Math 250, WLU Assignment No. 2, Solutions (Page 1 of 17) Fall term, 2018

Write complete and concise proofs. For each proof, if needed, please provide clean diagrams
to illustrate your proof. Marks will be deducted for messiness. The page numbers and problem
numbers refer to the ones in the course pack.

Due: Oct. 17, 2018

1. (Page 11, #1) Do not use the Archimedean property, prove directly from the Completeness
of R, that the set {y/n : n € N} is unbounded.

Solution: Proof by contradiction. Assume that {\/n : n € N} is bounded, i.e. it has an
upper bound M € R. By the Completeness of R, we see that the set {\/n : n € N} has a
supremum, say it is u. Then we have

(a) vn<uforalln e N=n < u? foralln € N, and

(b) in particular, u?> > 2 > 1. Thus for v = v/u?2 — 1 < u, there must be m € N such that

vm >v=+vu?—1.

For this particular m, we have m > u? — 1 = u?> < m + 1 € N. This is contradiction to (a)
above. Thus the assumption was wrong and the set {y/n : n € N} is unbounded.

1
2. (Page 11, #2) If y > 0, show that there exists n € N such that — <.
n!

1
Solution: Prove by contradiction. Assume that for all n € N, i >y, it then implies that
n!

1 1
n! < — for all n € N, in particular, {n!: n € N} is bounded above by —.
) Y

u
Let u = sup{n! : n € N}, then u > n! for all n € N, in particular « > 0. Since u > > there

exists k € N such that k! > g Thus (k+2)! = (k+2)(k+ 1)k! > v with £+ 2 € N, which is

contradiction.

1
Thus the assumption is false and there exists n € N such that - <v.
n!

3. (Page 11, #3) Let S = {2 & ‘n € N}. Find sup(S).

n

Solution: Since n € N = n > 0, we see that

1
zES=x=2——forsomen e€N= 1z <2
n

Thus 2 is an upper bound of S and by the Completeness of R, sup(S) exists.
For any € > 0, by the Archimedean property, there exists n € N such that

1 1
—<e=x=2——¢€ Ssatisfies 2—e <z = x € V(2
n n

Thus sup(S) = 2.
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4. (Page 11, #05) Prove that for any = in a complete ordered field K, there is n € Z such that
n— 1<z < n. (This is Corollary 3.30 in the notes.)

Solution: By the Archimedean property, we see that there is m € 7Z such that x < m.
Similarly, there is [ € Z such that —x < —] = [ < x. Thus, let
c={l€Z:l<z}and U,:={meZ:x<m}

then L, is bounded above and U, be bounded below, and Vm € U, and VI € L,, we have
I < m. Choose ly € L,, then

Ux—lo ::{m—loszUx}QN
which has a first element — the least element — because N is well-ordered. Let d be the least
element of U, — ly. Then n = d + [y is the least element of U,.
Since integers are either small than  — in L, or not smaller than x — in U,, we see that

n — 1 must be an integer in L,. It follows that

n—l<zr<n=—=n—-1<z<n

5. (Page 13, #1) Let a € R and S C R be a non-empty subset, which is bounded above. Prove
that sup(a + S) = a + sup(9).

Solution: Let u = sup(A) and v = sup(B), then for all a € A and b € B we have a < u and
b < v. It follows that for any s € A+ B, there are a € A and b €'B, such that s = a+b < u+v.
Thus A 4+ B is bounded above and

sup(A + B) < u+ v = sup(A) + sup(B)

For any € > 0 consider K = u + v —e. We would hke to show that K is not an upper bound
of A+ B. In fact, by definition of supremum, u — 5 is no an upper bound of A, i.e. there is

a € A such that a > u — 5 Similarly}there is b € B such that b > v — 5 It follows that for

these a, b, we have
a+b€A+Banda+b>utv—ec=K

i.e. K is not an upper bound of A + B.
This implies that u + v is the supremum of A + B, i.e. sup(A + B) = sup(A) + sup(B).

The part on inf is similar, and you should make sure that you can write it out, without using
the part on sup.

Alternate solution: Let u = sup(A) and v = sup(B), then for all a € A and b € B we have
a < uand b < wv. It follows that for any s € A + B, there are a € A and b € B, such that
s=a+b<u+wv. Thus A+ B is bounded above and

sup(A+ B) < u+ v = sup(A) + sup(B)

Now we compute. Let w = sup(A + B), then

>a+bforallae A,be B=—= w—a>0bforallbe B and any fixed a € A
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— w—a = sup(B) =v for any fixeda € A= w—v>aforalacA
= w — v > sup(A) = u = sup(A + B) > sup(A4) + sup(B)

The two inequalities combine give sup(A + B) = sup(A) + sup(B).

The part on inf is similar, and you should make sure that you can write it out, without using
the part on sup.

6. (Page 13, #3) Let A and B be bounded nonempty subsets of R, and let A+ B :={a+b:
a € A,b € B}. Prove that sup(A + B) = sup(A) +sup(B) and inf(A + B) = inf(A) + inf(B).

Solution: Let u =sup(A) and v = sup(B), then for all a € A and b € B we have a < u and
b < v. It follows that for any s € A+ B, there are a € A and b € B, such that s = a+b < u+v.
Thus A + B is bounded above and

sup(A+ B) < u+ v = sup(A) + sup(B)

For any € > 0 consider K = u + v — . We would hke to show that K is not an upper bound
of A+ B. In fact, by deﬁmtlon of supremum, u — 5 is no an upper bound of A, i.e. there is

a € A such that a > u — 5 Similarly, there is b € B such that b > v — 5 It follows that for

these a, b, we have
a+beA+Banda+b>utv—ec=K

i.e. K is not an upper bound of A + B.
This implies that u + v is the supremum of A + B, i.e. sup(A+ B) = sup(A) + sup(B).

The part on inf is similar, and you should make sure that you can write it out, without using
the part on sup.

Alternate solution: Let u = sup(A) and v =gsup(B), then for all a € A and b € B we have
a < uand b < wv. It follows that for any s.€ A + B, there are a € A and b € B, such that
s=a+b<u+wv. Thus A+ B is bounded above and

sup(A +B) < u+ v = sup(A) + sup(B)

Now we compute. Let w = sup(A + B), then
>a+bforallae A,be B= w—a>0bforall be B and any fixed a € A

= w—a >=sup(B) =v for any fixeda € A= w—v>aforalaecA

= w — v > sup(A) = u = sup(A + B) > sup(A4) + sup(B)

The two inequalities combine give sup(A + B) = sup(A) + sup(B).

The part on inf is similar, and you should make sure that you can write it out, without using
the part on sup.
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7. (Page 13, #4) Let A and B be bounded nonempty subsets of R, and let AB := {ab : a €
A, b€ B}. Suppose that sup(A) < 0 and sup(B) < 0. Prove that inf(AB) = sup(A) sup(B).

Solution: Let v = sup(A) and v = sup(B), then Va € A and Vb € B, we have a < u < 0
and b < v < 0. Tt follows that ab > uv > 0 for all a € A and b € B. Thus inf(AB) > uv =
sup(A) sup(B) by definition.

For any € > 0, consider K. = uv + ¢, then we would like to show that K. is not a lower bound
of AB. By definition of supremum, we see that for any § > 0

Ja € A such that a > u — § and 3b € B such that b > v —
For such a, b, since a,b < 0, we have
ab < (u—6)(v—108) =uv — (u+v)d + &
If § > 0 can be chosen for any given £ > 0, such that uv — (u+v)d+8? < uv+¢, or equivalently
—(u+v)§+6*<e

then we are done. The inequality is equivalently to 6% — (u + v)d — ¢ < 0. We compute the
discriminant and solve the inequality

A=w+v)?+4e>u+v]>20= —VA+(u+v) <6 <VA+ (u+v)

1
Since VA + (u + v) > 0 by construction, let §y = 5(\/Z+ (+v)) > 0, and choose a € A

and b € B such that a > u — dp and b > v — &y, we have ab > uv + ¢ = K., i.e. K, is not a
lower bound of AB. By definition, we see that inf(AB) = uv = sup(A) sup(B).

8. (Page 13, #5) Let X be a nonempty set, andJet f and g be defined on X and have bounded
ranges in R. Show that

sup{f(z) +g(z) : x € X} < sup{f(z): 2z € X} +sup{g(x) : x € X}

and that
inf{f(z) :z € X} +inf{g(z) : z € X} <inf{f(z) + g(x) : z € X}

Give examples to show that each of these inequalities can be either equalities or strict inequal-
ities.

Solution: Write A = {f(z) : x € X} and B = {g(z) : v € X}, then {f(z) + g(x) : z €
X} C A+ B. It follows that

sup{f(z)+g(z) : v € X} <sup(A+B) = sup(A)+sup(B) = sup{f(x) : z € X }+sup{g(z) : x € X}

The inf part is similar and you should make sure that you can write it out.

For examples for the sup inequality, we consider the following.
o “=": X =1[1,2], f(x) =z and g(x) = 2z, then f(z)+ g(z) = 3.

sup{f(z) + g(z):x € X} =6,sup{f(z):x € X} =2 and sup{g(z) :x € X} =4
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10.

11.

12.

o “<": X =11,2], f(z) = —x and g(z) = 2z, then f(z) + g(x) = x.
sup{f(z) +g(x) :x € X} =2,sup{f(z):z € X} = —1 and sup{g(x) :x € X} =4
The inf examples is similar and you should make sure that you can write it out.

(Page 16, #1) Let I be an interval and suppose that € I while y € I. Suppose further
that © > y. Prove that y is a lower bound of .

Solution: Follow the proof of Lemma 3.44 in the course pack.

Assume that z > y and y is not a lower bound of I, then there is z € I and z < y. By
definition of intervals, we see that x > y > z with x, 2z € I implies that y € I. Contradiction.
Thus y is a lower bound of I.

(Page 16, #2) Carry out the Alternate proof of “—>" in Lemma 3.46 in the course pack
for the following case:

Prove that if an interval I is open and bounded then Vx € I, de > 0 such that
Vi) C 1.

The proof also provides the justification of bounded open interval must be of the form (a,b)
with a,b € R.

Solution: Follow the proof given in the course pack for the Alternate proof.

Since I is bounded, let u = sup(/) and ¢ = inf(I). Then ¢,u &I. It follows that Va € I,
(< x<u. Let § = min(x — ¢,u — z) > 0, then by the properties of supremum and infimum,
there exists a,b € [ such that

l<a</l+o<zandaru—90<b<u

Since [ is an interval, we see that Yy with a <w < b we get y € I. Let ¢ = min(b — z,z — a),
then
zeV(x) = |z=w|<e=a<y<b=—yel

Thus V.(x) C 1.

(Page 16, #4) Let [ and I’ be closed intervals in R. Prove that I C [’ if and only if
inf(I") < inf(/) and sup(/) < sup(l’). (Note: Use the definition of closed interval in the
course pack.)

Solution: “==": Since I C I’, we see that inf(/) € I = inf(I) € I’ and inf(I") < inf([).
Similarly, sup(/) € I = sup(/) € I’ and sup(I’) > sup([).

“<=": Since inf(I") < inf(I) < sup(l) < sup(l’) and inf(I),sup(I) € I, inf(I"),sup(I’) € I’;
because I’ is an interval, we see that inf(/) € I’ and sup(l) € I'. For any = € I, we have
inf(/) < o < sup(I). Again, since I’ is an interval, we see that x € I’. Thus I C I'.

1 00
(Page 18, #1) Let [, = [0, —2} for n € N. Prove that n I, = {0}.
n n=

1 1
Solution: Archimedean property implies that inf ¢ — —0p = 0. Since 0 < — < —
n? (n+1)2

for all n € N, {I,,} form nested intervals. By the Nested Interval Property, we see that
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13.

14.

15.

Ori I, = {&} for some unique £ € R. We only need to now notice that for all n, 0 € I,,, which
implies that ¢ = 0 by uniqueness.

(Page 18, #2) Let ay,a9,as, ... be a sequence of integers, all between 1 and 8, and let g,
denote the rational number 0.ajas ... a,. Prove that there exists a unique real number r such
that |r — ¢,| < 107" for alln =1,2,.. ..

Solution: Let ro =0 and u,, = 0.a1as . ..a,_19, then by definition,
Tpe1 < Tp < Up

Thus we have 7, € [r,_1,u,]. Let I, = [r,_1,u,], then they form a sequence of nested
intervals, since for all n = 1,2, ...

0<a,<9= ups1 =0.0105...a,-10,9 < 0.a1a2...0,-19 = u,
which implies that I,,.1 C I,. The length of the interval I,, is given by
| I,| = tp — 711 =9 x 107"
Let ¢ = inf{|I,| : n € N}, we should show that ¢ = 0. Since |I,| > 0, we see that £ > 0. On

the other hand, assume that ¢ > 0, then the Archimedean property implies that there is an

1
positive integer N such that N < (. Let k be the number of digits in”N, then 10! > 10N,
which implies that

1 9 ke
€>N>1O—N>9X1Ok1:‘lk+1’

which contradicts ¢ = inf{|I,| : n € N}. Thus ¢ = 0.
By the Nested Interval Property, we see that there is a unique real number r contained in all

the intervals I,,. For each n =1,2,..., we have’r € I,,.1 = [ry, Upy1], which implies that

Ir — 7| < | Lz = 9 x 107D < 107

(Page 19, #1) Let (z,,) be a bounded sequence. Prove that 3M > 0 such that |z, | < M for
all n € N.

Solution: (z,) is bounded implies that there are real numbers a and b such that a < x,, < b
for all n € N. Let M = max{|a| + 1,|b| + 1}, then M >0, —M < —|a|] < a and M > |b| > 0.
It follows that —M < x,, < M, i.e. |z,| < M for all n € N.

(Page 25, #4) Prove that lim(xz,) = 0 if and only if lim(|z,|) = 0. Give an example to show
that the convergence of (|x,|) need not imply the convergence of (z,,).

Solution: “=" lim(z,) = 0 iff
Ve > 0, 3K € N, such that Vn > K, |z, — 0| = |z,| < e.

For the same K, we have ||z,| — 0| = |z,| < ¢ for all n > K. By definition, this implies that
lim(|z,|) = 0.

“e="lm(|z,|) = 0 iff
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Ve > 0, 3K € N, such that Vn > K, ||z,]| — 0] = |z,| < e.

For the same K, we have |z, — 0] = |z,| < € for all n > K. By definition, this implies that
lim(z,) = 0.

The example for non-convergence of (x,) with (|z,|) converging is (z, = (—1)"). The proof
that convergence fails is given in

16. (Page 25, #1) Use the definition of the limit of a sequence to establish the following limits.

. n?>—1 1
lim = —
3n2 +2 3

Solution: We need to do the following

21 1
Ve > 0, find K € N, such that Vn > K, ;mﬁ—g <€
Start from |-~ _ L} t
rt from |—— — = m :
art fro B212 3 g, we compute
n?—1 _ 3(n* —1) — (3n? +2) 5 _
< — = €
3n2+2 3 3(3n% + 2) 3(3n% 4+ 2)
5 \F
¢—2 < e—n > -
n €
5
Thus, let K = {\/jJ + 1, then for all n > K, we get
€
N \/3 I Nt BRI
n - ——l<e
€ 3n?+2 3
. e . n?—1 1
which by definition, implies that lim = —.
3n? + 2 2
17. (Page 25, #2) Use the definition to prove that
1
lim (\/ﬁ + ) =0
n+1
Solution: We need to do the following
1
Ve > 0, find K € N such that Vn > K, '\/ﬁ—ﬂ—o <e¢
n
1
Start from vn+t — O‘ < €, we compute
n+1
1 1 2 2
v+ — 0| <e \/ﬁ_+<5<:ﬂ:_<€<:n>_
n—+1 n+1 n n g2
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4
Thus, let K = L—J + 1, then for all n > K, we get

22
4 1
n>-—- — \/ﬁ i -0l <e
g2 n+1
1
which by definition, implies that lim (ﬁ—:—l ) = 0.
n

18. (Page 25, #3) Use the definition to prove that lim(v/n? +2 —n) = 0.
Solution: We need to do the following

Ve > 0, find K € N such that Vn > K, ’\/n2+2—n—0 <e

Start from ‘\/ n>+2—n-— 0‘ < €, we compute

2
‘\/n2+2—n—0‘<6 = Vn?4+2-n<e &= —— <=¢
n2+24+n

2 2 1
= —<e==n>-—
€

X =
vVn2+n 2n

1
Thus, let K = L—J + 1, then for all n > K, we get
€

1
n>-— ‘\/n2+2—n—0’ <e
5
which by definition, implies that lim ( n? + 2= n> = 0.

19. (Page 25, #5) Let (z,) be a sequence:Prove or disprove the following:

(a) If lim(x,) = 0, then lim(|z,|<2,)
(b) If lim(|z,| + ,,) = 0, then lim(z,,)

0.
0.
Solution:
(a) This is true. By definition, lim(x,) = 0 implies that
Ve > 0,3K € N, such that Vn > K, |z,| < %

For the same K, we have for all n > k,
|| zn| + 20| < 2|z, <€

By definition, we see that lim(|z,| + z,) = 0.

(b) This is false. Let z,, = —n, then |z,| = n and |z,| + z, = 0. Thus lim(|z,| + z,) = 0.
By Archimedean property, (x, = —n) is not bounded, thus cannot have limit.
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20.

21.

(Page 25, #6) If lim(x,) = 2 < 0. Show that there exists a natural number K such that if
n > K, then §x>xn>2x.
Solution: lim(z,) =z < 0 implies that
Ve >0, M € N, such that Vn > M, |z, — x| <e,ie. v —e <z, <z +e.
Since x < 0, we take € = —z in the above and obtain M; € N such that

Vn > M,2x <z+x <z, <xr—=x in particular n > M, = x,, > 2.
x
Take ¢ = 5 in the definition, we obtain M € N such that
T T . . T
Vn > MQ,x+§ <z, <T— > in particular n > My = 5 > T,

Take now K = max{Mj, My} + 1, then for all n > K, we see n > M; and n > My, which
gives precisely

1
—T > T, > 2
2317 xXr A

(Page 28, #1) Let X and Y be two sequences. Determine if the following statements are
true or false. Fully justify your answer.

(a) If X +Y is convergent, then X and Y are convergent.

(b) If XY is convergent and X is convergent, then Y is convergent.
Solution: Both are false. Counterexamples for them are

(a) X =((—1)") and Y = (—(—1)"). Then X + ¥"= (0), which is convergent as a constant
sequence. On the other hand, assume that X is convergent, say lim((—1)") = L. Take
€= % > 0, then there exists K € N, such that for all n > K, we have

1
1)V —Ll< =
(=1 =Ll <5

In particular, we computefor n > K
(D)™ = (=)™ =2 and [(-=1)" = (=1)""| < [(=1)" = L| + [(-)""' = L| < 1
i.e. 2 < 1, which is obviously a contradiction. Thus X can not be convergent.

1
(b) X = (—) and Y = (n). Then XY = (1), which is convergent as a constant sequence.
n

1
We have shown that lim (—) =0, i.e. X is convergent. But Y is not bounded, which
n

implies that it cannot be convergent.

22. (Page 28, #2) Suppose that (z,,) and (y,) are convergent sequences. Prove that (x,y,) is

convergent as well, and lim(z,y,) = lim(x,,) lim(y,,).

Solution: Since both sequences are convergent, they are bounded. In particular, there is
M > 0 such that |z,,| < M and |y,| < M for all n € N. Let a = lim(a,) and b = lim(b,),
then |a| < M and |b] < M. For any € > 0, there exist
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23.

24.

K, € N such that Vn > Ky, |z, —a| < ﬁe
and K5 € N such that Vn > Ky, |y, — b < ﬁ&?

We then compute for all n > K = max{K;, Ky}:

(Tt — abl = |20 (Y — b) + (20 — @)b] < |z - |yn — b] + 20 — al - |b] < 2M+2M =¢

By definition of limits, we see that lim(z,y,) = ab = lim(z,,) lim(y,,).

a+b

(Page 28, #3) If 1 >a >0, 1> b> 0, prove that lim(n — v/(n — a)(n — b)) = 5

Solution: We compute using limit rules

—(n2—(a+b)n+ab)> :lim< (a+0bn —ab >
n++/(n—a)(n—>) n++/(n—a)(n—")

lim(n—+/(n — a)(n — b)) = lim (n2

a+b+2 _ a+ b+ lim(%) _a+b
1+\/1——1—— T+ /(L Em(2) (1 +lim(L) 2

(Page 28, #4) Give an example of a divergent sequence (z,) of positive numbers with
lim ({/x,) = 1. (Thus, this property cannot be used as a test for convergence.)

Solution: We claim that X = (n) satisfies the requirement.>Since X is unbounded, it is
divergent. Thus we only have to show that lim({/n) = 1.

To prove the limit, we need to estimate |/n — 1|, and ¢ompare it with any £ > 0.

First of all, for n > 1, we must have /n > 1. Thus; when n > 1, we may write /n = 1+ k,,
for some k,, > 0. This then gives by binomial expansion (again when n > 1)

1 1
:(1+kn)":1+nkn+§n(n—1)k2+...+kz > 1+§n(n—1)ki
It follows that
1 2
n—1>§n(n—1)k3:>0< C/ﬁ—l:kn<\/;
We now verify the definition:

Ve > 0, find K € N, such that Vn > K,

Un—1|<e
Start with |{/n — 1| < e, the computation above gives us

2

|/n—1]<e & k, <ee= <€<: < gle=n > =

e2

2
Thus, let K = { QJ + 1, then for all n > K, we see
€

2
n>§:>\%—1|<5
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25.

26.

27.

which, by definition, gives lim({/n) = 1.
1 n
Alternate solution: Consider the sequence (asn = <1 + 7) ) It is straightforward
n
1\ V"
to verify that lim(/z,) = 1. On the other hand the sequence |y, = (1 + 7) has a
n

k
1
subsequence (1 + E) ) that has limit e. Thus the sequence (:L‘n = yf) has a subsequence

(yf=) that is unbounded — which implies that (z,) is unbounded, and thus diverges.

Another alternate solution: The sequence can also be simply chosen as (z, = 3+ (—1)"),
then there are two subsequences consisting of the even and odd terms respectively that are
constant subsequences: one equals 4, and the other 2. Thus this sequence (z,,) diverges. Then

(/x,) becomes
Top = V4= V2and zy, = *V2

The sequence (i, = /2) is decreasing and bounded by 1 from below. Thus (y,) converges by
monotone convergence. Let the limit be L. Since y2 =y, = L?=L = L=0or 1. Since
Yn = 1, we see that L = 1.

The sequence (x,,) is a union of subsequences of (y,), which converges to 1. A short ¢ — K
proof using this fact shows that (z,) in fact converges to 1 as well. (You should make sure
you can produce this proof.)

(Page 28, #5) Suppose that (x,,) is a convergent sequence and:(y,,) is such that for any £ > 0
there exists M such that |z,, — y,| < e for all n > M. Does:it follow that (y,) is convergent?

Solution: Yes. The proof goes as following.

Suppose that lim(z,) = L, then

Ve > 0, 3K, € N, such that Vn > Ky, |z, — L| <

DO | ™

Let K, € N such that for n > Ko, |z, > yn| < g Then let K = max{K,, K»}. Forall n > K,
we have n > Ky and n > K, which implies that

3

5~ ¢

€
|yn_L| < |yn_$n|+|wn_L| <§+
By definition, it follows that lim(y,) = L. In particular, (y,) is convergent.

(Page 28, #6) Suppose that (x,,) is a divergent sequence and (y,,) is such that for any € > 0
there exists M such that |z,, — y,| < e for all n > M. Does it follow that (y,) is divergent?

Solution: Yes. The proof is by contradiction. Assume that (y,) is convergent, then the
proof of the previous problem shows that (z,) has to be convergent as well. Contradiction.
Thus (y,) is divergent. Note: If this problem is on its own, the proof should include the
proof of the previous problem in order to be complete.

1

(Page 28, #7) Let x; > 2 and 2,41 =3 — — for n € N. Prove that (z,) is bounded and
Tn

monotone, and find the limit.
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28.

Solution: First, suppose that xo = 1, then we see that (x,) is a constant sequence, which
obviously is bounded and monotone. Let x = x; then we compute that

1 3+ V) 3 5
r=3—-=2>-3x4+1=0= 2 = 2\/—:>x: +2\/_
T

because © > 2.

1 1
Next, suppose that o # x;. Since z; > 2, we see that 1o =3 — — >3 — 3 > 2 and xy < 3.
X

Assume that 2 < x, < 3 for 1 < k € N.

For n = k 4+ 1, we compute

1 1 1 1 1
1> —>-—=u2,1=3——>3—=->2andrp1 <3—=-<3
T 3 Tk 2 3

Thus (x,,) is bounded below by 2 and bounded above by max{z,3}.

To show that (z,) is monotone, we prove that x, 1 — z,, has the same sign as x5 — x; for all
n € N. The base case is n = 1, which is automatically true.

Assume that xp,1 — ) has the same sign as xo — ;.

We compute
1 1 Tl — Tk
Tpt2 — Tp41 = —— — =
Tk Tp41 Tp41Tk

Since xp 1z, > 0, we see that xp o — xr1 has the same sign as @1 — zj, which has the same
sign as xo — 1.

By Monotone Convergence Theorem, (x,,) converges. liet L = lim(z,,), then we have

3++5
2

1
L:3—z=>L2—3L+1:O=>L:

3 5
Since x,, > 2 for all n, we see that L >2, thus L = +2\/_.

(Page 28, #38) Let (a,) be an increasing sequence, (b,) be a decreasing sequence, and assume
that a,, < b, for alln € N. Prove that lim(a,) < lim(b,). Use this to prove the Nested Interval
Property 3.50 from the Monotone Convergence Theorem 4.29.

Solution: Since a, < b, for all n € N and b, is decreasing, we see that a,, < b, < by for all
n € N. Thus (a,) is an increasing sequence bounded above. Thus (a,) converges by Monotone
Convergence Theorem. Let a = lim(ay,).

Similarly, since b, > a,, > a; for all n € N, we see that (b,) is a decreasing sequence bounded
below. This implies that (b,) converges by Monotone Convergence Theorem. Let b = lim(b,).

For any m € N, consider the m-tail (a,,+x) of (a,), then we have a1 < byyx < by, since (by,)
is decreasing. It follows that for any m € N, we have a = lim(a,) = lim(am+x) < by, From
this, we see that a < lim(b,,) = b.

Let now I, = [an,b,] be a nested sequence of closed intervals, then (a,) is an increasing
sequence and (b,) is a decreasing sequence, and indeed a,, < b, for all n € N. Thus we may
apply the above arguments and see that a := lim(a,) < lim(b,) =: b.
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29.

30.

We claim that a € ﬂN I,. We have proven that a < b, for all m € N. Thus we only need
ne

to show that a > a,, for all m € N. Since (a,,) is increasing, we see that for any m € N, the
m-tail (ay,4x) of (ay,) satisfies ayqk = ap. Thus a = lim(a,) = lim(ap1x) = a,, for all m € N.
It follows that a € I, for all m € N.

(Page 28, #9) Let A be an infinite subset of R that is bounded above and let u := sup(A).
Prove that there exists an increasing sequence (z,) with z, € A for all n € N such that
u = lim(x,).

Solution: Note that (x,) is increasing means that x, 1, > z, for all n € N.

There are two cases. Suppose that u € A, then the constant sequence (x,, = ) is what we
need.

Now suppose that u ¢ A, it follows that Yy € A, y < u. Since u = sup(A), for any ¢ > 0,
there exists © € A such that x > u —e. We now construct the sequence (z,,) as following.

For e; =1, let z; € A be an element that 21 > u — 1.

1 .
For e9 = min §,u —x1 ¢, since u — x7 > 0, we see that 5 > 0. Let 29 € A be an element

that xo > u — 5. Here we see that o > u—ey > u — (u— 1) = 7.

1
For 1 < k € N, we define x;,; € A inductively as following. Let ¢, = min {k——i-l’ u— xk}

Since u — xp > 0, we see that 5,1 > 0. Let x41; € A be an element that xp 1 > u — €y1.
We also see that
Th1 > U — €1 = U — (u— 1) =10

By mathematical induction, we have now a sequence (&) in A, which is increasing, and for

1
any € > 0, let K = L—J + 1, when n > K, it implies that
€

n>-=—e>—"2ec,>u—T,=|r,—u
€ n

By definition, we see that lim(z, )= u.

1-3-5-...-(2n—1)

(Page 32, #1) Let (z,) be defined by z, = 2-4-6-...-(2n)

Prove that (x,) is
convergent and find its limit.

Solution: It’s obvious that z,,; < z, for all n € N. Since x,, > 0 as well for all n € N,
monotone convergence implies that (z,) is convergent. The claim is that the lim(z,) = 0.

We prove by contradiction. Assume that L = lim(z,) # 0. Since x,, > 0, we see that we must

1
have L > 0. In particular, let y, = — for all n > 0, we see that lim(y,) = 17 > 0. We write
Ty,
out
2.4.6-...-(2n) 2 4 M — 2
yn: — . — . L. Qn
1-3-5-...-(2n—1) 3 5 2n —1

Since for each k£ > 1, we have

kE—1 k

k> —1 < k?
<SP =7 <k:+1
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it follows that

2n—1 2
2n 3

4 o2n 1
=R

e+l 2mp1ln

1
2

() =" (

L =lim(x,) = 0. This is in contradlctlon to the assumption that L # 0.

oO<uz, =

1
> lim(y,) =0 X 7= = 0, the squeeze theorem implies that

Thus the assumption is false and lim(z,) = 0.

Alternate solution: Similarly we see that (z,,) converges by monotone convergence theorem.
Let L = lim(x,) and we compute

1235 n 1) 1-32.52. ... (2n — 1)?
Fn = 22.4%2.62....-(2n)? (22-1)-(42-1)-(62—=1)-...-((2n)2—=1)
B 1-32.52. ... (2n — 1)2 o
S (1-3)-(3-5)-5-7)...-(2n—1)(2n+1)) 2n+1
Since lim (2 +1> = 0, squeeze theorem implies that L? = lim(z2) = 0. Thus L = 0.
n

31. (Page 32, #2) Let (z,,) be defined by x; = V2 and z,41 = /2 + z,. Prove that (xy,) is
convergent and find its limit.

Solution: We prove that (z,) is increasing and bounded above by 2.

For n =1, we have 21 = V2 < 2 and 9 = V2 + V2 > V2= 1.

Assume that we have x < 2 and zy1 > x}, for some &€ N.

Then we see Tp11 = /2 + 7 < v/2 + 2 = 2. Furthermore, we compute

Try1 — Tk

>0
\/2+xk+1+\/2+$k

Thio — Tpp1 = /2 + Ty — V2 + a3, =

Thus xgyo > Tiiq-
By mathematical induction, we see that (z,,) is increasing and bounded above by 2.

It follows by monotone convergence theorem that (z,) converges. Let L = lim(z,). Taking
limit on both sides of the recursive definition of (x,), we get

=V2+L & [’-L-2=0+= (L-2)(L+1)=0 & L=2orL=-1
Since xz,, > 0 for all n € N, we must have L > 0. Thus L = 2.

32. (Page 32, #3) Let 0 < a; < by and define (a,) and (b,) by
1
Uny1 = \/ apb, and b, 1 = Q(a” + by,)

Prove that (a,) and (b,) converges and they have the same limit.

Solution: We show that (a,) is increasing and (b,,) is decreasing, and always 0 < a,, < b,,.
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33.

34.

When n = 1, we have 0 < a; < by by definition, and
1 1
a1 = /aq-a; </ a1by = ag and by = §(b1 + b1> > 5(@1 + bl) = by

Assume that for n = k, the statement holds, i.e. 0 < a < by,

ap < Q41 and bk > bk+1
For n = k + 1, by arithmetic-geometric inequality, since ay # by, we get

1
0 < apr1 = Vapby < §(ak + b)) = brya

Then we get
1 1
k1 = /g1 - Qg1 < \/ Qpp1bp1 = Qg2 and by = §(bk+1 + bg1) > §(ak+1 + bit1) = bpso

By mathematical induction, we see that (a,) is increasing and (b,,) is decreasing, and always
0 < a, < b,. By monotone convergence theorem, we see that both (a,) and (b,) are con-
vergent. Let A = lim(a,) and B = lim(b,). The recursive equation defining (b,) induces an
identity involving the limits:

B:%(A+B):>A:B

(Page 32, #4) Let X = (z,,) and Y = (y,) be given sequences,and let the sequence Z = (z,)
be defined by 2y := 1, 29 ;= Y1, ..., Zon_1 1= Tp, Zon ‘= Yus>- .. Show that Z is convergent if
and only if both X and Y are convergent and lim X = imY’.

Solution: “=:" Since Z is convergent, it follows that all its subsequence are convergent
and have the same limits. In particular, the subsequences (29,1 = x%) and (29p = yi) are
convergent and have the same limits.

“«=:" Since X and Y are convergent and has the same limit, let L =1lim X =limY. Then
Ve > 0, 3M € N such that'Vn > M, |z, — L| < e and |y, — L| < e.

It follows that for the same ¢ >0, let K = 2M, then for n > 2M, we see that if n = 2k — 1 is
odd, we have k > M and z, = xy, which implies that |z, — L| = |zx — L| < ¢; while if n = 2k
is even, we have k > M and z, = yg, which implies that |z, — L| = |y, — L| < e.

Thus we verified the definition of lim Z = L, i.e. Z is convergent.

(Page 32, #5) Suppose that x,, > 0 for all n € N and that lim((—1)"xz,,) exists. Prove that
(x,) converges and find its limit.

Solution: Suppose that lim((—1)"z,) = L, then it implies that the two subsequences (x2y)
and (—xzgx_1) both converges and L = lim(zg;) = lim(—x9,_1). Since z, > 0 for all n € N,
we see in particular

Top, >0=—= L >0and — 29,1 <0=—=L <0

Thus L = 0, and lim(zgx) = lim(zex_1) = 0. From the proof of Problem 22 in this assignment,
we see that this implies that (z,) is convergent and lim(z,) = 0.
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35.

36.

37.

1

(Page 32, #6) Let (x,) be defined by 1 =1 and z,, = z,,_1 + —; for all n > 1. Prove that
n

(x,) is convergent.

Solution: Obviously (z,) is increasing. We prove that it converges by showing that it is
bounded above. For any n € N, we may find & € N such that 2*=! < n < 2¥. Thus we may
estimate x,, as following:

2’6—11 k 2-1 1 k 9i _ 9i-1 k 1
222 Zﬂ ZZZ2< T92(-1) :ZF<2
=1 j=1 =271 j=1 j=1

Thus by monotone convergence theorem, (x,,) is convergent.
Alternate solution: We can prove the boundedness by noticing that for n > 1:

1 1 1 1

n?2 “nin—1 n-1 n
which implies that
1 1 1 11 1 1 1 1 1

14—+ S (R s =2 <2
+22+32+ +n2 +1 2+2 3+ +n—1 n n

Thus (x,) is bounded above and again by monotone convergence theoremm, (z,) is conver-
gent.

(Page 32, #7) Determine if the sequence (y,,) as defined in the following is convergent or

divergent:
! + ! +...+ ! f eN
n = .+ —forn
IS P 30

Solution: First, we show that (y,) is bounded. Obviously y,, > 0, for all n € N. We compute

1 1 1 1 1 1
-+ +.. .t < -+ . ==X —-—=2
n+1 n+2 3n n n n

Yn =
2n

Thus (y,) is bounded below by 0.and above by 2.

Next, we show that (y,) is monotone. For n € N, we compute

1 1 1 1 1 1
%“_ﬂ”_n+2+n+3+””+3m+4)_<n+1+n+2+”'+§0

IR SR S N 1
“3n+1 3n+2 3(n+l) ntl 3n+1) n4+1
Thus y,4+1 > y, for all n € N, i.e. (y,) is increasing.

By monotone convergence theorem, we see that (y,) converges.

1
(Page 32, #8) Let (z,,) be a sequence and define a new sequence (a,) where a,, = — Z Z;.
n <

Prove that (z,) is convergent = (a,,) is convergent. Is the opposite implication also true?
Fully justify your conclusion.

Solution: Since (x,,) is convergent, let lim(x,) = L, then



Math 250, WLU Assignment No. 2, Solutions (Page 17 of 17) Fall term, 2018

Ve > 0, then 3K € N such that Vn > K, |z, — L| < 5.

Moreover, convergence also implies that the sequence (x,) is bounded, i.e. there is M > 0
such that |z,| < M for all n € N. We then compute for (a,) we have

1 n
00— 1 \z

In particular, for n > M, we have

n

%Z(mn — L)

i=1

n

<l

=1

M n

1 1 1 1 €

an = LIS 3 lwn = Ll+ = 3 fan = LI < SM(P + |L]) + = (0 = M)5
=1 i=M+1

2K (M +|L|)

Let K’ = Lmax <M,
€

)J + 1, then for n > K’ we have

1 1 € €
n— Ll < —-K L —(n — - < — =
a0~ L < KL+ L) + (0= M)S < 5+ 5 =<
Thus, by definition of limit, we see that (a,) converges. In fact it has the same limit as (z,,).

The opposite implication fails. In fact, when the sequence (z,,) is alternating, say z,, = (—1)",
we have

1
asr = 0 and agy_; = — forall k € N
2
It follows that for any € > 0, we may take K = {—J + 2, then Vn > K, we have
€

1 2
n:2k:>\an—0\:‘g—0‘:—<e, whilen =2k —1=1a, —0|=0<¢
n

Thus lim(a,) = 0. On the other hand, ({~1)") is not convergent.




