2 Normed spaces

Mathematicians are like Frenchmen: whatever you
say to them they translate into their own language
and forthwith it is something entirely different.

— Johann Wolfgang von Goethe

When speaking about the complex numbers C, we already observed
that basically everything regarding convergence that can be done in R
can be transferred to C by using the modulus in the complex numbers
instead of the modulus in the real numbers. The notion of a norm further
abstracts the essential properties of the modulus. Moreover, we have (at
least as a set) identified C with IR? and equipped it with componentwise
operations. This is a very elementary construction for finite-dimensional
vector spaces. In this chapter we study normed spaces which generalise
these concepts in the following sense: normed spaces are vector spaces
equipped with a map called the norm, which plays the role of the modu-
lus.

There are many examples of normed spaces, the simplest being RY
and KN. We will be particularly interested in the infinite-dimensional
normed spaces, like the sequence spaces ¢7 or function spaces like C(K).
Also the important Lebesgue spaces L¥ (2, Z, i) and the abstract Hilbert
spaces that we will study later on will be examples of normed spaces.

2.1 Vector spaces

In this section we give a brief reminder of vector spaces and associated
notions. In what follows, KK denotes either the field of real numbers IR or
the field of complex numbers C.

Definition 2.1. A vector space E over K is a set E together with two maps
+: E X E — E (addition) and -: K x E — E (scalar multiplication) such
that the following properties are satisfied. Firstly, the pair (E, +) is an
Abelian group:

(VA1) Forall x,y,z € E,onehas (x +y) +z = x+ (y + z).

(VA2) There exists an element 0, such that x +0 = x forall x € E.
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2 Normed spaces

(VA3) For all x € E, there exists a —x € E such that x + (—x) = 0.
(VA4) Forallx,y € E,onehasx +y =y + x.
Furthermore, the scalar multiplication satisfies the following properties.

(VS1) Forallx € Eand A, p € K,onehas (A+u)-x = (A-x) + (4 x)
and (Au)-x = A- (ux)

(VS2) ForallA € Kand x,y € E,onehas A - (x+y) = (A-x) + (A-y).

This set of axioms has several consequences, most notably, the neutral
element 0 from (VA2) is unique and for every x € E its inverse element
—x from (VA3) is unique and equal to (—1) - x.

In what follows, we will denote scalar multiplication by mere concate-
nation and write Ax rather than A - x. As is customary, we will insist that
scalar multiplications are carried out before additions, thus Ax + y should
be interpreted as (Ax) + y rather than A(x + y). Moreover, we will write
x —y := x + (—y). Finally, we will usually simply write 0 for the neutral
element 0 in a vector space.

Important examples of vector spaces are the spaces KN, endowed with
component-wise addition and scalar multiplication, i.e.

XN+ YN)

(x1,..,xn) + (Y1, .- yN) = (X1 + Y1,

and

Ax1, ..., xNn) = (Axq, ..., AxN)

for all x,y € KN and A € K. In particular, R is a vector space over R
and C is a vector space both over R and C. Another example is the vector
space of all functions from a set A to R with respect to pointwise addition
and scalar multiplication of functions. More specifically, one can consider
the vector space of all functions [0,1] — R, which can also be written as
RO, It is easily observed that the continuous functions from [0,1] to
R are a vector subspace of this space, and that the polynomial functions
from [0, 1] to IR are a vector subspace of the vector space of the continuous
functions. Analogous statements hold for C-valued functions.

Definition 2.2. Let V be a vector space (over K). A collection (x;)jcj of
elements in V (where ] is an arbitrary index set) is called linearly inde-
pendent if

@j Xjy + X =0
= 0.

N

with N € Nand ¢, € Kfork € {1,...,N} impliesaj = ... = a;
The linear span of a subset A C V is the set

spanA:={ax;+...+anyxy : NeN, gy € K, x, € A, k=1,...,N}.

The above elements of span A are called linear combinations. A linearly
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2.2 Definition and basic properties of a normed space

independent collection of elements (x;);e; is called a (Hamel) basis of V
if span{x; : j € J} = V. In this case the cardinality of | is called the
dimension of V.

We note without proof that the dimension of a vector space is well-
defined, i.e. every basis has the same cardinality. Moreover, the dimen-
sion is the largest cardinality a linearly independent collection of vectors
can have. For example, the elements (1,0, 0), (0,5,0), (0,1,1) form a basis
of R3. So dimIR® = 3 and any collection of 4 or more vectors in R® must
be linearly dependent.

Vector spaces are a very suitable setting for basic geometry. Frequently
the elements of vector spaces are called points or vectors. In a vector space
one can speak about lines, line segments and convex sets.

Definition 2.3. Let V be a vector space. A line s a set of the form {ax+y :
a € K} withx,y € Vand x # 0. If x,y € V, the (closed) line segment
between x and y is the set {Ax + (1 —Ay) : A € [0,1]}. A subset A C V
is called convex if for all x,y € A the closed line segment between x and
y is contained in A. A linear combination Z,i\le Arxg such that A, € [0, 1]
with Z}{\]:l Ar = lis called a convex combination of x1,...,xy € V.

Exercise 2.4. Draw convex and nonconvex sets of IR?>. Think geometri-
cally about linear combinations and convex combinations. Observe that
convexity is a very strong geometric property that implies that the set
cannot have holes and must be connected. Show that the set under the
graph of log: (0,00) — R is convex.

2.2 Definition and basic properties of a normed
space

We introduce a notion of length for elements of a vector space. Note that
a ‘length’ is something that a single element on its own should have,
whereas ‘distance’ is something that only makes sense for a pair of el-
ements.

Definition 2.5. Let X be a vector space over K. A norm on X is a map
|-|I: X — [0, 00) that satisfies the following three properties.

(N1) ||x]| = 0 implies x = 0. (definiteness)
(N2) |[Ax]| = |A| - ||x|| forall x € X and A € K. (homogeneity)
(N3) ||x+y|| < ||x|| + [|y|| for all x,y € X. (triangle inequality)

A normed space is a pair (X, ||-||), where X is a vector space and ||-|| is a
norm on X.
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2 Normed spaces

It is clear that (IR, |-|) is a normed space (over R). In the following sec-
tion we shall encounter more interesting examples of normed spaces. To
practice dealing with complex numbers, we give the following example.

Example 2.6. We shall verify that (C,|-|) is a normed space over both C
and R, where |z| = v/z - Z. It follows straight from the field axioms of R
and the definition of the operations in C that C is a vector space over C
and R. So it remains to show that |-| is a norm on C (both over C and R).
First of all |-|: C — [0,00) as |z| = y/(Rez)2+ (Imz)2 > 0. If |z| = 0,
then (Rez)? + (Imz)? = 0; consequently Rez = 0 and Imz = 0, hence
z = 0. So (N1) is satisfied.

To check (N2), we firstlet A,z € C. Then A = a +if and z = x +1y.
Note that

Az=uax—By—ilay+px)=A-Z
So

Az =VA-z- A z=VA-A-z-2=VA - AWz-z2=|A|7],

and (N2) is satisfied for K = C. If A € R, then |A|c = |A|g. So (N2) also
holds for K = R.
Finally, let w, z € C. Observe that

Re(wz) < \/Re(wZ)2 + Im(wz)? = |wz| < |w||z| = |w||z|,
where we also used that (N2) holds. Hence

z+w]? = (z+w)(z+ w) = 2Z + WT + WZ + 2T
= |z* + |w|* + 2Re(wZ)
< J2f + [wl® + 2fa]|2]
= (2| + |w])*.

Taking the square root on both sides yields (N3).

In a normed space the norm quantifies the length of a vector. To quan-
tify how far a point x is from a point y in a normed space, one takes the
norm of x — y (which is equal to the norm of y — x). This allows to ex-
tend all the definitions regarding convergence from R to general normed
spaces. It is important to note that this is a consistent extension, i.e., in
R convergence in the sense of normed spaces agrees with the previously
defined notion of convergence.

Definition 2.7. Let (X, ||-||) be a normed space. A sequence (x,)yeN in X
is said to converge to a € X if

Ve>03dNyp e N:Vn > Ny : [|x, —a| <e
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2.2 Definition and basic properties of a normed space

In this case one writes lim;, 0 X, = a or x, — a4 as n — 0. A sequence
(xn)nen in X is called a Cauchy sequence if

Ve > 03Ny € N:Vn,m> Ny: ||xp — xm| <e.

A subset A C X is called bounded in X if there exists an M > 0 such that
||| < M for all x € A. Similarly, a sequence (x,,) in X is called bounded
if sup, || %n|| < 0. The open ball about x € X with radius r > 0 is the
set

B(x,r):={ye X:|ly—x| <r}

In addition, let (Y, ||-||y) be a normed space. Let A C Xand f: A =Y
amap. Then f is called continuous at a € A (as a map from (X, ||-||y) to
(Y, |- lly)), if for all sequences (x,)nen in A such that x, — ain (X, |||/ x)
one has f(x,) — f(a)in (Y,]|-|ly). If f is continuous at all points in A,
then f is called continuous. If there exists an L > 0 such that

1£(x) = fFW)lly < Llix = ylix

forall x,y € A, then f is called Lipschitz continuous, and L is called the
Lipschitz constant.

Exercise 2.8. Show that a Lipschitz continuous function is continuous,
but that there are continuous functions that are not Lipschitz continuous.

Exercise 2.9. Let (X, ||-||x) and (Y, ||-||y) be normed spaces, A C X and
f: A — Y. Show that f is continuous at a € A if and only if

Ve > 030 >0:Vy € Bx(x,0) : f(y) € By(f(a),e).

Definition 2.10 (Product spaces). Let (X, ||-||x) and (Y, ||-||y) be normed
spaces over the same field K. Then X x Y is made into a vector space
using the componentwise operations

(x1,y1) + (x2,2) == (x1 + x2,y1 + y2)
and

A (x,y) == (Ax, Ay)
for A € K. Define ||-||x,y: X X Y — [0, 00) by

1Ce )y = 1xlx + llylly-

Then (X X Y, ||:]|xxy) is @ normed space called the product space of
(X, [Illx) and (Y, [[-[ly)-

Exercise 2.11. Show that (X x Y, ||-||xyy) in the previous definition re-
ally is a normed space. Prove that a sequence ((x,, ¥»)),eN converges in
(X} Y, |||lx«y) if and only if (x4 )sen and (yx)nen convergein (X, ||-|| )
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2 Normed spaces

and (Y, ||-]|y), respectively. Use induction to show that analogously the
Cartesian product of normed spaces Xj, ..., Xy for N € IN can be made
into a normed space.

Proposition 2.12. Let (X, ||-||) be a normed space.

1. Every Cauchy sequence in (X, ||-||) (and therefore every convergent se-
quence) is bounded.

2. Omne has
[l =yl < llx =yl (2.1)

forall x,y € X.

3. The map X x X — X given by (x,y) — x +y, themap K x X — X
given by («,x) — ax and the map X — R given by x > ||x|| are
continuous. Here X x X and K x X are to be understood as product
spaces.

Proof. 1. Let (x,) be a Cauchy sequence in X. So for ¢ = 1 there exists
an ng € N such that ||x, — x| < ¢ = 1 for all n,m > ny. Note that
|2n]] < ||xn,|| + 1 for all n > ny. Hence

sup ||| < max{|[x1l,.. ., [[xug-1ll, [[Xno[| + 1} < o0.
nelN

Therefore (x,) is bounded.
2. Observe that

[l = Ml =y +yll < [lx =yl +[lyll-

Therefore || x|| — ||ly|| < ||x —y||- Swapping the role of x and y, we also
obtain —||x|| + |ly|| < ||x — y||. This implies (2.1).

3. Recall that a sequence (x,,Y,) converges to (x,y) in the product
space X x X if and only if x, — xin X and y, — y in X for n — oo.
Similarly, (a,, x,) converges to («, x) in the product space K x X if and
only if a, — a in K and x, — x in X. So suppose (xy,y,) converges to
(x,) in X x X. Then || (x, + ) — (x+y)| < It — 2] + lys —y][ = 0
for n — oo. This shows that the map X x X — X givenby (x,y) — x +y
is continuous. One argues similarly for the map K x X — X given by
(a, x) — ax. Note that implies that ||-|| is Lipschitz continuous with
Lipschitz constant 1. O

Definition 2.13. A complete normed space is called a Banach space.

Exercise 2.14. Let (X, ||-||) be a normed space and (x;) be a sequence in
X. Then the partial sums s, := Y _}_; x; are well-defined. If the sequence
(sn) is convergent in (X, ||-||), then we say that the series } ;> ; x; con-
verges. If the (real-valued) series ) ;|| x|l converges, we say that the
series ) ;7 1 Xy is absolutely convergent.
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2.3 Examples of normed spaces

Show that (X, ||-||) is a Banach space if and only if every absolutely
Convergent series converges.
Hint: Given a Cauchy sequence (x;), consider a suitable subsequence (x;, ) and tele-

scopic sums like Z,I(\]:j\/l(xn,pr1 — Xn, )-

2.3 Examples of normed spaces

2.3.1 Finite dimensional spaces

Example 2.15. Let 1 < p < co. Then ||-||,, defined by

N

Il = (3 lsel?) "

k=1

is a norm on the vector space K. Similarly, || x|, := max{|x1|,...,|xn]|}
defines a norm on K. In fact, the norm properties (N1) and (N2) follow
straight from the definition. The verification of property (N3) consists in
establishing Minkowski’s inequality, which we shall prove in the follow-
ing.

Exercise 2.16. Sketch the open unit balls B(0,1) in the normed spaces
(R?, |- |,) for p = 1,2,00. How do the the open unit balls look like for
general 1 < p < co.

For the proof of Minkowski’s inequality we first need the following
inequality which is interesting in its own right.

Theorem 2.17 (Holder’s inequality). Let x,y € K. Let p,q € [1,00] be
such that % + % =1, where % := 0. Then

N
Y eyl < llxll, Myl (22)
k=1

Proof. We only give the proof in the case where p,q € (1, ). The cases
where p, g might be 1 or cc are easier and left as an exercise.
We first establish an auxiliary inequality. Let A := % € (0,1). Then

1-A= % Since log: (0,00) — R is concave (i.e., the set under the graph
of the function is convex), we obtain

Alog(a) + (1 — A)log(b) < log(Aa+ (1 —A)b)

for all 2,b > 0. Applying the monotonically increasing exponential func-
tion exp to both sides yields

b < Aa+ (1-A)b. (2.3)
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2 Normed spaces

Note that holds for all a,b > 0.
We may assume that x, y # 0. Using the homogeneity and after rescal-
ing, we may assume that || x||,, = [|y||, = 1. So it remains to show that

N

x| < 1.
=1

It follows from that

A 1-A
iyl = [xillyil = (lxel”)" (el ™)™ " < Al + (1= A) [ye|*

forallk =1,...,N. Summing up and using that || x|, = [y, =1 gives

N N N
Yol SAY P+ 1= Y T =A-(1-1)=1.
k=1 k=1 k=1

This establishes the inequality. O

Corollary 2.18 (Minkowski’s inequality). For p € [1, o] we have
I+ yll, < llxll, +[lyll,
forall x,y € KN,

Proof. Again we only give the proof in the case where p € (1,00). The
remaining cases are an easy exercise.

Let g := %. Then1 = % + %. Let x,y € KV. Using Holder’s inequal-
ity, we obtain

N

-1
lx+yllb =Y [k + yellxe + vel”
k=1

N N
1 1
<Y |l + vl P A Y el [ + il
=1 =1

N 1/q N 1/q
< el (Xl +wel?) + il (1 1+ wil?)
k=1 k=1
= (Il*ll, + Iyll,) 1 + 113

The assertion follows since p — g =1. O
Remark 2.19. There are many more norms in IKN than only positive mul-
tiples of the p-norms ||- Hp for p € [1,00]. For example, also H||p -+ ||Hq is
a norm in KN, We shall see later, however, that all norms in KV lead to
the same notion of convergence.

Finally, note that 1 = |lex||,, = [lex[|, forallk € {1,..., N}, where ¢, =
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2.3 Examples of normed spaces

0,...,1,0,...) € KN has a single 1 in the kth component. Consequently
a norm is not determined by its behaviour on a basis.

2.3.2 Sequence spaces

We now generalise the finite dimensional spaces (K, ||- |,) to infinite-
dimensional sequence spaces.

Definition 2.20 (The spaces ¢F). For p € [1,00) we let ¢F be the set of all
K-valued sequences x = (xy)ren such that

(o) » 1/P
Il = (L lal?) < oo,
k=1

ie, (¥ = {x = (x) sequence in K : ||x||, < oo}. The set {* is the set of
all bounded K-valued sequences and we set

Xl oo := sup|x]
keIN

for all x € /.

Proposition 2.21. Let p € [1,00]. The set (¥ is an infinite-dimensional vector
space over IK with respect to scalar multiplication and componentwise addition,
ie, forx,y € £V and a € K we set

X+y:= X +yiken  and  ax:i= (aX)keN-

Moreover, ||-||,, is a norm on €P. Furthermore, ({7, ||-||,) is a Banach space.

Proof. We already know that KN is a vector space with respect to scalar
multiplication and componentwise addition. So it suffices to show that
(P are vector subspaces. To this end, it suffices to show that ax, x +y € ¢¥
fora € Kand x,y € ¢P. Suppose that 1 < p < oco. Then applying the
Minkowsi inequality to the first N components we obtain

(%Ixﬁykl”)l/p < (%kal”)w + (:leykl”>1/p

k=1 k=1
< [lxl[, + llyll, < co.

(2.4)

As this holds independently of N, it follows that x +y € ¢?. It is obvious
thatax € ¢F. So (¥ is a vector space. Foralln € Nlete, = (0,...,1,0,...),
so ey, is a sequence with a single 1 in the nth component. Clearly ¢, € ¢7
for all n € IN. Moreover, the collection (e,),enN is linearly independent
in /7, which implies that the dimension of /7 is at least as large as the
(infinite) cardinality of IN.
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2 Normed spaces

Moreover, it is easily verified that ||- ||p satisfies (N1) and (N2). For 1 <
p < oo property (N3) follows from after taking the limit N — oo.
Hence (¢7, [|-||,)) is a normed space for 1 < p < co. The corresponding
statement for p = oo is an exercise.

It remains to prove that (¢7, [|-||,) is complete. We again suppose that
1 < p < o0 and leave the case p = oo as an exercise. So let (x,),cN be
a Cauchy sequence in /7. We write x,, = (x%”), xé”),. ..). Letk € IN and
¢ > 0. Then for all n,m > Ny one has

1/p
’xl((”)_xlgm)| = (|xl((”)_xl(€m)}p) < ||xn—xm||p < e
Hence (x,&’”)neN is a Cauchy sequence in K. Since K is complete, we

define the sequence (Vi )keN Via Yy = limy, o0 xlgn).
It remains to prove that y € ¢F and that x,, — y in ¢7. Note that

(émr”)”p = ggr;o(é}xl@l”)

< limsup(i | (") |p>

n—00 k=1

1/p
1/p

= limsup||xx[|, < M,

n—oo
where the bound M > 0 exists as (yy) is a Cauchy sequence. Since the

bound is independent of N, we obtain y € /. Next, observe that for
¢ > 0 there exists an Ny € IN such that

al p al p
Y =y = Jim Y [ — x| < limsup |y — x|} < e
k=1 k=1

m—>00 H—>00

for all n,m > Npy. As this is independent of N it follows that ||x, — y||;’; <

eforalln > Ny. We have shown that the Cauchy sequence (x,) converges
in (7. O

Exercise 2.22. Let 1 < p < c0. Show that (KV, [Il,,) is a Banach space.

Remark 2.23. The /7 spaces that we consider here are frequently also
denoted by ¢7(IN) since the elements are sequences indexed by IN. It is
possible to more generally consider ¢7(]) for arbitrary index sets J, but
for uncountable index sets this requires a few technical adjustments. We
point out that /7({1,...,N}) would directly correspond to (KW, ||- 1,)-
Later in the chapter about measure theory we will study the so-called L
spaces which will generalise the ¢7(]) spaces even further.
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2.4 Topological notions in normed spaces

2.4 Topological notions in normed spaces

We have already introduced open balls in normed spaces.

Definition 2.24. Let (X, ||-||) be anormed space. A subset G C X is called
open (in (X, ||-]|)) if for all x € G there exists an € > 0 such that B(x,¢) C
G. A subset F C X is called closed if F¢ := X\ F is open. The interior of
A C X is the union of all open subsets contained in A, i.e.,

intA:=A:= |J G
G C A, G open

The closure of A C X is the intersection of all closed supersets of A, i.e.,

dA:=A:= (] F
A C F, F closed

The following properties now follow straight from the definitions and
de Morgan’s laws.

Proposition 2.25. Let (X, ||-||) be a normed space.
1. The open balls in X are open.
2. @and X are open.
3. IfUy, ..., Uy are open, then NY_, Uy is open.
4. If (Uj);ej is a collection of open sets, then ;| U; is open.
5. @and X are closed.
6. If Ay,... Ay are closed, then U}Z{\le Ay is closed.
7. If (Aj)jey is a collection of closed sets, then (;ej Aj is closed.

8. Let A C X. Then the interior of A is open, the closure of A is closed, and
int A C A C cl A. Moreover, A is open if and only if A = int A, and A
is closed if and only if A = cl A.

The definition of closed sets and the closure is inconvenient for practi-
cal purposes. The following result connects these notions with the con-
vergence of sequences.

Proposition 2.26. Let (X, ||-||) be a normed space and A C X. Then x € cl A
if and only if there exists a sequence (X, )neN in A such that x, — x in X.

Proof. Let x € cl A. We claim that then for all n € IN one has B(x, 1) n
A # @. In fact, assume for contradiction that there exists an 1y € IN such
that B(x,--) N A = @. Then B(x, nlo)c is closed and contains A. Hence

1o
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2 Normed spaces

cdA C B(x, nlo)c, and hence x ¢ A, which is a contradiction. So there
exists a sequence (x,)qen in A such that x,, € B(x, 1) forall n € N. Then
Xy, — xin X.

Conversely, suppose that (x,,),cN is a sequence in A that converges to
x € X. We need to show that x € cl A. Let F be closed such that A C F.
It suffices to show x € F as then by generalisation x is in the intersection
of all closed supersets of A. Assume for contradiction that x € F°. As
F€ is open, there exists an ¢ > 0 such that B(x,¢) C F¢. But there exists
an Ny € N such that for all # > Ny one has x, € B(x,¢) C F¢. This
is a contradiction since B(x,e) N F = @, but xy, € B(x,e) N F. We have
proved that x € cl A. O

We obtain the following consequence.

Corollary 2.27. Let (X, ||-||) be a normed space and A C X. Then A is closed
if and only if it contains the limit of every convergent sequence of elements in A,
ie., if (Xn)neN is a sequence in A such that x, — x in X, then x € A.

Exercise 2.28. Show that {y € X : ||x — y|| < r} is the closure of B(x, ).

Exercise 2.29. Consider the set
A:={xel”:|x,| <1foralln € N}.

Is A openin (£, ||-]|5)?

Definition 2.30. Let (X, ||-||) be a normed space. A subset A C X is called
dense in X if cl A = X. The normed space (X, ||-||) is called separable if
there exists a countable subset A C X such that /A = X. A normed
space that is not separable is called inseparable.

Example 2.31. As Q is dense in R, the normed space (IR, |-|) is separa-
ble. Moreover, C is separable as Q + iQ is dense in C. Similarly KV is
separable.

Proposition 2.32. A normed space (X, ||-||) is separable if and only if there
exists a countable set A such that the linear span of A is dense in X, i.., if
X = cl(span(A)).

Proof. If X is separable, then there exists a countable set A C X such that
cl(A) = X. As A C span 4, it is trivial that X = cl(span(A)).

So suppose now that A C X is countable such that X = cl(span(A)).
LetL=Qif K=Qand L = Q+iQif K = C. Forall N € N, consider
the set

Dy := {oc1x1+...—|—ochN:0ckElLandxkEAforkzl,...,N}.

Note that Dy is countable for all N € IN. It follows that D := Unen DN
is countable.
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Any element in span(A) can be approximated by elements in D. Here
we make use of Proposition It follows that span(A) C clD. There-
fore X = cl(span(A)) C clD. This shows that X is separable. O

We introduce three other vector spaces of sequences that are related to
the ¢ spaces.

Definition 2.33. By ¢ one denotes the vector subspace of KN consisting
of all convergent KK-valued sequences, i.e.,

¢ := {(x¢) : (xx) convergent sequence in K}.

The vector subspace of ¢ consisting of all sequences converging to zero is
denoted by

co = {(xg) : I}Lr?oxk = 0}.

Finally, let cgo be the vector subspace of ¢y consisting of all sequences (xy)
where x; # 0 for only finitely many indices, i.e.,

coo := {(x¢) : xx = 0 for almost all indices k € IN}.

Exercise 2.34. Show that while ¢g is not a vector subspace of (¢, [|-|,,) for
any p € [1,00), both ¢ and ¢g are closed vector subspaces of (£, ||||,,)-
Show that cqp is a nonclosed vector subspace of (¢, |-[|,) for all p €
[1,00], and that KV, after extending the vectors by 0 to sequences, is a
closed vector subspace of (¢7, |-||,,) forall p € [1, o].

We give the proof that c is a closed subspace of /.

Proof. Let (x,),en be a sequence in ¢ such that x, — y in . We need to
show that y € c. Firstly, for all n € IN there exists an a;, € K such that
Xy = (x,(cn))keN — ay as k — oo. Let & > 0. As (x,,) is a Cauchy sequence,
there exists an Ny € IN such that

o= ] = Jim 1) — +{] < suple) — 1{"| —

keIN

for all n,m > Np. So (ay)neN is a Cauchy sequence in K. As K is com-
plete, let &« € K be the limit of (ay,).
Lete > 0and Ny € N such that |a, — a| < eand ||y — x,]|, < € for all

n > Np. Let N1 € IN be such that |x]£N0) — ocN0| < eforall k > Nj. Then
i —af < |yk — x,(CNO)| + \x,ﬁNO) — Ny |+ Jan, —a] < 3e

for all k > Nj. We have proved that y = (yx) — « as k — oo. Hence
yEc [

We note a few further properties of the ¢” spaces.
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The remainders

of a convergent
series have to go

to 0 since the partial
sums form a Cauchy
sequence.

Sets that can be
covered by finitely
many e-balls are
called totally
bounded. In finite
dimensions this
can be seen to

be the same as
boundedness. In
general, however, it
is a much stronger
property than
boundedness.

2 Normed spaces

Proposition 2.35. The normed space ({7, |-||,,) is separable for 1 < p < oo,
and nonseparable for p = oo.

Proof. Let 1 < p < oo. By Proposition it suffices to show that
coo = span{e, : n € N} is dense in ¢¥, where ¢, := (0,...,1,0,...)
with a single 1 in the nth component. So let x € ¢F and define y, =
(x1,...,%4,0,0,...) € cop for all n € IN. Then, as the partial sums of x are
a Cauchy sequence, it follows that

N
Yo IxlP <e
k=n+1

—x||P = x¢|P = lim
Iy —xlf = 3 ful? = fim,
for n, N > Nj. This shows that cqg is dense in /7.

Now suppose p = co. Note that {0,1}N C ¢*. Moreover, if x,y €
{0,1}N and x # y, then ||x — y||., = 1. Suppose A C ¢* is dense. Then
ANB(x,3) # @ forall x € {0,1}N as otherwise x ¢ cl A. So for every
x € {0,1}N there exists ana, € AN B(x, }). Suppose x,y € {0,1}N such
that x # y. Then

lax —ay|l, = lax —x+x—y+y—ayl,

> [|x = ylloo = Ix = axllee = ly —ayll
1 1

1—-—-=0.
Z1T27 2

So ay # ay. This shows that A has at least the cardinality of {0, 1N,
which is uncountable. Thus ¢* is nonseparable. [

We continue with a very important topological concept.

Definition 2.36. Let (X, ||-||) be a normed space. A subset A C X is
called compact if every sequence in A has a convergent subsequence with
limit in A, i.e. for all sequences (x,),cN in A there exists a convergent
subsequence (xy, )xen such that limy_, x,,, € A.

Exercise 2.37. Show that a compact subset is always closed and bounded.
Moreover, show that in R the converse holds due to Bolzano-Weierstrafs.

Exercise 2.38. Let (X, ||-]|) be a normed space and K C X compact. Then
for all ¢ > 0 there exists an N € IN and x1,...,xy € K such that K C
U;I(\]:1 B(xy, €). Deduce that there exists a countable dense subset of K.

In the following result compactness is essential.

Exercise 2.39. Let (X, ||-||) be anormed space, A C X compactand f: A —
R continuous. Then f attains its minimum and maximum on A, i.e. there
exists dmin, Amax € A such that

f(amin) < f(x) < f(amax)
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for all x € A.

Proposition 2.40. Let A C KN. Then A is compact in (KN, ||-||..) if and only
if A is closed and bounded.

Proof. We have already observed the necessity.

It remains to show that A C K is compact if it is closed and bounded.
For simplicity we assume that K = IR, otherwise we need to apply the
following arguments to both the real and imaginary parts. Let (x,) be a
sequence in A. Then the first coordinates (x%”))neN form a bounded se-
quence. By Bolzano-Weierstrafs there exists a convergent subsequence
(x%”lfk))ke]N. Then the subsequence of second coordinates (x%”lfk))ke]N
is bounded. So there exists a convergent subsequence (xé”Z'k))keN of
this subsequence. Note that the subsequence (x%”sz)) ken still converges.
Proceeding inductively, after N steps of taking subsequences of subse-
quences, we find a subsequence (xy,, )xen that converges in all compo-
nents. It is readily observed that componentwise convergence implies
convergence in (KV, ||-||.)-

As Ais closed in (KY, ||-||.), we obtain that the limit is contained in A.
This shows that A is compact. O

Exercise 2.41. Consider the set
F:={xe x|, <1}
Show that F is bounded and closed, but not compact.

As an application of compactness, we will obtain the following result
that shows that in IKN all norms essentially behave the same.

Proposition 2.42. Let ||-|| be a norm on IKN. Then there exist constants m, M >
0 such that
m|x[|o < [|x[} < Ml|x[|o

forall x € KN.

Proof. Observe that

N N
el < Y |xlllexll < Y- llexlllI*llo = Mllx |l oo
k=1 k=1

with M := YN |lex|| > 0. So the inequality on the right is established.

Define K := {x € KV : ||x||,, = 1}. Then K is closed and bounded,
and therefore compact in (KY, ||-||.,) by Proposition Next define
f: K —[0,00) by f(x) := ||x||. It follows that

F() = FW = HIxl =Nyl < llx = yll < Mllx = yllo
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The implication
(ii)={(1)] is the one
that requires the
work.

2 Normed spaces

forall x,y € K. This implies that f is continuous as a map from (K, ||-||,)
to R. Hence f attains its minimum on K by Exercise Suppose

the minimum is attained in x* € K. As ||x*||, = 1, it follows that
m = ||x*|| > 0. As the inequality is trivial for x = 0, suppose x # 0.
Then
| 2 =
[E41P

and hence m||x||,, < ||x]||, which establishes the inequality on the left. [

Exercise 2.43. Let X be a vector space and let A/ be the set of all norms
on X. We define a relation ~ on NV by saying ||-||; ~ |||, if and only if
there exist m, M > 0 such that

m[x[ly < flx[ly < Mlx[; (2.5)

for all x € X. Show that ~ is an equivalence relation.

Definition 2.44. Two norms on the same vector space that dominate each
other like in (2.5) are called equivalent.

Remark 2.45. Equivalent norms yield the same notion of convergence,
i.e. a sequence converges in the first norm if and only if converges in the
second norm (and then with the same limit), and a sequence is Cauchy
with respect to the first norm if and only if it is Cauchy with respect to
the second. Consequently equivalent norms give rise to the same contin-
uous functions, the same closed, bounded or compact sets, and a space is
complete or separable either with respect to both norms or with respect
to none.

Corollary 2.46. Any two norms on KN are equivalent. More specifically, let
|| be a norm on KN. Then (KN, ||-||) is complete and separable, a sequence
converges with respect to ||-|| if and only if it converges componentwise and a
set is compact in (KN, ||-||) if and only if it is closed and bounded. In particular,
the closed unit ball {x € KN : ||x|| < 1} is compact.

The above corollary could have also been formulated with respect to
any finite-dimensional vector space X instead of KN. However, it is es-
sential that the space is finite dimensional. We already observed that in
the infinite-dimensional /7 spaces things are completely different. For
example, /¥ is separable for 1 < p < oo, but /* is not. Moreover, in the ¢7
spaces a set does not need to be compact if it is closed and bounded, see
Example In fact, with a little more effort one can prove the following
characterisation of finite-dimensional normed spaces.

Theorem 2.47. Let (X, ||-||) be a normed space. The following are equivalent:
(i) dim X < oo.
(ii) Every bounded closed set in X is compact.

(iii) The closed unit ball in X is compact.
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2.5 Bounded linear operators

2.5 Bounded linear operators

In this section, we study the continuity of linear maps between normed
(vector) spaces. The following proposition gives the main characterisa-
tion of such maps. First we shall give the following definition.

Definition 2.48. Let E, F be vector spaces over K. Amap T: E — Fis
called linear if T(x + Ay) = T(x) + AT (y) forall x,y € Eand A € K.

Exercise 2.49. Show that a matrix in KM*N  where M is the number of
rows and N is the number of columns, can be interpreted as a linear map
from KN to KM using matrix multiplication.

Proposition 2.50. Let (X, ||-||x) and (Y, ||-||y) be normed spaces and T: X —
Y be a linear map. The following are equivalent:

(i) T is Lipschitz continuous.
(ii) T is continuous at 0.
(iii) There exists a constant C > 0 such that || Tx||y, < Cl|x||y forall x € X.
(1v) sup{||Txlly : [x]lx < 1} < co
Proof. Trivial.
Let e = 1. Then by Exercise 2.9 there exists a 6 > 0 such that

for all x € X such that ||x||y < ¢ one has ||Tx||y, < 1. Let C > 0 be such
that % < J. Then

X
T—| <1
H C||x||x Y

forall x € X\ {0}. Hence || Tx||y < Cl|x| x forall x € X.
(ii)={(iv)| Using C > 0 as in it follows that ||Tx||, < C for all

x € X such that ||x||y < 1. Hence the supremum is finite.

(iv)={G) Let x,y € X. Then

ITx = Tylly = [lx = yllx

Tﬁ
[x = yllxlly
< |[x —yllxsup{lTz[ly : llz]x < 1}

As the supremum is finite, the map T is Lipschitz continuous. O

Definition 2.51. Let (X, ||-||x) and (Y, ||-||y) be normed spaces. A bounded
operator from X to Y is a continuous linear map T: X — Y. We write

Z(X,Y) for the set of all bounded operators from X to Y and set || T|| 2XY) =

sup{||Tx|ly : |x|lx < 1}. ¥ T € Z(X,Y) is bijective such that T~! €
Z(Y,X), then T is called an isomorphism and one says that (X, ||-||x)
and (Y, ||-||y) are isomorphic. An operator T € Z(X,Y) is called iso-
metric if | Tx||y = ||x]|x forall x € X.
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In fact, we shall

see later that it
follows from the
Riesz—Fréchet rep-
resentation theorem
that every Hilbert
space over R is

in a natural way
isometric isomorphic
to its dual, while
every Hilbert space
over C is isometric
isomorphic to its
bidual, i.e., the dual
of its dual.

2 Normed spaces

If it is clear which norms we use on X and Y, we also write ||T|| in-
stead of [|T|| g(x v)- I (X, |-Ix) = (V. [|-]ly), we write Z(X) instead of
Z(X,X). If Y = K, we write X’ instead of .Z(X,K). We call X’ the dual
space of X.

Exercise 2.52. Foralla € R let f,: R — R be given by f,;(x) = ax. Show
that the dual of (IR, |-|) is given by {f; : 4 € R}. Moreover, show that
| fallgw = |al. Deduce that there exists an isomorphism T: (R, |-|) —
(R,|])’ such that ||Tal|g, = |a| for all 4 € R. In other words, (R, |-|) is
isometric isomorphic to its dual.

We shall prove that £(X,Y) is a vector space and that ||-|| & (x y) de-
fines a norm on that space. We first prove the following alternative de-
scription of ||[| & (x v)-

Lemma 2.53. Let (X, ||-||x) and (Y, ||-||y) be normed spacesand T € £ (X,Y).
Then || Tx[[y < ([Tl & x,v)lx|lx for all x € X. Moreover,

1T ¢(x,y) =inf{C > 0: || Tx[|y < C|x||x forall x € X}.
Proof. We write ||T| instead of [|T|| & (x y)- Define
A:={C>0:|Tx|y <C|x|xforallx € X}.

By rescaling and using homogeneity, it follows that ||Tx||, < ||T]/||x]x
for all x € X. Therefore ||T|| € Aand infA < ||T||.

Conversely, we give a proof by contradiction. Suppose that inf A <
IT||. So there exists a C € A such that C < ||T||. Since ||Tx||, < C for
all x € X such that ||x||x < 1, it follows that ||T|| < C < ||T||. Thisis a
contradiction. Hence inf A = || T'||, which was to be shown. O

Theorem 2.54. Let (X, ||-||x) and (Y, ||-||y) be normed spaces. Then £ (X,Y)
is a vector space (with respect to pointwise addition and scalar multiplication)
and [|-|| o (x vy defines a norm on £ (X,Y). If Y is complete, then also the space
(LX), NNl 2(x,x)) is complete. In particular, the dual space X' is always
complete.

Proof. It is easy to see that the set of all (not necessarily linear or continu-
ous) maps from X to Y form a vector space YX with respect to pointwise
addition and scalar multiplication. By Proposition the sum and
scalar multiple of continuous maps are again continuous. Moreover, it
is obvious that linear combinations of linear maps from X to Y remain
linear. This shows that .Z(X,Y) is a vector subspace of the vector space
of YX.

We next verify that [|-|| (xy) is @ norm on the space Z(X,Y). Let
T,se Z(X,Y)anda € K. If || T|| »(x,y) = 0 then Tx = O forall x € X.
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So (N1) is satisfied. Moreover, one has

|aTl| (xy) = sup [laTx[ly = |a| sup [[Tx|ly = [a|[|T]|#@x,y)-
Ixllx<1 Ixllx<1

So (N2) is satisfied. The triangle inequality (N3) follows from

IT+ Sl #x,vy = sup [[(T+S)x[y

[l x=1

< sup (||Tx|ly + |ISx|ly)

[ x <1

< sup [|Tx|ly + sup [[Sx[ly = [[T]| #(x,y) + ISl 2(xy)-

€l x=1 [ x=1

This shows that (Z(X,Y), ||| #(x,y)) is a normed space.

It remains to prove that (Z(X,Y), ||-|| #(x,y)) is complete if (Y, [|-[|/) is
complete. Let (T,),en be a Cauchy sequence in (X, Y). Then, for all
x € X, we have

[Twx = Twx|ly < 1 Tn — Tl 2 (x v 1Ml %0

proving that (T,,x),eN is a Cauchy sequence in Y. So (T, x) converges in
Y. Define T: X — Y by setting Tx = lim, o Tyx for all x € X. We first
show that T is linear. Let x,y € X and « € K. Then

T(ax+y) = an)I(}o Tu(ax +y) = nlgr;o aTyx + Tyy = aTx + Ty.

Here we have used the linearity of the T, in the second step and Propo-
sition for the third equality.

We next prove that T € Z(X,Y) and [|Ty — T| 4(xy) — 0. Given
e > 0, pick ng such that || T, — Tiu|| o(x y) < € forall n,m > ng. Now let
x € X with ||x||x < 1. Then ||T,x — Tux||y < eforall n,m > ny. Letting
m — oo, it follows that || T,x — Tx||y < € for all n > ng. On the one hand,
this proves that T € .#(X,Y) since

ITxlly < [[Tugxlly + 1Tx = Tugx[ly < [[Tuoll o(xy) +€

for all ||x||y < 1. On the other hand, by taking the supremum over x € X
with [[x[[x < 1, it follows that ||T, — T|| 4 (xy) < € foralln > no. So
Tw = Tin (Z(X,Y), ||| (x,v))- N

Exercise 2.55. Let (X, ||-||;) be normed spaces for k = 1,2,3. Show that
if T € f(XLXQ) and S € f(Xz, X3), then ST € g(XLXg) and

||ST||$(X1,X3) < ||S||$(X2,X3)||T||$(X1,X2)‘
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The operator T,

in this example is
commonly called a
multiplication oper-
ator. Such operators
correspond to diag-
onal matrices in the
finite-dimensional
case.

The axiom of choice
also ensures the
existence of a basis
for every vector
space.

2 Normed spaces

Remark 2.56. In finite dimensions, bounded linear operators correspond
to matrices. Moreover, note that the operator norm |-|| (x ) depends
on the specific norms chosen on X and Y. So by choosing different norms
on KKV one obtains different operator norms for matrices. Note that the
same matrix can be considered as a bounded linear operator for different
norms on KY. However, since the space of matrices of the form KMxN
for N,M € N is finite dimensional, different norms on this space turn
out equivalent thanks to Corollary

Example 2.57. Consider the normed space (¢, |-||,,) for p € [1, 0]. For
m € £, we define Ty, : ¢ — (P by

me = (m1X1, mpXxp, Mm3x3, . . )

Then T,y € Z(€7) and || T | o (gry = 1] oo

Proof. We give the proof for 1 < p < oo and leave the case p = co as an
exercise.
For x € /P, we have

(o] oo (o]
| Twx |l = 3 fmx|P = ) g Pl < ) || B[P = (5[]
i=1 k=1 k=1

This proves that T, € Z(¢7) and that || Tiu|| o4y < |1 To see that
equality holds, consider ¢, € ¢¥, where ¢y = (0,...,0,1,0,...) witha 1 at
the kth position. Then [l |, = 1 and || Twex ||, = [my|. Thus || Tw| o () =
my| for all k € N. Hence || Tin| o(pr) = ||| co- O

Exercise 2.58. Let 1 < p,q < oo be such that % —i—% = 1. Giveny € ¥,
define

?y(x) = Zykxk-
k=1

Note that this is well-defined by Holder’s inequality. Show that ¢, is a
continuous linear map from ¢ to K, hence ¢, € (¢7)". Moreover, show

that || gy | sy, = ]l

Remark 2.59. The previous exercise suggests that there might be a con-
nection between (¢F)" and ¢7 for conjugate indices p and g. In fact, it is
not hard to show that for p € [1,00) the map y — ¢, is an isomorphism
between /1 and the dual of /F. However, it follows from the set theoretic
axiom of choice that the dual of ¢ is ‘strictly larger’ than ¢!

We end this section with the following useful result.

Proposition 2.60. Let (X, ||||y) be a normed space, (Y, ||-||y) be a complete
normed space and Xy be a dense vector subspace of X. Given T € £ (Xp,Y)
there exists a unique operator T € £ (X,Y) with Tx = Tx for all x € X.

Moreover, \|T||Z(X0,y) = ||T||$(X,Y)'
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Proof. Let x € X. By density, there exists a sequence (x,) in X such that
xn — x. Since ||Txy — Txwmlly < |T|| ¢ xpx)1%n — Xml| — 0 asn,m —
oo, it follows that (Tx,) is a Cauchy sequence in Y. By completeness,
Tx, converges to some Tx € Y. Note that Tx does not depend on the
approximating sequence (x,). Indeed, if (y,) was another sequence in
Xp converging to x and Ty, — z, then

Iz = Txlly < llz = Tynlly + 11Tl (o) 1¥n = %nllx + 1 Txn = Ty

The right hand side tends to 0 as n — oo since ||y, — x,|| — 0. Hence
z = Tx. Now it is easy to see that T: X — Y is linear, cf. the proof
of Theorem Moreover, Tx = Tx for all x € Xy. To see that T €
Z(X,Y),letx € X and (x,) be a sequence in Xy converging to x. Then

Tl = i Tl = lim [T, ],
< T [T g0, v) 120l x = I Tl (x0,v) 1%l

where we have used the continuity of the norm. This proves that T €
Z(X,Y) and HTHf(le) < T’|$(XO/Y)' The other inequality is trivial. [

2.6 Spaces of continuous functions

Function spaces are a particularly important class of normed spaces. As
the name suggests, the elements of a function space are functions of a
certain class, for example, continuous or suitably integrable functions.
This is a most convenient setting if one is looking for solutions of differ-
ential equations, for example, since function spaces allow to formulate a
problem in way that mimics the elementary one-dimensional case of real
analysis and to put the problem in a framework that allows to apply the
abstract functional analytic machinery. A striking example will be given
in the following Section

In this section we focus on spaces of continuous functions. It will be
convenient to first introduce the following.

Definition 2.61 (Space of bounded functions). Let () be a set. A K-valued
function f: () — K is called bounded if

[1flleo := sup|f(x)] < co.
xeQ)

The set of all bounded functions from () to K is denoted by
Fp(Q) :={f: QO — K: fisbounded}.

Proposition 2.62. Let Q) be a set. The set J,(Q)) is a vector space with respect
to the pointwise addition of functions and the pointwise scalar multiplication.
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This norm ||-||, is
usually called the
sup-norm.
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continuous func-
tions from M into

a normed space

(Y, [|-ly)- The cor-
responding function
spaces would be
denoted by C(M;Y)
and C,(M;Y).

2 Normed spaces

Moreover,

1fllee = supl|f(x)]

xeQ)
defines a norm on Fy,(Q). The space (Fp(Q), |||l o) is complete.

Proof. We leave the proof as an exercise. The completeness follows analo-
gously as in the proof of Theorem where the completeness of £ (X, Y)
was shown for a Banach space Y. O

We now introduce the following spaces of continuous functions.

Definition 2.63. Let (X, ||-]|) be a normed space and M C X. By C(M) =
C(M;K) one denotes the vector space of continuous functions from
M to K with usual pointwise operations. The subspace of bounded
continuous functions in C(M) is denoted by C,(M) = Cy(M;K). So
Cp(M) = C(M) N Fp(M).

We point out that if K is compact in (X, ||-]|) then Cy(K) = C(K) by
Exercise

Let (X, ||-||) be anormed space and M C X. We study further structural
properties of the vector spaces C(M) and C,(M). Let f,g € C(M). We
define the product of f and g pointwise by (fg)(x) := f(x)g(x). Clearly
fg € C(M) and, if f,g € C,(M), then fg € C,(M). Moreover, it is
easily observed that polynomials are continuous functions from K to K
and therefore elements of C(KK).

The following result shows that there exist many continuous functions.

Exercise 2.64 (Urysohn’s lemma). Let (X, ||-||) be a normed space and
A,B C X be closed sets such that AN B = &. Show that there exists
a continuous function f € C(X) such that f(x) = 0 for all x € A and

f(x) =1forall x € B.
Hint: First show that x — inf{||x —y|| : y € A} is Lipschitz continuous if A # @.

For f use a suitable combination of these functions.

Proposition 2.65. Let (X, ||-||) be a normed space and M. C X. The space
Cp(M) is a closed subspace of (Fu,(M), |||l)- Hence, (Co(M),|||ls) is a
Banach space.

Proof. Tt suffices to prove that C, (M) is closed in Fi,(M). To that end, let
a sequence (f,) in C, (M) be given such that (f,) converges with respect
to |||, to some f € F,(M). We have to prove that f is continuous. So
let x; — x in M. Then

f () = fa) | < [f(x) = fu()] + 1 fu () = fulxi) |+ | fu (i) = f ()
<20f = falloo + [fu(x) = fulxi)|-

Given ¢ > 0, we first pick an ng € IN such that ||f — f,, ||, < €/4. Since
fn, is continuous, we can pick a kg € IN such that | f;,(x) — fu, (xx)] < 5
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2.6 Spaces of continuous functions

for all k > ko. Now the above estimate yields |f(x) — f(xx)| < € for all
k > ko. It follows that f is continuous and hence an element of C,(M).
O

Remark 2.66. Let (X, ||-||) be a normed space and M C X. A sequence of
functions f,: M — K is said to converge uniformly on M to f: M — K,
if for all € > 0 there exists an ny € IN such that |f,(x) — f(x)| < e for all
n > ngand all x € M.

Obviously, f, — f with respect to ||-||, if and only if f, — f uniformly
on M. Note that by Proposition the uniform limit of bounded con-
tinuous functions is continuous. This is not true for the pointwise limit of
a sequence of bounded continuous functions. For example, let M = [0, 1]
and f,,(x) = x" for all x € [0,1] and n € IN. Then the pointwise limit of
(fn) is not continuous.

We content ourselves with presenting the Stone—Weierstrass theorem with-

out proof. It will allow us to deduce that C(K) is separable if K is com-
pact.

Definition 2.67. Let (X, ||||) be a normed space and M C X. Let &/ be a
subset of C(M).

1. A vector subspace o/ of C(M) is called an algebra if </ is closed
under multiplication, i.e., f,g € &/ implies fg € «7/.

2. Analgebra &/ is called unital if the function 1: M — K, defined by
1(x) = 1forall x € M, belongs to <.

3. & is said to separate points (in M), if for all x,y € M with x # y,
there exists an f € & such that f(x) # f(y).

4. o/ is said to be closed under conjugation, if f € </ implies f € <.

Note that by Urysohn’s lemma the unital algebra < = C(M) separates
points. Moreover, it is closed under conjugation.

Theorem 2.68. Let (X, ||-||) be a normed space and K C X be compact. Suppose
o/ C C(K) is an unital algebra that separates points. If K = C, then suppose in
addition that <f is closed under conjugation. Then < is dense in (C(K), || ||)-

Sketch of proof. We only consider the case K = IR. One first shows that
the closure of .7 contains |f| for all f € <. It follows that the functions
min{f,g} = 3(f +¢ —|f —gl) and max{f,g} = (f + g+ |f —g|) are
contained in the closure of .«7.

Now let f € C(K) and & > 0 be given. For all points 4,b € K such
that a # b we find a function g,;, € & such that g,,(a) = f(a) and
2ap(b) = f(b). For example,

8ap(x) 1= f(a)1 + (f(b) —f(a))m,
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In fact, a compact
set is compact if and
only if every open
cover admits a finite
subcover. We use
this here without
proof.

2 Normed spaces

where h € 7 is such that h(a) # h(b). Let b € K be fixed. Foralla € K
define the open set

ai={xeK:gp(x) < fx)+e¢}.

Note that on U, the function g,; is good in that it is not much larger
than f. Moreover, as a € U, the family (U,),ex is an open cover of K.
Compactness allows to select a finite subcover such that K C U, U...U
U,y By defining

gp:=min{g, ,:k=1,...,N}

we obtain a g, in the closure of &7 such that g, (x) < f(x) +eforall x € K.
Similarly, for all b € K one can define the open set

V= {x € K:gy(x) > f(x) —¢}.

Note that on V}, the function g, is good in that it is not much smaller
than f. Moreover, as b € Vj, the family (V})pck is an open cover of K.
Compactness allows to select a finite subcover K C Vj,, U... UV, . Now
define

g:=max{g, :k=1,..., M}.

It is easily checked that g is in the closure of <7 and ||f — g||, < & O

Corollary 2.69. Let (X, ||-]|) be a normed space and K C X be compact. Then
C(K) is separable.

Proof. By Exercise there exists a countable set {x, € K : n € N}
that is dense in K. For all n,m € IN, the sets cl B(x,, ﬁ) and B(xy, %)C
are closed and disjoint. Hence, by Urysohn’s lemma there exist contin-
uous (real-valued) functions f,,,: K — [0,1] with f,,(x) = 0 for all
x € cl B(xn, 5) and fym(x) = 1forall x € B(xy, = ). We define & as the
set of all finite products of functions f;  including the function 1. This

is a countable set. We then define

N
szf’::spane@:{ ockgk:NEIN,zxkelKandgkeﬂ}.
k=1

Then 7 is unital algebra which is closed under conjugation. Moreover,
it separates points. Indeed if x # y, then p := ||[x —y|| > 0. Pick m € N
such that 5= < p/4 and then n € N such that ||[x — x,| < 5-. Then
fum(x) = 0and, since

1= 2all = [y — 3l = %= xall > p— o > 2>
y—xnll = 1Y " P 2m 4p m’

one has f, m(y) = 1.

46
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By Theorem </ is dense in C(K). Since <7 is the linear span of the
countable set &, it follows that C(K) is separable by Proposition O

The Stone-Weierstrass theorem also allows us to deduce approxima-
tion results:

Corollary 2.70. For every f € C[0,1], there exists a sequence of polynomials
(Pn)neN which converges uniformly on [0,1] to f.

Proof. Itis an easy exercise to show that the assumptions of Theorem 2.6
are satisfied. W

Consider [0, 27t]. A trigonometric polynomial is a function p: [0,27] —
C of the form p(t) = YN axe™ where N € Nand a_y,...,ay € C.
Using that e'*tei!t = ¢/(K+1)t it is easy to see that the trigonometric polyno-
mials form a unital algebra. Since eikt = =ikt the trigonometric polyno-
mials are closed under conjugation. However, the trigonometric polyno-
mials do not separate points in [0, 7], since p(0) = p(27) for all trigono-
metric polynomials p. Nevertheless, the trigonometric polynomials sep-
arate points in (0, 277). Indeed, if elt = e then it follows that t — s = 27tn

for some n € Z. Hence, if t,s € (0,277) and t # s, then et # €.

Corollary 2.71. For every f € C|0,27t] with f(0) = f(27) there exists a
sequence of trigonometric polynomials that converges uniformly to f.

Proof. Note that the set
K:i={zeC:z=¢"witht e [0,2n]} = {z € C:|z| =1}

is compact in C. For all k € Z let py: K — C be given by fi(z) = z*.
Then it follows from a straightforward application of Theorem that
o = span{py: k € Z} is dense in C(K). Here the closedness under
conjugation of &/ follows from the identity 2z = z7* for z € K. Now let
e > 0 and define f € C(K) by setting f(z) = f(t) where z = ¢"*. Note
that this is well-defined. Let p € &/ such that ||f — p||, < e. Then p(t) :=
p(e') defines a trigonometric polynomial such that || f — p||., < e. O

2.7 Banach’s fixed point theorem

In this section, we present a result which is of great importance in ap-
plications. Many problems can be reformulated as so-called fixed point
problems.

Definition 2.72. Let M be a set and ¢: M — M be a map. A fixed point
of ¢ is an element x* € M with ¢(x*) = x*. We define the iterates of ¢
inductively by ¢! = ¢ and ¢"*! = @ o ¢" forn > 1.
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Theorem 2.73 (Banach’s fixed point theorem). Let (X, ||||) be a Banach
space and M C X a closed subset. Let f: M — M be a map such that there
exists a sequence q, > 0 with ) ;> 1 q, < co with

19" (%) = ¢" W)l = gullx —yll
forall x,y € M and n € IN. Then ¢ has a unique fixed point x* € M.

Proof. We first prove existence of a fixed point. To that end, let xo € M
be arbitrary and define a sequence (x;),en inductively by setting x,, :=
@(x,_1) for all n € IN. Suppose n,m € N such that n > m. Then

n—1

Y (k1 — xx)

k=m

n—1
< kZ 19" (p(x0)) — " (x0) |
< (X a)llpto) ol

[0 — xm|| =

which goes to zero as m — oo since ) 5 ; gx < oo. This shows that (x,),eN
is a Cauchy sequence in X and hence convergent. Because M is closed,
the limit x* of (xy,),en lies in M.

We now prove that x* is a fixed point of ¢. To that end, first observe
that ¢ is Lipschitz continuous on M with Lipschitz constant ;. Hence

p(x*) = nlgrc}o ¢(xy) = lim x,19 = x*

It remains to prove uniqueness of the fixed point. To that end, assume
that x* and y* are fixed points of ¢, i.e. p(x*) = x* and ¢(y*) = y*. Then,
by induction, ¢"(x*) = x* and ¢"(y*) = y* for all n € IN. Therefore

I =yl = Nl (x™) = ¢" (W)l < gullx” —y*[| =0
asn — oo, since ) ° 1qn < oo. Thus ||[x* —y*|| = 0 and hence x* =
v O

Corollary 2.74 (Classical Banach fixed point theorem). Let (X, ||-||) be a
Banach space and ¢ : X — X be a strict contraction, i.e., Lipschitz continuous
with Lipschitz constant L € [0,1). Then ¢ has a unique fixed point.

Proof. The assumptions of Theorem are satisfied with g, = L" which
is summable since L € [0,1). O

Exercise 2.75. Consider the closed set M := [1,0) in the Banach space
(R, |-|). Show that ¢: M — M given by ¢(x) = x + . satisfies

[9(x) —9y)| < |x—yl.
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2.7 Banach’s tixed point theorem

However, ¢ does not have a fixed point. Why does this not contradict
Theorem R.73P

The usefulness of Banach’s fixed point theorem arises from the fact that
many problems can be reformulated as fixed point problems. As an illus-
tration, we now solve very general ordinary differential equations using
the Banach fixed point theorem. We note that a similar approach also
works for stochastic differential equations.

Definition 2.76. Let I = [0, T] be a compact interval, f: I x R — Rbea
continuous function and xp € R. A solution to the ordinary differential
equation

u'(t) = f(t,u(t)) fortel0,T],

(ODE) {
u(0) = xo,

is a continuously differentiable function u*: [0, T] — R such that (ODE)
holds for u = u*.

We now reformulate (ODE) as a fixed point problem.
Lemma 2.77. Given a compact interval I,xy € Rand f: I x R — R contin-
uous, define ®: C(I) — C(I) by
t
(Du)(t) = xo + /0 F(s, u(s)) ds.

Then u* solves (ODE) if and only if du* = u*.

Proof. If u* solves (ODE), then, by the fundamental theorem of calculus,
we have

W (F) — xp = w*(£) — u*(0) = /Ot(u*)’(s)ds — /Otf(s,u*(s))ds

forallt € I. Thus ®u* = u*.
Conversely, if ®u* = u*, then, by the fundamental theorem of calculus,
u* is continuously differentiable and

() (6) = 5 [ Flo,u0 (@) ds = (6,0 (0)

forall t € I. Since u*(0) = xp, it follows that u* solves (ODE). O

Theorem 2.78 (Picard-Lindelof). Let I = [0, T| be a compact interval and
f: I xR — R bea continuous function such that there exists an L > 0 with

f(t,x) = f(t,y)] < L|x —y]

forall x,y € Rand t € 1. Then, for every xo € IR there exists a unique solution
u*: [0, T] — R of the differential equation (ODE).
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Proof. Let ® be as in Lemma By this Lemma it suffices to show that
® has a unique fixed point. Since (C(I), ||-||,) is complete, it suffices to
show that the hypothesis of Banach'’s fixed point theorem (Theorem
is satisfied.

We claim that

(@) (1) — (@) (1) <

forall u,v € C(I) and t € I. Note that Y*° ; £ is summable and hence

n!
the hypothesis of Banach’s fixed point theorem is satisfied. Thus, proving

the claim finishes the proof.
We proceed by induction. For n = 1, we have

(@u)(6) — (@0)(0)] < [ 1f(s,u(s)) — Fl5,0(6)) | s
< /OtL\u(s) —o(s)|ds

< Ltfu — |-

Now assume that |(®"u)(t) — (®"v)(t)| < L ||u — v||,. Then

(@) (1) — (@ o) (0] < [ |f(s, (@")(5)) ~ f s, (@"0)(5)) | s
< [ L@ )(s) ~ (@0)(s) ds
t L”S” Ln+1tn+1
< /O L=

[t — ]| ds = CES
This finishes the proof. O

! it =2

Exercise 2.79. The proof of Banach’s fixed point theorem shows that for
any initial function u € C(I) the sequence ®"u converges to the unique
fixed-point u* of ® that is the unique solution of (ODE). This allows to
approximate the solution u* by simply iterating ®. This method is called
Picard iteration.

For the ordinary differential equation u'(t) = tu(t) on [0,1], use Pi-
card iteration to construct the solution of the equation for the initial value
u(0) = 1.
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