MATH 566 LECTURE NOTES 2: POWER SERIES, ANALYTICITY AND
ELEMENTARY FUNCTIONS

TSOGTGEREL GANTUMUR

1. UNIFORM AND NORMAL CONVERGENCES

For a set 2 C C and a function f : Q — C, we define the uniform norm

[flle = sup |f].
Q

We say that a sequence {fi} of functions fi : @ — C converges uniformly in Q to f, if
Ilfx — fllo — 0 as k — oo. Recall that this is equivalent to the sequence {fi} being a Cauchy
sequence, i.e., ||fx — fella — 0 as k, £ — oo.

Theorem 1 (Weierstrass M-test). If g, : Q@ — C and ), ||gnlla < 00, then the series ), gn
converges uniformly in ).

Proof. With fi, = >, - gn, we have for £ <k

1= Sela=1 Y galla< 3 lgalla < 3 lgnlle,

l<n<k l<n<k n>{

which tends to 0 when ¢ — co. So {fx} is a Cauchy sequence, hence converges. O

Example 2. The geometric series ) | 2" converges uniformly in D, (and also in D,) as long
as 7 < 1. To be pedantic, with < 1 and with functions g, : D, — C given by g,(z) = 2",
the series ), g, converges uniformly in D,. However, the convergence is not uniform in the
open unit disk D1, and ), 2" does not converge if [z| > 1.

Convergence behaviour of frequently occurring sequences in complex analysis can be cap-
tured conveniently by the notion of locally uniform convergence. Recall that U C Q is a
neighbourhood of z € ) in Q if there is an open set V C C such that z € VNQ CU.

Definition 3. A sequence {f;} of functions fj : Q — C is called locally uniformly convergent
in Q if for each z € Q there is a neighbourhood U 3 z in Q such that { fx} converges uniformly
inU.

Ezample 4. The series ), 2" converges locally uniformly in D;.

Continuity is preserved under locally uniform convergence. In this regard uniform continu-
ity is a very strong type of convergence; it naturally preserves uniform continuity.

Theorem 5. If {fr} C C(Q2) converges to f : Q — C locally uniformly, then f € C().

Proof. Let z € Q, and let U > z be an open neighbourhood such that || f — fxllv — O.
Let € > 0. Then choose ¢ > 0 such that By(z) C U, and k such that |[f — fi|p,) < e

Moreover, let § > 0 be such that |f;(z) — fx(w)| < € whenever w € Bs(z). Then it is clear
that |f(z) — f(w)| < 3¢ whenever w € Bs(z) N B,(2). O
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One drawback of (locally) uniform convergence is that a rearrangement of a uniformly
convergent series can be divergent or converge to a limit different than the original series. So
uniform convergence can be compared to conditional convergence of series of numbers. An
improvement of uniform convergence that can be compared to absolute convergence of series
of numbers is the notion of normal convergence.

Definition 6. A series ) g, of functions g, : Q@ — C is called normally convergent in Q if
Yo llgnllo < co. Moreover, we say >, gn converges locally normally in § if for each z € Q
there is an open neighbourhood U > z such that ) ||gn||v < oc.

The Weierstrass M-test immediately implies that every (locally) normally convergent series
is (locally) uniformly convergent. It is also obvious from the definition that any subseries of
a (locally) normally convergent series is (locally) normally convergent.

Theorem 7. Let fro: Q — C for k,l € N, and let 0 : N> — N be a bijection. Define the
sequence {gn} bY go(ke) = fre- Then the followings are equivalent:

(a) The series ), gn is locally normally convergent.

(b) For each z € §) there is an open neighbourhood U > z such that the series Y . (>, || frellv)
converges. In particular, for all k € N, the series ), fr¢ is locally normally convergent.

(¢c) For each z € Q there is an open neighbourhood U > z such that the series > ,(3 " || fr.ellv)
converges. In particular, for all £ € N, the series Y, fie¢ is locally normally convergent.

If any (so all) of the above conditions is satisfied, then there holds that
SO H)=D O fr)=> gn
0 k k 0 n

Proof. First we prove the implication (a) = (b). Let U C Q2 such that N = )" ||gnllv < oco.
This obviously implies that for all k € N, M = >, || frellu < 0o. Let € > 0 and let my, be
such that >, || frello < 2 %¢. So for any m we have

SO rello) <D Mfrelly) + 26 < N+ 2.
k<m /¢ k<m £<my

Now we shall prove that g =) g, is equal to f = >, (>, fr,e). To this end, let m be such
that >y, O, [ frellv) < e, andlet fo =3 4., >y, fre- Then we have

1f = Fello < SO Ielle) + 337 felly) < 3e.

k>m £ k<m £>my
Similarly, for sufficiently large p, the partial sum g, = anp gn satisfies
1o = Follo < DO Mfrello) + DD I frello) < 3e,
k>m /£ k<m £{>my

and so we have
1f=9gllu < llg = gpllv + 6e.
Since g, — g and ¢ is arbitrary, we conclude f = g.

For the other direction (b) = (a), we start with the definition of M} and the condition
M =3, M, < oo for a suitable U. Then we have for any p

S llgnllo <3  fwello < M,

n<p k<m{<m

where m is such that {¢ < m}? D ¢~ !({n < p}). The equivalence of (a) and (c) can be proven
analogously. O
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Corollary 8. Suppose that the series ), gn converges locally normally in €2 to g. Let N =
UMy, be a disjoint decomposition of N, where k is from a countable set and each My, = {my ¢}
is countable. Then for each k, the series gr. = ), Gm, , converges locally normally in Q, and
moreover the series Y, G, converges locally normally in Q to g.

Proof. Let us say k runs over K C N, and for each k € K, ¢ runs over Ly C N. Define the set
M CN?>by M ={(k,{) : k € K and £ € Ly}, and let fi ¢ = gm,, if (k,£) € M, and f, =0
otherwise. Then we get the proof by applying the above theorem with, e.g., o(k,£) = 2my, ¢
for (k,¢) € M, and o(k,l) = 27(k,¢) — 1 for (k,¢) € N>\ M, where 7 : N>\ M — Nis a
bijection. O

The above corollary with each M}, having a single element gives the following rearrangement
result.

Corollary 9. Suppose that the series ), gn converges locally normally in 2 to g. Then given
any bijection 7 : N — N, the rearranged series ), ) also converges locally normally in
to g.

Corollary 10. If f =) fm and g = ), gn are locally normally convergent series in €,
then for every bijection o : N> — N, the series Zp hy, with elements ho(mn) = fmgn converges
locally normally in Q to fg.

Proof. For any z € 2 we can certainly find a neighbourhood U > z such that

S Mfrgello < Ifrllo Y llgelle < oo,
4 l

and that

> O M frgello) <D M fello O lgello) = O fello) O lgellv) < oo
P p 0 p ’

Note that these imply
> fege=frg,  and > () frge) = fy.
¢ E o

The proof is established upon employing Theorem 7 (b) with fr ¢ = frge. O

Remark 11. Apart from “local” convergences, one can talk about “compact” convergences,
which require a convergence in all compact subsets of ). Examples include compactly uni-
form convergence (which is often simply called compact convergence) and compactly normal
convergence. For subsets of the complex plane, it can be shown by covering arguments that
these compact convergences are equivalent to their local counterparts (In fact the equiva-
lence holds in any locally compact topological space). Another frequently occurring term is
“absolute convergence”, which means that the real valued function |f| : 2 — R enters the
discussion. For example, “uniformly absolute convergence” designates the uniform conver-
gence of the function series ) |f,|. Note that this is in contrast to the normal convergence
where we consider the series ) || fa||q of numbers. In particular, normal convergence implies
uniformly absolute convergence, but the converse is not true as can be seen from a sequence of
bumps of height 1/n going off to infinity. The local version of the above “uniformly absolute
convergence” is “locally uniformly absolute convergence”; one now can guess what it should
mean. It is instructive to try to prove Theorem 7 and its corollaries for locally uniformly
absolutely converging series.

Remark 12. There seems to be no universally used “unambiguous language” in literature con-
cerning the terminology on various modes of convergence. For instance, depending on which
book you read, “normal convergence” may mean “locally uniform convergence” or “locally
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normal convergence”, and “absolute convergence” may mean “uniform absolute convergence”
or “pointwise absolute convergence”.

2. POWER SERIES

We understand by a power series an expression of the form

f(2) =) an(z )", (1)
n=0

with the coefficients a,, € C, and the centre ¢ € C. Assume that the above series converges.
Then obviously |a,||z — ¢[™ — 0 as n — oo, so that |a,||z — ¢/* < M for some constant
M < oco. In other words, we have

|z —¢| < R:=sup{r > 0:sup|a,|r" < oo}. (2)
n

Put another way, the power series (1) diverges whenever |z — ¢| > R. The converse statement
is almost true as seen from the theorem below, which justifies the fact that the above defined
R € [0,00] is called the convergence radius of the power series (1).

Theorem 13. Let R € [0,00] be defined by (2). Then the power series (1) converges locally
normally in the open disk Dg(c), and diverges at every z € C\ Dg(c). Moreover, R can be
determined by the Cauchy-Hadamard formula

1
L~ limsup Jaq |, (3)
R n—oo

with the conventions 1/oo = 0 and 1/0 = oo, and furthermore, provided that a, = 0 for only
finitely many n, one can estimate R by the ratio test

lim inf ] < R < limsup 2] )
n—00 ’an+1| n—00 |an+1‘

(4)

Proof. Without loss of generality, we may take ¢ = 0. Divergence at every z € C\ Dg(c) is
demonstrated above. For convergence, let z € D, with r < R. Then for any p € (r, R) we
have |a,z"| < |an|p”;—Z < M;—Z for some constant M < oo. Since 7 <1, > anz" converges
normally in D,.. Since any z € Dp is in some such D, with r < R, the series converges locally
normally in Dg.

To prove (3), let o be defined by 1/¢ = limsup,,_, |an with the intention of showing
that o = R. By definition, for any € € (0,1), we have |a,|0"” > (1 — &)" for infinitely many n,
and there is n. such that |a,|0" < (1 +¢&)" for all n > n.. Thus if |z| > p then |a,2"| > 1
for infinitely many n, and the series ) a,2" diverges. This implies that ¢ > R. On the other
hand, if |z| < p, then for any ¢ > 0 we have |a,z"| < |an|gn‘z# < (1+ 6)”';# =: k" for
all n > n.. By choosing £ > 0 small enough, one can ensure that k € [0,1), and so )_ a,2"
converges. This implies that o < R.

Now we shall prove the ratio test. Let o be the limit infimum in (4) and suppose that

|z| < a. By definition, for any ¢ > 0 we have |a,| > (o — €)|an+1| for all sufficiently large
n. This gives |a,2"| < C(%)” for all sufficiently large n, with some constant C' > 0. By
choosing e small enough we show the convergence of > a,2", which implies that o < R.

For the upper bound on R, let  be the limit supremum in (4), and suppose that |z| >

and ¢ = |z| — 3 > 0. Then by definition, we have |a,| < (8 + €)|an+1| for all sufficiently large
n. So |apz"| > % > C for some constant C' > 0, and the series diverges. This implies

that R < 3. O

’1/71

As an application, let us derive the product and quotient rules for power series.
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Corollary 14. Let R > 0 and S > 0 be the convergence radii of the power series f(z) =
dan(z—c¢)" and g(z) = > bn(z — )™, respectively. Then we have

o0

F@a(z) =Y D ajbe | (z—0)",

n=0 \j+k=n

where the convergence radius of the power series is at least min{ R, S}.
Furthermore, if by # 0, then

7g(z) = en(z —c)", we en = b an n—k€k |
n=0 k=0

where the power series converges in a neighbourhood of ¢, and the empty sum in the definition
of e, when n = 0 is understood to be 0.

Proof. The product rule is from Corollary 10 and the above characterization of convergence
radii. The recursive formula for e, can be formally derived from the product rule, namely
from the formula

n n—1
an = E bp_rer = boen + § bp— ke
k=0 k=0

For convergence of the quotient series, let M > 0 and r > 0 be constants such that |a,| and
|b,| are both bounded by Mr~"|by|. Then the definition of e,, gives

n—1
lenl < Mr=" 4+ MY 5" ey,
k=0

which, with the shorthand notation K, = |e,|r", maybe manipulated as

n—1
K, <M+MY Ky < M(1+M)",
k=0

where the latter inequality can be proven by induction. This means that
len] < M1+ M)"r ",
implying that the power series converges in the disk of radius /(1 + M). d
Note that the convergence radius of the product series can actually be larger than min{ R, S},
because of possible cancellations in the sum ) a;jbg. Similarly, the following corollary gives

only the worst case estimate on the convergence radius of the rearranged series, where the
centre c¢ is moved to another point d in the convergence disk.

Corollary 15. Let R > 0 be the convergence radius of the power series f(z) =Y an(z — )",
and let d € Dg(c). Then we have

f(Z)Zi i(?)an(d—c)”J (z —d),

7=0 \n=j J

where the convergence radius of the power series is at least R — |d — ¢|. In particular, the
convergence radius of a rearranged power series depends continuously on its centre.
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Proof. We have

(z—c)"=(z—d+d—c)" = ZZ; (?)(z—d)j(d—c)"_j,

so that the proof is established upon justifying

(0.9] n o0 o
Say (”) (z-dd—e" 7 =33 <"> an(z —dY (d — )",
— \ j =\
for z € D,(d) with r = R — |d — ¢|. This can be done by applying Corollary 8 if the left hand
side is locally normally convergent in D,(d). To this end, let |z —d| < p—|d — ¢| with p < R.

Then we have .

> ()l - afla—drd = iz~ dl 4 a- ) <
j=0
and since a,p" = a, R"(p/R)"™ we obtain the desired local normal convergence.

The continuity of convergence radius can be shown as follows. Let R’ denote the convergence
radius of the rearranged series centred at d. We have R’ > R — |d — ¢|, or put differently,
R—R <|d—c|. Soif|d—c| < R/2 it is obvious that ¢ € Dp/(d), which means that the
above reasoning can be applied with the roles of the two power series interchanged, giving
R — R < |e—d|. 0

Finally, we turn to the question of termwise differentiating and integrating power series.
One consequence of this is that any power series is holomoprhic in its disk of convergence.

Theorem 16. Let R be the convergence radius of the power series (1). Then both

_ - n—1 _ - Qn n+1
z) = nan(z —c , and F(z)= —(z—c ,
9(2) nEO (z—¢) (2) n§0n+1( )

have convergence radii equal to R, and there hold that
=g and F'=f, in Dg(c).

Proof. Tt is obvious that the convergence radius R’ of the power series representing ¢ is at
most R, that is, R* < R. To prove the other direction, let » < R. Then for any € > 0 there is
a constant C. > 0 such that

nlap|r™ < Ce(1+ &) ap|r™ < Ce(14¢)"(r/R)"|an|R",

and choosing e small enough we see that »r < R', and so R < R'.
Now we will show that f’ = ¢ in Dg(c), i.e., that for each z € Dg(c) one has

f(z+h) = f(2) + g(2)h + o(|h]).
To this end, we write

[e'e) 00 n—1
F+h) = f(2) =) an((z+h)"=2")=h> an Py (z+h) 2" = hA,(h).
n=0 n=0  j=0

Let r < R be such that |z| < r, and consider all h satisfying |z + h| < r. Then

[e'e] n—1 o)
D lanl > 1z 4 A" <Y an|nr™ T < oo,
n=0 7=0 n=0

so the series for A, converges locally uniformly in a neighbourhood of the origin. Hence A, is
continuous at 0, and moreover from A.(0) = g(z), we infer

Az(h) = g(2) + o(1),
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with o(1) — 0 as |h| — 0. The claim is proven since

f(z+h) = f(2) = h(g(2) + o(1)) = hg(z) + o(|h]).
The claims about F' follow from the above if we start with F instead of f. O

3. ANALYTICITY
In what follows, € will denote an open subset of C.

Definition 17. A complex-valued function f : Q — C is called (complex) analytic at z € Q0 if
it is developable into a power series around z, i.e, if there are coefficients a,, € C and a radius
r > 0 such that the following equality holds for all h € D,

Flz+h) =) anh™
n=0

Moreover, f is said to be (complex) analytic on Q if it is analytic at each z € Q. The set of
analytic functions on 2 is denoted by C*(2).

We observe from Corollary 14 that the product of two analytic functions is analytic, and
that their quotient is analytic wherever the denominator function is nonzero. Also from
Corollary 15 it is immediate that any power series is analytic in its disk of convergence.
Moreover, Theorem 16 implies that analytic functions are holomorphic, and they are infinitely
often differentiable: C¥(2) C O(2) and C¥(Q2) C C*°(f2). Actually, the converse O(f2) C
C“(Q) is also true, which we will prove in the next set of notes. Returning to the current set
of affairs, and by repeatedly applying Theorem 16 we see that the coefficients of the power
series of f about ¢ € Q are given by a, = f((c)/n!, or in other words, if f € C¥(Q) and
c € ) then the following Taylor series converges in a neighbourhood of c.

% r(n)(,
fe =S L9 o, (5)
n=0

n:

Recall that an accumulation point of a set D C C is a point z € C such that any neigh-
bourhood of z contains a point w # z from D. We say that z € D is an isolated point if it is
not an accumulation point of D. If all points of D are isolated D is called discrete.

Theorem 18 (Identity theorem). Let f € C¥(Q) with Q a connected open set, and let the
zero set of f has an accumulation point in Q. Then f =0 in €.

Proof. Each %, = {z € Q: f(™(2) = 0} is relatively closed in ©, so the intersection ¥ = (), %,
is also closed. But 3 is also open, because z € ¥ implies that f = 0 in a small disk centred
at z by a Taylor series argument. We shall prove below that Y is nonempty, which would
conclude that ¥ = Q.

Let ¢ € Q be an accumulation point of 3g. If ¢ € X, then ¥ = Q. If ¢ € X, then there is n
such that f(™(c) # 0. So we have f(z) = (z — ¢)"g(z) for some continuous function g with
g(c) # 0. This will imply the existence of a neighbourhood of ¢ where f has at most one zero,
contradicting that c¢ is an accumulation point of the zero set of f. O

The following corollary records the fact that an analytic function is completely determined
by its restriction to any non-discrete subset of its domain of definition. In other words, if it
is at all possible to extend an analytic function (defined on a non-discrete set) to a bigger
domain, then there is only one way to do the extension.

Corollary 19 (Uniqueness of analytic continuation). Let u,v € C*¥(Q) with @ a connected
open set, and let uw = v in a non-discrete set D C 2. Then u = v in Q.
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A powerful tool to perform analytic continuation is power series. There is a theorem to the
effect that if an analytic continuation is at all possible, then power series can do it. We need
the following estimates on power series coefficients, which roughly says that the largest term
in the series determines the maximum absolute value the power series can have in a given
region.

Lemma 20 (Cauchy estimates). Let f(z) = ) anz" be a uniformly convergent power series
in the closed disk D,. Then it holds that

lan|p™ <m‘ax|f( 2)|, for all n.
Proof. We prove the lemma for p = 1, the general case follows by scaling. First we derive the

claimed bound on ag in terms of M = ‘m|ax |f(2)]. Defining pp,(2) = >, anz™, we obviously
have p,, — f uniformly on dD; as m — oo, so in particular |p,,| < M 4+ &,, on the unit circle,

with €, — 0 as m — oo. If £ = cos(nt) +isin(rt) with some irrational number ¢, then £¥ # 1
whenever k # 0. So for any integer ¢ we have

-1 =1 m m nt
me(gk) = Zzanfkn Z%Zﬁk” —€a0+2an€£n — (6)
k=0 k=0 n=0

Let us estimate the rightmost term as follows

£n€_1 = 2 n
Z _ Z|§n|a_| = Am,

where the real number A\, > 0 is 1ndependent of £. As a result we get

Am A
\a0]<£Z\pm§k <M+Em+7m,
and since &, — 0 we conclude that |ag| < M.
The bound on a, can be proven similarly, for instance, by summing over —n < k < ¢ —1
instead of 0 <k < ¢ —11in (6). O

An immediate consequence is the following quite remarkable theorem, which says that
any Taylor series (with fixed centre) converges in the largest possible disk. Combined with
Corollary 19, this reveals the possibility that power series can be used to extend analytic
functions to larger domains than they are originally defined.

Theorem 21. Let f € C¥(Q2) and let D,(c) C Q. Then the Taylor series of f centred at c
converges in Dy (c).

Proof. We will prove that if the Taylor series of f centred at 0 converges uniformly in the
closed disk D,, and if f is analytic in a neighbourhood of D,, then the convergence radius of
the considered series is strictly larger than p. So termwise differentiating we have

f® (2) = mz 5

n=k
uniformly converging in D,. Then the previous lemma gives
LFO)] ek
= < max f . 7
< max 7)) 7)

Since f is analytic in a neighbourhood of Dp, for every w € 0D, the Taylor series of f centred
at w has convergence radius R,, > 0. Now by continuity of w — R, there is ¢ > 0 such
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that o < Ry, for any w € 9D, meaning that the Taylor series centred at w € 9D, converges
uniformly in D, (w) with o > 0 independent of w. So another application of Lemma 20 gives,
for any w € 0D,

(k)
A I < max |f(z)| < max |f(z)|=: M.
k! |z—w|=0 |z|<p+o
By combining this with (7) and summing over k =0, ..., n, we infer

|FM0)|(p+ o)™ < M(n+ 1),

From this it is clear that the Taylor series

AR
converges in D, . O

Liouville’s theorem says that bounded entire analytic functions are constant. It is possible
to devise a proof that uses Cauchy estimates (Lemma 20) directly, but the use of the above
theorem gives a slight simplification.

Corollary 22. If f € C¥(C), and if there exists a constant M > 0 such that |f(2)| < M|z|"
for z € C\ Dy, then f must be a polynomial of degree at most n.

Proof. By the above theorem, the Taylor series of f centred at the origin converges uniformly
on any closed disk. Applying Lemma 20 to this series on D, with p > 1, we get the following
bound on the k-th coefficient
Jaglp" < max |f(2)] < Mp".
z|=p
Since p can be arbitrarily large, this estimate shows that a; = 0 for all k£ > n. O

Liouville’s theorem is the case n = 0 in the preceding corollary, and can be used to prove
the fundamental theorem of algebra.

Corollary 23. Any nonconstant polynomial has at least one root in C.

Proof. Suppose that a polynomial p has no root. Then f = ;1) e C¥C). If p(z) =ag+ a1z +
oo+ apz™ with a,, # 0, then |p(2)| ~ |ay||2|™ for large z, meaning that f is bounded. By
Liouville’s theorem f must be constant, contradicting the hypothesis. ]

Lemma 20 can also be used to prove the open mapping theorem. We remark that the
conditions of the following theorem can be slightly weakened so that €2 is not necessarily
connected and f is not constant on any of the connected components of €.

Theorem 24 (Open mapping theorem). Let Q be a connected open set, and suppose that
f € C¥(Q) is not a constant function. Then f : Q — C is an open mapping, i.e., it sends
open sets to open sets.

Proof. Without loss of generality let us assume that 0 € 2 and that f(0) = 0. We will prove

that a small disk centred at the origin will be mapped by f to a neighbourhood of the origin.

Let D, C Q with r > 0, and let w & f(D,). Then the function ¢(z) = f(z%—w is analytic

in D,. Choose 0 < p < r so small that f(z) = 0 has no solution with |z| = p, so that

0= liTlf |f(z)] > 0. This is possible by the identity theorem since f is not constant and €2 is
z|=p

connected. Since p <, the Taylor series of ¢ about 0 converges uniformly in the closed disk
D,. Now we apply Lemma 20 to ¢ and get

-1
60) < sup [o()] = ( inf [£()—ul)

|z|=p
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which, taking into account that |¢(0)| = |w| ™}, is equivalent to
inf |£(2) — w| < Jul.
|z1=p

We have |f(z) —w| > |f(2)] — |w| > § — |w| for |z| = p, therefore the above estimate gives
lw| > §/2. Tt follows that Dj/p C f(D;). O

Thus for example, one cannot get a (nonzero-length) curve as the image of a connected set
under an analytic mapping. In particular, the only real-valued analytic functions defined on
an open set in C are locally constant functions.

If f is analytic, then the function |f|? is subharmonic, so the maximum principle for sub-
harmonic functions apply to the modulus of an analytic function. Nevertheless, the open
mapping theorem can be used to obtain a more insightful proof.

Corollary 25 (Maximum principle). Let f € C¥(Q) with  an open subset of C.
(a) If 2 is connected and |f(z)| = sup |f| at some z € Q, then f is constant.
Q

(b) If Q2 is bounded and f € C(Q), then we have sup |f| < Hé%x\f\.
Q

Proof. The hypothesis in (a) says that f(z) is a boundary point of the image f(£2), since
otherwise there would have to be a point in f(€2) with absolute value strictly greater than
|f(2)]. If f is not a constant, by the open mapping theorem f(2) cannot include any of its
boundary points, leading to a contradiction.
For part (b), there is z € Q with |f(2)| = sup |f| since Q is bounded and f is continuous
Q

on Q. If 2 € 99 then we are done; otherwise applying part (a) to the connected component
of 2 that contains z concludes the proof. O

We end this section with two simple corollaries of the open mapping theorem, the latter of
which gives an alternative proof of the fundamental theorem of algebra.

Corollary 26 (Preservation of domains). If Q@ C C is connected open set and f € C¥(Q)
nonconstant, then f(2) is also a connected open set.

Corollary 27. Let f € C¥(C), and suppose that |f(z)| — oo as |z| — oco. Then f(C) = C.

Proof. Obviously f is not constant, and so the open mapping theorem implies that f(C) is
open. Let us show that f(C) is also closed. Suppose that f(zz) — w € C as k — oo. Then
{21} is bounded, so taking a subsequence if necessary, there is z € C such that z; — z. By
continuity f(zx) — f(z), concluding that w = f(z). O

4. ELEMENTARY FUNCTIONS

We look for the complex exponential as a solution of the following problem

f'=f  f0)=1,
and we look for it in the form of a power series. Formally termwise differentiating we find
ap = ap-1/n = ... = agp/n!, and the condition f(0) = 1 gives a9 = 1. So the complex
exponential is given by
o0 Zn
ep(x) =32, (8)
n=0

which converges (e.g. by the ratio test) locally normally in C, so in particular exp € C¥(C).
For a € C, let g(z) = exp(z) exp(a—z). Then ¢'(z) = exp(z) exp(a—z)—exp(z) exp(a—z) =
0 for all z € C, thus g(z) = g(0) = exp(a). In other words, we have

exp(z + w) = exp(z) exp(w), z,w € C. 9)
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Putting w = —z, we infer
exp(—z)exp(z) =1 and so exp(z) # 0 vz e C.

Similarly to the above, by considering g(z) = f(z) exp(—z), one can also show that the only
function satisfying that f' = f in C and f(0) = 1 is exp.

We can construct an analytic inverse of the exponential function in the open disk D;(1).
Any such an inverse function is called a logarithm function.

Lemma 28. Consider the power series

X  1yn—1
Mo =3 ey (10)
n=1

whose convergence radius is 1. Then we have
1
exp A(z) = z and N(z)=- for z € Dq(1).
z

Proof. Termwise differentiation gives

/ — _1 n—1 _ 1 n—1 — 1 _ n—1 — ——
N = ST = ST = g =
provided that |1 — z| < 1, that is, z € D;(1).
Now let g(z) = zexp(—A(z)). Then for z € D;(1) we have
g'(2) = exp(=A(2)) — zexp(=A(2))X' () =0,
meaning that g(z) = g(1) = exp(—A(1)) =1 in Dy (1). O

Let us turn to the question of identifying the range and the kernel of the group homomor-
phism exp : C — C*, where C* = C\ {0} is the multiplicative group of C. Recall that the
range is expC = {exp z : z € C}, the kernel is ker(exp) = {z € C : expz = 1}, and that they
are subgroups of the additive group C and the multiplicative group C*, respectively.

As a preliminary to the theorem that follows, let us investigate the solutions of the equation
lexpz| = 1. If z = iy with y € R, then since (iy)" = (—iy)", formula (8) gives exp(iy) =
exp(—iy). Hence |exp(iy)|? = exp(iy)exp(iy) = 1, meaning that |exp(z)| = 1 whenever Rz =
0. Now if z = x4y with z,y € R, then |exp z| = |exp(z) exp(iy)| = |exp(z)||exp(iy)| = exp z.
To conclude,

Rz and so lexpz|=1 & Rz=0, (11)

implying in particular that ker(exp) C iR.

lexpz| = e

Theorem 29. exp : C — C* is surjective, and ker(exp) = iTZ with some constant T > 0.

Proof. Let A = expC. By the above lemma, we know that Di(1) C A. So if a € A, then by
the group structure of A, it must hold that az € A for all z € D;(1). Since the collection of
all such az is just the open disk D4 (a) centred at a, the above amounts to Dy, (a) C A, so
that A is open.

Let b e B=C*\ A. Then bA = {ba : a € A} is open. Also bAN A = @ since otherwise
the existence of ¢ € bA N A would imply the existence of a € A with ¢ = ba, which would
mean b = ca~! € A. This implies that B = UpcpbA is open, and since A is nonempty, we
have A = C*.

We shall prove the claim about the kernel K = ker(exp) C ¢R. Note the symmetry
K = —K since exp z = 1 implies exp(—z) = ex})Z = 1. By surjectivity, there is s € R with
exp(is) = —1, and so with exp(i2s) = 1. Obviously s # 0, and thus K # {0}. Since K
contains numbers with positive imaginary parts, the number 7" = inf{t > 0 : it € K} is well
defined. Moreover, 1" € K because K is closed as the pre-image of {1} under a continuous
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function. So one trivially has i7Z C K. Since exp is (entire) analytic, the zeroes of exp(z) —1
form a discrete set, which means that there is a neighbourhood U of 0 such that the only
solution of expz =1 in U is 0. This implies 7" > 0. Now that we know 7' > 0, suppose that
r € R with ir € K. Then there is n € Z such that nT <r < (n+ 1)T,or 0 <r —nT < T.
But exp(ir —inT) = exp(ir) exp(—inT) = 1, hence r — nT = 0 by the minimal property of
T. This proves that K C iTZ. O

Once we know the kernel and the range, it is easy to study the periods and possible inverses
of the exponential function. So exp(z+w) = exp(z) is equivalent to exp(w) = 1, which means
w € iT7. One implication of this is that the periods of the exponential function are precisely
the numbers inT with n € Z. Another, a quite strong implication is that if I is any half-open
interval of length T, then the function exp : R x I — C* takes any of the values in C*
precisely once. Moreover, the surjectivity of exp : C — C* combined with (11) implies that
the homomorphism p : ¢ — exp(it) sending the reals into the unit circle is surjective with the
periods TZ, and similarly to the above, for any half-open interval I, the function p : I — S?!
goes through any point on S! exactly once. Thus every z € C with |z| = 1 can be written
uniquely as z = p(t) with ¢ € I. We have p'(t) = ip(t), and a little more careful analysis
(involving integration to find the length of an arc) shows that the central angle between 1 and
p(t) counted anti-clockwise from 1 is equal to ¢ € I when I is taken to be [0,7). This implies
by definition the Euler identity

exp(it) = cost + isint, and that T =2m. (12)

We will also use the short notation exp(z) = e® for the exponential function. Thus every
z € C* can be written as z = |z|e? with § € R, and moreover @ is unique if one requires 0 € I
with any fixed half-open interval I of length 27. Then with ¢ = log |z| + 0, it is clear that
exp(¢) = exp(log |2|) exp(if) = |z| exp(if) = z. So for pe? € C* the solutions of exp(¢) = pe'
are precisely the numbers log p + i0 + i27Z. We single out the continuous ones among the
inverses of the exponential function.

Definition 30. A continuous function ¢ : Q@ — C is called a logarithm function on € if
exp({(z)) = z for all z € Q.

Lemma 31. Let ¢ € C(Q) be a logarithm function on a connected domain 2. Then any given
e C(Q) is alogarithm function on § if and only if there is n € Z such that (z) = ¢(z)+2min
for all z € Q.

Proof. We immediately have exp(f(z) — £(z)) = 1, or £(z) — £(z) € 2miZ for all z € Q. Since
) is connected and ¢ — £ is continuous, the image of £ — ¢ must be a single point in 2m:Z. O

Ezample 32. The function A defined in (10) is a logarithm function on D;(1). Moreover, if
a € C* and exp a = a, then \,(2) = A(Z) + « is a logarithm function on D), ((a).

Another example is the so-called principal branch, defined on C~ = C\ (—o0, 0] as Log(pe'®) =
log p +i0 with 0 € (—m, 7).

We have A\, € C¥(D)4/(a)), and from the above lemma any logarithm function on a neigh-
bourhood of a must be equal to A, up to an additive constant. In particular it must be
analytic on the neighbourhood.

Corollary 33. If ¢ € C(Q) is a logarithm function on Q, then ¢ € C¥(Q).

Definition 34. Let £: 2 — C be a logarithm function on 2. Then for o € C, the function
Po(z) = exp(ol(z)) is called a power function on Q.

We can derive right away that power functions satisfy p), = opo—1, Potr = PoPr, and
pn(z) =2"if n e N.
The notation z7 usually stands for exp(cLog z) involving the principal branch.



