MATH 508: COMPLEX ANALYSIS, FALL 2003

1. 2003-09-03 (DENNIS PIXTON)

There are many ways to construct the complex number system from the reals. They all
lead to the following:
(1) Cis a field, containing R as a subfield.
(2) C contains an element ¢ which satisfies 2 = —1.
(3) Every element of C can be written as x + iy where x and y are in R.

It is easy to check that the real numbers x and y in the equation z = x + iy are uniquely
determined by z. Hence we can identify C with R? via the correspondence z — (z,%); this
correspondence is a R-vector space isomorphism.

Some definitions, starting with x = x + iy:

(1) Rez =z, Im z = y, the real and imaginary parts of z.
(2) Z = x — iy, the conjugate of z.
(3) |z| = \/22 + y? = V/2Z, the modulus of .
1.1. Proposition. (1) z+ Z is a field automorphism of C; that is,
ztw=zZ4+w, Z-wWw=Z W

(2) zisreal <= z=Rez <= Imz=0 <= z=7Z. Moreover,
1 1
Rez=—(2+47%). Imz=—(2—%
ez 2(2—1—2), mz 22,(,2 Z)
(3) z+ |z| is a norm on C (considered as a real vector space); in fact,

2120, 2] =0 <= 2=0, |zw| =z |w|, [z+w]<]|z][+ |w]

A polynomial is a function f: C — C so that there are constants ¢, € C, 0 < k < n, so
that
f)=c+az+- - +c2"
for all z € C. Any polynomial is continuous on C.

1.2. Lemma. The coefficients cy,. .. ,c, are uniquely determined by f.

Proof. 1t is enough to show that if f(z) = ¢g + 12 + -+ + ¢,2™ = 0 for all z € C then
co=c1 =+ -=c, =0. Plugging in z = 0 gives f(0) = ¢y =0,s0 f(2) =12+ -+¢,2" =0
for all z € C. Define g(z) = c;z2+ -+ + ¢,2" = 0. Then f(z) = zg(z) = 0 for all z € C so
g(z) =0 for all z € C\{0}. Then, by continuity of g, g(z) = 0 for all z € C. Now the proof
continues by induction on n. 0

1. Problem. Give a proof of Lemma 1.2 that does not use continuity, so it will work for
polynomials defined over other fields. You will need to make some assumptions about the

field; for example, 22 + x = 0 for all = € Z,.
1
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Hence we can define the degree of a polynomial as the largest indes of a non-zero coefficient.
This does not work for the 0 polynomial; our convention is that the zero polynomial has
degree —oo.

1.3. Definition. If D C C is unbounded then
(1) lim f(z) = L iff for any € > 0 there is M > 0 so that |f(z) — L| < e for all z € D

satisfying |z| > M.
(2) lim f(z) = oo iff for any B > 0 there is M > 0 so that |f(z)| > B for all z € D

satisfying |z| > M.
2. Problem. If f is a polynomial of positive degree then lim f(z) = oco.

Z—00

1.4. Lemma (Division Algorithm). If f and d are polynomials with d # 0 then there are
unique polynomials q and r satisfying

f=dq+r, degr<degd.

Proof. This is just long division: There is a unique monomial ¢; so that f; = f — dg; has
lower degree than f. Continue by induction. U

1.5. Corollary. Suppose f is a polynomial of positive degree and a € C.
(1) There is a unique polynomial g so that

f(z)=(z—=a)g(2) + f(a) for all z € C.
(2) There is a unique polynomial h and a unique positive integer m so that
f(z) =(z—a)"h(z) + f(a) for all z € C, and h(a) # 0.
(3) f(a) =0 iff there is a polynomial g so that f(z) = (z — a)g(z) for all z € C.

1.6. Theorem (Fundamental Theorem of Algebra, or FTA). If f is a polynomial of positive
degree then there is z; € C so that f(z1) = 0.

1.7. Corollary. If f is a polynomial of degree n > 0 then there are a complex number c,
distinct complexr numbers zq, ..., 2z, and positive integers my ... my so that

f(z2)=clz —2z1)™ (2 — 22)™ ... (2 — 2z)""

for all z € C.
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2. 2003-09-04 (DENNIS PIXTON)

Before proving the FTA we preview some facts about the exponential function:
For z € C define

expz =e° = Z Z—'
n!
n=0
Formally, for y € R,
[e'e) . [e’¢) 2n+1
exp(iy) = = Z Z 2n a1l =cosy +isiny.
n=0 :

This is Euler’s formula.
The main properties of the exponential formula now follow (at least formally) from the
definition:

(1) exp0 =1, exp(z + w) = exp(z) exp(w).

2) exp(—z)exp(z) =1, so exp(z) # 0 and exp(z)~! = exp(—=z).
By induction, exp(z)" = exp(nz) for n € Z.

eXpzZ = exp?z.

For z,y € R, exp(x + iy) = e"(cosy + isiny).

|exp z| = ef* |exp(iy)| = 1 if y € R.

(cosy +isiny)" = €™ = cosny + isinny for y € R and n € Z.
(cosy +isiny)~! = (cosy +isiny) = cosy — isiny for y € R.

First proof of the FTA. Assume f is a polynomial of positive degree which is never zero; we
shall derive a contradiction.

First we claim that | f| has a minimum value. That is, there is a € C so that |f(a)| < [f(2)|
for all z € C. To see this, remember that f(z) — 0o as z — co. From the definition there is
M > 0 so that |f(z)| > |f(0)| for all z € C satisfying |z| > M. Now D ={z€C: |2| <M}
is compact and |f| is continuous so |f| has a minimum value on D. That is, there is a € D
so that |f(2)| < |f(a)| for all z € D. In particular, |f(z)| < |f(0)| But also, if z ¢ D then
|z| > M so |f(2)| > |f(0)] > |f(a)]. So |f(a)| is the minimum value of |f| on C.

Now apply Corollary 1.5.2, so f(z) = f(a) + (2 — a)™g(z) where m is a positive integer, g
is a polynomial, and g(a) # 0. Write f(a) = b. This is not zero so we can factor it out, so,
with h = b~ 1g,

(2.1) f(z)=b(1+(z—a)"h(2)) =b[l+ (2 —a)"h(a) + (z — a)"(h(z) — h(a))].
Using polar coordinates we write h(a) = r(cos 6 +isin @) = re'; we now consider values of z
of the form z = a + te" for suitable real ¢t > 0 and y. We first choose y = (7 — 6)/m. Then
14 (z —a)™h(a) = 1+ (te¥)™h(a) = 1 + t™e™re? = 1 4 rtme! =040 — 1 4 pmei
=1-—rt".

1

We shall require that ¢t < §p = r’%, sol—rt"™>1—rr— =0,s01—rt™ is positive. Hence

(2.2) 1+ (z—a)"h(a)] = |1 —rt™|=1—rt".
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The last thing we need to use is the continuity of h at a: Let € = § and choose > 0 so that
|h(2) — h(a)| < €if |z — a| < 6. Hence, with z = a + te® as above,

(2:3) [(z = a)"(h(2) — h(a))| = [te™|"|h(2) — h(a)| < t7"e = 5t™r
Now, if 0 < t < min(d, ),
[F) =161+ (2 = a)"h(a) + (z = a)"(h(2) = h(a)))] by (2.1)

< 10| (|1 4+ (2 —a)"h(a)| + |(z — a)™| - |h(2) — h(a)]) triangle inequality
< b (1 = rt™ 4 ™) by (2.2) and (2.3)
= [b] (1 — 3rt™)
< [b = |f(a)].

This contradicts the minimality of | f(a)]. O

It is always a good idea to try to improve a theorem by weakening the assumptions so
that the proof still works. This leads to the following.

2.1. Theorem. Suppose f: C — C satisfies the following:
(1) lim f(z) = oo.
(2) %?each a € C there 1s a positive integer m and a continuous function g: C — C so
that f(2) = f(a) + (z —a)"g(z) for all z € C and g(a) # 0.
Then there is z; € C so that f(z1) = 0.

The proof above also proves this theorem. However, this generality is illusory: we shall
see later that the hypotheses of the theorem actually imply that f is a polynomial.
Further analysis of the proof yields the following:

2.2. Theorem. Suppose f is a polynomial of positive degree, K C C is compact, and f(z) # 0
for all z € K. Then the minimum value of |f| on K occurs at a boundary point of K but
not at an interior point.

Proof. If the minimum value of f occured at a point of the interior of K then we could, just
as in the proof of the FTA, find z arbitrarily near z with |f(z)| < |f(a)|, and all z sufficiently
near to a are in the interior of K. OJ

This theorem is true in greater generality and is usually called the Minimum Modulus
Theorem.

Here’s another proof of the FTA, due to Paul Loya. It requires some calculus, including
Leibniz’s theorem on differentiation under the integral sign, but should be understandable
by Calculus students.

Second proof of the FTA. Suppose, again, that f(z) = 0 has no solutions, and we’ll get a
contradiction.
For ¢t > 0 define

2T do
R
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Since f is continuous and never zero the integrand is a continuous function of 6, so is
integrable. Technically, it is necessary to split the integrand into real and imaginary parts
and integrate them separately. These are just integrals of messy rational functions of sinf
and cos 6.
We have F(0) = 27/f(0). On the other hand, hrglo f(z) = oo, so, given any B, there
de

2m
is M so that |f(te?)] > B for all t = |te?’| > M. Since |F(t)| < / e we have
0 et

|F(t)] < 2m/B for t > M. Hence tlim F(t) =0. O
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3. 2003-09-05 (DENNIS PIXTON)

[ should have mentioned this yesterday. If f is a polynomial of degree n > 0 then f(z)
has at least one solution (by the FTA) and it has at most n solutions (since each solution
corresponds to a linear factor of f. If b € C then 1 < #f~'{b} < n, since the elements of
f71{b} are just the solutions of f(z) —b=0.

3. Problem. Let B be the set of points b € C for which #f~'{b} < n. Show that B is
finite. Can you say anything interesting about the numbers # f~1 {b} for b in this set? (I'm
not sure whether this has an interesting answer.)

We now need to discuss differentiation.

3.1. Definition. Suppose V' C C is open and f: V — C. We say f is differentiable at a iff
Sl )~ f()
h—0 h

exists. In this case the limit is called the derivative of f at a, written f'(a). If U C V we
say f is differentiable on U iff f is differentiable at each point of U, and we say that f is
differentiable iff f is differentiable on V.

Note that part of the definition of a differentiable function is that its domain is open; it
is generally not interesting to talk about differentiation of complex functions on non-open
sets. A differentiable function is also called holomorphic or analytic. These terms are often
defined somewhat differently, but eventually all the definitions are proved to be equivalent.

Here are a few equivalent formulations; the proofs are immediate from the definitions.

3.2. Lemma. Suppose f: V — C with V open, and suppose a € V. The following are
equivalent:

(1) f is differentiable at a with derivative L.
(2) For any € > 0 there is § > 0 so that for all z € V', if 0 < |z — a| < § then

f(z) — f(a)
z—a
(3) For any € > 0 there is § > 0 so that for all z € V', if |z — a| < § then
1f(2) = fla) = L(z — a)| < €|z —al.
(4) The function g defined by

—L| <e.

f) = fla) .. L 4a
9(2) = z—a fzeV. 27

L if z=a

18 continuous at a.
(5) There is a function g defined on V and continuous at a so that, for all z € V,

F(2) = f(a) + (= — a)g(=) and g(z) = L.

The elementary computational tools for derivatives are proved just as they are in a decent
Calculus textbook. This includes linearity, the product and quotient rules, the power rule
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(for integer exponents), and the chain rule. Thus polynomials are differentiable, as are
rational functions (that is, quotients of polynomials).
Also, just as in your Calculus textbook,

3.3. Lemma. If f is differentiable at a then f is continuous at a.

However, there are many very simple functions that are not differentiable. Here is useful
criterion:

3.4. Theorem (Cauchy-Riemann equations). If f is differentiable at a then

F(0) = @ =5 (@)

Proof. 1f we restrict h to the real number Az in the definition of the differentive then we get

0 Azx) — B) —
O ) oy JOHEBD=Sl0) _y, St D= fl0) _ gy
Similarly, restricting h to 1Ay for real Ay gives
1of . flat+iAy)—fla) .. fla+h)—fla)
g%(a) B Alqbrilo iAy B ilzlg%) h = [la).

The converse of this theorem is true with extra assumptions on f. For example, if

af B 10f
%(a)—za—y(a)

and the partial derivatives of f exist and are continuous in an open set containing a then f
is differentiable at a. There are many other such theorems, differing in the extra hypotheses
required. However, if

22 _ 52

—— 2z#0

flz) =4 [z]?

0 z2=0

then of Lo
>-(0) = ==~(0)

ox i Oy
but f is not differentiable at 0. In fact, it is not even continuous at 0 since f((1+14)t) = 2i
for t # 0.

4. Problem. Suppose f: R? — R? is R-linear, so it can be written in terms of matrix

operations as
Y A 17| wi _la b
r([5]) =] v =[]

for real numbers a,b,c,d. Find necessary and sufficient conditions on A for f to be dif-
ferentiable. [Necessity should come from the CR equations; for sufficiency is is simplest to
show that the conditions on A mean that f can be written in the form f(z) = az for some
complex constant a.]
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One important fact about differentiation in the reals is not available in the complex do-
main:

5. Problem. The “exact MVT” would say the following: For a differentiable function
f:V — C,if a # b and the segment [a, b] from a to b lies in V' then

f(0) — f(a)
b—a
Show that this is true if f is any quadratic polynomial, and give an example to show that it
is not always true for cubic polynomials.

= f'(c) for some ¢ € [a, b].

We can still prove a version of the MV'T involving an inequality rather than equality, but
we probably won’t need it. For example, we have the following:

3.5. Proposition. If f: V — C is analytic and f'(z) = 0 for all z € V' then f is constant,
provided one of the following holds:

(1) V' is convex, meaning [a,b] C V whenever a and b are in V.

(2) V is star-shaped, meaning that there is some ¢ € V' so that, for eacha € V', [c,a] C V.

(3) V' is polygonally connected, meaning that for each a and b in V there is a finite
sequence zg = a, 21, ...,2, = b so that [zx, zx11] C V.

(4) V is path connected, meaning that for each a and b in'V' there is a continuous function
~v:[0,1] — V so that v(0) = a and v(1) = b.

(5) V' is connected, meaning that V is not the union of two disjoint non-empty open sets.

As an application of this result, note that by the CR equations, if f: V' — R is analytic
then f’(z) = 0 for all z € V. Hence the only analytic real-valued functions on a connected
open set are constant. Thus Re z and Im z are not analytic. Since z +Z = 2Rez, Z is not
analytic. Although |z|? is differentiable at 0 it is not analytic in any non-empty open set.
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4. 2003-09-08 (GARRY BOWLIN)

Proof. (1) V is convex. Take a,b € V, parameterize [a,b] as v : [a,b] — V(y(t)=a(l-
t)+bt). Then we have (f o v)'(t) = f'(v(¢))y(t) = 0, where fo~v :[0,1] — C and
both Re o f o~ and Im o f o~ have zero derivative on [0,1]. By the Mean Value
Theorem on R, F o+ is constant so f(a) = f(7(0)) = f(~(1)) = f(b)

(2) V is star-shaped. Same argument as for (1).
(3) V is polygonally connected. Same argument as for (1), but with induction.
(4) V is path connected. We will show later that this is equivalent to V' being polygonally
connected.
(5) V is connected. We will show later that this is equivalent to V' being path connected.
0]

4.1. Lemma (Lebesque Covering Lemma). If K is a compact set, K C X, X is a metric
space, then for all open covers O of K there is an az0 so that for all x andy € X if x € K
and d(z,y) < a then there is U € O so that x,y € U.

Proof. (1) Let B be a cover of K by balls B(z, d,) so that B(x,d,) C U for some U € O.
(2) Let B’ be a covering by such balls of radius 4, /2.
(3) B’ has a finite subcover 6 = min(d,/2). Then we have B(z,§,/2) C B(z,d,) C U €
O. So d(z,y) <26 <6,, and 2,y € B(z,6,).
U

4.2. Proposition. If v : [0,1] — V is continuous and ¢ > 0 o : [0,1] — V which is
piecewise linear so that | o(t) —~y(t) |< € for all t, 0(0) = v(0), and (1) = v(1).

Proof. Let O = {B(y(t),e:) C V} | I=(0,1] and ¢ < ¢/2} Let a be the Lebesque Number
for {y'B | B € O} then partition the interval [0,1] into subintervals of length | . Define o
on [ty, tx11] to be the usual parameterization of the segment from ~(t) to y(tx11). O

4.3. Corollary. If V s open in C and V' is path connected if any only if V 1is polygonally
connected.

4.4. Theorem. IfV is open in C then V is connected if and only if V' is path connected.

Proof. Choos a let A be the set of all points you can get to from a and B be the points you
cannot get to from a. A and B are open and so A or B is empty. O
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5. 2003-09-10 (KEN FERRY)

Suppose O is a collection of open sets. An O-chain from a to b is a finite sequence
(Up,...U,) of elements of O so that a € Uy, b € Uy, and U; N U1 # 0 for 0 < j < n.

6. Problem. Suppose V is an open set in C. Then

(1) If V is connected and O is any collection of open disks whose union is V' then any
two points of V' can be connected by an O-chain.

(2) If there is a collection O of open disks whose union is V' so that any two points of V'
can be connected by a O-chain then V' is connected.

A power series is a formal sum of the form

o
5 2"
n=0

or more generally,
oo

Z cn(z —a)".

n=0
When given a power series, the natural question is “For what values of z does this power
series converge?”
Let’s look at a few examples.
(1) The geometric series,

o0

1
Zz” converges to 1 for|]z — 1| < 1.
n=0 —F
Proof.
00 N
Zz” = lim Z"
N—oo
n=0 n=0
:A}im 1+2z4+22+... .+
1— ZN+1
= lim

N—co 11—z

1

The limit will converge to ;= whenever 2z — 0, which occurs when |z| < 1.

Observe that the series diverges (i.e. does not converge) for all |z| > 1; the general

N

term 2" has modulus |z"| = |2|* > 1 4 0 as n goes to infinity, so the series cannot
possibly converge. 0
(2)
oo

1
Z(z — 1)" converges to 5

for [z — 1] < 1.
n=0 -
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o0

> (-2

n=0

First, is this really a power series? It doesn’t have the form we gave. However,

D (=)= (1= - 1)
n=0 n=0
and
- 1
Z(—l)”(z — 1)" converges to — for |z — 1| < 1.
z
n=0

In each of the example cases we found a nice form for a set of z on which the series
converged. This is characteristic of power series, though having it quite as nice as we found
in the first example is not.

5.1. Theorem. Given a power series y .- c,z", there exists R € [0, 00| such that

(1) the series converges absolutely for all |z| < R
(2) the series diverges for all |z| > R.

R is called the radius of convergence of the power series.
Moreover, |c,2"| is a bounded sequence if |z| < R and is not bounded if |z| > R.
More moreover, c¢,2" — 0 for |z| < R and the limit as n goes to 0o of ¢,2™ does not exist.

How do we calculate R? In practice, other techniques may be more appropriate, but there
does exist an explicit formula:
1

" limsup, . |ca| /7

R separates C into two zones with very distinct behaviors. What about the boundary,
where |z| = R? The theorem says nothing.

In fact, boundary behavior can be quite complicated. Suppose that R = 1. Then |z| =
R — 2z =¢" and Yo gt =0, c,e. This is a completely general Fourier series,
and Fourier series convergence can be tricky. Look at > %z", which is a power series with
radius of convergence 1. At z = 1 this is the harmonic series, which does not converge, but
at z = —1 we get an alternating harmonic series, which does converge. Our first example,
Yo o 2" diverges for all |z| = R, and the series "> Z—Z converges for all such z.

To prove the theorem, we could verify the formula given above, but that might not be
very enlightening. We give a proof which illustrates a standard technique when for proving
statements involving power series.

Proof. (proof of theorem 5.1)

5.2. Lemma. Suppose the sequence {|c,z1|"} is bounded. Then

|z| < |z1] = chz" converges absolutely.
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Supposing {|c,21]/"} bounded and |z| < |z|, define r := |z;| and choose s such that
|z| < s < r. Inserting this intermediate circle is the standard technique referred to above.

By {|cnz1]"} bounded, there exists M such that |c,|r™ < M for all n.

Now,

< MZ (E>n, by FL (look at the
Sn

s/r is strictly less than 1 (look at the diagram again), so the
above makes sense and we see that » > ¢,z converges
absolutely. Actually, O
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6. 2003-09-11 (FaBrizio PoLo)

6.1. Lemma. f(z) = 2" is differentiable everywhere.

Proof. 1f 2™ is differentiable at a, we should be able to say something about |z" — a" —
na" 'z —a)| < €|z —al for |z —a|] < 4.

—a"—na"N(z—a)=(z—a)[z" "+ 2" Pa+ -+ 2a" P+ a7 = na"
= z—a)[" ' —a" N+ (" fa—a") + -+ (2za" 2 —a" )]

(n—1) terms
"

~
n—2 n—3

= (z—a)?[(z" 2+ 2" Ba+ - +2za" P +a" ) +

(n—2) terms

a(z”_3+zn_4a+---—I—zan_4+an_3)+"‘]

So we have a total of §(n—1)" terms, each of the form a*z7 where k+j =n—2. If [z] <r
and |a] <7 then |2" —a” —na"'(z —a)| < $(n—1)"r""2|z — a|? since |a"z| < PP =72,

So

12" —a" —na"" Yz —a)| < %(n —1)"r" 2|z — al?
1 n,.n—2
= 5(71—1)7’ lz—a| )|z —al.
Which we may certainly make arbitrarily small. 0

6.2. Lemma. If ) c,2" has a radius of convergence R then so does > nc,z".

Proof. Suppose |z| < R Pick r so that |z| < r < R. Then |nc,z"| = n(|z|"/r")|c,r™| — 0.
Conversely, if |z| > R, then |¢,2"| is unbounded so |n¢,2"| is certainly unbounded. O

6.3. Theorem. If > ¢,2" has radius of convergence R and f(z) =Y c,2" for|z| < R then
[ is analytic and f'(z) = ne,z"L.

Proof. Fix |a] < r < R. Then
f(z) = fla) =) ne.2" 'z — a)‘ = ‘Z a2 —a" —na" "z — a)]’
< Y el %z = al*(1/2)n(n — 1)
= D lealr 21z = al(1/2n(n — )] |2 ~ al.

The expression in brackets converges to M < oo. So, the whole expression may be made
arbitrarily small. (I believe an actual 6 was found, but it is unclear in my notes.) U

6.4. Corollary. If R > 0 then ¢, = 120

k!
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6.5. Theorem. (Fubini)
o0 oo [e.e] o0 [e.e] o0
ZZ]%M <0 — ZZ(Z]‘J{ :ZZCLJ‘J{.
=0 k=0 7=0 k=0 k=0 j=0

Recentering a Power Series
Suppose we have f(z) = > ¢,2" for |z| < R. Then

flz) = nzzocnz icnz—a—l—a
- S ()= 3 (S () -

Now we have a power series in z — a. To make any use of it, we must prove that it converges
absolutely.

S lenl () )l =t = e al + el

k=0 n=k n=0

which converges if |z —a|+ |a| < R = |z —a| < R — |a|. In other words, the radius of
convergence of our new series is at least as big as the largest disk centered at a that fits
inside our old disk of convergence. Side note: comparing these calculations with Taylor’s
formula gives us a way to calculate the k-th derivative of f at a.

Example

flz) = = Zz converges when |z| < R = 1. Then f'(z) = ﬁ,f”(z) =
ﬁ, o fR(2) = W. So f®(a)/k! = (y£)¥*. Applying Taylor’s formula we get

o= 2 () ey (=)

k=0

1 1) 1 1
 l-a\1-2¢] (1-a)—(2—a) 1-2z
|z—a|] < 1—]a

as the radius of convergence. Moral: the theorem, being very general, may give a radius of
convergence that is unnecessarily small.
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7. 2003-09-12 (N1GAR TUNCER)

7. Problem. The double summation theorem says that if »3°° %% |a;| < oo then
D0 2neo @k and D77 > ajy, converge and are equal. Show that, under the same

assumption,
o0 o0 o0
DD aw=2, Y,

§=0 k=0 n=0 j+k=n

8. Problem. If f; and f, are given by power series centered at 0 with radii of convergence
Ry and R, respectively then f; fo has a power series expansion centered at 0 with radius of
convergence at least as large as the minimum of R; and Rs.

Analytic Branches of Logarithm
Consider the power series of exponential function
exp z = Z ]
n=0
at z = 0.This series has a radius of convergence co.By proposition ? we can differantiate
this power series and it has the same radius of convergence oco.
00 n i o
! _ G, _ c
fl(z) = A 1)—antyn! =expz
k=0 k=0
SO diz exp z = exp 2.
By using this property and recentering the power series of exponential function to a fixed
point 2z = a we get

%) (a
expz = Z—f kk)|( >(z— a)”
= Z%(z—a)k
_ GGZ%(Z—G)]C — %0

where f(2) = e* and f¥(z) = e* or by taking f(z) = e*T%* where a is fixed. Then
f'(z) = e#t%e—z + T (—e %) = 0 So f is constant hence f(z) = f(0) for all z.Then
e*toe™% = ¢ If we substitute a = u + v and z = —v we get e¥e? = "1,
Consequence of previous property of exponential function we have e = e®(cosy+isiny)
for z,y € R.
Some properties of exponential function
(1) exp is not onto, since exp z # 0.(e*e % = 1)
(2) exp(C) = C\{0}.
Proof:If w € C\ 0 then w = r(cos# + isinf) in polar coordinates where r > 0 for
r=Inr, y=20, e =w.
(3) exp is not one-to-one.Because e*! = e*? = 72 =1 <= 2z — 29 € 27iZ.

7.1. Definition. A ”branch of the logarithm” is a function f: V — C with V is open and
connected so that e/*) = z for all z € V.
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7.2. Lemma. (1) If fis an analytic branch of logarithm then f'(z) = % for all z.
(2) Conversely, if f: V — C satisfies f'(z) = % for all z then e/(z) = Az for some
constant A # 0.
(3) f(e?) =B+=z
(4) f+ C is a branch of the logarithm for suitable constant C.

Proof. (1) ¢/ =2 then /) f'(2) = 1.0 f'(z) = 1.
(2) Let g(z) = frace! @z Then g/(z) = 2 Q=2 _

(3) f(e*) — 2z =g(z) then ¢'(z) = f'(e*)e* — 1= Le* —1=0.
(4) Pick a € V, and choose b € C so that €® = a.Let ¢ = b — f(a).Then

efGte — of(@pe — Ay — »

because €€ = v f(@) = gbe—fla) — e =4 =
e

O

Note:There is no analytic branch of logarithm defined on C \ 0.

Proof:Suppose f is such a branch.Define g by ¢(t) = %f(e“).Then g R—-R ¢t =1,
and so g(0) # g(2m).

In fact, there is no branch of logarithm defined on V if V' contains any circle around the
origin.

If a # 0,
I 1 B 1 1
z a—(a—2z) 1-%2g
1 a—z.,
1= 1
=-> —(a—2)
n=0
= _1)n n
:Z ant1 (2 —a)
n=0

where [“=%] < 1 s0 |z — a < \a]
Let f(z) = c+ >, n+1 a"+1 (z—a)" =c+ 37, %(z — a)".Choose ¢ so that
f(a) = c satisfies e° = a.

Then f is an analytic branch of logarithm defined in the disk centered at a and have radius
jal.
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8. 2003-09-15 (APRATIM RoOY)

9. Problem. Using the geometric series, evaluate /

¥
and |a| > r.

dz

Z—a
T

where 7,.(t) = re' for t € [0, 27]
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9. 2003-09-17 (Y1sHI WANQG)

This is meant more-or-less as a joke:

10. Problem. Let A be the annulus {2z € C: r < |z| < R} where 0 < r < R. Find values
of r and R so that the function ¢ : z — 27! satisfies the TIPP in A. Does ¢ have a primitive
in A?

Let r be a curve and f : (1) — C,where I = [a, ], then

\/ﬂ\/f m</u D11 (8)de.

the above inequality hold because:

re [y 0ar = [ Relgteionr o< [ reiseopola < [ seoro

and in general
/f = cexp(ia),so/fexp(—z’a) € (0, +00)
where c is a real number.r '
9.1. Corollary. By the above notation,| [ f| < ML(r) ,if |f(2)] < M forVz e r(I).

9.2. Corollary. If f, — f uniformly on r(I), where r(I) is smoothed and bounded, then
fon—>frf asn — oo .

Proof. | [ f — [ fal =1 [ f(r (t)dt| < sup,e,py [f(2) = fu(2)|L(r) an it converges to 0
as n — 00, because L(r) is ﬁmte

O

From the last class, we know that : If g: D — C has a primitive G, then fr([) g =
G(B) — G(«) where r(a) = a and r(b) = 3, I = [a,b]. So g has the IPP properity.

9.3. Definition. IPP(independent path properity) If for ¥V paths r; and 75 in D, with the
same start and end point, [ g = [ g, we say that g has the IPP properity.

Remark : It’s obvious that IPP < for V closed path r in D we have fr g=20
To explain more clearly, let

(1) g has TIPP(trangular IPP) and the domain of g is starlike.
(2) g has a primitive
(3) g has IPP properity
(4) g has TIPP properity
(

then (1) = (2) = (3) = (4)
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Proof. (1) = (2) Choose a € D such that D is starlike with respect to . For Vz € D, define
G(z) = f[ﬁ 29 Let o,3,7Z form a trangular and § and Z are close enough to be in a small

neighborhood.
Notice that (Z — 8)g(8) = f[ﬁ,z] 9(8), so

G(2) =GB) = (Z=PgB) =] (9-9B))

[8,2]

< [ 199801 < L3 Z)suplg - o(5)
[8,2] D
Then for any € > 0, 30 > 0, such that |g(Z) — g(B)| < € for |Z — 3] < I

G(2) = G(B) = (Z=PB)g(B) < |8 —Z]e
so, limy_,z3 %g(ﬁ) =9(B)
U

An application of it is : Let D = C\(—o0,0] x {0}, so D is starlike with respect to (1,0).
Let g(Z) =1/Z, if r is a trangular in D then some open disk 7" in D contains r. Then 1/Z
has a primitive in 7.

Since 1/Z has a power series centered at some center ¢ of T',with radius of converges equals
to |c|, we have the following corollary:

9.4. Corollary. There is a unique analytic branch of the logrithm defined in D with value 0
at (1,0), this is usually called the principal branch of the log.
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10. 2003-09-18 (ADAM PERRY)
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11. 2003-09-19 (MUSTAFA FINDIK)
This is a slight weakening of Goursat’s Lemma:

11. Problem. Suppose 7' is a triangular path and let K be the set of points on or in the
interior of T'. Suppose ¢ is defined on an open set containing K and that g is differentiable

on K \ F, where F is finite, and that g is continuous at each point of F'. Then / g=0.
T

Suggestion: First reduce to the case that F' consists of exactly one point a, which is a
vertex of T'. Then write the integral over T" as the sum of an integral over a small triangle
containing a and an integral over a quadrilateral. Show that the integral over the small
triangle is small. What about the integral over the quadrilateral?

12. Problem. Let f be the function defined on V' =C\ { —1,1} by f(z) = L

(1) Describe an analytic function g defined on the complement of (—oo, —1] U [1, 00)
which satisfies f = expg.

(2) If g is the function from part 1 and ho(z) = exp(3¢(z)) then hg is analytic and
ho(2)? = f(2). Describe an analytic function h defined on the compement of [—1, 1]
which also satisfies h(2)? = f(z).

For z € C let

Rof C=R>0,
£(0)

Cp = — Taylor's Formula (*)

n!

/ ch "dz—ch/ Z"dz =0
Tr n=0

Cauchy Thm for series (equaity holds because of being uniformly convergent for |z| < r)

¢ > ¢ ,
/f dz —/T O—i-zlcnz )dz = ;Odz:27mco

For 0 <r < R, 7,

¥
" i)
1 z
O p— —_ —— _d
f< ) = ¢ 211 [/r z
from (*) and
1 c c Clo— > )
/7 ok (2)dz = L [z_z + Kil +..+ % + chz”*k]dz = 2mic,_y
" r n=k
SO
_ 1 [ 1)
" o et

Cauchy‘s Formula:
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wy - W[ f&)
F70) = 2mi ), 2"t dz
Suppose f is differentiable on B(0, R) where R > r >0, a € B(0,r)
Define
g(z) = f(z 9 if z £ a and f/(a) if 2 =a
g is cts, g s diff except (possibly) at a = TIPP for ¢ by HW = IPP for ¢
= f g(2)dz=0

fzg g(a dz=0= f7 f;(zadz . adz = 2mif(a) f7 ]Zc(zadz
So CIF iz )
@)= 5 =
After doing COV
1
) = —/ (w) dw
271 e W — 2
1 1 1
= . —_— OI‘ — P—
w—z 1-2 w w-z 5 z
for the first choise
1 & Z "
E w % wn+1

" Wave”

L[ fw) .
=2 (i [ )

If we have CIF then f = a power series expansion w / R of C < R So f is diff.
11.1. Theorem. If g is continuous and has IPP, then g is differentiable
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12. 2003-09-22 (GARRY BOWLIN)
12.1. Theorem (Cauchy’s Theory). Let the domain in the all of the following be an open
disk D and f:V — C. Then the following are equivelant:

(1) f is differentiable

(2) f has the triangle independance of path property (TIPP)
(3) f has a primative

(4) f has the independance of path property (IPP)

Proof. We begin the proof by saying that f is differentiable. Then we define

LAt i 4
o= {f’() 1=

Then g is differentiable except for finitley many exceptions, and is continuous everywhere.
So we have that g has the TIPP, g has a primative, g has the IPP. Since g has the
IPP, f M = 0 for any closed path v in D. Consider w on v we have [ % =

)" du d : : : .
/> fw (wn = ! (:Znil = by uniform convergence. Since f has a power series expansion

f is differentiable. O
12.2. Definition. The winding number around «a is denoted by n(vy, a) = ﬁ ; Z‘fa
Note: The CIF can be rewriten as n(vy, a) = 2m fA/ fg” Zw

12.3. Theorem. (1) a = n(y,a) is continuous

() n(,a) € Z

(3) n(v,a) is constant on any connected set.
Proof. Parameterize v as v: [0,1] — C, then g(t) = |, % so g: [0,1] — C. Now ¢/(t) =
V?tl)—(t_)a Let h(t) = % then we have h'(t) = 0 so h(t) is constant. h(0) = h(1), h(0) =
e;((lz)()g(a) = h(l) = %. Since 7y is a closed curve v(0) = (1) and it must be that
expg(l) = exp(g(0)) = exp foo something = exp0 = 1 so g(1) € 2miZ and 92(—72 =n(vy,a) €
Z U

13. Problem. Suppose 7(t) = €' for t € I = [0, 27], so v(I) = C is the unit circle. Suppose
f: C — R is integrable, and define
1
)= — / de.
2 J,w— z

Then F' is analytic in the open unit disk D = {z: |z| <1}, so F(z) = Y. ¢,2". Define
g(t) = f(e") and determine the relation between the power series coefficients ¢, and the
Fourier coefficients of g:
1 2 1 2 1 2
ag = — gt)ydt, a,= —/ g(t)cosntdt, b, = —/ g(t)sinnt dt.
0 0

2m J, s U
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14. Problem. Referring to Problem 13, determine the coefficients ¢,, and the function F' in
elementary terms if

f(z) =

1 if Rez2>0
0 otherwise
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13. 2003-09-24 (KEN FERRY)
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14. 2003-09-25 (FaBR1zIO POLO)

These are from Conway’s book on complex variables:

z

about 0 and determine its radius

15. Problem. (1) Find the series expansion of

of convergence.

(2) Consider f(z) =

o
z . % k . . .
1 and let f(z) = E o z" be its power series expansion about
k=0

0. What is its radius of convergence?

(3) Show that
n+1 n—+1
O:a0+< >a1+---+( )an.
1 n

(4) Show that f(z) 4 3z is an even function and use this to show that a; = 0 for k odd
and k> 1.

(5) The numbers By, = (—1)""lay, are called the Bernoulli numbers. Calculate By, for
n=1,234.

16. Problem. Find the power series expansion of tan z about 0, expressing the coefficients
in terms of the Bernoulli numbers. Hint: Prove the identity cot2z = %COt z— %tanz and
use this plus Problem 15.
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15. 2003-09-26 (N1GAR TUNCER)
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16. 2003-09-29 (APRATIM ROY)
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17. 2003-09-29 PM (Y1sHI WANG)

17. Problem. Show that, for a function f: C — C, the following are equivalent:

(1) f is continuous and is analytic except at a finite number of points.
(2) Either f is the constant function z — oo or there are polynomials P and @, with @
not identically 0, so that f(z) = P(2)/Q(z) for all z € C with Q(z) # 0.

The functions described in Problem 17, except for the constant function z +— oo, are called
rational functions.

A

18. Problem. Suppose f: C — C is a rational function and f(z) = P(2)/Q(z) as in
Problem 17. Suppose P and () have no common factors of positive degree and let p = deg P,
q = deg Q. What can you say about the cardinality of f~' {b} for b € C?

Suppose f : B(a,r)\{a} — C is an analytic complex function ,we have 3 diffrent types of
isolated singular points forf :
Casel: removable singualrity, if lim,_., f(z) = L € C
Case2: pole singaularity,if lim,_, f(z) = oo, then f(z) =
d is a positive integer such that
lim(z —a)?f(z) = L # 0, cc.

zZ—a

9(2)
(z—a)?

both g and d are unique.

Case3: essential singularity.

17.1. Theorem. (Casorati-Weierstrass Theorem)

Let f : B(a,r)\{a} — C is an analytic complex function. If f has an isolated singu-
larity at a € C, there exists some r > 0 and some nonempty open disk D in C such that
f(B(a,r)\{a})(D = ¢, then a is a removable or a pole singularity.

Proof.
(1) Let D be the open disk centered at oo, then D = {z € C: |z| > M} for some M > 0.
Since the hypothesis f(B(a,r)\{a})[()D = ¢ means that |f(z)| < M for z € B(a,r)\{a},
lim, ., f(2) < 00 = a is removable singular.
(2) If D = B(b,¢) for some b € C, define g(z) = m, then by (1) g has a removable
singularity at a.

Since f(z) = ﬁ + b, If lim, ., g(2) # 0 then f has a removable singularity at a; If
lim, ., g(2) = 0 and ¢ has 0 at a with multiplicity d, then f has a pole of order d at a

0

17.2. Corollary. Let f : B(a,r)\{a} — C is an analytic complezx function. If a is an
essential singular then f(B(a,r)\{a}) is dense in C for any r > 0.

17.3. Theorem. (Big Picard theorem)
Let f : B(a,r)\{a} — C is an analytic complex function. If a is an essential singular, for

any r > 0, C\f(B(a,r)\{a}) has less or equal to 2 points
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17.4. Theorem. (Little Picard theorem)

Let f : B(a,m)\{a} — C is an analytic complex function. If f is entire and not a pole,
then for any r >0, fZ :|Z| > r omits at most 1 point.

17.5. Example. Let f(z) = %ﬁii Then f is continuous and analytic in C\{1,2}. We
have remouvable singularity at 1, and pole singularity at 2.
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18. 2003-10-01 (DENNIS PIXTON)
Consider analytic functions f: V' — C where V is an open set and curves v: I — V where

I =10,1]. The idea is to consider various properties of the mapping (f,v) — / f.
v

We start by looking at continuity properties. If f: X — C is any function and K is a
non-empty subset of X we define

1fllo.xc = sup | f ()]
zeK

18.1. Lemma. (1) |[fllo.xc is finite iff f is bounded on K.
(2) |1 fllo.x =0, and || fllo.x = 0 iff f(x) =0 for allz € K.
(3) llafllo.x = lal - || fllox if a € C (interpreting a - oo as 0).
@) I1f + gllox < [Iflloxc + Nlgllo,x-
If K = X we just write || f||o rather than || f||o x. According to the lemma, || ||o is a norm
on the vector space of bounded functions on X.

First we consider the functions f. We define H(V') as the set of all analytic functions
defined on V.

18.2. Lemma. Suppose K C V is compact and non-empty. Then, for any piecewise differ-
entiable curve v in K, and any f1, fo € H(V),

L%—ﬁ)

We say a sequence f,, of functions defined on V' converges uniformly on caompacta to f
iff, for any compact K C V,

< L) || f1 — f2H0,K‘

where L() is the length of 7.

Jim [[f ~ fullos =0,

18.3. Theorem. Suppose f, € H(V) converges uniformly on compacta to h: V- — C. Then
feH(V).

Proof. Pick a € V and let K be a closed disk of positive radius with center a so that
K C V. First we show that f is continuous on K. This is the standard “5” argument:
Given € > 0 choose N so that ||f — f.|lox < § for all n > N. Now choose > 0 so that
|fn(2) = fv(w)] < § for all z,w € K with w — 2| < 4; this is just uniform continuity of fy
on K. Now select such z and w and compute

1f(2) = f(w)] < [f(2) = fn(2)] + |[fn(2) = fn(w)] + [ fa(w) = f(w)]
< |f = fallox + 1 fn(2) = fn()] + 1 fx = fllox

S L
P e R
3 3 3
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Now if T is any triangular path in the interior of K then

L=\ s +| [
Ju=

< LM |f - ano,K —0
So fT f =0. By Morera’s Theorem, f is analytic in the interior of K. U

< +

=0+ by Cauchy’s Theorem

Next we look at the dependence of the integral on v. We write PC'(I, V) for the set of
piecewise differentiable curves v: I — V. Here is a preliminary inequality:

18.4. Lemma. Suppose V is convex. If f € H(V) and v € PC'(I,V) then there is a > 0
so that if vy € PCY(I, V) and ||y — 1llo < « then

/ ;- / f‘ <1110 - (F((0)) = FEa(O)] + 1F(v(1) = Fn(L)]) -

Proof. « is chosen so that the disks of radius « centered at v(0) and at y(1) lie in V. Then
construct a closed path I" consisting of 7, 71, and the straight segments oy from ~(0) to v1(0)
and oy from (1) to v, (1) (with suitable orientations). Then [, f = 0 by Cauchy’s Theorem,

and this gives
/vf—/%fz/aof— K

Then the inequality follows since the lengths of oy and oy are |f(v(0)) — f(71(0))| and
[F(v(1)) = F(m ()] m
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19. 2003-10-08 (ADAM PERRY)
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20. 2003-10-09 (GARRY BOWLIN)

Recall, If f: V — C, and 7y and ~; are piecewise continuous, and that og and oy are the
paths between the endpoints of the 7's all oriented so that they complete a cycle. Then we
have that f% f - f% f= [, f— [, f Given y this works if [[y1 — 0llo < § where « is
chosen No(1(I)) CV = {z: 3t, |z = n(t)| < a} if y € C°(L, V) define [ f = [, f where T
is PC' and has the same endpoints as v and is close enough to v Choose o so N,(v) C V
and choose 3 = £ then we have that ||y —T[o < £ and ||y —T3lo < £ so now ||y = Tylly < &
and we have Ng(I'1) C Ny(y) CV

Homology: Suppose 71,72 are continuous paths in B. A homology between 7, and 75 is a
function H € C°(I x I, V) so that H(0,t) = (t) and H(1,t) = 7 (t)

Define: h: I — C°(I,V)and hy = h(s) = H(s,) € C°(1,V) hy(t) = H(s,t) and h(0) = ;)
and h(1) = )

We have that h is continuous: ||hs, (t) — hs, (t)|| = supes ||H(s1,t) — H(s2,1)|| by uniform
continuity 30 so |(s1,t) — (s2,t)] < & = ||H(s1,t) — H(s2,t)|| < €/2 so supe; ||H(s1,t) —
H(sg,t)|| <€

20.1. Lemma. If H:I x I —V and h: [ — C°(I,V) are related by H(s,t) = hy(t then h
18 continuous < H s continuous.

20.2. Corollary. If H is a homology in V then s — fho f is continuous.
With this we now have |th1 f— th2 fl= |fha1 f— fhm fl < |fh71 f— fhw fl

20.3. Definition. V is simply connected < V is connected and any closed path can be
homotoped through closed paths in V to a constant curve.

20.4. Corollary. If V is simply connected then f7 f =0 for all closed curves v in V and
feHV)

20.5. Theorem (Riemann Mapping Theorem). V is simply connected < V is homeomorphic
to a disk.

20.6. Corollary. If V is simply connected and 0 ¢ V' then there is a branch of the log defined
on V.

20.7. Definition. A cycle in V is a finite forma linear combination of closed curves in V.

We define fc f=>a f%_ f where ¢ =) a;7; is a cycle and +; is a closed curve in V and
o; € C
20.8. Theorem. Suppose c is a cycle in V then fcf =0 for f€ HV) & for allw € C we
have that n(c,w) =0

20.9. Definition. for ¢i, ¢y cycles in V we say ¢; ¢z (“is homologous to”) if and only if

fq f= f@f for all f € H(V)
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21. 2003-10-10 (KEN FERRY)
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22. 2003-10-13 (MUSTAFA FINDIK)
19. Problem. Let

V:C\{%:nez, n>0}\{0}.

Determine H; (V') as explicitly as you can. Determine a reasonable spanning set, and give a
basis if you can.

If you prefer you can instead work with V"= C\ K where K is the standard “middle
thirds” Cantor set in [0, 1].

20. Problem. Suppose f is entire and a and b are distinct points in C. Let ; and ~, be
circles centered at a and b respectively which bound disjoint disks.

(1) Use the CIF to calculate

e O
==t | e

Your answers will be in terms of f, a and b.
(2) Let I' be a circle centered at the origin which does not pass through a or b. Remem-
bering that 7, and =, form a basis for the homology of C \ { a,b }, calculate

)
/r(z—a)(z—b)d '

Your answer will depend on the relations between |a|, |b], and the radius R of I". You
may assume |a| < [b].

21. Problem. Suppose f is entire and bounded. Use Problem 20 to give an alternate proof
of Liouville’s Theorem.
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23. 2003-10-15 (APRATIM RoOY)

Suppose « is a positive real number and consider the mesh formed by all horizontal and
vertical lines passing through the points (jo, ka) for j, k € Z. This mesh divides C into
closed squares of side length «. Designate a finite number of these squares as “K-squares”
and the rest as “N squares”. Say a directed segment o from one of the vertices (jo, ka) to
one of its horizontal or vertical neighbors is a “K N segment” if the square on the left of o
is a K square and the one on the right is an N square.

This is purely combinatorial:

22. Problem. If ¢ is a KN segment then there is a closed path I' = o0y05...0, where
o1 = o, each oy, is a KN segment, and, for each j, &, if j # k then o; is not equal to oy, or
to the reversal of oy.

And this is easy:

23. Problem. If there is at least one K square then there is a KN path I' as in Problem 22
and some K square ) so that n(I",w) = 1 for each point of @ not on I.

Now apply Problems 22 and 23:

24. Problem. Suppose K is compact and not empty, F is closed, and F N K = (). Let
V = C\ (K UF). Show that there is a closed path « in V so that, for some w € K,
n(y,w) = 1.
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24. 2003-10-16 (DENNIS PIXTON)
There are three miscellaneous topics for today.

24.1. Calculating winding numbers. Suppose v: [0,1] — C is a closed curve, and w €
C\ |v|- Suppose a € R and define

T = {w +re®r > O} the ray from w with angle «

S = { w+rere R} the line containing T’

L= {w—i—rew: r>0a<f< a+7r} the halfplane on the left of T'
R = {w +re?:r>0,a—1<0< a} the halfplane on the right of 7.

We suppose v(0) ¢ T and v~ !(T) is finite, and we enumerate v~ *(T) as {t1,ta, ..., t, }.
Let T” be the closed ray from w with angle —a. By continuity v~ (7") and v~ !(7") are closed
in [0, 1], and so are compact, and they are disjoint since v does not go through w. Hence
there is € > 0 so that, for each j, both (t; —€,t;) and (¢;,¢; + €) lie in (0,1) and are disjoint
from v 1(T)U~~1(T") = v 1(S). Then the connected sets v(t; — €, ¢;) and v(¢;,t; + €) lie
in C\ S = LUR, so each lies in either L or in R. So there are four possible configurations.
We define the intersection number of v and 7" at ¢; as follows:

1 RL crossing: y(t; —€,t;) C R, y(tj,t; +€) C L
int(y,7T,t;) = ¢ =1 LR crossing: v(t; — €, t;) C L, v(tj,t; +€) CR
0 bounce: both on same side.
24.1. Theorem.

n(y,w) = Zint(% T,t;).
j=1
Proof. We first eliminate the “bounces”: If int(~y, T, t;) = 0 then we can homotope the curve
7 near t; to remove t; from the intersection set. This homotopy does not change the winding
number, and it does not change the sum of intersection numbers.

So we assume all the intersection numbers are £1. For each j let ; be a circle with center
at w which intersects T" at y(t;), oriented to have the same intersection number with 7" as
v does. Form a closed curve I' by piecing together v and the circles 7;: Follow ~(¢) for
t € [0,t4], then follow 7, in the opposite direction; continue with ~(t) for t € [t1,ts], then
follow 75 in the opposite direction; etc. This eventually ends with v(¢) for ¢ € [¢,,1]. Now I’
meets T for 2n different values of the parameter and all its intersection numbers with 7" are
0. So by the previous paragraph, there is a small homotopy which moves I' into C\ 7. This
is starlike, so Cauchy’s Theorem applies to show that n(I',w) = 0.

Finally, reassembling the integrals over the 2n 4 1 subpaths that define I' gives

1 dz 1 dz
O: F = — = — — —_
() =5 [ o= nly - ¢ w)

211 e B W

where ¢ is the cycle Z v, so n(y,w) = Z n(v;, w). This finishes the proof since n(vy;, w) =
=1 =1

int(vy,7,t;). O
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24.2. Complements of null-homologous sets.

24.2. Theorem. IfV is a connected open subset of C then H; (V') = {0} if and only if@\V
15 connected.

Proof. 1f C \ V' is connected then any component of C \ V' is unbounded. Let ¢ be a cycle
in V' and consider w € C\ V. Then w lies in such a component F' of C\ V. But n(c,w) is
constant as w varies over the connected set F' and limits to 0 as w — oo, so n(c,w) = 0 for
all w € F. Hence n(c,w) =0 for all w € C\ V' so ¢ is homologous to 0. Thus H,(V)={0}.

Conversely, if C \ V' is not connected then we can write C \V = KUL where K and L
are disjoint, compact and non-empty, and co € L. Then K C C and F' = L N C is closed,
and Problem 24 provides a curve I' in V' so that n(I',w) = 1 for some w € K. Hence I is
not homologous to 0 in V', so H(V') # {0}. O

24.3. Preparation for the Argument Principle. Suppose V is a connected open set and
f:V — C is analytic and non-constant. For b € C consider f~!{b}.

24.3. Lemma. No limit point of f~*{b} lies in V.

Proof. 1t follows from the classification of singularities theorem that if f(a) —b = 0 then
there is 7 > 0 so that f(z) —=b#0for 0 < |z —a| <. O

24.4. Lemma. Let F'=C\ V. For a positive integer n define

Kn—{ZE(C:\Z|§nanddp(z)2—}

Un:{zE(C: |z| <n and dp(z) >

— 3|~

n
Then U, is open, K, is compact, U, C K, C Upy1, and V =, U, =, K.

24.5. Lemma. Suppose ¢ is a cycle in V which is homologous to 0, and suppose |c| N
fH{b}=0. Then{aec f1{b}:n(c,a) #0} is finite.

Proof. By compactness there is n so that |¢| C U, C K, C V. Since K, is compact,
Lemma 24.3 implies that K, N f~'{b} is finite. Suppose w ¢ K,; then either |w| > n or
dF(U)> < %

Since |c¢| C B(0,n) the function n(c, -) is zero on the connected unbounded set C\ B(0,n).
So in the first case n(c, w) = 0.

In the second case there is some wy € F so that w € B(wo, +). Then B(wy, =) N|c| C
B(wo, )N U, = 0 so B(wy, 1) is a connected set in the complement of |c[. Hence n(c, w) =
n(e, wo) But n(c, wy) = 0 since ¢ is homologous to 0 in V. O
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25. 2003-10-17 (N1GAR TUNCER)

25.1. Theorem (The Inverse Function Theorem, IFT). If V is an open set and f: V — C
is an analytic injection then f(V) is open and f~1: f(V) — C is analytic.

The following in needed in the proof of the IFT:

25. Problem. Use the argument principle to show that if f: V' — C is an analytic injection
then f'(a) #0 for all a € V.
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26. 2003-10-20 (FaBrizio PoLO)
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27. 2003-10-30 (GARRY BOWLIN)



MATH 508: COMPLEX ANALYSIS, FALL 2003 43

28. 2003-10-31 (Y1sHI WANG)
26. Problem. Using the metric p, show that C(V, X) is complete if X is complete.

Here’s an outline for Problem 26:

(1) Start with a p-Cauchy sequence f; in C(V, X).

(2) Show that, for fixed n, fj is p,-Cauchy, and then that it is d,-Cauchy.

(3) Show that, for any z € K, fi(z) is a d-Cauchy sequence in X, so it converges to
some x, € X.

(4) Notice that you can define f: V — V by f(z) = z,. You need to argue that this
makes sense; that is, that for any z € V' you can find K, so that z € K, and that x,
is independent of the choice of such n. This should be trivial.

(5) Fix n, and suppose ¢ > 0. Choose N so that d,(fx, f;) < 5 for all j,k > N, and
argue that d(fx(z), f(z) < 5 for all k > N and all z € K,,. To do this, note that you
can choose j > N, depending on z, so that d(f;(z), f(2)) < 5.

Conclude that, for fixed n, fx|K, converges uniformly to f|K,.
(6) Step 5 implies (by a well known theorem about uniform convergence) that f|K,, is
continuous for each n. Show that f is continuous, so f € C'(V, X).
(7) Finally, show that p(fx, f) — 0 as k — oo.
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29. 2003-11-03 (DENNIS PIXTON)

We are looking at subsets F C C(V, X). We shall need the following assumptions:

(1) (X,d) is a complete metric space.

(2) V has an exhaustion: U,, C K,, C U,4; with K,, compact, U, open, and |J, U, = V.
(3) V is a metric space.

(4) For any z € V there is some positive r so that B(z,7) is compact.

These are satisfied if V is an open subset of C (or of R¥ or C*) and X = C. Part ( 4) is
equivalent to the topological requirement that V' is locally compact; that is, that each point
of V has a compact neighborhood in V.

Under these assumptions the topology of uniform convergence on compacta on C(V, X)
is defined by the metric p, and, according to Problem 26, the metric space (C(V, X), p) is
complete.

29.1. Definition. F is normal iff every sequence in F has a subsequence which converges
uniformly on compacta.

29.2. Theorem. The following are equivalent:

(1) F is normal.
(2) CLF is sequentially compact.
(3) CLF is compact.

Proof. ( 2) and ( 3) are equivalent for any metric space, and ( 2) trivially implies ( 1).
Suppose (1) is true and let f,, be any sequence in C1F. For each n choose h,, € F so that

p(fn, hn) < L. Then some subsequence hy, of h, converges to some h (since F is normal),

and it follows that f,,, also converges to h. O

Suppose (A,d4) and (B,dp) are metric spaces. Then the product topology on A x B
is the same as the topology determined by the metric p, defined by (u((ai,b1), (ag, b)) =

max { dA(al, (12), dB(b1, bg) }
Define the evaluation function e: C(V,X) x V — X by e(f, z) = f(2).

29.3. Lemma. e is continuous.

Proof. Given (f,z) € C(V,X)xV and € > 0, first determine § > 0 so that d(f(z), f(w)) <
whenever d(w, z) < 6. Choose r > 0 so that B(z,r) is compact and let v = min {r, 3
Then K = B(z,a) is compact. Choose 3 > 0 so that B(p, f, ) C B(dk, f,5)-

Now if u((g, w)(f,2)) < min{a, 3} we have

d(e(g, w), e(f, 2)) = d(g(w), f(2)) < d(g(w), f(w)) + d(f(w), f(2))

< diclg, ) +d(f(w) () < 5 +5 =<

£
2

}-

29.4. Definition. F is equicontinuous on the set K C V iff
Ve>030>0s.t. Vfe FVz,we K, d(z,y) <d = d(f(2),9(z)) <e

F is equicontinuous on compacta iff it is equicontinuous on all compact subsets of V.
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29.5. Definition. For z € V, F(z) = { f(2): f € F}. More generally, if K C V, F(K) =
{f(z): feF, ze K}
29.6. Theorem. Suppose F is compact and K CV is compact. Then

(1) F(K) is compact.
(2) F is equicontinuous on K.

Proof. F(K) = e(F x K) is compact since it is the continuous image of a compact set.
Also, e is conntinuous on the compact set F x K, so it is uniformly continuous on F x K.
Given € > 0 fine 0 > 0 so that d(e(g,w),e(f,2)) < € whenever (g,w), (f,z) € F x K with
w((g,w), (f,2)) < 6. Then for any f € F and any w,z € K with d(w,z) < § we have

u((f,w), (f, 2)) = d(w, z) < & so d(f(w), f(2)) = d(e(f,w), e(f, 2)) <e. D
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30. 2003-11-05 (ADAM PERRY)

27. Problem. If V is a metric space with an exhaustion then V has a countable dense
subset.
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31. 2003-11-06 (MUSTAFA FINDIK)
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32. 2003-11-07 (Y1sHI WANG)

The open annulus with center a and radii r and R is Ann(a,r,R) ={z€ C: r < |z| < R}.
This is only interesting, of course, if 0 < r < R. If r = 0 then Ann(a,0, R) is the punctured
disk with center a and radius R; that is, Ann(a,0, R) = B(a, R) \ {a }.

28. Problem. Suppose 0 < r < 1. Exhibit a homeomorphism between Ann(0,0,1) and
Ann(0,7,1) but show that there is no analytic bijection f of Ann(0,0,1) onto Ann(0,r,1).
[Suggestion: First show that f has a removable singularity at 0.]

Note: For 0 < s < r < 1 there is no analytic bijection of Ann(0,s, 1) onto Ann(0,7,1). If
you find a simple proof of this I would like to see it.
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33. 2003-11-10 (N1GAR TUNCER)

Notation: D = B(0,1) is the open unit disk and S* = {z € C: |z] = 1} is the unit circle.
If V' is an open subset of C then Aut(V') denotes the group of analytic bijections of V' onto
itself.

33.1. Theorem. Aut(D) is the group of fractional linear transformations of the form
z—a

Thg:z— A —
1—az

with \ in the unit circle S' and a € D, and the parameters X and a are uniquely determined

by the transformation.

29. Problem. The identification of Aut(D) as the set of transformations T), induces a
group structure on the open torus S' x D. Determine this group structure; that is, give the
multiplication and inversion rules for pairs of the form (A, a).

Let H be the upper half plane, so H ={z € C: Imz > 0}.

30. Problem. Since H is simply connected there is an analytic bijection f of H onto D.
Find such a map. [Suggestion: There is a fractional linear transformation which will do this.
Determine this by picking three points on RU{ co } and three points on S* and require that
f take the first triple onto the second triple. Your map may send D to the lower half plane
instead of the upper; in this case try again, reversing the order of one of the triples.]

If A is an invertible 2 x 2 matrix over C then Ty is the corresponding fractional linear

transformation:
a b az+b

A= {C d cz+d
Using conjugation by the map f of Problem 30 it is easy to define an isomorphism between
Aut(D) and Aut(H), and it follows from the form of this isomorphism that Aut(H) is a
group of fractional linear transformations. More precisely:

1 then Ty(z) =

31. Problem. The group Aut(H) is the group of fractional linear transformations 74, where
the entries of A are real and A has positive determinant.

PSL(2,R) is the real projective special linear group of rank 2, defined as the group of 2 x 2
real matrices A with det A = 1, under the equivalence relation A ~ —A. Then Problem 31
can be adapted to give an isomorphism between Aut(H) and PSL(R, 2).

32. Problem. The groups Aut(D), S* x D, Aut(H) and PSL(2, R) are all isomorphic. Give
an explicit isomorphism between PSL(2,R) and S* x D.
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34. 2003-11-12 (APRATIM ROY)

33. Problem. Find explicitly an analytic bijection of the semi-infinite strip S = (0, 00) X

(=51, %) onto D. If you can, write your answer in terms of the trig functions of the complex

variable z.
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35. 2003-11-13 (GARRY BOWLIN)

51
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36. 2003-11-14 (KEN FERRY)

36.1. Definition. A function f: C — C is doubly periodic iff there are a,b € C, linearly
independent over R, so that f(z 4+ ma + nb) = f(z) for all m,n € Z and all z € C. This is
equivalent to the requirement that f(z 4 a) = f(z 4+ b) = f(z) for all z € C.

34. Problem. Any analytic doubly periodic function is constant.
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37. 2003-11-17 (FaBrizio PoLo)
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38. 2003-11-17 SUPPLEMENT (DENNIS PIXTON)

Here are a few facts about hyperbolic geometry.

Remember H = {2z € C: Imz >0} is the upper half plane. A hyperbolic line is the
intersection of H with a circle in C which is perpendicular to the real axis. Given two
distinct points of H there is a unique hyperbolic line which passes through both.

If two hyperbolic lines intersect at the point a then the angle between them is just the
Euclidean angle between their tangent vectors at a. Given a point a on a hyperbolic line L
and an angle 6 € [0, 7] there is a unique hyperbolic line L’ passing through a making the
angle 6 with L.

If v: [a,b] — H is a piecewise C' curve in H then its hyperbolic arc length is

/ds—/ m—/—w / V@ Y dt

35. Problem. If M € Aut(H) (see Problem 31) and v is a piecewise C' curve in H then
M o~y and ~ have the same arc length.

It now follows that the hyperbolic line between points a and b of H has the least hyperbolic
arc length among curves in H between a and b. This is easily seen if ¢ and b lie on a vertical
line, and any other pair of points of H can be mapped to be on a vertical line by an element
of H.

Define the hyperbolic distance between a and b to be the hyperbolic length of the hyperbolic
line connecting them. Then Problem 35 says that the elements of Aut(H) are isometries;
that is, they preserve hyperbolic distances. Also, of course, since they are analytic maps
they preserve angles.

A triangle in H is defined as in Euclidean geometry, but using hyperbolic lines. As a
limiting case we also consider triangles in which one or more of the vertices may be on
R=RU{oo0}. A vertex of a triangle is on R iff the corresponding angle is 0.

38.1. Theorem. If T and T are triangles then there is an isometry M € Aut(H) taking T
onto T if and only if their corresponding angles are equal.

Proof. One direction is obvious.

For the reverse we first assume none of the angles are 0. Let the vertices of T" be A, B
and C (in counterclockwise order) and let the corresponding angles be «, 3, v. We shall
first assume that o = 7. There is an element M of Aut(H) which maps the segment AC' to
a segment in the Y axis, so that A maps to ¢ and C' maps to some ti with t > 1. Thus M
maps the rest of T" into the right half plane.

Since o = 7 the segment AB is mapped to an arc of the unit circle from ¢ to a point
w = M(B) in the first quadrant. The segment BC' is mapped onto an arc of some circle C
with center on the X-axis, say with center ¢ € R and radius r. Since this arc connects tz,
with ¢ > 1, to the point w on the unit circle in the first quadrant, it is clear that ¢ < 0 and
r > 1. The Euclidean triangle with vertices at ¢, 0 and w has angle § at the vertex w, and it
follows from the law of cosines that 2r cos 3 = 1 +r? — ¢2. The Euclidean right triangle with
vertices ¢, 0 and ti has angle v at ¢, and we conclude r? = ¢? + t? and rsiny = t. Putting
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these together and doing some algebra gives
1+ —c 1487 144

cosf=—— o ot DT
and so )
2t siny
14+t cosf

For t > 1 the left hand side is a strictly decreasing function of ¢, so t is uniquely determined
by v and (. 3

Now if T is another triangle with corresponding & = %, 8= and ¥ = v then there will
be some M € Aut(H) mapping T onto the same triangle with vertices i, w and ti, so M 1M
maps 1" onto T.

The general case is reduced to the right triangle case by dropping a perpendicular from
one vertex to the opposite side (perhaps extended), thus representing 7' as the “sum” or
“difference” of two right triangles; details are left to the reader.

Finally, the cases when one or more vertex is on R is left to the reader. 0

Notice that, as a special case, any two triangles with all three vertices on R are equivalent
by an element of Aut(H).

To define the hyperbolic area of a region R C H we use a double integral. Since the lengths
of small hyperbolic segments in the X and Y directions are, respectively, approximately iAm

1
RY

In general, one must assume that R is Lebesgue measurable in order for the integral to make
sense. It is easy to check that H has infinite area.

38.2. Theorem. (1) If RC H and M € Aut(H) then M(R) has the same area as R.
(2) If T is a triangle with angles o, 3, «y then the area of T is

T —(a+B+7).

and %Ay, we define the area of R as

38.3. Corollary. The sum of the angles in a hyperbolic triangle is less than .
38.4. Corollary. All vertices of a hyperbolic triangle T lie on R if and only if T' has area .
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39. 2003-11-19 (MUSTAFA FINDIK)
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40. 2003-11-20 (APRATIM ROY)

36. Problem. Let C' be the set of images of vertices of the fundamental domain X under
the action of G. That is,

C={Mw): MeG,ve{-1,0,1,00}}.
Show that (' is dense in R.
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41. 2003-11-21 (Y1isHI WANG)
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42. 2003-11-05 (ADAM PERRY)

Remember that S and T are the fractional linear transformations

z
S(z) = 1 T(z)=z+2,

and r4, rg and r¢ are the reflections of H through the hyperbolic lines
A={z€H: Rez=0}
B={zeH:[2z—-1]=1}
C={z€H: Rez=1}.
37. Problem. It was shown in class that T" = rcry. Show that S is the composition of

two of the reflections in {r4,7g,rc }. (I may have given the wrong product in class.) Now
express each composition of two of these reflections in terms of S and T'.

Suppose L and L' are circles in C with corresponding reflections r and 7.

42.1. Lemma (Schwartz reflection principle). If f: V. — C is analytic then 7" o f or is
analytic on r(V').

42.2. Lemma. Suppose f: V — C is continuous and analytic except on V N L. Then f is
analytic on V.
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43. 2003-11-24 PM (DENNIS PIXTON)

Before proving the Picard Theorem we review some details of the construction of A\. The
fundamental domain for the group G is

X={z€eH: —1<Rez<1,]2z+1]>1,[22—1>1}.

This is actually the “mirror image” of the fundamental domain I used in class; that is, X
contains the boundary curves on the right rather than the ones on the left. There is no
substantive difference, and this version makes the rest somewhat neater.

The construction of A starts with A\g on the triangle

Yo={z€H:0<Rez<1,|2z2—-1|>1}
courtesy of the RMT. This is extended by the Schwartz reflection principle, using the reflec-
tions ry, 7o and 73 in the three sides of Y;. The interiors of the sets Yy Ur;(Yy) are
Yi={z€H: —1<Rez<1,|2z24+1>1,]2z-1>1}
Yo={z€H:0<Rez<2,[2z2—1>1,[22-3|>1}
Ys={z€eH:0<Rez<1,|4z2—1|>1, [42—-3| > 1}
43.1. Lemma. (1) X\j = A|Y; is an analytic bijection onto the open set \(Yj).
(2) A\(Y1UY,UY3)=C\{0,1}.
(3) X C Y1 UY,UY3 and Yy is the interior of X.
(4) If My and My are in G and M, (Y;) N My(Y;) # 0 then My, = M.
Proof. This should all be clear from the construction in class except, perhaps, part 4. This
is clear for Y] since Y7 C X. For Y3 notice that Yo € X UT(X), so M(Y3) NYs # () implies
that one of M(X)NX, MT(X)NX, M(X)NT(X) or MT(X)NT(X) is not empty. Hence
M must be id or T or T7'. But T(Y3) and T—!(Y3) are disjoint from Y3, so M = id. A
similar argument works for Y3, using S instead of 7. 0

43.2. Lemma. \(z1) = A(z2) if and only if zo = M(z1) for some M € G. Moreover M is

uniquely determined by z, and z.

Proof. Find My and M, in G so that z; € M;(X) and let w; = Mj_l(zj). Then w; and ws
are in X and A(w;) = A(ws). If wy and wq are both in Yy then w; = wy since \g is injective.
If wy and wq are both in the reflection r1(Yy) through the imaginary axis then ri(w;) and
r1(we) are in Yy and A(rq(wq)) = AMwy) = AMws) = A(r1(ws)). Hence r1(wy) = r1(ws), so
wy = wy. In the remaining case one point, say wy, is in Yy and wy is in X \ Yy. In this case
Im A(wq) > 0 and Im A(wy) < 0 so we can’t have A(w;) = A(ws).

Hence wy = wsq, 80 M(z1) = 2o where M = Mszl. M is unique since if M’ also maps z;
to 29 then MMl(wl) = Zo = M’Ml(wl) SO MMI(X) ﬂM’Ml(X) 7’é @ SO MM1 = M/Ml. O

43.3. Theorem (Little Picard Theorem). If f: C — C is analytic and C\ f(C) contains
more than 1 point then f is constant.
Proof. Suppose f(C) C C\ {a,b} with a # b. Replacing f with

f(z) —a
b—a

Z =
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we may assume that f(C) € C\ {0,1}. The theorem now follows from the following:

43.4. Theorem. If V is simply connected and f: V — C\ {0,1} is analytic then there is
an analytic g: V. — H so that f = Xog.

Assuming Theorem 43.4, find such g: C — H so that f = Ao g. By the Casorati-
Weierstrass Theorem g is constant, and so f is constant. ([l

Proof of Theorem 43.4. The Riemann Mapping Theorem provides an analytic bijection ¢ of
V onto either C or D. Replacing f by f o ¢!, we may assume V =C or V = D.

Now suppose a € V. Select j € {1,2,3} so that f(a) € A(Y;) and then (by continuity of
f) choose r > 0 so that f(B(a,r)) C A(Y;). Now choose any ¢ € H so that A(c) = f(a).
There is a unique M € G so that ¢ € M(Y;). Define g, = M o X;' o f|B(a,r). Then g, is
analytic on B(a,r) and satisfies g,(a) = ¢ and f(z) = Ao g.(2) for z € B(a,r). Thus we
have proved “local existence” of the function g.

We can also prove “local uniqueness” of the function g. Specifically, suppose g; and g, are
defined in a neighborhood of some b € D and satisfy

91(b) = g2(b) and f(2) = Ao gi(z) = Ao ga(z).
Then, for some r > 0, g1(2) = g2(z) for all z € B(b,r). To prove this it is only necessary to
see that, for some j € {1,2,3} and some M € G, M o g;(b) and M o g5(b) are in Yj}; for then
M o gi(2) and M o gy(z) are in Y; for z close enough to b and satisfy A\;(M o ¢1(2)) = f(z) =
A;j(M o go(2)). Since A; is injective, M o g1(z) = M o g2(2) so ¢g1(z) = ga(z). Note that this
argument only requires that g; and g, be continuous.
Next, “local uniqueness” implies uniqueness on connected sets. That is, if

91(b) = g2(b) and f(z) = Ao gi(z) = Ao ga(2).
for all z in some connected set C' containing b then ¢1(z) = go(2) for all z € C. To prove
this consider £ = {z € C: g1(z) = g2(2) }. Then E contains b; E is closed in C since
E =g '{0} NC where g is the continuous function g; — go; and E is open in C by local
uniqueness. By connectedness, £ = C.

Now we are ready to define g. Choose ¢y € H so that A(cp) = f(0). Pick z € V and define
v(t) =tz fort € I =10,1] (remember that V is either D or C). Cover the compact set y(I) by
open disks B(7(t),r;) so that each f(B(y(t),4r;)) lies in one of A(Y;), with j € {1,2,3}. Let
a > 0 be a Lebesgue number for this cover, and partition I into subintervals I = [tx_1, ]
with 0 =ty < t; < --- < t, = 1, so that, for each k, (i) has length less than §. Let
By, be the open disk with center v(tx—;) and radius a. It follows that f(Bj) lies in some
A(Y;). Now define values ¢, and functions hy recursively as follows: ¢, was specified above.
Define hy, on By by “local existence”, so that A o hy = f|By and hy(y(tg—1)) = cx—1, and
then define ¢, = hg(v(tx)). Note that hy and hy_; agree on their common domain (which is
the intersection of two disks containing (¢;_1), so is connected). It follows, by induction on
m — k and some geometry, that h,, and hj agree on B,, N By whenever m > k. Hence we
can define an analytic function h on the neighborhood B = |J,, By, of v(I) by requiring that
h|By = hy. Finally, define g(z) = h(v(1)) = h(2).

For another point z; we must repeat this construction to define a function h; on a neigh-
borhood of the segment ~, (7). However, if z; is close enough to z then the segment ~; (/)
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will lie in B. Then, by uniqueness, h; and h must agree when restricted to ; (/). In other
words, g(z) agrees with h(z) in a neighborhood of z, so g is analytic at z.
This finishes the proof of Theorem 43.4. U
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44. 2003-11-26 (DENNIS PIXTON)
38. Problem. Define f by

== 1
f@=% 2. o =m =i

m=—00 N=—00

(You should interpret a series of the form »7° ¢, as 3777, ¢ j + > 77 cx.) Show that

(1) f is defined and analytic except at points of Z + iZ (use uniform convergence on a
neighborhood of z.)

(2) f is doubly periodic, with periods 1 and i.

(3) f has poles of order 3 at each point of Z + iZ. Suggestion: It is enough to show that
f has a pole at 0 of order 3. Multiply the series by 2z® (to cancel the denominator
when m = n = 0) and then show that the result is uniformly convergent for z near 0.

39. Problem. Let () be the closed square with vertices at 0, 1, 144 and ¢. Using the RMT
(and its “black box” extension) find a homeomorphism f of @) onto C1H U { oo } which is
analytic in the interior. Using Problem 42, arrange

f: 0—0, 1—1, 1+4+i+—o00, i+— —1.

Now restrict f to Qo = Q \ {0,1,1 44,7} and call the restriction ¢o. Finally, extend ¢q to
¢ by reflections through the sides of ). Show:

(1) ¢ is defined and analytic at all points of C except points of Z + iZ.

(2) ¢ is doubly periodic, with periods 2 and 2i. Moreover, ¢(—z) = ¢(z).

(3) ¢ has removable singularities at each point m + ni with m,n in Z, unless both are
odd.

(4) ¢ has a pole at each point of the form m + ni with m,n in Z, if both are odd.

(5) The zeros of ¢ have multiplicity 2, and the poles have order 2.

40. Problem. A function which is analytic on a domain V' except for poles at isolated points
of V' is called meromorphic. Show that if f is a nonconstant meromorphic doubly periodic
function then f(C) = C.

41. Problem. This is actually a precursor to Problem 38.
(1) Show that

cosx —isinx tanhy

cot z = — -
sinx 4 i cosz tanhy

where z = x + 1y. Use this to show
1
— if 0
|cot mz| < < |tanh 7y| v
|tanh7y| ifz€Z+ 3

(2) For a positive integer n let I';, be the counterclockwise rectangular path with vertices
at n+ 31 +ni, —n—1+ni, —n— 1 —ni, and n+ 1 — ni. Show that |cot 7z| < 2 for z
on I',. Remember that tanh is increasing and bounded by 1, and check that tanh 5
is greater than %
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(3) Show that

where w is fixed.
(4) Suppose w € C\ Z. If ~,, is a small circle around w then evaluate

1 / cot mz d
— ——dz
2mi )., (z —w)?

using Cauchy’s formula for the derivative.
(5) If 4 is a small circle around k € Z then evaluate

1 cot mz 1 f(2)
o VYR = — dZ
2mi )., (2 —w) 2mi )., 2 —k

by Cauchy’s formula, where
f(z) =

is analytic inside and on 7. (Technically, it has a removable singularity at k, so you
need to evaluate lim,_; f(z2)).

(6) By the homological version of Cauchy’s Theorem the integral of cotmz/(z — w)?
around T',, is a sum of integrals around =, (—n < k < n) and 7, (if w is inside T',).
Combine parts 3, 4 and 5 to obtain

cosmz z—k

(z —w)?sinmz

oo 1
2 o2
= w7 cse” Tw
kz_;” (w —k)?

(This is the singly periodic analog of the function defined in Problem 38.)

(7) Deduce
e 72
Z (2n + 1)2 g

n=0

By the way, this implies

[e.e]

1 2
27" %

if you use the identity

1 =1 > 1 Iox 1
Zk2zz (2n +1)2 +Z(2n)2:z(2n+1)2+12ﬁ
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45. 2003-12-01 (GARRY BOWLIN)

42. Problem. This is an addendum to Problem 39. Using the RMT plus its “black box”
extension there is a homeomorphism f of @ onto Cl1H U { oo} which is analytic in the
interior. There is an element 7" of Aut(H) which maps f(0) to 0, f(1) to 1, and f(1 +1) to
o0o. Replacing f with T o f we have

f: 0—0, 1—1, 1+i+— .

The point of this problem is to see that f must map 7 to —1.
Define S(z) = iz + 1. Notice that this is the rotation through angle 7/2 with center
c= % + %i, so it maps the square Q onto itself. Hence h = f 0.S o f~! is defined.
(1) Show that h|H is in Aut(H) and that
h: 01, 1l—oo, ook, k+—20
where k = f(i).
(2) Using Problem 31, show that h(z) = 1 — and that k = —1. Hence f(i) = —1.
(3) Show that f satisfies the functional equation
1+ f(2)
1—f(2)

Now find a formula for f(1+ ¢ — z) in terms of f(z). [Hint: S(S(2)) =1+1i — 2]
(4) Remember that ¢ is the center of the rotation S. Find f(c).

+ z

fliz+1) =
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46. 2003-12-03 (KEN FERRY)
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47. 2003-12-04 (FaBRriz1O PoOLO)
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48. 2003-12-05 (MUSTAFA FINDIK)
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49. 2003-12-08 (ADAM PERRY)
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