MATH 722: COMPLEX ANALYSIS
SPRING SEMESTER 2012

1. REFERENCES

There are many possible references for an introductory course in complex analysis. The following
books, given with call numbers, should be on reserve in the Kleene Math Library:

1) Complex Analysis by Lars V. Ahlfors, Third Edition, McGraw-Hill, (QA331 A45 1979)
This is a standard text, written by a winner of the Fields medal.

2) Analytic Function Theory by Einar Hille, Volume I and II, Chelsea Publishing Company, (QA331
H54 1973)

The second volume especially has discussions of a number of interesting topics.
3) (a) FElements of the Theory of Functions by Konrad Knopp, Dover, (QA331 K6814)
(b) Theory of Functions, Parts I and II, by Konrad Knopp, Dover, (QA331 K713)
(¢) Problem Book in the Theory of Functions, Volumes I and II, Dover, (QA331 K663)

These books give a concise (and inexpensive) introduction to complex analysis. The Problem
Book is a good source of exercises, with answers.

4) Complex Analysis in One Variables by Raghavan Narasimhan, Birkhauser, (QA331 N27 1985)

This book presents the subject from a modern point of view. It includes a differential-
geometric proof of Picard’s ‘big theorem’.

5) Analytic Functions by Stanislaw Saks and Antoni Zygmund, Polich Scientific Publishers, (QA331
S315 1971)

This is an elegant, classical introduction to the subject.

6) Complex Analysis by Elias M. Stein and Rami Shakarchi, Princeton University Press, (QA331
S74 2003)

This is part of a four-volume introduction to analysis for ‘Princeton undergraduates’. Much
of the focus is on applications to number theory.

7) The Theory of Functions by E.C. Titchmarsh, Oxford University Press, (QA331 T5)

This is another elegant classic.
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2. HOLOMORPHIC FUNCTIONS AND THE CAUCHY-RIEMANN EQUATIONS
If f:(a,b) CR— R, recall that f is differentiable at x € (a,b) if and only if the limit

f’(a:) _ }llli% f(x"'_hfz_f(x)
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exists. The objective of this course is to study the analogous concept for functions f where both
the domain and the range are allowed to consist of complex numbers.

2.1. The field C of complex numbers.
Introduce a product on the vector space R? by setting
(a,b) - (z,y) = (ax — by, ay + bx).
Note that this product is commutative:
(a,b) - (z,y) = (z,y) - (a,b).

We identify a real number z with the pair (z,0) in R? so that (with an abuse of notation), we have
0=(0,0), and 1 = (1,0). Note that

We also introduce the notation (0,1) = i. Then any pair (z,y) can be written

When using this product, we call the elements of R? complex numbers, and denote the set of complex
numbers by C. We use the letters z,w, ... for complex numbers. Note that using the symbol “i”,
the product of complex numbers is given by

(a+bi) - (x +yi) = (ax — by) + (ay + bz)i.

Proposition 2.1. With this definition of multiplication, the set of complex numbers is a field, and
the set of real numbers is a subfield. In particular, we have

(1) 2 =i-i=—1,

. N—1 z -y .
(2) If (x 4+ yi) #0, then (x +yi)” " = Zi +x2—|—y21'

Proof. This is a routine exercise. In particular, one needs to check that if z,w,u € C, then

(a) (z-w)-u=2z-(w-u);
(b) z-w=w-z
(¢) z-(w+u)=z-w+z-u;

(@ (@+vi)- (= in +5 +yy22‘) ~ 1.
The statement about the sub-field of real numbers follows since (a,0) - (x,0) = (ax, 0). O
From now on we shall write zw instead of z - w. If z = x + iy € C, we write
Relz] =z the real part of z,
Smlz] =y the imaginary part of z,
z=(x—1y) the complex conjugate of z,
2] = Va2 + 42 >0 the absolute value of z.

Note that
2z = (x +iy)(z —iy) = 2?4+ y% = |z[2.

Also, if w =a +ib € C, then

|z = wl =V (z—a) + (y - b)?,
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which is just the Euclidean distance between the points z and w thought of as point in R%. Thus C
is naturally a metric space with distance d(z,w) = |z — w|. We will freely use topological notions
like open set, closed set, interior, boundary, etc. applied to subset of C. Finally we have:

|zw| = |(x + iy)(a + ib)| = |(wa — yb) +i(xb + ya)| = v/(za — yb)? + (zb + ya)?
= /2242 — 2zyab + y2b2 + 220 + 2zyab + y2b2
= V/22a2 + y2b2 + 2202 + 3202 = /(22 + y2)(a? + b?) = /(22 + y2)/(a? + b?)

= [2l[w].

2.2. Complex differentiability and the Cauchy-Riemann Equations.

Let 2 C C be an open set and let f : U — C. We say that the function f is complex differentiable
at a point z = x 4 iy € Q if and only if the limit

PR (CRROR (C)

2.1
h—0, heC h ( )

exists. We can write f(x + iy) = u(x + iy) + iv(z + iy) where u,v : @ — R. Suppose that f is
complex differentiable at z. Then letting h — 0 with h € R, we have

u(x—i—h,y) —u(a;,y) U(.Z'—i—h,y) —U(l',y)

f (Z) hﬂé,thR h T h—»éfrl“lLGR h
exists, which means that the ordinary partial derivatives
ou . U(.%' + hv y) — 'LL(.ZU, y)
e - 1
Oz () h—0. heR h
v : U(-’B‘Fh,]j) —’U(.%',y)
i - 1
oz &Y =, Am g h
both exist, and
ou Ov

fl(z) = %(Z) + 2%(2)-

However, in the definition of complex differentiability, we can also let h = ik be purely imaginary.
Then

u(@,y + k) —u(z,y) v,y +k) —v(@,y)

! _ . . .
fe) = tim i i dm i
k—0, keR k k—0, keR k

exists, which means that the ordinary partial derivatives

ou L u(z,y + k) —u(z,y)
@(x’ y) = k—»lé,HI%eR k
Ov _ v(z,y + k) —v(z,y)
v - ]
oy (@.y) k%&%ER k
both exist, and
_Ov ou

()= Fy(z) - za—y(z).

Thus we have established:
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Proposition 2.2. Suppose that f = uw + v is complex differentiable at a point z. Then the first
partial derivatives of the real-valued functions u and v also exist at z and we have

ou ov
%(z) = +@(z)
ov ou
%(z) = —87/(2)-
The equations (2.2) are called the Cauchy-Riemann equations. We introduce the following
notation:

(2.2)

0 1[8 .8]7

- = _— = —
0z 2 |0x y

o 1[0, 0 22
9z 2|9z oyl

If f =wu+iv is a complex valued function, and if the first partial derivatives of u and v exist, then

we have
(208 (22
0z 2 |\0x Oy oy 0Oz )|’
af 1 [[(/0u v (Ou  Ov
afz[(afw)“(ay*am)]'

Proposition 2.3. With the notation introduced in (2.3), a function f : Q — C is complez differ-

entiable at a point z € Q0 if and only if %(z) =0, in which case f'(z) = %(z)

Definition 2.4. If Q C C is a non-empty open set, a function f : Q — C is holomorphic on 0 if
and only if f is complex differentiable at every point z € €.

Remarks:
(a) Note that complex differentiability of f at a point z implies that f is continuous at z. Thus
holomorphic functions are continuous.

(b) No hypothesis, such as continuity, is made on the regularity of the derivative f’(z). In fact,
we will see that such an hypothesis is non necessary. If a function f is holomorphic, then
/' (z) is automatically continuous, and in fact also a holomorphic function, so that holomorphic
functions are automatically infinitely differentiable.

(c¢) In fact, one does not even need to assume that f has partial derivatives. If f : Q@ — C is
continuous (or even just integrable in the sense of Riemann or Lebesgue) and if for every
function ¢ : @ — C which is infinitely differentiable and has compact support in €2 we have

J[ 105 =0

then f is holomorphic. (If we could integrate by parts, this would say that %(Z) =0, so we
are requiring the Cauchy-Riemann equations to hold in a weak sense).
3. GOURSAT’S THEOREM, THE CAUCHY INTEGRAL FORMULA, AND ITS CONSEQUENCES

3.1. Integration on curves.

We recall the definition of integrals of continuous functions over curves. Let 7 : [a,b] — £ be
a continuously differentiable function. (This means that if we write vy(t) = x(t) + iy(t), then the
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real-valued functions z, y : [a,b] — R are continuously differentiable. If f : Q — C is continuous,
we define

b
/ f(z)dz = / f(z(t) +iy(t) (2/(t) + iy (t)) dt. (3.1)
~ a

If : [e,d] — [a,b] is continuously differentiable with a(c) = a, a(d) = b, and o/(s) > 0 for all
€ [c, d], then we can make the change of variables t = a(s) in the integral on the right hand side
of (3.1), and see that

d
/f@MZZ/‘ﬂﬂaﬁD+WW@»H5W@»+WWK$DJQMS
vy C

d

= [ HE + (@) (X0 +Y () ds
- [0
5
where X (s) = z(a(s)), Y(s) = y(a(s)), and 7(s) = X (s) + Y (s). This shows that the value of the
integral f7 f(2) dz is (essentially) independent of the parameterization, and really only depends on

the image I' of the mapping ~.
The length of a curve ~ is

/\/Tdt / t)| dt,

and this too is independent of the parameterization, so we write it as L(I'). We then clearly have
the following estimate.

Proposition 3.1. Let Q C C be open, let f : Q — C be continuous, and let I' C Q be a piecewise
smooth curve. Then

z)dz| <sup|f(z)| L(T).

zel

Lemma 3.2. Let 2 C C be open, let f : Q — C, and suppose there is a holomorphic function
F :Q — C so that F'(z) = f(2) for all z € Q. (If this is the case, we say that f has a primitive
on Q.) Let v : [a,b] — Q be a piecewise continuously differentiable curve with y(a) = z9p € Q and
v(b) = z1 € Q. Then

/f(z) dz = F(Zl) — F(Zo).

In particular, the value of the integral depends only on the endpoints, and not on the curve.

Proof. Suppose that v(t) = x(t)+iy(t) for a <t < b. Then using the chain rule and the fundamental
theorem of calculus, we have

b
/f(z) dz:/ fz@t) +iy(t) (2/(t) + iy (t)) dt
¥ a
b

—/ F'(z(t) +iy(t)) (2 (t) + iy (1)) dt

/ )+ iy(t)) dt
F(z1) - Flz0).

1/25/12
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Corollary 3.3. If f : Q — C is continuous and has a primitive, and if 7 : [a,b] — C is a piecewise
continuously differentiable curve with y(a) = v(b), then f,y f(z)dz=0.

Remark 3.4. For each integer n > 0 the function z — z" has a primitive on C given by z —
(n+1)"t2"*L. Similarly, for each integer n < —2, the function z — 2" has a primitive on C\ {0}
given by z — (n + 1)~z

3.2. Goursat’s Theorem.

Theorem 3.5 (Goursat). Let Q C C be open, and let f : Q — C be holomorphic. Let R =
[a,b] X [c,d] C Q be a closed rectangle. Then

f(z)dz =

OR
where OR is the boundary of R consisting of four line segments, taken in the counterclockwise sense.

Before giving the proof, we should observe that if we assume that f is a continuously differentiable
function, we could apply Green’s theorem as follows. Write f(z) = u(z)+iv(z) with u, v real-valued.
Then

Rf(z) dz = /aR(u—i-iv)(dx—l—idy)

:/(m(u—i-z‘v)d:r—l—(iu—v)dy

:// a(iu—v) B 8(u(;;z’u) g dy
% () (3 )
= [[ Odzdy=0

where we have used Green’s Theore in the third equality and the Cauchy-Riemann equations in
the next to last equality. However, if we only assume that f is holomorphic, then a priori we
know nothing about the regularity of the various partial derivatives, and we cannot (at least easily)
apply Green’s theorem. Thus the point of Goursat’s theorem is that we establish the result with
no regularity assumption on f’(z).

Proof of Theorem 3.5. If R C € is any closed rectangle, we can subdivide R into four equal closed
sub-rectangles R', R?, R3, R* so that

dz-Z

6R]
and hence
4
f(z)dz| < f(z)dz
NECE I
It follows that for at least one of these sub-rectangles R/ we have
1
N e < | s
41 Jor ORI
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Let Ry be this sub-rectangle. We have
<4 f(z)dz

f(z)dz
OR OR1

Repeating this procedure, we find a sequence of rectangles R D Ry D Ro D -+ D R, D -+ so that
for every n > 1,

<4

f(z)dz

OR

f(z)dz

OR,

(3.2)

Clearly
L(OR,) =2"" L(OR),
and if d(R) = sup, ,,eg |7 — w| is the diameter of the original rectangle, then d(R,) = 27"d(R).
Since {R D Ry D Ry D --- D R, D ---} is a nested sequence of compact sets, it follows that the
intersection is non-empty. Moreover, since the diameters of these sets goes to zero, the intersection
consists of a single point zy € 2.
Now the function f is complex differentiable at zg, so
o) — 1 1= I C0)
z—z20 Z— 2
exists. For z € € set
I'(z0) = PEELRD i 2 # 2,
Y(z) =
0 if z = 2z,
so that
f(2) = f(20) + f'(20)(2 = 20) + (2 — 20)9(2).
Then complex differentiability of f implies that the function ¢ is continuous on €.
We have

f(2),dz = /8 o)+ o)z = 0] s + /a (2 — z0)b(2) dz

ORn, R

= / (z — 20)¢¥(2) dz
ORn

by Corollary 3.3, since the function z — f(z9) + f'(20)(z — 2p) has a primitive z — f(z0)(z — 20) +
%f’(zo)(z — 20)2. It follows that

e[ g =) [ -l
ORy, ORy,
< 4" LOR) sup (|2 = 20llv(:)])
< A" L(@Rn) d(Ra) sup [$(2)]

L(R) d(R) sup. [¥(2)]

zEOR

L(R) d(R) sup  [y(z)]

|z—20|<27"d(R)

L(OR
L(OR
2€0R,
)
)

Since ¥(z9) = 0 and %) is continuous at zp, it follows that

f(z)dz

OR,

lim 4"
n—oo

=0,

and hence / f(2)dz = 0 by the inequality in equation (3.2). This completes the proof. O
OR
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3.3. Local existence of primitives.
Theorem 3.6. Let D = D(z9,R) = {2 € C : |z — 29| < R} be the disk of radius R centered at z.

Let f: D — C be a holomorphic function. Then there exists a holomorphic function F': D — C
such that F'(z) = f(z) for all z € D.

Proof. For any point w € D let =, be the curve joining zp to w consisting of two straight line
segments: the first in the horizontal direction, and the second in the vertical direction. Then put

F(w) = f(z)dz.
Y

We want to show that F'(w) = f(w). Choose h € C with |h| sufficiently small that w + h € D.
Then an application of Goursat’s theorem shows that

F(w+h)—F(w):/F( h)f(z)dz

where T'(w, h) is the curve joining w to w + h consisting of two straight line segments: the first in
the horizontal direction and the second in the vertical direction. But

/ ERCCE / R / ) - T
s+ [ () - fw)ds

w,h

by Lemma 3.2, since the constant function z — f(w) has a primitive f(w) z, and so
/F o J e = J@) )~ e = fw) b

Thus for h # 0 but sufficiently small we have

_ 1
Id

'F(w—l—h})L—F(w) _f(w)‘

/ (f(2) — f(w)) dz
I'(w,h)

< LL@@.n) s [f(z) — fw).
|hl 2€T (w,h)

But L(T'(w, h)) < v/2|h|, and so

F(w+h) — F(w)
—

- ()| < VE_sw 1) f(w)] — 0
zel'(w,h)
as h — 0 since the function f is continuous at w. This completes the proof. O

Corollary 3.7. Let f be holomorphic in an open disk D C C, and let f : D — C be a holomorphic
function. If vy is any piecewise smooth curve in D with the same initial and final point (i.e. a closed

curve), then
/ f(z)dz=0.
2l

1/27/12
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3.4. Cauchy’s Theorem in a simply connected region.

We introduce the following slightly non-standard definition. Let 2 C C be a connected open set.
We say that ( is simply connected if and only if it has the following property. Let 7;[a,n] C R — Q
be any piecewise smooth curve which is closed so that v(a) = v(b) = 2o € §2, Then there exists a
continuous function I': [a,b] x [0,1] — € such that:

(a) T'(0,t) = y(t) for a <t < b;
(b) For each 0 < s <1 the mapping t — I'(s, ) is piecewise smooth;
(c) T(1,t) = 20 for a < t < b;
(d) T'(s,a) =T(s,b) =29 for 0 < s < 1;
(e) We can partition the rectagle R = [a, b] x [0,1] into a collection Rj;} of rectangle with disjoint
interiors so that
(i) for each j, k the image I'(R; ) is contained in an open disk D;j contained in €);
(ii) for each j, k, the restriction of I to OR; , is piecewise smooth.

Theorem 3.8 (Cauchy). Let Q C C be a connected and simply connected open set. Let f:Q — C
be holomorphic. If v is any piecewise smooth closed curve in , then

[/ f(z)dz = 0.

Sketch of a proof. Because I' is identically zp on three sides of R, it follows that

/8Rf(z)dz—fyf(z)dz.

f dz_Z/ f(2) dz,

OR,

Next, we have

and each of the terms in the last sum equals zero by Corollary 3.7 and property (e) of the mapping
r. O

Corollary 3.9. Let D ={z € C : |z—z| < R}, and let wo € D. Let Ry and € be positive numbers
such that |z9g —wo| < R1 < R and € < R — |z — wg. Let Cy and Co denote the two circles in D
parameterized (for example) by

C1 = {z0 + Ri(cos(t) +isin(t)) |0 < t < 27},
Cy = {wo + €(cos(t) + isin(t)) |0 < ¢ < 2w}
Let f be any function which is holomorphic in D\ {wo}. Then

fe)dz= [ [(z)dz
C1 02

The proof is by drawing a ‘toy picture’ of the keyhole contour, as in the text. O
3.5. The Cauchy integral formula and applications.

Theorem 3.10 (Cauchy Integral Formula). Let D = {( € C : |( — {o| < R} be an open disk, and
let f: D — C be a holomorphic function. Let z € D and let C' be the circle parameterized by

C = {Co + r(cos(t) +isin(t)) : 0 <t < 2w}
with 0 < r < R. Then if |z — (| <,

f(2) = 1 / Q) ac.

2ri cC—z

1/30/2012
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1

2

Proof. We apply Corollary 3.9 to the function ¢ —
disk D\ {z}. Then if

which is holomorphic in the punctured

Ce ={z+¢€(cos(t) +isin(t)) |0 <t < 27},

we have
O By ((9)
/C C—z = c.C—% “
[ f(z + e(cos(t) + isin(t)) s  cos
Jo e( cos(t) + isin(t)) (= sin(®) + (1)) dt
2m
=1 ; f(z + €(cos(t) +isin(t)) dt
2m 2m
=1 f(z)dt+i / [f(z 4 €e(cos(t) +isin(t)) — f(z)]dt
0 0
2m
=2mif(z) +i /0 [f(z + €(cos(t) +isin(t)) — f(2)] dt.
Thus
L[ © N s
ors L X e g =[5 [+ eleostty + dsin(e) - st
< 0<s:1<p27r | f(z + €e(cos(t) + isin(t)) — f(z)]
—>_O_
as € — 0 since f is continuous at z. O

Corollary 3.11. Let D = {( € C : |[( — (o] < R} be an open disk, and let f : D — C be
a holomorphic function. Then f is infinitely differentiable. Let z € D and let C be the circle
parameterized by

C = {Co +r(cos(t) +isin(t)) : 0 <t <27}
with 0 <r < R. Then if |z — (o| < r,

2mi Jo (¢ —2)"
Proof. We that for each non-negative integer n, the function f can be differentiated n-times in the
complex sense, with the resulting formula for the n*’-derivative. We establish this by induction on

n. The case n = 0 follows from the fact that holomorphic functions are continuous and the Cauchy
integral formula (Theorem 3.10). Assume by induction that f can be differentiated n-times that

that £ (2) = 3% [ lisker dC. Then if 0 # h € C with |2+ — (| < r, we have

dc.

) (z 4+ h) — fM)(z n! 1 1 1
JO )~ f <>:_/f@) B S S
h 21t Jo h|(C—2z—h) (¢ —2)
But using the usual arguments for taking derivatives,
1 1 1 1
ﬂ%h[«—z—hWH*‘«—zwﬂ}‘“”*”@—zw”’

with the convergence uniform for { € C. It follows that

M (k) fM() (1) f(©)
lim = /C(C—Z)"+2dc,

h—0 h 2mi
and this completes the induction step and the proof. ]
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Corollary 3.12 (Cauchy Estimates). Let Q@ C C be an open set and let f : Q@ — C be holomorphic
on Q. Let z € Q, and suppose that closed disk D(z,R) = {w € C : |z —w| < R} C Q. Let
C(s,R) = {z+ R(cos(t) +isin(t)) : 0 <t < 2w} be the boundary circle of D(z, R). Then for every
non-negative integer n,

™M) <nR™" sup [ f(w)].
weC(z,R)

Definition 3.13. An entire function is a function which is defined and holomorphic on the whole
complex plane C.

Corollary 3.14 (Liouville’s Theorem). Suppose that f is a bounded entire function; i.e. f:C — C
is holomorphic and there is a constant M > 0 so that f(z)| < M for all z € C. Then the function
f is constant.

Proof. If f is entire and bounded, it follows from the Cauchy estimates (Corollary 3.12) that
f'(z) =0 for all z € C. But if v, is the straight line joining the origin 0 to the point z, it follows
that

£ - 10 = [ fwydw=0
and hence f(z) = f(0) is a constant. ) O

Corollary 3.15 (Fundamental Theorem of Algebra). Let P(z) =37 a;jz’ be a polynomial with

complex coefficients of degree n > 1 (so that a, # 0). Then the equation P(z) = 0 has a complex
T00%.

Proof. We argue by contradiction. If P(z) # 0 for all z € C, then the function f(z) = P(z)~!is an
entire function. For |z| > 1 we have

n
z)| = ‘Zajzj
=0
n—1
> Jans"] - Z |2

a s
— Janllz"] [1- Z TR

|

a
> lanll] |1 |27 12‘ i

|anl

Thus if we let R =)\~ S HZ—A and we take |z| > max{l7 2R}, we have
1

n 1 n
PG| 2 Janl|21"[1 = 5] = 5lan|B".

Thus the function f is bounded by 2|a,| 1 R™™ for |z| > max{1, 2R}, and since it is continuous, it is
also bounded on the compact set where |z| < max{1,2R}. Thus f is a bounded entire function, and
hence is constant by Liouville’s Theorem (Corollary 3.14). This would imply that the polynomial
P is also constant, but this is a contradiction since the degree of P is at least 1. Thus the equation
P(z) = 0 must have a root. O



COMPLEX ANALYSIS 12

3.6. Power Series Expansions.

A function f : Q — C is holomorphic if it is complex differentiable at each point, but no assump-
tion is made about the continuity of the derivative f': ) — C. We have seen that (surprisingly!)
it follows that holomorphic function are infinitely differentiable in the complex sense. Thought of
as a function defined on an open subset of R?, this means that the real and imaginary parts of a
holomorphic function are infinitely differentiable in the sense that every partial derivative exists
and is continuous.

In fact, holomorphic functions have an even stronger regularity property; they are given locally
by convergent power series, and conversely, convergent power series in (z — a) are holomorphic
functions. This is the content of the following two results.

Corollary 3.16 (Power series expansion). Let Q@ C C be an open set and let f : Q — C be a
holomorphic function. If a € Q and if the open disk D(a,R) = {2z € C : |z —a| < R} C Q, then
the function f can be written as a power series

= Z an(z —a)"
n=0

which converges on every compact subset of D(a, R). The coefficients of this power series expansion
are given by

1
n — af(n)(a)'

Proof. Let 0 < Ry < Ry < R, let C ={¢ € C : |( —a| = R} be the circle of radius R; centered
at a, and let |z — a] < Ry so that z € Q. By Cauchy’s formula (Theorem 3.10) we have

f(z)zl./f“)dc

i Jo ¢ — 2
=557 L1010~ G —a)™ &
a0 [1—2‘2]*@-
Now
SHe

and we can write

[ z—al]! i z—a\"

(—a] T&\(a
where this geometric series converges absolutely and uniformly for |z — a| < Ry and ¢ € C. The
uniform convergence allows us to interchange the order of summation and integration, and we have

[e.9]

1
10 =36 ar g [ A

n=0
=1

=3 M) (- a)"
n=0

This completes the proof. O

In order to establish the converse, we need the following results:

2/1/12
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Proposition 3.17. Let C be the circle centered at a point a € C of radius R > 0, and let ¢ : C — C
be a continuous function. For z € D(a,R) = {w € C : |z —a| < R} (i.e. for z in the open disk
centered at a of radius R), set

- 277T’L C C —Z
Then f is holomorphic in D(a, R), and
|
YA B (Y
PO = ot Jo oy
Proof. This is really just a repetition of the argument in the proof of Corollary 3.11. O

Remark: In general, the function f given in Proposition 3.17 will not extend continuously to the
closure of the disk D(a, R) and equal ¢ on the boundary. For example, let ¢({) = (. Then

_ ! ¢
fC) = gm Joe== %

1 ¢ 2]t

~ 2mi cC[l_C} “

ZQWZ/CCZ< )

sz /cc e,

But on C, { = (7!, and so

1 & e
z):mnz_:o/og 2dc =0

since for n > 2 the holomorphic function (=™ has a primitive in the punctured plane, and thus each
integral equals zero.

Lemma 3.18. Let {f,} be a sequence of holomorphic functions defined on an open disk D(a, R)
and suppose that this sequence converges uniformly on compact subsets of D(a, R) to a function
F:D(a,R) — C. Then F is also a holomorphic function.

Proof. Choose 0 < r < R and let C, be the circle centered at a of radius r. Then for |z —a| < r,
Cauchy’s integral formula gives
fn(C)

Tm‘ CTC—z

fn(z) = dC

Then
F(z) = lim f,(2)
1 fn(C)

_TLHOOQTFZ' C, C*Z

O Q)

T omi .m0 ( — 2

1 FQ

- 211 C, C —Z
where the interchange of limits and integral is justified by the uniform convergence of the functions
{fn} to F on the circle C,. But now it follows from tlhis representation and Proposition 3.17 that

dg

dg
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F' is holomorphic in the disk centered at a of radius r. Since » < R was arbitrary, this completes
the proof. O

We can now establish the converse to Corollary 3.16. Consider a power series

Z an(z —a)".
n=0

Then there are three possibilities:

(a) The series converges if and only if z = a.

(b) There is a number R € (0,00) so that the series converges for |z — a| < R and diverges for
|z —al > R. In this case, the series converges absolutely and uniformly on compact subsets
of the open disk D(a, R). Since the partial sums are polynomials and hence holomorphic, it
follows that the power series converges to a holomorphic function f on the open disk D(a, R).

(c) The series converges for all z € C. In this case, the series converges absolutely and uniformly
on compact subsets of C. Since the partial sums are polynomials and hence holomorphic, it
follows that the power series converges to a holomorphic function on the whole complex plane

C.
The number R in (b) above is given by

R~ = limsup |an|%
n—oo

and this formula also gives R = 0 in case (a) and R = oo in case (c), R is called the radius of
convergence of the power series.

2/3/2012
4. LOCAL BEHAVIOR OF HOLOMORPHIC FUNCTIONS

4.1. Isolated zeros.

Lemma 4.1. Let Q C C be a connected open set, let f be holomorphic on 2, and let a € Q. If f is
not identically zero on 2 and if f(a) = 0, then there exists € > 0 so that {z € C : |z—a| <€} CQ,
and f(z) #0 for all0 < |z —a| <e.

Proof. The is an open disk D(a, R) C €2, and on this disk we can represent f as a convergent power
series

f2) =3 an(z—a)"
n=0

Note that ag = f(a) = 0.

Suppose first that a, # 0 for some n > 1. Let N = min{n : a, # 0}. Then in the disk D(a, R)
we can write

f(2) = an(z — a) [1 + i c%l:f(z _ a)ka]
k=N+1
= an(z— )" [14g(2)
where

1 n
g(z) = e ;aN+n(z —a)".

It is not hard to check that the power series defining g also converges in the disk D(a, R), and hence
defines a holomorphic function there. Moreover, g(a) = 0 since the power series has no constant
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term. But since g is holomorphic, it is continuous, and hence there exists 0 < ¢ < R so that if
|z — a| < e then |g(2)| = |g(z) — g(a)| < 5. It follows that if 0 < |z — a| < ¢, then

)] = lawllz = al¥ |1 + ()

landlz = a1 = lg(2) ]

v

v

1
Slanllz —al¥ >0,

so f has no other zeros in this punctured disk. This establishes the result if some coefficient in the
Taylor expansion is non-zero.

Now suppose that a, = 0 for all n > 0. It follows that f(z) = 0 in the disk D(a, R). Let U
denote the set of points w € €2 such that f is identically zero in some neighborhood of w. Then
U is open by definition, and is non-empty by our current hypothesis. Note that if w € U, then
f (w) =0 for all n > 0. Let wy € Q be a point in the closure of U. Then there exists a sequence
{wyp} C U with limy,_~ w, = wy. But since each derivative f (") is a continuous function on Q, it
follows that

F (o) = Tim £ (wy) = 0.

It follows that the Taylor expansion of f about the point wg € €2 is identically zero, and hence
f(z) = 0 in a neighborhood of wy. We have thus shown that U is both open and closed and
non-empty. Since €2 is connected, it follows that U = €0, in which case f is identically zero in €.
This contradicts the hypothesis of the lemma, and so it cannot happen that a,, = 0 for all n > 0.
This completes the proof. ]

Corollary 4.2. Let 2 C C be a connected open set, and let f and g be holomorphic functions on
Q. Suppose there is a point wy € Q, and a sequence {wr} C Q such that limy_ wi = wp, and
flwg) = g(wyg) for all k. Then f(z) = g(2) for all z € Q.

Proof. Apply Lemma 4.1 to the holomorphic function f — g. O

4.2. Isolated singularities.

We now study the behavior of a function near a point a which is holomorphic in some punctured
disk D(a,R)* ={z € C : 0 < |z —a|] < R}. In this case we say that f has an isolated singularity
at a.

Definition 4.3. If f has an isolated singularity at a point a, then a is a removable singularity
for f if there is a holomorphic function F in some disk D(a,R) such that f(z) = F(z) for all
z € D(a, R)*.

Theorem 4.4 (Riemann). Let f be holomorphic in a punctured disk D(a, R)*, and suppose that
there is a constant M > 0 so that |f(z)] < M for all z € D(a,R)*. Then f has a removable
singularity at a.

Proof. Let 0 < r < R, and let C,, denote the circle centered at a of radius . Let C, ( be the circle
centered at a of radius 0 < e << r. Choose z so that ¢ < |z — a| < r, choose § > 0 so that the
circle C, 5 centered at z of radius ¢ is contained inside the circle C,, but outside the circle C, .
An application of the ‘two keyhole contour’ and Cauchy’s theorem shows that

2/6/12
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1 O 1 £(0) 1 £(0)
2m~/ng_zdf—m/ng_zd“m/czyeg_zdé“

O g
/C L+ 1)

T 2mi

But for ¢ € Cq, | — 2| > |2 — a| — e. It follows that

1 1 M
21 Je,. C— = 21 |z —al —€

as € — 0. (Here we use the fact that the length of the circle C,, is 27me). It follows that for
0 < |z —a| < ra we have

1 f(©)
= — dac.
I 2mi Jeo,, C— % ¢
and this shows that we can extend f to a holomorphic function in the whole disk D(a, R). O

Remark: A slightly more involved argument with keyhole contours gives the following result,
which was discussed in class:

Let f be a holomorphic function in the annulus
A(Q;Rl,Rz) = {Z ceC : < R < \z—a! < RQ}

If z € A(a; R1, R2) and if R1 <r1 < |z —a| <ry < Ry, let Cy, and C,, be the circles centered at a
with radit r1 and ro9 and the usual counterclockwise orientation. Then

£9z2) = 1/0 f(odg—i &dg.

T omi (—=z 27 Cﬁ(—z

2

Definition 4.5. If f has an isolated singularity at a point a, then f has a pole at a if and only if
a is not a removable singularity for f, but f~ has a removable singularity at a.

Theorem 4.6. If f has a pole at a € Q) then there exists a disk D(a,€) C €, a unique positive
integer N (called the order of the pole), and a unique holomorphic function h defined on D(a,€) so
that f(z) = (z —a) "N h(z) for z € D(a,€)*, and h(z) # 0 for z € D(a,¢).

Proof. By hypothesis, f~! has a removable singularity at a. This means that there is a disk
D(a, R) so that f(z) # 0 when z € D(a, R)*, and the function g(z) = f(2)~! has a holomorphic
extension to all of D(a, R). We can expand g in a convergent Taylor expansion in D(a, R), say
9(2) =>,_pan(z — a)". We make two observations:

(a) ag = 0, since otherwise |g(z)| is bounded away from zero near a, hence f(z) = g(z)~! is bounded
near a, and hence f has a removable singularity at a by Theorem 4.4.

(b) There exists a positive integer n so that a, # 0, for otherwise g(z) = 0 in D(a, R) in which
case f(z) = g(z)~! could not be holomorphic in D(a, R)*.

If we let N = min{n : a, # 0} > 1, this means we can write

9() = (z =)V Y anw(z—a)* = (z =)V gi(2)
k=0
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where ¢; is holomorphic in D(a, R) and g1(a) = any # 0. It follows that there exists 0 < € < R so
that g1(z) # 0 for z € D(a,e€). If we let h(z) = g1(2)~! in this disk, then for z € D(a,€)* we have
f(2)7 =g(2) = (z — a)N h(2)~!, and this completes the proof. O

Corollary 4.7. If f has a pole of order N at a point a, then there exists ¢ > 0 so that for

0 < |z —a| < € we can write
) = A+ i s g(2) (4.1)
(z=a)¥ * (z=a)N! (z —a)

where g is holomorphic on the whole disk D(a,€).

Proof. Expand the function h in Theorem 4.6 in a Taylor series. g

Definition 4.8. If f has a pole at a point a, the residue of f at the point a is the coefficient a_q
in the expansion (4.1) given in Corollary 4.7. We write a_1 = resq(f).

Lemma 4.9. Suppose that f is holomorphic in D(a, R)* and has a pole at a. If C is a circle
centered at a of radius r with 0 < r < R, then

/ f(Q)d¢ = 2miresy(f).
C

Proof. Suppose that f has a pole of order N at a. It follows from Corolllary 4.7 that

/Cf(Z)dZ:/C(za—_g)Ndz+/C(zﬁ%dz+"'+/c(Zaila)d2+/cg(z)dz.

Now [ g(z)dz = 0 since g has a primitive in D(a, R), and for k > 2, [,(z — a) ™" dz = 0 since
(z — a)7* has a primitive (—k + 1)7!(z — @)7**1. On the other hand, a direct calculation shows

that
/ &dz =2mia_;.
c (z—a)

This completes the proof. O

Definition 4.10. Suppose that f has an isolated singularity at a point a. Then f has an essential
singularity at a if and only if a is neither a removable singularity nor a pole.

Theorem 4.11 (Casorati-Weierstrass). Let f be holomorphic in the punctured disk D(a, R)* and
suppose f has an essential singularity at the point a. Then for every w € C and every € > 0 there
exists a point z € D(a, R)* so that |f(z) —w| < e.

Proof. We argue by contradiction. If the theorem is not true, there exists w € C and € > 0 so that
|f(2) —w| > € for all z € D(a, R). Define g on D(a, R)* by setting g(z) = (f(z) —w)~!. Then g
also has an isolated singularity at a, and we see that |g(z)| < e ! on the punctured disk. It follows
from Riemann’s Theorem (Theorem 4.4) that a is a removable singularity for g, and |g(a)| < e 1.
But for z € D(a, R)* we have f(z) = g(2)~* +w. Now if g(a) # 0 it follows that f has a removable
singularity at a, while if g(a) = 0 it follows that f has a pole at a. This completes the proof. [

5. EVALUATION OF INTEGRALS

We can use Cauchy’s theorem and the Residue theorem (Lemma 4.9) to evaluate certain kinds
of definitie integrals.

2/8/12
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5.1. Fourier transforms and Gaussians.

If the function f € LY(R™) (or if you are unfamiliar with Lebesgue integration we can assume
that f is Riemann integrable and the improper integral [g, |f(z)|dz exists), then we define the
Fourier transform of f to be the function given for £ € R™ by

FUNEQ = Fle) = [ f(z) da, (1)

Here (z,£) = 37, x;§;. We show that the Gaussian function G(z) = exp[—mz?] is its own Fourier
transform. Recall from calculus the formula

/ e~ dt = 1,
R

which can be derived by using polar coordinates in R?.
Proposition 5.1. For all £ € R,
~ Foo
g(s) = / 2T e g = 7T
—00
Proof. Using the usual properties of the exponential function, we have

+m . 2 +m 2 .
/ 6271'1156—71':(: dr :/ e—ﬂ'[x —2iz€] dr

—00 —00

2 +oo 2 o o\ 2
— e o lw7—2iz+(i6)%] g

—0o0

+
_ e / o€ g
— 00

If in the last integral we could make the change of variables to a new variable of integration ¢ where
x =t + i€, we would then have

oo 27i 2 2 +oo 2 2
/ e2MITE =TT o — o7 TE / e dt = e TE.

— 00 —00

The question is how to justify this change of variables which involves complex numbers.
Assume £ > 0. We apply Cauchy’s theorem to the entire holomorphic function f(z) = e, Let
I'r denote the closed curve which is a rectangle with top on the real axis going from —R to +R,

then goes vertically downward to R — i€, then goes horizontally from R —i§ to —R — &, and finally
goes vertically upward back to —R € R. Since f is holomorphic, we have

0 :/ e dz

g

+R ) £ o -R o 0 o
e dl‘+/ 6—7F(R—l$) ldS-f—/ e—w(x—zﬁ) dﬂ?-f—/ e—w(—R—zs) ds

-R 0 R

(R)

3
= I(R) + II(R) + III(R) + IV(R).
Now
- +R
III(R) = ™ / e2mint o=mr® o o omé? / p2mink ,—ma® g
+R _R
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and this converges to €™ G(¢) as R — 0o. On the other hand

¢ ¢
R)| = ‘ / e_”(R_“)Qids‘ < / |e (B ds
0 0

¢ 2 2 2 2
— / e*ﬂR €™ ds < e*ﬂ'R 56”5 =0
0

|11

as R — oo, and a similar estimate shows that [[V(R)| — 0 as R — oo. It follows that

TR ; 2 2 +tR 2
/ eI eI gy — / e ™ dr+1I(R)+ IV (R)
—R -R

and letting R — oo completes the proof. O

5.2. Integrals of rational functions.

A rational function is the quotient of two polynomials. Let R(x) = P(ig be a rational function,

and suppose

(i) the degree of @ is greater than or equal to the degree of P plus 2;

(ii) the polynomial @ has no real roots.
We consider the improper integral

+oo P(a;)
o Q@)
which makes sense and converges by hypotheses (i) and (ii). Note that @ has degree(Q) complex
roots when counted with multiplicity. Choose R >> 1 so large that all the roots of @) are contained
in the disk D(0; R), and consider the contour I'r consisting of the real interval from —R to +R,
together with the semicircle Sp = {Rcos(t) + iRsin(t) : 0 <t < 7w}. Let wy,...,w, be the roots
of () which lie in the upper half plane, and let C; be a circle centered at w; of radius €, where € > 0
is chosen so small that all these circles lie in the upper half plane and are mutually disjoint. Then
it follows from Cauchy’s theorem that

R p(x) (2)
dx + /
/R Q(x) I'n Q Z Q(z)
Now because of hypothesis (i), it follows that there is a constant C' so that for R >> 1 large
enough we have

I(R) = dx,

C _ 1
= Rdeg(Q)—deg(P) = R2°

‘CQ(Z)

Since the length of the curve I'y is 7rR it follows that
Crm
— (mR)=— —0
‘ I'n Q ) R

as R — oo. Thus

z/ o

Now in principle, we can calculate the rlght hand side. If wj is a root of ), then we can write
Q(2) = (2 —w;)¥Q;(2) where Q; is a polynomial of degree deg(Q) — d; which is not equal to zero
at wj. Then

P(z)

¢, Q2) = /Cj Qji(z) (2 —wj)b

2/10/12
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The function é;j ((ZZ)) is holomorphic in a neighborhood of the closed disk D(wj;€), and so by the

corollary to the Cauchy integral theorem,
/ P(2) dz 2mi d%7! < P(2) )
c; Qi(2) (z—wj)d  (d))! dzB1\Qj(2)/ 2=u;

o
d
Example: Compute / 5 2x 5 dx. Note that the zeros of the denominator occur at
e @A)

=41, each of order two, and at +2i.

2/13/12
5.3. Integrals of the form [, R(z)e' da.
(x)

Assume that R(z) is a rational function % where the polynomial () again has no real roots.
Assume this time that the degree of @) is at least equal to the degree of P plus 1. Let 0 # o € R.
In this case, the improper integral

+oo P(.T)
oo Q)
need not converge absolutely. Nevertheless, we show the existence of and evaluate

+R2 P .
lim / ﬂew‘x dz.
Rteioo | g Q@)

Suppose without loss of generality that o > 0. Consider the contour consisting of the boundary
OR of the rectangle R with four sides parameterized by

m={t: —Ri <t <Ry},
v2={Ra+is: 0<s <A},
v3={t+iA : Ry >t>—Ry},
ya={-Ri+is: A>s>0}.

I(a,R) = e dx

Choose R, R, A sufficiently large that all the zeros of the polynomial ) which are in the upper

half plane lie inside R. If we call these points {wy, ..., w,}, then the residue formula shows that
q
P(z) , P(z)
Z €'Y dz = 2mi Z Res;—u, { ew‘z] .
= )y Q) prt Q(z)
Now

P(Z) iz P 2 P($) eiaw T
Lamee= [, qw e

and we want the limit of this expression as Ry, Ry — +oc.

Next,
/ P(Z)emzdz:/ R P( +ZA) za (t+1A) dt
v Q(2) Ry (t + ZA)
+Ro
— _efa / P(t + ZA) 'Lat dt
R Q(t + lA)

Now for A large, the fact that the degree of @) is at least one greater than the degree of P implies
that



COMPLEX ANALYSIS 21

Hence

P(Z) [1e%1 c _ A
e dz‘g—eo‘ R1 + R»).
’ /73 Q(z) A ( )

Next we estimate the integrals over the vertical sides of the rectangle. For Ry sufficiently large
we have

<
— RQ?

P(Ry +1is)
Q(Ry +is)

and so we have

A .
‘ P(2) iz d’ ) / Rz+w ) gio(Batis) ds‘g / ‘P(Rﬁ@s)’e_as s
Q o 1@

o Q(z2) (R2 + is) (Rg +is)
C 1 C
<7 —an_ii —OéA_l <7
Ry 0 5 Ry —« [6 ] ~ aRy
A similar argument shows that
/ P(Z) oz C
’ edz| < —.
Ya Q(Z) OéRl
It now follows that
R pg) d P(z) C C C
e dx — 2mi Res,—w e < Z e Ry + Ro) + — + ——.
_r, Qx) ; . [Q(z) } A (R + Ro)+ o+ 0R,

The left hand side is independent of A > 0, and so if we first let A — 400 we get

R p(g) d P(z) , C C
CEP IR Res,—y, e I T
“Ry Q(w)e e ; OBz=uy [Q(z)e } aRy  aRy

Now we can let R; and Rs go independently to +oo, and we see that

+R2 p . kKl P ;
lim / (z) ' dx = 27 Z Res;—u, [ (2) ew‘z} .
k=1

Ri,Ry—+o0 J_R, Q(x) Q(2)
o0 1 o] 1 oo i
Example: Compute / cos(a:g dox = / cos(z) dr = =Re / _° axl
0o 14z 2 ) oo 1+ a2 2 oo 1+ a2

5.4. Integrals involving rational functions with real roots.

Consider the improper integral

0o .
I:/ sin(x) dr — 1/ sin(x) dx
0 x 2/r =

+oo iz
I= lgm {/ e da:}
2 oo T

and the integral inside the brackets has the form considered in the last subsection, except for the
fact that the functin Q(x) = z has a real root at x = 0. We deal with this difficulty by considering a
rectangular contour I" with base the interval [—- R, +R] C R and height A > 0, which we then modify
to a contour I'. by replacing the interval [—¢, +¢] C R by a semi-circle C, = {ee? : 7w < 0 < 2r}.

Formally we can write this as

The function f(z) = % has one pole at z = 0 inside this new contour. Thus by the residue theorem,

1z 1z
€ dz = 2miRes.—g <e> — 2mi.
z

r. ?
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On the left hand side, the contribution from the semi-circle C; is

eett

2m ei(eele) . 2m
/ ice? do = Z/ explie cos(0) — esin(f)] df — i

as € — 0. The contribution over the horizontal side at height A goes to zero as A — +oo and the
contributions over the vertical sides also go to zero as R — —+o0o as in the earlier section. Thus we

are left with
—€ ei:c R eiz
71+ lim [/ dx—i—/ dw]:2m'
e—0 _R T € xT

R—o00

Now
—€ R
/ cos(z) de +/ cos(z) de = 0
_R xT € X
since 7! cos(z) is an odd function, while
/_E sin(x) da + /R sin(x) do = 9 /R sin(x) gz
R T c x . x
since 2! sin(z) is even. It follows that
R

T RGO

e—0 /. X 2

R—oo

5.5. Integrals of the form fOQW R(sin(0), cos(6)) db.
We can use these methods to evaluate integrals of the form
2™ P(sin(0), cos())
o Q(sin(0),cos(0))

where P(u,v) and Q(u,v) are polynomials in two real variables, and Q(sin(é),cos(f)) # 0 for
0 <0 < 2m. Consider the function g of a complex variable given by

Pyle=2].5[z+2])
g(z) — 21 z 2 z
Qzle—2l.3[z+:])
Since P and @ are polynomials, we can multiply top and bottom by a high enough power of z and

observe that g(2) is actually a rational function of z. Let C' = {e" . 0 <0 <27} be the boundary
of the unit disk. Then for z = € we have

7=

e
Hence

foo %= | G em)
and so

2
Example: Compute /0 a—l—ccif)s(ﬁ) for a > 1.
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6. HOLOMORPHIC LOGARITHMS
6.1. Definition of logarithms.

The exponential function exp(z) = e* is an entire function, so if 2 C C is a connected open set,
and if f : © — C is holomorphic, the function g(z) = exp ( f (z)) is also holomorphic on 2. We
now ask: given a holomorphic function g defined on a connected open set 2 C C, does there exist
a holomorphic function f on Q such that g(z) = ef(2) 2 We would call such a function a logarithm
of g.

We derive some necessary conditions for the existence of a logarithm.

(1) If g has a logarithm on the domain Q, then g(z) = ef(*) #£ 0 for all z € Q since the exponential
function is never zero. /
(2) If g(2) = e/, then ¢'(z) = e/ f'(2) = g(2) f'(2), and so % = f’. Thus if g has a holomorphic
g/

(2)
g(2)

logarithm on the domain €2, the function h(z) = (which is holomorphic on Q if ¢ = 0 has
no roots on §2) has a primitive on .

These two necessary conditions turn out to be sufficient. We have

Lemma 6.1. Let 2 C C be a connected open set, let g : 0 — C be a holomorphic function on §2,

suppose that g(z) # 0 for all z € Q, and suppose there is a holomorphic function f : Q — C which

is a primitive for %. Then there is a constant a € C so that g(z) = exp(f(z) + «) for all z € Q.

Proof. Consider the function h(z) = g(z) e~/(*). Then using the product rule and the formula for
the derivative of the exponential function, we have
W(2) =g'(z) e/ —g(2)e 7@ f'(2) = 0.

It follows that the function h(z) = ¢ where ¢ € C is a non-zero constant. Choose o € C so that
c = e Then
9(2) = h(z) f ) = @ ef () = f @)+

and so f(z) 4+ « is a logarithm for g. This completes the proof. O

Remark: Note that if f; and fo are two holomorphic logarithms of g on a connected domain
Q C C, then

fi(z) = == = f3(2)

for all z € Q, and hence (f1 — f2)'(z) = 0. Since § is connected, it follows that there is a constant
C so that f1(z) — f2(z) = C, and hence

o — eho-ne - M 9
@f2(z) g(Z) ’

and hence C' = 2min for some integer n. Thus if log(g)(z) is one choice of a holomorphic logarithm
of g, the most general holomorphic logarithm has the form g(z) + 2min.

Corollary 6.2. Suppose that 2 C C is a connected and simply connected domain. Let g be holo-
morphic on Q and suppose that g(z) # 0 for all z € Q. Then g has a holomorphic logarithm on
Q.

Proof. Fix a point zg € ©, and for any z € Q let 7(z) be a piecewise-smooth curve joining zy to z.

Define ©
_ q'(¢
(=)= [/(z) 9(¢) §

2/15/12
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This number is independent of the choice of the curve 7(z) since the domain is simply connected,
and we have seen that in this case, f is indeed a primitive for %. We now appeal to Lemma 6.1.
This completes the proof. ]

Corollary 6.3. Let 2 C C be a connected and simply connected open set not containing the point
0. Then there is a holomorphic function log(z) defined on Q so that exp [log(z)] = z for all
z € Q. Iflog; and log, are two such holomorphic logarithms of z, there is an integer n so that
log,(2) —logy(z) = 2min for all z € Q.

When defining log(z), it is often useful to consider the complex plane C slit along a line going
from the origin to infinity. For example, we can consider the complex plane slit along the negative
real axis

Cl={z=z+iyeC:y=0= x>0}
Then if z € CT, there exists unique real numbers r > 0 and 6 € (—7,+m) so that z = rcos(f) +
irsin(@) = re®. The set C' is simply connected, and we can define a branch of log(z) on this set
by setting
log(z) = log(r) + 6,
where log(r) is the usual function defined for » > 0 by

"1
log(r) :/ Zdt'
1

With this definition of log(z), for any o € R we can also define a branch of z* on the set C! by

setting
5 = Tei& S log(z) _ e log(r)+iad _ Taeiae’ —r < 6 < .

S

t

e

o
6.2. Example: Evaluate /
0

Consider the branch of the holomorphic function 2% defined in the plane slit along the negative
imaginary axis; i.e. for z = re® with » > 0 and -5 <0< 37” Let C' = C(R,¢€) be the closed
contour consisting of the interval I_ from —R to —e, then the semicircle C, = ee? with 6 going
from 7 to 0, then the interval I from € to R, and finally the semicircle Cr = R e where 0 < 6 < 7.

The function f(z) = z%(l + 22)7! has one pole inside this contour, at z = i. Since
) =25z i)z =i) 7,
we have X
Res[f(2)]s=i = 5 (20) ",

and since log(i) = log|i| +-i5 = 5 we have

Thus

Now
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by the usual arguments. Also on the integral over the interval —R to —e¢, we have

1 1
25 = |Z|56?.

Thus making the substitution x = —t we have

/ z%(l—i-zz)*l dz = / ]a:|%e%(1+x2)*1 dx
—R

. rR
in
65/t
€

:eig/ zé(1+22)*1d2
Iy

(1+t%)~at

Tt

It follows that

im 1 2N—1 ™ .. ™ im
(1+65)/0 x5 (1 +27) da:zw[cos(ﬁ>+zsm<1—0>} = melo
(o.)
/0 33%(1%‘1'2)_1(1@':%:%56(3(%)

6.3. The Argument Principle.

or

Theorem 6.4. Suppose that f is meromorphic in an open set  containing a closed disk D(a, R).
Let C = C(a, R) be the boundary of this disk, and suppose that f has no zeros and no poles on C.

Then . )
37 | 0= = #D) — #(P),

where #(N) is the number of zeros of f in D(z, R) counted with multiplicity, and #(P) is the
number of poles of f in D(z, R) counted with multiplicity.

Proof. We know that the integral on the left hand side is equal to the sum of the residues of fTI
inside the disk D(a, R). If ¢ € D(a, R) is a zero of order m, then near ¢ we have f(z) = (z—c¢)™g(2)
where g is holomorphic and non-vanishing near c. Then f/(2) = m(z — ¢)™ 1g(2) + (z — ¢)™¢'(2),
and so near ¢ we have

) _ m g

f(z) z—c g2’
It follows that the residue of f'/f at ¢ is m.

Similarly, if If ¢ € D(a, R) is a pole of order n, then near ¢ we have f(z) = (z — ¢)""g(z) where
g is holomorphic and non-vanishing near c. Then f'(z) = —n(z —¢) " 1g(2) + (z — ¢)""¢'(2), and
so near ¢ we have
) _ g
f(z) z—c¢c g(2)
It follows that the residue of f'/f at ¢ is —n. This completes the proof. O

We now give two applications of this result.

Theorem 6.5 (Rouché). Suppose that f and g are holomorphic in an open set Q containing a

closed dism D(a, R). Suppose for every z € C = C(a, R) we have

£ ()] > lg(2)].
Then f and f + g have the same number of zeros on the open disk D(a, R).

2/17/12
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Proof. For 0 <t <1 set Fy(z) = f(2) + tg(z). Then F} is holomorphic in €2, and F; has no zeros

on C(a,R). Let
1 Fl(z)
Z)=— | Lt de
#21) 271 /C Fi(2) :
Then #(Z;) is the number of zeros of F} in the disk D(a, R), and hence is an integer. On the other

hand, it is not hard to see that the integral is a continuous function of £. But continuous, integer
valued functions are constant. This completes the proof. O

Theorem 6.6 (Open Mapping Theorem). Let f be holomorphic and non-constant on a connected
open set Q C C. Let zy € Q, and let wyg = f(z0). Write

f(z) =wo+ Y ax(z — 20)*

k=N

where ay # 0. Then there exist constants € > 0 and § > 0 so that D(zg,0) C 2, and for any w € C
with 0 < |w — wo| < €, there exist exactly N distinct points {z1,...,zn} such that

(a) |zj — 20| <9 for1 <j < N;

(b) f(zj) =w for1<j <N.

In particular, the mapping f is open.

Proof. Our hypothesis is that the function g(z) = f(z) —wp has a zero of order N at zg. We already
know that this zero is isolated. Thus there exists 6 > 0 so that D(zp,d) C Q and so that f(z) # wo
if |z — 29| < 4. Shrinking ¢ if necessary, we can also assume that f’(z) # 0 for 0 < |z — zo| < 4.
The image of the circle C = {z € C : |z — 29| =} is a compact set and does not contain wg. Thus
there exists € > 0 so that if |w — wg| < €, then w is also not an element of C'.

For |w — wo| < € let gw(2) = f(2) —w. Then g, is holomorphic in a neighborhood of the closed

disk D(zp,0), and g, (2) # 0 for all z € C' and |w — wy| < €. Consider

N A G
) =5 /0 au(2)

Then by Theorem 6.4, n(w) is the number of zeros of g,, insider the disk D(zp,d). Thus n(w) is
integer valued. On the other hand,

1 /
n(w) = — / G dz
27i Jo f(z2) —w
which makes it clear that n(w) is a continuous function of w, and hence is constant. Finally, when
w = wy we know that n(w) = N. Thus f(z) — w has exactly N zeros insider the disk D(zp,9).

Moreover, each of these zeros is simple since we have arranged that f’(z) # 0 at these points. This
completes the proof. ]

Theorem 6.7 (Maximum Modulus Principle). Let f be a non-constant holomorphic function on
a connected open set Q@ C C. Then |f(z)| cannot attain a local mazimum at any point z € Q. In
particular, if K C  is a compact subset, then

sup | f(z)| = sup [f(2)
zeK z€0K

2/20/12



COMPLEX ANALYSIS 27

7. THE RIEMANN SPHERE
7.1. Definiton and complex structure.

It is often convenient to add a point at mﬁmty to the set C of complex numbers. We 1ntroduce
a symbol oo, and define the Riemann sphere C to be the set C U {o0}. We put a topology on C
by declaring that a set U C Cis open if and only if either co ¢ U and U is open in C, or oo € U,
and U \ {oc} is open in C and contains the complement of some compact set in C. Thus a basis
for the open neighborhoods of {oo} are the sets {¢ € C|[¢| > R} for R > 0. The Riemann sphere
C is called the one-point compactification of the complex plane C.

We can make an explicit identification between the Riemann sphere C and the unit sphere
Sy = {(x,y,2) € R ’ 22+ y? + 22 = 1} € R3. We identify the complex plane with the hyperplane
{(z,y,2) € R® : 2z =0} so that 2 +iy € C corresponds to the point (z,y,0) in the hyperplane. For
every point p = (z,y, z) € So with z # 1 we let m(p) be the point of intersection of the line joining
(0,0,1) and p = (z,y, z) with this hyperplane. We also let 7(0,0,1) = +o0.

Explicitly, we can check that 7 : So — C is given algebraically by setting

=i if 2 < 1,

m(z,y,2) =
00 if z=1.

Then the mapping 7 is one-to-one and onto, and that the inverse of ® is given by
7 Ha +bi) = (Aa, \b, 1 — \),
7! (00) = (0,0,1)
where

a2 +bv2—1

A= ———.
a?+b+1

We now understand C as a set and as a topological space, but we also want to understand it as
a compled manifold; that is, we want to understand what it means for functions define on or with
values in C be be holomorphic. We do this by considering two special open subset of C:

Up={peC:p#+oo},
Up={peC:p#0}
U, is nothing but our original copy of the complex plane C, and
UNUay={2z€C: z#0} =C"
Moreover there is a homeomorphism ® : Uy — C given by
27V if Uy p=2# 400,
®(p) =
0 if Uy 2 p=—+o0.

We think of ® as giving complex coordinates on the open set Us. Now if W C Cis openanp € W,
there are three possibilities:

(a) p =0, in which case there exists € > 0 so that {z € Uy : |z]| < e} C W;
(b) p = +o0, in which case there exists R > 0 so that {z € Uy : |z| > R} C W,
(¢) p# 0 and p # 400, in which case there exists 6 > 0 so that {z € C : |z —p| < d} C U1 NUs.
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Now let W C C be an open set, and let f : W — C be a continuous function. We want to
define what it means for f to be holomorphic. Let p € W and let f(p) = g € C. There are four
possibilities:

(1) p # 400 and g # +oo: In this case there is disk D(p,e) C W N Uy, and we require that f

restricted to that disk be holomorphic in the usual sense.

(2) p # 400 and g = +oo: In this case there is disk D(p,e) C W N Uy, and we require that f
restricted to the punctured disk D(p,e)* = {z € C : 0 < |z — p| < €} have a pole at p.

(3) p= 400 and g # +oo: In this case the function g(z) = f(z~!) has an isolated singularity at 0,
and we require that 0 is a removable singularity, with g(0) = q.

(4) p = 400 and g = +oo: In this case the function g(z) = f(z~!) has an isolated singularity at 0,
and we require that 0 is a pole; i.e. the function h(z) = f(27!)~! has a removable singularity
at z = 0 with h(0) = 0.

7.2. The Complex Projective Line.

We can also identify C with the complex projective line. We define an equivalence relation
on C? by requiring that (z1,22) ~ (w1, ws) if and only if there is a non-zero complex number A
such that A(z1,22) = (w1, ws). Let CP! denote the set of equivalence classes of C?\ {(0,0)}. If
(21,22) € C?\ {(0,0)}, then we write [21, 20] for the corresponding point in CP!. (These are called
the homogeneous coordinates.) Note that

(21, 22) ~ (21/22,1) if 29 # 0,
(21,22) ~ (1,0) if Z9 =0
We can then identify z € C with the equivalence class of (z,1) in CP!, and identify {co} with the

equivalence class of (1,0).

7.3. Fractional linear transformations.
Let T = [CCL Z] be an invertible 2 x 2 complex matrix. Then 7' defines an invertible linear
transformation from C? to C? given by
T [zl] _ [azl + bzz] .
29 cz1 + dza
If ~ is the equivalence relation defining the complex projective line, it is clear that

(21, 22) ~ (wi,wy) = T[Z%T[Zﬂ

Thus T induces a mapping T:C—C. Itis easy to check that the mapping is given explicitly by

‘C’ji'fl ifzeCand cz+d#0,

o0 if ze€ Cand cz+d =0,

< if z=o00 and ¢ # 0,

00 if z=00 and ¢ =0.

2/22/12
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We usually abbreviate this by simply writing
~ az+b a+b/z
T = =
(2) cz+d c+d/z
Wlth the understanding that d1v1d1ng by 0 gives oo, and dividing by oo gives 0. It is clear that
Tis a holomorphic mapping from C to C. Note that if A € C with A # 0, then the fractional

. . . . bl . .
linear transformation corresponding to the matrix } is the same as that corresponding to the

d
. |Aa b . a b . . . .
matrix VEBVIE Thus if det ¢ d # 0, the corresponding mapping is also given by a matrix
with determinant 1. Thus we usually restrict our attention to the mapping
a b ~ az+b
SL(2,C) > [c d] —T(z) = ot d

Both SL(2C) and the set H(é) of holomorphic mappings of C to itself are groups, with group
operation given either by matrix multiplication or composition.

Proposition 7.1. The mapping ~ : SL(2,C) — H(é’) 18 a group homomorphism, and the kernel
consists of £1.

Proof. The proof that ~ is a group homomorphism is an easy algebraic computation. If T' =

[i Z] € SL(2C) and if T is the identity mapping, then for every z € C we have

_az+b

ez td
Setting z = 0 shows that b = 0 and setting z = +o00 shows that ¢ = 0. Then § = 1. But since
ad = 1 it follows that eithera =d=1ora=d = —1. O
Corollary 7.2. Every fractional linear transformation z — Zjig s a one-to-one and onto mapping

of@ to itself, and the inverse is again a fractional linear transformation.

Corollary 7.3. If a fractional linear transformation z — a”b 7 Jives the point 0, 1 and +oo, then
the mapping is the identity.

Lemma 7.4. If a,b,c are three distinct points in @, then there is a unique fractional linear trans-
formation taking a to 0, b to 1, and ¢ to oo.

Proof. If none of a, b, ¢ are the point 400, the fractional linear transformation

j;<z):2—a b—c

z—cb—a

has the required properties. If a = +o00, the fractional linear transformation
b—c

z—c

has the required properties. If b = +oo, the fractional linear transformation

T(z) =

~ z—a
T(z) =
(2)=——
has the required properties. Finally, if ¢ = 400, the fractional linear transformation
~ z—a
T(z) =
(2)=3—

has the required properties. Uniqueness of the mapping follows from Corollary 7.3. This completes
the proof. O
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Theorem 7.5. Let ' : C — C be a holomorphic functions which is one-to-one. Then F' is given
by a fractional linear transformation z — gzzj_rg with ad —bc = 1, and the mapping is also onto, with
a holomorphic inverse.

Proof. Let F(0) = a, F(1) = b and F(4+00) = ¢. Since the mapping f is one-to-one, it follows
that {a, b, c} are three distinct points in C. Let S be the (uniques) fractional linear transformation
which carries a to 0, b to 1 and ¢ to +00. Then the composition G(z) = S(F(z)) is also a one-to-one

holomorphic mapping of C to itself which fixes 0, 1, and oco. It suffices to show that G is the identity
mapping, since then F(z) = S~1(2).

The function H(z) = G(z71) restricted to z € C* has an isolated singularity at z = 0. Since
this mapping is one-to-one, the singularity cannot be essential. Since |H(z)| — oo as z — 0, the
singularity cannot be removable. Thus it must be a pole, and since H is one-to-one, the order of
the pole must be exactly 1. It follows that

G(="1) = ~g(2)

where g(z) = 2G(z!) is holomorphic on C. But
G(w)

li = lim ——
ZLI&Q(Z> wlir%) w

exists since G(0) = 0. Thus g is a bounded entire function, and hence is constant. The constant
must be 1 since G(1) = 1. It follows that G(z) = z. This completes the proof. O

Definition 7.6. Let {z1, 22, 23,24} be four distinct points on the Riemann sphere C. The cross
ratio of the points is the complex number

ﬁ% lf {21722723724} - (C)

S if 21 = o0,
C(z1,29,23,24) = % if 29 = 00,

% if 23 = o0,

% if z4 = c0.

Note that if F' is the unique fractional linear transformation taking zs to 1, z3 to 0, and z4 to oo,
then F(z1) = C(z1, 22, 23, 24)-

Lemma 7.7. Let G(z) = (az + b)(cz +d)~! be an arbitrary fractional linear transformation, and
let {z1, 29, 23, 24} be four distinct points on the Riemann sphere. Then

C(z1, 22, 23, 24) = C(G(21), G(22), G(23), G(24)).-
In other words, the cross-ratio is invariant under fractional linear transformations.
Proof. Consider the two fractional linear transformations
z — C(z, 29,23, 24),
z— C(G(z),G(22),G(23),G(24)).

Since they both take z5 to 1, z3 to 0, and z4 to co, they are equal, and the lemma is that statement
with z = z1. O
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Lemma 7.8. Let G(z) = (az+b)(cz+d)~! be an arbitrary fractional linear transformation. Then
the image under G of the real azis is either a straight line or a circle.

Proof. Let t € R and let w; = G(t) = (at +b)(ct+d)~!. Then we can solve for ¢ in terms of w; and
get
—dwt + b o

cw; — a

Sm [_dwt—Fb] —0.

cwy — a

t € R.

Thus w; satisfies the equation

If we write this out in terms of w; = x; + iy we see that we either get the equation of a circle or
of a straight line. O

Lemma 7.9. The image of a straight line or circle under an arbitrary fractional linear transfor-
mation is again either a straight line or circle.

7.4. Conformal mappings.

Let f be a function which is holomorphic in a neighborhood of a point p € C, and suppose
f(p) = q € C. The f induces a mapping from the set of vectors with tails at p (the tangent space
at p) to the set of vectors with tails at g (the tangent space at q) as follows. Let v : (—¢,+€) — C
be a differentiable curve with v(0) = p. Then +/(0) is a tangent vector at p. The new curve
I'(t) = f('y(t)) then has the property that I'(0) = ¢, and I”(0) is a tangent vector at ¢q. But it
follows from the Cauchy-Riemann equations that

= L (r6))],_, = FGO)(0) = 11 ).

Thus the vector 7/(0) is transformed to the vector f’(p)y/(0), which is just multiplication by a
complex number. Since multiplication involves a stretching and a rotation, we see that holomorphic
mapping preserve the angle between curves. We say that holomorphic functions are conformal.

r'(0)

7.5. Automorphisms of the unit disk.

We have seen that any holomorphic mapping F' : C — C which is one-to-one is given by a
fractional linear Atransformation, and hence is a biholomorphic mapping. Thus we have characterized
the group Aut(C) of biholomorphic mappings of the Riemann sphere. We now want to ask similar
questions about two other domains: the unit disk D = {z € C : |z| < 1} and the upper half-plane
U ={z e C : Qm[z] > 0}. In this section, we deal with the case of the unit disk.

We begin by giving some examples of Aut(DD). Let a € D, and consider the fractional linear

transformation

Z—« a—z
wa(z)_dzfl_lfdz‘
Note that
det [% —a] :—1+]a]2<0
a -—1

so this fractional linear transformation is non-degenerate. (If we divide by ||?—1, the corresponding
matrix belongs to SL(2,C)). Thus 1, is a biholomorphic automorphism of C. It follows from a

2/24/12
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homework problem that 1, maps D to itself. We can also check this by observing that

l—«o 11—«
]. == = :1
a0l = | 125 | <=2 -1
-1 —« 1+«
a1 = | 5| = || = 1
1 — 1 —
) pr = :1.

Since ¥, takes three points on the unit circle to points on the unit circle, and since fractional linear
transformations carry circles to circles, it follows that 1, carries the unit circle to itself. Note also
that

Val0) =a Ya(a) = 0.
In fact
vt (e Ya@)—a _(zma)—a@z-1) _z—|of’z _
Vo 0 Pa(z) = ahe(z) — 1 a a(z—a)—(az—1) - 1 [af? =

Thus v, has period 2.
Next, let 8 € R, and denote by Ry the fractional linear transformation
Ro(z) = €2,
This clearly carries the unit disk to itself, and is just a rotation by the angle 6. It now follows that
if « € Dand 8 € R, then the composition
Ryova(z) = ¢/ +—
is also an element of Aut(D).

Lemma 7.10. Let f : D — D be holomorphic, one-to-one, and onto, with holomorphic inverse
f~L. Then there exist € R and oo € D such that

f(z) = e

Proof. Since f : D — D is one-to-one and onto, there is a unique number o € D with f(a) = 0.
Consider the mapping

1—az

9(2) = [ o Ya(2).
Then g : D — D, and ¢g(0) = 0. It follows from the Schwarz lemma (see the homework) that for
every z € D we have

9(2)| < Iz].
Similarly, the inverse g=! = f~lov 1o f~t = 9,0 f~! maps the unit disk to itself, and g=(0) = 0
Again applying the Schwarz lemma, we have

97! (w)] < Jul.

Putting these two estimates together, it follows that |g(z)| = |z| for all z € D, and using the
Schwarz lemma one more time, it follows that g(z) = e?z. Since 94 0 1, is the identity, this gives
the desired result. g
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7.6. Automorphisms of the upper half-plane.

Lemma 7.11. Let M = [CCL Z

fractional linear transformation

} € SL(2,R) be a real 2 x 2 matrixz with determinant 1. Then the

az+b

cz+d

is a biholomorphic mapping of the upper half plane to itself. Conversely, every automorphism of U
is of this form. The mapping SL(2,R) — Aut(U) is a group homomorphism which is surjective,
and whose kernel s +1.

Tu(z) =

8. THE INHOMOGENEOUS CAUCHY-RIEMANN EQUATIONS

We have seen that holomorphic functions on an open set 2 C C are precisely the solutions on §2
of the homogeneous equation

ou
As we will see, it is of interest and importance to consider the corresponding inhomogeneous
equation

%) =g(2),

where g is a ‘given’ function or measure or distribution on €2, and u is the unknown.

8.1. The generalized Cauchy formula.

Recall that if z = z + iy so that Z = z — iy, we write dz = dx + idy and dz = dx — idy. Also
recall that the wedge product of differential forms is skew-symmetric. Thus we have

dz Ndz = (dz + idy) A (dx — idy) = dx A dx — idx A dy + idy A dx + dy A dy = —2idx A dy.

Theorem 8.1 (Complex form of Green’s Theorem). Let Q@ C C be a bounded open set whose
boundary consists of a finite number of piecewise-smooth curves. Let ¢ be a function of class C* on
the closure of Q2. Then

__ ([ 9 =
| etrac=~ [[ FEyacnd
where d¢ A d¢ = —2i dx dy.

Proof. Writing ¢ = x + iy and using the real version of Green’s theorem in the plane we have

/ sO(C)dC—/ o(z,y) dx +ip(z,y) dy
o0 o0
—//Q [igi(x,y)—g(;(%y)} dx dy

B 110¢ O0p .
—//QQ[ax(fv,y)+l@(ﬂc,y)}2ldwdy
Iy

:_/Qag(g)dCAdC.

3/2/2012
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Theorem 8.2. Let Q2 C C be a bounded open set whose boundary consists of a finite number of
piecewise-smooth curves. Let ¢ be a function of class C' on the closure of Q. Then for z €

1 dg A dg
Plz) = 27 Ja0 C - z 2m // '

where d¢ A d¢ = —2i dx dy.

Proof. Fix z € Q, and choose € > 0 so that the disk D(z,2¢) = {¢ € C : |z —(| < €} is contained in
Q. Now apply Theorem 8.1 to the open set Q. = Q\ D(z,¢), and the function ¢ — (¢)(¢ — 2)~ L.
Since (¢ — z)~! is a holomorphic function of ¢ in ., we get

f £ = [ G0
0. ¢ .
Aﬂeﬁidgzéﬂﬁdg—[w(u)é@dg
[ et [ o ene

(<) :
—=d({ — .
/8D(z,e) ¢—=z ¢ 27TZ(10(Z)

This completes the proof. [l

Now

But as € — 0 we have

Remark: Note that in terms of real coordinates

s [, 102 =5 [f o

Theorem 8.3. Let p be a measure with compact support in C. Set

= [ auc

da: dy

3/5/12

Then

(1) w is a holomorphic function in the complement of the support of p.

(2) If w C Q is an open set and if p = ﬁ(pdz A dZ on w where ¢ € C*(w) for some k > 1, then
u € CF(w) and

o) =(2)

for all z € w.
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Proof. The proof of statement (1) is clear. To prove (2), suppose first that w = C. Then ¢ is a
compactly supported C* function on C, and we can write

- / / (¢ = )~ du(<)
- — // “Ld¢ A de
= // “Ldedy

= /C oz — (@ +iy) (o +iy) ™ dw dy.

Since (z + iy)~ " is integrable, (check this using polar coordinates) we can differentiate under the
integral sign k-times, and see that u € C¥(C). Moreover, we get

o= %(zwwz'y))(xﬂy)—ldxdy

= // “Ldedy
:2m// “Ld¢ AdC

= (2

-1

where the last equality follows from Theorem 8.2 with 2 a large disk containing the support of ¢.

Now for an arbitrary w containing z, choose x € C(’f(w) with x({) = 1 for ¢ near z. Then
w=xp~+ (1 —x)pu. We can apply our first argument to xu = %m.xgo, and z is outside the support
of (1 — x)u, and so this contributes a holomorphic error. O

8.2. The Runge Approximation Theorem.

Theorem 8.4 (Runge). Let Q C C be an open set, and let K C € be a compact subset. The
following conditions are equivalent:

(1) Ewvery function which is holomorphic in some open neighborhood of K can be uniformly approz-
imated on K by a function which is holomorphic on Q.

(2) The open set @\ K = QN K¢ has no component which is relatively compact in €.
(3) For every zp € Q\ K, there exists a function f holomorphic on Q such that

|f(20)] > sup [ f(z)].
zeK

Proof that (2) = (1). Suppose that (2) is satisfied. We want to show that the closure of the set of
restrictions to K of functions holomorphic on €2 is dense in the set of functions holomorphic in some
open neighborhood of K. If this were not the case, we could find a linear functional on the Banach
space of all continuous functions on K which is zero on the restrictions of functions holomorphic on
2, but is not zero on some function F' which is holomorphic in some (smaller) open neighborhood
W of K. The set of bounded linear functionals on C'(K) is the set of finite measures on K.

Thus we must show that if du is a measure on K and if [ f(2)du(z) = 0 for every f which
is holomorphic on €, then it follows that [, F(z)du(z) = 0 for every function F holomorphic in
some (smaller) open nelghborhood W of K.

3/7/12
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For z € C\ K set
o) = [ (== autc)
For = ¢ 2, we have
P9 =k [ (¢~ du(0) =0
K

since the function ¢ — (¢ —2)7*~! is holomorphic on Q. Tt follows that ¢(z) = 0 for z ¢ Q. Since ¢
is holomorphic in the complement of K, it follows from the identity theorem that ¢(z) = 0 on every
component of the complement of K which intersects C \ K. But according to (1), every component
of the complement of K intersects the complement of Q. It follows that ¢(z) =0 for z ¢ K.

Now suppose that F' is holomorphic in an open set W containing K. Choose x € C§°(W) such
that x(z) = 1 for z in some neighborhood of K. Let z € K. Then from the generalized Cauchy
integral formula, we have

F(z):F

/ / dg A dC
~ omi —z
/ / d( AdC
~ omi -z’
since F' is holomorphic on the support of x. We now 1ntegrate F' against du, and use Fubini’s
theorem to get
dC A dC
d d
]C< (2) du(z /[ 2WZV/)[ — } p(z)
- // /c dn(=)] dc  dC
d¢ N d
o | / P(¢) dC N dC.

Now ¢(¢) =0 for ( ¢ K, and ETE(C) = 0 in some nelghborhood of K since y is identically 1 there.
It follows that the integral is zero, which completes the proof of (1).

Proof that (1) = (2). We show the contrapositive: if (2) is false, then (1) is false. Thus suppose
that there is a connected component U of Q2 \ K which is relatively compact in Q. Choose zy € U.
Then the function fo(z) = (2 —29) ! is holomorphic in a neighborhood of K. If statement (1) were
true, we could find a sequence of functions {f,} holomorphic on ©Q which converges uniformly on
K to fy. By the maximum principle applied to the function f,, — f, it follows that the sequence
{fn} also converges uniformly on U to a function Fy. We have F' = fy on the boundary of U, and
so (z —29)F(z) =1 for z € OU. It follows that (z — z9)F(z) = 1 for all z € U, and this leads to a
contradiction when z = zg. Thus (1) cannot be true. O

Note that so far, we have established that (1) <= (2).

Proof that (3) = (2). Again we show the contrapositive: if (2) is false, then (3) is false. Suppose
that there is a connected component U of 2\ K which is relatively compact in €. Then the closure
U C €, and in particular, the boundary of U is contained in K. Let z9 € U so z ¢ K. By the
maximum principle, for every f which is holomorphic on €2 we have
[f(z0)l < sup[f(2)] = sup [f(2)] < sup [f(2)],
zeU zedU zeK
which contradicts (3). O

3/9/12
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Proof that (1) and (2) = (3). Let zp € 2\ K, and choose a closed disk D(zg, €) contained in the
connected component of 2\ K containing zg. In (2), replace K by K U D(zg,€). This is a compact
subset of 2, and the components of Q\ (K U D(zo,€)) are the same as those of 2\ K except that
D(zp, €) has been removed from one of them. Thus we can apply (1). The function which equals 0
near K and equals 1 near D(zp, €) is holomorphic. By (1) we can find a function f holomorphic on

Q with |f(z)| < 3 on K and |f(z) — 1| < 1 on D(zo,€). This gives (3). O

8.3. The Mittag-Leffler Theorem.

Theorem 8.5 (Mittag-Leffler). Let Q C C be open, and let {z1,22,...} be a countable discrete
subset of Q. For each j let

Nj
Pi(¢) = Z a; ¢
k=1

be a polynomial of degree N;. Then there exists a meromorphic function f:Q — C with poles only
at the points {z;} such that for each j the function

N;

-5~ - Xy
J k J

=1

has a removable singularity at the point z;.
Proof. Suppose first that 2 # C. For w € ) let
do(w) = inf |w —
() = inf jw (|

be the distance from w to the complement of {2. Then dg is a continuous function on . In fact,
if wy,wy € Q then for any ¢ ¢ ) we have
do(w2) < |¢—wa| < |C—wi| + Jwy —wy
and hence
dQ wo) — W2 — W1 S inf C—wl :dQ w1y ).
(12) = fuz = | < fnf |C = wal = da(w)
It follows that
do(wz2) — da(wi) < |wg — w1 |
and reversing the roles of w; and wsy, we see that
|da(ws) — do(w1)| < |we — w1l

which shows that dg is Lipschitz continuous. Given w € 2, let (; € C\ Q be a sequence of points
such that do(w) = limj_ |w — (;|. The set of points {(;} is bounded, and so we can find a
convergent subsequence. It follows that if w € Q, there exists at least one point (,, ¢ €2 so that

do(w) = |w — Cul.
We begin the proof of Theorem 8.5 by constructing an exhaustion of the open set €2 by compact
subsets. Thus for each positive integer N let
{fweQ: |w <N and do(w) > N7'} if Q #C,
KN =
{weQ:|jw <N} if Q=C.

Clearly Ky is a bounded subset of €2. In fact we show that it is closed, and hence compact.
For suppose {w;} is a sequence of points in Ky converging to a point wg. First of all we have

3/12/12
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lwg| < limsup,_,, |w;| < N. Next, suppose that dq(wp) < N~!'. Then there exists ¢ ¢ Q and
0 <e< N7!sothat lwg — (| < N7! — €. Since lim;_ o w; = wo, there exists L so that for | > L
we have |w; — wo| < e. But then

lwi — ¢ = |(w; — wo) + (wo — )| < Jwy — wo| + Jwg — (| < e+ N'—e=N"",

and so dqo(w;) < N~!, which is a contradiction. It follows that wg € Q and dq(wp) > N~1. Thus
each K is a compact subset of 2.

Now let U be a component of Q\ K. Suppose that U is relatively compact in Q. Then U C Q
is compact. The function dg is continuous on U, and attains its minimum at some point wq € €.
This minimum cannot be zero, since do(w) > 0 for all w € . Also, the minimum cannot occur
at an interior point of U, since we could always move in a direction to decrease the distance to
the complement of 2. Thus the minimum must occur on the boundary of {2, which is contained in
Ky. Tt follows that do(w) = N~! for all w € U, and so in fact U C Ky, which is a contradiction.
Thus no component of the complement of K in €2 is relatively compact in €2, which means we can
apply Runge’s theorem (Theorem 8.4) to the pair Ky C . Note that the sequence of compact
sets {K,,} is an exhaustion of € in the sense that

o0
Ky Cint(Kny1) C Kny1, and Q= | ] Ky.
N=1

Since the points {z;} are a discrete subset of Q, for each N, only finitely many of the points
belong to each K. Let

Elz{jGN : ZjGKl}, and
EN:{jGN : ZjGKN_H\KN} if N > 1.

Then each Fy is a finite set, and every j > 1 belongs to exactly one Ey. For N > 2 the function

)= 3 B()

JEEN

is a finite sum of meromorphic functions, and is holomorphic in a neighborhood of the compact set
K. Using the Runge approximation theorem, there is a function hy holomorphic on 2 such that

sup |gn(z) — hn(2)] <27V
zeKn

Note that gy — Ay is meromorphic on all of €2, and is holomorphic on K. It follows that the
function

f(Z)ZZPy( ! ,>+i(9N(2)—hN(Z))

Z = Zj

jeE N=2
=Y B )+ [ X m() - )
j€E: 77 N=2 jeEn J

converges uniformly on compact subsets of {2 to a meromorphic function with the desired properties.
This completes the proof. O
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8.4. Solving the inhomogeneous Cauchy-Riemann equation in C*((Q2).

It follows from Theorem 8.3 that if ¢ € C§°(C), there is a function u € C*>(C) such that
%(z) = p(z). In fact, we can take

we) = o [0 BEL

We can extend this result as follows:

Theorem 8.6. Let Q@ C C be open, and let ¢ € C>®(Q). Then there exists u € C>*(§) with
%(z) = p(z) for all z € Q.

Proof. Choose a sequence of compact subssets { Ky} of Q so that Ky C int(Kn4+1) C Kn41, so
that @ = Ux_; K, and so that we can apply the Runge approximation theorem to each pair
(Kn,Q). For each N > 1, choose a function ¢ € C§°(C) such that ¥)n(z) =1 in a neighborhood
of K, and the support of ¢y is a compact subset of Ky 1.

The function pn(2) = ¢¥n(2)¢(2) belongs to C5°(C), and we can choose a function uy € C*°(C)

so that 9
o (2) = v (2) = U (2)e(2).

Note that P

55 uv+1 — un](2) = (Un11(2) = ¥ (2) o (2)
and this is zero in a neighborhood of K. Thus uy4+1 — un is holomorphic in a neighborhood of
K. By the Runge approximation theorem, choose a function hy which is holomorphic on €2, and
such that

Se%) lunt1(2) — un(2) — hy(2)] < 2N, (8.1)

Consider the sum -
u(z) = w1 (z) + Z [un11(2) — un(z) — hn(2)].
N=1

By the estimate in equation (8.1), this series converges uniformly on compact subsets of Q to a
continuous limit. Moreover, on the compact set K, the terms in the sum

oo

> luarsa(2) —un(2) — ha(2)]

M=N
are all holomorphic. Thus uniform convergence implies that this ‘tail’ is holomorphic, and hence of
class C™® on the set K. Since the sum wuy + Z]\N[;l [urr+1 —upr — hag) is a finite sum of functions of
class C*, it is also infinitely differentiable. It follows that the function w is infinitely differentiable,
and it is now clear that %(z) = @(z) for all z € Q. O

8.5. The cohomology version.

Theorem 8.7. Let 2 C C be open, and suppose that 2 = U;’il Q1; where each §; is open. Let g; ;
be a holomorphic function on §2; N §Y;, and suppose the collection of these functions satisfy:

(a) gij(2) + gji(2) =0 for all z € Q; N Qy;

(b) gij(2) + 9jk(2) + gri(2) =0 for all z € Q; N Q; N Q.

Then for each j there exists a function g; holomorphic on the open set ; so that
9i,i(2) = gi(2) — g;(2)

for all z € ; N Q;.
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Proof. Let {¢;}, i = 1,..., be a partition of unit subordinate to the cover {€;}; this means that
i € C°(y,), all but finitely many of these functions vanish on any compact subset of €, and

Y i¢(z) =1 on Q. Now for z € , define
Z‘Pk 2) G (2)-

Then h; extends (as zero) to a function in COO(QZ»).
First observe that if z € ; N Q; we have

hi(z) — hj(z) = Z@k(z)(—gmk,z‘(z) + 9my..i(2))
— Zcpk (i gy (2) + Gy 5(2))
= - Z e (2)g5(2)
k

= 9i,j(2)-
Thus {h;} is a almost a solution, except that it is not holomorphic. However
Oh;  Oh; _ 0gi;

0z oz 0z
S0 5
o(z) = 8—;(2) if ze O

is a well-defined smooth function on 2. Choose u € C* so that % = . Then h; —u is holomorphic,

and satisfies the requirements of the theorem. ]

9. THE GAMMA AND BETA FUNCTIONS

9.1. Preliminary definition of the Gamma function.
For Re[z] > 0 define

I'(z) = / e 't*"ldt = lim et —,
0 e—0 J. t
N—+o00
where the improper integral converges at +oo for any complex value of z, and the improper integral
converges at 0 since Re[z] > 0. The integral converges uniformly for z in compact subsets of the
right half plane, so this integral formula defines a holomorphic function, called the Gamma function

in the right half plane. Note that the measure dt on the positive real axis has the property that if

o > 0 then " dt
[ o= [ iof
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9.2. Elementary properties. 3/19/12

N
We have I'(1) = lim (o feN etdt =lim o —e ! =lim .o [6_5 - e‘N] = 1. Next,
N—+o0 N—+o0 € N—+o00
using integration by parts, if Re[z] > 0 we have

N
I'z+1) = lim e 't dt

N

e—0 dt e—0 6 dt

It now follows easily that we have the following facts:

(A) If Relz] > 0 then
I(z+1) =2T'(2).

(B) For any positive integer n > 1, we have

oo
nl=T(n+1)= / et dt.
0

(C) For any complex number z with Re[z] > 0 and any positive integer m > 1 we have

I'(z+m)

F(Z):z(z—i—l)---(z—i—m—l)'

(D) For any real numbers s,p > 0 we have

9.3. Meromorphic continuation.

Lemma 9.1. There is a meromorphic function defined on the complex plane which agrees with the
Gamma function T'(z) for Re[z] > 0. This function (also denoted by I") has poles precisely at 0 and
the negative integers. The poles are all of order 1, and if m is a non-negative integer, the residue
of T' at —m is (—1)"[m!]~L.

First Proof. For Re[z] > —m define the function

I'(z+m)
241 (z+m—1)

gm(Z) = Z(
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Since Re[z + m] > 0, this function is clearly meromorphic, and has simple poles precisely at the

points {0, —1, —2,...,—m + 1}. Moreover, the residue at the point —m + 1 is
F(=m+1+m)
Res(gm)| .1 = Cm+D)(—m+1+1)-(—m+1+m-—2)
_ I'(1)
T CmrDEm A2 (<2 (D)
_ (=pm!
 (m -1

But now if Re[z] > 0, it follows that g,,(z) = I'(2) by remark (C) above. Thus the Gamma function
extends as a meromorphic function to Re[z] > —m, with the required poles. Since m is arbitrary,
this completes the proof. ]

Second Proof. Put
H(z) :/ e tt*Lat.
1

This improper integral converges for all complex numbers z, and the convergence is uniform on any
compact set in C, so H is in fact an entire function. On the other hand, for 0 < ¢ < 1, we can
expand the function e~ as a Taylor series

—t = _1mm
e :Z(m? t

m=0

which converges absolutely and uniformly. Thus for fe[z] > 0 we can write

(=1
Z ( ? tm+z_1 dt
m!

e —1)™ 1
— § : ( ? / tm+z—1 dt
m: 0

I
Nk
S| L
]

z4+m’

But this series converges for all complex numbers z ¢ {0,—1,—2,...}. In fact, if |z| < M, then for
m > 2M we have |z +m| > m — |z| > 2M — M = M and so

< — C>01<
<9 X wsar

converges to a holomorphic function on the disk {z €

NE
i
B

z m

m=2M T

=D™ 1
m!  z+m

Dz < M while the finite sum ZQM L ;L), - J}m is a rational function with simple poles at the

pomts {0,— ,—2M + 1}, and with the specified residues. This completes the proof. O

Thus the infinite series Y~ 5,
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9.4. The Beta function.
For Re[a] > 0 and Re[5] > 0, define the Beta function

B(a, ) = /01(1 — )Pt ar,

Making the change of variables t = 1 — s we see that

43

B(a,p) = B(8,a). (9.1)
We can also make the change of variables
L R P
14+ s 1+s
1
dt = d
T
1—t= !
1+s
and we have
oo ds
B , — 1+ -« ﬂ—l 1_|_ l—ﬁ
(@)= [T s

00 Sﬁ—l
:/ ————ds.
0 (]. + S)a+ﬁ

This function of two complex variables is closely connected to the Gamma function. We prove:

Lemma 9.2. For Re[a] > 0 and Re[F] > 0

T'(a)T(B)
D(a+ 3)

Proof. Making the change of variables v = us we have

= B(a, f).

o0 d o0 d
M) () = / e~y 24 e~vB &Y
0

u 0 v

:/ |:/ efufvua,uﬁ l} au
0 0 v u
_ / - [ / % muus ot B @] du
0 0 S u
_ /OO § [/OO pull+s) @} ds
0 0 u S
-l e
o (L4s)et8L ), ul s
r Ty
== (Oé -+ ﬁ) /0 W S

= F(a + /8) B(Oé, ﬁ)?
which gives the required identity.

(9.2)
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9.5. The Euler reflection formula.

Theorem 9.3. For all z € C\ Z we have
T

M1 —=2) = (9.3)

sin(mz)’
Proof. First suppose that u € (0,1) so that 1 —wu € (0,1). Then
Mu)T(1—u)=T(u+1—u)Bu,1—u)
=T(1) B(u,1 — )
= B(u,1 —u)

oo u—l1
= / 5 ds.
o 1+s

We evaluate this integral using a contour ¥ = ¥(R, €) consisting of the interval (e, R), then a circle
centered at the origin of radius R taken counterclockwise, then the interval (R,¢), then a circle
centered at the origin of radius € taken in the clockwise sense. We also take a branch of the function
2%~1 with value |z[“~! on the first interval (e, R), but has the value ™41 |zu=1 = 2miu||u-1
when we return to the real axis. The only pole of the function 2%~1(1 + 2)~! inside X is at the
point z = —1. Thus

u—1 u—1
/ i dz:27riRes<Z )
w142 1+2

The integral over the circle of radius R tends to zero as R tends to infinity. In fact the length
of the curve is on the order of R, but the size of the integrand is on the order of R*~2, and so we
can estimate the integral over the large circle by a constant times R*~! which tends to zero since
u — 1 < 0. Similarly, the integral over the circle of radius € tends to zero as € tends to zero since
the length of the curve is €, while the size of the integrand is ont he order of €*~!, and we estimate
the integral by €* — 0 since u > 0. Thus we get

00 Su—l ) )
/ ds [1 — 627”“] = 2mie™
0

| =2 (=1)* = 273 ™) = _9je™,
e

1+s
and hence
0 Su—l e
/ ds = ————
0 1 + s e27nu -1
B 211
T emiu _ g—miu
B T
 sin(mu)’
Thus we have established that -
N'wI(l—u)= ———
() (1 =) sin(mu)

for all w € (0,1). However both sides are meromorphic functions, and it follows that we have
equality everywhere. This completes the proof. O

1
Corollary 9.4. / e dr =T <2> = /7.

R

Corollary 9.5. The Gamma function I'(z) is never equal to zero. The function T'(z)~! is an entire
function with simple zeros at the points {0,—1,—2,...}, and it vanishes nowhere else.
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9.6. Sterling’s Formula. 3/23/12
We want to study the behavior of I'(z + 1) for = real and large. We have

Theorem 9.6 (Sterling’s Formula). For x large and positive
T\ T
Mz+1)~ <7> 2.
e
Precisely, this means that

lim F(x—i—l)[(%)w 27rxrl:1.

Tr——400

Proof.

F(.Z‘ + 1) = / e LT dt = / et log(t) dt = / ef(z,(t) dt
0 0 0

where ¢(t) = t — xlog(t). The function ¢ is convex, and in general, the main contribution to
integrals of this sort come from the region near where ¢(t) takes on its minimum. But ¢'(t) = 1—%
and ¢"(t) = ;5 so the minimum occurs when ¢ = z. If we make the change of variables t = s + ,
then the maximum occurs when s = 0. We have

[e.9] 00 ‘
F(x + 1) = / e STt log(s+x) ds = eferxlog(x) €_S+$10g(1+§) ds,
—z .

SO

T

e+1)[(2)" vars] o ﬂ% / °° o strlog(12) 4o

—ty/ztx log<1+ﬁ) dt

:\/12?/;6
_ \/%/_ﬁexp [—x(\/tg—log <1+\%>] dt.

Thus to prove Sterling’s formula, it suffices to prove that

xgrfoo\/% 7 exp [—:mb(\/%)] dt = 1.
vz

where for —1 < s < 400,
P(s) = s —log(1+ s).

Let us begin by trying to see why this is plausible. (A rigorous argument will come later.) For
|s| <1 we have

SV RN
w(s):s—log(l—i—s):s—zismzz s™.
m=1 m m=2 m
Thus for |t| < /z,
t ) S (D LA ACO Ny (R D LU
) —=) =2 — = =
w(ﬁ mz% m x2 m§:2 m g2 !
N 3vVr 4dx  Sayr
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For ¢ fixed, it is clear that

, t 1,
L W(ﬁ) =3

Thus Sterling’s formula would seem to follow from the fact that

1 o0 1
exp [—2752} dt = 1.

2 )
To make this argument rigorous, we need the following result.
Proposition 9.7. for —1 < s < +o0, let 1(s) = s —log(s+1). Then

(a) There is a constant ¢ > 0 so that for 3 < s <1 we have ¥(s) > cs>.
(b) There is a constant ¢ > 0 so that for 1 < s < 400 we have Y (s) > cs.

(c) There are constants {A;} so that for any positive integer M, if |s| < 3/ we have
t 1 U
2| _
exp [—xzb(ﬁ)] — exp [—Qt } = ;Ak

Now pick a (large) positive number N, and take \/z >> N. Using (a) we have

/ exp [_”’(\;5)] dt < 7 e ds

-z —Jz

and similarly,

where C' is an absolute constant. Using (b) we have

?exp [—$w<\;§)] dt < 7exp [—cv/xt] dt

£ VT
< C exp [ — gx]
Thus

00 +N

4exp {—w(\%)] dt—é exp [—w(\%)] dt| < 2Cexp [~ SN+ Cexp [ - 5],

46
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We now fix N large, and let © — +00. We get

00 +N
l;%ilig) éexp [—xw(\/g)} dt —4 exp [—xw(\/g)} dt| < ZCeXp[— gNz].

However,

t 1
I — ) =

and the convergence is uniform for |¢| < N. Therefore

) 400
1
‘_é exp [—:mb(\;E)] dt —_ZO exp(—itQ) dt‘
< ‘ 7 exp -—xw<}>- dt — +/Nexp ( — %t2> dt} +2/00 e=3 dt
—z - v -N N
o0 i o +N )
< ‘_é exp _—:U?b(ﬁ)_ dt —_4 exp [—:mb(\/g?)] dt‘
+N , +N L, .
_ — | d _/ ——t*)d / 2t d
+‘_4exp[ 3:1/1(\/5)] t . exp( 2t> t‘+2 . e 2" dt
. +N . +N L, o
<20 exp [ — <N (/ [—¢]dt—/ — o) dt 2/ -3 gt
(51| [ o[ () o= fom(-3e) a2 [
—>20exp[—§]\72]+2/ooe_ét2dt
N
as x — 0o0. Thus
oo +00
ligilolg) /exp [—x@b(\/g)} dt — /exp(—éﬁ) dt’ §2Cexp[—;N2]+2/Nooe§t2dt
_\/E —00
Now letting N — oo we see that
J»’EI‘EOO_ZE exp |:—SU¢<\;§>:| dt = /2,

and this completes the proof. (I
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10. INFINITE PRODUCTS
10.1. Definitions.

In analogy with the definition of infinite sums as the limit of partial sums, it is tempting to say
that a (formal) infinite product [[>2 ;| z, converges and equals P if and only if P = limy_.o Pn

exists where Py = HnN:1 zpn is the partial product. Note however that if any one of the terms
zn = 0, then the infinite produce would converge, while one should expect that the convergence
or divergence of an infinite product should not depend on the behavior of any finite number of
terms, but should only depend on their “eventual behavior”. We can avoid this difficulty with the
following slightly involved definition.

Definition 10.1. If {z,} is an infinite sequence of complex numbers, the infinite product [[,2 | zn
converges to a complex number P if and only if

(a) At most finitely many of the complex numbers {z,} are equal to zero.

(b) If zn # 0 forn > M, and if Py = HnN:M Zp, then Py = imy_.oo Py exists.
(¢) P =[I[5" 2] Par-

Proposition 10.2. If the infinite product [[,7, z, converges, then lim, . a, = 1.
Proof. Suppose that z, # 0 for n > M and that Py = Hfj:  #n- Then

Poyv  limy oo Poyr Pu

lim z, = lim =1.

n—oo n—=00 I'n_1.M B limy, o0 Pn—l,M B Py

0

In view of this proposition, it is natural to write 2z, = 1 + a, and consider the infinite product
I[;2,(1 + a,) where now at most finitely many of the a, = —1, and a necessary condition for
convergence is that lim, .. a, = 0. Also, it is tempting to try to take the logarithm of a product
to turn it into a sum. In order to do this we need to choose a branch of the logarithm function.
We will use the following “principal branch”: For any z € C with z # 0, we cab write z = re®¥

uniquely with » > 0 and —7 < 8 < 7. Then
Log(z) = log(r) + i0 = log || + iArg(z).

Proposition 10.3. Suppose that 1 + a,, # 0 for all n. Then the infinite produce [177 (1 + an)
converges (to a complex number P) if and only if the infinite sum Y - | Log(1 + ay) converges (to
a complex number S), in which case e® = P.

Proof. Let
N

PN: H(1+an)7

n=1
N

SN = ZLog(l + ay).

n=1

Then since e*t? = % for any complex numbers a and b we have

N N N N
5 = T ebosian) = T] elostrntion — T] ppei®n = T[ (1 + an) = Py
n=1 n=1 n=1 n=1

where we have written each 14a,, = rne'» with r, > 0 and —7 < 6,, < +m. Now if lim,,_..c Sx = S,
then since the exponential function is continuous, it follows that
lim Py = lim eIV = ¢,
N—o0 N—oo

3/26/12



COMPLEX ANALYSIS 49

Conversely, suppose that limy_,oo Py = P exists. Then since limy_, o P?N =1, it follows that

) Py
() o

Since we are working with a particular branch of the logarithm, it is not always true that Log(ab) =
Log(a) + Log(b). However, it is true that

Log(ab) — Log(a) — Log(b) = 2mih

for some integer h. Thus for each IV there is an integer hy so that

Log (IZV) — Sy + Log(P) = Log (127) — 3 Log(1l + any1) + Log(P) = 2wihy.
n=1
It follows that
2mi(hy4+1 — hy) = Log (PJ;H) — Log(1 + an+1) — Log <P;V> ,
and hence
2n(hy 1 — hy) = Arg <P]}[3+1> — Arg (12[) — Arg(1+ an+41).
Now

. Py . Py\
iy v (P ) = i o () =0
since Pyy1/P — 1 and P,/P — 1, and |Arg(1l + an41)| < 7. It follows that eventually we must
have hyy1 = hy = H € Z. It follows that

, . Py .
2miH = A}Enoo {Log (P) — SN+ Log(P)} = Log(P) — ngnoo SN,

and so limpy_,o, Sy exists. ]

Corollary 10.4. If the infinite produce [ [, (1+ay) converges to a complex number P, then P = 0
if and only if at least one (and at most finitely many) of the terms 1+ a,, = 0.

Proof. We have seen that if 1 + a,, # 0 and if the product converges, then P = e # 0 where
S =3 Log(l+ay). O

The product [[77, (14ay) is said to converge absolutely if and only the sum >~ >° | [Log(1+ay)| <
+o00. Since the absolute convergence of the sum implies that the sum can be arbitrarily rearranged,
it follows that if an infinite product converges absolutely, then the terms can also be rearranged
arbitrarily. Note that if |a,| < 3, there is a constant C > 1 so

C™Yan| < [Log(1 + an)| < Clay|.

It follows that the product [[° (1 + a,) converges absolutely if and only if the series > o2 | |ay]
converges.
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10.2. Infinite products of holomorphic functions.

Theorem 10.5. Let {F,,} be an infinite sequence of holomorphic functions defined on an open set
Q C C. Suppose that for each compact subset K C Q) there are constants Cp,(K) > 0 so that

(a) For every z € K and every n > 1 we have |F,(z) — 1| < C,(K).
(b) >0 Cp(K) < +oo0.

Then the sequence P,(z) = Hgil F,(2) converges uniformly on compact subsets of 2 to a holomor-

phic function P(z). Moreover, if z € Q and if F,,(z) # 0 for all n, then P(z) # 0 and

P'z) & EL(2)
P~ 2= o)

Proof. We have F),(z) = 1+(F,(z)—1), and the convergence of the product follows from the remarks
above. The infinite series > | (Fy,(z) — 1) converges absolutely and uniformly on compact subsets
of €, and hence the same is true of >.°° | Log(F,(z)). Since Py = exp[>N_| Log(Fy(z)) and since
the exponential function is continuous, it follows that Py converges uniformly on compact subsets.
We know that the limit must be holomorphic.

Finally, since Py converges uniformly to P, it follows that P}, converges uniformly to P’, and
on any compact set where P(z) # 0, it follows that Pj, /Py converges uniformly to P'/P. Since

PN(Z FN(

this completes the proof. ]

Pi(2) <= Fi(2)
)= 2 )

oo 2
1
10.3. Example: z | | (1 - z2) = — sin(7z).
n ™

n=1
We begin with the following:
Lemma 10.6. For z € C\ Z we have
cos(mz) _ 1 1 & 22
t == = 1 = — JE—
7 eot(mz) =7 — im z+;z2

sin(rz)  N—oo = © +n —n?

Proof. Observe that the series

66 = m, ¥ =ty

z) = lim =

N—o0 z4+n  z 22 —n?
In|<N n=1

converges to a meromorphic function defined on C with poles only at the integers, each pole being
of order one, with residue 1. Also note that G(z + 1) = G(z). Next, let F(z) = 7 cot(mz). Then
the function F' has the same properties: it is meromorphic with poles only at the integers, each
pole of order one with residue 1, and F(z + 1) = F(z2).

Now it follows that the function H(z) = F(z) = G(z) is an entire function, since the poles are
cancelled, and H(z+ 1) = H(z). If we can prove that H is bounded, it follows that H is constant.
Since H is periodic with period 1, it suffices to prove that |H(z)| is bounded for |Re[z]| < 1.
Now being continuous, |H(z)| is certainly bounded on the compact set where |RE[z]| < 1 and
|Sm[z]| < 1. Thus we consider |H (z+1iy)| with |z| < 1 and |y| > 1. We prove that both |F'(z +iy)|
and |G(x + iy)| are uniformly bounded when |y| > 1.

3/28/12
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First consider F'(z + iy). We have

T~ Y + e*’Lﬂ‘we+ﬂ‘y

F(x +iy) = mi T By which we write

Ti[e™ T2 4 1] [e2TiT e 2™ — 1] ! when y is large positive,

i [1+ e 2T T2M] [1 — em2miTet2my] ' when y is large negative.

This is clearly bounded for all |y| > 1 . Next, for |z| <1 and |y| > 1

o0

2(x +1y)
* ZxQ—yz—nQ—i-%xy

<1+22 1+ [y

Gz +iy)| =

T+ 1y

2+n2
<1+2Z—+2Z ‘y| i ]
y2_|_n2
n<|y| n>lyl
<1+2 1 2 v~ vl 2 Iyl
23 Lae Y Mooy Y
n=1 n<]y| n>ly|
<C.

It now follows that H(z) is constant. However, both F' and G are odd functions, and so the same
is true of H, in which case it follows that H(z) = 0. This completes the proof. O

00 2
1
Theorem 10.7. For all z € C we have z | | <1 - ,22> = — sin(7z).
vt n T

Proof. First observe that since Y >

and uniformly on compact subsets of C, and defines an entire function g(z). Also, it follows from
Theorem 10.5 that we have

< C|z]? < +o0, the infinite product converges absolutely

nln2

/ o0

J(z) 1 2z

=- +Zﬁ = m cot(mz).

g(z) =z — P -n

Now consider f(z) = sin(r2) g(z)~!. This is an entire function, since the zeros of g in the denomi-
nator are cancelled by the zeros of sin(7z) is the numerator. We have

f'(z) = weos(mz)g(2) " — sin(r2)g(2) g (2)

—sin(rz) o(2) " [ 20 T o

so f is constant. However

n=1 n2

flz)=—— . (1_£>

and it follows that lim,_,¢ f(z) = 1. This completes the proof. O
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Corollary 10.8 (Wallis Formula).

g_jﬁ L L ) _1:33-55:7
T (2n)2) 2-24-46-6

n=1

10.4. Welerstrass’ theorem.

If f is an entire holomorphic function, then its zeros, counted with multiplicity, form a finite or
countable sequence, and in the later case, this sequence has no finite accumulation point. Given
any finite set of complex numbers {ai,...,an}, possibly with repetitions, there is a polynomial

vanishing precisely on this set:
N
z
P(z) = 1——.
@=-T1(1-2)

n=1
For an arbitrary countable sequence, the corresponding infinite product may not converge. However,
by introducing appropriate weight functions, we establish the following theorem due to Weierstrass.

Theorem 10.9 (Weierstrass). Let {a1,az,...,an,...} be an infinite sequence of complex numbers
(possibly with repetitions) with no finite accumulation point. Then there exists an entire holomor-
phic function F whose zeros are precisely the element of this sequence. The most general entire
holomorphic function with this set of zeros is then of the form f(z) = F(z)exp [g(z)] where g is
any entire function.

For the proof, we will need to use canonical factors that were defined on the last homework. We
want to construct functions F(z) which are equal to zero for z = 1 such that |E(z) — 1] is small
when |z| is small. For any integer & > 0 we set

(1-2) if k=0, and
Ex(2) =
(1—2z)exp [Py(z)] ifk>1,
where
2 3 Zk
Pk<2):2+*+*+ “F?-
Note that for |z| < 1
0k 2 .3 k
-mwfazihfm+—+—+ +
k=1
so for |z]| < 1
1
1=(1-
= (1—2) exp [ —log(1 — 2)]
L2 3 Lk
=(1-2) exp[z—l—;—i-?—&—---—i-?-i-"']

= (1 —2) exp [Pi(2)] exp [i i}

= Fi(z) exp [i %}

k+1
k+1

Thus the canonical factors are truncations of this equation. The following result is Problem 1(a)
on the homework:

3/30/12
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Lemma 10.10. There is a constant C independent of k so that if |z| < %, then
1 - Bi(2)| < C o+,
Proof. We have

[e.o] n

1—Ey(z)=1—exp[— Z %]

n=k+1

Now if |2 < 1,

o0 n k+1
z |z 1 2 k1
_ 2 < Sy <2 ‘
- X n —l<:+1[1+2+22jL )=
n=k+1
The result follows since |1 — e%| < Cg|w| for |w| < R. O

Proof of the theorem of Weierstrass. Let {a,} be an infinite sequence of complex numbers so that
lim,, .o |a,| = 0. Consider the infinite product

ad z

I1E- <a> :

n=1 n
If we can show that this product converges absolutely for z in any compact susbet of C, it follows
that the product defines an entire function which equals zero if and only if one of the factors equals

zero. But E, (i) = 0 if and only if z = a,.
Fix R > 0 and fix |z| < R. There exists N(R) so that n > N(R) implies |a,| > 2R. Thus if
|2| < R and n > N(R) then |z|/|a,| < %, and so we have

5 |Z| n+1 1
1-FE,(— )| <C|(— <cC .
‘ " <6Ln> ‘ B <|an|> N 2n+1

10.5. Jensen’s formula. 4/9/12

Theorem 10.11 (Jensen’s Formula). Let f be holomorphic in an open neighborhood of the closure
D of the unit disk D = {2z € C : |z| < 1}. Suppose that f(0) # 0 and that, counting multiplicities,

{zeD: f(z) =0} ={a1,...,an}.
Then

1 2 ) N
3 | 0B 1140 = og 70— 3 log]a|.
j=1

Proof. First suppose that {z € D : f(2) = 0} = (). Then there is a function g holomorphic in an
open neighborhood of I such that f(z) = explg(z)]. It follows that log|f(z)| = Re[g(z)], which is
an harmonic function, and hence satisfies the mean value property. Thus in the case we have

1 2w

1 27 . .
- /0 log | (] = 5 | Rely(e")]db = Relg(0)] = log £ (0]

which is the desired formula.
Now suppose {z € D : f(z) =0} = {a1,...,an} # 0. Consider the product of Blaschke factors

N
_ Z—aj
h(z)—H —a

J=1
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Note that
N
7(0)] = [ lasl-
j=1

Then {z € D : h(z) = 0} = {a1,...,an}, h is holomorphic in an open neighborhood of D, and
|h(2)] =1 when |z| = 1. It follows that the function F(z) = f(2) h(z)~! is also holomorphic in a

neighborhood of D, has no zeros in D, and |F(z)| = | f(z)| when |z| = 1. Using our first result, we
have

1/%10 L i9)|de—1/2ﬂlo F(c)] do
27T 0 g € _27[' 0 g €

= log [F(0)]
= log|f(0)h(0)~"|
= log [ f(0)[ — log [n(0)]

N
=log|£(0)| = D _log ;|-
j=1

This completes the proof. O

Now let F' be an entire function with F'(0) # 0 whose set of zeros, with multiplicity, is given
by the sequence {ai,as,...,an,...}. We can assume that 0 < |ai| < |az| < -+ <|ap| < ---, and
lim,, oo |an| = +00. Choose R > 0 and an integer N so that |ay| < R < |any+1]|. The function
fr(2) = F(Rz) is certainly holomorphic in a neighborhood of D, does not equal zero at z = 0 or
when |z] =1, and {z € D : fg(z) =0} = {mR7},...,anR~*}. If we apply Jensen’s formula, we
get

1 2 ”
| s a1 a0

1 2T )
— log |F(Re®)| df = —
5 | eslP(re a8 = 5 [

N
=log |fr(0)| = >_log|a;R™"|
j=1

N
.
—log|F(0)| = Y log | 2|
j=1

We also introduce a function which counts the number of zeros of an entire function. Set
np(r) = the number of zeros {a;} of F, counted with multiplicity, with |a;| < .

Note that if F/(0) # 0 then ng(r) = 0 on some interval r € [0, €).
Proposition 10.12. Let F' be an entire function with F(0) # 0, and suppose that the zeros of F,

counted with multiplicity and in order of increasing absolute value are {ai,as,...,an,...}. Then
for any R >0, if lan| < R < |an+1]|, then

R dr ol
n(r)— = log
JRCE >

1 2m )
= / log | F(Re™)| df — log | F(0)].
2 0

R
aj

Proof. Let
1 if 7 > |ay|, and
X;(r) =
0 if r <lajl.
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Then

The rest of the identity follows from Jensen’s formula. O

10.6. Functions of finite order.
We say that an entire function F' has an order of growth p > 0 if F' satisfies an inequality
|F(z)| < CelV.
The precise order of growth for F' is then
pr=inf{p>0: (3C,0)(|F(2)| < Ce”*")}.
Note that if |F(z)| < Ce?l*l’ | then for |z| sufficiently large
log |F(z)| <logC' + 02| < o'|2|°
and so
loglog |F'(2)| < logo’ + p log|z|.

Thus
log log | F(2)| < log o’

oglsl  ~logle]

It follows that the precise order of growth of F' is
C loglog [F(2)|
prp = limsup —————=—
S T log [

Theorem 10.13. Let F' be an entire function with precise order of growth less than or equal to p,
and suppose that F(0) # 0. Then

(a) There is a constant C = C(F) > 0 and an R = R(F) > 0 so that for all r > R we have
np(r) < Cre.

(b) If the zeros of F are given by {a1,az,...,an,...} with0 <|ai]| < |ag| <--- < |any| < ---, then
for any s > p,
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Proof. Since np(t) is an increasing function of ¢, we have

2r

np(r)log(Q)::np(r)J/ %f
2r

g/mw“

t

r
géwm

t
2

1 .
= — log | F(2re®)| d§ — log | F(0)]
27 0

1 2
g/lm@WMw—mw@
2T 0
= log C — log |F(0)| + 02”1

For large r this is bounded by C'r?, which establishes (a).
To establish (b), let s > p. Then

oo
Dol =3 > el
laj|>1 k=0 \2k<]|a;|<2k+1

< Z 92— ks 2k+1

é Z 2—]€S 2(k+1)p
k=0

—2PZ2 ) < 400

since s — p > 0. This completes the proof. O

10.7. Hadamard’s Factorization Theorem.

Theorem 10.14 (Hadamard). Suppose that F' is an entire function with precise order of growth
pr. Let k be the unique non-negative integer such that k < pr < k+ 1. Suppose that F' has a
zero of order m > 0 at the origin z = 0, and that the non-zero solutions of F(z) = 0 are given by

{a1,a9,...,an,...}. The

F@::mJIEkQ;)wpw<n

where P is a polynomial of degree at most k.

Example 1: Let F(z) = sin(7z). It is not hard to check that the precise order of growth of F' is
pr = 1. Thus in Hadamard’s theorem, we take k = 1. F(z) = 0 is satisfies at {0, £1,+2,...,},
and it follows that there is a polynomial P(z) = A + Bz of degree 1 so that

sin(mz) = z H Fy <E> ATBz _ H (1 _ i) et JAtBz.
n n

n#0 n#0
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We can rewrite the product

sin(nz) = z H [(1 - —) en <1 — Z> e_z} eAtB2
—n
—zﬁ (1—22> eAtT B2
— ~ )

n=1

It follows easily that eA+5%

that A = log(m).

is an even function of z, which forces B = 0. Then letting z = 0 we see

4/13/12
Example 2: Let F(z) = I'(z)~!. We already know that
1 sin(7z)
=I(1-
and the poles of F(l — z) which occur at 1,2,...,N,... are cancelled by the zeros of sin(nz). It
follows that I'(z) ! is an entire function, Wlth s1mp1e zeros at 0, —1,—2,...,—N,..... We will prove

later that T'~1 is of order 1. It then follows from Hadamard’s theorem that
1 a z
s 1 7) -£ ,A+Bz
T(2) z};[l ( + n e ne

Now

lim =
z—0 ZF(Z)
It follows that A = 0. Then putting z = 1, we have

_B i 1 _1
e :H 1+ﬁ e n

al 1\ 1
- e (s (1) =]

N
- A}E)noo exp [log(N +1) - ; %}
=e 7

where

N
1
’y—A}Enoo [Z::l" —log(N +1)

is called Euler’ constant. Note that this limit exists since
N

Z%—logN+ Z—/NHdt
n=1 n=1
N n+1 1 1
AN

n+1 1 1
/ﬁ [——}cﬁ‘ﬁ(ﬁn_2
n n t

But
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and so the series converges. Thus once we prove that I'(z)~! is an entire function of order 1, we
have

Theorem 10.15. The entire function T'(z)~! has the product representation

I‘(lz) :e_'YzH <1+ %) e .

n=1

Lemma 10.16. There are constants c1,co > 0 so that for all z € C we have

< oy e2lA10g (12D,

I'(z)
Proof. Recall that for Re[z] > 0 we have

1 [e's)
F(z):/ e_ttz_ldtJr/ e 't dt
0 1
0 1 [e%9)
1"
-y ( ') / a1 dt+/ Y
n. 0 1

o
= Z (_1)” 1 + /OO e—ttz—l dt
n! n+z J; ’

and we have seen that the second integral defines an entire function of z, while the first sum
converges absolutely and uniformly on compact subsets of C that do not contain any of the points
in the set {0, —1, —2, ...}. Now by Euler’s reflection formula, we have

FZTZ) =TI'(1 - z) sin(7z)
Thus for all z ¢ {1, 2, 3, ...} we have

T = sin(7z 3 (=1)" L sin(mz Ooe*t -
ek (72) Y + sin( )/1 £ dt

nl nt+l-—z

n=0

We estimate the two terms separately.

We begin with the integral. Write Re[z] = z, and choose n so that n < |z| <n + 1. Then

/ e "t dt g/ et dt
1 1
—/mett%mﬁ
1
3!/1 el at
1

o0
< / et dt
0

=n!

<nl =" log(n)

elz141) log(|z|+1)

IN

Oyl lostl2])

IN

Since |sin(rz)| < Ce™*, it follows that the entire function sin(wz) [ e~*¢~* dt has order 1.

4/16/12
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We now consider the term sin(7z) (_nl!)n nﬁ_z. (Note that this too is an entire function

since the zeros of sin(mz) cancel the poles of the sum.) If |[Sm[z]| > 1 it is easy to check that

sin(7z) Z (=1" !
0

nl n+l-—z

[e.9]

< |sin(mz)| Z (—nl')"

=0

1
n+1—z

<e ’ sin(ﬂz)}
< Cell

Finally, suppose that |Sm[z]| < 1, and choose the integer k so that k — 3 <z = Re[z] < K + 5. If

k <0, then again we can dominate the term ’ by a constant, and we can estimate everything

1
n+l—z
by a constant. If £ > 1 we have

sin(r2) i SeL - = (‘Ukilﬂ + sin(mz) Z ) -

| — — 1k = | —

= nl ntl-z (k=D k—2) o n+1l—z
The first term is bounded since the zero of sin(7z) at z = k cancels the term (k—z), and the second
sum is bounded as before. This completes the proof. [l

10.8. Proof of Hadamard’s Theorem.

To prove Hadamard’s theorem, we follow Stein and first establish several lemmas. Recall that
the canonical product Fj(z) is given by

2 zk

Er(z) = (1 —2)exp z+%+---+? .

Lemma 10.17. Let € > 0. There are constants ¢ and ¢’ independent of k so that

1
|Ex(2)] > exp [ — cfz[**] if |2l = 5,
and
"otk . 1
|E(2)] = |1 — 2| exp [ — |2]"] if |zl = 5
Proof. The case k = 0 is easy, so we shall assume that & > 1. First suppose that |z| < % Then

kE  n o) o
Ex(z) = exp llog(l —2z)+ Z zn] = exp [— Z n] — ¥

n=1 n=k+1

where

i G e I T A
w = —_— =z _— oo _— “ e
S k+1 k+2 n+k+1

For |z| < 1 we thus have
lw| < |z|k+1 [1 + |z + |Z|2 SRR ol 1 K e ] < 2\z|k+1.

Thus for |z| < 1

_mzw+1

B (2)] = exp [Refu]] > exp [~ [u]] > e
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To establish the second inequality, note that it suffices to show that

a G ! o1k
exp z—|—5+---—|—? > exp [ — ci|z|"] (10.1)
if 2| > 1. As in the text, we have
FEE | N MEAE
exp |z+ =+ 4+ — exp |— |z 4+ =+ +—
P17 K P 2 K

and if |z| > 2 we have

z+i+ +i < |2/f
2 k|~

i (3) s (
1+<;)+<;):...+(;>’1

< |z

< 2|z|".
Thus if |z| > 2 we have
1Ep(2)] > |1 — z]e 2",

Now suppose that % < |z| < 2. We want to show that there is a constant ¢’ > 0 so that

22 2N
Re Z+5+'”+W > —c’|z|k.
We write z = ret?.
O
CASE 1: N|0| < 7. Then for 1 <n < N we have
; 1
Re (em@) = cos(nf) > cos (%) = 75
Thus for » > 0
N inf N 0 1 N .
RE Zrne ] ZZTnCOS(’n ) 27227;20. (10.2)
n n n
n=1 n=1 n=1

CASE 2: N|f| > /4 and r < 1. Let
; 1 . 1 ‘
Fn(r,0) = re® 4 —f2e%0 4 ... 4 —_pNeiNO,
2 N
Then if r £ 1 or 6 # 0,
OF,

5 (’I”, 9) — ei@ + r62i9 + T2e3i0 4ot Tnfleine
r

n—1
_ €7,9 § :Tkezke
k=0

n ,inbd
_ w0 l—rle

1—retf -~
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It follows that for 6 # 0,

T — N _iN6
i S e
FN(T, 0) =€ A st
r 0 r N
_ e ds NG 5 ds
o 1—set o 1—se?

r N
Og( re ) (& ) 1—8620 S

It follows that

Re Tei0+1f2e2i6+---—|—i7“NeiN0 ~log I B eiNG/r N N
2 N 11— re?| | o 1— se
S R
=08 L1 —rei? | /0 ‘1_3616‘ o
C !
> log 1= e | | sin(6)] /05 g
S |
> log | g7 | — [sin(@)| 7" (V1) 7
- 1 - ]
> 1 | — N+1
=8 T =re? |~ N[sin(0)]
[ 1 1 4C
Slog | — | 2 N+
= log _ll—re“’]_ = r

Note that in the third inequality, we needed a bound from below on |1 — se?’|. We have

‘1 it (1 — scos(8)) — issin(6)[?

—= 1 — 2scos(f) + 5% cos?(0) + s%sin?(6)
=1 — 2scos(f) + s>
As a function of s, this has a minimum when s = cos(f). thus

2
91" > 1 — cos?(h) = sin?(h)

’1—36’

SO
11— se®| > |sin(6)).

10.9. Completion of the proof of the theorem of Hadamard.

Recall we have the following estimates:

Y

| By (z)] > e €1 if |2] <

|Ey(2)| > e Crll* if 2] > =.

N — N

Also if F'is an entire function of precise order of growth pg, if k is the unique nonnegative integer
such that k < pp < k + 1, and if the zeros of F, listed with multiplicity, are {a1,as,...,an, ...},

then for any s > pr we have
o0
Z lan|™* < 4o00.
n=1

4/18/12
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If np(r) is the number of zeros of F in the disk {|z| < r}, then

np(r) < Crs.

Lemma 10.18. Let F be an entire function with precise order of growth pr, and suppose k is
the unique non-negative integer such that k < pp < k + 1. Let the zeros of F be given (with
multiplicity) by {a1,as9,...,}. Choose a real number s so that pp < s < k+ 1. Then there is a
constant C (depending on k and s and F but independent of |z|) so that

1)
n=1 On
for all z € C such that |z — ay| > |an|7F L.

Proof. Write

> exp [=C2]],

- z z z
e ()= 1 () T o) -mm
n=1 lan |<2|2| |an|>2|z|

(i)
an

_ k41
> H e clz/an|

Z

Now our first estimate

= ]I

1

2

1
<32

an

= ¢~ Eansapz lan 7F
But since each |ay| > 2|z| and s — k — 1 < 0 we have
’an|—k—1 _ |an‘—s’an’s—k—1 < Ck|an‘_8’2‘s_k_l.
Thus
’H2’ > 6_0k|z‘k+l |2|5=F=1 2lan>2)zf lan]™*
> e~ Crkle/M 211 220 fan| 7

_ —s
e Cklzl™*

Y

To estimate 111, we use the second estimate, and have

‘Hl‘ﬁ H 1_i H e*Ck\Z/an\k
a
lan|<2l2| "1 anl<2l2|
la, — z| 2 |F

= ]I ol P |G > =

lan|<2|z| " lan|<2l2] '
> ] lenl ™72 | exp |[=Cilz* D lanl™

lan|<2|2| lan|<2]2|

Now since s — k > 0,

|an|_k = |an|_s|an’8_k < Ck |an|—5|z|s—k’
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and so
exp |-Gl Y lanl*| 2 exp |-Gt Y faal
lan|<2|z| L lan|<2|z|
i %)
> exp | —Cklz|° Z lan|~®
L n=1
> exp [-Cyl2]] .
On the other hand, 3/20/12
log | [[ laal™7?) ==(k+2) > log(lanl)
lan|<2|z| lan|<2|z|
> —(k +2)n(2]z]) log(2|z[)
> —Cyl2|* log()
Z _Cl/c|Z’8+6
for any € > 0. This completes the proof. ]

Corollary 10.19. There exists a sequence of radii {ry,} with lim,_,. r, = +00 so that

17 ()

n=1

> e~ Ckl2l®

whenever |z| € {ri,re, ..., rn,...}.

The proof of Hadamard’s theorem now follows from the following easy lemma.
Lemma 10.20. Let g be an entire function, and let u = Re[g]. Suppose that
u(z) < Cr;

when |z| = ry, for a sequence of real numbers {ry,} tending to positive infinity. Then g is a polynomial
of degree at most s.

10.10. An example.

Let n be a positive integer, and put

+oo 2n
Fn(z):/ =1 dt.

—0o0

Then when n = 1, the equation F;(z) = 0 has no solutions, but for n > 1 each equation F,(z) =0
has infinitely many solutions.

11. THE FOURIER TRANSFORM

Let f be a Lebesgue integrable function on R. Then the Fourier transform of f is the function

o) = / () do (11.1)
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11.1. Basic Properties. We have the following properties of the Fourier transform:
A) The function f is bounded. In fact
[ flloc = sup [£(&)] S/ [f (@) de = [ f]]1. (11.2)
éERn R”

B) The function J/“\is continuous. This follows from the Lebesgue dominated convergence theorem.

C) The rate of decay of the Fourier transform of f at infinity is related to the smoothness of f.
Thus, for example, if f is continuously differentiable and if both f and f’ are integrable, then

for £ 40,
ey — —2mixé d
7€) /R €2 (1) di

— 2_71-15 i % (6—2m’x§> f(ac) dax
_ -1 —2mix€ Foo 1 —2mixz€ ¢!
_R(e 2 f(x))‘oo—i_%mf/RG miet f1(x) dx
_ 1 —2mix€ g/
_27Ti£/Re fi(z)dx

L &
- 27O,

It follows that R
FEOI<C@+ 1D )

More generally, if f is n-times continuously differentiable, will all derivatives integrable, then

1FE)] < CA+ )™ ™| L my-
4/23/30

D) (Riemann-Lebesgue Lemma) If f € L'(R), then |§\1iril f(¢ =0.

Proof. Let € > 0. The space of infinitely differentiable functions with compact support is dense
in L'(R), and so we can find ¢ € C{°(R) so that ||f — ¢[[1 < fe. Then

~

F©1 <18+ 17— 9)(©)
<18+ IIf = el

_ 1
<CA+ 1) M toe<e

if |¢] is sufficiently large. This completes the proof.
E) Let f € L'(R), and for z € R let f.(t) = f(t + ). Then
Rle) = [ s ar
R
::jfezQWMff(t+-z)dt
R
_ / e—27ri(t—:r:)§f(t) dt
R
= i fig),
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Definition 11.1. If f,g € L'(R), the convolution f * g is defined by the integral

= [ e =tgwit= [ fs)gta~s)ds

It follows from Tonelli’s Theorem that
< [ [ 1= ollgtol o
R JR

/Rf*g(x)dx
= [ [ 17— ollgto)de

= [IFll Mgl

and so the integral defining the convolution converges absolutely for almost every x € R, and the
result is again in L!(R).

Proposition 11.2. If f, g € L'(R), then

Proof. We have

Fra(6) = / e f 4 o) da

/ / IS £ — 1) g(t) dt da
— / / eI f (1 —t) g(t) da dt
/ / e~ 2T 08 £ (2 o(¢) da dit
= [ s [ g a

= F(©)3(9).
O
Proposition 11.3. If f, g € L'(R), then
/f Do = [ fie)o
Proof. We just use Fubini’s theorem:
-~ _ —2mix€
[1@a@de= [ [ @e o acda
= [ [ f@retge) daa
— [ F© 9
R
]

71'12

We now recall Proposition 5.1 which asserted that the function e™™*" is its own Fourier transform.

As a result we get
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Proposition 11.4.
—2mizé 77r/\a:2d _ 1 —m€2 /N
e e T =—e ,
i ¥
1 / —2migs —mE2 /A —mAs?
— [ e e d§ =e ™,
VA Jr

Now suppose that f € L1(R) NC(R), and that f € LL(R) as well. If we put g(&) = exp[—mA|€]?],
and use Proposition 11.3, we get

/62m':c§f(§) eXp[—W/\‘fm dé = / f;(f) exp[—w)\yfﬁ] d§
R R

_ 1 —mAt2
VA /]R felb)e o

_ 1 — T2
VA /R flotte “

Now since ]?E L'(R), by the Lebesgue Dominated Convergence Theorem, it follows that

lim [ 2™ f(¢) exp[—mA|¢[?] dE = /R@’Z”“ff@) d¢

A—0 Jr

and so

1 2
lim — T4 t)e ™M dt
fi 75 [ 1+
exists as well. But since % fR e~ ™ 4t = 1 we have
[ #arte ™ e = g+ [ (fa o) - f)e ™ de
R R

and standard arguments show that the second integral has limit zero. Thus we have proved:

Theorem 11.5 (Inversion Formula). Suppose that f is continuous and integrable on R, and that
the Fourier transform f is also integrable. Then for all x € R we have

fa) = /IR i Fe) de. (11.3)

Remark: It is actually true that if f and fare both integrable, then f can be redefined on a set
of measure zero (by equation (11.3)) so that it becomes continuous.

Now suppose that f and fare both integrable (and hence continuous). Let

~

o) = 1) = [ et p(a) da
_/ezmng(x) dx
R
= f(=¢)
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Thus
-~ — —2mixé d
3(x) /R e~ g ) de
= [ g ae
R
= [ i) ag
Jr_
= f(x).
Then

/ FOPRde = / 76 e de
R R
- / F©)g(e) de
R
- / f(@)g(x) dx
R
- / f(@)F(@) de
R

= [ @) da.

This gives us a version of the Plancherel Theorem:

Theorem 11.6. suppose that [ is continuous and both f and f belong to L*(R). Then f and f
both belong to L*(R) and

2 2 o iy 2 _ 72
112 —/le(w)l dw—/le(é)l d = || F12..

4/25/12
11.2. Fourier transforms and holomorphic functions.
Definition 11.7. For a > 0 let F, denote the class of functions f such that

(1) f is a holomorphic function in the horizontal strip {z =x + iy € C : |y| < a}.
(2) There exists constants A >0 and n > 1 so that for all x € R and all |y| < a

. |
f+ i) < 77

Proposition 11.8. If f € F, for some a > 0, then f™ € Fy for alln > 1 and all 0 < b < a.

Proof. Let f € F,, let b < a and let € = 3(a —b) > 0. Then if [Sm[z]| < b, the closed disk
D ={z€C : |z—2)] < ¢} is contained in the strip {z € C : |Sm|[z]| < a}. By the Cauchy integral

formula,
n! f(©)
Qﬂdml;(C-—ZOV”*ldC’

| . —n 27 )
nie / £ (20 + )| d
0

£ (20)] =

2

<nle™ sup |f(zo+ ee?)|.
0<6<2r



COMPLEX ANALYSIS 68
Let zp = z¢ + iyo. Then for |zo| > 2 and € < 1 we have
. 1
[Re(zo + e®)| > |zo| — € > 5]3:0].

It follows that
A B
< .
1+27Mzo|? — 14 |xql"

| £ (g + dyo| < nle™

This completes the proof. O

Note that it follows from this proposition that every derivative of f is integrable on the real line.
As we have seen, this implies that for every N > 1 there is a constant Cy so that

IF Ol < en@+1e)N.

The next result shows that in fact much more is true:

Theorem 11.9. Ifa > 0 and if f € Fq, then for any 0 < b < a there is a constant C = C(a, f) so
that

1£(6)] < C expl—2mble]].

o~

Proof. Let0 < b < a. We already know that [f(£)| < ||f]|1, so it suffices to establish the desired
inequality for |£] > 1. Suppose first that £ > 1. Let I'g be the rectangular contour consisting of
four pieces:

I''(R)={zeR: —-R<z <R},
(R)={R—ise€C :0<s<b},
(R)

I'y(R)={-R—iteC :b>t>0}.

The function g(z) = f(z) e"2™*¢ is holomorphic in a neighborhood of I'g so we have

/FRg(z) dz = 0.

Now

b
/ F(R — it)e=2miR=iDE(_) gy
0

/ g(z)dx
T'2(R)

b
< [ 1rR= i)l a
0
A (oo}

< —tel gt
= 1+R"/0 ‘

Algl™!
1+ Ry
A

1+ Rn

IN

It follows that

lim g(z)dz =0,
R—+00 I'2(R)

and a similar estimate shows that the same is true for limp_, 4 fF4 (R) 9(z) dz.
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On the other hand,

—+o00
lim / = / g(z)dx
“+o0o

_/ f(x)ef%rim& dx

= f(&)
Also

lim / :/_ g(x —ib) dx
Retoo Jryry oo

= / flx— ib)e_Qm(””_ib)f dx
+00

+oo .
= —e b / f(x — ib) e 2™ 4y

= —e T4 (6)
where f_,(z) = f(x — ib). By hypothesis f, € L'(R), and so if £ > 1 we get
FE)] < Ae™ = Ael.

If £ < —1, we use a similar argument where we move the contour into the upper half plane instead
of the lower half plane. This completes the proof. ]

Theorem 11.10 (Poisson Summation Formula). Suppose that a > 0 and that f € F,. Then

+oo “+o0o N
Yo fmy= Y fw).

n=—oo n=—oo

Proof. Let f € Fg, let 0 < b < a, let N > 1 be a (large) positive integer, and let I'y be the
rectangular contour consisting of four pieces:

Ty(N) = {z—ibeC : —N—%ngN—k%},
FQ(N)Z{N+%+isecc L _b<s<b),
I'3(N)={z+ibeC: N+%2xZ—N—%},
F4(N):{—N—%+ite(C b>t>—b).

Consider the meromorpphic function g defined on the strip {|Sm[z]| < a} by

9(2) = 627{2-2211-

Note that

1= %(mz)” = (2miz) [1+ O(2)].

n=1
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Since this function is period with period 1, it follows that g has simple poles at the integers, and
the residue at z = n is 2wif(n). It now follows that

JG) N
/F(N) iz —1 = nZ—Nf( )

Whenz:N—i—%—i—it,
’627riz o 1| _ |em'727rt o 1| =14+ 6727rt > 1.
Because of the decay of |f(z + iy)| as |x| — oo, it then follows as in the earlier computation that

f(z2) f(z)

m dZ = hm 627riz ) dZ = O

N—oo T4(N)

lim
N—oo FQ(N)

Also, because of the same decay estimates,

+N +oo
im 3 f(n) =Y fn)
n=—N —00

N—o0

converges. It follows that
“+oo
Zf(n) :/ 2f(z)dz/ #dz
~ Lle’ﬂ'ZZ_l L2e7T’LZ_1
where L is the real axis shifted down by b and Lo is the real axis shifted up by b.

Observe that if z = x 4 iy, then
e ?™ >0 ifzeLisoy<0,

|€27TZZ| —_
e 2™ <0 ifze Lysoy>0.
Thus on L; we have
1 00 00
i — 6—2mz § :6—27rmz — e—27rmz’
esz -1 E :
n=0 n=1

while on Lo we have

0
1 _ Z e—27rinz
e2miz _ 1 - ’

n=—oo

Thus

+0oo 0 o
Z f(n) = Z / f(z)6727rinz dz + Z f(z)ef%rinz dz.
L n=1"L2

n=—oo n=—oo

However, we can now shift each of the integrals back to the real axis, and we obtain

+oo +o0 ' +o0 N
S =Y /R e = 3 fle).

n=—oo n=—oo n=—oo

This completes the proof.

Corollary 11.11. Let f € F, and lett € R. Then
+oo

+00
S fntn =3 e fn).

n=—oo n=—oo

4/30/12
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Proof. We let fi(z) = f(z +t). The Poisson summation formula then gives

+oo +00 +oo N +00 o
> fntt)= 3, fm= ) A= ) &),
n=—oo n=——oo n—=—oo n—=——oo
O
Corollary 11.12. For A\ > 0 we have
= 2 1 X 2
Z e—rr)\n _ Z P //\.
n=-—o00 \/X n=-—00
Proof. The Fourier transform of e~™? g %677752/)‘. ([l
Definition 11.13. The theta function 9(z) is defined for Relz] > 0 by
= 2 > 2
d(z)= D, e TT=142> " (11.4)
n=-—00 n=1
It follows from Corollary 11.12 that
1 (1
Vz)=2"29 () . (11.5)
z

Here we choose the branch of =2 in the right half plane which is positive on the real axis.

12. AN APPLICATION OF THE POISSON SUMMATION FORMULA TO LATTICE POINT PROBLEMS

Our objective is to count the number N(R) of points (m,n) € R? with integer entries (i.e. lattice
points) inside the closed disk of radius R, D(R) = {(z,y) € R? : 22 +y? < R?}. One might expect
that a reasonable approximation to N(R) is the area, 7R? of the disk D(R), and it is not hard to
prove that there is a constant C' so that

N(R) =7R*+ E(R)  where |E(R)| <CR.
In fact, for every lattice point (m,n), consider the square
Q(m,n) ={(z,y) eER? :m<z<m+1,n<y<n+l1},

and consider

Qr)= |J Qimn).

(m,n)eD(R)

Then N(R) is the area of Q(R). However, it is clear that
{(z,y) eR? : 22 + 2 < (R—V2)?} C Q(R) C {(z,y) € R? : 22 + > < (R +V2)?},
and hence
(R —v2)?2 < N(R) < (R + v2)2.
It follows that
—2vV2R+2 < N(R) — nR* < 2V2R + 2,
and hence for R > 1 we have
|E(R)| = |[N(R) — 7R? < 4R.

It is a remarkable fact that the error is in fact much smaller than this. It is conjectured that for
any € > 0 there is a constant C, > 0 so that for R > 1

|E(R)| = |N(R) — nR?| < C.R3*<.

5/2/12
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As an application of the Poisson summation formula we prove perhaps the easiest non-trivial
estimate

Theorem 12.1. There is a constant C' > 0 so that for R > 1, |[E(R)| = |[N(R) — nR?| < CRs.

12.1. The set-up.
Let x be the characteristic function of the unit disk:
1 if [(z,y) < 1,
x(z,y) =
0 if |(x,y)] > 1.

Also, for R > 1 put
Xr(z,y) = x(R™'z, R™1y)
so that y g is the characteristic function of the disk of radius R.
Next, let ¢ € C3°(R?) with ¢(z,y) > 0 have support in the unit disk and [ [, o(2,y) dzdy = 1.

For ¢ > 0 let

—2 1 1)

pe(r,y) =€ “p(e z, e y).
Then ¢, has support in the disk of radius € and [[go (2, y) dxdy = 1.
We consider the function

XR * e(T,y) = //1&2 XR(T = 8,y — t)pe(s,t) dsdt = //sz XR(S,t)pe(z — s,y —t)dsdt.
It is not hard to check the following properties:

(a) xR * @c is infinitely differentiable with compact support.
(b) For all (z,y) € R? we have
0 < XR*@e(z,y) < 1.

()

1 ifz?+y? < (R—¢€)?

XR * Pe(,y) =

0 if2?+9y%> (R+e)>2

Let Z? denote the set of lattice points in R2. Then it follows from (b) and (c) that

NR-e) < Y xr*xplmn)<N(R+e). (12.1)
(m,n)€Z?

12.2. Using the Poisson summation formula.

Recall that if f is an integrable function of two variables, its Fourier transform is given by

fiem = [[ e f(a.y) dudy,

We will use the following version of the Poisson summation formula.

Lemma 12.2. Suppose that f is infinitely differentiable with compact support. Then ]?z's infinitely
differentiable, has rapid decay at infinity, and

Z f(m,n) = Z Flm,n).

(m,n)ez? (m,n)ez?
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We apply this to the function f(z,y) = xr * pc(z,y). Then

o~

f(&mn) =Xr(&m) Pe(&n),
and it is easy to check that

Xr(&m) = R°X(RE, Rn),

A N (12.2)
Pe(&,m) = (€€, en).
Note also from the definition of the Fourier transform and the functions x and ¢ we have
X(0,0) =,
x(0,0) (12.3)
$(0,0) =1.

Key Facts:

A) The Fourier transform X has extra decay at infinity due to the curvature of the boundary of
the disk. In fact

(&) < CA+ € + |n|?) 5. (12.4)

In particular, if (m,n) # (0,0) it follows that

IXR(m,n)| < C R2(m?+n?)~1,

B) Since ¢ is infinitely differential with compact support, for every positive N there is a constant
Cx > 0o that |§(€,1)| < Cn(1+€)% + [n|>)~. In particular, if (m,n) # (0,0) it follows that

[@e(m,n)| < Cn(1+ (€1 + nl*) ™. (12.5)

Now it follows from Lemma 12.2 that

Z XR * @E(m7 TL) = Z Xme(”% n)

(m,n)ez? (m,n)€Z2

= S Gam)Eim,n)
(m,n)€Z?

= R? Z X(Rm, Rn)p(em, en)
(m,n)€Z?
= R’%(0,0)2(0,0)+ > X(Rm,Rn)@(em, en)
(m,n)#(0,0)
= 7R? + Z X(Rm, Rn)p(em, en)
(m,n)#(0,0)
=: 7R*+ E(R,¢).
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We now estimate the error E(R,¢). We have

|E(r,e)| = Z X(Rm, Rn)p(em, en)
(m,n)#(0,0)
< Z |X(Rm, Rn)| |@(em, en)|
(m.n)#(0,0)
<OyR: > (m2+a®) i(1+Em?+n?)
(m.n)#(0,0)
< CNR% Z (m? + n2)_% + CNR%E_MV Z (m? + n2)_%_N
0<m2+4n2<e—2 m24n2>e—2
=I+1I.

Exercise: Using comparisons with double integrals show there is a constant C' so that
(@) Ifo<p<l, Y  (mP4+n)P<CeP?
0<m?24n2<e=2
(b) If p > 1, Z (m* +n?) P < CeP 2
0<m2+4+n?>e—2

Using (a) it follows that

and using (b) it follows that for N > I,

IT < CyR2e2NEWN+1)=2 — 0y R332,

It thus follows that Z Xr * pc(m,n) = TR* + E(R, €) where |E(R, ¢)| < CRze 2.
(m,n)eZ?

=

12.3. Putting the two sides together.
It now follows from equation (12.1) that
N(R—¢) <nR*+ E(R,¢) < N(R +¢).
The left hand inequality gives
N(R) <m(R+€)?+ E(R+¢,€) < mR* 4+ E1(R,¢€)
where
|E1(R,€)] < C [Re + Rze 7).
The right hand inequality gives
N(R) > (R —€)?> + E(R—¢,¢) > nR? + E3(R, ¢),
where
|E2(R,€)] < C [Re+ R%€7%].

We now choose the relationship between € and R so that Re = R2e 2. In other words, we choose

_1 . .
€ = R73, in which case we see that

IN(R) — mR?| < CR5.
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13. THE RIEMANN ZETA FUNCTION

In discussion the Riemann zeta function, it is traditional to use the notation s = o + it € C for
the complex variable. Then for Re[s] > 1, set

o 1 o0
((s)=) = D e tosln), (13.1)
n=1 n=1
Note that
1) 1
ns|  no

and so the series in (13.1) converges absolutely and uniformly on any half plane Re[s] > n > 1. It
follows that the Riemann zeta function ¢ defines a holomorphic function for Re[s] > 1. Our first

objective is to show that ( extends to a meromorphic function on C with a single simple pole at
s = 1 where the residue is +1.

13.1. A relationship between (, I' and 9.

Let o > 0. Making the change of variables u = 7~ 1n"2t, we have

[e.e] o0
/ e Ty S du _ TT2n 0 / e tt2 a_ T 2n T (g> )
0 u 0 t 2

and summing over n it follows that

I (§) =3 [T

n=1 u
_ u% e m™2u @
0 n=1 u
1 [ & d
—2/0 u? [19(u)—1];u

But since ¢, ¢ and I" are all holomorphic in the half-plane Re[s] > 1, we have established:
Lemma 13.1. Let s € C with Re[s] > 1. Then

Next observe that

Hence if we set

it follows that

1 1 1 1
Y(w) = = <u> SNt (13.2)

5/4/12
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Proposition 13.2. There is a constant C > 0 so that

d(t) < Ct 2 fort <1,
I(t) —1 < Ce™ fort>1,
P(t) <e ™ fort > 1.

Proof. For t > 1 we have

—+00 e’}
2
W(t) =D(t) —1=2) e ™<2Yy e ™ <2
n=1 n=1

This gives the second and third inequalities, and the first then follows from the functional equation
for the theta function. This completes the proof. O

For Re[s] > 1 put
£(s)=n"3T (%) C(s). (13.3)
Theorem 13.3 (Functional Equation). The function & defined initially for Re[s] > 1 has a mero-

morphic extension to the whole complex plane with simple poles at 1 and 0 with residues +1 and
—1. Moreover

§(s) = €(1 — s);

75 (2) ¢l =TT (1 - 5) C(1— ).

that is

In particular,

Proof. From Lemma 13.1 we have

o) = [ utvw

0

Il
h
IS

|
Nl w
S
<
=
+
| =
D
|
e
&
+
»—\
8
S
<
=

o0 1—s S du 1 1

:/ [u2 +u2]¢)(u)——|— + -

1 U 1—-s s
The first integral defines an entire function of s because of the decay estimate 0 < 1p(u) < Ce™™,
and thus £(s) is a meromorphic function with simple poles only at 0 and 1. Moreover, the last
expression is unchanged if we replace s by 1 — s. This completes the proof. ]

Corollary 13.4. The Riemann zeta function has a meromorphic extension to the entire complex
plane, with only one simple pole at s = 1 where the residue is 1. The equation ((s) = 0 has real
solutions at s = =2, —4, ..., —2m, ....
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Proof. We have

() =mie)T (5)

and since I'"! is an entire function, it follows that ((s) has a meromorphic extension with poles
only possible at the poles of {(s). However I' (%)_1 has simple zeros at s = 0,—2,—4,..., and so
the pole of ¢ at s = 0 is cancelled by the zero of ' (%)_1. Since the residue of £ at the point s =1
is equal to 1, the residue of ( at s =1 is 73T (%)_1 = 1. This completes the proof. ([l

13.2. The connection between primes and the Riemann zeta function.
The key connection between primes and the zeta function was established by Euler.

Theorem 13.5. For Re[s] > 1, we have
s —1
p

where the product is taken over all primes p =2, 3,5, 7, 11, .. ..

Proof. First observe that

_ =8 1
1-(1-p*) =L =
1—-p—= p°—-1
SO
_oy—1 1 1 1
— _— = <
‘1 (1 b ) ‘ ’ps _ 1’ — p%e[s] -1 < p%e[s]

and thus

Z ‘1—(1—]778)71‘ < Z pfﬁée[s] <§:TL7§R€[S]<+OO,
p n=1

p prime prime

provided that fe[s] > 1. Thus the infinite product [[, (1 - p~)"" converges absolutely and uni-
formly on any half-plane RE[s| > 1 + € and defines there a holomorphic function. To prove the
identity in the theorem, it suffices to show that we have equality for s = o0 € R and ¢ > 1.

For any prime p and ¢ > 1 we have p~? < 1, and so
(1*]3_0)_1 _ 1+p—a+p—20+_”+p—ma+”.

where the geometric series on the right converges absolutely and uniformly on any half plane
o = Re[s] > 1 + e. Formally, when we multiply these series together, we get a sum of terms of the
form N7 where N is a product of primes to various powers. But by the fundamental theorem of
arithmetic, every integer N can be written uniquely as a product of powers of primes. Thus the
equality in Euler’s Theorem is a restatement of the Fundamental Theorem of Arithmetic.

To give a complete proof, we first observe the following algebraic identity. Let P = {p1,...,pm}
be a set of M distinct primes, let m be a positive integer, and let ¢ > 0.Then

5/7/12
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where Z(P, m) is the set of integers whose only prime factors belong to the set P, and the prime
pj appears to at most the power m.

By the fundamental theorem of arithmetic, if M > N are positive integers,
{1,2,...,N} CE(P,M}

where P consists of all primes less than or equal to N. Hence

We now let N — oo and conclude that

nil < 1;[ (1 _1p_0> : (13.4)

To obtain the reverse inequality, we observe that

1 1 1 1
11 <1+pa+p%+-~+ MU)SZRU.

p<N n=1
Letting M — oo it follows that
1 R |
= ke < N7
() -t <>
p<N p<N k=0 n=1

and finally letting N — oo we obtain

11 (1 _1p_a> 3 % (13.5)

This completes the proof. O

Corollary 13.6. There are infinitely many primes.

Proof. If there were only finitely many primes, the product Hp(l —p~*)~! would define a holomor-

phic function for Re[s] > 0. Since lim,_,g+ ((c) = 400, this would lead to a contradiction. O
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Corollary 13.7. If Re[s] > 1
[e.e]
log ((s) = Z epn”
n=1

where

3=

if n = p™ for some prime p,
Cp =
0 if n is not a power of a single prime.

Proof. For Re[s] > 1 we have

log (¢C(s)) = — > log(1—p~*)

p prime

=1
=2 >

p prime m=1

]
1
Corollary 13.8. The infinite series Z — diverges.
p prime
Proof. For 0 > 1 we have
=1
1 _ - —mo
()= ¥ Y L
p prime m=1
=1
_ —o - . —mo
D IR EEID DD D it
p prime p prime m=2
Now since p > 2 we have
o (o]
1 —mo 1 —20 —no p—2a —20
DTGy p = =
i m 2 = 21 —p©
and thus
- 1 2 - 2
- —mo —20
YDETRLED DD SR
p prime m=2 p n=1
Thus as 0 — 17T,
Zp_“ =log (¢(0)) + O(1).
P
Since log (¢(c)) — 400 as ¢ — 17, it follows that Zp% diverges. O

Corollary 13.9. The only solutions of the equation ((s) = 0 outside the strip 0 < Re[s] < 1 are
at the points s = =2, —4, .. ..

Proof. None of the factors in the Euler product equals zero in the half-plane Re[s] > 1, and hence
the product ((s) has no zeros in this half plane. The rest of the result follows from the functional
equation for the zeta function. O

Theorem 13.10. If Re[s| = 1, then ((s) # 0, and by the functional equation, the same is true if
Re[s] =0..

Lemma 13.11. If0 € R, then
3 + 4 cos(#) + cos(20) > 0.
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Proof. We have
cos(26) = cos?(6) — sin?(6) = 2cos?(6) — 1.
Thus
3+ 4cos(f) + cos(260) = 3 4 4 cos(f) + 2 cos*(0) —
=2(14 2cos(d) + 0032(0))
=2(1+ 008(9)) > 0.

Lemma 13.12. If o > 1 andt € R, then
log‘(3 C4(0—|—zt)C(U+2it)‘ > 0.
Proof. First note that
Re[nT] = Re[e 7T 18] = n7 cos(tlog(n)).
Then
log |¢*(0) ¢* (o + it) ((o + 2it)|
= 3log|¢(o)| +4log|((o +it)| + log|((o + 2it)|
= 3Re[log ((0)] + 4Re[log ((o + it)] + Re[log ( (o + 2it)]

= Z cnn” (3 + 4 cos(0p) + cos(26,)) > 0

where ¢, is defined in Corollary 13.7
O

Proof of Theorem 13.10. Suppose that ((1 + ityp) = 0 for some ¢ty # 0. Then zeta must vanish to
at least first order at this point, and it follows that for o > 1,

[C(o +ito)|* < Cr(0 —1)!
Also, the point s = 1 is a simple pole of the zeta function, and so for o > 1,
()P < Calo —1)7°
Finally, ¢ is holomorphic at 1 + 2¢0, and hence for o > 1,
|((o + 2itg)| < Cs.

It thus follows that
63 (0)¢H (o + ito)¢ (o + 2ito)| — 0
as 0 — 1. But this contradicts Lemma 13.12, and completes the proof. [l



