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June 2021

. Let Dy = x”d—, |Z>n > N} be a set of linear operators on smooth
x

real functions. For which values of N € Z U {00} do they generate a
real Lie algebra, and are there isomorphic ones among them? Note that
any linear combination of basis vectors has only finitely many nonzero
coefficients.

Reason: Infinite-Dimensional Lie Algebras.

Solution: Let ®y be the Lie algebra generated by Dy. Then

nd md nd md md nd ( )n—l—m—ld
2t — " — | =2"—oa"— —2"—ozx"— = (m—n)x —
dz’~ dx dx dx dx dx dx
defines a closed Lie structure for the values N € {—00,0,1,...,+00}.

Now 4
DOn/[On, Dy] = span {x"%H\f <n<2N — 1}

are of different dimensions N for different values of N > 1. Hence none
of them are isomorphic. Since [Dg, Dy = Dy this is true for N > 0.
Moreover © o, = {0} and [D_, D] = D _we.

Since any linear combinations of the basis vectors contains only finitely
many nonzero coefficients, ©_ ., 2 Dy :

d
Let D, := x"% If X =5 1 0mxDr € Do with m = max{k|zy # 0}
then
(ad Do)™*(X) = "(ad Do)k Dy

B
Il
—

NE

(ad Do)mxkk‘(k‘ — 1)Dk_2

bl
||
N

R
NE

k!
km(ad Do)kal}k,m
= {L‘mm![D(), Do] =0

Assume there is an isomorphism ¢ : ®9 — ©_,. Then
(ad (D))" (p(X)) = ((ad Do)* (X))

2
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Hence there is an element Y := ¢(Dy) € D_ such that for any vector
o(X) € ®_, there is an n € N such that (ad Y)"(¢(X)) = 0. Since ¢
is an isomorphism, this is especially true for all p(X) = D,, (n € Z).
Let V, :=span{..., D,,_1, D, }. Say

Y=D, +Rwith ReV,,_;
Y, D,| = [Dp, D] + [R,Dy] = (n—m)Dyiyo1 mod Vyypm_o

Y,[Y,D,]] = (n—m)(n —1)Dyiom—2 mod Vi iom—3
Y[V Y, D,]]] =(n—m)(n—1)(n+m —2)Dyy3m-3 mod Vi3, 4

Thus ad Y acts nilpotent on D,, only if the leading coefficient becomes
zero, i.e. if
O=mn—-m)(n—1)n+m—-2)(n+2m—3)(n+3m—4)---
=n—-m)n—-—m+1l-(m—-1))+n—-—m+2-(m—1))---

[

O=(m—m)+k(m—1)=n—k+m(k—1) for some k € Ny
<~

k(m — 1) = m — n for some k € Ny

-2
If m ¢ {0,1,2} then we choose n = 2 so k = m_l ¢ Np, and
m_

(ad Y)*(Dy) # 0 for all k € Ny. If m = 2 we choose n = 3, and again

we get a k = —1 & Ny. For m = 1 we can also choose n = 2 without
a solution for k € Ny. It remains to consider the case m = 0 in which
case we choose n = —1 so that there is no solution for £ € Nj.

2. Let ¢ € (0,1). Show that the function f:[0,¢] — R

1

flz) = _logx
0 ifx=0

fo<zx<c

is uniformly continuous, but not Holder continuous.
Reason: Holder Continuity.

Solution: Set § := e~ /¢ for an £ > 0. Then

@) — f(0) = | — — ! !

€

_logx _10gx<_log6:

3
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for all |z| < 0 which shows that f(z) is continuous at 0, hence contin-
uous on [0, ¢].

For the sake of completion we will show that every continuous function
on a closed interval [a, b] is automatically uniformly continuous (Theo-
rem of Heine).

Assume f(x) was not uniformly continuous. Then there is an € > 0
such that for every n € N exist points y,, z, € [a, b] with

0 = 2l < - and £ () — ()] 2 ¢

We choose a convergent subsequence (y,,) C (y,) by the theorem of

Bolzano-Weierstrafl. Say p := lim, o Yn, € [a,b]. Since |y,, — zng| <

n,;l we have p 1= lim,,_,o 2p,, too. By continuity of f(x) we thus get

Hm (f(Yn,) — f(2n))| = f() — f(p) =0

n—oo

which contradicts | f(yn,) — f(2n,)] > € for all k € N.

It remains to show that f(x) is not Holder continuous. Assume it is
and there are C' > 0 and « € (0, 1] such that

[f(z) = fO)] = f(x) < Ca®V z € (0,(]
This means by the rule of L’Hopital
flx) . (=27 a a

C > lim = lim =limazr ™ =1lim— =
0 % )0 (log .73)/ 0 zl0 T

which is obviously a contradiction.

3. Consider the equation pV' — C(A — B/p +T) = 0 where A, B,C are
constant parameters, p = p(T, V) vapor pressure, V = V(T,p) mo-
lar volume, and 7" = T'(p, V) absolute temperature. Prove by three
different methods that

(3, (), ),

Reason: Antoine Equation.

Solution: Let f(p,V,T) =pV —C(A—-B,/p+T) =0.
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(a) Implicit Function Theorem.

We get from the implicit function theorem applied to resp.

- of af ov ov

p

- of of or ory _
f(p,T(p))—0=>a—p+a_T'a_p_0:>( >v

of

_ of  of (?p_ dp B (W
V) =0 = ZL+ 5L 0= (W>T_ _(a_f
dp

Multiplication and reducing the quotients yield the result.
(b) Implicit Differentiation.

of oV oy C
T 0 Par C:><8T)p D
of CB _dT (8T) Vv B
—=0=V4+——-C—= =) ==+—
dp 2\/p dp p/)y C  2p
of ., opV dy/p(V)
éW_O_V v +p+ BC 5Y
8p) BC (8]))
=V | -—= +p+ —- =
(av SN
ap\ _ p
:><W>T_ V+B_C
2vp
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Hence ( ) < )V (gg) is equal to
¢,
p

(e 25) (o)

(22 25) (r3fe)

(c) Solving for the Functions.

c ) C
fpV.T)=0=V="(4=-B\p+T) = (a_;)p:_

VL E
ap /), C 2\

To solve f(p,V,T) = 0 for p, we have to consider a quadratic
equation in /p > 0.

f(p,VT)—O———>T—FV—A+B\/_:>(

CA+CT
0— p+_\f_;
_CB \/0232+CA+OT
VP= 5y TV e Vv

p= (21/ ( CB+\/C?2B2 + 4VC(A + T)>)2
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p\ _ o _OWP) o(vp)
(W)T_W_ v ) Ty

o8 [ o )

1
— . | = 2 R2
=2.p { 2v2< CB++/C?B +4VC(A+T)>}
1 1 AC(A+T)
LoD —
VP oy g VBT + 4VC(A+ 1)

2,/BC(A+T)

o
(~CB+ CB+2V\/p) + (OB 12V )

2V (pV + CBy/p)
V. V-(CB+2Vp)
—2pCB — 4pV\/p + 2,/ppV + 2CBp
V- (CB+2Vp)

2p\/p —p
CB—I—ZV\/_ v+ CB
2/p
and thus
(29 (5), (), 5 (5p) -
or), \op oV p \C 2p v oB
2vp
B (K+ CB )  T2pyp
B 2p/p) 2V\p+CB
—2V\/p CB

W p-CB 2V p+CB

4. Calculate
(3_V> and (3_V)
aor), op ) r
for V.= V(T,p) from the equation of state

<p+%> (V- =R-T;abR>0

Reason: Van der Waals Equation.

Solution:
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(a) If we differentiate ( V2> (V—b) = R-T along T with constant
p we get

r=0 =0 (g7 (o 3)) + 4 53) (570 -0),
2o (2 (o) ().

1 oV
= L (2ab—av + V) < aT)

oy _
oT p_pV3—aV+2ab

(b) If we differentiate ( V2> (V—b) = R-T along p with constant
T we get

o:(v—b)( )T+ (agw_b))T
ool () b ),

—(V-b)+ (za(vs = *px‘//g * C‘L/_Q (%‘;)T

vy VI-V)
op ), pV3—aV +2ab

5. Let o € Aut(S,,) be an automorphism of the symmetric group S,, (n >
4) such that o sends transpositions to transpositions, then prove that o
is an inner automorphism. Determine the inner automorphism groups
of the symmetric and the alternating groups for n > 4.

Reason: Inner Automorphisms of Permutation Groups.
Solution: Suppose that o(1,r) = (a,,b,) foreachr € {1,2,....,n|n >
3}. Then for r > 3

o(l,r,2)=0((1,2)(1,r)) = o(1,2)0(1,7r) = (az, bs)(ar, b.)

is an element of order 3, hence either a, € {a2,bs} or b, € {ag,bs}.
By symmetry reasons we may assume that a, € {ag, by} for all r > 3.
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We claim that either a, = ay for all r or a, = by for all r. Assume
that instead there are r # s such that a, = ay and as = by. Note that
(1,7,2)(1,s,2) = (1,s)(2,7) is of order 2. However,

o((1,r,2)(1,s,2)) = (ag, by)(ar, by)(as, by)(as, bs)
= (a27b2)(a2,br)(a2,52)(52753) = (bQ;bs;bT)

is of order 3 if 2 # r # s # 2. This is a contradiction. Thus we
either have as = a, or by = b, for all » > 3. W.l.o.g. let ay, = a,, i.e.
o(1,r) = (ag,b,) for all » > 3. Since ¢ is an isomorphism, we have
b, # bs if r # s because o(1,7) # o(1,s). Let m be a permutation for
which 7(1) = ag and 7w(r) = b, for all » > 3. This uniquely determines
7, because we determined n — 1 values, and bijectivity determines the
last value. Now

o(1,7) = (a,,b,) = (ag, b)) =mo (1,r)om*

and o = Inn(7) € Inn(S,).

Consider G — Inn(G) defined by g — (z — g 'xg). Then ker 7 =
Z(G) and Inn(G) = G/Z(G). Since the alternating groups A,, are sim-
ple for n > 4, we have Inn(4,) = A,. The symmetric groups S, for
n > 4 have only A, as nontrivial normal subgroup, i.e. S, = A, X Zs.
Furthermore the centers of S, are trivial, i.e. Inn(S,,) = S,. In case of
n = 4 we also have the Klein four-group

‘/21 = [A4, A4] < A4 < 54.
Since V} is not abelian, it cannot be the center of either permutation

group, i.e. Inn(A4y) = Ay and Inn(S,) = S4.

-1
6. Consider a code C' C Fy with minimal Hamming distance d > n- q .

Prove that the number of possible code words is restricted by

d

Reason: Plotkin Bound.
Solution: Let s := >, c.cd(z,y) be the sum of all Hamming
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distances in C. Since d(z,y) > d for different code words z,y we im-
mediately have
s>c-(c—1)-d

We want to show that

from which we get

1 -1 d
(c—l)d<02nq = cd — cn? Sd<=c< ———
q q d—nl”"
q
which we will have to show. Let C = {2 ... 2(9}. We define the

number of code words that have an a € F, at k—th position by

tr(a) == #{1 < j<c|z? =a}.

Obviously >~ e, tk(a) = c. The number of pairs (z,y) € C' x C' which
are different at position & is ) ,cp tx(a)(c — tx(a)). Therefore the sum
of all Hamming distances equals

n

S—ZZtk (¢ —ty( )):Z cz—Ztk(a)2

k=1 a€clF, k=1 aclFy

According to the Cauchy-Schwarz inequality we have

2 @) | 21 ) = D telo)’
aclFq a€lFy aclfg aclFq
2

2

| ]
™M s
>
~ —~
> Q
— N—
Q
N~—
[N}
IN VAN
|
|
~
>
—
Q
S~—

2

3
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7. Prove that the Cantor dust on the real line contains uncountable in-
finitely many points, and that it is a fractal by calculating its Hausdorft-
Besicovitch dimension.

Reason: Cantor Set.

Solution: Cantor dust is constructed by cutting out the interval (1/3,2/3)
from [0, 1], then cutting out the middle third from the remaining inter-
vals and so on.

We can ask at any step of the construction for any remaining point,
whether a point is placed on the left or on the right from the nearest
removed interval. Let’s write a 70”7 for left and a ”1” for right. The
result is an infinite, binary sequence that determines the given point
of the Cantor dust, and vice versa: each such sequence determines a
point in the Cantor dust. The Cantor dust is therefore equivalent to
[0, 1]N, which is equivalent to the real numbers. Since the real numbers
are uncountable infinitely many, the Cantor dust is, too.

To determine the fractal Hausdorff dimension Dg, we cover the object
with the least number N(g) of circles of diameter ¢ and define

Dy = —limlog, N(¢).
e—0

This means in our case

e |1[1/3[1/9]1/27[1/81
NE 1] 2 | 4 8 | 16

og 1 2
ie. N(37) = 27 and N(¢) = 2798¢ = ¢ hoe3, ie. Dy = —00 w

0.631. The Cantor dust is a fractal, since Dy > Dy = 0, the topologi-
cal dimension Dry.

11
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8. Define the harmonic number H(p) =1+ % + % +...+ p%l = %.
Show that p? | a for primes p > 3.
Reason: Theorem of Wolstenholme.
Solution: Consider the polynomial
p—1
@)= [k =" — apalp)a? £... — ai(pe + ao(p)
k=1

where ao(p) = (p—1)! and ay(p) = (p—1)!H(p). We want to show that

p? | ai(p). We therefore pass to the finite field F,, so that F,[z] 5 f(z) ©
2Pt —1. Hence p|ag(p) forall 1 <k <p—2and ao(p) = (p—1)! = -1
mod p. This is known as Wilson’s theorem.

(%) The polynomial 27 —x = x(2P~! — 1) has only simple zeros, because
(2P — ) = pxP~' — 1 # 0 mod p. But there are at most p numbers in
[, for the p many zeros, hence F,[z] 3 z(x—1)(z—2)--- (z—(p—1)) =
?—x=ux- f(x).

fp)=@—-1)=p"" —ap ()’ £ ... —ai(p)p + ao(p)
= — ()PP . —a(pp+ (p—1)!
ai(p) =" — a2 ()PP £ ...+ ax(p)p

From p > 3 and p|a; follows that p?|a;(p) = (p — 1)!H(p) and thus
p? | H(p) because p is prime.

9. An ideal coin is thrown three times in a row and then an ideal dice is
thrown twice in a row. Each time you toss a coin you get one point
if the coin shows "tails” and two points if the coin shows "heads”. If
you add the total of the two dice rolls to this number of points, you get
the total number of points. Furthermore, let A be the event ”the total
number of points achieved is odd”, B be the event "the total of the
two dice rolls is divisible by 5”7, and C the event ”the number of points
achieved in the three coin tosses is at least 57. Investigate whether A,
B, C are pairwise stochastically independent. Also investigate whether
A, B, C are stochastically independent.

Reason: Stochastic.
S{)lutionlehe phase space Q = {1,2}3 x {1,2,...,6}? and p(w) :=

@ = 5 = 958 for all w € Q, such that (€,p) is a Laplace

12
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experiment. With & = (wy,...,ws) € Q let w; for i € {1,2,3} be the
points achieved in the i—th coin flip, w, the points of the first die roll,
ws the points of the second. Then

5
A:{(wl,...,wg))EQ\Zwi:2n—1forsomen€N},

=1

BI{(W1,...,C&.}5)€Q|W4—|—w5€{5,10}},

C= {(wl,...,w5) € Q] Zwi =€ {5,6}}.

We can choose wy, ... ,w, arbitrarily and have 3 possibilities left to an
odd total number of points. There are 4 possibilities to achieve 5 by
rolling the dice, and 3 to get 10. To end up with 5, resp. 6 points in
the coin flips, there are 3, resp. 1 chances. Hence

23.6-3 1 23-(4+3) 7 (?H—l)-62 1
(4) = =P = Do) = BT

288 2 288 36 288 2
Moreover

3
weANB «— (Zwk€{4,6}/\w4—|—w5:5>

k=1
3
v(ZwkE{3,5}/\w4+w5:10>
k=1
4-4+4-3 7 1 7
PAnNnB)=—— = _—=—_.—=P(A)- P(B
( a ) 288 72 2 36 () ( )

3
GeANC — (Zwk=5/\w4+w5€ {2,4,6,8,10,12})

k=1

3
vV (Zwk:6/\w4+w5E{3,5,7,9,11}>
k=1
3-18+1-18 72

1
P(ANC) = =
(4nc) 238 288 14

3
G€BNC <) wye {56} Aws+ws € {5,10}
k=1
4.7 7

pBAC) =2 T_T_1. 7

1
—._=PB)-P
28 ~ 72 236 [B)-PO)

13
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which proves that the events are pairwise independent. Finally we have

3
ﬁeAmBmC¢:<§)%:6AM+wVﬂQ

k=1
3
V<ZWk:5/\W4+W5:10>
k=1
1-443-3 1 7 1
P(ANBnC)y——2t95_ 15,1 1 7 1 _ P(A). P(B). P
(ANBNC) 288 288#288 2 36 2 (4) - P(B) - P(C)

which means that they are not independent as a whole.

o () - () T

and determine all primes in {C,,}.

10. Show

Reason: Catalan Numbers.
Solution:
2n 2n (2n)! (2n)!
C, = — = -
n n+1 nln! (n+1)l(n—1)!
_@2n)n+1)—(2n)n _ (2n)!
B n!(n+1)! ~nl(n+1)!
Cny1 (20 +2)! nl(n 4+ 1)!

C  (n+DIn+2)!  (2n)
_(Cn+2)2n+1) _ 22n+1)  4dn+2

(n+2)(n+1)  n+2  n+2
Since C7 = 1 we get
4n — 2 dn—2 4n—6 -
"1l YT a1l Cnz = 1;[

C():Cl:l,02:2,03:5,04:14,05:42
1 (Qn) C2(2n—1)-...-(n+2)
B n!

n+1
2n —1 n+2

n—1 "2

n —

=2- > 2" 1 > 9 forn >4

14
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All prime factors of

2n—1)-2n—2)-...-1

Cn =27 m+1)-n-...-1

are less than 2n. Thus it is impossible that C,, itself is prime if n > 4.

11. (HS-1) Check whether there is a natural number n € N such that
vn++v/n+4 € Q. Note that zero is no natural number.

Reason: Irrational Numbers.

Solution: Assume v/n + v/n+4 € Q. Then

Q> <\/ﬁ+\/n+4>2:2n+4+2\/n(n+4)
———

€Q

If \/n(n+4) = ¢, then a®> = b* - n - (n +4) and n(n + 4) is a square
number (e.g. by the fundamental theorem of arithmetic).

n®+2n+2<n*+4n
n+1?=n+2n+1<n’*+dn<n’+4n+4 = (n+2)?
nn+4)=n*>+4n e ((n+1)% (n+2)?)

so n(n 4 4) cannot be a square number contradicting our assumption.

12. (HS-2) Assume that n € N is odd, and {ay,as,...a,} = {1,2,...,n}.
Prove that
(@ —1)-(ag—2)-... (a1 — (n—1)) - (a, — n)
is always even.
Reason: Pigeon Hole Principle.

Solution: n = 2m+1 for some m € N. Among the numbers {a4,...,a,} =
{1,...,n} are therefore at most m numbers even, namely {2,4,...,2m}.
The set {ay,as, ..., a,} of numbers with an odd index contains m+1 =

n — m many numbers, so at least one of them has to be odd. Thus at
least one of the factors (a; —1), (a3 —3), ..., (a, —n) is an even number,
i.e. the product [[,_, (ax — k) is even, too.

13. (HS-3) Show that for every natural number n € N thereis a ¢ = ¢(n) €
R such that for all real numbers a > 0

a_'_a/2+a3+”._|_a2n71_'_a2n§C<n)_(1+a2n+1).

15
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Show that there is a smallest solution among all possible values ¢(n)
and determine it.

Reason: Calculus.

Solution: Let ¢ > 0 be a real number. Then we have
0<1—(n+1a*™ —a® 4+ (n+1)a®* for all n € Ny

Forn=0itisl—a—a*+a*= (1—a)(1—a*) = (1—a)?*(1+a) > 0 and
for n = 1 we have 1 —2a® —a* +2a° = (a — 1)*(a+1)(2a* + a+1) > 0.

1 o (TL + 2)a2n+3 o a2n+4 4 (n 4 2)a2n+5
— CL2(1 o (TL + 1)a2n+l _ a2n+2 + (n + 1)a2n+3) +1— (12 . a2n+3 + a2n+5
> 1 — a2 . a2n+3 + a2n+5

1— a2n+3

(1—a®)(1—a*") = (1 -a)*(1+a)- T

(1—a)(l+a)l+a+a®+...+a*?) >0

We now prove again by induction (case n = 1 see above) that

a+a2+a3+.“+a2nfl+a2n§n'(1_'_a2n+1)_

0<-—-a—a’—a+...—a™ ' —d® +n+na®t and
0<1—(n+1)a®™™ —a** 4+ (n+1)a®" hence

0<1—(m+1)a®™™ —a*+ (n+ 1) +n+na® —a—...—a*
0<l+n—a—...—a”" —a®"? + (n+41)a®"

a+a*+a®+... +a" 4+ + < (n+1)(1+ )

Therefore ¢ = ¢(n) = n is a possible solution. It remains to show that
it is already the minimal solution, i.e. for any real number ¢ < n we
must find a real number a > 0 such that

ata®+a’+... +a " +ad >c(n) (14,

However, with ¢ < n we have 2¢ < 2n which is exactly our requirement
if we choose a = 1.

14. (HS-4) Given an integer k, determine all pairs (x,y) € Z* such that

4 k- =4and k-2® —y* =2

16



https://www.physicsforums.com/

01/21-06/21

15.

Reason: Conic Sections.

Solution: Assume (z,y) is an integer solution. Then

2?4 k(ka? —2) = 2*(1 + k?) — 2k = 4
0<z*(1+ k) =2(k+2)

We can therefore exclude all £ < —3.

k= -2
k=-—1:
k=0 :
k=1:
k=2:
k=3":

0<2=—-222—9y* <04

0<2=—-a2>—9y*<04
0<2=—9><0}4
202=2.3=6=2"=3=12¢7Z}

8
5x2:2-4:8:>x2:5=>x€2é

1022 =10= 0=+l =y ==+1

E>3ANy"=0=2=Fk-2°=4-k>124
E>3AN2°2=0=1y"=-24
E>4N2* >INy >1 =4=a’4+ky)P?>14+4-1=54

Our equation system is thus not solvable, except & = 3, in which case
all four pairs {(z,y) € Z* |z = +1,y = +1} are the only solution. It is
easy to check, that these pairs are indeed solutions.

(HS-5) Prove for every natural number n € N

1:3:5-....2n—1) 1
2.4-6-...-2n Von+1

Reason: Inequality.

Solution: For k=1,...,n

2k —1)- 2k +1) =4k* — 1 < 4k* =

2k —1 2k

% S okl

n n

% — 1 2%
= =<1l

k=1 k=1
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2  May 2021

1. Integrate

/ / o), Sy s dedy

Reason: Liouville’s Formula.
3

Solution: Set R(\) = [ [ e (= +y+zy)x Sy sdedy and 2 = .

zy
Then
dz )\3 )\3 A3
yi xy (/\3) _—yz :>dac———y22 dz
00 912
[ ) g

Sy A1
/ /_ - A+y+)ﬁ.ﬁ.y§.zé.yédzdy

= —3/ / +y+z . y_% . %dz dy
—3R(A

Hence R()\) = R(O)e‘3’\ and

/ / 75 ydedy:/ 23 e xdx'/ y%’le’ydy
0 0

2. Let F), be the free group of rank n with generators {wy,...,w,}. Then

=

Hw € [F,, F,] < V" Zb—o

=1

Reason: Abstract Algebra.
Solution: Denote the right-hand side property by (P). Then

(1) if two elements of F,, satisfy (P), then so does their product,
(2) each element of the form [z,y] (i.e. each generator of [F),, F},])
satisfies (P).

which proves the direction from left to right.

18
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Now assume (P). We proceed by the length of the word m. The cases
m = 0 and m = 1 are obviously true.

wawly = [w, ", 2 awl T2y
If WP zwt?y satisfies (P), so does 2w **2y. But now the length of the
latter is one less than the length of the former and the induction hy-
pothesis applies.

Another way to see the statement is as follows: For an arbitrary group
G, we have g € [G,G] if and only if § = ¢g[G, G] =1 in the abelianiza-
tion G/[G,G]. For the free group G = F,, we have F,/[F,, F,] = Z"
and the stated property follows immediately.

™ s ™ 1
/ / / dx dy dz
o Jo Jo 1—cosx cosy cosz

Reason: Watson Integral.

3. Calculate

Solution: We start with the Weierstraf§ substitution ¢ = tan(z/2).

1 —¢2
COSXY —= ———
142
dt d xT 1 €T 1+ ¢2 2dt
o (3) - (e 5)) -5 e
dr  ar\g) T g Tt 5 =1

x =rsinfcosy, dr =rcostcosydd
y =rsinfsiny, dy = rsinfcos pdp

z=rcost,dz = cosldr

19
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and rewrite

™ ™ s 1
I::/// dx dy dz
o Jo Jo 1—cosz cosy cosz
1 1

1

00 oo P00 2 2 2
:8/ / / 1+ 21—|—y 21—|—z dadyd-

1—|—:c2.1+y2 14 22

—8/00/00/00 drdydz
(1+2?)(1+9y?)(1+2%) = (1—2?)(1 —y?)(1 - 2%)
4/°°/°°/°° drdydz
22 + 2 + 22 + a2y?2
/2 oo r? sin@drd@dgp
/0 /0 /0 72 4+ r2sin® 6 cos? ¢ r2sin® §sin? ¢ r2 cos? 6

4/ / / dr 7sin0do dy
0 0 0 14 >

r sin v/ cos 04/sin ¢ cos @

4

J/

N~
=S

0o w/2 dQD
4 / N -
o 1+ 34 Vcos V/sin g cos ¢

E ,F(z) ,F@
2v2  2ver 2y

(N o o e

4 4

2t ds
with the Gaufl constant G = — )
s /0 V1-—st

4. Let G be a finite group, K a field such that char(K) 1 |G|, and (p, V)
and (7, W) linear representations of G over K. The K—linear mapping

Sym : Homg (V, W) — Homg(V, W)

@ — Sym(p |Z Yopop(g™h)

geG

is a projection onto the subspace

Homg((p, V), (r,W)) = {9 : V. — W |Vse : 7(g) 0¥ 0 p(g™") =}

20
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of Homg (V, W). Prove (mention) all five claims.
Reason: Group Representations.

Solution:

(a) Well-definition. The element |G| =1+ ...+ 1 € K has a mul-
tiplicative inverse since char(K) 1 |G|, hence Sym is well-defined.

(b) Homomorphism of representations. Let h € G, ¢ € Homg (V, W).

7(h) o Sym(p ZT g)opop(g™)
geG
|G]Z 7(hg) oo p(g th™'h)
geG
u=hg 1
= |G|Z )opop(ut)op(h)
ueG

= Sym(y) o p(h)

(c) Linearity.
Sym(ag + ) = aSym(p) + £ Sym(d)

is a direct consequence of the definition of Sym .

(d) Image is a subspace of Homg(V, W). We just have proven that
Sym is a K—linear homomorphism of representations, i.e. espe-
cially spans a subspace of all K—linear homomorphisms V' — .

(e) Sym is a projection onto Homg((p, V), (7, W)). Let ¥ be a ho-
momorphism of representations, i.e. 7(g) oo p(g_l) = 1. Thus

Sym (¢ Z Z V=— |G- 9=1
QGG gEG
and especially Sym o Sym = Sym and
Sym(HomK(V, W)) - HOInK((ﬂ? V)’ (7—7 W))

39 31
5. Let f(z) = 2% — ExQ + 2T 3 Prove that there are at least one

a,b such that f%(a) = a, f(a) # a and f4(b) = b, f5(b) # b (k < 4)
where f":= fo f*1 fl = ¢
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Is this true for every even power?
Reason: Theorem of Sharkovskii.

Solution: We observe that f(1) = 2, f(2) =4, f(4) = 1, which means
f2(1) = f(f(f(1))) = 1. This means that = 1 is a periodic point
of order 3 of the continuous function f : R — R. A periodic point
p of order m is a point such that f™(p) = p and f*(p) # p for some
m € N and all 0 < k < m. The claim now follows from the theorem of

Sharkovskii:
Consider the total (Sharkovskii) order ”<g”

3,5,7,9,...,2-3,2-5,2-7,...,2%.3,2%5,...,2%3,...,...,24, 23 22 2.1

of the natural numbers. If the continuous function f : R — R has
a periodic point of order m, and m =<g n, then there is at least one
periodic point of order n.

Since we have a periodic point of order 3, we have at least one periodic
point of any order.
6. Prove the equivalence of the theorem of Pythagoras with the following

transversal theorem about isosceles triangles:

Given an isosceles triangle AABC with baseline AB C g, peak C, i.e.
|AC| = |BC|, and g the straight along the baseline. Moreover let P € g
be an arbitrary point. Then

|CP|? = |CA> +|PA| - |PB|if P ¢ AB
|CP|?> = |CA|> - |PA| - |PB|if P € AB
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(o

Reason: Geometry.

Solution: The height A divides the baseline AB into equal halves and
intersects g at point D. We thus get two right triangles APDC and
ABDC on which we can apply the theorem of Pythagoras.

Case I: P ¢ AB

AB 2
|CP|* = |CD* + (% - |PA|>

2
|ICB|? = |CD* + <@)

AB[\? AB 2
|CP]> = |CBJ* - (—' 5 |) + (—' : |+yPA|)

= |CB]* + |PA|* +2-|PA| - |AB|
= |CB]* + |PA| - |PB| = |CA|* + |PA| - |PB|

Case II: P € AB
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2

crp = jopp+ (FF - 1pay)
ABJ\’
csp = cop+ (57)

AB|\? AB 2
|CP|? = |CBJ]* - (%) +<‘2—‘—|PA])

= |CB|* + |PA|? —2-|PA| - |AB|
= |CBJ?* + |PA| - |PB| = |CA|? — |PA| - |PB]

Conversely we consider the special case P = D. Then
|ICD? = |CP|* = |CA|” — |PA| - |PB| = |CA|* — |DAJ?

is the transversal theorem for the isosceles triangle AABC, which is
the theorem of Pythagoras for the right triangle AADC. However, any
given right triangle can be mirrored at one of its legs to make it an
isosceles triangle for which the theorem of Pythagoras is a consequence
of the transversal theorem.

7. Let a be an algebraic number of degree n > 1. Then there is a real
number ¢ > 0 such that for all Q > P # o
q

Reason: Liouville’s Approximation Theorem.

Solution: Let f(z) = a,2" + ... + ez + ap € Z[z] be the minimal
polynomial of o with a, # 0. This means we can factorize f(x) =
(x —a)-g(x) in C[z]. The function R — C, z —— g¢(z) is continuous,
i.e. there are real numbers ¢;,co > 0 such that |g(x)| < ¢; whenever
| — x| < cy. Since f has only finitely many zeros, we may assume
w.l.o.g. that no other zero lies in the neighborhood of «, i.e. that
f(x) # 0 for all | — 2| < ¢y and x # a. Set ¢ := min{cy, ¢;'}.

Assume that there are p,q € Z,q > 1 such that

c
a—g'<—<c§02

q q"
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hence |g(p/q)| < ¢1 and

r@N=lel o) <o=g=ler ()]
q q q q" q" q

But qnf <§> = anpn + qanflpn_l + ...+ q”_lalp + q”ao € 7Z which

implies that f (Z—)) = 0 which can only happen if b_ « in the chosen
q q
neighborhood of a.

Another way to prove Liouville’s approximation theorem is the follow-
ing. If a =a+1ib &R then

and ¢ := |Jm(«)| proves the statement of the theorem. We may thus
assume that a € R. Let » > 0 and M, := max{f'(z) : |z — a| < r}.
Now we choose ¢ := min{r, M7} and assume

There is a & € [oz, ]—9} i.e. especially |£ — a| < r, such that
q

((0)-10) 1= (50

by the mean value theorem of differential calculus and |f'(§)] < M,.
Again we have ¢" f (E) € Z. The polynomial f is irreducible over Z
q

by its minimality and so irreducible over Q by Gaufl’s lemma for poly-

nomials. Then either a = b or f # 0. The former is impossible,
q
so the latter must hold. Then
neP p
i1~ 22 Q)
q q
:} ‘g — . M’I‘
q
_ fz‘ > £
q rqn q"
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8. Let apyy = 2+ V4 +a,,as > —4, be a sequence of real numbers.
Determine - if existent - its limit in dependence of the initial value ay,
and show that a, € [2,5] in cases where ag € [—4,5], and a,, > 5 in
cases where ay > 5 (n € N).

Reason: Recursion.

Solution: By the monotony of the root function we get for ag € [—4, 5]
that a; € [2, 5] and by induction a,, € [2++/6,5] C [2,5]. In case ag > 5
we have again by monotony and induction a,, > 5.

4+ a, — (a, —2)?

e T T I an fa, 2
B an (5 — ay) ~_J=0 ifa, €25
CVita,+a,—2 <0 ifa,>5

The sequence is thus monotone increasing for ag € [2, 5] and monotone
decreasing for ag > 5. This implies convergence in both cases (a; is an
upper bound in the latter case). Now consider the fixed point equation

a=2+Vita= (a—2)=4+a=ala—5)=0

Testing both solutions gives us a = 5 as unique possible fixed point,
i.e. lim, . a, = 5 for any initial value ay > —4.

9. Calculate center, foci, semi-axis, and area of the maximal inscribed
ellipse of the triangle (1, 1), (5,2), (3,6).

Reason: Geometry.
Solution: Set
Clz]op(z) =(2—1—1)(z — 5 —2i)(z — 3 — 6i)
=25 — (94 9i)2* + (3 +52i)z + (33 — 39)

The maximal inscribed ellipse of the triangle of zeros of p(x) is thus
the Steiner inellipse, where the sides of the triangle are tangents at
their midpoints. The foci are the zeros of p/(z) and the center the zero
of p”(x) by Marden’s theorem.

0=p'(2) =32" — (18 4 18i)z + (3 + 52i)

:3(2—(3—1—31’)—\/_174_%) (2—(3+3i)+\/_17+%>

~ 3 (2 — 3.32 — 4.050) (2 — 2.68 — 1.950)
0=7p"(z) =6(z— (3+3i))
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Hence the center of the ellipse is (3, 3) and the foci (2.68,1.95), (3.32,4.05).
The area of an ellipse is given as A = wab, so we have to compute the
semi-axis of a Steiner inellipse within AABC' with center S.

A=(1,1), B=(5,2),C=(3,6), 5 = (3,3),
1l /(2 1—2 1 Lo
M._Z(SC +§AB),N._—3-)det (SC,AB)’

(\/M+2N+\/M—2N> :%(\/MJFQN \/M—2N>

1 1 11
M=>(94--17) ==
4(+3 ) 3

M 413‘dtqg ﬂ)':\@

l\DIn—

e
—\/_(\/11+6\/_+\/11—6\/_>
7(\/11+6\/_—\/11—6\/_>

b:%<(11+6\/_> <11—6\/§>>=\/§

A=mV/3m544 =

T
]

3v/3 0

10. Let A, B € M(n,F) be two square n X n matrices over a field F. Show

that the minimal polynomials of AB and BA are the same in case A is
regular. Is it true as well, if A is singular?

Reason: Matrices and Minimal Polynomials.

Solution: For any polynomial p(z) € F[z] we have
p(AB)A = Ap(BA) i.e. 0 = p(AB) = Ap(BA)A™ <= p(BA) =0

This means that the minimal polynomials of AB and BA divide each
other, and are therefore equal. Now set

NEESY

01 0 0
as=o o] ma= )]

so map(z) = 2? # x = mpa(x).

27



https://www.physicsforums.com/ 01/21-06/21

11. (HS-1) For which positive real numbers R > a,b > 0 does
at bt 20 a b
f(a,b):ﬁ+g—b—2——2+g+—
assume a minimal value, and which one?

Reason: Real Numbers.

Solution:

b
where equality holds if and only if % = — which is equivalent to a = b
a

since both are positive. Hence f(a,b) assumes its minimal value if and
only if @ = b in which case f(a,a) = 2.

12. (HS-2) Find all pairs (z,y) of integers such that
v =z-(x+1) - (2 +7) (v +8)

Reason: Integers.

Solution: Assume (z,y) is a solution, u := z +4 and ¢ = u® — (25/2).
Then

D(z+7)(x+8) = (u—4)(u—3)(u+3)(u+4) = (u* - 9)(u* — 16)

(e s

— 4y* = (2t — 2y)(2t + 2y) with 2t € Z
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Therefore {2t — 2y, 2t + 2y} = {22% + 160 + 7 £ 2y} = {+1, £7, +49}.

2t 42y | 2t — 2y |

t

Ly | u | 2 [al@+)(@+T7)(x+38)

49 1 25/2 | 12 | 5 | 1 144
5] -9 144
0 | —4 144
7 7 772 | 0 | 3 -1 0
—31-7 0
1710 0
—1] -8 0
1 19 | 25/2 [—12] 5 | 1 144
5] -9 144
0 | —4 144
—1 | —49 |[—25/2| 12 | 5 | 1 144
5| -9 144
0 | —4 144
-7 —7 | =772 0 [ 3 -1 0
3] =7 0
4710 0
—4] -8 0
—49 | —1 |-25/2|-12]5 | 1 144
5| -9 144
0 | —4 144

01/21-06,/21

Possible pairs (z,y) are thus (-9, —12), (—9,12),(-38,0), (—7,0),
(—4,—12), (—4,12), (—1,0), (0,0), (1, —12), (1, 12).

13. (HS-3) Show that

_ sin(z)(14 + cos(x))
9 + 6 cos(z)

~~

=:f(x)

x ‘ <107 for x € [0, Z]

N

You may use 7 = 3.14159 + 6, v/2 = 1.41421 + ¢ with 6, € (0,1075).
Reason: Error Margins.

Solution: To shorten notation we set ¢ := cos(z) and s := sin(z).
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14.

Then

(14c + ¢® — s%)(9 + 6¢) — (145 + cs)(—6s)
(9 + 6¢)?

- m [(9+6¢)* = (9 + 6¢)(Lde + ¢* — s%) — 6s(14s + cs)]

1
(9 + 6¢)? [
1
(9 + 6¢)? (
_ 6—18c+18¢* —6¢*  2(1—c¢)?

(9 + 6¢)? 3(3 +2¢)?

F)=1-

81 — 18¢ — 57¢* — 6¢° — 7557

24 —18¢ — 6¢* — 18(1 — ¢?))

So f'(z) > 0 for z € (0,7/4] and f’(0) = 0. This means that f(x) is
strictly monotone increasing on the interval [0, 7/4]. Hence

1
14+ —

T 1 V2 T 41V2-25

< < )= - . V& T Ve AP
9+ 6—
V2

) 412 — 25 41-1.41421 — 25 + 41
Now7r/4:().7853975+1<0.7854and \/;2 = o tee

32.98261
42

(HS-4) If f(z) = apa™ + ...+ a1z + ap € R[z] is a real polynomial of
degree n which doesn’t have real zeros, and h € R a real number, then

> 0.7853, i.e. 0 < f(x) < 0.7854 — 0.7853 = 10~*.

F(z):= f(x)+h-f(x)+h2 f'(x)+...+h"- fV(2)

doesn’t have real zeros either.
Reason: Polynomial Zeros.

Solution: F(x) is a real polynomial of degree n, too, and n has to be
even, so we may assume w.l.o.g. that f(x) > 0 for all x € R, since we
could otherwise work with — f(x) instead. Since F'(z) and f(z) are of
the same degree with the same leading coefficient a,,, F'(x) has a global
minimum, because f(z) has, and their limits at  — + are the same.
This means there is a point xy such that F(x) > F(z¢) for all z € R
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and it is sufficient to show that F'(xg) > 0.
d* g dF AN
k;_ a _(q1_3 %
<3t = St s = (1-0) 0

fla) = (1 - h%) F(z) = F(z) — hF'(z)

F(z) = f(z) + hF'(x)
F(QT()) = f(l’o) + hF/(Qf()) = f(l’o) >0

15. (HS-5) Solve the following real equations system:

r+y=az
r—y=bz
x2+y2:cz

Reason: Calculus.

Solution: The first two equations can be rewritten as

a+b a—>b

2 “H Y= a

0— a+b\ 2 a—0b\> s a’+b? _
= 5 2 5 —cz =2 5 2 ¢

If 2 = 0 then z = y = 0 which is a solution for any choice of a, b, c € R.
Ifa=0=0thenx =y =0 and cz =0.
2¢ cla+0b) c(a —b)
2 | 12 _ _ _
Now let a +b #OandZ— m,x—m,y—m
These are necessary and sufficient conditions to solve the equations.
We have therefore the following solutions:

z

SO

alble| = | y |

0 0 0 z
blc 0 0 0
b a-+b a—>b 2

“ ¢ a2+bzc a2+b26 a2—|—b26
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3

April 2021

. Let T be a planet’s orbital period, a the length of the semi-major axis

of its orbit. Then
T'(a) = 19/T(@), T(0) = 0

with a constant proportional factor v > 0. Solve this equation for all
a € R and determine whether the solution is unique and why.

Reason: Uniqueness in the theorem of Picard-Lindelof.
Solution: Division by v{/T'(a) yields
dT (a)

—1 da _ a
! /3T(a)da_ =
-1 —1 a) = a —
v / T (a) dT (a) C

0 ,a< (O
T(a) = 3/2
v (a—C) ,a>C

which are infinitely many, for any C' € RJ and o/ = (27/3)%/2.

All conditions for the theorem of Picard-Lindelof hold, except the Lip-
schitz continuity of f(a,T) = ~v{/T(a) at T(0) = 0. The function
x — +J/x isn’t Lipschitz continuous in any neighborhood of 0. This
example shows that Lipschitz continuity is crucial for the uniqueness
part in the (local and global version) of the theorem of Picard-Lindeldf.

. Show that the Hadamard (elementwise) product of two positive definite

complex matrices is again positive definite.
Reason: Schur product theorem.

Solution: A complex matrix A can be written as the sum of a Hermi-
tian and a skew-Hermitian matrix:

1
2

1

A= (A+AT)+§(A—AT)
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Therefore, if A is positive definite, we have for x # 0
0<2(Az,2) = ((A+ AN z,2) + (A — A") 2, z)
— (2, (A+ A @) + (, (A— A1) ')
= (z,(A+ AN z) — (2, (A — A") 2)
=2z, Alx)
and A is Hermitian. As such it can be unitary diagonalized, i.e. A =
UDUT for a real diagonal matrix D and a unitary matrix U. As all

eigenvalues of the positive definite matrix A are all positive, we can
draw the square root of D = R2. If we define

VA :=URU"
then VA - A = (URUNYURU") = URU'URU" = UDU' = A and
the square root is Hermitian again: \/_ = VA.

The Hadamard product of any two matrices A ©® B is defined by ele-
mentwise multiplication, i.e.

n

tr (A7 diag(0) B diag(w)) = Y _ [(a;iv;) (bijw:)],

k=1
(Z ahvlbljwj>

n

—E E (au0bywy,)

k=1 =1

=0l (A® B)w

n

k=1 1 kk

3

Now let’s assume that A, B are positive definite. Then
(v, (A® B)v) = v'(A® B)v = tr (A" diag(v) B diag(v))
=tr <\/_\/_d1ag )V BV B diag(v ))

((\/_dlag ) (\/_dlag v \/Z))
= tr (@diag(v)ﬁ>T< B diag(v \/Z>

. AN

=:Ct _C

=tr CTC Zc”cw >0
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for v # 0 and equal to zero if and only if v = 0.

3. A function f : S¥ — X is called antipodal if it is continuous and
f(—z) = —f(x) for all z € S* and any topological space X C R™.
Show that the following statements are equivalent:

(a) For every antipodal map f : S™ — R" there is a point =z € S™
satisfying f(z) = 0.
(b) There is no antipodal map f : S® — S™~1.

(c) There is no continuous mapping f : B™ — S™! that is antipodal
on the boundary.

Assume the conditions hold. Prove Brouwer’s fixed point theorem:
Any continuous map f : B" — B" has a fixed point.
Reason: Borsuk-Ulam Theorem.

Solution: (a) = (b) Assume there is a antipodal map f : S" —
S™=1 If we compose it with the inclusion ¢ : "1 < R” then it remains
antipodal and according to (a) there is a point ¢(f(z)) = 0 which can
only occur if f(x) = 0. However, f(S™) C S"~! % 0, a contradiction.

(b) = (a) Assume there is a antipodal map f : S™ — R" such
that f(x) # 0 for all z € S™. Then we define g : S* — S™"~! by

g(x) == % which is antipodal, too, contradicting (b).
T
(¢) = (b) The map 7w(x1,...,Zn, Tps1) = (21,...,2,) is a homeo-

morphism from the upper hemisphere of S™ to B". If we had an an-
tipodal map f : S® — S™"! then we would have an antipodal map
g: B" — S" by g(z) := f(7!(z)) which is antipodal on the bound-
ary, contradicting (c).

() = (c) Assume g : B" — S™"! is continuous and antipodal on the
boundary. Then we define f : S — S"! by f(z) := g(w(x)) for =
in the upper hemisphere and f(—z) := —g(n(z)). Thus f is antipodal,
contradicting (b).

That all these conditions actually hold, is the theorem of Borsuk-Ulam,
which can be proven by topological algebra. E.g. see Theorem 2.2. in
https://web.northeastern.edu/suciu/slides/Borsuk-Ulam-tapas05.pdf

Suppose there exists a continuous function f : B" — B" without
fixed point. We define g : B" — S™! such that g(z) is the point
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on S™ ! which intersects with the ray from f(x) and x. This is a well-
defined retraction, as there are no fixed points at which the function
would be ill-defined. It is a retraction since a ray from anywhere in B”
to a point on the boundary x € B™ = S™~! intersects the boundary
at x by construction. Now g(—z) = —g(z) for x € S*~! which is not
possible according to (¢).

4. Let Y be an affine, complex variety. Prove that Y is irreducible if and
only if 7(Y') is a prime ideal.

Reason: Hilbert’s Nullstellensatz.
Solution: Assume Y is irreducible and f, g € O¢(A"™) such that f-g €
I(Y). Then V(fg) =V (f)UV(g) and

Y=WV()nY)uV(gny).
Since Y is irreducible, we have w.lo.g. Y =V(f)NY, ie. Y CV(f)
and f e I(Y).

Now let J := I(Y) be a prime ideal. Let V(J) = Y; U Y,. Thus
J=1Y1UYs) = I(Y1) N I(Ys). Assume J # I(Y}),I(Y3). Then there
are f; € 1(Y;) — J. Since

fif2 € I(Y1) - Oc(A™) N Oc(A") - I(Yz) = I(Y1) N 1(Y2) = J

is a prime ideal, we have that either f; € J or f; € J contradicting the
choice of fi, fo. Hence w.o.l.g. we may assume I(Y) = J = v/J = I(Y}).
This implies Y = V(I(Y)) = V(I(Y7)) = Y; and V (J) is irreducible.

5. Let p > 5 be a prime number. Show that

(?) — 1 p=k(24) with k € {1,5,19,23).
p

The parentheses are the Legendre symbol.

Reason: Quadratic Reciprocity Law.

()= G) ()

which equals 1 if and only if both factors are = 1 or both are = —1.

Solution:
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By the quadratic reciprocity law we have

If p=a(n),p = b(m) and d = (n,m), then d can be written as
d = pm + vn with (d, u) = (d,v) = 1 by Bézout’s Lemma. This means

pla —b) = peym — pcen = cyppm — copn = ¢yd — YN — [cen
= d|pu(a—0b) = d|(a—Db)

For n =8,m = 12 we get d = 4.

p=18)Ap=—-1(12) =4|(1—-(-1) =24
p=—18)Ap=1(12) =4|(-1-1)=-24
p=5@8)Ap=-5(12) = 4|(5—(-5)) =104
p=-5@)Ap=5(12) = 4|(-5—-5)=-104

Thus we have (%) = (g) = =+1 only if p has the same sign modulo

8 and 12

p=8m=+1=12n+pml = 2m =3n = 2|n,3|m = p = +1(24)
p=8m=+x5=12n+ pmb = 2m = 3n = 2|n,3|m = p = +£5(24)

Thus p mod 24 € {#1, 45} = {1,5,19,23}.

6. Let f € L>(R) and g : R — R be given as

g(t) = tAX[t,m)(lxl)eXp(—t2(|xl +1))f(z)dx

Show that g € L*(R).

Reason: Functional Analysis.
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Solution: We observe Xoo)(|7]) = X(—oo,z))(t) and define u(x) =
Ji Xitoo) (|2]) [t exp(—t2(|z| 4 1)) dt. Then

||
ulz) = / ] exp(—£(jz| + 1)) dt

oo

0 |z|
:—/_ texp(—t2(|x|+1))dt+/0 texp(—t*(|z| + 1)) dt

_ {exp<—t2<|xr + 1>>} . {exp(—ﬂ(m + 1))}0
—2(|2[+1) ], —2(l2[+1)  |_
_exp(=[z(|w] + 1) - 2
—2(|2] + 1)
and thus
o [ lexp(=|a?(jz + 1)) — 2 4
ol = | 1l + 12 dmg/ﬂg4<|x|+1>2d“2

Now the integral of |g| yields

loll = / 9(t)]dt < / / ey (12]) exp(—£2(jz] + 1)) (x)] da dt

The conditions of the theorem of Tonelli hold, because the function
under the integral is positive and as a product of continuous and mea-
surable functions, itself measurable. Thus

ol = [ et () expltil + 1) )
- /R lu(z) f(z)|de = |luflly < ||ull2]|f]l2 < oo

by Holder’s inequality and the fact that u(z), f(x) € L*(R).

7. (a) Let V be the pyramid with vertices (0,0,1),(0,1,0),(1,0,0) and
(0,0,0). Calculate

/ exp(z +y + 2)dV
v
(b) Let A € GL(d,R). Calculate

[ expl-Aalp) ds
R4

Reason: Integration.

Solution:
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(@) V={(r,9,2) eER}0<2<1,0<2<1-20<y<1—2z—x}
is compact, g : V. — R with g(z,y,2) = zexp(z +y + 2) is
continuous, hence integrable, so by Fubini’s theorem

/exp(m+y+z)dV:/exp(x+y+z)d(x,y,z)
v v

1 11—z l—z—x
:/ / / exp(x +y+ z)dydrdz
0 0 0

_ /01 /Ol_z(e — expla + 2)) d dz

:/0 (e(1 = 2) — e + exp(2)) d=
:e—%e—eJr(e—l):g—l

(b) ¢(x) = Az is a C''—diffeomorphism with Dy = A and the trans-
formation theorem can be applied:

1
_ 2 d e — 2 d
/]Rd exp(—||Ax||3) dx T3t (D) /Rd exp(—||z||3) dx

d
1 2
= m e HeXp(—ajk) dxk;
k=1

d
Tonelli 1 / 2
= — exp(—x7) dx
ey L [ ook do
d

Jr

| det(A)]

8. Consider the Hilbert space L?([0,1]) and its subspace K := spang{z, 1}.
Let 7+ : H — K be the orthogonal projection. Give an explicit for-
mula for 7+ and calculate 7 (e®).

Reason: Hilbert Spaces.

Solution: If {u,v} is a orthonormal basis of K, then the orthogonal
projection is given by 71 (f) = (f, u)u+ (f, v)v and it is sufficient to de-
termine a orthogonal basis. We set u = 1 and apply the Gram-Schmidt
algorithm to get

1

1

v:x—<x,1>1:x—/ tdt =0 — —
0 2
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ol = [ (t—%)th%
such that {u,v} = {“ﬁ} - { ( ;)}

T () = ()14 12 (fox — 1) <x_l)

1
412

1
2

2 2

e =z B (o)

:/lexd$+3(2w—1)/lem(2x—1) dx
=(e—1)+32z—-1)(3—¢€) =62(3—¢)+4e— 10

9. Prove m(S™;x) = {e} for n > 2.
Reason: Theorem of Seifert-van Kampen.

Solution: Assume there is a point a € S™ such that m,(S";a) 3 g # e.

Set | |

where we may assume without loss of generality that a € U NV by
an appropriate choice of coordinates. Then U,V are homeomorphic to
an open ball, i.e. m(U;z) = m(V;2) = {0} because balls are simply
connected, S" = UUV, and U NV = S*1 x (0,1), which is path
connected for n > 2. Let

w:mUNVia) — m(U;a)
w:m(UNVia) — m(V;a)
ky cm(Usa) — m(S™;a)
ky :m(Via) — m(S™;a)

be the embeddings of the according fundamental groups. We can now
apply the theorem of Seifert-van Kampen which states, that for every
pair oy : m(Us;a) — G, oy : m(V;a) — G of group homomor-
phisms, such that ¢y oty = @y o 1y, there is a unique group homo-
morphism ¢ : m1(S™;a) — G with oy = o ky and vy = p o ky. We
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10.

11.

get, however, with ¢ € G = 7(5™;a) two different homomorphisms
p1 = idg, Y2 = e in case g # e. These satisfy the conditions k = 1,2

)
)

since both, U,V are simply connected, in contradiction to the theorem
of Seifert-van Kampen. Hence g = e and m(S"; a) = {e}.

er(ku([7]) = prle) = e = pu(
or(kv([7]) = erle) = e = py(

The same proof works in the more general case:

If X =U UV with open sets U,V and U NV is path connected, then
m(U;x) = m(V;z) = {e} implies m (X;x) = {e}.

Let U C R?" be an open set and f € C*(U,R) a twice continuously
differentiable function at a point @ € U. Prove that if f has a critical
point in @ and the Hessian matrix H f(d@) has a negative determinant,
then f has neither a local maximum nor a local minimum in a.

Reason: Taylor Series with Integral Remainder.

Solution: The Hessian matrix is symmetric, and thus diagonaliz-
able with real eigenvalues. Hence its determinant is negative, if there
is at least one positive and one negative eigenvalue, say Hf.v, =
AUy, Hf.U_ = A\ 9_. Since a is a critical point, we have Df(a) = 0,
so the Taylor series with integral remainder is

(h, Hf(@h)) = A, ||h||> > 0 for h ~ @, and this product remains posi-
tive in a neighborhood of H f(@) by continuity. So for sufficiently small
h we have

(h, H f(a +th)h) > 0 for all t € [0,1]

which results in f(@ + k) > f(@). The same argument leads to the
inequality f(d+ h) < f(a) for sufficiently small h ~ ¥_.

(HS-1) Show that every non-negative real polynomial p(x) can be writ-
ten as p(z) = a(z)? + b(x)? with a(x),b(z) € R[z].

Reason: Fundamental Theorem of Algebra.

Solution: Every real polynomial can be written as a product with its
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12.

complex zeros zi, ..., 2,

o) = [~ = [T == [ @ ==

—_——— M

i=1 ism z €ER r>m z;€C
Vo Vo
=:ap€R[z] =:boeR[z]

All zeros of by occur as pairs of conjugate complex numbers such that
z; = u; + 1v; can be are paired as

(x—z)(r—2)"=((rv—u)® +v])">0Vz R
——
=:b;(z)2€R]z]

Assume that some power r; in the first factor ag is odd. Then p(z; —¢)
and p(z; + €) would be real numbers of different sign, because by(z; +
) > 0 and the real roots z; are discrete. As we excluded this possibility,
ao(z) =: a1(x)? is already a square polynomial. Hence with possible
repetitions

=:a(z) =:b(z)

since matrix multiplication preserves this form:

() i) () 35)
_ (Z;(ﬁ)bj (x) (l’;vj(x) bi(x

— v —(bs ) + bj(z)v; (50)))
(x)vi(x) + bi(z)v;(x)  bi(x

)v;(

z)bj(z) — ( Jv; ()

(HS-2) Show that all Pythagorean triples 22 +y* = 2% can be found by
(z,y,2) =d- (u* — v 2uv,u® +v?) with d,u,v € N, u > v

and which are primitive (no common divisor of x,y, z) if and only if
u,v are coprime and one is odd and the other one even.

Reason: Pythagorean Triples.
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Solution: All such triples form a Pythagorean triple, since
(u? —v*)* + (2uv)? = vt — 200 + vt + 4u0? = ut + 2uP0? = (U +0?)?

If we have a Pythagorean triple 22 4 y? = 22 then

2 2
(£>+(g) zl;azzf,b::g
z z z z

and the straight from (—1,0) to (a,b) on the unit circle intersects the

v
y—axis at (0,¢) where t = P with coprime natural numbers
a u

u, v is the rational slope of that straight.
l=a*+b"=a®+t*(a+ 1)
0=(a+1)(a—1)+t(a+1)>
O=(a—1)+t*(a+1)=a®+1)+t* -1

1—¢t2 2t
a=———.b=t-(a+1)=
1+¢t27 (a+1) 1+t2
Hence
v? v
([E y)_ 1_E 2; (v =0 2w
22 v’ v | \u2 402 w2+ 02
1+ — 14—
U U

We can now write (z,y,2) = d - (u* — v?, 2uv,u® + v?) and have the
desired form. In case u < v we can simply exchange u, v.

If u,v are both even, or both odd, then 2 divides all three numbers
x,y,z and the triple isn’t primitive. If u,v are not coprime, say d|u
and d|v, then d?|z,y, z and the triple isn’t primitive either.

Let us now assume that the conditions hold, i.e. u > v are coprime
and one is even and one is odd. Then we have to show that (x,y, z) is
primitive. Assume therefore that

2

dx =u*—v?, dly = 2w, d|z = u® +v°.

If d divides two of them, then it automatically divides the third one,
too. Let p|d an odd prime divisor. Then
pl(u? —v*) Ap|(u?+v*) = p|2u* Ap|20?
= pluAplv
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which cannot be as we assumed that u, v are coprime. So 2 is the only
possible divisor of d and u? — v? = (u — v)(u + v) is even, which can
only be, if u, v are either both odd or both even, which we assumed is
not true. Finally only d = 1 is possible if those conditions on u, v hold,
i.e. (x,y,z) is primitive.

13. (HS-3) Write

2207 —
8 2207 —

2207 = 2207 — . ..

a+ by/c

as .

d
Reason: Continued Fraction.

Solution: Let’s first consider the continued fraction. We define Ly =
2207, L1 = 2207 — 1/L,,. It is a strictly decreasing sequence within
the bounds 2206 < L,, < 2207 for n > 0.

1
2206 < Ly = 2207 — 2207 < 2207 = Ly and by induction

1 1
0<1<Ln:>0<L—<1:>2207>2207—L—:Ln+1>2206

n n

Set Lo = 2207 > 987+/5 =: C and assume n is minimal such that
LO > Ll > .0 > Ln,1 > Ln > (1/2)(L0+C) Z Ln+1 - LO - 1/Ln

1 1 2
L,>—-(Lg+(C)— — <
5(Lo+C) L, Lo+C
! 2
L, Lo+ C
2 L2+ L,C —2
= Ly— — > Lo — =22
oL, 7" Ly+C Lo+ C

1 1 1
Therfore §(L0 + )% = §L§ + 502 > L2 —2or C? > L% — 4 which

cannot be true, since C? = L —4. Hence (1/2)(Lo+ C) is a strict lower
bound for all L,,. But this implies L,, > L, :

1 / 1
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14.

This means we have a strictly decreasing sequence of real numbers
which are bounded from below, i.e. its limit exists. Thus

. . 1 1 1
L;,}E&Ln—,}E&(LO—L—n)—Lo—m—LO‘z

1
0:L2—L0L+1:L2—2207L+1<:>L:§(L0+0)

because 2206 < L < Ly < 2207 = Ly. This means we have to calculate

5o+ 0) = \/\/%(Lo +VIZ—9).

If0 =22 —ax + 1 then

0= (2> —ar+1)(2* +ar+1) = (2> +1)* —a’2® = 2" — (a®* — 2)2° + 1
so the positive square root of y? — by + 1 satisfies 22 —v/b+ 22 +1 = 0.

Y2 — 207y +1=0= 22— V2207 + 22+ 1 =22 — 472+ 1 =0
vV ATy +1=0= 2> - VAT + 20 +1=2>-To+1
Y —Ty+1=0=2"—V7T+2r+1=2>-32+1

:>L:%(3+\/5)

(HS-4) To each positive integer with n? decimal digits, we associate
the determinant of the matrix obtained by writing the digits in order
across the rows. For example, for n = 2, to the integer 8617 we as-

sociate det (Eg g}) = 50. Find, as a function of n, the sum of all

the determinants associated with n?—digit integers. Leading digits are
assumed to be nonzero; for example, for n = 2, there are 9000 deter-

minants: f(2) = Z det(N).

1000< N <9999

Reason: Determinants.

Solution: If n > 2 then all determinants appear as positive and
equal negative value in the sum: Fix all but the last two columns
(¢n—1,¢n). Then (c,,c,—1) is in the sum, too, but of opposite sign.
f(1) =320 det(k) = 1 +...+9 = 45. So it remains to determine
f(2).
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det([z ZD —i—det({z ?D = ad —be+af —be =a(d+ f) — b(c +e)

By the multilinearity of the determinant, the answer is the determinant
of the matrix whose first (resp. second) row is the sum of all possible
first (resp. second) rows. There are 90 first rows whose sum is the
vector (450,405), and 100 second rows whose sum is (450,450). Thus
the answer is

450 - 450 — 450 - 405 = 450 - 45 = 20250

15. (HS-5) All squares on a chessboard are labeled from 1 to 64 in reading
order (from left to right, row by row top-down). Then someone places
8 rooks on the board such that none threatens any other. Let S be the
sum of all squares which carry a rook. List all possible values of S.

Reason: Chessboard.

Solution: The squares on a chessboard are usually labeled by numbers
1,...,8 for the ranks and letters A,..., H for the files. Any order of
rooks require that each number and each letter is assumed exactly once,
SO

S=14+2+3444+5+6+7+84+A+B+C+D+E+F+G+H
=14+243+4+54+64+7+8+0+8+16+24+ 32+ 40+ 48+ 56
=14+24+3+4+5+64+7+8+8-(1+2+34+4+5+6+7)

8
:9-<2>+8:9-28+8=260
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4

March 2021

. Prove that all derivations D := Der(L) of a semisimple Lie algebra L

are inner derivations M := ad(L).
Reason: Semisimple Lie Algebras.
Solution: Since the center Z(L) = kerad(L) = {0} of L is trivial, we
have an isomorphism M = L. Furthermore
[0,ad(X)](Y) = d(ad(X)(Y)) — ad(X)(5(Y))

= [0(X), Y]+ [X,0(Y)] - [X,6(Y)]

= ad(6(X))(Y)
i,e. M < D is an ideal, and the Killing-form K, of M is the restriction
of the Killing-form Kp of D. Let

M*+={6e D|Kp(6ad(X))=0YX € L}

As the Killing-form of L is non-degenerated, so is Kj;, hence M+NM =
{0}. Since both, M+ and M are ideals in D, we obtain [M, M*] = {0}.
This means D = M & M+ because dim M + dim M+ = dim D. Let
§ € M*. Then by the above equation

{0} = [M*, M] 5 [6,ad(X)] = ad(6(X))
we get 6(X) € Z(L) = {0}, i.e. M+ = {0} and D = M.

. Give four possible non-isomorphic meanings for 7Z,.

Reason: Localizations, p-adics and Factorization.

Solution: The most common meaning is probably the factor ring
Z,=Z/p-Z=7] ~,=A{0,1,....p—1|p=0}=F,
with the equivalence relation a ~, b <= p|(a — ).

A subset S of a commutative ring R with 1 is called multiplicative
closed, if 1 € S and a,b € S implies a-b € S. Now (s,a) ~g (t,b) <
u-(sb—at) = 0 for some u € S defines an equivalence relation on S x R.
Its factor ring S X R/ ~g=: ST'R is called localization of R according
to S. There are two natural multiplicative sets:

The set {1,p,p?, p?, ...} is obviously multiplicative closed for any given
p € Z — {0}. In this case we can write

(0" n €N} 'Z =2, = (p) " Z =p" X 2/ ~p
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where (p",a) ~ (p™,0) <= pF(bp" — ap™) = 0 for some k € Ny.

Hence
a
Ly, =<4 —
={=

is the localization of Z at the element p.

aEZ/\nGNO}QQ

Another naturally multiplicative closed set is S = R — P where P is
a prime ideal of R, since this is exactly the definition of a prime ideal.
We can thus localize R at the prime ideal P and write it Rp. This
means in our case for a prime ideal (p) = p-Z in Z that

Zy = (pZ)'Z = (p) X L] ~(p= {%

Finally we look at the p-adic numbers Q, for a given prime p. They are
an extension field of the rationals and can be written as Y oo _ a;p’
with coefficients a; € {0,1,...,p — 1}. Then we have the subring of
integers of p—adic numbers

DZ_{Zal

1=—00

a,bGZ/\pr} cQ

a; =0V < O} = @Z/p"Z o7
neN

3. Let T C (Z%,<) with the partial natural ordering. Then there is a
finite subset S C T such that for every t € T exists a s € S with s < t.

axf<=q<fforalli=1,...,n
Reason: Gordan-Dickson Lemma.

Solution: There are no infinite descending chains under the natural
ordering in (Z7,<), i.e. the set T},;, of minimal elements of 7" is the
smallest subset with the required property, and we must show that
S = T,,in is finite.

We proceed by induction along n. The case n = 1 is obvious, since
|Tnin] = 1 in this case. Now assume n > 1 and that the statement is
true for all kK < n. For k > 0 we define

Ue={t' ez |(t, k) eT} AU :=|]J U
k>0

The sets (Uk)min and Uy, are finite by induction hypothesis. Therefore
exists an m > 0 such that U,,;,, C Uy U...UU,,. Set

m

S = (Un)min x {k}) €T

k=0
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which is thus finite. Let t = (¢',k) € T with ¢ € Z"" and k > 0. If
k < m, then there is a u € (Ug)min with u < t'. Therefore (u,k) € S
and (u, k) < (¢, k). If kK > m, then there is by the choice of m a l <m
and a u € (U))min with u g ¢/, ie. (u,l) < (', k). Since (t',k) € T
was an arbitrary element of 7', we have proven that S has the required
property.

Another proof is possible by using Hilbert’s basis theorem. The mono-
mial ideal (z*|a € T) is generated by a finite set {z*|a € T} by
Hilbert’s basis theorem. This set is necessarily of the form {z* |« € S}
for a finite subset S C T'. As a generating set of the ideal, S has the re-
quired property. The Lemma of Gordan-Dickson is therefore a corollary
of Hilbert’s basis theorem.

4. (a) Solve the following linear differential equation system:

U1 (t) = 11yi(t) — 80ya(t) A 9a2(t) = y1(t) — 5ya(t)
y1(0) =0 A 22(0) =0

(b) Which solutions do y;(0) = +¢ A y2(0) = £e have?

(c) How does the trajectory for y;(0) = 0.001 A y2(0) = 0.001 behave
for t — oo?

(d) What will change if we substitute the coefficient —80 by —607?

(e) Calculate (approximately) the radius of the osculating circle at t =
7/12 for both trajectories with initial condition y(0) = (—1,1).

Reason: Unstable Vortex and Repeller.

Solution:

(a) The system can be written as y(t) = Ay(t) with y(t) = (y1(¢), y2(t))

and A = 111 __850} . Obviously solves y(¢) = 0 the problem, and

is a stable solution.

(b) To determine a general solution, we set y(¢) = e*u and find
y(t) = deMu = Ay(t) = M Au

so we have to solve (A — A)u = 0 which yields the eigenvalues
A2 = 3 £ 44 and eigenvectors

ue{(1—2i,—i/4)7, (—20i,1 —2i)7}
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The general solution is thus the linear combination

At )\2tu

y(t) = cie’'uy + coe

V(1) = ciheMiuy + cohoeMuy

ngg} = et {1—;/31} e {1__2022}
E ﬂ c1(3 + 4i)eHH F_; /ﬂ + 05(3 — A7) [
o 7] e 4
o )

o any [11(=20) — 80(1 — 24)
a0 { (—20) — 5(1 — 2i) ]

= ;M Aug + et Au,
= ay1(t) + c2ya(t)

—20¢
1—2

ya(t) = e - it [1_; /ﬂ — ¢ . (cos(dt) + isin(4t)) - [1_; /ff]
0 [
ya(t) = €% . et . [1__2022@] — ¥ (cos(4t) — i sin(4t)) - {1_—2021

yZ—?ff) = [cos@?)oiig(ii)(u)} i {—20352(25)091%21(4@}

Hence the real solutions are given by

y(t) = ac* [008(475) + 2sin(4t) —20sin(4t) }

(1/4) sin(4t) ] + pe” [cos(zu) — 2 sin(4t)

+(1/4) sin(4e) (4e) F 2sin(4e)

o] = [ = o)+ = +<[o] =< )
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This means that the solutions next to the fixed point (0,0) drift
away from it, and that any disturbance of the fixed point’s initial
condition repels from it. The origin is an unstable vortex.

o) = |1/1000)

1 o3t cos(4t) — 18sin(4t) | t—oo |oscillates + oo
~ 1000 |cos(4t) — (7/4) sin(4t) oscillates =+ oo

The trajectory from the initial condition [

y(t)

(Image produced with MatheGrafix.de - not scaled €3t — 0-3%)

The system now writes y(t) = By(t) with y(t) = (y1(¢),y2(%))
11 —-60

and B = [1 _5] . Again y(t) = 0 solves the linear problem,

and is a stable solution. However we now have the characteristic
polynomial
2 —6t+5=(t—1)(t—5)

and real eigenvalues ; o with eigenvectors
ue{(6,1)7,(10,1)7}

and general solution
y(t) = ae {ﬂ + Be [110}

Thus we not only have two real and positive eigenvalues now, we
also don’t have a vortex anymore at (0,0). The vector field has
now a repeller at the origin.
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[ - - - | - . - -

- i #

L= - - |- : - -
. - - »
T S R
. . - - H - - ~ t5]
L=~ - L - -

e T £ T .
I - T r - S 00 4 3m am W0 20 100 W0 SN0 @0 70 BH %0
[~ = - : - ~ g
e - - ~ o

. f
e T e e { MatheGrafe.de
-~ - # - = - - "-H-.-.' "'-.'-. !

(e) The radius of the osculating circle is the reciprocal curvature and
defined by the formula

_ (FE(t) + ¥5(t))*?
Ry(t) = |+~ = T
Vi(t) - F2(t) = 51(1) - ¥2(?)
The initial condition y(0) = (—1, 1) result in the two trajectories

5 [ —22sin(4t) — cos(4t) }
| —(9/4) sin(4t) + cos(4t)
g | —62sin(4t) — 91 cos(4t) ]

| —(43/4) sin(4t) — 6 cos(4t)
s [ 550sin(4t) — 521 cos(4t) }
| —(33/4) sin(4t) — 61 cos(4t)

¢ [33/2] 5 [35/2
11/4) " | 7/4
033721 s '175/2]

11/4) ~ | 35/4
o e [33/2] 5 [875/2
o) =< 1174 =" |175/4

atr/12) = | a2~ [T

. aa| 275V3—521/2 ] [473.34
Va(r/12) = e [_(33/8)\/3— (61/2)} - [—82.57]
R(ya(t)) ~ 342.71

yp(r/12) = /12 {33/ 2] _ o/ [175/ 2} ~ [—302.53}

11/4 35,4 —28.82
. 33/2 875/2] _ [~1598.39
— w/12 _ 5m/12 ~
yo(r/12) = ¢ {11 /4} ‘ {175/4} { ~158.41 ]

R(ygs(t)) ~ 15,104.4
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This calculation shows, that both solutions are very different even
for small paths (¢ ~ 0.2618). The unstable vortex (A) has a low
curvature, but it is still large compared to the curvature of the
repeller (B). And all due to a reduction of one single coefficient
about 25%. It also shows the importance of stability considerations
for the solutions of even simple differential equations.

5. Consider the ideal I = (z%y + zy,zy* + 1) C R[z,y] and compute a
reduced Grobner basis to determine the number of irreducible compo-
nents of the algebraic variety V (I).

Reason: Grobner Basis.

Solution: R[z,y| is partially ordered by z < y according to which
we define LT(f) as the leading term of the polynomial f € Rlz,y]
and LC(f) as the leading coefficient of f. A Grobner basis of [ is
a generating system G = (g1, ..., g,) of polynomials, such that for all
f € I — {0} there is a ¢ € G whose leading term divides the one of
f : LT(g)| LT(g). A Grobner basis is called minimal, if for all g € G

LT(g) ¢ (LT(G —{g})) N LC(g) = 1.

and reduced if no monomial of its elements ¢ € G is an element of
(LT(G —{g¢})) and LC(g) = 1. Reduced Grébner basis are automati-
cally minimal. They are also unique whereas the minimal ones do not
need to be.

Grobner bases can be found by the Buchberger algorithm. We define
for two polynomials p,q € I — {0} the division

lem(LT(p), LT(q)) lem(LT(p), LT (q))
3pg) = LT (p) e LT(q)

q
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Then Buchberger’s algorithm can be written as

INPUT: {I} = {f1,..., fa}
OUTPUT: Grébner basis G = (g1,.-., 9m)

INIT: G:={I}
1. DO
2 G =G
3. FOREACH p,qe G',p+#q
4. s = remainder(S(p, q), G)
5 IF s#0 THEN G :=GU {s}
6 NEXT
7. UNTIL G =

We start with fi(z,y) = 2%y + 2y, fo(z,y) = 2y* + 1 and compute

lem(a?y, xy?) , lem(2y, zy°)
-

S(fl?f?): ny f2

=yh—ah=w-r=1fi-z-1
G/:GU{fg = _x_l}:{f17f2>f3}

lem(z?y,x) . lem(zy, v)

xy?

S(fr, f3) = w2y fi . 3
=fitayfs=2"y+ay+ay(-z—1)=0
2 2
S(fo, fo) = Loy x) o lemlay o)

Ty —x
=htyfs=a+1+y (- —1) =—y" +1
G'=GU{fi=—y"+ 1} ={fi. fo, 3. f1}

2, .2 2, .2
S(f1, fa) = lcm(;;;,y )fl - lcm(j:yg;,y )f4 =yfi +2°f4

:x2y2+a:y2—x2y2+:1:2::L‘y2+1—|—x2—1
=f-@-(-z-1)=fr—2fs+f;=0 mod G
_ lem(zy?, %)

_lem(zy?, y?)

S(fa, f1) = 0 f2 ) Ji=fotafs
=z +l—oyf+r=0+1=—f3=0 mod(
lem(x, y? lem(x, y?
S(fss f1) = %fs - %JZ =y’ fst+afs

=iz +1)—ay+r=9y*+2
:—f2—y2f3—f350 mOdG

23
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Hence we get a Grobner basis {z%y +xy, zy*> +1, —x — 1, —y* + 1} of I.

LT(f1) = 2*y = (—zy) - (—x) = (—xy) - LT(fs)
LT(f2) = xy* = (=) - (=¢*) = (—x) - LT(f4)

means that {x+1,y? — 1} is a minimal Grobner basis, which is already
reduced, because we cannot omit another leading term and the leading
coefficients are normed to 1. The vanishing variety are thus the points
{(—1,-1),(—1,1)} which are two separated points, i.e. two irreducible
components.

6. Define the complex function

I'(z) ::Jiargoz(erl)""'(ern)

and prove

(a) T'(z) = /Oooe_t t7hdt s R(z) >0

(b) T'(2)™t = ez ﬁ (1 + %) e n

n=1

1 1 1
where v = lim (1 + 3 + 3 +...+ == log(n)> is the Euler-
n—00 n

Mascheroni constant.

Reason: Gamma Function.

Solution:

t n
(a) From e”* = lim (1 — —> we get
n

n—o0
[e’e] n t n
/ et t*7 1 dt = lim (1——) =t
0 n—oo [ n
" 1
=° lim 1—s)"n3Z1ds
n—oo

n [
= lim n? 1—3 —|——/ (1—5)""'s*ds
n—00 zZ Jo
1 1
—/ 8z+n1d5>
z+n—-1J,

NI3

= lim n”?
n—oo

o4
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(b) Weierstra3 expression.

Z<Z+1L;ﬁ‘z(””> :%-z- (1+3)- - (1+2)
bt )

n - .
ZW'Z‘H<”E>“

B
Il
—

B
Il
—

n

n—00 z _z
— 7%z (1 + —> ek

7. Let w : [0,1] x [a,b] — C be a continuous function, such that the
partial derivative in the first coordinate exists everywhere and is con-
tinuous. Define

b b ou
U0\ = / wn By, V) = [Tt dr
Show that U is continuously differentiable and U’(A) = V() for all

0< A<,

Reason: Complex Integration.

Solution: Let € > 0. We have to show that there is a 6 > 0 such that

forall \,h e Rwith0 < |h| <, 0<A<1l,and0<A+h <1

UM+ h)—=U(N)
h

VA+h) =V} <e, V()| <e.

Every continuous function on a compact interval is uniformly continu-
ous, hence there is a § > 0 such that for all (A, ), (N,t') € [0, 1] x [a, D]

, , ouw,. , , ou
\)\—)\\+\t—tl<5:>‘5()\,t) GA()\’t)

€

<b—a'

By definition of V' we have

VA +h) - V()| = /ab (%()\Jrh,t) - %(A,t)) dt‘

/b ou ou
<

A+ ht) — —()\,t)‘ dt
<€

O O\
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since the integrand is continuous and takes its maximum in [a, b].

Now assume 0 < h < ¢ such that 0 < A < A+ h < 1. (The case h < 0
is proven accordingly.) Therefore

u(A+ h,t) —u(At)  Ou B 1/)‘”’ o, ou ,
1 M ou ou
<_ - !/ _ - /
<i [ |greno- o[ o
< €
b—a
and so
UM+ h)—=U(N)

/ab (u()\ + h, t})L —u(A1) %()\, t)) dt‘

-
u(A+h,t) —u(At)  Ou

b
g/ o (
; h O\
b
13
dt =
</a e

8. A cardiod is defined as the trace of a point on a circle that rolls around
a fixed circle of the same size without slipping.

h

It can be described by (2 + y?)? + 4x(2? + y*) — 4y* = 0 or in polar
coordinates by r(¢) = 2(1 — cos ¢). Show that:

(a) Given any line, there are exactly three tangents parallel to it. If
we connect the points of tangency to the cusp, the three segments

26
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meet at equal angles of 27 /3.

(b) The length of a chord through the cusp is 4.

(¢) The midpoints of chords through the cusp lie on the perimeter of
the fixed generator circle (black one in the first picture).

(d) Calculate length, area and curvature.

Reason: Cardioid.

Solution: The cartesian coordinates are given by

{x(w)} ~ r(g)- [COS(sO)} P { cos(p) — cos®(¢) }

sin(ep) " |sin(p) — cos(p) sin(yp)
|:J}(g0) sin(2¢p) — sin(y)

y«o)} - Los@) - cos@so)] ’ {yﬁﬁ?]

(z +1)* + y* = 1 generating circle

2
=8 — 8cos(yp)

This yields three vertical tangents (#(¢) = 0) at ¢ = 7/3, 0 = m,p =
57/3 and three horizontal tangents (7(¢) = 0) at ¢ = 0 (degenerated),
@ = 27/3,p = 47/3 and proves the first statement for tangent slopes
{0,00}. In general we have with a = 27/3

o7
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(a)
cos(p 4 a) — cos(2p + 2a)  —V/3sin() — cos(ip) + cos(2p) — V/3sin(2¢p)

sin(2¢ + 20) —sin(p + @)  —/3cos(2p) — sin(2¢) — v/3 cos(p) + sin(yp)
_ V3(sin(2¢) + sin(ip)) + (cos(p) — cos(2¢p))
V3(cos(p) + cos(2¢)) + (sin(2p) — sin(p))
(x) cos(g) — cos(2¢p)
~ sin(2¢) — sin(yp)

We want to prove (%) which is equivalent to show

sin(2p) + sin(g) _ (sin(2¢) + sin() (cos(p) — cos(2¢))
cos(¢) + cos(2¢) cos?(p) — cos?(2p)
_ (sin(2¢) + sin()) (cos(ip) — cos(29))
sin?(2¢) — sin?(¢p)
_ cos(p) — cos(2¢p)
sin(2¢) — sin(yp)
(b) A chord through the cusp (origin) intersects the cardiod in P =
2(1 —cosy) and Q = 2(1 — cos(¢ + 7)). Thus

PR =r(p) +r(p+m)
=4 — 2 (cos(p) + cos(p) cos(m) — sin(p) sin(7))
=4 — 2(cos(p) — cos(p) —0) =4

(1/2)PQ =1 — cos() — (1 — cos(p + )

—cos(¢) + cos(p) cos(m) — sin(y) sin(m)
—2cos(y)

(1 —2cos(p) cos())? + (—2cos(ip) sin(p))?
=1 —4cos*(p) + 4 cos’(p) + 4 cos*(¢) sin?(p)

=1—4cos®(¢)(1 — cos®(p) — sin*(p) = 1

A=25 [Tt <o)l d

= [ cost2 | [ 7)o )Hdw

0 sin(p)  cos(y)

4-[p = 2sin(p) + (¢/2) + (1/2) sin(p) cos(p)]g
A +7/2) =67

(z+ 1)+ ¢

o8
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=2 [ VP ey
—1 [ V= s+ Gl d
= 4/07r V2 —2cos(p)dp = 8/07rsin(go/2) dp

= —16 [cos(p/2)]; = 16

r(©)® + 27 (p)* — ()i ()]

/1(80) (7,@)2 + 7;(@2)3/2
_ 1 |(1 = cos(p))* + 2sin’(p) — (1 — cos(yp)) cos(y)|
2 ((1 = cos(p))? + (sin(y))?)*/?
1 3—3cos(p) 3 1
22— 2cos(9)? 12 (1 - cos(p))
3 1 1 3 1

T2 V2 sin(pf2) 8 gy (%)

9. Let A be a complex Banach algebra with 1. Prove that the spectrum
o(a) ={A € C|A-1—ais not invertible } C {\ € C||\| < ||al/}

for any a € A is not empty, bounded and closed.
Reason: Theorem of Gelfand.

Solution: Let G(A) := {a € A|a is invertible }. We first show that in
case ||a|| < 1 we have

1—a€G(A),(1—a)1:iak

which is referred to as the Neumann series for (1 —a)™'.

The norm of A is submultiplicative so the series converges absolutely,
and by completeness of A it converges in A, say to s € A. Then

n—oo

— = — 1 k: 1 — k+1 =
(1—a)s=(1 a)JLnC}OkX;a lim (1 —a") =1

because ||a+!|| < [|a||*+! =3 0. By the same argument we get the left
inverse s(1 —a) =1, hence s = (1 —a)~".
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Next we show that G(A) C A is open and inversion f : G(A) —
A, f(a) = a™! is continuous.

Let a € G(A) and b € A such that |Ja — b|| < |[a™!||7*. Then
It =ba™'[| = [[(a=b)a™"|| < la=bl| - a™"|| < 1

sol—(1—ba"t)=ba"! € G(A) by the previous statement, and thus
b = (ba™')a € G(A) which means that G(A) C A is open, because
G(A) is closed under multiplication.

Let’s consider left- and right multiplications l,(a) = ba, ry(a) = ab by
b € A. Now we can write inversion as

fa) = (lg-1 0 forg1)(a)
for all a € G(A). Since r4-1(a) = 1, f(1) = 1,l,-1(1) = a™', and the

maps l,-1,7,-1 are continuous at 1 and a, respectively for all a € G(A),
it is sufficient to show that f is continuous at 1.

Let |1 —b|| < e < 1/2 < 1. Then we get for a := 1 — b the Neumann
series o af = (1 —a)™' =b" and thus

1F(B) = fOI = lo7" = 2 < 1 =] - o~

< lall Y llall* = [lall(1 — [|al)) " < 2
k=0

which shows that f is continuous at 1.

If [A| > |lal|, then ||[A7ta| < 1 and 1 — A"ta € G(A). Hence A — a =
A1 —X"1ta) € G(A) and X ¢ o(a) which proves the inclusion in the
statement and that o(a) is bounded. Now define g : C — A by setting
g(A) := A-1—a. Then g is continuous, and thus g~'(G(A)) = C—o(a)
is open as the preimage of the open set G(A) which means that o(a) is
closed.

It remains to show that o(a) # (). Let A € C—o(a), i.e. A\—a € G(A.)
Since G(A) is open, there is an 7 > 0 such that y—a € G(A) whenever
lw— Al <.

(h=a)" —(A—a) ' =
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Hence for ¢ € A* we get by continuity of inversion and continuity of ¢

d(p—a))—o(A—a)™) o((p—a)" = (A-a)™")

= A w— A
=¢(—(p—a)'(A—a)7)
oA —a)7)
which means that A — ¢((A — a)™!) is analytic on C — o(a). Using
continuity of inversion again yields

(A —a)™) =ATo((1 - A""a) ™)

Assume o(A) = (. Then A — ¢((A — a)™') is analytic on the whole
plane C, and bounded as we have seen above. By the theorem of
Liouville the function is identically zero. Consequently ¢(a™!) = 0 for
all ¢ € A*. By the theorem of Hahn-Banach this implies a=! = 0, which
is a contradiction. Thus o(a) # 0.

[A| =00
—

0

10. (a) Determine all primes which occur as orders of an element from

(b) Let I < R be a two-sided ideal in a unitary ring with group of
unities U. Show by two different methods that

M={uelU|lu-1€l} QU
is a normal subgroup.

Reason: Group Theory.

Solution:

(a) There are eight vectors in Z3. For a basis we can choose among
7 = 8—1 of them as first basis vector, 6 = 8 —2 for the second, and
4 = 8 — 4 for the last one. Hence there are 7-6-4 = 168 = 23-3.7
possible ordered basis, which equals | GL(Z3)| = | GL3(Zz)|. Next
we consider the induced homomorphism

For all elements g € G of order n holds 1 = ¢(1) = p(g") =
o(g)™ € GL3(Zy) and thus n|168 and possible prime orders are

{2,3,7}. With
-1 0 0] [o o1
0 -1 0|,|t 00
0o o0 1] |o 10
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we have elements of order 2 and 3 in G.

Assume there is an element a € G of order 7. Then a is a zero of

2] 3 p(o) = X7~ 1= [Jo— ) = ]| (2-%)

k=1 k=1

The Jordan normal form of a states that a is a conjugate of a
complex upper triangular matrix with eigenvalues A;, Ay, A3 on its
diagonal. Those eigenvalues are all among the 7—th roots of unity,
the zeros of p(z), because the characteristic polynomial of a divides
p(z). We may assume that A; # 1, since if Ay = Ay = A3 = 1 then
a is a conjugate to a matrix of the Heisenberg group, and the
Heisenberg group is torsion free. Thus A is a primitive 7—th root
of unity, and by choosing a suitable power of a we may assume

that ) )
A =GC 2627;1 = Cos (;) + ¢ - sin (%)

Moreover we have A\ - Ay - A3 = det(a) = 1 and A\; + Ay + A3 =
tr(a) € Z. Thus A3 = (;'A; and so ¢ 4+ Ao + I € Z. As )y
is also a 7—th root of unity, we have only seven possible values for
C1+ Ay + (A Those values are only real if Ay = 1 or Ay = (.
In either case we have

GH+H1+(¢ T ~2247¢ 7Z

which disproves our assumption that there is an element of order
7. The only possible (and occurring) prime orders are 2 and 3.

Let n,m € M. Obviously we have 0 € [ which means 1 € M.
Moreover nm —1 = (n —1)m+ (m — 1) € I so nm € M. Thirdly
nt—1=n"'1-n)€elson e M which shows that M < U
is a subgroup. With v € U we have unu™ —1=u(n—Du' €T
hence unu~' € M.

Alternatively we can consider the projection 7 : R — R/I. Since
7 is a ring homomorphism, we have 1 = 7(1) = 7(n-n~!) = 7(n)-
771(n). Thus 7 induces a group homomorphism on the according
groups of units:

TR =U— (R/I)

i.e. ker™ < U is a normal subgroup. But ker7m = {u € U | 7(u) =
u+I=1+I1}={uecU|u—1el} =M.
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11. (HS-1) If a, b, ¢ are real numbers such that a+b+c = 2 and ab+ac+bc =
4
1, show that 0 < a,b,c < 3

Reason: Discriminant.

Solution: We get the quadratic equation

ab+(a+b)(2—(a+b)) = —(b*+(a—2)b+(a*~2a)) = 1 or 0 = b*+(a—2)b+(a—1)*

from the given conditions, which must have a non-negative discriminant
(2—a)*—4(a—1)>=-3a* +4a > 0= 4a > 3a*> > 0

4

which holds for symmetry reasons for b, ¢, too.

12. (HS-2) Determine all pairs (m,n) of (positive) natural numbers such
that 2022™ — 2021" is a square.

Reason: Modular Arithmetics.

Solution: (1,1) is obviously a solution. If m = 1 then n = 1 for
otherwise the sum would be negative and cannot be a square. Hence
we may assume m > 2. As a consequence 4 |2022™ and

2?2 =2022™ —2021" = —1=3 mod 4

If z is even, then 22 = 0 mod 4, and if x = 2k + 1 is odd, then
2?2 = 4k?> + 4k 4+ 1 = 1 mod 4. The only possible solution is thus
(n,m)=(1,1).

13. (HS-3)
(a) Prove for any n € N, n >4

42 -9 52-9 n?—9 1

Q(n) ::42_4-52_4 n2—4>6'

(b) Is the above statement still true, if we replace 1/6 on the right
hand side by 0.1667 ?

Reason: Inequality.

Solution:

63



https://www.physicsforums.com/ 01/21-06/21

22-9 52-9 n?—9

24 524 n2 —4
(4-3)(4+3) (b—3)(5+3) (n—3)(n+3)
(4-2)4+2) (5-2)(5+2) (n—2)(n+2)
1-2---(n—3) 7-8---(n+3)
T 2.3--(n—2) 6-7---(n+2)
1 n+3 1 n 1
“w-26 n6 6

(b) For any n > 25,002 we get

n +; < 1.0002

0.0002n > 5.00040 = 1.0002(n — 2) > n+3 — ——
n

1 n+3
n—2

— 0.1667 > Q(25,002) >

< 0.1667

1
6
n+3

Alternatively consider the sequence Q(n) := m This se-
n —

quence converges lim,, ,., @(n) = =. Hence for any £ > 0, espe-

cially for € = 0.1667 — (1/6), there are only finitely many excep-
tions n to

Qn) — -

1 1
5 <5<:>——5<Q(n)<6+5:0.1667

6

|
The answer is therefore 'no’. The lower limit cannot be improved.
14. (HS-4) Determine all pairs (x,y) € R? such that
S=v14+z4+y+24+2—y
2—x+y=+/18+x—y

Reason: Quadratic Equations.

Solution: Set u := x + y,v := x — y. Then the equations become

5=vV14+u+v2+v
2—v=vVI1I8+w
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15.

From the second equation we get 2 — v > 0 and v? — 5v — 14 = 0, i.e.
5 1
V1,2 = 5 + 5\/25 + 96 € {—2,7}

hence v = —2 since 2 —7 < 0. Thus V14+u =5— /24 (-2) =5
and v = 24. This means x = 11,y = 13 which also satisfy the initial
equation system.

(HS-5) Given a real, continuous function f : R — R such that
f(f(f(z))) = x. Prove that f(x) =z for all z € R.

Reason: Functions.

Solution: f(x) is injective (into, one-to-one), i.e.

flr) = f(s) = r=f(f(f(r) = [(f(f(s)) =s

and monotone. Assume that given r < sr < t we have either

flr) < f(s), f(s) > f(t) or
f(r) > f(s), f(s) < f(t)

then there would be a real number y € R with

fr) <y < f(s) A f(s)>y> f(t) or

fr)>y>f(s) A f(s) <y <[f(t)
and therefore also real numbers x, 2’ € R such that

r<z<s<a<tA flx)=f(a")=y

by the meanvalue theorem for continuous functions. By the previous
part, it follows x = 2/, a contradiction. f(z) is therefore strictly mono-
tone. Assume f(z) is strictly monotone decreasing, i.e. f(x) # x for
an r € R, as f(x) = x would be strictly monotone increasing. W.l.o.g.
let

) < f(f(f(@) ==
f(@))) =z > f(z)
which is impossible. Hence f(z) is strictly monotone increasing and

one-to-one. Finally assume that f(z) # x for anz € R and x < f(x) or
x > f(x). Then we apply f again twice and get x < f(x) < f(f(z)) <

f(f(f(@)) = @ or x> f(x) > f(f(z)) > f(f(f(x))) = x which is
impossible. Therefore f(z) = x for all z € R.

— f
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5

February 2021

. Let f be a real, differentiable function such that there is no z € R with

f(z) =0 = f'(x). Show that f has at most finitely many zeros in the
interval [0, 1].

Reason: Nice Proof.

Solution: Set S := {z € R| f(z) =0} =1[0,1] N f~1({0}). Then S is
a compact set. If S is infinite, then it has a limit point

S>>z = lim z,
n—oo

with a sequence (z,) C S of distinct points. Therefore f(z,) = f(z) =
0 for all n € N. Now

() = lim flx+ (zn — ) — f(2) — Lim f(zn) — f(z)

Tn—+T Tn — X n—+00 Ty — X

which contradicts our assumption.

. Let (X,Q,w) be a measure space and f be a w—integrable function.

Show that for every € > 0 there is a set W € Q such that w(IV) < oo
and [y |fldw <e.

Reason: Measure Theory.

Solution: We define A4, := {z € X|1/n < |f(z)] < n} forn € N
and A C Ay C ... = A=U2,A,. All A, = v ([1/n,n]) with the
continuous function v(z) = |f(x)| are measurable. If we add Ay := {x €
X|f(x) =0} and Ay :={x € X ||f(z)] = 00} then X = AgUAU A,

is a disjoint union and

/X\f\dw=/AO|f!dw+/A!f|dw+/Am!fldw:/A!f|dw

so it is sufficient to find W C A.

With f, := |f| o xa, we get a sequence of non-negative measurable
functions, which converge pointwise to | f|oxa . As A, C A,41, we have
0 < fi(z) < fa(x) < ... and by the monotone convergence theorem

lim [ £, dw = lim/ ]f|dw:/|f]dw:/]f|dw.
n—oo [y n—oo [, A X

Hence there is some N > 0 for which

/ fldw < ¢
X—-An
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and since 1/N < |f| < N on W := Ay

w(W)gN/W\f|dw§N/X]f|dw<oo.

3. Prove or find a counterexample to:

(a) L? convergence implies pointwise convergence.

* sin "™

dr =1

(b) lim

n—oo Jq xn
(c) Let (f,) be a sequence of measurable functions which converge
uniformly to zero on [0, 00). Then

lim fo(z)de = / lim f,(z)dz.
n—oo [0,00) [0,00) n—oo

Reason: Convergence.

Solution: False - True - False.

(a) For each k € N and 1 < i < k we define with the characteristic
function x(.) the functions f;; == x ([%, %)) and the sequence
(gn) defined as

g1 = fi1,

92 = fo1,95= fa2,
9a=Jf31,95= f32, 96 = [33
g7 = far, -

Then [ |feil*dp=1/k for each 1 <i <k, i.e.
: .1 :
Jm [l fieglle = lim - = 0= lim [|g,]l> =0

But (g,) does not converge pointwise:

For every N € N and every = € [0, 1] there is a pair (k,i) such
that ¢,(z) = fri(z) = 1 for all n > N, and we can find a pair
(k',7") such that g, (z) = fir.w(z) =0 for all n’ > N.
3 5 : n
(b) singngp—gp—+£$... so for 0 <z < 1 we get lim MY 1,
and for ¢ > 0

¢ ¢
|sin<p\§/ |cosa;\da:§/ ldx = ¢.
0 0
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For ¢ < 0 we have [sing| = |sin(—¢)| < —p = |p].

sin x"

In particular we have

< 1on (0,1) and by the dominant
xn

convergence theorem

1 n 1 : n 1
lim [ T g = / lim 2 gy — / ldr =1
0 0

n—oo 0 T n—oo €T

Substitute u = 2" and du = naz" 'dz = nu'~=dx for

N gin g N"sinu  du 1 (V" sinu
~ dr = T = ST du
1 r 1 U nu " =n nJji wun

Now for n > 2

[ n N™ .
sin . 1 sin u . 1_
x| = lim — dul < lim —un?du
1 " N—ooon | )7 w2~ = N—oon
Nn
1
) 1 un?t 1 1
= lim — T = (Nl_”—l) =
N—oomn - — ) 1—n n—1
which implies
o : n
) sinx
lim dr =0
n—oo 1 €T
and thus
oo n 1 n oo _,: n
) sinx . sinx ) sin x
lim dr = lim dz+ lim dr =14+0=1
n—00 Jq " n—o0 Jq " n—oo [;
(¢) The sequence f, = ~x([0,n) converges uniformly to zero, i.c.

Jlimf,=0.But [ f,=1forallneN, ie lim [ f, =1+#0.

4. Let (a,) be a sequence of positive real numbers such that the series

00 00 n 1/n
Zan =: (' < oo converges. Show that Z <H ak> <e-C.

n=1 n=1 \k=1

Reason: Carleman’s inequality.

Solution: We denote the geometric and arithmetic means by

a+...+a,
—n .

n 1/n
GM(ay,...,a,) = <Hak> < AM(ay,...,a,) =
k=1
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We first show e > (n + 1)(n!)~Y/". From Stirling’s formula we get
Vorn™t12e7m < pl

\72#-%- 2/ < V/n!

S|

1 1
< :
Inl T 2m- %/

and

e <n-4r?

VR
—
+

S|~

N———

[\]
N
IN

1
1+ - < Vor- X/n

< V27 -
n
1 1
<
n-V2r-xn " n+l

Hence combining both we get

1 e
< .
Un! T n+1

With the notation above we have
CM(ay, ..., a,) = GM(ay, 2as, . . ., na,)(n!) /"
< AM(ay, 2as, . .. ,nay)(n!) ="

k=1
Thus
o o.) [o.¢] kj [o.¢]
;GM(%, 7an)§e;<;n(n+l)>ak e;ak:e-C’

If the inequality wasn’t a strict one, then

GM(aq, 2as, .. .,na,) = AM(ay,2as, ..., na,) = a, = %

but the harmonic series is divergent.

m L m k k-1 k
() nzkn(n—i-l) :nz:;n(n+1) _n=1 n(n+1)
—k - -1 1
(m+1 k ) m+1
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5. Let (E,T) be a normal Hausdorff space, and Uy, ..., U, a finite open

covering of E. Then there are continuous functions g1, ...,¢9, : (E,T) —
[0,1] such that g; +... 4+ g, = 1 on E and g;(E — U;) = {0} for all
1<j<n.

Reason: Important Topological Result: Partition of Unity.

Solution: We first show that there are n closed subsets Fi,..., F, C
E,such that F; CUjforall1 <j<nand F1U...UF, =F.

The set G1 :== E — (UsU...UU,) C Uy is closed, and we can find an
open set V; such that G; C Vi C V; C U; where V;UU,...UU, = F
is still a finite open covering. Now we proceed by setting Gy =
E—(ViUUs...UU,) C Us which is closed, i.e. again we find an open
set Vjy such that Go € Vo € Vo C Uy where ViUVL,UU;...UU, = E
is still a finite open covering. Iteration up to n yields the closed sets
F,=Vy,...,F, ==V, such that E = V; U... UV, is still a finite
open covering with F; C U; for all 1 < j <n.

Since Fj and E — U; are disjoint closed sets, we may apply Urysohn’s

lemma and find continuous functions f; : £ — [0,1] such that f; =1
on Fj and f; = 0 on £ —Uj for all 1 < j < n. We finally define

g:=fi.gp=for L=fi),-oosgn=fo - (L= fomr) oo - (1= f2).
With these functions we get ¢;(E — U;) = {0} for all 1 < j < n and
1— (g1 +...+9))=0—=f1)-...- (1= f;). The case j = n finishes the
proof, since the A; are a (closed) covering of E.

6. Let (X, Q,w) be a measure space and 1 < p < co. Show that

(a) LP := LP(X,Q,w) is a Banach space with respect to || - ||, .
(b) The sequence (|| f,|l,) € R is bounded for every Cauchy sequence
(fn) € LP(X, Q,w).
Reason: Functional Analysis.

Solution:
(a) Let (fo)nen € L be a Cauchy sequence, i.e. for every e > 0 there
is a N, such that || f, — fi||, < ¢ for all n,m > N.. Thus we have

a subsequence (f,, )ken C (fu)nen such that || f,, — finll, < 27 for
all m > ng. If we define gy := f,, — fn,,,, then

IS S TAFES SE
k=1 k=1 k=1

p
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for all 1 < n < oo, so the sequence of partial sums is convergent
if it is bounded by the theorem of monotone convergence:

Do loulf| < im Y gl <D0 5 =1
k=1 p k=1 k=1

Hence the sequence (}°,_; gk)nen converges w—almost everywhere
(a.e.) absolutely, and f,, — fn, = Z?ﬁf g; converges w—a.e. for
k — o0. S0 fn, = fn, + Z?ﬁ{l g; converges w—a.e. for k — oo to
a function f = f,, + Z;; g;j. We have thus found a convergent

subsequence and it remains to show that f € LP, i.e. I fll, < oo,
and lim, o || fn — f]l, = 0.

For ¢ > 0 we choose N, € N such that || f,, — fmll, < ¢ for all
ng,m > N, and apply Fatou’s Lemma on the sequence (|f,, —
fm|P)ken and get for all m > N,

/|f—fm\pdw = /hminf|fnk—fm|pdw = liminf/ | frp— fim|Pdw < €P
k—o0 k—oo
hence hnlm—wo Hfm_pr =0 and Hf”p < ”f_fn1||p+||fm||p < 00,

ie. fel,.

(b) This follows immediately from the previous part, since there is
a No € N such that ||f, — f], < C < oo for all n > Ny and

[ fally < [1fn = Fllo + 1fllp < C+[[f]l, < o0

7. We know that there are only two sets in (R, | - |), which are open and

closed, the empty set and the entire topological space. Prove it.
Reason: Open And Closed Sets.

Solution: Let ) # M C R be open and closed, and x € R— M,y € M.
W.l.o.g. we may assume that z > y. Then x is an upper bound of

N:={zeR|[y,2] C M}

and the real number s := sup N exists. Then s — 1/n is no upper
bound for all n € N and we can find numbers 2z, € N such that
s—1/n <z, <s,ie lim, 002, = . Since N C M we have z, € M,
and since M is closed, s € M. Now M is open as well, so there is a
r > 0 such that

[s—r,s+1] C M.

From z, € N, ie. [y, z,) C M, and lim,,_, 2, = s we get [y, s+71] C M,
i.e. s+r € N. However, s is an upper bound of N and there cannot be
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an element greater than s in N. This means that one of our assumptions
was wrong and either M = () or R — M = {).

8. Let (V,«) and (W, B) be irreducible representations of an associative,
complex algebra A. Assume that V and W are complex and of count-
able dimension. Then

Lt (V,a) = (W, 5)

dim H VW) =
im Hom.a( ) {O otherwise

Reason: Schur’s Lemma.

Solution: Given a A—homomorphism ¢ : V' — W kernel and range
are invariant subspaces of V, W, resp. If ¢ # 0 then keryp # V and
range p # {0}. By irreducibility we get ker p = {0} and rangep =V,
which means that ¢ is a linear isomorphism. Hence Hom 4(V, W) # {0}
if and only if (V, ) = (W, B).

Next we have to show that Hom4(V, W) is one dimensional in case
the representations are equivalent, which means that the only possi-
ble homomorphism is a multiple of the identity operator. Let ¢,¢ €
Homy (V, W) — {0} and p := ¢p"'¢ € End4(V). Assume further that
p ¢ C-1Idy . This means that p — Al is non zero for any A € C and thus
invertible. We will show that the set

{(o=MD)7 () |1 <k <m}

is linear independent for any v € V' —{0} and pairwise distinct complex
numbers Ay, ..., A\, which contradicts the countable dimensionality of

V.
Let

ch(p—)\k[) '(v) =0 and f(z chn(az—)\ﬂ)

k=1 k=1 £k
Then
F)@)=> a]fle=MDw) =](e=ND)-D> clp—2) ' (v) =0
k=1 £k I=1 k=1
Now f(A;) = ¢; [1,;(Aj — Ni)- If ¢; # 0, then f(z) is a nonzero polyno-

mial and has a factorlzatlon flz)=clx—21)...(x — zpp—1) With ¢ £ 0
and z; € C. We know that all p — z;I are invertible and so is f(p),
in which case f(p)(v) cannot be zero for v # 0. Hence ¢; = 0 for all
1<j<m.
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9. Let U C C be an open connected neighborhood and f : U — C a
holomorphic function. If |f| has a local maximum in zg € U, i.e. there
is an open neighborhood zy € Uy C U with |f(2)] > |f(2)] for all
z € Uy, then f is constant.

Reason: Maximum Principle.
Solution: Since f is holomorphic, we can write
f(2) =2 an(z—2)"
n=0

f as a power series in a neighborhood of z; (Cauchy-Taylor). Assume
s is its radius of convergence and 0 < r < s. Note that for m,n € Ny

/271' eit(n—m) dt = 0 if m 7é n
0 2r ifm=n

so uniform convergence and f(z +re”) =37 oy, anre™™ yields
2m ) ) 2m ]
/ flzo+reMe ™ dt = Z anr”/ et =) gt = ora,, ™
0 n€eNp 0
From
|f(z0 +re™)|? = f(zo +re™) f(zo + reit) = Z Q" f (29 + ret)e
n€eNg

we get (again with uniform convergence) the Gutzmersche formula

2 o0 2
/ |f(z0+ reit)|2 dt = Zanr”/ Flzo + reit)e—itn dt
0 n=0 0

= 2772 ]an|2r2"
n=0
< 2m(max{|f(2)] : |z — 2| =r})°
From |f(z0)| > |f(2)| we get for small r > 0
(max{| /()] = |z = 20| = r})* + D laalr™ < laol® + D laf*r"
n=1 n=1

< (max{[f(2)] : |z — 20| = r})*
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10.

This means that the set {z € U : f(z) = g(2)} with g(z) := ao has
a limit point in U. Since U is connected we can apply the identity
theorem (x) and conclude

f)=g(z)=a (z€U)
Proof of the identity theorem (x):

Let z; be a limit point of the coincidence set V := {z € U : f(2) =
g(z)}. For the sake of simplicity in notation we choose z; = 0. Now
assume that there is a natural number n € Ny such that f™(0) #
g™ (0) and that n is the smallest among them. Then we have in a
neighborhood of z =0

and V' = {z : h(z) = 0} since h is continuous. In particular we have

B B f(n) _ qn)
0=nh(0) = o

means that f(")(z.l) = g™ (z) for all n € Ny .

contradicting minimality and choice of n. This

Because U is connected, it is sufficient to show that
A={zecU: f"2) =g¢g"(2)VneNy}

is nonempty, open and closed in U, in order to conclude f = g on U.
With z; € A we have A # () and by

Ap={z €U : f(2) = g™ ()} = (f* — g") "' ({0})

we see that A = Nyen,Ap is closed. If z € A then the holomorphic
function f — g is identical to its Taylor series in a neighborhood of z
(Cauchy-Taylor), i.e. identical zero. However, this neighborhood is
part of A, hence A is also open.

Show that all groups G of order pgr with pairwise distinct primes
p < q < r are solvable.

Reason: Groups of Order pqr.

Solution: The number of r—Sylow-subgroups of GG is congruent 1 mod-
ulo r and a divisor of pq according to the Sylow theorems, i.e. it equals
either 1 or pq. If there is only one r—Sylow-subgroup H of GG, then H is

74



https://www.physicsforums.com/ 01/21-06/21

11.

a normal subgroup of prime order, thus cyclic and solvable. But G/H
is a group of order pg, which are solvable as well (see problem no. 10
from Dec. 2018). Thus G is solvable.

Now we assume that there are pg many r—Sylow-subgroups of G.
The number of elements in an intersection of two different r—Sylow-
subgroups is a proper divisor of the prime r, hence 1. Every nontrivial
element of a r—Sylow-subgroup is of order r, and all elements of order r
in GG are contained in one r—Sylow-subgroup. Thus G contains exactly
pq(r — 1) elements of order r. The number m of ¢g—Sylow-subgroups of
G is congruent 1 modulo ¢ and a divisor of pr. The only possibilities
are 1,r,pr,since l <p<g<r.(l<p=m-q+1<qg=m=01¢)

If m = 1 then this ¢—Sylow-subgroup H is normal, of prime order ¢,
hence cyclic and thus solvable, and as |G/H| = pr, G/H is solvable
as well (see problem no. 10 from Dec. 2018), hence G is solvable. If
m € {r,pr} then there are exactly r(q¢ — 1), or pr(¢ — 1) resp. many
elements of order ¢ according to the same argument as above. Now we
have pg(r — 1) elements of order r and at least (¢ — 1) many elements
of order ¢, i.e.

|G| = pgr > pq(r—1)+r(g—1) > pg(r —1)+7rp = pgr+p(r—q) > pqr

which is not possible. So the cases m € {r,pr} do not exist and G is
solvable.

(HS-1) Let z be a natural number with 1995 decimal digits and 1 <
n < 1994. Then we note the number, which we get by cutting off the
first n digits and append them in the same order at the end of z by
2" Show that if z is divisible by 27, then all 2" are divisible by 27,
too.

Reason: Puzzle with 1995.

Solution: It is sufficient to show the statement for n = 1, because if
it is true for n = 1 we can repeat the process as long as we need for
any 1 < n < 1994. Let a be the first digit of z, i.e. z = 10" 4 b and
21 = 10b 4 a for some b € N.

102 — 21 — 4. (101995 —1l)=a- (1000665 —1)

From 1000 = 37 - 27 + 1 we get 1000%° = 1% = 1 mod 27. Hence
27| (102 — 211) and if 27| z then 27| 2IY = 102 — (102 — z[1).
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12. (HS-2) Let a, b, c,d be positive real numbers. Prove (in the logically
correct order)

1 1 < 1
T 171 L
a b c d a+c b+d
Reason: Inequality.
Solution:
0 < (ad — bc)?

2abed < a’d® + b202H
ab(c+d)* + cd(a + b)? < (ad + be)(ac + ad + be + bd) s (bt ed) (atb)(er)
ablc+d)(a+b+c+d)+cdla+b)(a+b+c+d)
< (a+c)(b+d)(a+b)(c+ DI grp)(erd)atbrera)

ab cd < (a+c)(b+d)

a+b+c+d_ a+b+c+d
1 1 1

T 11T 1 i T

b e d atec btd

+ab(c2+d?)+cd(a?+2ab+b2)

IN

13. (HS-3) Let m > 2 be a given natural number. We define a sequence
(zg,x1, T2, ...) of numbers by g = 0,1 = 1, and for n > 0 we set x,,12
to be the remainder of x, .1 + x, by division by m, chosen such that
0 < z,4192 < m. Decide whether for every m > 2 there exists a natural
number k£ > 1, such that x40 =1, 211 =1, 2, = 0.

Reason: Sequence.

Solution: There are at most m?* possible triplets (z;, 41, Tj12)jen €
{0,1,...,m — 1} so there have to be repetitions. Hence there are
j >0,k >1with

Lj = Thkj s Lj+1 = Thtjt1, Tj+2 = Thtj+2

Assume j > 0. Per construction we know that z;,1 = z;+2;_; mod m
and Tyij11 = Tk4j + Tr+j—1 mod m, hence subtraction yields

T —Trpgir = 0= 5405 1 —Tpyj=Thaj1 = T =Ty mod m == m | (21— Tkyj1)

which is only possible if ;1 = x;_1 for number between 0 and m—1.
We can repeat this argument until

O=x0=a1, l =21 = Tpq1, 1 = T2 = T4
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14.

15.

(HS-4) We define real functions

:— . . J—

for every non-negative integer n > 0. Determine all values of n, such
that all zeros of f,(z) are contained in an interval of length 3.

Reason: Polynomial.

Solution: For n = 0 we have fo(x) = 23 + 3z* = 2?(x — (—3)) with
the zeros 0, —3 € [—3,0]. Now assume n > 0. Here we have

n

fn(—n—3):2n(—n—3)—n+1 :—2n2—6n—n+1 <0
fn(—2):—8+4(n+3)—4n—+nn+1 :4—7121 >0
n
fn(o):_n+1<0 )
fn(1)=1+(n—|—3)+2n—n—+1:3n+4—n+1 >0

hence all f,, have three pairwise distinct real zeros, say a < b < c.
Vieta’s formulas are thus

n
n—+1

a+b+c=—(n+3),ab+ ac+bc=2n, abc =

Now

(c—a)®*=(a+b+c)>—3(ab+ac+be)+ (c—b)(b— a)
>0

>Mn+3)2—-6n=n"+9>9 = c—a>3

Thus we have only for n = 0 that all zeros of f; are within a distance
of three, whereas they are further apart for all other f, (n > 1).

(HS-5)

(a) Determine the number of all pairs of integers (z,y) € NZ with
VI + /§ = 1993,

(b) Determine for every n € N the greatest power of 2 which divides

[(4+ V18)"].
Reason: Calculus.

Solution:
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(a) From /z 4 /y = 1993 we get

y = (1993 — /)? = 1993% — 3986y/7 + x
1993% + 2 —y
V= 3986 €Q
U\ 2
T = (—) for some u,v € Ny
(%
u2 = 112 L

Because u?,v? have an even number of primes, so does z, i.e.
x = a? for some a € Ny. For the same reason is y = b* for some
b € Ny, hence combined: a + b = 1993.

On the other hand are any two integers a,b > 0 for which a4+ b =
1993 holds, a solution to v/z + /y = 1993 with = = a?, y = b*.

Thus we have shown that there are as many integer solutions as
there are pairs (a, b), which are the following

(0,1993), (1,1992), ..., (1993,0)

1994 possible pairs.
(b) For the sequences (a,)nengs (bn)neNys (Cn)nen, defined by

an = (4+V18)" b, :=(4—V18)", ¢, :=a, + b, € Z
we have the following recursions

nys = an(4 4+ V18) = a,(34 + 8/18)

= 20, (4(4+ V18) + 1) = 2 (dap41 + ay,)
bnta = by(4 — V18)% = b, (34 — 8V/18)

= 2b,(4(4 — V18) + 1) = 2 (4b,s1 +by)
Cnia =2 (4cpi1+cn) €EZ

with ¢ = 2, ¢; = 8. Next we prove that for all integers ¢, holds:

ok+1 A okt2
S(k) = k 3|62k k4T02k
259 copr AN 28T copn

We know already that S(0) is true. Now assume S(k) is also true.
Then there are odd integers s, t such that co, = s - 281 ey =
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t - 263 Thus

62k+2 = 2 . (402k+1 —|— Cgk> = 2 . (4(t . 2k+3) + (S . 2k+1))

=280 4 5. kT2 = 0 mod 20!
- 1 mod 2(k+1)+2

Cop43 =

(deokro + Copgt)

(4(t . 2k+6 +s- 2k+2) 4t 2k+3)
(2k+9 4 2k’+5) +s- 2k+4

0 mod 2(k+1)+3

1 mod 2(k+1)+4

2.
2.
t-

which proves S(k+1) and the truth of the statement by induction.

4 <18 <5H
= -1 <4—-+vV18 <0

{O<bn<1 for n = 2k

—-1<b,<0 forn=2k+1
a, < c, <a,+1 forn=2k
anp—1<c¢,<a, forn=2k-+1

e, —1<a, <c, forn=2%k
—
ch<ap,<c,+1 forn=2k+1

l[a,) = ¢, —1 for n =2k
—
la,] = ¢, forn =2k +1

The greatest power of 2 which divides [a,] = [(4 + v/18)"] is thus
for even n according to S(2k) the number 0, because a,, is odd,
and for odd n according to S(2k + 1) the number 2F+3 = 2(*+5)/2,
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6

January 2021

. Let A € M,,, »,(R) and b € R™. Then exactly one of the following two

statements is true:

e Ar =0b, x>0, is solvable for a x € R".
e ATy <0, by > 0, is solvable for some y € R™.

The ordering is meant componentwise.
Reason: Farkas Lemma.
Solution:

Both statements cannot be simultaneously true, as
0<y'b=y (Az) = (y"A)z = (A"y)"z <0

The statement can be proven with the strict separation theorem:
Let K C R™ be convex, nonempty, closed, and x ¢ K. Then there is a
hyperplane H = {y € R" |a"y = v} with a € R” — {0}, v € R, which
separates x and K, i.e. "z < v < a’x for all z € K. Moreover if K is
additionally a cone, then we may choose v = 0.

or the strong duality theorem:

Let z = ¢ — min! with Az = b, x > 0 for ¢,z € R". the primal
optimization problem, and Z := by — max! with Ay < ¢ for ¢ €
R™, y € R™ its dual problem.

The primal problem has a finite optimal solution if and only if its dual
problem has a finite optimal solution, in which case znin = Zmax -
(a) (strict separation theorem)

Assume that the first statement is false. Then b ¢ K := {Ax|x €
R™ x > 0}, which is a convex, polyhedral, closed cone. Thus we
can separate b and K, i.e. there is a vector y € R™ — {0} such
that

y Ar <0< y"b

If we choose subsequently all unit vectors z = (0,...,0,1,0,...,0)
then A"y < 0 which had to be shown.

(b) (strong duality theorem)
Set M := {z € R"| Az = b,z > 0}. The statement can thus be
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rephrased by
M#) <= VyeR"(ATy<0= 0"y <0)
="
If M # () then there is a solution x* € M to the primal problem
'z (x € M) — min! (P)

with ¢ = 0. This means by the strict duality theorem, that the
dual problem

by (ye N:i={yeR"|A"y <c¢=0}) — max! (D)

has a solution y* € N, too, since 0 € N, i.e. N # (). Moreover
min(P) = max(D) and so for all y € R™ with A7y <0

by < b"y* = max(D) = min(P) =0"z" =0
2 <:77:

We consider again the dual problem (D), which is feasible since
0€ Nandb'y <O0forally € N. Hence sup(D) < co. Assume that
M = (). By the strong duality theorem we then had sup(D) = oo,
a contradiction, so M cannot be empty.

2. Prove 7 = lim 2" 2—\/2+\/2+\/2+.--+\/§.
n—oo

n square roots

Reason: Viete’s formula.

Solution: We first prove that

n
) . T
sinx = 2" sin — (H CoS —)
on 2k
k=1

This is a simple induction on n. For n = 1 we have the known formula
for half angles

. . T
sinx = 2sin — cos —
2 2
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and the induction step is
x n+1 T
n+1 _:
2 S1n W (H COS ?>
k=1

. 1 =z 1 =z - T
=2.2%sin[=+-— Jcos| = -— CcOS —-
2 2n 2 2n Pl 2k

n
. X X
= 2" sin — Hcos—
on 2k
k=1
=sinzx

From the Taylor expansion of the exponential formula and Euler’s for-

mula e = cos x+1isin x we get the series expansion of the sine function
3

sinx = x — % 4+ ... which shows that

n
sinz = lim sinz = lim (2"sin — | - lim Hcos— =q- Hcos—
k=1 k=1
For x = /2 we get the formula

oo

2 T

. [ cos o+
k=1

or

7T:2~H (C082k+1>
k=1

The half angle formula for the cosine function is

cos(2z) = cos?  —sin?x = 1 — 2sin? 2 = 2cos’x — 1

1

T 1 < :r)l / 2
= —-cosx =—> (cos — =4 —
2 2 2 2 1+ coszx

= cos— =1/=-+

1
+ 5 -1, 202 =1+a,1 (n>1). We show

N —

Set ag =0, a, =

[ML-rvi—a
k=1

Qg
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which is true for n =0, 1.

n+1
1 2
[[-=2vi-a- =2"/1—a2
k:lak An+1 1+an
1 1
=2"/2(1 —a,) =2"" /1 - = n
(1—ay) \/ (2+2a>
2n+1 1_a%+1
Note th T i
ote that cosﬁ = @, slnce
7
ag = :COS§
1 s
a; = —:COSZ

which combines to

> -1 n -1
7'(':2'1_‘[(008%) ZQJLI&H<COS%) :nli_)IEOZ"+1 1—a2
k=1 k=1
= lim 2"\/4 — (2 + 2a,_1) = lim 2"\/2 — 2a,_,
n—0o0

n—0o0

:nlLIEOZ \/2—\/2%—2@”_2:...
— lim 2“\/2—\/2+\/2+---+\/§

n—o0

n square roots

3. Let z(t) be a non-negative continuous real function on the interval [a, 0]
and ty € [a,b]. Prove that if
t
/ z(s)ds
to

for all t € [a,b] with any constants C, L > 0, then

() <C+L (+)

2(t) < Cellt=tol  (5x)
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for all ¢ € [a, b].
Reason: Gronwall-Lemma.

Solution: The Gronwall-Lemma is often stated for ¢, = a in which
case all absolute values can be omitted as t > tg = a.

W.lo.g. we assume C' > 0. Indeed, if C' = 0, then the condition ()
holds for any positive C' > 0 as well. Now if this implies (x%), then

2(t) < lim Cellt=tl =
C\0
We define the function F' on [ty, b] by

F(t) ::C'—i—L/tz(s)ds

to

which is strictly positive and differentiable with F' = L - z. Condition
(%) means z < F for t € [ty, b] and so

/

F
F’:LzSLF:>F§L

— log ]fj((ti)) :/to Z((S)) ds < /to Lds = L(t —tg)

S
— 2(t) < F(t) < F(to)et%) = Celt=to)

Since z < F' we get the inequality (xx) for all ¢ € [tg, b].

We consider the function
to
G(t)=C+ L/ z(s)ds
t

for the interval [a,to]. which is also positive and differentiable with
G'=—Lz and z < G by (%), so G' > —LG. Hence

G(to) to G/(S) /to
= AN > - - — -_— = — J—

log &) /t (o) B2~ ) Lds=—Llto—1)=—Lit—to
— 2(t) < G(t) < G(tp)etttol = Cetlt—tol

4. Solve the partial differential equation

w:D—R,DCR
T, + yu, + (27 + yHu, =0
u(1,0,0) = 0, uy(1,0,1) = 0
uy (=1, 1, (r+2)/2) =1, us(—1,1, (1 +2)/2) = —1
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Reason: Differential Equation. PDE.
Solution: The characteristic system of this PDE is
b=u,y=y, =" +y’
with the general (characteristic) solutions
x(t) = ae', y(t) = Be', 2(t) =

The solution of the equation is thus

u(z(t),y(t),z(t) =u (aet, Bet, % (a4 B%) e + 7) = constant.

For the characteristic flows we have the relations:

g _y)  ylt) o p

a B x(t) B
1 1
() =5 (2 + %) + 7= 2(t) — 5/(x(t)2 +yt)?)=beR
i.e. the two constants a, b alone define the value of v along the charac-
teristic flows. The representation of the solution is thus

e =@ (L= 26+ 0)

e ) e

2
for any differentiable function ® : R? — R.

This means we have infinitely many possible solutions and the ini-
tial values are useless. Those initial values given here correspond to
®(a,b) = a?sin(b), but this is not a unique solution.

5. Let A € M(n,R) be a real square matrix and  : R — R" a parame-
terized path. Prove that there exists a unique solution of the differential
equation z(t) = Az(t) for any initial condition x(tg) = xo.

Reason: Differential Equation. Matrix.

Solution: We first show that z(t) := eAt~%)zy is a solution which
proves the existence part.
.T(t()) =€ Xy — ZOkIOH =1 To = Xo
k=0
d o o d g (=) o (t —to)*!
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We next show that

( At)fl _ -

y(t) = e~ Ay, is a solution to y(t) = —Ay(t) for yo = y(0) and z(t) =
etz is a solution to 2(t) = —Az(t) for zp = 2(0) as we just saw.
Therefore

d , _ d d
= (e AteAtxo) _ (dte A)eAtx LAt (dt At) 2o
=—A-e M My f e A eMpy =0
by the Leibniz rule and because AePY) = (DA for any polynomial

p(s) € R[s]. Thus e~ 4eAlzq is constant in ¢, i.e. we have for all t €
R,zo € R

_ A0 _A. -1
e AlAl g — A0 A0 AnyTh ot

To = 29 and thus (e

Let y(t) be another solution of the differential equation, i.e. (t) =
Ay(t), y(to) = zo. Then

d —A(t—to) _ d —A(t—to) —A(t—to) d
- (e u(t)) = ( e y(t) + e Syt

= —Ae_A(t_tO)y(t) + e_A(t_tO)Ay(t) =0
Hence e~A(=%)y (1) is constant in ¢ and thus
e~y (1) = e ATy (1) = Tag = 29 = y(t) = ey = (1)

An important consequence is the following Corollary:

At

The matrix exponential function tA — e”* is the unique solution of

the matrix differential equation

X(t)=AX(t), X(0) = lynr) , X : R — R™™

6. Calculate

00 272
—d
(&) /_Oox4—|—2:1:2+1 *

3 1
(b) / ———; dt
o l-+sin“t

Reason: Function Theory.

Solution:
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_ P wi z) = 2z% an
(a) Let R(z) = o) th P(z) d

Qz) = 2" +22+ 1= (2 +1)? = (2 +)°(2 —1)°

There are no zeros on the real axis and the degree of the de-
nominator polynomial is larger than the degree of the numerator
polynomial, so the integral exists.

We want to apply the residue theorem and choose as closed curve
the interval I(r) = [—r,r] and the upper half circle C'(r) around
0 with radius > 1 in the complex number plane to surround the
zero at z = i. Hence we get from the residue theorem

/ R(z)dz + / R(z)dz = 2wi Res;(R(z))
I(r) c(r)

Since |R(z)| < M - |z|72 for large values of |z|, we have

/C(T) R(z)dz

and with a singularity of order two at z =1

<7r-Mr2=Mm"'"=30

/OO R(z)dz = lim R(z)dz

00 7—00 I(T)

= 2mi Res;(R(z)) — lim R(z)dz
= 2mi Res;(R(2))

: 1 . d 2
= 27i - 2= 1;{)11% [(z —9)*R(2)]

22

— 97 lim —
T (2 +1)?

22(z + 1) — 2%(22 + 24)

= 21 lim

z— (z + 2)4
_r
2
where we calculated the residue from the formula
1 ) dnfl .
Res, f = lim ———[(z — a)" f(2)]

(n—1)! 2=a dzn

for a n-th order singularity of f at a.
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(b) With ~(t) = e we have

5 1 27 1
o 1-+sin“t o l4sin“t
2 1 ” N2 -1
1—=(e"—e" dt
1, L\ 1
1 ——(2"=24277) —dz
. 4 1z

4
V622’2—224—2

/ z d
=4 | —————dz
724—6z2—1—1
| S

=:1z/P(z)

el el B S B B

Piz)=|z—\3+2v2 | [z=v3-2v2 | |2+ /3+2vV2 | |2+ V/3-2V2
—_—— —_—— —_———— —_——

¢Bo(1) €Bo(1) ¢Bo(1) €Bo(1)

By the residue theorem we get

z

2 1 .
/0 mdt: —QWReSm (P(z)> _QWRGS,M (%)
:_2ﬂ< VBTaA o )
P/( 3_2\/5) P(— 3_2\/5)

B —A7 7
_ ~ _
4/3-22 —12  2V2

where we calculated the residue from the formula

g9 _ gla)
s s = Fila)

for a first order zero f(a) =0 and a holomorphic ¢ in a.

7. Prove the following well known theorem by using topological and ana-
lytical tools only.

For every real symmetric matriz A there is a real orthogonal matriz ()
such that Q7 AQ is diagonal.
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Hint: "Topological and analytical tools only’” forbids the words ’char-
acteristic’ and ’eigen’. You could start with Heine-Borel.

Reason: Linear Algebra by Calculus.

Solution: The groups of orthogonal real matrices O(n) C R™ are
compact subsets. They are bounded, because the columns of an or-
thogonal matrix ) = (¢;;) € O(n) are unit vectors and so |g;;| < 1
for all 4,7, and they are closed, since they are solutions to the linear
equations x;17;1 + ... Tin®jn = 0;5. We define the sum of the squares of
the off-diagonal entries Od(A) = 37, a; for any real square matrix.

Lemma: If A is a real symmetric n x n matrix that is not diagonal, i.e.
Od(A) > 0, then there exists U € O(n) such that Od(UTAU) < Od(A).

The map @4 : O(n) — R™ defined by p4(Q) := Q" AQ is continuous.
Its image p4(O(n)) is thus a compact subset in R". The continuous
function Od : ¢4(O(n)) — R assumes therefore a minimum, say at
M = Q7AQ € v4(O(n)). This implies by the Lemma that Od(M) = 0,
hence M is diagonal which had to be proven. (If Od(M) > 0 we first
note that M™ = (QTAQ)™ = Q"A"Q = Q"AQ = M is symmetric and
not diagonal, so we can apply the Lemma on M, and find an U € O(n)
such that Od(U"MU) < Od(M), which contradicts the minimality of
M as UTMU is a feasible point:

UTMU = UTQTAQU = (QU)"A(QU) = ¢a(QU) € pa(O(n)) , U,Q € O(n)

because O(n) is a group.)
Hence it remains to prove the Lemma.

Given a real symmetric matrix A = (a;;). If A is diagonal, them we
choose U =1 € O(n) and we are done, so let’s assume a,; # 0 for some
r # s. In this case we set U to be a rotation matrix in the (r, s)—plane

u;; =0 ifi,j¢{r,s}Ni#j
u; =1 if i ¢ {r, s}

Upp = Ugg = COS (X

U = (uy) =

Ups = —Ugp = SIN

which is clearly orthogonal. Let UTAU = (by) = (Z” uikaijuﬂ).
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Then b;; = a;; in all cases 4,7 ¢ {r, s}.

Oper = Z Uik Z AijUjr = Z Wik (@i cOS a0 — a5 8in )
g J i
= @}y COS (¥ — G, SIN (v
bis = Qps COS O + Qg SID O
bir + bis = air + CLzs
by + 0y = ak, + a
Now we have for the symmetric matrices A and UT AU

Od(A) — Od(UTAU) = a2, — b2, + a2, — b2, = 2(a?, — b%,) = 2a%, > 0

if we can choose « in a way such that b, = 0.
brs(a> = Z Uir QiU
%,J

- uTTa'I’SuSS + uT'T'aT"I’uT‘S + UST'G’ST'UTS + usrassuss

= a5 (cos® a —sin’ a) + (a,, — ) cos asin

Now b,5(0) = a,s and b,5(90°) = —a,s. By the mean value theorem
there must be a choice of a such that b.s(a) = 0, since b,s depends
continuously on « and a,s # 0.

o0

8. We define e = L Prove that e? is irrational.

k=0
Reason: Irrationality.

1

Solution: Assume e? = % € Q. Then be = ae™" and with the series

S S S IR S
T Ty T T T T
1 1 1 1 1
L T I S
¢ 17276 21 120

we have for sufficiently large even n

e —nb (145420 e ) ——— Ly
n:oe = n. - - — n.
12 nl m+1) " (n+2)

N

::EorEZ :;gn
B 1 1 (_1>n (_1)n+1 (_1)n+2
laet=nla(1l—=+=F... !
rae ”“( [Tt T >+na((n+1)!+(n+2)!+
::;gGZ :;;n
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and
b b b 1 b
0< —— < B, < L= : =
n+1 P n+1+(n+1)2+ n+l | _ 1 n
n+1
a(neéen) a n < a 1 1 1
—— — €=y < — - - — ...
n n+1 n+1 n+1 (n+4+1)32
a 1 «— 1
S 1—
n+1< n—l—lkzg(n—i-l)k)
a 1 1 a 1
= — 1- : = — |1-—=)<0
n+1 n+l 1 n+1 ( n)
n+1

This means for sufficiently large even n, that nlae™! is a bit smaller
than the integer agy and nlbe is a bit larger than the integer [y, hence
they cannot be equal.

9. Let p < g be two primes, b € N, and G a group with p?¢® elements.
Show that:

(a) If there is no normal g—Sylow subgroup in G, then (p, q) = (2, 3),
and there is a non trivial homomorphism from G to Sy.

(b) G is always solvable.

Reason: Group Theory.

Solution:

(a) The number of g—Sylow subgroups in G is a divisor of p* and
congruent 1 modulo ¢. If there is no normal ¢—Sylow subgroup,
then a single one is excluded and there are p or p? many of them.
However, p many of them is also excluded, because otherwise we
had ¢ |p — 1 which is not possible for ¢ > p. There are thus p?
many ¢—Sylow subgroups in G and p?> =1 mod ¢. Hence p + ¢Z
is a zero of 2> — 1 € F,[z]. This polynomial has two zeros: +1.
However, p Z 1 mod ¢ since ¢t p — 1, and p = —1 mod ¢, i.e.
0O<p+1=m-q<gq. This means £k = 1 and p + 1 = ¢ which is
only possible for the primes (p,q) = (2, 3).

There are 4 = p? 3—Sylow subgroups in this case on which G
operates transitive via conjugation. If we number them, we get
a group homomorphism ¢ : G — S; whose image operates
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transitive on {1, 2, 3,4}. Now 4 divides the cardinality of the orbits
by the orbit-stabilizer theorem, so {1} C im(y) is a proper subset
and ¢ is non trivial.

(b) If G has a normal g—Sylow subgroup N, then it is a g—group of
index p* and G/N is a p—group. Since p,q are both primes, N
and G/N are both solvable and G is solvable, too. If G has no
normal ¢—Sylow subgroup, we define N := ker(y) < G with the
homomorphism from the previous part. Since 4 ||G/N| = |im(p)|,
the kernel N has to be a 3—group, which is solvable. But im(p) =
G/N is a subgroup of the solvable group Sy, hence itself solvable.
Thus N and G/N are again solvable and therewith G.

10. Let f(z) = 22° — 6x + 6 € Z[z]. In which of the following rings is f
irreducible and why?

(a) Zlx]

(b) (S7'Z)[z] with S = {2"|n € Ny}
(c) Qlz]

(d) Rlz]

(e) Clz]

Reason: Ring Theory.

Solution: (a) f(z) = 2-(z° — 3z —3). Both factors are non units, since
the units in Z[x] are {£1}, i.e. f is reducible.

(c) 2 is a unit in this case, so it’s sufficient to consider g(z) = x5—3z—3.
By Eisenstein’s criterion with the prime p = 3, we find that g is irre-
ducible over Q[x] and so is f.

(b) It’s again sufficient to consider g(z) = z° — 3z — 3. Assume g = pq
over S™'Z. This factorization is also valid in Q[z] D (S™'Z)[z]. But g
is irreducible over Q, so one of the factors is of degree 0, say p. This
means p € S~'Z and p divides each coefficient of g, especially the lead-
ing coefficient 1, which means p is a unit in S™'Z and f is irreducible.

(d) deg f > 1 and odd, i.e. lim,, o f(z) = —oco and lim, o f(z) =
+00. Thus f has a zero by the mean value theorem and f is reducible.

(e) deg f > 1 so f is reducible by the fundamental theorem of algebra.

11. (HS-1) Given a set A of 32 pairwise distinct, positive integers less than
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12.

112. Decide right or wrong:

(a) There is a number which occurs at least five times among the
differences between two numbers of A.

(b) There is a number which occurs at least six times among the
differences between two numbers of A.

Hint: A difference in this context is always positive, and only counted
once between any two numbers of A.

Reason: Combinatorics.

A\ 32-31
2) 2
ered. All of them are pairwise distinct, positive integers less than 112.
If there was at most four occurrences of a certain difference, then we
had with 4 - 111 < 496 a deficit of 52 possible differences. This proves
the first part to be true.

Solution: There are = 496 differences to be consid-

The same argument doesn’t work for six occurrences, so we need a
closer look. Let the elements of A be ordered as

1<a<ay<...<as; <asy <112.

If the values among all differences would occur at most five times, then
this is particularly true for the values {1,2,3,4,5,6} among the 31
differences d,, = a,+1 — a, . So there is at least 31 —5-6 = 1 difference
with d,, > 7. Thus

di+...+d31>5-1+5-24+...+5-6+7=5-21+7=112
On the other hand we have
a32:a1+d1+d2+...+d312a1+112>112

which is a contradiction. This means that we must have at least 6 equal
differences among the numbers of A.

(HS-2) The harmonic numbers are

n

1 1 1 1
H"'ZZ§:1+§+§+'“+5’ (n € N)

k=1
We define

"1 1 1 1
T, := — = [ Ep—
;kﬂg mirm s m T T

n
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13.

Show that T, < 2 for all n € N.
Reason: No Induction necessary.

Solution: It is 0 < H,_; < Hj, for any k > 1. Hence

1
Lk MMy 1
k-H? = Hy-H, Hy - Hiq Hy  Hj
and so
"1 " 1 1 1 1 1
T,=1 <1 —— | = —_————=2—-—— <2
i 2 k- HI% * ; (Hk—l Hk) H, H, H,

(HS-3) We have a four sided pyramid with summit S and a quadratic

base A, B,C, D. Let A, B', C', D' be four points on the edges AS, BS,CS, DS,
resp. with positive distances a, b, ¢, d from S, resp. Show that A’, B, C’, D’

are coplanar if and only if
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Reason: Geometry.

Solution: Without loss of generality we assume that AS = BS =
CS = DS = 1. For the perpendiculars A’F’, AF from A, A’ onto the
plane B, C, S resp., we know that A'F”’ || AF and get from the intercept
theorem A'F’ : AF = A’S : AS = a. For the volumes of the pyramids
A'BCS and ABC'S we thus have

V(A'BCS) : V(ABCS) =a
and accordingly
V(A'B'CS):V(ABCS)=b
V(A'B'C'S): V(AB'CS) =c.
Hence
V(A'B'C'S) : V(ABCS) = abc
and similarly
V(A'D'C'S): V(ADCS) =
V(A'B'D'S) : V(ABDS) =
V(C'B'D'S) : V(CBDS) = c¢bd

a
a

The four points A’, B', C’, D’ are coplanar if and only if V(A’B'C'D’) =
0. This is equivalent to
V(ABC'S)+V(ADC'S)=V(A'B'D'S)+V(C'B'D'S) (x)

because the difference of both sides of the equation is exactly V(A'B'C'D").
All areas of the triangles ABC, ABD, ADC, C BD of the square ABC D
have the same value, so V(ABCS) = V(ABDS) = V(ADCS) =
V(CBDS) and equation (x) is equivalent to

1 1 1 1
abc + adc = abd + cbd <—= — + — = — + —
d b ¢ «a

Another way to solve the problem is by coordinates. We can choose a
coordinate system such that A, B, C, S have the coordinates

A= (=t,—t,h), B=(t,—t,h), C = (t,t,h), D = (—t,t,h), S = (0,0,0)

for suitable ¢, h > 0. This means with the same assumption about the
normed edges of the pyramid

A" = (—at,—at,ah), B" = (bt,—bt,bh), C' = (ct, ct,ch), D' = (—dt,dt,dh)
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Being coplanar is equivalent to the fact that

1 —at —at ah

1 bt —=bt bh| B
det L o o bl = 4t*h(bed — acd + abd — abc) = 0

1 —dt dt dh

14. (HS-4) Let f(n) =[2y/n] — [v/n =1+ +/n+1] for n € N. Determine
all values of n such that f(n) =1 and all n such that f(n) = 0.

If re Rwith s <r <s+1then [r] =|r| =s.
Reason: Cases.

Solution: We have f(1) =[2] = [0+ /2] =2—1=1 and for n > 2

h < 4n
An® —4dn+1 < 4n® — 4 < 4n?

2n—1<2vVn?2 —1<2n
2
4n—1<<\/n—1—|—\/n—|—1) < 4n

Assume there is an integer g such that vdn—1 < g < vVn—1+
Vn+1, then 4n —1 < > < (Vn—1+vn+ 1)2 < 4n which is not
possible. Therefore [v/n—1++vn+1]=[v4n—1] and

fln) =[Vin] = [Vin—1] ()
If n = m? is a square number, then v/4n = 2m € N and

2 < 2v/4n
4n—2m+1§4n—1
Van — 1< v4n —1 < V4n
[VAn —1]=Vin —1=[Vin] -1
hence f(n) =1 by (x).

If n is not a square number, then there is no integer g such that 4dn—1 <
g* < 4n or /4n —1 < g < v/4n, which means [v4n | = [V4n — 1]
and f(n) = 0.

We have shown that among all positive integers n

e exactly all positive square numbers fulfill f(n) =1, and
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e all positive non square numbers fulfill f(n) = 0.

15. (HS-5) Determine all pairs of non-negative integers (m,n) such that
m _5n =7,

Reason: Modular Arithmetic.

Solution: Among the numbers 2™ for integers 0 < m < 5 are exactly
the numbers 22 and 2° of the required form 5"+ 7 with an integer n > 0,

namel
' 2 -50=2" -5 =7,

We will show that there are no other solutions than (3,0), (5, 2).

Assume there were solutions (m,n) with n > 0,m > 6 such that
2™ = 5" + 7. Then 26 = 64| (5" + 7) and 5" = 57 mod 64. Possi-
ble remainders are periodically

| n JO[1]2][3[4]5[6]7][8]
15" mod 64| 1 |5[25]61[49[53] 9 |45]33]
| n [...]9]10][11]12[13]14[15] 16|
(5" mod 64 ...|37[57[29[17]21[41[13] 1 |

so n = 16a + 10 for some a € N .

Let’s consider now the possible remainders modulo 17 which also have
a periodicity of 16. Here we find

[ w [o[i[2[3[4[5[6[7[s]
| 5" mod17 [ 1 [5]8]6]13][14]2[10][16]
(5" +7 mod 17 8 [12|15[13|3[4[9]0][6 ...
| n |...]9[10]11[12]13][14]15[16]...
| 5" mod17 [...[12]9[11]4[3[15]7[1]...
[5"4+7 mod17[...[2]16] 1 [11]10] 5 [14] 8 |

In order for 2™ = 5" 4+ 7 mod 17 to hold, the remainders must be the
same. For the left hand side we get the remainders

| m Jo[1][2]3][4]5]6]7[8]...
(12" mod 17 1]2[4[8]16[15]13[9]1]...

with periodicity 8, which all occurred as remainders of 5" + 7. We
already know that n = 16a+10, so only the entries for n = 10, 26,42, ...
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are relevant. Thus 2" =5"4+7 =16 mod 17 and m = 8b+ 4 for some
b € Ny . This means particularly that m, n are even, say m = 2¢,n = 2d.

oM =92 =4°=1°=1 mod 3
P+ 7=52%4+7=25"4+7=1+1=2 mod3

which cannot be simultaneously the case.

98



