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Examinator: Rikard Bogvad 2023/11/27

e No calculators, books, or notes allowed.

e There are six problems in total, printed on both sides of the
page.

e Fach problem is worth 5 points; total 30, grade E attained at
15. Show your approach in detail, and state relevant theorems.
Partial credit is possible.

e For a question with multiple parts, you can earn credit for part
(b) without solving (a). You may use results from the earlier
parts to solve the next.

1. [5 points] For A € R, let
fA) = / exp(—7a? + 2midr)dz.

Show that
FN) = f(0) - exp(=mA?).

Solution. We integrate the function

9(2) = exp(—m2?)

over a rectangular contour with one side from —R to R, where R — oo.
We choose a rectangle of height A (or —\), either above or below the
real axis. We may assume A # 0, since if A = 0, what we are asked to
show is simply f(0) = f(0).

Given A # 0, let C' be the contour made of four straight segments
oriented from —R to R, then R to R — i\ to —R — i\ to —R. This lies
above or below the real axis depending on the sign of A.

Since ¢ is holomorphic in the whole plane z € C, it is holomorphic
inside and on the contour for all values of R. By Cauchy’s theorem,

/Cg(z)dz = 0.

We parametrize the base by —R < x < R. The opposite side can be
parametrized by z = z — ¢\ with the same range —R < x < R. We
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Ficure 1. Contour for task 1 (drawn in the case A > 0).

have
g(z —i)) = exp(—7(z — i\)?) = exp(—72? + 2miz)) exp(7T\?)

There is also a sign change from the orientation of the contour. These
two horizontal sides contribute

R R
/ exp(—72?)dzx —/ exp(—7x? + 2midzr) exp(mA?)dx
-R -R
= f(0) = f(N) exp(nX®) (R — o)
The vertical sides are negligible as R — oo. We can parametrize them
by z = R+ iy and z = —R + iy. The range is either 0 < y < |A| or
|A| <y <0, depending on the sign of A. In any case, these segments
each have length |A|. To bound g, observe that
g(£R +iy) = exp(—(£R + iy)?) = exp(—R* + y*) exp(F2mi Ry)
SO
|g(£R + iy)| < exp(—R* + \?).
It follows that

‘/ o| < 2\ exp(~R? +X) = 0
vertical sides

as R — oo, for any given value of A fixed in advance. The factor 2
arises because there are two vertical sides estimated the same way.
Going back to Cauchy’s theorem, as R — 0o, the integral becomes

0= / —I—/ — f(0) = f(\) exp(7A?) + 0.
horizontal vertical
Since exp(mA?) # 0, we may divide and obtain

FA) = f(0) - exp(=mA%).
U

Remark: if it helps, there is no loss of generality in assuming A > 0.
One can change variables z — —z in the integral to show that

f(=A) =)

so it is enough to consider only one of the possible signs of \.



2. [5 points| Evaluate

SlIl 7T’ZUZ
——dwdz

where |z| =1 and |w| =1 refer to the unit circle in each variable, with
the usual orientation (anticlockwise).

Solution. The final answer is

/ / sin(mw?) —— Y dwdz = 27°.
lz|=1 J |w|=1 1 —2zw

By Cauchy’s integral formula, applied to sin(mwz) as a function of
w, we have

sin(rwz) —1 sin(rwz) -1 . 1
N T = — | 2 = —— .9 .
/ 12wz " " 22 ) w— 1/(2z) ST sin(m2 Qz)
Alternatively, the same conclusion can be drawn from the residue the-
orem. Either way

. 1 .
/de = —2misin(n/2) = kY

1 — 2wz 2z z
The integral over z is then

/—dz = —7i - 2mi = 27°.

The final step [27'dz = 2mi can be justified by Cauchy’s integral
formula again, or by the residue theorem, or by direct evaluation. [

3. [5 points] Determine all the Laurent series of

2
f(z) = 22+1

with center zg = 7.

Solution. There are two Laurent series, one of them convergent for
|z —i| < 2 and the other convergent for |z —i| > 2. For |z —i| < 2, we
have

and for |z —i| > 2,
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These series can be obtained either by partial fractions, or by factoring.
In either approach, one writes

L 1
z+i 24 z—i
and expands in a geometric series
1 o

——=1-q+@+.. . = —1)"q".
5 q q+q > (=D

n=0

The geometric series converges for |g| < 1. If [z — 7] < 2, then we take
q = % and expand as follows:

1 1 1 1 — L2\
= > ()
20+ 2 —1 21 1—1—7 21 21

n=0

If |z — i| > 2, then we take ¢ = 2= instead:

o0

1 1 1 1 2i \n
- mE ()
2i+z—i z—i 142 z—z'z;( P

n—

So far, we have a series expansion of z%ﬂ Some algebra is needed to

turn it into a series for f. A direct approach is to write

2 2
VA Sl P S

Then we can simply multiply the series for Z%ﬂ by 2. If |z —i] < 2,
then the result is

f(Z): S5 2—i

We can simplify this using
—1
— =1
i
and shifting the sum to start from (z —7)~!. That is
1 1 /—1\n
F&) =G0 g () i

2 1
n=0

_ Z aninfl(z . i)nfl
n=0



and we index the sum by m = n — 1 instead of n, with 27" =
That gives the series as claimed for this case:

o0 (e 9] 1

fe) =Y et — i = Y §<%>m(z—i)m.

m=—1 m=—1
In the other case, we instead have
2 1 1

f(z) = p—i z—i 1—1—%
:2(z—¢)2i(_1)“(22_ii)n

The series goes from (z —7)~2 downward, with infinitely many negative
powers, so we change from n to m = —n — 2. That gives

&) =2 3 (= im(=2)
We can simplify by writing
f2)=2(=20) Y (z—)"(=20)"

and then '
o(—2i) 2= 271, (=2i)" = (;—Zl>m — (%)m

As claimed,

f(Z)Z—% ; (%)m(z—i)m.

Partial fraction. Another approach is to write f as a partial frac-

tion:
o= H - )

t\z—1 z+1
1 1

We can then substitute the series for ;. The other term ;= only

adjusts the terms of order (z —4)~! in the series.
If |z —i] < 2, then
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This agrees with the other method. The summands for m > 0 are the
same, and the summand m = —1 above appears in this approach from
the other term ﬁ in the partial fraction.

The other case |z —i| > 2 involves some cancellation to make the
series start from (z — i)72, despite the term (z — i)' in the partial
fraction. We have

1 1 1 1
&= v g
1 1 nd 2 \n
=z =z =) ;(—1)"(2 - Z)
where the terms in (z — )~ cancel. Using again —1 = i leaves
F6) = iz = i) (20— )
n=1
We can let m = —n — 1 and write the final answer as
2 :
fe=3 —5(3) -

U
4. [5 points: 3 points for (a), 2 points for (b)]
(a) Determine the image of the unit disk {z € C ; |z| < 1} under

Z+1
1z+1

Z =

(b) Let D be the domain
{zeC; [zl <13\ - 1,0]

that is, the unit disk with a segment of the real axis removed.
Find a conformal mapping from D onto the upper half-plane
{w e C; Im(w) > 0}.

[Hint: compose the mapping from (a) with other transforma-
tions such as w — w?, /w, etc.]

Solution.



0 = ’
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FIGURE 2. Task 4(a): the transformation takes the unit
disk to the upper half-plane.

Mobius transformations take circles to circles. First we com-
pute the images of three points on the unit circle — the unique
circle through those points must be the boundary of the im-
age domain. The image might lie either “inside” or “outside”
this boundary, so we check one more point from the interior.
Alternatively, one can figure it out from the fact that Mobius
transformations preserve orientation.

Let us take 1, ¢, and —1 as boundary points (—i is more than
enough, but we’ll check that one too as an alternative).

-
Loy 20
7+ 1

. 21
1= — =00

0
—1+1
—1+1

—1 = 0.

-1 =-1

From any three of these, we see that the image circle is the real
axis. Going around the unit circle from —1 to —i to 1, the unit
disk is to the left. The image domain must therefore also lie to
the left when going from —1 to 0 to 1. It follows that the image
is the upper half-plane {w € C ; Im(w) > 0} rather than the
lower half-plane.

It would also suffice to observe that

0+

O — — =
i0+1

i

which lies in the upper half-plane.

We take a square root (the principal one) to map the domain
to a semicircle. Using the Mobius transformation from (a), we
can map the semicircle to a quadrant. Finally, squaring maps
the quadrant to the upper half-plane as required.



It is useful to note that the transformation from (a) can be
written as
Z+1 1 2+
iz+1 i z—i
Checking 0, ¢, —i and 1 from the boundary of the semicircle,
we find that z — z—fz takes them to

00— —1, 1 — 00, 11, —i 0.

This gives the second quadrant (the points z + iy where z < 0,
y > 0). The factor 1/i from w = 1/i-(z+1)/(z — i) rotates this
back to the first quadrant. Squaring takes the first quadrant to
the upper half-plane.

O
2 21:\/2 ZQZZ_tZ: ZgZZQ/i 24:Z§

5. [5 points]
Determine the number of solutions to 2° — z 4+ 1 = 0 with |z| < 2.
Solution. There are 5 solutions in the given disk.

Let

f(z)=2"—2+1
We use Rouché’s theorem to compare f to
g(z) = 2°.
Their difference satisfies
1f(z) =g(2)| = -2+ 1 <1+
We claim
£ (2) = 9(2)] <lg(2)]

We estimate f — g as above, and write |g(z)| = |2]°. It is enough to
show

1+ 2] < |2)°
which indeed holds true on the circle |z| = 2 because 1 +2 < 2°. [



6. [5 points: 1 point for (a), 2 points for (b), 2 points for (c)]
Suppose f is holomorphic inside and on the circle where |z| = 1. As-
sume f(0) # 0 and f(t) # 0 for all ¢ on the circle |t| = 1.

(a) Why does f have only a finite number of zeros inside the disk
|z] < 17

(b) Show that, if aq, ..., a, are the zeros of f inside the disk counted
with multiplicity, then the function

f(2)
[Tioi(z —ax)
is a harmonic function in the unit disk.
(This function’s values at z = ay,...,a, are determined by
continuity.)
(¢) Deduce that

log

n 1 27 )
log /(0] = Y log ox| + 5= [ log#(e") a0
k=1

Solution.

(a) There are only finitely many zeros in a bounded region because,
by the identity theorem, zeros of an analytic function cannot
accumulate. We assume f(0) # 0, so it cannot be that f is
identically 0.

(b) Inside the logarithm, f(z)<]][,(z—ax) is holomorphic and non-
zero because azy,...,a, are all the zeros of f. Therefore there
is a holomorphic logarithm, whose real part is the function in
question. The real part of a holomorphic function is harmonic.

(c) We apply the mean value property to the harmonic function
from part (b). Its value at 0 must be the average over the unit

f(e)

circle:
1 2
= — log | =——F—7"—
I1:(0 — ax) 2 /0 [1.(e" — ax)
Rearranging the logs using log(p/q) = log(p) — log(q) (for real
P, q) gives

1 2 ] 1 n 2 ]
o8 /O3 og au| = 5= [ om (e at=5- 3 [ omfe et
k k=1

This is the desired formula, with one extra sum at the end. We
claim that

f(0)

log dt

27
/ log |e" — ag|dt =0
0



for each k.
To prove the claim, since |¢!| = 1, we can write
log [e" — ay| = log |1 — aze™™|
We may take conjugates since |w| = |[w| for any w, so
log e — ag| = log |1 — @ge”| = Re(log(1 — @zz)),

on the unit circle where z = e. The function log |1 — ayz| is
harmonic in the unit disk |z| < 1, because it is the real part of
a holomorphic function log(1l — @z) in that domain. We have
1 —ayz # 0 in the disk because |ax| < 1, so that z = 1/a; would
make |z| > 1. Therefore, by the mean value property, the value
of this harmonic function at z = 0 is equal to its average around
the circle:

1 2T )
O:log(l):log]l—a—k.m:%/ log |1 — age™|dt
0

This proves the claim. U

Other solutions

Alternatively, one could show the integral is 0 by applying
Cauchy’s formula (or Cauchy’s theorem) for holomorphic func-
tions instead of the mean value property for harmonic functions.
Either way, the point is that |a;x| < 1 so that one can define a
holomorphic logarithm log(1 — @zz). We could also integrate
term by term in the power series

log(1 —u) = —u —u?/2 — ...
That gives

2 o0 2
log(1 — ape ")dt = — —am/ e "mdt =0
T it == Lt

where the exponentials for m # 0 all integrate to 0 by period-
icity. Taking the real part shows once again that [log e —
ag|dt = 0 as claimed.

O



