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The shortest path between two truths in the real domain
passes through the complex domain.

— J. Hadamard

1 Introduction

This chapter is a review of standard material from a first module on complex analysis. Many
proofs are not included here. For further reading, see any standard text on complex analysis or
the theory of complex functions (of one variable).
Complex numbers were first introduced to make sense of the solution to certain polynomial
equations such as
P +2+1=0. (1)

The standard formula for the roots of a quadratic equation gives
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Are we forced to discard this expression as meaningless because there is no real number whose
square is —37 It turns out that if we augment the real numbers with just one extra number,
Euler’s “imaginary number” i, which satisfies i> = —1, then we can make sense of the solutions
to a great many problems such as this. Moreover, many theorems seem more natural when
stated in terms of complex numbers.

The use of complex numbers can be justified in the first instance as a powerful mathematical
trick for the solution of many “real” problems. For example, the evaluation of a large class of real
integrals is most easily done by imbedding the problem in the complex plane. The mathematician
J. Hadamard once said “the shortest path between two truths in the real domain passes through
the complex domain.” Also, in electromagnetism it is computationally convenient to consider the
electric and magnetic fields to be the real and imaginary parts of a single complex vector field.



More fundamentally, complex numbers appear in quantum mechanics through the Schrédinger
equation, )
A
ot 2m
which is arguably the most important equation in all of modern physics.
One theme that will run through this module is that the important functions that appear
in applications are usually “special” from the point of view of complex analysis, regardless of
whether the original problem is in the real or complex domain.
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2 Complex numbers

Informally, the starting point for the theory of complex numbers is the introduction of a “num-
ber”, 4, such that i> = —1. The set of all complex numbers consists of all sums of real numbers
and real multiples of 7. More formally, we have the following.

Definition 1 A complex number is an ordered set of real numbers (x,y). The space of all
complex numbers is denoted by C and has the following operations defined on it.
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Note that complex numbers of the form (z,0) satisfy (z1,0) + (22,0) = (21 + z2,0) and
(z1,0)(x2,0) = (z122,0). This allows us to identify the complex number (z,0) with the real
number z. In doing so, since the complex number i := (0, 1) satisfies i> = (—1,0), we must
identify i with the real number —1. Every complex number (z,y) can then be written as
(2,0) 4+ (0,1)(y,0) and identified with the expression

z=x+1y.

We call x the real part of z and y the imaginary part of z. Although we will discard the vector
notation of definition 1 as a formal trick to convince ourselves that complex numbers exist (in
as much as real numbers exist), it is often useful to think of complex numbers as vectors in R2.
It is sometimes convenient to represent a complex in terms of polar coordinates r and 6,
where £ = rcosf and y = rsinf. The non-negative number r is called the modulus of z and is
denoted by |z| = /22 + y2. The angle 6 is called the argument of z and is denoted by arg z.
The argument of z is only defined up to the addition of integer multiples of 27. In order to get a
unique value it is sometimes convenient to restrict the argument to lie in the range —m < 0 < 7.
This restricted argument is called the principal argument and is written Argz. The modulus
stisfies the so-called triangle inequality |21 + 22| < |21| 4+ |22| for any complex numbers z; and z2.
Writing the complex number z in Cartesian and polar coordinates, we have

z=x+iy =r(cosf + isinf) = re?,

where we have used Euler’s formula
10

e"” = cosf + isinf. (2)

For the time being, Euler’s formula can be taken to be a definition of the exponential of a pure
imaginary number. This definition will be motivated later in this chapter.
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Complex analysis involves the study of complex functions which in turn requires us to de-
scribe a number of special classes of subsets of the complex plane. For any zg € C and r > 0, the
set D(zp,7):={z € C : |z — 29| < r} is the set of all points that lie inside the circle centred at
zp with radius r in the complex plane. This set is called the open disc centred at zg with radius
r. A neighbourhood of a point 2 is any open disc centred at zy (we usually think of » > 0 as
small in this case.) Similarly, D(zg,r) :={z € C : |z — z9| < r} is called the closed disc.

A subset U C C is said to be open if for each z € U there is a positive number r such that
D(z,7) CU. A subset V C C is said to be closed if C\ V is open. The only subsets of C that
are both open and closed are the empty set () and C. A region is an open connected subset of
the plane.

3 Analytic functions

In this section we define the derivative of a function f : C — C in an analogous manner to
the way in which the derivative of a real function is defined, namely as the limit of a difference
quotient. To this end we begin with a definition of limit.

Definition 2 Let f: Q — C be defined in a neighbourhood of z = zg. The complex number 1 is
called the limit of f as z approaches zy if, given € > 0 there exists § > 0 such that

|f(2) =] <e whenever 0< |z— z| <.

In this case we write lim = [.
Z—Z20
Note € and ¢ are necessarily real. The function f need not be defined at z = zy in order for this
limit to exist.
Now we are in a position to define the derivative of a complex function.

Definition 3 Let f : Q@ — C, where Q is a domain in C. The function f is said to be
differentiable at z € Q) if the limit

lim
h—0

fz+1) = (2)
5 (3)

exists. This limit is called the derivative of f at z and is denoted by f'(z).

The derivative for complex differentiable functions satifies the same product, quotient, and
chain rules as the derivative for real differentiable functions. In particular, it follows that if
f(z) = 2", then f'(2) = nz""1.

The differentiability of f can be expressed simply in terms of the partial derivatives of the
real and imaginary parts of f. Let z = x + iy and f(z) = u(z,y) + iv(x,y), where x, y, u, and
v are real. Assuming f is differentiable at zp = x¢ + iyo, we will now evaluate the limit in (3)
along two different paths in the complex plane. First we take the limit along the real axis. If h
is restricted to have real values then

f(Z+ h) - f(Z) _ U(.f—i—h,y) — u(xuy> +ZU(.’IJ+h,y) — U(l’,y)

h h h

Taking the limit h — 0 gives




Now we will evaluate the limit in (3) along the imaginary axis. To this end, we write h = ik,
where k is real, which gives

fl+h) — f(z) _v(@y+k)—vlzy  wzy+k)—uzy)
k

h k
Taking the limit as h = ik — 0 gives
(r,y) Ou(z,y)
/ _ YY) )

Comparing the real and imaginary parts of the two expressions for f’(z) given in equations (4)
and (5) gives the so-called Cauchy-Riemann equations
ou_ov ou_ o "
ox Oy’ Oy ox’
We have proved the following

Theorem 4 Let f(z) = u(z,y) + iv(z,y) be continuous in some neigbourhood of z. If f is
differentiable at z then u and v satisfy the Cauchy-Riemann equations (6) at z. Furthermore,
1/(2) is given by equation (4) (or equivalently equation 5).

We have shown that the Cauchy-Riemann equations are necessary for f to be differentiable
at a point. It can be shown that they are also sufficient, provided v and v are sufficiently smooth.

Theorem 5 Let f(z) = u(z,y) + iv(z,y), 2 = = + iy, where u, v, and their first partial
derivatives are continuous at (xg,y0). Then f is differentiable at zo = xo + iyo if and only if u
and v satisfy the Cauchy-Riemann equations (6) at (xo,yo).

Proof: The main idea here is to use the linear approximations of the real functions u and wv.
Let h = a +ib. Then

f(z0+ h) = f(20)

[u(zo + a,yo + b) — u(zo, yo)] + i [v(zo + @, yo + b) — v(z0, Yo)]

= [um ($0, yo)a + uy((lZo, yo)b + (51a + 521)] + 7 [’Um(x(), yo)a + ’Uy(.fv(), yo)b + 53@ + 54()] s
where 0; — 0, j = 1,2,3,4, as (a,b) — (0,0). Since the Cauchy-Riemann equations (6) at
satisfied at (xg,yo), we have
f(z0+h) — f(20) = (a+ ib) [uz (w0, yo) + vz (0, y0)] + €10 + €2b, (7)

where €1, €9 — 0 as (a,b) — (0,0). The result follows on dividing equation (7) by h = a+ib and
taking the limit A — 0, while noting that |a/h| <1 and |b/h| < 1.

Exercise 6 Verify that the Cauchy-Riemann equations hold for all z € C for the function
f(z) =22

If f is differentiable in some neighbourood of z, then f is said to be analytic at z. Let U be
any subset of C. The function f is said to be analytic on U if f is analytic at every point of
U. A function is continuous on any domain on which it is analytic. A function that is analytic
throughout the complex plane is called an entire function.

Exercise 7 Show that f(z) = |z|? is only differentiable at 0 and is analytic nowhere.

Exercise 8 Show that f(z) := e*(cosy + isiny), where z = x + iy, is analytic for all z € C.
Furthermore, show that f satisfies the initial value problem f'(z) = f(z), f(0) = 1. This
motivates the definition f(z) = exp z for all complex z, which gives Euler’s formula (2).

of

Note that the Cauchy-Riemann equations (6) can be written compactly as == = 0.

0z
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4 Integration

Let v be a curve in the complex plane given by z(t) = x(t) + iy(t), where  and y are smooth
real functions of the real variable ¢ in the interval t; < t < t5. We define the integral of f along

7y by N ]
F()dz = | f)Zat,
| s (%

t1

where the second integral is understood to mean the integral of the real part of the integrand
plus ¢ multiplied by the integral of the imaginary part. In terms of line integrals, this becomes

/f(z)dz:/{(udm—vdy)+i(vdaz+udy)}.

We will use the symbol “ %77 to denote the integral around a closed curve . Unless otherwise
stated, we will assume that ~ is traced in the positive (i.e. anti-clockwise) direction.

Theorem 9 (The Cauchy-Goursat Theorem) Let f be analytic at all points interior to and on
a closed curve v. Then

ff(@dz 0.

Partial Proof: We will give Cauchy’s proof which requires the further assumption that f’ is
continuous. Goursat provided a proof without this assumption. The proof uses Green’s Theorem
which says that if P(z,y) and Q(z,y), together with their first partial derivatives with respect
to x and y, are continuous then

ji(deJery) = //R (gﬁf — ‘?f;) dz dy.

Applying this result to the real and imaginary parts of ¢ fdz and using the Cauchy-Riemann
equation proves the theorem.
dz
j{ — = 2mi,
y 2

Theorem 11 (Cauchy’s integral formula) Let f be analytic on the simple closed curve v and
on its interior. Then

Exercise 10 Show that

where v is any circle centred at 0.

1) = 5 § £ac 0

One remarkable fact about analytic functions is that derivatives of all orders exist throughout
the domain of analyticity. This result follows from Cauchy’s integral formula. Repeated formal
differentiation of equation (11) and shifting the derivative under the integral sign gives equation
(9) below. We justify this result by considering the usual difference quotient for the derivative.

Theorem 12 Let f and v satisfy the conditions of theorem 11. Then

n!
WWz.é«ﬂ%ﬂﬁ (9)

271 —2)



Proof: Assume that equation (9) is true for some n = 0,1, ... Consider the difference

- fe) = 2 f o f - - o &

= (n+1) f - n+2d§+0(h2).
v

Theorem 13 (Cauchy’s estimate) Let f be analytic on the closed disc D = {z : |z — 29| < r}.
Then

n!M
|7 (20)] < ==, (10)

where M := max |f(z)].

z€D
Proof: From equation (9), we have

! ! M M
W o | M B ot _n
59N = g G ags| < g 2 =

Theorem 14 (Mazximum Modulus Theorem) Let f be analytic in a domain D. If f has a maz-
imum in D then f is a constant. It follows that any non-constant analytic function on some
closed region D achieves its maximum on the boundary 0D and satisfies

£ (z0)| < sup [f(2)],

z€0D

for all zg € D.
Theorem 15 (Liouville’s Theorem) Any bounded entire function is a constant.

Proof: Let M = sup,cc |f(2)|. Since f is entire, it follows from equation (10) with n = 1 that

)=

for all z € C and all » > 0. Since r can be arbitrarily large, f(z) =0 for all z € C. So fis a
constant.

Corollary 16 (The Fundamental Theorem of Algebra) Every non-constant polynomial has at
least one zero in the complex plane.

Proof: Suppose that p is a non-constant polynomial with no zeros. Then the entire function f
defined by f(z) := 1/p(z) is bounded since f(z) — 0 as z — oo. Hence f (and therefore p) is a
constant by Liouville’s Theorem.

Exercise 17 Show that there is no entire function f such that f(z) =271 + O0(272) as z — 0
(in all directions).



5 Convergence of sequences and series in the complex domain

A sequence is a mapping from the set of integers greater than some given integer ng to the
complex numbers, n — a,. We represent the sequence as (a,). Without loss of generality, we
can take ng = 1.

Definition 18 The sequence (a,) is said to converge to the limit I if, given € > 0 there exists
N € N such that
lap, — 1| <€ forall n>N.

o0

Definition 19 The series Zan is said to converge to the limit (or sum) s if the limit of the
n=1

sequence of partial sums s, = a1 + as + - -+ + a,, converges to s. That is, if, given € > 0 there

exists N € N such that
|sp, —s| <e forall n>N.

oo
Theorem 20 If the series Z an converges then a, — 0.

n=1

n
Proof: Let s, = Z a; and s = lim s,. Then a, = s, — 5,1 — s —5=0.
n—oo
j=1
oo
The converse of this theorem is not true. We cannot conclude from a,, — 0 alone that Z an

n=1
[

converges. In particular, the harmonic series Z — diverges but a, =1/n — 0.
n

n=1

Theorem 21 Let (ay,) and (Ay) be two sequences of real numbers such that 0 < a, < A,,
n=1,2,... If Y Ay, converges then ) ay converges.

[e.@] oo
Corollary 22 If the series Z lan| converges then the series Zan converges. In this case the

n=1 n=1
oo

series Zan 1s said to converge absolutely.

n=1

Theorem 23 (The nth oot test) Let (ay) be a sequence of positive (real) numbers. Let
R :=limsup a/™.

n—oo
o0
1. If R < 1 then the series Z Gp, CONVETGES.
n=1

(0.9)
2. If R > 1 then the series Z ap, diverges. (This includes the case in which R = 00.)

n=1

Note that this theorem says nothing about the convergence of a series for which R = 1.

Theorem 24 (The ratio test) Let (ay,) be a sequence of positive (real) numbers. Let

. . Gp+1
A= lim inf and p:= limsup ntl
n—oo  dn n—oo  Qn

an+1




[e.9]
1. If u < 1 then the series Zan converges.

n=1

o
2. If A > 1 then the series Zan diverges. (This includes the case in which A = 00.)

n=1

)
. ) n
Exercise 25 Does the series E on converge?

n=1

6 Power series
A series of the form

o
Z an(z — 20)",
n=0

where zg and the a,’s are complex constants and z is a complex variable, is called a power series
in z with centre zy and coeflicients a,,.

Theorem 26 For any power series
(0.9}
Zan(z—zo)", (11)
n=0

exactly one of the following statements is true.
1. The series converges absolutely at z = zy and diverges for all other values of z.

2. There exists a finite positive number R such that the series converges absolutely whenever
|z| < R and diverges whenever |z| > R.

3. The series converges absolutely for all finite z.

The number R is called the radius of convergence of the series. In we say R = 0 in case 1 and
R = o0 in case 3.

Example 27 From the identity
1-2"=1—-2)14z2+22+--- 42",

n=12,..., it follows that

n—1
, 1-2"
Z 2 = z # 1.
; 1—-2
J=0
It follows that the geometric series converges in the unit disc:

o

1
Zzn = 1_ 2] <1,
n=0

and diverges for |z| > 1. So the radius of convergence is 1.




The radius of convergence is given by R = 1/«, where

o = limsup |a, |'/".
n—oo

If @« =0, then R = co. Furthermore,

R = lim

n—oo

an+41

if this limit exists.

Exercise 28 For each of the following series, find the radius of convergence.
©  n 0 n 00 e n
z (z+2) 9 (z—1)
(a) 227“ (b) ZT? (c) Znnzn’ (d) ZW
n=0 n=0 n=0 n=0 ’
Theorem 29 Let 2 be any open subset of C. A function f : Q — C is analytic on Q if and
only if at each point z € Q, f(2) is the sum of a power series with nonzero radius of convergence.
We see that convergent power series can be used to define an analytic function on the the
interior of its domain of convergence. This provides a straightforward procedure for extending
classical functions of a real variable to the complex domain. In particular, it motivates the

following definition which agrees with the standard definitions when z is real.

Definition 30 The following definitions are for all complex z.

(o)
z
expz = Z—,
n!
(o @]
(_1)k22k
cosz = 27,

— (2k)!
[e.e]
) - (_1)k22k+1
sinz = kZ:O TV
& Z2k
coshz := Z(Qk)!’
k=0
o 2k+1
sinhz := e ——
e kZ:O(%Jrl)!

Exercise 31 Show that Fuler’s formula
expiz =cosz +isinz
1s true for all z € C.

The following thoerem says that the sum of a convergent power series is an analytic function.

Theorem 32 If the series (11) has radius of convergence R > 0, then
oo
f(z) = Zan(z —20)"
n=0

9



is analytic in the open ball of radius R centred at zy. Furthermore, for all positive integers k,
the k™ derivative of f is given by the convergent series

oo
F®)(2) = Zn(n —1)---(n—k+Dan(z —2)" 7%, |z — 20| < R.
n=0
. . . . . 1 (n)
The coefficients in the power series expansion of f are given by a, = —‘f (20)-
n!
Conversely, we have

Theorem 33 (Taylor series) Let f be analytic in the disc |z — zo| < r for some r > 0. Then

n

. fn)
7o =S L g o szl < (12)
n=0 :

The series (12) is called the Taylor series for f about z = zg. The Taylor series for f about 0 is
called the Maclaurin series of f.

Proof: For fixed z € B(zp,7), there is a number r such that |z — 29| < p < r. Let v be the
circle with centre zg and radius p. From Cauchy’s integral formula we have

16)= 5 § 2

1 1 1 1 zZ— 20

(-2 ([(-2)—(2—2) (—2l-w YT

Now

Recall that
1 wn+1

——=1ltwtw+- -+ :
1—w 1—w

o S R S S G )
1) = g P IO e o e e e |

Using equation (9), we have

’ ’ ()
£ = f0) + L gy L0 g L ey,
where : s o
(=20 n
m= g f e
Let M = max.e |f(2)]. Then
|Rn‘§’2_z0|n+l.2ﬂ_' M _ M’Z—ZO| <’Z—Z0’)n.
2w (p—lz—2p"  p—lz—2/\ p

Since |z — 29| < p, R — 0 as n — oo.

Exercise 34 Find the Maclaurin series of f(z) = 2% cos\/z. (Hint: do NOT use theorem 33).
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7 Isolated Singularities

A Laurent series is a natural extension of a power series that includes negative powers of the
expansion variable. Such series represent functions that are analytic on annuli.

Theorem 35 Any function f that is analytic on the annulus 0 < r; < |z — zg| < r2 < 00 has a
unique Laurent series expansion,

where

1 ©
o = %7{ (G

and vy is any circle |z—zo| = r such that r1 < r < ry. Furthermore the series converges uniformly
to f(z) on the annulus.

In the above, the coefficient a_; is called the residue of f at zg.

Definition 36 A complex-valued function f is said to have an isolated singularity at z = zg if
there exists € > 0 such that f is analytic for all z such that 0 < |z — 29| < € but f is not analytic
at z = zp.

Definition 37 Let f have an isolated singularity at z = zo with Laurent series

[e.9]

f(z) = Z an(z — 20)".

n=—oo

1. If an, =0 for all n < 0, then f has a removable singularity at z = 2.

2. If there exists a positive integer m such that a_,, # 0 but a_, = 0 for all m > m, then f
has a pole of order m at z = z.

3. If there is no positive integer m such that a_, = 0 for all n > m, then f has an
essential singularity at z = 2.

In case 1, the singularity at z = 2y can be removed by extending the definition of f to a function

f which is analytic in a neighbourhood of z = zy given by

< {ao z = 20,

TR =f2) 24 2.

Throughout this module, we will therefore remove any removable singularity and treat it as a
regular (i.e. analytic) point.

Exercise 38 For each of the following functions, classify the point z =0 as a remowvable singu-
larity (which we treat as a reqular point), a pole, or an essential singularity.

(a) z lsinz, (b) zsin(z71), (c) z %sinz..

Theorem 39 (The Residue Theorem) Let 7y be a closed contour on which a function f is an-

alytic. Let f be analytic on the interior of v except for a finite number of points z1,29,...,2n.
Then
1 n
mﬁf(z)dz = ZTja
7j=1
where r; is the residue of f at zj, j =1,...,n.

11



Corollary 40 Let Q) be a domain bounded by a Jordan curve . Suppose that f is meromorphic
in Q and analytic on . If Z;(Q) and Pr(2) are the number of zeros and poles respectively of f
in Q (counting multiplicities) then

L [ fl(z), B
mﬁf(z)dz_zf(g) Py(Q).

Theorem 41 (Picard’s Theorem) Let f have an isolated essential singularity at z = a. Then
for any complex number ¢ € C with at most one possible exception, the equation f(z) = ¢ has
infinitely many solutions in any neighbourhood of z = a.

8 Singularities at infinity

For many purposes we wish to consider the point “z = c0” to be like any other point in the
complex plane. The complex plane can be mapped to a sphere without one point by stereographic
projection.

Definition 42 The function f(z) is said to have a regular point, a pole, an essential singularity,
or a branch point at infinity if f(1/z) has the corresponding property at z = 0.

z z

Example 43 The function f(z) = 2711 has a simple zero at infinity, since f(1/z) = 72
z z

has a simple zero at z = 0.

Example 44 The function f(z) = exp(z) has an essential singularity at infinity since f(1/z) = exp(1/z)
has an essential singularity at z = 0.

9 Branch points

Consider the function f(z) := /2. That is, f(z) satisfies [f(2)]? = z. Let us “fix a branch” of f
by requiring that f(1) = 1. This definition agrees with the usual definition for \/x, where z is
a real number.

As defined, f can still have one of two values at any point in the complex plane except z = 0
and z = 1. At each point we would like to choose a value to make f as smooth as possible. If we
were to write down the Taylor series expansion of the real-valued function y/z about the point
x = 1 and then replace the real variable x with the complex variable z, we would have a power
series that converges on the disc |z — 1| < 1 to a function whose square is z. So this gives us
the unique determination of f that is analytic on this disc. Since f is analytic on the disc, we
can find its power series about any other point z; in the open disc and that series will converge
on a disc centred at z; with radius |z1| (since z = 0 is the only singularity). By continuing
this process we get a unique determination of f along any curve starting from z = 1. However,
something strange happens when we analytically continue f around the singularity at z = 0 and
back to z = 1.

Let us consider the behaviour of f on the unit circle. Any point on the unit circle is given
by z = ¢, where # = 0 corresponds to z = 1. At any point on the circle, f(z) = \/z must be
either €/2 or —e'/2. For § = 0, we have f(e®) = 1 = ¢"%/2, Since f must be a continuous
function of 6, it follows that we must take f(e'?) = e¥0/2
So originally we had f(1) = 1 but now, after looping once around the circle, we return to find
that f(1) = /™ = —1. Hence, although at every point of the complex plane, we can choose two
determinations of f such that f is analytic in a disc centred at the point, we cannot glue these

. However, as § — 27, we have z — 1.

12



patches together to get a determination of f that is analytic on the entire complex plane with
only the origin removed. The singularity at z = 0 is called a branch point of f.

There are two commonly used approaches of avoiding this multi-valued behaviour of branched
functions such as y/z. The first is to introduce a branch cut, which means that we restrict the
domain of f in such a way that we cannot loop around the origin. For example, we could
delete the negative real axis and only define f for z = re?, where » > 0 and —7 < 6 < 7 by
f(re®®) = \/re®/2. In this approach, the negative real axis is called a branch cut.

The other standard approach is to extend the domain of f from the complex plane to some-
thing called a Riemann surface. Imagine taking two copies of the cut complex plane described
above. On one copy of the plane, we define f (rew) = \/?eie/ 2 and on the other copy we define
f(re?) = —/re??/2. Now take the top of the branch cut of one of the planes and glue it to the
bottom of the branch cut on the second plane. Do a similar “gluing” along the two remaining
sides of the branch cuts (warning: you will need to work in more than three space dimensions
to do this). Note that 0 (and oo if we think in terms of the complex sphere) are the same on
both planes. In this way you have constructed a surface (called a Riemann surface) on which f
is single-valued and analytic everywhere except 0 and oco.

/dz
logz = [ —,
v 2

where 7y is any path in C\ {0} from 1 to z, is branched at 0 and co. It follows that

Example 45 The logarithm defined by

log(re) = logr + 6.

It follows that log z naturally lives on a Riemann surface with infinitely sheets. At each point
z € C\ {0}, two determinations of log z differ by an integer multiple of 2mi.

10 The Gamma function

The gamma function is defined by
o0
[(z) := / e tt* L, R(z) > 0. (13)
0
Exercise 46 Use integration by parts to show that I'(z+1) = 2I'(z). Show that for any positive
integer n, I'(n+ 1) = nl.

Note that T' can be extended to R(z) < 0 using I'(2) = z7I'(z + 1). T is single-valued
throughout the complex plane. It is analytic everywhere except where z is a non-positive integer,

in which case I' has a simple pole.
For R(u), R(v) > 0, the integral

1
B(u,v) ::/0 =t -yt

where the path of integration is along the real axis, is known as the beta integral. On replacing
t with 1 —t, it is straightforward to show that B(u,v) = B(v, u). The beta integral has a simple
expression in terms of the I' function.

Theorem 47 For R(u),R(v) > 0,

1 1%
Blu,v) ;:/0 t“‘l(l—t)”_ldt:m. (14)
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Proof: We will give the proof in the case for which R(u),®(v) > 1/2. Consider

/ / —stgh—Lr=1 gg dt.

Converting to “polar coordinates” s = 22 = (rcos0)?, t = y*> = (rsin6)?, gives

I'(w)I'(v) / / e (rcos )2 L (rsin0)* L r dr df
w/2
= / e p2utr)— 1d7“/ cos?* 19 sin®~1 6 do.
0 0

Setting u = 2 and v = cos? § in the last expression gives

I(u+v)B(p, v).

11 Summary

Key words, phrases and concepts

1. Absolute convergence

2. Analytic function

3. Beta integral

4. Branch point

5. Cauchy’s integral formula
6. Cauchy-Riemann equations
7. Essential singularity

8. Gamma function

9. Liouville’s Theorem
10. Pole of order m
11. Removable singularity
12. Residue
13. Simple pole, simple zero

14. Zero of order m

Exercises
1. Write each of the following in the form x + y.

() 3530
(b) (14707,

(¢) (1++/34)? (Hint: use polar form).
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10.

11.

12.

13.

. Use the Cauchy-Riemann equations to verify that f(z) = z

. Use the Cauchy integral formula to evaluate /

3 is analytic (i.e. differentiable)

for all complex z.

. For each of the following functions, classify the point z = 0 as a regular point, a pole, an

essential singularity, or a branch point.

() SR0VEL

z 1—e?’

sin(z) 1 () 221_ .

. Find and classify all singularities of the following functions on the complex sphere (i.e.,

including the point at infinity).

COS( 2 22
@ @ 4y oD, (@ en (@ 22

241 z—1"

. Show that every rational function has either a regular point or a pole at infinity.

. Let f(z) = cos(29). Calculate f@4(0) and f(2°)(0).

Recall that a level set of a function f of two (real) variables (z,y) has the form
{(z,y) : f(z,y) = C}, for some constant C.

Let z = x + iy. Show that the level sets of |exp(1/z)| and arg (exp(1/z)) are circles and
straight lines through the origin. Plot some of these level curves on a diagram and explain
how it illustrates Picard’s theorem 41.

. Consider the (branched) function f(z) = z!/3. Suppose we (locally) choose a branch such

that f(1) = 1. If we analytically continue f along the circle |z| = 1 in a anti-clockwise
direction, what value will we obtain for f when we return to z = 17 What value do we
get if we trace the circle in the clockwise direction?

exp 2

c (22 —25)(22 - 3)

dz where C is the circle

|z| = 4 traversed in the clockwise direction.

Show that the gamma function I' has a non-isolated singularity at infinity.

. 1
/ et dt:F<1+>,
0 (6%

Show that

where R(a) > 0.

Show that - )
/ e 2t lgy — QF(“ +v)
0

and

P 1
cos“'77 6 sin 0do = §B(u, v),
0

where R(u), R(v) > 1/2. [Hint: in the last integral, use the substitution v = cos?6.]

Let f be an entire function and suppose that |f(z)/2"| is bounded for large z, where n is
a positive integer. Show that f is a polynomial.
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