PMATH 333 Real Analysis, Solutions to Assignment 3

: Let f: R — R. Suppose that f(z +y) = f(z) + f(y) for all z,y € R.
(a) Show that f(rz) =rf(z) for all r € Q.

Solution: First we note that f(0) = f(040) = f(0) + f(0) and hence (by subtracting f(0) from both sides)
we have f(0) = 0. Next note that for all z € R we have f(x) 4+ f(—x) = f(x 4+ (—x)) = f(0) = 0 so that
(by subtracting f(x) from both sides) we have f(—z) = —f(z). Let x € R. We know that f(0) = 0. Let
k > 0 and suppose, inductively, that f(kz) = kf(z). Then f((k + 1)z) = f(kx + z) = f(kz) + f(z) =
kf(x)+ f(x) = (k+ 1)f(x). By induction, it follows that f(kx) = kf(z) for all & > 0. When k € Z with
k <0, letting ¢ = —k > 0 we have f(¢x) = £f(x), hence f(—{x) = —f(lx) = —Lf(x), so that f(kx) = kf(z).
This proves that f(kz) = kf(z) for all k € Z. Finally, note that given € R and r € Q, say r = % with
k € Z and n € ZT, we have nf(%x) = f(n- %x) = f(kz) = k f(x) so that (by dividing by n) we have
f(Ez) =E f(), that is f(rz) = rf(z).

(b) Show that f is continuous at 0 if and only if f is continuous on R.

Solution: If f is continuous on R then of course f is continuous at 0. Suppose that f is continuous at 0.
We claim that f is uniformly continuous on R. Let € > 0. Since f is continuous at 0 with f(0) = 0, we
can choose § > 0 such that for all t € R, if |t| = |t — 0] < ¢ then |f(¢)] = |f(t) — f(0)] < e. Let z,y € R
with |z — y| < 0. By the choice of ¢ (taking ¢ = = — y), we have |f(y — z)| < e. Using part (a), we have
|f(@)= f()| =|f(@)+ f(=y)| = |f(z+(~y))| = | f(x—y)| < e. Thus f is uniformly continuous, as claimed.

(c) Show that if f is continuous at 0 then there exists m € R such that f(x) = ma for all z € R.

Solution: Suppose f is continuous at 0. By part (b), f is continuous (indeed uniformly continuous) on R.
Let m = f(1). By part (a), for every r € Q we have f(r) = f(r-1) = rf(1) = mr. Given x € R, we can
choose a sequence (ty),>1 in Q such that ¢, — = in R. Since ¢,, € Q, we have f(t,,) = mt,, and since t,, — =

and f is continuous at x we have f(x) = lim f(¢,) = lim mt, =m lim ¢, = mz, as required.
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2: (a) Define f,g: R — R by f(z) = 2® and g(z) = &z. Show that g is uniformly continuous but f is not.

Solution: We claim that f(z) is not uniformly continuous. Choose ¢ = 1. Let § > 0 Choose a = %+ and

2 =06+ 4. Then |z — a| = 0 and we have ’
f@)~ f@)| = (6+ 1)~ (1) =36+3 L+ >3(0+1)>3>¢

because when 6 > 1 we have 5—1—% > § > 1 and when 0 < § < 1 we have 6—1—% > % > 1. Thus f is not
uniformly continuous.

We claim that g is uniformly continuous. We provide two proofs. For the first proof, we use only the
definition of uniform continuity (and some algebra). First we note that for 6 > 0 and for a,z € R, in the
case that |a| < 2§, when |z — a|] < § we have |z| < 3§ and so

(@) = f@)] < [f@)] +[fa)] < (26)/° + (36)1/° = (277 + 8/%) 61/% < 361/°

(because 3 < 2T = (%)3 so that 31/% < 2 and hence 21/3 + 3Y/% < 2. 3 = 3) and in the case that |a| > 20,

when |z — a| < 0, the numbers ¢ and z have the same sign and we have |z| > § and so

xr—a B |z — al
22/3 4 /3173 + q2/3 | |2[2/3 + |2[1/3]a|1/3 £ |a|2/3
5 51/3

— 1/3 1/3
< 523 4 1/3(20)1/3 1 (20)2/3 14 21/3 1 41/ <O0/° <3670,

f(@) = fla)] = '/ —a'/?| =

Thus given € > 0 we can choose § = 5= €3 so that 36'/3 = ¢ and then for all a,z € R with |z — a| < § we
have |f(z) — f(a)| < 38'/3 = ¢. Thus g is uniformly continuous.

For the second proof, we shall use the fact that a function which is continuous on a closed bounded
inteval is uniformly continuous. Let ¢ > 0. Since the restriction of f to [0,2] is continuous, it is uniformly
continuous, so we can choose d; > 0 such that for all =,y € [0, 2], if |z —y| < J; then |f(z)— f(y)| < €. For all
x € [1,00), we have f'(z) = %_2/3, which is positive and decreasing, and hence |f'(z)| = f'(z) < f'(1) = 3.
Let 62 = 3¢ and note that for all z,y > 1 with |z — y| < d2, by the MVT we can choose ¢t between x and y
such that f(z) — f(y) = f'(#)(x — y), and then | f(z) — f)| < |f' (1)l — y| < Lz —y| < L6, = . Finally,
we choose 0 = min(1,d1,d2). Let z,y € R with |z — y| < . Since |x — y| < 1 (so that we cannot have
x < 1and y > 2 or vice versa) it follows that either =,y € [0,2] or z,y € [1,00), and in either case we have

|f(x) — f(y)] < e, as required.

(b) Let f : (a,b) € R — R. Show that f is uniformly continuous on (a,b) if and only if there exists a
continuous function g : [a,b] C R — R such that g(z) = f(x) for all x € (a,b).

Solution: If g : [a,b] — R is continuous, hence uniformly continuous, and f(z) = g(z) for all « € (a,b), then
of course f is uniformly continuous on (a,b) (given € > 0 we choose § > 0 such that |g(x) — g(y)| < € for all
x,y € [a,b], then of course we have |f(x) — f(y)| = |g(z) — g(y)| < € for all z,y € (a,b)).

Suppose, conversely, that f is uniformly continuous on (a,b). Choose a sequence (zy,)n>1 in (a,b) with
Zn, — a. We claim that (f(z,))n>1 is Cauchy. Let ¢ > 0. Since f is uniformly continuous we can choose
d > 0 so that |z —y| < § = |f(z) — f(y)| < e. Since (xy,),>1 converges, it is Cauchy, so we can choose
N € Z7" such that n,n > N = |z, — | < . Then when n,m > N we have |z, — z,,| < § so that
|f(zn) — f(zm)| < e Thus (f(xn))n>1 is Cauchy, as claimed. Since (f(x,))n>1 is Cauchy, it converges, say

¢ = lim f(z,). Choose a sequence (y,)n>1 in (a,b) with y,, — b. The same argument used above shows
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that (f(yn))n>1 is Cauchy, so it converges, and we let d = nhﬁngo flyn).

Define g : [a,b] — R. by g(x) = f(x) for all z € (a,b) and by g(a) = ¢ and g(b) = d. We claim that
g is continuous at a. Let € > 0. By the uniform continuity of f we can choose § with 0 < § < b — a such
that for all z,y € (a,b) with |z —y| < 0 we have |f(z) — f(y)| < §. Since x, — a and f(x,) — ¢ we can
choose n so that |z, —a| < 0 and |f(z,) —c| < §. Let x € [a,b] with |z —a] < 0. If 2 = a then of course
lg(x) — g(a)| = 0 < e. If z # a then we have x € (a,a+ 0) and z,, € (a,a + 0) so that |z — x| < J, hence
[f(x) = f(zn)| < 5. Thus we have |g(x) —g(a)| = |f(z) —c| < [f(z) = f(@n)| +|f(2zn) —¢] < 5+ 5 =€ This
proves that g is continuous at a, as claimed. A similar argument shows that g is continuous at b.



3: (a) Let f,g: [a,b] CR — R be integrable and let ¢ € R. Prove, from Definition 3.3, that the functions f + g
and cf are integrable on [a, b] with f;(f +9) = f:f + fabg and fab cf = cff f.

Solution: Let I = fab fand J = f; g. We claim that the function f + ¢ is integrable with f;(f—i—g) =1+J.
Let € > 0. Choose 6; > 0 such that for all partitions X of [a,b] with [X| < d; we have [S — I| < § for all
Riemann sums S for f os X, and choose d2 > 0 such that for all partitions X of [a,b] with |X| < d2 we
have |T — J| < €3 for all Riemann sums T for g on X. Let 6 = min(dy,d2). Let X = {xg, 21, -+, zn} be any
partition of [a,b] with | X| < §. Let ¢ € [xr—1, k] be any sample points. Then we have

n

3 (£t ot M — (T + )| = (£ ft)der = 1) + (3 g(ti) Avr = J)|

<

> f(tk)Ak-T—I‘-F‘ > g(tk)Akx—J)‘ <tt+t=e
k=1 k=1

Thus f + g is integrable with f:(f—&—g) =1+ J, as claimed.

We claim that c¢f is integrable on [a,b] with f; cf =cl. Let € > 0. Choose § > 0 such that for all
partitions X of [a,b] with |X| < 6 we have |S — I| < a7t for every Riemann sum S for f on X. Let
X = {=zo,x1, -, zy} be any partition for [a, b] with |X| < 0. Let ¢ty € [xk—1, k]| be any sample points. Then

n

3 (ef)t) D eI =el| £ Ft)Aua] <Jel g <

rather that & to include the case ¢ = 0).

Thus cf is integrable with f: cf = cl, as required (we used ‘c‘ﬁ

(b) Let f : [a,b] € R — R be any function (not necessarily bounded). Show that if f is integrable (according
to Definition 3.3, but without the assumption that f is bounded) then f must be bounded.

Solution: Suppose that f is integrable on [a,b] and let I = f; f. Suppose, for a contradiction, that f is not
bounded, say f is not bounded above (the case that f is not bounded below is similar). This means that
for every L > 0 we can choose u € [a,b] such that f(u) > L. Since f is integrable, by taking ¢ = 1 in the
definition of integrability, we can choose § > 0 such that for every partition X of [a,b] with |X| < §, we
have |S — I| < 1 for every Riemann sum S for f on X. Let X = {xo, 21, --,2,} be a partition of [a, b]
with |X| < §, and let d = min {Akx ’ 1<k< n} Choose sample points s € [xg_1,2x] and let S be the

Riemann sum S = Y f(sg)Agz. Let M = max {f(s1), f(s2), -+, f(sn)} and choose u € [a,b] such that
k=1

flu) > M + % Note that u must lie in one of the sub-intervals, so we can choose an index ¢ such that
u € [zg—1,x¢]. Choose new sample points, letting t; = s, whenever k # ¢ and letting ¢, = u, and let T be

the resulting Riemann sum T' = Y f(t;)Agx. Since S and T are both Riemann sums for f on X, we have

k=1
|S—1I|<1land |T —1I|<1sothat [T —S|< 2. But

T -S| = kﬁjl (f(te) = f(sk)) Arz = (f(u) = f(se)Dez > (M +2)) = M)Az =2-A;>2.d=2.
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4: Determine (with proof) which of the following statements are true for all bounded functions f : [0,1] — R.

(a) If lim Z f( ) exists then f is integrable on [0,1].

n—oo k=

Solution: This is FALSE. For example, let f : [0,1] — R be the function from Example 3.4 in the Lecture
Notes given by f(x) =1 when z € Q and f(z) = 0 when x ¢ Q. As shown in Example 3.4, this function is

. . n 1 k . . n 1 . . o
not integrable, but we have nl;ngo kZ::I Lf(%) = nli)nc}o (kgl 1.1)= nlgrolol =1
(b) For all a,be[0,1] and S€R, if f(a)<S < f(b) then there exists a partition X = {xo,x1, -,z } of [0,1]
and there exist sample points t;, € [xg_1, 2] such that > f(tgx)Arz = S.
k=1

Solution: This is TRUE. Let a,b € [0,1] and S € R with f(a) < S < f(b).

Suppose first that one of f(0) and f(1) is less than or equal to S and that the other is greater than
or equal to S, let us say that f(0) < S < f(1). If f(0) = S then S is equal to the Riemann sum for f on
the partition X = {xg,z1} = {0,1} with sample point ¢; = 0. Similarly, if f(1) = S then S is equal to the
Riemann sum for f on X = {xg,z1} = {0,1} with ¢; = 1. Suppose that f(0) < S < f(1). Let ¢ = %
and note that 0 < ¢ < 1. Let X be the partition X = {xg,z1,22} = {0,¢,1} and let ¢; = 0 and ¢t5 = 1. Then

2
ij(m)Akz = F(0)c+ F(1)(1 —0) = £(0) 7550 + F(1) 7055507 = S

Now suppose that either both f(0) and f(1) are smaller that S, or they are both larger than S, let us
say they are both smaller (the case that they are both larger is similar, but interchanges the roles of a and
b). We have f(0) < S and f(1) < S and S < f(b). Note that b # 0,1 so we have b € (0,1). Let

_ bf(b)—=bS) (1-b)S+bf(b)—f(1)
¢=Jm-ro @d 4=
(c and d are chosen so that cf(0) + (b—c) f(b) = bS and (d—b) f(b) + (1—d) f(1) = (1-5)S). Since S > f(0)

we have ¢ < % = b and since S < f(b) we have ¢ > 0 so that0<c<b Since S < f(b) we have

d < USROG — 1 and since S > f(1) we have d > U= BZID — 5o that b < d < 1. Let

X be the partition X = {xg,x1, 22,23} = {0,¢,d,1} and use the sample points t; = 0, to = b and t3 = 1.
Then

é F(t) A = £(0)(e— 0) + F(B)(d — ¢) + F(1)(1L —d) = (F(B)—~(1))d — (F(B)—F(0))c + F(1)
= (@ =b)S+bf(b) — £(1)) — (bf(b) — bS) + f(1) =



