1 Normed spaces

Definition (Norm over a vector space). Let x be an R or C-vector space. A map ||-|| : X — R is called
a norm over X if

1. Vae F:Vz e X : |az| = o]z
2. Yo,y € X : o+l < llo] + ol
3 VeeX :|z]|=0 < z=0x
The ordered pair (X, ||-]|) is called a normed (vector) space.

Ezample. Recall the following norms on C(I,R), where I is a compact set on R, so for example, a < b
real, and I = [a,b]. We have the definition

C(I,R):={f:1— R: f continuous}

equipped with pointwise addition and scaling, making C'(I,R) into an R-vector space. We then define
the norms for some f € C(I,R):

b
. 1flh :=/ ()]t

b 3
= ( [ uawpr dt)
* [l = sup f(2)
tel
Definition. Let (X, ||-||) be a normed space. We induce the metric d : X x X — R as follows

d(z,y) = [l -y

Furthermore, from Analysis we already know how convergence works with respect to this metric by
analyzing the metric space (X, d).

Definition. Let (X, ||| ) and (Y,||-||y-) be normed vector spaces. We say that a map f : X — Y is
continuous if for all x € X we have that

lim f(t) = f(z)

t—a
Equivalently,

1£(8) = F@)] =30
Lemma. ||| is continuous (with respect to standard norm on R).

Proof. Let x € X, e > 0. Let y € X and suppose ||z — y|| < e. We observe that
Hzll =1yl < llz -yl <e
hence ||-|| is continuous at x, hence ||-|| is continuous. O
Definition. Let (z,) be a sequence in (X, ||-||). We call such a sequence Cauchy if
Ve>0:3IN eN* :Vn,m > N: |z, — x| <e
Theorem. Let X =RP, p € N*. Then every Cauchy sequence converges.

Definition. We say that a normed space (X, ||-||) is complete or Banach if for all sequences (x,) in
X we have
(z,,) Cauchy <= (x,) converges



Theorem. Let I be a compact set in R (with respect to the standard topology Og). Then C(I,R) is
Banach.

Definition.

Iy := {(mn) sequence in R

e}
E T converges

k=1
Lo(I,R) := {f T — R‘ /I(f(t))2 dt Converges}

Claim. Both of these spaces are Banach (at least when defined properly using Lesbegue integrals).



Definition. Let X be a real or complex vector space. A map (-,-) : X x X — C is called an inner
product over X if:

o Vz,y € X : (z,y) = (y, )
o Yae F:Vx,y,z€ X : (ax+ 2,y) = alz,y) + (2,y)
o Vz e X\ {0x}:{(zx,z) >0

We furthermore induce the map |[|-|| : X — R such that
x = A/ {x,x)
Lemma. For all xz,y € X and x L y we have that
lz +ylI” = Nl + lyll”

Lemma.
[(z, 9)] < [l=l[lyll

Lemma. The inner product is continuous in the first argument.

Proof. Let z,y € X, let z,, — z be a sequence in X. Observe that

[{zn,9) = (2,90 = [(zn = 2,9)| <lzn = 2[llyl = 0

Hence
(Zn, ) = (2, 9)
O

Claim. For all x,y € X there exists uniquely ay,v € X for some a € F such thatv L y and x = ay+v.
Proof. e Case 1: y =0, this is trivial

e Case 2: y # 0, observe that

(r—ay,y) =0 < (z,y) —aly,y) =0

‘T7
R y2>
Iyl
O
Theorem. Let X be an inner product space. Let x,y € X. Then
e Ify#0x then
: 2 2 zy)l?
minlz — ay|” = ||z[|” — >
o€ 1yl
e The Cauchy-Schwarz inequality
e The triangle inequality.
Proof. Let & := T‘?;ﬁé) Observe that
2 ~ N
[z — ayl]” = [lz — ay — (e — @)y
-2 N
= llz — ayll” + [[(a — &)yl
-2
> [l — ayl
Hence by definition we have the desired result. O



Definition. Let X be a normed space. Let € X. Let V < X be a subspace. We say that some 0 € V
is the best approximation of z if for all v € V we have that

[z =l = [z -2
Theorem. Let X be an inner product space. Let V < X be a subspace. Let x € X. Then
o 0 €V is the unique best approximation of v if and only if t —v € V*
e« If is a best approzimation then ||z — 9||* = ||z||* — ||8]|*. In particular, |3 < |||

Proof. The second property is an easy corollary to the Pythagorean theorem, so we only prove the first
statement. Let us first prove the <= direction. Suppose indeed z — % € V. Observe that for allv € V

o —v|* =z — 0 — v+
12 2
= [lz —[|" + [lv — 9|
12
> |lz — o
Hence indeed ¢ is a best approximation. Consider that if v # ¢ then ||v — 17||2 > 0 so we even have a
strict inequality, which proves the uniqueness.

Now we prove = by contrapositive: suppose x — U ¢ V-, hence there exists v € V such that
(x — v,v) = 0. Observe that

~H2 |<SC*’[7,’U>|2

min|x — 7 — av|| = ||z — 0]|° — 5
agl o]
<12
<z — o]
Hence in such case v is not a best approximation. O

Definition. Let (X, (-)) be an inner product space. X is called a Hilbert space if the induced norm
(that is, ||-]] := 4/(:,-)) on the space constitutes a Banach space, that is, the tuple (X, ||-||) is Banach.

Theorem. Let X be a Hilbert space. Let ey, ... be a (potentially infinite) sequence in X of orthonormal
vectors. Let x € X. Then the following statements are equivalent

e VkEN*: (z,e5) =0 = 2=0x

o = Z(:z:,ek>ek

k=1

oo
2
o llzl® =D e
k=1

Proof. Assume the first statement is true, that is, for all k& € N* we have that (z,e;) = 0 implies that

x = 0x. Define the sequences
n

Ty 1= Z(J;,ek>ek

k=1

n
an =Y (@, ex)]?
k=1

Observe that a,, is increasing and bounded above by ||z||?, hence a,, converges to some o € R. Now let



n,m € N* and suppose n > m. Observe that

n 2

Z (x,ep)ex

k=m+1

zn _mez

n

2
D s enexll
k=m+1
n

= > laen)l’

k=m-+1

IA

=, — Qy — 0 (because a, is Cauchy)

Hence xz,, is Cauchy, and because of the assumption of a Hilbert space, x,, converges to some & € X. Let
k € N*. Consider

(x — Z,ex) = (z,er) — (T, ex)

n

= (x,ex) —nh_>ngo§ (x,e;)(ej,ex)

k)

= <$7ek> - nh—>H<§o< vek>

= (z,er) — (x,ex) =0

Hence by assumption £ — & = Ox, hence xz = 7.
The second property trivially implies the third, and the third property implies that if the inner products
are 0 then |[z]|° =0 = ||z =0 = z = 0x. O



2 Complex numbers and signals

Recall the complete factorization theorems:

Theorem. Let f: C — C be a polynomial of degree at most n € N. Suppose that f is not constant.
Then there exists a zg € C such that f(zo) = 0.

Theorem. Let f: C — C be a polynomial of degree at most n € N. Then there exist ¢,z1,...2z, € R
such that for all z € C' we have

f)=c]](z =2
k=1

Proof. By induction. The base case is trivial. Let f now be a polynomial of degree at most n and
suppose we know that for any other polynomial g of degree n — 1 we can find a factorization as above.
Observe that if the polynomial is constant the proof is also trivial, so we exclude this case. Then there
exists a z, € C that is a root of f. We define a new polynomial, j(h) := f(z, + h). Observe that
j(0) = f(z,) = 0. But j is also a polynomial (there is a hidden induction here), hence we know that
there exist aq,...,a, € C such that for all h € C we have

j(h) =aih+...a,h" = h(a; + ... +a,h" 1)

=:g(h)

Then g is a polynomial of degree at most n — 1, hence we find ¢, z1,...,2,-1 € C that factorize g.
Furthermore observe that

f(2) = flzn + (2 = 20))
=j(z — zp)
= (Z_Zn) 'g(z_zn)

n—1
=(z—2zy)c H(z - z1)
k=1

:cH(z—zk)

k=1

Which completes the proof. O

Definition. Alongside the definition of differentiability over general normed spaces or limits within
metric spaces, we take the convention in this course to define the following.

Let f: D C R — C be a function, D open / of more than one point. Let 2 € D. If the following limit
exists, we call it the derivative of f at x at well and we say that f is then there also differentiable

i 10 = @)

t—x t—x
Remark. One can evaluate and make the observation that
()= Re f)(t) +i- (Im f)'(t)

Definition. Let f : [a,b] — C be a function and suppose that Re f and Im f are integrable. Then we
also say that f is integrable and define

b b b
/ £(t) dt ;:/ (Ref)(t)dt—i—i/ (Im f)(¢) dt

Definition. Let f : R — C be a function. f is called periodic if there exists C' > 0 such that for all
x € R we have f(z + C) = f(z).



Definition. Let A >0, w € R, ¢ € R. A function f: R — R given by
f(t) := Acos(wt + ¢)

is called a real harmonic signal. We say that A is the amplitude,  is the (angular) frequency, and
¢ is the initial phase.

Definition. Let C' € C, w € R. A function f : R — C given by
f(t) = Cexp(iwt)

is called a complex harmonic signal. We say that |C| is the amplitude, arg(C) is the initial phase,
and w is the (angular) frequency.

Remark. Observe that harmonic signals are periodic. We can see this in the complex case and then prove
a similar statement in the real case. Observe that

exp(iwt) = cos(wt) + i sin(wt)

But then also
exp(i(wt + 2m)) = cos(wt + 2m) + i sin(wt + 27)

Hence if we have a complex harmonic f we have that f(t) = f(t + 2Z).
A similar observation in this regard is that the sum of harmonics with the same frequency is a harmonic
with that frequency.

Definition. We define the following standard ‘signals’ as maps R — C
e For some a > 0, the rectangular pulse

ift e [-5,5]

otherwise

1
Rect,(t) == { 0

e For some a > 0, the triangular pulse

1- e
Triang, (1) 1= 4 L @ L€ [
0 otherwise
e The step function
1 ift>0
1(t):=q3 ift=0
0 ift<O

¢ The sinc function "
sin(t .
=2 ift#£0
sinc(t) := r i
1 otherwise

sin(t))

(the continuous extension of ¢ — ==



3 Delta function and convolutions

We have seen rectangular pulses. One way to define them is as such: for n € N*, defineamap R, : R — R

given by
. {n if —L<t< L
=

0 otherwise

Clearly, we are dealing with a rectangle of width % and height n, so

/R Rn(t)dt =

for all n € N*. Clearly, for all ¢t # 0, R,,(t) converges to 0 as n — oo, however, at zero, R, (t) diverges
to oo as n — oo. Despite this, we make the very dangerous assertion that such a limit does exist,
heuristically making a new function ¢ : R — R ‘defined by’

5(t) ;= lim R,(t)

n—oo

Now, even though this function does not converge uniformly at all to any type of regular function, we
again make the assumption that it is okay to interchange limits, as such:

/ 5(t) dt = / lim Ry(f)dt = lim [ Ro(t)dt =1
R R"L—}OO

n—oo R

Let f : R — R be a continuous function. Observe that for all ¢ # 0 we have 6(¢t) = 0, hence for all
b,t € R we have that

fF)(t —b) = f(b)o(t - b)

This gives us the interesting result that

/f 5(t—b)d /m_ _
Aﬂmwﬁ=ﬂ®

Now, we would like to observe what happens if we let @ € R\ {0} and consider for some ¢ € R, d(at).
Well, going back to the limit definition,

|
A
=
=

In particular,

Lo

lim R,(at) = lim Rﬂa\rﬂ( )= la]

n—oo n—oo |al

Furthermore observe that for some ¢ € R
t 0 ift<0
d¢ = =1(¢t
JRGL {1iﬂ>0 ()

Ezample. Consider |- |: R — R. We can write for all ¢t € R

t] = t(1(t) — 1(=1))

So in a way (cry) 1’ = 6.

Then
[ 1(8) = 1(t) = (=) + £(3(t) + (1))
=1(t) — L(=t) +t(5(t) — 6(t))
=1(t) — 1(—t) = sgn(¢)

This was already known for ¢ # 0.



Definition. Let f,g: R — R be improperly integrable functions. If it exists, we define a new function
f*xg:R — R given by
(Feot)= [ 7€)

Claim. For all convolvable functions f,g, fxg=g=x* f.
Proof. Let t € R. Observe that

whi = [ T GOt &) de

—0o0

- / gl - () de

~ [ r@ste-gas

= (fxg)(t)



4 Fourier theory

Remark. The upshot of this section is that, given a signal f : R — C such that f is T' € R periodic, then
there exists a sequence (fx)rez in C such that for (almost) every ¢ € R, we have that

0 3 e (a20)

k=—o00

Definition. Let f : R — C be a T-periodic signal, T" € R. We define a quantity called the fundamental

frequency of f, wy, by
_ 2m

T
Theorem. Let T > 0. Let (ex)rez be a sequence in L2([0,T];C) defined by

wo

ex :R—C

er(t) := exp(iwokt)
Then (ex,) is complete and orthonormal (w.r.t. the standard inner product on L? spaces).

Proof.  Recall the standard inner product: for two f,g € £2([0,T];C) we have that

T —_—
ahi= | et a

Observe that for some k € Z we have

I — T
lexl® = (e, ex) = T/ exp(iwokt)exp(iwokt) dt = 7= 1
0

Now let j € Z such that j # k. Observe that

1

T
(e, €j) = T/ exp(iwokt)exp(iwgjt) dt
0

1 T
=7 / exp(iwgkt) exp(—iwgjt) dt
0

1 /7
= —/ exp(iwg(k — j)t) dt
T Jo

_ 1exp(iwo(k—5)t) |
T  iwe(k—7) 0

_ lexp(i2n(k—j)) -1

T iwo(k — 7)

=0

e Completeness will be omitted because of the lack of a rigorous proof in the lectures.
O

Corollary. Every T-periodic signal equals its Fourier series (strictly speaking, the corresponding equiv-
alence classes in L? are equal, but the functions are not equal at finitely many points).

Definition. (depending on where you come from, this is a recall). Let (ax)rez be a sequence in C. We
say that the series

o0

> @

k=—o0

converges if there exists an L € C such that

N
L= lim E ar
n—oo
k=—N

10



Theorem. Let f : R — C be a T-periodic signal. Let (fi)rez be its Fourier coefficients, that is,

fre = (f.ex)
Suppose that the following series converges (in R)
> 1l
k=—o0

Then the Fourier series of f converges at all points, and the Fourier series is continuous.

Proof. Let t € R. Clearly,

oo

>

k=—o0

o0

kaXP(ik?tM = > Ifl

k=—oc0

which converges, hence the Fourier series absolutely converges. But if a series of functions converges
absolutely at every point, the series itself converges uniformly to some limit function. Now, the partial
functions are all continuous, hence the limit function is continuous. O

Definition. Let f : R — C be a regulated function, that is, the right and left limits exist at every point.
We define for such function and for every ¢ € R the following numbers

f(tT) = lim f(z) , f(t):= lim f(x)

r—tt Tt

Theorem. Let f : R — C be T-periodic and suppose f is piecewise smooth, that is, there exists a
partition of R such that the function, when restricted to any open interval of the partition, is smooth.
Let f be the Fourier series of f. Lett € R. Then

fE) + f(7)

1)

If additionally f is continuous, then f = f (now finally in the classical sense instead of some arcane

make-believe wishful thinking L sense).

Lemma. Let f: R — C be piecewise smooth on [a,b] for some a < b real numbers. Then
b
lim f(t) expliwt)dt =0

w—r00 a

Proof. Suppose that f is continuously differentiable. Then by parts we find for some w > 0 that

b 1 b
/ f(t) exp(iwt) dt = o <f(t) exp(iwt) — / 1/ (t) exp(iwt) dt)

By the triangle inequality for integrals,

b
/ (1) explicot) dt

b
< i(lf(t)l - [ dt) 0 (w = 0)

If f is not continuously differentiable, we find a partition of [a, b] such that f restricted to open intervals
in the partition is smooth, e.g. also continuously differentiable, and integrable on closed intervals. By
linearity of the integral we have the desired result. O

Remark. Observe that if we have a T-periodic signal f : R — R (real-valued), then the Fourier coefficients
(fx)kez are symmetric in a way, namely that for all k& € Z we have that

foe =T

11



We can see this easily:
fok=(fre—k)

T
= %/0 f(#)exp(—ikwot) dt

1

T
= T/o F(t) exp(ikwot) dt

T
= %/0 f(t) exp(—ikwot) dt
= Jix

Observe that if for some ¢ € R the Fourier series in f converges, then we have that

9] 0 00
Z fr exp(ikwot) = Z fr exp(ikwot) + Z fr exp(ikwot)

k=—o0 k=—o0 k=1

—1 0o
= fo+ Z fr exp(ikwot) + Z fr exp(ikwot)

k=—o00 k=1

= fo+ Z for exp(—ikwot) + Z fr exp(ikwot)
k=1 k=1

=fo+ Z fr exp(ikwot) + Z fr exp(ikwot)
k=1 k=1

= fo+ Z fr exp(ikwot) + fir exp(ikwot)
k=1

= fo+ Y _ Re2fy exp(ikwot)
k=1

= C%O + ; a, cos(kwot) + by, sin(kwot)

where
[ 2Re fk , bk = —2Im fk

Definition. Let f : R — C be a signal. We say that f is an odd signal if f is an odd function, that is,
for all ¢ € R we have

f(=t) =—=f(t)
We say that f is an even signal if for all ¢ € R we have
f(=t) = f(?)

Remark. If f is both even and odd, we have that for all t € R, —f(¢) = f(¢), hence f must be constant
Z€ero.

12



5 Fourier transform

Earlier, we saw how to break up periodic signals into a series of complex harmonics with integer fre-
quencies. We can now extend this idea to all real frequencies, so the analogous idea is to integrate over
R, adding all complex signals ¢t — exp(iwt) for w € R. The coefficient for a certain harmonic should now
be assigned for all w € R, so we have a function f :R—C.

If this exists, f is called the Fourier transform of f: R — C, such that for all £ € R we have

70 = [ Flw)expin) ai

For convenience throughout the next few lectures / chapters, we only look at piecewise smooth signals,
and make the assumption that points of discontinuity are redefined to be the arithmetic mean of the left
and right hand limits, e.g. for all ¢t € R we have

fE) + f(7)

piy ==

5.1 Fourier integral theorem
We first collect some lemma’s to work towards a theorem that states when we can write f as above.

Lemma (Riemann-Lebesgue). Let f : R — C be an absolutely integrable and piecewise smooth signal.
Then

lim
w—>r00

/f(t) exp(—iwt) dt| = 0
R

Proof. We present a proof that differs from the lecture notes. Consider that if f is absolutely integrable
and piecewise smooth, it is continuous at most points. Hence it is a regulated function, which means it
is the uniform limit of step functions.

We now show the result for a sequence of step functions, (f,)nen+ that uniformly converges to f,
fn : R = C. Consider that any f,, can be written as a series of indicator functions on intervals, and
because of uniform convergence and linearity of the integral it suffices to show the result for only such
an indicator.

Well, consider thus when f = z1(, 3, a < b real numbers, z € C arbitrary. Observe that

lim
w—r 00 w—r 00

b
z/ exp(—iwt) dt

/R f(t) exp(—iwt) dt’ = lim

b
= lim =0
w—r 00

1
— —iwt
z— exp(—iwt)

a

Now to complete the proof, recall that there exists for every n € N* a sequence (z]})ren+, 21 € C and a
sequence of intervals (I}})ren-, such that

oo
fo=> #lp
k=1

Then
lim /f t) exp(—iwt dt‘ = lim lim z”/ exp(—iwt) dt
= lim 0=0
n—oo

Lemma. Let f: R — C be an absolutely integrable and piecewise smooth signal. Then

f(0F) + f(07)
2

a— o0

lim [ f(t)asinc(at)dt =7f(0)=m7
R

13



Theorem. Let f: R — C be an absolutely integrable and piecewise smooth signal. Then for allt € R

= %/Rf(w)exp(iwt) dw
:/f(t)exp(fiwt) dt
R

—/f w) exp(iwt) dw = %/R/Rf(s) exp(—iws) exp(iwt) ds dw

:%//f(s)exp(iw(tfs))dsdw

_ hm—// F(s) explic(t — 5)) dw ds

where for all w € R we have

Proof. Let t € R.

z—00 27T
= xli}n;o ﬂ/ f(s exp(zw(t - s)) B ds
= nggo % A f(s)t — exp(iw(t —s)) B ds

5.2 Fourier transform

The functions f and f are related, one can recover the other. Furthermore, a scaled version of the
Fourier transform of f is f. We can then define the Fourier transform itself instead as a map that
maps piecewise smooth functions to piecewise smooth functions. We can define a set C''/2, for example,
as the set of piecewise smooth functions with redefined points of discontinuity as seen before. Then

F:CV2 0

= <w — / f () exp(—iwt) dt)
R
is called the Fourier transform. As we have seen, this map is bijective, where

S—l . 01/2 N 01/2

Fo (t'—> % /]R F(w) expliwt) dw>

Remark. There is some silly notation out there: instead of writing F(f) we write F{f}.

Remark. Suppose f : R — C is differentiable and f, f’ € £', that is, they are absolutely integrable on
R. Then clearly because f’ is absolutely integrable, f’ goes to zero at +oo. Then for t € R

S = [ ) expl—iwt)
= f(¢) exp(—iwt)’_ —|—iw/]Rf(t) exp(—iwt)
= iwF{f}(w)

Remark. Suppose f : R — C is integrable and continuous, let F': R — C be an antiderivative. Suppose
that lim; 4 f(t) = 0. Observe that

S{F}w /F exp(—iwt) dt
= —f(t)a exp(— zwt)’ + % /]R f(t) exp(—iwt) dt
=~ §{/}w) (if w #0)

14



Remark. Recall that for all t € R

exp(it) 4+ exp(—it)

cos(t) := 5

Observe that

517 cos(en)}w) = [ F(8)costunt) exp(—iw) e
— / f(t) exp(iwot) +€Xp(—iw0t)
R

5 exp(—iwt) dt

= /Rf(t) exp(;'wot) exp(—iwt) dt + /Rf(t)eXp(_inot) exp(—iwt) dt

= %/Rf(t) exp(—i(w — wo)t) dt+%/Rf(t) exp(—i(w + wo)t) dt

= LB —wo) + F{Hw +w0)
Several properties of § are:
o Let f,g€ CY? a,bc C. Then §{af +bg} = aF{f} + bF{g}.
¢ BEL =20 ()
o F(f*)=3F{f}(—), where f* denotes the complex conjugate function, given by
F(0) = Re f(t) ~ iTm £(1)

1
la]

¢ §lte flan) =w o SFH (D)

o Foralla e R, §{t— f(t —a)} =w— F{f}(w)exp(—iaw)
o ${fexp(iwo)} = w = F{f}Hw —wo)

L cos(u)}w) = 5(BLFHw — wo) + F{IHw +wo))
C U = w o W),

« F} = §U)

¢ §l o —itf(0) = F(7Y

Ezample. We can use the (inverse) Fourier transform to compute the Gaussian integral, for example.
Consider
fR->R

t — exp(—t?)

Observe that its Fourier transform f is

P — <o(—i _ iy . _ < — 12

flw): /Rf(t)e p(—iwt) dt /Rf(t) cos(wt) dt Z/Rf(t) sin(wt) dt /Re p(—t°) cos(wt) dt
Observe that

flw)=— / texp(—t?) sin(wt) dt
R

‘ 5 /Rexp( t*) cos(wt) dt

1
=3 exp(—t?) sin(wt)

— 00

= *gf(w)

15



Hence there exists z € C such that

Hence

5.3 Transform of convolution

Theorem. Let f,g : R — C be absolutely integrable, piecewise smooth, discontinuities replaced, and
convolvable. Then

S{f * g} =3{/}3{g}
Proof. Let w € R. Observe that

S{f>kg}GU):zjé(f>kg)@)exp(4¢wt)dt
:/R/Rf(T)g(t—T)exp(fiwt)det
:AfﬁﬁﬁHg@—ﬂwﬁw
=Afﬁﬁ@ﬂ@@mbwﬂdr
— 3 Hw)F W)

O

Corollary. Let f,g : R — C be absolutely integrable, piecewise smooth, discontinuities replaced, and
convolvable. Then

fo= 5 (3(}*8lo))

Corollary. Let f : R — C be absolutely integrable, piecewise smooth, discontinuities replaced. Recall the
definition of its energy content:

By = [ Ir)Pa

Suppose that Ey converges (in R). Then

By = 5= [ 15U ) do

16



6 Laplace transform

6.1 Definition

Definition. Let f : R — C be a signal. Let I, : [0,00) — C be a function for some s € C such that
t— f(t)exp(—st). Let
D :={s € C| I, is improperly integrable}

We then define the Laplace transform of f, F: D — C, by

F(s) = /0 T nwdt= [ @) exp(—st) dt

0
We also write: L{f} := F.

Remark. Under this definition, we can recall that if f is a causal signal, that is, it is zero for negative
time (Vt < 0: f(¢) = 0), then its Fourier transform can be related to the Laplace transform by

S{fHw) = L{f}(iw)
Theorem. There exists an o € R such that the set D in the above definition satisfies
{seC|Res>a}CD

or D =@.

Proof. By cases, if D = @ we are done. So now suppose D # & and z € D, so I, is improperly
integrable. Let s € C and suppose Res > Rez, e.g. it is in the above set. We shall show that I is also
improperly integrable. Let F' be an antiderivative of I,. Its limit at infinity equals the improper integral
of I,. Hence, F is bounded on an interval [¢,c0) for some ¢ € R. Redefine / translate F' so it instead is
bounded on [0, 00). Observe that

/0 Is(t)dt:/o f(t) exp(—st) dt

= 000 f(t) exp(—(s — 2)t) exp(—=zt) dt
_ /0 " exp(—(s — 2L (1) dt

= exp(—(s = 2)t)F(t)

+(s—2) /0 " exp(— (s — DF() dt

0

Now the left part converges to some real number and the right side absolutely converges: Let a := s — z,
observe that Rea = Res — Rez > 0.

/0°° exp(—at)F(t)’ dt < /OOO|6XP(_“t)F(t)| dt

o0
< sup |F(t)|/ lexp(— Re at)||exp(—i Im at)| dt
te[0,00) 0

t€[0,00)
oo

= sup |F(t)|/ exp(— Reat) dt
0
1

— sup |F(t)\m exp(— Reat)

te[0,00) 0
= sup |F(t)|=m—
t€[0,00) Rea
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Definition. Let f : R — C be a signal. Let D C C be the region where the Laplace transform of
f exists, like in the definitions above. Then we define the abscissa of convergence of the Laplace
transform of f, « € RU {—o00, 00}, by:

a:=infla eR|{seC|Res>a}C D}

where we use the convention that the infimum of an unbounded set is —oo, and the infimum of an empty
set is co. The existence of such « is thus guaranteed.

Example. Let f = 1. Consider its Laplace transform

L{1}(s) = /OOO exp(—st) dt

o0

exp(—st)
s

which converges only if Res > 0, hence a = 0.

Ezample. Let f : R — R such that f(z) := exp(—2?). Clearly, its Laplace transform exists at s = 0,
where its value is a Gaussian. It also hence exists along the imaginary axis, just being half the Fourier
transform. But its Laplace transform exists even for arbitrarily negative s. Hence, o = —oc.

Theorem. Let f,g: R — C be causal signals that are piecewise smooth. For such choices, the Laplace
transform is injective, that is

L{f} =L{g} = f=y

at least, in the sense that their difference in norm is 0 (equal almost everywhere).

Corollary. The Laplace transform, as a map from £2((0,00); C) onto certain complex analytic functions,
is bijective, that is, in most cases, the Laplace transform is invertible.

6.2 The return of the delta functions

Consider that the delta function obviously in the standard notion does not have a Laplace transform,
because it is not integrable, I suppose. But we can use our black magic voodoo:

L{0}(s) = /0 " 5(t) exp(—st) dt

:/Oooé(t)dtzl

Or for a shifted delta, namely, f : R — R U {oco} given by f(t) := §(t — b) for b € R, then
L{f}(s) = / d(t — b) exp(—st) dt
0

— exp(—sb) /OOO 5(t—b)dt

_ Jexp(—sb) ifb>0
o otherwise

This is all under the assumption that the magical integral of the delta function is continuous, that is,

/ 0(x)dxr = lim O(x)de =1
0

e—0t J_o

18



6.3 Properties

Theorem. Let f,g: R — C be signals. Let o, B € R be the abscissae of convergence of their respective
Laplace transforms. Then the following properties hold:

o Foralla,beC, L{af +bg} =al{f}+bL{g}

« Foralla >0, £{f(a)} = —£47}(2)
o More...

Theorem. Let f : R — C be exponentially bounded and integrable, that is, there exists a € R, C' > 0
such that for all t € R we have |f(t)| < Cexp(at). Let F : C — C be the Laplace transform of f. Then

lim F(s)=0

|s|—o0

Proof. Let s € C and suppose Re s > a. Then

[F(s)| =

/000 f(t) exp(—st) dt
< / |F(t) exp(—st)| dt

<C /0C>O exp((a — Res)t) dt

C |s|—o0
= 0
a—Res -
O

Theorem. Let f : [0,00) — C be exponentially bounded and piecewise smooth. Let F be its Laplace
transform Then
lim sF(s) = lim f(x)

S—00 x—0+

Proof. Let A € [0,00). Let g, : [0, A] = C be a sequence of functions given by

t
gn(t) = f(> exp(—t)
n
Furthermore, let g : [0, A] be its pointwise limit, that is
g(t) == f(0F) exp(~t)

We would like to show that g, converges to g uniformly. Because of uniform continuity on a compact
set of exp, it suffices to show that hy(t) := f(%) converges uniformly to f(0T). But, being defined over
a compact set, it attains a maximum and is hence bounded, which means it converges uniformly.

lim OOf(t) exp(—st)sdt = lim Oof(t> exp(—t) dt
0 s

§—00 0 §—00

= Jgnm I (/OAfC;) exp(—t) dt + /jf(z) exp(—t) dt)

Jiinw(f(0+) — f(0%) exp(—A) + Cexp(—A))
= f(0%)

In the second to last step we assumed that f is bounded by some number, which allows us to conclude it
integrates to C' exp(—A) for some C' € R. Now suppose f is merely exponentially bounded, then there ex-
ists C > 0 and a € R such that for all ¢ € [0, c0) we have |f(t)| < Cexp(at). Hence, g(t) := f(t) exp(—at)
is bounded by C, so g(0) = lims_, 00 $L{g}(5) = lims_00 sL{f exp(—at)}(s) = lims 0o (s—a)L{f}(s) =
limg 00 SL{f}(s).

O
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Ezample. Let I := [° Sint(t) dt. We will compute this value in two different approaches. One is a
cumbersome approach that involves an integration technique, the other is applying the theory we have
just seen.

If we let I(a) :== [y exp(—at)% dt, then I = I(0). Observe that I'(a) = — [ exp(—at) sin(t) dt. We

can now apply integration by parts:

I'(a) = — /OOO exp(—at) sin(t) dt

—at R Y
= exp(—at) sin(t)| — 7/ exp(—at) cos(t) dt
a 0 a Jo
1/ exp(—at) o1 /°° :
= (= cos(t - —at) sin(t) dt
a( - COS()() +a ; exp(—at) sin(¥)
1
= (- I'a)
Hence I'(a) = —ﬁ. Consider that [ I'(t) dt = I(a). So finally, we are looking at
<1 ™
I=1(0)= ——da= -
©) /0 1+a2 %7 2

A quicker argument, however, is that we already know some rules using the Laplace transform. Observe
that I as a function of a is exactly the Laplace transform of the original integrand. But we also know
that for any differentiable function, we have L{t — —tf(t)} = f’, hence I'(a) = —L{sin} = — '
indeed using integration by parts or just remembering the formula. All of this, however, is under the
assumption that the integrand uniformly converges as a — 0. This we can show. Let a,t > 0.

sin(t)  sin(t) _ | sin(t)]
t t t

< 1- eXf(—at)

exp(—at) (1 — exp(—at))

Observe that the last expression is continuous and decreasing in ¢ on (0, 00). Hence its supremum is the
limit at 0:

1-— —at
lim 1= exp(=at) = lim aexp(—at) =a
t—0+ t t—0+
Hence
in(t in(t +
sup |exp(—at) sin(t) _ sin(t) <a" 0

t€(0,00) t t

Theorem. Let f,g: R — C be integrable signals on all compact subsets of [0,00). Then

L{f g} = L{f}£{g}

where f g :[0,00)U{0"} — C is defined by

(f*9)(t) = / f(r)g(t — 1) dr

where ‘plugging in’ 0~ shall be identified by the lower limit, if it exists.
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