12. Numerical series

Numerical series: definition and examples

Definition of a numerical series \3.1OA/11:35 (05:39) \

Recall how the finite sum of terms is written using the summation sym-

bol >

Zak:al—l—ag—i—---—l—an.
k=1
If the symbol oo is indicated in the notation of the sum instead of the
finite number n, then this notation can be considered as a formal notation of
the sum of an infinite number of terms (such a construction is called a formal

sum):

o0
Zak:a1+a2+---+ak+...
k=1
The expression 22021 ay, is called a numerical series, and the value ay is
called a common term of the series. Thus, the series of numbers Y~ ay, is
the formal sum of all elements of the sequence {ay} (the elements are taken
in ascending order of their indices).
Under additional conditions, a specific numerical value (called the sum of

a series) can be associated with a numerical series. Consider the finite sum
n

Sn = Z ap.
k=1

This sum is called the partial sum of the series > ;- ay; it exists for any
number n € R. Thus, we get a sequence of partial sums {S),}.

If there exists a finite limit S of the sequence {S,} as n — oo, then
the numerical series Y, | a is called convergent and the limit S is called the
sum of this numerical series. If the series converges, then its notation S oo ag
usually means the value of its sum, i. e., the limit S (just as the notation of
an improper integral means the limit value of usual proper integrals):



https://www.youtube.com/watch?v=RuNzgI_hUCk&t=11m35s

If the sequence of partial sums {5} has no limit or has an infinite limit,
then the series >~ ay is called divergent; in this case, the sum of the series
is not defined (as well as the value of the divergent improper integral).

We emphasize that, in any case, the notation Y~ a; can be considered
as a formal sum of an infinite number of terms, regardless of whether this
formal notation corresponds to some numerical value or not.

As a summation parameter, the symbols ¢ and j are often used along with
the symbol k.

The initial value of the summation parameter does not have to be 1. Series
with a summation parameter starting with 0 are often considered. Obviously,
if the series ) ;” | aj, converges, then the series )/~ a; also converges for
any ng € N.

Example of a numerical series: the sum
of the elements of a geometric progression \3. 10A/17:14 (10:21) \

Let ¢ # 0 be an arbitrary real number. Consider a series with the common
term ¢~ b4t o

-~ +
qu:1+q+q2+---+qk+--- /2"'}/1-“‘/

—

This series is the formal sum of all terms of the geometric progression 0[/

with 1 as the first term and ¢ as the ratio.
Recall the formula for the sum of the initial terms of such a geometri@

progression (provided that ¢ i 1): o w=o = i /,j_/___.« {
S _ Z q @

1—q . =4 Lj" %“-CVJ _{.(.(1/

In this case, S denotes the sum of (n + 1 1n1t13’f terms M e geometric
progression. It is clear that if ¢ = 1, then Sn =n+1.

If |q| < 1, then lim,, o S, = 1%9_. If |g| > 1, then the limit of the sequence
{S,} as n — oo is either infinite or (for ¢ = —1) does not exist (since, for
q = —1, the sequence {¢"} has the form {1,—1,1,—1,...} and therefore the
sequence {S,} is equal to {1,0,1,0,...}).

So, if |g] > 1, then the series >~ ¢" diverges, and if |¢| < 1, then the

1

series Y o0, q" converges and its sum is gt

| ‘
E qkzl—v |C]|<1,C]§é0‘{
L —q
k=0

This formula is called the formula of the sum of an infinitely decreasing

geometric progression.

{


https://www.youtube.com/watch?v=RuNzgI_hUCk&t=17m14s
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Cauchy criterion for the convergence of a numerical [&.— Al< £
( Serles and a>necessary condition for its convergence

£ 2V GG, |22

V»"G'Eauchy criterion for the convergence
of a numerical series \3.1OA/27:35 (07:57) \

THEOREM (CAUCHY CRITERION FOR THE CONVERGENCE OF A NU-
MERICAL SERIES).
The series >~ a converges if and only if the following condition is sat-

isfied: N .
Ve>0 INeN VYm>N VpeN ‘Z ak(<g. (1)

= f— k=m+1
PROOF. Cp—.— = l o +4l<£'
Let S, =Y p_;x be a partial sum of the initial series. A series converges
if and only if the sequence of partial sums {5, } is convepgeént.
the Cauchy criterion

Ve>0 dNeN V — S| < e.

If we put my = m, mo = m + pNQr sopfe p € N, then the last condition
can be rewritten in the following form:

Let us transform the difference/S,,, — Sy, takig into account the formula

for partial sums:

m-+p m-+p
Sm+p—Sm = Z ap = Z aj. .
k = k=m+1
Substituting the/obtained expygession for the difference S,,1, — Sy into

condition (2), we obtain conditton \).

So, we have shown thap/Condition\(1) is necessary and sufficient for the
convergence of the sequefice {5, }, and the convergence of this sequence takes
place if and only if the initial series converges. []

A necessary condition for the convergence
of a numerical series 3.10A/35:32 (04:58)

COROLLARY (A NECESSARY CONDITION FOR THE CONVERGENCE
OF A NUMERICAL SERIES).
If the series 22021 aj. converges, then its common term a; approaches zero:



https://www.youtube.com/watch?v=RuNzgI_hUCk&t=27m35s
https://www.youtube.com/watch?v=RuNzgI_hUCk&t=35m32s
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REMARKS.

_ 1. This condition means that if the common term of a series does not

'W approach 0, then the series is not convergent. Thus, it makes it easy to prove
the divergence of many series. However, it should be emphasized that this
condition is not a sufficient condition for convergence: from the fact that
the common term of a series approaches 0, it does not follow that the series
converges (we will give the corresponding examples later).

@)A similar condition for improper integrals over a semi-infinite inter-
val, generally speaking, does not hold. There exist conditionally convergent
improper integrals of the form fa+oo f(z)dx for which the integrand f(z)
does not approach zero as * — 4o00. An example of such an integral is
ffLOO sin e’ dx. It is easy to prove the convergence of this integral by changing
the variable ¢ = €, since, as a result of this changing, the integral will take
the form f:oo St d¢. At the same time, if the function f(z) is non-negative
and non-increasing on the interval [a, +00), then the convergence of the inte-
gral fjoo f(z) dz implies that lim,_,, . f(x) = 0 (this fact follows from the
integral convergence test considered in the next chapter).

PROOF.

Since the initial series converges, condition (1) of the Cauchy criterion
for the convergence of a numerical series is fulfilled for it. We put p = 1
in this condition (this can be done, since it is allowed to take any p € N

in condition (1)):
m+1

Ve>0 INeN VYm>N ‘Z ak‘<s. (3)
k=m+1

Since Zzgrll 11 @k = Gy, the last inequality takes the form [a,,.1| < €.
Thus, condition (3) coincides with the definition (in the language e-N) of
a convergent sequence {ay} in the case when its limit is 0. [J

Absolutely convergent numerical series and arithmetic
properties of convergent numerical series

Absolutely convergent
numerical series 3.10A/40:30 (01:44), |3.10B/00:00 (03:09)

DEFINITION.
The series >~ aj absolutely converges if the series Y - | |ag| converges.



https://www.youtube.com/watch?v=RuNzgI_hUCk&t=40m30s
https://www.youtube.com/watch?v=PcIYNHo15_Y&t=00m01s
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THEOREM (ON THE CONVERGENCE OF AN ABSOLUTELY CONVERGENT
NUMERICAL SERIES).

If the series absolutely converges, then it is convergent.

PROOF.

Let the series > -, a; absolutely converge. This means that the series
> ey |ak| converges.
Thegre, by virtue of the necessary part of the Cauchy criterion for the

convergdnee pf a numerical series, condition (1) is satisfied:
m-+p

WY
Ve>0 INeEN VYm>N VpeN > |u|<e

va — k=m+l

The sum > ;"7 |ag| can be estimated from below using the following
absolute value property (which is a generalization of the triangle inequality
for the case of the sum of n terms):

m—+p
S alz Y ml £E
’_k:‘_qzj_l_,_.km+1

Since the right-hand side of the last inequality is bounded from above by ¢,
the same estimate holds for the left-hand side of the inequality:

5 e K %‘(w/’l

This mequahty coinci condition ( ) of the Cauchy criterion for
the convergence of the numerical series ), a;. Therefore, by virtue of
a sufficient part of the Cauchy criterion, this series converges. []

Arithmetic properties
of convergent numerical series 3.10B/03:09 (08:19)

THEOREM (ON ARITHMETIC PROPERTIES OF CONVERGENT NUMERI-
CAL SERIES).

Let > o~ ar and > ;- by be convergent series with sums S, and Sy, re-
spectively. Leta, f € R,

Then the series Y - (aay + Bby) also converges and its sum is a.S, + 55,

Thus, for convergent series, the same arithmetic transformations can be

used as for finite sums:
o0

Z(Ozak—l—ﬁbk Z k—{—ﬁzbk (4)
k=1

k=1 k=1



https://www.youtube.com/watch?v=PcIYNHo15_Y&t=03m09s

In addition, if the initial series converge absolutely, then the series
> oo (cay + Bby) also converges absolutely.

PROOF.

Let us introduce partial sums:

n n n

Sh=ar, Sp=) b, Sp=Y (aa+Bb).
k=1 k=1 k=1 AS o
Obviously, for these finite sums, the equality holds:

n

Sp =Y (aay, + Bby) —aZak+BZbk—aS’ +55”

/
= =1 =1 k=1

Since, by condition, lim, .. S/, = S, lim, oS! = S,, we obtain, by
arithmetic properties of the limit of a sequence, that the limit S,, as n — oo
exists and is equal to aS, + £.5,. Thus, we simultaneously proved the con-
vergence of the series Y, (avay, + Sby) and formula (4).

rov AbSOITITC CONVEIgeIce Of THe Seriey, » ., (@ay + pby) in the
case when the initial serigs absolutely converge, we use the Cauchy criterion.

For a = § = 0, the statement is obvious; fherefore, we will assume that
la] + 5] # 0. Let us chooss\the value &> 0. For absolutely convergent
initial series, by virtue of the Cawchy c¢riterion, the following conditions are
satisfied:

€
AN, €N Vm >N lay] < ————,
af + 8]
£
dNoeN Vm >Ny VpeN br| < :
ol + 3]
If we put N = max { Ny, No \ tkén the following estimate will be true for
any m > N and p € N:
m-+p
Z lag + |ag| + |B] - [br])
k=m+1
m—+p c c
= |af |ak| +15 Wl < Bl i =€
Py o181 Tl 18

So, we have proved that, for ghe\eries >, |aay, + Bby|, condition (1) of
the Cauchy criterion is fulfilled/ Therefore, this series converges, which means
that the series > - (aay, + Bby) converges absolutely. O]
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