(x) 4+ lim / dxf(x),
a z—c Ja z—ct J;
provided that the two improper integrals on the right-hand side exist.

Cases that mix the situation in Definitions 8.4 and 8.5, such as an improper integral in
(a, +00) of afunction diverging in a, can be reduced to sums of improper integrals of
the previous kinds by splitting the integration interval into convenient pieces. What
is important to understand is that all integrals in all pieces in which the interval is
split must exist independently for the original integral to exist.

8.1.4 Integral of Vector-Valued Functions

The notion of Riemann integral can be easily extended to real functions with values
in R". The essential idea is that the integration is intended as a component-by-
component operation.

Definition 8.6 A vector-valued function f : [a,b] C R — R” is integrable in
[a, b], f € R((a, b)), if all its components are integrable functions, f; € R((a, b]),

and fab dxf(x) = (fab dxfi(x),..., fab dxf,(x)).

The image 1 = f([a, b]) of a vector-valued function identifies a set of points in the
space R". If f € C L([a, b]), then1is a differential curve. The function f represents
a possible parametrisation of the curve 1. Any continuously differentiable and in-
vertible function ¢ : R — R can be used to define a new parametrisation of 1 with
f o ¢. The theory of integration helps to derive some important quantities related to
1. From the Taylor expansion f(x +8x) —f(x) = dféx + 0(8x), we discover that the
length of the infinitesimal arc between the points f(x) and f(x + §x) is proportional
to the norm of the differential ||df (x)||6x|. From this observation, the following is
derived.
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Definition 8.7 (Length of a differential curve) Letf : [a,b] C R — R" be a
differential curve. Its length is defined as [ = fab dx||df(x)]|.

Because we assumed df to be continuous, Corollary 8.2 guarantees that the length
of the curve is well defined.

» Example 8.6 (Length of the hypercube diagonal) Consider the function f :
[0, 1] = R”™ with f;(x) = ax. When x varies from 0 to 1, this function describes a
straight line between the origin and the point (a, . . ., @). This is the diagonal of the nth
dimensional hypercube with side length a. In this case, df = (a, ..., a) and applying
Definition 8.7 we obtain the length of the diagonal as /(a) = fol dxv/na? = J/na.

A differential curve can also be defined implicitly by a condition like G (x, f(x)) =
7o, where G : E C Rt 5 R" G ¢ CI(E), and zg € R". Theorem 7.14 provides
the expression for df that can be used to compute the length of the arc of the implicitly
defined curve applying Definition 8.7. The parametric description obtained through
the implicit function theorem can be only local, so we might be required to use
different parameters in different parts of the curve.

8.2 The Fundamental Theorem of Calculus

In practise, even for relatively simple functions, it is difficult to compute the integral
using its definition and the limit of appropriately defined partitions, as was done in
Examples 8.3 or 8.4. The fundamental result toward a more manageable computation
of integrals is their connection to the concept of an “inverse derivative” or “anti-
derivative” introduced in the following.

Definition 8.8 (Primitive function) Consider a function f defined over an interval
[a, b]. The function F(x) is a primitive function of f(x) in [a, b] if dF (x)/dx =
f(x), for any x € [a, b].

The previous definition does not clarify which functions actually possess a primitive.
However, it is clear that if F1(x) and F>(x) are primitive functions of f in [a, b],
their difference Fj(x) — F2(x), having derivative zero, is constant in this interval. In
other terms, if F'(x) is a primitive function of f(x), then F(x) + ¢, with ¢ any real
constant, is also a primitive function. A second key notion for the present analysis is
the following.

Definition 8.9 (Integral function) Let f € R([a, b]), then for any x € [a, b] the
integral function is defined as F(x) = [ dzf(z).

We can immediately derive an important result.
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Corollary 8.4 The integral function is continuous.

Proof For any couple of points x and x + 4 in [a, b] it is

x+h
/ dzf (2)

so that limy, o |F(x + h) — F(x)| = 0. U

|F(x +h) — Fx)| = <h sup |f(x)

[x,x+h]

The connection between the primitive function of Definition 8.8 and the integral
function of Definition 8.9 is not immediately obvious. The first is defined starting
from the notion of derivative and the second, being an integral, depends on the relative
positions of the sets of upper and lower sums. The following theorem, which is
considered “fundamental” for its importance in the development of modern calculus,
clarifies their relationship.

Theorem 8.9 (Fundamental theorem of calculus) If f € C°([a, b]), then the integral
function F(x) of f(x) in [a, b] is differentiable and is a primitive function of f (x),
that is, dF (x)/dx = f(x) for any x € [a, b].

Proof We have to show that limy,_.o(F(x + h) — F(x))/h = f(x). One has

x+h
h inf f§F(x+h)—F(x)=/ dzf(z) <h sup f
[x,x+h] X [x,x+h]

so that P 5 P
inf f<M< sup f.

[x,x+h] h [x,x-+h]

Since f is continuous in x, Ye > 0, 3§ > 0 such that |f(x") — f(x)| < € if
|x" — x| < 8.Ifh < §,then f(x) — € < inf[y x+n] f and SUppy xm S < f(X) + €,
from which the assertion follows. (Il

Due to the previous theorem, the primitive function F'(x) is often named the indefinite
integral of f and is denoted with [ dxf(x). The difference with respect to the
definite integral is the lack of any endpoint specification on the integral sign. It is
important to note that the integral function is, in general, not differentiable. In fact,
to obtain a differentiable integral function, Theorem 8.9 assumes that the function f
is continuous.

» Example 8.7 (Non-differentiable integral function) Consider the left continuous
step function I : R — R, with I(x) = 0ifx < 0and I(x) = 1 if x > 0. The
function / is monotonic and therefore integrable in any interval. Its integral function
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is

F(x):/ dzl(z)z{o x <0,
0

x x>0.

For any interval [a, b], fab dzI(z) = F(b) — F(a), but F is not differentiable in
x = 0. The step function is also known as Heaviside function, named after the
English mathematician Oliver Heaviside (1850-1925), and often denoted by the
symbol 6 (x). We will revisit the step function in Example 8.14.

An integrable function that is not continuous might not have a primitive. However,
if the function has a finite number of discontinuities, a primitive can be defined in all
the intervals between the discontinuities. At the same time, the fact that a function
has a primitive in a given interval does not imply that it is Riemann integrable. For
example, the function of Example 6.11 is differentiable in [—1, 1], but its derivative
is unbounded and consequently not Riemann integrable.

» Example 8.8 (Differentiable and Lipschitz continuous functions) We can use the
theory of integration to prove that a continuously differentiable function is Lipschitz
continuous. Consider an interval (a, b) and assume f € C'((a, b)). Then according
to Theorem 8.9,

y
f@%=ﬂm+/,&f@,VLyGMﬁ)

X

Define M = sup, ¢, ;) | f'(x)|. This quantity exists because f” is continuous. Then

Vx,y € (a,b),
y
[ are

X

lf ) = fol =

y
5/<mf&N§MU—M-

We can conclude that the function f is Lipschitz continuous in (a, b).

The practical relevance of Theorem 8.9 is that knowing a primitive function, we
are able to compute the integral on any domain in which the function is defined. If
F (x) is the primitive function of f(x) in [a, b], then for any couple of points x| < x3
in [a, b],

x
[ azr@ = Fow - Fo

X

1

At least for the large class of piecewise continuous functions, the problem of com-
puting the integral is reduced to the problem of identifying a primitive.

» Example 8.9 (Basic indefinite integrals) The following list is obtained starting
from the expression of the derivative of well-known functions (see Examples 6.5,
6.6, and 6.8). The primitive functions are defined at the points in which the original
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functions are continuous. Primitive functions are often reported adding a +c, to
remind the reader that they are not unique. Let us consider this point understood and
omit +c.

1 1
/dxx“ = X0t o £ —1 /dx— = log |x| /d)ce’C =¢"
a+1 X

1
/dxale a* /dxlogx:xlogx—x /dxsinx:—cosx
oga

/dxcosx =sinx /dxtanx = log | sec x| /dx sinh x = cosh x

x+a
X —a

/d hx = sinh /d a tan = /d a L
X Coshx = Sinh x X ———= = arctan — X = — 10
a2 +x2 a a2 —x2 2 J

— arccosh = = log(x + vx2 —a?)
a

X
= arcsin —

1 1
dx— dx —
/a2 — 2 a /2 _ a2

X
= arcsec —
a

= arcsinh R log(x + vV x2 +a2).
a

a 1
dx——— dx —
x\/x2 —a? \/x2 + a?

There are a number of rules that can be applied to the identification of a primitive
function and to the integration of complex expressions, but two are the most widely
used. The first has to do with the chain rule derived in Theorem 6.6.

Theorem 8.10 (Integration by substitution) Let h(x) € C Y(a, b]) be strictly in-
creasing. Then if f is continuous in [h(a), h(b)],

h(b) b
/h L = / dxh’ () f (h(x)).

Proof Since f(x) is continuous, it has a primitive function F(x). Then the left-hand
side can be written as F(h(b)) — F(h(a)). From the chain rule, d F (h(x))/dx =
K (x) f(h(x)). Thus, F(h(x)) is the primitive function of the integrand on the right-
hand side and the statement follows. ([l

To exploit Theorem 8.10 one tries to change the variable of integration through a
transformation 4 (x) that makes the expression of the integrand similar to a known
derivative.

» Example 8.10 (Finding a primitive function by substitution) Given two constants,
a and b, we want to compute the indefinite integral [ dx log(ax+b) whenx > —b/a.
Consider y = h(x) = ax + b so that x = (y — b)/a. According to Theorem 8.10,
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replace dx with dy /a so that the integral is reduced to 1/a [ dy log y which, checking
the table in Example 8.9, is just y(log y — 1)/a. Substituting the definition of y, one
recovers the primitive we are interested into

/dx log(ax + b) = (x + g) (log(ax +b) —1).

» Example 8.11 (Line integral of a scalar field) Consider a differential curvel C R”,
parameterised by a function f : [a, b)] C R — R”, and a scalar field F : R" — R.
The composition F o f is a real-valued function. In principle, we can integrate
this function over the curve. If F o f € R((a, b]) the line integral of F over 1 is
LF=/ ab dx||df|| F (f(x)). Note that this definition does not depend on the specific
parameter that is adopted to describe the curve. In fact, if ¢ : R — R is a con-
tinuously differentiable and invertible function, according to Theorem 8.10, fl F =

—1
ff—l (ﬁf’)) dxe’ (x)||df|| F (£(¢(x))), and, from the chain rule, ¢’ (x)||df|| = ||df o ¢|.

The second rule is related to the formula for the derivative of a product of two
functions, presented in Theorem 6.5.

Theorem 8.11 (Integration by part) Consider f, g € R([a, b]) and assume that their
primitive functions F and G exist, then

b b
/ dxf(x)G(x)+/ dxF(x)g(x) = F(b)G(b) — F(a)G(a).

Proof The proof follows directly from observing that F'(x)G (x) is a primitive func-
tion of f(x)G(x) + F(x)g(x). O

» Example 8.12 (Reduction formulae) Let n be a natural number, we want to com-
pute the integral 1,,(x) = fg dzz"e*. In the table of Example 8.9 we read that 7" is
a primitive function of nz" ! and, with a simple change of variables, —e ™% is a prim-
itive function of e~ *. Applying Theorem 8.11 with F(z) = 7" and G(z) = —e %,

Iy(x) = nl—1(x) = F(x)G(x) — F(0)G(0) = —x"e™,

which provides a recursive rule to compute the desired integral for any n, once we
observe that Ip(x) = G(x) —G(0) = 1 —e~*. This kind of recursive rule is common
in integral calculus. They are known as reduction formulae.

We conclude this section by providing a few results on the limit and derivative
of the integral function that can often be encountered in applications. If a function
is continuous, the limit of the function is the function computed at the limit. This is
also true for the integral if the integrand is continuous.
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Lemma 8.1 Consideraclosedinterval ] C Randty € I. Let f(x,t) € CO([a, bl x
D). Then limy ., [ dxf(x, 1) = [7 dxf (x, 10).

Proof Since the function f(x, t) is continuous in the compact set [a, b] x I, it is
uniformly continuous. Hence, Ye > 0, 3§ > 0 such that if x; = (x1, #1) and xp =
(x2, 1) are points in [a, b] x I such that ||x; —X2|| < 8, | f(x1, ) — f(x2, )| < €.
In particular, this means that if |t — 7p| < &, then | f(x, 1) — f(x, t0)| < €/(b — a),
Vx. Then, the statement follows by noting that

-

b b
/dxf(x,t)—/ dtf (x, tp)

b ¢ b
/dx|f(X,t)—f(xJ0)|§—f dx = e.
a b—aJ,

In Lemma 8.1, continuity is important because it guarantees that f (x, ¢) is integrable
in x for any value of ¢, including #9. Another operation which is often necessary is
the computation of the derivative of a function which is defined through an integral.
The variable with respect to which the derivative is required might be the value of a
parameter in the integrand or in the endpoints of integration (or both). If the involved
functions are sufficiently smooth, one can pass the derivative under the integral and
exploit the functional dependence at the endpoints.

Theorem 8.12 (Leibnitz integral rule) Consider f(x,t) € C Y x DywithI and J
closed real intervals and two functions a(x), b(x) € C(1) with images in J. Then

ifF@) = [3) dif .0,

b(x)

d
o Fw = b'(x) f(x, b(x)) — @' (x) f (x, a(x)) +/ dto, f(x, 7).

a(x)

Proof Consider a sufficiently small 2 > 0. Without loss of generality we can as-
sume a(x) < b(x). By adding and removing f(x + A, ¢t) in the second integral and
rearranging terms,

_ b(x+h)
Fth)—F() _ l/ dif (x+h, )+
b

h h Jue
1 a(x+h) b(x) ]’l, f) — ot
——f dﬁu+h0+/ PRACRL bl ICILY
h a(x) a(x) h

Consider the first integral on the right-hand side. For the mean value theorem there
existsa Ay € [0, 1] such that b(x +h) —b(x) = hb'(x +Ayh). Assuming b(x +h) >
b(x), consider the interval K = [b(x), b(x + h)] and note that
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b'(x + Agh) inf f(x+h,t) <
tekK

1 b(x+h)
_f dif (e +h, 1) < B'(x + Ach) sup f(x +h, 1),
h S ek

If instead b(x + h) < b(x), just exchange the order of the endpoints in the definition
of K. For the continuity of f, when 2 — 0, the interval K reduces to the single
point b(x). Thus, both the infimum and the supremum converge to f(x, b(x)), and
the integral expression converges to the first term of the sum in the statement. For
the second term, we can apply precisely the same consideration. For the third and
last term, by the mean value theorem, 36, € [0, 1] such that

1 l EX X b M
a(x) a(x)

For the continuity of the partial derivative, and by applying Lemma 8.1, the expression
in the statement is recovered when 7 — 0. ]

The previous result is named after one of the fathers of modern calculus, the German
mathematician Gottfried Leibniz (1646—-1716).

8.3 Riemann-Stieltjes Integral

In this section, we study how to extend the notion of integral to include the possibility
of “weighting” the points in the integration interval by a given measure or density
expressed through a nondecreasing real function «. Let us start by introducing a
suitable definition for the lower and upper sums.

Definition 8.10 (Upper and lower sum) Consider a nondecreasing function « in
the interval [a, b]. Given a bounded function f in the same interval, for any finite
partition P of [a, b], the upper sum of the function f with respect to the Stieltjes
measure o is defined as

N
Up(Pa) =) (a(x) —a(xi-1)) sup f,

i=1 [xi—1,xi]

while the lower sum is

N
Ly(Pa) =) (@(x) —a(i-n) inf f,
i=1

Xi—1,Xi
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where supy, ,; f and infy yj f represent the supremum and infimum of the function
f in the interval [x, y].

Since the function « is nondecreasing, the quantities «(x;) — a(x;_1) that appear
in the lower and upper sums are nonnegative. While the Riemann definition of the
upper and lower sum depends on the partition P of the interval [a, b], the Stieltjes
definition, named after the Dutch mathematician Thomas Stieltjes (1856-1894),
depends on both the partition and the weighting function «. Changing the latter, in
general, changes the value of the sum. If «(x) = x, then we return to the Riemann
case. Similarly to the Riemann case, the upper sum cannot increase and the lower
sum cannot decrease when the partition is refined.

Theorem 8.13 Let P’ be a refinement of partition P, P C P’, then Uy(P,a) >
Ur(P',a)and Ly(P,a) < Ly(P', ).

Proof Consider a point y € (x;_1, x;) with x;,_1,x; € P and y € P’/P. For any
interval [x, y], define Ay (x, ¥) = a(y) — a(x). In analogy to the Riemann case,

Ag(Xi—1, %)) sup f > Ag(xi—1,y) sup f+ Aqg(y,x;) sup f,
[xi—1,xi] [xi—1,¥] [y,xi]

and because

Up(PU{y},a) =Uys(P,a) + Ay (y,x;) sup f+
[xi—1,¥]

+Ag(xi—1,y) sup f — Ag(xi—1,x;) sup f,

[y,xil [xi—1,xi]

we have Uy (P, a) > Uyg(P U {y}, @). Using a similar argument based on the prop-
erties of the infimum, it is immediate to see that L s (P, ) < L (P U{y}, a). Each
time a new y is added to the partition, the upper sum may decrease and the lower
sum may increase. By repeating the procedure, adding any y € P’/ P, the assertion
follows. O

Let A, = a(b) — a(a). For any partition P, the upper and lower sums of f in [a, b]
are bounded above by Ay supy, ;) f and below by A, inf, 5] f. Hence, Uy (a) =
{({Ur(P,a) | P €P(la,b])}andLy(a) = {Ls(P,) | P € P([a, b])}, are bounded
sets. In analogy to the Riemann case, they are also separated.

Theorem 8.14 Forany x € Us(a) andany y € Ly(a), x > y.
Proof The proof is identical to the proof of Theorem 8.2. ]

Definition 8.11 (Stieltjes integral) If supL s () = inf Uy (cr) then the function f
is Stieltjes integrable on [a, b] with respect to the measure «. The integral of the
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function f, with respect to «, on [a, b], indicated by fub da(x) f(x), is the unique
element that separates the sets of lower and upper sums, that is, sup L s(a) and
inf Uy (). The set of integrable functions on [a, b] with respect to « is denoted by

Ru(la, b]).

We can avoid the direct specification of the variable x (recall that it is just an index)
and write [ ab daf. In general, sup L. ¢ is the lower integral and inf U is the upper
integral of the function F in the interval [a, b] with respect to «. The previous
definition can be restated as saying that the function is integrable if its upper and
lower integrals are equal.

» Example 8.13 (Stieltjes integral of the constant function) Consider the constant
function f(x) = c. It is immediate to see that f € R, ([a, b]) for any nondecreasing
« and any interval [a, b] and that fab dac = (a(b) — a(a))c. The constant function
can be integrated with respect to any measure in any interval. At the same time,
if the measure is constant « = ¢, [ ab daf = 0 for any bounded function f. Any
bounded function can be integrated with respect to the constant Stieltjes measure in
any interval.

8.3.1 Stieltjes Integrable Functions

Analogously to what has been done with the Riemann integral, it is possible to
identify a few classes of functions that can be integrated. We start by exploring the
relationship between continuity and integrability.

Theorem 8.15 If f is bounded in [a, b] and continuous except in a finite number of
points in which « is continuous, then f € Ry ([a, b]).

Proof If « or f are constant, the theorem is trivial. We assume that they are increas-
ing and that f has N discontinuities. For any interval [x, y], define A ¢(x, y) =
suppy v f — infiy y1 f, Aq(x,y) = a(y) —a(x), Ay = Ag(a,b) > 0, and
Ay = Ay(a,b) > 0. We have to prove that Ve > 0 there exists a partition P
of [a, b] suchthat Uy (P, ) — L (P, @) < €.

We can build a partition P such that a single discontinuity of f is at most contained
in any subinterval. Since in a neighbourhood of any discontinuity of f, « is contin-
uous, we can always reduce the width of the intervals that contain one discontinuity
of f such that Ay (xi—1, x;) < €/(2A¢N). In these intervals

Ao (xXi—1, X)) A p(xi—1, X;) < €/(2N).

In all other intervals, the function f is uniformly continuous, so we can always
find a sufficiently fine partition for which A ¢ (x;_1, x;) < €/(2A4). Inthese intervals

Ag(Xi—1, X)) A (xi—1, X;) < €Ag(Xi—1, Xi)/(2Ag).
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Let A be the set of indexes relative to the N subintervals that contain one dis-
continuity of f and B be the set of indexes relative to the intervals in which f is
continuous. Consider the two quantities

€ €
Dy = ZAa(xi—laxi)Af(xi—laxi) < Z N =7

icA iel
and
N €Ny (Xi—1,Xi) €
Dn = Ay (Xi—1, X)) A ¢ (xi_1, X e
B Z a(Xi—1, xi) f (xi—1, %) < Z 27, B
ieB i=1
Because Uy (P, a) — Ly(P,a) = Ds + Dp < €, the assertion follows. O

In particular, if f € C 0([(1, b]), then f is integrable on [a, b] with respect to any
measure «o.

» Example 8.14 (Step function as measure) Consider the left continuous step func-
tion of Example 8.7. We want to prove that if f € C%la, b]) and z € [a, b], then
fab dI(x — z) f(x) = f(z). For any partition P of [a, b], if [x;_1, x;] is the interval
that contains z, it is

Ug(P 1 =2) = Lyj(P.I(x =)= sup f— inf f

[xi—1,xi] [Xi—1.xi

In all other intervals, the measure is constant, so that their contribution to the lower
and upper sums is zero. Since f is continuous, it is uniformly continuous, so that for
any € > 0 we can find a partition P with a sufficiently small interval [x;_1, x;] such
that

sup f— inf f= max f— min f <e.
[xi—1,x:] [xi—1.xi] [xi—1,x:] [xi—1.xi]

In this partition, maxpy, , 1 f — f (@) < €, thatis Us(P, I(x —2)) — f(2) < €.
This proves that the integral exists and its value is precisely f(z).

Analogously to the Riemann case, the composition of a continuous function with
an integrable function is integrable.

Theorem 8.16 If f € R,([a, b]) and g € CO([inf[ayb] £, SUP[4 b fDthengo f €
Ry ([a, b]).

Proof The following proof is essentially identical to the Riemann case but we repeat
it for completeness. If g, f, or « are constant, the proof'is trivial. We assume that they
are not constant. For any interval [x, y], define A ¢(x, y) = SUP[y y] f—infc y f,
Agof(x,y) = supp, 418 © f —infixy1g 0 f,and Ay(x,y) = a(y) — a(x). Set
m =infgp fL M = SUP[4. b frAgor = Agor(a,b) > 0,and Ay = Ay(a, b) > 0.
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Consider any € > 0. We have to prove that there exists a partition P of [a, b] such
that Ugo (P, o) — Lgoy (P, ) < €. Since g is continuous in [m, M], it is uniformly
continuous. Thus, there exists ad > O such that forany x, y € [m, M],if [x —y| < 4,
lg(x) — g(¥)| < €/(2Ay). At the same time, since f is integrable, there exists a
partition P such that Uys(P,a) — Ly (P, o) < 8¢/(2A4.f). We can show that this
is actually the desired partition.

The intervals of P can be divided into two groups: A and B. If A r(x; 1, x;) <6,
theni € A, otherwise i € B. Note that

S€

ZAa(xi—l,xi)S =< ZAa(xi—l,xi)Af(xi—l,xi) =5x -
80

ieB ieB

sothat ) ", p Aq(xi—1, x;) < €/(2A40f). At the same time, if i € A, the distance of
the image of the points in [x;, x; 1] is always less than §, so that Ago r(x;—1, x;) <
€/(2A,). Considering separately the summation on the two groups of indexes, define

€
Da=Y Ag(xi—1.X)Agoy(xi1.X;) <

< ZAa(xi—l,xi) <=,
icA 284

i€eA
and

Dp = ZAa(xifl,xi)Agof(xiflsxi) < Agoy ZAa(xiflvxi) <
ieB ieB

Summing both inequalities, we obtain Ugo (P, &) — Lgo s (P, ) = Dg + Dp < €,
which proves the assertion. (]

» Example 8.15 (Integral of a continuous measure with respect to itself) Assume
that the measure « is continuous. We want to compute f ab doa. Since « is continuous,
it can be integrated with respect to any measure (c.f Theorem 8.15) and, in particular,
with respect to «. To compute the value of the integral notice that for any partition
Pitis

Ug(P, ) + Lo (P, ) = Z(“(xi) — (- (a(x) +alxi-1)) =

i=1

D) =Y e’ =abd)’ —ala)’.
i=1 i=1

For any € > 0 there exists a partition P such that Uy (P, a) — Ly (P, @) < €, s0

U, (P, L, (P, b
a a);‘ af OO—%SL(X(P,O!)S/ daa
a

SUQ(P, o) —;— Ly(P, @) n g’

S UO{(P5“)
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which implies that

b
Uy (P, Ly (P, 1 1
/ daa — al 05)‘2'" a(P,a) _ Ea(b)z . Ea(a)Z'

In general, this result cannot be extended to discontinuous measures. To see it, con-
sider the step function 7 (x) of Example 8.14. For any partition P of [—1, 1] let x;
be the lowest point greater than 0. Outside the interval [x;_1, x;] the function 7 is
constant, thus Vj # i, I(x;) — I(xj_1) = 0. Hence, we have

Ur(P, 1) = Li(P, 1) = (I(x;) = I (xi—1))* = 1,

which shows that, in this case, the set of upper sums and the set of lower sums cannot
be contiguous.

Next, we move to the study of the relation between monotonicity and integrability,
extending Theorem 8.7. As already seen in Theorem 8.15, the discontinuities in the
measure function are special points that should be treated with particular care.

Theorem 8.17 If f is monotonic in [a, b] and continuous in the points in which o
is discontinuous, then f € Ry([a, b]).

Proof If f or o are constant, the result has already been proved. Assume that
both functions are not constant and f is increasing. For any interval [x, y], define
Af(x.y) = sup y f —infley) £ Aa(x,y) = a(y) —a(x), Ay = Ap(a, b) > 0,
and Ay = Ay(a, b) > 0. Consider € > 0 and start with a partition P such that, in
any interval [x;_1, x;], at most one between « and f is discontinuous. If f is contin-
uous in a given interval, the partition can be refined so that A ¢ (x; —1, x;) < €/(2A4).
Using the refined partition,

Ag(xi—1, X)) A p(xi—1, X)) < Dg(Xi—1, x1)€/(2Aq).

If « is continuous in a given interval, the partition can be further refined such that
Ay (xi—1,%;) < €/(2A ). Using the refined partition,

Ag(xi—1, X)) A p(xi—1, %) < Ay(xi—1, X))/ (2AF).

Let A be the set of indexes relative to the subintervals in which « is discontinuous
and B the set of indexes relative to the intervals in which « is continuous in the
refined partition P. Consider the difference of the upper and lower sums computed
on these sets separately:

€Ay (Xi—1, X;)

Da=) Mg, x)Ap(xig, xi) < Yy — 00 <

€
: ‘ 2A4 2’
i€cA iel
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and
€A f(xi—1, X;)

€
Dp = ZAa(xi—l,xi)Af(Xi—l,xi) < Z T <5
ieB ieB

Because Uf(f’, o) — Lf(ﬁ, o) = Dy + Dp < €, the assertion is proved. The proof
is similar for a decreasing function f. (]

The number of discontinuities of & and f can be infinite, as long as they belong
to a subinterval of [a, b] in which the other function is continuous. This might
seem peculiar compared to Theorem 8.15. However, notice that in Theorem 8.17 the
function f is required to be monotonic. This is a powerful assumption. In fact, notice
that if f is a monotonically increasing function in [a, b], for any partition P

Up(P,a) = Ly(P,a) = Us(P, f) = La(P, f).

That is, f is integrable with respect to « if and only if « is integrable with respect to
f. But don’t be mistaken: the value of the two integrals is in general not the same.

If the measure function is differentiable and its derivative can be Riemann inte-
grated, the Stieltjes integral reduces to an integral of Riemann type.

Theorem 8.18 Assume o(x) is derivable in |a, b] and its derivable is Riemann
integrable, o’ € R([a, b]). Then fab daf exists if and only iffab dxa’(x) f (x) exists
and they are equal.

Proof We will prove that the integrals in the statement share the same upper and
lower integrals. Let M = supy, ;; | f| and for any partition P, Ax; = x; — xi—1,
Aa; = a(x;) — a(xj_1). Because a’ € R([a, b]), Ve > 0 there exists a partition P
such that

N
€
U/(P)—L /(P): Ax; su O[/— inf O[/ -
) " ; l [xi—Fx;] [xi—1.xi] M

Moreover, because «(x) is derivable in [a, b], according to Theorem 6.10, for any
interval [x;_1, x;], 3z; € [xi—1, x;] such that Ae; = Ax;a’(z;). Thus, on P, using
the properties of the supremum,

N
ZAxi (o/(zl-) sup f— sup a’f)‘

i—1 [xi—1,%] [xi—1.%]

N
=D A
i=1

|Up(P, o) = Uy p(P)| =

=<

o/(zi) sup f— sup o'f

[xi—1,xi] [xi—1,xi]
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N N
< Z Ax; [ sup |(@(zi) —a) f| < Z Ax; sup |o'(zi) —o/|M <
i=1

Xi—1,Xi] i=1 [xi—1,%

N
< ZAxi ( sup o — inf a’)M <e.
i=1

[xi—1,%i] Lxi—1.xi]

In the same way it is possible to show that Ve > 0, there exists a partition P such
that |Lf(P, o) — La/f(P)| < €. The statement is thus proved. O

The hypotheses of Theorem 8.18 are valid if a(x) € C!([a, b]). The next example
is essentially a restatement of Theorem 8.10.

» Example 8.16 (Integral of a function of the measure) Assume a € C'([a, b]).
We want to compute | ab daf (a), where f is a continuous function with a primitive

F.By Theorem 8.18, fab daf(a) = fab dxa’(x) f (a(x)). The integrand is a product
of continuous and integrable function, so it is integrable. Note that F(x(x)) is a
primitive of the integrand, so we easily obtain f ab dof(a) = F(a(b)) — F(x(a)).

8.3.2 Properties of the Stieltjes Integral

A series of useful properties of the Stieltjes integral are collected below. Their proofs
are trivial or essentially identical to the proofs of the same properties for the Riemann
integral and are left to the reader.

Theorem 8.19 Let f, g € Ry ([a, b]) then

f+8 e Rulla,b;
f8 € Ra(la, bl);

cf € Ry(la, b]) with ¢ any real constant;
f € Rew(la, b]) with c any real constant and fab d(ca)f =c fab daf;

|1 € Rela, b)) and | [} daf| < [ dalf1;

if f(x) < g(x) Vx € [a, b], then [” daf < [”dag;

ifc € la,b] then f € Ry(la,c]) and f € Ry([c, b]) and [; daf +ffdozf =
Ji daf;

8. if f € Rg(la, b)), then f € Ryip(la, bl and [* d(a+B) f = [* daf+[" dBf.

N AW~

» Example 8.17 (Distribution function) The distribution function F (x) of a (contin-
uous or discrete) random variable (r.v. ) X is defined as F(x) = Prob {X < x}. The
distribution function is nonnegative and nondecreasing. If xo and x| are respectively
the smaller and larger value that the r.v. X can take, itis F(x) = 0 for x < x¢ and
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F(x) = 1 for x > x1. The set [xg, x1] is called the support of the r.v. Note that,
in general, xo, x] € R (see Sect. 5.3). The k™ moment of the random variable X is
defined as My = f dFx*, where the interval of integration covers the r.v. support.

As an example of a discrete random variable, consider a lottery that pays the
amount (xg,...,x,) with probabilities (pi,..., p,). With reference to Exam-
ple 8.14, it is immediate to see that the distribution function can be written as
F(x) = Y_!_, pil (x — x;). Using the last property of Theorem 8.19,

n n
My = Zpi/dl(x —xp)xk =" pixf.
i=1 i=1

Analogously to the Riemann integral, we can also introduce the notion of improper
integral for the Stieltjes case. The definition is identical to Definition 8.4, where
the limit of proper Riemann integrals is replaced with the limit of proper Stieltjes
integrals.

» Example 8.18 (Exponential distribution) A random variable X is exponentially
distributed in [0, +00) if its distribution function is

Fo) x <0,
X) =
l—e ™™ x>0.

In this case,case, the central moments introduced in Example 8.17 are improper
Stieltjes integral My = foood Fx*. Let us see how to compute them. According
to the definition of an improper integral, we have to compute My (L) = fOL dFx*
for a (large) real number L, and then consider the limit when L becomes infinite.
First, notice that the Stieltjes measure F(x) in [0, L) is derivable with continuous
derivative F/(x) = Ae**. According to Theorem 8.18 the (proper) Stieltjes integral
above can be reduced to a (proper) Riemann integral

L
Mk(L)zf dxxFre .
0

Now note that —e =" is a primitive of re™ ™ Thus, My(L) =1-— e M Fork > 1,
applying Theorem 8.11,

k
dxxkle™r — k=2 — M (L) — Lrke™*L,

L
Mi(L) = k/

0

Since limz _, 4 oo L¥e L = 0 for any k, we finally obtain the recursive formula:

k k
M= lim M(L)=—- lim M 1(L)=—-M_q,
L—>+00 A L—>+o00 A
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with My = 1. Thus, by recursion, My = k!/A¥. In particular, for the first moment,
also known as the mean of the r.v., M1 = 1/A. The variance of a r.v. is defined as
V=M, — Mlz. In this case, V = 1/k2.

We conclude this Section with a useful generalisation of the Jensen inequality in
Corollary 1.1 from finite summations to integrals.

Corollary 8.5 (Jensen’s inequality, integral form) Consider an interval I = |[a, D],
a Stieltjes measure o such that Aa = a(b) — a(a) > 0 and two bounded functions
fand g such that g, f o g € Ry (I). Then if f is concave in I,

f(/dag/Aa) > /dotfog/Aa,
I I

while if f is convexin I,

f </Idoeg/Aa> < /Idafog/Aa.

Proof A direct proof is easy to produce. I omit it because a more general result for
Lebesgue integrals will be offered in Corollary 9.5. ]

Even if the integrals of the functions g and f o g do not exist, the inequalities above
apply to the upper and lower integrals separately.

Exercises

Exercise 8.1 Use the regular grid in Example 8.3 to compute fab dxe* and fab dxx?
in any closed interval [a, b].

Exercise 8.2 Prove that if |f| € R([a, b]), we cannot in general conclude that
f € R(la, b]). Hint: Find a counterexample.

Exercise 8.3 Consider the function

-1
sin - when x #0,
fx) = *
0 when x = 0.
Prove the existence of f_l 1 dxf(x). Note that this function is neither continuous in

x = 0 nor monotonic in any of its neighbourhood. Are you able to compute the
integral?
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Exercise 8.4 Compute f02 dx[x], f02 dx[x]?, and f02 dx[x2], where [x] denotes the
integer part of x. Prove that for any positive integer # it is fon dx[x] =n(n —1)/2.

Compute the integral | _1(2) dx[x].

Exercise 8.5 Consider the function f : R? — Rdefined as f(x, y) = x2 foy dtg(t),
where g(t) € C O(R). Find the domain of definition of f(x, y).Isthe function f (x, y)
continuous? Is it differentiable? Prove that (0, 0) is a critical point of f(x, y). What
assumptions on g are necessary for (0, 0) to be a local minimum?

Exercise 8.6 Compute the length of the arc of the curve y = ae* /4 + e~ * /a in the
interval [0, 1] as a function of a > 0.

Exercise 8.7 With reference to Example 8.11, compute the integral of the scalar
field F(x, y) = x + ,/y on the arc of the parabola y = x2 in the interval [0, a], with
a > 0.

Exercise 8.8 Using Example 8.9 and Theorem 8.10, compute the following indef-
inite integrals (Hint: In the second integral, try to use the tangent and hyperbolic
tangent functions):

X 1 3
/dx(x2+a2)”’ /dx(azixz)yz’ /dX(ex+e b

Exercise 8.9 Using Example 8.9 and Theorem 8.10, compute the following indefi-
nite integrals (Hint: In the second integral, try to rewrite the numerator in terms of
the derivative of the denominator):

/dx—, /dx;.
ax2+bx+c ax2+bx+c

Exercise 8.10 Using Example 8.9 and Theorem 8.11, compute the following indef-
inite integrals:

/dxx“ log x, /dx\/axz—i—bx—i—c, /dx arcsin x.

Exercise 8.11 Find the quadratic polynomial P (x) such that P(0) = P(1) = 0 and
JydxP(x) = 1.

Exercise 8.12 Find a reduction formula for the computation of the following inte-
grals:

/dx sin” x, /dx cos" x, and /dx cos” x, sin™ x.
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Exercise 8.13 Find a measure « such that for any function f continuous in [—2, 2]

itis (%, daf = f(=1)/2+ f(1)/2.
Exercise 8.14 IfIknow that f2 € R(a, [a, b]) canIconclude that f € R(«, [a, b])?
Exercise 8.15 IfIknow that f3 € R(a, [a, b]) canIconclude that f € R(«, [a, b])?

Exercise 8.16 Consider the following measures:

0x <0 0x <0 0 x<0,

x <0, x <V, _ _

a(x) = {1x>07 ar(x) = {”20, az(x) = 1/2)6—8,
X > U.

Prove that
1. f e R(ay, [—1,1]) if and only if lim,_, o+ f(x) = f(0);

2. f € R(az, [—1, 1]) if and only if lim,_, - f(x) = f(0);
3. f € R(as, [—1, 1]) if and only if f(x) is continuous in x = 0.

Exercise 8.17 Consider the measure

x x=<I1
ot()c)—ix2

x> 1.

Find the quadratic polynomial P (x) such that P(0) = P(2) = 0 and f02 do(x)P(x)
= 1.

Exercise 8.18 Find the continuous measure «(x) such that

b 1
/ da(x) f(x) = f dxf(a+ (b —a)x)
a 0
for any integrable function f.

Exercise 8.19 Consider a random variable X distributed according to F(x) with
finite mean E[X] = [ dF(x)x and variance V[X] = [dF(x) (x — E[x])?. Define
va(a) = [dF(x) (x — a)?, with a € R. Find a* = arg min, va2(a) and vy(a*).

Exercise 8.20 With F(x) as in the previous exercise and a a real number, define the
function vy (a) = f dF(x) |x — a|. Find the value of @ which minimises v{(a). Hint:
Prove that v (a) can be derived.
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Exercise 8.21 Let0 < a < b < 1 Find the measure «(x) such that for any function
[ e oo, 11,

1 b
/0 da(x) f(x) = f(@) + F(b) + / dxf (o).

Is the measure «(x) unique? Can the property above be extended to all Riemann-
integrable functions in [0, 1]?

Exercise 8.22 Let ¢« € C 1([a, b]), positive and increasing. Compute f ab daa?,

b b
[, do*e and [ d/a/o.
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Measure Theory

9.1 Algebras, Measurable Spaces,and Measures
Consider a set X and the set of its subsets, its power set, 2X,
Definition 9.1 (Algebra and o-algebra) A subset A C 2% is an algebra if

1. e A X e A,
2. VA e A, A€ € A,
3. VA1, Ap, ..., A, € A, U?:l A, € A.

A is a o-algebra if, in addition,

(4) for any sequence (A,) of elements of A, U, A; € A.

Property (3) together with (2) implies that N_, A, € A. Property (4) extends prop-
erty (3) from finite to countable unions. This is different from the definition of a
topology, which is required to be closed under the union of any number of open sets
(Definition 2.1). The second difference is represented by property (2). In a topology,
the complement of an open set is in general not open, the only exceptions being the
whole space itself and the parts in which a not connected topology might be split.
Properties (2) and (4) imply that a o-algebra is closed with respect to countable
intersections, ﬂl?’i] A = (U;?il AZ.C)C. For any set X, the power set 2X and the small-
est algebra {fJ, X} are o-algebras and are called the discrete and trivial o-algebra,
respectively.

» Example 9.1 (Toy o-algebra) Consider the set X = {a, b, c}. Verify that A; =
{{a}, {b, ¢}, X, B} and A> = {{b}, {a, c}, X, B} are algebras and o-algebras. Note
that A; N Az = {#, X} is again a o-algebra.
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The result of the previous example is general: given two o-algebras Ay, A, € 2%,
itis easy to verify that A NA, is a o-algebra. This observation leads to the following.

Definition 9.2 (Generated o-algebra) Given any collection of sets C C 2% the o-
algebra o(C) generated by C is defined as the intersection of all the o-algebras that
contains C. Formally

0(C) =Na{Ay | C € A, and A, is a o-algebra}.

The set of all o-algebras that contain C has at least one element, 2X: therefore,
Definition 9.2 is always meaningful. If C C C/, then o(C) € o(C’). The o-algebra
generated by a o-algebra is obviously the original o-algebra. In particular, o (¢ (C)) =
o(C).IfC’' C o(C),theno(C’) C ¢(C).If, in addition, C C ¢ (C’), then they generate
the same o-algebra, o(C) = o(C).

» Example 9.2 (Toy generated o-algebras) Consider aset X and A C X # @. Then
c({A}) = c({A}) =0({A,A}) = {0, X, A, A} IfAUB C X, A, B # (J, and
ANB =0, thenc({A, B}) =1{0, X, A, B, A°, B°, AU B, A° N B}.

Definition 9.3 (Measurable space) A measurable space (X, A) is a set X together
with a o-algebra A C 2X.

The elements of A are measurable sets. On measurable spaces, we can define a
measure.

Definition 9.4 (Measure space) Let (X, A) be a measurable space. A function i :
A — Ry is a measure if

1. u(@) =0;
2. given a sequence (A,) of elements of A such that Vi # j, A; NA; = 0,
(U An) = 3202 1(Ap).

The triple (X, A, p) is a measure space.

The measure of a measurable set can be a nonnegative element of the set of extended
real numbers, that is a nonnegative real number or 4-0o. Property (2) is called count-
able additivity. A measure is countably additive on the union of disjoint measurable
sets. Definition 9.4 conforms to our intuition of how a measure should behave. If
A,B € A, then A\ B = AN B € A Since AN B and A N B are disjoint,
1w(A) = (A N B€) + (A N B), which implies p(A \ B) = u(A) — u(AN B). In
other terms, if the elements of a measurable set are removed from the elements of an-
other measurable set, the measure of the latter is proportionally reduced, depending
on how much the two sets overlap.
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» Example 9.3 (Counting measure) Consider a measurable space (X, A) and VA €
A define the function u#(A) as number of elements in A. This function is a measure
and is called counting measure.

» Example 9.4 (Point mass measure) Consider a measurable space (X, A) and let
x € X. The point mass measure ¢, is defined VA € A as 6,(A) = 1ifx € A
and 6,(A) = 0if x ¢ A. Given a collection of points (x1, x2,...,x,) C X, and
a set of positive weights (w1, wa, ..., w,) C R, one can easily prove that y =
Yo' widy, is a measure. This is a special case of the functions we introduce later
in Definition 9.16.

Two useful properties of the measure follow directly from its definition. First,
subsets cannot have a greater measure than the set that contains them.

Theorem 9.1 Let (X, A, u) be a measure space. If A, B € Aand A C B, then
u(A) < u(B).

Proof LetC = B\ A.AsANC =, u(B) = (AU C) = pu(A) + u(C) > p(A).
O

Second, any measure is countably subadditive on any sequence of sets.

Theorem 9.2 Ler (X, A, u) be a measure space. If A1, Az,... € Aand A =
U | A; then p(A) < Y72, p(Ay).

Proof Let A| = Ay, A, = Ay \ A1, Ay = A3\ (A1 U Ay), ..., in general,
Al = A;\ U;_:IIAJ-. First, notice that U | A; = U2, A} but A} N A/j = (. Then
(U A = p(U2 A = D072 ji(A)) < D072 j1(A;), the last inequality due to
the fact that, Vi, A; C A; and Theorem 9.1 applies. O

The measure presented in Examples 9.3 and 9.4 can be defined in any measurable
space. On the contrary, the next example discusses a measure that is impossible to
build.

» Example 9.5 (Vitali set) In applications, we often want measures that satisfy some
specific properties. When dealing with real numbers, we would like to have a mea-
sure that conforms to our intuitive notion of “length”, so that, for instance, the
interval [a, b] has measure b — a. Intuition also suggests that the measure should
be translation-invariant. For example, the “length” of the set [a + ¢, b 4 ¢] should
be the same as the set [a, b]. Formally, given a real set A and a real number x, the
translated set is defined as 7, (A) = {z | 3y € A,z = y + x}. One would hope
to find a measure such that ;(7,(A)) = u(A) for any x. We will show that such a
measure can never measure all sets.
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Take [0, 1] and partition it according to the equivalence relation x ~ y if there
exists a z € Q such that x = y + z. Now, build a set E C [0, 1] by picking a
single number from each equivalence class of the relation. The number of sets we
can build is infinite, but they all share common properties. An element of E will
come from [0], the equivalent class to which 0 belongs, which contains all rational
numbers between 0 and 1, included. All other elements of E are irrational numbers
whose difference is not rational. Sets like E are called Vitali sets from the Italian
mathematician Giuseppe Vitali who first studied them in 1905. Let us try to measure
E.Forany y € [0,1],3!z € E suchthat y — z = w € [—1, 1] U Q. This means
that y € T, (E). At the same time, it is clear that for any rational w € [—1, 1],
Tw(E) € [—1,2]. Thus, [0, 1] € Uyei—1,11n@Tw(E) S [—1, 2] so that

1([0, 11) < g (Uner—1,11n0Tw(E)) < p((—1,2]).

According to our intuition, it must be p([0, 1]) = 1 and p([—1, 2]) = 3. For any
x#y,x,yeQ, T (E)NT,(E) = 0, so that

pUnernTw(E) = Y w(Ty(E)).
wel[—1,11NQ

Since we are dealing with translated sets, it must be u(7y,(E)) = p(E). But this
is impossible, because the summation in the previous equation is on a countably
infinite set, and to fulfil both inequalities, the measure 1 (E) should be both positive
and zero. We can conclude that the set E cannot be measured by any measure that
is, at the same time, invariant by translation and reduces to the intuitive notion of
length when intervals are considered.

A measure can be a bounded or unbounded function on A. In both cases, it is
clear that it reaches its maximum on the whole space X.

Definition 9.5 (Finite and o-finite measures) A measure (i is finite if p(X) < +o0.
Itis o-finite if there exists a sequence (A,) of elements of A such that X = U2 | A;
and pu(A;) < o0, Vi.

If p is finite, (X, A, w) is a finite measure space. If i is o-finite, then (X, A, p) is a
o-finite measure space.

» Example 9.6 (Finite measure space) Consider the set of natural numbers N and let
O and E be the set of odd and even numbers, respectively. Define A = {#, N, O, E}.
The counting measure of Example 9.3 is neither finite nor o-finite on the measurable
space (N, A), as all measurable sets apart J have an infinite measure. Conversely,
on the measurable space (N, 2), the counting measure is o-finite as we have N =
U™ {n} and p*({n}) = 1. The point mass measure in Example 9.4 is finite for any
algebra.
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9.1.1 Complete Measure Space

Subsets of sets having measure zero play an important role in measure theory and
have a special name.

Definition 9.6 (Null set) Given the measure space (X, A, i), aset N C X is a null
set if there exists an A € A, such that N € A and pu(A) = 0.

Note that in the above definition, the set N is not required to be in A. We will say that
some property or relation is valid almost everywhere, abbreviated with a.e., when
all elements of X that violate that property or relation belong to a null set. We will
write p-a.e. when it is important to specify which measure is used for the definition
of null sets. In applications, especially in integration theory, it is important that the
algebra contains all null sets.

Definition 9.7 (Complete measure space) If A contains all null sets, then (X, A, 1)
is a complete measure space.

The property of being complete depends not only on the o-algebra but also on the
measure.

» Example 9.7 (Incomplete measure space) Consider the set X = {a, b, c} and
the o-algebra A = {0, X, {a}, {b, c}}. Assign the measure u({a}) = 1 and
u({b,c}) = 0. Then {b} and {c} are both null sets that do not belong to the al-
gebra. Thus, (X, A, p) is not complete. One can make the space complete by adding
both singlets to the algebra, defining a new algebra A = {#, X, {a}, {b}, {c}, {b, c}},
and setting p({b}) = p({c}) = 0. Now (X, A, ) is a complete space. If we had
posed u({b, c}) = 1, the original measure space would have been complete.

Example 9.7 serves as an inspiration for a more general consideration. If a measure
space is not complete, one can consider the o-algebra generated by the elements of
the original o-algebra and all null sets and extend the original measure on this new
o-algebra by imposing that all null sets have measure zero. The next theorem details
the procedure.

Theorem 9.3 (Measure space completion) Consider a measure space (X, A, ) and
let N be the collection of all its null sets. Define A ={AUN | A € A, N € N}
and, YA € Aand N € N, define i(A U N) = u(A). Then (X, A, [i) is a complete
measure space.

Proof We start by proving that A is a o-algebra. First, #, X € A, because ¢ is a null
set. Second, because (A is closed under countable unions, then also N is closed under
countable unions. In fact, U?il N; C U?il M;, where M; € A is the set with measure
zero that contains N;. Since (U2 M;) < Z;’il w(M;) = 0, the countable union

of null sets is a null set. This implies that A is closed under countable unions, as
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UX A;UN; = (U2 A;)U(U2 | N;) and, in the last expression, the first union of sets
belongs to A and the second to N. Third, note that N = (M \ N) U M€, where M is
the set with measure zero that contains N. Then (AUN)¢ = AN((M\N)UM®) =
(A°NM)U (AN (M \ N)). The first part of the union is an element of \A. For the
second part, notice that A N (M \ N) € M, so it is a null set.

Now consider the function i : A — R>o, 2(AUN) = p(A). Itis trivially p(¥) =
0 and we can also show that it is additive on disjoint sets. Consider U;’i 1Ai UN;
where the sets A; U N; are all disjoint. Then

B (U A UN;) = (U2 A)) U (U72 1Nl)) =

U2 A) = Zu(Ai) =Y [(A; UN)).

i=1 i=1
A contains all its null sets by construction. (]

The o-algebra of the completed space in Theorem 9.3 is the algebra generated by the
elements of the original algebra and the null sets, A = U(ﬂUN ). In fact, AUN C A,
which implies that o(A U N) C A, but, at the same time, A C o (A U N). Any
element of o (AU N) can be written as the union of an element of A and a null set.

9.1.2 Borel o-Algebra

To make a set X measurable, it suffices to define a o-algebra on it. There are several
ways in which this can be done, but if the set considered is a topological space (X, T),
then the use of the topology seems natural.

Definition 9.8 (Borel o-algebra) Consider the topological space (X, T'). The Borel
o-algebra B is the o-algebra generated by the collection of open sets 7T'.

These special topologies take their name from the French mathematician Félix Borel
(1871-1956). The elements of the Borel o-algebra are often called Borel sets. Using
the Borel o-algebra, any topological space (X, T) becomes a measurable space
(X, B).

» Example 9.8 (Nested algebra) Consider the nested topology as in Example 2.4
with T = {0, X, A1, Ax}and ¥ C A} C A> C X. The associated Borel o-algebra is
B={0 X, A1, Ay, A‘l', AE, A‘l' NAy, Aj U A§}. We want to define a finite measure
on the measurable space (X, 8B) such that u(A;) = 1, u(Az2) = 2, and u(X) = 3.
From the property of the measure, (1(A) = pw(X) — p(Ay) = 2 and p(Af) =
1(X) — pu(Az) = 1. Because A1 U A =0, (A U AS) = p(Ay) + pu(A5) =2, and
because A7 N Ay = (Al U AC) (AT N Ay) = (X)) — (A U AS) = 1.
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If instead we had required p(A;) = 2 and pu(Az) = 1, the properties of the
measure would have led to a contradiction. In other terms, it is not possible to define
such a measure on the considered algebra.

We will use the notion of Borel o-algebra mainly in conjunction with finite-
dimensional real normed spaces. In this case, the Borel o-algebra can be generated
by the natural base of the topology.

Lemma 9.1 Consider the normed space (R", p) and let B be the base of open balls.
Then the Borel o-algebra is the o-algebra generated by B, B = o(B).

Proof Because B C T, c(B) C o(T) = B. At the same time, as discussed in
Theorem 4.8, any open set is a countable union of disjoint open balls, thus T € o (B),
which implies 8 C o(B). U

The previous theorem cannot be extended to any Borel o-algebra. Its proof uses a
result that has been proved only for finite-dimensional normed spaces. Lemma 9.1
does not specify which norm is used to define the balls. According to Theorem 4.11,
this is not relevant, as all norms generate the same topology (see Exercise 4.20)
and, as such, the same Borel o-algebra. For example, the open balls in Lemma 9.1
can be “open spheres” B(x,r) = {z € R" | |z — x|| < r} or open n-cells (see
Exercise 4.13).

In fact, the Borel o-algebra of the normed space topology can be generated
starting from different collections of sets, not only from a base of the topolo-
gy. Let C1 = {x}_,(ai, b)) | ai < b;,Vi} be the collection of open n-cells,
Cy = {x}_,(ai, bi] | ai < b;,Vi} the collection of semi-open (or semi-closed)
n-cells, and C3 = {x}_,[a;,b;] | a; < b;,Vi} the collection of closed n-cells.
According to Lemma 9.1, 0(C;) = $. Now note that along each dimension i,
(ai, bl =Ny, (a;, b; +1/h) and (q;, b)) = Up2  (a;, bj — (bj — a;)/(2h)]. Hence,
Cy C o(Cy) and C; C o(Cp), which implies 0(C2) = o(Cy) = B. A similar
argument can be used to prove that o(C3) = B. Despite the fact that C»> generates a
different topology than C (see Exercise 2.11) and C3 cannot be a base of a topology
(see Exercise 2.10), the three sets generate the same Borel o-algebra.

In Example 9.5, we have seen that the idea of a translation-invariant measure that
satisfies our geometric intuition of length, area, or volume cannot be extended to all
sets. We can define it on Borel sets, but this would lead to an incomplete measure
space. A better approach is illustrated in the next section.

9.1.3 Lebesgue Measure

Because the Borel measure does not provide a translation-invariant complete measure
on normed real spaces, we have to look further in search of an appropriate algebra
and an appropriate measure. Our search is organised into two steps. First, we will
define a very reasonable approximation of the measure, called an “outer measure”,
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which conforms to our intuition of what a measure should be. Next, we will prove
that when this approximation is restricted to a suitable algebra of sets, it becomes a
fully fledged complete measure.

Definition 9.9 (Outer Measure) Consider a set X. An outer measure p* : 2X
R is a function such that

L p*(@) =0;

2. if A C B then u*(A) < u*(B);

3. if A = U2 A; then " (A) < Y22, w*(A;), that is the outer measure is subad-
ditive.

While a measure is defined on a o-algebra of subsets, an outer measure is defined on
all subsets. However, an outer measure is not required to be additive on disjoint sets.

» Example 9.9 (Toy outer measure) Let us define an outer measure on the set X =
{a, b, c,d}. Specify p*(#) = 0 and for any nonempty A € 2%, u*(A) =1, > 0
if A C {a,b}, u*(A) =l > 0if A C {c,d}, and pu*(A) = p*(AN{a,b}) +
1w*(A N {c, d}) otherwise. So that, for example, u*({d}) = I and u*({a, b, c}) =
w*({a, b}) + p*({c}) = 11 + Ip. Tt is easy to verify that * satisfies all properties of
Definition 9.9.

The following proposition suggests a general way of building an outer measure:
select a set of “boxes” of given sizes and define the outer measure of any set as the
infimum of the size of all possible combinations of boxes that contain it.

Theorem 9.4 Let C C 2% be a collection of sets such that

1. B eC;
2. there exists a countable cover of X in C, that is X = Ul?'ilC,- with C; € C.

Define a function | : C — Rxq, with [(}) = 0. Then the function

1*(A) = inf {ZZ(C,-) ' A C UG, C; € c}

1

is an outer measure.

Proof Given A C X, let C(A) = {U;C; | A C U;C;} be the collection of countable
covers of the set A with elements of C. Since ¥ € C(#), u*(@) = 0.1f A C B, then
C(B) € C(A), thus pu*(A) < pu*(B).

Now consider A = U?":]Aj. Set € > 0. For any A, there exist an integer n;
ch <

and a collection of sets {Cj, ey C,{J.} such that A; C U;Z] Cij and Z'.lj

1=
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WA + €/27. In fact, if this were not the case, then p*(A;) > u*(A;) + €/27,
which is absurd. Clearly A C U°° 1 U 2 C and

nj

=YY ueh < by (F@ap+57) =Y u@p +e
j=1 J

j=li=1
Since this is true for any € > 0, u*(A) < Z?‘;l WE(A). ]

We use the procedure illustrated in Theorem 9.4 to define important outer measures
on R and R”.

Definition 9.10 (Lebesgue outer measure in R) In R, consider the set C = {(a, b] |
a < b € R} of all semi-open intervals, and define [((a, b]) = b — a.

The hypotheses of Theorem 9.4 are verified as R € U2 | (—h, h]. Using sequences
of semi-open intervals, it is easy to show that with the outer measure * obtained from
Definition 9.10, p*([a, b]) = p*((a, b)) = p*([a, b)) = b — a and p*({x}) = 0,
Vx e R.

Definition 9.11 (Lebesgue—Stieltjes outer measure in R) Let a be a nondecreasing
right continuous real-valued function on R. In R, consider the set C = {(a, b] | a <
b € R} of all semi-open intervals and let [, ((a, b]) = a(b) — a(a).

The outer measure 1, derived from Definition 9.11 has properties similar to ;1* from
Definition 9.10. In particular, 1% ([a, b]) = i ((a, b)) = pl([a, b)) = a(b) — a(a)
and i ({x}) = 0, Vx € R. The requirement for « to be right continuous is essential,
otherwise for some points a < b < c, it can be [, ((a, b] U (b, c]) # l.((a, b]) +
Lo ((b, c]).

Definition 9.12 (Lebesgue outer measure in R") On R" consider the set C =
{X'}-:1(aj» bjl|aj < bj,Vj}ofall semi-openrectangles and let/, (x?zl(aj,bj]) =
n
j:l(bj —aj).

In this case, R" € Y )7, x"_y(=h, h]. In the associated outer measure,

(< lag, bl = (< (aj, b)) = [ [ = ap),

j=1

and Vx € R", i ({x}) = 0.

Since in R" any open set is the countable union of disjoint open intervals, we can
easily compute the outer measure of these sets. The same is true for the union of
closed and open sets and for their intersection. Using the definition above, one can
actually compute the outer measure of all sets belonging to the Borel o-algebra and
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prove that those outer measures restricted to their respective Borel o-algebras are
measures. This would be cumbersome, as one should consider countable unions
and intersections of countable unions and intersections, which are uncountable.
Moreover, the resulting spaces will not be complete, significantly reducing their
importance for integration theory (see Sect. 9.3 and, in particular, the analysis of
the Riemann integral in Sect. 9.3.1)." We follow a different approach. We start by
identifying a specific collection of sets.

Definition 9.13 (Outer measurable set) Let p* be an outer measure on X. The set
A C X is p*-measurable it VE C X, p*(E) = p*(E N A) + p*(E N A°). The
collection of all p*-measurable subsets of X is denoted by A*.

Note that E N A and E N A€ are disjoint sets, and E = (E N A) U (E N A€). So,
forany set E, u*(E) < pu*(E N A) + p*(E N A). Definition 9.13 restricts the weak
inequality to be an equality. Clearly, ¥} belongs to A* and, for symmetry, if A is
*-measurable, A€ is p*-measurable.

» Example 9.10 (Toy outer measure) Consider the outer measure in Example 9.9.
By construction, {a, b} and {c, d} are p*-measurable. Note that p*(X) = I} 4+, and
for any singlet {x} C X, p*(X) < p*(XN{x})+p* (X N{x}), so singlets are not p*-
measurable. This implies that sets with three elements are also not p*-measurable.
Considering {b, ¢}, u*({a, b}) = 11 < p*{a, b}N{b, c})+u*{a, b}N{b, c}) = 21;.
In summary, A* = {¢, X, {a, b}, {c, d}}. Note that A* is a o-algebra.

Now, we can use outer measurable sets to define a measure space.

Theorem 9.5 (Lebesgue measure space) A* is a o-algebra on X, the restriction of
w* on A* is a measure, and (X, A*, u*) is a complete measure space.

Proof First, we prove that A* is an algebra by proving that it is closed with respect
to the union of sets. Let A, B € A*. Applying the definition of y*-measurable set
subsequently for A and B, VE C X,

w(E)=p (ENA)+L (ENAY) =u*(ENANB)+
WENANBY) +p*(ENA°NB) + p*(EN AN BY).

Note that (AN B) U (AN B°) U (AN B) = AU B. So, from the property of the
outer measure,

WENANB) +p*(ENANBY)Y +u* (ENANB) > u"(EN(AUB))

11 do not provide an explicit example of a null set which is not Borel. Its construction, based on the
so-called Cantor function, requires some substantial work and would not add much to the present
discussion.
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and, substituting in the previous equation, p*(E) > u*(E N (A U B)) + u*(E N
(A U B)“). Because p* is an outer measure, this inequality is actually an equality.
This proves the point and also that

p(ENANB)+ p*(ENANBY) + p*(EN AN B) = i*(EN (AU B)).

Then, if A and B are disjoint elements of A*, u*(E N (AU B)) = u*(E N A) +
w*(E N B). In particular, by setting £ = X, p*(AU B) = pu*(A) + p*(B). We have
proved that the outer measure p* is additive on disjoint outer measurable sets and,
consequently, it is a measure on the algebra A*.

To prove that A* is a o-algebra, consider A = U2 | A;, A; € A*. Define A=A,
A2 = Az\A], A3 = A3\(A1 U A), . suchthatA ﬂAJ =0@ifi # j and
A= U A Let B, = Uz:lA Because ﬂ* is an algebra, A,,, B, € A*, Vn. For
any E g X

n
pH(E) = p*(E N By) + p*(EN By) = Y p*(E N A;) + p*(E N BY).
i=1

When n — oo, BS — A and ) 72, p*(E N A;) > p*(E N A), so that u*(E) >
W(E N A) + p*(E N A°). But because p* is an outer measure, this is actually an
equality.

Finally, consider a set A such that 4*(A) = 0. For the property of the outer
measure, forany E € X, p*(ENA) =0and p*(E) < p*(ENA)+ p*(ENA°) =
w*(E N A°) < p*(E), so that the relation is actually an equality. We have proved
that any set A whose outer measure is equal to zero belongs to A*. By the definition
of the outer measure, if A has outer measure equal to zero, any subset of A has an
outer measure equal to zero. Therefore, they all belong to A*, which implies that
A* is complete. a

By applying the previous theorem, Definitions 9.10, 9.11, and 9.12 lead respectively
to the Lebesgue space (R, £, 1), the Lebesgue—Stieltjes space (R, £, [,), and the
Lebesgue space (R”, £,, [,) in more than one dimension. Definitions 9.10 and 9.12
introduce translation-invariant outer measures. The first two spaces share the same
o-algebra as they are based on the same set of semi-open intervals. The first space
is actually a special case of the other two, with a(x) = x and n = 1. These are the
spaces that we most often encounter in applications. We conclude the analysis of the
Lebesgue measure by investigating the relationship between the Lebesgue and Borel
o-algebras.

Theorem 9.6 All sets in the Borel o-algebra of R" are l,,-measurable.

Proof We start by proving the theorem in R. With reference to Definition 9.10,
consider a semi-open interval (a, b] € C and any subset E C R. According to the
definition of the Lebesgue outer measure, Ve > 0 there exists a collection of intervals
{(ai, bi1} such that E C U;(a;, b;1, Y _; I((ai, bi]) < p*(E) + . The intersection of
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two semi-open intervals is a semi-open interval, so that
w* ((ai, bi] N (a, b)) 4 p*((a;, bi]1 N (a, b]°) = 1((a;, b;]).
Hence,

pH(E N (a, b)+4*(E N (a, ) < Y p*((ai, bil 0 (a, b))

1

+ ) (ai, bil N (a, b1 = Y 1((ai, bil) < p*(E) + €.

Since € can be chosen as small as desired and because of the property of the outer
measure, the inequality above implies u*(E N (a, b]) + pw*(E N (a, b]°) = u*(E),
thatis (a, b] € L. We have shown that C C L. But because B = ¢(C), the statement
follows.

The proof can be replicated similarly for R" using the semi-open rectangles of
Definition 9.12. The key property is that the intersection of two semi-open rectangles
is a semi-open rectangle. ]

Let NV, be the collection of null sets in (R, B,,) with respect to the Lebesgue measure
l,,. Consider the completion of the Borel o-algebra, 0(8,, U N,,). Since B,, C L,
and N, € £, wehave 0(8,UN,,) C L,. But does the Lebesgue o-algebra contain
sets that are not in the completion of the Borel o-algebra? The answer is no as shown
by the following corollary.

Corollary 9.1 L, is the completion of the Borel o-algebra in R" with respect to the
Lebesgue measure, L, = 0(B8, U Ny).

Proof Since we know that (B, U N,,) € L, we have only to prove that £, C
o(B, UN,). By Theorem 9.4, VA € L, there should be a sequence of elements
(C;) of C such that A € B = U;C; and [,(A) = [,(B). B € 8B, because the
elements of C belong to the Borel o-algebra. Because A is outer measurable, [, (B€) =
L,(ANBS)+1,(A°N B°). But AN B¢ = (AU B)“ = B¢, sothatl,(AN B°) = 0.
Since A = B U (A N B€), the set A is the union of a set of the Borel o-algebra, B,
and a null set, A N B¢. Thus, £,, C B, UN,, and the statement follows. [l

9.2 Measurable Functions

Having defined measurable spaces, it is time to see how we can connect them. The
fundamental tool we will use is the notion of a measurable function.

Definition 9.14 (Measurable function) Let (X, Ax) and (Y, Ay) be two measurable
spaces. A function f : X — Y is measurable if VAy € Ay, f~(Ay) € Ax.
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In other words, a function is measurable if the preimage of any measurable set
is measurable. When necessary, we will specify that a function is measurable with
respect to a specific o-algebra by saying that it is Ay-measurable or Ay-measurable,
when the emphasis is, respectively, on the domain or image space of the map f. In
Definition 9.14, there is no reference to the actual measure possibly implemented on
the o-algebras of the two spaces that the function connects. Note that a measurable
function is not required to be bounded (see Example 9.14).

Lemma 9.2 (Composition of measurable functions) The composition of measurable
functions is measurable.

Proof Consider three measurable spaces (X, Ayx), (¥, Ay), and (Z, Az) and two
measurable functions f : X — Y and g : Y — Z. Consider a measurable set
Az € Az. Because g is measurable, g~!(A,) € Ay, and because f is measurable,
17 (A) € Ax. O

Obviously, not all functions are measurable with respect to all o-algebras, but there
is one notable exception.

» Example 9.11 (Constant function) Let ¢ € Y be a constant. If f(x) = ¢ for all
x € X, then f’1 (Ay) is either X (if ¢ € Ay) or the empty set (if ¢ ¢ Ay). Thus, f
is measurable with respect to any algebra A on 2%

Complete metric spaces possess an important property.

Theorem 9.7 Consider two functions f and g from a complete metric space
(X, Ax) to a metric space (Y, Ay). If f is measurable and g = f a.e., then g
is measurable.

Proof Define N = {x € X | g(x) # f(x)}. By assumption N is a null set and
since Ay is complete, N € Ax. For any Ay € Ay, g_l(Ay) = (g_l(Ay) N N) U
(g’l(Ay) N N"). Note that g~ (Ay) N N is a null set, thus it belongs to Ay, and
g '(Ay) N N¢ = f~1(Ay) N N€ is the intersection of two elements of Ay, thus it
belongs to Ay as well. O

Note that for the previous result, we did not make any completeness assumption about
the image space. In the domain space, completeness is essential. Otherwise, the set
of points on which the two functions differ may not be measurable. Theorem 9.7
and the discussion in Example 9.11 make clear that any function defined over a
complete measurable space which is a.e. constant is measurable. In general, any
function defined over a measurable space can be used to define an algebra in the
image space.
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Lemma 9.3 Consider the function f : X — Y and let Ax be a o-algebra on X.
Then the set o (f) ={Y € 2Y | f_l(Y) € Ax}isaoc-algebraonY.

Proof The proof is trivial once one realises that f _1(A§,) = (f “L(Ay))¢ and
Ay UAY) = F 1Ay U F71(A)). U

In other words, given any o-algebra on X, the collection of sets with measurable
preimages forms a o-algebra on Y. In Example 9.11, for example, the o-algebra
induced by the constant is the entire power set, 2 Y From the definition of a measurable
function, it follows that a function f between two measurable spaces (X, Ay) and
(Y, Ay) ismeasurableif and only if Ay C o(f). Inparticular, afunction f : X — Y
defined over a measurable space (X, Ax) is always measurable if the o-algebra on
Y iso(f). A similar mechanism is in place for the measure: any measurable function
defines a measure on the image space based on any given measure on the domain
space.

Lemma 9.4 (Pushforward measure) Let (X, Ax) and (Y, Ay) be two measurable
spaces and f : X — Y be a measurable function between them. Consider the
measure pix on (X, Ax). The function py : Ay — Rso defined by py(Ay) =
,uX(f’1 (Ay)),YAy € Ay is a measure on (Y, Ay). It is called the pushforward
measure or image measure defined by the function f.

Proof The proof is immediate as clearly f~!(#) = @, and if Ay and A, are disjoint
elements of Ay, then also f~!(Ay) and f~! (A}) are disjoint elements of Ayx. [

The pushforward measure is often denoted by jux o f~!. It will be used in Sect. 9.3
to discuss the change of variables in Lebesgue integrals and in Sect. 9.5 to study
random variables.

» Example 9.12 (Measurable functions and o-algebras) Consider the measure
space of Example 9.7 with u({a}) = u({b, c}) = 1 and the real-valued function
fla) =1, f(b) =2,and f(c) = 4. The o-algebra induced in R consists of all sets
that contain both 2 and 4 or none of the two. This collection of sets is clearly closed
under union and intersection.

If we consider the measure space (R, 8) as the arrival space, then the function f
is not measurable. Indeed, the preimage of the measurable set (3, 5) is the set {c},
which is not in the o-algebra of X.

If we change the definition of the function to f(b) = f(c) = 2, then it becomes
measurable, and the pushforward measure induced on (R, $B) is the point mass mea-
sure (see Example 9.4) iy o f~1 = 81 + 6,.

When the algebra Ay in the domain of the function is a Borel o-algebra, the
function is said to be Borel measurable. In the case X = R", if not specified oth-
erwise, this is meant to refer to the measure generated by the Euclidean topology.
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Analogously, the function is said to be Lebesgue measurable if Ax = L,. Since
B, € L,, a Borel measurable function is also Lebesgue measurable, while the
opposite is generally not true.

Assume that the algebra Ay in the image space is generated by a collection of
sets C, Ay = o(C). Then if f~1(C) € Ay for any C € C,C C o(f). Because Ay
is the smallest o-algebra that contains C, Ay C o(f), which means that the function
f is measurable.

Corollary 9.2 Consider two topological spaces (X, Tx) and (Y, Ty). Any continu-
ous function f : X — Y is Borel measurable.

Proof By the definition of Borel o-algebra, By = o(Tx) and By = o(Ty). Because
the function is continuous, the preimage of any elements of 7), belongs to T, and
hence to Bx. Thus, Ty, C o(f) and the statement follows. |

9.2.1 Measurable Real-Valued Functions

Let us focus on functions f : X — R defined over a generic measurable space
(X, A) and with images in the measurable space (R, 8B), where B is the Borel o-
algebra generated by the Euclidean topology. In this specific case, Definition 9.14 is
usually replaced by the following.

Definition 9.15 (Measurable real-valued function) A function f : X — R is mea-
surable on the space (X, A) if Va € R, D,(f) = {x € X | f(x) > a} € A.

The equivalence of the definition above with Definition 9.14 follows from the fact
that the set of open intervals C = {(a, +00)} generates B.

» Example 9.13 (Alternative definitions) One can easily devise other definitions
equivalent to Definition 9.15 using different collections of sets that generate 5, for
instance those discussed in Sect. 9.1.2. The function f : X — R is Borel measurable
if one of the following statements is true:

I.VaeR {xeX| f(x) <a}e A
2.VaeR, {xe X | f(x)>a}eA,
3.VaeR, {xeX| f(x) <a} e A

» Example 9.14 (Unbounded measurable function) Consider the function f : R —
R defined by

X ifx <0;
fx) = .
1/x ifx > 0.
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Note that D, (f) = (a, +00) ifa < 0and D,(f) = (0, 1/a) if a > 0. Therefore,
the function f is measurable with respect to the Borel o-algebra.

Because continuous functions are Borel measurable, the property of measurability is
preserved by composition with a continuous function. For this reason, the property
of being measurable interacts quite fairly with the usual operations on real functions.

Theorem 9.8 Let (X, A) be ameasurable space, f and g be measurable real-valued
functions, and c a real constant, then f + g, cf, | fl, f g max{f, g}, and min{ f, g}
are measurable.

Proof NotethatVa € R, D, (f+g) = UregDr(f)ND4—r(g). Since Q is countable,
and the algebra is closed under countable unions and intersections, D, (f + g) is
measurable. If ¢ > 0, Dy(cf) = Dyye(f) € A lf ¢ < 0, Dy(cf) = {f <
a/cy = f~V([a/c, +00)) € Abecause [a/c, +00) € B. Since f g = (f +g)%/2—
f2/2—g%*/2and | f| = /F f, the two functions are measurable because they are the
sum of measurable functions and composition with continuous functions. Finally,
Dy (max{f, g}) = Du(f) U D,(g) while D,(min{f, g}) = D,(f) N D,(g). Hence,
both sets belong to A. O

The infimum and supremum of countable sequences of measurable functions are
measurable as well.

Theorem 9.9 Let (X, A) be a measurable space and (f,,;) be a sequence of real-
valued measurable functions f, : X — R. Then sup,, f,, inf,, f,, limsup,_, o, fu,
and liminf,_, o, f, are measurable.

Proof For any a € R, D,(sup, f) = U, D,(fn) and D,(min, f) = Ny Da(fn)-
Both sets belong to A. Remember that lim sup,,_, o, f = lim,_ o Sup;>, fi. Since
sup;-.,, fi 1s nonincreasing in n, we have that D, (lim sup,,_, o, fn) = My L__J,'Zn Dy(fi)
and, for the properties of o-algebras, this set belongs to A, Ya € R. Analogously,
we have that D, (liminf,,  fi) = Up Ni=p Da(f;) € A. O

In particular, if a sequence of measurable functions is pointwise convergent f, — f,
(see Definition 5.18), then the limit function f is a measurable function. This is also
true if the limit function is unbounded on measurable sets. In addition, we have a
more powerful result for complete metric spaces.

Corollary 9.3 (Almost everywhere convergence) Let (f,) be a sequence of mea-
surable real-valued functions defined over a complete measure space (X, A). If
lim,—~ fu = f a.e., then f is measurable.
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Proof Consider g = lim;,_,« f,. For Theorem 9.9, this is a measurable function.
By hypothesis, g differs from f on a null set, so that the statement follows from
Theorem 9.7. O

In some applications, most notably applications that have to do with probability
theory, one usually wants to work with sequences that converge almost everywhere.
In these applications, the completeness of the measure space is usually assumed,
even if the theory we are developing does not forcibly require it.

» Example 9.15 (Infimum and supremum of sequences of Riemann integrable func-
tions) The result of Theorem 9.9 about the superior and inferior limits of sequences
of measurable functions do not hold for sequences of Riemann integrable functions.
Consider the sequence of real functions ( f;;) defined in [0, 1] as

£ 1 ifx=h/n, forh=1,...,n,
X) =
" 0 otherwise.

The function f,, is Riemann integrable for any 7, fol dxf,(x) = 0. However, f(x) =

lim sup,,_, o, fn(x) takes the value 1 for all rational numbers and O for all irrational
numbers in [0, 1]. Therefore, it is not Riemann integrable (see Example 8.2).

9.3 Lebesgue Integral

This section extends the theory of integration to all real-valued measurable functions
defined on a generic measure space (X, A, ). If not explicitly stated otherwise, we
consider functions taking values in (R, $), where B is the Borel o-algebra generated
by the Euclidean topology. We will proceed in steps. First, we define the integral of
a very specific subset of measurable functions. We then extend the definition to all
nonnegative measurable functions, proving several fundamental theorems. Finally,
using these theorems, we extend the definition further to a large class of measurable
functions in an easy and straightforward way.

Definition 9.16 (Indicator function) Consider a set X and a subset A € X. The
function 74 : X — Rxg
1 ifxeA

I4(x) =
AW 0 otherwise

is said to be the characteristic or indicator function of the set A.
In a measurable space (X, A), the function 74 is measurable if and only if A € A.

Starting from the indicator function, we can build a special class of measurable
functions.
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Definition 9.17 (Simple function) In a measurable space (X, A), a simple function
s (x) is built from a finite collection (A1, ..., A,) of elements of A and of nonnegative
constants (ar, ..., a,), such that s(x) = Y_7_, a; 4, (x).

The domain of the simple function is the measurable set U; A;. Simple functions
are measurable by construction. By adding a,11 = 0 and A, = (U/_;A))°, to
the set (a;) and (A;), any simple function can be considered defined on the whole
space X. It is immediately apparent that if s;(x) and s>(x) are simple functions
defined on the same space, then s1(x) + s2(x) and s1(x) s7(x) are simple functions.
Similarly, ¢ s;(x) is a simple function as long as ¢ > 0. More generally, given
f :R>0 = R0, f(s(x)) is simple if s(x) is simple. The elements (A;) can always
be chosen to be mutually disjoint. For any measurable set A € A, if s(x) is a simple
function, s(x)74(x) is a simple function. Simple functions are the building blocks
of the notion of integration based on measure theory.

Definition 9.18 (Integral of simple functions) The Lebesgue integral of a simple
function s(x) = Z?:l a;l4,(x) is defined on the measure space (X, A, i) as
Jdus =37 ai p(Ap.

If Vx, s1(x) < s2(x), then fdu 51 < fdu s2. To see it, simply redefine them on a
finer common partition of X. The previous definition can be seen as an integral on
the domain of the simple function. In general, given a measurable set E, we define
Jpdpus = [dpslg =) [ a;i i(A; N E). For the properties of simple functions,
if E1 N Ey = @, then fE]UEz dus = fEl dus + sz dus.

» Example 9.16 (Integral of Dirichlet’s function) Consider the measure space
(R, 8,1). Any countable union of singlets belongs to B and has Lebesgue mea-
sure zero. Consider the set of rational numbers [0, 1] N Q. This is a countable
union of singlets, so that /([0, 1] N Q) = 0. Consequently, /([0,1] \ Q) =
[([0,1]) — I([0, 1] " @) = 1. Dirichlet’s function in Example 8.2 is the simple
function f = Ijo,1)\@- Itis Borel and, consequently, Lebesgue measurable. Accord-
ing to Definition 9.18, fdu f =1(0,1]\ Q) = 1. In Example 8.2, we have seen
that this function cannot be integrated in the Riemann sense.

Using the simple functions of Definition 9.18, we can extend the notion of integral
to any nonnegative measurable function.

Definition 9.19 (Integral of nonnegative measurable functions) The Lebesgue inte-
gral of a nonnegative measurable function f : X — R on a measure space (X, A, i)
is

fduf = sup{/dus | s is simple and s(x) < f(x),‘v’x}.
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The supremum is computed over all simple functions that are equal to or lower than
the function f at any point. It can be a nonnegative real number or +oc. This is the
central definition of this section. It is worth spending some time on it. First of all,
note that Definition 9.19 is restricted to measurable functions. In principle, one can
define it on bounded functions, but then the resulting integral would lack desirable
properties.

» Example 9.17 (Integral and generic bounded functions) Take the measure space
R, A, p) with A = {B, R}, p(@) = 0, and pu(R) = 1. Consider the functions
f = Iio,1y and g = 1 — Ijp,17. Note that, on this measure space, the only simple
function lower than or equal to f and g is the constant s(x) = 0. Conversely, the
greater simple function lower than or equal to f + g is the constant s(x) = 1. Then,
using Definition 9.19, one would get [du f = [dug=0but [du(f +g) = 1.

If f < M, and the measure space is finite, the simple constant function s(x) = M
is greater than all the simple functions considered in Definition 9.19. Thus, the
integral of f is finite, [ dyu f < Mp(X).If the function is unbounded or the measure
space is not finite, then the integral can be infinite. In any case, from the property of
the supremun, it follows that if g(x) < f(x), then [dug < [du f.

A second consideration has to do with the domain of integration. If f is a mea-
surable function and E is a measurable set, then f I is a measurable function and
we define [ du f = [dp f1g. Definition 9.19 guarantees the following.

Corollary 9.4 Let f be a nonnegative measurable function and E 1, E two disjoints
measurable sets, then [ g dp f = [z du f+ [p,duf.

Proof For any measurable set E, define
Ly(E) = {/ dus | sissimple and s(x) < f(x), Vx € E} .
E

Note that | g duf = sup L y(E).Forthe property of simple functions, if/; € L¢(E1)
and [ € Ly(Ep), then ]y + 1 € Ly(Ey U E). Thus, supLy(E; U Ep) >
sup L s(E1) + sup L s (E>). At the same time, VI € L ¢(E U E»), there exist /] €
Ly(Ey)andly € Ly(E3) suchthat! =1[; + 1. Indeed, if [ = fElUEz du s, consider
the integrals of s /g, and s Ig,. Thus, sup L s (E1U E3) < sup L s(E1)+sup L r(E3).
The statement follows from the two inequalities. (]

By the definition of integral, if there exists a, b € RsuchthatVx € A,a < f(x) < b,
then a p(A) < [, dp f(x) < bu(A).

Theorem 9.10 Consider a nonnegative measurable function f.If [ du f = 0 then
f = 0 almost everywhere.

Proof Define E, = {x | f(x) > 1/n}. Because f is measurable, E, € A. Ob-
serve that [du f > [ duf = p(E,)/n, which implies y(E,) = 0, and that
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{x | f(x) > 0} = U,E, € A. From the property of the measure, (U, E,) <
>, #(Ey) = 0, which proves the statement. O

» Example 9.18 (Almost everywhere zero function) Consider a nonnegative real-
valued function f defined over a measure space and assume that almost everywhere
f(x) = 0.1If fismeasurable,then N = {x € X | f(x) # 0} is a measurable set and
[duf=[yduf+ [yedp f.The first term of the sum is zero because u(N) = 0,
the second because f(x) = 0 for x € N. However, in general, if we know that the
function f is zero a.e., we cannot conclude that it is measurable. We know for sure
only if the metric space is complete.

Another consequence of Definition 9.19 is that, for the property of the supremum,
given a nonnegative measurable function f, there are sequences of simple functions
(sn), with s,, < f, such that their integral converges from below to the integral of f.
As the next example shows, it is also possible to build nondecreasing sequences of
simple functions pointwise converging to f.

» Example 9.19 (Simple function approximation) Consider a nonnegative measur-
able function f. For any integer n, define the sets

2n 2n

i—1 i
El’.’:{x 5f(x)<—},i:l,2,...,n2n,

and E" = {x e R| f(x) > n}. Given n, all E} and E" are mutually disjoint and
form a partition of X. Since the function f is measurable, E7, E" € A. We define
the simple function
n2" i
5,0 =) S TEp (0 4l (1),

i=1

Note that, Vx, s5,(x) < s5,,;(x) < f(x) and limy— 00 5,(x) = f(x). In fact, if
n > f(x),then f(x)—s,(x) < 1/2" If the function f is bounded, the convergence
is uniform. In this case, for n sufficiently large, f(x) — s, (x) < 1/2" for any x.

Monotone converging sequences of functions are the subject of a fundamental
result of Lebesgue integration theory: for nondecreasing sequences of functions, we
can pass the limit inside the integral.

Theorem 9.11 (Monotone convergence) Let (f,) be a nondecreasing sequence
of nonnegative measurable functions such that Vx € X, f,(x) < fu+1(x) and
limy— oo fun(x) = f(x). Then lim,_, o fdﬂ So(x) = fd,u S ().
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Proof Define limn%oofd,u fa(x) = L. Since f,(x) < f(x), L < fdu f. Con-
sider a simple function s = ) ; a; 14, such that s(x) < f(x). Take ¢ € (0, 1) and let
E, ={x| fu(x) = cs(x)}. By the definition of integral,

/dﬂfnZ/dﬂfnZC/d,USZCZaiN(AimEn)-
E E :
]

As f(x) > cs(x), lim,,» E, = X, so that
nlgr;OZam(Ai NE,) = Zam(An = /dus-
1 1

This implies that lim,— o [ dp fn > ¢ [ dps for any simple function s < f. Thus
L = limy—oo [dpnfy > ¢ [du f. Since this is true Ve € (0, 1) we must have
L > [du f.Because L < [dp f, this proves the assertion. O

The pointwise convergence of a sequence of functions, which proved to be rather
weak in other cases (for instance, it does not preserve continuity, see Example 5.28),
is sufficient, in the Lebesgue theory, to ensure that the integral of the limit is the
limit of the integral. In particular, we now know that the integral of a nondecreasing
sequence of simple functions pointwise converging to a nonnegative measurable
function converges to the integral of that function.

» Example 9.20 (Lebesgue integral of the linear function) Consider the function
f(x) = x defined over (R, B,[). The function is continuous and consequently
measurable. We want to compute its Lebesgue integral in the interval [a, b] € R>o.
For n € N, consider the equispaced partition {x; =a + (b —a)i/n |i =0, ..., n}
and the simple function s, (x) = Z?zl Xi—11[x;_,,x;- Notice that f(x) > s,41(x) >
sp(x) and limy,— o0 5, (x) = x, Yx € [a, b]. Using the definition of the integral for
simple functions, by the same computation as Example 8.3,

n 2
b—-—a)ynn+1)
disy =S —xi Dxi = a(b— ,
/[0’1] o0 = Yot -t = a0~ +

and, by the monotone convergence theorem,

1
—a’.

1
/ dlx = lim dls, = —b*> —

In this case, the Lebesgue and Riemann integrals yield the same result.

Another important consideration concerns the integral of the limit inferior of se-
quences of functions. Consider a sequence of nonnegative measurable functions
(f») and define f(x) = inf, f,(x). According to Theorem 9.9, this is a mea-
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surable function. For any n, f(x) < f,(x), [dp f(x) < [dp f,(x) such that
[dpinf, f,(x) < inf, [dp f,(x). This result is not surprising as, in general,
different points of the domain correspond to different functions in the sequence
that take the smallest values. The previous consideration can be extended to the
limit.

Theorem 9.12 (Fatou’s lemma) Consider a sequence of nonnegative and measur-
able functions ( fy), then

/d,u liminf f,(x) < liminf/du Jn(x).
n— oo n—oo

Proof Deﬁnein(x) = inf;>, fi(x) so that liminf, . fn(x) = limn%ooin x) =
f(x). Forany i > n, fduf (x) < [du fi(x), and consequently fduf x) <
inf;>, f du fi(x). Note that f (x) is a nondecreasing sequence. Using the result of
Theorem 9.11 and taking the 11m1t for n — oo prove the assertion. ([l

» Example 9.21 (Limit inferior and Lebesgue integral) The reason for the presence
of the inequality in Theorem 9.12 can be better illustrated with an example. Let 1,
be the indicator function relative to the interval A,, = [—1/n, 1/n] and consider the
sequence of simple functions f, (x) = nl,. Using the Lebesgue measure, [ du f, =
nu(A,) = 2 for any n, so that liminf,— o0 [ di fy = 2. On the other hand,
liminf,_ 400 fn(x) = 0if x # 0, so that fd,u liminf, 1o fn(x) =0,as {0} isa
measure zero set.

To extend the notion of integral to functions that can take negative values, we
need a preliminary definition.

Definition 9.20 (Integrable function) A measurable function f is integrable on the
set A € Aif [, dp|f| < +o0.

A function is integrable if it is integrable on the entire space.

Definition 9.21 (Integral of integrable functions) Consider an integrable function
f and define Effc(x) = {x | f(x) s 0}. Then its Lebesgue integral is defined as

fdufsz;dﬂf_fE;dﬂ(_f)-

Alternatively, we can define the integral of an integrable function f as [du f =
Sdu(lf] ~|—f)/2—fdu (| f1—= f)/2. The functions to be integrated in the two terms
of the sum are measurable and nonnegative. Definition 9.21 is restricted to integrable
functions because if both |’ Ef du f and |, E; dp (— f) are infinite, it reduces to an

indeterminate expression. From Definition 9.21, it follows that [ dp | f| = | [ dp f]|.
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» Example9.22 (Chebyshev inequality) Let f be anintegrable function and Va > 0,
consider the measurable set E(a) = {x € X | |f(x)| = a}. Note that Vp > 1,
|f(x)|?/aP > 1if x € E(a). Thus,

1 » Lf1P _
— [ dplfI¥ = dp—=—- = dp = p(E(a)).
ab E(a) ab E(a)

This inequality can be used to find an upper bound of the measure of the set E(a) or
a lower bound of the integral of | f|”.

The Lebsegue integral is linear on integrable functions. Forany ¢ € R, [ducf =
¢ [dp f. Concerning the integral of the sum of functions, we have the following.?

Theorem 9.13 If f and g are integrable, then f+g isintegrableand [ dp (f+g) =
Jduf+[dug.

Proof The proof is carried out in three steps. First, we will prove it for simple
functions, then for nonnegative measurable functions, and finally for all measurable
functions.

Lets; = ) ;a;l4, and s = ), b1, be simple functions that, without loss of
generality, we can assume are defined using the same collection of measurable sets
(A)). Then [dp(sy+s2) = > ;(ai +bj)u(A) = Y aip(A) + Y bip(A;) =
[dpsi+ [duss.

Next, let f and g be nonnegative integrable functions. According to Theorem 9.8,
f + g is anonnegative measurable function. Consider two nondecreasing sequences
of simple functions that converge from below to the two functions, lim,, o 55, = f
and lim,_, o S¢.» = g (see Example 9.19). Then (s 7., +5¢,,) is a sequence of simple
functions converging from below to f + g. By Theorem 9.11,

/dﬂ(f'i_g) znlingo/dﬂ(sf,n +sg,n) =

lim [ dusyg, + lim /dusg,n :/duf—l—/dug.
n— oo

n—0oo

For the last step of the proof, note that given two integrable functions f and g, f + g
is integrable. In fact, | f + g| < | f| + |g| and using the previous step of the proof,

fdulf+gl < [du(fl+1gD) = [dulfl+ [dulgl. Consider the following
algebraic equality:

(If+el+f+a+Ufl=H+gl -8 =
(If+el=f-o+UfI+ )+ gl +8).

2 The reason why this theorem is not stated for generic measurable functions is because the integral
of measurable functions may be infinite and arithmetic operations between infinities are not properly
defined.
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For the previous consideration, all the terms in parentheses are positive integrable
functions, and, when taking the integral, we can apply it separately to each term of
both sides. Rearranging the integrals, we finally get

/du (If+g|+f+g)—/du (If+sgl—-f-9=
/dﬂ (Ifl+f)—/du (|f|—f)+/dﬂ (|g|+g)—/du (gl —g)-
The left-hand side is 2 ['dy (f + g) and the right-hand side 2 [ dyp f +2 [dpg. O

We conclude this section by reviewing several results that directly come from
the definition of a Lebesgue integral and are often used in applications. We start by
showing that if we can find an integrable function as an upper bound, we can apply
Theorem 9.12 and extend Theorem 9.11 to any pointwise converging sequence of
functions.

Theorem 9.14 (Dominated convergence) Let ( f;,) be a converging sequence of mea-
surable functions, lim,_, » f,(x) = f(x). If there exists an integrable function g(x)
such that Vn, | f,(x)| < g(x), then lim,_, 5 fdu fn= fdu I

Proof Note that the functions f, are integrable by hypothesis, as [ du | f,(x)| <
[ dp1g(x)| < +o0. Apply Theorem 9.12 to the sequences of nonnegative functions
(g + fn) and (g — f) to obtain

n—o0

liminf/du g+ fu) = /du liminf (g + f,),
n— o0

liminf/du (g— fu) = /du liminf (g — f,).
n—oo n—0o0

From the linearity of the integral, remembering that when the elements of a sequence
are multiplied by —1, the inferior limit of the new sequence is the opposite of the
superior limit of the original sequence, and simplifying the finite integral of g,

liminf/dufn zfdu liminf f, =fduf=
n—0o0 n—od
= /du lim sup f;, > limsup/dufn,

n—oo n—oo

which proves the assertion. (]

Theorems 9.11 and 9.14 are powerful results. The following example shows that
they are not generally valid in the case of Riemann integrable functions.
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» Example 9.23 (Failure of monotone and dominated convergence for Riemann
integrals) For any natural number n, consider the real function f; : [0, 1] - R,

if x € R\Q,
fulx) = if x € Qand x = p/q with g < n,

ifx € Qand x = p/q withg > n,

Q= = O

where p, g are mutually prime natural numbers. The function f,(x) differs from
Thomae’s function in Example 8.4 only in a finite set of points; thus, we can conclude
that its Riemann integral exists and is equal to zero for any n. Moreover, note that for
any n, f,(x) > fu—1(x) and f;,(x) < 1. On the other hand, f(x) = lim;,—« fn(x)
is Dirichlet’s function of Example 8.2, which is not Riemann integrable. In summary,
the sequence of Riemann integrable functions ( f;,) is nondecreasing and bounded, but
its limit is not Riemann integrable. We showed that, in general, neither the theorem of
monotone convergence nor the theorem of dominated convergence apply to Riemann
integrals.

The second application is a useful generalisation of the Jensen inequality discussed
in Corollary 1.1 from finite summations to integrals.

Corollary 9.5 (Jensen’s inequality, integral form) Let g be integrable on a finite

measure set A and let f : R — R be a bounded function such that f o g is also
integrable. Then, if f is concave,

1 1
— [ d —— | dufog,
(G fy ) = g f o

while if f is convex,

1 1
— | d — | d .
1 (i f20) = s fy 1 o5

Proof Assume that f is concave. Then Vxq in its domain, there exists a c(x,) such
that f(x) < f(x,) + c(x0)(x — x0) (see the discussion after Theorem 6.4) so that
flg(x)) < f(xp) 4+ c(x0)(g(x) — x0). Integrating both sides

fAdﬂng < f(x0) p(A) + c(x0) (/Adug—u(A)XO).

Setting xo = [ 4 dig/p(A) proves the first assertion. If instead f is convex, then
Vx in its domain, there exists a c(x,) such that f(x) > f(x,) + c(xg)(x — xg), and
repeating the reasoning above, the second assertion is proved. O



270 9 Measure Theory

Fig.9.1 Relation between f
spaces and functions in Y. A R
Theorem 9.15 ( v)

h \ / foh

If the measure is finite, then the set A can be the entire space. Corollary 9.5 is often
stated by assuming u(A) = 1.

Finally, two results are provided that expand on similar results obtained in Chap. 8
for the Riemann integral. The first result is the derivation of the general “change of
variable” procedure for Lebesgue integrals. We have a real-valued function f :
Y — R defined over a space and amap h : X — Y between two spaces. Both f
and g are measurable. We want to compute the integral of the composed function
foh: X — R with respect to a measure ;. on X (see Fig. 9.1).

Theorem 9.15 (Substitution Theorem) Let (X, Ayx) and (Y, Ay) be two measurable
spaces and h : X — Y be a measurable function between them. Consider the
measure p on (X, Ax) and a measurable function f : Y — R. The function f o h
is integrable on X with respect to p if and only if the function f is integrable on Y
with respect to the pushforward measure juo h~' and

/dufoh=/d(ﬂoh”)f.

Proof We will directly prove the last equality. Let s = ) 7_, a;I4; be a simple
function on (Y, Ay). Because h is measurable, the functionsoh = Y /_, a;[;-1 (A})
is a simple function on (X, Ay ). From the definition of pushforward measure,

/d(,uoh_l)s = Zaiu(h_l(A,-)) = /dus o h.

i=1

Therefore, the statement is true for simple functions. Let f be a nonnegative mea-
surable function on (Y, Ay) and (s,) a nondecreasing sequence of simple functions
that converges to it. Then the sequence (s, o h) is a nondecreasing sequence of
simple functions that converges to f o &, and using Theorem 9.11, the statement is
proved. Finally, for a generic integrable function f, just apply the previous result to
the nonnegative integrable functions fI;s~o) and — fI{ r <0}. O

If the integral is performed over a measurable set A € Ay, [ adp foh = /; h(A) d(uo
= f.
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2 T T 1
h'}((0,al) n E a(x)
x+y=a
0.8 | i
15 B
0.6 | B
1 i
04 | B
0.5 | B
0.2 i
0 1 0 Il Il Il
0 0.5 1 15 2 0 0.5 1 1.5 2

Fig.9.2 The preimage of an interval (left) and the Stieltjes pushforward measure induced by the
function A (right) of Example 9.24

» Example 9.24 (Simple double integral) Consider a Borel measurable function f :
R — R and the rectangle E = [0, 1] x [0, 1]. We want to compute fE db f(x+y).
The function f(x + y) is the composition of a Borel measurable function on R with
a continuous function from R? to R, h(x,y) = x + y, so it is Borel measurable.
Using Theorem 9.15 with h(x, y) = x + y, [pdl f(x + y) = fh(E) d(lboh™)f.
Note that 2(E) = [0, 2]. To compute the pushforward measure, define

a(@) = oh (0, al Nh(E)) = L(h~ (0, a]) N E).

Because £~ 1((0, a]) = {(x,y) |0 < x+y <a},ifa < 0 the argument of /, is an
empty set. If a > 0, it is the intersection of the rectangle E with an isosceles right
angled triangle in the first quadrant with catheti of length a along the axis. A simple
geometric computation (see Fig. 9.2 for an example) delivers the area of this surface,

0 a=<0,

a/2 0<ac<l,
aa) = 5

2a —a“/2—-1 1<a<2,

1 2 <a.

Since for any semi-open interval I = (a, b], I» o h=Y(I) = a(b) — ala), we con-
clude that the pushforward measure is the Lebesgue—Stieltjes measure [, so that
fEdlz fx+y) = f[O’Z]dlaf.

» Example 9.25 (Continuous and strictly increasing Stieltjes measure) Consider a
Borel measurable function f : A C R — R and let & : R — R be a continuous
strictly increasing function. Apply Theorem 9.15 with p = [, h = o, and E =
a~1(A)to getfa_](A) dly foa = [, d(l,oa 1) f.Note that because « is continuous

with a continuous inverse, /, oo ((a, b]) = I, (a1 (@), a~1(H)]) = (a, b]. Hence,
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lo o a1 is the Lebesgue measure / and we recover the usual change of variable

formula:
/ dlafoazfdlf.
a~l(4) A

If « is not continuous with a continuous inverse, then, in general, [, o a~l # 1.
For example, let & = I{,>0). Then I, 0 a~1((0, 2]) = 1,([0, +00)) = 0.

The second result is about the derivative of the Lebesgue integral with respect to
a parameter of the integrated function.

Corollary 9.6 (Derivative of the Lebesgue integral) Let f(x,t) : R xR — R bea
Lebesgue measurable function in x for all t. Assume that the function can be derived

with respect to t and that there exists an integrable function g such that |0; f| < g.
Then the function I (t) = f dl(x) f(x,t) can be derived and

d
9r = fdl(x)aff(x,f)-

Proof By assumption, lim, ,oon (f(x,t 4+ 1/n) — f(x,t)) = 0;f. For Theo-
rem 9.9, given the hypothesis, this guarantees that J; f is a measurable function.
Note that for sufficiently large n, n|f(x,t + 1/n) — f(x,t)] < g(x). Then, by
dominated convergence (Theorem 9.14),

%1(;) = lim n (It +1/n) = 1)) = nl_i)moo/dl(x)n (FG,t+1/n) — f(x, 1) =
/dl(x) im0 (f Ceit 4 1/m) = £ (1) :/dz(x)a,f(x,z),
proving the assertion. O

There is nothing special about the Lebesgue measure in the previous result. You
can replace it with any other measure defined on R, for example, with a Lebesgue—
Stieltjes measure. Note that the requirements of Corollary 9.6 are weaker than those
of Theorem 8.12. In particular, the derivative J; f is not required to be continuous.

» Example 9.26 (Mollification) Mollification is the procedure with which a smooth
approximation, in general infinitely derivable, is built to a given continuous function.
We will see how it can be done via convolution with appropriately smooth functions.
Let ¢ be a nonnegative measurable function such that ¢(x) = 0 if |[x| > 1 and
[dl¢ = f_]l dl ¢ = 1. Then Vn > 0, the function ¢, (x) = 1 ¢(x/n) is such that
¢y(x) =0if |x| > nand [di ¢, = f:]n dl ¢, = 1 (use the change of variable). The
convolution of the function ¢, with a measurable function f is defined as
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Fi0 = [ 1) £ 00 = .
If ¢ € C™, trivially ¢, € C" butalso f,, € C™.In fact, using Corollary 9.6,V < m,

djf )
~h_ / di(y) f) ) (x - y).

Finding an integrable function that dominates the integrand to apply Corollary 9.6
is easy and the search is left to the reader. A suitable C* function that can serve the
purpose of “smoothing” any function f is (see Exercise 6.5)

b = 1" =1
X) =

ce~ /=2 x| <1,
where ¢ > 0 is selected to normalise the integral of ¢ to 1.

Consider now a continuous function f and let the interval [a, b] be internal to its
domain. Then, f is uniformly continuous in any closed interval [a — &, b + '] for
a sufficiently small & > 0. This implies that Ve > 0 there exists a § > 0 such that
|f(x)— f(x)| <e€ifx,x’ € [a—¢,b+d'Tand |x —x'| < 26. Take n < min{J, ¢},
then Vx € [a, b],

=<

x+n
/ A1) f Dy — ) — F(0)

-7

|y () — fx)| =

x+n
/ ) 1 )= F ) gk = 3) <

-n

where we have used the translation invariance of the Lebesgue measure,

x+n n
f dl(y)cbn(x—y):/ dl(y)py(y) =1, Vx.

-n -n

The same procedure can be applied to a continuous function f : E € R" — R.
Consider a compact set K C int E, and let K’ D K be a compact set such that
K'C Eand ¢ = inf{||x —y|, x € K,y € 9K’} > 0. Then, for a sufficiently small
1 < ¢, the function

o0 = fdzn<y> F&) (i —yI)

is such that Ve > 0, | fn — f| < e on the whole K. To prove it, exploit the fact that f
is uniformly continuous in K’. Note that the coefficient ¢ in the definition of ¢ should
be modified to take into account the fact that the integral is now performed over a
n-dimensional ball (see Exercise 9.22). If K is made of a finite union of disjoint
pieces, one can apply the theorem on each piece separately, which means that the
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function f needs not to be everywhere continuous. Due to Theorem 4.11, one can
also use, with little modification, any other norm instead of the Euclidean one.

We have found that any continuous function can be uniformly approximated on
any compact subset of its domain by a smooth function, with infinitesimal precision.
This is an important result in applications because it means that, under many circum-
stances, we can actually assume that the continuous functions we are dealing with
are in fact smooth. Once we assume continuity, we get smoothness almost for free.

The results in this section, most notably monotone convergence (Theorem 9.11)
and dominated convergence (Theorem 9.14), are not modified if the sequence of
functions considered fails to converge on a set of measure zero. If N is that set,
simply replace any function f with the function fIyc. This substitution will not
modify the result of any integral. However, in applications, it might be difficult to
prove that the set on which convergence fails is a set of measure zero. It is often
simpler to prove that it is a null set. In this case, complete metric spaces turn out to
be really useful. Now every null set is measurable by construction, and the previous
trick can be adopted without any problems. In particular, as we shall see below, the
completeness of the Lebesgue measure is essential for the proper extension of the
Riemann integration theory.

9.3.1 Lebesgue and Riemann Integral on R

When we need to actually compute an integral, the best way to proceed is often the
Riemann way, possibly exploiting the powerful result of Theorem 8.9. This section
compares the Lebesgue and Riemann integrals on R. Through this comparison, we
will learn how to use the Riemann theory to compute Lebesgue integrals. We will also
learn the necessary and sufficient conditions for a function to be Riemann integrable.

Consider the nonnegative bounded function f : [a,b] C R — Rs(. For any
partition P = {xg = a, < x| < ... < x, = b} of [a, b] consider the lower sum L(P)
and the upper sum U (P) of Definition 8.2. Note that

n—1
sp) =D lopn@®) | inf
l:() iad ]

and
n—1

sg(x)zzl(xi,xiﬂl(x) sup f

i=0 [xi xit1]

are simple functions such that [ dl s5(x) = L(P) and [ dlsY(x) = U(P). In this
way, we have built a correspondence between the partitions of the interval [a, b] and
a collection of special simple functions defined on it. This correspondence will be
useful to prove the next two theorems.
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Theorem 9.16 If f > Oand f € R([a, b)), then f is continuous l-a.e. in [a, b] and
its Lebesgue integral is equal to its Riemann integral,

b
/ dlf:/ dxf(x).
[a,b] a

Proof Because f is Riemann integrable in [a, b], according to Definition 8.3, there
exists a sequence of partitions (P,) with P, C P,41, such that

Tim (U(P,) — L(P) =nler;o/dl (s,qn(x) —s,%n(x)) —0.

The functions sgn — sf,n are all bounded above by supy, ) f — inf[4 5] /. Thus, by

dominated convergence (Theorem 9.14), we can pass the limit inside the integral
and, remembering Theorem 9.10, conclude that /-a.e. lim;—, » sg” (x)— sf,n (x) =0.
Let x be a point such that the last limit is zero. We will prove that the function f (x)
is continuous in x. First, we can assume that x does not belong to the partitions
P,. In fact, if the partition P, is such that x; < x = x;41 < x;42, one can take a
new partition P, by removing the point x;; and adding the points x;_ ; and x;’ |
such that x; < x/; < x < x{| < X;j4+2. From the definition of supremum and
infimum, it is immediate to verify that sg); < sgn and sIL,); > sf,n. Thus, the limit
of the sequence is still zero if the new sequence of partitions (P,) is considered.
For any € > 0, take n sufficiently large such that Sf(’/é (x) — sILJ,; (x) < e. Then there
exists an interval I, = [x;,, x;,+1], with x;,, x; +1 € P,, such that x € I, and
sup; f —infy, f < e. This implies that in any open neighbourhood x € N (x) C I,
|f(y) — f(x)| <€ Yy € N(x), which proves that the function is continuous in x.
Then let A = {x | lim,—c0 5p (x) — s (x) = 0} and notice that

/ dl s,LJ (x) = / dl s% (x)
[a,b] . A "

because [([a,b] N A°) = 0. For any x € A, limn_mosﬁn (x) = f(x) and the

simple functions sﬁ are nondecreasing in n. Thus, by monotone convergence (The-
n

orem 9.11),

b
/ dx f(x) = lim disp = lim [ dlsp =
a

n—=00 Ji4 p] n—oo [,

/dl 1ims§=/dlf= di f,
A Mmoo T A [a,b]

proving the assertion. O
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The previous theorem establishes a necessary condition for a nonnegative bounded
function f to be integrable on an interval [a, b]: the set of its discontinuities must
have Lebesgue measure zero. The following theorem clarifies that this condition is
also sufficient.

Theorem 9.17 If f > Ois bounded and continuousl-a.e. onla, b], then the Riemann
integral of f on [a, b] exists and is equal to the Lebesgue integral.

Proof Let A be the set of points in [a, b] where the function f is continuous. Let
P, be the equispaced partition that divides [a, b] into n equal parts. If x € A,
then lim,, _, o sf,n x) = f(x) = lim,;— s%l (x). Thus, by dominated convergence
(Theorem 9.14),

lim L(P,) = lim /dzs,L, :/dl lim sk =
n—oo n—o00 A n A n— 00 n
/dlf(x): lim /dzsg = lim U(P,).
A n—00 [ 4 n n—o00
But since [([a, b]U A°) =0, [, dl f = [, ,,dl [ 4

In summary, a nonnegative bounded function is Riemann integrable in an interval
[a, b] if and only if the Lebesgue measure of the set of points in which it is discontin-
uous is zero. In previous theorems, we have made use of the fact that the Lebesgue
measure is complete. In fact, we have assumed that if some property is valid almost
everywhere, the set of points which violate it is measurable. Thus, set-wise, we can
remove those points from a measurable domain and remain with a measurable set. A
similar analysis would not have been possible using an incomplete measure space,
such as the Borel measure.

The extension of the previous results to generic bounded functions is made by
separately considering the set in which the function is positive and that in which it
is negative.

» Example 9.27 (Change of variable in Lebesgue integrals) Let o be a strictly
increasing differentiable function with a Riemann integrable derivative o’. On (R, L)
consider the measure p(A) = f 4 dl o. For any semi-open interval

b
p(a, b)) = / dlo’ = a(b) — a(a) = la((a, b)),

a

where we have used the equivalence between the Lebesgue and the Riemann integral.
Thus, we can conclude that © = [,. From Example 9.25, we know that for any
Lebesgue measurable set E,

/ di f = diy foa,
E a-(E)
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and substituting the alternative definition of the Lebesgue—Stieltjes measure with
differentiable and invertible function, we have that

/dlf:/ dlo/fooz.
E a~I(E)

This is the Riemann integral change of variable discussed in Theorem 8.10.

The analysis of the Lebesgue—Stieltjes measure, described in Definition 9.11, is
analogous to the Lebesgue case. The relation between the upper and lower sums and
the Lebesgue integral, computed according to the Lebesgue—Stieltjes measure, of
suitably defined simple functions is still valid. To prove Theorems 9.16 and 9.17, we
have only used this relation and general results from measure theory. The requirement
of the integrated function to have a zero measure set of discontinuities remains. In this
case, however, consider that the zero measure sets can also be entire intervals, where
the function « is constant. In order to ensure the existence of the Riemann—Stieltjes
integral, the function f must be continuous at the points where « is discontinuous.
Nonetheless, as long as the set of these points has Lebesgue measure zero, the
Lebesgue—Stieltjes integral exists.

» Example 9.28 (Lebesgue integral of a Stieltjes measure) Consider the function
a = I,>0. We want to integrate o over A = [—1, 1] using « itself as a measure.
For the Lebesgue—Stieltjes integral, « is a simple function and |’ 2dloa=1,(AN
[0, 00)) = [, ([0, 1]) = a(1) —a(0) = 0. Conversely, the Riemann—Stieltjes integral
f_ll do o does not exist.

9.4 Product Measure Space

In this section, we will see how to use the algebras and measures defined on two
o-finite measure spaces (X, Ay, py) and (Y, Ay, py) to define an algebra and
a measure on their Cartesian product X x Y. We start with generic set-theoretic
definitions. Given any set E € X x Y, and any point x € X and y € Y, let
Sy(E) ={y | (x,y) € E} C Y be the set of points of Y that appears in at least one
ordered couple with x, and Sy (E) = {x | (x,y) € E} C X the set of points of X
that appears in at least one ordered couple with y. These are “slices” of the subset
in the product space, associated with elements of the original spaces; see Fig. 9.3.
Depending on the points x and y and on the set E, S, (E) and S\ (£) can be a proper
subset, the whole space, or the empty set.
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Fig.9.3 Theset E C X x Y Y
sliced along x € X and E
yeY
s,E)
y |
S.(E)
X X

9.4.1 Product o-Algebra

Given two generic subsets Ay € X and Ay C Y, define the rectangle Ax x Ay =
{(x,y) | x € Ay, y € Ay}. Then consider the collection of measurable rectangles

Rxxy ={Ax x Ay | Ax € Ax, Ay € Ay},

obtained considering all measurable subsets of the original spaces. If £ € Rxxy,
then Vx € X, Sx(E) € Ay, and Vy € Y, §,(E) € A,. This is easy to see, as
Sc(Ax x Ay)is Ay if x € Ay and ¥ otherwise. The same applies to S).

Definition 9.22 (Product o-algebra) The product o-algebra Ax xy onthe set X X Y
is the o-algebra generated by the measurable rectangles Axxy = 0(Rxxy). The
measurable space (X x Y, Axxy) is the product measurable space.

» Example 9.29 (Discrete and trivial product o-algebra) If Ax = 2X and Ay =
2Y | then according to Definition 9.22, Axxy = 2X*Y . If Ay = {#, X} and Ay =
{#,Y},then Axxy = {0, X x Y} asxY =X x0=0.

» Example 9.30 (Product measure and Borel measure in R") Consider the Borel
measurable spaces (R, 8) and (R?, B,), where B is the o-algebra generated by the
Euclidean topology T in R and 8, is the o-algebra generated by the Euclidean
topology 73 in R2. Let R be the set of all rectangles (a, b) x (c, d), where (a, b) and
(c, d) are open intervals of R.

Since R generates 7> (see Exercise 4.7), R € T and B x B = o(R) C o(Tp) =
B,. Likewise, since the elements of 7> can be written as countable unions of the
elements of R (see Theorem 4.8 and Exercise 4.13), 7> C o(R), thatis B, C B x B.
Thus, we can conclude that 8, = B x B. That is, the Borel o-algebra on R2 is the
product of the Borel o-algebra on R with itself. The same reasoning applies to the
product o-algebra B, of any finite-dimensional normed space R", 8, = x/_ ;8 =
B
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The next theorem shows that all sets of the product o-algebra have measurable
slices.

Theorem 9.18 Forall (x,y) € X x Y and E € Axxy, Sx(E) € Ay and Sy(E) €
Ax.

Proof Fixx € X anddefine C, = {E C Axxy | Sx(E) € Ay}. Thisis the set of all
elements of the product o-algebra whose x-slices are measurable with respect to the
measure defined on Y. Notice that Rxxy < C,. Thus, since Axy is the smallest
o-algebra that contains Ry xy, if we prove that C, is a o-algebra, we have proved
that C, = Axxy, because, by definition, C, € Axxy-

First, notice that both # and X x Y trivially belong to C,. In fact, they are rectangles.
Moreover, VE € Cyx, Sx(E€) = {y | (x,y) ¢ E} = {y | y ¢ Sx(E)} = Sx(E)‘ €
Ay. Thus, E€ € C, and we have proved that C, contains the complement of all
its sets. Finally, Sy (Uf-’il E) = U,Oil Sy (E}), so that C, is closed under countable
union.

The analysis is identical for y-slices. (]

The previous result serves to prove that the restrictions of a measurable function on
a product measurable space are measurable in the original spaces.

Theorem 9.19 Let f : X XY — Z be a measurable function from the product space
(X XY, Axxy)to(Z,Az). ThenVx € X andVy € Y, the restrictions fy : Y — Z
with fr(y) = f(x,y) and fy : X — Z with f,(x) = f(x,y) are measurable
functions in the respective domain spaces.

Proof 1t suffices to observe that f'(Az) = S.(f~'(Az) and f;'(Az) =
Sy(f71(Az)),VAz € Az. O

Often, measurable functions on the product o-algebra are built starting from mea-
surable functions on the original o-algebras.

» Example 9.31 (Real-valued functions on product space) If the real-valued func-
tion f : X — R is measurable in (X, Ay), then the function h(x,y) = f(x) is
measurablein (X x Y, Axxy),indeed D, (h) = D,(f) xY.Moreover,ifg : ¥ — R
is measurable in (Y, Ay), then h(x, y) = f(x)g(y) and h(x, y) = f(x) + g(y) are
measurable in (X x Y, Axxy) (see Theorem 9.8).

9.4.2 Product Measure

The next step is to define a measure on the measurable space (X x Y, Axxy). We
will start by discussing a handy way of building a o-algebra starting from an algebra.
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Definition 9.23 (Monotone class) Given a set X, a monotone class M C 2% on X
is a collection of subsets such that

e given a monotone increasing sequence of elements of M, E; € E; C ..., then
U?ilE,‘ e M,

e given a monotone decreasing sequence of elements of M, E{ 2 E» 2 ..., then
m?ilEi e M.

Essentially, M is a collection of subsets that is closed with respect to the intersection
and union of monotone sequences of sets. Note that a o-algebra is a monotone class,
but a monotone class is generally not a o-algebra. For example, a singlet {x} is itself
a monotone class, but not a o-algebra. It is immediate to see that, as with algebras,
the intersection of monotone classes is a monotone class. Thus, given a collection
of subsets C € 2%, it is possible to define the monotone class generated by the
collection C as the intersection of all the monotone classes that contain it. When
the starting collection of subsets is an algebra A°, something special happens: the
monotone class generated by it is precisely the o-algebra generated by it.

Theorem 9.20 Consider a set X, an algebra A € 2X, and the monotone class M
generated by A°. Then M = o (A°).

Proof Clearly A MC a(ﬂo). If we show that M is a o-algebra, then we know
that M = o(A°), because there are no algebras smaller than o (AY) that contain A°.

We start by proving that M is closed with respect to the union of sets. Define the
set My = {E eM|EUAe M,VA € ?10} and consider an increasing sequence
of elements in My, E; € E; C .... By definition, £ = U?ilEi € M. Take any
A e ﬂo, then EU A = U?ilEi U A, but {E; U A} is an increasing sequence, and
therefore, EUA € M, whichimplies that E € M);. You can repeat the same analysis
for the intersection of nested sequences, thus proving that M; is a monotone class.
Since clearly A° € M (because it is an algebra), M; = M.

Now consider My = {E eEM|EUE € M,VE' € M}.Forthe previous result,
we know that A° C M; and following the same procedure we did before, we can
easily prove that My is a monotone class. Thus, M, = M, which implies, by
definition, that M is closed with respect to the union.

To prove that M is closed with respect to taking the complement, define Mz =
{E € M| E° € M}. Given an increasing sequence E; € E; C ... of elements in
MG, and setting E = U2 E;, EC = N2 EY. Since {E[} is a decreasing sequence
of elements, E € M and E € M;. You can repeat the same analysis for the
intersection of nested sequences. This shows that M3 is a monotone class. Since A°
is an algebra, A° C M3, that is, M3 = M.

We have proved that M is an algebra. However, notice that any countable union
of elements of M can be written as the union of an increasing sequence E; U Ep U
E;...=E{U(E{UE>)U(E;UE,U E3).... This means that M is also closed
under countable unions, and hence, it is a o-algebra. O



9.4 Product Measure Space 281

Using the previous result, we can prove the existence and clarify the computation of
the product measure. Let us start with the case of finite measure spaces.

Theorem 9.21 (Product measure) Given two finite measure spaces (X, Ax, px)
and (Y, Ay, uy), for all E € Axxy, the function hf( : X — Ry, hf((x) =
1y (Sx(E)) is measurable in Ay, the function hf 1Y — Ry, hf(y) = pux(Sy(E))
is measurable in Ay, and f duy hE = f dpy hf is the product measure iy xy (E)
of the set E.

Proof We need to prove that the two integrals in the definition of the product measure
are actually equal. Consider the collection of elements of the product o-algebra for
which the relation in the statement is true

C= {EeﬂXXy|/deh§=fduyh§}.

This set C is not empty, as it obviously contains ¥ and X x Y. We will prove that, in
fact, C = Axxy.

First, we show that C is a monotone class. Consider a monotone increasing se-
quence of elements of C, E; € E> C ..., and let E = U,E,. The sequences
of measurable functions (h%") and (h}") are such that lim, o h%" = A% and

lim,— 0 hf” = hf . These functions are dominated by px (X) x px(Y) and apply-
ing Theorem 9.14,

/dux h =n1LH;O/dux hy" =nlin30/duy hy" = /duy hy .

so that £ € C. Analogously, let E; © E, 2 ... be a monotone nondecreasing

sequence of elements of C and £ = N, E,,.. Then (h?’) and (h f”) are sequences of

measurable functions such that lim,_, o hg” = h% and lim,_, hf” = h¥. Again,

using Theorem 9.14 twice, we can prove that [ djx hf = [duy hE, thatis E € C.

Second, we consider the set containing finite unions of all measurable rectangles,
Rx v The intersection of rectangles is a rectangle, and the complement of a rectangle
can be written as union of rectangles (see Fig. 9.4). Thus, Ryxy is an algebra. This
implies that all the elements of 7_€ny can be written as the finite union of disjoint
rectangles.

Third, we show that Ryxy < C. For any measurable rectangle £ = Ay x Ay,
h§ = Iaypy(Ay) and h’; = Ia,pux(Ax) are measurable. Consider two disjoint
measurable rectangles E = (Ax x A,) U (Bx x By). We have h,b; = Taypy(Ay) +
Igypiy (By) and hE = Ip, iy (Ax)+1a, piy (Bx), so that the statement of the theorem
is clearly satisfied. The same reduction to simple functions is obtained also when the
union of more than two disjoint rectangles is considered, thus Rxxy < C.

In conclusion, Ry xy is an algebra and C a monotone class that contains it. But
according to Theorem 9.20, the smallest monotone class that contains R X xY 18 pre-
cisely Axxy. Thus, Axxy € C and the statement follows. O
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BX
1 2 3
.................................... BY
4 5 6
AY .........................
7 8 9
AX

Fig. 9.4 The intersection of (Ax x Ay) U (Bx X By) is the rectangle number 5. The union of
(Ax x Ay) U (Bx X By) can be written as the union of the seven disjoint rectangles identified by
a number from 2 to 8. The complement of (Ay x Ay) are the rectangles number 1, 2, 3, 6, and 9

The previous definition satisfies all the properties of a measure. Obviously,
ux xy (@) = 0. Given two disjoint measurable sets E1, E2 € Axxy,Vx € X, Sy (E1)
and S, (E») are disjoint measurable sets in Ay and Vy € Y, Sy (Ey) and Sy (E>) are
disjoint measurable sets in Ay . Thus, h?UEz = hg' —I—h)Lj2 and hf'UEz = hgl —}—hfz.
In Theorem 9.21, the requirement for the measures to be finite is important. If the
original measures are not finite, then the product measure might not be well defined.

» Example 9.32 (Uncertain measure) To have an intuition of the kind of problem
one finds when dealing with infinite measures, consider the product of the counting

measure and of the Lebesgue measure on RZ2. Consider the set E,, = w1 {h}x (h—
8ns h+6,) € R2. This is the union of disjoint rectangles and one has (E,,) = 2n4,,.
If one sets 8, = 1/n, then lim,_, o pu(E,) = 2, while if one sets §, = 1/n?,

lim,,_, » p(E,) = 0, despite the fact that in both cases lim,,_,~, E;, = N x N.

Conveniently, however, the definition can be extended from finite to o-finite mea-
sures, like the Borel measure space on R.

Theorem 9.22 (Product of o-finite measures) The result in Theorem 9.21 is valid
also when o-finite measure spaces are considered.

Proof Let (X, Ax, ux)and (Y, Ay, py) be two o-finite measure spaces. Thus, there
exist two nested sequences X1 € X, C ...and Y] C Y> C ... of Ax-measurable
and Ay-measurable sets, respectively, such that UfilX i =X, U;?ilYl =Y,and Vi,
px (Xi), py (Yi) < +o0. '

On (X, Ax), VE € Ax define the measure p'y (E) = px(E N X;), and on
(Y, Ay), VE € Ay define the measure /fY (E) = py(E NY;) (see Exercise 9.12).
These measures are finite. Note that VE € Ay, if i > j, ,u"X(E) > ;&(E), and
lim; o0 /‘ix (E) = px (E). Moreover for any Ax-measurable function f, it follows



9.4 Product Measure Space 283

that [duy f = [dux fIx, (see Exercise 9.12). The measures y}, have the same
properties on (Y, Ay). . '

According to Theorem 9.21, VE € Axxy, [duy h§i = [duy hﬁ, where
h)E(i (x) = i (S¢(E)) and hg (y) = Wy (Sy(E)). From the previous discussion,
[dpyhf = [duxh§ Ix; and [dpy hf = [dpy by Iy, But (h§ I;) and
(hﬁ Iy;) are nondecreasing sequences of measurable functions such that
limy oo K%, (¥) I, = py(Sy(E)) and limj o0 h () Iy, = px(Sy(E)) so that,
by monotone convergence (Theorem 9.11), the statement follows. ]

» Example 9.33 (Lebesgue measure and product measure) The Lebesgue measure
on R? has been built on the basis of the outer measure introduced in Definition 9.12.
The measure space (Rz, L5, ) is not the product measure of (R, £, /) with itself.
This can be easily understood by looking at the completeness of the measure. Con-
sider the rectangle I = [0, 1] x {0}. This is a zero measure set in / x /. Now, take
the Vitali set £ ¢ L defined in Example 9.5. The rectangle £ x {0} C [ is a null
set, but it is not measurable. Thus, / x [ is not a complete measure, while we know
from Theorem 9.5 that /5 is complete.

9.4.3 Multiple Integrals

Having defined a measure on the product space X x Y, we can proceed to integrate
real-valued measurable functions on it. The actual computation can be facilitated by a
powerful theorem, which is named Fubini’s (or “reduction”) theorem after the Italian
mathematician Guido Fubini (1879 — 1943). This theorem reduces the computation
of a multivariate integral to a sequence of integrals in a single variable. We will start
by proving a preliminary result.

Lemma 9.5 Let s(x,y) = Y ' aila, be a real-valued simple function on the

product measure space (X x Y, Axxy, 1) and denote with s, and sy its restrictions
onY and X, respectively, associated with generic points x € X and 'y € Y. Then

[ dus = [ aux (/duysx> — [ am </dux5y>-

Proof Without loss of generality, we can assume that the sets A; are mutually dis-
joint. For the properties of the product measure and from Definition 9.18,

/dus =3 aipu(An) = /d,ux > pr (52 (A)).
i=l1 i=l1
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At the same time s, = Y »_; a;Is, (A, and from the linearity property of integrals,

n n
/duy Sx =) a /qu Is.an =Y ai py (Sc(A),
i=1 i=1

thus proving the first equality. The second equality is proved similarly. (]

This result can be generalised to nonnegative measurable functions and to integrable
functions.

Theorem 9.23 (Fubini) Let f be a nonnegative measurable or integrable function
on the product measure space in Lemma 9.5 and f, and fy its restrictions on Y and
X, respectively, associated with generic points x € X andy € Y. Then

/duf=/dux (/duyfx>=/dw (/duxfy).

Proof 1If the function f is nonnegative, there is a nondecreasing sequence of simple
functions (s,) that converges to f. It is immediate to see that the sequences of
their restrictions, (s, x) and (sp,y), are nondecreasing and converging to fy and fy,
respectively. Then, by monotone convergence, using Lemma 9.5,

[ons = [ = g f e (f ) =
/dﬂx (f dpy lim sn,x) = /dux </ dpy fx)~
n—oQ

We have used the fact that ( f dpy sn.x) 1s a pointwise increasing sequence of func-
tions for each x because (s, ) is a pointwise increasing sequence of functions for
each y. The other equality is proved analogously. If the function is integrable, then
the result can be applied separately for f17.o and — f1 7. O

From Example 9.33, we know that the measure induced by the outer measure in
Definition 9.12 is a genuine new measure on R? and is not [ x [. However, it remains
true that (R2, L) is the completion, with respect to I, of (R2, B,), which is itself a
product measurable space (see Example 9.30). Wehave 8y = BxB C Lx L C Lo,
and the only complete space when considering the measure /; is the latter (and
largest). When applying Theorem 9.23 to Riemann integrals, one has to proceed with
caution. A sufficient condition is that all the restrictions of the function satisfy the
requirements of Theorem 9.17. In practice, one often integrates piecewise continuous
functions on compact domains, so that no issues arise.
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» Example 9.34 (The order of integration might matter) In (R?, 85, I) consider the
function
I ifx>0andx <y <x+1,
fx,y)=3—-1 ifx>0andx+1<y<x+2,
0  otherwise.

The function and its restriction are piecewise continuous; therefore, we should be
able to compute the one-dimensional integral of the restrictions using the Riemann
approach. Let [y and /y denote the Lebesgue measures on the two component spaces.
Then Vx, [ dly fc(y) = fx+2 dyf(x,y) =0,sothat [dix [dly f.(y) = 0. Atthe

X
same time,

max{0, y} y it 0 =y=s 1,
/dley(x)=/ dxf(x,y)=32—y ifl <y =<2,
max{0.y=2} 0 otherwise.

Therefore, f dly f dlx fy(x) = 1. Thereason for the discrepancy is that the function
f is neither positive nor integrable. In fact, ff>0 dl f = ff<0 dl (= f) = +o0.

When performing multiple integrals on R” using Fubini’s theorem, the Lebesgue
measure dl, is typically expressed using individual variables dxjdx; ... dx,. The
following examples present the computation of multiple integrals in different situa-
tions. The reader is advised to study them carefully.

» Example 9.35 (Integral of a two-variable function) Consider the function f(x, y)
= x?>4xyonR?andtheset A = {(x,y) : x >0,y > 0, x+y < 1}. The function f
is continuous and consequently Riemann integrable. We want to compute [ 1dh f.
Specifically, we will compute [ dlx fo(A) dly fr(y).Ifx <OQorx > 1,8, (A) = 0.
If x € [0,1], $(A) = (0,1 = x]. Then, [ydlx f = [y dv (f3 ™" dy x? +xy).
The integral in parentheses is performed keeping x constant. Since Vx the function
is Riemann integrable, the integral can be computed from the primitive function
Fe(y) = %y +xy%/2,

1—x ) 1 1 3
dyx“+xy=F,(1—-—x)—F0)=-x — =x".
0 2 2

This is in turn a Riemann integrable function in x, and using its primitive F(x) =
x2/4 —x4/8,

/dl —fldl l3—F(1) F(O)—l
; f—o xzx—zx— — =3

The reader can check that reversing the order of integration, namely computing
Ji dy (fol_y dx x? + xy), leads to the same result.
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» Example 9.36 (Change of variables in multiple integrals) Consider a measurable
real-valued function f : R” — R and an open domain E € 8 so that the integral
f g dly f exists and is finite. Let H : R" — E be a differentiable function with a
differentiable inverse. This function expresses any element of the space x € E (the
old coordinates) as a function of an element y € H™!'(E) (the new coordinates).
According to Theorem 9.15 (replace 7 with H™! and f with f o H), fE dl, f =
/H_I(E) d(, oH)f oH.

We want to derive a simple expression for the pushforward measure [, o H.
Let us start with the case n = 2. Consider an infinitesimal rectangle around a
point X = (x1,x2), 0R(X) = (x1,x; + dx1] X (x2,x2 + dx2]. Ignoring higher
order infinitesimals, H(6 R(x)) is a parallelogram whose vertices are H(x), H(x| +
dxi, x) = HX) + J1 X)dx1, H(x1, xp + dxp) = H(x) + Jo(X)dxp, and H(x; +
dxy, x2 +dxp) = HX) + J1 (X)dx; + Jo(x)dxy where J; is i™ column of the Jaco-
bian matrix. A basic result in linear algebra is that the area of a parallelogram is the
absolute value of the determinant of the matrix built from the vectors defining the
couples of opposite hedges. Thus, [, (H(6R)) = | det J (x)|dx1dx3 + o(dx dx3).

Consider now a finite semi-open rectangle R = (x, x + a] x (y, y + b]. Using
two equispaced partitions on the two coordinates, divide it into n? disjoint small
semi-open rectangles R = U?_, U;f:] R} j» With opposing sides having length a/n
and b/n. When n is large, lz(H(R;fj)) = |det .I(XI-J-)|ab/n2 + o(1/n?) where Xj |
is the lower left corner of the sub-rectangle Rl" j Then

n

LHR) =YY L(H(R] ) =

i=1 j=I

n n
1

ab 1
O DD ldet (5 )|+ () = /Rdlz s+ 1%0(-).

i=1 j=1

with s, = >, Z?:] | det J (x;, ;)11 RY - The sequence of simple functions (s,) is
dominated by the constant function sup ,; | det J| and, because of the continuity of the
elements of the Jacobian, pointwise converges to | det J|. Thus, by Theorem 9.14,
when n — oo, L(H(R)) = fR dl, | det J|. Because any open set is the countable
union of disjoint open rectangles, the previous equality is valid for any open set. The
same procedure is valid for any dimension 7, so we can conclude that

/dlan/ dil,oH)f oH= dl,|detJ|f oH.
E H-!(E) H-1(E)

» Example 9.37 (Polar coordinates) Consider the sector of the unit circle A =
{(x,y) | x =0,y >0, x>+ y?> < 1} and the function f(x,y) = x y. We want to
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compute [ = fA dl f. Using Fubini’s Theorem 9.23,

1 VI=x2 o
I:/ dx / dyxy:/ dx —x(1 —x%) =
0 0 o 2

Consider the change of variables x = pcos¢, y = psin ¢ described in Exam-
ple 7.1. The associated Jacobian (see Example 9.36) reads

7= cos ¢ —psin ¢

“\sing pcos¢
so that | det J| = p. This change of variables violates the requirement of Exam-
ple 9.36 in (0, 0). This is not an issue. Being a zero measure set, we can remove this

point from the integration domain without affecting the computation of the integral.
With the new variables, the integral is on a rectangle

1 1
4 8 8

1 /2 1 [7/? 1
1:/ dp/ do p* cos psin ¢ = -/ dpsin2¢ = —.
0 0 8 Jo 8

. . . . 42
» Example 9.38 (Gaussian integral) Consider the integral I = fj;o dx e ™ . The
integrated function is continuous and nonnegative; hence, the Lebesgue integral
exists. Note that

+00 +00
1 = <f dx e_x2> (/ dy e_yz) =/ dxdy e,
—o0 —o0 R2

Using the polar coordinates in Example 9.37, the integral can be rewritten as 12 =
fRz dodpp e Applying Fubini’s theorem, first performing the integral in ¢ and
then expressing the remaining improper Riemann integral as a limit,

+00 ) )
12:27r/0 dppe™” :WLEII’I 1-etH=mn,

“+o00

sothat I = /7.

9.5 Probability Measure

There is a special instance of a finite measure space that deserves a specific definition.
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Definition 9.24 (Probability measure) A probability space is a measure space
(X, A, p) such that u(X) = 1. The measure y is a probability measure.

When probability spaces are concerned, the notation usually changes to something
like (2, F, P), where 2 is a generic set of possible outcomes, ¥ C 2% is the
o-algebra (or o-field), whose elements are called realisations or events, and P the
probability measure defined on those events. The joint probability of two events
Ay, Ay € 7, that is, the probability that they are both realised, is P(A; N Az). The
probability that at least one of the two events is realised is P(A; U Ajy).

Definition 9.25 (Independent events) Let (2, ¥, P) be a probability space. Two
events A, B € ¥ are called independent if P(AN B) = P(A) P(B).

Itiseasy to see thatif A and B are independent, then A€ and B¢ are independent. Given
a sequence of events (A,), the probability that at least one event of the sequence is
realised is P (U2 | A,), while the probability that they are all realised is P(N52 | A,).
The next result is named after Félix Borel and the Italian mathematician Francesco
Cantelli (1875-1966).

Theorem 9.24 (First and second Borel-Cantelli lemmas) Consider a sequence of
events (Ay). If Y vy P(A,) < 400, then the probability that an infinite number of
them are realised is zero. If instead ZZOZI P(A,) = +o0 and the events (A,) are
independent, then the probability that an infinite number of them are realised is one.

Proof An infinite number of events are realised if and only if, for any n, there
is an event k > n that is realised. The probability of the latter is the probability
of U2 Ag. Thus, the probability that an infinite number of events are realised is
Pm?f:l UI?O:n Ap).-

To prove the first statement, notice that (ANH = U,finAk) is a monotonically de-
creasing sequence of sets. Thus P (N7, U2 Ay) = lim, .o P (A,). For the subad-
ditive property of the measure, P(An) < Z,fo:n P(Ag). By assumption Zn P(A))
converges, thus lim,_, 5, Z,fin P(Ar) = 0 and the first statement follows.

To prove the second statement, notice that only a finite number of events are re-
alised if and only if there is a n such that no event with k > n is realised. The
probability of the latter is P((U72, Ax)) = P(N2, Ap). If we prove that this
probability is zero, then we have proved the second statement. In fact, since the
events are independent, P(N2, AS) = Y 22, P(AD) = Y po,(1 — P(Ap) <
exp(— Y pe, P(Ax)) = 0, because Y po,, P(Ag) diverges by assumption. O

When dealing with probability, we will say that some property or relation is valid
almost surely, abbreviated with a.s., when the property or relation is violated at most
on a null set.
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» Example 9.39 (Coin flip) We want to describe in probabilistic terms the flipping
of one coin. The coin has two faces: head (h) or tail (¢), so we set Q2 = {h,t}.
When flipping the coin, one of the two sides will turn up, so the algebra of events
is set to ¥ = o({{h}, {t}}) = {2, @, {h}, {t}}. If the coin is fair, we set P({h}) =
P({t}) = 1/2. If the coin is unfair, we assign a different measure (probability) to the
two singlets. Notice that P({h} N {t}) = 0 # P({h}) P({t}) = 1/4, thus the head
and tail events are not independent.

Different algebras on the same space €2 represent different possible sets of events
that describe different situations.

» Example 9.40 (Two coin flip) Consider the flipping of two fair coins in sequence.
The outcome of each coin can be a head (k) or a tail (¢). Then the probability space
(Q, F, P) is build by setting Q = {¢7, th, ht, hh}, F = 2 and using the counting
measure of Example 9.3, P = pi* /4.

Conversely, if the two coins are flipped at the same time, that is one cannot
distinguish the realisation of one coin from that of the other, the algebra is generated
by the observable events: two heads {hh}, two tails {¢¢}, and one head and one tail
{ht, th}, thatis ¥ = o({{hh}, {ht, th}, {tt}}). The measure P remains the same.

On probability spaces, we normally consider real-valued functions.

Definition 9.26 (Random variable) A random variable on a probability space
(2, F, P) is a ¥ -measurable function with values in (R, 8B).

By Lemma 9.2, if X is a random variable and g a Borel measurable function, then
g(X) is a random variable. Different o-algebras on the same set 2 allow different
random variables because some function might be measurable with respect to one
algebra but not measurable with respect to the other.

» Example 9.41 (Random variables for two coin flip) Consider the probability
spaces in Example 9.40 and define a function X : 2 — R that counts the number
of obtained tails, that is X (ht) = X1(th) =1, X1 (tt) = 2, and X| = 0 otherwise.
The set D,(X1) of Definition 9.15is @ if a > 2, {#1} if | < a < 2, Q\ {hh}if
0 <a < 1, and finally 2 if a < 0. Thus, the random variable X is measurable on
both probability spaces, the sequential flipping and simultaneous flipping.

Assume instead that we have a function X, that measures whether a head is the
outcome of the first flip, that is, X>(hh) = X, (ht) = 1 and X» = 0 otherwise. In this
case Dog(X2) = {hh, ht}. This set belongs only to the o-algebra of the sequential
flipping case. Thus, f is an acceptable random variable only on that probability
space.

Being a measurable function, a random variable X does two things. First, it gen-
erates a g-algebra on 2 through the mechanism of Lemma 9.3: the collection of the
preimages of Borel sets, 0(X) = {X~'(B) | B € B} C F, is a o-algebra itself.
This is called the o-algebra of the random variable. It is the smallest o-algebra on
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which X is measurable. Second, it defines a probability measure px on the Borel
measure space (R, 8) through the pushforward mechanism described in Lemma 9.4.
This leads to the following.

Definition 9.27 (Probability distribution) Consider a random variable X : Q —
R. For any B € B let ux(B) = P(X’l(B)). Since X is P-measurable, uy is
a probability measure on B and is said to be the distribution law or probability
distribution of the random variable X.

Equivalently, the behaviour of X can be described as follows.

Definition 9.28 (Distribution function) Consider a random variable X : Q — R.
Its distribution function is defined as

Fx(x) = P(X~' (=00, x])) = P(fw € Q| X (w) < x}).

From the definition, Fx(x) = ffoo duy, limy_,_ Fx(x) = 0, and
lim,_, 1 o Fx(x) = 1. This is the same object that we met in Example 8.17.

Theorem 9.25 Let Fx be the distribution function of a random variable X : Q2 — R.
Then Fx is nondecreasing and right continuous.

Proof The first statement follows immediately by noting that if x > x’, then
X~ 1((=00, x’]) € X~ !((—00, x]). Concerning the second point, for any sufficiently
small € > 0, there exists n such that (—oo, x] € (—o00, x +¢€] C (—o0, x +1/n] and
hence Fx(x) < Fx(x+¢) < Fx(x+1/n).Butlim,_ o (—00, x+1/n] = (—00, x],
and the statement follows from the comparison theorem. (I

Note that limy,_,g+ Fx(x — h) = Fx(x) — ux({x}). The jump of the distribution
function in x is equal to the probability measure of the singlet {x}. If ux({x}) =0,
then the distribution function is continuous in x. As ux ((a, b]) = Fx(b)— Fx(a), the
probability distribution py can be seen as the Lebesgue—Stieltjes measure associated
with the increasing function Fy. The integral with respect to the probability measure
of the random variable X is often denoted by d Fx.

» Example 9.42 (The measure of a random variable) Consider the random variable
X1 in Example 9.41. It is X' (0) = {hh}, X[ '(1) = {ht, th}, and X" (2) = {11}
Thus, the probability measure induced by the random variable X on R is a point
mass measure (see Example 9.4)

1 1 1
pxy = 11{0} + 51{1} + 11{2}.
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The associated distribution function Fx, (x) hasavalueOifx < 0,1/4if0 <x < 1,
3/4if1 <x <2,and 1 ifx > 2.

The probability distribution px, or the distribution function Fy, contains all the
necessary information about the behaviour of the random variable. Any random
variable on any probability space can ultimately be seen as a measure on (R, B).
This is the reason why a large part of the random variable theory deals directly with
the distribution function Fy, rather than with the original probability spaces from
which it derives. While the probability space describes the model one has in mind,
it is the distribution function that ultimately enters into any practical computation.

Definition 9.29 (Mean and variance) The mean or expected value of a random
variable X is defined as E[X] = f dF, x when the integral exists. Its variance is
defined as V[X] = f dF, (x — E[X])2 when the integral exists.

The two quantities above are not guaranteed to exist. The mean of the random variable
X exists if the identity function is integrable with respect to the measure py. In
general, for any Borel measurable function g, the expected value of the random
variable g(X) is [odP g o X = [ dFx g and is denoted with E[g(X)] or Ex[g].

» Example 9.43 (Variance bounds) If the variance exists, it can be used to obtain
an upper bound to the probability of the occurrence of large values. Applying the
Chebyshev inequality in Example 9.22 to X —E[X], Va > 0, P{|X —E[X]| > a} <
V[X]/a?.

» Example 9.44 (Binomial distribution) Consider n sequential flips of an unfair coin
with probability p of showing head and ¢ = 1 — p of showing tail. The space of
events is the sequence of length n of h and ¢, @ = {c = (c1,...,¢n) | ¢i = h,t}.
The o-algebra is simply 2%, and the measure is P(c) = [[/_; (pLin(c;) +q 1y (ci).
This is a good probability measure, as one can easily check that } ..o P(c) = 1.
Consider the random variable that counts the number of heads in a sequence of
length n, X(c¢) = Y 7_, Iyny(ci). The possible values (the support) of the random
variable are the integer numbers between 0 and n. Let [ be one of these numbers,
then X! ({l}) are all the sequences that contain exactly / heads. Their number is
given by the binomial coefficient and their probability is p! ¢"~, so that

px () = PX~')) = (’l’) plg" .

The resulting probability distribution is known as the binomial distribution. It is a
point mass or discrete distribution.

If the distribution function Fy is differentiable, then its derivative fx = F )’( is
called the probability density of the random variable X. Although the probability
measure py and the distribution function Fx can be defined for any random variable
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X, the probability density may not exist. When the probability density exists, we
have E[g(X)] = [ dI fxg.

» Example 9.45 (Moments, Central Moments, and Cumulants) Let [ be an integer
number. The /™M order moment m; (X) of a random variable X is defined as m;(X) =
deX x! = E[X']. This is the same definition we have seen in Example 8.17. In
particular, the first moment of a random variable is its expected value, m(X) =
E[X]. If the variable has a mean, its 1™ order central moment M;(X) is analogously
defined as M; = deX (x —mi (X)) = E[(X — m1(X))']. The central moment
is the moment of the random variable obtained by subtracting from the original
random variable its expected value. Clearly, M = 0, while M> is the variance of X.
A moment or central moment of a given order might not exist or exist and be infinite.

The definition of a cumulant is a bit more complex. The cumulant generating
function Kx : R — R of a random variable X is defined as

Kx(t) = log/dFX e,

Then the /™ order cumulant Ci(X)of X is

!

C _4 K
() = S Kx (D)

t=0

In other terms, the cumulants are the coefficients of the Maclaurin expansion of the
cumulant generating function Kx (1) = C1t + Cpt?/2 + .. .. Taking the derivative
inside the integral, it is immediate to see that C; = mj and C, = M. The nice
thing about cumulants is how they behave under the addition of independent random
variables. Let X and Y be two random variables and consider their sum X + Y. If
the random variables are independent,

/dPe’(X+Y) = /dee’X /dFyetY,

which in turn implies that Ky y () = Kx(t)+ Ky (t). Thus, C;(X +Y) = C;(X) +
C;(Y): the cumulant of a given order of the sum of independent random variables is
the sum of their cumulants of the same order. This is a generalisation of the well-
known fact that the expected value or the variance of the sum of independent random
variables is the sum of their expected values, or their variances, respectively.

9.5.1 Multiple Random Variables

The definition of probability measure and distribution function can be easily gen-
eralised to multiple random variables using the notion of product measure space
introduced in Sect. 9.4. A vector function with n components, X : @ — R" isa
multivariate or vector random variable in the probability space (€2, F, P) if it is
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measurable, that is, VB € 8,,, X1 (B) € F. Since B, is the n times product o alge-
bra of B with itself (see Example 9.30), we know that the n components X1, ..., X,
are measurable functions from 2 to R (see Example 9.31).

Definition 9.30 (Joint probability distribution and distribution function) Let X :
Q2 — R”" beavector random variable in (2, ¥, P). The joint probability distribution
px is defined on any Borel subset B € R” as ux(B) = P(X~1(B)).

Analogously, the joint distribution function F : R" — Rx( reads

F(x) =P (X' (=00, x1] X ... x (=00, x4 1)) =

N
P (ﬂ X (—o0, xi])> =PlweQ|Xiw) <xi,i=1,...n}).
i=1

For any Borel measurable function g : R" — R, [ dP goX = [ dpx g. The notion
of independent events, Definition 9.25, is naturally extended to random variables.

Definition 9.31 (Independent random variables) The random variables X1, ..., X,
are independent if the elements of their o-algebras are all independent. That is, if
VA; € 0(X;),i =1,...n,then P("N/_; A) =[]/, P(A).

» Example 9.46 (Dependent and independent random variables) Consider the prob-
ability space of two coin sequential flip in Example 9.40. Let X, X, and X be the ran-
dom variables that count, respectively, the total number of heads, the number of heads
in the first flip, and the number of heads in the second flip. The first variable takes value
in{0, 1,2} and o(X) = o ({{hh}, {ht, th}, {tt}}). The other two variables take values
in {0, 1} and (X 1) = o({{th, tt}, {hh, ht}}), 0(X2) = o ({{ht, tt}, {hh, th}}).

Note that, for {hh} € o(X) and {hh, ht} € o(X1), P({hh} N {hh, ht}) = 1/4
while P({hh}) P({hh, ht}) = 1/8. Thus, X and X are not independent.

Conversely, if wy € {{th, tt}, {hh, ht}} and wy € {{ht, tt}, {hh, th}}, w1 Nw; is
a singlet, so that P(w; Nwy) = 1/4 = P(w1) P(w2). We can conclude that X; and
X» are independent.

Theorem 9.26 (Probability distribution of independent random variables) Let X :
Q — R" beavector randomvariableand X1, . . ., X, its components. If X1, ..., X,
are independent, then their joint probability distribution ux on B, is the product
measure of the probability distribution of its components: Ux = [LX;x..x X,

Proof Take arectangle R = By x ... x B, C B,. Then X" !(R) = ne'_, Xi_l(Bi).
If the components are independent,

px(R) = PXT'(R)) = 0y P(X; ' (Bi) = [ [ ix; (Bi) = pxyx...xx, (R).

i=1
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Thus, the statement is true on the rectangles. For Theorem 9.18, we know that it also
true on the o-algebra generated by the rectangles, which is precisely 8B,,. O

A similar factorisation is also in place for the distribution function. If the random
variables considered are independent, VX = (xq, ..., x,) € R",

N n n
Fx) = P(()X; ' (=00, x))) = [ [ P(X; (=00, x))) = [ | Fxi).

i=1 i=1 i=1

Theorem 9.27 Let X1, ..., X, be independent random variables on the probability
space (2, F,P)and gi : R — R, i = 1,.....,n, Borel measurable functions.
Then the expected value of the function g(x) = []i_, gi(x;) from R" to R exists if
and only if Ex,[g;] exists foreachi =1, ...,n and E[g] = ]_[?:1 Ex,[gil.

Proof First, note that since all g;’s are Borel measurable in R, then g is Borel
measurable in R” (see Example 9.31). Because the random variables are independent,
applying Fubini’s Theorem 9.23

/ dixg(x) = / diix, / i 8o =

(/duxl gl(xl)>/\d/JX2><..‘xXn [ st

i=2

where I used the fact that for the restriction gy, = g(x1) ]—L'-’zz g(x;i) (see Theo-
rem 9.19). The repeated application of this factorisation procedure proves the asser-
tion. ([

» Example 9.47 (Joint moments) When multiple random variables X1, X3, ..., X,
are considered, their joint moment is defined as my,, . ;, = E[]_[?:1 Xfi]. If the
variables are independent, then the joint moments are the product of the individual
moments, my, ;. = ]_[;’:1 my; (X;). The definition of joint central moments for
multiple random variables is directly derived from the definition of a single variable.
Details are left to the reader.

9.5.2 Banach Space of Square Summable Random Variables

Consider a probability space (2,7, P). Let X : Q2 — R be a random variable
and define || X|| = ,/[q dw X (w)2. It is immediate to see that || X| > 0, that for

any constant c, ||c X|| = |c| || X]|, and that for any two random variables X and
Y, IX+ Y| < |IX]|| + |IY]l. The function just defined is similar to the norm in
Definition 4.1, with the only difference that || X || = 0 does not imply that X is zero
for allw € €2, but rather that a.s. X = 0. We can define an equivalence relation in the
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set of random variables by saying that two random variables X and Y are equivalent
if they are a.s. equal, thatis P{w | X(w) = Y(w)} = 1.

Definition 9.32 (Square-integrable random variables) L,(S2, ¥, P) is the set of all
(equivalence classes of) random variables X : 2 — R of the space (2, 7, P) such
that | X|| < 4o0.

From the triangle inequality, the linear combination of elements of L,(2, 7, P)
clearly belongs to L>(S2, ¥, P), so the set is a linear space. The function ||.| is a
norm on L;. We can prove that this space is complete.

Theorem 9.28 (L>(2, F, P), |.|l) is a Banach space.

Proof Consider a Cauchy sequence of random variables (Xj). We have to prove
that it converges almost surely. From the definition of a Cauchy sequence, there is a
subsequence (X, ) such that | X, —X,, |l < 1/2% fork > 2. Applying the Jensen
inequality, Corollary 9.5, to each element of the sum,

k

k k k
1
E |:§ |th - Xﬂh—l |:| = E E [|th - th—l |] = E ”th - th,1 ” =< E 2_h
h=2 h=2 h=2

h=2

Taking the limit k — oo we see that E[Zzozz | Xn, — Xn,_,1]1 < 4oc. This implies
that a.s. ZZ’;Z [ Xy, (W) — Xp, , (w)| < 400, or the expected value would be infinite.
Thus, apart from a measure zero set, (X, (w) — X,,_, (w)) is absolutely convergent,
that is, convergent. But since X, = Z];l:z(th — Xu,_,) + Xy, this implies that
there exists a random variable X such that a.s. limg_ 0 X, (W) = X (w).

For any element of the original sequence, using Fatou’s Theorem 9.12, the fact
that the limit inferior is equal to the limit when the limit exists, and the continuity of
the norm, one has

X, = X1 = [ deo imind X, — X,y P < mind X, — X, .
Q

For the Cauchy property, the right-hand side can be made as small as desired by
selecting sufficiently large values for n and k. Thus, lim,,_, o | X, — X ||> = 0, which
implies that a.s. lim, 00 X; = X. (Il

The previous analysis can be easily extended to the case of vector random variables.
Consider a probability space (€2, ¥, P), a vector random variable X : Q — R”

and define |X| = \/Z;Ll Jo dw Xi(w)?. The space Ly(Q2, F, P) of all vector
random variables X such that ||X]| < +oo is a linear space. With the stipulation

that two vector random variables are considered equal if they differ only on a null
set, the function above is a norm on that space and one can easily prove that the
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vector version of (L2(€2, F, P), ||.||) is a Banach space by proving the convergence
of Cauchy sequences of vector random variables component by component.

Exercises
Exercise 9.1 Consider the interval [0, 1] C R. Prove that the set
A=1{0,(0,1/2], (1/2,1], [0, 1]}

isac-algebraon [0, 1].Is this also true for the set A’ = {@, [0, 1/2], [1/2, 1], [0, 1]}?

Exercise 9.2 Let X = {a, b, c}. Compute the o-algebra generated by C; = {/}, by
C2 = {{a}}, and by C3 = {{a}, {b}}.

Exercise 9.3 Let (X, A, 1) be a measure space. Prove that u(A) + u(B) = u(A U
B) 4+ u(AN B) forany A, B € A.

Exercise 9.4 Let (X, A, 1) be a measure space and E € A a measurable subset.
Prove that the function pug(A) = u(A N E) is a measure on (X, A).

Exercise 9.5 Consider the Euclidean topology on R. Prove that the sets (0, 1), [1, 2],
(3, 4], {5}, and (6, +-00) belong to the Borel o-algebra.

Exercise 9.6 What is the counting measure of {1, 2, 3} and of [0, 1] in (R, B)?

Exercise 9.7 Consider a function f : X — Y and the smallest o-algebra on X,
A = {0, X}. Assume that f takes two different values at two different points,
f(x1) # f(x2).Prove thatif the g-algebraon Y is the Borel o-algebra of a Hausdorff
topology, the function f is not measurable.

Exercise 9.8 Consider the outer measure p* defined starting from the sets in Defi-
nition 9.10. Prove that for any closed interval [a, b], u*([a, b]) = b — a, while for
any singlet {a}, p*({a}) = 0.

Exercise 9.9 In the set of measurable functions on a measure space (X, Ax, 1)
define the relation f ~ g if a.e. f = g. Prove that ~ is an equivalence relation.

Exercise 9.10 Given a sequence of nonnegative measurable functions ( f;,), prove
that [ dp sup, fo(x) = sup, [dp fo(x).
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Exercise 9.11 Consider a sequence of nonnegative measurable functions (f;;) and
assume that there exists an integrable function g such that f,,(x) < g(x). Prove that

fd/,t lim sup f, (x) > limsup/duf,,(x).

n—oo n—o00

(Hint: Apply Theorem 9.12 to the sequence (g — f).)

Exercise 9.12 With reference to Exercise 9.4, prove that for any measurable function
fon(X,A), [dug f = [y dp f.(Hint: Start by proving it on simple functions.)

Exercise 9.13 Consider the function p(A) = [ 4 dle™" defined on any Lebesgue
measurable set A. Prove that 4(A) is a finite measure on R> and compute fJR>o dux.

Exercise 9.14 Using the measure in the previous exercise, define the Lebesgue—
Stieltjes measure on R2 with 1, ((a, b] x (c,d]) = u((a, b]) u((c, d]) (see Defini-
tion 9.11). Let A1 = R>9 x R>p and Ay = [0, 1] x [0, 1]. Prove that they are
measurable with respect to /,. Compute | A, dla xy and / A dig xy.

Exercise 9.15 Let p, and pg be the Lebesgue—Stieltjes measures defined on R
starting from the functions a(x) = expx and ((y) = y3, respectively. Consider
the completion of the product measure ;1 = jio X 15 on R? and the two subsets
A = {lx] + |y| < 1} and Ay = {|x| + |y| = 1}. Compute the integral of the
functions f(x, y) = x?y and f(x, y) = xy? on A and A, using the measure /.

Exercise 9.16 Leta € R. Compute the Riemann integral of the function f(x, y) =
x2+axy+y20nthesetA:{(x,y)|0§x+y§ ,0<x—y <1}

Exercise 9.17 Consider the function f(x1, x3, x3) = exp Z?: 1 Bix; with real 3’s
and the set A = {(x1 , X2, Xx3) | x1,x2,x3 >0, Zf’:l x; < 1}. Compute the integral

[ydlf.

Exercise 9.18 Compute the area of the bounded part of the plane defined by the
parabola y = ax? and the line y =b,witha, b > 0.

Exercise 9.19 Using the theory of integration, find the volume of the pyramid with
height & and square base of length /.

Exercise 9.20 Using the theory of integration, find the volume of the cone with
height / and base radius p.

Exercise 9.21 Let B,, C R" be the closed n-ball orradius 1. Prove that f 9B, dl, = 0.
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Exercise 9.22 Let f : R>o — R be an integrable function, prove that in R" for any
a>0,

/”” dln(x)f(||x||)=/0 dBu(p) f(p)

where B, (p) is the volume of the n-dimensional ball of radius p. Hint: In R" for any
partition {a; = 0,as,...,a; = a} of [0, a] the function s(x) = Zle Hai—1 <
x|l < a;} f(a;) is a simple function s(x) < f(||x]|]).

Exercise 9.23 With reference to Example 9.40, how is the definition of the measure
space modified if the probability to obtain head with each coin is 0.6?

Exercise 9.24 If (2, F, p) is the probability space defined in Example 9.44, prove
that [, dP =3 .o P(x) = 1.

Exercise 9.25 Let X; and X, be two random variables with distribution function
Fi(x) =1—e %" if x > 0 and zero otherwise, withi = 1,2 and a; > 0. Compute
the probability that the realisation of X is greater than the realisation of X».

Exercise 9.26 The skewness s and kurtosis k of a random variable X are, respec-
tively, defined as

_ [dP (X —E[x])} and k — [dP (X —E[x]*
V[x]3/2 V[x]?

With reference to Example 9.45, prove that s = C3(X)/C2(X)*? and k =
Ca(X)/C2(X)* +3.

Exercise 9.27 Consider the measure on R defined by p(dx) = e /2 /+/2mdx.
Using the result in Example 9.38, prove that it is a probability measure. Its name is
Gaussian probability distribution. With reference to Example 9.45, find its cumulant
generating function (Hint: Apply a change of variable).

Exercise 9.28 Let X be arandom variable and ¢ a constant. With reference to Exam-
ple 9.45, prove that K. x (t) = Kx(ct). Use this result to show that if X; ... X,, are
independent random variables with bounded cumulants, then for ¥, = Z,’-’Zl Xi/n,
lim;,_, o C;(Y,) = O0forany/ > 1.

Exercise 9.29 Let X be a random variable and ¢ be a constant. With reference
to Example 9.45, prove that Kx.(t) = Kx(t) + ct. Use this, together with the
result in Exercise 9.28, to show that if X ... X, are independent random variables
with bounded cumulants, then for ¥, = (S, — C1(Sn))/+/n, with S, = Y7, X;,
lim, o C;(Y,) =0for/ =1and! > 2.
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Exercise 9.30 Let X;, X, and X3 be vector random variables in (R2, 8,). X takes
with equal probability any value in [0, 1] x [0, 2]. X; takes with equal probability
any value in [0, 2] x [0, 1]. The first component of X3 = (X, ¥) takes with equal
probability any value in [0, 1] and the second component takes with equal probability
any value in [0, x], where x is the realisation of the first component. Consider the
function U : R? — R, U(x, y) = x®y” with o, 3 > 1 and compute Ex, [U], with
i=1,2,3.



Cauchy Initial Value Problem

In the study of differential equations and dynamical systems, a initial value problem
describes a situation in which a dynamic variable, represented by a function depend-
ing on a scalar parameter, often identified with time, has a specific initial value and
then evolves according to some given rule. The rule is expressed as a relation between
the derivative of the variable, its value, and the value of the scalar parameter. The
specific rule can come from some optimisation argument, or it can simply describe
some sort of “law of motion”. The existence of a solution to the problem is not guar-
anteed and depends on the variable initial condition and the rule that describes its
evolution. The search for a solution can be carried out on a global or local scale. In
the first case, a possible solution is typically sought among a predefined set of func-
tions, like those defined over a desirable domain. In the second case, one is interested
in finding if there exists a suitable domain in which the problem admits a possible
unique solution. The following analysis pertains to the second case. Specifically, we
consider a vector-valued function x : R — R”, depending on a real parameter 7. The
evolution of the variable and its initial value are described by the system

X(1) =£(x(1), 1),

X(tp) = Xo,

where we have adopted the convention of indicating with a point, or “dot”, the
derivative of the variable with respect to the scalar parameter, X = dx/dt. The
solution x(7) must be a differentiable, and hence continuous, function. If f : R*t! —
R" is continuous in a neighbourhood of (X, fy), then, in that neighbourhood, the
right-hand side is a continuous function of 7. In this case, we are, in fact, looking
for a continuously differentiable solution. Since both sides are continuous, we can
integrate them with respect to the scalar variable ¢ and, for the fundamental theorem
of calculus, we find an equivalent integral representation of the problem,
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t
x(t) = xo + / dr f(x(7), 7).
1

0

Note that the previous equation is implicit and somehow formal, as the function
x appears on the left and right sides. Although the continuity of the function f is
sufficient to establish the equivalence between the differential and integral versions
of the problem, it is generally not sufficient to establish the existence and uniqueness
of the solution.

» Example A.1 (A problem with no solution) Consider the problem

x(t) = x(1),
x(0) = —1.

By dividing both sides by x, the first equation can be rewritten as d log x (¢) /dt = 1,
which implies that log x(#) = ¢ + ¢, for some constant ¢ € R. That is, x(¢) =
exp(t + ¢). The initial value condition requires that ¢ = —1, which has no (real)
solution.

» Example A.2 (A problem with multiple solutions) Consider the problem

2(1) = 3|x()*7,
x(0) =0.

It is immediate to verify that both x(#) = 0 and x(¢) = 13 solve this problem.

In what follows, we want to derive sufficient conditions that guarantee the exis-
tence of a unique local solution to the initial value problem. Our strategy requires
imposing some additional regularity conditions on the function f. Then we build a
suitable function based on the integral representation of the problem, and, finally, by
applying the Banach fixed point theorem, we use this function to prove the existence
and uniqueness of the solution. The additional regularity conditions are based on the
notion introduced in Sect. 3.4.

Definition A.1 (Uniform Lipschitz continuity) The function f(x, ) from R**! to
R", withx € R" and ¢ € R, is uniformly Lipschitz continuous in x with respect to ¢ if
dK > 0 such that for any two points X,y € R" and any t € R, ||f(x,?) — f(y, 1)|| <
Kix -yl

The function is locally uniformly Lipschitz continuous in (Xq, ty) if there exist a
neighbourhood N (x¢) € R¥ of xg and a neighbourhood N (fy) R of ¢ such that
the previous statement is true Vx,y € N(Xg) and V¢ € N (¢).

Next, we define a function, specifically built for the problem at hand, that maps a
continuous function into a continuous function.
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Definition A.2 (Picard map) Consider a continuous function f(x, ) from R"*! to
R", withx € R" and ¢ € R, and a point (xq, fp) € R+, The associated Picard map
sends the continuous function z : R — R” into the continuous function Lz : R —
R™ defined as

t

Lz(t) = x¢ + [ dt f(z(7), 7).

]

Note that Lz(t), being the integral of a continuous function, is, in fact, continuously
differentiable.

Now assume that the function f(x, ¢) of the initial value problem is continuous
in a neighbourhood of 7y and locally Lipschitz continuous in x with respect to ¢
in (Xg, tp). Then there exist an interval I = (f9 — &, o + &;), a ball B(Xg, dy) =
{z € R" | |lz—xg|| < d.}, and a constant K > O such that Vx,y € B(xq, dy)
and Vr € I, ||f(x,1) — f(y, t)|| < K||x — y||. We take §; such that §; K < 1. The
Lipschitz continuity guarantees that the function is continuous and bounded in these
neighbourhoods. Specifically, the diameter of the image of f is bounded above by K d,
(see Corollary 3.2). Let C (I, B) be the set of continuous bounded functions defined
over I with images in B(Xq, dy). As discussed in Example 5.19, (C (I, B), ||.|lco) 18
a Banach space.

We now have all the pieces in place and we are able to proceed with the proof of
the existence and uniqueness of the local solution of the initial value problem. We
start with a preliminary result.

Lemma A.1 (Picard) The Picard map sends an element of C (I, B) into an element
of C(1, B).

Proof We have to prove that if, for a continuous functionz, V¢ € I, ||z(t) —Xo|| < 6y,
then Vt € I, ||Lz(t) — xg|| < 8. In fact,

n

t 2
ILz(t) = xol> =) ( / dfi(z(r), r)) <
i=1 W
t n
< (t —10) / de ) fi(r), 1)’ < (¢ — 10’ K*d} < 8.
o i=1
The first inequality is the Jensen inequality of Corollary 8.5 applied to the function

g(x) = x? and the last inequalities follow from If]12 < K28f, |t — ty] < &, and our
assumption §; K < 1. (]

Once we have proved that the Picard map is a well-defined function in C(/, B), we
can state our main result.

Theorem A.1 (Cauchy-Lipschitz) The Picard map is a contraction in C(I, B).
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Proof Consider x,y € C(I, B). Note that

n

ILx(t) = Ly@®)|* =) (

i=1

t 2
/ drfi(x(2), ) — fi(y(2), T)) =
I

0

t n
- [ 4ty (.0 - S0P <
o =1

t n t
K(t — o) / dr Y (xi(r) = yi(r)* = K(t — t0) / dr|lx() — y()II%,
o i=1 o

where we have used the Jensen inequality of Corollary 8.5 applied to the function
g(x) = x? and the Lipschitz continuity of f. From the property of the supremum,

t
t = 10) f drls(r) = YOI < (=1 sup {Ix() =¥ 1P},
1) TE

so that

ILx — Lyl%, = sup {ILx(x) — Ly(D)|*} <

tel

87K sup {Ix(z) —y(@)I*} = 87K ?|x — yl2.

tel

and, remembering that §; K < 1, the statement follows. O

Finally, using the Banach fixed point theorem, we can state the result we were
looking for.

Corollary A.1 Consider the Cauchy initial value problem

X(1) =£(x(1), 1),

X (1) = Xo,

with £ : R > R” x : R - R", and xg € R" If f(x, 1) is continuous in
a neighbourhood of ty and locally Lipschitz continuous in X with respect to t in
(X0, t0), then there exists an interval I = (ty — 8;, to + ;) in which the problem
admits an unique continuously differentiable solution.

Proof Given the hypothesis, one can build the Banach space (C (I, B), ||.||0). In this
space, the Picard map is a contraction. Thus, according to Theorem 5.9, ithas a unique
fixed point x that satisfies the equation x = Lx, that is x(#) = x¢ + ftf) dtf(x(1), 7).
Since the function f is continuous by hypothesis, this is the unique solution of the
initial value problem. (]



Brouwer Fixed Point Theorem

Every continuous function from a convex compact subset K € R” to itself has at
least one fixed point. This is the Brouwer fixed point theorem that is referred to in
basically all courses of Microeconomic Theory, but a proof of which is almost never
provided. Indeed, this theorem has a very natural proof in algebraic topology. How-
ever, that proof requires notions that are likely unavailable to students of economics.
On the other hand, the proof I provide below is based on quite elementary notions
introduced in any course of advanced calculus.’

In the discussion below, I will denote by B, the closed ball of unit radius, that is,
B, = {x € R" | |x|| < 1} c R”. 1 will denote by B, its interior and with 3B, its
boundary. The proof of Brouwer’s theorem relies on a couple of lemmas concerning
the properties of the unit ball. The first lemma characterises a retraction, that is, a
function r : B, — 9B, such that its restriction to the boundary is the identity: if
X € 0B, r(X) = X.

Lemma B.1 There are no continuously differentiable retractions.

Proof Assume that there exists a retraction r such that r € C 1(B,). We will see that
this assumption will lead to a contradiction. For any A € [0, 1], consider the function

2 (x) =1 =X+ Ar(x) .

The function g is a convex combination of continuously differentiable functions,
specifically r and the identity map. Thus, it is continuously differentiable. Since
the ball is a convex set, it is g,\(Bn) C B,. Also notice that the restriction of gto
the boundary of the ball is the identity map. Now consider the differential of g,

'The proof presented here is loosely based on A less strange version of Milnor’s proof of Brouwer

fixed-point theorem by C.A. Rogers that appeared in The American Mathematical Monthly in 1980.
I replaced the Weistrass polynomial approximation with a mollification kernel approach and I
exploited the Lebesgue integration theory and the operator norm to simplify the argument.
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dg) = I+ A(dr —I), where I is that n x n identity matrix and dr is the differential
of r. Its inverse dg, ! can be formally written as

1 o .
dgi'l= ——— =) M @r—-n'.
8 T T adr -1 ,Z; (dr =1

Let M = max, 5 ldr — Illop where ||.|lop stands for the operator norm in Defi-
nition 4.4. Notice that M > 0, because the matrix dr cannot be the identity on the
whole ball. Then if A < 1/M itis

o o
ldg; Mlop < YA dr — 102, <> A"M" = 1/(1 = AM) .
h=0 h=0

Thus, for A € [0, 1/M), the differential dg, has an inverse on the whole ball Bn,
which for the inverse function theorem (see Sect. 7.5) implies that g, is invertible
and that its image is the whole B,,. The differential of g, is a continuous function so
that one can define the integral

um:/_ dln|dgu=f d,,
n gA(Bn)

where the second equality comes directly from the theory of the change of variable
(Theorem 9.15). We have seen that for A € [0, 1/M) it is gk(l_?,,) = B,, thus
w(r) = V,, where V, is the volume of the n'" dimensional ball of radius 1. At the
same time, |dg, | is just the sum of products of n linear expressions in A, thus p(X)
is a polynomial of degree n in A. Being a polynomial, if it is constant on an interval,
it is constant everywhere. This is absurd, because clearly u(1) = fa B, dl,|dg,| =0
as 0 B, is a zero measure set. O

The second lemma somehow connects continuous maps with continuously differen-
tiable maps.

Lemma B.2 [fthere exists a continuous map from the compact ball to itself without
fixed points, then there exists a continuously differentiable map from the compact
ball to itself without fixed points.

Proof Let f : B, — B, be a continuous map from the compact ball to itself.
Consider the ball with radius 1 + 8y, B,(1 +81) D B, and the function fi : B, (1 +
81) — B, defined as f1(x) = f(x)if |x|| < I and fi(x) = f(x/||x||) otherwise.

The function f; has no fixed points. Because it is continuous, it is uniformly
continuous on B, (1 + §;). Let € = minxeén(l+81) [fix) —x|| > O0and 5, > O
be such that || f1(x) — f1(y)|| < €/2if |x — y|| < &2. Define n = min{d1, 65} and
consider a continuously differentiable function ¢ : R" — Rx¢ such that ¢ (x) = 0
if x| > nand [ di,(x)¢(x) = 1.
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For any x € B,,, define Hx) = f dl, (y) fi(y)o (x —y) (see Example 9.26). The
func_tion fz_is continuously differentiable, df>(x) = f dl, (y) fi(y)d¢(x — y) and
f2(Bn) € By as

|W@M§/%MWﬂ@M@—ﬁ§L

Note also that

I20) = i) < fdln(Y)||f1 ¥ - i®lpx—y) <€/2,

where the last inequality comes from the fact that the function ¢ is different from
zero only when ||x — y|| < 1 < §2. Moreover for any x € B, it is lf(x) — x| <
100 = L2000l + | f20) — x| thatis [| 200 — x| = [[£ (%) —x]| = | f %) = L.
Butin B,, f = fi and using the previous inequalities one gets || f>(x) — X|| > €/2.
This implies that f, is a continuously differentiable map from the compact ball to
itself without fixed points. (]

Now we are ready for the final theorem.

Theorem B.1 (Brouwer’s fixed point theorem) Every continuous function from a
convex compact subset K C R" to itself has at least one fixed point.

Proof Recall that any convex compact subset K C R" is homeomorphic to the
compact ball B of radius 1 and centre 0. That is, there exists a continuous invertible
one-to-one function ¢ : K — B (see Example 4.4).

Then if there exists a contmuous function f : K — K with no fixed points,
the function fi = ¢ o f o ¢! is a continuous function from B, to B, with no
fixed points. Thus, for Lemma B.2, there exists a continuously differentiable map
g : B, — B, with no fixed points.

On B, consider the function r : B, — 9B, defined as r (x) = X+ A(x)(g(X) —X)
where

E® =% -x  V(@® -%-%— (x> - Dlgkx) — X||2
lg(x) — x| lg(x) — x|

Ax) =

Because for any x it is g(x) # X, the function r is well defined. The value of A(x)
is chosen such that g(x) € 9dB,. Thus r represents a continuously differentiable
retraction. But from Lemma B.1 we know that such a retraction does not exist. Thus,
a function like g cannot exist and, consequently, a function like f cannot exist. [
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series, 113
Real numbers, 10
Rectangle, 278
measurable, 278
Recursion, 84
Reduction formula, 230
Regular curve, 200
Regular grid, 218
Regularity condition, 199
Relation, 2
equivalence, 2

inverse, 2

order, 4

preorder, 4

reflexive, 2

strict order, 4

symmetric, 2

transitive, 2
Relative interior, 21
Remainder

Taylor polynomial, 144
Retraction, 305
Right continuous, 129
Right derivative, 131
Right differentiable, 131
Right limit, 126
Right-order topology, 35
Rolle theorem, 137
Root test

series, 112
Rule

chain, 133, 160

S
Saddle point, 176
Lagrangian, 193, 201
Scalar field, 155, 230
Scalar function, 155
Schlomilch condensation test, 110
Second-order condition, 177, 203, 205
Sequence, 81
asymptotically equivalent, 102
Cauchy, 85
Cesaro summable, 115
constant, 82
decreasing, 93
increasing, 93
monotonic, 93
summable, 108
Series, 108
absolute convergence, 109
power, 148
Set
Borel, 250
bounded above, 4
bounded below, 4
connected, 40
countable, 6
dense, 26
derivative, 26
disjoint, 1
empty, 1
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measurable, 246

unbounded, 55
o -algebra, 245

discrete, 245

generated, 246

trivial, 245
o -finite measure space, 248
Simple function, 262
Singlet, 26
Slackness conditions, 192
Smooth function, 177
Space

Banach, 107

measurable, 246

measure, 246

metric, 55

normed, 65

topological, 25
Square-integrable, 295
Stationary point, 137, 169
Step function, 227, 235
Stieltjes measure, 232
Stiemke’s lemma, 197
Strictly concave function, 19
Strictly convex function, 19
Strict order relation, 4
Strong duality, 201
Subcover, 34
Subsequence, 83
Subspace

topological, 41
Substitution theorem, 270
Summation by parts, 12
Sup-norm, 71
Support, 240
Supremum, 4
Surjective function, 3
Sylvester’s criterion, 176

T

Taylor polynomial, 143, 175

Theorem
AM-GM inequality, 16, 95
Bolzano-Weierstrass, 74
Borel-Cantelli, 288
Brouwer, 307
Cauchy, 137
Cauchy—Schwarz inequality, 67
Cauchy-Hadamard, 149
Cauchy-Lipschitz, 303
Farkas’ lemma, 195
Fritz John, 198
Heine—Borel, 39
Heine-Cantor, 60

Holder’s inequality, 69

Jensen’s inequality, 20

Karush-Kuhn-Tucker, 199

Lagrange, 137, 199

mean value, 137, 170, 171

Minkowski inequality, 70

Motzkin, 196

Rolle, 137

Stiemke’s lemma, 197

Stolz-Cesaro, 100

Young inequality, 17
Theorems of the alternatives, 195
Thomae’s function, 219
Topological space, 25
Topology, 25

cofinite, 50

countable, 32

Euclidean, 32, 51

left-order, 35

lower limit, 51

right-order, 35

upper limit, 51
Triangle inequality, 11, 55, 65, 68
Trivial o -algebra, 245
Trivial topology, 25

U

Unbounded set, 55
Uniform continuity, 59
Uniform convergence, 117
Uniform norm, 71

Upper bound, 4

Upper integral, 217, 234
Upper limit, 99

Upper limit topology, 51
Upper semicontinuity, 49
Upper sum, 215, 232
Utility function, 210

A%
Value function, 210
Variance, 241, 291

W

Weak duality, 201

Weierstrass theorem, 49
Weighted arithmetic mean, 16
Weighted geometric mean, 16
Weighted harmonic mean, 22
Weighted power mean, 17

Y
Young inequality, 17
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