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Preface to the Second Edition

“A teacher can never truly teach unless he is still learning himself.
A lamp can never light another lamp unless it continues to burn
its own flame. The teacher who has come to the end of his subject,
who has no living traffic with his knowledge but merely repeats
his lessons to his students, can only load their minds; he cannot
quicken them.”

Rabindranath Tagore

When the first edition of this book was published in 1995 under the sole
authorship of Lokenath Debnath, it was well received, and has been used as
a senior undergraduate or graduate level text and research reference in the
United States and abroad for the last ten years. We received many comments
and suggestions from many students and faculty around the world. These
comments and criticisms have been very helpful, beneficial, and encouraging.
This second edition is the result of that input.

Another reason for adding this second edition to the literature is the fact
that there have been major discoveries of several integral transforms including
the Radon transform, the Gabor transform, the inverse scattering transform,
and wavelet transforms in the twentieth century. It is becoming even more
desirable for mathematicians, scientists and engineers to pursue study and
research on these and related topics. So what has changed, and will continue
to change, is the nature of the topics that are of interest in mathematics,
science and engineering, the evolution of books such as this one is a history
of these shifting concerns.

This new and revised edition preserves the basic content and style of the
first edition. As with the previous edition, this book has been revised primar-
ily as a comprehensive text for senior undergraduates or beginning graduate
students and a research reference for professionals in mathematics, science,
and engineering, and other applied sciences. The main goal of this book is on
the development of the required analytical skills on the part of the reader,
rather than the importance of more abstract formulation with full mathe-
matical rigor. Indeed, our major emphasis is to provide an accessible working
knowledge of the analytical methods with proofs required in pure and applied
mathematics, physics, and engineering.
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We have made many additions and changes in order to modernize the con-
tents and to improve the clarity of the previous edition. We have also taken
advantage of this new edition to update the bibliography and correct typo-
graphical errors, to include additional topics, examples of applications, exer-
cises, comments, and observations, and in some cases, to entirely rewrite whole
section. This edition contains a collection of over 600 challenging worked ex-
amples and exercises with answers and hints to selected exercises. There is
plenty of material in the book for a year-long course. Some of the material
need not be covered in a course work and can be left for the readers to study
on their own in order to prepare them for further study and research. Some
of the major changes, additions, and highlights in this edition and the most
significant difference from the first edition include the following:

1. Chapter 1 on Integral Transforms has been completely revised and some
new material on brief historical introduction was added to provide new
information about the historical developments of the subject. These
changes have been made to provide the reader to see the direction in
which the subject has developed and find those contributed to its devel-
opments.

2. Chapter 2 on Fourier Transforms has been completely revised and new
material added, including new sections on Fourier transforms of general-
ized functions, the Poisson summation formula, the Gibbs phenomenon,
and the Heisenberg uncertainty principle. Many sections have been com-
pletely rewritten with new examples of applications.

3. Four entirely new chapters on Radon Transforms, and Wavelets and
Wavelet Transforms, Fractional Calculus and its applications to ordinary
and partial differential equations have been added to modernize the
contents of the book. A new section on the transfer function and the
impulse response function with examples of applications was included
in Chapters 2 and 4.

4. The book offers a detailed and clear explanation of every concept and
method that is introduced, accompanied by carefully selected worked
examples, with special emphasis being given to those topics in which
students experience difficulty.

5. A wide variety of modern examples of applications has been selected
from areas of ordinary and partial differential equations, quantum me-
chanics, integral equations, fluid mechanics and elasticity, mathematical
statistics, fractional ordinary and partial differential equations, and spe-
cial functions.

6. The book is organized with sufficient flexibility to enable instructors
to select chapters appropriate to courses of differing lengths, emphases,
and levels of difficulty.
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7. A wide spectrum of exercises has been carefully chosen and included at
the end of each chapter so the reader may further develop both analytical
skills in the theory and applications of transform methods and a deeper
insight into the subject.

8. Answers and hints to selected exercises are provided at the end of the
book to provide additional help to students. All figures have been re-
drawn and many new figures have been added for a clear understanding
of physical explanations.

9. All appendices, tables of integral transforms, and the bibliography have
been completely revised and updated. Many new research papers and
standard books have been added to the bibliography to stimulate new
interest in future study and research. Index of the book has also been
completely revised in order to include a wide variety of topics.

10. The book provides information that puts the reader at the forefront of
current research.

With the improvements and many challenging worked problems and exer-
cises, we hope this edition will continue to be a useful textbook for students
as well as a research reference for professionals in mathematics, science and
engineering.

It is our pleasure to express our grateful thanks to many friends, colleagues,
and students around the world who offered their suggestions and help at
various stages of the preparation of the book. We express our sincere thanks
to Veronica Martinez and Maria Lisa Cisneros for typing the final manuscript
with constant changes. In spite of the best efforts of everyone involved, some
typographical errors doubtless remain. Finally, we wish to express our special
thanks to Bob Stern, Executive Editor, and the staff of CRC/Chapman Hall
for their help and cooperation.

Lokenath Debnath
Dambaru Bhatta
The University of Texas-Pan American
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Preface to the First Edition

Historically, the concept of an integral transform originated from the cele-
brated Fourier integral formula. The importance of integral transforms is that
they provide powerful operational methods for solving initial value problems
and initial-boundary value problems for linear differential and integral equa-
tions. In fact, one of the main impulses for the development of the operational
calculus of integral transforms was the study of differential and integral equa-
tions arising in applied mathematics, mathematical physics, and engineering
science; it was in this setting that integral transforms arose and achieved
their early successes. With ever greater demand for mathematical methods
to provide both theory and applications for science and engineering, the u-
tility and interest of integral transforms seems more clearly established than
ever. In spite of the fact that integral transforms have many mathematical
and physical applications, their use is still predominant in advanced study
and research. Keeping these features in mind, our main goal in this book is
to provide a systematic exposition of the basic properties of various integral
transforms and their applications to the solution of boundary and initial value
problems in applied mathematics, mathematical physics, and engineering. In
addition, the operational calculus of integral transforms is applied to integral
equations, difference equations, fractional integrals and fractional derivatives,
summation of infinite series, evaluation of definite integrals, and problems of
probability and statistics.

There appear to be many books available for students studying integral
transforms with applications. Some are excellent but too advanced for the
beginner. Some are too elementary or have limited scope. Some are out of
print. While teaching transform methods, operational mathematics, and/or
mathematical physics with applications, the author has had difficulty choosing
textbooks to accompany the lectures. This book, which was developed as a
result of many years of experience teaching advanced undergraduates and
first-year graduate students in mathematics, physics, and engineering, is an
attempt to meet that need. It is based essentially on a set of mimeographed
lecture notes developed for courses given by the author at the University of
Central Florida, East Carolina University, and the University of Calcutta.

This book is designed as an introduction to theory and applications of inte-
gral transforms to problems in linear differential equations, and to boundary
and initial value problems in partial differential equations. It is appropriate
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for a one-semester course. There are two basic prerequisites for the course: a
standard calculus sequence and ordinary differential equations. The book as-
sumes only a limited knowledge of complex variables and contour integration,
partial differential equations, and continuum mechanics. Many new examples
of applications dealing with problems in applied mathematics, physics, chem-
istry, biology, and engineering are included. It is not essential for the reader
to know everything about these topics, but limited knowledge of at least some
of them would be useful. Besides, the book is intended to serve as a reference
work for those seriously interested in advanced study and research in the sub-
ject, whether for its own sake or for its applications to other fields of applied
mathematics, mathematical physics, and engineering.

The first chapter gives a brief historical introduction and the basic ideas of
integral transforms. The second chapter deals with the theory and applications
of Fourier transforms, and of Fourier cosine and sine transforms. Important
examples of applications of interest in applied mathematics, physics statis-
tics, and engineering are included. The theory and applications of Laplace
transforms are discussed in Chapters 3 and 4 in considerable detail. The fifth
chapter is concerned with the operational calculus of Hankel transforms with
applications. Chapter 6 gives a detailed treatment of Mellin transforms and its
various applications. Included are Mellin transforms of the Weyl fractional in-
tegral, Weyl fractional derivatives, and generalized Mellin transforms. Hilbert
and Stieltjes transforms and their applications are discussed in Chapter 7.

Chapter 8 provides a short introduction to finite Fourier cosine and sine
transforms and their basic operational properties. Applications of these trans-
forms are also presented. The finite Laplace transform and its applications to
boundary value problems are included in Chapter 9. Chapter 10 deals with a
detailed theory and applications of Z transforms.

Chapter 12 is devoted to the operational calculus of Legendre transforms
and their applications to boundary value problems in potential theory. Jacobi
and Gegenbauer transforms and their applications are included in Chapter 13.
Chapter 14 deals with the theory and applications of Laguerre transforms. The
final chapter is concerned with the Hermite transform and its basic operational
properties including the Convolution Theorem. Most of the material of these
chapters has been developed since the early sixties and appears here in book
form for the first time.

The book includes two important appendices. The first one deals with sev-
eral special functions and their basic properties. The second appendix includes
thirteen short tables of integral transforms. Many standard texts and reference
books and a set of selected classic and recent research papers are included in
the Bibliography that will be very useful for the reader interested in learning
more about the subject.

The book contains 750 worked examples, applications, and exercises which
include some that have been chosen from many standard books as well as
recent papers. It is hoped that they will serve as helpful self-tests for under-
standing of the theory and mastery of the transform methods. These exam-

© 2007 by Taylor & Francis Group, LLC



ples of applications and exercises were chosen from the areas of differential
and difference equations, electric circuits and networks, vibration and wave
propagation, heat conduction in solids, quantum mechanics, fractional calcu-
lus and fractional differential equations, dynamical systems, signal processing,
integral equations, physical chemistry, mathematical biology, probability and
statistics, and solid and fluid mechanics. This varied number of examples and
exercises should provide something of interest for everyone. The exercises tru-
ly complement the text and range from the elementary to the challenging.
Answers and hints to many selected exercises are provided at the end of the
book.

This is a text and a reference book designed for use by the student and the
reader of mathematics, science, and engineering. A serious attempt has been
made to present almost all the standard material, and some new material
as well. Those interested in more advanced rigorous treatment of the topic-
s covered may consult standard books and treatises by Churchill, Doetsch,
Sneddon, Titchmarsh, and Widder listed in the Bibliography. Many ideas,
results, theorems, methods, problems, and exercises presented in this book
are either motivated by or borrowed from the works cited in the Bibliography.
The author wishes to acknowledge his gratitude to the authors of these works.

This book is designed as a new source for both classical and modern topics
dealing with integral transforms and their applications for the future devel-
opment of this useful subject. Its main features are:

1. A systematic mathematical treatment of the theory and method of integral
transforms that gives the reader a clear understanding of the subject and
its varied applications.

2. A detailed and clear explanation of every concept and method that is in-
troduced, accompanied by carefully selected worked examples, with special
emphasis being given to those topics in which students experience difficulty.

3. A wide variety of diverse examples of applications carefully selected from
areas of applied mathematics, mathematical physics, and engineering sci-
ence to provide motivation, and to illustrate how operational methods can
be applied effectively to solve them.

4. A broad coverage of the essential standard material on integral transforms
and their applications together with some new material that is not usually
covered in familiar texts or reference books.

5. Most of the recent developments in the subject since the early sixties appear
here in book form for the first time.

6. A wide spectrum of exercises has been carefully selected and included at
the end of each chapter so that the reader may further develop both manip-
ulative skills in the applications of integral transforms and a deeper insight
into the subject.
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7. Two appendices have been included in order to make the book self-contained.

8. Answers and hints to selected exercises are provided at the end of the book
for additional help to students.

9. An updated Bibliography is included to stimulate new interest in future
study and research.

In preparing the book, the author has been encouraged by and has benefit-
ed from the helpful comments and criticism of a number of graduate students
and faculty of several universities in the United States, Canada, and India.
The author expresses his grateful thanks to all these individuals for their in-
terest in the book. My special thanks to Jackie Callahan and Ronee Trantham
who typed the manuscript and cheerfully put up with constant changes and
revisions. In spite of the best efforts of everyone involved, some typographical
errors doubtlessly remain. I do hope that these are both few and obvious, and
will cause minimal confusion. The author also wishes to thank his friends and
colleagues including Drs. Sudipto Roy Choudhury and Carroll A. Webber for
their interest and help during the preparation of the book. Finally, the author
wishes to express his special thanks to Dr. Wayne Yuhasz, Executive Editor,
and the staff of CRC Press for their help and cooperation. I am also deeply
indebted to my wife, Sadhana, for all her understanding and tolerance while
the book was being written.

Lokenath Debnath
University of Central Florida
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1

Integral Transforms

“The thorough study of nature is the most fertile ground for math-
ematical discoveries.”
Joseph Fourier

“If you wish to foresee the future of mathematics our proper course
is to study the history and present condition of the science.”
Henri Poincaré

“The tool which serves as intermediary between theory and prac-
tice, between thought and observation, is mathematics, it is math-
ematics which builds the linking bridges and gives the ever more
reliable forms. From this it has come about that our entire contem-
porary culture, in as much as it is based the intellectual penetration
and the exploitation of nature, has its foundations in mathematic-

S.
David Hilbert

1.1 Brief Historical Introduction

Integral transformations have been successfully used for almost two centuries
in solving many problems in applied mathematics, mathematical physics, and
engineering science. Historically, the origin of the integral transforms includ-
ing the Laplace and Fourier transforms can be traced back to celebrated work
of P. S. Laplace (1749-1827) on probability theory in the 1780s and to mon-
umental treatise of Joseph Fourier (1768-1830) on La Théorie Analytique de
la Chaleur published in 1822. In fact, Laplace’s classic book on La Théorie
Analytique des Probabilities includes some basic results of the Laplace trans-
form which is one of the oldest and most commonly used integral transforms
available in the mathematical literature. This has effectively been used in find-
ing the solution of linear differential equations and integral equations. On the
other hand, Fourier’s treatise provided the modern mathematical theory of
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2 INTEGRAL TRANSFORMS and THEIR APPLICATIONS

heat conduction, Fourier series, and Fourier integrals with applications. In his
treatise, Fourier stated a remarkable result that is universally known as the
Fourier Integral Theorem. He gave a series of examples before stating that
an arbitrary function defined on a finite interval can be expanded in terms of
trigonometric series which is now universally known as the Fourier series. In
an attempt to extend his new ideas to functions defined on an infinite interval,
Fourier discovered an integral transform and its inversion formula which are
now well known as the Fourier transform and the inverse Fourier transfor-
m. However, this celebrated idea of Fourier was known to Laplace and A. L.
Cauchy (1789-1857) as some of their earlier work involved this transforma-
tion. On the other hand, S. D. Poisson (1781-1840) also independently used
the method of transform in his research on the propagation of water waves.

However, it was G. W. Leibniz (1646-1716) who first introduced the idea of
a symbolic method in calculus. Subsequently, both J. L. Lagrange (1736-1813)
and Laplace made considerable contributions to symbolic methods which be-
came known as operational calculus. Although both the Laplace and the Fouri-
er transforms have been discovered in the nineteenth century, it was the British
electrical engineer Oliver Heaviside (1850-1925) who made the Laplace trans-
form very popular by using it to solve ordinary differential equations of elec-
trical circuits and systems, and then to develop modern operational calculus.
It may be relevant to point out that the Laplace transform is essentially a
special case of the Fourier transform for a class of functions defined on the
positive real axis, but it is more simple than the Fourier transform for the
following reasons. First, the question of convergence of the Laplace transform
is much less delicate because of its exponentially decaying kernel exp (—st),
where Res >0 and ¢ > 0. Second, the Laplace transform is an analytic func-
tion of the complex variable and its properties can easily be studied with the
knowledge of the theory of complex variable. Third, the Fourier integral for-
mula provided the definitions of the Laplace transform and the inverse Laplace
transform in terms of a complex contour integral that can be evaluated with
the help the Cauchy residue theory and deformation of contour in the complex
plane.

It was the work of Cauchy that contained the exponential form of the Fourier
Integral Theorem as

flz)= % / / k@Y () dydk. (1.1.1)

—0o0 —O0

Cauchy’s work also contained the following formula for functions of the oper-
ator D:

¢(D)f(x)=%/ /a:(ik)eik(w—y)f(y)dydk. (1.1.2)

— 00 — 00
This essentially led to the modern form of the operational calculus. His famous
treatise entitled Memoire sur I’Emploi des Equations Symboliques provided a
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Integral Transforms 3

fairly rigorous description of symbolic methods. The deep significance of the
Fourier Integral Theorem was recognized by mathematicians and mathemati-
cal physicists of the nineteenth and twentieth centuries. Indeed, this theorem
is regarded as one of the most fundamental results of modern mathematical
analysis and has widespread physical and engineering applications. The gen-
erality and importance of the theorem is well expressed by Kelvin and Tait
who said: ”...Fourier’s Theorem, which is not only one of the most beautiful
results of modern analysis, but may be said to furnish an indispensable instru-
ment in the treatment of nearly every recondite question in modern physics.
To mention only sonorous vibrations, the propagation of electric signals along
a telegraph wire, and the conduction of heat by the earth’s crust, as subjects
in their generality intractable without it, is to give but a feeble idea of its
importance.”

During the late nineteenth century, it was Oliver Heaviside (1850-1925) who
recognized the power and success of operational calculus and first used the
operational method as a powerful and effective tool for the solutions of tele-
graph equation and the second order hyperbolic partial differential equations
with constant coefficients. In his two papers entitled “On Operational Meth-
ods in Physical Mathematics,” Parts I and II, published in The Proceedings
of the Royal Society, London, in 1892 and 1893, Heaviside developed opera-
tional methods. His 1899 book on FElectromagnetic Theory also contained the
use and application of the operational methods to the analysis of electrical
circuits or networks. Heaviside replaced the differential operator D = % by
p and treated the latter as an element of the ordinary laws of algebra. The
development of his operational methods paid little attention to questions of
mathematical rigor. The widespread use of the Heaviside method prior to its
vindication by the theory of the Fourier or Laplace transform created a lot
of controversy. This was similar to the controversy put forward against the
widespread use of the delta function as one of the most useful mathematical
devices in Dirac’s logical formulation of quantum mechanics during the 1920s.
In fact, P. A. M. Dirac (1902-1984) said: “All electrical engineers are familiar
with the idea of a pulse, and the d-function is just a way of expressing a pulse
mathematically.” Dirac’s study of Heaviside’s operator calculus in electromag-
netic theory, his training as an electrical engineer, and his deep knowledge of
the modern theory of electrical pulses seemed to have a tremendous impact
on his ingenious development of modern quantum mechanics.

Apparently, the ideas of operational methods originated from the classic
work of Laplace, Fourier, and Cauchy. Inspired by this remarkable work, Heav-
iside developed his new but less rigorous operational mathematics. In spite of
the striking success of Heaviside’s calculus as one of the most useful math-
ematical methods, contemporary mathematicians hardly recognized Heavi-
side’s work in his lifetime, primarily due to lack of mathematical rigor. In his
lecture on Heaviside and Operational Calculus at the Birth Centenary of Oliv-
er Heaviside, J. L. B. Cooper (1952) revealed some of the controversial issues
surrounding Heaviside’s celebrated work, and declared: “As a mathematician
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4 INTEGRAL TRANSFORMS and THEIR APPLICATIONS

he was gifted with manipulative skill and with a genius for finding convenient
methods of calculation. He simplified Maxwell’s theory enormously; according
to Hertz, the four equations known as Maxwell’s were first given by Heaviside.
He is one of the founders of vector analysis....” Reviewing the history of Heav-
iside’s calculus, Cooper gave a fairly complete account of early history of the
subject along with mathematicians’ varying opinions about Heaviside’s con-
tributions to operational calculus. According to Cooper, a widely publicized
story that operational calculus was discovered by Heaviside remained contro-
versial. In spite of the controversies, it is generally believed that Heaviside’s
real achievement was to develop operational calculus, which is one of the most
useful mathematical devices in applied mathematics, mathematical physics,
and engineering science. In this context Lord Rayleigh’s following quotation
seems to be most appropriate from a physical point of view: “In the mathemat-
ical investigation I have usually employed such methods as present themselves
naturally to a physicist. The pure mathematician will complain, and (it must
be confessed) sometimes with justice, of deficient rigor. But to this question
there are two sides. For, however important it may be to maintain a uniformly
high standard in pure mathematics, the physicist may occasionally do well to
rest content with arguments which are fairly satisfactory and conclusive from
his point of view. To his mind, exercised in a different order of ideas, the more
severe procedure of the pure mathematician may appear not more but less
demonstrative. And further, in many cases of difficulty to insist upon highest
standard would mean the exclusion of the subject altogether in view of the
space that would be required.”

With the exception of a group of pure mathematicians, everyone has found
Heaviside’s work a remarkable achievement even though he did not provide
a rigorous demonstration of his operational calculus. In defense of Heaviside,
Richard P. Feynman’s thought seems to be worth quoting. “However, the em-
phasis should be somewhat more on how to do the mathematics quickly and
easily, and what formulas are true, rather than the mathematicians’ interest
in methods of rigorous proof.” The development of operational calculus was
somewhat similar to that of calculus of the seventeenth century. Mathemati-
cians who invented the calculus did not provide a rigorous formulation of it.
The rigorous formulation came only in the nineteenth century, even though
in the transition the non-rigorous demonstration of the calculus that is still
admired. It is well known that twentieth-century mathematicians have pro-
vided a rigorous foundation of the Heaviside operational calculus. So, by any
standard, Heaviside deserves a lot of credit for his remarkable work.

The next phase of the development of operational calculus is characterized
by the effort to provide justifications of the heuristic methods by rigorous
proofs. In this phase, T. J. Bromwich (1875-1930) first successfully introduced
the theory of complex functions to give formal justification of Heaviside’s
calculus. In addition to his many contributions to this subject, he gave the
formal derivation of the Heaviside expansion theorem and the correct inter-
pretation of Heaviside’s operational results. After Bromwich’s work, notable
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contributions to rigorous formulation of operational calculus were made by J.
R. Carson, B. van der Pol, G. Doetsch, and many others.

In concluding our discussion on the historical development of operational
calculus, we should add a note of caution against the controversial evaluation
of Heaviside’s work. From an applied mathematical point of view, Heavi-
side’s operational calculus was an important achievement. In support of his
statement, an assessment of Heaviside’s work made by E. T. Whittaker in
Heaviside’s obituary is recorded below: “Looking back..., we should place the
operational calculus with Poincaré’s discovery of automorphic functions and
Ricci’s discovery of the tensor calculus as the three most important math-
ematical advances of the last quarter of the nineteenth century.” Although
Heaviside paid little attention to questions of mathematical rigor, he recog-
nized that operational calculus is one of the most effective and useful mathe-
matical methods in applied mathematical sciences. This has led naturally to
rigorous mathematical analysis of integral transforms. Indeed, the Fourier or
Laplace transform methods based on the rigorous mathematical foundation
are essentially equivalent to the modern operational calculus.

There are many other integral transformations including the Mellin trans-
form, the Hankel transform, the Hilbert transform and the Stieltjes transform
which are widely used to solve initial and boundary value problems involving
ordinary and partial differential equations and other problems in mathematics,
science and engineering. Although, Mellin (1854-1933) presented an elaborate
discussion of his transform and its inversion formula, it was G. Bernhard Rie-
mann (1826-1866) who first recognized the Mellin transform and its inversion
formula in his famous memoir on prime numbers. Hermann Hankel (1839
1873), a student of G. B. Riemann, introduced the Hankel transform with the
Bessel function as its kernel, and this transform can easily be derived from
the two-dimensional Fourier transform when circular symmetry is assumed.
The Hankel transform arises naturally in solving boundary value problems in
cylindrical polar coordinates.

Although the Hilbert transform was named after one of the greatest mathe-
maticians of the twentieth century, David Hilbert (1862-1943), this transform
and its properties are basically studied by G. H. Hardy (1877-1947) and E.
C. Titchmarsh (1899-1963). The Dutch mathematician, T. J. Stieltjes (1856—
1894) introduced the Stieltjes transform in his study of continued fractions.
Both the Hilbert and Stieltjes transforms arise in many problems in mathe-
matics, science and engineering. The former is used to solve problems in fluid
mechanics, signal processing, and electronics, while the latter arises in solving
the integral equations and moment problems.

We would like to conclude this section by making some comments on the
history of the Radon transform, the Gabor transform and the wavelet trans-
form. The Radon transform is introduced by Johann Radon (1887-1956) in
1917 and has enormous useful applications to medical imaging, and comput-
er assisted tomography (CAT). The wavelet transform is discovered by Jean
Morlet, a French geophysical engineer, as a new mathematical tool to study
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6 INTEGRAL TRANSFORMS and THEIR APPLICATIONS

seismic signal analysis in 1982. It is one of the most versatile linear integral
transformations and can be applied to solve a wide variety of problems in
mathematics, science and engineering. The reader is referred to Chapter 19 of
this book for more detailed information on wavelets and wavelet transforms.

1.2 Basic Concepts and Definitions

The integral transform of a function f(z) defined in a <z <b is denoted by
S {f(x)} =F(k), and defined by

7 {f(@) /K o) (1.2.1)

where K (z, k), given function of two variables z and k, is called the kernel of
the transform. The operator .# is usually called an integral transform operator
or simply an integral transformation. The transform function F'(k) is often
referred to as the image of the given object function f(x), and k is called the
transform variable.

Similarly, the integral transform of a function of several variables is defined
by

S {f(x) /Kxn (1.2.2)

where x = (21, 29,...,2,), k= (k1,ke,...,kn), and S C R™.

A mathematical theory of transformations of this type can be developed by
using the properties of Banach spaces. From a mathematical point of view,
such a program would be of great interest, but it may not be useful for prac-
tical applications. Our goal here is to study integral transforms as operational
methods with special emphasis to applications.

The idea of the integral transform operator is somewhat similar to that of
the well-known linear differential operator, D = %, which acts on a function
f(x) to produce another function f’(x), that is,

Df(z) = f'(z). (1.2.3)

Usually, f/(x) is called the derivative or the image of f(z) under the linear
transformation D.

Evidently, there are a number of important integral transforms including
Fourier, Laplace, Hankel, and Mellin transforms. They are defined by choosing
different kernels K(z, k) and different values for a and b involved in (1.2.1).
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Obviously, .# is a linear operator since it satisfies the property of linearity:

b

S {af (@) + bgl@)} = [{af(z) + Bg(a)} Kz, K)da

=ad{f(x)}+ 67 {g9(x)}, (1.2.4)

where « and § are arbitrary constants. In order to obtain f(z) from a given
F(k)= 7 {f(z)}, we introduce the inverse operator .# 1 such that

I HE(k)} = f(x). (1.2.5)

Accordingly #~!'.¢ = # #~! =1 which is the identity operator. It can be
proved that .# ~! is also a linear operator as follows

I HaF(k) +8G(k)} = 7 Ha s f(x) + 8 I g(x)}
=7 I a f(x) + Bg(x)]}
=af(z)+Bg()
=a I H{Fk) +85H{G(K)}.

It can also be proved that the integral transform is unique. In other words,
it Z#{f(z)}={g(x)}, then f(z)=g(z) under suitable conditions. This is
known as the uniqueness theorem.

We close this section by adding the basic scope and applications of integral
transformation from a general point of view. It follows from the above dis-
cussion that an integral transformation simply means a unique mathematical
operation through which a real or complex-valued function f is transformed
into another new function F'= .7 f, or into a set of data that can be measured
(or observed) experimentally. Thus, the importance of the integral transform
is that it transforms a difficult mathematical problem to an relatively easy
problem, which can easily be solved. In the study of initial-boundary value
problem involving differential equations, the differential operators are replaced
by much simpler algebraic operations involving F', which can readily be solved.
The solution of the original problem is then obtained in the original variables
by the inverse transformation. So, the next basic problem leads to the com-
putation of the inverse integral transform exactly or approximately. Indeed,
in order to make the integral transform method effective, it is essential to
reconstruct f from % f=F which is, in general, a difficult step in practice.
However, this difficulty can be resolved in many different ways. In application-
s, often the transform function F itself has some physical meaning and needs
to be studied in its own right. For example, in electrical engineering problems,
the original function f (¢) may represent a signal that is a function of time ¢.
The Fourier transform F (w) of f (t) represents the frequency spectrum of the
signal f (¢) and it is physically useful as the time representation of the signal
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8 INTEGRAL TRANSFORMS and THEIR APPLICATIONS

itself. Indeed, it is often more important to work with F' rather than with f.
Conversely, given the frequency spectrum, F' (w), the original signal f (t) can
be reconstructed by the inverse Fourier transform.

Other important and major examples include the Gabor transform and
the wavelet transform both of which transform a signal f () in the time-
frequency domain (¢ — w plane). In other words, these new transforms convey
essential information about the nature and structure of a signal in the time-
frequency domain simultaneously. In 1946, Dennis Gabor, a Hungarian-British
physicist and engineer and a 1971 Nobel Prize winner in physics, introduced
the windowed Fourier transform (or the Gabor transform) of a signal f (¥)
with respect to a window function g, denoted by jN’g (t,w) and defined by

g[f] (t,w) = j;(t,w): / f(T)g(Tit)efiwth

= (£, 700, (1.2.6)

where f and g € L? (R) with the inner product (f, g).

Gabor (1900-1979) first recognized the major weaknesses of the Fourier
transform analysis of signals, and also realized the great importance of lo-
calized time and frequency concentrations in signal processing. All these mo-
tivated him to formulate a fundamental method of the Gabor transform for
decomposition of signal in terms of elementary signals (or wave transforms).
Gabor’s pioneering approach has now become one of the standard model-
s for time-frequency signal analysis. It is also important to point out that
the Gabor transform f, (¢t,w) is referred to as the canonical coherent state
representation of f in quantum mechanics. In the 1960s, the term “coherent
states” was first used in quantum optics. For more information on the Gabor
and the wavelet transforms and their basic properties, the reader is referred
to Debnath (2002).
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2

Fourier Transforms and Their Applications

“The profound study of nature is the most fertile source of math-
ematical discoveries.”
Joseph Fourier

“The theory of Fourier series and integrals has always had ma-
jor difficulties and necessitated a large mathematical apparatus in
dealing with questions of convergence. It engendered the develop-
ment of methods of summation, although these did not lead to a

completely satisfactory solution of the problem. .... For the Fourier
transform, the introduction of distributions (hence, the space S )
is inevitable either in an explicit or hidden form. .... As a result

one may obtain all that is desired from the point of view of the
continuity and inversion of the Fourier transform.”
Laurent Schwartz

2.1 Introduction

Many linear boundary value and initial value problems in applied mathemat-
ics, mathematical physics, and engineering science can be effectively solved by
the use of the Fourier transform, the Fourier cosine transform, or the Fourier
sine transform. These transforms are very useful for solving differential or in-
tegral equations for the following reasons. First, these equations are replaced
by simple algebraic equations, which enable us to find the solution of the
transform function. The solution of the given equation is then obtained in
the original variables by inverting the transform solution. Second, the Fouri-
er transform of the elementary source term is used for determination of the
fundamental solution that illustrates the basic ideas behind the construction
and implementation of Green’s functions. Third, the transform solution com-
bined with the convolution theorem provides an elegant representation of the
solution for the boundary value and initial value problems.

We begin this chapter with a formal derivation of the Fourier integral for-
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10 INTEGRAL TRANSFORMS and THEIR APPLICATIONS

mulas. These results are then used to define the Fourier, Fourier cosine, and
Fourier sine transforms. This is followed by a detailed discussion of the basic
operational properties of these transforms with examples. Special attention is
given to convolution and its main properties. Sections 2.10 and 2.11 deal with
applications of the Fourier transform to the solution of ordinary differential
equations and integral equations. In Section 2.12, a wide variety of partial
differential equations are solved by the use of the Fourier transform method.
The technique that is developed in this and other sections can be applied
with little or no modification to different kinds of initial and boundary value
problems that are encountered in applications. The Fourier cosine and sine
transforms are introduced in Section 2.13. The properties and applications
of these transforms are discussed in Sections 2.14 and 2.15. This is followed
by evaluation of definite integrals with the aid of Fourier transforms. Section
2.17 is devoted to applications of Fourier transforms in mathematical statis-
tics. The multiple Fourier transforms and their applications are discussed in
Section 2.18.

2.2 The Fourier Integral Formulas

A function f(z) is said to satisfy Dirichlet’s conditions in the interval —a <
x <a, if

(i) f(z) has only a finite number of finite discontinuities in —a < 2 < a and
has no infinite discontinuities.

(ii) f(z) has only a finite number of maxima and minima in —a <z <a.

From the theory of Fourier series we know that if f(z) satisfies the Dirichlet
conditions in —a < x < a, it can be represented as the complex Fourier series

flz)= Z an exp(inmx/a), (2.2.1)

n=—oo

where the coefficients are
1 ’ .
n = o f(&) exp(—inmé/a)dE. (2.2.2)

This representation is evidently periodic of period 2a in the interval. However,
the right hand side of (2.2.1) cannot represent f(z) outside the interval —a <
2 < a unless f(x) is periodic of period 2a. Thus, problems on finite intervals
lead to Fourier series, and problems on the whole line —oo < & < 0o lead to the
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Fourier integrals. We now attempt to find an integral representation of a non-
periodic function f(z) in (—o0,00) by letting a — co. As the interval grows
(a— o0) the values k, = % become closer together and form a dense set. If
we write 0k = (kny1 — kn) = I and substitute coefficients a,, into (2.2.1), we
obtain

o0

f@ =5 30 60) | [ F©exp(-ighn)de | expliok). (223

n=—oo

In the limit as a — 0o, k,, becomes a continuous variable & and 6k becomes
dk. Consequently, the sum can be replaced by the integral in the limit and
(2.2.3) reduces to the result

f(;v):%/ /f(g)e—““ﬁdg e d. (2.2.4)

— 00 — o0

This is known as the celebrated Fourier integral formula. Although the above
arguments do not constitute a rigorous proof of (2.2.4), the formula is correct
and valid for functions that are piecewise continuously differentiable in every
finite interval and is absolutely integrable on the whole real line.

A function f(x) is said to be absolutely integrable on (—oo, 00) if

[ @iz <o (2.2.5)

exists.
It can be shown that the formula (2.2.4) is valid under more general condi-
tions. The result is contained in the following theorem:

THEOREM 2.2.1

If f(x) satisfies Dirichlet’s conditions in (—o00,00), and is absolutely inte-
grable on (—o0, 00), then the Fourier integral (2.2.4) converges to the function
$[f(z+0) + f(z —0)] at a finite discontinuity at z. In other words,

%[f(a?JrO)Jrf(x—O)]:%/e“” /f(g)e—““ﬁdg dk. (2.2.6)

This is usually called the Fourier integral theorem.

If the function f(x) is continuous at point z, then f(z+0)=f(x —0)=
f(z), then (2.2.6) reduces to (2.2.4).

The Fourier integral theorem was originally stated in Fourier’s famous trea-
tise entitled La Théorie Analytique da la Chaleur (1822), and its deep signifi-
cance was recognized by mathematicians and mathematical physicists. Indeed,
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12 INTEGRAL TRANSFORMS and THEIR APPLICATIONS

this theorem is one of the most monumental results of modern mathematical
analysis and has widespread physical and engineering applications.

We express the exponential factor explik(z —¢)] in (2.2.4) in terms of
trigonometric functions and use the even and odd nature of the cosine and
the sine functions respectively as functions of k so that (2.2.4) can be written

as
o'}

1 oo
fl@)== [ dk [ £(€)cosk(z — €)de. (2.2.7)
7|

This is another version of the Fourier integral formula. In many physical
problems, the function f(z) vanishes very rapidly as || — oo, which ensures
the existence of the repeated integrals as expressed.

We now assume that f(z) is an even function and expand the cosine function
n (2.2.7) to obtain

o0

flx)=f(—x)= coskxdk | f(&)coskEdE. (2.2.8)
[

This is called the Fourier cosine integral formula.
Similarly, for an odd function f(x), we obtain the Fourier sine integral

formula
o0

2 o0
fl@)=—=f(—x)== [ sin kadk | f(£)sink&d€. (2.2.9)
[

These integral formulas were discovered independently by Cauchy in his work
on the propagation of waves on the surface of water.

2.3 Definition of the Fourier Transform and Examples
We use the Fourier integral formula (2.2.4) to give a formal definition of the

Fourier transform.

DEFINITION 2.3.1 The Fourier transform of f(x) is denoted by F{f(x)}
F(k), k€R, and defined by the integral

FU@)}=F(k) = = / e=i* () (231)

where F is called the Fourier transform operator or the Fourier transfor-
mation and the factor \/% is obtained by splitting the factor % involved in
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Fourier Transforms and Their Applications 13

(2.2.4). This is often called the complex Fourier transform. A sufficient condi-
tion for f(x) to have a Fourier transform is that f(x) is absolutely integrable
on (—o00,00). The convergence of the integral (2.3.1) follows at once from the
fact that f(x) is absolutely integrable. In fact, the integral converges uniformly
with respect to k.

Thus, the definition of the Fourier transform is restricted to absolutely inte-
grable functions. This restriction is too strong for many physical applications.
Many simple and common functions, such as constant function, trigonometric
functions sin az, cos ax, exponential functions, and 2™ H (x) do not have Fouri-
er transforms, even though they occur frequently in applications. The integral
in (2.3.1) fails to converge when f(x) is one of the above elementary function-
s. This is a very unsatisfactory feature of the theory of Fourier transforms.
However, this unsatisfactory feature can be resolved by means of a natural
extension of the definition of the Fourier transform of a generalized function,
f(z) in (2.3.1). We follow Lighthill (1958) and Jones (1982) to discuss briefly
the theory of the Fourier transforms of good functions.

The inverse Fourier transform, denoted by F~{F(k)}= f(x), is defined

by

FUF(R) = \/_/ ¢k (k) dk, (2.3.2)

where F 1 is called the inverse Fourier transform operator.

Clearly, both % and .# ! are linear integral operators. In applied math-
ematics, « usually represents a space variable and k(= 2—’T) is a wavenum-
ber variable where A is the wavelength. However, in electrical engineering, x
is replaced by the time variable ¢ and k is replaced by the frequency vari-
able w(=2nv) where v is the frequency in cycles per second. The function
Fw)=Z{f(t)} is called the spectrum of the time signal function f(t). In
electrical engineering literature, the Fourier transform pairs are defined s-

lightly differently by

F{F)} / F(t)e=2vitgy, (2.3.3)
and

S =0 [ P L / eldn,  (234)

— 00

where w =27nv is called the angular frequency. The Fourier integral formula
implies that any function of time f(¢) that has a Fourier transform can be
equally specified by its spectrum. Physically, the signal f(¢) is represented as
an integral superposition of an infinite number of sinusoidal oscillations with
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14 INTEGRAL TRANSFORMS and THEIR APPLICATIONS

different frequencies w and complex amplitudes 5= F(w). Equation (2.3.4) is

called the spectral resolution of the signal f(t), and % is called the spectral
density. In summary, the Fourier transform maps a function ( or signal) of time
t to a function of frequency w. In the same way as the Fourier series expansion
of a periodic function decomposes the function into harmonic components,
the Fourier transform generates a function (or signal) of a continuous variable
whose value represents the frequency content of the original signal. This led to
the successful use of the Fourier transform to analyze the form of time-varying
signals in electrical engineering and seismology.

Next we give examples of Fourier transforms.

Example 2.3.1
Find the Fourier transform of exp(—az?). In fact, we prove

1 k2
F(k)=ZF{exp(—az?®)} = — ex (—), a>0. 2.3.5
(k) = F{exp(—az”)} 7P\ (2.3.5)
Here we have, by definition,
1 T . 2
Fk) = —= [ e ™" dg
(k) = —=
1 7e AN
= — xp|—alz+—) ——|dz
Vo P 2a 4a
1 T 2 1 k2
= exp(—k?/4a /e*“y dy = ——ex <—>,
T p(—k"/4a) U rd r

— 00

in which the change of variable y =x + % is used. The above result is correct,
but the change of variable can be justified by the method of complex analysis

because (ik/2a) is complex. If a =1

Fle /) = /2, (2.3.6)

This shows .Z{f(x)} = f(k). Such a function is said to be self-reciprocal un-
der the Fourier transformation. Graphs of f (xﬁ: exp(—az?) and its Fourier
transform is shown in Figure 2.1 for a =1.

Example 2.3.2
Find the Fourier transform of exp(—alz|), i.e.,

y{exp(a|x|)}_\/g ﬁ a>0. (2.3.7)
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Fourier Transforms and Their Applications 15

Figure 2.1 Graphs of f(z)=exp(—axz?) and F(k) with a=1.

Here we can write

)
F {efa|x|} _ / 67a|x|7ik:cdx
0

|:/e—(a+zk)mdw+ / e(a—ik);vdw
0

E\H E\H
3 3

— 0o

¢5 a
a—i—zk a—zk; 7 (a2 + k%)

We note that f(x) =exp(—alz|) decreases rapidly at infinity, it is not differ-
entiable at  =0. Graphs of f(z) = exp(—alz|) and its Fourier transform is
displayed in Figure 2.2 for a =1.

Example 2.3.3
Find the Fourier transform of

(-2 (o),

where H(x) is the Heaviside unit step function defined by

H(x)—{é: iig} (2.3.8)

Or, more generally,

H(:C—a)z{(l): x>“}, (2.3.9)
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16 INTEGRAL TRANSFORMS and THEIR APPLICATIONS

Figure 2.2 Graphs of f(z) =exp(—alz|) and F(k) with a=1.

where a is a fixed real number. So the Heaviside function H(z — a) has a finite
discontinuity at x =a.

F{f(x)} = \/% /ae“m (1 - |Z—|) dz = % (1 - g) cos kz da

_ 5%0 (1— 2) cos(aka)dz = —2 /1<1—x)i (Sm“’”> do

1

0
1 in2 [ 45T
_ 2a /Sin(akx)dw a /i Sm( ) p
0

o (ak>
a M\ 72
- (2.3.10)

Example 2.3.4
Find the Fourier transform of the characteristic function x[_q q)(2), where

1, |z|<a
X[a,a1(w)=H(a—|w|)={0 le>a}. (2.3.11)
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VV\/e haVe
( ) {X[ llll] \/— X[ a a] )

1 ik 2 (sinak
= — W dp =4/ = . (2.3.12
27{/6 x UW( ’ > (2.3.12)

Graphs of f(x) = X[—a,q(2) and its Fourier transform are shown in Figure 2.3
for a=1.

X[—a,a] (X)

-a a

Figure 2.3 Graphs of x[_, () and F, (k) with a = 1.

2.4 Fourier Transforms of Generalized Functions

The natural way to define the Fourier transform of a generalized function,
is to treat f(z) in (2.3.1) as a generalized function. The advantage of this is
that every generalized function has a Fourier transform and an inverse Fourier
transform, and that the ordinary functions whose Fourier transforms are of
interest form a subset of the generalized functions. We would not go into great
detail, but refer to the famous books of Lighthill (1958) and Jones (1982) for
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18 INTEGRAL TRANSFORMS and THEIR APPLICATIONS

the introduction to the subject of generalized functions.

A good function, g(x) is a function in C°°(R) that decays sufficiently rapidly
that g(z) and all of its derivatives decay to zero faster than ||~ as |z| — co
for all N > 0.

DEFINITION 2.4.1 Suppose a real or complex valued function g(x) is
defined for all x €R and is infinitely differentiable everywhere, and suppose
that each derivative tends to zero as |x| — 0o faster that any positive power of
(x_l) , or in other words, suppose that for each positive integer N and n,

lim 2N ¢ (x) =0,

|z|— o0
then g(x) is called a good function.

Usually, the class of good functions is represented by S. The good functions
play an important role in Fourier analysis because the inversion, convolution,
and differentiation theorems as well as many others take simple forms with no
problem of convergence. The rapid decay and infinite differentiability proper-
ties of good functions lead to the fact that the Fourier transform of a good
function is also a good function.

Good functions also play an important role in the theory of generalized func-
tions. A good function of bounded support is a special type of good function
that also plays an important part in the theory of generalized functions. Good
functions also have the following important properties. The sum (or difference)
of two good functions is also a good function. The product and convolution
of two good functions are good functions. The derivative of a good function
is a good function; z" g(x) is a good function for all non-negative integers
n whenever g(x) is a good function. A good function belongs to L? (a class
of p*™™ power Lebesgue integrable functions) for every p in 1 <p < oo. The
integral of a good function is not necessarily good. However, if ¢(x) is a good
function, then the function g defined for all = by

o) = [ " gy de

is a good function if and only if ffooo o(t) dt exists.

Good functions are not only continuous, but are also uniformly continuous
in R and absolutely continuous in R. However, a good function cannot be
necessarily represented by a Taylor series expansion in every interval. As an
example, consider a good function of bounded support

exp[—(1 —z3)71], if |x|<1
(- ups)
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The function g is infinitely differentiable at x = +1, as it must be in order to
be good. It does not have a Taylor series expansion in every interval, because
a Taylor expansion based on the various derivatives of g for any point having
|z| > 1 would lead to zero value for all z.

For example, exp(—z?), x exp(—a?), (1+ xz)fl exp(—x?), and sech?z are
good functions, while exp(—|z|) is not differentiable at 2 =0, and the function
(1+ :1:2)71 is not a good function as it decays too slowly as |z| — oco.

A sequence of good functions, {f,(z)} is called regular if, for any good
function g(x),

o0

lim fn(x) g(x) dz (2.4.1)

n—oo J_

exists. For example, f,(z) = % ¢(x) is a regular sequence for any good function

o(x), if
lim Oofn() (x)dx= lim —/ o(x =0.

n—oo n—oo n,
Two regular sequences of good functions are equivalent if, for any good func-
tion g(z), the limit (2.4.1) exists and is the same for each sequence.

A generalized function, f(x), is a regular sequence of good functions, and
two generalized functions are equal if their defining sequences are equivalent.
Generalized functions are, therefore, only defined in terms of their action on
integrals of good functions if

- [ f@ g dr= i [ @)@ de= i (£ g) (242

n—oo

for any good function, g(z), where the symbol (f, g) is used to denote the
action of the generalized function f(x) on the good function g(z), or {f, g)
represents the number that f associates with g. If f(z) is an ordinary function

such that (1 +:v2)_N f(z) is integrable in (—oo, co) for some N, then the
generalized function f(x) equivalent to the ordinary function is defined as
any sequence of good functions {f,(x)} such that, for any good function g(x),

nlLII;O fn x)dr = / fz (2.4.3)

For example, the generalized function equivalent to zero can be represented
by either of the sequences {@} and {%}
The unit function, I(x), is defined by

/ " (@) gla) do — / " @) da (2.4.4)

— 00 — 00
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20 INTEGRAL TRANSFORMS and THEIR APPLICATIONS

for any good function g(x). A very important and useful good function that

defines the unit function is {exp (—g) } Thus, the unit function is the gen-

eralized function that is equivalent to the ordinary function f(z)=1.
The Heaviside function, H(x), is defined by

" Hwgw = [ ot 2.45)

The generalized function H(x) is equivalent to the ordinary unit function

0, x<0

DT (2.4.6)

H(z) = {

)

since generalized functions are defined through the action on integrals of good
functions, the value of H(x) at 2 =0 does not have significance here.
The sign function, sgn(x), is defined by

/_O:o sgn(x) g(x) dx = /OOO o) da /_000 oo)de  (247)

for any good function g(x). Thus, sgn(x) can be identified with the ordinary
function

-1, x<0,
sgn(x) = {—i—l >0, (2.4.8)

In fact, sgn(x) =2 H(x) — I(x) can be seen as follows:

| steeax= [ 2#G) - 16 gla) ds

— 00 oo

= 2/0:0 H(z) g(z) dz — /OO I(z) g() da

— 00

:2/0 g(w)dw—/_o:o g(x) dx

= /000 g(x) dw—/ooo g(x)dx

In 1926, Dirac introduced the delta function, §(z), having the following
properties

N (2.4.9)
/ §(x)dx = 1.
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The Dirac delta function, §(z) is defined so that for any good function ¢(z),
[ 8@ ota) do =00

There is no ordinary function equivalent to the delta function.

The properties (2.4.9) cannot be satisfied by any ordinary functions in clas-
sical mathematics. Hence, the delta function is not a function in the classical
sense. However, it can be treated as a function in the generalized sense, and
in fact, 6(x) is called a generalized function or distribution. The concept of
the delta function is clear and simple in modern mathematics. It is very useful
in physics and engineering. Physically, the delta function represents a point
mass, that is a particle of unit mass located at the origin. In this context, it
may be called a mass-density function. This leads to the result for a point
particle that can be considered as the limit of a sequence of continuous dis-
tributions which become more and more concentrated. Even though 6(z) is
not a function in the classical sense, it can be approximated by a sequence of
ordinary functions. As an example, we consider the sequence

6n($):\/§exp(—nw2), n=1,2,3,.... (2.4.10)

Clearly, §,(z) -0 as n— oo for any z#0 and 6,(0) — o0 as n— oo as
shown in Figure 2.4. Also, for allm=1,2,3,...,

/ On(x)dr=1
and
lim On(x)dx = / o(x)dz=1

as expected. So the delta function can be considered as the limit of a sequence
of ordinary functions, and we write

0(x) = lim \/gexp(nxQ). (2.4.11)

n—oo

Sometimes, the delta function §(x) is defined by its fundamental property

/ f(@)d(x —a)dx = f(a), (2.4.12)
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8,(x)

0.8

0.2

Figure 2.4 The sequence of delta functions, d,(z).

where f(z) is continuous in any interval containing the point 2 = a. Clearly,

oo

/f(a)5(xfa)da::f(a)/5(:177a)dx:f(a). (2.4.13)

Thus, (2.4.12) and (2.4.13) lead to the result
f(@)o(z —a)=f(a)d(z — a). (2.4.14)
The following results are also true

xd(x)=0 (2.4.15)
d(z—a)=0d(a —x). (2.4.16)

Result (2.4.16) shows that 6(z) is an even function.

Clearly, the result
’ 1, =z>0
o(y)dy = =H
/ (y) dy {07 x<0} (z)

shows that
— H(x)=46(x). (2.4.17)
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The Fourier transform of the Dirac delta function is

F{5(2)) = ¢L2_7T / (e do = (2.4.18)

Hence,

5@)<¢1{;%?}_%;7?*%m. (2.4.19)

— 0o

This is an integral representation of the delta function extensively used in
quantum mechanics. Also, (2.4.19) can be rewritten as

o0

d(k)= % / e dg. (2.4.20)

— 00

The Dirac delta function, §(z), is defined so that for any good function
g(x),
6.9)= [ 8(@)g(w)do =g0). (2.4.21)

Derivatives of generalized functions are defined by the derivatives of any
equivalent sequences of good functions. We can integrate by parts using any
member of the sequences and assuming g(z) vanishes at infinity. We can obtain
this definition as follows:

) / e
- / f(2) g/ (2)de =~ (f. g).

The derivative of a generalized function f is the generalized function f’ defined
by

(f'sg)=—(f. 9" (2.4.22)

for any good function g.

The differential calculus of generalized functions can easily be developed
with locally integrable functions. To every locally integrable function f, there
corresponds a generalized function (or distribution) defined by

= /700 f(x) ¢(x) dx (2.4.23)

where ¢ is a test function in R — C with bounded support (¢ is infinitely
differentiable with its derivatives of all orders exist and are continuous).
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The derivative of a generalized function f is the generalized function f’
defined by

(f's &) =—(f, ¢") (2.4.24)

for all test functions ¢. This definition follows from the fact that

/ e
- / f(2) &' (@) do =—{f, &)

which was obtained from integration by parts and using the fact that ¢ van-
ishes at infinity.
It is easy to check that H'(z) =0(z), for

_ /_ " () () d = — / " H() o (@) da
- / " (@) de = — [B@))T = 6(0) = (5, ).

Another result is

It is easy to verify

We next define |z| = zsgn(x) and calculate its derivative as follows. We have

o)=L {wsan() =2 - {san(x)} + san(x) &

dx
=z % {2H(z) — I(x)} + sgn(x)
=2z §(x) + sgn(x) = sgn(x) (2.4.25)
which is, by sgn(x) =2H(x) — I(x) and z §(x) =0.
Similarly, we can show that
% {sgn(x)} =2H'(z) = 26(x). (2.4.26)

If we can show that (2.3.1) holds for good functions, it follows that it holds
for generalized functions.
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THEOREM 2.4.1
The Fourier transform of a good function is a good function.

PROOF The Fourier transform of a good function f(x) exists and is given
by

F A @)} = F(h) == / e (o) da (2.4.27)

Differentiating F'(k) n times and integrating N times by parts, we get

N
o= [ et i S e
SWE /_OO dI—N{fC"f(iU)}

Evidently, all derivatives tend to zero as fast as |k|™" as |k| — oo for any
N >0 and hence, F(k) is a good function.

‘F(n) ‘ < ’

dx.

THEOREM 2.4.2
If f(x) is a good function with the Fourier transform (2.4.27), then the inverse
Fourier transform is given by

zkx
Fl@)= \/ﬁ/ F(k) dk. (2.4.28)

PROOF For any € >0, we have

F {e‘“zF(—w)} = % /_O:O ¢ ike—eat {/_Z et f(t) dt} dx

Since f is a good function, the order of integration can be interchanged to

obtain
F { —ex? F / f dt / —i(k—t);v—e;v2 dr
~or
which is, by similar calculation used in Example 2.3.1,

b {_ (k ;:)2

1
== ] F(t)dt.

Using the fact that

1 e (k—t)?
9 -1
Ve /—oo P { de } =
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we can write

F {6_6$2F(f:17)} —fk) .1
(k —t)?

:ﬁ/z () — F(k)] exp [— = ]dt. (2.4.29)

Since f is a good function, we have

’f(t)—f(k‘)’
t—k

< glgng( )|

It follows from (2.4.29) that
‘y {eﬂzp(—x)} - f(k)’

47T€rnax|f |/ |tk|exp[< )}dt

1
= max 4e a O‘da—>0
— max| () [m| | e

t—
2

Ea

as € — 0, where a =

B

Consequently,

F(k) = 7 {F(—2)} = \/% /_Oo e~ B(—z) do

1 i
= — """ F(x)dx
\/27T /700 ()

1 oo o0 )
=5 e dx /_ N e T f(€) dE.

— 00

Interchanging k with z, this reduces to the Fourier integral formula (2.2.4)
and hence, the theorem is proved. |

Example 2.4.1
The Fourier transform of a constant function c is

F{c} = V2m.cd(k). (2.4.30)
In the ordinary sense

F{c} = ek dy

c
V2T
is not a well defined (divergent) integral. However, treated as a generalized

function, ¢=cI(z) and we consider 4 exp (——2)} as an equivalent sequence
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to the unit function, I(x). Thus,

x? c o x2
Z R _ —7 -
Rz {c exp ( 4n>} Nors [m exp ( ikx 4n) dx

which is, by Example 2.3.1,

=cV2n exp(—nk?) =V27.c. n exp(—nk?)

™

=V2m.c.0,(k) =V2m.c.o(k) as n— oo,

since {0, (k)} = {\/? exp (—nk?)} is a sequence equivalent to the delta func-
tion defined by (2.4.10).

Example 2.4.2
Show that

F{e "H((z)} = m, a>0. (2.4.31)

We have, by definition,

Fle H(x)} = \/% / exp{—a(ik + a)}dv = m
0

Example 2.4.3
By considering the function (see Figure 2.5)

falx)=e"*"H(x) —e**H(-x), a>0, (2.4.32)

find the Fourier transform of sgn(x). In Figure 2.5, the vertical axis (y-axis)
represents f,(x) and the horizontal axis represents the x-axis.
We have, by definition,

F{ful)} = —% exp{(a — ik)a}dz

— 0o

1 yi .
+ﬁ b/exp{—(a +ik)x}dx

1 1 1

B 2 (—ik)
T Vor la+ik  a—ik T a2+ k2’
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Figure 2.5 Graph of the function f,(z).

In the limit as a — 0, f,(z) — sgn(x) and then

F{sen(x)} = @ =3
7 {\/gisgn(x)} - %

Or,

2.5 Basic Properties of Fourier Transforms

THEOREM 2.5.1
It #{f(z)} = F(k), then
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(a) (Shifting) F{f(x—a)y=e"*F{f(2)}, (2.5.1)
(b) (Scaling) F{f(az)} = |H (k) (2.5.2)
(c) (Conjugate) FLf ()} = F{f(2)}, (2.5.3)
(d) (Translation) F{e"“ f(z)} = F(k —a), (2.5.4)
(e) (Duality) F{F(x)} = f(—k), (2.5.5)
(f) (Composition) / F(k)g(k)e™ dk = / f(e —x)d¢, (2.5.6)

where G(k) = F{g(2)}.
PROOF (a) We obtain, from the definition,
F{f(x - a)) F/ e~k f (5 — a)d
7Zk(§+a T —a=
- = / Qe (@-a=g)

= 67”““/ {f(@)}.

The proofs of results (b)—(d) follow easily from the definition of the Fourier
transform. We give a proof of the duality (e) and composition (f).

We have, by definition,

flz)=

\/%

/“”F ydk =.F Y F(k)}.

Interchanging = and k, and then replacing k by —k, we obtain

f(=F)
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To prove (f), we have

o0 oo

/ F(k)g(k) e* dk = / g(k) e %/ M £(€)de

= [ 1o o= [ e gl

- / FOG(E — )de.

In particular, when x =0

/ F(k)g(k)dk = / F(E)G(€)de.

THEOREM 2.5.2
If f(x) is piecewise continuously differentiable and absolutely integrable, then

(i) F(k) is bounded for —oo < k < 00,

(ii) F(k) is continuous for —oo < k < co.
PROOF It follows from the definition that
Fool< = [ e
— e x)|dz
~ V2

C

1 oo
“—2_”4 falldo = —==.

where ¢c= [ |f(z)|dx = constant. This proves result (i).

To prove (ii), we have

1 Ji —thx
PO+ 1) = 0] < <= [ 1o~ 1| f(o)lda

<2 7 £ (@)lde.
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Since }1}1% le=th® — 1| =0 for all z € R, we obtain

lim [F(k+h) = F(k)| < lim le=the _ 1||f(z)|dz =0.

1 o0
h—0 /27 /
This shows that F(k) is continuous. 1l

THEOREM 2.5.3
(Riemann-Lebesgue Lemma). If F(k)=.Z{f(x)}, then

lim |F(k)|=0. (2.5.7)

|k|—o0

PROOF  Since e~ %% = —¢= 2" e have

F(k) = — L / e "R f(2)dx
2

— 00

= %7 e~k f (:c — %) dx.

Hence,
F(k) = % \/% 7 ek f(x)dx —7 e~ikef (:B - %) dx
S e e D)
Therefore,

(k)] < ngf F@) = 1 (o= T )| da-

Thus, we obtain

Jim_|F(k)| < Nlﬁ Jim Zo @)~ (2= D) ar =0
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THEOREM 2.5.4
If f(x) is continuously differentiable and f(z) — 0 as || — oo, then

F{f (@)} = (k) F{f(2)} = ik F (k). (2.5.8)

PROOF  We have, by definition,
FU@) == [ e @
V2T

which is, integrating by parts,

= \/% [f(w)e_ikw]iooo + \/ZI;_W e_ik””f(:lc)d:v
= (ik)F (k). .
If f(x) is continuously n-times differentiable and f*)(x) —0 as |2| — oo for
k=1,2,...,(n—1), then the Fourier transform of the nth derivative is
FLW (@)} = (ik)" F{f (@)} = (ik)" F (k). (2.5.9)

A repeated application of Theorem 2.5.4 to higher derivatives gives the
result.

The operational results similar to those of (2.5.8) and (2.5.9) hold for partial
derivatives of a function of two or more independent variables. For example,
if u(z,t) is a function of space variable 2 and time variable ¢, then

ou , 0%u 9
ou du 0%u d*U
5“{5}—% y{aT}_W

where U(k,t) =7 {u(z,t)}. |

DEFINITION 2.5.1 The convolution of two integrable functions f(x) and
g(x), denoted by (f = g)(x), is defined by

1 o0
o= / f(x— €)g(€)de, (2.5.10)

provided the integral in (2.5.10) exists, where the factor \/% 18 a matter of
choice. In the study of convolution, this factor is often omitted as this factor
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does not affect the properties of convolution. We will include or exclude the
factor freely in this book.

We give some examples of convolution.

Example 2.5.1
Find the convolution of
(a) f(x)=cosxz and g(z)=exp(—alz|), a>0,

(b) f(x) =X(ap(z) and g(z)=a?,
where X[q4)(2) is the characteristic function of the interval [a,b] C R defined

by
(2) = 1, a<z<b
Xla bl \F) = 0, otherwise |

(a) We have, by definition,

oo

(f*9)(a / fla—€) g(&)de = / cos(z — €) e~I¢ldg

0 0o

= /cos(:zc—f) e“fdf—i—/cos(x—f) e %d¢
—o0 0

= /cos(x+§) e‘“%é—i—/cos(x—f) e e de
0 0

= 2cosx/cos§ T %.

0

(b) We have

_ / Fo—€) g(e)de = / Xtaw) (@ — €) g(€)de

/ €2 de =

b’ —a?).

wl»—'

THEOREM 2.5.5
(Conwvolution Theorem). If F{f(x)} =F (k) and #{g(x)} = G(k), then

F{f(x)xg(x)} = F(k)G(k), (2.5.11)
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f(@) xg(x) =F HF(k)G(k)}, (2.5.12)
or, equivalently,
/ flx—8&g&)de = | e F(k)G(k)dk. (2.5.13)

PROOF  We have, by the definition of the Fourier transform,

oo o0

FU@g@) =5 [ *dn [ - g6
o [ e ode [ M0 o
— 5 [ e a0 [ e adn =G,

where, in this proof, the factor \/% is included in the definition of the convo-

lution. This completes the proof. |

The convolution has the following algebraic properties:
fxg=gx*f (Commutative), ( )
fx(gxh)=(f*g)*h (Associative), (2.5.15)
(af +Bg)xh=a(f*h)+B(gxh) (Distributive), ( )
fxV2mé=f=\2m0x*f (Identity), ( )

where o and 3 are constants.
We give proofs of (2.5.15) and (2.5.16). If f % (g * h) exists, then

V*@*MH@:i/f@fO@*m&Mé

oo

I
~
—

8
I
o
)
—~~
2}
I
=
>
—
=

U

=

QU
Iy
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= / /f(w—f)g(f—t)d§] h(t)dt
= / / flx—t—n) g(n)dn] h(t)dt (put & —t=n)
= [19) - ln

= [(f *g) * h] (x),

where, in the above proof, under suitable assumptions, the interchange of the
order of integration can be justified.

Similarly, we prove (2.5.16) using the right-hand side of (2.5.16), that is,

a(fxh)+B(g*h) =a / f(x— Eh(E)de + 8 / g — E)h(e)de

/ lof (@ — &) + Bgla — )] h(E)de

— 0o

= [(oof + Bg) * 1] (x).

In view of the commutative property of the convolution, (2.5.13) can be writ-
ten as

/ f(&)g(x —&)dE = / ek F(k)G(k)dk. (2.5.18)
This is valid for all real z, and hence, putting x =0 gives
/ f(§)g(=&)dE = / f(x)g(—z)dx = / F(k)G(k)dk. (2.5.19)

We substitute g(z) = f(—x) to obtain

G(k) = Z{g(2)} = F{T(=a) } = Z{[@)} = F (k).

Evidently, (2.5.19) becomes

f ) f(x)dx /F k) F(k)dk (2.5.20)
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/|f(x)|2d:z::/|F(k)|2dk. (2.5.21)

This is well known as Parseval’s relation.
For square integrable functions f(z) and g(x), the inner product (f, g) is

defined by
9)= / f(@) g(w)da (2.5.22)

so the norm || f||2 is defined by

or

IAI3=(f, /f =/|f )|2dz. (2.5.23)

The function space L?(R) of all complex-valued Lebesgue square integrable
functions with the inner product defined by (2.5.22) is a complete normed
space with the norm (2.5.23). In terms of the norm, the Parseval relation
takes the form

[fllz=lFllz= 17 fl2- (2.5.24)

This means that the Fourier transform action is unitary. Physically, the quan-
tity ||f]]2 is a measure of energy and ||F||2 represents the power spectrum of

I

THEOREM 2.5.6
(General Parseval’s Relation). If Z{f(x)}=F(k) and F#{g(x)} = G(k) then

/f(x)@dx:/F(k)mdk. (2.5.25)

PROOF We proceed formally to obtain

7F(k)mdk/oo dk - —/ e kY £ (y) dy]oe ikzg(x) dx
- / f(y) dy 7g<x>dx7 ik(z=) g

|
)
—
8
N~—
<9
8
Bd
S
I
N
-
—
N
U
<
|
s
—
8
S~—
)
—
8
~—
<9
8

— 00 — 00 — 00
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In particular, when g(z) = f(x), the above result agrees with (2.5.20).

We now use an indirect method to obtain the Fourier transform of sgn(x),
that is,

F{sen(x)} =/ > j{ (2.5.26)
From (2.4.26), we find
7 {ismin ) = F ) =27 ) =,
which is, by (2.5.8),
it (i) =2,
F{sgn(x)} = \/;
The Fourier transform of H(z) follows from (2.4.30) and (2.5.26):
F{H(2)} = _y{1 +sgn(x)} = 5[«9’{1} + 7 {sgn(x)}]
- g [5(@ + ﬁ] . (2.5.27)

2.6 Poisson’s Summation Formula

A class of functions designated as LP(R) is of great importance in the theory
of Fourier transformations, where p(>1) is any real number. We denote the
vector space of all complex-valued functions f(x) of the real variable x. If f
is a locally integrable function such that |f|? € L(R), then we say f is p-th
power Lebesgue integrable. The set of all such functions is written L?(R). The
number || f||, is called the LP-norm of f and is defined by

Hmp[/wumﬁmr<m. (2.6.1)

— 00

Suppose f is a Lebesgue integrable function on R. Since exp(—ikz) is contin-
uous and bounded, the product exp(—ikz) f(z) is locally integrable for any
keR. Also, |exp(—ikz)| <1 for all k and = on R. Consider the inner product

(f, ey = /_O:O f(z) e ™ dx, keR. (2.6.2)
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’ / Zﬂw) el < [ O;If(w)ldw=||f||1<oo. (2.6.3)

This means that integral (2.6.2) exists for all k € R, and was used to define

. _ . 1
the Fourier transform, F(k) = %{f(x)} without the factor ors

Clearly,

Although the theory of Fourier series is a very important subject, a detailed
study is beyond the scope of this book. Without rigorous analysis, we can
establish a simple relation between the Fourier transform of functions in L*(R)
and the Fourier series of related periodic functions in L!(—a, a) of period 2a.
If f(z) € L*(—a, a) and is defined by

flx)= i cpe™® (—a<z<a), (2.6.4)
where the Fourier coeﬁici::t:jn is given by
en = % f( ) e~ * dg. (2.6.5)
THEOREM 2.6.1
If f(z) € L*(R), then the series
i f(z +2na) (2.6.6)

n=—oo

converges absolutely for almost all x in (—a, a) and its sum g(z) € L'(—a, a)
with g(z + 2a) = g(z) for z € R.

If a,, denotes the Fourier coefficient of a function g, then

1 “ —znz —znw
% _ag(x) d:v——/ fz d:v— F( ).

Ap =

PROOF We have

Z/ f(z+2na)| de = hm Z/ f(z+2na)| dzx

i (2n+1)a
— lim /1 F(8)] dt
N—oo n—_n+’(2n-1)a
(2N+1)a
— lim £ (6)] dt

N—oo J_(2aN+1)a

:/mWMﬁ<w

— 00
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It follows from Lebesgue’s theorem on monotone convergence that

/_2[% |f(w+2na)|] dr = Z /_a (z+2na)| de < oo.

n=—oo n=—oo

Hence, the series > >° _ f(x + 2na) converges absolutely for almost all z

in (—a, a). If gy(x)= Zf:r:_N flx+2na), limy o gn(z) = g(x), where g €
L'(—a, a), and g(z + 2a) = g(z).

Moreover,
o = [ ot r= [ | 3 st 200 as
/ Z (x + 2na)| dx
= Z / (x + 2na)| dx
— [ i@l e =il
i
We consider the Fourier series of g(z) given by
g(z)= i Cm exp(immz/a), (2.6.7)
where the coefficients ¢, for m=0,+1, 42, ... are given by
1 .
Cm = 5 g(x)exp(—immz/a)dz. (2.6.8)
We replace g(x) by the limit of the sum
= lim Z f(z 4+ 2na), (2.6.9)

N—»oo
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so that (2.6.8) reduces to

em = — lim Z /f (x + 2na)exp(—imma/a) dx

a N—)()o
1 N (@ntDa
- %]\}i—{noo f(y)exp(—immy/a) dy
=T (2n 1)a
(2N+1)a
1
" 2 J\}Enoo f(x)exp(—imnx/a) dx
—(2N+1)a
2
B \/_WF (T> ’ (2.6.10)
2a a

where F (™X) is the discrete Fourier transform of f(z).
Evidently,

Z fx+2na)=g(x) = Z \éi_wF (na_w> exp(inmx/a). (2.6.11)

n=—oo n=—oo

We let =0 in (2.6.11) to obtain the Poisson summation formula

i F(2na) = i é?F(%) (2.6.12)

When a =7, this formula becomes
o0 1 o0
2mn) = — F(n). 2.6.13
n;mf( ) T”;OO (n) (2.6.13)
When 2a =1, formula (2.6.12) becomes

ST fmy=v2r Y F(2nn). (2.6.14)

n=—oo n=—oo

To obtain a more general formula, we assume that a is a given positive
constant, and write g(x) = f(ax) for all z. Then

2)-(2),
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and we define the Fourier transform of f(x) without the factor -t so that

Var
F(n) = /jo e f(z) d:v:‘/ioo e e f (a —) dx
= /O; e~ g (g) dx
= a/:: e MY g(y) dy
= aG(an).

Consequently, equality (2.6.13) reduces to

oo

2mn a
> 9(=~) NoT Z G(an). (2.6.15)

Putting b= 2% in (2.6.15) gives
> gn)=v2rb™t > G(2rb'n). (2.6.16)

When b= 2w, result (2.6.16) becomes (2.6.13). We apply these formulas to
prove the following series

> 1 T
(a) n;oo O] =3 coth(mb), (2.6.17)
(b) n:Z_oo exp(—mn-t) % n:Z_oo exp <T> , (2.6.18)

(c) Z 1 cosec? (). (2.6.19)

—  (z+nm)?

To prove (a), we write f(z)=(2? +b*)~! so that F(k)=/F ¢ exp(—blk|).
We now use (2.6.14) to derive

Z n2+b2 =3 Z exp(—2|n|mb)

[Z exp(—2nmb) + Z exp( 2mrb)1
= n=1

which is, by writing r = exp(—27b),
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It follows from (2.6.14) that

i 1 w(l+e®)
L (n?+b?) b (1 —em2md)
Or,
) > 1 1 a(l+e?™)
e (n?4?) b b (1—e ™)
It turns out that
i 1 | (1+e ) 1
— (n?+10?) 20 [ (1—e~2m) 7
2 [(1+e %) 2
_?[ 1—€I)_E:|7 (2rb=1x)
2 [r(1+e®) —2(1—e%)
'z (I1—e7)
_ (1)2 P (3-3) -5+
x

=1 w2
> == (2.6.20)
n=1
To prove (b), we assume f(z) = exp(—mtz?) so that F(k) = \/% exp (—f—;).
Thus, the Poisson formula (2.6.14) gives
i exp(—mtn?) = L i exp(—mn?/t).
n=-—oo \/E n=-—oo

This identity plays an important role in number theory and in the theory of
elliptic functions. The Jacobi theta function ©(s) is defined by

O(s)= i exp(—msn?),  5>0, (2.6.21)

n=—oo
so that (2.6.16) gives the functional equation for the theta function

J50(5)=0 <3> (2.6.22)

S
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The theta function O(s) also extends to complex values of s when Re(s) >0
and the functional equation is still valid for complex s. The theta function is
closely related to the Riemann zeta function ((s) defined for Re(s) > 1 by
— 1
s)=)_ —-

n=1

(2.6.23)

An integral representation of {(s) can be found from the result

e r
/ ¥ e dy = () Re(s) >0,
0

ns’

where the gamma function T'(s) is defined by
I'(s) :/ e 't 1dt,  Re(s)>0.
0

Summing both sides of this result and interchanging the order of summation
and integration, which is permissible for Re(s) > 1, gives

Hﬁ«@éwﬁ* o

er —1’
It turns out that ((s), O(s), and I'(s) are related by the following identity:

Re(s)> 1. (2.6.24)

C(S)F(s/2):%7rs/2/ooows/21[@(;10)—1] dr,  Re(s)>1.  (2.6.25)

Considering the complex integral in a suitable closed contour C'

1 s—1
I=— Zidz,
2mi Jo e =1
and using the Cauchy residue theorem with all zeros of (e™* — 1) at z = 2min,
n==+1,4£2,..., =N gives

I=—2sin (?) f:(mm)*1 :

n=1

To prove (c), we use the Fourier transform of the function f(x) = (1 — |z|)
H (1 — |z]) to obtain the result. In the limit as N — oo, the sum of the residues
is convergent so that the integral gives the relation

s

1 ¢(s)

28 s—1 (_) 1 - =_>\7

™ sin {5 (1 —y9) T—3)

In view of another relation for the gamma function, I'(1 + 2)I'(—2) = — /—,
the relation (2.6.26) leads to a famous functional relation for {(s) in the form

(2.6.26)

75¢(1 — 8) =2'7°T(s) cos (%S> ¢(s). (2.6.27)
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2.7 The Shannon Sampling Theorem

An analog signal f(t) is a continuous function of time ¢ defined in —oo < t < o0,
with the exception of perhaps a countable number of jump discontinuities.
Almost all analog signals f(t) of interest in engineering have finite energy. By
this we mean that f € L?(—o0, 00). The norm of f defined by

o0 2
il =| [ 1 de] (271)
— 00

represents the square root of the total energy content of the signal f(t). The
spectrum of a signal f(t) is represented by its Fourier transform F(w), where
w is called the frequency. The frequency is measured by v = 5= in terms of
Hertz.

A continuous signal f(¢) is called band limited if its Fourier transform F(w)
is zero except in a finite interval, that is, if

Fy(w)=0 for |w|>a. (2.7.2)
Then a(>0) is called the cutoff frequency.

In particular, if
<
F(w)—{(l)’ ] —a} (2.7.3)

lw|>a

then F(w) is called a gate function and is denoted by F,(w), and the band
limited signal is denoted by f4(t). If a is the smallest value for which (2.7.2)
holds, it is called the bandwidth of the signal. Even if an analog signal f(t) is
not band-limited, we can reduce it to a band-limited signal by what is called
an ideal low-pass filtering. To reduce f(t) to a band-limited signal f,(¢) with
bandwidth less than or equal to a, we consider

ﬁuwz{FW%|ﬂga} (2.7.4)

0, lw| >a

and find the low-pass filter function f,(¢) by the inverse Fourier transform

fa(t) ! /OO e, (w)dw = L/ e, (w)dw. (2.7.5)

2 J_ o T J)_a

This function f,(t) is called the Shannon sampling function. When a =,
fr(t) is called the Shannon scaling function. The band-limited signal f,(t) is
given by

a

1Oo , 1 [ . inat
g@Z%/me%cg/w%:ﬂi. (2.7.6)

7t
—a
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A

F(w)

[N

Figure 2.6 The gate function and its Fourier transform.

Both F(w) and f,(t) are shown in Figure 2.6 for a = 2.
Consider the limit as a — oo of the Fourier integral for —oco < w < oo

oo oo
) . sinat
1= lim e “f,(t)dt = lim et 2L gy
a— 00 a— 00 it
— 00 — 00
oo oo
. inat )
= / et [Hm S } dt = / e "o (t)dt.
a—oo Tt
— 00 — 00

Clearly, the delta function §(¢) can be thought of as the limit of the sequence
of functions f,(t). More precisely,

5(t) = lim (Sm at) . (2.7.7)

We next consider the band-limited signal

™

fa(t) = % /F(w)eiwtdw: 2i / F(w) Fy(w) e dw,

which is, by the Convolution Theorem,

)= [ rosute-nir= [ 2D pwyar (2.78)

This integral represents the sampling integral representation of the band-
limited signal f,(t).
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Example 2.7.1

(Synthesis and Resolution of a Signal; Physical Interpretation of Convolu-
tion). In electrical engineering problems, a time-dependent electric, optical or
electromagnetic pulse is usually called a signal. Such a signal can be consid-
ered as a superposition of plane waves of all real frequencies so that it can be
represented by the inverse Fourier transform

1 .
ft)=F HF(w)}= 5 / F(w)e™dw, (2.7.9)
T
where F(w)=.Z{f(t)}, the factor (1/27) is introduced because the angular
frequency w is related to linear frequency v by w=2nr, and negative fre-
quencies are introduced for mathematical convenience so that we can avoid
dealing with the cosine and sine functions separately. Clearly, F(w) can be

represented by the Fourier transform of the signal f(¢) as
F(w)= / f(t)e ™“tdt. (2.7.10)

This represents the resolution of the signal into its angular frequency compo-
nents, and (2.7.9) gives a synthesis of the signal from its individual compo-
nents.

Consider a simple electrical device such as an amplifier with an input signal
f(t), and an output signal g(¢). For an input of a single frequency w, f(t) =
et The amplifer will change the amplitude and may also change the phase
so that the output can be expressed in terms of the input, the amplitude and
the phase modifying function ®(w) as

g(t) =2(w)f (1), (2.7.11)

where ®(w) is usually known as the transfer function and is, in general, a
complex function of the real variable w. This function is generally independent
of the presence or absence of any other frequency components. Thus, the total
output may be found by integrating over the entire input as modified by the

amplifier
o0

/ O(w)F(w) e™tdw. (2.7.12)

— 00

1

g(t)= o

Thus, the total output signal can readily be calculated from any given input
signal f(¢). On the other hand, the transfer function ®(w) is obviously charac-
teristic of the amplifier device and can, in general, be obtained as the Fourier
transform of some function ¢(t) so that

B(w) = / B(t)e—tdt. (2.7.13)
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The Convolution Theorem 2.5.5 allows us to rewrite (2.7.12) as
o(0) = F HBWF )} = (1) / Fr)o(t - Tdr. (27.14)

Physically, this result represents an output signal g(t) as the integral superpo-
sition of an input signal f(¢) modified by ¢(¢ — 7). Linear translation invariant
systems, such as sensors and filters, are modeled by the convolution equations
g(t) = f(t) = ¢(t), where ¢(t) is the system impulse response function. In fact
(2.7.14) is the most general mathematical representation of an output (effect)
function in terms of an input (cause) function modified by the amplifier where
t is the time variable. Assuming the principle of causality, that is, every effect
has a cause, we must require 7 < ¢t. The principle of causality is imposed by
requiring

dt—7)=0 when 7> t. (2.7.15)

Consequently, (2.7.14) gives

t

/f (t—7)d (2.7.16)

In order to determine the significance of ¢(t), we use an impulse function
f(7)=46(7) so that (2.7.16) becomes

/5 (t — 7)dr = () H(2). (2.7.17)

This recognizes ¢(t) as the output corresponding to a unit impulse at ¢t =0,
and the Fourier transform of ¢(¢) is

B(w) = F{o(1)} = / (t)e—tdt, (2.7.18)
0
with ¢(t) =0 for t<0. [

Example 2.7.2

(The Series Sampling Expansion of a Bandlimited Signal). Consider a band-
limited signal f,(t) with Fourier transform F'(w) =0 for |w| > a. We write the
Fourier series expansion of F(w) on the interval —a <w < a in terms of the
orthogonal set of functions {exp (—%)} in the form

Z n eXp (—m—”w) (2.7.19)

n=—oo
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where the Fourier coefficients a,, are given by

:% 2a a

—a

1 : 1
an F(w)exp (Mw) do=— f, (E> . (2.7.20)
a
Thus, the Fourier series expansion (2.7.19) becomes

Flw)= % n_ioo fa (%) exp (?Q . (2.7.21)

The signal function f,(t) is obtained by multiplying (2.7.21) by ¢** and in-
tegrating over (—a,a) so that

a

flt) = [ Fl)eta

—a

% /aeiwtdw [ i fa (%T) exp (—m%w)l

n=—oo

w5 S () [ewfel- )
RS h =

i fa (”—”) sin (at — n) (2.7.22)

a (at — nm)

n=—oo

This result is the main content of the sampling theorem. It simply states that
a band-limited signal f,(¢) can be reconstructed from the infinite set of dis-
crete samples of f,(t) at t=0, =2, .... . In practice, a discrete set of samples
is useful in the sense that most systems receive discrete samples {f(t,)} as
an input. The sampling theorem can be realized physically. Modern telephone
equipment employs sampling to send messages over wires. In fact, it seems
that sampling is audible on some transoceanic cable calls.

Result (2.7.22) can be obtained from the convolution theorem by using
discrete input samples

S s (”_”) 5 (t_ ”l) = f(b). (2.7.23)
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Hence, the sampling expansion (2.7.8) gives the band-limited signal

fa(t)/%lni gfa(%)a(T%)] 0

=—00

o0

> n(F) [T )

n=—oo

-y 4 (2o S“;“(J (2.7.24)

[

In general, the output can be best described by taking the Fourier transform
of (2.7.14) so that
G(w)=F(w)®(w), (2.7.25)

where ®(w) is called the transfer function of the system. Thus, the output can
be calculated from (2.7.25) by the Fourier inversion formula

o) = = /Oo Fw) B(w) ¢ dw, (2.7.26)

:E .

Obviously, the transfer function ®(w) is a characteristic of a linear system.
A linear system is a filter if it possesses signals of certain frequencies and
attenuates others. If the transfer function

P(w)=0 |w| > wo, (2.7.27)
then ¢(t), the Fourier inverse of ®(w), is called a low-pass filter.
On the other hand, if the transfer function
P(w)=0 |w] < wsq, (2.7.28)

then ¢(t) is a high-pass filter. A bandpass filter possesses a band wp < |w| < ws.
It is often convenient to express the system transfer function ®(w) in the
complex form

O(w) = A(w) exp[—if(w)], (2.7.29)

where A(w) is called the amplitude and 6(w) is called the phase of the transfer
function. Obviously, the system impulse response ¢(t) is given by the inverse
Fourier transform

6(t) = % /_ " Aw) explifwt — 0(w)}] do. (2.7.30)
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For a unit step function as the input f(t) = H(t), we have

N 1
Flw)=H(w)=|nd —
@)= = (10) + )
where H(w)=.% {H(t)} and the associated output g(t) is then given by
1 e N -
g(t) = — O (w)H (w)e™* dw

2m J_
— 5 | (m0)+ ) A explifit - 60} do

1 1 [ A
= 5/1(0) + e /_Oo (EJW) exp {z {wt —0(w) — g}] dw. (2.7.31)

We next give another characterization of a filter in terms of the amplitude
of the transfer function.

A filter is called distortionless if its output g(¢) to an arbitrary input f(t)
has the same form as the input, that is,

g(t) = Ao f(t — to). (2.7.32)

Evidently, 4
G(w) = Age ™" F(w) = ®(w) F(w)

where _
P (w) = Age ™t

represents the transfer function of the distortionless filter. It has a constant
amplitude Ay and a linear phase shift 8(w) = wty.

However, in general, the amplitude A(w) of a transfer function is not con-
stant, and the phase #(w) is not a linear function.

A filter with constant amplitude, |§(w)|= Ay is called an all-pass filter. It
follows from Parseval’s formula that the energy of the output of such a filter
is proportional to the energy of its input.

A filter whose amplitude is constant for |w| <wy and zero for |w|>wy is
called an ideal low-pass filter. More explicitly, the amplitude is given by

A(w) = AgH (wo — |w|) = Ao Rwo (W) , (2.7.33)

where Y., (w) is a rectangular pulse. So, the transfer function of the low-pass
filter is
B(w) = Ao () exp(—iwto) (2.7.34)

Finally, the ideal high-pass filter is characterized by its amplitude given by

A(w) =AoH(Jw| — wo) = ApXuw, (W) , (2.7.35)
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where Ag is a constant. Its transfer function is given by

D(w) = Ao [1 — Xuw, (w)] exp(—iwtp) . (2.7.36)

Example 2.7.3

(Bandwidth and Bandwidth Equation). The Fourier spectrum of a signal (or
waveform) gives an indication of the frequencies that exist during the total
duration of the signal (or waveform). From the knowledge of the frequencies
that are present, we can calculate the average frequency and the spread about
that average. In particular, if the signal is represented by f(t), we can define
its Fourier spectrum by

o0

F(v)= / e 2 £(¢) dt. (2.7.37)

— 00

Using |F(v)|? for the density in frequency, the average frequency is denoted
by <v > and defined by

<u>:/ V| F ()| dv. (2.7.38)

The bandwidth is then the root mean square (RMS) deviation at about the
average, that is,

B%*= /OO (v—<v>)? dv. (2.7.39)

— 00

Expressing the signal in terms of its amplitude and phase
f(t)=a(t) exp{ift}, (2.7.40)

the instantaneous frequency, v(t) is the frequency at a particular time defined
by

v(t)= L 0'(t). (2.7.41)
27
Substituting (2.7.37) and (2.7.40) into (2.7.38) gives
<u>:2i/ 0'(t) a®(t) dt:/ v(t) a®(t) dt. (2.7.42)
™ — 00 — 00

This formula states that the average frequency is the average value of the in-
stantaneous frequency weighted by the square of the amplitude of the signal.

We next derive the bandwidth equation in terms of the amplitude and phase
of the signal in the form

B?= (2711_)2 /0:0 [Z/((f))r a’(t) dt—i—/o; [% o' (t)— <V>]2 a’(t) dt.
(2.7.43)
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A straightforward but lengthy way to derive it is to substitute (2.7.40) into
(2.7.39) and simplify. However, we give an elegant derivation of (2.7.43) by
representing the frequency by the operator

1 d
= —. 2.7.44
2wt dt ( )

We calculate the average by sandwiching the operator between the complex
conjugate of the signal and the signal. Thus,

<u>=/oo V|F(V)|2du:/oo () [% %} () dt

— 0o — 0o

= o [ a0 a0 + e o) dr
-+ 7"" _L [% } it o / fdi (2.7.45)
- L /_ O:O 0 (t)a? (1) dt (2.7.46)

provided the first integral in (2.7.44) vanishes if a(t) — 0 as |t| — cc.

It follows from the definition (2.7.39) of the bandwidth that

B? = /jo (v—<v>)’|F(v)]? dv

SN

:/‘X’ 1 d(®) 1

omi a(t) | 2m
i 8] e [ o] i

e
This completes the derivation. I

Physically, the second term in equation (2.7.43) gives averages of all of the
deviations of the instantaneous frequency from the average frequency. In elec-
trical engineering literature, the spread of frequency about the instantaneous
frequency, which is defined as an average of the frequencies that exist at a
particular time, is called instantaneous bandwidth, given by

. _ 1 [a®)]?
TN )2 [a(t)} : (2.7.47)

© 2007 by Taylor & Francis Group, LLC



Fourier Transforms and Their Applications 53

In the case of a chirp with a Gaussian envelope

T 1 1
F(t)= (%) exp [Eatz + giat® + 2mivt| (2.7.48)

where its Fourier spectrum is given by

F(v)=(ar)i ( L ) * exp [—2m2(v — 19)?/(a — iB)] - (2.7.49)

a—1i0
The energy density spectrum of the signal is
2 am 5 dar?(v —1p)?

Finally, the average frequency < v > and the bandwidth square are respec-
tively given by

1 32
2
<v>=yy and B =53 <a+ ) (2.7.51)

A large bandwidth can be achieved in two very qualitatively different ways.
The amplitude modulation can be made large by taking « large, and the
frequency modulation can be small by letting 5 — 0. It is possible to make
the frequency modulation large by making g large and a very small. These
two extreme situations are physically very different even though they produce
the same bandwidth.

Example 2.7.4
Find the transfer function and the corresponding impulse response function
of the RLC circuit governed by the differential equation
d*q dqg 1
L—+4+R—+—=qg=c¢lt 2.7.52
Ry tei=e® (2.7.52)
where ¢ (t) is the charge, R, L, C are constants, and e (¢) is the given voltage
(input).
Equation (2.7.25) provides the definition of the transfer function in the
frequency domain

G _ZF{g®)}

D (w) = = , (2.7.53)
Fw)  Z{f @)}
where ¢ (t) =.7 1 {® (w)} is called the impulse response function.
Taking the Fourier transfrom of (2.7.52) gives
1
<—Lw2 + Riw + 6) Q(w)=Fw). (2.7.54)
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Thus, the transfer function is

_ Q) _ —C
P (w) = Flo) ~ IO iRCo 1
) 1 1
= 2Lﬁ |:w—z(a+ﬁ) W_Z(Oé—ﬁ):|7 (2755)

where
1
2

RN 1
2L LC

The inverse Fourier transform of (2.7.55) yields the impulse response func-
tion

a:E and (= (2.7.56)

2L

o (t) = 25% (Pt —e Pt) e H (t). (2.7.57)

2.8 Gibbs’ Phenomenon

We now examine the so-called the Gibbs jump phenomenon which deals with
the limiting behavior of a band-limited signal f,,, () represented by the sam-
pling integral representation (2.7.8) at a point of discontinuity of f(¢). This
phenomenon reveals the intrinsic overshoot near a jump discontinuity of a
function associated with the Fourier series. More precisely, the partial sums
of the Fourier series overshoot the function near the discontinuity, and the
overshoot continues no matter how many terms are taken in the partial sum.
However, the Gibbs phenomenon does not occur if the partial sums are re-
placed by the Cesaro means, the average of the partial sums.

In order to demonstrate the Gibbs phenomenon, we rewrite (2.7.8) in the
convolution form

fuo(t) = /fo f(7) %m:(h&wo)(w, (2.8.1)
where
sin wot
O (1) = —~ (2.8.2)
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Clearly, at every point of continuity of f(t), we have

lm o, (f) = Tim (Feon) ()= lim [ f(r) S =7)

wp—00 wp—00 wo—00 J_ o 7T(t 77')

_ / i) L({Eﬂm %} o

/ FT)S(t —7) dr = f(t). (2.8.3)

dr

We now consider the limiting behavior of f,, (¢) at the point of discontinuity
t =to. To simplify the calculation, we set to =0 so that we can write f(t) as
a sum of a continuous function, f.(t) and a suitable step function

f(t) = fe(t) + [f(0+) — f(0—-)] H(?). (2.8.4)
Replacing f(t) by the right hand side of (2.8.4) in Equation (2.8.1) yields

fun (£) / folr w dr

m(t—7)
+17(0 / () =T
= fe(t) +[f(0+) — )] Hso () 5 (2.8.5)
where
- / t: ST g (putting wo(t — ) =)
(L) G () ()
_ % + = silwnt), (2.8.6)

and the function si(t) is defined by

si(t) = /Ot L (2.8.7)

x

Note that

1 T s 1 T si
H,, <1>_—+/ ST e >1, Hy, <1>——/ ST g <0,
wo 2 0o TT wo 2 0o T

Clearly, for a fixed wp, < si(wot) attains its maximum at ¢t = 2o in (0,00) and

minimum at t = —wlo, since for a larger ¢ the integrand oscillates with decreas-

ing amplitudes. The function H,, (t) is shown in Figure 2.7 since H,,(0) =%
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and f.(0)= f(0—) and

[£(0+) + f(0-)] -

N~

Fun 0) = £o0) + 5 1F(0+) — F(0-)] =

-An -3m-27 -1

n_ 21 3m 4n
W, W Wy W O W, @ @y Wy

Figure 2.7 Graph of H,,(t).

Thus, the graph of H,,,(¢) shows that as wg increases, the time scale changes,
and the ripples remain the same. In the limit wy — oo, the convergence of
H,,(t)=(H # d,,) (t) to H(t) exhibits the intrinsic overshoot leading to the
classical Gibbs phenomenon.

Example 2.8.1
(The Square Wave Function and the Gibbs Phenomenon). Consider the single-
pulse square function defined by

1, —a<z<a
flz) = %, r=daqa
0, |z] >a

The graph of f(z) is given in Figure 2.8.

Thus,
P =7 ()} =2 ().
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i

[N

- > X
-a 0 a

Figure 2.8 The square wave function.

We next define a function f)(z) by the integral

A
falz) = / F(k)e™™ dk

-

As |A\| = o0, fia(z) will tend pointwise to f(z) for all 2. Convergence occurs
even at 2 = £ a because the function f(z) is defined to have a value “half way
up the step” at these points. Let us examine the behavior of f)(z) as [A| — oo
in a region just one side of one of the discontinuities, that is, for z € (0,a). For
a fixed A, the difference, fy(z) — f(z), oscillates above and below the value
0 as x — a, attaining a maximum positive value at some point, say = =x).
Then the quantity fi(zx) — f(z)) is called the overshoot.

As |A| = o0, so the period of the oscillations tends to zero and so also z) — a;
however, the value of the overshoot fy(zx) — f(x)) does not tend to zero but
instead tends to a finite limit. The existence of this non-zero, finite, limiting
value for the overshoot is known as the Gibbs phenomenon. This phenomenon
also occurs in an almost identical manner in the Fourier synthesis of periodic
functions using Fourier series.

2.9 Heisenberg’s Uncertainty Principle

If f € L?(R), then f and F(k) =.% {f(x)} cannot both be essentially localized.
In other words, it is not possible that the widths of the graphs of | f(x)|? and
|F(K)|? can both be made arbitrarily small. This fact underlines the Heisen-
berg uncertainty principle in quantum mechanics and the bandwidth theorem
in signal analysis. If | f(z)|? and |F(k)|? are interpreted as weighting functions,
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then the weighted means (averages) <z > and < k> of x and k are given by

1 o0
<w>= o [mx|f(x)|2dz, (2.9.1)
— 1 - 2
<k>= /_Ook|F(k)| dk. (2.9.2)

Corresponding measures of the widths of these weight functions are given by
the second moments about the respective means. Usually, it is convenient to
define widths Az and Ak by

2= 1 - Tr— X 2 X 2 X
2 1 > . 2 2
(Ak)? = T /700 (k— < k>)? |F(k)|? dk. (2.9.4)

The essence of the Heisenberg principle and the bandwidth theorems lies in
the fact that the product (Az)(Ak) will never less than 1. Indeed,

(Az)(Lk) > (2.9.5)

N =

where equality in (2.9.5) holds only if f(x) is a Gaussian function given by
f(x) =C exp(—ax?), a>0.
We next state the Heisenberg inequality theorem as follows:

THEOREM 2.9.1
(Heisenberg Inequality). If f(x), x f(z) and k F (k) belong to L?(R) and /x| f (z)

| = 0 as |z| — oo, then

(M) (Dk)* > i, (2.9.6)

where (Ax)? and (Ak)? are defined by (2.9.3) and (2.9.4) respectively. Equal-
2

ity in (2.9.6) holds only if f(z) is a Gaussian function given by f(x)=Ce~**",
a>0.

PROOF If the averages are < x> and < k >, then the average location of
exp(—i < k> x) f(x+ < x >) is zero. Hence, it is sufficient to prove the theorem
around the zero mean values, that is, <z >= <k >=0. Since ||f||]2 =||F|]2,
we have

1Al = [ les@Pds [ ppPa.

— —oo
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Using ik F' (k) = Z{f'(x)} and the Parseval formula || f'(z)||2 = ||k F (k)||2, we
obtain

113k = [ fas@Pas [ |r)Pas

> ‘ [ h {17 f@) Tz }d:c ’ , (see Debnath (2002))
[ e {r@ 7@+ 7@ )
=1 UOO (%W) ]

- {7

o0

2

Y

2 2 1 4
Paz| =718

in which /zf(z) — 0 as |z| — co was used to eliminate the integrated term.
This completes the proof.

If we assume f’(x) is proportional to = f(x), that is, f/(x) =bx f(z), where b
is a constant of proportionality, this leads to the Gaussian signals

f(z) = Cexp(—ax?),

where C is a constant of integration and a = —&

5 >0. |

In 1924, Heisenberg first formulated the uncertainty principle between the
position and momentum in quantum mechanics. This principle has an impor-
tant interpretation as an uncertainty of both the position and momentum of
a particle described by a wave function ¢ € L2(R). In other words, it is not
possible to determine the position and momentum of a particle exactly and
simultaneously.

In signal processing, time and frequency concentrations of energy of a signal
f are also governed by the Heisenberg uncertainty principle. The average or
expectation values of time ¢ and frequency w, are respectively defined by

2 _ L= 2
<t>= ||f||2/ tf(e) dt, <w>—||F||%/_Oow|F(w)| dw, (2.9.7)

where the energy of a signal f(¢) is well localized in time, and its Fourier
transform F'(w) has an energy concentrated in a small frequency domain.
The variances around these average values are given respectively by

1 oo
ot = g | - <e>rira
(2.9.8)

1 /Oo
2 2 2
0= =5 (w—<w>)*|F(w)|“dw.
27| FI13 ) -
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Remarks:

1. In a time-frequency analysis of signals, the measure of the resolution
of a signal f in the time or frequency domain is given by o; and o,.
Then, the joint resolution is given by the product (o) (o,) which is
governed by the Heisenberg uncertainty principle. In other words, the
product (o) (0,,) cannot be arbitrarily small and is always greater than
the minimum value % which is attained for the Gaussian signal.

2. In many applications in science and engineering, signals with a high con-
centration of energy in the time and frequency domains are of special
interest. The uncertainty principle can also be interpreted as a mea-
sure of this concentration of the second moment of f2(t) and its energy
spectrum F2(w).

2.10 Applications of Fourier Transforms
to Ordinary Differential Equations

We consider the nth order linear ordinary differential equation with constant
coeflicients

Ly(a) = f(x), (2.10.1)
where L is the nth order differential operator given by

L=a,D"+ an,_1D" ' +---+a;D +ay, (2.10.2)

where a,,,a,_1,...,a1,ay are constants, D = % and f(z) is a given function.
Application of the Fourier transform to both sides of (2.10.1) gives

[an (ik)™ + ap_1 (k)" 4 - 4 ay (ik) 4+ ao]Y (k) = F(k),
where F{y(x)} =Y (k) and F{f(x)} =F (k).

Or, equivalently
P(ik)Y (k) = F(k),

where .
P(z)= Z arz".
r=0
Thus,
Y(k)= 552) =F(k)Q(k), (2.10.3)
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where Q(k) = %ik).
Applying the Convolution Theorem 2.5.5 to (2.10.3) gives the formal solu-
tion

y(x) = F 1 {F(k)@(k)}:% / F(©)alx — €)de, (2.10.4)

provided q(z) =7 1{Q(k)} is known explicitly.

In order to give a physical interpretation of the solution (2.10.4), we consider
the differential equation with a suddenly applied impulse function f(x) = §(z)
so that

L{G(z)} =6(z). (2.10.5)

The solution of this equation can be written from the inversion of (2.10.3)
in the form

Gx)=F"1 {\/% Q(k)} =——q(x). (2.10.6)

Thus, the solution (2.10.4) takes the form
o) = [ 16 - e (210.7

Clearly, G(z) behaves like a Green’s function, that is, it is the response to a u-
nit impulse. In any physical system, f(z) usually represents the input function,
while y(z) is referred to as the output obtained by the superposition principle.
The Fourier transform of {v/27G(z)} = ¢(x) is called the admittance. In order
to find the reponse to a given input, we determine the Fourier transform of
the input function, multiply the result by the admittance, and then apply the
inverse Fourier transform to the product so obtained.

We illustrate these ideas by solving a simple problem in the electrical circuit
theory.

Example 2.10.1
(Electric Current in a Simple Circuit). The current I(t) in a simple circuit
containing the resistance R and inductance L satisfies the equation

dI
L= +RI=E(), (2.10.8)

where E(t) is the applied electromagnetic force and R and L are constants.
With E(t) = Egexp(—alt]), we use the Fourier transform with respect to

time ¢ to obtain
- 2 a
kL + R)I(k) = Eor\| — 55—~
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. aBy [2 1
1= E\E(k— ) (k2 +a2)

where .Z{I(t)} = I(k). The inverse Fourier transform gives

Or,

_aEy T exp(ikt)dk
- inl ) (k=1) (> +a®)

I(t) (2.10.9)

This integral can be evaluated by the Cauchy Residue Theorem. For ¢ >0

E Ri
I(t) = 220 97 |Residue atk = = + Residue atk = ia
il L
_ 2aky e~ Tt et
L [(2-%) 2a(a-%)
et 2aLe Tt
_g _ 2.10.10
| R—aL R2—a2L2] ( )
Similarly, for ¢t < 0, the Residue Theorem gives
E
I(t) = —?ﬂ_—g - 2mi[Residue at k = —ia]
_ 2aky —Le® _ Epe (21011
B L |(aL+R)2a| (aL+R) o

At t =0, the current is continuous and therefore,

. _ Ey
0=y 0= o

If E(t)=6(t), then E(k)=— and the solution is obtained by using the
inverse Fourier transform

1 7 eikt
T0=5mz / pom

L
— 00

&

which is, by the Theorem of Residues,

1
=7 [Residue atk =4iR/L]

1 Rt
= — —— . 2.10.12
7 oXP ( T ) ( )
Thus, the current tends to zero as t — oo as expected. I
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Example 2.10.2
Find the solution of the ordinary differential equation

d2

d2+au flz), —oo<z<oo (2.10.13)

by the Fourier transform method.
Application of the Fourier transform to (2.10.13) gives

F(k)

Uk =z

This can readily be inverted by the Convolution Theorem 2.5.5 to obtain

1 o0
)= 7= / F(©)g(x — €)de, (2.10.14)

where g(z)=%"1 {ﬁ} =1 /% exp(—alz|) by Example 2.3.2. Thus, the
final solution is

u(x):%/f(f)e_“‘w_f‘ de. (2.10.15)

Example 2.10.3

(The Bernoulli-Euler Beam Equation). We consider the vertical deflection
u(x) of an infinite beam on an elastic foundation under the action of a pre-
scribed vertical load W (z). The deflection u(x) satisfies the ordinary differ-

ential equation
4

d
EId—Z +ru=W(z), —-c0<z<o0. (2.10.16)
T

where EI is the flexural rigidity and k is the foundation modulus of the
beam. We find the solution assuming that W (z) has a compact support and
u,u’,u” u” all tend to zero as |z| — oo.

We first rewrite (2.10.16) as

d*u

d_4 +a u—w(x) (2.10.17)
where a* = k/EI and w(z) = W (x)/EI. Use of the Fourier transform to (2.10.17)
gives
W (k)

Uk) =i o
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The inverse Fourier transform gives the solution

ik
u{B \/_/k4+a4

oo

. 1 / eiklﬂ dk/ (5) —ik& dg
- k4 + at ‘
= /w(é)G(S,x)dﬁ, (2.10.18)
where
1 [ eka—e) 1 wcosk(w—é)dk
(67 ) 27_‘_ / mdk—;/w (2.10.19)
o 5

The integral can be evaluated by the Theorem of Residues or by using the
table of Fourier integrals. We simply state the result

G, z) = % exp < \/_|:c §|) sin [% + ﬂ . (2.10.20)

In particular, we find the explicit solution due to a concentrated load of unit
strength acting at some point xg, that is, w(x) = §(x — o). Then the solution
for this case becomes

o0

u(z) = / d(€ —x0)G(x, &) d§ = G(x, zp). (2.10.21)

— 00

Thus, the kernel G(z,£) involved in the solution (2.10.18) has the physical
significance of being the deflection, as a function of , due to a unit point load
acting at £. Thus, the deflection due to a point load of strength w(€) d¢ at £ is
w(§) d€ - G(x, ), and hence, (2.10.18) represents the superposition of all such
incremental deflections.

The reader is referred to a more general dynamic problem of an infinite
Bernoulli-Euler beam with damping and elastic foundation that has been
solved by Stadler and Shreeves (1970), and also by Sheehan and Debnath
(1972). These authors used the Fourier-Laplace transform method to deter-
mine the steady state and the transient solutions of the beam problem.
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2.11 Solutions of Integral Equations

The method of Fourier transforms can be used to solve simple integral equa-
tions of the convolution type. We illustrate the method by examples.

We first solve the Fredholm integral equation with convolution kernel in the
form

/ f@)g(x —t)dt + Af(z) =u(x), (2.11.1)

where g(x) and u(z) are given functions and A is a known parameter.
Application of the Fourier transform to (2.11.1) gives

V2 F(k)G(k) + AF (k) = U(k).

Or,
Uk
F(k)=¢ (2.11.2)
V21G(k) + A
The inverse Fourier transform leads to a formal solution
zkmdk
x) 2.11.3
u \/ 27 / V2 G ( )
In particular, if g(z) = % so that
G(k) = —i\/gsgn k,
then the solution becomes
zkxdk
2.11.4
f «/27r / - msgnk ( )

If \=1 and g(z)=3 (I;_|> so that G(k) = \/%(Z%), solution (2.11.3) reduces
to the form
1 [ Uk dk
ik
o) = o= [T
17 |
= — [ F{(2)}F{V2re "}t dk
V2T
=/ (z)*V2re * = / u'(€) exp(€ —x) dE (2.11.5)
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Example 2.11.1
Find the solution of the integral equation

[ re-orne =0 (2.11.6)

Application of the Fourier transform gives

a
Or,
F(k) ! e { L |k|} (2.11.7)
=——exps —=a . A1,
V2a P172
The inverse Fourier transform gives the solution
11 7 1
T) = — —— exp | ikx — —alk| | dk
0= 757w p (ke ~ paltl)

o0

=3 17ra 7exp —l—zx)} dk—l—/exp{—k (%—m)} dk
0

Example 2.11.2
Solve the integral equation

T f)dt 1

— 00

Taking the Fourier transform, we obtain

1 7 e Ikl
V2T F(k) F < ———= =4/ =
i ()J{x2+a2} V2 b’

. 7 e alkl 7 eIkl
MF(k)\/;Tz\/; —

Thus, )
F(k)= 7= (5) exp{—|k|(b — a)}. (2.11.9)
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The inverse Fourier transform leads to the solution

oo

f(z) = % explikz — |k|(b — a)]dk
- 2 /exp[—k{(b— a) +ix}]dk+/exp[—k{(b—a) — )| dk

et

2
- (i) (b_(ba)% (2.11.10)

Example 2.11.3
Solve the integral equation

o0

ft)+4 / ede=tf(t)dt = g(x). (2.11.11)

—00
Application of the Fourier transform gives

2a

F(k) +4V2rF (k) ————-=G(k
() + AVIRE(R) - s = Gl
(a® + k?)
_ . 111
E(k) a2+ k2 + 8a G(k) (2 2)
The inverse Fourier transform gives
1 E)G(k)
flz)= (@2 + F)GE) ik gy (2.11.13)

\/277 a?+ k2 +8a

In particular, if a =1 and g(x) = e~ 1| so that G(k) = \/Esz, then solution
(2.11.13) becomes

o0

Flo) =2 / ok (2.11.14)
T k2 4 32

— 00

For z > 0, we use a semicircular closed contour in the lower half of the complex
plane to evaluate (2.11.14). It turns out that

f(x):%e*@ (2.11.15)
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Similarly, for = <0, a semicircular closed contour in the upper half of the
complex plane is used to evaluate (2.11.14) so that

1
f(w):§63””, r<0. (2.11.16)
Thus, the final solution is

f(z) =z exp(—3|z]). (2.11.17)

2.12 Solutions of Partial Differential Equations

In this section we illustrate how the Fourier transform method can be used
to obtain the solution of boundary value and initial value problems for linear
partial differential equations of different kinds.

Example 2.12.1
(Dirichlet’s Problem in the Half-Plane). We consider the solution of the Laplace
equation in the half-plane

Ugz +Uyy =0, —oco<z<oo, y=>0, (2.12.1)
with the boundary conditions
u(z,0) = f(x), —00 <z < 00, (2.12.2)
u(z,y) —0as |z| > 00, y—o00. (2.12.3)
We introduce the Fourier transform with respect to x
1 —ikx
Uk,y)= ol u(z,y)dex (2.12.4)
T

— 00

so that (2.12.1)—(2.12.3) becomes

d*U

— — kU =0 2.12.5

e , (2125)
Uk, 0)=F(k), U(k,y)—0 as y — oo. (2.12.6ab)

Thus, the solution of this transformed system is

Ulk,y)=F(k)e Flv. (2.12.7)
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Application of the Convolution Theorem 2.5.5 gives the solution

1 o0
o= 7= / F(©)glx — €)de, (2.12.8)

where

g(w)zy_l{e_ky}:\/g(ﬁyTQ). (2.12.9)

Consequently, the solution (2.12.8) becomes

Cy [ f©de
u<$7y)_ﬂ'/($7§)2+y2’ y>0. (2.12.10)

— 00

This is the well-known Poisson integral formula in the half-plane. It is noted
that

1 o0
ey / 16 | & gy - [ re o
(2.12.11)
where Cauchy’s definition of the delta function is used, that is
1
§(z— &)= lim Z (2.12.12)

T @y

This may be recognized as a solution of the Laplace equation for a dipole
source at (z,y) = (&,0).
In particular, when
f@)=ToH(a— |z|) (2.12.13)

the solution (2.12.10) reduces to

yIo [ de
m ) (=) +y?

—a

2 Jiant (222 -t (222
™ Y Y

T, 2
0 tan~! <¢) . (2.12.14)

P 22 142 — a2

u(z,y) =

I
&+

The curves in the upper half-plane for which the steady state temperature is
constant are known as isothermal curves. In this case, these curves represent
a family of circular arcs

2 +y? —ay=ad? (2.12.15)
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>
>

-a a

Figure 2.9 A family of circular arcs.

with centers on the y-axis and the fixed end points on the z-axis at x = £a.
The graphs of the arcs are is displayed in Figure 2.9.
Another special case deals with

F(z)=0(). (2.12.16)

The solution for this case follows from (2.12.10) and is

Y 6ds  _y 1
“(“”y)E/u—é)uwE<x2+y2>'

— 00

(2.12.17)

Further, we can readily deduce the solution of the Neumann problem in the
half-plane from the solution of the Dirichlet problem.

Example 2.12.2
(Neumann’s Problem in the Half-Plane). Find a solution of the Laplace equa-~
tion

Ugg + Uyy =0, —oco<x<oo, y>0, (2.12.18)

with the boundary condition
uy(x,0)= f(z), —oco<z<oo. (2.12.19)

This condition specifies the normal derivative on the boundary, and physically,
it describes the fluid flow or, heat flux at the boundary.
We define a new function v(z,y) =uy(z,y) so that

u(z,y) = / v(x,n)dn, (2.12.20)
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where an arbitrary constant can be added to the right-hand side. Clearly, the
function v satisfies the Laplace equation
Pv v u, Ouy 0

022 + 0y 02 Oy a_y(u” + tyy) =0,

with the boundary condition
v(z,0) =uy(z,0) = f(z) for —oo <z < o0.

Thus, v(zx,y) satisfies the Laplace equation with the Dirichlet condition on
the boundary. Obviously, the solution is given by (2.12.10); that is,

’U(x,y):% / %. (2.12.21)

— 00

Then the solution u(z,y) can be obtained from (2.12.20) in the form

u(@,y) ]v(x,n)dn—%]ndn/w%

:%/f(f)df/(x Z?ZCF 2 >0
= % / F(€)log[(z — €)% + y?]dg, (2.12.22)

where an arbitrary constant can be added to this solution. In other words, the
solution of any Neumann problem is uniquely determined up to an arbitrary
constant.

Example 2.12.3
(The Cauchy Problem for the Diffusion Equation). We consider the initial
value problem for a one-dimensional diffusion equation with no sources or
sinks

Up = Klgy, —00<xz<o00, t>0, (2.12.23)

where « is a diffusivity constant with the initial condition
u(z,0)=f(z), —oo<z<o0. (2.12.24)

We solve this problem using the Fourier transform in the space variable x
defined by (2.12.4). Application of this transform to (2.12.23)—(2.12.24) gives

U, = —kk®U, t>0, (2.12.25)
U(k,0) = F(k). (2.12.26)
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The solution of the transformed system is
U(k,t) = F(k)e "+, (2.12.27)

The inverse Fourier transform gives the solution

(o, ) = % / F(k) exp|(ika — rk20)]dk

3

which is, by the Convolution Theorem 2.5.5,

1 o0
-7 / F(©)g(x - €)de, (2.12.28)

where )

x ) by (2.3.5).

1 —rk? 1
o) =FHe ) = e (-

Thus, solution (2.12.28) becomes

/f ex p{ (@ 5)2}@. (2.12.29)

t
u(@,?) At

\/47'(/{

The integrand involved in the solution consists of the initial value f(z) and
Green’s function (or, elementary solution) G(x — &, t) of the diffusion equation

for the infinite interval:
(z —¢)?
— . 2.12.30
eXp [ 4kt ( )

1
G(‘T_gat): \/m

So, in terms of G(x — &, t), solution (2.12.29) can be written as
u(z, t) = 7 f&G(x =& t)dE (2.12.31)
so that, in the limit as ¢t — 0+, th: formally becomes
u(z, /f Jim G(x— €, 0)de.

The limit of G(x — £, t) represents the Dirac delta function

p [— (z— 5)2} : (2.12.32)

oz —€)= 4 Kkt

1
lim ex
t—0+ 24/7Kt

© 2007 by Taylor & Francis Group, LLC



Fourier Transforms and Their Applications 73

Figure 2.10 Graphs of G(z,t) against x.

Graphs of G(z,t) are shown in Figure 2.10 for different values of xt.

It is important to point out that the integrand in (2.12.31) consists of the
initial temperature distribution f(x) and Green’s function G(z — &, ) which
represents the temperature response along the rod at time ¢ due to an initial
unit impulse of heat at  =¢. The physical meaning of the solution (2.12.31)
is that the initial temperature distribution f(z) is decomposed into a spec-
trum of impulses of magnitude f(&) at each point x =¢ to form the resulting
temperature f(§)G(x — &, t). Thus, the resulting temperature is integrated to
find solution (2.12.31). This is called the principle of integral superposition.

We make the change of variable

§—z LS

to express solution (2.12.29) in the form

17 ,
u(z,t) = ﬁ_é f(x + 2Vkt ¢) exp(—¢?)dC. (2.12.33)

The integral solution (2.12.33) or (2.12.29) is called the Poisson integral rep-
resentation of the temperature distribution. This integral is convergent for all
time ¢ > 0, and the integrals obtained from (2.12.33) by differentiation under
the integral sign with respect to x and ¢ are uniformly convergent in the neigh-
borhood of the point (z,t). Hence, the solution u(z,t) and its derivatives of
all orders exist for ¢ > 0.

Finally, we consider a special case involving discontinuous initial condition
in the form

flz)=ToH(z), (2.12.34)
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where Ty is a constant. In this case, solution (2.12.29) becomes

To T (z = §)?
2m0/exp[ Tt }d{.

Introducing the change of variable n = 25\;%, we can express solution (2.12.35)
in the form

u(z, t) = (2.12.35)

u(z, t) = % / efnzdn: % erfe (%)
—1/2\/5
=3 et (5355 (2.12.36)

The solution given by equation (2.12.36) with Ty =1 is shown in Figure 2.11.

u(x,t)

Figure 2.11 The time development of solution (2.12.36).

[

If f(x)=9d(x), then the fundamental solution (2.7.29) is given by

o gen( )
u(z,t) = xp | —— | .
drnt P\ st
Example 2.12.4

(The Cauchy Problem for the Wave Equation). Obtain the d’Alembert solu-
tion of the initial value problem for the wave equation

U = CUpy, —00<T<00, >0, (2.12.37)
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with the arbitrary but fixed initial data

u(z,0)=f(z), w(x,0)=g(z), —oo<z<o0. (2.12.38ab)
Application of the Fourier transform % {u(x,t)} =U(k,t) to this system gives
A
W + C k U: 07

U(k,0) = F(k), <%) By = G(k).

The solution of the transformed system is
U(k,t):A eickt + B eficktf7

where A and B are constants to be determined from the transformed data so
that A+ B=F(k) and A — B=-LG(k). Solving for A and B, we obtain

1 ic —1ic G k
Ulk,t)= EF(k)(e Rty emickty 4 %

Thus, the inverse Fourier transform of (2.12.39) yields the solution

(efckt _ gmickty, (2.12.39)

_ 1

u(z,t) 5

1 T - .
Fk ezk(w+ct) + ezk:(w—ct) dk
Vor / 1 f

1|1 G(K) ¢ ik(atet) _ ik(z—ct)
ik(z+ct) _ ik(z—c ) 19.4

We use the following results

— g1 _L r ikx
f(@) = F 1 {P(k)} = m/ e F (),
. R
9(@) = FHG(k)} = m/ ¢ G () d,
to obtain the solution in the final form
o0 xz+ct
1 1 1 ,
u(z,t) = =[f(x —ct) + flz +ct)| + ——— [ G(k)dk [ e™de
2 2c \/%—4 m—/ct
xz+ct o0
_ L 1 L[ ke
= Sl —et) + fla+ct)] + 5 _/t de m_/e G (k) dk
1 1 x+ct
= Sl —ct) + fla e + 5 / g()de. (2.12.41)
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This is the well known d’Alembert’s solution of the wave equation.

The method and the form of the solution reveal several important features
of the wave equation. First, the method of solution essentially proves the
existence of the d’Alembert solution and the solution is unique provided f(z)
is twice continuously differentiable and g(x) is continuously differentiable.
Second, the terms involving f(x £ ct) in (2.12.41) show that disturbances
are propagated along the characteristics with constant velocity c. Both terms
combined together suggest that the value of the solution at position x and at
time ¢ depends only on the initial values of f(x) at  — ¢t and « + ¢t and the
values of g(x) between these two points. The interval (z — ct, z + ct) is called
the domain of dependence of the variable (z,t). Finally, the solution depends
continuously on the initial data, that is, the problem is well posed. In other
words, a small change in either f(x) or g(x) results in a correspondingly small
change in the solution wu(z,t).

In particular, if f(z)=exp(—2?) and g(x)=0, the time development of
solution (2.12.41) with ¢ =1 is shown in Figure 2.12. In this case, the solution
becomes

1
u(z,t) = 5[6*@*”2 e @), (2.12.42)

As shown in Figure 2.12, the initial form f(z)=exp(—2?) is found to split
into two similar waves propagating in opposite direction with unit velocity.

Example 2.12.5
(The Schrodinger FEquation in Quantum Mechanics). The time-dependent
Schrédinger equation of a particle of mass m is

ih; = [V(:z:) — %VQ] W= Hip, (2.12.43)

where h =27 is the Planck constant, 1(x,t) is the wave function, V' (x) is the
potential, V2 = 68% + % + % is the three-dimensional Laplacian, and H is
the Hamultonian.

If V(x) = constant =V, we can seek a plane wave solution of the form

P(x,t) = Aexpli(k - x — wt)], (2.12.44)

where A is a constant amplitude, k = (k, [, m) is the wavenumber vector, and
w is the frequency.

Substituting this solution into (2.12.43), we conclude that this solution is
possible provided the following relation is satisfied:

h2
ih(—iw)=V — %(ili)2, K2 =K%+ 1% +m?
Or,
h2 2
hw =V + = (2.12.45)
2m
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u(x,3)

0.6

Figure 2.12 The time development of solution (2.12.42).

This is called the dispersion relation and shows that the sum of the potential

energy V and the kinetic energy (222 is equal to the total energy Aw. Further,
the kinetic energy
K.E. = — ()2 ik (2.12.46)
E.=—(hkr)"=— A2,
2m 2m’

where p = hx is the momentum of the particle.
The phase velocity, C, and the group velocity, C,; of the wave are defined
by
Cp= ;f%, Cy=Viw(k), (2.12.47ab)

where k is the wavenumber vector and k= |k| and & is the unit wavenumber
vector.

In the one-dimensional case, the phase velocity is
w

Cp:I€

(2.12.48)

and the group velocity is

ow hk p mv
=2 Ty, 2.12.4
Cy dk m m T ( 9)

This shows that the group velocity is equal to the classical particle velocity v.
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We now use the Fourier transform method to solve the one-dimensional
Schrodinger equation for a free particle (V =0), that is,

h2
ihipy = =5 s, —00<w<00, >0, (2.12.50)
Y(x,0) = Yo(x), —o0o<x <00, (2.12.51)
Y(z,t) — 0 as |z] — oo. (2.12.52)

Application of the Fourier transform to (2.12.50)—(2.12.52) gives

ihk?
U=—T0, W(k,0)= Yo(k). (2.12.53)
m

The solution of this transformed system is

U(k,t)=Uo(k) exp(—iak?t), a= 2i (2.12.54)
m

The inverse Fourier transform gives the formal solution

Wi, t) = % / Wo (k) exp{ik(z — akt)}dk

oo o0

- % @—ikyl/J(y,O)dy / exp{ik(x — akt)}dk
17 %
=3 / U(y, 0)dy / exp{ik(z —y — akt)}dk.  (2.12.55)

We rewrite the integrand of the second integral in (2.12.55) as follows

explik(z — y — akt)]

r 2 2
— i 2_op. X 7Y Ty (Y
= exp Zat{k 2k et + ( ol ) ( ol ) }]

—e —iat kfxiy i e i(xfy)Q
= &XP e 20t *p 4at

=1y
20t

= exp

—} exp(—iat€?), €=k -
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Using this result in (2.12.55), we obtain

Yt = 5 7exp L iy /Ooexp(iats?)d&
- L Ea- 7exp {%} (g, 0)dy
_ 2(\1/% Ooexp [%] W(y, 0)dy. (2.12.56)

This is the integral solution of the problem. I

Example 2.12.6
(Slowing Down of Neutrons). We consider the problem of slowing down neu-
trons in an infinite medium with a source of neutrons governed by

Ut = Ugg + I(2)0(t), —oc0o<z <00, ¢>0, (2.12.57)
u(z,0)=0(z), —oo<z<o0, (2.12.58)
u(z,t) —0 as |x| — oo for t >0, (2.12.59)

where u(z,t) represents the number of neutrons per unit volume per unit
time, which reach the age ¢, and §(x)d(¢) is the source function.
Application of the Fourier transform method gives

dUu 1
— + KU = —§(t
1
U(k,0) = ——
(k,0) = —

The solution of this transformed system is

1 e
U(k,t):EB kt,

and the inverse Fourier transform gives the solution

) 1 2
u(x,t — eikr—Rtgp — g1 {efk t}
(,t) = o or

L exp <ﬁ> . (2.12.60)
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Example 2.12.7
(One-Dimensional Wave Equation). Obtain the solution of the one-dimensional
wave equation

U = gy, —00<T<00, >0, (2.12.61)

w(z,0)=0, w(z,0)=6dx), —oco<z<o0. (2.12.62ab)
Making reference to Example 2.12.4, we find f(z) =0 and g(x)=4(x) so

that F'(k)=0 and G(k) = \/% The solution for U(k,t) is given by

1 ickt —ickt
U= = | - S|

2ev2r | ik ik
Thus, the inverse Fourier transform gives
1 eickt efickt
u(zx,t) = F1 { — — — }
(@) 2¢y/ 27 ik ik
o= || 3 st et < s - o)
= —— —{sgn(x + ct) —sgn(x — ¢
2¢y/2m 2 %8 8

= %C[sgn(x + Ct) — sgn(X - Ct)]

1-1

" =0, J|z|>ct>0
1+1 1

e =50 |z| < ct.

In other words, the solution can be written in the form

1
u(z,t) = %H(c2t2 —2?).

Example 2.12.8

(Linearized Shallow Water Equations in a Rotating Ocean). The horizontal
equations of motion of a uniformly rotating inviscid homogeneous ocean of
constant depth h are

U — fu=—gne, (2.12.63)
v+ fu =0, (2.12.64)
Nt + hug =0, (2.12.65)

where f=2Qsin6 is the Coriolis parameter, which is constant in the present
problem, g is the acceleration due to gravity, n(z,t) is the free surface eleva-
tion, u(z,t) and v(x,t) are the velocity fields. The wave motion is generated
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by the prescribed free surface elevation at ¢ =0 so that the initial conditions
are

u(z,0)=0=0v(z,0), n(z,0)=noH(a—|z|), (2.12.66abc)

and the velocity fields and free surface elevation function vanish at infinity.
We apply the Fourier transform with respect to x defined by

1 T
F{f(x,t)} =F(k,t)= — /e_“” xz,t)dx 2.12.67
U =Flt) == [ e fat) (2.1267)
to the system (2.12.63)—(2.12.65) so that the system becomes
au
— = = —gikE
7 fv gi
av
—+fU=0
dt 7
dE
— = —hikU
di !

2 inak
U(k,0)=0=V(k,0), E(k,0)= \/ino (Smk“ ) : (2.12.68abc)
T
where E(k,t) =% {n(z,t)}.
Elimination of U and V' from the transformed system gives a single equation
for E(k,t) as
d*E 4 dE
- = = 2.
s T 0, (2.12.69)
where w? = (f? + ¢®k?) and ¢® = gh. The general solution of (2.12.69) is
E(k,t)= A+ Bcoswt + Csinwt, (2.12.70)

where A, B, and C' are arbitrary constants to be determined from (2.12.68c¢)

and
d*E 2,9 9,9 |2 sinak
(W)t_o__c k E(k,O)——c k= - ;7’]0 L 5

2 sin ak *k?
s=on (57) (%)
Also (%), =0 gives C=0 and (2.12.68¢) implies A+ B=,/Znsinek.
Consequently, the solution (2.12.70) becomes

2 sinak\ f?+ c2k? coswt
=14/ —- . 12.71
Bk ) = L (20 Lo (212.71)

which gives
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Similarly
2 ngsinak  ¢?sinwt
U(k,t) =1/— . 2.12.72
1 /dU
Vik,t) =< | — ik E . 2.12.73
(0 =+ (4 +aiE) (212.73)

The inverse Fourier transform gives the formal solution for 7(x, t)

Mo T sinak 2+ k% coswt
)= (—) : ke g, 2.12.74
n(z, 1) = / A (f2 + 2k2?) ¢ ( )
Similar integral expressions for u(z,t) and v(z,t) can be obtained.  [I

Example 2.12.9

(Sound Waves Induced by a Spherical Body). We consider propagation of
sound waves in an unbounded fluid medium generated by an impulsive radial
acceleration of a sphere of radius a. Such waves are assumed to be spherically
symmetric and the associated velocity potential on the pressure field p(r,t)
satisfies the wave equation

?p L1 0 [ ,0p

where c is the speed of sound. The boundary condition required for the prob-
lem is
1 /0
— (_p) =—apd(t) on r=a, (2.12.76)
po \ Or
where pg is the mean density of the fluid and ag is a constant.
Application of the Fourier transform of p(r,t) with respect to time ¢ gives
1d ( 5 dP

2
A2,
o r r) k*P(r,w), (2.12.77)

dP
N

%* /_271'7 ’

where Z{p(r,t)} = P(r,w) and k? = ‘;’—22
The general solution of (2.12.77)—(2.12.78) is

(2.12.78)

A, B _,
P(r,w)= =" 4 Ze7ikr, (2.12.79)
r r

where A and B are arbitrary constants.
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The inverse Fourier transform gives the solution

B

1 74, -
rt) = Zeilwtthr) 4 Z pilwi—kr) | g, 2.12.80
p(r.f) m/ L r (21250

The first term of the integrand represents incoming spherical waves generated
at infinity and the second term corresponds to outgoing spherical waves due to
the impulsive radial acceleration of the sphere. Since there is no disturbance at
infinity, we impose the Sommerfeld radiation condition at infinity to eliminate
the incoming waves so that A=0, and B is calculated using (2.12.78). Thus,
the inverse Fourier transform gives the formal solution

oo

_ (agpoa’ exp [iw {t — =2}] dw
p(r,t) = ( - )_/ 1+ 2) . (2.12.81)

C

We next choose a closed contour with a semicircle in the upper half plane
and the real w-axis. Using the Cauchy theory of residues, we calculate the
residue contribution from the pole at w =ic/a. Finally, it turns out that the
final solution is

u(r,t) = (”Oi—oca) exp [—2 (t T - a)} H (t— ! - a) L (2.12.82)

I

Example 2.12.10
(The Linearized Korteweg-de Vries Equation). The linearized KdV equation
for the free surface elevation 7(x,t) in an inviscid water of constant depth h

1S
2

h
e+ ce + %nmzo, o<z <00, >0, (2.12.83)

where ¢ =+/gh is the shallow water speed.
Solve equation (2.12.83) with the initial condition

n(z,0)= f(z), —oco<x<o0. (2.12.84)

Application of the Fourier transform .#{n(x,t)} = E(k,t) to the KAV sys-
tem gives the solution for E(k,t) in the form

E(k, t) = F(k) exp [ikct (k26h2 - 1)} .

The inverse transform gives

n(x,t) = \/%7 F(k)exp [zk {(;v —ct) + (T) k2H dk.  (2.12.85)
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In particular, if f(z)=4(z), then (2.12.85) reduces to the Airy integral

n(x,t) = 1 7cos {k(x —ct) + (?) k3] dk (2.12.86)

™

which is, in terms of the Airy function,

() () ] s

where the Airy function Ai(az) is defined by

| 7T i 17 K
Ai(az) = 3ra exp |i | kz+ 33 dk = — [ cos kz + 33 dk.
0

(2.12.88)

Example 2.12.11
(Biharmonic Equation in Fluid Mechanics). Usually, the biharmonic equation
arises in fluid mechanics and in elasticity. The equation can readily be solved
by using the Fourier transform method. We first derive a biharmonic equation
from the Navier-Stokes equations of motion in a viscous fluid which is given
by
Ou
at "
where u = (u, v, w) is the velocity field, F is the external force per unit mass
of the fluid, p is the pressure, p is the density and v is the kinematic viscosity
of the fluid.
The conservation of mass of an incompressible fluid is described by the
continuity equation

1
(u-V)u=F — ;VerVVQu, (2.12.89)

div u=0. (2.12.90)

In terms of some representative length scale L and velocity scale U, it is
convenient to introduce the nondimensional flow variables
r_ X Ut ;_u / p

X== t==—=, u==

- P 2.12.91
L L v P ( )

In terms of these nondimensional variables, equation (2.12.89) without the
external force can be written, dropping the primes, as

ou 1,
— . = — — 2.
Y +(u-V)u=—-Vp+ RV u, (2.12.92)

where R=UL/v is called the Reynolds number. Physically, it measures the
ratio of inertial forces of the order U?/L to viscous forces of the order vU/L?,
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and it has special dynamical significance. This is one of the most fundamental
nondimensional parameters for the specification of the dynamical state of
viscous flow fields.

In the absence of the external force, F =0, it is preferable to write the
Navier-Stokes equations (2.12.89) in the form (since u x w = %Vu2 —u-Vu)

0 1
8_1151 —uxw=-V (% + §u2) — vV, (2.12.93)
where w = curl u is the vorticity vector and u? = u- u.

We can eliminate the pressure p from (2.12.93) by taking the curl of (2.12.93),
giving

)
a—“; — curl(u x w) = V3w (2.12.94)
which becomes, by div u=0 and div w =0,
0
8—6::(w'V)uf (0 V)w + vV2w. (2.12.95)

This is universally known as the vorticity transport equation. The left hand-
side represents the rate of change of vorticity. The first two terms on the
right-hand side represent the rate of change of vorticity due to stretching and
twisting of vortex lines. The last term describes the diffusion of vorticity by
molecular viscosity.

In case of two-dimensional flow, (w - V)u=0, equation (2.12.95) becomes

Dw _ 0w
dt ot
where u= (u, v,0) and w = (0,0, ¢), and ¢ = v, — u,. Equation (2.12.96) shows

that only convection and conduction occur. In terms of the stream function
¥(z,y) where

+(u-Vw=vVw, (2.12.96)

u=1hy, v=—thy, w=-V>, (2.12.97)
which satisfy (2.12.90) identically, equation (2.12.96) assumes the form

9 oo 9

2 2.0 4
5 (V'Y (a_y% — o ay) V2 = V4. (2.12.98)

In case of slow motion (velocity is small) or in case of a very viscous fluid
(v very large), the Reynolds number R is very small. For a steady flow in such
cases of an incompressible viscous fluid, % =0, while (u-V)w is negligible
in comparison with the viscous term. Consequently, (2.12.98) reduces to the
standard biharmonic equation

Vi =0. (2.12.99)
Or, more explicitly,

V2V = Yoaan + 2Wzayy + Yyyyy =0 (2.12.100)
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We solve this equation in a semi-infinite viscous fluid bounded by an in-
finite horizontal plate at y =0, and the fluid is introduced normally with a
prescribed velocity through a strip —a < x < a of the plate. Thus, the required
boundary conditions are
o o

Ox

u=—=0, v=—=H(a—|z|)f(x) ony=0, (2.12.101ab)

where f(z) is a given function of z.
Furthermore, the fluid is assumed to be at rest at large distances from the
plate, that is,

(Yz,%y) — (0,0) asy—o0 for —oo <z < o0. (2.12.102)

To solve the biharmonic equation (2.12.100) with the boundary conditions
(2.12.101ab) and (2.12.102), we introduce the Fourier transform with respect
to x

1T
U(k,y)=—— [ e *(x,y)de. 2.12.103
()= == [ e (2.12.103)

Thus, the Fourier transformed problem is

2 L\’
dv )
——=0, (kh)¥=F(k), y=0, (2.12.105ab)
Yy
where

1 ,
F(k)=—— [ e ™" f(z)dx. 2.12.106
()= —= [ s (2.12.106)

In view of the Fourier transform of (2.12.102), the bounded solution of
(2.12.104) is
V(k, y) = (A + Blk|y) exp(—[kly), (2.12.107)

where A and B can be determined from (2.12.105ab) so that A = B = (ik) "' F (k).
Consequently, the solution (2.12.107) becomes

U (k,y) = (ik) " (1 + |kly) F (k) exp(—|k[y). (2.12.108)

The inverse Fourier transform gives the formal solution

zﬂ(w,y):% / F(k)G(k) explikz)dk, (2.12.109)
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where
G(k) = (k) (1 + |kly) exp(~ky)
so that
g9(x) = FHG(k)} =7~ {(ik) " exp(—|kly)}
+y FH(ik) 7 k| exp(—[kly)}
= FHk exp(—ky)} +y F MY,

which is, by (2.13.7) and (2.13.8),

2 1z 2wy
=4/ =t — \ = 2.12.110
m (y) NrE A ( )

Using the Convolution Theorem 2.5.5 in (2.12.109) gives the final solution

L7 (g,
Y(z,y) = ;_/ flz=¢& [tan L <§) + §2Z-y2] dg. (2.12.111)
In particular, if f(x)=4(x), then solution (2.12.111) becomes
1 _
bz, y)=— {tan ! (g) + %} : (2.12.112)

The velocity fields u and v can be determined from (2.12.112). [l

Example 2.12.12

(Biharmonic Equation in Elasticity). We derive the biharmonic equation in
elasticity from the two-dimensional equilibrium equations and the compati-
bility condition. In two-dimensional elastic medium, the strain components
€xa, €xy, Eyy 1N terms of the displacement functions (u,v,0) are

ou v 1 /0u Ov
T = 7 =—, ey== |7+ 2.12.113
‘ ar’ W Oy o=y <6y + 695) ( )
Differentiating these results gives the compatibility condition
2 2 2
Ol Oy o0 €ay (2.12.114)

Oy + Ox2 Oxdy

In terms of the Poisson ratio v and Young’s modulus E of the elastic ma-
terial, the strain component in the z direction is expressed in terms of stress
components

Ee,, =0, — V(0gg + 0yy)- (2.12.115)

In the case of plane strain, e,, =0, so that

02z =V(0gz + Oyy). (2.12.116)

© 2007 by Taylor & Francis Group, LLC



88 INTEGRAL TRANSFORMS and THEIR APPLICATIONS

Substituting this result in other stress-strain relations, we obtain the strain
components €zz, €zy, €yy that are related to stress components 0.4, 02y, Tyy

by

Eeyy = 0pp — V(0yy +022) = (1 — V2)0pe — v(1 +v)oy,, (2.12.117)
Eeyy = 0yy — V(04z +022) = (1 =1%oy, — v(1 + )04, (2.12.118)

Eepy = (14 1)04y. (2.12.119)

Putting (2.12.117)-(2.12.119) into (2.12.114) gives

0? 02
8—y2[aﬂw - V(Uyy + UZZ)] + @[Uyy - V(Umc + Uzz)]
3209@
=201 +v) 552 (2.12.120)

The basic differential equations for the stress components oz, 0yy, 05y in
the medium under the action of body forces X and Y are

00ze Ooy 2

5 T —8yy +pX = TR (2.12.121)
0oy Jdo 2

8xy + 8;*’ +pY = pogs (2.12.122)

where p is the mass density of the elastic material.
The equilibrium equations follow from (2.12.121)—(2.12.122) in the absence
of the body forces (X =Y =0) as

9] 9]
— Oy + —0uy =0, 2.12.123
9z’ * 8y0 Y ( )
0 0
It is obvious that the expressions
0%x 0%x 0%x

“o2 7T Tozay TV 9a2

Oza (2.12.125)
satisfy the equilibrium equations for any arbitrary function x(z,y). Substi-
tuting from equations (2.12.125) into the compatibility condition (2.12.120),
we see that y must satisfy the biharmonic equation

0y 0y o*x
—— 42 ——=0 2.12.126
Ox? + 0x20y? oyt ( )
which may be written symbolically as
Vix=0. (2.12.127)
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The function y was first introduced by Airy in 1862 and is known as the
Airy stress function.

We determine the stress distribution in a semi-infinite elastic medium boun-
ded by an infinite plane at x =0 due to an external pressure to its surface.
The x-axis is normal to this plane and assumed positive in the direction into
the medium. We assume that the external surface pressure p varies along the
surface so that the boundary conditions are

Oze=—DY), 0zy=0 onaxz=0 forallyin (—oo,00). (2.12.128)

We derive solutions so that stress components 04z, 0yy, and o4y all vanish
as T — 00.

In order to solve the biharmonic equation (2.12.127), we introduce the Fouri-
er transform y(z,k) of the Airy stress function with respect to y so that
(2.12.127)—(2.12.128) reduce to

2\
E2(0,k)=p(k), (ik) (%) =0, (2.12.130)
=0

where p(k) = .%{p(y)}. The bounded solution of the transformed problem is
x(x, k) = (A + Bx) exp(—|k|x), (2.12.131)

where A and B are constants of integration to be determined from (2.12.130).
It turns out that A=p(k)/k* and B =p(k)/|k| and hence, the solution be-

X(w,k):%{l—i— |k|x} exp(—|k|x). (2.12.132)

The inverse Fourier transform yields the formal solution
1T Bk .
T,Y) = — —=(1 + |k|z) exp(iky — |k|z)dk. 2.12.133
xog) == [ B0+ ko) expiiy — [kl (212.133)

The stress components are obtained from (2.12.125) in the form

1 oo
Orz(2,y) = v / E*X(z, k) exp(iky)dk, (2.12.134)
L[ (AR
Tan,) = — = /(zk) (%) expl(iky)dk, (2.12.135)
1 7y
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where x(z, k) are given by (2.12.132). In particular, if p(y) = Pd(y) so that
p(k) = P(27)~ 2. Consequently, from (2.12.133)—(2.12.136) we obtain

oo

P
Xy) =5 / K721+ [kl expliky — bja)dh
P
2(1 + k) cos ky exp(—kx)dk. (2.12.137)
P 2Pz
v = —— | (1+ kx) kydk=—————. 2.12.138
o 7T/ + kx)e™ " cos ky Tt ( )
0
Pz T . 2Pz%y
0
P Vi 2Pzxy?
-~ [a- - ==Y (212.14
Tyy - /( kx) exp(—kx) cos ky dk T .(2.12.140)
0
Another physically realistic pressure distribution is
p(y)=PH(|a| —y), (2.12.141)

where P is a constant, so that

2P
p(k) = \/;E sin ak. (2.12.142)

Substituting this value for p(k) into (2.12.133)—(2.12.136), we obtain the in-
tegral expression for x, 0z, Ozy, and oy,.

It is noted here that if a point force of magnitude Py acts at the origin
located on the boundary, then we put P =(Py/2a) in (2.12.142) and find

~ . 2 Py (sinak =)
k)y=1 —— =—. 2.12.143
pk) = lim /25 < ak ) V2 ( )
Thus, the stress components can also be written in this case. I
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2.13 Fourier Cosine and Sine Transforms with Examples

The Fourier cosine integral formula (2.2.8) leads to the Fourier cosine trans-
form and its inverse defined by

Flf(x)}=F.(k)= \/gfcos kx f(z)dz, (2.13.1)
FHF.(k \/7/Cos kx F.( (2.13.2)

where .Z, is the Fourier cosine transform operator and .Z; ! is its inverse
operator.

Similarly, the Fourier sine integral formula (2.2.9) leads to the Fourier sine
transform and its inverse defined by

FAf(x)}=Fy(k) = \/g/oosinkxf(:r)d:r, (2.13.3)
FHE(k \/7/blnkx Fy( (2.13.4)

where Z; is the Fourier sine transform operator and .%, ! is its inverse.

Example 2.13.1
Show that

(a) yc{e—aw}zﬁﬁ“krz), (a>0). (2.13.5)

(b) ys{e—w}Z\/ngkQ), (a>0). (2.13.6)

5 %)
F{e ¥} =14/ —/e*‘“” cos kx dx
™
0
12 |
_ 5\/;/[6—@1—11@)1 + e—(a-‘rzk)z]dw
0

1 /2 1 1 2 a
yc —azxy _ — [2 — 2
{7} 2V« {aik+a+ik] \/;(a2+k2)

We have
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The proof of the other result is similar and hence left to the reader. I

Example 2.13.2
Show that

F1 {%exp(—sk)} - \/gtan_l (f) . (2.13.7)

We have the standard definite integral

o]
€T

\/gfsl{exp(sk)}/exp(sk) sin kx dk = PRk (2.13.8)

0

Integrating both sides with respect to s from s to oo gives

Ooefsk . T xds 1 87
/ k Slnkl’dk:/m:[tan Ei|s
0 s
T N A e i
= 7 —tan (x) tan (S) (2.13.9)
Thus,
(1 5 1 ,
Fq—exp(—sk)y =1/ = [ —exp(—sk)sinzk dk
k T ) k
0
2 /(7T
—\/;ta“ (5):
I
Example 2.13.3
Show that
Folerfela)) =21 i (2.13.10)
sterfe(az)} =1/ —+ exp 2| 13.
We have

F{erfe(ax)} = \/g/ erfe(ax) sin kx dx
0

w/sinkxdm/etzdt.
T
0

ax
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Interchanging the order of integration, we obtain

00 t/a
22
i/exp(tz)dt/sinkxdx
™
0

0

Fs{erflax)}

oo

B R A

0
e (i)
Thus,
F{erfe(ax)} = \/%% [1 S (4_22)]
0

2.14 Properties of Fourier Cosine and Sine Transforms

THEOREM 2.14.1
If Z.{f(x)}=F.(k) and .Z,{f(x)} = Fs(k), then

yc{f(ax)}zéFc (g) >0, (2.14.1)
ﬁ}{f(ax)}éFS(g), a>0. (2.14.2)

Under appropriate conditions, the following properties also hold:

FA S (2)} =k Fy(k) — \/gf(o), (2.14.3)
FAL"(x)} = —k* Fe(k) - \/gf’(O), (2.14.4)
T [ (x)} = —k Fo(k), (2.14.5)
FAL"(x)} = —k* Fo(k) + \/gk £(0). (2.14.6)

These results can be generalized for the cosine and sine transforms of higher
order derivatives of a function. They are left as exercises.
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THEOREM 2.14.2
(Convolution Theorem for the Fourier Cosine Transform). If Z.{f(xz)}
F.(k) and F.{g(x)} =G.(k), then

FHERCA)} = == / FOlole+ O +olla—€Dide.  (2147)
Or, equivalently,

o0 1 o0

/Fc(k)G (k) coskwdk—§/f g(x+&) +g(lz —&])]d¢ (2.14.8)

PROOF Using the definition of the inverse Fourier cosine transform, we

have
-1 2 i
—LU R (k —./Z k) cos kx dk
0
2 T i
— <_)/ coskxdk/f(f)COSkfdf-
T
0 O
Hence,

7 EwG0) - () 7f<e>d§7cos ke cos ke G (K)dk

- %@ /Oof@)dg@ Z[cosm +6) + cos k(| — €))]Ge(k)dh

- / F©)lg(z +€) + gl — ED)de,

in which the definition of the inverse Fourier cosine transform is used. This
proves (2.14.7).
It also follows from the proof of Theorem 2.14.2 that

o0

/Fc(k)G (k) cos ka dk = = /f 9(z + &) +g(|z — €])]d¢

0

This proves result (2.14.8).
Putting =0 in (2.14.8), we obtain

Fe(R)Ge(k)dk = [ f(§)g(§)ds = [ f(x)g(x)dx
[t [rencne- |
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Substituting g(x) = f(z) gives, since G.(k) = F.(k),

/|Fc(k)|2dk:/|f(:c)|2dx. (2.14.9)

This is the Parseval relation for the Fourier cosine transform.
Similarly, we obtain

/ Fi(k ) cos kx dk
0

\/go/Gs(k)coskxdko/f(ﬁ)Sinkﬁdf

which is, by interchanging the order of integration,

\/g/f(f)dﬁ/Gs(k)sinkﬁcoskxdk

o0

/f dg\/7/ k)[sin k(€ + ) + sin k(& — z)]dk

F©lg(€ + )+ g(§ — 2)]d¢,

N =

Il
N —
0\8 =}

in which the inverse Fourier sine transform is used. Thus, we find

o0

/Fs(k)G (k) coskwdk—%/f g+ x) + g(& —x)]dE. (2.14.10)
0 0

Or, equivalently,
T H{F(k)Ga(k)} \/—/f g(€ +2) + g(€& — x)]dE. (2.14.11)

Result (2.14.10) or (2.14.11) is also called the Conwvolution Theorem of the
Fourier cosine transform.
Putting =0 in (2.14.10) gives

O/F k)dk = O/f €)de = /f
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Replacing g(x) by f(z) gives the Parseval relation for the Fourier sine trans-
form

/|Fs(k)|2dk:/|f(:c)|2dm. (2.14.12)

2.15 Applications of Fourier Cosine and Sine
Transforms to Partial Differential Equations

Example 2.15.1

(One-Dimensional Diffusion Equation on a Half Line). Consider the initial-
boundary value problem for the one-dimensional diffusion equation in 0 <z <
oo with no sources or sinks:

ou 0%y

where k is a constant, with the initial condition
u(z,0)=0, 0<z<oo, (2.15.2)
and the boundary conditions
(a) u(0,t)=f(t), t>0, wu(z,t)—0 asx— oo, (2.15.3)

or,

(b) uz(0,¢) = f(t), t>0, wu(z,t)—0 asz— 0. (2.15.4)

This problem with the boundary conditions (2.15.3) is solved by using the
Fourier sine transform

Us(k,t) =1/ 2 /sin kxu(x,t)de.
s
0

Application of the Fourier sine transform gives

dgs = —rk?Ug(k,t) + \/gﬁzkf(t), (2.15.5)
Us(k,0) = 0. (2.15.6)
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The bounded solution of this differential system with Ug(k,0) =0 is

Us(k,t)= \/gli k /f(T) exp[—k(t — 7)k%] dr. (2.15.7)
0

The inverse transform gives the solution

u(z,t) = \/gn/f(r)fs_l{k exp[—r(t — T)k2]}d7'
0

_ \/Zﬁo/f(ﬂ exp [_4H(f2 7)] - d:)w (2.15.8)

in which Z;{kexp(—trk?)} = NG W#is used.

In particular, f(t) =Ty = constant, (2.15.7) reduces to

Us(k, ) = \/?;0 [ — exp(—rt k2)]. (2.15.9)

Inversion gives the solution

u(z,t) = <%> 7Sink’“”[1 — exp(—r t k?)]dk. (2.15.10)

™

Making use of the integral

_k2q2 Sinkx T (x)
—dk=— — 2.15.11
/e 2 SAACTIR (2.15.11)
0

the solution becomes

w25 3r(55)]

f
=Ty erfc ( ) (2.15.12)

where the error function, erf(z) is defined by

erf(x \/_/ e da, (2.15.13)
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so that
erf(0) =0, erf(oo \/_/ e da=1, and erf(—xz) = —erf(z),

and the complementary error function, erfe(x) is defined by

erfe(x) =1—erf(x 2 /e **da, (2.15.14)

:]

so that
erfe(z) =1—erflx), erfc(0)=1, erfc(co)=0,
and
erfe(—x)=1—erf(—x) =1+ erf(x) =2 — erfc(x).
Equation (2.15.1) with boundary condition (2.15.4) is solved by the Fourier

cosine transform -
2
Uc(k,t) = \/j/cos kxu(x,t)dx
0
0

Application of this transform to (2.15.1) gives

% +l€/€2Uc=—\/gl<;f(t). (2.15.15)
The solution of (2.15.15) with U.(k,0) =0 is
t
Ue(k,t) = \/gli / f () exp[—k?k(t — T)]dr. (2.15.16)
" 0
Since
FH exp(—tkk?)} = L exp <ﬁ> , (2.15.17)
2kt 4rt
the inverse Fourier cosine transform gives the final form of the solution
t 2
u(z, t) = —\/g/ j%exp [—ﬁ} dr. (2.15.18)
0
I

Example 2.15.2
(The Laplace Equation in the Quarter Plane). Solve the Laplace equation

Ugz +Uyy =0, 0<z, y<oo, (2.15.19)
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with the boundary conditions

u(0,y)=a, u(x,0)=0, (2.15.20a)
Vu—0 asr=+y/az?+y?— oo, (2.15.20b)

where a is a constant.
We apply the Fourier sine transform with respect to x to find

d2U [2
* _k2U, Zka=0.
dy? + .

The solution of this inhomogeneous equation is

2
Us(kvy) :Ae_ky + \/j g?
T k

where A is a constant to be determined from Ug(k,0) = 0. Consequently,

Uy (k,y) = %\/2(1 —eh), (2.15.21)

The inverse transformation gives the formal solution

2% [ 1
u(w,y):?a/E(l—e_ky)sinkxdk

0

Or,

2a | [ sink r1
u(z,y) = ?a /sm xdk—/Eefkysinkxdk

k
0 0
2 2
g 2 (E _tan-! %) = 2% ant <_) . (2.15.22)
T \2 ™

in which (2.13.9) is used. [

Example 2.15.3
(The Laplace Equation in a Semi-Infinite Strip with the Dirichlet Data). Solve
the Laplace equation

Ugz +Uyy =0, 0<z <00, 0<y<b, (2.15.23)
with the boundary conditions

u(0,y) =0, u(z,y) =0 as z—oofor0<y<b (2.15.24)
u(z,b) =0, u(z,0)=f(x) for 0<z<oo. (2.15.25)
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In view of the Dirichlet data, the Fourier sine transform with respect to
2 can be used to solve this problem. Applying the Fourier sine transform to
(2.15.23)—(2.15.25) gives

d* U,

— kU, =0, 2.15.26

" (2.15.26)
Us(k,b) =0, U,(k,0)=Fy(k). (2.15.27)

The solution of (2.15.26) with (2.15.27) is
sinh[k(b — y)]
= —_—. 15.

Us(k,y) = Fo(k) — =7 (2.15.28)

The inverse Fourier sine transform gives the formal solution

B sinh[k(b —y)]
u(z,y) = \/7/ bmh D sin kx dk

2 . sinh[k(b —y)] .
/ /f(l) sin kl dl b kg S kxdk. (2.15.29)

In the limit as kb— oo, % ~exp(—ky), hence the above problem re-

duces to the corresponding problem in the quarter plane, 0 <x < 00,0 <y <
00. Thus, solution (2.15.29) becomes

u(z,y) = 2 f(l)dl/sinkl sin kx exp(—ky)dk

0

3

3=

f(dl /{cos k(x —1) —cosk(x + 1)} exp(—ky)dk

S

0\8 0\8 o

y y
£() {(w T GI s dl. (2.15.30)

This is the exact integral solution of the problem. If f(z) is an odd function
of z, then solution (2.15.30) reduces to the solution (2.12.10) of the same
problem in the half plane.

2.16 Evaluation of Definite Integrals

The Fourier transform can be employed to evaluate certain definite integrals.
Although the method of evaluation may not be very rigorous, it is quite simple
and straightforward. The method can be illustrated by means of examples.
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Example 2.16.1
Evaluate the integral

o0

dzr
I(a,b)= b>0. 2.16.1

— 00

If we write f(z)=e **l and g(z)=e*l then F(k)= \/gm, G(k)=
\/gﬁ. The Convolution Theorem 2.5.5 gives (2.5.19), that is,

J ros- ] o

Or, equivalently,
r dk T T
= [ elalatbrg
/ 2 +a2)(k2+62)  2ab | © v

— 00

- —(atb)z g, T 2.16.2
ab/e x FCES (2.16.2)
0

This is the desired result.

Further -
0
. 2.16.3
/ x? + a2 172 +b2) 2ab(a +b) ( )
0
I
Example 2.16.2
Show that -
x~Pdx ™
_ +1
/ o) 7—a - >sec( : ) (2.16.4)
0
We write

—axr 2 a4
flz)=e so that Fc(k)\/;m
g(z) =21 sothat G.(k)= \/gk—PF(p) cos (%) .

Using Parseval’s result for the Fourier cosine transform gives

/Fc(k)Gc(k)dk:/f(x)g(x)dx
0

0
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Or,
2 o0 oo
—acos / /x” leazdy
T
0
17 r
:—p/ —tp—1gy (f), (ax =1)
a a
0
Thus,
k~Pdk 7w D
2+ k2 2gpt1 ¢ (7)
0
I

Example 2.16.3
If a >0,b>0, show that

7 22
/ dr S — (2.16.5)
0

(a®+22)(b2+22) 2(a+0D)

We consider

—ax 2 k

Fle T =y T = %)
e 2k

js{e b }: ;m:Gs(k)

Then the Convolution Theorem for the Fourier cosine transform gives

[ Ewe. ) coskedi =3 [ o116+ )+ 7€ - e

Putting x =0 gives

or,

® 2

/ k dk :z/ei(a+b)£d§: ™ )
k2 +a?)(k2+0%) 2 2(a+0b)

0 0
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Example 2.16.4
Show that

™
0. 2.16.6
/x2+a2 (2a)57 @ ( )
0

We write f(x)= W so that f'(z)=—

V'3 (35) exp(—alk]).

Making reference to the Parseval relation (2.4.19), we obtain

ez, and F{f ()} = F(k) =

[1r@pa= [ 175 @)Pa= [ 105w P

Thus,
7 v do == 7 2 exp(—2alk|)
(@ a3 (2a)2 7P

This gives the desired result. I

2.17 Applications of Fourier Transforms
in Mathematical Statistics

In probability theory and mathematical statistics, the characteristic function
of a random variable is defined by the Fourier transform or by the Fourier-
Stieltjes transform of the distribution function of a random variable. Many
important results in probability theory and mathematical statistics can be
obtained, and their proofs can be simplified with rigor by using the methods
of characteristic functions. Thus, the Fourier transforms play an important
role in probability theory and mathematical statistics.

DEFINITION 2.17.1  (Distribution Function). The distribution function
F(z) of a random wvariable X is defined as the probability, that is, F(x)=
P(X <z) for every real number x.

It is immediately evident from this definition that the distribution function
satisfies the following properties:
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(i)

F(z) is a non-decreasing function, that is, F(x1) < F(x2) if 21 < xa.
(i) F
F

(

(x) is continuous only from the left at a point x, that is, F(x —0) =
(x), but F(z+ 0) # F(x).
(-

(iii)

If X is a continuous variable and if there exists a non-negative function
f(x) such that for every real = the following relation holds:

x):/f(:zz)d:z:, (2.17.1)

where F(x) is the distribution function of the random variable X, then the
function f(z) is called the probability density or simply the density function
of the random variable X.

It is immediately obvious that every density function f(z) satisfies the
following properties:

(i)

00) =0 and F(4+00)=1.

F(+00) = / f(z)dz=1. (2.17.2a)
(ii) For every real a and b where a <b,

Pla< X <b)= F(b) — F(a) = / F(@)da. (2.17.2D)

(iii) If f(x) is continuous at some point z, then F'(z) = f(z).

It is noted that every real function f(x) which is non-negative, and in-
tegrable over the whole real line and satisfies (2.17.2ab), is the probability
density function of a continuous random variable X. On the other hand, the
function F'(x) defined by (2.17.1) satisfies all properties of a distribution func-
tion.

DEFINITION 2.17.2  (Characteristic Function). If X is a continuous
random variable with the density function f(x), then the characteristic func-
tion, ¢(t) of the random variable X or of the distribution function F(x) is
defined by the formula

o(t) = E(exp(itX)) / f(z) exp(itx)d (2.17.3)
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where E[g(X)] is called the expected value of the random variable g(X).
In problems of mathematical statistics, it is convenient to define the Fourier
transform of f(z) and its inverse in a slightly different way by

F{f(x)} = o(t) = / exp(itz) f(z)dz, (2.17.4)
F Yo} = f(z) = % / exp(—ita)p(t)dt. (2.17.5)

Evidently, the characteristic function of F(z) is the Fourier transform of the
density function f(x). The Fourier transform of the distribution function fol-
lows from the fact that

FAF ()} = F{f(x)} = o(t),

or,
F{F(x)} =it p(t). (2.17.6)
The composition of two distribution functions Fy(x) and Fa(x) is defined by
F(x)=Fi(z) « Fo(x) = / Fi(z —y)F5(y)dy. (2.17.7)

Thus, the Fourier transform of (2.17.7) gives
it =7 [ R - Fy
= F{F1(2)}F{ fa(a)} =it d1(t)$a(1),

whence an important result follows:

o(t) = d1(t)pa (), (2.17.8)

where ¢1(t) and ¢2(t) are the characteristic functions of the distribution func-
tions Fy(x) and Fy(x) respectively.
The nth moment of a random variable X is defined by
m, =E[X"]= / 2" f(x)dx, m=1,2,3,.... (2.17.9)
provided this integral exists. The first moment m; (or simply m) is called the
expectation of X and has the form

m:E(X):/xf(x)d:E. (2.17.10)

— 00
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Thus, the moment of any order n is calculated by evaluating the integral
(2.17.9). However, the evaluation of the integral is, in general, a difficult task.
This difficulty can be resolved with the help of the characteristic function
defined by (2.17.4). Differentiating (2.17.4) n times and putting ¢t =0 gives a
fairly simple formula

- / 2 f(2)dz = (—)" 6™ (0), (2.17.11)

where n=1,2,3,....
When n =1, the expectation of a random variable X becomes

oo

my = B(X) = / 2f(@)dz = (=) (0). (2.17.12)

— 00

Thus, the simple formula (2.17.11) involving the derivatives of the character-
istic function provides for the existence and the computation of the moment
of any arbitrary order.

Similarly, the variance o2 of a random variable is given in terms of the
characteristic function as

o0

o? = / (x —m)? f(x)dx =my — m7
= {¢'(0)}* - ¢"(0). (2.17.13)

Example 2.17.1
Find the moments of the normal distribution defined by the density function

U\;% eXP{—%}. (2.17.14)

The characteristic function of the normal distribution is the Fourier transform
of f(x), which is

o= [ o[-

We substitute x — m =y and use Example 2.3.1 to obtain

it T 2 1
o(t) = M / e exp (—y—z) dy = exp (itm — §t2a2) . (2.17.15)

oV2rT 20

fx)=
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Thus,

Finally, the variance of the normal distribution is
my —m3 =02, (2.17.16)

[

The above discussion reveals that characteristic functions are very useful
for investigation of certain problems in mathematical statistics. We close this
section by discussing more properties of characteristic functions.

THEOREM 2.17.1

(Addition Theorem). The characteristic function of the sum of a finite number
of independent random variables is equal to the product of their characteristic
functions.

PROOF Suppose X7, Xo,..., X, are n independent random variables and
Z =X+ X2+ -+ X,. Further, suppose ¢1(t), pa(t),. .., dn(t), and ¢(¢) are
the characteristic functions of X1, Xo,..., X,, and Z respectively.

Then we have

¢(t) = Elexp(itZ)] = E'[exp {it (X1 + Xp +--- + Xn)}],
which is, by the independence of the random variables,
_ E(eitXl )E<€itX2) . E(eitX")
= ¢1(t) d2(t) - - - Dn(t). (2.17.17)
This proves the Addition Theorem. |
Example 2.17.2
Find the expected value and the standard deviation of the sum of n indepen-
dent normal random variables.
Suppose X1, X, ..., X, are n independent random variables with the nor-

mal distributions N(m,, o), where r=1,2,...,n. The respective character-
istic functions of these distributions are

1
ér(t) =exp {itmr — 5#03] ., r=1,2,3,...,n. (2.17.18)
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Because of the independence of X1, X5, ..., X, the random variable Z = X +
Xs + - -+ X, has the characteristic function

P(t) = d1(t)2(t) -~ Pn(t)
=exp |it(m1 +ma+ - +my) — %(a% +o3 4+ o). (2.17.19)

This represents the characteristic function of the normal distribution N(mq +
oo 4 My, /0% + -+ 02). Thus, the expected value of Z is (my +ma + -+ +
my) and its standard deviation is (02 + o35 + -+ + oi)%. I

Finally, we state the fundamental Central Limit Theorems without proof.

THEOREM 2.17.2

(The Lévy-Cramér Theorem). Suppose {X,} is a sequence of random vari-
ables, Fy,(z) and ¢,(t) are respectively the distribution and characteristic
functions of X,,. Then the sequence {F,(z)} is convergent to a distribution
function F'(z) if and only if the sequence {¢,,(t)} is convergent at every point
t on the real line to a function ¢(¢) continuous in some neighborhood of the
origin. The limit function ¢(t) is then the characteristic function of the limit
distribution function F(z), and the convergence ¢, (t) — ¢(t) is uniform in
every finite interval on the t-axis.

THEOREM 2.17.3

(The Central Limit Theorem in Probability). Supose f(z) is a nonnegative
absolutely integrable function in R and has the following properties:

/Oof(x)dxl, 7xf(:17)d:171, 7x2f(x)dx1.

If f*=fxfx*..x f is the convolution product of f with itself n times, then

by . b
2
lim "r)dr=— [ e ® dx —oo<a<b<oo. (2.17.20
i [ fr@de=— [ (2.17.20)

ay/n
For a proof of the theorem, we refer the reader to Chandrasekharan (1989).
All these ideas developed in this section can be generalized for the multi-

dimensional distribution functions by the use of multiple Fourier transforms.
We refer interested readers to Lukacs (1960).
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2.18 Multiple Fourier Transforms and Their
Applications

DEFINITION 2.18.1  Under the assumptions on f(x) similar to those
made for the one dimensional case, the multiple Fourier transform of f(x),
where X = (x1, T2, ..., Ty) 18 the n-dimensional vector, is defined by

FUC=F0) = 57 / / expl—i(r-x)}f(x)dx,  (218.1)

where k= (k1,ka,...,kn) is the n-dimensional transform vector and Kk -x=
(k1z1 + kamo + - - + kpy).
The inverse Fourier transform is similarly defined by

F HF(k)} = f(x) W / /exp{z k-x)} F(k)de. (2.18.2)

In particular, the double Fourier transform is defined by

F{f(z,y)} =F(k, )= / /exp{—z k-1)} f(z,y)dedy, (2.18.3)

— 00 —0O0

where v = (z,y) and k= (k,?).

The inverse Fourier transform is given by

FUE(k, 0} = f(z,1) / /exp{ ko) (k) dkdl.  (2.18.4)

— 00 —O0

Similarly, the three-dimensional Fourier transform and its inverse are de-
fined by the integrals

f{f(x,y,z)}:F(k,é,m)

:ﬁ/ / 7exp{—i(n-r)}f@,y,z)dxdydz, (2.18.5)

—0o0 —00 —OQ

oo o0

FHE(k, 6,m)}y = f(x,y,2)

oo o0 o0

3/ / / /exp{ k-1)} F(k,£,m)dkdl dm. (2.18.6)

—00 —
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The operational properties of these multiple Fourier transforms are similar
to those of the one-dimensional case. In particular, results (2.4.7) and (2.4.8)
relating the Fourier transforms of derivatives to the Fourier transforms of
given functions are valid for the higher dimensional case as well. In higher
dimensions, they are applied to the transforms of partial derivatives of f(x)
under the assumptions that f and its partial derivatives vanish at infinity.

We illustrate the multiple Fourier transform method by the following ex-
amples of applications:

Example 2.18.1

(The Dirichlet Problem for the Three-Dimensional Laplace Equation in the
Half-Space). The boundary value problem for u(zx,y, z) satisfies the following
equation and boundary conditions:

VAU = Uy + Uy + =0, —c0<z,y<oo, z>0, (2.18.7)
u(z,y,0) = f(z,y) —00< T,y < 00 (2.18.8)

u(@,y,2) =0 as T =1/22 +y? + 2% — 0. (2.18.9)

We use the double Fourier transform defined by (2.18.3) to the system
(2.18.7)—(2.18.9) which reduces to

d2
d—g—ﬁU:O for  2>0, (k*=k*+1%)
z

U(k,£,0) = F(k, ).
Thus, the solution of this transformed problem is
U(k,L,z)=F(k,0) exp(—|k|z) = F(k,£)G(k, 0), (2.18.10)

where k = (k,¢) and G(k, ¢) = exp(—|k|z) so that

z
(I2+y2+22)3/2'

g(z,y) =.F Hexp(—|k|2)} = (2.18.11)

Applying the Convolution Theorem to (2.18.10), we obtain the formal solution

u(z,y,2) = % / fE&,mMglx—&y—n,z2)dEdn
- %/ / [(z —&)2+ (y—mn)2+22)3/2 (2.18.12)
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Example 2.18.2
(The Two-Dimensional Diffusion Equation). We solve the two-dimensional
diffusion equation

u =KV, —oco<z,y<oo, t>0, (2.18.13)

with the initial and boundary conditions
u(z,y,0)= f(z,y) —oco<x,y< oo, (2.18.14)
u(z,y,t) =0 as r= /22+y?— o0, (2.18.15)

where K is the diffusivity constant.
The double Fourier transform of u(x,y,t) defined by (2.18.3) is used to
reduce the system (2.18.13)—(2.18.14) into the form

aw _ —K2KU, t>0,
dt

U(k,£,0) = F(k,0).

The solution of this system is

U(k,t,t) = F(k,0) exp(—tKx*) = F(k, 0)G(k, (), (2.18.16)
where
G(k,0) = exp(— K r>t),
so that
(2.) = F " exp(—tFr2)} = —— exp [~ LY (2.18.17)
— X — = — — . . .
Iy P okt TP\ Kt

Finally, the Convolution Theorem gives the formal solution

477th 7 7f(§’77) exp {_ (=& + (y—n)2] dedn, (215.15)

Or, equivalently,
T 77 [r — /|2
t)= ! — dr’ 2.18.1
et = [ [ e {-EE e @asag)

where ' = (£, 7).
We make the change of variable (r' —r) =v4KtR to reduce (2.18.19) in
the form

1 oo [e.9]
u(w,y,t):m / /f(r+v4KtR) exp(—R?) dR. (2.18.20)

— 00 —O0
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Similarly, the formal solution of the initial value problem for the three-dimensional
diffusion equation

U =K (Uugg + Uyy + Uzz), —00<my,z<00, t>0 (2.18.21)

u(z,y,2,0)=f(r,y,2), —oo<z,y,2<00 (2.18.22)
is given by
e 21) = e | / JEC: exp( 4Kt>d§dnd<, (2.18.23)
where

Or, equivalently,

1 T r—r'|2
u(x,y,z,t)zw///f(r')exp{—| 4Kt| }dgdndg, (2.18.24)

where r = (z,y, 2) and ' = (£, 7, ().
Making the change of variable r' — r = V4t KR, solution (2.18.24) reduces

to
1 T ,
u(x,y, z,t) = IR / / /f(r + V4KtR)exp(—R°)dR. (2.18.25)
This is known as the Fourier solution. I

Example 2.18.3
(The Cauchy Problem for the Two-Dimensional Wave Equation). The initial
value problem for the wave equation in two dimensions is governed by

Ut = (Ugy + Uyy), —00<z,y<00, t>0, (2.18.26)
with the initial data
u(z,y,0)=0, u(z,y,0)=f(z,y), —oco<z,y<oo, (2.18.27ab)

where c is a constant. We assume that v and its first partial derivatives vanish
at infinity.

We apply the two-dimensional Fourier transform defined by (2.18.3) to the
system (2.18.26)—(2.18.27ab), which becomes

—U+c KU =0, k2=Fk*+0%

Uk, 0,0) = 0, <‘;_(£) =),
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The solution of this transformed system is

sin(ckt) .

Uk, L,t)=F(k,{) (2.18.28)
cK
The inverse Fourier transform gives the formal solution
Kt
u(w,y,t) = / /exp iK-T) Sm( ) F(k)dk (2.18.29)
2me
K-r
= / / exp (— + ct) }
dire K

—exp {m (% - ct) H dr.  (2.18.30)

The form of this solution reveals an interesting feature of the wave equation.
The exponential terms exp {i/@ (ct + %)} involved in the integral solution
(2.18.30) represent plane wave solutions of the wave equation (2.18.26). Thus,
the solutions remain constant on the planes k - r = constant that move par-
allel to themselves with velocity c. Evidently, solution (2.18.30) represents a
superposition of the plane wave solutions traveling in all possible directions.

Similarly, the solution of the Cauchy problem for the three-dimensional
wave equation

Ut = % (U + Uy + Uzz), —00< 2, Y, 2 <00, t>0, (2.18.31)

U(I’,y,Z,O) :07 ut(x,y,z,()) :f(xvyvz)v —00 <, Y,z <0 (21832&b)

is given by
1 T F(k) . (K-T
u(r,t)= O / / / — |oxp {m (—H + ct)}
. (KT
—exp {m (T - ct) } ] dr, (2.18.33)
where r = (z,y, 2z) and k = (k, £, m).

In particular, when f(z,y,2)=0(x)d(y)d(z) so that F(k)=(2r)~%/2, solu-
tion (2.18.33) becomes

(sirl:%t) expl(i( - 1))dr. (2.18.34)

In terms of the spherical polar coordinates (k, 8, ¢) where the polar axis (the
zaxis) is taken along the r direction with &k - r = kr cosf, we write (2.18.34)
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in the form

2m 71' 0
1 i t
u(r,t) = ) /d¢ d9/exp(mr cosf) SH;ZK k% sinfdk
0 0 0
- 7s'< 0)sin(ir) d
= 53, | sin(ewt)sin(xr) dx
0
_ 1 /[ein(ct—r) _ eim(ct-i—r)] drk.
8m2cr
Or,
u(r,t) = Tnor [0(ct —r) —d(ct +7)]. (2.18.35)
For t >0, ct+r >0 so that §(ct +r) =0 and hence,
(r,t) Slet —r)= —— 5t - ") (2.18.36)
u = c—r)=——0(t—-). 18.
’ wer dmc2r c

Example 2.18.4
(The Three-Dimensional Poisson Equation). The solution of the Poisson e-
quation

—V2u = f(r), (2.18.37)
where r = (,y, z) is given by
u(r) = 7 7 7G(r,§)f(£)d§, (2.18.38)
where the Green’s function G(r, &) of the operator, —V?, is
Glr, &) = iﬁ. (2.18.39)

To obtain the fundamental solution, we need to solve the equation
V2 G(r,€) =5z~ )y — sz — ),  r#E (2.18.40)

Application of the three-dimensional Fourier transform defined by (2.18.5)
to (2.18.40) gives

k2 Gk, &)= exp(—ik - £), (2.18.41)

1
(2m)3/2
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where G(k, &) =.Z{G(r, &)} and k= (k, {,m).
The inverse Fourier transform gives the formal solution

G(r,{):ﬁ/ / /exp{mwr—s)}i—’j

—00 —00 —OO

oo 0 o0

exp(ik - X)—, (2.18.42)

—00 —00 —O©

where x=|r — &|.

We evaluate this integral using polar coordinates in the k-space with the
axis along the x-axis. In terms of spherical polar coordinates (k, 8, ¢) so that
K - X =kRcosf where R=|x|. Thus, (2.18.42) becomes

G(r,&) = ) /d¢/d9/exp (ikR cosf) k*sinf -

sin ( /-@R 1 1
2 — = 2.18.43
271'2/ dr = ArR  4wlr — €|’ ( )
0
provided R > 0.

In electrodynamics, the fundamental solution (2.18.43) has a well-known
interpretation. Physically, it represents the potential at point r generated by
the unit point charge distribution at point &. This is what can be expected
because §(r — &) is the charge density corresponding to a unit point charge at
.

The solution of (2.18.37) is then given by

[ ] Jewereu-t [ [ [HE e

—00 —00 —0O0 —00 —00 — 00

The integrand in (2.18.44) consists of the given charge distribution f(r) at
r =¢ and Green’s function G(r, £). Physically, G(r, &) f(€) represents the re-
sulting potentials due to elementary point charges, and the total potential due
to a given charge distribution f(r) is then obtained by the integral superpo-
sition of the resulting potentials. This is called the principle of superposition.

Example 2.18.5
(The Two-Dimensional Helmholtz Equation). To find the fundamental solu-
tion of the two-dimensional Helmholtz equation

V3G +a’G=6(x—&d(y—n), —oo<z,y<o0. (2.18.45)
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It is convenient to make the change of variables x —{=a*, y—n=y*.
Consequently, (2.18.45) reduces to the form, dropping the asterisks,

Gz + Gyy — 2G = —5(2)d(y). (2.18.46)

Application of the double Fourier transform G(k) = .Z{G(z,y)} to (2.18.46)
gives

A 1 1
G =——F 2.18.47
(%) 27 (k2 + a2)’ ( )
where k = (k, () and x%=k? + (2.
The inverse Fourier transform yields the solution
1 o0 o0
G(z,y)= ype) / / (K 4+ a?) L exp(ik - x) dk df. (2.18.48)
T

— 00 —O0

In terms of polar coordinates (z,y) =r(cos8,sinf), (k,£) = p(cos ¢, sin ¢), the
integral solution (2.18.48) becomes

[e%s) 27
1 d .
G(w,y):ﬁ/ﬁ/exp{wm cos(¢ — 0)}d,
0 0

which is, replacing the second integral by 27.Jy(rp),

p Jo(rp)dp
(P +a?)

1
2.18.49

0\8

In terms of the original coordinates, the fundamental solution of (2.18.45) is
given by

1 7rdo [p {(z=€?+(y- 77)2}%} dp
G(r, &)= o / CETE) . (2.18.50)
0
Accordingly, the solution of the inhomogeneous equation
(V2 = a®)u=—f(z,y) (2.18.51)
is -
uwy)= [ [ Gerreae, (21852)

where G(r, €) is given by (2.18.50).
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Since the integral solution (2.18.49) does not exist for a =0, Green’s func-

tion for the two-dimensional Poisson equation (2.18.51) cannot be derived
from (2.18.49). Instead, we differentiate (2.18.49) with respect to r to obtain

06 _ L [
or 2w (0% +a?)
0
which is, for a =0,

or 2w 27r
0

oG 1 [ 1
—:—/J (rp)dp=——.

Integrating this result gives
Glr,0) = ——1
r,0)=——logr.
2w &
In terms of the original coordinates, the Green’s function becomes

G(r, ) =~ logl(z — &) + (y — )] (218.53)

This is Green’s function for the two-dimensional Poisson equation V2 = — f(x, ).
Thus, the solution of the Poisson equation is

u(x,y):/ /G(r,é)f(f)dé. (2.18.54)

— 00 —00

Example 2.18.6
(Diffusion of Vorticity from a Vortex Sheet). We solve the two-dimensional
vorticity equation in the x,y plane given by

G =vV*¢ (2.18.55)

with the initial condition

((@,y,0) =Co(z,y), (2.18.56)

where ( =v,; — uy.
Application of the double Fourier transform defined by

Ckyt,t)= Py / /exp i(kx + Ly)]¢(z, y, t)dz dy

—0o0 —0O0
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0 (2.18.55)~(2.18.56) gives
dé 2 2\ ~
= = (k240
C(k,€,0) = Co(k, 0).

Thus, the solution of the transformed system is

Ck, 0,8) = Co(k, O)exp|—v(k? + £2)1]. (2.18.57)

The inversion theorem for Fourier transform gives the formal solution

o0

1
C(x,y,t) =5 / / Cok, €) expli(k - r) — vi2t] dk de, (2.18.58)

— 00 —O0

where k = (k, ) and x%=k? + (2.

In particular, if {y(z, y) = V§(x) represents a vortex sheet of constant strength
V per unit width in the plane 2 =0, we find (y(k,¢) =V d(¢) and hence,

oo

v
C(z,y,t) = Py / exp{ikx — vk*t}dk
m
’ 2

1% T
= ———%¢ —— . 2.18.59
2v/mut P < 4Vt> ( )

Apart from a constant, the velocity field is given by

w(z, t)=0, v(z,t)= \/_erf< \/_) (2.18.60)
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2.19 Exercises

1. Find the Fourier transforms of each of the following functions:

1 T
(a) f(I):H—xy (b) f(x):H—x?’
() fx)=06"(x), (d) f(z) == exp(—alz]), a>0,
(e) f(x)=e" exp(—e®), (f) f(x)==x exp (—%) , a>0,
2 1 2 - 1- |I|, |:17| S 1
® f@) = e (-32). ) f(x)—{ § |x|>1}’

1—22, |z|<1
(i) f(x)—{ - } () hn(x)=(—1)" exp <%x2>

0, |z| >1

(k) f(@) =Xa,p () €7, (1) f(z)=

2. Show that

(a) F{o(x —ct)+0(x+ct)} = % cos(ket),

2 sin kct

(b) F{H(ct —|z[)} = P
(© #{r (5 +b)}=a exp(z'abk) F(ak),
@ Fieany =11 (S,

3. Show that
(0) i F (k)= {x [(2)},
(b) " S F(R) = F " (2}

4. Use exercise 3(b) to find the Fourier transform of f(x)=12? exp(—az?).

5. Prove the following:

(a) y{(& — %) H(a— |w|)}:\/§Jo(ak:), a>0.
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() F{Pala) H1=[al)} = (i) 7= Ty (),

where P, (z) is the Legendre polynomial of degree n.
(¢) If f(x) has a finite discontinuity at a point x =a, then

F{ (@)} = (ik) F(k) — —=exp(—ika)[fla,

L
V2r
where [f], = f(a+0) — f(a—0).

Generalize this result for .Z{f™(z)}.

6. Find the convolution (f * g) (x) if

(a) f(z)=e",  g(x) =X0,00] (%), a #0,
(b) f(z)=sinbzx, g(x)=exp(—alz]), a>0,
(©) f(@)=Xn(@), glzx)=2"

(d) f(z)=exp(=a?), g(z)=exp(-2?).

7. Prove the following results for the convolution:
(a) 0(z) * f(z) = f(z), (b) &'(x) * f(x) = f'(2),
() di{f( ) #g(@)} = f'(x) x g(x) = f(z) * g'(2),

[ (f*g)(x d:z:*/ flu du/o;g(v)dv,

e ( 9) (@) =(f"+g") (2)=(f"*9g) (x),

() =

(f) (f*g) D (2) = ) (@) % g (),

g) If f and g are both even or both odd, then (f *g) (x) is even,
)
)

(
(h) If f is even or g is odd, or vice versa, then (f *g) (z) is odd,
1
(i) If g(z)= %8 H(a —|z|), then (f *g) (z) is the average of the
function f(z) in [z —a, z + al,

() If Gi(x)

|-

\/47rk /f
then G¢(z) * Gs(x ) Giis(z).

8. Use the Fourier transform to solve the following ordinary differential
equations in —oo < x < 00:

(a) y"(x) —y(z)+2f(x)=0, where f(x)=0 when z < —a and when
x> a, and y(x) and its derivatives vanish at x = +o0,
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(b) 2y"(z) + 2y (@) +y(2) =0, () ¢'(z) +x y'(z) +y(x) =0,
(d) y"(z) +zy'(zx) +zy(z)=0,  (e) ()+2ay()+ y(t) = f(1).

9. Solve the following integral equations for an unknown function f(x):

) /¢ufwﬂwﬁ:mm.

(b) /exp(—at2)f(;v—t)dt:exp(—bx2), a>b>0.

b
0 [ e = i

fydt  Ver
(d)/ ot @1 for b>a>0.
@1 § 10T 4)

where the integral in (e) is treated as the Cauchy Principal value.
10. Solve the Cauchy problem for the Klein-Gordon equation

Uep — €2 Uy + a2 u=0, —oco<x<oo, t>0.
u(z,0) = f(x), (3_u) =g(z) for —oco <z < 0.
ot ).

11. Solve the telegraph equation

uttfc2um+utfaux:0, —oco<x<oo, t>0.
0
u(z,0) = f(x), (_u) =g(r) for —oco<z<o0.
ot ), ,

Show that the solution is unstable when ¢? < a?. If ¢? > a?, show that
the bounded integral solution is

u(x,t) \/_ / )exp[—k%(c? — a®)t + ik(x + at)]dk

where A(k) is given in terms of the transformed functions of the initial
data. Hence, deduce the asymptotic solution as ¢t — oo in the form

T (z + at)? }

u(z,t) = A(0) ﬂg—gmfmﬂ—zg—ﬁﬁ
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12. Solve the equation

utt+uxxxx:07 *OO<I<OO,t>O

u(z,0) = f(z), us(x,0)=0 for —oo<z<00.
13. Find the solution of the dissipative wave equation

Ut — € Ugy + iy =0, —00 <z < 00, t>0,
0

u(x,O)—f(:E),<—u) =g(r) for —oco<z<o0,
ot ),

where o > 0 is the dissipation parameter.

14. Obtain the Fourier cosine transforms of the following functions:
(a) f(z) =2 exp(—azx), a>0, (b)f(z)=e" cos x, a>0,

1
() fla)=—, (d) Ko(az),
where Ko(ax) is the modified Bessel function.

15. Find the Fourier sine transform of the following functions:

(a) f(z) =2 exp(—azx), a>0, (b) f(x)= i exp(—ax), a>0,
(© )=, @) F@)= s

16. (a) If F(k)=%{exp(—az?)}, a >0, show that F(k) satisfies the dif-
ferential equation

dF 1
2a — + k F(k)=0 with F(0)=—.
(b) If F.(k)=Z.{exp(—ax?)}, show that F.(k) satisfies the equation
dF,
dk

k
+ (%) F,=0 with F,(0)=

17. Prove the following for the Fourier sine transform

oo o0

(2 / Fy(k)Go () sin ki dk = 5 / QI (€ +2) — £(6 ~ 2))de.

[\J|>—‘

/Fc k)sinkzx dk= /f g€+ ) —g(& — x)]dE.
0 0

18. Solve the integral equation

/‘X’f( \simke dk 1—k 0<k<l1
X )SIN KT = .
4 0, k>1
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19. Solve Example 2.15.1 with the boundary data

u(0,t)=0, u(z,t)—0 as x—oo, for ¢>0.

20. Apply the Fourier cosine transform to find the solution u(zx,y) of the
problem

Uzg + Uyy =0, 0 <z <00, 0<y <00,
u(z,0)=H(a—z),a>z; ug(0,y)=0, 0<x,y<oo.

21. Use the Fourier cosine (or sine) transform to solve the following integral

equation:

(a) /f(w)coskx dr = %, (b) /f(:lc)sinkgc dw:ﬁwkw
0 0

(c) /f(x) sin kxdx = % Jo(ak), (d) /f(x) coskr dr — Sinkak'

0 0

22. Solve the diffusion equation in the semi-infinite line
Ut =K Uge, 0< <00, t>0,
with the boundary and initial data

u(0,t)=0 for t>0,
u(z,t) -0 as xz—oo for t>0,
u(z,0)=f(z) for 0<z<oo.

23. Use the Parseval formula to evaluate the following integrals with a >0

and b>0:
7 dx 7 sin? ax
(a) /mv (c) /w—zd%
T sinaz OOexp(—bgc2)dgc
(b) /x(x2+b2)dx ) / (@ +a2)

24. Show that

oo

/ sinax Sinbxd:v _ gmin(a,b).

2
0
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25.

26.

27.

28.

INTEGRAL TRANSFORMS and THEIR APPLICATIONS

If f(z) =exp(—az) and g(z) = H(t — x), show that

sintx T
— dr=—[1— —at)].
| st = gl — exp(—at)
0

Use the Poisson summation formula to find the sum of each of the fol-
lowing series with non-zero a:

> 1 > sinan
—_ b
(a) n;oo 1 +n2a)’ (b) n§:1 —
0o .. 92 [e'S)
s an a
E d E —_.
(C) P nZ ( ) e n2 +CL2

The Fokker-Planck equation (Reif, 1965) is used to describe the evolu-
tion of probability distribution functions w(z,t) in nonequilibrium sta-
tistical mechanics and has the form

ou_9 (0,
ot oz \oz )"
The fundamental solution of this equation is defined by the equation
0 g (0
{& ~ <% + x)] Gz, &t,7)=0(x —&)6(t — 7).

Show that the fundamental solution is

fr—gexpl-(t—7))}°
21— exp{—2(t— 7)}]

Gz, &t,7) = [2m{1 — exp[—2(t — 7)]}] Zexp [

Hence, derive

1 1
lim G 16, T) = — ——2? ).
tilgo (Iv 57 7T) \/%exp < 2.’,E )

With the initial condition u(x,0) = f(x), show that the function w(z,t)
tends to the normal distribution as ¢t — oo, that is,

Jim u(e.t)= ——exp (%a@) [ s

The transverse vibration of an infinite elastic beam of mass m per unit
length and the bending stiffness ET is governed by

2Bl

m

utt—i—aQumm:O, (a ),—oo<:1c<oo,t>0.
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Solve this equation subject to the boundary and initial data
u(0,t)=0 forall ¢>0,
u(z,0)=¢(z), u(x,0)=v"(z) for 0<wz<oo.
Show that the Fourier transform solution is
U(k,t) = ®(k) cos(atk?®) — W (k) sin(atk?).
Find the integral solution for u(z,t).

29. Solve the Lamb (1904) problem in geophysics that satisfies the Helmholtz
equation in an infinite elastic half-space
2

w
Ugz + Uz + —5u=0, —co<z <00, 2>0,
C2

where w is the frequency and ¢y is the shear wave speed.

At the surface of the half-space (z =0), the boundary condition relating
the surface stress to the impulsive point load distribution is

Ju
—=—P(x) at z=0,

ras ()

where p is one of the Lamé’s constants, P is a constant and

u(r,z) =0 as z—oo for —oo<z<o0.

Show that the solution in terms of polar coordinates is

u(w,z) = ;HO@) <ﬂ)
m Ca

P ( 2, ) 2 (m m)
~N—|— | exp|— - — for wr>>co.
2ip \ TWT 4 &)
30. Find the solution of the Cauchy-Poisson problem (Debnath, 1994, p. 83)
in an inviscid water of infinite depth which is governed by

Gz + ¢, =0, —c0<xr <00, —00<2<0, t>0,
¢z — Mt = 0
¢t +gn =20
¢, —0 as z— —o00,
$(2,0,0)=0 and 7(z,0) = Pé(x),

}on z=0, t>0,

where ¢ =¢(z, z,t) is the velocity potential, n(z,t) is the free surface
elevation, and P is a constant.

Derive the asymptotic solution for the free surface elevation in the limit
as t— oo.
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31.

32.

33.

34.

INTEGRAL TRANSFORMS and THEIR APPLICATIONS

Obtain the solutions for the velocity potential ¢(z,z,t) and the free
surface elevation 7(x, t) involved in the two-dimensional surface waves in
water of finite (or infinite) depth h. The governing equation, boundary,
and free surface conditions and initial conditions (see Debnath 1994, p.
92) are

¢mm+¢zz:07 _hSZSO, —o<r<oo, t>0

P .
Gt gn == px)expiwt)
¢z — Nt = 0
¢(z,z,0)=0=mn(z,0) for all x and z.

z=0,t>0

Solve the steady-state surface wave problem (Debnath, 1994, p. 47) on
a running stream of infinite depth due to an external steady pressure
applied to the free surface. The governing equation and the free surface
conditions are

Gpe + 022 =0, —co<x <00, —00<2<0, t>0,

P
¢LE + U(bac +gn = _; 6<$) exXp <€t)

Ne+Une = ¢,
¢,—0 as z— —o0.

z=0, (¢>0),

where U is the stream velocity, ¢(z, z,t) is the velocity potential, and
n(x,t) is the free surface elevation.

Use the Fourier sine transform to solve the following initial and bound-
ary value problem for the wave equation:

U = CUpg, 0<z <00, t>0,
u(z,0)=0, ut(z,0)=0 for 0<x<oo,
u(0,t)=f(t) for t>0,

where f(t) is a given function.

Solve the following initial and boundary value problem for the wave
equation using the Fourier cosine transform:

utt:czum,0<:1c<oo,t>0,
u(0,t)=f(t) for ¢>0,
u(z,0)=0,u(z,0)=0 for 0<z<oo,

where f(t) is a known function.
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35.

36.

37.

38.

Apply the Fourier transform to solve the initial value problem for the
dissipative wave equation

Ut = CPUgy + O Ugay, —00 <2 <00, t>0,

u(z,0) = f(x), u(x,0)=af"(z) for —oo<z<oo,
where « is a positive constant.

Use the Fourier sine transform to solve the initial and boundary value
problem for free vibrations of a semi-infinite string:

utt:c2um, O<zx<oo, t>0,
u(0,t)=0, t >0,
u(z,0)=f(z) and wus(z,0)=g(z) for 0<z<oo.

The static deflection u(z,y) in a thin elastic disk in the form of a quad-
rant satisfies the boundary value problem

Ugzazr + 2 Uzayy + Uyyyy =0, 0 <z <00, 0<y <00,
w(0,y) =u.(0,y)=0 for 0<y< oo,

u(z,0)= a

1-’——:1;2, uyy(x,O):O for 0<I’<OO,

where a is a constant, and u(x,y) and its derivatives vanish as z — oo

and y — o0.

Use the Fourier sine transform to show that

u(z,y) = g/ 2 + ky)exp[—(1 + y)k| sin kz dx
0

ax N axy(l+vy)
P+ (1+y)? 2+ (4P

In exercise 37, replace the conditions on y =0 with the conditions

axr

u(z,0) =0, uyy(z,0)= e for 0<z<oo.
Show that the solution is
az [ ,
u(z,y) = 7 exp[—(1 + y)k] sin kx dk
0
1 axy

Al (1)
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39.

40.

41.

42.

43.

INTEGRAL TRANSFORMS and THEIR APPLICATIONS

In exercise 37, solve the biharmonic equation in 0 <z <oo, 0<y<b
with the boundary conditions

u(0,y) = asiny, u(0,y)=0 for 0<y<b,
u(z,0) = uyy(z,0) =u(x,b) =uyy(z,b) =0 for 0<z< oo,

and u(z,y), uz(z,y) vanish as x — oo.
Use the Fourier transform to solve the boundary value problem
Ugy + Uyy = —7 exp(—2?), —co <z <00, 0<y< oo,

u(z,0) =0, for —oo <z < oo, u and its derivative vanish as y — oo.

Show that

w(z,y) = \/% 07[1 ~ exp(—ky)] Sinkk”” exp (-%2) dk.

Using the definition of the characteristic function for the discrete random
variable X

@(t) = Elexp(itX)) Zpr exp(ita,)

where p,. = P(X =z,), show that the characteristic function of the bi-

nomial distribution
n _
pr= (T)pr(l -p)""

¢(t) = [1+p(e” = 1)".

is

Find the moments.

Show that the characteristic function of the Poisson distribution
p=P(X=r)="—¢* r=0,1,2,...

6(t) = exp[A(e™ — 1),

Find the moments.
Find the characteristic function of

(a) The gamma distribution whose density function is

f(x):@frp Ye"""H(x),
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(b) The beta distribution whose density function is

p—1(1 _ )91
a:(l—x) for O<z<l,
f(.%'): B(p, Q) 5

0 for z<0and z>1
(¢) The Cauchy distribution whose density function is

1 A

e Pk

(d) The Laplace distribution whose density function is

f(x)%exp<|x)\u|>, A>0.

44. Find the density function of the random variable X whose characteristic
function is

¢(t) = (1= [t H (1 — [¢]).

45. Find the characteristic function of uniform distribution whose density
function is

0, <0
flz)=<1, 0<z<a
0, T>a

46. Solve the initial value problem (Debnath, 1994, p. 115) for the two-
dimensional surface waves at the free surface of a running stream of
velocity U. The problem satisfies the equation, boundary, and initial
conditions

¢wm+¢zz20a _OO<:E<OO, _hSZS()a t>07

bo+ Uge +gn= —f 5(z) expliw )

N + UT/QE - ¢z =0
¢(x,2z,0)=n(x,0)=0, forall z and z.

onz=0, t>0,

47. Apply the Fourier tranform to solve the equation
Ugzar + Uyy =0, —00 <z <00, y=>0,
satisfying the conditions
u(z,0) = f(z), uy(z,0)=0 for —oo<z< o0,

u(x,y) and its partial derivatives vanish as |z| — co.
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48. The transverse vibration of a thin membrane of great extent satisfies
the wave equation

62(uxac + uyy) =uUy, —00< T,y <00, t> 0,
with the initial and boundary conditions

u(z,y,t) >0 as |z]—o0, |yl — oo forall t>0,

u(z,y,0)= f(z,y), us(z,y,0)=0 forall x,y.
Apply the double Fourier transform method to solve this problem.
49. Solve the diffusion problem with a source ¢(x,t)

Ut = K Ugze + q(z,1), —00< T <00, t>0,

u(z,0)=0 for —oco<z<o0.

Show that the solution is

u(z,t) = \/4;?0/(157)% dTZ q(k, ) exp [%} dk.

50. The function u(z,t) satisfies the diffusion problem in a half-line

Ut =K Uzz +q(x,t), 0<z <00, t>0,
u(z,0)=0, u(0,£)=0 for x>0 and ¢t>0.

Show that

t o)
2
u(z,t) = \/j dr | Qs(k,)exp|—kk*(t — 7)]sin ka dk,

where Qs(k,t) is the Fourier sine transform of ¢(x, t).
51. Apply the triple Fourier transform to solve the initial value problem

U= K(Ugg + Uyy + Uszz), —00< T, Yy, 2<00, t>0,
u(x,0)=f(x) forall =zv,z,

where x = (x,y, 2).

52. Use the Fourier transform with respect to ¢t and Laplace transform with
respect to x to solve the telegraph equation

U +a up +bu=c? ug,, 0<z<00, —00<t< 00,
uw(0,t) = f(t), u(0,8)=g(t), for —oo<t< o0,

where a, b, ¢ are constants and f(t) and ¢(t) are arbitrary functions of
time ¢.
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53. Determine the steady-state temperature distribution in a disk occupying
the semi-infinite strip 0 <x < oo, 0 <y <1 if the edges =0 and y=0
are insulated, and the edge y=1 is kept at a constant temperature
To H(a — ). Assuming that the disk loses heat due to its surroundings
according to Newton’s law with proportionality constant h, solve the
boundary value problem

Ugy + Uyy —hu=0, 0<z <00, 0<y <1,
u(z,1)=To H(a—z), for 0<z<oo,
uz(0,y) =0=1uy(z,0) for 0<z<oo, O<y<l.

54. Use the double Fourier transform to solve the following equations:

(a) Ugprxx — Uyy +2u= f(xv y)»

where f(z,y) is a given function.

55. Use the Fourier transform to solve the Rossby wave problem in an in-
viscid (-plane ocean bounded by walls at y =0 and y =1 where y and =
represent vertical and horizontal directions. The fluid is initially at rest
and then, at t =04, an arbitrary disturbance localized to the vicinity
of £ =0 is applied to generate Rossby waves. This problem satisfies the
Rossby wave equation

0

5 [(V2 = 52)0] + fihy =0, —co<w <00, 0<y <1, £>0,

with the boundary and initial conditions

Yz (z,y)=0 for O<x<oo, y=0 and y=1,
Yz, y,t) =1o(z,y) at t=0 for all z and y.

56. Find the transfer function and the corresponding impulse response func-
tion of the input and output of the RC circuit governed by the equation
dg 1
R—+ —=q(t)=c¢e(t
Dt Zal)=c(),
where R, C are constants, ¢ (¢) is the electric charge and e (t) is the
given voltage.

57. Prove the Poisson summation formula for the Fourier cosine transform
F{f(x)} =F.(k) in the form

)

1 oo
Va l§f(0) +;f(na)] =Vb

1 oo

where ab =27 and a > 0.
Apply this formula to the following examples:
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. 2 2\—1
(a) flz)=e"", Fe(k) =1/~ 1+,
1 1
(b) (2) =exp(—3a2) Fu(k) = exp(— k),
1 1
(c) f(z)= exp(—§x2) cos aw, F.(k)=-exp {—5(042 + kz)} cosh(ka),

1, .
22 (1—-2?)""2, 0< <1,

() f(w)= { oD
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Laplace Transforms and Their Basic
Properties

“What we know is not much. What we do not know is immense.”
Pierre-Simon Laplace

“The algebraic analysis soon makes us forget the main object [of
our research] by focusing our attention on abstract combinations
and it is only at the end that we return to the original objective.
But in abandoning oneself to the operations of analysis, one is led
to the generality of this method and the inestimable advantage of
transforming the reasoning by mechanical procedures to results of-
ten inaccessible by geometry....No other language has the capacity
for the elegance that arises from a long sequence of expressions
linked one to the other and all stemming from one fundamental
idea.”

Pierre-Simon Laplace

“... For Laplace, on the contrary, mathematical analysis was an
instrument that he bent to his purposes for the most varied appli-
cations, but always subordinating the method itself to the content
of each question. Perhaps posterity will....”

Simeon-Denis Poisson

3.1 Introduction

In this chapter, we present the formal definition of the Laplace transform and
calculate the Laplace transforms of some elementary functions directly from
the definition. The existence conditions for the Laplace transform are stated
in Section 3.3. The basic operational properties of the Laplace transforms in-
cluding convolution and its properties, and the differentiation and integration
of Laplace transforms are discussed in some detail. The inverse Laplace trans-
form is introduced in Section 3.7, and four methods of evaluation of the inverse

133
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transform are developed with examples. The Heaviside Expansion Theorem
and the Tauberian theorems for the Laplace transform are discussed.

3.2 Definition of the Laplace Transform and Examples

We start with the Fourier Integral Formula (2.2.4), which expresses the rep-
resentation of a function f;(z) defined on —oco <z < 0o in the form

o0 o0

fl(x):% / e“”dk/e‘iktfl(t)dt. (3.2.1)

We next set f1(2)=0in —oco <z <0 and write
filz)=e " f(z)H(z)=e"“"f(x), x>0, (3.2.2)

where ¢ is a positive fixed number, so that (3.2.1) becomes

fa) =% / ik / exp{—t(c+ ik)} f(£)dt. (3.2.3)

With a change of variable, ¢ + ik = s, i dk = ds we rewrite (3.2.3) as

ct+i00 [e’e)
flz)= ;m' / exp{(s — ¢)z}ds / e St f(t)dt. (3.2.4)
c—100 0

Thus, the Laplace transform of f(t) is formally defined by

o0

L) = F(s) :/e_Stf(t)dt, Res >0, (3.2.5)

0

where e~5¢ is the kernel of the transform and s is the transform variable which
is a complex number. Under broad conditions on f(t), its transform f(s) is
analytic in s in the half-plane, where Re s > a.

Result (3.2.4) then gives the formal definition of the inverse Laplace trans-
form

ct+100
LN =)= [ STEds >0 (320

Obviously, . and .Z ~! are linear integral operators.
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Using the definition (3.2.5), we can calculate the Laplace transforms of some

simple and elementary functions.

Example 3.2.1
If f(t)=1 for ¢t >0, then

o0

Fls) =2 {1} :/e’“dt: %

0

Example 3.2.2
If f(t)=e", where a is a constant, then

oo

1

2 {e) = f(s)= / g — L s

S—a
0

Example 3.2.3
If f(t) =sinat, where a is a real constant, then

oo

21

(3.2.7)

(3.2.8)

1 7 . .
Z{sinat} = /67‘% sinatdt = — /[eft(sf“l) — et 4t (3.2.9)
0

0

IR 1] a
T2 |s—ia s+ial s2+4a2’
Similarly,

S

g {COS at} = m

Example 3.2.4
If f(t) =sinhat or coshat, where a is a real constant, then

o0

Z {sinhat} = /e_St sinh at dt = ﬁ’
0

Z {coshat} = /e*“ coshat dt = e
0
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Example 3.2.5
If f(t) =t™, where n is a positive integer, then

Flo)=2 {1y = 2o (3:2.13)

We recall (3.2.7) and formally differentiate it with respect to s. This gives

T 1
—st _
/te dt = 2 (3.2.14)
0
which means that )
LAt} = = (3.2.15)

Differentiating (3.2.14) with respect to s gives

f{tQ}:/tQB’St dt = 333 (3.2.16)

0

Similarly, differentiation of (3.2.7) n times yields

oo

ny\ _ n —st _ 7’L'
2 = /t et =T (3.2.17)
0
I
Example 3.2.6
If a(> —1) is a real number, then
o Dla+1)
Z{t }:W’ (s>0). (3.2.18)
We have
Lt} :/t“e_St dt,
0

which is, by putting st=x

00
/ P a+1)

Sa+1 Sa—i—l ’
0
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where T'(a) represents the gamma function defined by the integral

o0

F(a):/xa*e*xdm, a>0. (3.2.19)
0

It can be shown that the gamma function satisfies the relation
T(a+1)=al(a). (3.2.20)

Obviously, result (3.2.18) is an extension of (3.2.17). The latter is a special
case of the former when a is a positive integer.

1
In particular, when a = —3 result (3.2.18) gives

< {%} = F\(/? = \/é where F(%) =/T. (3.2.21)

Similarly,

2{Vi}= PG) v L (3.2.22)

g3/2 2 g3/27

where

Example 3.2.7

If f(t)=erf (2%/%), then

f{erf<2i\/i)}—§(lea‘/g), (3.2.23)

where erf(t) is the error function defined by (2.5.13).
To prove (3.2.23), we begin with the definition (3.2.5) so that

[ele} U«/Q\/E
2 2
f{erf<i)}—/65t — / e T dx| dt,
2V 0 VT 0

which is, by putting z = 2%/{ or t= % and interchanging the order of inte-
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gration,

which is, by putting y = (:v + g), dy =
x

first integral vanishes,

/

1F %) dx, and observing that the
x

o0

_ 1 —2« —y2 o \/E —2« _ a\/g
=3¢ / e YV dy= 5 € a=—.
Consequently,
12 1
Plerf (L) =22 ﬁ_ﬁeﬂzﬁ = —[1— V5],
2V/t sy/m | 2 2 s

We use (3.2.23) to find the Laplace transform of the complementary error
function defined by (2.10.14) and obtain

a 1
Z — ) p=—e Ve 3.2.24
{erfc (2\/5 ) } s (322
The proof of this result follows from erfc(z) =1 — erf(z) and £ {1} = 1.

[

Example 3.2.8
If f(t)=Jo(at) is a Bessel function of order zero, then

1

2 {Jofat)} = ———sr

(3.2.25)
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Using the series representation of Jy(at), we obtain

a?t? a*tt a6
g{JO(at)}:f[l_ 92 +22,42_22,42,,62+'”]
a? 2! a* 41 al 6!

T 92243 192,42 65 22.42.62 47

) 1 [ a? +1-3 a* 1-3-5 (ab N
2\ s2 2.4 \ st 2-4-6 \ s

[ VA

3.3 Existence Conditions for the Laplace Transform

A function f(t) is said to be of exponential order a(>0) on 0 <t < oo if there
exists a positive constant K such that for all ¢t >T

|f(t)] < Ke, (3.3.1)
and we write this symbolically as
f(t)=0(e™) as t—oo. (3.3.2)
Or, equivalently,
tlir& e <K tlggo e" 0=t =0 p>a. (3.3.3)

Such a function f(t) is simply called an exponential order as t— oo, and
clearly, it does not grow faster than Ke® as t — oo.

THEOREM 3.3.1

If a function f(¢) is continuous or piecewise continuous in every finite interval
(0,T), and of exponential order e, then the Laplace transform of f(t) exists
for all s provided Re s > a.

PROOF We have

oo o0

()] = / et (1| < / e £ (1) dt (3.3.4)

0

T K

/ “ts—a)gp = , for Re s >a.
s—a

0
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Thus, the proof is complete.

It is noted that the conditions as stated in Theorem 3.3.1 are sufficient
rather than necessary conditions.

It also follows from (3.3.4) that lim, ., | f(s)] =0, that is, lim,_ f(s) =0.
This result can be regarded as the limiting property of the Laplace transform.
However, f(s)=s or s? is not the Laplace transform of any continuous (or
piecewise continuous) function because f(s) does not tend to zero as s — o0o.

Further, a function f(t) = exp(at?), a >0 cannot have a Laplace transform

even though it is continuous but is not of the exponential order because

lim exp(at® — st) = occ.
t—oo

3.4 Basic Properties of Laplace Transforms

THEOREM 3.4.1 (Heaviside’s First Shifting Theorem,).
£ 2 {f(1)} = f(5), then

ZL{e f(t)} = f(s+a), (3.4.1)

where a is a real constant.

PROOF  We have, by definition,

LA W) = [ =T )

0

Example 3.4.1
The following results readily follow from (3.4.1)

a n!
& {t”e t} = (5 n a)”+1 , (342)
—at b
L {e "sinbt} = Grafii (3.4.3)
—a s+a
L {e " cosbt} = Grait i (3.4.4)
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THEOREM 3.4.2
If Z{f(t)}=f(s), then the Second Shifting property holds:

LAft—a)H({t—a)=e " f(s)=e " Z{f(1)}, a>0. (3.4.5)
Or, equivalently,
L{fO)H{t—a)=e"ZL{f(t+a)}. (3.4.6)
where H(t — a) is the Heaviside unit step function defined by (2.3.9).

It follows from the definition that

oo

/efStf(t —a)H(t —a)dt

0
oo

/e_Stf(t — a)dt,

a

ZLA{f(t—a)H(t —a)}

which is, by putting t —a=r,
=e % / e T f(r)dr =e % f(s).
0
We leave it to the reader to prove (3.4.6).
In particular, if f(¢t) =1, then

ZL{H(t—a)}= % exp(—sa). (3.4.7)

Example 3.4.2
Use the shifting property (3.4.5) or (3.4.6) to find the Laplace transform of

1, 0<t<l
(a) fH)=<-1, 1<t<2;, (b) g(t)=sint H(t — ).
0, t>2

To find .Z {f(t)}, we write f(t) as
f)=1-2H@t—-1)+ H(t—2).
Hence,

fs)=2{f(t)}

LY — 2 P{H(E— 1)} + L{H(t —2)}
1 2e7% 728

S S S
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To obtain .Z {g(t)}, we use (3.4.6) so that

s e*ﬂ's

g(s)=ZL{sintH(t —m)} = —e~ ™ ZL{cost} =
[

Scaling Property:

Z{ﬂat)}:ﬁf(f) ey

Example 3.4.3

T

(3.4.8)

Show that the Laplace transform of the square wave function f(t) defined by

fW)=H(t)—2H(t—a)+2H(t—2a) —2H(t —3a) + - -
is 1
- as
The graph of f(t) is shown in Figure 3.1.

f@)=H{t)—2H({t—a)=1-2-0=1, 0<t<a
f@&)=H(t)—2H(t —a) +2H(t — 2a)
=1-2-14+2.-0=-1, 0<a<t<2a.
Thus,
B 1 e—as 6_20’8 e—3a5
fls)==--2- +2- -2 +
s s s s
1
=-[1—2r(1—r+r*—--)], where r=e %
s
1 7 2r | 1 1 2e798
s 1+r| s 1+eas
() () ()
s \14+e2s s\e2 +e 2 s
I

Example 3.4.4

(3.4.9)

(3.4.10)

(The Laplace Transform of a Periodic Function). If f(t) is a periodic function

of period a, and if .Z {f(t)} exists, show that

L{f(H)} =1 — exp(—as)] " / (1),
0
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>
f(t)

0 >t
“1F I

Figure 3.1 Square wave function.

We have, by definition,
2 @) :/e_Stf(t)dt:/e_Stf(t)dt +/e-stf(t)dt.
0 0 a
Letting t =7 + a in the second integral gives
f(s)= / e St f(t)dt + exp(—sa) / e T f(1 + a)dr,
0 0

which is, due to f(7+ a) = f(7) and replacing the dummy variable 7 by ¢ in
the second integral,

:/efStf(t)dt+exp(73a)/efstf(t)dt.
0 0

Finally, combining the second term with the left hand side, we obtain (3.4.11).
In particular, we calculate the Laplace transform of a rectified sine wave,

that is, f(t) =|sinat|. This is a periodic function with period T We have
a

[ g e~t(—acosat — ssinat)]* a{ltexp(—Z)}
e “'sinatdi = 5+ @) = &+ a?) .
, 0
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Clearly, the property (3.4.11) gives

a 1+exp< )

f{f(t)}:(32+a2 '1feXP( )
Ry o ST
p o —ex (—_>
_ ﬁcoth (%)

[

THEOREM 3.4.3 (Laplace Transforms of Derivatives).
If Z{f(t)}=f(s), then

LA O} = sZ{f(t)} = £(0) =sf(s) = £(0), (3.4.12)
L")} = 2L {f ()} —sf(0) = f'(0) =5 f(s) — 5 f(0) — f(0). (3.4.13)

More generally,

LM =5"F(s) = s"HF(0) = s"T2F(0) — - — s (0) — fFD(0),
(3.4.14)

where £(")(0) is the value of f(")(t) at t=0, r=0,1,...,(n —1).

PROOF  We have, by definition,

oo

2{1(1) = / o (1),

0

which is, integrating by parts,

o0

=[e ' f()]y +s/e*“f(t)dt

0

= sf(s) = 1(0),
in which we assumed f(t) e ' — 0 as t — oo.
Similarly,
L0}y =sZ{f' ()} = 1(0), by (34.12)
= sls f(s) = £(0)] = £(0)
= s"f(s) = sf(0) = f'(0),
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where we have assumed e 5! f'(t) — 0 as t — oo.

A similar procedure can be used to prove the general result (3.4.14).

It may be noted that similar results hold when the Laplace transform is ap-
plied to partial derivatives of a function of two or more independent variables.
For example, if u(z,t) is a function of two variables z and ¢, then

Z {%} = st(z,s) —u(zx,0), (3.4.15)
9% 9_ ou
Z {W} = s“u(x,s) — s u(z,0) — {E} . (3.4.16)
ou du 0%u d*u

Results (3.4.12) to (3.4.14) imply that the Laplace transform reduces the op-
eration of differentiation into algebraic operation. In view of this, the Laplace
transform can be used effectively to solve ordinary or partial differential e-
quations.

Example 3.4.5
Use (3.4.14) to find .Z {t"}.

Here f(t)=t", f'(t)=nt""1 - fM(t)=n! and f(0)=f'(0)=-- =
f=1(0)=0.

Thus,
ZLAnl} =s"ZL {t"}.
Or,
n!
5n+1 :

2 =Tz ()=

3.5 The Convolution Theorem and Properties of
Convolution

THEOREM 3.5.1 (Convolution Theorem,).
IEZ{f{)}=f(s) and L {g(t)} = g(s), then
L) xgt)} =2 {f(O)}ZL {g(t)} = F(s)3(s). (3.5.1)

Or, equivalently, -
2 HF(9)g(s)} = F(£)xg(1), (3.5.2)

© 2007 by Taylor & Francis Group, LLC



146 INTEGRAL TRANSFORMS and THEIR APPLICATIONS

where f(t)xg(t) is called the convolution of f(t) and g(t) and is defined by
the integral

F@)xgt)= / f&—m7)g(r)dr. (3.5.3)
0

The integral in (3.5.3) is often referred to as the convolution integral (or
Faltung) and is denoted simply by (f * g)(t).

PROOF  We have, by definition,

00 i

L) glt)} = / =it [ f(t - r)g(r)dr, (3.5.4)

0 0

where the region of integration in the 7 — ¢ plane is as shown in Figure 3.2.
The integration in (3.5.4) is first performed with respect to 7 from 7=0 to
7=t of the vertical strip and then from ¢t=0 to co by moving the vertical
strip from ¢ =0 outwards to cover the whole region under the line 7 =1¢.

> A

/

X T<t<oo

=0

Figure 3.2 Region of integration.

We now change the order of integration so that we integrate first along the
horizontal strip from ¢t =7 to oo and then from 7=0 to co by moving the
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horizontal strip vertically from 7 =0 upwards. Evidently, (3.5.4) becomes
2{fpo0) = [ otryar [ s

0

t=1
which is, by the change of variable t — 7=z

o0 o0

2 {f(tpralt)) = / g(r)dr / 5@+ f(2)de

0 0
o) o)

_ / =57 g(r)dr / ¢ f(x)dz =g(s) F(s).

0 0

This completes the proof. |

PROOF (Second Proof.) = We have, by definition,

f(s)g(s) = 765"f(0)d0765“9(u)du
0
O/O/e—s@'ﬂ”f g(p)do dp, (3.5.5)

where the double integral is taken over the entire first quadrant R of the o —
plane bounded by ¢ =0 and =0 as shown in Figure 3.3(a)

(@) T (b)
e R
3.
0 >
6=0 #

t
=0

Figure 3.3 Regions of integration.

We make the change of variables p=7, 0 =% — u=1t — 7 so that the axes 0 =0

and p =0 transform into the lines 7 =0 and 7 =1, respectively, as shown in
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Figure 3.3(b) in the 7 — ¢ plane. Consequently, (3.5.5) becomes

F(s)a(s) = / e std / f(t - )g(r)dr
0 =0
=% fit—7)g(r)dr
/

=Z{f(t)xg)}.
This proves the theorem. |
Note: A more rigorous proof of the convolution theorem can be found in any

standard treatise (see Doetsch, 1950) on Laplace transforms. The convolution
operation has the following properties:

F@){g(t)«h(t)} = {f(t)*g(t)}xh(t), (Associative), (3.5.6)
f)xg(t) =g(t)xf(t), (Commutative), (3.5.7)
F(t)+{ag(t) +bh(t)} = af (1)xg() + bf (1)+h(t), (Distributive), (3.5.8)
f(&){agt)} ={af(t)}=g(t) =a{f()*g(t)}, (3.5.9)
LA frxfoxfax -k fn} = f1(s) fa(s) -+ fuls), (3.5.10)
LAy ={f()}" (3.5.11)

where a and b are constants. f*” = fxfx---xf is sometimes called the nth
convolution.

Remark: By virtue of (3.5.6) and (3.5.7), it is clear that the set of all Laplace
transformable functions forms a commutative semigroup with respect to the
operation *. The set of all Laplace transformable functions does not form a
group because fxg~! does not, in general, have a Laplace transform.

We now prove the associative property. We have

F@®)*{g(t)*xh(t)} = /f g(t — o —7)h(o)do dr (3.5.12)

gt — 1 —0o)f(r)dr do

= h(t){f(O)xg()} = {f ()xg() }xh(t), (3.5.13)

where (3.5.13) is obtained from (3.5.12) by interchanging the order of integra-
tion combined with the fact that 0 <o <t —7and 0<7 <timply0<7<t—0
and 0 <o <t. Properties (3.5.10) and (3.5.11) follow immediately from the as-
sociative law of the convolution.
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To prove (3.5.7), we recall the definition of the convolution and make a
change of variable t — 7 =1¢'. This gives

t

/}tfr nydr = [ ot = )10t =g(t)+1(0).

0

The proofs of (3.5.8)—(3.5.9) are very simple and hence, may be omitted.

Example 3.5.1
Obtain the convolutions

. . 1
(a) txe?t, (b) (sinat*sin at), (c) ——=xe,
vt
a e—a2/4t i
(d) 1*5 5 (e) cost* et (f) txtxt.
We have
t t

1

(a) txe™ :/Tea(th)dT =e /Tefmdr = —2(6‘” —at—1).
a

0 0

¢
1
(b) sinatsinat = /sin at sina(t — 7)dr = % (sinat — at cos at).
a
0

t
1 " 1/1 (t—r)
¢) —x*e¥"=— | —e""77dr,
()\/E ﬁo T

which is, by putting v/at ==,

1 2 t Vat t
at e’ - ¢
——xe = dr=—er (\/_t>
Tt VTa J Va f
(d) We have
1*a€—a 2/4t / —a2/4'r
2 /73 2\/— 73/2 T
L . a
which is, by letting —— ==,
2,/T
2 T a
=— Tdx=-erfc | —=
=/ (527)
2Vt
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t t
1 .
(e) cost ezt:/cos(th 27 d7-75/ 2 [ i(t— T)Jre’l(t*T)} 5
0
z(t T)+2T —z(t T)+27 2 1
- =Ze* 4 — (sint — 2cost).
2(2+1) 5 5
/ 1
(f) (t=t) |:/t—7’ Tdr *t—gt?’*t
0
1 / 5
:—/t*T)T dr = —.
6 5!
0

Example 3.5.2
Using the Convolution Theorem 3.5.1, prove that
L(m)I'(n)

B(m,n)= '(m+n)’

(3.5.14)

where I'(m) is the gamma function, and B(m,n) is the beta function defined

by
1

B(m,n):/xmfl(l —2)" Yz, (m>0,n>0). (3.5.15)
0
To prove (3.5.14), we consider
f@)=t""1(m>0) and g(t)=t""1, (n>0).

Evidently, f(s) = % and g(s) = %

We have

cg= [FH Ty = 2 F0)00)

0
F(m)F(n) “HsTUmmy

I‘(m +n) '

Letting t =1, we derive the result

1
/qu(l — T)nildT: 7
0

which proves the result (3.5.14). [l
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3.6 Differentiation and Integration of Laplace
Transforms

THEOREM 3.6.1
If f(t)=0(e) as t — oo, then the Laplace integral

o0

/e—sff(t)dt, (3.6.1)

0

is uniformly convergent with respect to s provided s > a; where a; > a.

PROOF Since

e (1) < Ke" 7 < Kem ) for alls > ay

and /e*t(‘“*“)dt exists for a; > a, by Weierstrass’ test, the Laplace integral
is uniformly convergent for all s >a; where a; > a. This completes the proof.

In view of the uniform convergence of (3.6.1), differentiation of (3.2.5) with
respect to s within the integral sign is permissible. Hence,

diif(s) _ %/e’“f(t)dt:/%e’“f(t)dt
0 0
= f/tf(t)e’“dt:ff {tf(t)}. (3.6.2)
0
Similarly, we obtain
d2 r 2 2
e (s) = (=) 2{tf@®)}, (3.6.3)
L) = CORZ AP0, (3.6.0)
More generally,
BT = (102 (). (3.6.5)
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Results (3.6.5) can be stated in the following theorem:

THEOREM 3.6.2 (Derivatives of the Laplace Transform,).
If Z{f(t)}=f(s), then

LU0} = ()" T 7(6), (3.6.6)
where n=0, 1, 2, 3,....
Example 3.6.1
Show that
(a) & {tne ot} = # (b) & {tcosat} = %
(©) £ {tsinar) = 2, (@ 2t PO} = {55 06) + 1)},

(a) Application of Theorem 3.6.2 gives

P {treaty — (-1)"%.<Sia) — (1
(b) Z {tcosat} = (71)% <S2j_a2) = (;2+;22)2'
Results (c) and (d) can be proved similarly. [
THEOREM 3.6.3 (Integral of the Laplace Transform,).
It.Z {f(t)} = f(s), then
& {@} _7f(s)ds. (3.6.7)

PROOF In view of the uniform convergence of (3.6.1), f(s) can be inte-
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grated with respect to s in (s,00) so that

/f(s)ds = S/dsb/e_s’ff(t)dt

This proves the theorem. |

Example 3.6.2
Show that

@ 2 {TM (9. ) {6_“2/“ } = 2 exp(-avA).

(a) Using (3.6.7), we obtain

o0

Z sin at :a/ s __m —tan~! (i) =tan~! (E).
t s24a? 2 a s

S

1 e-@ 2 /4t av/s
(b) Z< - /f ds-/ ———ds, by Table B-4 of Laplace

£ NE

transforms

which is, by putting a+/s =z,

2 T 2
== / e "dr == exp(—a/s).
a

a

a\/s

THEOREM 3.6.4 (The Laplace Transform of an Integral).
It Z{f()}=f(s), then

/ﬂﬂw _ 1) (3.6.8)
0
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_jf(r)dr

so that ¢g(0)=0 and ¢'(t) = f(¢). Then it follows from (3.4.10) that

PROOF We write

fs) =2 {ft)} =2 {g (D} =57 sg{ / i dT}

Dividing both sides by s, we obtain (3.6.8).
It is noted that the Laplace transform of an integral corresponds to the
division of the transform of its integrand by s. Result (3.6.8) can be used for

evaluation of the inverse Laplace transform.

Example 3.6.3
Use result (3.6.8) to find

t

(a) & /T"e_‘”dT , (b) Z{Si(at)} =% /
0

0

sin aT

(a) We know

f{tn at}_ W

It follows from (3.6.8) that

t

n!
n,_—art _
A /Te dr _75(5+a)"+1.
0

(b) Using (3.6.8) and Example 3.6.2(a), we obtain

t
sin CLT 1 _i/a
= —tan (—)
S s
0

3.7 The Inverse Laplace Transform and Examples

It has already been demonstrated that the Laplace transform f(s) of a given
function f(t) can be calculated by direct integration. We now look at the
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inverse problem. Given a Laplace transform f(s) of an unknown function
f(t), how can we find f(¢)? This is essentially concerned with the solution of

the integral equation
o0

/ =t F(t)dt = F(s). (3.7.1)
0
At this stage, it is rather difficult to handle the problem as it is. However,
in simple cases, we can find the inverse transform from Table B-4 of Laplace
transforms. For example

Zl{l}—l, 31{%}—(;03 at.
s s2+a

In general, the inverse Laplace transform can be determined by using four
methods: (i) Partial Fraction Decomposition, (ii) the Convolution Theorem,
(iii) Contour Integration of the Laplace Inversion Integral, and (iv) Heavi-
side’s Expansion Theorem.

(1) Partial Fraction Decomposition Method
If

Fls) = P8)
f(s)= 7 (3.7.2)

where p(s) and G(s) are polynomials in s, and the degree of p(s) is less than
that of g(s), the method of partial fractions may be used to express f(s) as the
sum of terms which can be inverted by using a table of Laplace transforms.
We illustrate the method by means of simple examples.

“{wa)

where a is a constant, we write

)= ]

Example 3.7.1
To find

[

Example 3.7.2
Show that

-1 1 _ 1 sinat  sinbt
(s?2 +a?)(s? + b?) b2 — a? a b )
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We write

—1 1 _ 1 1 1 _ 1
Z {(52+a2)(52+b2) - b2 — g2 <z 52+a2 52+b2

B 1 sin at _ sin bt
(b2 —a?) a b )

Example 3.7.3

Find -
+
L7 LR
{52+25+5}
We have
-1 5+7 79%71 5+1+6
(s+1)24+4) (s+1)2+22
et s+1 1 2
=< {(5+1)2+22}+3$ {(s+1)2+22}
= e tcos2t + e~ tsin 2t.
I

Example 3.7.4
Evaluate the following inverse Laplace transform

-1 25> +5s+7
(s —2)(s2+4s+13) |

We have

_ 252 +5s5+7 _ 1 s+ 2 1
1 _ 1
Z {(52)(52+45+13)}_$ {52+(5+2)2+32+(5+2)2+3Z}

1 1 1 s+ 2
=7 {52 -z (s +2)2+32
1 4 3
t3Z {(s+2)2+32}

1
=¥ 4+ e % cos3t + 3 e 2! sin 3t.

I

(ii) Convolution Theorem
We shall apply the convolution theorem for calculation of inverse Laplace

transforms.
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Example 3.7.5

Example 3.7.6

a

0
t 1
= —/SinaTdT— —
a a

0

)

1 1 .
=— t — —sinat
a a

Example 3.7.7

gl{( 1 2}_sinat*sinat

t
1
:—/t—T )sinar dr

/

Tsinardr

¢
1
= —2/sma7’blna t—7)dr
0

=503 (bln at — at cos at).
a
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Example 3.7.8

xe (a>0)
1
\/_
\/a7
/ —* dz, putting Vva :x)
0

a(tf'r)dT

at

o

\/_ erf(vat). (3.7.3)
[
Example 3.7.9
Show that
7 {%e‘“ﬁ} = erfc (2%/%) (3.7.4)

In view of Example 3.6.2(b), and the Convolution Theorem 3.5.1, we obtain
1 a €7a2/4t
LTS eV = T
{8 ‘ } "2 \/ t3
7(12/47'
- 2f / el

which is, by putting

2[ -

e dy = erfc (L

T NZ)'

<k \8

Example 3.7.10
Show that

-1 1 —L—aex a?)erfe(a
& {\/§+a}_\/ﬁ p(ta?)erfe(av't). (3.7.5)
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2 5 T )
z{] }—af afc =t
i“{ R P St )

= \/—7? aexp(a®t) + aexp(a’t) erf(aV't), by (3.7.3)

1
B vt

We have

bt=rie

I
Sl -

Sl =

— aexp(a’t)erfe(aV't).

Example 3.7.11
If f(t)=-2"{f(s)}, then

=$*{§ﬂ@}=/f@ﬂx (3.7.6)

We have, by the Convolution Theorem with g(¢) =1 so that g(s) =2,

z {%f(S)} =/tf(f—7)d7

which is, by putting t — 7 ==,

Jﬂ@m

(iii) Contour Integration of the Laplace Inversion Integral
In Section 3.2, in inverse Laplace transform is defined by the complex integral

formula
c+ioco

! e f(s)ds, (3.7.7)

L Hf6)=ft) =5

2mi )
where c is a suitable real constant and f(s) is an analytic function of the
complex variable s in the right half-plane Re s > a.
The details of evaluation of (3.7.7) depend on the nature of the singularities
of f(s). Usually, f(s) is a single valued function with a finite or enumerably
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infinite number of polar singularities. Often it has branch points. The path of
integration is the straight line L (see Figure 3.4(a)) in the complex s-plane
with equation s =c+ iR, —0o < R < 00, Re s =c being chosen so that all the
singularities of the integrand of (3.7.7) lie to the left of the line L. This line
is called by Bromwich Contour. In practice, the Bromwich Contour is closed
by an arc of a circle of radius R as shown in Figure 3.4(a), and then the limit
as R — oo is taken to expand the contour of integration to infinity so that all
the singularities of f(s) lie inside the contour of integration.

When f(s) has a branch point at the origin, we draw the modified contour of
integration by making a cut along the negative real axis and a small semicircle
~ surrounding the origin as shown in Figure 3.4(b).

> Im s
> Im s

"
pel

1

1

Figure 3.4 The Bromwich contour and the contour of integration.

In either case, the Cauchy Residue Theorem is used to evaluate the integral

/BSth(s)der/BSth(s)dSZ/eStf(s)ds

L r c
=27 x [sum of the residues of e** f(s) at the poles inside C]. (3.7.8)

Letting R — oo, the integral over I' tends to zero, and this is true in most
problems of interest. Consequently, result (3.7.7) reduces to the form

c+iR
1 - _ _
Rlim 5 / e f(s)ds =sum of the residues of e f(s) at the poles of f(s).
—00 2471
c—iR
(3.7.9)

We illustrate the above method of evaluation by simple examples. I
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Example 3.7.12
If f(s) = =2, show that

s2+4a2>
1 c+ioco
t)=-— *t f(s)ds = cos at.
f(@) 57 / e* f(s)ds=cosa

Clearly, the integrand has two simple poles at s = tia and the residues at
these poles are

Ry = Residue of e* f(s) at s =1ia
: . ‘SeSt 1 Tat

= 8151;1&(8 - za)m =€
Ry = Residue of e f(s) at s = —ia

P est

; : | R—
= M e G =
Hence,
etioo
ft)= L e f(s)ds=Ry+ Ry = l(ei“t +e ") = cosat,
2m ) 2

as obtained earlier.
If g(s) =€ f(s) has a pole of order n at s=z, then the residue Ry of g(s)
at this pole is given by the formula

1 dnfl
Rl = lim

lim Ty gent i —2)"a(s)): (3.7.10)

This is obviously true for a simple pole (n=1) and for a double pole (n=2).

Example 3.7.13

Evaluate
1 S
< o)
Clearly
st
_ _ stF - Se
g<8) =e f(S)— (82 +a2)2

has double poles at s==ia. The residue formula (3.7.10) for double poles
gives
. d g set
Rl = hm e |:(3 — 'La) m]
_ g d s est _ t eiat
~ e ds (s +ia)?|  4ia
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Similarly, the residue at the double pole at s = —ia is (—t e~*%")/4ia.
Thus,

t , , t
f(t) =Sum of the residues = m(ezat —e ) = % sin at, (3.7.11)
as given in Table B-4 of Laplace transforms. I

Example 3.7.14

Evaluate
_1 [ cosh(azx) _ /s
z { scosh(al) |’ Vo
We have
1 c+1i00 h( ) d
cosh(az) ds
)= — st _
1®) 2mi ) ¢ cosh(af) s

2
Qam

Clearly, the integrand has simple poles at s=0 and s=s, =—(2n+ 1) ek

where n= 0,1,2,....

R; =Residue at the pole s=01is 1, and R, =Residue at the pole s=s,, is

exp(—spt) cosh {z(?n + 1)E}

2/
d s
|:S£ {COShl\/g}] .

{25

@n+ ) 20 20
Thus,

f(t) = Sum of the residues at the poles

4 & (—1)ntt ,mlat
=14+ — — —(2 1
+ 777; Gn ) P T g
xcos{(2n+ 1)3}, (3.7.12)
20

as given later by the Heaviside Expansion Theorem. I
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Example 3.7.15
Show that

=55 S exp(st — a\/s)ds

e—aﬁ} Y

- erfc<2i\/i). (3.7.13)

The integrand has a branch point at s =0. We use the contour of integration
as shown in Figure 3.4(b) which excludes the branch point at s =0. Thus, the
Cauchy Fundamental Theorem gives

% /+/+/+/+/ exp(st—a\/g)%zo. (3.7.14)

L r L1 L2 Y
It is shown that the integral on I' tends to zero as R — oo, and that on L

gives the Bromwich integral. We now evaluate the remaining three integrals
in (3.7.14). On Ly, we have s =re"™ = —r and

/exp(st —av/s) % = /0 exp(st — ay/s) % =— 7exp{—(rt +ia\/T)} g

Ly — 00 0
On Ly, s=re ™ = —r and
s [ s | d
/exp(st - a\/g)—s = / exp(st — ay/s) e :/exp{frt +ia\/r} .
s s r
Lo 0 0

Thus, the integrals along L and Ly combined yield

oo d — 00 .
fQi/e*”sin(a\/F)—T:fzu/e*zzt SO g, (Vr=z). (3.7.15)
T X
0 0

Integrating the following standard integral with respect to

T 2 2 2
/e*x " cos (20x)dx = g exp <%>, (3.7.16)
0
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we obtain
oo B
: 2
l/e*xzaz Sm?ﬁxdxﬁ/exp B i3
2 x 20 a?
0 0
B/a
:Tw/e “ du, (B=au)
0
= % erf(é). (3.7.17)
In view of (3.7.17), result (3.7.15) becomes
sinax a
—4i | exp(—ta? dr=2mierf| —= | 3.7.18
[exp(tat) 2 sief(y%) e
0

Finally, on 7, we have s =re*, ds = ire?’df, and

/|exp(st—a\/§)|§ :i/exp (rtcos@—a rcosg) do
s
5

T

™
= z/ df =271, (3.7.19)
—T
in which the limit as » — 0 is used and integration from 7 to — is interchanged
to make v in the counterclockwise direction.

Thus, the final result follows from (3.7.14), (3.7.18), and (3.7.19) in the
form

s 21

c—100

)]l

(iv) Heaviside’s Expansion Theorem
Suppose f(s) is the Laplace transform of f(¢), which has a Maclaurin power
series expansion in the form

c+ioco
—a+/s
fl{e }L / exp(stfa\/g)E
s

o0 tr
£(t) :;ar 5 (3.7.20)
Taking the Laplace transform, it is possible to write formally
— > aT
f(s):z;J T (3.7.21)
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Conversely, we can derive (3.7.20) from a given expansion (3.7.21). This kind
of expansion is useful for determining the behavior of the solution for small
time. Further, it provides an alternating way to prove the Tauberian theorems.

THEOREM 3.7.1 i

(Heaviside’s Expansion Theorem). If f(s) = ]%, where p(s) and g(s) are poly-
q(s

nomials in s and the degree of g(s) is higher than that of p(s), then

[P N~ plew)
< {q<8)}_z p(tow), (3.7.22)

where ay, are the distinct roots of the equation g(s)=0.

PROOF Without loss of generality, we can assume that the leading coef-
ficient of G(s) is unity and write distinct factors of g(s) so that

gs)=(s—a)(s—aa) - (s—ag) - (s —ay). (3.7.23)

Using the rules of partial fraction decomposition, we can write

Fs) =22 zn: A (3.7.24)

s) = (s —ag)’

SN

where Ay, are arbitrary constants to be determined. In view of (3.7.23), we
find

Ps)=>  Ax(s —0on1)(s — az) (s — ap_1)(s — arp1) -+~ (5 — an).
k=1
Substitution of s = ay, gives
Plag) =Ap(ar —ar)(ag —ag) -+ (ag — ags1) - (ap — am), (3.7.25)

where k=1,2,3,...,n.
Differentiation of (3.7.23) yields

7(s)=3 (s —an)(s — az) -~ (s — a1)(s — 1) - (s — ),

k=1

whence it follows that

7 (o) = (o — 1) (ap —a2) - (o — ap—1) (g — 1) -+ (o — o).
(3.7.26)
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From (3.7.25) and (3.7.26), we find

~ plag)
Ar= 7' (ay)’
and hence,
B(s) :Z": plag) L (3.7.27)

This proves the theorem. We give some examples of this theorem. |

Example 3.7.16
We consider

1 S
Z {5233+2}'

Here p(s) =s, and q(s) =s? —3s+2= (s — 1)(s — 2). Hence,

3—1{ _ ; +2}:1_9(2) 2t+ﬁ(1)et:2e2t_et_
52 —3s q

g

Example 3.7.17
Use Heaviside’s power series expansion to evaluate

1 sinh
g flshavsl o
s sinh+/s

We have
lsinhzy/s 1 etV —emEVs
s sinhy/s s\ eVs—e V5
1 e—(1-2)V5 _ o—(1+2)v/5
T s 1—e2vs
_1 [e—u—z)ﬁ N e—(1+w)\/§}(1 _ e—zﬁ)’l
s
1 o0
_ 2 [ea-evs 7<1+z>¢5} 9
; {e e n;oexp( ny's)
=- Z [exp{—(1 — &+ 2n)/s} — exp{—(1 + = + 2n)\/s}] .
n=0
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Hence,
e (e
— -1 {1 ni [exp{—(1 — x4+ 2n)V/s} — exp{—(1 +I+2”)\/§}]}
_ Z {ef < :17+2n> B erfc<1+2x\;%2n)} '
[

Example 3.7.18

If a= \/E, show that
a

1\ 7z ar?t
1 | coshax 4 (=1)" COS{<k+ 5) T}QXP [(2k+1)2 402 ]
- —_— | = 1 _ — .
Z Lcoshaé} T Z (2k+1)
k=0

(3.7.28)
In this case, we write

o o1 P8\ _ o1 [ coshaw
2 =2 {q‘(s)}_z {scoshaé}'
Clearly, the zeros of f(s) are at s =0 and at the roots of cosh af =0, that is,

f(
1\? /mi\?
ats:sk:a(k+§) (7) , k=0,1,2,.... Thus,

1\ m

=4/— k+ - — k=0,1,2,....
ag a <+2>£7 0777

Here p(s) =cosh(ax), G(s) = scosh(af). In order to apply the Heaviside Ex-
pansion Theorem, we need

d 1
q(s)= d—(s cosh af) = cosh(al) + 50[8 sinh(af).
s

For the zero s=0, ¢ (0) =1, and for the zeros at s = sy,

7 (si) = % <k+ %) 4 - sinh {<k+ %) 71'2']
(2k + 1)”{ isin [<k+ %) w]

—(2k + 1)% ccoskm=(—1)"*1(2k + 1)

™
1 .
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Consequently,

_1 [ coshax | 4 (D Tix
Zz {scoshae} =1 kz:: Ok 1) O | GR+ 157 | eltsr)

4 (—1)F T
:1_;27(2k+1) cos [(216—1—1)%}

1\? n2at
Xexp | — k+§ €—2

3.8 Tauberian Theorems and Watson’s Lemma

These theorems give the behavior of object functions in terms of the behavior
of transform functions. Particularly, they determine the value of the object
functions f(¢) for large and small values of time ¢t. Tauberian theorems are
extremely useful and have frequent applications.

THEOREM 3.8.1 (The Initial Value Theorem).
It Z{f(t)}=f(s) exists, then

lim f(s)=0. (3.8.1)

§—00

In addition, if f(¢) and its derivatives exist as t — 0, we obtain the Initial
Value Theorem:

(i) Jim [sf(s)] = lim () = F(0) (3.8.2)
(i) lim [s*f(s) — sf(O) = lim f'(1) = f'(0), and (3.8.3)
(idi) lim [ F(s) = 5" f(s) — = sfTDO) = F(0). (384)

Results (3.8.2)—(3.8.4), which are true under fairly general conditions, de-
termine the initial values f(0), f’(0),..., f((0) of the function f(t) and its
derivatives from the Laplace transform f(s).

PROOF To prove (3.8.1), we use the fact that the Laplace integral (3.2.5) is
uniformly convergent with respect to the parameter s. Hence, it is permissible
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to take the limit s — oo under the sign of integration so that

55— 00 §—00

lim f(s / (lim e~ ") f(t)dt =0.
0

Next, we use the same argument to obtain
lim Z{f'(t)}= / hm e S f/ (t)dt = 0.

Then it follows from result (3.4.10) that

lim [sf(s) — £(0)] =0,

§—00

and hence, we obtain (3.8.2), that is,

lim [sf(s)] = f(0) = lim f(¢).

§—00 t—0

A similar argument combined with Theorem 3.4.2 leads to (3.8.3) and

3.8.4). 1

Example 3.8.1 -
Verify the truth of Theorem 3.8.1 for f(s)=(n+ 1)!s~ (™) where n is a
positive integer. Clearly, f(¢) =t™. Thus, we have

(n+1)!

sll>nolo f(s) - slim)o gnt1 - 0,
Tim sf(s) = 0= f(0).
I
Example 3.8.2
Find f(0) and f'(0) when
_ 1 . 2s
(a) f(5)1m7 (b) f(s)= T 95+ 5
(a) It follows from (3.8.2) and (3.8.3) that
f(O) = sll)Igo[Sf< )] _811)120 32 + a2 0
f'(0) = lim [s f(s) = sf(0 )]—Shjgom:
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(b) 252
f(O) 811}%52725+5

3
f/(0) = lim [s?f(s) — s£(0)] = lim {27 - 25] =4.

5—00 s—oo | 82 — 25+ 5

THEOREM 3.8.2 (The Final Value Theorem).

If f(s)= @, where p(s) and g(s) are polynomials in s, and the degree of
s

p(s) is less than that of g(s), and if all roots of §(s) =0 have negative real

parts with the possible exception of one root which may be at s =0, then

(i) lim f(s :/f and (3.8.5)
0
(i) Tim[sf(s)] = lim f(t), (3.8.6)

provided the limits exist.

Result (3.8.6) is true under more general conditions, and known as the Final
Value Theorem. This theorem determines the final value of f(¢) at infinity
from its Laplace transform at s = 0. However, if f(s) is more general than the
rational function as stated above, a statement of a more general theorem is
needed with appropriate conditions under which it is valid.

PROOF To prove (i), we use the same argument as employed in Theorem

3.8.1 and find
hn% f(s / hm exp(— f(t)dt = / f()dt
0 0

As before, we can use result (3.4.12) to obtain

lim & {f/()} = lim[sf(s) /hmexp ))f’(t)dt
0

t—oo

- / f(t)dt = f(00) — £(0) = lim [£(t) — £(0)].

Thus, it follows immediately that
tig ()] = i f(1) = (cc).

s—0

© 2007 by Taylor & Francis Group, LLC



Laplace Transforms and Their Basic Properties 171

Example 3.8.3
Find f(c0), if it exists, from the following functions:

_ 1 _ 1
(a) f(5)2m7 (b) f(s):s—a’

3 s+ a _ S
(c) f(s)=m,(b#0), (@) f(s) =

(a) Clearly, g(s) =0 has roots at s =0 and s = —1 £ i, and the conditions of
Theorem 3.8.2 are satisfied. Thus,

lim [sf(s)] = 1 L oo

s—0 513%52+25+2:2

(b) Here q(s) =0 has a real positive root at s =a if @ > 0, and a real negative
root if a < 0. Thus, when a <0

1 f = 1 = = .
lims ()] = lim ——=0=f(o0)
If a > 0, the Final Value Theorem does not apply. In fact,

1

S—a

=2

}—e“tﬂoo as t — oo.

(c) Here g(s) =0 has purely imaginary roots at s ==+ib which do not have
negative real parts. The Final Value Theorem does not apply. In fac-
t, f(t)=cosbt + ¢sinbt and tlim f(t) does not exist. However, f(t) is

bounded and oscillatory for all ¢ > 0.

(d) The Final Value Theorem does not apply as ¢(s) =0 has a positive root
at s=2.

[

Watson’s Lemma. If (i) f(t) = O(e*) ast — oo, that is, | f(t)| < K exp(at)
for t >T where K and T are constants, and (ii) f(¢) has the expansion

)=t lz art" + Rn+1(t)] for 0<t<T and a> —1, (3.8.7)
r=0

where |Ry,11(t)] < At"! for 0<t<T and A is a constant, then the Laplace
transform f(s) has the asymptotic expansion

- N Tlatr+1 1
f(s) NZCLT (Sa+r+1 ) +0 <8a+n+2) as s — 00. (3.8.8)
r=0
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PROOF We have, for s > a,

T oo
fls) = [ e f(t)dt + [ e f(t)dt

[ ]

T n T

— /e*“ t* (Z aﬂ) dt+/e*5’S t* Ry 1 (t)dt
0 r=0 0
+ [ e St f(t)dt. (3.8.9)
/

The general term of the first integral in (3.8.9) can be written as

T 00 00
/ar e Sttt dE = /ar e St — /ar e sttt
0 0 T
MNa+r+1) s
= Qyp W + O(e ) (3810)

As s — 00, the second integral in(3.8.9) is less in magnitude than

T
1
A/e—stt@+n+1dt:0 (m), (3811)
0

and the magnitude of the third integral in (3.8.9) is

oo

/ e f(t)dt| < K / e ("dt = K exp[~(s — )T, (3:8.12)
T T

which is exponentially small as s — oc.
Finally, combining (3.8.10), (3.8.11), and (3.8.12), we obtain

. " T(a+r+1) 1
f(S)NZaTW+O<W) as s — 00.
r=0

This completes the proof of Watson’s lemma. |

This lemma is one of the most widely used methods for finding asymptotic
expansions. In order to further expand its applicability, this lemma has sub-
sequently been generalized and its converse has also been proved. The reader
is referred to Erdélyi (1956), Copson (1965), Wyman (1964), Watson (1981),
Ursell (1990), and Wong (1989).
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Example 3.8.4
Find the asymptotic expansion of the parabolic cylinder function D, (s), which
is valid for Re(v) <0, given by

P (_542> T 2\ dt
Dy(s)= —— 2/ O/exp [ <5t + —ﬂ . (3.8.13)

I'(—v) 2 )|ttt

1
To find the asymptotic behavior of D, (s) as s — 0o, we expand exp ( 5 t2)

as a power series in t in the form

1 oo t2n
exp ( 5 t2> =y (-1)" Tk (3.8.14)

n=0

According to Watson’s lemma, as s — oo,

( 52) E
exp —_— o) o0
—1)"
DU<8) ~ 4 ( ) /t2n_u_16_8tdt

I'(—v) — 2"n!

82
exp _;I) i ()" T@2n—v) (3.8.15)

This result is also valid for Re(v) >0.  []

3.9 Exercises

1. Find the Laplace transforms of the following functions:

(a) 2t+ asinat, (b) (1 —2t)exp(—2t),
(c) tcosat, (a) /2,

(e) H(t—3)exp(t—3), (f) H(t — a)sinh(t — a),
() (t—3)° (t—3) (h) tH(t —a),

(i) (1+2at)t™ z exp(at), (j) a cos® wt.

2. If n is a positive integer, show that .Z {¢t"} does not exist.
3. Use result (3.4.12) to find (a) .Z {cosat} and (b) .Z {sinat}.

4. Use the Maclaurin series for sinat and cos at to find the Laplace trans-
forms of these functions.
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1 s+b
5. Show that .Z [z{eXp(—af) - eXP(_bt)}] =log <5+a)'

t

6. Show that & {/ #du} = % 7f(;v)d:v.

0

7. Obtain the inverse Laplace transforms of the following functions:

S 1

(a) (s2+a?)(s2 + b2)’ (b) ma (c) S_QQXP(_GS)»
1 1 1
G ooy © ernysy Y ecToeey
1 1 . 1
(&) s(s —a)?’ (b) s2(s —a)?’ (i) s2(s—a)’

8. Use the Convolution Theorem to find the inverse Laplace transforms of
the following functions:

(a) ﬁ (b) ﬁ @1 o)

O e @ (F5) 0 O G

® o e () < exp(—av),

0w W 0 gma+d)
9. Show that

(0) 2 fexp(~12)} = Y exp <z) (1-erf?).

o) 2 { 2 = Vaentan) + —= + Vi explat)enf(Va),
(c) 27 ;zl%} = g + n(:(—l)"+1 (%) (2n+1)72

X [sin{(2n+ 1)7;—I}COS{(2H+ 1)%@” )
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10. Show that
1
(a) & {? (sinat — at cosat)} =tan ! (E) -
s

t

(b) £ /l(sinarfarcosaT)dT :l [tan_l (E) L]_
T S

s 52 4+ a?
0

11. Using the Heaviside power series expansion, evaluate the inverse Laplace
transforms of the following functions:

W OwT () @ (3)
(d) écosech(x\/g), (e) éeXp (é) () sin-! (%)

12. If Z{f(t)} = f(s), show that

t1 to t

- //f(T)detl dtgz/%(t—7)2f(T)dT»
0 0

0

(iv) f_l{fgs)}/t tlj“’ 7lf(r)drdt1~~dtn1
000 0
(t—7)n !
/

13. The staircase function f(t) = [¢] represents the greatest integer less than
or equal to t. Find its Laplace transform.

14. Use the convolution theorem to prove the identity

¢
/JO(T)JO(t — 7)dT =sint.
0
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15. Show that
(a) L{HE—a)) = <Si2 + %) exp(—sa),
(b) Z {t"exp(at)} =n!(s — a)~ D,
16. If Z {f(t)} = f(s) and f(t) has a finite discontinuity at ¢ = a, show that
ZA{f' ()} =sf(s) = f(0) — exp(—sa)[fla,
where [f]o = f(a +0) — f(a—0).

17. If f(t)=H (t — g) sint, find its Laplace transforms.

18. Establish the following results:

. 2q2
(a) & {sin®at} = S 1 da?)
(b) 2 {To(e)} = s,

. - a E
() & {|sinat|} = 5——s coth (2a), 5>0,

(d) & {/t Sinxaxdx} = %tan_1 (%),

0

© 2 { G0 | =905+ 2 (119} =57 (51900
=Z{[*g} + f(0)g(s).
19. Establish the following results:

2

(a) L {21"(1)) = > F(s) + 5= F(s) + 2F(s),

— 7 ds? ds
(b) 2 {tm (1)} = (*1)mi—mm s"f(s) = s"THf(0) = — f(”*l)(O)} -
20. (a) Show that f(t) =sin(ay/t) satisfies the differential equation
4t f7(t) + 2f(t) + a® f(t) = 0.

Use this differential equation to show that
1 1 1
(b) <z {Sin \/E} = 5 T (5) 8_3/2 exp (—4—), s> 0,

0 2 {0 (1) L () em
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21. Establish the following results:

0
(b) ¥ /%dw zé f(z)dx
0 0

22. Use exercise 21(a) to find the Laplace transform of

(a) the cosine integral defined by

(b) the exponential integral defined by

o0
—T

Bi(t)= | S—dz, t>0.
X
t

23. Show that
(s +b)? —a?
(s +b)% +a?)*

cosat — cos bt 1 s2 4+ a?
(b) f{f}—ﬁlog (W)

© 2 L0y =1 (5

mials of degree n.

24. If Z{f(t)} = f(s) and .Z {g(x,t)} = h(s) exp{—zh(s)}, prove that

(a) Z {te P cosat} =

n
) , where L,(t) are the Laguerre polyno-

(a) Z {/g(x,t)f(x)dx} =h(s)f{h(s)}.
0

oo

(b) 2 / Jo(@VaD) f(z)da b =

0

25. Use Exercise 24(b) to show that

(a) /OOJO(NE) sin (g) dr=acosat,  (a#0),
0
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26.

27.

28.

29.

INTEGRAL TRANSFORMS and THEIR APPLICATIONS

(b) /JO(Z\/E)B_Ix" dr=nle "L,(t).
0

Find the Laplace transform of the triangular wave function defined over
(0,2a) by

t, 0<t<a
f(t){2a—t, a<t<2a}'

Use the Initial Value Theorem to find f(0), and f’(0) from the following
functions:

(@) J5) = . ) J6) = s
= exp(—sa - 52— 1
(c) f(s)f‘gi(?)is&, a>0, (@) f9)= ey

Use the Final Value Theorem to find f(00), if it exists, from the following
functions:

_ 1 — s+ 2
(a) f(S):ma (b) f(s):m»

_ - 3
(c) f(s)zl—i—las’ (d) f(s):(82+4)2.

If Z{f(t)}=f(s) and £ {g(t)} = g(s), establish Duhamel’s integrals:

ﬂ@ﬂﬂ+/ﬂﬁh@fﬂm
27 Ysf()g(s)} = y

9O)f(t) + [ g'(r)f(t —7)dr

S

30. Using Watson’s lemma, find the asymptotic expansion of

oo

(a) f(s)= /(1 +t2) 7! exp(—st)dt, as s — oo,

0
(b) Ko(s)= /(t2 —1)7 % exp(—st)dt, as s — oo,
0

where K(s) is the modified Bessel function.

31. Find the asymptotic expansion of f(s) as s — oo when f(t) is given by
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(8) 1+, (b) sin2v7,
(c) log(1+1), (d) Jo(at).

32. Use the shifting property (3.4.5) or (3.4.6) to obtain the Laplace trans-
form of the following functions:

(a) f()=(t—a)"H(t—a), (b) f(t)=t*H(t —a),
t, 0<t<a wo(1—-2), 0<a<t
(c)f(t)={ } (d)f(:c):{o }

0, t>a %<:1c<l

2, 0<t<a
-2, t>a .

(e) f(t)=cos2t H(t — ), () f(t) = {

33. For the square wave function f(¢) given by f(t)=a H(t) —a H(t — a),

show that
- a

)= Sy easy
34. If f(t)=aH(t) —2a H(t — 1) +a H(t — 2), show that

fls)= % (1-2e " +e ).

35. If f(t)= { | } , show that f(s)=tan™! (%)

36. If f,(t)=tP~te™" H(t), show that (f,*f,) (t) exists if and only if p and
q are both positive.

Hence, derive the following results

(@) (fpxfo) () =B®: @) fotq(t).

(b) f,()=(p—1) fp-1(t) — f,(D).

(c) (fp*fq)/ t)=wp—-1)B@—1, 9 fprq-1(t) — B(p, @) fp+q(t).
(d) (f )/ t)=DB(p, ) [(p+aq—1)fprg-1(t) = fp+q(®)] -

37. A family {h,(t): p>0} of functions on R is called a convolution semi-

group if hyxhg = h,1, for all p, ¢ >0. Show that h,(t) = f”((t)) defines a

convolution semi-group where f,(¢) is defined in Exercise 36.

38. Using the change of variables, s = ¢ + iw, show that the inverse Laplace
transformation is a Fourier transformation, that is,

(1) f(t):g—l {f(s)} = 62%:;70 ]?(C-l-iw)ei“’tdw_
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(i) f(t)=L e Re :fof(c +iw) etdw,
Hence, for real f(t), show that

(i) Fe{e' f(t)} =2 Re [f(c+iw)],

(iv) Fs{ef(t)} =2 Im [f(c +iw)] .
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Applications of Laplace Transforms

“Mathematical sciences have attracted special attention since great
antiquity, they are attracting still more attention today because of
their influence on industry and the arts. The agreement of theory
and practice brings most beneficial results, and it is not exclusively
the practical side which gains; science is advancing under its influ-
ence as it discovers new objects of study and new aspects of the
mathematical sciences....”

P. L. Chebyshev

“... partial differential equations are the basis of all physical the-
orems. In the theory of sound in gases, liquids and solids, in the
investigations of elasticity, in optics, everywhere partial differen-
tial equations formulate basic laws of nature which can be checked
against experiments.”

Bernhard Riemann

4.1 Introduction

Many problems of physical interest are described by ordinary or partial d-
ifferential equations with appropriate initial or boundary conditions. These
problems are usually formulated as initial value problems, boundary value
problems, or initial-boundary value problems that seem to be mathematically
more rigorous and physically realistic in applied and engineering sciences. The
Laplace transform method is particularly useful for finding solutions of these
problems. The method is very effective for the solution of the response of a
linear system governed by an ordinary differential equation to the initial data
and/or to an external disturbance (or external input function). More precisely,
we seek the solution of a linear system for its state at subsequent time ¢ >0
due to the initial state at ¢ =0 and/or to the disturbance applied for ¢ > 0.

This chapter deals with the solutions of ordinary and partial differential
equations that arise in mathematical, physical, and engineering sciences. The

181
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applications of Laplace transforms to the solutions of certain integral equa-
tions and boundary value problems are also discussed in this chapter. It is
shown by examples that the Laplace transform can also be used effectively for
evaluating certain definite integrals. We also give a few examples of solutions
of difference and differential equations using the Laplace transform technique.
The effective use of the joint Laplace and Fourier transform is illustrated by
solving several initial-boundary value problems. Application of Laplace trans-
forms to the problem of summation of infinite series in closed form is presented
with examples. Finally, it is noted that the examples given in this chapter are
only representative of a wide variety of problems which can be solved by the
use of the Laplace transform method.

4.2 Solutions of Ordinary Differential Equations

As stated in the introduction of this chapter, the Laplace transform can be
used as an effective tool for analyzing the basic characteristics of a linear sys-
tem governed by the differential equation in response to initial data and/or
to an external disturbance. The following examples illustrate the use of the
Laplace transform in solving certain initial value problems described by ordi-
nary differential equations.

Example 4.2.1

(Initial Value Problem). We consider the first-order ordinary differential equa-
tion I

7 +px = f(t), t>0, (4.2.1)
with the initial condition

z(t=0)=a, (4.2.2)

where p and a are constants and f(¢) is an external input function so that its
Laplace transform exists.
Application of the Laplace transform Z(s) of the function x(t) gives

s(s) — 2(0) + p(s) = f(s),

or

a f(s
Z(s)= + 1(5) .

S+p S+p
The inverse Laplace transform together with the Convolution Theorem leads
to the solution

(4.2.3)

¢
x(t) = ae thr/f (t—7)e PTdr. (4.2.4)
0
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Thus, the solution naturally splits into two terms—the first term corresponds
to the response of the initial condition and the second term is entirely due to
the external input function f(¢).

In particular, if f(t) =¢= constant, then the solution (4.2.4) becomes

a(t) = % + <a - 9) e Pt (4.2.5)

The first term of this solution is independent of time ¢ and is usually called
the steady-state solution. The second term depends on time t and is called the
transient solution. In the limit as ¢ — oo, the transient solution decays to zero
if p>0 and the steady-state solution is attained. On the other hand, when
p <0, the transient solution grows exponentially as ¢t — co, and the solution
becomes unstable.

Equation (4.2.1) describes the law of natural growth or decay process with
an external forcing function f(¢) according as p>0 or <0. In particular, if
f({#)=0 and p>0, the resulting equation (4.2.1) occurs very frequently in
chemical kinetics. Such an equation describes the rate of chemical reactions.

Example 4.2.2

(Second Order Ordinary Differential Equation). The second order linear ordi-
nary differential equation has the general form

d’x dx
— +2p— = f(t t>0. 4.2.6
oz T2 g rar=[(), (4.2.6)

The initial conditions are

dr

(t)=a, —=i(t)=b att=0, (4.2.7ab)

where p, ¢, a and b are constants.

Application of the Laplace transform to this general initial value problem
gives

572 (s) — s x(0) — &(0) + 2p{s 3(s) — x(0)} + q2(s) = f ().

The use of (4.2.7ab) leads to the solution for Z(s) as

S N ' e

Z(s) =

The inverse transform gives the solution in three distinct forms depending on
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g> = <p?, and they are
_pt 1 —_pt -
x(t) = ae P cosnt + —(b+ pa)e P sinnt
n

t
1
+- /f(t —7)e " PT sinnrdr, when n? =¢q —p? >0, (4.2.9)
n
0

z(t) = ae P + (b+pa)te P
t
+ / f&—=7)Te Pdr, when n? =q —p*=0, (4.2.10)
0

1
z(t) = ae P coshmt + — (b + pa) e P* sinh mt
m

t
1
+— / f(t —71)e P"sinhm7rdr, when m? =p* —¢>0.(4.2.11)
m
0

Example 4.2.3

(Higher Order Ordinary Differential Equations). We solve the linear equation
of order n with constant coefficients as

f(D{z(t)}=D"z 4+ a1 D" 'z +ayD" 2z + - +a,x=o(t), t>0,
(4.2.12)
with the initial conditions

z(t)=z9, Dz(t)=2z1, D%*x(t)=xq,...,D" 'z(t)=2,_1, att=0,

(4.2.13)
where D = % is the differential operator and xg, z1,...,Z,_1 are constants.
We take the Laplace transform of (4.2.12) to get

("% — s"tag—8""2m) — - —5Tp_o— xn,l)
+aq (s"_l T—s"2xy—s" 3y — e — xn,g)
+ag (:17"_2 T—s"3xg—--— xn,g)
todan 1(ST—x0) + an T=9(s). (4.2.14)
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Or,
(8" + a18"  Hags" i 4+ ay) T(s)

B(s)+ (" ars" P4+ an—1)wo

+(s"_2 +a1s" 34+ ap—2)x1+ -+ (s+a1)Tp—2+ Tp_1
B(s) +U(s), (4.2.15)
)

where 1(s) is made up of all terms on the right hand side of (4.2.15) except
@(s), and is a polynomial in s of degree (n — 1).
Hence,

F(s)@(s) = o(s) +(s),
where
f(s)=s"+ais" '+ +a,.

Thus, the Laplace transform solution, Z(s) is

ot - HL L9

-~ (4.2.16)

Inversion of (4.2.16) yields
() = %1 @ -1 1@(3)
-z {0 e {20 (12.17)

The inverse operation on the right can be carried out by partial fraction de-
composition, by the Heaviside Expansion Theorem, or by contour integration.

Example 4.2.4

(Third Order Ordinary Differential Equations). We solve
d
(D* 4 D? —6D)x(t) =0, D=—,  t>0, (4.2.18)
with the initial data
2(0)=1, #(0) =0, and #(0)=5. (4.2.19)

The Laplace transform of equation (4.2.18) gives
[s3% — s22(0) — 52(0) — #(0)] + [s*Z — s 2(0) — #(0)] — 6[s & — x(0)] = 0.
In view of the initial conditions, we find

7(s) s24+s—1 s24+s—1
z(s) = = .
s(s2+s—6) s(s+3)(s—2)
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Or,
5(s) 11 n 1 1 1 1
z(s) = —- - — — —
6 s 3 s+3 2 s-—2
Inverting gives the solution
LIS SR VI !
t)==+ < —e”. 4.2.20
Bt)=c+ze it se (4:2.20)

Example 4.2.5
(System of First Order Ordinary Differential Equations). Consider the system

dx
d_tl =a1171 + a1222 + b1 (t)
(4.2.21ab)
d.’,EQ
5t + agax2 + ba(t)
t
with the initial data
21(0)=210 and x2(0)=x20; (4.2.22ab)
where a11, a12, as1, aze are constants.
Introducing the matrices
dIl
x1 “dt a1l a1z
— dr — —
() () (),
T2 axz @21 G22
bt dt
1(t Z10
t)= and =z = )
b2 (t) 20
we can write the above system in a matrix differential system as
dx
— =Az+b(t), x(0) = xo. (4.2.23ab)

dt

We take the Laplace transform of the system with the initial conditions to get
(s — a11)@1 — a12Za = x10 + b1 (s),
—a21T1 + (5 — ag2) T2 = w20 + ba(s).
The solutions of this algebraic system are

S —ail $10+51($)

—a21 T2+ 52(8)

10 +l_71(3) —ai2

_ To0 +ba(s) s —asm B
Z1(s) = , Ta(s)=
sS—ail —ai2

S— a1 —ai2

—a21 §—G22 —a21 S — (22

(4.2.24ab)
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Expanding these determinants, results for Z;(s) and Za(s) can readily be
inverted, and the solutions for x1(¢) and z2(t) can be found in closed forms.

[

Example 4.2.6
Solve the matrix differential system

dxi
dt

(T . 01
x—(@) and A—<2 3>.

This system is equivalent to

Az, z(0)= (O), (4.2.25)

where

dl’l
M =0
dt ) )
d
%+2x1 —32y=0,

with
z1(0)=0 and xz2(0)=1.

Taking the Laplace transform of the coupled system with the given initial
data, we find

S.’fl 71_72:0,
2% + (s — 3)T2 =1.

This system has the solutions

_() 1 1 1
Z1(s) = = —

! s2—-35+2 s—2 s—1
_ S 2 1
To(s) = -

T2 3542 s-2 s—1
Inverting these results, we obtain
r1(t) =e* — e, ra(t) =2e* — €.

In matrix notation, the solution is

2(t) = < et —ef ) (4.2.26)
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Example 4.2.7
(Second Order Coupled Differential System). Solve the system

d2
Til — 3{E1 — 4.%'2 =0
t>0, (4.2.27)
L S
—Z 41 tae=
p7D 1 2
with the initial conditions
dzr dx
z1(t) = 2o (t) =0; d—;:2 and d—fzo at t=0. (4.2.28)

The use of the Laplace transform to (4.2.27) with (4.2.28) gives
(s* —3)%; — 4Ty =2
T+ (52 4+ 1)Zo =0.

Then

282+ (s+1)24(s—1)2 1 1
A P e Fo R} Rl Py  C L A )

Hence, the inversion yields
z1(t) =t(e! +e7h). (4.2.29)
1 1 1 1

_ -2 1
2|s—1 s+1 (s—1)2% (s+1)2]’

)= ey

which can be readily inverted to find

1
xa(t) = §(et —et—telt —te ). (4.2.30)

Example 4.2.8
(The Harmonic Oscillator in a Non-Resisting Medium). The differential e-
quation of the oscillator in the presence of an external driving force F f(t)
is )

d°x 9

W +w x:Ff(t), (4231)

where w is the frequency and F' is a constant.
The initial conditions are

w(t)=a, #(t)=U  att=0, (4.2.32)
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where a and U are constants.
Taking the Laplace transform of (4.2.31) with the initial conditions, we
obtain -
(2 +wz(s)=sa+ U+ F f(s).
Or, -
U F
52+w2 52+w2 s2 +w2

Inversion together with the convolution theorem yields

(4.2.33)

¢
F
z(t) = acoswt + v sinwt + — / f(t—7)sin wrdr (4.2.34)
w w
0

¢
= A cos(wt — ¢) + g / f(t—7) sin wrdr, (4.2.35)
0

2\ 1/2
where A = <a2 + U—z) and ¢=tan ! <2> .
w wa

The solution (4.2.35) consists of two terms. The first term represents the
response to the initial data, and it describes free oscillations with amplitude
A, phase ¢, and frequency w, which is called the natural frequency of the
oscillator. The second term arises in response to the external force, and hence,
it represents the forced oscillations. In order to investigate some interesting
features of solution (4.2.35), we select the following cases of interest:

(i) Zero Forcing Function.
In this case, solution (4.2.35) reduces to

x(t) = A cos(wt — ¢). (4.2.36)

This represents simple harmonic motion with amplitude A, frequency w and
phase ¢. Evidently, the motion is oscillatory.

(i) Steady Forcing Function, that is, f(t)=1.
In this case, solution (4.2.35) becomes

F F
T 5= A cos(wt — ¢) — —5 cos wt. (4.2.37)

In particular, when the particle is released from rest, U =0, (4.2.37) takes the
form

F F
x——= <a - F) cos wt. (4.2.38)

This corresponds to free oscillations with the natural frequency w and displays

a shift in the equilibrium position from the origin to the point —.
w
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(iii) Periodic Forcing Function, that is, f(t) = coswyt.
The transform solution can readily be found form (4.2.33) in the form

5(s) as n U + F's
z(s) =
24+ w?  s24w? (524 wd)(s?+w?)
as U F's 1 1
= — . (4.2.39
52+w2+32+w2+(w37w2) <52+w2 52+w8) ( )

Inversion yields the solution

U
z(t) = a coswt + — sin wt + cos wt — cos wot) (4.2.40)
w

F
(R

= A cos(wt — ¢) + cos wot, (4.2.41)

@)

FoN\2 )’ U F
WhGI‘eA:{<a+272) +—2} and tan(b:——(a—i-ﬁ)
wofw w w (.007(.0

2
It is noted that solution (4.2.41) consists of free oscillations of period (—ﬂ-)
w

2
and forced oscillations of period (—W) , which is the same as that of the
w

external periodic force. If wy < w, the phase of the forced oscillations is the

same as that of the external periodic force. If wy > w, the forced term suffers

from a phase change by an amount 7. In other words, the forced motion is in

phase or 180° out of phase with the external force according as w > or < wy.
When w =uwy, result (4.2.40) can be written as

o sin{%(w _ wo)t} sin{%(w + wo)t}

(wo +w)

U .
z(t) = a coswt + — sin wt + T
v §(w0 —w)t

U It Ft
= acoswt + — sinwt + — sinwt = A cos(wt — @) + — sinwt, (4.2.42)
w 2w 2w
where

aw’

2
A? = <a2+ U—2) and tan (;5:2
w

This solution clearly shows that the amplitude of the forced motion increases
with ¢. Thus, if the natural frequency is equal to the forcing frequency, the
oscillations become unbounded, which is physically undesirable. This phe-
nomenon is usually called resonance, and the corresponding frequency w = wyg
is referred to as the resonant frequency of the system. It may be emphasized
that at the resonant frequency, the solution of the problem becomes mathe-
matically invalid for large times, and hence, it is physically unrealistic. In most
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dynamical systems, this kind of situation is resolved by including dissipating
and/or nonlinear effects.

Example 4.2.9
(Harmonic Oscillator in a Resisting Medium). The differential equation of
the oscillator in a resisting medium where the resistance is proportional to
velocity is given by

d*x dz 2
W—i—2k$+w x=F f(t), (4.2.43)
where k (>0) is a constant of proportionality and the right hand side repre-
sents the external driving force. The initial state of the system is

d
z(t) =a, d—f =U at t=0. (4.2.44)

In view of the initial conditions, the Laplace transform solution of equation
(4.2.43) is obtained as

. a(s+2k)+U+F f(s)
#s) = (82 4+ 2ks + w?)

_a(s+k)+ (U+ak)+ F(s)
N (s + k)2 +n?

, (4.2.45)

where n? =w? — k2.

Three possible cases deserve attention:

(i) k <w (small damping).
In this case, n? =w? —k?>0 and the inversion of (4.2.45) along with the
Convolution Theorem yields
¢
—kt s F —kT 1
e "sinnt+ — | f(t—7)e " sinnrdr.
n
0

k
z(t) =ae " cosnt + (U +ak)
n

(4.2.46)
This is the most general solution of the problem for an arbitrary form of the
external driving force.

(ii) k=w (critical damping) so that n*=0.
The solution for this case can readily be obtained from (4.2.45) by inversion
and has the form

t
z(t)=ae ™+ (U+ak)te ™+ F / f(t—7)re Mdr. (4.2.47)
0

(iii) k > w (large damping).
Set n? = —(k? — w?)=—m? so that m? =k? —w? > 0.
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The transformed solution (4.2.45) assumes the form

. a(s+k)+(U+ak)+F f(s)
Z(s) = R —m? . (4.2.48)

After inversion, it turns out that

U+ ak
z(t)=ae " coshmt + ( ra ) e " sinhmt
¢
F e
+ — [ f(t—7)e” " sinhmrdr. (4.2.49)
m

0

In order to examine the characteristic features of the problem, it is necessary
to specify the nature and functional form of f(¢) involved in the external force
term. Suppose the external driving force is zero. The solution can readily be
written down in all three cases.

For 0 < k <w, the solution is

U+ ak
z(t)=e F (a cosnt + ta sin nt) = Ae " cos(nt — ), (4.2.50)

1/2 U + ak
where A= {a2 + (U';i‘;k)z} and ¢=tan ! ( ta .

an
Like the harmonic oscillator in a vacuum, the motion is oscillatory with the

time-dependent amplitude Ae~** and the modified frequency
1 k2
(2 1.2\1/2 _
n=(w k)/u.)(liEJr“'), 0<k<w.

This means that, when the resistance is small, the modified frequency (or the
undamped natural frequency) is obviously smaller than the natural frequen-
cy, w. Although the small resistance produces an insignificant effect on the
frequency, the amplitude is radically modified. It should also be noted that
the amplitude decays exponentially to zero as time ¢ — co. The phase of the
motion is also changed by the small resistance. Thus, the motion is called the
damped oscillatory motion, and depicted by Figure 4.1.

At the critical case, w =k, and hence, n=0. The solution can readily be
found from (4.2.47) with F =0, and has the form

a(t)=ae M+ (ak+U)te M. (4.2.51)

The motion ceases to be oscillatory and decays very rapidly as t — oo.
If damping is large with no external force, solution (4.2.49) reduces to

k+U
z(t)=ae " coshmt + (a i )e‘kt sinh mt. (4.2.52)
m
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Figure 4.1 Damped oscillatory motion.

Using > mit=1(e™ £ e ™), we can write the solution as

z(t)=Ae~k=mt 4 e~ (ktm)t (4.2.53)
1 k
where A:%(aJrM) and B—(aa U .
m 2 m

The above solution suggests that the motion is no longer oscillatory and in
fact, it decays very rapidly as t — oo.

Example 4.2.10
(Harmonic Oscillator in a Resisting Medium with an External Periodic Force),
The motion is governed by the equation
P ok | = Feoswot, k>0 (4.2.54)
— — +wr=Fcosw 2.
dt? dt o
with the initial data
z(0)=a and #(0)=U.

The transformed solution for the case of small damping (k <w) is

j(s)_a(s—l—k)—i—(U—i—ak) Fs
CE S EF S (PE ey PRy
a(s+k)+ (U + ak) As— B As—C

= F — 4.2.55

(s + k)2 + n? * (s+k)2+n? 24w > ( )
where
A w3 — w? 5o 2kw?
T (w? —w})? + 4k}’ T (w? - wd)? + 4k}’
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and
2k wg

(w? — wd)? + 4k2w3

The expression for Z(s) can be inverted to obtain the solution

C= with w? =n? + k2.

1
z(t)=(a+ FA)e " cosnt + —(U + ak — FAk — FB) e ** sinnt
n

CF
—AF coswot + — sinwgt.
wo

It is convenient to write it in the form

z(t) = Ay cos(wot — ¢1) + Az e ¥ cos(nt — ¢o),

where
A} = F? <A2 + S—g) . w3§22+ Ve
tan ¢ = *Aiwo = %7
A3 = (a+ FA)? + %(U +ak — kFa — FB)?,
and

tam g = U+ak—-kFA—-FB
: n(a+ FB)

(4.2.56)

(4.2.57)

(4.2.58)

(4.2.59)

(4.2.60)

(4.2.61)

This form of solution (4.2.57) lends itself to some interesting physical inter-
pretations. First, the displacement field z(t) essentially consists of the steady
state and the transient terms, which are independently modified by the damp-
ing and driving forces involved in the equation of motion. In the limit as ¢t — oo,
the latter decays exponentially to zero. Consequently, the ultimate steady s-
tate is attained in the limit, and represented by the first term of (4.2.57). In

fact, the steady-state solution is denoted by x4 (t) and given by

Tst (t) = Al COS(LU()t — ¢1),

(4.2.62)

where A; is the amplitude, wyg is the frequency, and ¢, represents the phase

lag given by

2k
o1 = tan™! 27% when wgy < w,
(w? —wp)
2k
=7 —tan"! % when wy > w,
(w§ —w?)
T
=3 as wg — w.
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It should be noted that the frequency of the steady-state solution is the same
as that of the external driving force, but the amplitude and the phase are
modified by the parameters w, k and wq. It is of interest to examine the nature
of the amplitude and the phase with respect to the forcing frequency wq. For

F
a low frequency (wp —0), A1 =— and ¢1 =0. As wp — w, the amplitude of
w

the motion is still bounded and equal to <%> if k#0. The displacement

suffers from a phase lag of 7/2. Further, we note that
dA; 2w0F(w2 —wi - 2k2)
oo {(w? — wf)? + k2 )

o (4.2.63)

It follows that A; has a minimum at wg=0 with minimum value

—, and a
w

F
maximum at wp = (w? — 2k%)'/? with maximum value T — 2RI pro-
vided 2k? <w?. If 2k? > w?, A; has no maximum and gradually decreases.

24 w?
< }w ) is plotted against the non-

W
dimensional frequency w* = UO for a given value of % (<1) in Figure 4.2.

The non-dimensional amplitude A*

A A ;

Figure 4.2 Amplitude versus frequency with damping.

In the absence of the damping term, the amplitude A; becomes

g P

|w? — wd|’
which is unbounded at wy =w and shown in Figure 4.3.
This situation has already been encountered earlier, and the frequency wg =

w was defined as the resonant frequency. The difficulty for the resonant case
has been resolved by the inclusion of small damping effect.
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A’ A ; .|

0 ; -

Figure 4.3 Amplitude versus frequency without damping.

At the critical case (k? = w?), the solution is found from (4.2.55) by inversion
and has the form
z(t) = A cos(wot — ¢) + (a + FA) ekt
+t(U+ak — FAk — FB)e ™.  (4.2.64)
The transient term of this solution decays as t — oo and the steady state is

attained.
The solution for the case of high damping (k% > w?) is obtained from (4.2.55)

as
z(t) = (a+ FA)e ¥ coshmt + %(U +ak — FAk — FB) e " sinh mt
— AF coswot + i—f sinwot (4.2.65)
where m? = —n? =k? — w2 >0. This result is somewhat similar to that of

(4.2.56) or (4.2.57) with the exception that the transient term decays very
rapidly as t — oo. Like previous cases, the steady state is reached in the limit.

Example 4.2.11
Obtain the solution of the Bessel equation

d2:17 dx
JES— :1. 4. .
dt2 + o ta 2ta(t) =0, z(0) (4.2.66)

Application of the Laplace transform gives

A2 () ) o
_%{g{%}]—l—sx(s)—xm)—a j—z 0.
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Or,

197
d 2 — . QdCZ'
_= — — —1—g2Z =
T [s°Z — sx(0) — £(0)] + s Z(s) @ — 0
Thus,
2, o4 -
(s°+a )d— +sz=0.
Or,
dv _ sds
T s2+a?
Integration gives the solution for Z(s)
s) = o
Z(s) = ———,
VT ra

where A is an integrating constant. By the inverse transformation, we obtain
the solution

x(t) = A Jo(at).
I

Example 4.2.12

Find the solution of the initial value problem

d’*z dz .
Taking the Laplace transform yields

d’x dx _ 2
X{W}—i—f{t%}—lm(s) .

This is a first order linear equation, which can be solved by the method of the

1
integrating factor. The integrating factor is s> exp (—52) . Multiplying the
equation by the integrating factor and integrating, it turns out that

_ 2 A 52
‘T<S):S_3+ 5_3 €xp E ’
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where A is an integrating constant. As Z(s) — oo as s — 0o, we must have

2
A=0. Thus, Z(s) = —. Inverting, we get the solution
s

z(t) =t2.

Example 4.2.13

(Current and Charge in a Simple Electric Circuit). The current in a circuit
(see Figure 4.4) containing inductance L, resistance R, and capacitance C
with an applied voltage E(t) is governed by the equation

L +RI+ —/Idtf (4.2.67)

where L, R, and C' are constants and I(t) is the current that is related to the
accumulated charge @) on the condenser at time ¢ by

t

d
Q) = / I(B)dt  so that d—?zm). (4.2.68)
0
> YYYY
1(t) L
E(t) C== Q)
R

Figure 4.4 Simple electric circuit.

If the circuit is without a condenser (C' — o0), equation (4.2.67) reduces to

L‘fl[ +RI=E(t), t>0. (4.2.69)

This can easily be solved with the initial condition I(t =0) = Iy. However, we
solve the system (4.2.67)—(4.2.68) with the initial data

I(t=0)=0, Q(t=0)=0. (4.2.70)
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Then, in the limit C' — oo, the solution of the system reduces to that of
(4.2.69).
Application of the Laplace transform to (4.2.67) with (6.2.70) gives

- 1 sE(s 1 (s+k—k)E(s
I(s) = Zm - ((Sm—dng) (4.2.71)
where k= E, w?= L and n? =w? — k2.
Inversion of (4.2.71) gives the current field for three cases:
¢
I(t) = %/E(t —7) <cos nr — %sin TLT) e *dr, if w?>k? (4.2.72)
0
¢
= %/E(t — 7)1 = kr)e *"dr, if w?=k? (4.2.73)
0
t
= %/E(t —7) <Coshm7' - %SinhmT) e Fdr, if k2 >w? (4.2.74)
0
where m? = —n?

In particular, if E(t) = constant = Ey, then the solution can be obtained
directly from (4.2.71) by inversion as

Ey Rt\ . P | R\’
= — —— - — (= 1.2,
I =21 eXp( 2L)Smnt’ =27 <2L) >0, (4.2.79)

Eq Rt R\? 1

=2 - if (—) =— 4.2.
L P ( 2L> ’ ! <2L) CL’ (42.76)
E t S|

= m_OL exp (f—L) sinhmt, if m?= (%) “er” 0. (4.2.77)

It may be observed that the solution for the case of low resistance (R2C' < 4L),
or small damping, describes a damped sinusoidal current with slowly decaying

R
amplitude. In fact, the rate of damping is proportional to T and when this

quantity is large, the attenuation of the current is very rapid. The frequency
of the oscillating current field is

1 R2 1/2
”<Em> ’
2

R 1
which is called the natural frequency of the current field. If 12 << oL the
frequency n is approximately equal to

n ~

1
VCL

© 2007 by Taylor & Francis Group, LLC



200 INTEGRAL TRANSFORMS and THEIR APPLICATIONS
2
42~ CL’
this case decays exponentially with time.
The last case, R?C > 4L, corresponds to high resistance or high damping.
The current related to this case has the form

The case, corresponds to critical damping, and the solution for

()= 2ij [6,(%,m)t _ 6,(%%),5} , (4.2.78)

It may be recognized that the solution is no longer oscillatory and decays
exponentially to zero as t — oo. This is really expected in an electrical circuit
with a very high resistance. If C'— oo, the circuit is free from a condenser and

m= o7 Consequently, solution (4.2.77) reduces to

I(t)= % [1 — exp <%>} . (4.2.79)

This is identical with the solution of equation (4.2.69).
We consider another special case where the alternating voltage is applied

to the circuit so that
E(t) = Ey sinwot. (4.2.80)

The transformed solution for I(s) follows from (4.2.71) as
= Eowo
I(s) =

Using the rules of partial fractions, it turns out that

. Eywg As—B As—C
= - 4- .
I(s) < L ) {(s +k)24+n2 24w’ (4.2.82)

S

) {(s+k)>+ nz}(s2 +wd)

(4.2.81)

(wd — w?, 2kw?, 2kwd)

(w? — wd)? + 4k2w3

The inversion of (4.2.82) can be completed by Table B-4 of Laplace trans-
forms, and the solution for I(t) assumes three distinct forms according to
w?> = <k2

The solution for the case of low resistance (w? > k?) is

-(52)

where (A, B,C) =

1
Ae % cosnt — —(Ak + B)e ™ sinnt
n

— Acoswot + < sinwot |, (4.2.83)
Wo

which has the equivalent form

I(t) = Ay sin(wot — ¢1) + Az e cos(nt — ¢2), (4.2.84)
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where

27E_g 2 2 2\ _
A} = 75 (A +C%) =

2 2
Ejwg

L2{ (uﬂ — wg)Q + 4k2w8}

A
 tan ¢y = %,(4.2.85)

(Ak+ B)

T (4.2.86)

E2u? 1
A% = (%) [A2 + §<Ak + B)ﬂ and tan ¢o = —

The current field consists of the steady-state and transient components. The

L
latter decays exponentially in a time scale of the order —. Consequently, the

steady current field is established in the electric circuit and describes the
sinusoidal current with constant amplitude and phase lagging by an angle
¢1. The frequency of the steady oscillating current is the same as that of the
applied voltage.

In the critical situation (w? =k?), the current field is derived from (4.2.82)
by inversion and has the form

Eowo
L

I(t) = Ay sin(wot — ¢1) + ( ) [Ae ™™ — (Ak + B)te ™). (4.2.87)

This result suggests that the transient component of the current dies out
exponentially in the limit as ¢ — co. Eventually, the steady oscillating current
is set up in the circuit and described by the first term of (4.2.87). Finally, the
solution related to the case of high resistance (w? < k?) can be found by direct
inversion of (4.2.82) and is given by

I(t) = A1 Sin(th — ¢1)

+ <E0Lw0> {A cosh mt — l(Alf + B)sinhmt| e ¥, (4.2.88)
m

This solution is somewhat similar to (4.2.84) with the exception of the form
of the transient term which, of course, decays very rapidly as ¢t — co. Conse-
quently, the steady current field is estalished in the circuit and has the same
value as in (4.2.84).

Finally, we close this example by suggesting a similarity between this elec-
tric circuit system and the mechanical system as described in Example 4.2.9.
Differentiation of (4.2.67) with respect to ¢ gives a second order equation for
the current field as
d*1 dr I dE
w et a (4.2.89)
Also, an equation for the charge field Q(t) can be found from (4.2.67) and
(4.2.68) as

L

*Q dQ  Q _
L—s + R—> + 5=E(1). (4.2.90)
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R 1
Writing 2k = 7 and w? = 7ok the above equation can be put into the form
d? d 1 1 &
— + 2k — 2 =—| dt |. 4.2.91ab
(dt2+ dt+w) (Q> L (4.2.91ab)

E

These equations are very similar to equation (4.2.43) for a harmonic oscillator.

Example 4.2.14

(Current and Charge in an Electrical Network). An electrical network is a
combination of several interrelated simple electric circuits. Consider a more
general network consisting of two electric circuits coupled by the mutual in-
ductance M with resistances R; and Rs, capacitances C; and Cs, and self-
inductances L; and Lo as shown in Figure 4.5. A time-dependent voltage E(t)
is applied to the first circuit at time ¢ =0, when charges and currents are zero.

() I5(t)

Figure 4.5 Two coupled electric circuits.

The charge and current fields in the network are governed by the system of
ordinary differential equations

dl dly Q1

Li—+RL1+M—+—=—=EFE(t t>0 4.2.92
1dt+ 141 + dt+C’1 (1), > ( )

dly dls Q2
M i + Lo i + Rols + Cs —0, t>0 (4293)

with 0 0
1 2 _
T

The initial conditions are

Il = 0, Ql = 0, IQ :O, QQ =0 att=0. (4294)
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Eliminating the currents from (4.2.92) and (4.2.93), we obtain
1
(L1D2 +RiD+ c_) Q1+ MD?Qq=E(t), (4.2.95)
1

1
MD*Q + <L2D2 + RaD + C—) Q2=0, (4.2.96)
2

where D = —.

The Laplace transform can be used to solve this system for @1 and Q.
Similarly, we can find solutions for the current fields I; and I independently
or from the charge fields. We leave it as an exercise for the reader.

In the absence of the external voltage (E=0) with Ry =Ry =0, L1 = Lo =
L and C; = C; = C, addition and subtraction of (4.2.95) and (4.2.96) give

Qy +0’Q4 =0, Q_+p°Q_=0, (4.2.97ab)

where

Qr=Q1+Q2, Q_=0Q1—Q2,

o =[C(L+M)]™', and A*=[C(L-M) "

Clearly, the system executes uncoupled simple harmonic oscillations with
frequencies o and (3. Hence, the normal modes can be generated in this freely
oscillatory electrical system.

Finally, in the absence of capacitances (C7 — oo, Ca — 00), the above net-
work reduces to a simple one that consists of two electric circuits coupled by
the mutual inductance M with inductances L, and Lo, and resistances R;
and Rs. As shown in Figure 4.6, an external voltage is applied to the first
circuit at time ¢t =0.

T E

Figure 4.6 Two coupled electric circuits without capacitances.
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The current fields in the network are governed by a pair of coupled ordinary
differential equations

dI dr

Ly d—tl + R+ M d—f =E(t), t>0, (4.2.98)
I dly

M2l 4 L, 22 4 Ry, =0 t>0 4.2.99
pr + Lo ar + Hala ) >0, ( )

where I(t) and I5(t) are the currents in the first and the second circuits,
respectively. The initial conditions are

L(0)=15(0) =0. (4.2.100)

We shall not pursue the problem further because the transform method of
solution is a simple exercise.

Example 4.2.15

(Linear Dynamical Systems and Signals. In physical and engineering sciences,
a large number of linear dynamical systems with a time dependent input signal
f(t) that generates an output signal x(t) can be described by the ordinary
differential equation with constant coefficients

(D™ +ap 1 D"+ ag)x(t) = (D™ + by 1 D™ 4 bg) f(1),
(4.2.101)

d
where D = 7 is the differential operator, a, and b, are constants.

We apply the Laplace transform to find the output z(¢) so that (4.2.101)
becomes

Pn(8)Z(8) — Rp—1=Gm(s) f(5) — Sm_1, (4.2.102)

where
Pu(s)=5"+an 15"+ Fao, Gm(s)=5"+am 15"+ +bo,

n—1 m—1
Rn—l(s) _ Z gL (7) (0)’ S'm—1(8) _ Z gm—r—1 f(T)(O).
r=0 r=0

It is convenient to express (4.2.102) in the form

z(s)=h(s) f(s) +g(s), (4.2.103)
where
h(s) = i":g)) and  g(s)= R"*(S;n_(ssm‘l(s), (4.2.104ab)

and h(s) is usually called the transfer function.

© 2007 by Taylor & Francis Group, LLC



Applications of Laplace Transforms 205

The inverse Laplace transform combined with the Convolution Theorem
leads to the formal solution

a(t) = /0 F(t—7)h(r)dr + g(b). (4.2.105)

With zero initial data, g(s) =0, the transfer function takes the simple form

h(s) = 28 (4.2.106)
If f(t)=46(t) so that f(s)=1, then the output function is
¢
() = / 5(t — 7) h(r)dr = h(b), (4.2.107)
0
and h(t) is known as the impulse response. 1

Example 4.2.16

(Delay Differential Equations). In many problems, the derivatives of the un-
known function z(t) are related to its value at different times ¢ — 7. This leads
us to consider differential equations of the form

le—f—f—ax(t—T):f(t), (4.2.108)
where a is a constant and f(¢) is a given function. Equations of this type are
called delay differential equations. In general, initial value problems for these
equations involve the specification of z(t) in the interval tg — 7 <t <tg, and
this information combined with the equation itself is sufficient to determine
x(t) for t > to.

We show how equation (4.2.108) can be solved by the Laplace transform
when to=0 and z(t) =z for ¢t <0. In view of the initial condition, we can
write

xt—T1)=x(t—7)H({t—T)
so equation (4.2.108) is equivalent to

dx
o +az(t—T)H({t—T1)=f(1). (4.2.109)

Application of the Laplace transform to (4.2.109) gives

sZ(s) — 2o + aexp(—7s) Z(s) = f(s).

© 2007 by Taylor & Francis Group, LLC



206 INTEGRAL TRANSFORMS and THEIR APPLICATIONS
Or,

_ zo + f(s)
{s+aexp(—7s)}

= o+ F) 142 exp(-rs)]

Z(s) (4.2.110)

1 a

= {0+ f(s)} Y (1" (—)nexp(—nTs). (4.2.111)

s
The inverse Laplace transform gives the formal solution

a

r(t)y=2"1 l%{xo + f(s)} Z(fl)" (g)n exp(m's)] . (4.2.112)
n=0

In order to write an explicit solution, we choose 2o =0 and f(t)=t, and
hence, (4.2.112) becomes

z(t)y =21 ls% i(fl)" (%)nexp(nrs)]
n=0

n+2

_ i(il)nan (t — nT)

n=0

Example 4.2.17

(The Renewal Equation in Statistics). The random function X (¢) of time ¢
represents the number of times some event has occurred between time 0 and
time ¢, and is usually referred to as a counting process. A random variable
X, that records the time it assumes for X to get the value n from the n —1
is referred to as an inter-arrival time. If the random variables X1, X5, X3, ...
are independent and identically distributed, then the counting process X (¢) is
called a renewal process. We represent their common probability distribution
function by F(t) and the density function by f(¢) so that F’(t) = f(¢). The
renewal function is defined by the expected number of times the event being
counted occurs by time ¢ and is denoted by 7(¢) so that

r(t)zE{X(t)}z/E{X(t)|X1 =z} f(x)dz, (4.2.114)
0
where F{X(t)|X; =z} is the conditional expected value of X (¢) under the

condition that X; =z and has the value

E{X(t)|Xy=a}=[1+r(t—a) H(t— ). (4.2.115)
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Thus,
r@t)= [ {1+r(t—2)}f(x)dx.
/
Or,

r(t) = F(t) + /r@ ~ 2) f(z)da. (4.2.116)

This is called the renewal equation in mathematical statistics. We solve the
equation by taking the Laplace transform with respect to ¢, and the Laplace
transformed equation is

7(s)=F(s) +7(s) f(s).
Or, _
__F()
1—f(s)

The inverse transform gives the formal solution of the renewal function

7(s) (4.2.117)

rit)y=%¢"" {%} (4.2.118)

|
4.3 Partial Differential Equations, Initial
and Boundary Value Problems

The Laplace transform method is very useful in solving a variety of partial
differential equations with assigned initial and boundary conditions. The fol-
lowing examples illustrate the use of the Laplace transform method.

Example 4.3.1
(First-Order Initial-Boundary Value Problem). Solve the equation

U + TUy =, x>0, t>0, (4.3.1)

with the initial and boundary conditions

u(z,0) =0 for x>0, (4.3.2)
u(0,t) =0 for t>0.
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We apply the Laplace transform of w(x,t) with respect to ¢ to obtain

N du = B B
su(x,s)Jr:z:%fg, (0, s)=0.

Using the integrating factor z°, the solution of this transformed equation is

T
s(s+1)’

w(x,s)=Axz"°+

where A is a constant of integration. Since @(0,s) =0, A=0 for a bounded
solution. Consequently,

ﬂ(x,s)‘S(Sle)x<§Sil>.

The inverse Laplace transform gives the solution

u(z,t)=z(1 —e™"). (4.3.4)

Example 4.3.2
Find the solution of the equation
T U+ Uy =1, x>0, t>0 (4.3.5)

with the same initial and boundary conditions (4.3.2) and (4.3.3).
Application of the Laplace transform with respect to ¢ to (4.3.5) with the
initial conditon gives
U _ oz
ar +rsu= 3

1
Using the integrating factor exp (5 xzs) gives the solution
_ 1 L o »
u(z,s)= = + Aexp (—55:10 ) )

1
where A is an integrating constant. Since @(0,s) =0, A= —— and hence, the
s

solution is
_ 1 L o
a(x,s) = 2 1—exp s |- (4.3.6)

Finally, we obtain the solution by inversion

u(z,t) =t — (t — %x“’) H <t - ?) : (4.3.7)
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Or, equivalently,

t, 2t<az?

u(z,t) = . (4.3.8)
%xQ, 2t > 22

Example 4.3.3
(The Heat Conduction Equation in a Semi-Infinite Medium). Solve the equa-
tion

Ut = KUge, x>0, t>0 (4.3.9)

with the initial and boundary conditions

u(z,0) = 0, x>0 (4.3.10)
u(0,t) = f(t), t>0 (4.3.11)
u(z,t) — 0 as x—oo, t>0. (4.3.12)

Application of the Laplace transform with respect to ¢ to (4.3.9) gives
i=0. (4.3.13)
The general solution of this equation is

(z,s) = Aexp <x\/§) + Bexp (a:\/g) . (4.3.14)

where A and B are integrating constants. For a bounded solution, B =0, and
using @(0, s) = f(s), we obtain the solution

a(z, s) = F(s) exp (:p f) . (4.3.15)

The inversion theorem gives the solution

22
t) —3/2 — | d 4.3.1
u(z,t) =3 _m.;/f exp( 4m_> T, (4.3.16)
which is, by putting A = z , or, d\= -t 7324

2\/KT 4v/K ’

—\2
IHEHE

(4.3.17)
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This is the formal solution of the problem.
In particular, if f(t) =Ty = constant, solution (4.3.17) becomes

2T

u(z, t) = ﬁl (4.3.18)

e N\ =T erfc (L)
T\ avk )

Clearly, the temperature distribution tends asymptotically to the constant
value Ty as t — oo.

We consider another physical problem that is concerned with the determi-
nation of the temperature distribution in a semi-infinite solid when the rate
of flow of heat is prescribed at the end x =0. Thus, the problem is to solve
diffusion equation (4.3.9) subject to conditions (4.3.10) and (4.3.12)

ou
—k <6$> —g(t) atz=0, t>0, (4.3.19)

where k is a constant that is called thermal conductivity.
Application of the Laplace transform gives the solution of the transformed

problem
g(s) exp (—:v\/g) : (4.3.20)

The inverse Laplace transform yields the solution

1

a(xz,s) = %

w | X

t

(e, t) = %\/g/g(t— 77} exp (—f—;) dr, (4.3.21)

0

x

2/KT’

kf / < 4m2>““2d* (4.3.22)

In particular, if g(¢t) =T, = constant, the solution becomes

Tow\ [ )
u<$’t):<ﬁf_r> / A Ze N d),

Vart

which is, by the change of variable A =

Integrating this result by parts gives the solution

2\/H 2 x
— exp (4—1%) —x erfc <2—\/§>

(4.3.23)

—_
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Alternatively, the heat conduction problem (4.3.9)-(4.3.12) can be solved
by using fractional derivatives (see Chapter 5 or Debnath, 1978). We recall

(4.3.15) and rewrite it
% = \/% a. (4.3.24)

In view of (3.9.21), this can be expressed in terms of fractional derivative of
1
order - as
2
ou 1

1 _ __L
p \/Ef {Vsu(z,s)} = NG

Thus, the heat flux is expressed in terms of the fractional derivative. In par-
ticular, when u(0,t) = constant = Tj, then the heat flux at the surface is

ou k 1 kTO
k(= = D27y = 4.3.2
<8w>m—0 £ ( 3 6)

oD u(, ). (4.3.25)

Example 4.3.4
(Diffusion Equation in a Finite Medium). Solve the diffusion equation

U= KUgy, 0<z<a, t>0, (4.3.27)

with the initial and boundary conditions

u(z,0) =0, O0<z<a, (4.3.28)
w(0,t) = U, t>0, (4.3.29)
ug(a,t) =0, t>0, (4.3.30)

where U is a constant.
We introduce the Laplace transform of u(z,t) with respect to ¢ to obtain

d*a

S _
T EUZO’ 0<z<a, (4.3.31)
U du
a0 =2 (4 . 4.3.32ab
U( 78) s’ (dx)xa ( ’ )

The general solution of (4.3.31) is

@(x, s) = Acosh (;c\/g) + Bsinh (;c\/g) , (4.3.33)
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where A and B are constants of integration. Using (4.3.32ab), we obtain the
values of A and B so that the solution (4.3.33) becomes

aws)=2 . o Ea <\7?\éﬂ . (4.3.34)

The inverse Laplace transform gives the solution

cosh(a — x)\/7
wa, t)=UL 11— V4 (4.3.35)
s cosh (a \/g)
K
The inversion can be carried out by the Cauchy Residue Theorem to obtain
4 (-1)n (2n—1)(a—x)7
14 =
+7rZ2n—1COS{ 2a

. Xexp{—(2n—1)2 (21)2,‘$t}:| . (4.3.36)

a

I lw

u(z,t) =U

which is, by expanding the cosine term,

4 & 1 2n —1
=U|1-— i
777; 2n—1) Sm{( 24 )”}
N2
X exp {—(2n —1)2 (—) Iit}:| . (4.3.37)
2a
This result can be obtained by the method of separation of variables. I

Example 4.3.5

(Diffusion in a Finite Medium). Solve the one-dimensional diffusion equation
in a finite medium 0 < z < a, where the concentration function C(z,t) satisfies
the equation

Ci=rkC,,, 0<z<a, t>0, (4.3.38)

and the initial and boundary data

C(z,00=0 for0<z<a, (4.3.39)
C(z,t)=Cy for z=a, t>0, (4.3.40)
g—g =0 forz=0, t>0, (4.3.41)
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where Cj is a constant.
Application of the Laplace transform of C(z,t) with respect to ¢ gives

%—(%) C=0, 0<z<a,

_ dC
C(a,s):%, (d—f) =0.
z=0

The solution of this system is

Cl(z,8)= M (4.3.42)

which is, by writing a \/>
s (eaa +e aa)
Co = "
= — lexp{~a(a—2)} +exp{~ala+2)}] > (=) exp(—2naa)
n=0

S
n=0

= G {Z(—l)” exp[—af{(2n+ 1)a — z}]

+Z " exp|—af(2n + 1)a+z}]}. (4.3.43)

Using the result (3.7.4), we obtain the final solution

C(z,t) = Co {i(l)" {erfc { %}

=0 . erfc{@n;#” } L (4.3.44)

This solution represents as infinite series of complementary error functions.
The successive terms of this series are in fact the concentrations at depths
a—z,a+2,3a— z,3a+ z, ... in the medium. The series converges rapidly for

t
all except large values of <H—2) I
a

Example 4.3.6
(The Wave Equation for the Transverse Vibration of a Semi-Infinite String).
Find the displacement of a semi-infinite string which is initially at rest in its
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equilibrium position. At time ¢ =0, the end x =0 is constrained to move so
that the displacement is w(0,t) = Af(t) for t >0, where A is a constant. The
problem is to solve the one-dimensional wave equation

Ut = CUpy, 0<z <00, t>0, (4.3.45)

with the boundary and initial conditions

u(z,t) =Af(t) at =0, t>0, (4.3.46)
u(z,t) —0 as x —oo, t>0, (4.3.47)
u(e)=0="%0  att=0  for0<w<os.  (4348ab)

Application of the Laplace transform of u(x,t) with respect to ¢ gives

d27 2
—Z—S—Qﬁ:O, for 0 <z < o0,
2 ¢
a(z,s) = Af(s) at =0,
a(z,s)—0 as T — o0.

The solution of this differential system is
— s
w(x,s)=Af(s)exp (——) . (4.3.49)
c

Inversion gives the solution

u(z,t) = Af (t - %) H (t - %) . (4.3.50)
In other words, the solution is
Af (t -2), 2
u(z,t) = ¢ Sl (4.3.51)
0, t< =

This solution represents a wave propagating at a velocity ¢ with the charac-
teristic z = ct. I

Example 4.3.7

(Potential and Current in an Electric Transmission Line). We consider a
transmission line which is a model of co-axial cable containing resistance R,
inductance L, capacitance C, and leakage conductance G. The current I(z,t)
and potential V(z,t) at a point z and time ¢ in the line satisfy the coupled
equations
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ol ov

2% ol
Cor+GV =—o (4.3.53)

If I or V is eliminated from these equations, both I and V satisfy the same
equation in the form

1

— Ut — Ugg + aup +bu=0 (4.3.54)
c

where ¢? = (LC)~!,a= LG + RC, and b= RG. Equation (4.3.54) is called the
telegraph equation.
Or, equivalently, the telegraph equation can be written in the form

U = Ugy — (P+q) u — Pqu (4.3.55)

where ac2:g+%:p+q and bc? = pq.

For a lossless transmission line, R =0 and G =0, I or V satisfies the classical

wave equation
Ut = Uy (4.3.56)

The solution of this equation with the initial and boundary data is obtained
from Example 4.3.6 using the boundary conditions in the potential V (z, t):
(i) V(x,t)=Vof(¥) at =0, t>0. (4.3.57)

This corresponds to a signal at the end x =0 for t>0, and V(x,t) -0 as
x — oo for t > 0.

A special case when f(t)=H(t) is also of interest. The solution for this
special case is given by

V(z,t)=Vof (t - %) H (t - %) . (4.3.58)

This represents a wave propagating at a speed ¢ with the characteristic x = ct.
Similarly, the solution associated with the boundary data

(il) V(x,t) = Vpcoswt at x=0for t>0 (4.3.59)
V(z,t) —0 as x—oo for t>0 (4.3.60)

can readily be obtained from Example 4.3.6.
For ideal submarine cable (or the Kelvin ideal cable), L=0 and G=0 e-
quation (4.3.54) reduces to the classical diffusion equation

Ut = K Ugg, (4.3.61)
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where kK =a"1 = (RC)~ L.
The method of solution is similar to that discussed in Example 4.3.3. Using
the boundary data (i), the solution for the potential V(z,t) is given by

V(a,t) =V erfe (2\%) . (4.3.62)

The current field is given by

__L (VN Vo1 (2
I(z,t)= 7 <8x) =5 (mkt) exp |~ ). (4.3.63)

For very large =, the asymptotic representation of the complementary error
function is

erfe(x) ~ exp(—2?), x— 0. (4.3.64)

1
/T

In view of this asymptotic representation, solution (4.3.62) becomes

V(z,t)~ 20 <“—t) v exp < v ) . (4.3.65)

x \7 st

For any t > 0, no matter how small, solution (4.3.62) reveals that V(x,t) >0
for all >0, even though V(z,t) — 0 as  — oo Thus, the signal applied at
t =0 propagates with the infinite speed although its amplitude is very small for
large x. Physically, the infinite speed is unrealistic and is essentially caused by
the neglect of the first term in equation (4.3.54). In a real cable, the presence
of some inductance would set a limit to the speed of propagation.

Instead of the Kelvin cable, a non-inductive leady cable (L =0 and G #0)
is of interest. The equation for this case is obtained from (4.3.54) in the form

Vez —aVe —0V =0, (4.3.66)
with zero initial conditions, and with the boundary data
V(0,t)=H(t) and V(x,t) — 0 as z — oo. (4.3.67ab)
The Laplace transformed problem is

d?V —

V(0,s)= 3 V(x,s) =0 asx— oc. (4.3.69ab)
Thus, the solution is given by
— 1
V(w, s) =~ expl—a(sa + b)Y/ (4.3.70)
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With the aid of a standard table of the inverse Laplace transform, the
solution is given by

1 [bt 1 bt
Vi(z,t)= B} eV erfe (g\/ng E) + 56796 berfc (g\/g E) .

(4.3.71)
When G =0 (b=0), the solution becomes identical with (4.3.62).
For the Heaviside distortionless cable, — = g = k = constant, the potential
V(z,t) and the current I(x,t) satisfies the same equation
g + 2kuy + kK2u=ugy, 0<z <00, t>0. (4.3.72)

We solve this equation with the initial data (4.3.48ab) and the boundary
condition (4.3.57). Application of the Laplace transform with respect to ¢ to
(4.3.72) gives

PV (s+k\ =
— = . 4.3.
72 ( . ) 14 (4.3.73)
The solution for V(z, s) with the transformed boundary condition (4.3.56) is
— - s+ k
V(z,s)=Vof(s)exp |— x| . (4.3.74)
c
This can easily be inverted to obtain the final solution
kx x x
Viwt)=Voexp (—= ) f (t - E) H (t - Z) . (4.3.75)

This solution represents the signal that propagates with velocity ¢ = (LC)_l/ 2
with exponentially decaying amplitude, but with no distortion. Thus, the sig-
nals can propagate along the Heaviside distortionless line over long distances
if appropriate boosters are placed at regular intervals in order to increase the
strength of the signal so as to counteract the effects of attenuation. I

Example 4.3.8
Find the bounded solution of the axisymmetric heat conduction equation

1
U =K (uTT—i— —ur) , 0<r<a, t>0, (4.3.76)
T
with the initial and boundary data
u(r,0) = for 0<r<a, (4.3.77)
u(r,t) = f(t) at r=a for t >0, (4.3.78)

where k and Ty are constants.
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Application of the Laplace transform to (4.3.76) gives

d2u 1 d_’ﬁ _ iﬁ =0
dr2  rdr k
Or,
d*u  du s
2 2 o
e <E>u70. (4.3.79)

This is the standard Bessel equation with the solution

a(r,s) = Aly (r\/g) + BK)y (r\/g) , (4.3.80)

where A and B are constants of integration and Iy(xz) and Ko(z) are the
modified Bessel functions of zero order.
Since Ky(ar) is unbounded at r =0, for the bounded solution B =0, and

hence, the solution is
s
u(r,s)=Alg(kr), k=,/—-.
K

In view of the transformed boundary condition #(a, s) = f(s), we obtain

o(kr)
Io(ka)

~

a(r,s) = f(s) = f()3(s), (4.3.81)

where g(s) =

By Convolution Theorem 3.5.1, the solution takes the form

t
u(r,t) = / ft—=m7)g(r)dr, (4.3.82)
0
where
c+ioco
1 Iy(k
g(t)= 3 est %ds. (4.3.83)

This complex integral can be evaluated by the theory of residues where the
poles of the integrand are at the points s =s, = —ka2, n=1,2,3,... and a,
are the roots of Jo(aa) =0. The residue at pole s =s, is

<2mn) Io(iram)

a I (iaaw,)

exp(—rta?),

exp(—rta?) = <2mn) Jo(ram)

a Ji(aay,)

© 2007 by Taylor & Francis Group, LLC



Applications of Laplace Transforms 219

so that

2K anJo rozn 9
t —Kt .
( ) Jl o) exp(—kta;)

Thus, solution (4.3.82) becomes

2 n n
= <_H> anJo(ram) /f 7)exp(—k T a2)dr, (4.3.84)
a

J1 ac,)

where the summation is taken over the positive roots of Jy(aa) =0.
In particular, if f(¢) =To, then the solution (4.3.84) reduces to

n=1

:TO

2 = Jo(rayn) _ ‘o2
1—-— — et | 4.3.85
a ; anJl(aozn)e ( )

Example 4.3.9
(Inhomogeneous Partial Differential Equation). We solve the inhomogeneous
problem

Upr = —wsinwt, >0 (4.3.86)

u(z,0)=2, w(0,t)=0. (4.3.87ab)
Application of the Laplace transform with respect to ¢ gives
du S
dr 82 tw?’
which admits the general solution
s
where A is a constant. Since @(0,s) =0, A=0 and hence, the solution is ob-
tained by inversion as

a(xz,s) = + A,

u(z,t) =z coswt. (4.3.88)
[

Example 4.3.10
(Inhomogeneous Wave Equation). Find the solution of

1
—Utt — Uy = ksin (E> , O<z<a,t>0, (4.3.89)
c a
u(z,0) = 0=wu(x,0), 0<z<a, (4.3.90)
u(0,t) = 0=u(a,t), t>0, (4.3.91)

© 2007 by Taylor & Francis Group, LLC



220 INTEGRAL TRANSFORMS and THEIR APPLICATIONS

where ¢, k, and a are constants.
Application of the Laplace transforms gives

d*u  s*_ k . (mx
@ — C—QU/ = —g S (;) 5 (4392)
u(0,s) = 0=1u(a, s). (4.3.93)
The general solution of equation (4.3.92) is
s s k sin (E)
a(z, s) = Aexp (-) + Bexp (7_) + as (4.3.94)
c

c w2\’
a?s | s2 + 3
a

In view of (4.3.93), A= B =0, and hence, the solution (4.3.94) becomes

_ ko
u(z,s)= —3g2 Sin (—) - (4.3.95)

which, by inversion, gives the solution,

e (1o () (), )

u(z,t) =

Example 4.3.11
(The Stokes Problem and the Rayleigh Problem in Fluid Dynamics). Solve the
Stokes problem, which is concerned with the unsteady boundary layer flows
induced in a semi-infinite viscous fluid bounded by an infinite horizontal disk
at z =0 due to non-torsional oscillations of the disk in its own plane with a
given frequency w.

We solve the boundary layer equation in fluid dynamics

U =VUyy, 2>0, t>0, (4.3.97)

with the boundary and initial conditions

u(z,t) = Uy e™* on z=0,t>0, (4.3.98)
u(z,t)—0 as z— 00, t >0, (4.3.99)
u(z,t) —0 at t <0 for all z> 0, (4.3.100)

where u(z,t) is the velocity of fluid of kinematic viscosity v and Up is a
constant.
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The Laplace transform solution of the problem with the transformed bound-

ary conditions is
u(z,8) = (‘9(_]70“0) exp <z\/§) . (4.3.101)

Using a standard table of inverse Laplace transforms, we obtain the solution

u(z,t) = % e“texp(—\z) erfe(¢ — Viwt)
+ exp(Az) erfe(¢ 4 Viwt)], (4.3.102)

where ¢ = z/(2V/vt) is called the similarity variable of the viscous boundary
layer theory and A= (iw/v)2. The result (4.3.101) describes the unsteady
boundary layer flow.

In view of the asymptotic formula for the complementary error function

erfe(¢ FViwt) ~(2,0) as t— oo, (4.3.103)

the above solution for u(z,t) has the asymptotic representation
u(z,t) ~ Uy exp(iwt — X\z) = U exp [iwt - (21) : (1+ z)z] . (4.3.104)
v

This is called the Stokes steady-state solution. This represents the propaga-
tion of shear waves which spread out from the oscillating disk with velocity
(w/k) =+2vw and exponentially decaying amplitude. The boundary layer as-
sociated with the solution has thickness of the order y/v/w in which the shear
oscillations imposed by the disk decay exponentially with distance z from the
disk. This boundary layer is called the Stokes layer. In other words, the thick-
ness of the Stokes layer is equal to the depth of penetration of vorticity which
is essentially confined to the immediate vicinity of the disk for high frequency
w.

The Stokes problem with w =0 becomes the Rayleigh problem. In other
words, the motion is generated in the fluid from rest by moving the disk
impulsively in its own plane with constant velocity Up. In this case, the Laplace
transformed solution is

14

(2, 5) = % exp (—z f) . (4.3.105)

Hence, the inversion gives the Rayleigh solution

w(z,t) = Uy erfe < ) . (4.3.106)

z
2v/vt
This describes the growth of a boundary layer adjacent to the disk. The as-
sociated boundary layer is called the Rayleigh layer of thickness of the order
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0 ~+/vt, which grows with increasing time. The rate of growth is of the order
dé/dt ~ /v /t, which diminishes with increasing time.
The vorticity of the unsteady flow is given by

ou_ Uy
0z Vvt

which decays exponentially to zero as z >> 4.

Note that the vorticity is everywhere zero at ¢ =0. This implies that it is
generated at the disk and diffuses outward within the Rayleigh layer. The
total viscous diffusion time is Ty ~ (62/v).

Another physical quantity related to the Stokes and Rayleigh problems is
the skin friction on the disk defined by

exp(—¢?), (4.3.107)

)
To=p (a_Z) : (4.3.108)
z=0

where p=vp is the dynamic viscosity and p is the density of the fluid. The
skin friction can readily be calculated from the flow field given by (4.3.104)
or (4.3.106). [

4.4 Solutions of Integral Equations

DEFINITION 4.4.1 An equation in which the unknown function occurs
under an integral is called an integral equation.
An equation of the form

b

F&)=h(t) + X / k(t, ) f(r) dr, (4.4.1)

a

in which f is the unknown function, h(t), k(t,7); and the limits of integration
a and b are known; and X is a constant, is called the linear integral equation of
the second kind or the linear Volterra integral equation. The function k(t,T) is
called the kernel of the equation. Such an equation is said to be homogeneous or
inhomogeneous according to h(t) =0 or h(t) #0. If the kernel of the equation
has the form k(t,7)=g(t — 7), the equation is referred to as the convolution
integral equation.

In this section, we show how the Laplace transform method can be applied

successfully to solve the convolution integral equations. This method is simple
and straightforward, and can be illustrated by examples.
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To solve the convolution integral equation of the form

f@®)=h(t)+X / gt —7)f(r)dr, (4.4.2)
0

we take the Laplace transform of this equation to obtain
t
fl)=h(s)+ A2 { [gt-nfrart.
0

which is, by the Convolution Theorem,

f(s)=h(s) + A f(s)g(s).
Or, ~
- h(s)
=56
Inversion gives the formal solution
_ h(s)
=L "1 ———". 4.4.4
=27 {0 4
In many simple cases, the right-hand side can be inverted by using partial
fractions or the theory of residues. Hence, the solution can readily be found.

(4.4.3)

Example 4.4.1
Solve the integral equation

t
fO)=a+ X / f(r)dr. (4.4.5)
0
We take the Laplace transform of (4.4.5) to find
= a
f(S) - s — )\7
whence, by inversion, it follows that
f(t) =aexp(\t). (4.4.6)
I
Example 4.4.2
Solve the integro-differential equation
t
f@) *aSlnt+2/f’ sin(t —7)dr, f(0)=0. (4.4.7)
0
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Taking the Laplace transform, we obtain
_ a .

Or,

; a {sf(s) - f(0)}
= 2 .
1(s) s2+1 + s2+1
Hence, by the initial condition,

- a
f(S) - (S o 1)2
Inversion yields the solution
f(t) =atexp(t). (4.4.8)
I
Example 4.4.3
Solve the integral equation
t
f)=at" —e "~ c/ f(r) et =) dr. (4.4.9)
0
Taking the Laplace transform, we obtain
. an! 1 . c
Jl) = = = = o) =

so that we have

- (59 8-
~an! (ao)n! 1[s+bcb]

Sn+1 - Sn+2 -

s s+0b
_an! (ac)n'_l_’_c—i—b[l_ 1 ]
sntl snt2 s b |s s+b
_ “”',M,l+(1+f)l,(1 ) 2
sntl snt2 s b/ s b/ s+b
an! ac)n! ¢ c 1
:3”+1_(5"12 +E_(1+5>s+b
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4.5 Solutions of Boundary Value Problems

The Laplace transform technique is also very useful in finding solutions of
certain simple boundary value problems that arise in many areas of applied
mathematics and engineering sciences. We illustrate the method by solving
boundary value problems in the theory of deflection of elastic beams.

A horizontal beam experiences a vertical deflection due to the combined
effect of its own weight and the applied load on the beam. We consider a
beam of length ¢ and its equilibrium position is taken along the horizontal
z-axis.

Example 4.5.1

(Deflection of Beams). The differential equation for the vertical deflection y(x)
of a uniform beam under the action of a transverse load W (z) per unit length
at a distance z from the origin on the x-axis of the beam is

Eld4y—W() for 0<az<( (4.5.1)
e ), r x </, 5.

where E is Young’s modulus, I is the moment of inertia of the cross section
about an axis normal to the plane of bending and ET is called the flexural
rigidity of the beam.

Some physical quantities associated with the problem are y'(z), M (z) =
ElIy"(xz) and S(x) = M'(x) = ETy"" (), which respectively represent the slope,
bending moment, and shear at a point.

It is of interest to find the solution of (4.5.1) subject to a given loading func-

tion and simple boundary conditions involving the deflection, slope, bending
moment and shear. We consider the following cases:

(i) Concentrated load on a clamped beam of length ¢, that is,
W(z)=Wi(z — a),
y(0)=y'(0) =0 and y(£) = y'(£) =0,
where W is a constant and 0 <a < /.

(ii) Distributed load on a uniform beam of length ¢ clamped at =0 and
unsupported at z =/, that is,
W(x)=WH(x — a),
y(0)=y'(0)=0, and M (£)=S5(¢)=0.

(iii) A uniform semi-infinite beam freely hinged at x =0 resting horizontally
on an elastic foundation and carrying a load W per unit length.
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In order to solve the problem, we use the Laplace transform g(s) of y(z)
defined by

y(s) :/e_smy(x) dz. (4.5.2)
In view of this transformation, equation (4.5.1) becomes

BI[s'y(s) — s*y(0) — s°y'(0) — sy (0) — 4" (0)] =W (s). (4.5.3)

The solution of the transformed deflection function g(s) for case (i) is

B yll(o) y/I/(O) W e—as
= i—— . 4. .
y(s) 53 + 54 + EI % ( 54)
Inversion gives
(x)* //(0)&4} ///(O)x_3+l(x7a)3H(x—a) (455)
=8 Sy e T 6B ' -
/ " 1 2. 1 w 2
_ - — (p— —a). 4.5.
Y (@) =y"(0)x + 52%y"(0) + gz (z — )’ H(z —a) (4.5.6)

The conditions y(¢) =4'(¢) =0 require that

22 6w
" s " e /— 3 _
y'(0)5 +y"(0) % + oz (- a)’ =0,
2w
/" " . _ )2 =
y'(0)+y (O)2+—2EI(€ a)*=0.

These algebraic equations determine the value of y”(0) and y"(0). Solving
these equations, it turns out that

win . Wa(l— a)?

Thus, the final solution for case (i) is

W(l—a)?(l+ 2a)
EI¢3

and "' (0)=—

W [a(f —a)?z? £ —a)?(0 +2a)x? z—a)lH(x—a
_ W fatmast (- afle v | o aPHema) ;o

y(z)

It is now possible to calculate the bending moment and shear at any point of
the beam, and, in particular, at the ends.
The solution for case (ii) follows directly from (4.5.3) in the form

y//(o) y///(o) W e—as

7(s) = — . 4.5.8
) ="ttt (4.5.8)
The inverse transformation yields
1 1
y(z) = iy”(O):z:2 + 6y’”(0):173 + 2?;7 (x —a)*H(z — a), (4.5.9)
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where y”(0) and y"’(0) are to be determined from the remaining boundary
conditions M (¢) =S(¢) =0, that is, y"'(¢) =y"'(¢) =0.
From (4.5.9) with y”(¢) =y"'(¢) =0, it follows that

" " K _\2

/I/ W —
(0)+ z7(t—a) =0

which give

W —a)f+a)

" 77” .
Yol andy”’ (0) = ——=(¢ — a).

" o

Hence, the solution for y(x) for case (ii) is

w (€2 _a2)$2 3 E
12

91 s —(U—ag+—a'Hz—a)|. (4510)

y(z) =

The shear, S, and the bending moment, M, at the origin, can readily be
calculated from the solution.
The differential equation for case (iii) takes the form

4

d*y

where the second term on the left-hand side represents the effect of elastic
foundation and k is a positive constant.

k
Writing (E) =4w*, equation (4.5.11) becomes

d* w
(d 7 T 4w ) (:B):E, x>0. (4.5.12)
This has to be solved subject to the boundary conditions

y(0) =4 (0) =0, (45.13)
y(x)is finite asz — oo. (4.5.14)

Using the Laplace transform with respect to x to (4.5.12), we obtain

(s* + 4wh) g(s) = (g}) L + sy/(0) + 3" (0). (4.5.15)

In view of the Tauberian Theorem 3.8.2 (ii), that is,

lim sg(s) = lim y(x),

s—0 x—00
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it follows that g(s) must be of the form

w 1
J(s) = ——7——~ 4.5.1
= F T (4.5.16)
which gives
. w
lim y(z)= - (4.5.17)

We now write (4.5.16) as

w 1 |1 s3
Jy(s)=—— |- — ——]|. 4.5.18
y(s) BT 4w L st 4 4(.04} ( )

Using the standard table of inverse Laplace transforms, we obtain

ylx) = ?(1 — coswz cosh wr)

1 1
= % [1 = e YT coswr — 3 e’ coswx} . (4.5.19)
In view of (4.5.17), the final solution is
w 1
y(x) = = (1 ~5 e~“% cos w:v) . (4.5.20)

4.6 Evaluation of Definite Integrals

The Laplace transform can be employed to evaluate easily certain definite
integrals containing a parameter. Although the method of evaluation may not
be very rigorous, it is quite simple and straightforward. The method is essen-
tially based upon the permissibility of interchange of the order of integration,
that is,

b b
f/f(t,x) d:v:/ff(t,w)dx, (4.6.1)

and may be well described by considering some important integrals.

Example 4.6.1
Evaluate the integral

sintz
———dx. 4.6.2
/x(a2+x2) v (462)
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We take the Laplace transform of (4.6.2) with respect to ¢ and interchange
the order of integration, which is permissible due to uniform convergence, to
obtain

o
tsin tx dt
x( a2 + :102 /
0

dzx
(2 a2) @ + 57)

1 7 1 Y
= — T
52 _ g2 2 +22 2+ 52
0
1 (1 1\«
T s2—a2\a s/ 2

rf1 1
2s(s+a) 2\s s+a)’

Inversion gives the value of the given integral

Fl)=2(1—e ). (4.6.3)

2a

Example 4.6.2
Evaluate the integral

t
/ sin b, (4.6.4)
0

A procedure similar to the above integral with 2sin? tz =1 — cos(2tz) gives

- 1001 1 S 2OO dx
— o (2o Nge=2 | 2
1(s) 2/:52 (s 4x2+52) v 5/4:172+52
0

0
T d
Y 1[ 71yr° s
— |t LA
/y2+s2 2 [ Sl 252
0

according as s > or < 0. The inverse transform yields

®» | =

ft)= %t sgn t. (4.6.5)
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Example 4.6.3

Show that
x sin xt T
0
Suppose
/ T sin a:t
2 + a2

0

Taking the Laplace transform with respect to t gives

2% dx
I2+CL2 1172+$2)

dzr a? / 1 1 d
- - T
22+32 s2—q2 22+a2 22+ 52
0

a m 1
Sy . _T .
25( s+a> 2 (s+a)

Taking the inverse transform, we obtain

o)
0
00 oo
0
™

F(t) = ge*at.

4.7 Solutions of Difference and Differential-Difference E-
quations

Like differential equations, the difference and differential-difference equations
describe mechanical, electrical, and electronic systems of interest. These e-
quations also arise frequently in problems of economics and business, and
particularly in problems concerning interest, annuities, amortization, loan-
s, and mortgages. Thus, for the study of the above systems or problems, it
is often necessary to solve difference or differential-difference equations with
prescribed initial data. This section is essentially devoted to the solution of
simple difference and differential-difference equations by the Laplace transfor-
m technique.
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Suppose {u,}22, is a given sequence. We introduce the difference operators
A, A% A3 ... A" defined by

Aty = Upg1 — Uy, (4.7.1)
A%y, = A(Aur) = A(tpg1 — Up) = Uppo — 2Upp1 + Uy, (4.7.2)
ABUT = A2 (’UJT+1 — UT) =Up43 — 3 Upr42 + 3 Upr41 — Up. (473)

More generally,

A" = A" up gy —uy) = (fl)k (Z) Up g k- (4.7.4)
k=0

These expressions are usually called the first, second, third, and nth finite
differences respectively. Any equation expressing a relation between finite d-
ifferences is called a difference equation. The highest order finite difference
involved in the equation is referred to as its order. A difference equation
containing the derivatives of the unknown function is called the differential-
difference equation. Thus, the differential-difference equation has two distinct
orders—one is related to the highest order finite difference and the other is
associated with the highest order derivatives. Equations

Au, —u, =0, (4.7.5)
A2y, — 2Au, =0, (4.7.6)

are the examples of difference equations of the first and second order, respec-
tively. The most general linear nth order difference equation has the form

a0 A"y + a1 A"y a1 Auy 4 apuy = f(n), (4.7.7)

where ag, a1, ...,a, and f(n) are either constants or functions of non-negative
integer n. Like ordinary differential equations, (4.7.7) is called a homogeneous
or inhomogeneous according to f(n)=0 or #0.

The following equations

uw'(t) —u(t—1)=0, (4.7.8)

u'(t) —au(t — 1) = f(t), (4.7.9)
are the examples of the differential-difference equations, where f(t) is a given
function of ¢. The study of the above equation is facilitated by introducing
the function

Sp(t)=H(t—-n)—H({t—n-1), n<t<n+1, (4.7.10)

where n is a non-negative integer and H (¢) is the Heaviside unit step function.
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The Laplace transform of Sy, (t) is given by

Sn(s) = L{Su(t }/ “SHH({t—n) - H(t—n—1)}dt
0

= / e Stdt = %(1 —e%)e ™ =Sy(s)exp(—ns),  (4.7.11)

n

where So(s) is equal to 1(1 —e™*).
We next define the function u(t) by a series

u(t) = i Un Sn (t), (4.7.12)
n=0

where {u,}22, is a given sequence. It follows that u(t)=u, n n<t<n-+1
and represents a staircase function. Further

u(t+1) Zun (t+1)= iun[H(tJrlfn)fH(tfn)]

= Z UpSp—1(t) = Z U415 (¢). (4.7.13)
n=1 n=0
Similarly,
u(t +2) = Z Un 4250 (t (4.7.14)
More generally,
u(t + k) Z Un £ (L (4.7.15)

The Laplace transform of u(t) is given by

oo

ﬂ(s):Z{u(t)}:/ —sty, :Z /—sfs t) dt

A =
1—6 Zunexp —ns)

Thus,

_ 1 . _

u(s) = (1= e7*)¢(s) = So(s)¢ (), (4.7.16)
where ((s) represents the Dirichlet function defined by

s)= Zun exp(—ns). (4.7.17)
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We thus deduce B
u(t) =2 ~{So(s)¢(s)}-

In particular, if u,, =a™ is a geometric sequence, then

n=0

Thus, we obtain from (4.7.16) that

Z {a"} = So(s)((s) = So(s)

so that

7 {so(s) ¢ } —an,

ef—a
From the identity,

o0

Z(n +1)(ae™*)" = (1 —ae™*) 72,

n=0

it further follows that

Z{(n+1)a"}=S8o(s)(1 —ae ) ? = ———L.

Thus,
2s Q
Zﬁl {io(s)} = (n+ 1)@”
a

We deduce from (4.7.22) that

ae
n,_—ns __
7;:0 na'e = 7(1 T e

Hence,

L{na"} = So(s) ﬁ
Therefore, -

—1 CLSO(S)BS — na®

o (G =
THEOREM 4.7.1
If a(s) =.Z{u(t)}, then

L{u(t+ 1)} =e[a(s) —uoSo(s)],  uo=wu(0).

© 2007 by Taylor & Francis Group, LLC

233

(4.7.18)
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(4.7.21)

(4.7.22)

(4.7.23)

(4.7.24)
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(4.7.28)
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PROOF We have

L{ut+1)} = /Ooe—stu(t +1)dt=e® 76_”u(7) dr
0 1
=e° |u(s) — jeSTu(T) dT]
= / dr] = e*[u(s) — w0 So(s)]

This proves the theorem.
In view of this theorem, we derive
Llut+2)} = e[ L{ut + 1)} — u(1)So(s)]
= e**[u(s) — u(0)So(s)] — e*u1So(s)

= e*[u(s) — (uo +ure *)So(s)], u(l)=wuy. (4.7.29)
Similarly,
Llu(t+3)} =e**[u(s) — (ug +ure™* +uge )8y (s)]. (4.7.30)
More generally, if k is an integer,
k—1
Llu(t+ k)t = ek (u(s) — So(s) Z ure_rs> . (4.7.31)
r=0
i
Example 4.7.1
Solve the difference equation
Auy — uy, =0, (4.7.32)

with the initial condition ug=1.
We take the Laplace transform of the equation to obtain

Llunir}y — 2L} =0,

which is, by (4.7.28),
e[u(s) —upSo(s)] — 2u(s) =0.

Thus, ~
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Inversion with (4.7.21) gives the solution

Uy =2".

Example 4.7.2
Show that the solution of the difference equation

A%y, — 2Au, =0

is
u, =A+ B3",

1 1
where A = 5(3u0 —wuqp) and B= §(u1 — up).

The given equation is
Up+2 — 4’U,n+1 + 3Un =0.

Taking the Laplace transform, we obtain

235

(4.7.33)

(4.7.34)

(4.7.35)

e [a(s) — (uo +ure *)So(s)] — 4 e’[a(s) — upSo(s)] + 3u(s) =0

or,

(€2 — e + 3)u(s) = [uo (e — 4e%) + ure*]Sy(s).

Hence,

up(e?® — 4e®) + ules}

ﬂ(S) = SO(S) |: (65 _ 1)(65 — 3)

(Bup —ur)e®  (ug — uo)es}

- 5‘0(5){ 2(e* — 1) 2(e" — 3)

The inverse Laplace transform combined with (4.7.21) gives

u, =A+ B3™.

Example 4.7.3
Solve the difference equation

Up42 — 2AUp41 + A, = 0,

with ug=0 and u; =1.
The Laplace transformed equation is

e*[u(s) — e * Sy(s)] — 2 u(s)e* + A?au(s)
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e So(s)
a(s)= CESNER

The inverse transform gives the solution

1
unzxn/\":n/\"_l.

Example 4.7.4
Solve the differential-difference equation

u(t)=u(t—1), u0)=1.
Application of the Laplace transform gives
sti(s) — u(0) = e~*[a(s) — u(0)So(s)],

or,

Or,

In view of the result

71 {e_as } Gl P

S’I’L

we obtain the solution

t—2 t—3)2 t—mn)n—t
( T ! 2!) +"'+((n)1)! ’

u(t)=14+

Example 4.7.5
Solve the differential-difference equation

w'(t)—ault—1)=08, u(0)=0.
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t>n.

(4.7.37)

(4.7.38)

(4.7.39)

(4.7.40)

(4.7.41)
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Application of the Laplace transform yields

si(s) —u(0) — ae *[u(s) — u(0)So(s)] = g
Or,
N 16} B a _ N1
1) = e =2 (1 5)
1 ae™® a?e? ot e "
ﬂL—2+—S3 gt }

Inverting with the help of (4.7.39), we obtain the solution

alt — 2 __9\3 a™ 7nn+1
u(t)ﬁ[H (;(3)1) +O‘2(tr(42)) +...+%},t>n. (4.7.42)

[

4.8 Applications of the Joint Laplace and Fourier Trans-
form

Example 4.8.1
(The Inhomogeneous Cauchy Problem for the Wave Equation). Use the joint
Fourier and Laplace transform method to solve the Cauchy problem for the
wave equation as stated in Example 2.12.4. with an inhomogeneous term,
q(z, ).

We define the joint Fourier and Laplace transform of u(z,t) by

) 1 o - 00
U(k,s):E / e~ ike da:/efStu(x,t) dt. (4.8.1)
—o0 0

The transformed inhomogeneous Cauchy problem has the solution in the form

Ok, ) = sF(k) (—l;QGJflcc)Q;)C)(k, s) 7

(4.8.2)

where Q(k, s) is the joint transform of the inhomogeneous term, g(z, t) present
on the right side of the wave equation.
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The joint inverse transform gives the solution as

o) = 7k et {sF(k) £+ @(/as)} ”

- / {F(k)coscktJr G k) Sinckt} e dk
V2T ck

¢
+i/ sinck(t — 1) Q(k,7)dr
ck Jo

(eickt + efickt)eikac dk

) ezckt _ 67wkt)€lkz dk

+ —
227 ick
I QWk,T) T ick(i— —ick(t—7)] i
- d ) ick(t—T) ick(t—T) lkxdk
+~/27?2c/0 T/,Oo ik [e te ]6
) x+ct
= L=ty + fla+et)] + ——o /G(k)dk/ e ¢
= 2 X C T C \/_2 (&
xr—ct

z+c(t—T) )
/dr/ —ri)dk/ etk dg¢
2C —c(t—T7)

x+ct

[f(x—ct>+f<w+ct>1+§ / o(6) de

z+c(t— 'r)
dT / ' Pyt (48.3)

c(t—7)

1
2

This is identical with the d’Alembert solution (2.12.41) when g(z,t)=0. [

Example 4.8.2

(Dispersive Long Water Waves in a Rotating Ocean). We use the joint Laplace
and Fourier transform to solve the linearized horizontal equations of motion
and the continuity equation in a rotating inviscid ocean. These equations in
a rotating coordinate system (see Proudman, 1953; Debnath and Kulchar,
1972) are given by

ou 1
E‘i’kau *—Vp+ ph (4.8.4)
134
‘u=——— 4.8.
V-u h ot (4.8.5)
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where u= (u,v) is the horizontal velocity field, k is the unit vector normal
to the horizontal plane, f=2Qsin¢ is the constant Coriolis parameter, p
is the constant density of water, {(x,t) is the vertical free surface elevation,
7= (7%, 7Y) represents the components of wind stress in the z and y directions,
and the pressure is given by the hydrostatic equation

p=po+ gp(¢ — 2), (4.8.6)

where z is the depth of water below the mean free surface and g is the accel-
eration due to gravity.
Equation (4.8.4)-(4.8.5) combined with (4.8.6) reduce to the form

3u aC

o~ fv=—g5 + (4.8.7)
8'1) 8{

ou 81)7 18{

b 48.
oz "oy~ hot (4.8.9)
It follows from (4.8.7)—(4.8.8) that
0? 0 1 [or*
_ 9 L v 8.1
Du g(&x@t—i_f@y)g—i_ph(at +f7), (4.8.10)
0? 0 1 [orY
__ _ 9 _ e 8.11
by g(ayat f@x)<+ph<8t fT)’ (48.11)
where the differential operator D is
82
8.1
D= (8t2+f) (4.8.12)
Elimination of v and v from (4.8.9)—(4.8.11) gives
1
<V2 - —2D) ¢ =E(z,y,t), (4.8.13)
c

where ¢? = gh and V? is the horizontal Laplacian, and E(z,y,t) is a known
forcing function given by

1 [8%7%  9%rv ory  or”
Bl@.y.t) =25 [8:17815 T ayar (3—x "oy )] : (4.8.14)

Further, we assume that the conditions are uniform in the y direction and
the wind stress acts only in the x direction so that 7% and E are given functions
of z and ¢ only. Consequently, equation (4.8.13) becomes

2 1[0 1 (o
{@_ <8t2+f)]gt <8x8t)
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Integrating this equation with respect to ¢ gives

0? 1 /02 9 1 [or*
- _ = =— ([ —). 4.8.1
[8:102 c? <6t2 +f )} ¢ pc? <6$ ) (48.15)
Similarly, the velocity u(x,t) satisfies the equation
0? 1 0? 1 or*
-z ()= (G- (1.8.16)

If the right-hand side of equations (4.8.15) and (4.8.16) is zero, these equa-
tions are known as the Klein-Gordon equations, which have received extensive
attention in quantum mechanics and in applied mathematics.

Equation (4.8.15) is to be solved subject to the following boundary and
initial conditions

[¢| is bounded as |z|— oo, (4.8.17)
C(xz,t) =0 at t=0 for all real z. (4.8.18)

Before we solve the initial value problem, we seek a plane wave solution of
the homogeneous equation (4.8.15) in the form

C(z,t) = Aexp{i(wt — kx)}, (4.8.19)

where A is a constant amplitude, w is the frequency, and k is the wavenumber.
Such a solution exists provided the dispersion relation

w?=c?k? + f? (4.8.20)

is satisfied. Thus, the phase and the group velocities of waves are given by

2\ 3 2
f) G (4.8.21ab)

_Y (2 w__ r
Cp_k (C + k2 ok (02k2+f2)%.

Thus, the waves are dispersive in a rotating ocean (f #0). However, in a non-
rotating ocean (f=0) all waves would propagate with constant Velocity c,
and they are non-dispersive shallow water waves. Further, C,C, = ¢? whence
it follows that the phase velocity has a minimum of ¢ and the group velocity
a maximum. The short waves will be observed first at a given point, even
though they have the smallest phase velocity.

Application of the joint Laplace and Fourier transform to (4.8.15) together
with (4.8.17)—(4.8.18) give the transformed solution

Clk,s) = —% Flh,s),  a®=(k>+ f2), (4.8.22)
where
Flz,t) = [)17 <%; ) H(t). (4.8.23)
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The inverse transforms combined with the Convolution Theorem of the Laplace
transform lead to the formal solution

7 F2\ "2
C(x,t)=— \1/426_71_ (k2 + —2) e dk / f(k )sinardr. (4.8.24)

In general, this integral cannot be evaluated unless f(z,t) is prescribed. Even
if some particular form of f is given, an exact evaluation of (4.8.24) is almost
a formidable task. Hence, it is necessary to resort to asymptotic methods (see
Debnath and Kulchar, 1972).

To investigate the solution, we choose a particular form of the wind stress

distribution
,7_1

pc

where A is a constant and w is the frequency of the applied disturbance. Thus,

— =A™ H(t)H(—x), (4.8.25)

;7 (%) =—Ae™ H(t)d(—x). (4.8.26)

In this case, solution (4.8.24) reduces to the form

t
Ac /ei“’(t_T)H(t — 7'}?_1 _smar dr
T
0

vk + L
/zw(t T)H(t—T)Jo{f( 7_2_1,2) }
0

x H (et — |x|) dr, (4.8.27)

=

w|i>

where Jy(2) is the zero-order Bessel function of the first kind.

When w =0, this solution is identical with that of Crease (1956) who ob-
tained the solution using the Green’s function method. In this case, the solu-
tion becomes

CZ%/H(t—T)Jo [f{#—i—j}é] HG—@) dr. (4.8.28)

In terms of non-dimensional parameters f7=c, ft =a, and % =1b, solution
(4.8.28) assumes the form

<,24f> /H“*O‘)JO (02 = ¥%)¥] H(a — b)) da. (4.8.29)
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Or, equivalently,
d

<Z_JZ> C:/JO (02 ~1)2] dar (4.8.30)

|6

where d = max(|b|,a). This is the basic solution of the problem.
In order to find the solution of (4.8.16), we first choose

1 (%) — AS(t)H (—), (4.8.31)

pc? \ Ot

so that the joint Laplace and Fourier transform of this result is AZ{H(—z)}.
Thus, the transformed solution of (4.8.16) is

Ac? 1

a(k,s) = TE{H({E)}W’ w? = (ck)? + f2 (4.8.32)

The inverse transforms combined with the Convolution Theorem lead to the

solution
00 9 %
ue.t) = 5 [ HE-94 f{t2— (=) }

x H (t - M) ¢, (4.8.33)

C

which is, by the change of variable (x — &) f = ca, with a= ft and b= (fz/c),
A T
= % / Jo [(a2 - oﬁ)%} H(a - |a|) da. (4.8.34)
b

For the case b> 0, solution (4.8.34) becomes

a

A02 2 o\ 1
(e, t) = %Hm—b)/% {(@~a*)}) da. (4.8.35)
b
When b <0, the velocity field is
A 9 a b
_ AC 2 _ 21 _ _ 2 _ 2%
u(z,t) = oh /Jo{(a a”) } do— H(a |b|)/J0{(a a’) } do
~ 9 osina— - ) [ o {(a - a2)%} da (4.8.36)
2f ’
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which is, for a < [b],
u(z,t) = <2f) sina. (4.8.37)

Finally, it can be shown that the velocity transverse to the direction of
propagation is

( )/dﬁ/JO P-a? %}H(5—|a|)da- (4.8.38)

If >0, that is, « is outside the generating region, then

()= [ fa oo

which becomes, after some simplification,

l\)\»—t

} da,

a

b
_ (1_Cosa)_/da/Jo{(ﬁ2—a2)%} H(a—b). (4.8.39)

[0}

For b< 0, it is necessary to consider two cases: (i) a < |b| and (ii) a > |b]. In
the former case, (4.8.38) takes the form

( f) /dﬁ/JO 2_ 42 %} da = —2(1 — cosb). (4.8.40)

0
In the latter case, the final form of the solution is

1 a

(;ﬁ) —(1 —cosb) + /da/Jo 2 o2 %} dg. (4.8.41)

Finally, the steady-state solutions are obtained in the limit as t — co(b — 00)

Ac
¢ = S exp(— o),

2f
U = 2—? sin ft,
cos ft — exp(—b), b>0
v = Ag (=9) (4.8.42)
2f | cos ft +exp(—|b]) =2, b<0

Thus, the steady-state solutions are attained in a rotating ocean. This shows
a striking contrast with the corresponding solutions in the non-rotating ocean
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where an ever-increasing free surface elevation is found. The terms sin ft and
cos ft involved in the steady-state velocity field represent inertial oscillations
with frequency f. I

Example 4.8.3
(One-Dimensional Diffusion Equation on a Half Line). Solve the equation

Up = Klgg, 0<x<00, t>0, (4.8.43)

with the boundary data

u(z,t) = f(t) forz=0
>0 (4.8.44ab)
u(z,t) —0 asx — 0o
and the initial condition
u(z,t)=0 att=0 for 0<z<oo. (4.8.45)

We use the joint Fourier sine and Laplace transform defined by

o 2 o0 oo
Us(k,s)\/; /67“ dt/u(:z:,t) sin kz dz, (4.8.46)
0 0

so that the solution of the transformed problem is

U, (k,s)= \/g (nk)(sf_(ililﬁ). (4.8.47)

The inverse transform yields the solution

o) t
u(z, t) = (2'%) /ksmkxdk/f (t —7) exp(—r7k?) dr.
T
0

In particular, if f(t) =Tp = constant, then the solution becomes

2T, [ sink
u(x,t):TO/Slnk T (1 — e "k . (4.8.48)
0

Making use of the integral (2.15.11) gives the solution

u(z,t) = 2—:0 E ~ e (2%3”

=T erfe ( (4.8.49)

)
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This is identical with (2.15.12). [

Example 4.8.4
(The Bernoulli-Euler Equation on an Elastic Foundation). Solve the equation
o*u 0%u
EI a4+mu+mat =Wi(t)é(x), —co<z<oo, t>0, (4.8.50)

with the initial data
u(z,0)=0 and wu(x,0)=0. (4.8.51)

We use the joint Laplace and Fourier transform (4.8.1) to find the solution of
the transformed problem in the form

— w 1
Uk,s)= 4.8.52
( 75) 27T(s2+a2k:4+w2)’ ( )
where BT
a?==" and w?’= il
m m
The inverse Laplace transform gives
in at
Uk t) = —F_ <Smo‘ ) o= (a2k + w?)t. (4.8.53ab)
my\2m «Q

Then the inverse Fourier transform yields the formal solution

u(z, 1) / (Sm O‘t) dk. (4.8.54)
7Tm

Example 4.8.5
(The Cauchy-Poisson Wave Problem in Fluid Dynamics). We consider the
two-dimensional Cauchy-Poisson problem for an inviscid liquid of infinite
depth with a horizontal free surface. We assume that the liquid has con-
stant density p and negligible surface tension. Waves are generated on the
surface of water initially at rest for time ¢t <0 by the prescribed free surface
displacement at ¢t =0.

In terms of the velocity potential ¢(x, z,t) and the free surface elevation
n(x,t), the linearized surface wave motion in Cartesian coordinates (z,y, z) is
governed by the following equation and free surface and boundary conditions:

V2 =gy + .. =0, —00<2<0, —oo<z<oo,t>0, (4.8.55)
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zigzi%} onz=0,t>0, (4.8.56ab)
. —
¢.—0 asz— —o0. (4.8.57)

The initial conditions are
¢(x,0,0)=0 and n(z,0)=mne(x), (4.8.58)

where 7g(z) is a given function with compact support.
We introduce the Laplace transform with respect to ¢ and the Fourier trans-
form with respect to x defined by

o0

[g(k,z,s),ﬁ(k,s)]:\/% / e~k gy / e~ (¢, ] dt. (4.8.59)
— 00 0

The use of joint transform to the above system gives

gzz - k2g = 07 —oo< 2 S 0, (4860)

- olf) onz=0, (4.8.61ab)

s¢+g7=0
ZZ —0 asz— —o0. (4.8.62)

The bounded solution of (4.8.60) is
bk, s) = Aexp(|k|2) (4.8.63)

where A= A(s) is an arbitrary function of s, and 7jo (k) = # {no(z)}.
Substituting (4.8.63) into (4.8.61ab) and eliminating 7 from the resulting

equations gives A. Hence, the solutions for ¢ and 7 are

= - [ gioexp(lklz) s

.1 = 4.8.64ab
where the dispersion relation for deep water waves is
w? =glk|. (4.8.65)
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The inverse Laplace and Fourier transforms give the solutions

sin

gb(x,z,t):f\/% / w“’t exp(ika + |k|2) fio(k)dk  (4.8.66)

17 .
n(x,t) = Ner /ﬁo(k)coswtem dk

17 , ,
— 77]0<k.)[ez(kw—wt) +ez(kw+wt)] dk, (4867)
Vo /
0

in which 7jg(—k) =70 (k) is assumed.
Physically, the first and second integrals of (4.8.67) represent waves trav-
eling in the positive and negative directions of = respectively with phase ve-

locity (%) These integrals describe superposition of all such waves over the

wavenumber spectrum 0 < k < oo.
For the classical Cauchy-Poisson wave problem, n(xz) =ad(x) where ()
is the Dirac delta function so that 7jo(k) = (a/v/27). Thus, solution (4.8.67)

becomes
oo

n(x,t) = % / {ei(k””_“’t) + ei(kw‘“"t)} dk. (4.8.68)
0

The wave integrals (4.8.66) and (4.8.67) represent the exact solution for
the velocity potential ¢ and the free surface elevation 7 for all z and ¢ > 0.
However, they do not lend any physical interpretations. In general, the exact
evaluation of these integrals is almost a formidable task. So it is necessary to
resort to asymptotic methods. It would be sufficient for the determination of
the principal features of the wave motions to investigate (4.8.67) or (4.8.68)
asymptotically for large time ¢ and large distance x with (z/t) held fixed. The
asymptotic solution for this kind of problem is available in many standard
books (for example, see Debnath, 1994, p 85). We state the stationary phase
approximation of a typical wave integral, for t — oo,

b

n(z,t) = /f(k) explitW (k)] dk (4.8.69)
~ f(k1) [mrem [i{tW(kl) n %sgn W”(kl)H , (4.8.70)

kx
where W (k)= i w(k),z>0 and k=k; is a stationary point that sat-
isfies the equation

W’(kl):%fw’(kl):o, a<ky<b. (4.8.71)
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Application of (4.8.70) to (4.8.67) shows that only the first integral in
(4.8.67) has a stationary point for x >0. Hence, the stationary phase ap-
proximation gives the asymptotic solution, as t — oo,z > 0,

2

n@ﬁ~[ k) expli{ (kaz — twkn)}

1
) |
—l—%sgn{—w”(kl)}], (4.8.72)

where k; = (gt?/422) is the root of the equation w’(k) = %

On the other hand, when z <0, only the second integral of (4.8.67) has a
stationary point k; = (gt2/42?), and hence, the same result (4.8.70) can be
used to obtain the asymptotic solution for ¢ — oo and x <0 as

2

me~[ k) expli (k) — ko)

+%Sgnw”(k1)]. (4.8.73)

In particular, for the classical Cauchy-Poisson solution (4.8.68), the asymp-
totic representation for n(x,t) follows from (4.8.73) in the form

t t2
(s t) o 2O <g ) gt >> 4z (4.8.74)

9 ,_27T —x3/2 COS E
and a similar result for £ <0 and t — oo. I
|

4.9 Summation of Infinite Series

With the aid of Laplace transforms, Wheelon (1954) first developed a direct
method to the problem of summing infinite series in closed form. His method
is essentially based on the operation that is contained in the summation of
both sides of a Laplace transform with respect to the transform variable s,
which is treated as the dummy index of summation n. This is followed by an
interchange of summation and integration that leads to the desired sum as the
integral of a geometric or exponential series, which can be summed in closed
form. We next discuss this procedure in some detail.

If f(s)=2{f(x)}, then

Z an f(n)= Z an, / f(z)e ™ dux. (4.9.1)
n=1 n=1 0
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In many cases, it is possible to interchange the order of summation and
integration so that (4.9.1) gives

S an f(n) = / FOb() dt, (4.9.2)

where

t)= Z an exp(—nt). (4.9.3)

We now assume f(t) = tP~! exp(—at) so that f(n)=(n+x)~P. Conse-

1
L'(p)

quently, (4.9.2) becomes

o0 o0 1 o0

= p—1 4
Zl an f Z n—l—x ) /b ) tP7" exp(—at) dt. (4.9.4)
n= n=1 0

This shows that a general series has been expressed in terms of an integral.
We next illustrate the method by simple examples.

Example 4.9.1
Show that the sum of the series

oo

1 2
> == (4.9.5)

n=1

Putting £ =0,p=2, and a,, =1 for all n, we find, from (4.9.3) and (4.9.4),

= 1
= —_nt) = ——— 4.9.6
> exp(-nt)= . (4.9.6)

and

< 1T tdt 2
Zﬂ—:/g,_lzg@):g, (4.9.7)
- 0

/ =W, (1.98)

where ((p) is the Riemann zeta function defined below by (4.9.10).
Similarly, we can show

1 [ 2dt
—_ = = 4.9.9

n3 - T(3) /et ( )
- 0
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More generally, we obtain, from (4.9.8),

=1 1 e td
= =((p). 4.9.10
e = | =1 (19.10)
n= 0
I
Example 4.9.2
Show that
=1
Z- —log(1 —e™9). (4.9.11)
n

We put =0,p=1, and a, =exp(—an) so that

1
Zexp t+a ] m. (4912)

Then result (4.9.4) gives

>t el
— [ xp(—t) =x
—n eatt — 1’ P ’

I
Example 4.9.3
Show that
- 1
Z e $2 e (rx cothma — 1). (4.9.13)
We set )
f(t)= =sinat, f(n)= ———=, anda, =1 for all n.
T 2 +x 2
Clearly
= 1
t) :;exp(fnt) =g
Thus,
= 1 1 OOsingct 1
== = —1).
Zl Zrad) x / ] dt 5.2 (rx coth 7z —1)
n= 0
I
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4.10 Transfer Function and Impulse Response Function
of a Linear System

Many science and engineering systems are described by initial value problems
that are governed by linear ordinary differential equations. In general, a linear
system is governed by an nth order linear ordinary differential equation with
constant coefficients in the form

L(D)[z )] = anz™ (t) +an 12" V@) +...4aoz(t)=f(t), (4.10.1)

where ay,, an_1, - . ., ag are real constants with a,, # 0 and the initial conditions
are

z(0) =z, 2 0)=z1, ..., 2" V0)=x,1. (4.10.2)

The solution, z (t) of the system (4.10.1)—(4.10.2) is called the output or the
response function, and the given f (¢) is called the input function (or driving
function) of time ¢.

The transfer function h(s) of a linear system is defined as the ratio of the
Laplace transform of the output function x () to the Laplace transform of the
input function f (¢), under the assumption that all initial conditions are zero.

More generally, however, the Laplace transform of the system (4.10.1)—
(4.10.2) gives

an [S"E (s)—s"tw (0)—...— 2V (0)}
+an_1 {5"71 T(s)—s" 22 (0)—...— :17("72)}
+oootar[sT(s)—x(0)] +apT(s)=f(s). (4.10.3)

Or, equivalently,

(ans™ +an_18""+...+a0)T(s) = f(s)+7(s),

or,
Pu(s)T(s) = F(s) +7(s), (4.10.4)
where
Pn(8) = (ans™ + an—18""" + ...+ a1s + ag) (4.10.5)
is a polynomial of degree n, g (s) is a polynomial of degree less than or equal to
(n — 1) consisting of the various products of the coefficients a, (r=1,2,...,n)
and the given initial conditions xg, x1, ..., Tp_1.

© 2007 by Taylor & Francis Group, LLC



252 INTEGRAL TRANSFORMS and THEIR APPLICATIONS

The transfer function (or system function) is denoted by h (s) and defined
by

— 1 1

h(s) = 0 ) P I Sr——— (4.10.6)
Consequently, equation (4.10.4) becomes

7(s) = 2L L 3G g [F(s)+7(s)]- (4.10.7)

Pu(s)  Pn(s)

The inverse Laplace transform of (4.10.7) provides the response function
x (t) of the system which is the superposition of two responses as follows:

v (t)= 2 {F()T(5)} + 2 R ()T () (4.10.8)
:/ h(t—T)g(T)dTJr/ ht—r) f(r)dr  (410.9)
0 0
where
(@) = 2 B}, o0=27 15T},
and

hit)=2"{h(s)}=2"" {p_nl(s)}, (4.10.11)

are often called the impulse response function of the linear system.

If the input is f (¢) =0, the solution of the problem is xq (¢), which is called
the zero-input response of the system. On the other hand, x4 (¢) is the output
due to the input f(t) and is called the zero-state response of the system. If
all initial conditions are zero, that is, zo=21=...=2,-1 =0, then g(s) =0
and so, the unique solution of the nonhomogeneous equation (4.10.1) is x4 (¢).

For example, h (t) ="' {h(s)} describes the solution for a mass-spring
system when it is struck by a hammer. For an electric circuit, the function
Z(s)=[sh(s)] s called the impendence of the circuit.

The polynomial Py, (s) = (ans™ + @n—15""*+... 4+ ag) in s of degree n is
called the characteristic polynomial of the system, and P, (s) =0 is called the
characteristic equation of the system. Since the coefficients of py, (s) are real,
it follows that roots of the characteristic equation are all real or, if complex,
they must occur in complex conjugate pairs. If h (s) is expressed in partial
fractions, the system is said to be stable provided all roots of the characteristic
equation have negative real parts. From a physical point of view, when every
root of P, (s) =0 has a negative real part, any bounded input to a system
that is stable will lead to an output that is also bounded for all time .
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We close this section by adding the following examples:

Example 4.10.1
Find the transfer function for each of the following linear systems. Determine
the order of each system and find which is stable.

(a) L — + RI+ — / E(t), (4.10.12)

(b) ()+2x()+5x()f3f()+2f(t), (4.10.13)

(c) 2" (@) +a" (1) +3a"(t) =5z (t) =6/ (1) = 13f" (1) + 6 (1),
where L, R, and C are constants. (4.10.14)

(a) This current equation is solved in Example 4.2.13. The Laplace trans-
formed equation with the zero initial condition is given by

<L5+R+ é)f(s) =FE(s)

so that the transfer equation is

i (s) = ! _— s
- (Ls+R+g) L(s*+fs+ag)

The system is of order 2 and its characteristic equation is

1
32+53+—:0.

L CL
Or,
(s+k)’+n>=0
where
1 2
T

2L CL 4L2

The roots of the characteristic equation are complex and they are s=—k+1in

with the negative real part. So, the system is stable.

(b) We take the Laplace transform of the equation (4.10.13) with zero initial
conditions so that

(s +2s+5)T(s) = (3s+2) f(s).
Thus, the transfer function is

(s) (3s+2)

T
7(3) 242545
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The system is of order 2 and its characteristic equation is
s°+2s+5=0

with complex roots s = —1 4 2i. Since the real part of these roots is negative,
the system is stable.
(c) Similarly,

_ . T(s) (65 —135+6)
h(s)if(s)_(s3+32+3sf5)'

The system is of order 3 and its characteristic equation is
s +s*+3s—5=0

with roots s3 =1, s2, s3 =—142i. Since the real parts of all roots are not
negative, the system is unstable. I

Example 4.10.2
Find the transfer function, the impulse response function, and the solution of
a linear system described by

2’ () +2aa (t)+ (a® +4)z (t) = f (1) (4.10.15)
z(0)=1, 2 (0) = —a. (4.10.16ab)
According to formula (4.10.4), the transfer function of this system is

— 1 1

h = = .
(s) (s2+2as+a2+4) (s+a)®+22

The inverse Laplace transform of the transform function % (s) is the impulse
response function

ht)=2""{h(s)} = %z—l {m} = % e “sin2t. (4.10.17)

Solving the homogeneous initial value problem gives
zo (t) = e”“ cos (2t). (4.10.18)
The solution of the problem (4.10.15)—(4.10.16ab) is
z(t) = wo (t) +h(t) * f (1)
= e “cos(2t) + /Ot e f(t —7)sin27 dr. (4.10.19)
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Example 4.10.3
Consider a linear system governed by the differential equation

asz” (t)+a1 2’ (t) +aox(t) = H(t), (4.10.20)

where H (t) is the Heaviside unit step function.
Derive Duhamel’s formulas

(a) z(t) = /0 A (t—7) f(7)dr, (4.10.21)
(b) z(t) = /0 A(T) f' (t—T7)dr + A(t) £(0). (4.10.22)

The transfer function for this system (4.10.20) is

Ti(s) = ;8 =57 (s). (4.10.23)
Or,
T (s) = Ef). (4.10.24)

The output function in this special case is called the indicial admittance
and is denoted by A (t) so that

A(s) = . (4.10.25)

We next derive Duhamel’s formulas. We have, from (4.10.7) with g (s) =0,

Using the convolution theorem gives

z(t)=2L""{sA4(s)

/A’t—T /A ft—m)dr

which is, by Leibniz’s rule,
t
~ [0 re-nir+ 4070,
0

where the initial conditions A (0) = A’ (0) =0 are used.  [I
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4.11 Exercises

1. Using the Laplace transform, solve the following initial value problems

d
(a) d—f +ar=e " t>0, a#b with z(0)=0.
d
(b) d—f —z=12,t>0, 2(0) =0.
d
(c) d—f + 2z =cost, t>0, z(0)=1.
d
d) & —20=4,t>0, 2(0)=0.
dt
2. Solve the initial value problem for the radioactive decay of an element
d
d—f =—kx, (k>0), t>0, z(0)=xo.

Prove that the half-life time T of the element, which is defined as the
time taken for half a given amount of the element to decay, is

1
T= z log 2.
3. Find the solutions of the following systems of equations with the initial
data:
dx dy
- 2 Z=y—-2 =1 =0.
(a) r=z-2, —=y-2z z0)=1 y(0)=0
dz dx
(b) d—tl:l'l + 229 + ¢, d—;:$2+2$1+t; ,’E1(0)22, $2(0):4.

d d
(c)d—f:6x77y+4z, d—Z:3x74y+22, —Z:f5x+5y73z,

with z(0) =5, y(0)=2z(0)=0.

dx dy
(d) 27 =22-3y, —r=y—2z; 2(0)=2 y(0)=L
dx dy
- = = = =1.
() p tz=y, - —y=x, 2(0)=y(0)
dr dy dz dy —a
() a‘i‘%‘i‘w:o’ 54‘2%—95:@ o x(0)=y(0)=1.

4. Solve the matrix differential system

Z—f = Az with z(0) = <w0) ,

where z(t) = (i;g) and A= <§ ;) .
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5. Find the solution of the autonomous system described by

dx d .
= d_i::rJrZy with  z(0) =z0, ¥(0)=yo.

6. Solve the differential systems

(a)
d’z dy

2T ok L z=0
2

jﬁ ;lt t>0
y X

Y P

az TR

with the initial conditions

(b)

—Z =y—2x

i 10
y

@z

2(0)=y(0)=1, and &(0)=gy(0)=0.

7. The glucose concentration in the blood during continuous intravenous

injection of glucose is C(t), which is in excess of the initial value at the
start of the infusion. The function C(t) satisfies the initial value problem

dc @

4 kC=—=, t>0, C(0)=0,

dt * 1% ©0)

where k is the constant velocity of elimination, « is the rate of infusion
(in mg/min), and V is the volume in which glucose is distributed. Solve
this problem.

. The blood is pumped into the aorta by the contraction of the heart. The
pressure p(t) in the aorta satisfies the initial value problem

d
d_lt) + %p:cA sinwt, t>0; p(0)=po

where ¢, k, A, and pg are constants. Solve this initial value problem.
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9. The zero-order chemical reaction satisfies the initial value problem

d
d—jszo, t>0, with c=c¢y at t=0

where kg is a positive constant and ¢(¢) is the concentration of a reacting
substance at time ¢. Show that

C(t) =Cy — k‘o t.

10. Solve the equation governing the first order chemical reaction

d
d_jz_klc with c(t)=cy at t=0 (k1 >0).

11. Obtain the solutions of the systems of differential equations governing
the consecutive chemical reactions of the first order

dcy des
- — =k t>0
L 202, >,

co
— =kic1 — kaco, 7

:_klcla dt

with the initial conditions
01(0) =C, 02(0) :Cg(O) :O,

where ¢; () is the concentration of a substance A at time ¢, which breaks
down to form a new substance As with concentration cy(t), and c5(t) is
the concentration of a new element originated from As.

12. Solve the following initial value problems

(a) &+ w?r=cosnt, (w#n) 2(0)=1, (0)=0.
(b) & +z=sin2¢t, =z(0)=2(0)=0.

$Pr Pz _ . .
() 7+ qz =3 , 2(0)=0, #(0) =1, #(0) =1.
d*z .. .

(e) (D*+2D3?—D? —2D +10)z(t) =0, t >0,
z(0)=-1, £(0) =3, &(0) = —1, #(0) =4.
d%x dx .

() el + b% =4(t —a), z(0)=a, &(0)=0.

( ) d2_1} + l d_v + 2 — @

8w TR T ar
where R, L,and C' are constants.

d%x dx ;

0(0)=0(0)=0; i(t)=H(t—1)— H(t),
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(i) ZTfanZ—eran:tf(tfa)H(tfa)faH(tfa),
x(0) =0=%(0).

13. Solve the following systems of equations:
(a) —2y—x=0,4§+2¢ —y=0,
z(t)=y(t)=0, z(t)=yt)=1att=0.
(b) &1+ 3d1 — 221 + @2 — 312 =2e7¢, 2@ — 1 + &9 — 229 =0,
with 21(0)=%1(0)=0 and x2(0)=4.

14. With the aid of the Laplace transform, investigate the motion of a par-
ticle governed by the equations of motion & — wy =0, §j + wi =w?a and
the initial conditions z(0) =y(0) =£(0) =y(0) =0.

15. Show that the solution of the equation

d*y dy —a
@—l—(a-i-b)%—i—aby—e , x>0

1 d
with the initial data y(z) = — and Y_patr=0is
a dzx
1 —bx _ _—
(aefbx _ befaac _ xaQef‘”) + ﬁ

ax

y(r) = m

16. The motion of an electron of charge —e in a static electric field E =
(F,0,0) and a static magnetic field H= (0,0, H) is governed by the
vector equation

mi=—eE+ < (FxH), t>0,
C

with zero initial velocity and displacement (r =t =0att=0) where r =
(z,y, 2z) and c is the velocity of light. Show that the displacement fields
are

el el .
x(t) = — (coswt —1), y(t)= 3 (sinwt —wt), z(t)=0,

H
where w= 2. Hence, calculate the velocity field.
me

17. An electron of mass m and charge —e is acted on by a periodic electric
field E sin wgt along the z-axis and a constant magnetic field H along the
z-axis. Initially, the electron is emitted at the origin with zero velocity.
With the same w as given in exercise 16, show that

el . .
x(t) = o =) (wp sin wt — w sin wyt)
23 2 2 2 2
y(t) = e (@7 — 2w {(w?* = wg) + (w§ cos wt — w* cos wot) } .
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18.

19.

20.

21.

22.

INTEGRAL TRANSFORMS and THEIR APPLICATIONS

The stress-strain relation and equation of motion for a viscoelastic rod
in the absence of external force are

ve_100 o 0o _ o

ot Eot n Oz ot2”’
where e is the strain, 7 is the coeflicient of viscosity, and the displacement

0
u(z,t) is related to the strain by e= 8_u Prove that the stress o(x,t)
x

satisfies the equation

Show that the stress distribution in a semi-infinite viscoelastic rod sub-
ject to the boundary and initial conditions

w(0,t) =UH(t), o(x,t)—0 as x— oo,
o(xz,0) =0, «(z,0)=0, for 0<z<oo,

1/2
gng)]H@_g.

An elastic string is stretched between x =0 and z = ¢ and is initially at
rest in the equilibrium position. Find the Laplace transform solution for
the displacement subject to the boundary conditions y(0,t) = f(¢) and
y(l,t)=0,¢t>0.

is given by

Et

o(z,t)=—-Upcexp (—%) Iy

The end =0 of a semi-infinite submarine cable is maintained at a
potential VoH (t). If the cable has no initial current and potential, de-
termine the potential V(z,t) at a point = and at time t.

A semi-infinite lossless transmission line has no initial current or poten-
tial. A time-dependent electromagnetic force, Vi (¢t)H (t) is applied at the
end z =0. Find the potential V' (z,t). Hence, determine the potential for
cases (i) Vo(t) =V = constant, and (ii) Vp(t) = Vp cos wt.

Solve the Blasius problem of an unsteady boundary layer flow in a semi-
infinite body of viscous fluid enclosed by an infinite horizontal disk at
z=0. The governing equation and the boundary and initial conditions
are

ou 0%u

— =V =— >0, t>0

ot~ Va2 FT0 T
u(z,t) = Ut onz=0, t>0,
u(z,t) = 0 asz—o00, t>0,

u(z,t) =0 att <0, z>0.

Explain the significance of the solution.
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23. Obtain the solution of the Stokes-Ekman problem of an unsteady bound-
ary layer flow in a semi-infinite body of viscous fluid bounded by an
infinite horizontal disk at z =0, when both the fluid and the disk ro-
tate with a uniform angular velocity 2 about the z-axis. The governing
boundary layer equation, the boundary and the initial conditions are

dq 0%q

6t+2ﬂlq_yﬁ’ z>0,

q(z,t) =ae™t +be™™" on z=0,1t>0,
q(z,t) =0 as z—o00,t>0,

(

q(z,t)=0 at ¢<0 forall 2z>0,

where ¢ =u + v, w is the frequency of oscillations of the disk and a, b
are complex constants. Hence, deduce the steady-state solution and de-
termine the structure of the associated boundary layers.

24. Show that, when w =0 in exercise 23, the steady flow field is given by

q(z,t) ~ (a + b) exp { (_@)1/22} :

Hence, determine the thickness of the Ekman layer.

25. Solve the following integral and integro-differential equations:

¢
(a) f(t)=sin2t+ | f(t—7)sin7dr.
/
(b) f(t):%sint—i—/f(T)sin(t—T)dT.
0
t
/f [a(t — 7)] dT =sin at.
0
t
@ f —smt—i—/f )sin{2(t — 1)} dr.

0
(e) f(t):t2+/f/(t77')exp(fa7')d7', f(0)=0.

(=)

(f) z(t)=1+a? /(t —7)z(r)dr.
0
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¢
1
(g) = t+—/t*7' dr.
0

26. Prove that the solution of the integro-differential equation

_ s _71/2 _
f()—\/_ xf+f/t Frydr| . f0)=0
is pot .

27. Solve the integro-differential equations

(a) L% =exp(—2 )—bfexp{—2(t—7)}(§—f) dr, x(0)=0 and x(0)

t

(b) dr— Ofx(r) cos(t — 1)dr, z(0)=1.

28. Using the Laplace transform, evaluate the following integrals:

7 sintx 7 sin t:z:
o P a2 x, (a,t>0),
0 0
costx x sin xt
(C) md.f, (a,t>0), (d) $2 Ta 2d.fC (a,t>0),
(e) /exp(—tw2)d$, t>0, (f) /Cos(t;v2) dx.
0 0

29. Show that

i _ 1 2 2
(a) /e_am (w) dw:§10g<a7+472), (a>0).
0

T a?+p

o) fee (I gt (1) ! () a0
T a a
0

30. Establish the following results:

oo

(a) / costz dx oo e~ bt B et b0
(22 +a?)(22+b2) a2 b2\ b a )7 77 '

— 00
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oo

(b) /%dz%(le_”), £>0.

0

00 00 1 12
(c)/Cos(tu2)du:/sin(tu2)du:§(1) , t>0.

0 0

31. In Example 4.5.1(i), write the solution when the point load is applied
at the mid point of the beam.

32. A uniform horizontal beam of length 27 is clamped at the end £ =0 and
freely supported at o = 2¢. It carries a distributed load of constant value
Win = <z < — and zero elsewhere. Obtain the deflection of the beam
which satisfies the boundary value problem

LR PPN )
y(0)=0=y'(0), y"(20)=0=y"(20).

33. Solve exercise 32 if the beam carries a constant distributed load W per
unit length in 0 < z < £ and zero in £ < z < 2¢. Find the bending moment

and shear at x = 3"

34. A horizontal cantilever beam of length 2/ is deflected under the combined
effect of its own constant weight W and a point load of magnitude
P located at the midpoint. Obtain the deflection of the beam which
satisfies the boundary value problem

4
EI;Z—Z — W[H(z) — H(z —20)] + P 6(x —€), 0<z<2L,
X

y(0)=0=14¢'(0), ¢"(20)=0=19"(20).
. . 14
Find the bending moment and shear at x = 3

35. Using the Laplace transform, solve the following difference equations:
(a) Aup —2up, =0, wug=1,
(b) A%u, —2upyq +3up =0, up=0 and wu;=1,
(©)
(d) wpy2 —Dupyr +6u,=0, up=1 and wu; =4,
(e) A%uy +3u, =0, wuy=0, wu;=1,

(f) Un+4+2 — 4’U,n+1 + 3Un = O,

(g) upto —9u, =0, wo=1landu; =3,

Upto — dupy1 +4u, =0, ug=1 and wu; =4,
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36.

37.

38.

39.

40.

41.

42.
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(h) Au, — (@ —1)u, =0, wug=constant.
Show that the solution of the difference equation
Upt2 +4upy1 +u, =0, with wp=0 and u;=1,
is

[(\/3— 2)n (=1 (24 \/Eﬂ :

Un

1
=373
Show that the solution of the differential-difference equation

W) —u(t—1)=2, u(0)=0

is

VGt O (et

t)=2 |t — R S VA
ut) 2l TR o s T

t>n.

Obtain the solution of the differential-difference equation

u=u(t—1), u(0)=1, 0<t<oo withu(t)=1when —1<¢<0.

Use the Laplace transform to solve the initial-boundary value problem

uttfum:kgumtt, O<.’I<OO7 t>0,
u(z,0) =0, <@> =0, for x>0,
or /,_,

u(z,t) =0 as xz—o0, t>0,
u(0,t)=1 for t>0.

ou 1 t
(a—x)x_f TR (E)'

Solve the telegraph equation

Hence, show that

Ut —c2um + 2aus =0, —oco<z<oo, t>0,
u(z,0) =0, u(x,0)=g(x).

Use the joint Laplace and Fourier transform to solve Example 2.12.3 in
Chapter 2.

Use the Laplace transform to solve the initial-boundary value problem
utZCQUM, O<zx<a, t>0,
3
u(z,0) =2 + sin (ﬂ) for 0<z<a,
a

u(0,t)=0=wu(a,t) for ¢>0.
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43. Solve the diffusion equation

Up = kg, —a<x<a, t>0,
u(z,0)=1 for —a<z<a,
u(—a,t)=0=u(a,t) for ¢>0.

44. Use the joint Laplace and Fourier transform to solve the initial value
problem for water waves which satisfies (see Debnath, 1994, p. 92)
v2¢:¢mx+¢zz:0, *OO<Z<0, —o0 < T <00, t>0
¢z =T
on z=0, t>0,

wt

P
¢ +gn= *;p(x)e
o(x,2,0)=0=n(z,0) for allzand z,
where P and p are constants.

45. Show that

o0 an o0

(a) Z ——— :/b(t)JO(:zzt) dt, where b(t) is given by (4.9.3).
o vnitw )
— 1 1

(b) 7;) N ﬁ(l — ma cot wa).

46. Show that
= (—1)"cosnr 1 [ wacosaw}
A s ————
(a) 7;1 (n? — a?) 2a2 sin amw

> a? sinh wa
(b) Zlog(l—i—ﬁ):log( — )
n=1

47. (a) If f(t)=1 in Example 4.3.3, show that

x b x?
u(x,t):\/ﬁ/ 773 exp (—41‘“_) dr =wug(x,t) (say)

(b) Hence or otherwise derive the Duhamel’s formula from (4.3.16) :

b Oug x s x?
where —— = T 2exp|l———|.
at P
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48. Consider a progressive plane wave solution that propagates to the right
with the phase velocity (%) of the telegraph equation (4.3.55)

(a) Derive the dispersion relation

w'+i(p+qw— (k*+pq)=0.

(b) If 4pq # (p + q)?, show that the plane wave solution is given by

u(z,t) = Aexp {% (p+q) t] exp [i(kx + ot)],

1
where o = 5\/4c2k2 +4pqg— (p+q)>.
(c) If 4pq = (p + q)?, show that the plane wave solution is given by
1 )
u(z,t)=Aexp [—5 (p+79q) t} exp [ik(z + ct)] .

Explain the physical significance of the solutions given in cases (b) and

().
49. (a) Use the substitution v(z,t) =exp [ (p+ ¢) t] u(z,t) into (4.3.55)

to show that v(z,t) satisfies the wave equation

VUt —szmz 1 (P—Q)2U-

(b) Show that the undistorted wave solution exists if p =¢ and that a
progressive wave of the form exp(—at) f (x & ct) propagates in either
direction where f is an arbitrary twice differentiable function of its
argument.

50. (a) Use the joint Laplace and Fourier transform to solve the inhomo-
geneous diffusion problem

Ut — KUge = q(z,t) z€R, >0,
u(z,0) = f(x), forall zeR.

(b) Solve the initial-boundary value problem for the diffusion equation

U — KUz =0, O<ax<l, t>0
u(z,0) =0, and u(0,t)=1=u(l,t).

51. Use the Laplace transform to solve for the small displacement y(z, t) of
a semi-infinite string fixed at x =0 under the action of gravity g that
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satisfies the wave equation and the initial-boundary conditions

0%y 0%y
M*C2@ = —g, O<.’I<OO7 t>0,
y(z, 0) = 0=y (x, 0), x>0,
@HO as X — 00.
ox

52. Use the Laplace transform to solve the boundary layer equation (4.3.97)
subject to the boundary and initial conditions

u(z, t) = Up f(t), onz=0, t>0,
u(z,t) -0 as z—o00, t>0,
u(z,t) =0 at t<0 forall 2>0.

Consider the special case where f(t) = sinwt.

53. Find the transfer function, the impulse response function and a formula
for the solution of the following systems:

(a) 2"(t)+22'(t) +5z(t)= f(t), =(0)=2, 2'(0)=-2.
(b) (t) — 22/(t) + 5 a(t) = f(t), 2(0)=0, 2/(0) =2.

(@) (1) + 94'() = (). #(0)=2, #/(0) =3
() (1)~ 24(t) + 5x(t) = f(1),  #(0) =0, #'(0) =1,

54. Determine the transfer function for each of the following systems. Obtain
the order of each system and find which is stable.

(a) 2"(t)+22'(t) +2z() =3 f(t) +2 f(t).

(b) 42" (t)+ 162" (t) +25z(t) =2 f'(t) + 3 f(t).

(c) 362" (t) + 122" (t) +37x(t) =2 f"(t) + f'(t) — 6 f(t).
(d) 2"(t) —62'(t) +10x(t) =2 f'(t) + 5 f(¢).

55. Examine the stability of a system for real constants a and b with zero
initial data

2" (t) —ax”(t) + 0% 2/ (t) — ab®z(t) = f(t),

where x(t) is the output corresponding to input f(¢).
Discuss three cases: (a) a>0, (b) a<0, b#0, (c)a#0, b=0.
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Fractional Calculus and Its Applications

5.1

This chapter deals with fractional derivatives and fractional integrals and
their basic properties. Several methods including the Laplace transform are
discussed to introduce the Riemann-Liouville fractional integrals. Attention is
given to the Weyl fractional integral and its properties. Finally, the fractional
derivative is applied to solve the celebrated Abel integral equation. This is
followed by brief comments on the Heaviside operational calculus and modern
applications of fractional calculus to science and engineering. This chapter is
based on two articles of Debnath (2003, 2004) and hence, the reader is referred

“In his discovery of calculus, Leibniz first introduced the idea of

a symbolic method and used the symbol jz—g = D"y for the nth

derivative, where n is a non-negative integer. L’Hospital asked
1

Leibniz about the possibility that n be a fraction. ‘What if n = 5.’
Leibniz (1695) replied, ‘It will lead to a paradox.” But he added
prophetically, ‘From this apparent paradox, one day useful conse-

quences will be drawn’.”

Gottfried Wilhelm Leibniz

“The mathematician’s best work is art, a high perfect art, as dar-

ing as the most secret dreams of imagination, clear and limpid.

Mathematical genius and artistic genius touch one another.”
Gosta Mittag-Leffler

Introduction

to these articles for all references cited in this chapter.
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5.2 Historical Comments

Historically, Isaac Newton (1642-1727) and Gottfried Wihelm Leibniz (1646-
1716) independently discovered calculus in the seventieth century. In recogni-
tion of this remarkable discovery, John Von Neumann’s (1903-1957) thought
seems to worth quoting. “...the calculus was the first achievement of modern
mathematics and it is difficult to overestimate its importance. I think it de-
fines more equivocally than anything else the inception of modern mathemat-
ics, and the system of mathematical analysis, which is its logical development,
still constitute the greatest technical advance in exact thinking.” In his dis-
covery of calculus, Leibniz first introduced the idea of a symbolic method and
used the symbol j;g = D"y for the nth derivative, where n is a non-negative
integer. L'Hospital asked Leibniz about the possibility that n be a fraction.
“What if n= %.” Leibniz (1695) replied, “It will lead to a paradox.” But
he added prophetically, “From this apparent paradox, one day useful conse-
quences will be drawn.” Can the meaning of derivatives of integral order D™y
be extended to have meaning where n is any number — rational, irrational,
or complex? In his 700-page long book on calculus published in 1819, Lacroix
developed the formula for the nth derivative of y = x™, m is a positive integer,

m!
D'y=———g™m " 5.2.1
A TR (5.2.1)

where n (<m) is an integer. Replacing the factorial symbol by the gamma
function, he further obtained the formula for the fractional derivative

F<ﬁ+ 1) xﬁ—a
r-—a+1)” '

where o and 3 are fractional numbers. In particular, he calculated

_L@ s,/
D T 2\/;. (5.2.3)

On the other hand, in 1832, Joseph Liouville (1809-1882) formally extended
the formula for the derivative of integral order n

DexP = (5.2.2)

[N

D"e =qa"e"™ (5.2.4)
to the derivative of arbitrary order «
D% =qa%e". (5.2.5)

Using the series expansion of a function f (x), Liouville derived the formula

oo

D f (x)= Z cn ay, e (5.2.6)

n=0
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where
oo

chexp anr), Rea,>0. (5.2.7)

Formula (5.2.6) is referred to as Liouville’s first formula for fractional deriva-
tive. It can be used as a formula for derivative of arbitrary order «, which may
be rational, irrational or complex. However, it can only be used for functions
of the form (5.2.7). In order to extend his first definition (5.2.6), Liouville
formulated another definition of a fractional derivative based on the gamma
function (see Debnath and Speight (1971))

rB)z—"= /OOO tP=te=tqt, B3>0, (5.2.8)

r (Oé + 6) x—a—ﬁ
I'(5) ’

This is called the Liouwille’s second definition of fractional derivative. He suc-
cessfully applied both his definitions to problems in potential theory. However,
Liouville’s first definition is restricted to a certain class of function in the form
(5.2.7), and his second definition is useful only for rational functions. Neither
of his definitions was found to be suitable for a wide class of functions. Ac-
cording to (5.2.9), the derivative of a constant function (5= 0) is zero because
I’ (0) =oco. On the other hand, the Lacroix definition (5.2.2) gives a nonzero
value for the fractional derivative of a constant function (6=0) in the form

Do~ P = (=1)* B>0. (5.2.9)

D1 = m#o. (5.2.10)

Peacock (1833) favored Lacroix formula (5.2.2) for fractional derivatives, but
other mathematicians preferred Liouville’s definitions. This led to a discrep-
ancy between the two definitions of a fractional derivative. In spite of a lot of
subsequent progress on the subject of fractional calculus, this controversy has
hardly been resolved.

In 1822, Fourier obtained the following integral representations for f ()
and its derivatives.

= % /Zf(g) d¢ /(: cost (x — &) dt, (5.2.11)

and
/ F(e d§/ " cos x—§)+%}dt. (5.2.12)

Replacing integer n by arbitrary real « yields formally

Do f ( / Fi¢ d§/ @ cos :c—f)—l—?}dt. (5.2.13)
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Greer (1858-1859) derived formulas for the fractional derivatives of trigono-
metric functions based on (5.2.4) in the form

D' = §%q%e'" ={“q™ (cos ax + i sin ax)
=a” (COS % + isin %) (cosax + isinax) (5.2.14)
so that the fractional derivatives of trigonometric functions are given by
D% (cosax) = a® (cos % cos ax — sin % sin aw)
= a” cos (aw + %) , (5.2.15)
D“ (sinazx) = a“ (cos az sin % + sin ax cos %)
= a“sin (ax + ?) . (5.2.16)
When a = % and a =1, Greer’s formulas are as follows:

D2 cosz = cos (:1: + %) . D7sinz=sin (:1: + %) . (5.2.17)

Similarly, fractional derivatives for hyperbolic functions can be obtained.

5.3 Fractional Derivatives and Integrals

The idea of fractional derivative or fractional integral can be described in
different ways. First, we consider a linear nonhomogenerous nth order ordinary
differential equation

D'y = f(x), b<z<ec (5.3.1)

Then {1,:10,:102, ...x"‘l} is a fundamental set of the corresponding homoge-
neous equation, D"y =0. If f (z) is any continuous on b <z < ¢, then for any
a € (b,c),

y (@) = / %Jf (1) dt (5.3.2)

is the unique solution of equation (5.3.1) with the initial data
y ) (a)=0, 0<k<n-—1.

Or, equivalently,

y=aD" @)= [ S0 F () d (5.3.3)
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Replacing n by «, where Re a > 0 in the above formula, we obtain the Riemann-
Liouwille definition of fractional integral that was reported by Liouville in 1832
and by Riemann in 1876 as

.
T'(a)

where ,D;“ = ,J is the Riemann-Liouville integral operator. When a =0,
(5.3.4) is the Riemann definition of fractional integral, and if a = —o0, (5.3.4)
represents the Liouville definition. Integrals of this type were found to arise
in the theory of linear ordinary differential equations where they are known
as FEuler transforms of the first kind.

If a=0 and x > 0, then the Laplace transform solution of the initial value
problem

oD f (2) = o JOf () = / Cao 0 fyd (5.3.4)

D (x)=f(x), x>0, y®(0)=0, 0<k<n-—1,
is
g(s)=s"f(s),

where 7 (s) is the Laplace transform of y(z) defined by (3.2.5).
The inverse Laplace transform gives the solution of the initial value problem

y(z) =oD;"f (x) =2 {s" f(s)} = ﬁ /Ox (@—t)""" f (1) dt.

This is the Riemann-Liouville integral formula for an integer n. Replacing n
by real o gives the Riemann-Liouville fractional integral (5.3.4) with a =0.
We consider a definite integral in the form

Fu (@) = ﬁ / (@ — 0" F () dt (5.3.5)

with fo (z) = f (x) so that

1

oD fn (x) = W/I (z—t)" 2 f()dt=fo1(x), (5.3.6)

and hence,

[ ()

[ 1t @t = s fos (0= o2 fama (@)
=..=J0f(x). (5.3.7)
Thus, for a positive integer n, it follows that

1

oy f (x) = (O]

/ -t @ (5.3.8)
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Replacing n by o where Rea >0 in (5.3.8) leads to the definition of the
Riemann-Liouville fractional integral

1 v -1
aJ = — —t)” t)dt. 3.
@) = e [ @0 0 (539)
Thus, this fractional-order integral formula is a natural extension of an iterat-
ed integral. The fractional integral formula (5.3.9) can also be obtained from
the Euler integral formula

i r nr 1
/ (x—t)" t°dt = (;ELJE f;; )xr+s+1, r,s>—1. (5.3.10)
0 T S

Replacing » by n — 1 and s by n gives

’ _on\n—1l,n g, F(”) ,’E2n= n —nn
/O(x 0"t = e T (n) oD (5301)

Consequently, (5.3.8) follows from (5.3.11) when f (¢t) =t" and ¢ =0. In gen-
eral, (5.3.11) gives (5.3.8) replacing t" by f (¢). Hence, when n is replaced by
a, we derive (5.3.9).

It may be interesting to point out that Euler’s integral expression for the
oFy (a,b, ¢; x) hypergeometric series can now be expressed as a fractional in-
tegral of order (¢ —b) as

C wl—c * —b—1 —a
o1 (a,b,c;x) = %/0 @) =) at
— EEZ; ' g IS f (2), (5.3.12)

where f (t)=t""1 (1 —¢)"“.
In complex analysis, the Cauchy integral formula for the nth derivative of
an analytic function f(z) is given by

Df(z) = 2”—7;/6% (5.3.13)

where C' is a closed contour on which f (z) is analytic, and ¢ = z is any point
inside C, and ¢t =z is a pole.

If n is replaced by an arbitrary number « and n! by T' (a4 1), then a
derivative of arbitrary order a can be defined by

pof(z = L@t /C (tf (1) dt (5.3.14)

211 — Z)a+1 ’

where ¢ = z is no longer a pole but a branch point. In (5.3.14) C is no longer
an appropriate contour, and it is necessary to make a branch cut along the
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real axis from the point z =z >0 to negative infinity. Thus, we can define a
derivative of arbitrary order a by a loop integral

I'a+1

DO (2) = )/$ (t— )"V F () dt, (5.3.15)

2m
where (t—2) % " =exp[— (a+1)In(t — z)] and In(t — z) is real when ¢ —
z > 0. Using the classical method of contour integration along the branch cut
contour D, it can be shown that

0215 =2 [ - poar
- % 1 —exp{—2mi(a+1)}] /OZ (t—z)" " f(t)dt

1 : et
_ m/o (t—2) " (6)dt (5.3.16)

which agrees with the Riemann-Liouville definition (5.3.4) with z==x, and
a =0 when « is replaced —a.

On the other hand, the Weyl fractional integral of order a was introduced
by Weyl (1917) by

e
I ()

The major difference between this definition and the Riemann-Liouville defi-
nition are the limits of integration with the kernel here being (t — 2)*".

If D™y = f («) is the nth order nonhomogeneous differential equations and
its adjoint equation is (—1)" D"y = f (z) whose solution with the initial con-
ditions D¥y (¢) =0, 0<k <n — 1 is given by

IS () = /oo (t—2)*"f(t)dt, Rea>0. (5.3.17)

y(x) = W "f(z)= ﬁ / (t— )" f(t)dt. (5.3.18)

Replacing n by « so that Re a >0, and ¢ = co, we can define the Weyl adjoint
fractional integral by (5.3.18). For a class of good functions G consisting of
functions f which are everywhere differentiable any number of times and all of
its derivatives are 0 (z=) as x — oo for all N (see Lighthill, 1958), ;W f ()
defined by (5.3.17) exists. Putting ¢ — 2 =¢ in (5.3.17) gives

W f(x) = ﬁ /OOO €N (E42) de. (5.3.19)

Application of the operator D™ to both sides of (5.3.19), dropping the sub-
scripts = and oo in the Weyl operator, gives

D*"W~=f (z) = W D" f (z). (5.3.20)
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Similarly, we can prove
E"W=%f(x) =W~ “E"f (x), (5.3.21)

where E™ = (—1)" D".

If f € G, an n-fold integration of (5.3.17) by parts gives

W=of (z) = W=t [En f (2)] (5.3.22)
=B Wt r@)] by (5321). (5.3.23)
In order to define the Weyl fractional derivatives, we assume that v >0
and n is the smallest integer greater than v so that 3=n — v > 0. If, for any

function f, WP f exists and has continuous derivatives. We then define the
Weyl fractional derivative of f of order v by

WY f (z) = W= f () = B" [W*W"Wf (x)} by (5.3.23)

= E" [WPf(x)] = B [W*("*") f (x)} . (5.3.24)

1 e 1
=E" |—— t—a)"" t)dt| . 5.3.25
o [ o 0l (5.3.25)
It may be relevant to mention that Liouville’s classical problem of potential
theory can be described by an integral equation involving the Weyl fractional
integral as

(r2)E Wi f (2) = W' f (2), (5.3.26)
where the force field ¢ (r) =rf (r?), r =/z. Using a series expansion f (z),
Liouville (1832) obtained the desired law of force as
a

¢(r) =, (5.3.27)

where a is any constant.
Griinwald (1867) introduced the idea of fractional derivative as the limit of
a sum given by

a 1l » D(a+1)f(z—rh
b f(x):ili%h_a;(’l) I‘(?E—l—l)f)‘(ci—?“—i—)l) (5-3.28)

provided the limit exists. Using the identity

I'(a+1) I'(r—a)

(=1)" Fa riD) " T(a) (5.3.29)

the result (5.3.28) becomes
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When « is equal to an integer m, definition (5.3.28) reduces to the derivative
of integral order m as

D™ f (z) = lim h—i < ) (x —rh), (5.3.31)

h—0

where is the usual binomial coefficient.

m
r
Result (5.3.31) follows from the classical definitions of f/ (x), f” (x), ... as
A
e

Df(x) = }lblr% - = }lbi L =7 (5.3.32)
Df (2) = lim [@) = f (x=h) _ lim N;;(x), (5.3.33)

where
Af(x—rh)=f(x—rh)—f(x—(r+1)h). (5.3.34)

On the other hand, Marchaud (1927) formulated the fractional derivative
of arbitrary order « in the form

D“f(x)zr(lﬂz))xa 1704/ @ QH dt,  (5.3.35)

where 0 < a < 1. It has been shown by Samko et al. (1987) that (5.3.35) and
(5.3.28) are equivalent.
Replacing m by —m in (5.3.31), it can be shown inductively that

oD (x) = lim ™ M Ft—rh)
r=0
1 $ m—1
- e /0 (& — )™ £ (1) dt, (5.3.36)

where

"= . (5.3.37)

{m} m(m+1) ...'(erT +1)

It is important to point out that Hargreave (1848) extended the Leibniz
product rule for the nth derivative to the fractional order n = « in the form

o0

DY[f(z)g(x)] = %Da—v (£)D"g(z), (5.3.38)

provided the series converges, where D" is the differential operator of integral
order r and D®™" is a fractional operator.
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In a series of papers, Osler (1970, 1971, 1972) and others thoroughly studied
the Leibniz product rule of derivatives of arbitrary order a and proved a
general result

I'(a+1)
—r+ )T (v+r+1)
xD* 7T f(x) D" g (z),  (5.3.39)

D@ = Y Fas

r=—00

where v is arbitrary. When v =0, Osler’s result (5.3.39) reduces to (5.3.38).
Osler also proved a generalization of the Leibniz product rule (5.3.38) in the
integral form

N [ I'a+1)
DY@l = | R
XD V7T f (r) D" g (r) dr. (5.3.40)

This is a very useful formula for evaluating many definite integrals including
a generalized version of Parseval’s formula in Fourier analysis.

Using the Cauchy integral formula for fractional derivatives, Nishimoto
(1991) gave a new proof of the Leibniz product formula D¢ [f (z) g (z)] for
analytic functions f (z) and g (z). Watanabe (1931) also derived the Leibniz
product rule by using formula (5.3.38). It may be important to point out Nishi-
moto’s (1991) formula for the fractional derivatives and integrals of logarithm
function

—iTa

T'(a)

D*(logaz) = —e T (a)z™%, D (27 *)=-— logz, (5.3.41)
where a #0, |arga| < §, z and a are complex numbers.

In addition to definition (5.3.15), it is revelant to mention Nishimoto’s def-
inition (1991) and properties of fractional calculus of functions of a single

complex variable and several complex variables. On the other hand, in their
paper, Hardy and Littlewood (1928, 1932) proved the formula

o=t [ TG

211 — Z) +1

dt, (5.3.42)

where |z| <1 and C is the Hardy-Littlewood loop from ¢ =0 round t =z in a
positive sense.
The Riemann-Liouville integral operator ,D% defined by (5.3.9) satisfies
the following properties:
oD2f () =1f(2)=f(x) (Identity),  (5.3.43)
oDSef () +dg(x)]=coDSf () +doDog(x) (Linearity), (5.3.44)

where ¢ and d are arbitrary constants.
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Derivative =

Figure 5.1 Fractional derivative of D%z? for 0 <a <2.

Computational results of fractional derivative of 22 for 0 < o < 2 are shown
in the Figure 5.1.

Computational results of fractional derivative of sinx and cosx are shown
in Figure 5.2 and Figure 5.3, respectively (Bhatta 2006).

5.4 Applications of Fractional Calculus

It may be important to point out that the first application of fractional calcu-
lus was made by Abel (1802-1829) in the solution of an integral equation that
arises in the formulation of the tautochronous problem. This problem deals
with the determination of the shape of a frictionless plane curve through the
origin in a vertical plane along which a particle of mass m can fall in a time
that is independent of the starting position. If the sliding time is constant T',
then the Abel integral equation (1823) is

\/2—9T=/0n (n—y)"2 /' (y) dy, (5.4.1)

where ¢ is the acceleration due to gravity, (£,n) is the initial position and s =
f (y) is the equation of the sliding curve. It turns out that (5.4.1) is equivalent
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Fractional Derivative of Sin x =

Figure 5.2 Fractional derivative of D*sinx for 0 <a < 1.

to the fractional integral equation

T\/2g =T (%) oDy % 1" (). (5.4.2)

Or, equivalently,

prm =12 opj1= 2 (5:49

where a = (%) Finally, the solution is

f(n) = v/Ban=4asiny, (5.4.4)

where Z—Z =sin . This curve is the cycloid with the vertex at the origin and
the tangent at the vertex as the x-axis. The solution of the Abel problem is
based on the fact that the derivative of a constant is not always equal to zero.
During the last decades of the nineteenth century, Heaviside successfully
developed his operational calculus without rigorous mathematical arguments.
In 1892 he introduced the idea of fractional derivatives in his study of elec-
tric transmission lines. Based on the symbolic operator form solution of heat
equation due to Gregory (1846), Heaviside introduced the letter p for the
differential operator % and gave the solution of the diffusion equation

0%u

i a’p (5.4.5)
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Figure 5.3 Fractional derivative of D®cosx for 0 <a <1.

for the temperature distribution u (x,¢) in the symbolic form

u(z,t) = Aexp (azx+/p) + Bexp (—ax\/p), (5.4.6)

in which p= % was treated as constant, where a, A, and B are also constants.
Indeed, Heaviside gave an interpretation of \/ﬁzD% so that th% 1= \/%,
which is in complete agreement with (5.2.10) The development of the Heavi-
side operational calculus was somewhat similar to that of calculus. Both New-
ton and Leibniz who discovered calculus did not provide a rigorous formulation
of it. The rigorous theory had been developed in the nineteenth century, even
though it is the transition of the non-rigorous development of the calculus
that is still admired. It is well known that twentieth-century mathematicians
have provided a rigorous foundation of the Heaviside operational calculus. In
his book, Davis (1936) described the theory of linear operators with fractional
calculus and its applications. He also states “The period of the formal devel-
opment of operational methods may be regarded as having ended by 1900.
The theory of integral equations was just beginning to stir the imagination of
mathematicians and to reveal the possibilities of operational methods.”
During the second half of the twentieth century, considerable amount of
research in fractional calculus was published in engineering literature. Indeed,
recent advances of fractional calculus are dominated by modern examples of
applications in differential and integral equations, physics, signal processing,
fluid mechanics, viscoelasticity, mathematical biology and electrochemistry.
There is no doubt that fractional calculus has become an exciting new math-
ematical method of solution of diverse problems in mathematics, science, and
engineering. In a recent article by Debnath (2003), he presented numerous new
and recent applications of fractional calculus in mathematics, science, and en-
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gineering. For more details, the reader is referred to the paper by Debnath
(2003).

5.5 Exercises
1. Show that

@ [TvEerw=YT ) [Catera—gr ()

2. If f(z)=+/z, show that

dz=f 7 d~=f 7z
(a) T 5 (b) —1i - 5
dr? 2 dr~2 2
3. If f(x)==x, show that
ds f T d=3f 4a3/?
@ Ti=zft o T
dx2 ™ dr—2 3\/7_'(
4. If f(x)=x%/?, show that
d:f 3 d:f 3 _,
== b ==
(a) TV (0) 71 8\/7796

@ dxf  8a%/? ) d-zf 16252
R N de—%  1bym
6. If f(x)=sin(y/z), show that
@ =) R
7. If f(z)=sinh(y/z), show that
dz T d—z
@ =L nWm 0 = vEnWm

dw% T dr—2 - ﬁ
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6

Applications of Integral Transforms to
Fractional Differential and Integral Equations

“In every mathematical investigation, the question will arise whether
we can apply our mathematical results to the real world.”
V. 1. Arnold

“All of Abel’s works carry the imprint of an ingenuity and force of
thought which is unusual and sometimes amazing, even if the youth
of the author is not taken into consideration. One may say that he
was able to penetrate all obstacles down to the very foundations of
the problems, with a force which appeared irresistible; he attacked
the problems with extraordinary energy; he regarded them from
above and was able to soar so high over their present state that
all difficulties seemed to vanish under the victorious onslaught of
his genius.... But it was not only his great talent which created the
respect for Abel and made his loss infinitely regrettable. He distin-
guished himself equally by the purity and nobility of his character
and by a rare modesty which made his person cherished to the
same unusual degree as was his genius.”

August Leopold Crelle

6.1 Introduction

In the proceeding chapter, the basic ideas of fractional calculus and its applica-
tions have been presented. This chapter is essentially devoted to applications
of Laplace, Fourier and Hankel transforms to fractional integral equations,
fractional ordinary and partial differential equations. Many examples of ap-
plications are presented in some detail. Included are also Green’s functions of
fractional differential equations. Most of the applications involving the partial
differential equations are based on authors’ recent papers, which are listed in
the Bibliography.

283
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284 INTEGRAL TRANSFORMS and THEIR APPLICATIONS

6.2 Laplace Transforms of Fractional Integrals
and Fractional Derivatives

The Riemann-Liouville fractional integral is usually defined by

t
D™ f(t)=oDy * f(2) %/ )* 1 f(x)dr, Rea>0. (6.2.1)
0

Clearly, D™ is a linear integral operator.

A simple change of variable (t —x)* =wu in (6.2.1) allows us to prove the
following result

o= 1
I(a)

Clearly, the integral in (6.2.1) is a convolution, and hence, the Laplace trans-
form of (6.2.1) gives

LD f ()} = Z{f()xg(t)} =L {f ()} L {9(D)}, (6.2.3)
=s5""f(s), a>0. (6.2.4)

DD f ()] =D™*[Df ()] + f(0) & (6.2.2)

tafl
m and g(S) =5
The result (6.2.4) is also valid for a =0, and

where g(t) =

. tozfl ) e

Using (6.2.4), it can readily be verified that the fractional integral operator
satisfies the laws of exponents

D™D f(t)] = D~ f(t) =D P[D~* f(1)]. (6.2.6)

Formula (6.2.4) can be used for evaluating the fractional integral of a given
function using the inverse Laplace transform. The following examples illus-
trate this point.

—a rp+1
Z{D tﬁ}:ﬁ, B> — (6.2.7)
Or, equivalently,
satht+l Fla+p8+1) ' o
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In particular, if a = and B(=n) is an integer, then (6.2.8) gives

I'(n+1)

DTV = — oM > L (6.2.9)
r —+1
<n+ 5 + )
It also follows from (6.2.4) that
1
D %"} = ——— : 2.1
ZA{ e} s@(s—a)’a>0 (6.2.10)
Or,
—aat -1 1
D™ = & {7} (6.2.11)
s%(s —a)
1 a
="' 1
(e (1553))
= — 1 2.1
F(a+1)+aE<t’a+ ,a), (6.2.12)

where E(t, a,a) is defined by
1 t
B(t,o,a) = T(a) /g@—l exp{a(t — &) }d¢. (6.2.13)
0

. . 1
In particular, if a = 5 then

1 1
D71/2 at _ -1 _ at
‘=z {ﬁ<s—a)} *e

which is, by Example 3.7.8,

eat

= ﬁerf(\/ﬁ). (6.2.14)

The following results follow readily from (6.2.4):

o B a
Z{D “sinat} = S’ a>0. (6.2.15)
—a - S
ZL{D %cosat} = i) a>0. (6.2.16)
- - I'(8)
ajatB—11
LD %e""t" ™} (s — )P’ a>0,5>0. (6.2.17)

The inverse Laplace transforms of these results combined with the Convo-
lution Theorem lead to fractional integrals of functions involved.
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One of the consequences of (6.2.1) is that
lim D™ f(t) = f(t). (6.2.18)

a—0
This follows from the inverse Laplace transform of (6.2.4) combined with the
limit as o — 0.
We now evaluate the Laplace transform of the fractional integral of the
derivative and then the Laplace transform of the derivative of the integral. In
view of (6.2.4), it follows that

ZLAD™[D f(t)]} = s~ ZA{D f(t)}
=s5"%sf(s) — f(0)], a>0. (6.2.19)

Although this result is proved for a> 0, it is valid even if o =0.
On the other hand, the Laplace transform of (6.2.2) gives

2 (DD f(0)]} = 2 {DD[f(B)]} + F(0).£ {ﬁ(—a)}

“[sf(s) = f(O)] +s7f(0)
@f( ), a>0. (6.2.20)

Obviously, if & =0, this result does not agree with that obtained from (6.2.19)
as o — 0. This disagreement is due to the fact that “.Z” and “lim” do not
commute, as is seen from (6.2.5).

Another consequence of (6.2.1) is that the fractional derivative D f(t) can
be defined as the solution ¢(t) of the integral equation

D™¢(t) = f(t). (6.2.21)
The Laplace transform of this result gives the solution for ¢(s) as
B(s) =5“f(s). (6.2.22)
Inversion gives the fractional derivative of f(t) as
6(t) = D7 f(t) =2~ F(s)}, (6.2.23)
leading to the result
t
Def /tf:r “elf(z)dr, a>0. (6.2.24)
0

This is the Cauchy integral formula, which is often used to define the fractional
derivative. However, formula (6.2.23) can be used for finding the fractional
derivatives. If f(t) =17, it is seen from (6.2.23) that

alB — F(ﬂ+1)}_ F(ﬂ+1) B—a
Dt =2 1{ T [TTG D) (6.2.25)
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In particular, if o = % and f(=n) is an integer,

(6.2.26)
DY/2pat — 1{\/5}:;?—1{L a }7
‘ s-a V5 Vals—a)
which is, by (3.2.21) and (3.7.3),
_ % + Va explat)erf(Vat). (6.2.27)
Example 6.2.1
Show that N
D~ Jo(av/'t) = (%) t2 I (aV/t). (6.2.28)

We apply the Laplace transform to the left-hand side of (6.2.28) and use
(6.2.22) to obtain

8% {D—aJ0<aﬁ)} — 5oy {Jo(a\/i)}

2
= s 4 oxp <Z—S> .

The inverse Laplace transform gives

D~ %Jy(aVt) = £ 1 {s—<1+@> exp (—%) }
_ (3)ata/2ja(a\/%).

a

6.3 Fractional Ordinary Differential Equations

We first define a fractional differential equation with constant coeflicients of
order (n,q) as

[D" 4 @, D™D 4 ... 4 aoD°) z(t) =0, t >0, (6.3.1)

1
where a=—. If ¢g=1, then =1 and this equation is simply an ordinary

differential equation of order n. Symbolically, we write (6.3.1) as

F(D*)x(t) =0, (6.3.2)
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where f(D?) is a fractional differential operator.
We next use the Laplace transform method to solve a simple fractional
differential equation with constant coefficients of order (2, 2) in the form

f (D%) a(t) = (Dl +a D3 +a0D0) 2(t) =0. (6.3.3)
Application of the Laplace transform to this equation gives
[s2(s) — 2(0)] + ay [\/ggz(s) D% x(O)} +ao#(s) =0.
Or,
2(0) 4+ ay D~ 22(0) A

)= e ta)  FE) (6.3.4)

where f(x)=2%+ a1+ ap is an associated indicial equation and A is as-
sumed to be a non-zero finite constant defined by

A=2(0)+ a1 D2 {z(0)}. (6.3.5)

We next write the following partial fractions for the right hand side of
(6.3.4) so that

0= 55 (e 7s)
:A(\/EJF"_\/E—Z’), (6.3.6)

a—b\s—a? s—a? s—0b2 s—0b2

where a and b are two distinct roots of f(z)=0.
1
Using the inverse Laplace transform formula (6.2.11) with o= —3 and o =

0, we invert (6.3.6) to obtain the formal solution

A
a—>b

z(t) = [E (t,—%,aﬁ) +aE(t,0,a?)
—E (t, %,b2> - bE(t,O,b2)] . (6.3.7)

For equal roots (a=b) of f(x) =0, we find

o A B NG a 2
"= rap = el ) (6:38)
In view of the result
-1 ; = a,a) —a « a
A {Sa(s o } tE(t, o, a) E(t,a+1,a), (6.3.9)
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the inverse Laplace transform of (6.3.8) gives the solution as
z(t) = A[(1+2a*t)E(t,0,a°)

1 1

+a E (t, 3 a2) +2atE (t, ~5 a2)} . (6.3.10)

Kempfle and Gaul (1996) developed the criteria for the existence, conti-
nuity and causality of global solutions of the fractional order linear ordinary

differential equation of the form
L(D)xz(t)=f(t), teR (6.3.11)

with given initial or boundary data, where L (D) is a fractional differential
(6.3.12)

operator
L(D)=D* +ap,_1D*+ ...+ a1 D + ay,
where D = %, 0<a; <...<an, o are non-integers, an_1, Gp—2, ..., a1, G
are real constants and f (t) is a given forcing function.
Application of the Fourier transform of z (¢) with respect to t gives the

physical solution in the form
z(t) ={L (D)} f(O)=G (1)« [ (1)
- (6.3.13)

:/Zf(t—T)G(T)dT
5 S [ oo

where * denotes the Fourier convolution, G () is the impulse response function

(6.3.14)

given by
1 00 1wt
/ ° dw, we€eR,

C=5] 5@

+ ..+ ag (iw)™ +ap. (6.3.15)

and
Qp—1

P(w) = (iw)™ + an_1 (iw)
The solution (6.3.14) exists provided ﬁ(l—w) € L? (R) or p(w) has no real zeros

and deg L > %
According to the well-known stability criteria for a linear system (iw — s),
(6.3.16)

equation (6.3.13) has the solution provided
g(s)=p(—is)=s"" +ap_18*"'+ ...+ a1 +ag

has no zeros in the right half s-plane. For simplicity, if g (s) is restricted to
the principal branch with its zeros at sy = —o, + i )y, integral (6.3.14) can be
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evaluated by using the Cauchy residue theory so that (6.3.14) yields

1 oo —rt
ZAke ok cos (Qt +ex) — ;/ €q (Tc)if‘7 (6.3.17)
0

where the first series solution represents phase-shifted oscillations and the
second integral term is the relaxation function which becomes dominant as
t — 00.

6.4 Fractional Integral Equations
(a) Abel’s integral equation of the first kind is given by

/Ot (t—7) "' f(r)dr=g(t), O<a<l, (6.4.1)

where ¢ (t) is given function. This equation can be expressed in terms of
fractional integral

I'(a) o7 f(t) =g (t). (6.4.2)
Application of the Laplace transform to (6.4.1) or (6.4.2) gives the solution

79 = 1 5 90) = e | 5 9] (6.4.3)
which leads to the solution of (6.4.1) in the form
ft) = ﬁﬁ% /O (t—r)g(d(r).  (644)

(b) Abel’s integral equation of the second kind is given by

= [T rodr =g a0 6as)

f(ﬂ*‘m

where a is real or complex parameter and g (¢) is a given function.
Application of the Laplace transform to (6.4.5) leads to the transform so-

lution
76 - () s[5 20 (6.4.6)

s*+a s +a

whence the inverse Laplace gives the solution

f@) = % /0 Eyq(—at®) g (t —7)dr, (6.4.7)
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where the Mittag-Leffler function, E, g (z) is given by

oo
Zﬂ

E,p(z)= Z Tantd)’ a, 5 >0. (6.4.8)

n=0

(c) Poisson’s integral equation is given by
El
/ ¢ (rcos @) sin®* 1 0do = h(r). (6.4.9)
0
Substituting x =r cos 6 into (6.4.9) gives

/OT <1i—z)a¢(x)dxrh(r),

which is, by replacing % by v/z, and % h (%) by ¥ (z),

/0“% G—ﬁ)aa:(x)d:c =27 (2).

Invoking substitution of 2 =7 and % =t yields the Abel integral equation

NG
/0 (t—7)"f(r)dr=g(t), (6.4.10)
where
f(rn)= (b(\){__;) and g (t) =2t ¥ <%)
Thus, the solution of (6.4.10) is
£0) = Ty oDE e (6.4.11)

so that the solution of the Poisson equation (6.4.9) is

Example 6.4.1
Consider the Abel integral equation

g(t):/f’(t)(tff)’a dr, 0<a<l. (6.4.13)
0
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Application of the Laplace transform gives

g(s)=2{f'(O)rz{t™"}.
Or,

FO=FO) + s=F1 o T o) /g (t—7)*"dr. (6.4.14)

0

This is the required solution of Abel’s equation. I

Example 6.4.2
Solve the Abel integral equation

¢
/t—x “f(x)dx, O0<a<l. (6.4.15)
0

Clearly, it follows from (6.2.1) that

9(t) =T(1 - a) D" £(1).

Or,
D'7%g(t)=T(1 - a)f(t).
Hence,
f(t) = F(li )D-D g(t)
B F(ll—a) ﬁ D/(t )" g(z)de
0
- m ' %/(tfx)“_lg(:r)dz. (6.4.16)
0
I

Example 6.4.3
(Abel’s Problem of Tautochronous Motion). The problem is to determine the
form of a frictionless plane curve through the origin in a vertical plane along
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which a particle of mass m can fall in a time that does not depend on the
initial position.

Suppose the particle is placed on a curve at the point (£,7), where 7 is
measured positive upward. Let the particle be allowed to fall to the origin
under the action of gravity. Suppose (z, y) is any position of the particle during
its descent as shown in Figure 6.1. According to the principle of conservation
of energy, the sum of the kinetic and potential energies is constant, that is,

1
Emv2 + mgy = mgn = constant. (6.4.17)

This gives the velocity of the particle at any position (z,y)

v? = (%)2:29(77—34), (6.4.18)

where s is the length of the arc of the curve measured from the origin and ¢
is the time.

&m)

x,y)

Figure 6.1 Abel’s problem.

Integrating (6.4.18) from y =7 to 0 gives

=}
<

n

where s = f(y) represents the equation of the curve with f(0)=0. Thus, we
obtain

<

— (6.4.19)

<

JagT— [ LWy
[
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This is the Abel integral equation (6.4.13) with a =1 and g(n) =T+/2g=
constant. Thus, the solution (6.4.14) becomes

T\/—

f(n) (n—y)2 ' dy,

. . . ) gT2
which is, putting y =nsin“6 and a ==—-,
77

F(n) =2+/2an. (6.4.20)

If ¢ is the angle made by the tangent to the curve at a point (z,y), then

d d
Y =siny and d_x =cos 1) so that
s

ds
ds 2a
cosect) = — = f'(y) =4/ —.
i (¥) "
Or,
=24/2ay=4asin. (6.4.21)

This is the equation of the curve and represents the cycloid with the vertex
at the origin and the tangent at the vertex as the z-axis.

Alternatively, equation (6.4.19) can be expressed in terms of a half-order
fractional derivative of one as given by (5.4.3) that was solved by using frac-
tional derivatives with solution (5.4.4). The solution is the same as (6.4.21).

Example 6.4.4

(Abel’s Equation and Fractional Derivatives in a Problem of Fluid Flow). We
consider the flow of water along the = direction through a symmetric dam in
a vertical yz plane with the y-axis along the face of the dam. The problem is
to determine the form y = f(z) of the opening of the dam so that the quantity
of water per unit time is proportional to a given power of the depth of the
stream. It follows from Bernoulli’s equation of fluid mechanics that the fluid
velocity v at a given height z above the base of the dam is given by

v?=2g(h — 2). (6.4.22)

The volume flux d@ through an elementary cross section dA of the opening of
the dam is dQ = vdA = 2/2g(h — 2)'/? f(2)dz so that the total volume flux is

h
:a/ h—2)2f(z)dz, a=24/2g. (6.4.23)
0
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This is the Abel integral equation and hence can be written as the fractional
integral

Q(h) =aT (g) D2 f(h), (6.4.24)

Multiplying this result by Di/ ? with a given Q(h)=hP, we obtain, by
(6.2.24),
1 2a T 1
f(h) = ——x Dy 1P = T (6+1) hP=3/2, (6.4.25)

al (3)" VAT (5-3)
where 3> —1. In particular, the shape y= f(z) is either a parabola or a

rectangle depending on whether, 8= 3 or 3 There are also other shapes of

the opening of the dam depending on the value of 3. I

6.5 Initial Value Problems for Fractional Differential
Equations

(a) We consider the following fractional differential equation
oDPy (t) +w?y (t) = f(t), t>0 (6.5.1)
with the initial conditions
[oDy Fy <t)]t:0 =cp, k=1,2,..,n, (6.5.2)

where n — 1 <a <n.
Application of the Laplace transform to (6.5.1)—(6.5.2) gives

n

(s*+w?) g (s) = f(s)+ Z cpst L (6.5.3)
k=1
Thus, the Laplace transform solution is

n

_ sk
y(s) = kZICk(saJr

' f(s)

w?) + 8¢ 4 w?’

(6.5.4)

The inverse Laplace transform gives the solution of the initial value problem

n

y(t) = chtaikEa,a—kﬂ (*w2ta)

k=1
t
+/ f (t - T) TailEa,a (*WZTO[) dT, (655)
0
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where E, s (2) is the Mittag-LefHler type function defined by the series

Zm

m=0

and the inverse Laplace transform is

| ga—0
2 {(mjﬁ} = tom AR (1at®), (6.5.7)
s®+ta ’
with
EM = Y p 6.5.8
ap (2) = o Eap (2). (6.5.8)

(i) When aw=1, n=1 so that the initial condition is y (0)=¢; and the
solution (6.5.5) reduces to the form

y(t) = 1B (—wt) +/0 f(t—7) By (—w?r) dr, (6.5.9)

where Ej ;1 (z) = e®. Consequently, the solution assumes the standard form

y(t) = cre "t + /t ft—r)e < Tdr. (6.5.10)
0

(ii) When o =2, n =2 so that the initial data are y (0) =cz and 3’ (0) = ¢;.
In this case, the solution (6.5.5) reduces to the form

y(t) = c1tEys (Pwt?) + ca By (Pwt?)
t
+/ f(t=7) 7By (*w?r?) dr, (6.5.11)
0

where

By (i2:%) = sinh (iz) _sinz

. )
1z 1z

By (i%2%) = cosh (iz) = cos 2.
Consequently, the solution (6.5.11) reduces to the standard form

1 t
y(t) = A Sinwt + cg coswt + — / f(t—7)sinwrdr. (6.5.12)
w w Jo

It is noted that equation (6.5.1) describes fractional relaxation when 0 <
a <1 and fractional oscillation when 1< a <2. It is easy to recognize the
remarkable difference between the classical solutions for cases a =1 and a =
2. On the other hand, the solution of the fractional equation (6.5.1) show
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remarkably different features. The classical solution corresponding to aa=1
decays exponentially as t — oo, and the fractional solution (0 < @ < 1) exhibits
a faster decay as t — 0+ and much slower decay (algebraic decay compared
to exponential decay) as t — co.

(b) Fractional Simple Harmonic Oscillator

The initial value problem for the fractional simple harmonic oscillator is given
by

— F+b—Fwyt) = ), t>0, 0<a<2, (6.5.13)
y (0) =cp and y;, (0) =1, (6.5.14)
where b, w, ¢y and ¢y are constants and dT}j represents Caputo’s fractional
derivative (see Caputo, 1967).
Two special cases are of interest: (i) 0<a <1 and (ii) 1<a<2and a=1.
Application of the Laplace transform gives the following transform solu-
tions:

(i) T(s) = oYy (s) + €15 (s)+f(s)Fs(s), 0<a<l (6.5.15)

(i) F(s) =¥y (s)+a yOS(S) +f(s)7s(s), l<a<2 (6.5.16)

where

_ B (s+bso"1) _— _L N
y°<8)_7§(3) ;T (s)= G << (6.5.17)

g(s) = (s> +bs" +w?), ?03(5) =(1+bs*"?)7s(s). (6.5.18)

Using the following properties of the Laplace transform

Yo (0) = Jim 57, (s)=1, (6.5.19)
T () =5 [sT0 () - =- 52 b (0}, (6520)

% {/Ot vo (7) dT} _ %yo (s), (6.5.21)

the inverse Laplace transform of (6.5.15)—(6.5.16) yields the closed form solu-
tions:

(1) y (t) = coyo (t) — 2y0 /f (t—7)ys (r)dr, O0O<a<l (6.5.22)

(ii)y(t)—coyo()—i—cl/ yo (1 dT+/ f@=1)ys(r)dr, 1<a<2 (6.5.23)

where ys (t) = —Zyq (t) represents the impulse response solution of the e-
quation (6.5.13) and this solution can be obtained from (6.5.23) by putting
co=c1=0and f(t)=0(t).
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In particular, when o =1, equation (6.5.13) represents the classical solution
for the damped simple harmonic oscillator. In order to simplify the solution,
we write b= 2k and find

(s +2k) _ 1
2 5 N’ Ys (S) = 2 2 2
(s+ k) + (w?—k?) (s+k)" + (w2 —k?)

(6.5.24)

Yo (s) =

The inverse Laplace transform yields the solution in three distinct cases: (i)
w>k, (ii) w=k, and (ili) w < k. The final closed form solutions are given by

k
y(t) = coe k! (cos ot + —sin Ut) + Lkt gin ot
o o
1 t
+— / ft—7)e " sinordr, w>k (6.5.25)
g Jo
¢
y(t)=co(1+kt)e * 4 crte* —|—/ flt—7)rc*dr, w=k (6.5.26)
0
—kt k. 1kt
y(t)=coe cosh put + —sinh ut | + — e~ " sinh put
[ 1
1/t
+— / f(t—7)e ¥ sinh prdr, w<k, (6.5.27)
K Jo

where 02 =w? — k% and p? =k? — w2

As expected, all solutions exhibit an exponential decay as t — co.

6.6 Green’s Functions of Fractional Differential
Equations

(a) We consider the linear system governed by the fractional order differential
equation with constant coefficients and zero initial conditions

oDy (t) = f(1). (6.6.1)

Application of the Laplace transform gives

g(s)=s"f(s). (6.6.2)

So, the solution given by

y(t):«i”*l{s*af(s)}:/o G(t—7)f(r)dr, (6.6.3)
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where

Gt)y=2"1 {i} _ (6.6.4)

is called the Green’s function of (6.6.1).
(b) We next consider a more general fractional order differential equation with
constant coefficients and zero initial conditions in the form

oDy (1) + WPy (1) = £ (1) (6.6.5)
Application of the Laplace transform to (6.6.5) gives the solution

1

s 4 w2

y (1) _x—l{ ~T(3)}/OtG(t7')f(7')dT, (6.6.6)

where the Green’s function G (t) is given by

G(t)fl{ 1

5% + w?

} =1 By o (—w?t%) . (6.6.7)

Similarly, the Green’s function for the n-term fractional-order differential
equation with constant coefficients and zero initial conditions in the form

[an D" + ap_ 1Dt + ...+ a1 D" + agD™]y (t) = f(t), (6.6.8)

can be obtained from the inverse Laplace transform

G({t)y=2"" (iaksan>_ . (6.6.9)
k=o

6.7 Fractional Partial Differential Equations
(a) The Fractional Diffusion Equation is given by

0%u 0%y

e 7.1
g~ 2 reER, t>0, (6.7.1)

with the boundary and initial conditions

u(2,6) 0 as || - o0, 67.2)
[OD?ﬁlu (x’t)]t:o = f(x) forzeR,

where £ is a diffusivity constant and 0 < a < 1.
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Application of the Fourier transform to (6.7.1) with respect  and using the
boundary condition (6.7.2) yields

Dy a(k,t) = —kk*a, (6.7.4)
(oD Vi (,t)],_, = £ (k), (6.7.5)

where @ (k,t) is the Fourier transform of u (x,t) is defined by

i (k,t) e~y (x,t) d. (6.7.6)

t)
\/ Ne /
The Laplace transform solution of (6.7.4) and (6.7.5) is

N A ()
u(k,s) = =T rkD) (6.7.7)

The inverse Laplace transform of (6.7.7) gives
i (k,t) = f (k) t" ' Eq o (—KE*t) (6.7.8)

where E, s is the Mittag-Leffler type function defined by (6.5.6).
Finally, the inverse Fourier transform leads to the solution of the diffusion
problem as

u@) = [ Ga-enf©d (6.7.9)
where
G(z,t) = % /jo t* ' Eqa (—Kk*t) cos ka dk. (6.7.10)

This integral for G (x,t) can be evaluated by using the Laplace transform of
G (z,t) as

— 1 [ cos kxdk 1 |z
G == = /2 — L g2/2) (6.7.11
o=z [ s exp( ELerz), 61)

whence the inverse Laplace transform gives the explicit solution

Glat)= ——t5 1 W (,g,,; %) (6.7.12)

1
V4K
where £ = %, and W (z, «, B) is the Wright function defined by

o0
Zﬂ

© 2007 by Taylor & Francis Group, LLC



Applications of Integral Transforms to Fractional Differential and Integral Equations 301

2.4

Kkt =1/60

1.6

12 Kt=1/16

xt=1/4

Figure 6.2 Graphs of (6.7.14) for different xt.

It is important to note that when o= 1, the initial value problem (6.7.1)—
(6.7.3) reduces to the classical diffusion problem and solution (6.7.9) reduces
to the classical fundamental solution because

G (a,t) = — W( v 11) ! ( $2) (6.7.14)
x,t) = —_—— =, = | = exp| —— ). (6.7.
VAarkt Vet 272 VAarkt P\ 7 ant

It is noted that the order « of the derivative with respect to time ¢ in equa-
tion (6.7.1) can be of arbitrary real order including o =2 so that it may be
called the fractional diffusion-wave equation. For a= 2, it becomes the classi-
cal wave equation. The equation (6.7.1) with 1 <« <2 will be solved next in
some detail.

(b) The Nonhomogeneous Fractional Wave Equation is given by

o, O

2 = 7.1
g € 92 qg(z,t), x€R, t>0 (6.7.15)
with the initial condition
u(z,0)=f(x), ut (x,0)=g(x), z€R, (6.7.16)

where ¢ is a constant and 1 < a <2.
Application of the joint Laplace transform with respect to ¢ and Fourier
transform with respect to x gives the transform solution

fk)so™t  g(k)s*?  q(ks)
Sa+c2k2 Sa+c2k2 Sa+62]€2’

i (k,s) = (6.7.17)
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where k is the Fourier transform variable and s is the Laplace transform

variable.
The inverse Laplace transform produces the following result

— a—2
ik, t) = f (k)2 TR A —
akn = f e { s {2
7.1
+ £ {SQHW (6.7.18)
which is, by (6.5.7),
= f (k) Eaj (—c*k*?) + § (k) tEq 2 (—K*t®)
t
+/ Gkt —7) T ' Eg o (—°K*7) dr. (6.7.19)
0

Finally, the inverse Fourier transform gives the formal solution
1 * ;
u(z,t) = — k) Eo 1 (—2E*t) e dk
@) = o= [ F0 B (-err)
1 e .
+— t§ (k) Eq o (—c?k*r®) e dk
= [t B ()

1 t L [e'e] )
+—— [ o ldr G(k,t —7) Eq o (—*k*t*) e dk. (6.7.20)
V2o /0 /,Oo ’

In particular, when « =2, the fractional wave equation (6.7.15) reduces to
the classical wave equation. In this particular case, we obtain

B (—c*k*t) = cosh (ickt) = cos (ckt) (6.7.21)
2,250y _, sinh(ickt) 1
tEs s (—Pk*Y) =1t okt " o sin(ckt). (6.7.22)

Consequently, solution (6.7.20) reduces to the classical solution (see Debnath,
2005) of the wave equation (6.7.15) with & =2 in the form

1 = r 1RT
u(z,t) = \/—2_71- / f (k) cos (ckt) e**dk + — /
2 / dr / Slan]E; ) lkxdk (6723)
=5 [f(uT*Ct)wa(xcht)]

+_ / o dg+_ / dr / T ende (6124

c(t—r)

sm ckt) ko g

We now derive the solution of the inhomogeneous fractional diffusion e-
quation (6.7.15) with ¢2 =k and g (z)=0. In this case, the joint transform
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solutions (6.7.17) becomes

Fk)ys™t  q(ks)
(s® + kk2) = (s* + kk?2)’

i (k,s) = (6.7.25)

which is inverted by (6.5.7) to obtain

(k,t) = f (k) Ea,1 (—rk*t*) + /0 (t —7)*" Eaa (k2 (t = 1)) G (k,7) dr.

(6.7.26)
Finally, the inverse Fourier transform gives the exact solution for the temper-
ature distribution

Uu (I,t) = \/% /:)o f(k) Ea,l (7/{/]{:2150‘) eikxdk

1 t [e'e] 1
+ — dT/ t—7)"" Eya —kk2(t—7)°
= [ar [ = B (i =)
xq (k,7) e**dk. (6.7.27)

Application of the convolution theorem of the Fourier transform gives the
final solution in the form

u(x,t>:/°° G (o —&,0) f(€) de

— 00

Jr/o (t—7)*" dT/ Go(x—&t—71)q(&,7)dE, (6.7.28)

where

G (z,t) = % /o; e* By q (—rk*t®) dk, (6.7.29)
and

Gy (z,t) = % /_ O:O e* By o (—rk**) dk. (6.7.30)

In particular, when a=1, the classical solution of the nonhomogeneous
diffusion equation is obtained in the form

u(x,t>:/_°° G (o~ .0) F (€) de

t o)
Jr/o dr /_oo Go(x—&t—7)-q(&7)dE, (6.7.31)

where

1 x?
Gi(z,t) = Go (z,t)= i exp (—m) . (6.7.32)
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(¢) We consider the fractional-order diffusion equation in a semi-infinite medi-
um z > 0, when the boundary is kept at a temperature uo f (¢) and the initial
temperature is zero in the whole medium. Thus, the initial-boundary value
problem is described by the equation

0“u 0%u
8? :FL@, 0<(E<OO, t>0, (6733)
with
u(z, t=0)=0, x>0, (6.7.34)

u(x=0,t)=uof (t), t>0 and wu(x,t)—0 asxz—oo. (6.7.35)

Application of the Laplace transform with respect to ¢ gives

25 o
% n (%) a(z,s), x>0, (6.7.36)
U(z=0,s)=uof(s), u(x,s)—0 asx— ooc. (6.7.37)

Evidently, the solution of this transformed boundary value problem is

[V

U (z,s) = uo f (s)exp (—ax), a=(s%/k) (6.7.38)

Thus, the solution is given by

u (@, t) = ug / ft=7)g (@) dr=uof () +g(x.t), (6.7.39)
0
where

g(z,t) = L {exp (—ax)}.

In this case, =1 and f (¢) =1, solution (6.7.38) becomes

(z,8) = (%) exp <x\/§) , (6.7.40)

which yields the classical solution in terms of the complementary error func-
tion

u(x,t) = ug erfe ( (6.7.41)

)

In the classical case (a¢=1) and the more general solution is given by

u(x,t) = uo/o f—=7)g(x,7)dr=uof (t)* g (z,t), (6.7.42)
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g(a,t) =27! {exp <—x\/§) } - 2%% exp (-f—;) . (6.7.43)

(d) The Fractional Stokes and Rayleigh Problems in Fluid Dynamics
The classical Stokes problem deals with the unsteady boundary layer flows
induced in a semi-infinite viscous fluid bounded by an infinite horizontal disk
at z =0 due to non-torsional oscillations of the disk in its own plane with a
given frequency w. When w =0, the Stokes problem reduces to the classical
Rayleigh problem where the unsteady boundary layer flow is generated in the
fluid from rest by moving the disk impulsively in its own plane with constant
velocity U.

We consider the unsteady fractional boundary layer equation (see Debnath
(2003)) for the fluid velocity u (z,t)

where

0%u 0%u
8? —Vw, O<Z<OO7 t>07 (6744)

with the given boundary and initial conditions
w(0,t)=Uf(t), u(zt)—0 as z—o0, t>0, (6.7.45)
u(z,0)=0 for all z>0, (6.7.46)
where v is the kinematic viscosity, U is a constant velocity and f (¢) is an

arbitrary function of time .
Application of the Laplace transform with respect to ¢ gives

o d*u
s u(z,s)zuw, 0<z< o0, (6.7.47)
w(0,8)=Uf(s), u(z,8)—0 asz— o0. (6.7.48)

Using the Fourier sine transform with respect to z yields

Us (k,s) = (\/gy U) (S%(j])#) (6.7.49)

The inverse Fourier sine transform of (6.7.49) leads to the solution
2 - ° ksinkz
u =(—-vU ———dk 6.7.50
u(z,s) <7TV )f(s)/o R ( )

and the inverse Laplace transform gives the solution for the velocity field

u(z,t) = (zuU)/ ksinkz dk
m 0

¢
X / ft=7)7" "B o (—vE*T®) dr. (6.7.51)
0
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When f (t) = exp (iwt), the solution of the fractional Stokes problem is

20U\ e
u(z,t) = (V—) elm/ ksin kzdk
0

m
t
x / e T By o (—VE*T) dr. (6.7.52)
0

When a =1, solution (6.7.52) reduces to the classical Stokes solution in the

form
20U i 2 ksinkz
t)=| — 1—e V) 22227 k. .
u(zt) ( T )/0 ( c ) (tw + vk?) (6.7.53)

For the fractional Rayleigh problem, f (¢) =1 and the solution follows from
(6.7.51) in the form

2 (e ) t
u(z,t) = <V—U>/ ksinkzdk/ 7 Eao (—vE*T) d7. (6.7.54)
0 0

™

This solution reduces to the classical Rayleigh solution when aa=1 as

2wl o] t
u(z,t) = (V—) / k sin k:zdk/ Ei, (—vrk?)dr
m 0 0

2wl [e%s} t
= <V—> / k sin kzdk/ exp (71/7']{32) dr
™ 0 0
= <g> /Oo (1 _ e*l/th) sin kzdk,
o 0 k

which is, by (2.15.10),

_ (%) {g Lt (2%/%)] — Uerfe (2;%) . (6.7.55)

where erfc (2) is the complimentary error function.

(e) The Fractional Unsteady Couette Flow

We consider the unsteady viscous fluid flow between the plate at z =0 at rest
and the plate z =h in motion parallel to itself with a variable velocity U (t)
in the a-direction. The fluid velocity u (z,t) satisfies the fractional equation
of motion (see Debnath(2003))

0%u 0%y

— = —_— <z< .
5 P(t)+y<?t2’ 0<z<h, t>0, (6.7.56)
with the boundary and initial conditions
w(0,t)=0and u(h,t)=U(t), ¢t>0, (6.7.57)
u(z,t)=0 at t<0 for 0<z<h, (6.7.58)
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where —X p, = P (t) and v is the kinematic viscosity of the fluid.
We apply the joint Laplace transform with respect to ¢ and the finite Fourier
sine transform with respect to z defined by

00 h
s (n,s) = / e*Stdt/ u (z,t)sin (@> dz, (6.7.59)
0 0 h

to the system (6.7.56) - (6.7.58) so that the transform solution is

Pls) L= (-1)")  va ()™ T(s)
(s* 4+ va?) (s* + va?)

s (n,s) = , (6.7.60)

where a = ("h”) n is the finite Fourier sine transform variable.

Thus, the inverse Laplace transform yields
- 1 n K a—1 2 _«
ts (n,t) = = [1—(—=1)"] P(t—7)1% "Eq,n (fua T )dT
a 0
t
+va (-1)”*1/ U (t—7) 7% Bu (—va®r®) dr. (6.7.61)
0

Finally, the inverse finite Fourier sine transform leads to the solution
2 i ) (”m) (6.7.62)
= - (n,t)sin [ — ) . 7.
h — h

If, in particular, P (t) =constant and U (t) =constant, then solution (6.7.62)
reduces to the solution of the generalized Couette flow.

(f) Fractional Azisymmetric Wave-Diffusion Equation
The fractional axisymmetric equation in an infinite domain

0%u 0*u  10u
W“(W*m«)’ 0<r<oo, t>0, (6.7.63)

is called the diffusion or wave equation according as a =k or a =c?.

For the fractional diffusion equation, we prescribe the initial condition
u(r,0) = f(r), 0<r<oc. (6.7.64)

Application of the joint Laplace transform with respect to ¢ and Hankel trans-
form (7.4.3) of zero order (see Chapter 7) with respect to r to (6.7.63)—(6.7.64)
gives the transform solution

s* ' (k)

u(k,s) = m,

(6.7.65)

where k, s are the Hankel and Laplace transform variables, respectively.
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The joint inverse transform leads to the solution
w(rt) = / P o (k) F (k) B (—rE*) dk, (6.7.66)
0

where Jy (kr) is the Bessel function of the first kind of order zero and f (k) is
the Hankel transform of f (7).

On the other hand, we can solve the wave equation (6.7.63) with a = ¢? and
the initial conditions

u(r,0)=f(r), wu(r,0)=g(r) for0<r< oo, (6.7.67)

provided the Hankel transforms of f (r) and g (r) exist.
Application of the joint Laplace and Hankel transform leads to the trans-
form solution

s (k) 5" %5 (k)

u(k,s) = (5% + 2k2) (Sa+62k2)'

(6.7.68)
The joint inverse transformation gives the solution
w(r,t) = /OOO kJo (k,7) f (k) a1 (—c*k%t*) dk
+ /OOO kJo (k,r) G (k) tEq 2 (—c*k*t*) dk.  (6.7.69)

When « =2, solution (6.7.69) is in total agreement with that of the classical
axisymmetric wave equation (see Example 7.4.1 in Chapter 7).

In a finite domain 0 <r <a, the fractional diffusion equation (6.7.63) can
be solved by using the joint Laplace and finite Hankel transform with the
boundary and initial data

w (r,t)

f(@t)onr=a, t>0, (6.7.70)
u(r,0)=0

for allrin (0,a). (6.7.71)

Application of the joint Laplace and finite Hankel transform of zero order (see
Chapter 13) yields the solution

JO (’I”kl)
T (6.7.72)

2 o= _
U(Tvt):a_ggu(kivt)J

where

U (ki,t) = (ak ki) J1 (aki)/o f@t=7)7" " Eao (—kk}TY) d7. (6.7.73)

© 2007 by Taylor & Francis Group, LLC



Applications of Integral Transforms to Fractional Differential and Integral Equations 309

2

Similarly, the fractional wave equation (6.7.63) with a = ¢* in a finite domain

0 <r < a with the boundary and initial data

u(r,t)=0 on r=a, t>0, (6.7.74)
u(r,0)=f(r) and wu(r,0)=g(r) for 0<r<a, (6.7.75)

can be solved by means of the joint Laplace and the finite Hankel transform
(13.2.8). The solution of this problem is

u(rt) = Zﬂ(ki,t) W (6.7.76)

where

i (kiyt) = f (ki) Baj (—c*k:i%tY) + G (k;) Ba2 (—2k2tY) . (6.7.77)

(g) The Fractional Schridinger Equation in Quantum Mechanics
The one-dimensional fractional Schrodinger equation (see Debnath(2003)) for
a free particle of mass m is

8% K2 92y

/L ¢ .

iho 5 B2’ co<x<oo, t>0, (6.7.78)
Y (x,0) = 1o (x), —00 < & < 00, (6.7.79)
Y (x,t) =0 as |z|— oo, (6.7.80)

where v (z,t) is the wave function, h=27h=6.625 x 10~%7ergsec =4.14 x
1072'MeV sec is the Planck constant and g (z) is an arbitrary function.

Application of the joint Laplace and Fourier transform to (6.7.78)—(6.7.80)
gives the solution in the transform space in the form

b (kys) = 5o (k) (az ﬂ) : (6.7.81)

s* 4 ak? ’ 2m

where k, s represent the Fourier and the Laplace transforms variables.
The use of the joint inverse transform yields the solution

Y (x,t) = N / ¥ 1o (k) Ba (—ak?t®) dk (6.7.82)
-1 {1;0 (k) Ea (—ak%@)} , (6.7.83)

which is, by the convolution theorem of the Fourier transform,

- [ ee-gnm@d (6.7.84)
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where
1
G(z,t) = —F Y {E, 1 (—ak*t®
<$7 ) NG { 71( a )}
1 [> .
=5/ e* By 1 (—ak®t®) dk. (6.7.85)

When o =1, the solution of the Schrédinger equation (6.7.78) becomes

vt = [ Gla-&nm©d (6.7.56)
where the Green’s function G (z,t) is given by
1 > ikx
G(2,t) = 5 e E1; (—ak®t) dk

L[, (ke — ath?) = ———c 2\ (67.87)
= — X IRKT — @ = X _—— . .
2 oo P Amat P 4at

(h) Linear Inhomogeneous Fractional FEvolution Equation
The fairly general linear inhomogeneous fractional evolution equation is given
by (see Debnath and Bhatta (2004))

0% Ou  9%u du "
T T W Y N i >0, (6.7.
(’“)t“Jrc(?x V6x2+ 36$3+ + 5o q(z,t), z€R, t>0, (6.7.88)

where ¢, v, and bs, ..., b, are constants and 0 < a < 1. We solve this fractional
evolution equation with the following initial and boundary conditions

u(z,0) = f(x) TER (6.7.89)
u(z,t) — 0 as |z| — o0, t>0. (6.7.90)

Application of the joint Laplace transform with respect to ¢ and Fourier
transform with respect to x gives the transform solution

fk)so~t  q(k,s)

$a+a2 3a+a2’

u(k,s) = (6.7.91)

where k is the Fourier transform variable s is the Laplace transform variable,
and a? is given by

a® =ikc+ kv + (ik)3bs + (ik)*bs + ... + (ik)"by,. (6.7.92)

We use the following inverse Laplace transform formula

a mlsa_ﬁ am - m «
’ I{W} = BT (dat®), (6.7.93)
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where E, 3 (z) and E(m) (z) are defined by (6.5.6) and (6.5.8) respectively.
The inverse Laplace transform yields the following result

a(k,t)zf’(k).,sf—l{ st }+$—1{‘}<k’8)}, (6.7.94)

SO‘+CL2 Sa+a2

which can be written as

i (k,t)=f (k) Ea,1 (—at®) +/tq(k,t—7) T By o (—a®t®) dr. (6.7.95)
0

Finally, the inverse Fourier transform gives the formal solution

u(x,t) = \/ﬁ/ f(k a1 (—a?t®) e dk
o 1 ~ —r _ 2y tkx 7
\/ﬁ/ dT/ G(k,t —7) Eao (—a®t®) ¢k, (6.7.96)

where a? is given by (6.7.92). The solution in equation (6.7.96) is fairly general
and contains solutions of many special evolution equations including the frac-
tional wave equation, Korteweg de Vries (KdV) equation, and KdV-Burgers
equation (see Debnath and Bhatta, 2004).

(i) Linear Inhomogeneous Fractional Telegraph Equation
Here we solve the one-dimensional linear inhomogeneous fractional telegraph
equation given by

0%u 2 0%u ou

i 62+ 6t+bu:q(:1:,t), reR, t>0 (6.7.97)
where a, b, and c are constants and 1 < a < 2.
We solve this fractional evolution equation with the following initial and
boundary conditions

u(z,t) = f(2), au(ag? ) =g(z) at t=0, zeR  (6.7.98)
u(x,t) — 0 as |zr]—o0,t>0 (6.7.99)

Applying the joint transform of Laplace and Fourier and taking the inverse
Laplace tansform, we have

i (k,t) = f (k) Eaj (=A%) + g (k) Ea1 (=A%)

t
+/ Gkt —7) T ' Eq o (—A°7%)dr,  (6.7.100)
0

where

N = 2k? + aik + b. (6.7.101)
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Application of the inverse Fourier transform to equation (6.7.100) yields the
solution u(z,t) as

u(x,t):\/% /_OO F () Bas (—A27) eak

1 o0 _
+ — tg (k) E, o (—N2t%) e dk
Wors [ 1909 B (30

oo

1 t L [e'e] )
+ — [ 7 ldr G(k,t = 7) Ea,a (—A?t") e dk.(6.7.102)
V2T /0 / '

In the limit as a — 0, the telegraph equation reduces to the Klein-Gordon

equation and its solution is in perfect agreement with each other (see Debnath
and Bhatta, 2004).

6.8 Exercises

1. Consider linear inhomogeneous fractional differential equation

0%u ou
—+c—=q(z,t), xR, t>0
gt " Car 4@
where ¢ is a constant, 0 <« <1, and ¢, source term, is a function of x
and t.

Assuming the initial and boundary conditions

u(z,0) = f(x), rER

u(z,t) — 0 as |zx|—o0,t>0

show that the solution u(z,t) is given by
(2,1) = — /Oo F (k) Bat (—ickt®) ¢ di
u(z,t) = — o1 (—ic e
V2r J_ !

1 t L e8] )
+ — | %7 dr G(k,t —7) Ey.o (—ickt®) e dk.
V2m /0 / '

oo

In particular, when =1, the solution becomes

t 3}
’U,(I,t) = f(J? - Ct) —+ \/% /0 dr [m (j (k77') eik{xfc(tf'r)}dk

—f(:zzct)+/0 g{x —c(t —71), T} dr.
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2. Consider linear inhomogeneous fractional Burgers equation

0%*u ou 9%u
—_— — —V—= t R, t>0

where ¢ is a constant, 0 < a <1, v is the kinematic viscosity and ¢(z, t)
is a source term.

Assuming the initial and boundary conditions

u(x,0) = f(x), rER,

u(x,t) — 0 as |x| — o0, t>0,

show that the solution u(z,t) is given by

1 R -
u(x,t) = — k) Eqq (—a%t®) e dk
@) = o= [T Bor (—ae)
1 t L o )
+— [ 7 dT/ G(k,t —7) Eq.o (—a?t®) e dk,

= [kt =) Boo (—at?)

where a2 = (ick + vk?).

3. Consider linear inhomogeneous fractional KdV equation

aa_u 4+ a_u + b@
ote C@x ox3

where b and ¢ are constants, 0 < a < 1.

=q(z,t), z€R, t>0

Assuming the initial and boundary conditions

u(x,0) = f(x), rER,

u(x,t) — 0 as |x| — o0, t>0,

show that the solution u(x,t) is given by
u(x,t) = L /00 f(k)Eqq (—a’t*) ek
) /—27_(_ - a,

1 t L [e%e} )
+ — T T G(k,t —7) Eq o (faQto‘) e dk,
V 27T /0 [oo ’

where a2 = (z’ck — ik:3b).

4. Consider linear inhomogeneous fractional KdV-Burgers equation

0%u ou 0%u u
+c

Z - du _oru L otu . .
ot™ ox Vaw2 + oz q(a:, )7 r € R, >0,
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where b, ¢ and v are constants, 0 < a <1.

Assuming the initial and boundary conditions

U(:Z?,O):f(J?), z €R,

u(x,t) — 0 as |z|— o0, t>0,

show that the solution u(z,t) is given by
u(z,t) = L /00 f (k) Ean (—a®t™) e dk
9 /—27_(_ e o,
1 t L o )
+ — [ dT/ j(k,t —7) Eq.o (—a?t®) e dk,
=/ [kt =) Boo (—at?)

where a? = (z’ck + kv — ik:3b).

5. Consider linear inhomogeneous fractional Klein-Gordon equation

u 0%,

— —c"—+du=q(x,t), z€R, t>0,

ot~ a2 a(@?)
where ¢ and d are constants, 1 < a <2.

Assuming the initial and boundary conditions

ue) = f@), 20Dy at =0 acr
u(z,t) — 0, as |z| — o0, t>0,

show that the solution u(z,t) is given by
u(x,t) = L /00 [ (k) B (—a®t™) e**dk
) /—27_(_ e a,

1 e .

+— tg (k) Ea,2 (—a’t®) e dk

= [0 Baa ()

R A o .

+ — T dT/ G(k,t —7) Eoo (—a?t®) e dk,
= /0 -l ) Eoo (—a’t?)

where a? = (¢?k? + d?).
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7

Hankel Transforms and Their Applications

“In most sciences one generation tears down what another has
built, and what one has established, another undoes. In mathemat-
ics alone each generation adds a new storey to the old structure.”

Hermann Hankel

“I have always regarded mathematics as an object of amusement
rather than of ambition, and I can assure you that I enjoy the
works of others much more than my own.”

Joseph-Louis Lagrange

7.1 Introduction

Hermann Hankel (1839-1873), a German mathematician, is remembered for
his numerous contributions to mathematical analysis including the Hankel
transformation, which occurs in the study of functions which depend only on
the distance from the origin. He also studied functions, now named Hankel
functions or Bessel functions of the third kind. The Hankel transform involv-
ing Bessel functions as the kernel arises naturally in axisymmetric problems
formulated in cylindrical polar coordinates. This chapter deals with the defini-
tion and basic operational properties of the Hankel transform. A large number
of axisymmetric problems in cylindrical polar coordinates are solved with the
aid of the Hankel transform. The use of the joint Laplace and Hankel trans-
forms is illustrated by several examples of applications to partial differential
equations.

315
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7.2 The Hankel Transform and Examples

We introduce the definition of the Hankel transform from the two-dimensional
Fourier transform and its inverse given by

FA{f(x,y)} = F(k,l)= o / /exp{ (k-0)}f(z,y)dedy, (7.2.1)

FHF (kD)) = =5 / /exp{z k-1t)}F(k 1) dkdl,  (7.2.2)

where r = (z,y) and k = (k,!). Introducing polar coordinates (z,y)=r(cos 6,
sinf) and (k,1) = k(cos ¢,sin @), we find K - r = kr cos(f — ¢) and then

00 2m
F(k,¢)= % /r dr/exp[fmr cos(0 — @)] f(r,0)do. (7.2.3)
0 0

We next assume f(r, ) =exp(in)f(r), which is not a very severe restric-
tion, and make a change of variable § — ¢ =« — 5 to reduce (7.2.3) to the
form

Fis,6) = o [ rfrir

0
27 +¢o

X / exp [m ((b - g) +i(na — krsina)| da, (7.2.4)
®o
where ¢o = (g _ ¢).
Using the integral representation of the Bessel function of order n
1 2740
In (k1) = o / expli(na — krsin a)]da (7.2.5)
™
%o

integral (7.2.4) becomes

/rJn(m“)f(r)dr (7.2.6)
fn

(), (7.2.7)

© 2007 by Taylor & Francis Group, LLC



Hankel Transforms and Their Applications 317

where fn(m) is called the Hankel transform of f(r) and is defined formally by

Ao ($0)) = Folw) = [ ra(or) ) (723)

Similarly, in terms of the polar variables with the assumption f(z,y)=
f(r,0)=e™ f(r) with (7.2.7), the inverse Fourier transform (7.2.2) becomes

2m

eimf f(r) = 1 explikr cos(8 — @) F(k, ¢)do
]

2m
1

=5 an( )d /exp [zn (gb — 5) + ikrcos(f — gb)] do,

0 0
Lo . s T
which is, by the change of variables § — ¢ = — (a + 5) and 0y =— (0 + 5),

2m+60g
= —//{fn / exp[in(f + o) — ikr sin a|da

= emG/FLJn(KJT‘)fn(KJ) K, by (7.2.5). (7.2.9)
0
Thus, the inverse Hankel transform is defined by
 [faw)] =10 = / e () o () . (7.2.10)
0
Instead of fn(n), we often simply write f (k) for the Hankel transform speci-
fying the order. Integrals (7.2.8) and (7.2.10) exist for certain large classes of

functions, which usually occur in physical applications.
Alternatively, the famous Hankel integral formula (Watson, 1944, p. 453)

f(r):/mJn(ﬁr)dﬁ/pJn(mp)f(p)dp, (7.2.11)
0 0

can be used to define the Hankel transform (7.2.8) and its inverse (7.2.10).

In particular, the Hankel transforms of the zero order (n =0) and of order
one (n=1) are often useful for the solution of problems involving Laplace’s
equation in an axisymmetric cylindrical geometry.

Example 7.2.1
Obtain the zero-order Hankel transforms of

© 2007 by Taylor & Francis Group, LLC



318 INTEGRAL TRANSFORMS and THEIR APPLICATIONS
(a) 1 exp(—ar), (b) —=, (c) H(a—r),

where H(r) is the Heaviside unit step function.

We have

(a) f(k)=% {l exp(ar)} :/exp(far) Jo(kr)dr = #

(b) f(w) =5 {D}— [stwanturiar =1

(©) Fin)= At H(a =)} = [ riotrdr == [ pao)do

0 0
1
= SR = L)
I

Example 7.2.2
Find the first order Hankel transforms of

(a) F(r)=e, (b) fr)= e, (€) f(r) =2
We can write

(a) f(li) :%{efar} O/Te‘“"!]l(/{r)d’r = m

0) fto) =t { = = [ emennterydr = [1 - a4 o)

r
0
(©) f(li) _ {SiI;aT'} _O/sinar Ji(kr)dr = %
[

Example 7.2.3
Find the nth (n > —1) order Hankel transforms of

(a) f(r)=r"H(a—r), (b) f(r)=r"exp(—ar?).
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Here we have, for n > —1,

a

~ an+1
(a) f(k) = 5, [r"H(a —1)] :/r"+1Jn(m’)dr =— Jny1(ak)
0
(b) f(k) = 4, [r" exp(—ar?)] = /r"+1Jn(nr) exp(—ar?)dr
0
K" 2

e ()

I

7.3 Operational Properties of the Hankel Transform

THEOREM 7.3.1
(Scaling). It H,{f(r)} = fu(x), then

«%’%{f(ar)}=%fn (f) a>0. (7.3.1)

PROOF We have, by definition,

o {f(ar)} = /rJn(mr)f(ar)dr
0

THEOREM 7.3.2
(Parseval’s Relation). If (k) =6,{f(r)} and (k) = .#,{g(r)}, then

/rf(r)g(r)dr://{f(/i)f](n)dn. (7.3.2)
0 0
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PROOF We proceed formally to obtain

[ eiwiatean= [ wfeods [ ra gty
0 0 0
which is, interchanging the order of integration,
Z/Tg(T)dT‘/FLJn(KJT‘)]F(KJ)dFL
0 0
:/Tg(r)f(r)dr.
0

THEOREM 7.3.3 )
(Hankel Transforms of Derivatives) If f, (k) =,{f(r)}, then

S {f'(r)} = % [(n — D for1(k) = (n+ D fua(r)], n>1, (7.3.3)
AL (1)} = =k fo(k), (7.3.4)
provided [rf(r)] vanishes as r — 0 and r — oo.

PROOF  We have, by definition,

o0

Al £} = [ ra(er) e
0
which is, integrating by parts,
=[rf(r) f(r Kr)]dr. (7.3.5)
g

We now use the properties of the Bessel function

%[T‘Jn (kr)] = Jn(kr) + red) (k1) = o (k1) + 16Tp—1 (kT) — Ny, (k7)
=1 —n)Jn(kr) + redp_1(kr). (7.3.6)

In view of the given condition, the first term of (7.3.5) vanishes as r — 0
and r — oo, and the derivative within the integral in (7.3.5) can be replaced

© 2007 by Taylor & Francis Group, LLC



Hankel Transforms and Their Applications 321
by (7.3.6) so that (7.3.5) becomes
S0 (N}=(n-1) /f (kr)dr — K frn_1(K). (7.3.7)
0
We next use the standard recurrence relation for the Bessel function

Tn (k1) = %[Jn,l(m) 4 T (7). (7.3.8)

Thus, (7.3.7) can be rewritten as

AL = ~Faalo) ("5 Vrfmwn_l(m) + T (vr)dr

n—1

_nfnl(n)m( — ) [Fa1(6) + Fara ()]

= (52 [ = Vs (5) = 1+ D ()]

In particular, when n =1, (7.3.4) follows immediately.
Similarly, repeated applications of (7.3.3) lead to the following result
{1 (1)} = -l = D) ' (0)} = (0 + DA (0]}

() At 2 (=) o

" <Z+1) an(ﬂ)] . (73.9)

K

THEOREM 7.3.4
If 7,{f(r)} = fu(k), then

2 1d (d ? -
(e ) 0} {12 () a0}
(7.3.10)
provided both rf’(r) and rf(r) vanish as r — 0 and r — occ.

PROOF  We have, by definition (7.2.8),

()} [ (D)
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which is, invoking integration by parts,

~[(-5) en]” - /_f<> . Zg_j[wnwmdr,

which is, by replacing the first term with zero because of the given assumption,
and by invoking integration by parts again,

=—[arf ()T (51)] g + / %[W%(w)]f(r)dr— / T (k)] ().

We use the given assumptions and Bessel’s differential equation,

%[W T(sr)] 4 (RQ - Z—j) Jn(kr) =0, (7.3.11)
to obtain
. __wﬁ——?rrnmr
A (7)1} = /( : :) £ ()
/?:—z[rf(r)] T () dr

This proves the theorem.
In particular, when n =0 and n =1, we obtain

H {%dii (r%)} = —r2fo(r), (7.3.12)
A4 {li G%) - r%f(r)} = —k2f1(k). (7.3.13)

rdr

Results (7.3.10), (7.3.12), and (7.3.13) are widely used for finding solutions
of partial differential equations in axisymmetric cylindrical configurations. We
illustrate this point by considering several examples of applications.

7.4 Applications of Hankel Transforms to Partial
Differential Equations

The Hankel transforms are extremely useful in solving a variety of partial
differential equations in cylindrical polar coordinates. The following examples
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illustrate applications of the Hankel transforms. The examples given here are
only representative of a whole variety of physical problems that can be solved
in a similar way.

Example 7.4.1
(Free Vibration of a Large Circular Membrane). Obtain the solution of the free
vibration of a large circular elastic membrane governed by the initial value

problem
?u  10u 0%u
s+ | =55 t 4.1
c <8T2+T‘87‘) 52 O<r<oo, t>0, (7.4.1)
u(r,0)=f(r), w(r,0)=g(r), for0<r<oo, (7.4.2ab)

where ¢? = (T/p) = constant, T is the tension in the membrane, and p is the
surface density of the membrane.
Application of the zero-order Hankel transform with respect to r

(K, t) = /TJo(IiT)u(T‘, t)dr, (7.4.3)
0
to (7.4.1)—(7.4.2ab) gives
a5 oo
prey + c“rk*u=0, (7.4.4)
a(k,0) = f(k),  (k,0)=3(k). (7.4.5ab)
The general solution of this transformed system is
a(k,t) = f(k) cos(ckt) + (ck) ™ (k) sin(ckt). (7.4.6)
The inverse Hankel transform leads to the solution
u(r,t) = //{f(/{) cos(ckt)Jo(kr)dk
0
1 OO~ .
+- /g(m) sin(ckt)Jo (kr)dk. (7.4.7)
c
0
In particular, we consider
u(r,0) = f(r) = Aa(r® + a2)_%, us(r,0)=g(r) =0, (7.4.8ab)
so that (k) =0 and
F r 2 2y — 1 Aa —ak
f(k)y=A4a [ r(a® +1°)"2Jy(kr)dr = —e™ ", by Example 7.2.1(a).
K
0
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Thus, the formal solution (7.4.7) becomes

o0 o0

u(r,t) = Aa / e~ Jo(kr) cos(ckt)dk = Aa Re/exp[fli(a +ict))Jo(kr)dk
0 0
= AaRe{r* + (a+ ict)Q}_% , by Example 7.2.1(a). (7.4.9)

Example 7.4.2

(Steady Temperature Distribution in a Semi-Infinite Solid with o Steady Heat
Source). Find the solution of the Laplace equation for the steady temperature
distribution u(r, z) with a steady and symmetric heat source Qog(r):

1
Upy + ;Ur“i’uzz = 7Q0Q(T)7 0<r<oo, 0<z<oo, (7410)
u(r,0) =0, 0<r<oo, (7.4.11)

where (g is a constant. This boundary condition represents zero temperature
at the boundary z =0.
Application of the zero-order Hankel transform to (7.4.10) and (7.4.11) gives

d2a N 5 -
Fhe K20 = —Qoq(k), u(k,0)=0.

The bounded general solution of this system is
o Qo .
(K, z) = Aexp(—kz) + —5G(K),
K

where A is a constant to be determined from the transformed boundary con-
dition. In this case

Qo -
A= —FQ(’Q)
Thus, the formal solution is
ik, 2) = 20 qz(“) (1—e"). (7.4.12)
K

The inverse Hankel transform yields the exact integral solution

oo

u(r, z) = Qo / GR) (1 _ g2y Jo () . (7.4.13)

R
0
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Example 7.4.3
(Azisymmetric Diffusion Equation). Find the solution of the axisymmetric
diffusion equation

1
U =K <uw+ —ur) , 0<r<oo, t>0, (7.4.14)
r

where k(> 0) is a diffusivity constant and
u(r,0) = f(r), for 0<r<oo. (7.4.15)

We apply the zero-order Hankel transform defined by (7.4.3) to obtain

du -
kR =0,  a(k,0)= f(k),
where k is the Hankel transform variable. The solution of this transformed

system is ~
a(k,t) = f(k) exp(—kk?t). (7.4.16)

Application of the inverse Hankel transform gives

u(r,t)= [ kf(k)Jo(kr)e " tdk= [ k | [ 1Jo(kl)f(1)dl| e "%t Jo(kr)dk
/ [/

which is, interchanging the order of integration,

oo o0

:/lf(l)dl/kJo(kl)Jo(kr) exp(—rk2t)dk. (7.4.17)
0 0

Using a standard table of integrals involving Bessel functions, we state

oo

1 (r? +1?) rl
— 2 _ P . -
/kJo(kl) Jo(kr) exp(—k*kt)dk 57 €XP [ P Iy 57 ) (7.4.18)

where Ip(z) is the modified Bessel function and Iy(0) = 1. In particular, when
1=0,Jy(0) =1 and integral (7.4.18) becomes

T 1 r?
—k? — ~ ). 4.1
/kJo(kr) exp(—k°kt)dk 57 exp( 4“) (7.4.19)
0
We next use (7.4.18) to rewrite (7.4.17) as
17 rl (r?2 +12)
0
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We now assume f(r) to represent a heat source concentrated in a circle of
radius @ and allow @ — 0 so that the heat source is concentrated at » =0 and

a

lim 27T/rf(r)dr =1.

a—0
0

Or, equivalently,
8(r)

flr) =52

where §(r) is the Dirac delta function.
Thus, the final solution due to the concentrated heat source at r =0 is

17 rl r?+12
u(r,t) = yy— o(1) 1o (%) exp {— P } di
0

L . r (7.4.21)
= —exp|——]. 4.
4Tkt P 4kt

Example 7.4.4
(Azisymmetric Acoustic Radiation Problem). Obtain the solution of the wave
equation

1

2 (urr + —u, + uzz) =uy, 0<r<oo, z>0, t>0, (7.4.22)
r

uy = F(r,t) onz=0, (7.4.23)

where F(r,t) is a given function and ¢ is a constant. We also assume that the
solution is bounded and behaves as outgoing spherical waves.

We seek a steady-state solution for the acoustic radiation potential u=
et (r, z) with F(r,t)=e™“! f(r), so that ¢ satisfies the Helmholtz equation

1 2
¢rr+;¢r+¢zz+ ((';)_2) ¢:07 0<r<oo, z>0, (7424)

with the boundary condition
¢, =f(r) on z=0, (7.4.25)

where f(r) is a given function of r.
Application of the Hankel transform #5{(r, z)} = ¢(k, z) to (7.4.24)-(7.4.25)
gives
ngz = H2§£7 z> 07

&Z:f’(k), on z=0,
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where

The solution of this differential system is

ok, z) = f% f(k)exp(—kz), (7.4.26)

where k is real and positive for k > w/c, and purely imaginary for k <w/c.
The inverse Hankel transform yields the formal solution

o0

P(r,z) = — / % f(k) Jo(kr) exp(—rz)dk. (7.4.27)
0

Since the exact evaluation of this integral is difficult for an arbitrary f (k), we
choose a simple form of f(r) as

f(ry=AH(a—r), (7.4.28)
where A is a constant, and hence, f(k)= 42 .J;(ak).
Thus, the solution (7.4.27) takes the form

71
o(r, z) = an/ —Ji(ak)Jo(kr) exp(—rz)dk. (7.4.29)
K
0
For an asymptotic evaluation of this integral, it is convenient to express

(7.4.29) in terms of R which is the distance from the z-axis so that R? =r? + 22
and z= Rcos#. Using the asymptotic result for the Bessel function

2
Jo(kr) ~ (%) cos (kr — —) as 1 — 00, (7.4.30)

where r = Rsinf. Consequently, (7.4.29) combined with u=exp(iwt)¢p be-
comes

" _Aa\/ﬁei“t T 1
\/WRSiDGO kVk

J1(ak) cos (kR sinf — %) exp(—kz)dk.

This integral can be evaluated asymptotically for R — oo using the stationary
phase approximation formula to obtain the final result

Aac
wRsin 6

U~ —
c

Hfakryesp [i (we - 2] (7.431)
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where k1 =w/(csin@) is the stationary point. Physically, this solution repre-
sents outgoing spherical waves with constant velocity ¢ and decaying ampli-
tude as R — oo.

Example 7.4.5
(Azisymmetric Biharmonic Equation). We solve the axisymmetric boundary
value problem

Viu(r, z) =0, 0<r<oo, 2z>0, (7.4.32)

with the boundary data

u(r,0) = f(r), 0<r<oo, (7.4.33)
? =0  onz=0, 0<r<oo, (7.4.34)

2
u(r,z) = 0 as r — o0, (7.4.35)

where the axisymmetric biharmonic operator is

2 1 2 2 1 2
v‘*=v2(v2)=(a L1029 )(a (1o, 9 ) (7.4.36)

a2 ror 92 \or2 T ror 922

The use of the Hankel transform 525 {u(r, z)} = t(k, z) to this problem gives

2L\’

— — u = 4.
(dz2 k ) a(k,z) =0, z>0, (7.4.37)
_ 5 du
u(k,0) = f(k), 5= 0 on z=0. (7.4.38)

2

The bounded solution of (7.4.37) is
u(k,z)=(A+ zB) exp(—kz), (7.4.39)

where A and B are integrating constants to be determined by (7.4.38) as
A= f(k) and B=kf(k). Thus, solution (7.4.39) becomes

u(k,z) =1+ kz)f(k) exp(—kz). (7.4.40)

The inverse Hankel transform gives the formal solution

oo

u(r, z) = / k(14 kz) f(k)Jo(kr) exp(—kz)dk. (7.4.41)
0
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Example 7.4.6

(The Azisymmetric Cauchy-Poisson Water Wave Problem). We consider the
initial value problem for an inviscid water of finite depth h with a free hori-
zontal surface at z =0, and the z-axis positive upward. We assume that the
liquid has constant density p with no surface tension. The surface waves are
generated in water, which is initially at rest for t <0 by the prescribed free
surface elevation. In cylindrical polar coordinates (r, 6, z), the axisymmetric
water wave equations for the velocity potential ¢(r, z,t) and the free surface
elevation n(r,t) are

1
VEG=drr +=~br + 22 =0, 0<r<oo, —h<z<0, t>0, (7.442)

¢z — Nt = 0
onz=0, t>0, (7.4.43ab)
¢t +gn=0
¢,=0 onz=-—h, t>0. (7.4.44)
The initial conditions are
¢(r,0,0)=0 and n(r,0)=mne(r), for 0 <r < oo, (7.4.45)

where g is the acceleration due to gravity and 7g(r) is the given free surface
elevation.
We apply the joint Laplace and the zero-order Hankel transform defined by

Z(k,z,s): e stat [ rdo(kr)o(r, z,t)dr, (7.4.46)
[

to (7.4.42)—(7.4.44) so that these equations reduce to

40 o=k
dz o(k) on z=0,
s¢+g7=0

g;Z: on z=—h,

where 7j(k) is the Hankel transform of ny(r) of order zero.
The solutions of this system are

gno(k) coshk(z+ h)

3@;@5):47@2+w% o (7.4.47)
ﬁkﬁ)zgg§gﬁ, (7.4.48)
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where

w? = gk tanh(kh), (7.4.49)

is the famous dispersion relation between frequency w and wavenumber & for
water waves in a liquid of depth h. Physically, this dispersion relation describes
the interaction between the inertial and gravitational forces.

Application of the inverse transforms gives the integral solutions

T i hk(z+h
d(r,z,t) = —g / M(k%(k)(s”;wt) COSCOSfka Lak, (7.4.50)
0
n(r,t) = /kJO(kr)ﬁo(k)coswtdk. (7.4.51)
0

These wave integrals represent exact solutions for ¢ and n at any r and ¢, but
the physical features of the wave motions cannot be described by them. In
general, the exact evaluation of the integrals is almost a formidable task. In
order to resolve this difficulty, it is necessary and useful to resort to asymptotic
methods. It will be sufficient for the determination of the basic features of the
wave motions to evaluate (7.4.50) or (7.4.51) asymptotically for a large time
and distance with (r/t) held fixed. We now replace Jy(kr) by its asymptotic
formula (7.4.30) for kr — oo, so that (7.4.51) gives

2\* [
n(r,t) ~ (;) /\/Eﬁo(k) cos (kr - %) coswt dk
0

= (277) 7% Re /Oo\/Eﬁo(k) exp i (wt—kr+ T )] d. (7.4.52)
0

Application of the stationary phase method to (7.4.52) yields the solution

n(r,t) ~ [W} ’ Tlo(k1) cos[tw(ky) — k7], (7.4.53)

where the stationary point k; = (gt2 / 47‘2) is the root of the equation

W' (k) = (7.4.54)

r
.
For sufficiently deep water, kh — oo, the dispersion relation becomes

w? = gk. (7.4.55)

The solution of the axisymmetric Cauchy-Poisson problem is based on a pre-
scribed initial displacement of unit volume that is concentrated at the origin,
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which means that no(r) = (a/277)d(r) so that 7o(k) = 2i. Thus, the asymp-
T

totic solution is obtained from (7.4.53) in the form

agt? gt2) 5
rt)~————cos|—], t°>>4r. 7.4.56
)~ s (50) g (7.4.50

It is noted that solution (7.4.53) is no longer valid when w” (k1) =0. This
case can be handled by a modification of the asymptotic evaluation (see Deb-
nath, 1994, p. 91).

A wide variety of other physical problems solved by the Hankel transform,
and/or by the joint Hankel and Laplace transform are given in books by
Sneddon (1951, 1972) and by Debnath (1994), and in research papers by
Debnath (1969, 1983, 1989), Mohanti (1979), and Debnath and Rollins (1992)
listed in the Bibliography.

7.5 Exercises

1. Show that

(a) Ho{(a® ~ ) H (e ~ 1)} = 5Ty (sa) — 2oy o),

0) ey = L2 (3 ) (a4 )00,
(c) {2Tnf(r)} =k {f(r)}+ kA {f(r)}

2. (a) Show that the solution of the boundary value problem

1
Uppr + —Upr + Uy, =0, 0<r<oo, 0<z<o0,
r
1

u(r,z)=———== onz=0, 0<r<oo,
(r2) = o
is
T 1
u(r, z) = / S (7 1 . —
, Viz+a)?+r?

(b) Obtain the solution of the equation in 2(a) with u(r,0) = f(r) =
H(a—r), 0<r<oo.
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3. (a) The axisymmetric initial value problem is governed by

1
U = K (ummL ;ur> +6(t)f(r), 0<r<oo, t>0,

u(r,0) =0 for 0<r<oo.

Show that the formal solution of this problem is
u(r,t) = / kJo(kr) f (k) exp(—k2kt)dk.
0

Q

ma?

(b) For the special case when f(r)= ( ) H(a —r), show that the

solution is

u(r,t) = (g) ZJO(kT)Jl (ak) exp(—k*kt)dk.

ma

4. If f(r) = A(a® 4+ r2)~2 where A is a constant, show that the solution of
the biharmonic equation described in Example 7.4.5 is

B {r*+(z+a)(2z+a)}
u(r,z)=A [r2 + (z + a)2]3/2

5. Show that the solution of the boundary value problem

1
Upp + —Up + Uy, =0, 0<r<oo, 2z>0,
r

u(r,0) =wug for 0 <r<a, ug is a constant,
u(r,z) —0 as z — 00,
is -
u(r,z) =aup / Ji(ak)Jo(kr) exp(—kz)dk.
0

Find the solution of the problem when ug is replaced by an arbitrary
function f(r), and a by infinity.

6. Solve the axisymmetric biharmonic equation for the small-amplitude
free vibration of a thin elastic disk

92 10
2 [ _—
b <6r2 + ror
u(r,0)=f(r), u(r,0)=0 for 0 <r < oo,

2
)quuttO, O<r<oo, t>0,
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20h
mass 2ho per unit area.

D
where b% = (—) is the ratio of the flexural rigidity of the disk and its

7. Show that the zero-order Hankel transform solution of the axisymmetric
Laplace equation

Upp + —Up + Uy, =0, 0<r<oo, —00<z<00,
r

with the boundary data

lim (r*u) =0, }irr&(?ﬂ'r)uqﬂ:ff(z), —00 < z < 00,

r—0

is
o0

ik 2) = g [ exp{hlz — CHAQC
Hence, show that
uro) =g [+ - 0Py o

8. Solve the nonhomogeneous diffusion problem

1
U =K (uMJr —ur> +Q(r,t), 0<r<oo, t>0,
r
u(r,0) = f(r) for 0 <r <oo,
where k is a constant.

9. Solve the problem of the electrified unit disk in the x—y plane with
center at the origin. The electric potential u(r, z) is axisymmetric and
satisfies the boundary value problem

1
Upp + —Up + U, =0, 0<r<oo, 0<z<o00,
r

u(r,0)=up, 0<r<a,
ou
0z

u(r,z) —0 as z— oo for all 7,

0, onz=0 fora<r<oo,

where ug is constant. Show that the solution is

oo

u(r, ) = (2‘;”0) / Jo(kr) (Sinkak ) e~*2dk.
0
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10. Solve the axisymmetric surface wave problem in deep water due to an
oscillatory surface pressure. The governing equations are

1
V2¢=rr + = dp + 22 =0, 0<r<oo, —00<z<0,

P
dr + gn=— > p(r) exp(iwt)

¢z_77t:0

on z=0, t>0,

¢(r,z,0)=0=n(r,0), for0<r<oo, —o0<z<0.
11. Solve the Neumann problem for the Laplace equation

1
Upp + —Ur + Uy, =0, 0<r<oo, 0<z<o00
r

1
uz(r,O):—ﬁH(a—r), 0<r<oo

u(r,z) =0 as z—oo for 0<r<oo.

Show that

1
lim u(r, 2) = —(r? + 22)7%.
a—0 27

12. Solve the Cauchy problem for the wave equation in a dissipating medium

1
st + 26U = 2 <uw+ —ur) , 0<r<oo, t>0,
r
u(r,0)=f(r), wu(r,0)=g(r) for 0<r<oo,
where k is a constant.

13. Use the joint Laplace and Hankel transform to solve the initial-boundary
value problem

1
02(urr+—ur+uzz):utt, O<r<oo, 0<z<oo, t>0,
r

uy(r,0,t)=H(a—r)H(t), 0<r<oo, t>0,
u(r,z,t) —0 asr—oo and u(r,z,t) -0 as z— o0,

u(r, z,0) =0=u(r, z,0),
and show that

2

z z
u(r,z,t) =—acH (t - E) /J1 (ak) Jo {ck 12— c_2} Jo(kr)dk.
0
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14. Find the steady temperature u(r, z) in a beam 0 <r < 00, 0 < z < a when

15.

16.

17.

the face z=0 is kept at temperature u(r,0) =0, and the face z=a is
insulated except that heat is supplied through a circular hole such that

uz(r,a)=H(b—r).

The temperature u(r, z) satisfies the axisymmetric equation
1
Uppr + —Upr + U, =0, 0<r<oo, 0<z<a.
r
Find the integral solution of the initial-boundary value problem

1
Uppr + —Upr F U =, 0<7r<o0, 0<2z<00, t>0,
r

u(r,z,0)=0 for all r and z,

(8_u> =0, for 0<z<o0, t>0,
or)._,

<8u> Hfa—1) for 0<r< 0<t<
— =——— T r <00, 00,
0z .20 Va2 + r2

u(r,z,t)—0 asr—oo or z—o0.

Heat is supplied at a constant rate () per unit area per unit time over
a circular area of radius a in the plane z=0 to an infinite solid of
thermal conductivity K, the rest of the plane is kept at zero temperature.
Solve for the steady temperature field u(r, z) that satisfies the Laplace
equation

Uppr + —Upr + Uy, =0, 0<r<oo, —00<z<O00,
r
with the boundary conditions

u—0asr—oo, u—0 aslz|— o0,

—Ku,= (ﬁ) H(a—r) when z=0.

T a?

The velocity potential ¢(r, z) for the flow of an inviscid fluid through
a circular aperture of unit radius in a plane rigid screen satisfies the
Laplace equation

1
¢rr+;¢r+¢zz:07 0<r<oo
with the boundary conditions
¢=1 for O<r<l1
on z=0.
¢,=0 for r>1

Obtain the solution of this boundary value problem.
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18. Solve the Cauchy-Poisson wave problem (Debnath, 1989) for a viscous
liquid of finite or infinite depth governed by the equations, free surface,
boundary, and initial conditions

1
¢rr + ;(br + ¢zz =0,
1 1
Yr=v wrr‘i’;wrf r_21/)+1/)zz s
where ¢(r, z,t) and ¢(r, z,t) represent the potential and stream func-
tions, respectively, 0 <r < oo, —h < 2z<0 (or —oc0o < 2<0) and ¢ > 0.

The free surface conditions are

n—w=0
pluy +w,)=0 on z=0,t>0

ot +gn+2vw, =0
where n=rn(r,t) is the free surface elevation, u= ¢, + ¢, and w=¢, —

— — 1, are the radial and vertical velocity components of liquid par-

ticles, 4= pv is the dynamic viscosity, p is the density, and v is the
kinematic viscosity of the liquid.

The boundary conditions at the rigid bottom are

U= ¢r + 'l/)z =0
1 on z=—h.
w=¢, — ;(T'L/))T =0
The initial conditions are
1)
n:ag, p=1p=0 att=0,
where a is a constant and 6(r) is the Dirac delta function.
If the liquid is of infinite depth, the bottom boundary conditions are
(¢,4)—(0,0)  as z— —oo.

19. Use the joint Hankel and Laplace transform method to solve the initial-
boundary value problem

1 )
urr+—urfutt72€ut:aﬂ5(t), 0<r<oo, t>0,
T r
u(r,t)—0 as r— 00,

u(0,t) is finite for ¢ > 0,

u(r,0) =0=1wu(r,0) for 0 <r < oo.
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20.

21.

Surface waves are generated in an inviscid liquid of infinite depth due
to an explosion (Sen, 1963) above it, which generates the pressure field
p(r, t). The velocity potential u = ¢(r, z, t) satisfies the Laplace equation

1
Upr + ;uTJruzz:O, O<r<oo, t>0,
and the free surface condition

1 /0p
i+ g~ 1 <§) [H(r) — Hirro()}]  on 2=0,

where p is the constant density of the liquid, ro(¢) is the extent of the
blast, and the liquid is initially at rest.

Solve this problem.

The electrostatic potential u(r,z) generated in the space between two
horizontal disks at z ==+ a by a point charge ¢ at » =2 =0 is described
by a singular function at r=2z=0 is

u(r,2)=¢(r, 2) +q(r +2°) 7%,
where ¢(r, z) satisfies the Laplace equation
1
¢T‘T+;¢r+¢zz:0, O<r<oo

with the boundary conditions

B(r,2) =—q(r* + 22)_% atz=+a.

Obtain the solution for ¢(r, z) and then u(r, z).

22. Show that

(a) A0 [em " f(r)] =L {rf(r)Ju(kr)},
(b) [e*‘"zJO(br)} = % exp <k24ab2) Iy (%) ,

n—1_—ar (2k)n(n B %)'
(c) Ao [r"le™"] = TR abE
[f(r)

@ o |22 = () [fra0)+ o]

)

_nfld 1—-n _ r3
(©) o |1 {0} | = ka8,

(f) -T—(n-i-l)% {Tn+1f<r)}:| :kfn+1(k).
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8

Mellin Transforms and Their Applications

“One cannot understand ... the universality of laws of nature, the
relationship of things, without an understanding of mathematics.
There is no other way to do it.”

Richard P. Feynman

“The research worker, in his efforts to express the fundamental laws
of Nature in mathematical form, should strive mainly for mathe-
matical beauty. He should take simplicity into consideration in a
subordinate way to beauty. ... It often happens that the require-
ments of simplicity and beauty are the same, but where they clash
the latter must take precedence.”

Paul Dirac

8.1 Introduction

This chapter deals with the theory and applications of the Mellin transform.
We derive the Mellin transform and its inverse from the complex Fourier trans-
form. This is followed by several examples and the basic operational properties
of Mellin transforms. We discuss several applications of Mellin transforms to
boundary value problems and to summation of infinite series. The Weyl trans-
form and the Weyl fractional derivatives with examples are also included.

Historically, Riemann (1876) first recognized the Mellin transform in his
famous memoir on prime numbers. Its explicit formulation was given by C-
ahen (1894). Almost simultaneously, Mellin (1896, 1902) gave an elaborate
discussion of the Mellin transform and its inversion formula.

339
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8.2 Definition of the Mellin Transform and Examples

We derive the Mellin transform and its inverse from the complex Fourier
transform and its inverse, which are defined respectively by

F{9(&)}=G(k e*““g £)de, (8.2.1)

FHGk)Y=g(¢ \/_/ M Q(k (8.2.2)

Making the changes of variables exp({) =z and ik=c— p, where ¢ is a
constant, in results (8.2.1) and (8.2.2) we obtain

G(z‘pfic):i2 / 2P~ g(log x)dz, (8.2.3)
T 0
1 c+ioco
logz) = —— PG (ip — ic)dp. 8.2.4
g(log x) Nl (ip —ic)dp (8.2.4)

We now write

1 -
x ¢g(logz) = f(x) and G(ip —ic) = f(p) to define the
7T
Mellin transform of f(x) and the inverse Mellin transform as

o0

A @)} =F) = [ & f ), (8:2.5)
’ 1 c+ioo
A0 = f@) =5 [ a (5.2.)

where f(z) is a real valued function defined on (0, 0o) and the Mellin transform
variable p is a complex number. Sometimes, the Mellin transform of f(x) is
denoted explicitly by f (p) = .4 [f(x),p]. Obviously, .# and .# ~' are linear
integral operators.

Example 8.2.1
(a) If f(x) =e ", where n >0, then

oo

M {e "} :f(p) :/xpflefmd:c,

0
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which is, by putting nx =t,

(b) If f(x)= H;x’ then

1 < T .- dzx
“%{TIE}:ﬂm:/@ ST

which is, by substituting x =

-t 1+a
1

:/WAO*U“@“ﬁ:B@me:F@WO*m,
0

which is, by a well-known result for the gamma function,
=7 cosec(pm), 0 <Re(p) <1.

(c) If f(z)=(e* —1)~!, then

o0

1 . o
%{ew—l}_f(p)_/xp e
0

%) %) 1
which is, by using Z e "= — and hence, Z e "= 5
n=0 n=1
[ty gy S D)
=3 [ererae= 3R <o)
n=1j n=

oo
1
where ((p) = Z vt (Rep>1) is the famous Riemann zeta function.

(d) If f(x)= %, then

wp—1€—2nmdw

—N
g9
¥
8
| [\
—_
—
I
)
e
=
Il
[\]
k.__\g
8
i}
L
o
S
Sl
5
[u—
I
[\
()¢
OL“~58

341

(8.2.7)

(8.2.8)

(8.2.9)

- r(p):zglprxp)EE:-1—::21*pIKp)<Q».(82.un
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(e) If f(z)= - i_ R then

1 -
a{ A== re . (5.2.11)

This follows from the result

1 1] 2
e —1 er41]| e2o—1
combined with (8.2.9) and (8.2.10).

() If f(z)= arar then

M {ﬁ} = J 2?11+ 2) "dx,

which is, by putting x =

o
\ ~

~

i
-

—~
—_
I

~
~—

3

|

iS]

|
_

U

SN

= B(p,n—p)= (8.2.12)

where B(p, q) is the standard beta function.
Hence,

'(n)
14z
(g) Find the Mellin transform of cos kx and sin kx.

It follows from Example 8.2.1(a) that

M AT (p)L(n—p)} =

—ikey_ L(p) _T(p) pr .. pm
A e k]_(z’k)P_ kP (COSE_ )

Separating real and imaginary parts, we find
M [coskx] = k7P T(p) cos (%) , (8.2.13)
M [sinkz] = k=P T(p) sin (7;—p) . (8.2.14)

These results can be used to calculate the Fourier cosine and Fourier sine
transforms of 2P~ 1. Result (8.2.13) can be written as

o0

T
/qu coskx dx = ﬂ cos (E) .
kP 2
0
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Z, {\/gxp—l}z %cos(ﬂz—p).

Or, equivalently,

Or,
_ 2 T'(p) ™
7 p—1y _ , /2 -
Fe{aP ) = ~ cos( 5 ) . (8.2.15)
Similarly,
_ 2 T(p) . smp
F (p- |2 sin (™
Fs {7} ~ bln( 5 ) . (8.2.16)
I

8.3 Basic Operational Properties of Mellin Transforms
It #{f(x)}= f (p), then the following operational properties hold:
(a) (Scaling Property).

M {f(ax)}y =a"" f(p), a>0. (8.3.1)

PROOF By definition, we have,

o0

,///{f(ax)}:/xp_lf(ax)dm,

0
which is, by substituting az =+,

oo

- aip =1 £ (4)dt = féf)'
0
|
(b) (Shifting Property).
M [z ()] = f(p+a). (8.3.2)

Its proof follows from the definition.

(© A4y =2F (), (333)
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i (3)}=ra-n, (5:3.4)
A {(log x)”f(x)}:%f(p), n=1,2,3,.... (8.3.5)

The proofs of (8.3.3) and (8.3.4) are easy and hence, left to the reader.
Result (8.3.5) can easily be proved by using the result

d
ﬁx”_l = (log )P~ L. (8.3.6)

(d) (Mellin Transforms of Derivatives).

A f'(@)] == -1f(p—1), (8.3.7)
provided [zP~! f(x)] vanishes as  — 0 and as x — oo.
AN @)= -1 -2)[(p-2), (8:3.8)

More generally,

A V@) = (1 =

U s A @) (839)

provided 2P~ 1 f("(z) =0 as 2 — 0 for r=0,1,2,...,(n — 1).

PROOF  We have, by definition,

o0

A(f (@)= / (@) do,

0

which is, integrating by parts,

I

\
=

\
=
=
=

\
=

The proofs of (8.3.8) and (8.3.9) are similar and left to the reader.
() If A {f(x)} = f(p), then
M {zf ()} =—pf(p), (8.3.10)

© 2007 by Taylor & Francis Group, LLC



Mellin Transforms and Their Applications 345

provided P f(z) vanishes at © =0 and as x — oo.

MAZP (@)} = (=1)*p(p + 1) f (p). (8.3.11)

More generally,

(a1 @) = (-1 ), (8312)
PROOF  We have, by definition,

A {af @) = [ a7 f @)z,
0
which is, integrating by parts,
— @@ - p [ 2 fa)de=-pF0)
0

Similar arguments can be used to prove results (8.3.11) and (8.3.12).

(f) (Mellin Transforms of Differential Operators).
If #{f(x)}=f(p), then

d\? y
Vs Kd_) f(w)] — A ) o f @) = (12, (83.13)
and more generally,
| (v52) 1) =1 o (5.3.14)
PROOF  We have, by definition,

¥ Kx%) f<x>] = A @) 2 ] (@)

=M [jvzf”(w)] +M [z f'(2)]
=—pf(p) +p(p+1)f(p) Dby (8:3.10) and (8.3.11)
= (=1)?p* f(p).
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Similar arguments can be used to prove the general result (8.3.14).

(g) (Mellin Transforms of Integrals).

z 1
///{O/f(t)dt} = fp+). (8.3.15)

In general,

x

ML f(x)} =M {/In—1f(t)dt} :(—1)"F(1;<f)n)f(p+n), (8.3.16)

where I, f(x) is the nth repeated integral of f(x) defined by

x

I f(z) = / Lo 1 f()dt. (8.3.17)

PROOF We write

so that F'(z) = f(x) with F(0) =0. Application of (8.3.7) with F'(z) as defined

gives
MAf(x)=F'(x),p}=—(p—1).4 {/f(t)dt, p— 1},
0

which is, replacing p by p + 1,
r 1 1 -
M {/f(t) dt, P} 2—5'///“(55)»1?"' 1}=—Ef(]9+1)-
0

An argument similar to this can be used to prove (8.3.16). |

(h) (Convolution Type Theorems).
I A {f(2)} = f(p) and .#{g(x)} = §(p), then

(@) wg(x) = / ()a
0

(xt)
0

T\ d§| s .
(g) ?] — ). (8318)
)

A [f(x) 0 g(a)] =4

f(x€) g(& dé] =f(p)g(1 —p). (8.3.19)
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PROOF  We have, by definition,

- [10%F [€nrtamean
0

= /ép’lf(é)df/np’lg(n)dn:f’(p)é(p)
0 0

Similarly, we have

M) og(x)] = [ / f(€) g<§>d§]

0\8 0\8

o 1d:z:/f £)de,  (x€=n),
0

g()de [ prerr i
I

- / P g(6)de / 1 f(n)dn = g(1 — p) F(p).

Note that, in this case, the operation o is not commutative.
Clearly, putting = = s,

A p)ip)) = / o(st)F(1)dt.

347

Putting g(t) =e ! and g(p) =T'(p), we obtain the Laplace transform of f(#)

A {(F(1 - p)T(p)} / st f(t)dt =2 {F(8)} = ().
0
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(i) (Parseval’s Type Property).
If A {f(2)} = f(p) and 4 {g(x)} = §(p), then

c+ioo
M [f(2)9(x)] = 5— / f(s (8.3.21)
Or, equivalently,
e’} c+ioco
1 1 rTIReS
/:Ep f(x)g(x)dx = 5 / f(8)g(p — s)ds. (8.3.22)
0 c—i00

In particular, when p =1, we obtain the Parseval formula for the Mellin trans-
form,

oo c+ioco
/f(:v)g(w =5 / F(s)g(1—s) (8.3.23)
0 c—100

PROOF By definition, we have

oo

A (@)g@) = [ a7 f(@g(o)dz

[e’e) ct+i00

= [ Yy(a)de / a= f(s)ds

I
~
—~

w
N
S=q
—~
S

I

w
N

IS

@

When p =1, the above result becomes (8.3.23). |
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8.4 Applications of Mellin Transforms

Example 8.4.1
Obtain the solution of the boundary value problem

22Uy + TUG + Uyy =0, 0<zr <0, O<y<l1 (8.4.1)
A, 0<z<1

w(z,0)=0, wu(z,1)= , (8.4.2)
0, z>1

where A is a constant.

We apply the Mellin transform of u(x, y) with respect to = defined by

o0
:/xpflu(:r
0

to reduce the given system into the form

yy +p*u=0, 0<y<l

1

a(p,0) =0, ﬂ<p,1>:A/acp*1dsc:é
p
0

The solution of the transformed problem is

A sin py

a(p,y) = —— , 0< Rep<1.
p sin p
The inverse Mellin transform gives
A ct+i00 o
u(@,y) = — / LTy (8.4.3)
2mi ) p sinp

where 4(p, y) is analytic in the vertical strip 0 < Re (p) = ¢ < . The integrand
of (8.4.3) has simple poles at p=nm, n=1,2,3,... which lie inside a semi-
circular contour in the right half plane. Evaluating (8.4.3) by theory of residues
gives the solution for x > 1 as

,’L

- 1
— Z — T sin nary. (8.4.4)

™

3
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Example 8.4.2
(Potential in an Infinite Wedge). Find the potential ¢(r,0) that satisfies the
Laplace equation

r2¢rr + 719 + ¢gg =0 (845)

in an infinite wedge 0 <7 <00, —a <0 <« as shown in Figure 8.1 with the
boundary conditions

o(r,a) = f(r), ¢(r, —a)=g(r) 0<r<oo, (8.4.6ab)
é(r,0) =0 as r—oo forall #in —a<f<a. (8.4.7)
AY

0=
h o -
° Y -o > X
6=-a

Figure 8.1 An infinite wedge.

We apply the Mellin transform of the potential ¢(r, ) defined by

o0

M5, 0)] = B(p, ) = / 1 5(r,6) dr

0

to the differential system (8.4.5)—(8.4.7) to obtain

%‘f +p2h=0, (8.4.8)
o(p,a)=f(p), S, —)=3q(p). (8.4.9ab)

The general solution of the transformed equation is

d(p,0) = Acos pf + B sin pb, (8.4.10)
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where A and B are functions of p and . The boundary conditions (8.4.9ab)
determine A and B, which satisfy

A cos pa + B sin pa = f(p),
A cos pa — B sin pa = g(p).

These sive A— 1@ TI®) 5 [(0) — )
& ~ 2cospa ~ 2sinpa
Thus, solution (8.4.10) becomes
~ ;o sinp(a+6) _  sinp(a—0)
9. 0) =/ ()- sin(2 pa) +9(p) sin(2 pa)
= f(p)h(p,a+6) + G(p)h(p, o~ 0), (8.4.11)
where 108
= _ sinp
hp.6) = sin(2 pa)

Or, equivalently,

h(r,0) = .~ {M} - (L) ( rsinnb . (8.4.12)

sin 2 pa 2a ) (1+27r"cosnf + r2m)
where
T T
n=— or, 2a=-—
200 n’
Application of the inverse Mellin transform to (8.4.11) gives
o(r,0) =4 " {FD)h(p,a+0)} +.4 7 {50)hp.a-0)},

which is, by the convolution property (8.3.18),

r cosnt? L) de
(r,0) = / &2 — 2(r&)™ sinnf 4 r2n

i n—1
+0/ £2n + 2£(r§)’?§r)167lf9 +r2n |’ lof < % (8.4.13)
This is the formal solution of the problem.
In particular, when f(r)=g(r), solution (8.4.11) becomes
30,0) =1 (9) S = Fp)h0) (5.4.14)
where ~ cos pl
. 0)= S22 — s (h(r,6))
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Application of the inverse Mellin transform to (8.4.14) combined with the
convolution property (8.3.18) yields the solution

8(r,0) = 0/ ron (L) % (8.0.15)
where
1 fcosph) (" (14 72") cos(nb)
h(r,0) = .« {—COSM}— (Z) 0+ 2% cosanf 1 127’ (8.4.16)

™
dn=—.
ana n % |:|

Some applications of the Mellin transform to boundary value problems are

given by Sneddon (1951) and Tranter (1966).

Example 8.4.3
Solve the integral equation

/f(g) k(x€)de = g(z), x>0 (8.4.17)
0

Application of the Mellin transform with respect to x to equation (8.4.17)
combined with (8.3.19) gives

F(L=p)k(p) =3(p),
which gives, replacing p by 1 — p,

f(p)=3(1 —p)h(p),

where 1
h(p) = = :
k(1 =p)
The inverse Mellin transform combined with (8.3.19) leads to the solution
f@) = {51 - phw)} = [ g©nods. (5419
0

provided h(z)=.# ! {B(p)} exists. Thus, the problem is formally solved.
If, in particular, 2(p) = k(p), then the solution of (8.4.18) becomes

oo

fla)= / 9(€) k(€ e, (8.4.19)

0
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provided k(p)k(1 —p) =1. 1

Example 8.4.4
Solve the integral equation

7f(€)g (5) % = ha), (8.4.20)
0

where f(z) is unknown and g(z) and h(z) are given functions.
Applications of the Mellin transform with respect to x gives

f(p)=hp)k(p),  k(p)= ok

Inversion, by the convolution property (8.3.18), gives the solution

)= i)} = [n@k(5)E saa
0

8.5 Mellin Transforms of the Weyl Fractional
Integral and the Weyl Fractional Derivative

DEFINITION 8.5.1 The Mellin transform of the Weyl fractional integral
of f(x) is defined by
—/(tf:r)o‘flf(t)dt, O0<Rea<l1l, z>0. (8.5.1)

x

Often ;WL® is used instead of W to indicate the limits to integration.
Result (8.5.1) can be interpreted as the Weyl transform of f(t), defined by

oo

W= f(t)]=F(z,a)= ﬁ /(t — 2)* L (t)dt. (8.5.2)

x

We first give some simple examples of the Weyl transform.
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If f(t) =exp(—at), Re a >0, then the Weyl transform of f(t) is given by

oo

W~%exp(—at)] = ﬁ /(t —2)* L exp(—at)dt,

x

which is, by the change of variable t — z =y,

e—am 1
o) /y exp(—ay)dy
0
which is, by letting ay =t¢,
6-(1(13 1 < e—a;v
W=elf(t)] = —— [ t* e tdt = . 8.5.3
0= g [ e = (853)
0
Similarly, it can be shown that
ot Np—a) _
W= t™H| = ———= 271, 0 <Rea <Rep. 8.5.4
= (85.4)
Making reference to Gradshteyn and Ryzhik (2000, p. 424), we obtain
W~ %[sinat] = a~sin (ax + %) , (8.5.5)
W™%cosat] = a~* cos (ax + %) , (8.5.6)

where 0 <Rea <1 and a > 0.
It can be shown that, for any two positive numbers a and g, the Weyl
fractional integral satisfies the laws of exponents

W WP f ()] = W[ f ()] =W P[W = f (). (8.5.7)

Invoking a change of variable t — x =y in (8.5.1), we obtain

o0

W f(z)] = ﬁ /y“‘lf(x +y)dy. (8.5.8)
0
We next differentiate (8.5.8) to obtain, D = %,
DW= f(z)] = FL /t (& + t)dt
0

= WDf(2)]. (8.5.9)
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A similar argument leads to a more general result

DW= f(x)] =W [D" f ()], (8.5.10)

where n is a positive integer.
Or, symbolically,
D"W™*=W~“D". (8.5.11)

We now calculate the Mellin transform of the Weyl fractional integral by
putting h(t) = ¢ f(t) and g (T ) =gy (1= )" H (1= %), where 5 (1- 7
is the Heaviside unit step function so that (8.5.1) becomes

F(z,a) :/h(t)g (%) %, (8.5.12)
0

which is, by the convolution property (8.3.18),

F(p, o) =h(p)j(p),

e h(p) =4 {x" f(z)} = f(p + ),
and
i) = { s 1= a1 H(L - 2)
. / gyt - B0 IO
Consequently,
Fip.o) =t W ()] = 1 P o+ ) (8.5.13)

It is important to note that this result is an obvious extension of result 7(b)
in Exercise 8.8

DEFINITION 8.5.2 If 8 is a positive number and n is the smallest
integer greater than 3 such thatn — B=a >0, the Weyl fractional derivative
of a function f(x) is defined by

WE(f(a)] = B" W=D [f ()]

_ (71)71 d_n r — 7 n—pG—1
= Fin—7) &7 / (t — )" P~ f(b)dt, (8.5.14)

x
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where £ =—D.
Or, symbolically,

Wh=Ew—e=Er"w-(=8), (8.5.15)

It can be shown that, for any £,
W AWh =1=wPw-~, (8.5.16)

And, for any 0 and -, the Weyl fractional derivative satisfies the laws of
exponents
WIW? f(2)] = WO [f (2)] = W WP f(2)). (8.5.17)

We now calculate the Weyl fractional derivative of some elementary functions.
If f(x) =exp(—ax), a >0, then the definition (8.5.14) gives

Whe—aw = gn[—(n=Fe-az), (8.5.18)
Writing n — =« > 0 and using (8.5.3) yields
Wﬁefaz — En[Wfaefaz] — En[afaefaac]
=a %(a"e ) =a"e"". (8.5.19)
Replacing § by —a in (8.5.19) leads to result (8.5.3) as expected.
Similarly, we obtain
r
Whp—h = LB +n) 7= (B+H) (8.5.20)
()

It is easy to see that
WP (cos ax) = E[W =17 cos ax],
which is, by (8.5.6),

=a” cos <ax - %ﬂ'ﬁ) . (8.5.21)

Similarly,

WP (sin azx) = a” sin (ax - %ﬂ'ﬁ) , (8.5.22)

provided « and [ lie between 0 and 1.

If 5 is replaced by —a, result (8.5.20)—(8.5.22) reduce to (8.5.4)—(8.5.6)
respectively.

Finally, we calculate the Mellin transform of the Weyl fractional derivative
with the help of (8.3.9) and find

MW f(2)] = A [E"W D) f ()] = (1) [D"W P f ()]
_ L'(p) —(n=B) £ (4 —n
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which is, by result (8.5.13),

“To-n) To-p P Y

— o A1 @)p =]

_ Ty

T (8.5.23)

Example 8.5.1
(The Fourier Transform of the Weyl Fractional Integral).

FW f(2)} = exp (-%) EoZ (@)}, (8.5.24)
We have, by definition,
FIWf(2)} = %ﬁ / e~ gy / (t — 2)° L F(1)dt
1 r 1 / . a—1
= E_Zo f)de- F(CY)_ZO exp(—ikz)(t — x)* “dx.

Thus,

FWp@) = o= [0 [ —as)
—o00 0

- y{f(x)}ﬁ///{em}

— exp (%) FeF ()
In the limit as o« — 0

m F{W f(z)} =F{f(2)}.

li
a—0
This implies that
WO{f(x)} = f(2).

We conclude this section by proving a general property of the Riemann-
Liouville fractional integral operator D™, and the Weyl fractional integral
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operator W<, It follows from the definition (6.2.1) that D~ f(t) can be
expressed as the convolution

D™ f(z) = ga(t) * f(1), (8.5.25)
where

w(t)=——, t>0.
Similarly, W~ f(x) can also be written in terms of the convolution

W= f(x) = ga(—2)x f(2). (8.5.26)
Then, under suitable conditions,

F'l-—a-p)

M D™ f(x)] = T =) flp+a), (8.5.27)
MW f(2)] = % flp+a). (8.5.28)

Finally, a formal computation gives

/ (D f(x)}g(x)de
0

which is, using the inner product notation,

(D™f, g)=(f, W %g). (8.5.29)

This show that D™* and W~ behave like adjoint operators. Obviously, this
result can be used to define fractional integrals of distributions. This result is
taken from Debnath and Grum (1988).

8.6 Application of Mellin Transforms to Summation of
Series

In this section we discuss a method of summation of series that is particularly
associated with the work of Macfarlane (1949).
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THEOREM 8.6.1
If .#{f(x)} = /(p), then

c+ioco

;Of(moozﬁ | i ewaan,

c—1i00
where £(p, a) is the Hurwitz zeta function defined by

o0

0<a<l1, R > 1.
O=3 g 0SeSL Rel)

PROOF If follows from the inverse Mellin transform that

ct+i00

fn+a)= / Fw)(n+a) 7 dp.
Summing this over all n gives

00 1 c+ioco

> fra =g [ iwewad.

n=0 m — 100

This completes the proof.
Similarly, the scaling property (8.3.1) gives

c+ioo

f(nz) = ~H{n™? f(p)} =

2mi /
Thus,
50 1 c+ioo
S s =5 [ 2wy = ) )
n=1 c—100
where ((p) = Z n~P is the Riemann zeta function.
When x = ﬁ:rlesult (8.6.4) reduces to
50 1 c+ioco
S im=5e [ Fw)cap
n=1 c—100

This can be obtained from (8.6.1) when a =0. |
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Example 8.6.1
Show that

oo

DD = (1= 21P) ((p) (8.6.6)

n=1
Using Example 8.2.1(a), we can write the left-hand side of (8.6.6) multiplied
by t™ as

0o 00 1 o0
-1 nflnfptn — n 1tn . /xpflefnxdx
2 )
0
_ 1 / p— 1dIZ n 1tnme—nm
I'(p)
0
= . /xp_l' te 7 x
T(p) 1+te==
0
1 /ﬂ*l t
T'(p) et +1
0

in which result (8.2.11) is used. I

Example 8.6.2
Show that

o0 . 1
) (Sma” —5(m-a), O<a<om (8.6.7)
n

N—

The Mellin transform of f(z) = <sm a:z:) gives
x

o[

o0
sin ax 5 .
} / 2?72 sin az dx
0
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Substituting this result into (8.6.5) gives

c+ioo
sinan) 1 I'(p—1) T

[M]8

n=1
We next use the well-known functional equation for the zeta function
™
(2m)P ¢(1 — p) =2T'(p) ¢(p) cos (7) (8.6.9)

in the integrand of (8.6.8) to obtain

“+100

i sinan’ @ LC 2 pg(l—p)d
n 2 2mi a p—1 p-

n=1

c—1i00

The integral has two simple poles at p=0 and p = 1 with residues 1 and —7/a,
respectively, and the complex integral is evaluated by calculating the residues
at these poles. Thus, the sum of the series is

i (sinnan) _ %(W_ o).

n=1

8.7 Generalized Mellin Transforms

In order to extend the applicability of the classical Mellin transform, Naylor
(1963) generalized the method of Mellin integral transforms. This generalized
Mellin transform is useful for finding solutions of boundary value problems in
regions bounded by the natural coordinate surfaces of a spherical or cylindrical
coordinate system. They can be used to solve boundary value problems in
finite regions or in infinite regions bounded internally.

The generalized Mellin transform of a function f(r) defined in a <r < oo is
introduced by the integral

4 a®
//lf{f(r)}:Ff(p):/ <rp 1 m) f(r)dr. (8.7.1)
The inverse transform is given by

Yy

///—_1{F7(p)}:f(?"):%/rpr(p)dp, r>a, (8.7.2)
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where L is the line Re p=¢, and F(p) is analytic in the strip |Re(p)|=|¢| <.
By integrating by parts, we can show that

2
M {TQZT{JFTZ_{“} =p? F_(p) +2paPf(a), (8.7.3)

provided f(r) is appropriately behaved at infinity. More precisely,

lim [(r? —a® r~P)rf, —p(r? +a®*r~?)f] =0. (8.7.4)

rT—00
Obviously, this generalized transform seems to be very useful for finding the
solution of boundary value problems in which f(r) is prescribed on the internal
boundary at r =a.

On the other hand, if the derivative of f(r) is prescribed at r=a, it is
convenient to define the associated integral transform by

ML f(r)]=Fi(p)= / <Tp1 + T‘; i) f(r)ydr, |Re(p)|<r,  (8.7.5)

a

and its inverse given by

21
L

j/;l[f(p)] =f(r)= i /T_p Fy(p)dp, 7r>a. (8.7.6)

In this case, we can show by integration by parts that

2
M [T2 % tr g_ﬂ =p°Fy(p) —2a"" f'(a), (8.7.7)

where f'(r) exists at r =a.

THEOREM 8.7.1
(Convolution). It A {f(r)}=F4+(p), and A {g(r)} =G +(p), then

AAF0) 90} = o [ FLOG (0 €) e (578)
L
Or, equivalently,
PR
fO)gr) =7 | o [Pr© G- 79)
L
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PROOF  We assume that F;(p) and G 4 (p) are analytic in some strip
|[Re(p)| <~. Then

M AS() 9(r)} = 7( + +) F(r)g(r)dr

a
oo oo

:/'f'pilf(T) (r )dT—i—/ C;flf(r)g(r)dr. (8.7.10)

o [

1 a?P
+E/mg(r)dr/f€m(g) dé. (8.7.11)
a L

Replacing ¢ by —¢ in the first integral term and using Fy(§) = a® F(=£),
which follows from the definition (8.7.5), we obtain

/ S F,(&)dE= / 2R (6)de. (8.7.12)

The path of integration L, Re(£) =e¢, becomes Re(§) = —¢, but these paths
can be reconciled if F(€) tends to zero for large Im(¢).
In view of (8.7.11), we have rewritten

o0

a?? 1 a2p—2€
/mf(T)g(T)de%/F / e I (8.7.13)
L

a

This result is used to rewrite (8.7.10) as

2p

M AS ()9} = 7( + ) fgnar

oo oo
2p

- / ) gy dr [ S rr) gt dr

a

= Fi(¢ dg/rpfl r)dr

27
L
1 2p2§
2_/ /pé-i-lg
1
— o [ FHOG - 9de
L
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This completes the proof. |

If the range of integration is finite, then we define the generalized finite
Mellin transform by

a?p

ML)} = F2 () = / ( - —+) F(r)dr, (8.7.14)
0

where Rep <.
The corresponding inverse transform is given by

1 T\P .,
f(T)——% (CL_Q) F%(p)dp, O<r<a,

L
which is, by replacing p by —p and using F* (—p) = —a~ 2" F* (p),
1
=— [ r"PF%(p)dp, 0<r<a, (8.7.15)
2m
L

where the path L is Re p=—c with [c] <.
It is easy to verify the result

a 2%
MO frr A} = / (rp_l — ;ﬁ) {r? frp +rf }dr
0

=p? F(p) —2pa? f(a). (8.7.16)

This is a useful result for applications.
Similarly, we define the generalized finite Mellin transform-pair by

M)} =P )= / (o 25) san an

0

fr)y=(a$) " [Filp)] = ﬁ/r*?’Fi(p) dp, (8.7.18)
L

where |Rep| <.
For this finite transform, we can also prove

a

a 2 _ p—1 ﬁ 2
ML frrtr fo] = [ (77 ) (P et fr) dr
0

=p?Fi(p) +2a*" " f'(a). (8.7.19)

This result also seems to be useful for applications. The reader is referred
to Naylor (1963) for applications of the above results to boundary value prob-
lems.
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]

8.8 Exercises

1. Find the Mellin transform of each of the following functions:

(a) f(x)=H(a—1z), a>0, (b) f(z)=ame "™, m,n>0,
© f@)= 37 (@) f@)=T3(a),
() flz)=2*H(z — o), (f) f(z)=[H(z —x0) — H(x)]2?,
(g) f(z)="Ei(x), (h) f(z)=e"Ei(z),

where the exponential integral is defined by

Ez’(:c)z/fle*t dt:/g*le*@dg.
x 1

2. Derive the Mellin transform-pairs from the bilateral Laplace transform

and its inverse given by

o) ct+i00
B _ 1 B
g(p)=/e Py(t)dt, 9(t) = 5— e” g(p)dp

3. Show that
1
- =L
///L“reﬂ} (p) L(p),
here L _ ! ! is the Dirichlet L ti
where (p)—l—p—g—p+5—p—--- is the Dirichlet L-function.
4. Show that
Y 1 _TwI®-p)

(14 ax)" aPT'(n)

5. Show that

6. Show that

@ 4 [oos (B 10) f1- )] = 2.{ T 10}
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o) o i (B e fa-p] 2.\ [5 10}

If I2° f(z) denotes the nth repeated integral of f(z) defined by

o0

12 f(x) = / 12 (),

x

show that
(a) A [/f(t)dt, p] :%f’(p+1),

() A 152 1(0)] = P T+ )

Show that the integral equation

Find the solution of the Laplace integral equation

oo

[ n ac=

0

1
(1+az)

Show that the integral equation

f(@)=n(z) +7 1€ g (g) ‘2_5

has the formal solution
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11. Show that the solution of the integral equation

oo

f@)=e / exp <§) 1o%
fw)= %7:(@ {15(—1%} dp.

12. Assuming (see Harrington, 1967)

o0

M [f(re™)] :/Tp_lf(rew) dr, pis real,

0
and putting re®® =&, 4 {f(€)} = F(p) show that
(a) A [f(re'); r— p|=exp(—ipf) F(p).
Hence, deduce

(b) " {F(p) cos pf} =Re[f(re)],
(c) # ~*{F(p) sin pf} = —Im[f(re')].

13. (a) If A [exp(—7)] =T(p), show that

M [exp(—rew)] =T(p) e P

(b) If A [log(1+71)]= T , then show that
psinmp

; 0
M [Re log (14 7re?)] = Teos b7
psinmp

367

1
14. Use .4 1 { T } = = f(z), and Exercises 12(b) and 12(c), re-

sin pm 1+
spectively, to show that
_q [mcospl 1+ rcosd
(a) A { sinpr L }_1+2rcos€+r27
_, [msinpl rsin 6
b) 4! ; =
(b) { sinpr ’ - } 1+ 2rcosf + r?
15. Find the inverse Mellin transforms of
(a) T'(p) cos pb, where — g <h< g, (b) T'(p) sin pb.
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16. Obtain the solution of Example 8.4.2 with the boundary data

(a) o(r, @) =¢(r, —a)=H(a —r).

(b) Solve equation (8.4.5) in 0<r < oo, 0< 6 <« with the boundary
conditions ¢(r, 0) =0 and ¢(r, a) = f(r).

17. Show that

> cos kn K wk w? =1 w2
@ 3 _[Z_7+E],and CPIFEEA
18. If f(x)= > ane ™", show that
n=1
M {f(@)}=f(p)=T(p) g(p),
where g(p) = Z an n~P is the Dirichlet series.
n=1
If a, =1 for all n, derive
f)=T(p)¢(p)
Show that ( )
exp(—ax
a { S ) g(p.0)
—e
19. Show that
- (_1)71—1 1-p
W 3 =120
Hence, deduce
> ( 1)n—1 _ 2 o ( 1)n—1 B 7\ 71t
(b); n? 12’ (C>; nt \8)90
20. Find the sum of the following series
(a) i w cos kn (b) i ﬂ sin kn
n? ’ n '

21. Show that the solution of the boundary value problem

P2 + 10 + oo =0, 0<r<oo, 0<O<T

¢(T7 O) = ¢(T7 ﬂ-) = f(’l”),
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is

c+io00 r3 ™
LT eos{p(6-F)} dp
¢(T, 0) = % / r—P ) .
c—100 cos (7)
22. Evaluate
Z cosan _ (a® — 3ma® + 27%a).
23. Prove the following results:
(0) A / € (26) g(€)de| = F(p) a1 +n —p).
() .4 /§ (%) st | = Fw i+ n+ .
24. Show that
(a) We *|=e"%, a>0,
11 Ki(vx)
b 7 | — — =
(b) W [ﬁexp( \/E)} U a0,
where K (z) is the modified Bessel function of the second kind and order

one.

25. (a) Show that the integral (Wong, 1989, pp. 186-187)
/2
I(m)z/JE(wcosQ)dG, v>=g,
0

can be written as a Mellin convolution

z)= [ f(x£)g(£)d¢,
/

where
(1-€2)7%, 0<§<1}

F(€)=J2(&) and g(é){
0, £>1

(b) Prove that the integration contour in the Parseval identity
c+ioco
1 -
I(x)= 5 x7P f(p)g(1—p) dp, —2v<e<l,
i
c—100

cannot be shifted to the right beyond the vertical line Re p=2.
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26. If f(z) = / exp(—z%t2) - %Jl(t)dt, show that

0
@)= G;%?pig%) |

27. Prove the following relations to the Laplace and the Fourier transforms:

(a) A[f(x),p)=Z[f(e™"),p],
(b) A [f(x);a+iw]=F[f(e e " w],

)

where .Z is the two-sided Laplace transform and .% is the Fourier trans-
1
form without the factor (27)~2.

28. Prove the following properties of convolution:

(a) frg=g*T, (b) (f*g)*xh=fx*(g*h),
(c) f(x)*d(x—1)=f(x), (d) §(z—a)* f(x)=a"'f (g) ,

© 5" =1 )= (1) "1

0 (i) o= () A1 (o) )
29. If A {f(r,0)} = f(p,0) and V2f(r,0) = frr + 2 f, + % fop, show that

AT (00} = | 5+ 0= 22| Flo - 2.0,
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Hilbert and Stieltjes Transforms

“The organic unity of mathematics is inherent in the nature of this
science, for mathematics is the foundation of all exact knowledge
of natural phenomena.”

David Hilbert

“Mathematics knows no races or geographic boundaries; for math-
ematics the cultural world is one country.”
David Hilbert

9.1 Introduction

In his 1912 famous paper on integral equations, David Hilbert (1862—1943)
introduced an integral transformation, which is now known as the Hilbert
transform. Although it was named after Hilbert, the Hilbert transform and its
basic properties were developed mainly by G.H. Hardy (1924) and simultane-
ously by E.C. Titchmarsh during 1925-1930. On the other hand, T.J. Stieltjes
(1856—1894) introduced the Stieltjes transform in his studies on continued
fractions. This transform was also involved in Stieltjes’ moment problems.

Both the Hilbert and Stieltjes transforms arise in many problems in ap-
plied mathematics, mathematical physics, and engineering science. The former
plays an important role in fluid mechanics, aerodynamics, signal processing,
and electronics, while the latter arises in the moment problem. This chap-
ter deals with definitions of Hilbert and Stieltjes transforms with examples.
This is followed by a discussion of basic operational properties of these trans-
forms. Finally, examples of applications of Hilbert and Stieltjes transforms to
physical problems are discussed.

371
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372 INTEGRAL TRANSFORMS and THEIR APPLICATIONS

9.2 Definition of the Hilbert Transform and Examples

If f(¢) is defined on the real line —oo <t < oo, its Hilbert transform, denoted
by fmu(x), is defined by
. 1 7 f(t
H0) ==+ § M 9.21)

— 00

where x is real and the integral is treated as a Cauchy principal value, that

is
AN . 9.2.2
tf:r sHO / / tf T ( )

—00 — 00 x+e

3

To derive the inverse Hilbert transform, we rewrite (9.2.1) as

furlr) = J% [ H0gte -ttt = s+ 9)a), (9.23)

2 1
where g(x) =1/ - <;> Application of the Fourier transform with respect

to z gives

P =

Taking the inverse Fourier transform, we obtain the solution for f(z) as

G(k)=1isgnk. (9.2.4)

Fz) = —— / (i sgn k) By (k)exp (ikz) dk

27
which is, by the Convolution Theorem 2.5.5,

1 [ iu(©)
o x—¢&

— 0o

ds=—H {fu(©)}. (9.2.5)

Obviously, —H?{f(t)} = —H [H{f(t)}] = f(x) and hence, H ' = —H. Thus,
the inverse Hilbert transform is given by

JO)=H{fa(@)} =—H{fu@)} == Tn(e)de (9.2.6)

™ x—t
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Example 9.2.1
Find the Hilbert transform of a rectangular pulse given by

1, for |t|<a
t)= . (9.2.7)
0, for [t|>a
We have, by definition,
. 1 dt
fH(fl?)*;/t_f

—a
If || < a, the integrand has a singularity at ¢t =2, and hence,
r—e a

A 1 dt dt
fH(w) ﬂelj}% /tfx—‘_/tfx

—a T+e

1 . T—€ a
= — tim {[log |t — 27" + [log ¢ — «[)2,.}

1
=— 1111% {log |e| — log|a + z| + log |a — x| — log ||}
e

a —

1
= —log
T

T
' for |z| < a.
a+x

On the other hand, if |z| > a, the integrand has no singularity in —a <t < a,
and hence,

. L[ dt 1 .1
fH(iU)—; m—;[logﬁ—x”ﬂl—;log

a—x
a-+x

‘ for |x| > a.

Finally, we obtain the Hilbert transform of f(¢) defined by (9.2.7) as

1 a—x
=21 2.
(@) =~ log |2 (9238)
I
Example 9.2.2
Find the Hilbert transform of
F) = —" >0 (9.2.9)
R a . 2.
@+ )
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We have, by definition,

oo

2 1 tdt
) =5 § wrm

— 00

1 ?{ a? T xt
- n - dt
m(a? + 2?) t24+a2 t—ax t24+a?

11 2/ dt N % dt / tdt
= -7 | - Tt — — |-
7 (a2 + 22) 2 + a? (t—x) (t? +a?)

The second and third integrals as the Cauchy principal value vanish and
hence, only the first integral makes a non-zero contribution. Thus, we obtain

" 1 1 a

fu(z)= Y T (am) = i) (9.2.10)

Example 9.2.3
Find the Hilbert transform of
(a) f(t)=coswt and (b) f(t)=sinwt.
It follows from the definition of the Hilbert transform that

oo o0

P 1 cos wt 1 cos{w(t — ) + wx}dt
)= L [ ety L ] sttt a) vr)
T (t—x) ™ (t—x)
LT . .
=— [ (t—2) [cosw(t — x) coswx — sinw(t — x) sinwa]dt
T
_ coswx 7 cosw(t —x) gt sin wx 7 sinw(t — z)dt
o7 t—= T t—= ’
which is, in terms of the new variable T'=1t — x,
coSwzT T coswT sinwz T sin wT
= drl — dr. 9.2.11
™ / T T / T ( )

Obviously, the first integral vanishes because its integrand is an odd function
of T. On the other hand, the second integral makes a non-zero contribution
so that (9.2.11) gives

sinwx

H{coswt} = fy(z)=— -m=—sinwz. (9.2.12)
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Similarly, it can be shown that

H{sinwt} = coswz. (9.2.13)

9.3 Basic Properties of Hilbert Transforms

THEOREM 9.3.1
If H{f(t)} = fu(x), then the following properties hold:

(a) H{f(t+a)}=fu(z+a), (9.3.1)
(b) H{f(at)}=fu(azx), a>0, (9.3.2)
(c) H{f(=at)}=—fu(—ax), (9.3.3)
(@) B0} = fa() 93.4)
(e) H{t f(t)}== fu(x +71T/f (9.3.5)
() FH{fO)}H=(- ngnk)J {f(=@)}, (9.3.6)
(g) [H{FOHI= M5OI, (9.3.7)

where ||f]| = /< f, f> denotes the norm in L?(R),

(h) H[f](z)=fu(z), H[fu](x)=-f (Reciprocity relations), (9.3.8)

(i) <f,Hg>=<-Hf g> and <Hf g>=<f,—Hg>, (9.3.9)

(Parseval’s formulas).

PROOF (a) We have, by definition,

H{f(t+a) ]{fHa (t+a=u)
=%w ey = fate )
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376 INTEGRAL TRANSFORMS and THEIR APPLICATIONS

(b)  H{f(at)} :% ft(”f)jt (at=u, a>0)
= % 7{;(2)55 = fH(ax)~

Similarly, result (c) can be proved.
, _1;f@ﬁ
@  H{pmy=- T

which is, integrating by parts,

_ 1 [f(t)roooﬁ—%]f 1) di :ifH(CC)'

Tlt—=x (t—x)? dx

— 00

Proofs of (¢)—(i) are similar and hence, are left to the reader. 1l

THEOREM 9.3.2
If f(t) is an even function of ¢, then, an alternative form of the Hilbert trans-
form is

fula)=2 ]{ %dt. (9.3.10)

™

PROOF  As the Cauchy principal value, we have

Todt
f 0.
t—2x

Consequently,
fal(z) = % ?{ wdt:% ?{ (tmgt{éfgs)ﬁ)f(x)}dt
1 J 0t [0 e
B WZ{ (2 — 22) d +ﬂi R (9.3.11)

Since f(t) is an even function, the integrand of the first integral of (9.3.11) is
an odd function; hence, the first integral vanishes, and (9.3.11) gives (9.3.10).
Since result (9.2.3) reveals that the Hilbert transform can be written as a

convolution transform, we state the following. |
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THEOREM 9.3.3
If f and g € L'(R) are such that their Hilbert transforms are also in L*(R),
then

H(fxg)(x)=(Hf*g)(x)=(f+Hg) (z) (9.3.12)

and
(f*g)(x)=—(Hf xHyg) (x). (9.3.13)

PROOF  We have, by definition

20w =1 o= [ 75| [ 1wty =v=0).

7 [ _s@d
‘m/%_éf(y)dy _45_@_;,) |
o= [ 1w H @ =)y~ (/ + Ho) o).

Similarly, we can prove the second result in (9.3.12).
To prove (9.3.13), we replace g by Hg in (9.3.12) and then use H>g = —g.

Another version of the Hilbert transform and its inversion formula is stated
in the following theorem:

THEOREM 9.3.4
If f € L?(R), then the Hilbert transform (H f)(z) € L?(R) is given by

(Hf)(z)= -~ — / [0 ln 1- —) dt (9.3.14)
almost everywhere. Further, the following inversion formula
so=2 4 [anem(i-1)a (9315)
T dt x “ o

holds everywhere with || f|| = ||H f||, that is,

/ (@) de = / (Hf) (@) de (9.3.16)
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If the differentiation is performed under the integral signs in (9.3.14) and
(9.3.15), we obtain the Hilbert transform pair (9.2.1) and (9.2.6).

We close this section by adding a comment. A more rigorous mathematical
treatment of classical Hilbert transforms can be found in a treatise by Titch-
marsh (1959). Further results and references of related work on Hilbert trans-
forms and their applications are given by Kober (1943a,b), Gakhov (1966),
Newcomb (1962), and Muskhelishvili (1953).

Several authors including Okikiolu (1965) and Kober (1967) introduced the
modified Hilbert transform of a function f(t), which is defined by

X cosec<7) 7 )
H,[f()] = faa(e) = ——27 ¢ (t — )2~ f(t)dt, 9.3.17
(0] = ftale) = —5E 25 § (4= 1) (93.17)
where z is real and 0 < o < 1, and the integral is treated as the Cauchy princi-
pal value. Obviously, H,[f(t)] is closely related to the Weyl fractional integral
W~ so that

2sin(?> Ho[f(6)] = WO[f(¢), 2] — WOLf(—t), —a]. (9.3.18)

Several properties of H,[f(t)] and W—%[f(t)] are investigated by Kober
(1967). He also proved the following results, which is stated below without
proof.

THEOREM 9.3.5 )
(Parseval’s Relation). It H,[f(t)] = fu,(x), then <H,f, g>=—<f, Hog>.
Or, equivalently,

[ Hals 0. gt@ae = [ Halg(o).a] sl (0.3.19)

9.4 Hilbert Transforms in the Complex Plane

In communication and coherence problems in electrical engineering (see, for
example, Tuttle, 1958), the Hilbert transform in the complex plane plays an
important role. In order to define such a transform, we first consider the
function fo(z) of a complex variable z = + iy given by

o0

fo(Z)Z% %, y>0. (9.4.1)
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Application of the Fourier transform defined by (2.3.1) and its inverse by
(2.3.2) to (9.2.1) and (9.4.1) gives

Fr(w) = isgn(w) F(w), (9.4.2)
Fy(w) = 2i exp(—wy) H(w) F(w). (9.4.3)

In view of (9.4.2), (9.4.3) can be written as
Fy(w) =2exp(—wy) H(w) Fg(w). (9.4.4)

Taking the inverse Fourier transform, we obtain

i [ i)
fo(Z)—ﬂ_ tfzdt-
Or,
[t [ fa(t)dt
- Sl I = . 4.
rampaial’ e m(z)=y>0 (9.4.5)
Since,
1 1
lim = + i é(t — x),

y—0+ ¢t — 2 t—x
we have, from (9.4.5),

1 [ a1
fole)= lim = p =1

F L% i 10) = o)+ S0)

This gives a relation between fy(z) and Hilbert transforms.
We now define a complezx analytic signal f.(z) from a real signal f(z) by

felz)= % / F(w) H(w) exp(iwz)dw. (9.4.6)
Since
1 1 L~
F(w)H (@) = 5[F(w) + sgn(w) F@)] = 5 [F(w) i FH(w)] ,
fuolz) = % / [F(w) fiﬁ’H(w)}exp(iwx)dw = f(z) —i fu(x). (9.4.7)

— 00

Since f(z) is real, Re{f.(z)} = f(x) and

I {Ju(@)} = fu(e) = L [ 104

™ x—t
— 00
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Thus, it follows from the inverse Hilbert transform that

r—1t T r—1t

— 00 — 00

fly=-1

™

9.5 Applications of Hilbert Transforms
Example 9.5.1
(Boundary Value Problems). Solve the Laplace equation
Ugy +Uyy =0, —oco<z<oo, y>0, (9.5.1)
with the boundary conditions
ug(z,y) = f(x) ony=0, for —oo<z<oo, (9.5.2)
u(z,y) — 0 as = (2% + )7 — . (9.5.3)

Application of the Fourier transform defined by (2.3.1) with respect to x
gives the solution for U(k,y) as

F(k)
ik

Uk, y) = exp(—|kly) = F(k) G(k), (9.5.4)

where G(k) = (ik)~" exp(—|ky) so that g(z) = \/g tan~! <5>

Y

Using the Convolution Theorem 2.5.5 gives the formal solution

u(w,y) = <= 7f(t)g(w—t)dt
- % /Oof(t) tan~! <Iyt)dt. (9.5.5)
Obviously, it follows from (9.5.5_)02hat
wy (x,0) = % 7 % —H{f(1)}. (9.5.6)

Thus, the Hilbert transform of the tangential derivative uy(x,0) = f(z) is the
normal derivative u,(x,0) on the boundary at y=0.
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Example 9.5.2
(Nonlinear Internal Waves). We consider a linear homogeneous partial differ-
ential equation with constant coefficients in the form

0 0 0 0
(&7 %7 a_yv &) U(X, t) _07 (957)

where P is a polynomial in partial derivatives, and x = (z, y, z) and time ¢ > 0.

We seek a three-dimensional plane wave solution of (9.5.7) in the form
u(x,t) =aexpli(k - x — wt)], (9.5.8)

where a is the amplitude, & = (k, £, m) is the wavenumber vector, and w is the
frequency. If this solution (9.5.8) is substituted into (9.5.7), partial derivatives
g 0 0

Er 8_y’ and EP will be replaced by —iw, ik, if, and im respectively.

Hence, the solution of (9.5.7) exists provided the algebraic equation
P(—iw,ik,il,im)=0 (9.5.9)

is satisfied. This relation is universally known as the dispersion relation. Phys-
ically, this gives the frequency w in terms of wavenumbers k, £, and m. Further,
the above analysis shows that there is a direct correspondence between the
governing equation (9.5.7) and the dispersion relation (9.5.9) given by

)

o . <888

Clearly, the dispersion relation can be derived from the governing equation
and vice versa by using (9.5.10).

In many physical problems, the dispersion relation can be written explicitly
in terms of the wavenumbers as

w=W(k,£,m). (9.5.11)
The phase and the group velocities of the waves are defined by

Cp(k) =2k,  Cy(k)=V.w, (9.5.12ab)

where £ is the unit vector in the direction of the wavevector . In the one-
dimensional problem, (9.5.11)—(9.5.12ab) reduce to

w _dw

Cy= T (9.5.13abc)

Thus, the one-dimensional waves given by (9.5.8) are called dispersive if
the group velocity Cy =w’(k) is not constant, that is, w”(k) # 0. Physically,

© 2007 by Taylor & Francis Group, LLC



382 INTEGRAL TRANSFORMS and THEIR APPLICATIONS

as time progresses, the different waves disperse in the medium with the result
that a single hump breaks into a series of wavetrains.

We consider a simple model of internal solitary waves in an inviscid, stably
stratified two-fluid system between rigid horizontal planes at z=hy and z =
ho. The upper fluid of depth h; and density p; lies over the heavier lower
fluid of depth hy and density p2(> p1). Both fluids are subjected to a vertical
gravitational force g, and the effects of surface tension are neglected. With z =
n(z,t) as the internal wave displacement field, the linear dispersion relation
for the two-fluid system is

2 gk(p2 — p1)

_ 9.5.14
¥ 7 (1 coth khy + ps coth khg)’ (9:5.14)

where w(k) and k are frequency and wavenumber for a small amplitude sinu-
soidal disturbance at the interface of the two fluids. Several important limiting
cases of (9.5.14) are of interest.

Case (i): Deep-Water Theory (Benjamin, 1967; Ono, 1975).

In this case, the depth of the lower fluid is assumed to be infinite (hg — 00),
and waves are long compared with the depth hy of the upper fluid. This leads
to the double limit in the form

%ii% hliinoo w? =cgk? — 2acok®(sgnk + - - -), (9.5.15)
where k£ — 0 is used with fixed A1, and the limit ho — oo is taken with k& and
h1 fixed, and

_ h
2= <u) ghy and o= <p_2> < 160). (9.5.16ab)
P1 P1 2

We consider internal waves propagating only in one direction and retain the
first dispersive term so that the associated dispersion relation becomes

w=cok — aklkl|. (9.5.17)

This enables us to define the appropriate space and time scales associated
with this limiting case as

=Pz —cot), T=p0, (9.5.18ab)

where (<< 1) is the long wave parameter defined as the ratio of the wave-
guide scale to the wavelength.
The linear evolution equation associated with (9.5.17) is

Nt + Cola +04H{?7m}152[?77 +aH{ne}] =0, (9.5.19)
where H{n(z',t)} is the Hilbert transform of n(a’,t) defined by

H{n(:v'»t)}=% ]{ %. (9.5.20)
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Equation (9.5.19) is often called the linear Benjamin—Ono equation. Ben-
jamin (1967) and Ono (1975) investigated nonlinear internal wave motion and
discovered the following nonlinear equation

(Nt + cona) + 1z + a H{nye } =0, (9.5.21)

where ¢; and « are constants, which are the characteristics of specific flows.
This equation is usually known as the Benjamin— Ono equation.
The solitary wave solution of (9.5.21) has the form (Benjamin, 1967)

a\?
1 4
where c=cy + —ac; and a\ = f—a.
2 c1

It is noted here that the Benjamin—Ono equation is one of the model non-
linear evolution equations and it arises in a large variety of physical wave
systems.

Case (ii): Shallow-Water Theory (Benjamin, 1966).

In this case, long wave (k — 0) disturbances with the length scale h = (h; +
hs) fixed lead to the result

lim, (w?) = c2k? — 2covk?, (9.5.23)

where

g(p2 — p1)hihs

9.5.24ab
(p1h2 + p2h1) ( )

2 _
Co =

h h
and = cohih (M)

p1ha + p2h1

If we retain only the first dispersive term in (9.5.23) and assume that the
wave propagates only to the right, it turns out that

w(k) = cok — k3. (9.5.25)

The evolution equation associated with (9.6.25) is the well-known linear
KdV equation

Nt + €0 Nx + Y Naza =0. (9526)

In terms of a slow time scale 7 and a slow spatial modulation £ in a coordi-

nate system moving at the linear wave velocity defined by £ = 8(x — cot) and
T = [3%t, the above equation (9.5.26) reduces to the linear KdV equation

Nr + 7y Neee = 0. (9.5.27)

The standard nonlinear KdV equation is given by
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It is well known that this equation admits the soliton solution in the form

n(x — ct) = asech? (I j\ Ct), (9.5.29)

12
where c=c¢y + aa and a\? = —7.

@

A similar argument can be employed to determine the integrodifferential
nonlinear evolution equation associated with an arbitary dispersion relation
w(k) =k c(k) in the form

P T p)
a—;’ 1+ / K(z— ) (a—Z) ¢ =0, (9.5.30)

where the kernel K(z) is a given function. The linearized version of (9.5.30)
admits the plane wavelike solution

n(x,t) = Aexpli(kx — wt)], (9.5.31)

provided the following dispersion relation holds,
(—iw) exp(ikz) + 1 /Oo K(x — () kexp(ik¢)d¢ =0.
Substituting « — ( =&, this can b_:;ewritten in the form
w=k /OO K (&) exp(—ik€) dé =k c(k), (9.5.32)

where ¢(k) is the Fourier transform of the given kernel K (z) so that K(z) =
Z~Yc(k)}. This means that any phase velocity c¢(k) =.% {K(x)} can be ob-
tained by choosing the kernel K (z).

In particular, if

K(z)=cod(z) +7 6" (x), c(k)=co+~ Kk, (9.5.33)
equation (9.5.30) reduces to the linear KdV equation
M+ €0 Nw + ¥ Naza = 0. (9534)

Combining the general dispersion relation of the integral form with typical
nonlinearity, we obtain

Nt + cone +anng + / K(z— () (g—Z) d¢ =0. (9.5.35)

— 00
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Using (9.5.33) in (9.5.35), we can derive the KdV equation (9.5.28). On the
other hand, if ¢(k) = ¢o(1 — a|k|), we can deduce the Benjamin—Ono equation
(9.5.21) from (9.5.30).

Case (iii): Finite-Depth Water Wave Theory (Kubota et al., 1978).

In this case, he >> hq, that is, (h1/h2) = O(3), but khq =O(8) and k he =
O(1). This dispersion relation appropriate for this case is

1
w=cok =3 (pi) co h1 k2 coth(k ha), (9.5.36)
P1
where
2= <p2 —n )ghl. (9.5.37)
P1

We can use (9.5.18ab) for the appropriate space and time scales to investi-
gate this case. Thus, the finite-depth evolution equation can be derived from
(9.5.36) and has the form (see Kubota et al., 1978)

82
77t+0077;v +Cl7777m+02w /n(xlat)

— 0o

x {coth W — sgn (x ;xl) de’. (9.5.38)

The solitary wave solution of this equation was obtained by Joseph and Adams
(1981).

It is noted that the finite-depth equation reduces to the Benjamin—Ono
equation and the KdV equation in the deep- and shallow-water limits, respec-
tively.

Finally, all of the above theories can be formulated in the framework of

a generalized evolution equation usually known as the Whitham equation
(Whitham, 1967) in the form

o0

on 0 / ’
E“rclnnm‘f'a—x /n(w,t)d:v
1 o
x o / explik(z — 2')} e(k)dk| =0.  (9.5.39)
s

Subsequently, Maslowe and Redekopp (1980) have generalized the theory
of long nonlinear waves in stratified shear flows. They have obtained the gov-
erning nonlinear evolution equation, which involves the Hilbert transform.
In their analysis, the evolution equation contains a damping term describing
energy loss by radiation, which can be used to determine the persistence of
solitary waves or nonlinear wave packets in physically realistic situations.
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Example 9.5.3
(Airfoil Design). An example of application arises in the design of airfoil which
is a symmetric body designed to produce a desired lifting force when it moves
in an air medium. A typical example of an airfoil is an airplane wing.

We denote the z-coordinates of the leading and trailing edges by z =a
and x7 =b, respectively. The normal component of the induced velocity at a
point (£, n) on the surface of the airfoil is given by

1 bf(:z:)d:z:
o z—§&

a

(vi)n = (9.5.40)

for some function f, which depends on the curl of the velocity vector. Evident-
ly, (vi)n(&) is the finite Hilbert transform of f in [a, b]. The normal component
of the uniform stream velocity is found to be

d
(Voo )n = Voo SIN {a —tan~! <£)] ,

where « is the angle made by the uniform stream with the z-axis and (g—;) is
the slope of the tangent line to the mean camber line at (£, n). Since the sum
of the normal components is zero, we have

1 / f(z)dx
2 E—x

a

= Uso sin [a—tan_l (%)] at x=¢,  (9.5.41)
dx
together with the boundary condition f(zp=>b)=0 which is known as the
Kutta boundary condition.
The major problem of a thin airfoil is to solve the integral equation for f.
For small o and (g—;), equation (9.5.41) becomes

b
1 f(x)dz dz

a

which, for a symmetrical airfoil with z=constant, reduces to

1 h f(z)dzx
27 E—x

a

= QVUs- (9.5.43)

We can solve (9.5.43) explicitly. Without loss of generality, we set b=0 with
b — a=c as the length of the main chord of the airfoil. We also assume

1 1
x:ic(lfcosﬁ) and 5:50(17(;0890)
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so that (9.5.43) can be transformed into the form

1 [ _f@snods N
/—( —ave,  f(m)=0. (9.5.44)

27 cos 6§ — cos b))
0

In view of the fact

s

cosnb db sin nfy
T = 5.4
/ (cosf — cos 6y) m < sin 6 ) ’ (9:5.45)
0

the solution of (9.5.44) is

1+ cosf
0) =200 | ——— | . 9.5.46
10 =20 0, (L0 (9.5.46)

The lift per unit span is given by
C T 1 p
L:/pvoof(G)d:r:pvoo/2avoo 1 cost csm@dﬁfﬂ'acpv
sin 0 2
0 0

(9.5.47)

where p is the constant air density.

The general solution of (9.5.42) can be represented by a sum of two terms.
The first term has the form f(#) for the symmetric airfoil given by (9.5.46)
and the second term can be represented by a Fourier sine series. Thus, we
have

sin 6

F(0) =200 lao (1 +cos 9) Z an sin n@] (9.5.48)

Substituting (9.5.48) into (9.5.42) gives

1 r _ (L4cost) sin nf sin 0d0 dz

= do = il

7 |9 / (cos ) — cos 6p) + Z / cosf — cos ) (a d:z:) ot
0

where constants a, (n=0,1,2,...) are to be determined.
Using the relation (9.5.45) and the identity

2sin nfsin @ =[cos(n — 1) — cos(n + 1)4],

we obtain

d o0
<£>I_5 =(a—ag) + Z ap, cosnby.

n=1
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Since g—; is known, we calculate the coefficients as

aO:afl/ d_z de, an:g/ d_z cosnb db.
T dz T dz
0 0

Thus, the problem is completely solved. This example of application is taken
from Zayed (1996).

The finite Hilbert transform was defined by Tricomi (1951) as

b
A 1 t
H{f(t),a,b}=fu(z,a,b)=— Malt. (9.5.50)
Tm) t—x
Such transforms arise naturally in aerodynamics. Tricomi (1951) studied
the finite Hankel transform and its applications to airfoil theory. Subsequent-
ly, considerable attention has been given to the methods of solution of the

singular integral equation for the unknown function f(¢) and known fH(:C) as

A=

t—x

/f(t) dthH(w), “l<z<l, (9.5.51)

where f(z) and fg(x) satisfy the Holder conditions on (—1,1). This equa-
tion arises in boundary value problems in elasticity and in other areas. Sev-
eral authors including Muskhelishvili (1963), Gakhov (1966), Peters (1972),
Chakraborty (1980, 1988), Chakraborty and Williams (1980), Williams (1978),
Comninou (1977), Gautesen and Dunders (1987ab), and Pennline (1976) have
studied the methods of the solution of (9.5.41) and its various generalizations.
The readers are referred to these papers for details.

9.6 Asymptotic Expansions of One-Sided
Hilbert Transforms

A two-sided Hilbert transform can be written as the sum of two one-sided

transforms - - -
&dt:?{ IO gy [ 1) dt, (9.6.1)
0 0

t—x t—x t+x

— 00

when 2 >0 (with a similar expression for x < 0) where the second integral is
actually a Stieltjes transform of [—f(—t)], which has been defined by (9.7.4)
in Section 9.7.
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We examine the one-sided Hilbert transform, which is defined by

w0y =iz = [ a (9.6.2)
The Mellin transform of HT{f(t)} is
0o o1
A HY (1)) /Pl/f dt |dz /f ?{f dz |dt
-z
0
AN =~ neotm) [ 010
0
= mcot (wp)A {f(t)} =7 cot(mp) f(p)-
Taking the inverse Mellin transform, we obtain
1 c+ioco
B ({0} =Fj0) = 5 [ o 7meot(mp) o) (9.6.3)
Example 9.6.1
(Asymptotic Expansion of One-Sided Hilbert Transforms).
Vi coswt . = n! 0
% txdtN—WSIDWI'—Z()WCOS{(n+1)§}7 as r — 00, (964)
0 -
i sinwt = n! T
~ — ————si 1)— . .6.
]{ t—:z:dt T COS W ZO o) s1n{(n—|— )2}, as x —oo. (9.6.5)
0 n=
We have - -
]{ exp(iwt) dt = mi exp(iwz) + / exp(iwt) dt,
t—x t—x
0 0

where in the integral on the right the contour of integration passes above the
pole t =x. The contour can be deformed into the positive imaginary axis on
which ¢t =4u with « > 0. Thus,

o0

/exp(zwt) g — /exp( )du
t—w T —iu
0

0

n+1
~ = Z | /U exp(—wu)d by Watson’s lemma
T

. Z e exp{ (n+ 13 } (9.6.6)
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Separating the real and imaginary parts, we obtain the desired results. These
results are due to Ursell (1983).

THEOREM 9.6.1
(Ursell, 1983). If f(t) is analytic for real ¢, 0 <t < oo, and if it has the asymp-
totic expansion in the form

ft)~ Z—+coswt2—+blnwtz as t — 00, (9.6.7)

n=1

where the coeﬁicien:os an, A, and B,, are known and w > 0, then the one-sided
Hilbert transform f*(z) has the following asymptotic expansion

o0

i@ = B0} = § Ly 2 togey 22
0 1 1
> A, Oocoswt > B, Oosinwt
i (;:C_")?{ t—xdtJr (;F) ?{ t—xdt as  — 00,(9.6.8)
0

0
where ¢, is given by

g, N Le=n) T T
cn=dp Z {ATCOS{2(H 7’)}+BTs1n{2(n 7’)}] (9.6.9)

= Y
and
d,, = lim [///{f(t),p} 4 In } (9.6.10)
p—n p—n
Note that when a, =0, (9.6.10) becomes
dn:///{f(t),n}:/t”*lf(t)dt. (9.6.11)

0

Substituting (9.6.9) into (9.6.8) and using (9.6.4) and (9.6.5), we obtain the
following theorem:

THEOREM 9.6.2
(Ursell, 1983). Under the same conditions of Theorem 9.6.1, the one-sided

Hilbert transform f"’(;v) has the asymptotic expansion

[ 1) o dn o . — An
fH() tixdtw—;x—n—logxzx—n—(wsmwx ;x—
0

[eS) B,
+(7 cosw) g — as r — 00, (9.6.12)
xn
1
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where d,, is given by (9.6.10).
The reader is referred to Ursell (1983) for a detailed discussion of proof of
Theorems 9.6.1 and 9.6.2.

9.7 Definition of the Stieltjes Transform and Examples

We use the Laplace transform of f(s)=.Z {f(t)} with respect to s to define
the Stieltjes transform of f(t). Clearly,

L) = F)= [ e Fs)ds
0
= [ e %%ds | e St f(t)dt. (9.7.1)
[

Interchanging the order of integration and evaluating the inner integral, we
obtain

; [ fO 4
. 9.7.2
for=[ 14 (972)
0
The Stieltjes transform of a locally integrable function f(¢) on 0<t< co

is denoted by f(z) and defined by

20 / (9.7.3)
0
where z is a complex variable in the cut plane |arg z| < 7.
If z=ux is real and positive, then
LA () / (9.7.4)
0
Differentiating (9.7.4) with respect to x, we obtain
L Fw ! / 1,2,3 (9.7.5)
" nl n= 7.
dx™ t+ x) "+1 T
0

We now state the inversion theorem for the Stieltjes transform without
proof.
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THEOREM 9.7.1

If f(¢) is absolutely integrable in 0 <t < T for every positive T" and is such that
the integral (9.7.4) converges for 2> 0, then f(z) exists for complex z(z#0)
not lying on the negative real axis and

L fco—ie) = featio)] = %[f(x FO) 4 fz—0)]  (9.7.6)

a—>0+ 211

for any positive x at which f(z 4 0) and f(xr — 0) exist.

For a rigorous proof of this theorem the reader is referred to Widder (1941,
pp. 340-341).

Example 9.7.1
Find the Stieltjes transform of each of the following functions:

(a) f(t)=(t+a)~", (b) f(t)=t""".
(a) We have, by definition,

1 a
= log || 9.7.7
a2 %8I3 (9.7.7)
a—1 ® -1
b) £ _ a—17 _ _ -1 a—1 g
(d) f(z)=7{t* 1} szt 2 /<1+ ) t* 1 dt ( :17)
0 0
? a—1
:Za_l/x dx_za_l/// 1
142 1+2
0
which is, by Example 8.2.1(b),
=21 cosec (Tar). (9.7.8)
I
Example 9.7.2
Obtain the Stieltjes transform of J2(t).
We have
. JZ(t)dt
=7{ )} = | & 9.7.9
fla) = (20} = [ 240 979)

0

© 2007 by Taylor & Francis Group, LLC



Hilbert and Stieltjes Transforms 393

satisfies the Parseval relation

c+ioco
fw) =g [ o7 F0) 90~ p)ap (9.7.10)

e
c—100

We write ¢ = zu so that (9.7.9) becomes

:/f(xu)g(u)du, (9.7.11)
0

where f(u)=J2(u) and g(u)= (1 +u)~?!
Taking the Mellin transform of (9.7.11) with respect to z, we obtain

A{f(x),p} = f(p) §(1 —p)
where, from Oberhettinger (1974, p. 98),

. 2P7IT (v + B) m cosec (7p)
f =
MR Tw—
g(1 —p) = 7 cosec (7p).

)

Thus, the inverse Mellin transform gives the desired result.

Example 9.7.3
Show that

S {sin(kVt)} =mexp(—kv/z), k>0. (9.7.12)
We have, by definition,
S {sin(kVt)} = / sin(vT) dt, (Vt=u),

t+ 2
0

T usink
/ fi;uj_zu u =mexp(—kvz) by (2.13.6).
0
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9.8 Basic Operational Properties
of Stieltjes Transforms

The following properties hold for the Stieltjes transform:
(@) L{ft+a)}=f(z~a),
b)  L{fla)y=flaz), a>0,
©  #{ese)=—= )+ [ foat

0
provided the integral on the right hand side exists.

@ o {L2 =L [ie - w)].

t+a a—z
1 /a 1 -ra
© y{ﬁ(z)}—;f(;)’ a>0.
PROOF
(a) We have, by definition,
ftJra
(t
St +a)} = / t+z

which is, by the change of variable t + a =T,

s ieray= [ i

0

o0

(b) We have, by definition,

S A{f(at)}

at=r,

[}
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This gives the desired result.
(d) We have, by definition,

y{fi—tl}—()/%dt

(e) We have, by definition,

f{%f<%>}=7ﬁf<f>du (2-r).

[ -2

NI@

THEOREM 9.8.1 5
(Stieltjes Transforms of Deriwatives). If .7 {f(t)} = f(z), then

FTO) = 2 J0) - & f(2), (98.)
" o, 1 2
SO == 21O+ S10] - 570, s
More generally,
O} =~ [ L0+ L2 0)

RS Zinf(())} — jz—nnf(z) (9.8.8)

PROOF Using the definition and integrating by parts, we obtain

7(F1) =
0
[ } 7 =1 10 - i)
0
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This proves result (9.8.6).
Similarly, other results can readily be proved. |

9.9 Inversion Theorems for Stieltjes Transforms

We first introduce the following differential operator that can be used to es-
tablish inversion theorems for the Stieltjes transform.

A differential operator is defined for any real positive number ¢ by the
following equations:

Lia[f ()] = (~1)F1 ¢ t#71 DEFFV[R (2], (9.9.1)
Lo[f ()] = f(1), (9.9.2)
Lya[f(@)] =Dyt f(2)], (9.9.3)

d
where k=2,3,...,cp = [k!(k —2)]"", Dy = e and f(z) has derivatives of all
orders.

We state a basic theorem due to Widder (1941) without proof.

THEOREM 9.9.1
If Z{f(t)} = f(z) exists and is defined by

f(x) :/ tff; dt (9.9.4)
0
then, for all positive t,
() Lialf(@)] =2k —1)! ¢ tF1 0/ %du, (9.9.5)
(ii) kliﬂgo Lia[f(2)] = £(8) (9.9.6)

Obviously,

t+u t+u t+u t4u

- (w)t (—w)” T N IRy (—u)*

In view of this result, we can find

Lig[f(2)] = (~1)* L e -1 DV F Fo)]

oo
k

= ¢, tFH(2k — 1)!/ (t—fw (u) du.
0
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THEOREM 9.9.2 B
If f(x) is the Laplace transform of f(s)=.Z {f(t)} so that

f(w) zf{f(s)} :/ tff)x dt for s >0, then
0 oo
(i) Lpo[f(x)]=(=1)* ¢ 2*1 / e ™t 2Ry ar, (9.9.7)
0
(i) lim Ly f(@)]=f(x), for all positive z. (9.9.8)

PROOF We have, by definition of the operator defined by (9.9.1),
Lio[f(2)) = (=1)* e ey DPFV [k (). (9.9.9)
We use the result (Widder, 1941, p. 350)
2=t DPFVER f(a)) = Dyla® 7t f* V() (9.9.10)

where f(z) is any function that has derivatives of all orders. This can easily

be verified by computing both sides of (9.9.10). Each of both sides is equal to
= (2k — 1)' k 2k—n—1 £(2k—n—1)

PN sy (n)x / ().

n=0
In view of (9.9.10), result (9.9.9) becomes
Ly [f(z)] = (—1)% 71 ¢, DF[a?R=1 fO=D ()], (9.9.11)

We next show that

B dk—l 7
(71)k—1f(k—1) (z) = (71)]6—1 e /B_Itf(t)dt
0
— (_1)2(k—1) e—wt tk_l f(t)dt
/
17 k—1
= E/e*“ (%) f (%)du. (9.9.12)
0
Using (9.9.12) in (9.9.11), we obtain
Li z[f ()] :ck/e gk lD]; {xk Ly (E)}du,
0
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which is, due to Lemma 25 (Widder 1941, p. 385),

o0

=y ;Cf(kﬂ)/e*“uk*l(—u)k F® (%)du (9.9.13)

0

We again set u =zt in (9.9.13) to obtain the desired result

o0

Lo [F(@)] = ca(—1)kat~1 / e~k (8) (1) gt

0

We next take the limit as k — oo and use Widder’s result (9.9.6) to derive
(9.9.8). Thus, the proof is complete. |

It is important to note that result (9.9.7) depends on the values of all deriva-
tives of f(z) in the domain (0,00). This seems to be a very severe restriction
on the formula (9.9.7). This restriction can be eliminated by applying the
operator Ly, to the Laplace integral directly. Then we prove the following
theorem.

THEOREM 9.9.3
(Widder, 1941). Under the same conditions of Theorem 9.9.2, the following
results hold

(i) Li.lf TS Py (ws) f(s)ds, (9.9.14)
o=/
(i) lim Lig[f(@)] = f (o), (9.9.15)
where
k _ +\2k—n—1
Pop_r () = (=1)F1 ¢, (2k — 1)! Z (z) % (9.9.16)
n=0 '

PROOF  We apply the operator Lj , to the Laplace integral directly to
obtain

Lialf@)) = Lol (F6) =L | [ 5 Flopis
0
Lialf@)) = [ Liale ) F(5)ds
0
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which is, after direct computation of Ly, ,[exp(—sz)],

o0

- / e Pye_y (ws) [(s)ds.

0

Taking the limit as k — oo and using result (9.9.8), we obtain

o0

klim Ly f(2)] = klim e " Poy_1(xs) f(s)ds = f(x) for all x> 0.

0

The significance of this result lies in the fact that the integral representation
for f(z) depends only on the values of f(s) in (0,00) and not on any of its
derivatives.

9.10 Applications of Stieltjes Transforms

Example 9.10.1
(Moment Problem). If f(t) has an exponential rate of decay as t — oo, then
all of the moments exist and are given by

oo

mT:/tTf(t)dt, r=0,1,2,.... (9.10.1)
0

Then it can easily be shown from (9.7.4) that

n—1
F@)=> (=1 mpa= ) 4, (a), (9.10.2)
r=0
where
t
len(@)| <2~ sup / o f(r)dr] . (9.10.3)
0<t<oco

[

The Stieltjes transform is found to arise in the problems of moments for the
semi-infinite interval. The reader is referred to Tamarkin and Shohat (1943).
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Example 9.10.2
(Solution of Integral Equations). Find the solution of the integral equation

A / tffl dt = f(x), (9.10.4)
0

where )\ is a real parameter.
1
Case (i): Suppose A\ # —.
™
In this case, we show that the solution of (9.10.4) is

f)y=At>+ Bt Y (9.10.5)

where A and B are arbitrary constants and « is a root of the equation sin ar =

1 1 1
A between zero and unity if A < —, and with real part 2 if A>—.
T

0
If 0 <Re a<1, then

+f
0

g [P
t = t =1-
t+x /tJr:z: ’ (p @)
0
= A 2P~ cosec (mp)

— g ( AT ) =27, (9.10.6)

sin T

so that 7% is a solution of (9.10.4). Obviously, equation (9.10.6) holds if «
is replaced by 1 — a, and hence, t®~! is also a solution. Thus, (9.10.5) is a
solution of equation (9.10.4).

Case (ii): A= l
T

1 1
In this case, we show that —, and — logt are solutions of (9.10.4).

ViVt

1 dt 17 1 .,
f(x);o/m—;o/@_i_w)t dt

by Example 9.7.1(b).

Thus, is a solution of the integral equation (9.10.4).

1
Vi
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logt is a solution, we write

To show that f(t)=

.
f(x) = f;gjx (logt =u)
= %_4 ﬁexp(%) du.

Replacing x by e* and multiplying both sides by exp(%), we find

exp(%)f(ez :%7(6116“)6Xp(x;u>du
:—/usech<

exp(%) fe®) = % (x —t) sech(%)dt— % sech(%)dt—x,

~—

“Vau @ u=

Thus,

F(t) = % logt

1
is a solution, and hence, — (A + B logt) is also a solution of (9.10.4). [

Vit

9.11 The Generalized Stieltjes Transform

The generalized Stieltjes transform of a function f(t) is defined by

f(t)
(t+z)r

SAf ) == [ (0.11.1)

0

provided the integral exists and |arg z| <.

© 2007 by Taylor & Francis Group, LLC



402 INTEGRAL TRANSFORMS and THEIR APPLICATIONS

Example 9.11.1
If Re @ >0, find the generalized Stieltjes transform of

(a) t*71, (b) exp(—at).

(a) We have, by definition,

)
tafl

Tt /mdt
0

= Z—P/t“_l (1 + —) dt, (t=zu),
z

0
= za*P/uH(l +u)"? du. (9.11.2)
0
Substituting x = Y ooru= into integral (9.11.2), we obtain
1+u 1—2
1
fq{t“_l} = z“_”/x“_l(l — )P g
0
- (a)l(p—a) .
=2""B(a,p—a)=—"—=27" 9.11.3
(@.p—0) =25 (911.3)
(b) We have, by definition,
exp(—at)
yg{exp(—at)} :/ m dt, (t+Z = U),
0
=exp(az /e Yy du.
0
Substituting au =z into this integral, we obtain
Fylexp(—at)} = a” ' exp(az / Tl TPy
0
(9.11.4)

= a"lexp(az) T(1 - p).

[

The reader is referred to Erdélyi et al. (1954, pp. 234-235) where there is

a table for generalized Stieltjes transforms.
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9.12 Basic Properties of the Generalized
Stieltjes Transform

The generalized Stieltjes transform satisfies the following properties:

(a) L {f(at)y=a’"t f(az), a>0 (9.12.1)
(b)  F{t f( )} f( —1) =z f(z,p), (9.12.2)
(c) St pf(z,p+1) =277 f(0), f(t) = 0ast—oo. (9.12.3)
(d) { } f(z,p—1), Rep>1. (9.12.4)

PROOF
(a) We have, by definition,

Fo{flat)} = / {t (f)z?ﬁ
0

(at =2x),

— gt 7 f(z)dx —a" ! Flax
N /(:C—i—az)P f(az).

(b) It follows from the definition that

Lo{t F()} =

(c) We have, by definition,

s = |
0
which is, by integrating by parts,

SAL )} = [ /) ]m +p7(ﬂ "
0

(t+2)r t+z)r+t

=pflz,p+1) =277 f(0).
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(d) We write
g(t)= | f(x)dx
/

so that ¢'(¢t) = f(¢t) and ¢g(0)=0.
Thus,

FA L), p}=F4{d (1), p}
which is, by (9.12.3),

=pg(zp+1)=2779(0) = pFelg(t),p+ 1}.

Replacing p by p — 1, we obtain (9.12.4). 1

9.13 Exercises

1. Find the Hilbert transform of each of the following functions:

1 t*

@) /)= @ray Bea>0 () fB)=

(¢) f(t) =exp(—at), (d) f(t)=—
(e) ft)= % sin(avt), a>0,
(f) f(t)=t"%exp(—at), Rea>0, Rea<l.

2. Show that

(a) & {% cos(a\/i)} = % exp(—avz), z>0.

(b) .7 {sin(avt)Jo(bVt)} = mexp(—av/z2) I (bv/z), 0<b<a.
3.If f(2) = {f(t)} and f(t)=.7{g(u)}, then show that
Fe) = [ Kt gtu) du,
0
where K (z,u) = (z —u) "' log (g)

4. Show that
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(a) {t”fQ f(%) } =af 1P f‘(ﬂ) a>0.

z

1 / o a—1 7F(p701)~z —
(b) 7, @O/f(:r)(t o) e b =) fp - ),

where 0 < Re aw < Re p.

5. Show that the dispersion relation associated with the linearized Ben-
jamin—Ono equation
ug + H{ugz} =0 is w=—k|k|.
6. Find the Stieltjes transforms of each of the following functions:

o1 1 t

o (b) f(t)= Zrar (c) f(t):m~

(a) f(t)=

7. Show that

() & f(te™) — f(te™™)) = 2xi f(2)
(b) 7 [F(VD] = Fliv/E) + F(-iv).

8. Suppose f(t) is ia locally integrable function on (0,00) and has the
asymptotic representation (Wong, 1989)

o0
f t)NZartar as t — 0+

where Re o, T +00 as r — 00, Re ag > —1, and f(t)=0(t"%), a>1.
Show that the generalized Stieltjes transform

T fdt
flz)= , p>0
/

(t+x)°

has the asymptotic representation, as x — 0+,

(1 Hl(p—1—a, _
Zar ta (p a ).’L'l-‘rar P
L(p)

Lr+p)#(f;1—p—r] .
*Z "T(p) ‘

provided 1+ a,. # p + n for all non-negative integers r and n.

9. Show that the one-sided Hilbert transform involved in research on water
waves by Hulme (1981)

fH(fE):/ Jot) dt

t—x
0
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satisfies the Parseval relation
1 c+ioo
fu(z) = I P [JE (x); p] 7 cot mp dp.

10. Prove the following asymptotic expansions (Ursell, 1983):

T2 1 | |
?{JO—()dtwf—(logqu’qu?)logQ)Jr—c082x+—sin2:1:
t—x T x 422
0
1 1 1 5 5
+87mc3 ogr+vy+3 0g275 fwcosﬂx, as T — 00,
and
T2t 0 r 1) g2r+1
%tO( )dt ~ —gJo(x)Yo(x) - \/EZCOS(?TT‘)O‘—F—)zB, as z— 0.
0 -t r=0 {F (T+§)}
11. If A ! show that f(t) A here A is a constant, is the onl
. =—, W = —, wher i nstant, is n
Vr Vi '
solution of the integral equation
f(s):)\/e_Stf(t) dt.
0
12. If A ! show that
. =—— w
VT
I'(3)  2logt
-T2
Vrt Wi

where A is a constant, is the only solution of the integral equation as
stated in Exercise 11.

13. Show that
Lisl(z+a) =2k — D) Ta¥(t +a) "%, (a>0,t>0,k=2,3,...).

14. Prove that

e I

15. Prove Parseval’s formulas (9.3.9).
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Finite Fourier Sine and Cosine Transforms

“Mathematics compares the most diverse phenomena and discovers
the secret analogies that unite them.”
Joseph Fourier

“In the mathematical investigation I have usually employed such
methods as present themselves naturally to a physicist. The pure
mathematician will complain, and (it must be confessed) some-
times with justice, of deficient rigor. But to this question there
are two sides. For, however important it may be to maintain a
uniformly high standard in pure mathematics, the physicist may
occasionally do well to rest content with arguments which are fair-
ly satisfactory and conclusive from his point of view. To his mind,
exercised in a different order of ideas, the more severe procedure of
the pure mathematician may appear not more but less demonstra-
tive. And further, in many cases of difficulty to insist upon highest
standard would mean the exclusion of the subject altogether in
view of the space that would be required.”

Lord Rayleigh

10.1 Introduction

This chapter deals with the theory and applications of finite Fourier sine
and cosine transforms. The basic operational properties including convolution
theorem of these transforms are discussed in some detail. Special attention is
given to the use of these transforms to the solutions of boundary value and
initial-boundary value problems.

The finite Fourier sine transform was first introduced by Doetsch (1935).
Subsequently, the method has been developed and generalized by several au-
thors including Kneitz (1938), Koschmieder (1941), Roettinger (1947), and
Brown (1944).

407

© 2007 by Taylor & Francis Group, LLC



408 INTEGRAL TRANSFORMS and THEIR APPLICATIONS

10.2 Definitions of the Finite Fourier Sine and Cosine
Transforms and Examples

Both finite Fourier sine and cosine transforms are defined from the corre-
sponding Fourier sine and Fourier cosine series.

DEFINITION 10.2.1 (The Finite Fourier Sine Transform). If f(x) is a
continuous or piecewise continuous function on a finite interval 0 < x < a, the
finite Fourier sine transform of f(x) is defined by

F{f(@)} = fuln /f sin n”)d (10.2.1)

where n=1,2,3,....

It is a well-known result of the theory of Fourier series that the Fourier sine
series for f(z) in 0<z<a

= Z fi(n)sin (nm) (10.2.2)

converges to the value f(z) at each point of continuity in the interval 0 <
1
z <a and to the value 5[]”(:1: +0)+ f(x —0)] at each point z of the finite

discontinuity in 0 < z < a. In view of the definition (10.2.1), the inverse Fourier
sine transform is given by

{fs( } - % i n) sin (”m) . (10.2.3)

Clearly, both .Z; and .%, ! are linear transformations.

DEFINITION 10.2.2 (The Finite Fourier Cosine Transform). If f(x) is
a continuous or piecewise continuous function on a finite interval 0 <z <a,
the finite Fourier cosine transform of f(x) is defined by

F{f(x)} = fo(n /f cos )d:z: (10.2.4)

where n=0,1,2,....
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It is also a well-known result of the theory of Fourier series that the Fourier
cosine series for f(z) in0<z<a

i %if )cos (1) (10.2.5)

1
converges to f(x) at each point of continuity in 0 < z < a, and to 3 [f(z4+0)+

f(x —0)] at each point z of finite discontinuity in 0 < z < a. By virtue of the
definition (10.2.4), the inverse Fourier cosine transform is given by

)} =) = %fc(o) + % i fo(n) cos (7). (10.2.6)

Clearly, both .%. and %! are linear transformations.

When a =, the finite Fourier sine and cosine transforms are defined, re-
spectively, by (10.2.1) and (10.2.4) on the interval 0 < 2 <. The correspond-
ing inverse transforms are given by the same results (10.2.3) and (10.2.6) with
a=m. The transform of a function defined over an interval 0 <z <a can be
written easily in terms of a transform on the standard interval 0 <z < 7. We

substitute £ = ™% to write (10.2.1) and (10.2.4) as follows:
a

fs(n) = /asm ("aﬂ) f(x)dx%/ﬂsm(ng)f <a£> dg__ {f <%)}
0 0

oty = [ eos ("2 playtn =2 [ costng)s <§) a=27{r (%)},
0 0

Example 10.2.1
Find the finite Fourier sine and cosine transforms of

(@) f@)=1 and (b) f(z)=2.
(a) We have

a nm
mmc a, n=0
F1} = fu(n _O/cos _{07 n#o} (10.2.8)

© 2007 by Taylor & Francis Group, LLC



410 INTEGRAL TRANSFORMS and THEIR APPLICATIONS

(b) fs{x}/a:rsin (%) dx:ﬂ.

(10.2.9)
F a_2 n=20
Fofay= [ weos (2)de={ 2 (10.2.10)
o/ ) (=) (v =1, n#o
I

10.3 Basic Properties of Finite Fourier Sine
and Cosine Transforms

As a preliminary to the solution of differential equations by the finite Fourier
sine and cosine transforms, we now establish the transforms of derivatives of

/().
(%) (10.3.1)
FAf @) =~ (") ful ( =) [£(0) + (1) f (@), (10.3.2)
FAf @)} = (55) Fun) + (=1 f(a) - £(0), (10.3.3)
FAL" =—(%) Je(n) + (=1)"f'(a) — £(0). (10.3.4)

Similar results can be obtained for the finite Fourier sine and cosine transforms
of higher derivatives of f(x).

Results (10.3.1)—(10.3.4) can be proved by integrating by parts. For exam-
ple, we have

ZAf (2)} = / 7wy sin ("2 da,

which is, integrating by parts,
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Similarly, we find that

nmwx

FAL ()} = / 7'ty cos (") da

nmw ~

= (=1)"f(a) = f(0) + —fs(n).

This proves the result (10.3.3).

Results (10.3.2) and (10.3.4) and the results for higher derivatives can be
obtained by the repeated application of the fundamental results (10.3.1) and
(10.3.3).

DEFINITION 10.3.1 (0Odd Periodic Extension). A function fi(x) is said
to be the odd periodic extension of the function f(x), with period 27 if

f(z) for O<z<m
= . 10.3.5

fil=) {f(:z:) for 7T<:17<O} ( )
Or, equivalently,

fi(z) = f(x) when 0<x<m,
fi(=z) = —fi(=), filz+27) = fi(z) for —oo<x<00.(10.3.6)

Similarly, the even periodic extension fo(x) of f(x), with period 2w is de-
fined in —m <x < by the equations

f(x) for O<z<m
= . 10.3.7

fa(=) {f(x) for 7T<:17<O} ( )
Or, equivalently,

fa(z) = f(x) when 0<zx<m,
fa(=x) = fa(x), fo(z +2m) = fa(z) for —oco<x <oo. (10.3.8)

THEOREM 10.3.1
If f1(z) is the odd periodic extension of f(x) with period 2, then, for any
constant a,

Fs{fi(xr —a)+ fi(x + o)} =2cosna F{f(x)}. (10.3.9)
In particular, when a=m, and n=1,2,3,...,

F{f(x—m)}=(=1)" FAf(2)}- (10.3.10)
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Similarly, we obtain

FAfilz+a) — filz — )} =2sin(na) Z{f(z)}. (10.3.11)

PROOF To prove (10.3.9), we follow Churchill (1972) and write the right
hand side of (10.3.9) as

2 cosnafs(n) = 2 cos(na) / sin(nx) f (z)dx

0
™

= 2/cosnasinnxf1(:r)d:r

0
™

- /[sin n(z + a) +sinn(z — )] f1(z)dx,

which is, since the integrand is even function of z,

T

= % /[sin n(x + «) + sinn(z — o) f1(z)dz,

—T

which is, by putting x + =t and z — a=t{,

T+o T—Q
1 1
=5 / sinntfl(t—a)dt+§ / sinnt f1(t + «) dt,
—T+a —(m+a)

which is, since the integrands are periodic function of ¢ with period 2w, and
hence, the limits of integration can be replaced with limits —m to 7,

- -
= 5/Sinntfl(tfoz)dthi/sinntfl(tJra)dt

—T

/ / {sinnt fi1(t — a)}dt

% /+/ {sin nt fi(t+a)}dr.  (10.3.12)
— 0

Furthermore,

0
/s1nntf1 (t—a)d /smn:vfl T+ a)de
— 0
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in which f1(—z — ) =—f1(z + «) is used.
Making a similar change of variables in the third integral of (10.3.12), we
obtain the formula

T K

2 cosna fy(n) :/sin nt f1(t — a)dt + / sin nz fi(x + a)dzx,
0 0

which gives the desired result (10.3.9).
Finally, fi(x +7)= fi2r + 2 —7) = fi(z — 7) = — fi(7r — z), and when 0 <
x<m, fi(r —x)= f(r — x). Thus, when =, result (10.3.9) becomes

T

fs(n) cos mr:/sinnxf(:r —m)de =ZF{f(x —7)},

0

which reduces to (10.3.10).
The proof of (10.3.11) is similar to that of (10.3.9), and hence, is left to the
reader.

THEOREM 10.3.2
If fo(x) is the even periodic extension of f(x) with period 2, then, for any
constant a,

Fdfolx —a) + falx + @)} = 2cos na F{f(x)}, (10.3.13)
Fc{ fo(x —a) — falz + @)} = 2sin na Z{f(x)}. (10.3.14)

This theorem is very much similar to that of Theorem 10.3.1, and hence, the
proof is left to the reader.
In the notation of Churchill (1972), we introduce the convolution of two

sectionally continuous periodic functions f(z) and g(x) defined in —7 <z <7
by

f(z)*xg(x)= / f(z—u)g(u) du. (10.3.15)

Clearly, f(x) * g(x) is continuous and periodic with period 27. The convolution
is symmetric, that is, f * g=g * f. Furthermore, the convolution is an even
function if f(z) and g(z) are both even or both odd. It is odd if either f(z)
or g(x) is even or the other odd. We next prove the convolution theorem.

THEOREM 10.3.3
(Conwvolution). If f1(z) and g1(x) are the odd periodic extensions of f(z) and
g(x) respectively on 0 <z <m, and if fo(x) and gz2(x) are the even periodic
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extensions of f(z) and g(z) respectively on 0 <z <, then
F{ fi(2) * g1(0)} = =2 fi(n) §a(n), (10.3.16)
Tl fo(@) * g2(2)} = 2 fe(n) ge(n), (10.3.17)
Fs{fi(x) xg2(x)} =2 ]is(n) ge(n), (10.3.18)
Fs{fo(z) * g1(x)} =2 fe(n) gs(n). (10.3.19)
Or, equivalently,
R g} =A@ a@), (10320
F ) 3o} = L) = g2(a)), (10.3.21)
FHF) e} = A @) * ga(@)), (10.3.22)
7o) 3.0} = S0 = (@) (10323

PROOF To prove (10.3.16), we consider the product
2 7.0 3.(0) =2 [ F.(0) sinnu g(u)du,
0

which is, by using (10.3.11),

™

— [ 9w (Zel il + w) - Atz - w))du

- / g(u) [ / {fl(w+U)—f1(w—U)}cosnw] du,

which is, by interchanging the order of integration,

= /Cos(nx) {/{fl(x +u)— filz —u)}g(u) du] dx. (10.3.24)
0 0
Using the definition of convolution (10.3.15), introducing new variables of

integration, and invoking the odd extension properties of fi(x) and g1(x), we
obtain

™

fi(z) = g1(x) = /[fl(fE —u) — fi(z+u)] g(u) du (10.3.25)
0
=5 —I— I3+ 14, (10.3.26)
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where

g
Il
\&

fwgle+u)du, Iz= / fu)glu—x) (10.3.27ab)

x

I = fw) g(z + u) du, I4f/f g(2m — x — u)du. (10.3.28ab)

o\j i

In view of (10.3.25), we thus obtain the desired result (10.3.16) from (10.3.24).
This completes the proof.

The other results included in Theorem 10.3.3 can be proved by the above
method of proof.

As an example of convolution theorem, we evaluate the inverse cosine Fouri-
er transform of (n? —a?)~1. We write, for n#0,

1 n(—1)"+ (—1)nt
(n2—a?) (752 _)az) A 7)1 = fs(n) gs(n),

where  fo(n) = n(=1)"t'(n? —a?)"' and §.(n) = ~—— so that
n

f(@(sinm) and g(z)==

Evidently,
1 ~ sinax T
7T 5 oy Js ~s = 325 N 325 {_ .
(n? —a?) Js(n) gs(n) { sin am } i }

According to result (10.3.20),

sinax

7 {ﬁ} =7 {fs(”) gs(”)} = —% fi(z)* gi(z),  (10.3.29)

where f1(z) is the periodic extension of the odd function f(z) with period 27
and g1(x) = L Thus, it turns out that
™

yc_l{(rﬂ } /fl z—u)gi(u =——/f1 z —u)udu.

This integral can easily be evaluated by splitting up the interval of integration
or, by using (10.3.26), and hence,

Z,1 { o ! } __costalr =)} (10.3.30)

¢ —a?) asinam
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10.4 Applications of Finite Fourier Sine and
Cosine Transforms

In this section we illustrate the use of finite Fourier sine and cosine transforms
to the solutions of boundary value and initial-boundary value problems.

Example 10.4.1

(Heat Conduction Problem in a Finite Domain with the Dirichlet Data at the
Boundary). We began by considering the solution of the temperature distri-
bution u(x,t) of the diffusion equation

Ut = K Ugg, 0<z<a, t>0, (10.4.1)
with the boundary and initial conditions

u(0, t) =0=u(a,t), (10.4.2ab)

u(z, 0)= f(z) for 0<z<a. (10.4.3)

Application of the finite Fourier sine transform (10.2.1) to this diffusion
problem gives the initial value problem

dus

dt

nw\2 _
+r (7) i =0, (10.4.4)

iis(n, 0) = fo(n). (10.4.5)
The solution of (10.4.4)—(10.4.5) is

nm

fs(n, t) = fo(n) exp {n <7>2t} . (10.4.6)

The inverse finite Fourier sine transform (10.2.3) leads to the solution

i fs(n) exp {_,i (%)Qt} sin ($)

s { o (47) fsin (2)
/f sm( >d§ (10.4.7)

If, in particular, f(x) =Ty = constant, then (10.4.7) becomes

(i, t) = (?) i %[1 — (-1 exp{li (%)215} sin (?) . (10.4.8)

u(x, t) =

=
&

~
~—
I

| DO
g
@

[}

T

© 2007 by Taylor & Francis Group, LLC



Finite Fourier Sine and Cosine Transforms 417

This series solution can be evaluated numerically using the Fast Fourier
transform which is an algorithm for the efficient calculation of the finite
Fourier transform. I

Example 10.4.2

(Heat Conduction Problem in a Finite Domain with the Neumann Data at the
Boundary). We consider the solution of the diffusion equation (10.4.1) with
the prescribed heat flux at x =0 and x = a, and the associated boundary and
initial data are

uz(0, t) =0=wuy(a, t) for t>0, (10.4.9)
u(z, 0) = f(x) for 0<z<a. (10.4.10)

In this case, it is appropriate to use the finite Fourier cosine transform
(10.2.4). So, the application of this transform gives the initial value problem

dii, nm\ 2
— ) u.=0, 10.4.11
7 +Ii< . ) e =0 (10 )

Gie(n, 0) = fo(n). (10.4.12)

The solution of this problem is
. ~ nm 2
Ue(n, t) = fo(n) exp {Ii (—) t} . (10.4.13)
a

The inverse finite cosine transform (10.2.5) gives the formal solution

ule, )= = fu(0) + nil fu(n) exp {n (")’ t} cos (")
: / fes + 23 / Feycos ("7 ) e
0 n=110
X exp {n ("a—”)z t} cos (?) . (10.4.14)

Example 10.4.3

(The Static Deflection of a Uniform Elastic Beam). We consider the static
deflection y(x) of a uniform elastic beam of finite length ¢ which satisfies the
equilibrium equation

dly _ Wiz
At Bl

=w(x), 0<z <Y, (10.4.15)
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where W (x) is the applied load per unit length of the beam, F is the Young’s
modulus of the beam, and I is the moment of inertia of the cross section of
the beam. If the beam is freely hinged at its ends, then

y(z)=y"(z)=0 at =0 and z="/. (10.4.16)
Application of the finite Fourier sine transform of y(z) to (10.4.15) and
(10.4.16) gives
o \4
Ys(n) = (—) ws(n). (10.4.17)

nm
Inverting this result, we find
203 N 1
y(r) = — Z — sin (nlg) ws(n)

T n4

L

_2 1 (”lﬁ)/w(g)sin (”ng) dé.  (10.4.18)

wd Lapt
n=1 0
In particular, if the applied load of magnitude Wy is confined to the point

x=q, where 0 <a</{, then w(x)=Wy §(z — ) where Wy is a constant.
Consequently, the static deflection is

- S () (). o
n=1

™

Example 10.4.4

(Transverse Displacement of an Elastic Beam of Finite Length). We consider
the transverse displacement of an elastic beam at a point x in the down-
ward direction where the equilibrium position of the beam is along the z-axis.
With the applied load W (z, t) per unit length of the beam, the displacement
function y(z, t) satisfies the equation of motion

oy 1% W(xt)
ox*t a20t2  EI
where a? = EI/(pa), « is the cross-sectional area and p is the line density of

the beam.
If the beam is freely hinged at its ends, then

0<z<l, t>0, (10.4.20)

(x t)*@*o at =0 and z=/{ (10.4.21)
y(w, 1) =55 = = = 4.
The initial conditions are

y(z, t) = f(x), %:g(x) at t=0 for O<z</l (10.4.22)
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We use the joint Laplace transform with respect to ¢ and the finite Fourier
sine transform with respect to x defined by

o £
tis(n, s) :/efstdt/u(:r, t) sin (nlg) dx. (10.4.23)
0 0

Application of the double transform to (10.4.20)—(10.4.22) gives the solution
for gs(n, s) as

5fs(n) +4s(n) <a2 ) W0, 5) (10.4.24)

Us(n, 5) = (s2+¢2) EI (s2 4 ¢2)’

2
where c=a (E

The inverse Laplace transform gives
gs(n)

c

Gs(n, t) = fs(n) cos(ct) + sin(ct)

¢

a?\ 1 =

— | - i — . (10.4.

+ (EI) - /smc(t T)Ws(n, 7)dr. (10.4.25)
0

Thus, the inverse finite Fourier sine transform yields the formal solution as

y(z, 1)

I
~1
<
w
S
=
@,
B
—
‘ﬁ
~| S
S
~—

23 s (220 [{ B costen + 2 e}

+ (“QI) %/sinc(t—T) W,(n, 7)dr|, (10.4.26)

0

where
Foln) = / seysin (55 ) de. ato = / o(€sin ("5%) de. (10.4.2700)

_ The case of free vibrations is of interest. In this case, W (z, t) =0 and hence,
W (n, t) =0. Consequently, solution (10.4.26) reduces to a simple form

nim

y(z,t) = % i {fs(n) cosct + @ sin ct] sin (Tx> , (10.4.28)
n=1

where fy(n) and gs(n) are given by (10.4.27ab). I
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Example 10.4.5

(Free Transverse Vibrations of an Elastic String of Finite Length). We con-
sider the free vibration of a string of length ¢ stretched to a constant tension
T between two points (0,0) and (0, £) lying on the x-axis. The free transverse
displacement function u(z, t) satisfies the wave equation

Pu  ,0%

55 =5 0<z<lt>0, (10.4.29)

T
where ¢? = — and p is the line density of the string.

The initial and boundary conditions are
Ju
u(z, t) = f(x), 5 =g(z) at t=0 for 0<z<¢, (10.4.30ab)
u(z,t) =0 at =0 and x=¢ for t>0. (10.4.31ab)
Application of the joint Laplace transform with respect to ¢ and the finite

Fourier sine transform with respect to a defined by a similar result (10.4.23)
to (10.4.29)—(10.4.31ab) gives

st (n) + gs(n)

is(n, s) = : 10.4.32
s(n, s) (s2+a?)  (s2+a?) ( )
2
where a? = (@
The inverse Laplace transform gives
tis(n,t) = fo(n) cosat + 95(n) sin at. (10.4.33)
a

The inverse finite Fourier sine transform leads to the solution for u(z,t) as

u(z, t) = % i [fs(n) cos at + @ sin at} sin (?) ) (10.4.34)
n=1

where f,(n) and g,(n) are given by (10.4.27ab). [l

Example 10.4.6

(Two-Dimensional Unsteady Couette Flow). We consider two-dimensional un-
steady viscous flow between the plate at z=0 at rest and the plate z=h in
motion parallel to itself with a variable velocity U(t) in the x direction. The
fluid velocity wu(z,t) satisfies the equation of motion

ou Pt 0%u

—, 0<z<h, t>0 10.4.35
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and the boundary and initial conditions

u(z, t)=0 on z=0, t>0; (10.4.36)
u(z, t)=U(t) on z=h, t>0; (10.4.37)
u(z, t)=0 at t<0, for 0<z<h; (10.4.38)

where the pressure gradient p, = P(t) and v is the kinematic viscosity of the
fluid.

Application of the double transform defined by (10.4.23) to this initial
boundary value problem gives the solution for 1i4(n, s) as

(s n %) Ts(n, t) = h;(;) [+ (=1)"*+]

vnm

(=)™ U(s).  (10.4.39)

The inverse Laplace transform yields

t
h 2.2
Ban, 1) =~ (14 (—1)"*H] /P(t — 7)exp (-””h#) dr
0
vnm / V?’L27T2T
+T(—1)"+1/U(t —T)exp (_T) dr. (10.4.40)

0

Finally, the inverse finite Fourier sine transform gives the formal solution

”m) (10.4.41)

u(z, t)= % Z Us(n, t)sin (T

If, in particular, P(t) = constant P and U (t) = constant = U, then (10.4.41)
reduces to

u(z, t) = —i—]; :1 (%)3 1+ (=1)"]sin (55 [1 — exp <_””;§2t)]

+% i(&)"“ <%> sin (”—ZZ> [1 — exp <#)] . (10.4.42)

This solution for the velocity field consists of both steady-state and transient
components. In the limit as t — oo, the transient component decays to zero,
and the steady state is attained in the form

u(z, t) = —i—]; i (%)3 [1+ (—1)"*sin ("—Z’Z>

o & — h? . (nTz
+or (1) <— sin (7). (10.4.43)

nm

n=1
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In view of the inverse finite Fourier sine transforms

F {2 (ﬂ)g 1+ (—1)”+1]} =z(h—2), (10.4.44)

nmw
h2
F {(1)”+1 <—)} =z, (10.4.45)
nw
solution (10.4.43) can be rewritten in the closed form
Uz h (0Op z
t)=——— | =— 1——)=z. 10.4.4
ulz: 1) h  2p <8w) ( h)z (10.4.46)

This is known as the generalized Couette flow. In the absence of the pressure
gradient term, solution (10.4.46) reduces to the linear profile of simple Couette
flow. On the other hand, if U(t) =0 and P(t) #0, the solution (10.4.46) rep-
resents the parabolic profile of Poiseuille flow between two parallel stationary
plates due to an imposed pressure gradient. I

10.5 Multiple Finite Fourier Transforms
and Their Applications

The above analysis for the finite Fourier sine and cosine transforms of a func-
tion of one independent variable can readily be extended to a function of
several independent variables. In particular, if f(z, y) is a function of two
independent variables x and y, defined in a region 0 <z <a, 0<y<b, its
double finite Fourier sine transform is defined by

a b

F{f(x,y)} = fs(m,n) = //sin (mmc) sin (%) dx dy. (10.5.1)

a
0

The inverse transform is given by the double series

fsfl {fs(m,n)} =f(z,y) = <%> i i ]Es(m,n) sin (m;m:>

m=1n=1

X sin (%) . (10.5.2)

Similarly, we can define the double finite Fourier cosine transform and its
inverse.

The double Fourier sine transforms of the partial derivatives of f(x,y) can
easily be obtained. If f(z,y) vanishes on the boundary of the rectangular
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region D{0<z <a, 0<y<b}, then

0*f  O*f LAY
7. {W 8—y2] _ (m_ n ’;_2) Fo(m,n). (10.5.3)

Example 10.5.1

(Free Vibrations of a Rectangular Elastic Membrane). The initial value prob-
lem for the transverse displacement field u(z, y, t) satisfies the following equa-
tion and the boundary and initial data

Pu  0*u\ 0%*u
2 _ .
c <8$2 + 6y2> =5 for all (z,y) in D, ¢t >0, (10.5.4)
u(z,y,t)=0 on the boundary @D for all t >0, (10.5.5)

u(z,y,t) = f(2,y), we(z,y, t) =g(z,y) att=0, for (z,y) € D. (10.5.6ab)
Application of the double finite Fourier sine transform defined by

a b

- - . mmnry . nry
Us(m,n) —//u(m,y)sm (—a )sm( 5 ) dxdy, (10.5.7)
00
to the system (10.5.4)—(10.5.6ab) gives
R 9 9 m2  n2\ _
~ r3 dﬂs ~
ita(m,m,0) = fo(m, m), < ) —g(mn). (1059)
at /.,

The solution of this transformed problem is

Gs(m,n,t) = fo(m,n) cos(crwmnt)

+ (cmwmn) " Gs(m, n) sin(crwpnt), (10.5.10)
where )
m2  n2\ 2

The inverse transform gives the formal solution for u(z,y,t) in the form

u(z,y,t) = (%) i Ojl sin (m;r:z:) sin (n_7bry) [fs(m,n) cos(cmwmnt)

m=1n

+ (Twmn) " Gs(m, n) sin(crwmnt)], (10.5.12)
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where

Folm,n) = F(€,m)sin (”%Tg) sin (”—7;7) dedn,  (10.5.13)

gs(m,n) =

Z
/

S O

g(&,m) sin (mng) sin (n_zn) dédn.  (10.5.14)

Example 10.5.2
(Deflection of a Simply Supported Rectangular Elastic Plate). The deflection
u(x,y) of the plate satisfies the biharmonic equation

0*u 0*u otu  w(x,y)
4, =2Y g 9u | 0U_WTY)
Viu Ox* + 0x20y? + oyt 2

in D{0<z<a, 0<y<b}, (10.5.15)

2FR3
where w(z, y) represents the applied load at a point (z,y) and Z = 30 —07)
-0

is the constant flexural rigidity of the plate.

On the edge of the simply supported plate the deflection and bending mo-
ments are zero; hence, equation (10.5.15) has to be solved subject to the
boundary conditions

u(z,y)=0 on x=0 and x=a
u(z,y)=0 on y=0 and y=»b

2
U 0 onz—0andz—af- (10.5.16)
Ox2

o _
oy?

0 on y=0 and y=">
We first solve the problem due to a concentrated load Wy at the point (£, )
inside D so that w(x,y) =P §(x — &) d(y — ), where P is a constant.

Application of the double finite Fourier sine transform (10.5.7) to (10.5.15)—
(10.5.16) gives

2 2\ 2
4 (M no\" _ E . (mmE\ . /nmn
7r (_a2 + b2) ts(m,n) = (@) sin (—a ) sin (—b ) )

ts(m,n) = (_@ﬂ_fwénn) sin <m§€> sin (?) , (10.5.17)

or,
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where wp,, is defined by (10.5.11).

The inverse transform gives the formal solution

o) = (it ) 22 3 [t sin (225 i (52)]
X sin (m;r"E) sin ("—Zy> .(10.5.18)

For an arbitrary load w(z,y) over the region a <z < f3, v <y < ¢ inside the
region D, we can replace P by w(&,n)d{dn and integrate over the rectangle
a<§<B, y<n<o.

Consequently, the formal solution is obtained from (10.5.18) and has the
form

u(z,y) = (W ab@> i i jiw(ﬁ,n) sin (mTﬂg> sin (n—T> d&dn

m=1n=1

x w4 sin (mmc) sin (%) .(10.5.19)
a

10.6 Exercises

1. Find the finite Fourier cosine transform of f(x)=x2.

2. Use the result (10.3.2) to prove

a

0 1= S s ()

) F =0 (- ).

w2 \n3m3  nw
3. Solve the initial-boundary value problem in a finite domain

Ut = KUzy, 0<x<a, t>0,

u(z,0) = for 0<z<a,
w(0,t) = f(t)  for ¢>0,
u(a,t) =0 for t>0.

4. Solve Exercise 3 above by replacing the only condition at z = a with the
radiation condition

Uy +hu=0 at r=a,
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where h is a constant.
5. Solve the heat conduction problem
Ut = K Ugy, 0<zx<a, t>0,
uz (0, t) = f ()
wala, )+ huzO} for ¢t >0,
u(z, 0)=0 for 0<z<a.

6. Solve the diffusion equation (10.4.1) with the following boundary and
initial data

ug (0, )= f(t), wug(a, t)=0"fort>0
u(z,0)=0 for 0<z<a.
7. Solve the problem of free vibrations described in Example 10.4.4, when

the beam is at rest in its equilibrium position at time =0, and an
impulse [ is applied at x =1, that is,

Fa)=0 and gfa) = (=) oa =)

8. Find the solution of the problem in Example 10.4.4 when

(i) Wz, t)=Wo(t)6(z —n), 0<n<k

(ii) a concentrated applied load is moving along the beam with a con-
stant speed U, that is, W (z, t) =Wy ¢(t)d(x — Ut) H(Ut — £), where
Wy is a constant.

9. Find the solution of the forced vibration of an elastic string of finite
length ¢ which satisfies the forced wave equation

10%u 0%u
C—QW:@"‘FF(,%,&, 0<x</{, t>0,
with the initial and boundary data
u(z, t)=f(x), us=g(x) att=0 for0<z <Y,

u(0, t) =0=wu(l, t) for t > 0.
Derive the solution for special cases when f(z) =0=g(z) with
(i) an arbitrary non-zero F(z,t), and

P()
T

(i) F(z, t)= d(x—a), 0<a</{ whereT is a constant.
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10. For the finite Fourier sine transform defined over (0, 7), show that

T 1 "
(a) Zo{Sr—2)} ==+ ()"
sinha(m — x) n
b) Z, - , 0.
(b) { sinh am } (n? +a?) af
11. For the finite Fourier cosine transform defined over (0, ), show that
2 3
(a) Fof(m —2)2} = Zfor n=1,2,...; F{(r —2)?} = % for n=0.
n
inh
(b) Z.{cosh a(r — 1)} = % for a 0.

12. Use the finite Fourier sine transform to solve the problem of diffusion of
electricity along a cable of length a. The potential V(z,t) at any point
x of the cable of resistance R and capacitance C' per unit length satisfies
the diffusion equation

‘/t:K/VxI7 O§x§a7t>07

where k= (RC)™! and the boundary conditions (the ends of the cable
are earthed)
V(0,t)=0=V(a,t) fort>0,

and the initial conditions

where 1} is a constant.

13. Establish the following results

@ % | @) = (o} =207 0030,

) % | [{h0)<g1(w) du| =2 Fu(g (o).
0

14. If p is not necessarily an integer, we write

s

fep)= [ f(z)cosprdr and f.(p)= [ f(z)sinpzd.
/ /

0

Show that, for any constant «,
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(2) Fo{2 f(z) cosax} = fe(n — @) + fe(n + a),
(b) {2 f(a)sinaz} = fs(n+a) = fi(n —a),
(c) Fu{2 f(2)cosax} = fo(n+a)+ fi(n - a),
(d) Z{2 f(z)sinaz} = fo(n —a) — fo(n + ).

15. Solve the problem in Example 10.5.2 for uniform load Wy over the region
a<z<pfand vy< y<é.

16. Solve the problem of free oscillations of a rectangular elastic plate of
density p bounded by the two parallel planes z==+h. The deflection
u(x,y,t) satisfies the equation

.@V4u+phutt:0, 0<z<a, 0<y<b, t>0,

where the deflection and the bending moments are all zero at the edges.
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Finite Laplace Transforms

“The genius of Laplace was a perfect sledgehammer in bursting
purely mathematical obstacles, but like that useful instrument, it
gave neither finish nor beauty to the results ... nevertheless, Laplace
never attempted the investigation of a subject without leaving up-
on it the marks of difficulties conquered: sometimes clumsily, some-
times indirectly, but still his end is obtained and the difficulty is
conquered.”

Anonymous

“It seems to be one of the fundamental features of nature that
fundamental physics laws are described in terms of great beauty
and power. As time goes on, it becomes increasingly evident that
the rules that the mathematicians find interesting are the same as
those that nature has chosen.”

Paul Dirac

11.1 Introduction

The Laplace transform method is normally used to find the response of a
linear system at any time ¢ to the initial data at ¢ =0 and the disturbance f(¥)
acting for ¢ > 0. If the disturbance or input function is f(t) = exp(at?), a >0,
the usual Laplace transform cannot be used to find the solution of an initial
value problem because the Laplace transform of f(¢) does not exist. From a
physical point of view, there seems to be no reason at all why the function
f(t) cannot be used as an acceptable disturbance for a system. It is often true
that the solution at times later than ¢ would not affect the state at time t.
This leads to the idea of introducing the finite Laplace transform in 0 <t <T
in order to extend the power and usefulness of the usual Laplace transform in
0<t<o0.

This chapter deals with the definition and basic operational properties of
the finite Laplace transform. In Section 11.4, the method of the finite Laplace

429
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transform is used to solve the initial value problems and the boundary value
problems. This chapter is essentially based on papers by Debnath and Thomas
(1976) and Dunn (1967).

11.2 Definition of the Finite Laplace Transform
and Examples

The finite Laplace transform of a continuous (or an almost piecewise contin-
uous) function f(¢) in (0,7) is denoted by #r{f(t)} = f(s,T), and defined
by

T
S (D)} = F(s.T) = / F(t) e, (112.1)
0

where s is a real or complex number and T is a finite number that may be
positive or negative so that (11.2.1) can be defined in any interval (=71, T3).
Clearly, % is a linear integral transformation.

The inverse finite Laplace transform is defined by the complex integral

ct+i00

F(6) = 77 (s, T)y = — / F(s,T) eds, (11.2.2)
2 L’ c—100

where the integral is taken over any open contour I' joining any two points

¢ — 1R and ¢+ ¢R in the finite complex s plane as R — oo.

If f(t) is almost piecewise continuous, that is, it has at most a finite number
of simple discontinuities in 0 <¢<T. Moreover, in the intervals where f(¢)
is continuous, it satisfies a Lipschitz condition of order o> 0. Under these
conditions, it can be shown that the inversion integral (11.2.2) is equal to

1 3 st _
%/f(s,T)e ds=
r

where I' is an arbitrary open contour that terminates with finite constant c
as R — oo. This is due to the fact that f(s,T') is an entire function of s.
It follows from (11.2.1) that if

[f(t—=0)+ f(t+0)], (11.2.3)

N~

/f Ye Stdt=—F(s,t) e, (11.2.4)
then

f(s,T) = F(s,0)— F(s,T)e*" (11.2.5)

= f(s) = F(s,T)e*T, (11.2.6)
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where f(s) is the usual Laplace transform defined by (3.2.1) and hence,

f(s)=F(s,0) :/ e St f(t) dt. (11.2.7)
0
Further, using (11.2.2) and (11.2.6), the inversion formula can be written as
1 1
ft)= —,/F(S,O) estds — —,/F(S,T) ST s, (11.2.8)
2ms 2w
r r

It is noted that the first integral may be closed in the left half of the complex
plane. On the other hand, for ¢t < T, the contour of the second integral must
be closed in the right half-plane. We select T" so that all poles of F(s,0) lie to
the left of I'. Thus, the first integral represents the solution of the initial value
problem, and for ¢ <T', the second integral vanishes. When ¢ > T, the second
integral may be closed in the left half of the complex plane so that f(¢) =0 for
t>T. Thus, for the solution of the initial value problem, there is no need to
consider the second integral, and this case is identical with the usual Laplace
transform.

So, unlike the usual Laplace transform of a function f(t), there is no re-
striction needed on the transform variable s for the existence of the finite
Laplace transform .7 { f(t)} = f(s,T). Further, the existence of (11.2.1) does
not require the exponential order property of f(t). If a function f(t) has the
usual Laplace transform, then it also has the finite Laplace transform. In oth-
er words, if f(s)=.% {f(t)} exists, then . {f(t)} = f(s,T) exists as shown
below. We have

T 00
f(s)z/e—stf(t)dt+/e—stf(t)dt. (11.2.9)
0 T

Since f(s) exists, both the integrals on the right of (11.2.9) exist. Hence, the
first integral in (11.2.9) exists and defines f(s,T).

However, the converse of this result is not necessarily true. This can be
shown by an example. It is well known that the ususal Laplace transform of
f(t) =exp(at?®), a >0, does not exist. But the finite Laplace transform of this
function exists as shown below.

T
f(s,T) = S {exp(at®)} = /exp (—st + at?)dt
0

o) [ ool (r-5i5) o
5o () [r{(57-22) )

+erf (2[)} (11.2.10)
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In the limit as T'— oo, (11.2.10) does not exist as seen below.
We use the result (see Carslaw and Jeager, 1953, p. 48), to obtain

2' z
erf(z) = exp(—2?) 1+—Z/em2dx —00  as z— 00, (11.2.11)
77
0

where

o= (rva-5z)

This ensures that the right-hand side of (11.2.10) tends to infinity as T — oc.
Thus, the usual Laplace transform of exp(at?) does not exist as expected.
The solution of the final value problem is denoted by ff; and defined by

fri(t) = 271”/1?(3 T)e*t=1gs, (11.2.12)
Iy

where the contour I lies to the left of the singularities of F'(s,t) or F(s,0).

THEOREM 11.2.1
The solution of an initial value problem is identical with that of the final value
problem.

PROOF  Suppose f;, is the solution of the initial value problem, and it is
given by
1
fin(t) = —_/F(s,o) e*ds, (11.2.13)

21
Br

where Br is the Bromwich contour extending from ¢ — iR to ¢+ iR as R — oo.
We next reverse the direction of I' in (11.2.12) and then subtract (11.2.13)
from (11.2.12) to obtain

fin(t) — ffi(t) = % /{F(S,O) — F(s,T) efST} etds

1
= 2—/ )estds, (11.2.14)
c

where C' is a closed contour which contains all the singularities of F(s,0)
or F(s,T). Thus, the integrand of (11.2.14) is an entire function of s and
hence, the integral around a contour C' must vanish by Cauchy’s Fundamental
Theorem.

Hence,

fin(t) = fri(t) = f(1). (11.2.15)
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This completes the proof. |

433

We next calculate the finite Laplace transform of several elementary func-

tions:

Example 11.2.1
If f(t)=1, then

T

{1}y = f(s,T) :/e_Stdt—— (1—e5T).

0

Example 11.2.2
If f(t) =€, then

T
Fr{e™} = f(s,T)=
-/

Example 11.2.3
If f(t)=sin at or cos at, then

7(5 a tdt

1— ef(sfa)T

(s —a)

T
r{sin at} = /sin at e Sdt
0

a

52 +a?

S

Sr{cos at} = PR

Example 11.2.4
If f(t)=t, then

675T

57— (s sin aT' + acos aT).
s“+a

efst

5— (a sin a1 — scos aT).
s“+a

S

T
1 =T /1
yT{t}z/te_Stdt:—z— < (——i—T) .
S S
0
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Example 11.2.5
If f(t) =12, then

s s s 52

T
2 e T 2T 2
Fr{t*} :/t%—“dt: = - < (T2 + =+ —) . (11.2.21)
0

More generally, if f(¢) =t", then

n! e
sntl g

T
yT{t"}:/t"e—stdt:
0

n!T n!

+ S—n} . (11.2.22)

-1
X{Tn+ﬁTn1+?”L<n72JTnz+...+ T
S S S

Example 11.2.6
If f(t)=1t" a(>—1) is a real number, then

Fr{t®y =57 y(a +1,sT), (11.2.23)

where y(«, ) is called the incomplete gamma function and is defined by

xT

'y(a,a:):/efuuo‘fldu. (11.2.24)
0
We have
T
St} = / et (u=st)

0

sT
= s~ (aFD) /uaefudu =5 (@D (a4 1,5T).
0
[

Example 11.2.7
If0<a<T and f(t)=0in —a <t <0, then

T—a

r{ft—a)} =e"* / e T f(T)dTr =e " f(5,T — a). (11.2.25)
0
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In particular,

S

T
Sl H(t—a)} = /e-stdt _ Lemas ey,

Example 11.2.8

2

Frierfat) =s""exp (%) {erf(aT + %) — erf(%)}

—sT

We have, by definition,

Sr{erf(at)} = / erf(at) e *'dt

erf(aT).

which is, integrating by parts and using the definition of erf(at),

T
1 2
= —[s7te erf(at)|l + - /exp (st + at?)] dt
s N3
0
—sT 2 ﬁ
= 6 5 €Tf GT —eXp (;7) T Y du

—sT
- ¢ erf(aT) + - exp al erf > ) — erf(
s 4a? 2a

Example 11.2.9
If f(t) is a periodic function with period w, then

(1—esT) _

f(s,T)=1{f(t)} = mf(svw)»

where T'=nw, and n is a finite positive integer.
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By definition, we have

Sr{ft)}= | ft)e *dt

nw

f(t) oSt 4 /2w f(t) e~ Stdt 4 -+ / f(t) e_Stdt,

w

Ot — T T—

(n—1)w

which is, substituting t=u+w, t=u+ 2w, -+, t=u+ (n — 1)w in the sec-
ond, third, and the last integral, respectively,

= / flw)ye "du+e™ / f(u) e %du+ -+ e s / flw) e *"du
0 0 0

= [1 FeT Y e*5“<"’1)} /w e > f(u)du
0

In the limit as n — oo (T'— o0), (11.2.28) reduces to the known result

w

F(s) = (1 — e=)~1 /e‘suf(u)du. (11.2.29)

0

11.3 Basic Operational Properties of the
Finite Laplace Transform

THEOREM 11.3.1
It S {f(t)} = f(s,T), then

(a)  (Shifting) Sr{e " f(t)

f(s+a,T), (11.3.1)

(b) (Scaling) Sr{f(at)} =

Q|

f(z aT). (11.3.2)

The proofs are easy exercises for the reader.
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THEOREM 11.3.2 B
(Finite Laplace Transforms of Deriwvatives). If . {f(t)} = f(s,T), then

Sr{f' ()} = sf(s,T) = f(0) + e f(T), (11.3.3)
S {f'(t)} = (s, T) = sf(0) = f(0) + sf(T)e*" + f'(T) e*". (11.3.4)

More generally,

n

Fe{fM@)} =" fls,T) =Y s"FFED(0)

k=1

e Ty gk pm(T), (11.3.5)
k=1

PROOF We have, integrating by parts,

z T
Srif )} = / f'(0y et = [f(t)e™™"]g +s / F(t)etdt
0 0

= sf(s,T) = f(0) + f(T) e
Repeating this process gives (11.3.4). By induction, we can prove (11.3.5).

THEOREM 11.3.3
(Finite Laplace Transform of Integrals). If

F(t) :/f(u)du (11.3.6)
0

so that F'(t) = f(¢) for all ¢, then

T {/f(u)du} = é {f(s,T) — e *TF(T)}. (11.3.7)

PROOF We have from (11.3.3)
S {F'(t)} = s.7p{F(t)} — F(0) + e *TF(T).
Or,

f(s,T)=5r {/f(u)du} +e*TE(T).
0
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yT{ [ } 1, T) e TR(T))

Hence,

THEOREM 11.3.4
It S {f(t)}=f(s,T), then

4 Fs.1) = Fe{(-010), (1138)

L FaT) = Fe{(0? F0). (11.3.9)
More generally, .

A Fs. 1) = Fol (-0 10, (11.3.10)

The proofs of these results are easy exercises.
These results can be used to find the finite Laplace transform of the product
t™ and any derivatives of f(¢) in terms of f(s,T). In other words,

S0} = (1) ()]

= (1) s Fs.T) — F(0) + F(T)e )

Similarly, we obtain a more general result

Sl ) = ()" LA T )]
which is, by (11.3.5),
= (-1 [smﬂs,ﬂ =Yg ()
k=1

Finally, we can find

T
f(t) efstdti/f(t) eiTtdtig(S,T)fg(T,T),
0
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f(®)

where g(t) = — and the existence of (s, T') is assumed.

11.4 Applications of Finite Laplace
Transforms

Example 11.4.1
Use the finite Laplace transform to solve the initial value problem

Cfl—erozx:At, 0<t<T, (11.4.1)
z(t=0)=a. (11.4.2)

Application of the finite Laplace transform gives

s3(s,T) — 2(0) + e~ Ta(T) + az(s, T) = A LiQ _ ée‘ST (é + T)] .
Or,
(s, T) = —% — e=Ta(T) n A {i L e (% +T)} o (11.4.3)

s+a s+a s+al|s? s

This is not an entire function, but it becomes an entire function by setting

= AT A A —aT —aT
so that
AN[1—e GHTT A1 T
= — il - - 21 = —sTN _ — —sT
z(s,T) (a—’—a?){ P }4-05[52( e ) L€ }
A1 s
- = [5(1 —e T)] : (11.4.5)
Using Table B-11 of finite Laplace transforms gives the final solution
AN ., At A

Example 11.4.2
Solve the simple harmonic oscillator governed by

A’z
-z +wlr=F, (11.4.7)
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z(t=0)=a, &(t=0)=u, (11.4.8ab)

where F,a, and u are constants.
Application of the finite Laplace transform gives the solution

_ as u se *Tz(T)
x(S’T):$2+w2+52+w2_ $2 + 2
=T 3(T) F
— 1—e 5T 11.4.9
52 4+ w? + s(s2 + w2)( ) | )

Since Z(s,T') is not an entire function, we choose z(T") such that
F F
#(T) = (a —2> cos wT + — sin wT + — (11.4.10)
w w w

Z(s,T) becomes an entire function. Consequently, (11.4.9) becomes

F —sT
Z(s,T) = (a ) { . o {wsianscosz}}

w2 824w 24
U w e—sT .
+; L2 SR {s s1an+wcosz}]
F (1—eT
—_— e — 5. 11.4.11
s {) (11.4.11)

Using Table B-11 of finite Laplace transforms, we invert (11.4.11) so that the
solution becomes

F U . F
x(t) = (a - F) coswt + - sinwt + ek (11.4.12)

Example 11.4.3

(Boundary Value Problem). The equation for the upward displacement of a
taut string caused by a concentrated or distributed load W(z) normalized
with respect to the tension of the string of length L is

d?y B
dz?

and the associated boundary conditions are

W(z), 0<z<L (11.4.13)

y(0) =y(L)=0. (11.4.14)

We solve this boundary value problem due to a concentrated load of unit
magnitude at a point a where

W(z)=4d(x —a), 0<a<L.
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The use of the finite Laplace transform defined by

L
y(s, L) =/y(:c) e *tdx (11.4.15)
0

leads to the solution of (11.4.13)—(11.4.14) in the form

_ 1 —sa ’ —sL,/

yls, L) = Zle™™ +3/(0) — ey (L)]; (11.4.16)
where y/(z) denotes the derivative of y(z) with respect to x. The function

7(s, L) is not an entire function of s unless the condition y'(0) =y'(L) — 1 is
satisfied. Using this condition, solution (11.4.16) can be put in the form

_ y'(0) sL —sL
g(s, L) = = [1—et —sLe®]

678(1

+

- [1 — e 4 y/(0)s Le*s@*a)} . (11.4.17)

In order to complete the inversion of (11.4.17), we set Ly’ (0) =a — L so that
the inversion gives the solution

y(z)=2y'(0)+ (x —a) H(z — a). (11.4.18)

Example 11.4.4

(Transient Current in a Simple Circuit). The current I(t) in a simple cir-
cuit (see Figure 4.4) containing a resistance R, and an inductance L with an
oscillating voltage FE(t) = Ej cos wt is given by

dI
L— + RI = Ejcos wt, 0<t<T, (11.4.19)

dt
It)=0 at t=0. (11.4.20)

Application of the finite Laplace transform to (11.4.19)—(11.4.20) gives

sT(s,T) + e=TI(T) + %I(S,T)

By s e=sT
T L 24 w? 24w

5 (wsinwT' — s cos wT)].

_ __€_STI(T) Ey
U oD

—sT
x Lz ij + 52€+w2 (wsinwT — s COSMT)] . (11.4.21)
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Since I(s,T) is not an entire function, we make it entire by setting

Ey w R . R _rr
I(T) = T@ <ﬁ COSLUT‘FSIHUJT* Ee L ) . (11422)

Putting this into (11.4.21) gives

- w Ey R s e T .
I(s,T) = m [E {52+w2 + R (w sin T — s cos wT)H

(.L)EO w efsT

E R (o
7L(ww2+of—§) wL(s+Lﬁ) {176 HIE)T} ' (11.4.23)

Using the table of the finite Laplace transform, we can invert (11.4.23) to
obtain the solution

(.«JEO R . R Rt
I(t)= m {E cos wt + sin wt — T &P <_f) } . (11.4.24)

Obviously, the first two terms in the curly brackets represent the steady-state
current field, and the last term represents the transient current. In the limit
t — 00, the transient term decays and the steady state is attained. I

Example 11.4.5
(Moments of a Random Variable). Find the nth order moments of a random
variable X with the density function f(z) in 0<z <T.

It follows from definition (11.2.1) that the finite Laplace transform f(s, T') of
the density function f(z) can be interpreted as the mathematical expectation
of exp(sX). In other words.

T
fT(s,T):YT{f(x)}:E{exp(sX)}:/eszf(:zz)dzzr, (11.4.25)
0

where s is a real parameter.
Consequently,

T
d%f(s,T):/xe“f(:B)dx.
0

This result gives the definition of the expectation of X as

mlo/Txf(:z:) dr = {d% f(s,T)L_O. (11.4.26)
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This implies that the mean of X is expressed in terms of the derivative of the
finite Laplace transform of the density function f(z).
Similarly, differentiating (11.4.25) n times with respect to s, we obtain

My = O/T:z:" f(z)dr= us—nn j_'(s,T)} L (11.4.27)

In view of the result, the standard deviation and the variance of X can be
obtained in terms of the derivatives of the finite Laplace transform of the
density function.

11.5 Tauberian Theorems

THEOREM 11.5.1
If S {f(t)} = f(s,T) exists, then

lim f(s,T)=0. (11.5.1)
If, in addition, #7{f'(¢)} exists, then
lim [s f(s,T)] = lim £(#). (11.5.2)

THEOREM 11.5.2
If Sr{f(t)} = f(s,T) exists, then

T
hmf s,T) :/f (11.5.3)
0
If, in addition, #7{f'(¢)} exists, then
giir(l)sf(s,T) =0. (11.5.4)

The proofs of these theorems are similar to those for the usual Laplace
transforms discussed in Section 3.8.

11.6 Exercises

1. Find the finite Laplace transform of each of the following functions:

© 2007 by Taylor & Francis Group, LLC



444

INTEGRAL TRANSFORMS and THEIR APPLICATIONS

(a) cosh at, (b) sinh at,
(c) exp(—at?), a>0, (d) H(t),
(e) t"e %, a>0, (f) e sinbt.

. If f(t) has a finite discontinuity at ¢t = a, where 0 < a < T, show that

S O} =sf(s,T)+ fF(T)e™" = £(0) — e~ [f]a,

where [f]s = f(a+0) — f(a —0).
Generalize this result if f(¢) has a finite number of finite discontinuities
at t=ay, as,...,a, in [0,T].

Verify the result (11.3.7) when f(¢) =sin at.
Verify the Tauberian theorems for the function f(¢) =exp(—at), a > 0.
Solve the initial value problem

d2
T 4wt = Aexplot?), (a>0), 0<I<T

z(0)=a, #(0)=u,

where w, A, a, a and u are constants.
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Z Transforms

“Don’t just read it; fight it! Ask your own questions, look for your
own examples, discover your own proofs. Is the hypothesis neces-
sary? Is the converse true? What happens in the classical special
case? What about the degenerate cases? Where does the proof use
the hypothesis?”

Paul R. Halmos

“The shortest path between two truths in the real domain passes
through the complex domain.”
Jacques Hadamard

12.1 Introduction

We begin this chapter with a brief introduction to the input-output charac-
teristics of a linear dynamic system. Some special features of linear dynamic
systems are briefly discussed. Analogous to the Fourier and Laplace trans-
forms applied to the continuous linear systems, the Z transform applicable
to linear time-invariant discrete-time systems is studied in this chapter. The
basic operational properties including the convolution theorem, initial and fi-
nal value theorems, the Z transform of partial derivatives, and the inverse Z
transform are presented in some detail. Applications of the Z transform to
difference equations and to the summation of infinite series are discussed with
examples.

12.2 Dynamic Linear Systems and Impulse Response

In physical and engineering problems, a system is referred to as a physical
device that can transform a forcing or input function (input signal or simply

445
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signal) f(t) into an output function (output signal or response) g(t) where
t is an independent time variable. In other words, the output is simply the
response of the input due to the action of the physical device. Both input
and output signals are functions of the continuous time variable. These may
include steps or impulses. However, the input or the output or both may be
sequences in the sense that they can assume values defined only for discrete
values of time t. One of the essential features of a system is that the output
g(t) is completely determined by the given input function f(t¢), and the char-
acteristics of the system, and in some instances by the initial data. Usually,
the action of the system is mathematically represented by

g(t)=L f(t), (12.2.1)

where L is a transformation (or operator) that transforms the input signal
f(t) to the output signal g(t). The system is called linear if its operator L is
linear, that is, L satisfies the principle of superposition. Obvious examples of
linear operators are integral transformations.

Another fundamental characteristic of linear systems is that the response
to an arbitrary input can be found by analyzing the input components of
standard type and adding the responses to the individual components. The
very nature of the delta function, d(t), suggests that it can be used to represent
the unit impulse function. In Section 2.4 it was shown that 4(t) satisfies the
following fundamental property

FOS(t —tn) = F(tn)3(t — tn), (12.2.2)

where t,, (n is an integer) is any particular value of ¢ and f(t) is a continuous
function in any interval containing the point ¢ =t,. Result (12.2.2) is very
important in the theory of sampling systems. Sampling of signals is very com-
mon in communication and digital systems. It is also used in pulse modulation
systems and in all kinds of feedback systems where a digital computer is one
of the common elements.

Summing (12.2.2) over all integral n gives the sampled function f*(t) as

FrO=F£1) Y dt—ta)= > fltn)d(t—tn). (12.2.3)

n=—oo n=—oo

Thus, the sampled function is approximately represented by a train of impulse
functions, each having an area equal to the function at the sampling instant.

With ¢, =nT, the series > (¢t —nT) is called the impulse train as shown

n=—oo

in Figure 12.1.
As the sampling period T assumes a small value dr, the function f(¢) in-
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> t
-5T-4T-3T-2T -T O T 2T 3T 4T 5T

Figure 12.1 The impulse train Z o(t —nT).

n=—oo

volved in (12.2.3) can be written in the form

i f(ndr)o(t —ndr)
ft)="—"% : (12.2.4)
> 6t —ndr)

n=—oo

Multiplying the numerator and the denominator of (12.2.4) by ndr and re-
placing n dr by dr, we obtain

f fr)o(t —7)dr 00
£t = _ / F(8)6(t — ) dr. (12.2.5)
f o(t—7)dr %

Denoting the impulse response of the system to the input 6(¢) by h(t), the
output is mathematically represented by the Fourier convolution as

/ F(r) Rt — 1) dr = f(t) * h(t). (12.2.6)

The convolution of f(¢) and the impulse train is g(¢) so that

t) * i o(t—nT)

n=—oo

Z /f §(t —nT —7)dr

n=—0oo__

Z f(t —nT). (12.2.7)

n=—oo

This represents the superposition of all translations of f(t) by nT.
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If the input function f(7) is the impulse 6(7 — 7,) located at 7,, then h(t —
Tn) is the response (output) of the system to the above impulse. This follows
from (12.2.6) as

o0

g(t)= / h(t—71)0(r —mp)dr=h(t — 7).
— 00

If the impulse is located at 79 =0, then g(t) = h(t). This explains why the term
impulse response of h(t) was coined in the system’s analysis, for the system’s
response to this particular case of an impulse located at 79 =0. The most
important result in this section is (12.2.6), which gives the output g(t) as the
Fourier convolution product of the input signal f(¢) and the impulse response
of the system h(t). This shows an application of Fourier integral analysis to
the analysis of linear dynamic systems.

Usually, the input is applied only for ¢ >0, and h(t) =0 for ¢t <0. Hence,
the output represented by (12.2.6) reduces to the Laplace convolution as

o(t) :/f(T)h(t 1) dr = f(£) * h(t). (12.2.8)

Physically, this represents the response for any input when the impulse re-
sponse of any linear time invariant system is known.

We consider a certain waveform f(t) shown in Figure 12.2 which is sampled
periodically by a switch.

(t)
f'(t)

>

O T 2T 3T 4T 5T O T 2T 3T 4T 5T

Y

Figure 12.2 Input and sampled functions.

We have seen earlier that the delta function takes on the value of the func-
tion at the instant at which it is applied, the sampled function f*(¢) can be
expressed as

FrO=f)> 6@t—nT)=>_ f(nT)s(t—nT). (12.2.9)
n=0 n=0
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Result (12.2.9) can be considered as the amplitude modulation of unit im-
pulses by the waveform f(¢). Evidently, this result is very useful for analyzing
the systems where signals are sampled at a time interval 7. Thus, the above
discussion enables us to introduce the Z transform in the next section.

12.3 Definition of the Z Transform and Examples

We take the Laplace transform of the sampled function given by (12.2.9) so
that

Ly =f( Zf (nT) exp(—nsT). (12.3.1)

n=0

It is convenient to make a change of variable z=exp(sT) so that (12.3.1)
becomes

L{fH(t Z f(nT) z (12.3.2)

Thus, F(z) is called the Z transform of f(nT). Since the interval T between
the samples has no effect on the properties and the use of the Z transform,
it is convenient to set T'=1. We now define the Z transform of a sequence
{f(n)} as the function F(z) of a complex variable z defined by

Z{f(n) Z f(n (12.3.3)

Thus, Z is a linear transformation and can be considered as an operator map-
ping sequences of scalars into functions of the complex variable z. It is as-
sumed in this chapter that there exists an R such that (12.3.3) converges
for |z| > R. Since |z| = | exp(sT)| =| exp(c + ip)T| = | exp(cT)|, it follows that,
when o < 0 (that is, in the left half of the complex s plane), |z| < 1, and thus,
the left half of the s plane corresponds to the interior of the unit circle in the
complex z plane. Similarly, the right half of the s plane corresponds to the
exterior (|z] >1) of the unit circle in the z plane. And ¢ =0 in the s plane
corresponds to the unit circle in the z plane.
The inverse Z transform is given by the complex integral

ZYF(2)} = f(n) = — ]fCF(z)z"*dz, (12.3.4)

27

where C' is a simple closed contour enclosing the origin and lying outside the
circle |z| = R. The existence of the inverse imposes restrictions on f(n) for
uniqueness. We require that f(n) =0 for n <0.
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To obtain the inversion integral, we consider

=> f(n)z"
n=0
= f(O) + f(l) 2;71 + f(2) 2,72 4+ f(n) 27" f(’rl+ 1) Z*(nJrl) I

Multiplying both sides by (27i)~12"~! and integrating along the closed con-
tour C, which usually encloses all singularities of F(z), we obtain

ﬁ CF(Z)Z"_1 dz = ﬁ [7{} f(0)zt alz—i—?if(l)z"‘2 dz

+'~'Jrfgf(n)z_ldquﬁf(n+1)z_2dz+'~'

By Cauchy’s Fundamental Theorem all integrals on the right vanish except

L g L= pm).

2wt Jo z

This leads to the inversion integral for the Z transform in the form

27

ZYF ()} = f(n) = — 7{0 F(z) 2"V ds.

Similarly, we can define the so called bilateral Z transform by

Z{f(n) Z f(n (12.3.5)

n=—oo

for all complex numbers z for which the series converges. This reduces to the
unilateral Z transform (12.3.3) if f(n) =0 for n < 0. The inverse Z transform
is given by a complex integral similar to (12.3.4). Substituting z=re in
(12.3.5), we obtain the Z transform evaluated at r =1

F{f}y=FO)= Y fln)e ™.
This is known as the Fourier transform of the sequence {f(n)}>_

Example 12.3.1
If f(n)=a", n>0, then

SR IS]

zZ—a

Z{a”}i(%)nli -2 J>a (12.3.6)
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When a =1, we obtain

= z
Z{1}= = 1. 12.3.7
=3 = g i (1287)
If f(n)=na™ for n>0, then
Znay =Y nan = sl (123.8)
na"}= na"z "= z| > |al. 3.
v (z —a)?’
I
Example 12.3.2
If f(n)=exp(inz), then
z
zZ ) = 12.3.9
{expling)} = — = (12:39)
This follows immediately from (12.3.6).
Furthermore,
Zcosna} = —ZEZCST) g gy - 250 (12.3.10)

22 —2zcosx+1’ 22 —2zcosx+1°

These follow readily from (12.3.9) by writing exp(inz) = cos nz + isinnz. [

Example 12.3.3
If f(n)=n, then

Z{n} = i nz "=z i nz~ (D
n=0 n=0

— 72(;[—2 (Z Z—n) -G _21)2, 2] > 1. (12.3.11)

Example 12.3.4
If f(n)= 2, then

1 =1 _, 1
Z {E} = Z 7 =exp (;) for all z. (12.3.12)

n=0
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Example 12.3.5
If f(n)=coshnz, then

z(z — cosh z)

= . 12.3.1
Z{coshnz} 7 9scosha £1 (12.3.13)
We have
1
Z{coshnz} = §Z{em +e ™}
_ 1 z z
C2|z—er  z—e @
z(z — cosh z)
22— 2zcoshz +1°
I
Example 12.3.6
Show that ( 0
Jr
Z{n2y =221 12.3.14
=T (12:3.14)
We have, from (12.4.13) in section 12.4,
d d z z2(z+1)
Zin-nl=—2 " 7Znl=—» = = :
{nonj=-z dz {n}p=—= dz (z—1)2  (z—1)3
I
Example 12.3.7
If f(n) is a periodic sequence of integral period N, then
LN
F(2)= 2 m) = oo Fi(2),
where
N-1
Fi(z)=Y_ f(k)z" (12.3.15)
k=0

We have, by definition,

F(z)=Z{f(n)} = Zf(n) ym— N Zf(nJrN) L—(n+N)
n=0

n=0
=N Z fk)z7% (n+N=k)
k=N
oo N-1
ol D IOERE DI
k=0 k=0

= {ZNF(Z) szFl(z)}.
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Thus,

12.4 Basic Operational Properties of Z Transforms

THEOREM 12.4.1
(Translation). It Z{f(n)} = F(z) and m >0, then

Z{fln—m)} = 27" |F(2) + i f(r) Z_T] , (12.4.1)
Z{f(n+m)} =z" |F(z) — Z_ f(r) zT] . (12.4.2)
r=0

In particular, if m=1,2,3,..., then
Z{f(n—1)}=2"1F(2) — f(-1) (12.4.3)
Z{f(n—2)} =22 |F(2)+ > f(r)z—T] : (12.4.4)

r=—2
and so on.
Similarly, it follows from (12.4.2) that

Z{fin+ 1)} = z{F(z) — f(0)}, (12.4.5)
Z{f(n+2)} = 2{F(2) = f(0)} — = f(1), (12.4.6)
Z{f(n+3)} = 2H{F(2) = f(0)} =2 f(1) =2 f(2). (1247

More generally, for m >0,

Z{f(n+m)y=2"{F(z) = f(0)} = 2" f(1) = =2 f(m—1). (124.8)

All these results are widely used for the solution of initial value problems
involving difference equations. Result (12.4.8) is somewhat similar to (3.4.12)
for this Laplace transform, and has been used to solve initial value problems
involving differential equations.
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PROOF  We have, by definition,
Z{fn-m)} =3 fn-m)z"",  (n—m=r),
n=0

=z Z f(r) ZﬁTiZ?me(T)ZfrJrZ*m i f(r)z—".
r=0

r=—m r=—m

When m =1, we get (12.4.3).
If f(r)=0 for all » <0, then

Z{f(n—m)}:z_me(r) 27" (12.4.9)

When m =1, this result gives
Z{f(n—1)}=2"1F(2). (12.4.10)

Similarly, we prove (12.4.2) by writing

Z{f(ner)}:Zf(ner)z*”, (n+m=r),

n=0

oo e8] m—1
=z" Z flryz="=2" Zf(r) 27" —=2" Z flryz="
r=m r=0 r=0

F(z)— i f(r)zﬂ .

=M

When m=1,2,3,..., results (12.4.5)—(12.4.7) follow immediately. |

THEOREM 12.4.2
(Multiplication). It Z{f(n)} = F(z), then

Z{a"f(n)} = F (Z) : |z| > |al. (12.4.11)
Z{eT" f(n)} = F(ze"),  |2]>]e7"]. (12.4.12)
Z{n f(n)} = —Z%F(z). (12.4.13)
More generally,
Z [n* f(n)] = (=1)" <2j—z)k F(z), k=0,1,2,..., (12.4.14)
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() reo=(-2) (L) r

PROOF Result (12.4.11) follows immediately from the definition (12.3.3),
and (12.4.12) follows from (12.4.11) by writing a = e ™.
If f(n)=1 so that Z{f(n)} = %5, and if a=¢’, then (12.4.1) gives

where

n ze~b z
Z{(eH"} = g et |z| > |€). (12.4.15)

Putting b=z also gives (12.3.9)
To prove (12.4.13), we use the definition (12.3.3) to obtain

Z{nf(n)} = Z nfn)z "=z Z n f(n) ,—(n+1)
n=0 n=0
=2) ) =g = mag 4D fm) e = e F(a).
|
THEOREM 12.4.3
(Division,).
Z{nfinzl} = _Zm/o i(,ﬁcfg (12.4.16)

PROOF We have
f(n) = fn) _,
Z{H—nm}:nz_onfmz » (mz0),
— _,m - n) | — ? (n+m+1)d:|
nEZOf( )[ /05 3

—2" /0 Cgmtmt) if(n)i"] dg
n=0

=" Z*<m+1>F d¢.
. /05 () de

When m=0,1,2,..., several particular results follow from (12.4.16). |
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THEOREM 12.4.4
(Conwvolution). If Z{f(n)} = F(z) and Z{g(n)} = G(z), then the Z transform
of the convolution f(n) x g(n) is given by

Z{f(n)xg(n)} = Z{f(n)}Z{g(n)}, (12.4.17)

where the convolution is defined by

n)*g(n)= Z fn—m)g(m). (12.4.18)
m=0
Or, equivalently,
Z YF(2)G(2)} = Z f(n—m)g(m). (12.4.19)

PROOF We proceed formally to obtain

Z{f(n)g(n)} = Zz*”an m)g(m),

which is, interchanging the order of summation,

= Z g(m) Z fln—m)z""™.
m=0 n=0

Substituting n —m =r, we obtain

gm)="" Y f(r)z,

0 r=—m

M8

Z{f(n)*g(n)} =

3
Il

which is, in view of f(r)=0 for r <0,

=D gm)z"") f(r)="
m=0 r=0
— Z{f(n)} Z{g(n)}.

This proves the theorem.
More generally, the convolution f(n) % g(n) is defined by

Z f(n—m)g(m). (12.4.20)

m=—0o0

If we assume f(n)=0=g(n) for n <0, then (12.4.20) becomes (12.4.18).
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However, the Z transform of (12.4.20) gives

Z{f(n)xg(n)} = Z Z fn—m)g(m),

n=—oo m=—0o0

which is, interchanging the order of summation,

> gm) > fln—m)z"
= Z 27" g(m) Z f(n—m)z"n=m
= > 2 Mgm) Y f(r)z", (r=n-m)
= Z{f(n)}Z{g(n)}. (12.4.21)
This is the convolution theorem for the bilateral Z transform. |

The Z transform of the product f(n)g(n) is given by

Z{f(n)g(n)}= Lé Fw)G (=) dw, (12.4.22)

21 w/ w

where C' is a closed contour enclosing the origin in the domain of convergence
of F(w) and G (£).

THEOREM 12.4.5
(Parseval’s Formula). If F(z)=Z{f(n)} and G(z) = Z{g(n)}, then

Z fn 217T /W F(e) G(e") db. (12.4.23)

n=—oo

In particular,

> |f(n)|2:%/ﬂ |F ()% df. (12.4.24)

n=-—o00 -

THEOREM 12.4.6
(Initial Value Theorem). If Z{f(n)} = F(z), then

f(0)= lim F(2). (12.4.25)
Also, if f(0)=0, then
f(1)= lim 2z F(2). (12.4.26)
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PROOF  We have, by definition,
F(2)=Y fn)=""=f0)+ 2+ T2 (12.4.27)
n=0

The initial value of f(n) at n =0 is obtained from (12.4.27) by letting z — oo,
and hence
f(0)= lim F(2).

If £(0) =0, then (12.4.27) gives
f(1)= lim zF(z).

This proves the theorem. |
THEOREM 12.4.7
(Final Value Theorem). If Z{f(n)} = F(z), then

nlirgo fln)= ll_)ml{(z —1)F(2)}. (12.4.28)

provided the limits exist.

PROOF We have, from (12.3.3) and (12.4.5),
Z{f(n+1) = f(n)} = 2{F(2) - f(0)} = F(2).

Or, equivalently,

o0

Y fn+1) = f(n)]z"= (= 1) F(2) - 2f(0).

n=0

In the limit as z — 1, we obtain

lim » [f(n+1) = f(n)] 27" = lim( — 1) F(2) = f(0).
n=0
Or,
Jim [f(n+1) = f(0)] = f(o0) = f(0) = lim (2 — 1) F(2) — f(0)
Thus,

lim f(n) = lim (= ~ 1)F(2),

n—oo

provided the limits exist.
This proves the theorem. The reader is referred to Zadeh and Desoer (1963)

for a rigorous proof. |

© 2007 by Taylor & Francis Group, LLC



Z Transforms 459

Example 12.4.1
Verify the initial value theorem for the function

P& ===
We have

THEOREM 12.4.8
(The Z Transform of Partial Derivatives).

z { %f(n, a)} _ %[Z{f(n, o)} (12.4.29)
PROOF
2{ 5 fna)} - i et

n=0
As an example of this result, we show

any 0 .l 0 nay 0 z o zet
Zne }Z{%e }_Baz{e }78(1 (z—e“)_(z—e“)2'

12.5 The Inverse Z Transform and Examples

The inverse Z transform is given by the complex integral (12.3.4), which can
be evaluated by using the Cauchy residue theorem. However, we discuss other
simple ways of finding the inverse transform of a given F'(z). These include a
method from the definition (12.3.3), which leads to the expansion of F'(z) as
a series of inverse powers of z in the form

Fz)=f0)+fQ)z + f(2) 224+ f(n)z " +---. (12.5.1)
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The coefficient of z~™ in this expansion is
f(n)=2Z"YF(2)}. (12.5.2)

If F(z) is given by a series

o
F(z)= Z an 2~ ", r < z<ry,

n=—oo

then its inverse Z transform is unique and is equal to {f(n)=a,} for all n.
If the domain of analyticity of F(z) contains the unit circle |z] =1, and if F
is single valued therein, then F(e) is a periodic function with period 27 and
hence, it can be expanded in a Fourier series. The coefficients of this series
represent the inverse Z transform of F(z) and are given by

7! {F@)}:f@):% " R(e®) e g,

—T

Example 12.5.1
Find the inverse Z transform of F(z)=z(z —a)~".
We have

F(z) & :(1_E>71

z—a z
=l4az ' 4a%2724+  +a"z2"+---.

so that f(0)=1, f(1)=a, f(2)=d? ..., f(n)=a", ....
Obviously,

Example 12.5.2

1
Find Z7! {exp (—) }
z
Obviously,

1 1
exp<—)—1+1'z1+—22+~'+—z"+~~.
z n!

This gives
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Other methods for inversion use partial fractions and the Convolution The-
orem 12.4.4. We illustrate these methods by the following examples.

Example 12.5.3
Find the inverse Z transform of

We write

F(z)(z2)z(z4)—%<zz4222).

It follows from the table of Z transforms that

Fn)=Z"YF(2)} = % {Zl {2f4} — 7! {2f2}] - %(4" — 9.
I

Example 12.5.4
2

(z—a)(z—0)

Use the Convolution Theorem 12.4.4 to find the inverse of
We set

so that
f(n)=Z"HF(z)}=a", gn)=Z"YG(z)}=0b".

Thus, the convolution theorem gives

ZUPEGCE) = Y i —an Y (g)m

Example 12.5.5
Find the inverse Z transform of
322 — 2

B EEr

We write F'(z) as partial fractions

32272, z z 5 2z
PO one— =2 6o P 6o T2 koo
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so that its inverse is

fn)y=2"" {(22_21)} -z {2' (zim} *gzl{«z iZ2>2}

which is, by (12.3.6), and (12.4.13) with f(n)=2",

5
:272"+1+§'n2":272"+1+5-n2"71.

Example 12.5.6
Use the Convolution Theorem to show that

Z*l Z(Z + 1) _ n2
(z-1)3f
We write

éz+1;§:(zz1)2 (71):(221)2 [zzﬁzlJ'

Letting
Z z 1
F(z)= d = -
(2) (z—1)2 and  G(z) ,z—lez—l7
we obtain
fn)=n and g(n)=H(n)+ H(n—1).
Thus,

o [zz+1)) ) % a(n) = = mlH(n —m n—m—1)] =n2
g {(21)3}4() gln) =3 mlH (n—m)+ H( Dl=n’.

m=0

Example 12.5.7
(Reconstruction of a Sequence from its Z Transform).

Suppose
F(z) = zil’ |z2(>1 and  G(2)= zil’ 2] <1, (12.5.3)
1, n>0, 1, n<0,
Z7HF(2)} = f(n)= and Z71{G(2)} = g(n) =
0, n<O0, 0, n>0,
(12.5.4)

This shows that the inverse Z transform of z(z —1)~! is not unique. In
general, the inverse Z transform is not unique, unless its region of convergence
is specified.
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12.6 Applications of Z Transforms to Finite Difference
Equations

Example 12.6.1
(First Order Difference Equation). Solve the initial value problem for the
difference equation

f(n+1)— f(n)=1, f(0)=0. (12.6.1)
Application of the Z transform to (12.6.1) combined with (12.4.5) gives
2AF(2) = F0)] - F(z) = —.
z
OI‘, F(Z) == m

The inverse Z transform (see result (12.3.11)) gives the solution

fn)=2z"1 {%}—n (12.6.2)

z—1)2

Example 12.6.2
(First Order Difference Equation). Solve the equation

fln+1)+2f(n)=n, f(0)=1. (12.6.3)

The use of the Z transform to this problem gives

AF@)ffmﬂ+2F@0:(szT
OI“, 5) — z z
) z24+2  (2+2)(z—1)2
oz 1 z 3 z 1 z
_z+2+§.z+2+§.(271)2 9 z-1

The inverse Z transform yields the solution

F(n)==[10(=2)" + 3n — 1]. (12.6.4)

Nel i
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Example 12.6.3

(The Fibonacci Sequence). The Fibonacci sequence is defined as a sequence in
which every term is the sum of the two proceeding terms. So it satisfies the
difference equation

Ung1 =Un +Un—1,  ur=u(0)=1. (12.6.5)

Application of the Z transform gives

22

U(z)=————, where U(z)=Z{u,}.

22 —2—-1’

Thus, the inverse transform leads to the solution

1 1
where a = 5(1 ++/5) and b= 5(1 —/5).
Using Example 12.5.4, the Fibonacci sequence is

an+1 _ bn+1
(a—b) ~

Up = n=0,1,2,... (12.6.6)

More explicitly, the Fibonacci sequence is given by 1,1,2,3,5,.... I
Example 12.6.4
(Second Order Difference Equation). Solve the initial value problem
f(n+2)=3f(n+1)+2f(n)=0, f(0)=1, f(1)=2. (12.6.7)
Application of the Z transform gives
Z{F(2) = f(0)} = 2f(1) = 3[{F(2) = £(0)}] + 2F(2) =0.

Or,
(22 =32+ 2)F(2) = (2* — 2).

Hence,

f(n):Zl{ : }:2“. (12.6.8)
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Example 12.6.5
(Periodic Solution). Find the solution of the initial value problem
u(n+2) —un+1)+u(n)=0, (12.6.9)
w(0)=1 and u(l)=2. (12.6.10)

The Z transform of (12.6.9)—(12.6.10) gives
{22U(2) — 22 =22} — {2U(2) — 2} + U(2) =0.

Or,

V()= St _(227%2)—’—\/5(\/7?2) (12.6.11
Z)_(2272+1)_z2fz+1 22—2+41" 6.11)
Writing =% in (12.3.10), the inverse Z transform of (12.6.11) gives the
periodic solution

u(n) = cos (ng_w) + /3 sin (ng_w) . (12.6.12)

Example 12.6.6
(Second Order Nonhomogeneous Difference Equation). Solve the initial value
problem

u(n+2)—5u(n+1)+6un)=2" u(0)=1,u(l)=0. (12.6.13)
The Z transform of (12.6.13) yields

(22— 52 +6)U(2) =22 — 52 + i (12.6.14)

Or,

[ 2 1 1
— _ — . 12.6.15
Z_z—2 z—3 (2—2)2] ( )
The inverse Z transform of (12.6.15) gives the solution
u(n)=2""1 - 3" —p2n-t, (12.6.16)
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Example 12.6.7
(Chebyshev Polynomials). Solve the second order difference equation

Unt2 — 20Up41 +up =0, |2| <1, (12.6.17)
u(0)=wuo and u(l)=uy, (12.6.18)

where ug and u; are constants.
The Z transform of equation (12.6.17) with (12.6.18) gives

22U (2) — 22 up — zuy — 2x[2 U (2) — zup) + U(2) = 0.

Or,
U(z) [ 2P -+( ) - (12.6.19)
z)=ug | ———— U — TU) | ———— .6.
0_2272:rz+1_ ! 2 T4 1
[ 22—z _+(u1—xu0) 2V1 — 22
=
0_2272:rz+1_ V1i—1x2 |22—-2z2+1
2 _ 7 /1 — 2
—up || gy | (12.6.20)
|22 —2xz + 1] 22 —2xz+1

where vg = (uy — 2ug)(1 — 22)~ % is independent of z.
Since |z| <1, we may write x = cost and then take the inverse Z transform
with the aid of (12.3.10) to obtain the solution

U, = Ug cosnt + vg sinnt (12.6.21)
= wg cos(ncos™! x) + vg sin(ncos™ ! z). (12.6.22)

Usually, the function
T, (x) =cos(ncos™ ! z) (12.6.23)

is called the Chebyshev polynomial of the first kind of degree n.

The properties of this polynomial are presented in Appendix A-4. This
polynomial plays an important role in the theory of special functions, and is
found to be extremely useful in approximation theory and modern numerical
analysis.

12.7 Summation of Infinite Series

THEOREM 12.7.1
If Z{f(n)} = F(z), then

0 S rw=z{ 2 re). (127.1)
k=1

© 2007 by Taylor & Francis Group, LLC



Z Transforms 467

and

z—1

i f(k)=1lim F(z)=F(1). (12.7.2)
k=1

PROOF We write
=>"f(k) sothat  g(n)=f(n)+g(n—1).
k=0

Application of the Z transform gives

so that

Z{g(n {Zf } Z_l)F(z).

In the limit as z — 1 together with the Final Value Theorem 12.4.7 gives

nlLH;OZf —hm (z—1)- : F(z)=F(1).

z—1
This proves the theorem. |
Example 12.7.1
Use the Z transform to show that
3 xn_T s (12.7.3)
n=0

We have, from (12.4.11),
Z{a"f(n)y =F (%) .

1 1
Setting f(n)= — so that F(z)=exp (—), we find
n! z
z" T
Z{F} =exp (;) .
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The use of Theorem 12.7.1(ii) gives

o0

" . €T
Z — = lim exp (—) =e”.
nl  z-1 z
n=0
I
Example 12.7.2
Show that
e 1
-1 =log(1 . 12.7.4
31" oy = ol ) (12:7.4)

Using (12.3.6), we find
grgntly _ 2T
("= —

whence, in view of 4(b) in 12.8 Exercises,

2t /°° zZx dz
23 V[ = &
n+1 ., (z—x) 22

Replacing « by (—z) in this result, we obtain

, Tt z+x
Z{(—l) n+1}:zlog( . )

Application of Theorem 12.7.1(ii) gives

o0 n+1

. +
S (-1 fH - = lim 2 log (%) =log (1+ ).
n=0

Example 12.7.3
Find the sum of the series

oo
g a” sin nz.
n=0
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We know from (12.3.10) and (12.4.11) that

zsinx

Z{f(n)} = Z{sin nz} = 7 2 cosat 1
z) azsinx

Z{a"sinnz} = F (—
a

a? —2azcosx + 2%
Hence, Theorem 12.7.1(ii) gives

oo

N (12.7.5)

Z) asinx
a2 —2acosx+1°

a"sinnx = lim F (
z—1 a
n=0

12.8 Exercises

1. Find the Z transform of the following functions:

(a) n?, (b) 4T, (¢) n exp{(n—1)a},

(d)H(n) —H(n—-2), (e)n®a",  (f)d(n)= { 0. otﬁ;gi’se} -
2. Show that
z (sinh a)

Z{sinh =
(a) Z{sinh na} 22 —2z cosha+1’

z(z— e %cosb)
22 —2ze %cosb+e2a’
e?zsin b
€22 22 —2¢%zcos b+ 1’

(b) Z{exp(—an)cosbn} =

a

|z| >e™ %

(c) Z{e “"sinbn}=

3. Show that

z

Z{na" f(n)} = 2 {F (a>} .
4. Prove that

(a) Z{@}:/ﬁ@d@
o Z{M}zzm © p()ds

n+m Zm+l
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1 z
=zl .
2 =ooe (55)
z

(a) Z{na"~ }:m7

(b)Z{n(n—l)---(n—m—i—l)an_m}: z

m! (z —a)ymtl’

Hence, deduce that

5. Show that

6. Find the inverse Z transform of the following functions:

22 -1 c
(a) m, (b) 2;2—4»17 () (271)27

Z+3 2;3 . 2;2

CED DS Z_1)(z-2) @ z-1)(z—3)

2

(G) F(z)= =Tz @ b are constants.

(k) F(z)=(z—a)™" k=1,2,..., |z > |a| > 0.
4 z
O RO =i, FI>2 () Fe)= et el

7. Solve the following difference equations:

(@) f(n+1)+3f(n)=n, [f(0)=1.

(b) (n+1)f5f(n)fblnn f(0)=o.

(©) f(n+1)—af(n)=a", f(0)=wo.

@ Fn 1)~ f) =alt — 0], O =20

(&) S(n+2) = f(n+1)=6f(n)=0, f(0)=0, f(1)=3.

() f(n+2)+4f(n+1)+3f()=0, [O)=1, f(1)=1

(2) f(n 2>—f(n+1>—6f<n>:sm(’;—”) (n=2), £(0)=0, F(1)=3
(b) f(n+2)—2f(n+1)+f(n)= f<o>:2, F1)=0

() f(n+ )—2af(n+1)+a2f() f0)=0, f(1)=a.
() S +3) = f(n+2) - f(n+1>+f<>=o FO0)=1,£(1)= f(2) =0
(k) f(n)=f(n—1)+2f(n=2), [(O)=1,f(1)=2

W) fm)—afn-1)=1, f(-1)=2.
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(m) f(n+2)4+3f(n+1)+2f(n)=0, f(0)=1, f(1)=2.
(M) f(n+1)—2f(n)=0, f(0)=3.

8. Show that the solution of the resistive ladder network governed by the
difference equation for the current field i(n)

in+2)—3i(n+1)+i(n)=0, i(0)=1, i(1)=2i(0)— %

is

i(n) = cosh(xn) + — (

S

where cosh z = ; and sinhz =

9. Use the Initial Value Theorem to find f(0) for F(z) given by

z z

(a)

’
zZ—

2(z — cosx) 1
(d) (z—a)ym’

(c)

22 —2zcosx+1’

10. Use the Final Value Theorem to find lim f(n) for F(z):

n—oo

@) FE)=—, () F()= g eosa 7T

11. Find the sum of the following series using the Z transform:

@Y ame™, )Y () (@) expla(2n+ 1))
n=0 n=0 n=0

12. Solve the second order difference equation
3f(n+2)=2f(n+1)—f(n)=0, f(0)=1, [f(1)=2
and then show that f(n) — ; as n— 0o.

13. Solve the simultaneous difference equations

u(n+1)=2v(2)+ 2,
v(in+1) =2u(n) —1,

with the initial data u(0) =v(0) =0.
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14. Show that the solution of the third order difference equation

u(n+3) —=3u(n+2)+3u(n+1)—u(n)=0,
w(0)=1, u(1) =0, u(2) =1,

is

u(n) = (n—1)>%
15. Show that the solution of the initial value problem
un+2)—4u(n+1)+3un)=0, u(0)=upand u(l)=1u,
is
1 1 n
Up, = 5(3110 —uy) + §(u1 —ug)3".
16. Find the solution of the following initial value problems:

(a) Upto+2upt1 —3up,=0, wp=1, w3 =0,
1, u1:0,

, U =3.

(b) Bupt2 —Bupi1 +2u, =0, ugp

(SIS

(€) upta —4tupt1 +5u, =0, up=
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Finite Hankel Transforms

“No human investigation can be called real science if it cannot be
demonstrated mathematically.”
Leonardo da Vinci

“The mathematician’s patterns, like the painter’s or the poet’s
must be beautiful; the ideas, like the colors or the words, must fit
together in a harmonious way. Beauty is the first test: there is no
permanent place in this world for ugly mathematics.”

Godfrey H. Hardy

13.1 Introduction

This chapter is devoted to the study of the finite Hankel transform and its
basic operational properties. The usefulness of this transform is shown by
solving several initial-boundary problems of physical interest. The method of
finite Hankel transforms was first introduced by Sneddon (1946).

13.2 Definition of the Finite Hankel Transform
and Examples

Just as problems on finite invervals —a < x < a lead to Fourier series, problems
on finite intervals 0 < r < a, where r is the cylindrical polar coordinate, lead
to the Fourier-Bessel series representation of a function f(r) which can be
stated in the following theorem:

473
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474 INTEGRAL TRANSFORMS and THEIR APPLICATIONS

THEOREM 13.2.1
If f(r) is defined in 0 <r <a and

fn(kz) :/a rf(r)J, (rk;)dr, (13.2.1)

then f(r) can be represented by the Fourier-Bessel series as

=5 an J2+1(ak)) (13.2.2)

where k;(0<ky <ka<---) are the roots of the equation J,(ak;)=0, that
means
J) (ak;) = Jp—1(ak;) = —Jp41(ak;), (13.2.3)

due to the standard recurrence relations among J/ (x), J,—1(x), and Jp,41(z).

PROOF We write formally the Bessel series expansion of f(r) as

=3 i Ju(rk:), (13.2.4)
i=1
where the summation is taken over all the positive zeros ki, ko, . . . of the Bessel

function J, (ak;). Multiplying (13.2.4) by rJ,(rk;), integrating the both sides
of the result from 0 to a, and then using the orthogonal property of the Bessel
functions, we obtain

/rf(r)Jn(rki) dr =¢; /7‘ J2(rk;) dr.
Or,
~ a2ci
fnlki)= TJ2+1(ak ),
hence, we obtain 3

g= = 13.2.5
¢ a? thLl(aki) ( )
Substituting the value of ¢; into (13.2.4) gives (13.2.2). |

DEFINITION 13.2.1  The finite Hankel transform of order n of a function
f(r) is denoted by S.{f(r)} = fu(ki) and is defined by

I, {f(T)}fn(ki)/Oa rf(r)Jn (rk;) dr. (13.2.6)
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The inverse finite Hankel transform is then defined by

- {fn(ki)}— —%Z: ﬁ(ak)) (13.2.7)

where the summation is taken over all positive roots of J,(ak)=0.
The zero-order finite Hankel transform and its inverse are defined by

A0} = Folk) = [ " () Jo(rks) dr, (13.2.8)
~1 (7 iy 2 7 Jo(rki)
{fotk} =)= ; folk) B (1329)

where the summation is taken over the positive roots of Jo(ak) =0.
Similarly, the first-order finite Hankel transform and its inverse are

«%”1{f(T)}zfl(ki)=/Oarf(r)J1(rki)dr, (13.2.10)
D AT G _2 = ; | (ki)
{fl(kz)} fr)=— i;fl(kz)g(aki), (13.2.11)

where k; is chosen as a positive oot of Ji(ak)=

We now give examples of finite Hankel transforms of some functions.

Example 13.2.1
If f(r)=7", then

n+1

6, {r"} :/ " T (k) dr = —
0

T nt1(aki). (13.2.12)

When n =0,
{1} = Jl(ak ). (13.2.13)

Example 13.2.2
If f(r)=(a®—17?), then

4a 2a?
Ejl (aki) — F

(2

A (a —T2)}:/Oar(a2 ) Jo(aks) dr Jo(aks).
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Since k; are the roots of Jy(ak) =0, we find

S (a® —12)} = i—gjl(aki). (13.2.14)

13.3 Basic Operational Properties
We state the following operational properties of the finite Hankel transforms:

Al () = 2= VAo (F(0)
S DA (fP)Y], n>1, (133.1)

provided f(r) is finite at r =0.
When n =1, we obtain the finite Hankel transform of derivatives

SO ()} = =k A f(r)} = =i fo (k:). (13.3.2)

I [%d% {rf'(r)} - f—sf(r)] = —k2f, (k) — akif(a) J! (ak;) . (13.3.3)
When n=0

A [f”(r) + % f’(T)} = —k2 fo(k:) + akif(a) Ji(ak;). (13.3.4)

If n=1, (13.3.3) becomes

A 100+ 210 = 5 10 =R )~ abif@) (e, (1335)

Results (13.3.4) and (13.3.5) are very useful for finding solutions of differ-
ential equations in cylindrical polar coordinates.
The proofs of the above results are elementary exercises for the reader.

13.4 Applications of Finite Hankel Transforms

Example 13.4.1
(Temperature Distribution in a Long Circular Cylinder). Find the solution of
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the axisymmetric heat conduction equation

ou 0%u  10u
—=kK| = 0<r<a, t>0 13.4.1
ot H<8T2+T8T), =r=9 ( )
with the boundary and initial conditions
u(r,t) = f(t) on r=a, t>0 (13.4.2)
u(r,0) =0, 0<r<a. (13.4.3)

Application of the finite Hankel transform defined by
(ks t) =26 {u(r,t)} = / rJo(rki)u(r,t) dr, (13.4.4)
0
yields the given system with the boundary condition
Uy + kk20 = KakiJ1(ak;) f(t),
tu(ki,0) = 0. (13.4.5ab)

The solution of the first order system is
t
(ks t) = kak;Jy (ak;) / f(r)exp {—kk}(t—7)} dr. (13.4.6)
0

The inverse transform gives the formal solution
2 ki Jo(rk;)
u(r,t) = (f) ; Jloa:c / f(r)exp {—kk(t— 1)} dr. (13.4.7)

In particular, if f(t) =Ty = constant,

2TO - Jo Tk 5
uirt ( ) Z EiJy ( ak [1 = exp (—rkt)] . (13.4.8)

Using the inverse version of (13.2.7) gives the final solution

oo

w(r 1) =Ty — <2T0> Z k‘]f;lisz)) exp (7/£ki2t) . (13.4.9)

This solution representing the temperature distribution consists of the steady-

state term, and the transient term which decays to zero as t — co. Consequent-
ly, the steady temperature is attained in the limit as ¢ — oo.

Example 13.4.2

(Unsteady Viscous Flow in a Rotating Long Circular Cylinder). The axisym-
metric unsteady motion of a viscous fluid in an infinitely long circular cylinder
of radius a is governed by

1 u
u=v U+ -t —— |, 0<r<a, t>0, (13.4.10)
T T
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where u = u(r, t) is the tangential fluid velocity and v is the constant kinematic
viscosity of the fluid.

The cylinder is initially at rest at ¢t =0, and it is then allowed to rotate with
constant angular velocity €. Thus, the boundary and initial conditions are

u(r, t) =afd on r=a,t>0, (13.4.11)
u(r,t)=0 at t=0 for O<r<a. (13.4.12)

We solve the problem by using the joint Laplace and the finite Hankel
transform of order one defined by

’ﬁ(ki,s):/ efStdt/ rJy(kir)u(r, t) dr, (13.4.13)
0 0

where k; are the positive roots of Jy(ak;) =0
Application of the joint transform gives

- - 2Qk;
sk, s) = —vk?u(k;,s) — - Ji(ak;).
Or,
- va?Qk; J; (ak;)
ki, s) = — ———L 13.4.14
(ki )=~ (134.14)
The inverse Laplace transform gives
a’Q
ks, t) = ———J1(ak;) [1 —exp (—vtk?)] . (13.4.15)

i

Thus, the final solution is found from (13.4.15) by using the inverse Hankel
transform with J{(ak;) = —J2(ak;) in the form

> Ji(rks)
292 ki }2 aky) [1—exp (~vtk?)] . (13.4.16)

This solution is the sum of the steady-state and the transient fluid velocities.
In view of (13.2.12) for n =1, we can write

= Ji(rks)
= (ak;) 13.4.1
r=J" {kJQa } ZkJMk (13.4.17)

This result is used to simplify (13.4.16) so that the final solution for w(r,t)
takes the form

u(r,t) =rQ — 292 A J ak xp (—vtk?). (13.4.18)
2
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In the limit as t — oo, the transient velocity component decays to zero, and
the ultimate steady state flow is attained in the form

u(r, t) =r. (13.4.19)

Physically, this represents the rigid body rotation of the fluid inside the cylin-
der.

Example 13.4.3
(Vibrations of a Circular Membrane). The free symmetric vibration of a thin
circular membrane of radius a is governed by the wave equation

1
gy = 2 (uTT—i——ur), O<r<a, t>0 (13.4.20)
T

with the initial and boundary data

u(r,t) = f(r), %:g(r) at t=0 for 0<r<a, (13.4.21ab)

u(a,t)=0 for all t>0. (13.4.22)

Application of the zero-order finite Hankel transform of u(r,t) defined by
(13.4.4) to (13.4.20)~(13.4.22) gives

d*a 9
el + k=0, (13.4.23)
_ oz du ~
a=f(k;) and — = g(ki). (13.4.24ab)
dt J,_
The solution of this system is
o k)
(ki, t) = f(k;) cos(cth;) + ——= sin(ctk;). (13.4.25)

%

The inverse transform yields the formal solution

J .
) Zf cos(ctk;) Jf(aki)

Jo(T‘ki)
(cthi) ——— 13.4.26
ca2 Z 9(ki)sin(e k-Jf(aki)7 ( )

where the summation is taken over all positive roots of Jy(ak;) =0
We consider a more general form of the finite Hankel transform associated
with a more general boundary condition

F (") +hf(r)=0  atr=a, (13.4.27)
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where h is a constant.
We define the finite Hankel transform of f(r) b

H{F(r)y = falki) = / rJn (rk:) £ (r)dr, (13.4.28)
0
where k; are the roots of the equation

kiJ! (aks) + hdy(aks) =0. (13.4.29)

The corresponding inverse transform is given by

1 k2 fr (ki) T (ks
F(r) =2, Fulkr) —22{ k2+hf2 a2) ng}J)g(aki)' (13.4.30)

This finite Hankel transform has the following operational property

TL2

L) = )| = - 2tk
+alf'(a) + hf(a)] Jn(aki), (13.4.31)

which is, by (13.4.29)

K2 (k) — a}’fi [F'(a) + hf(a)] T (aks). (13.4.32)
Thus, result (13.4.32) involves f’(a) + hf(a) as the boundary condition. I

We apply this more general finite Hankel transform pairs (13.4.28) and
(13.4.30) to solve the following axisymmetric initial-boundary value problem.

Example 13.4.4

(Temperature Distribution of Cooling of a Circular Cylinder). Solve the ax-
isymmetric heat conduction problem for an infinitely long circular cylinder
of radius r = a with the initial constant temperature Ty, and the cylinder is
cooling by radiation of heat from its boundary surface at r=a to the out-
side medium at zero temperature according to Newton’s law of cooling, which
satisfies the boundary condition

% +hu=0 at r=a, t>0, (13.4.33)

where h is a constant.
The problem is governed by the axisymmetric heat conduction equation

1
up = K(Upr + — up), 0<r<a, t>0, (13.4.34)
r
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with the boundary condition (13.4.33) and the initial condition
u(r,0)=Tp at t=0, for 0<r<a. (13.4.35)

Application of the zero-order Hankel transform (13.4.28) with (13.4.29) to
the system (13.4.33)—(13.4.35) gives

du

% + k=0, t>0 (13.4.36)
. “ aTp
’U,(kl,O) :T() T‘Jo(Tki)dT: L Jl(ak:i). (13437)
0 i
The solution of (13.4.36)—(13.4.37) is
- alp 2
(ki t) = - Ji(ak;) exp(—rt k7). (13.4.38)

The inverse transform (13.4.30) with n =0 and k; Jj(ak;) + hJo(ak;) =0, that
is, ki J1(ak;) = hJy(ak;), leads to the formal solution

_(2hTh = Jo(rk;) exp(—ktk?)
u(r,t)( - ); e sy (13.4.39)

where the summation is taken over all the positive roots of k; J1 (ak;) = hJo(ak;).

13.5 Exercises

1. Find the zero-order finite Hankel transform of

(@) () =12 ©) f)=Jolr).  (©) F(r)=(a =r2),

2. Show that

" { 52533 } - (azafikzz) Ji (aki)

3. If A4,{f(r)} is the finite Hankel transform of f(r) defined by (13.2.6),
and if n > 0, show that

() Al ()} = gk [Hia (£} — Ha i £
(b) Aolr= 1)} = ks 76 (= [0} = [ ().
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4. Solve the initial-boundary value problem

1
c2(uw+;ur):utt, O<r<a, t>0,
u(r,0)=0, we(r,0)=ug, forallr, wu(a,t)=0, t>0,

where ug is a constant.

Obtain a solution of the initial-boundary problem

1
n(uTT—i——uT) =u, O0<r<a, t>0,
T

u(r,0) = f(r), for 0<r<a
u(a,t) = 0.

If we define the finite Hankel transform of f(r) by

b

jﬁ{ﬂﬂ}zﬁ*h):/aﬁKMAﬂrhﬁﬁ, b>a,

a

where

An (T‘ki) = Jn(Tkz)Yn (aki) - Yn(Tkz)Jn (ak:i),
and Y, (z) is the Bessel function of the second kind of order n, show
that the inverse transform is

1y 72 o k2 f (ki) Ay (ki) J2 (bk;
A} =) = T 3 Pl S Tl

=1

where k; are the positive roots of A, (bk;) =0.
For the transform defined in problem 6, show that

n?f(r)

r2

2

] =~k Fuks) + = [f(b) Julaki)

JIn(bk;)

o | 1)+ 1) - - @]

Viscous fluid of kinematic viscosity v is bounded between two infinitely
long concentric circular cylinders of radii a and b. The inner cylinder is
stationary and the outer cylinder begins to rotate with uniform angular
velocity Q at t =0. The axisymmetric flow is governed by (13.4.10) with
v(a,0)=0 and v(b,0) = Qb. show that

_ > Jl(akl)Jl(bki)Al(Tki) [1 fexp(fytk?)]
v =) 3 TE(aks) — T2k, ’

=1

where

A1 (T‘ki) = Jn(Tkz)Yn (aki) — Yn(Tkz)Jn (ak:i),
and k; are the positive roots of the equation A;(bk;) =0.
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9. Find the solution of the forced symmetric vibrations of a thin elastic
membrane that satisfy the initial-boundary value problem

urr“i’_urf_
r

To ’

where p(r,t) is the applied pressure which produces vibrations, and the
membrane is stretched by a constant tension Ty. The membrane is set
into motion from rest in its equilibrium position so that

u(r,t)0<%> at t=0.

10. Use the joint Hankel and Laplace transform method to the axisymmetric
diffusion problem in an infinitely long circular cylinder of radius a:

1
ut:m<uTT+—ur> +Q(rt), 0<r<a, t>0,
T

u(a,t)=0 for ¢>0,
u(r,0)=0 for 0<r<a,

where Q(r,t) represents a heat source inside the cylinder. Find the ex-
plicit solution for two special cases:

(4) Q1) =", (1) Q. =Q0 7 (1),

where Qq, k, and k are constants.
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Legendre Transforms

“Legendre, who for so many reasons is considered the founder of
elliptic functions, greatly smoothed the way for his successors; it is
the fact of the double periodicity of the inverse function, immedi-
ately discovered by Abel and Jacobi, that is missing and that gave
such a restrained analytical character to his treatise.”

Charles Hermite

“First causes are not known to us, but they are subjected to simple
and constant laws that can be studied by observation and whose
study is the goal of Natural Philosophy. ... Heat penetrates, as
does gravity, all the substances of the universe; its rays occupy all
regions of space. The aim of our work is to expose the mathematical
laws that this element follows. ... The differential equations for the
propagation of heat express the most general conditions and reduce
physical questions to problems in pure Analysis that is properly the
object of the theory.”

Clerk Maxwell

14.1 Introduction

We consider in this chapter the Legendre transform with a Legendre polynomi-
al as kernel and discuss basic operational properties including the Convolution
Theorem. Legendre transforms are then used to solve boundary value prob-
lems in potential theory. This chapter is based on papers by Churchill (1954)
and Churchill and Dolph (1954) listed in the Bibliography.

485
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14.2 Definition of the Legendre Transform
and Examples

Churchill (1954) defined the Legendre transform of a function f(z) defined in
—1 <2 <1 by the integral

Tl f (@)} = F(n) = / Po(2) f(x)dz, (14.2.1)

provided the integral exists and where P, (x) is the Legendre polynomial of
degree n (>0). Obviously 7, is a linear integral transformation.
When x =cos#, (14.2.1) becomes

s

T {f(cos0)} = f(n) = / P, (cos 0) f(cos 0) sin 0d). (14.2.2)

0

The inverse Legendre transform is given by

@) =7 =3 (25 fopata). (142.3)
n=0

This follows from the expansion of any function f(z) in the form
f@)=>"an Pa(), (14.2.4)
n=0

where the coefficient a,, can be determined from the orthogonal property of
P, (x). It turns out that

an = (2”2“) /1Pn(x)f(:c)d:c: (2”; 1>f<n), (14.2.5)

and hence, result (14.2.3) follows.

Example 14.2.1

2

1/2
Iniexp(iax)} = (E) i" Jpg1/2(a), (14.2.6)

where J,(z) is the Bessel function.
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We have, by definition,

1

%{exp(iaw)}:/exp(iax)Pn(x)dx,

-1

which is, by a result in Copson (1935, p. 341),

[2m .
= El Jn+1/2(a).

Ip{exp(ax)} = \/%Inqu/Q(a)a

Similarly,

where I,, () is the modified Bessel function of the first kind.  []

Example 14.2.2

(a) {1 —a*) 72} =7 P2(0)

0 -0, > 1,

where @, (t) is the Legendre function of the second kind given by

Qu(t)= % /(t —2) Py (x)da.

487

(14.2.7)

(14.2.8)

(14.2.9)

These results are easy to verify with the aid of results given in Copson (1935,

p.- 292 and p. 310).

Example 14.2.3
If || <1, then

27r™
(2n+1)’
2r™
(1—r2)

(a) T {(l—2rz+r3)"Y2) =

(b)  Fp{l —2rz41r2)73/2} =

We have, from the generating function of P, (z),

(A=2rz+72) 2= "1"Py(x),  |r[<L

n=0
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Multiplying this result by P, (x) and using the orthogonality condition of the
Legendre polynomial gives

1
2r™
1-2 H2p (2)de = ——. 14.2.12
J= 2R @) = s (14.2.12)
21
In particular, when r =1, we obtain
2v2
T{(l =) V2 = 14.2.13
(- = s (14.213)
Differentiating (14.2.12) with respect to r gives
1 i 2nr™
3 /(1 —2rx +r2) 732 (2rz — 2% P, (2)dx = 7(2::_ ik
|
so that
T (1= 2724122} 4+ (1 =) T {(1 — 2+ 92) 32y = 2
" " (2n+1)

Using (14.2.10), we obtain (14.2.11).  [I

Example 14.2.4
If [r| <1 and a >0, then

T

ttdt 2rnte
I, = . 14.2.14
/ (1 — 2t + 2)1/2 @2n+1)(n+a) ( )

0

We replace r by t in (14.2.10) and multiply the result by t*~! to obtain

2 tn+a71

%{ta71(1 — 2xt + t2)71/2} = m

Integrating this result on (0,7) we find (14.2.14). [

Example 14.2.5
If H(z) is a Heaviside unit step function, then

1, n=>0
TIn{H(2)} =1 P, 1(0) — Poy1(0) . (14.2.15)
(2n+1) ’
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Obviously,

%{H(x)}:/PH(x)dle when n=0.
0

However, for n > 1, we use the recurrence relation for P, (x) as
(2n+ 1) Po(a) = Py, (2) = Py, (a) (14.2.16)

to derive
1

T {H(x) / Pl () — Py (a)]de

0

2n+ I[Pn 1(0) _Pn+1<0)]

Debnath and Harrel (1976) introduced the associated Legendre transform
defined by

Tl f(2)} = f(n,m) = /(1 — %) "2 P () f(x)d, (14.2.17)

where P(x) is the associated Legendre function of the first kind.
The inverse transform is given by

) =yt Fnmy = Y 2L

n=0

x f(n,m)(1 —22)™2P™(z). (14.2.18)

The reader is referred to Debnath and Harrel (1976) for a detailed discussion
of this transform.

14.3 Basic Operational Properties
of Legendre Transforms

THEOREM 14.3.1
If f'(x) is continuous and f”(x) is bounded and integrable in each subinterval
of —1<z <1, and if Z,{f(x)} exists and

lim (1 —2?)f(z) = lim (1 —2?)f'(x) =0, (14.3.1)

|z]—1 lz|—1
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then
Tu{ R[f (@)]} = —n(n+1)f(n), (14.3.2)
where R[f(x)] is a differential form given by
R[f(x)]= dcfv {(1 —2?) Cif(:z:)] , n>0. (14.3.3)

PROOF We have, by definition,
1 J ;
Tl = [ 5|0 =) 10| Pate) do

which is, by integrating by parts together with (14.3.1),

=—/ﬂ—ﬁﬂﬂwéjww$

Integrating this result by parts again, we obtain

1
d
Tu{R[f(@)]} = ~[(1 - 2*)| P (= 1+/d— (1 —a?)] P (2)] f () da.
21
Using (14.3.1) and the differential equation for the Legendre polynomial

d dy

— (1 —2?)-=> y= 14.3.4

|-+ =0, (14.3.0

we obtain the desired result

Tu{ R[f (@)]} = —n(n+1)f(n).

We may extend this result to evaluate the Legendre transforms of the dif-
ferential forms R2[f(x)], R3[f(z)],..., R*[f(x)]. |

Clearly

T AR?[f(2)]} = Zu{R[R[f ()]} i
= —n(n+ 1) ZAR[f(@)]} =n’(n+1)*f(n), (14.3.5)

provided f’(z) and f”(x) satisfy the conditions of Theorem 14.3.1.
Similarly, )
TR @]} = (—1)% (0 + 1) F(n). (14.3.6)
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More generally, for a positive integer k,

T R [f ()]} = (=1)fn* (n+ 1)* f(n). (14.3.7)

COROLLARY 14.3.1
If Z.{R[f(x)]} = —n(n + 1) f(n), then

2
7 { 1@ - R} = (w4 5) o (1439
PROOF  We replace n(n+ 1) by (n + %)2 - i in (14.3.2) to obtain
2
T AR[f ()]} =— <n + %) - ﬂ f(n). (14.3.9)

Rearranging the terms in (14.3.9) gives

I
N
3
+
DO =
N———

[\v]
pud
S

{10 - rip}

In general, this result can be written as

) -4 =S () [4* (n+ %)k] o).

r=0
(14.3.10)
The proof of (14.3.10) follows from (14.3.7) by replacing n(n + 1) with

(n + %)2 — % and using the binomial expansion.

Example 14.3.1

2(log 2 - 1), n=0

Ip{log(l —x)} = 2 w0l (14.3.11)
n(n+1)’
Clearly,
d o d
R[log(lfa:)]:% (1—x )%log(lfx) =-1.

d

Although e log(1 — ) does not satisfy the conditions of Theorem 14.3.1, we
x

integrate by parts to obtain
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7, Rllog(1 — )]} = / Rllog(x)| Py (x)dz

-1

— (14 2P ()] + / (1+2) Pl («) de,
21

d
which is, since (1 +z)=—(1— :B2)d— log(1 — z), and by integrating by parts,
T

X

1
d
:—2+/1og(1 — ) = [(1 - )| P (@)]de. (14.3.12)
Z1
By integrating by parts twice, result (14.3.12) gives

ol Rlog(1 — )} =2+ [ = [(1 —) L tog(1 )| P,

which is, by (14.3.2),
=—2—n(n+1) f(n), (14.3.13)

where f(n) =7, {log(1 — x)}.
However, R[log(1 — x)] = —1 so that 7,{R[log(1 — )]} =0 for all n. > 0 and
hence, result (14.3.13) gives

Z,[log(1 — ) :ﬂn):fﬁ.

On the other hand, since Py(z) =1, we have

Fo{llog(1 — 2)]} = / log(1 - z)dz,

which is, by direct integration,

=—[(1 —z){log(1 —2) — x}]1, =2(log2 — 1).
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THEOREM 14.3.2

It f(:z:) and f’(x) are piecewise continuous in —1 <z <1, R™'[f(x)] = h(x),
and f(0 f f(z)dz =0, then

s - an [ i [ (4314
0

-1

where A is an arbitrary constant of integration.

PROOF We have

" Aoy tn] =

Integrating over (—1,x) gives

/f (1-=z )dd h(z), (14.3.15)

T

which is a continuous function of z in |z| <1 with limit zero as |z| — 1.
Integration of (14.3.15) gives

h(z) = j (1?7352) / F(t)dt

where A is an arbitrary constant. Clearly, h(z) satisfies the conditions of
Theorem 14.3.1, and there exists a positive real constant m < 1 such that

B =0{(1—a?)™}  as ja| - 1.
Hence, Z,{R[h(z)]} exists, and by Theorem 14.3.1, it follows that
T RIM@)]} = —n(n+1) Zu{h(2)} = —n(n+ 1) T {R7[f(2)]}, (14.3.16)

whence it turns out that

TR @)} = —%. (14.3.17)

Inversion leads to the result

7, { L r g =i

n(n+1)
—A- ]152/f dt. (14.3.18)
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This proves the theorem. |

THEOREM 14.3.3
If f(x) is continuous in each subinterval of (—1,1) and a continuous function

g(x) is defined by

g(z)= [ f(t)dt, (14.3.19)
/
then

Tulg (@)} = f(n) = g(1) - / o(2) P (2)da. (14.3.20)

PROOF  We have, by definition,

1

Tl (@)} = / ¢'(z) P(a)d,

-1

which is, by integrating by parts,
1
= [P (@)g(a)] / o(x) Pl (z)dz.
—1

Since P,(1)=1 and g(—1) =0, the preceding result becomes (14.3.20). 1

COROLLARY 14.3.2
If result (14.3.20) is true and g(z) is given by (14.3.19), then

TIn{g(z)}=f(0) — f(1) when n.=0
_fn=1)—Ffn+1) . (14.3.21)
= 2n11) when n > 1

PROOF  We write f(n — 1) and f(n + 1) using (14.3.20) and then subtract
so that the resulting expression gives (14.3.21) with the help of (14.2.16). |

COROLLARY 14.3.3
If ¢’ (2) is a sectionally continuous function and g(x) is the continuous function
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given by (14.3.19), then

Tnig' (@)} = g(1),  when n=0

=g(1) = (2n—=1)g(n —1) = (2n—=5)g(n =3) —--- = g(0)
when n=1,3,5,...
=9(1) =2(2n - 1)g(n —1) = (2n =5)g(n = 3) —--- = 39(1)
when n=2,4,6,...
(14.3.22)
These results can readily be verified using (14.3.20) and (14.2.16).
THEOREM 14.3.4
(Conwolution). If Z,{f(x)}=f(n) and ., {g(x)} =3j(n), then
T (@)} = g(@) = f(n)g(n), (14.3.23)

where the convolution f(z) * g(x) is given by

K

1 K
f@)xg(x)=h(x)=— [ f(cosp)sinudu [ g(cosA)dg, (14.3.24)
e

0

with

x=cos v and cos A= cos pcosv + sinpsinv cos 3. (14.3.25)

PROOF We have, by definition (14.2.2),

™ T

f(n)g(n) = / f(cos ) Py (cos p) sin pu dp / g(cos A) Py, (cos \) sin A dA
0 0
= / f(cos p)sin p /g(cos A) P, (cos \) Py (cos p) sin AdX | dp,  (14.3.26)
0 0

where f(z) = f(cosp) and g(x) = g(cos A).
With the aid of an addition formula (see Sansone, 1959, p. 169) given as

U

P, (cos ) Pp(cos pu) = l/Pn(cos v) da, (14.3.27)
T
0
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where cos v = cos A cos p + sin A sin p cos «, the product can be rewritten in the
form

f(n)g(n) = %/f(cosu) sin
0

X //g(cosu)Pn(cosu)sin/\ dad\|dp.  (14.3.28)
00

We next use Churchill and Dolph’s (1954, pp. 94-96) geometrical arguments
to replace the double integral inside the square bracket by

/ /g(cos pcosv + sin psin v cos §) P, (cos v) sinw dv. (14.3.29)
00

Substituting this result in (14.3.26) and changing the order of integration,
we obtain

f(n)g(n) = %/Pn(cosv)sinv //f(cosu) sin p g(cos N)dp dg | dv
0 00
= /h(cosv)Pn(cosv) sin v dv, (14.3.30)
0
where
€08 A = cos (4 cos v + sin p sin v cos 3, (14.3.31)
and

s

h(cosv):%/f(cosu) sin p du/g(cos)\) dg.
0 0

This proves the theorem.
In particular, when v =0, result (14.3.24) becomes

h(1) = / F(t)g(—t)dt, (14.3.32)

h(—1) = / F()g(—t)dt. (14.3.33)
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14.4 Applications of Legendre Transforms
to Boundary Value Problems

We solve the Dirichlet problem for the potential u(r,) inside a unit sphere
r =1, which satisfies the Laplace equation

0 [ ,0u 0 g 0u]
with the boundary condition (z = cos6)
u(l,z) = f(x), —l<z<l. (14.4.2)

We introduce the Legendre transform a(r,n) = I,{u(r,0)} defined by (14.2.1).
Application of this transform to (14.4.1)—(14.4.2) gives

d* du
.2 1;(:2, ") Loy d_"; —n(n+ )a(r,n) =0, (14.4.3)
@(1,n) = f(n), (14.4.4)

where 4(r,n) is to be continuous function for r for 0 <r < 1.

The bounded solution of (14.4.3)-(14.4.4) is
a(r,n)=f(n)r", 0<r<l1, forn=0,1,2,3,... (14.4.5)
Thus, the solution for u(r, ) can be found by the inverse transform so that

u(r,x) = Z (n + %) f(n)r" P, (x) for 0<r<1, |z|<1. (14.4.6)

n=0

The Convolution Theorem allows us to give another representation of the
solutiuon. In view of (14.2.11), we find

1
T, " Hrm = 5(1 —r2) (1 —2rz +12)73/2,
Thus, it follows from (14.4.5) that
u(r, cost) = 7, {f(n) r"}

1 , [ (1 —7r2)d\
%O/f(cosu) smudu/( (14.4.7)

1 —2rcosv +1r2)3/2’
0

where
cos v = cos p cos 8 + sin psin 6 cos . (14.4.8)
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Integral (14.4.7) is called the Poisson integral formula for the potential
inside the unit sphere for the Dirichlet problem.

On the other hand, for the Dirichlet exterior problem, the potential w(r, cos 6)
outside the unit sphere (r >1) can be obtained with the boundary condition
w(1,cos ) = f(cosf). The solution of the Legendre transformed problem is

1 -
w(r,n)=-f(n)r ", n=0,1,2,..., (14.4.9)
r
which is, in terms of w,
1
w(r,cosf) = — (— 0059) r>1 (14.4.10)
r
[ (22— 1)dA
= d 14.4.11
/ COSN/ SIH/L M/(12TCOSU+T2)3/27 ( )
0 0

where coswv is given by (14.4.8).

14.5 Exercises

1. Show that, if |r| <1,

e
r—z+(1—2rz+r2)2\] 2 pntl
(b) 7 {log{ 11—z H ECESNCE RS

(c) T [{2 r(l —rx +T2)—1/2} _ 1Og{7“ — 2+ (1= 2rz +7r2)/2 H

1—=2
2pntl
C(n+1)
1 0, n=>0
(d) %[—1og§{1—T:v+(1—27“:10+7“2)1/2}}: 2rn b0
n(2n+1)’
L1 1— 1-2 2)1/2 "
(e) %|:(1—2T$+7‘2)_2—§]0g{ Tx‘f'( > T‘CC+T) }]:T_
n

2. Using the recurrence relation for the Legendre polynomials, show that
Tale f(@)] = 2n+ 1) (n+ 1) f(n+1) +n f(n—1)].
Hence, find 7, {z? f(z)}.
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3. Use the definition of the even Legendre-transform pairs (Tranter, 1966)
1
Tl f@)} = F20)= [ f@Pun(a)ds,  n=0,12....
0

flx)=Zp H{f(2n)} = Z4n+1 (2n)Pon(z), O<a<l,

to show that
Ton | A0 = )| = 20620+ D) = OPan(0).

Hence, deduce
Py, (0)

el = T hen vy

4. Use the definition of the odd Legendre-transform pairs (Tranter, 1966)
Fonr = (20 +1) = /Pan(:c)f(w)dw, n=0,1,2,.. ..

fla)=Zp b ifen+1)} = Z4n+3)P2n+1( )f@2n+1),

n=0

to prove the result

Tt [%{(1 - x2>f'<x>}] —@n )20+ 2)f2n 1)
+f(O)P2/n+1(0)'

Hence, derive
P2/n+1 (0)

%n+1{1}:m~

5. From the definition of the even Legendre transform, show that

227 (27 (r + n)!

Zonle ) = G o DI — 1

6. Show that the Legendre transform solution of the Dirichlet boundary
value problem for wu(r, )

1 2
Uppr + —Up + (1 — 2% gy — 22u, =0, 0<r<a, 0<O6<w
r

u(a, ) = f(x), 0<0<m,
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where x =cos 0, is

a(r,m) = ()" fn).

a

Obtain the solution for u(r,#) with the help of (14.2.11) and the Con-
volution Theorem 14.3.4.

7. Solve the problem of the electrified disk for the potential u(£,7n) which
satisfies the equation (see Tranter, 1966, p. 99)

0 o OU 0 2 0ul|
g [0 05 [+ [ -5 o
and the boundary data

u(¢,n)=0 onn=0, and g—gzo on £ =0,

where (£,7n) are the oblate spheroidal corrdinates related to the cylin-
drical polar coordinates (r, z) by 7= (1 —&2)1/2(1 —n?)¥/2 and z=&n.
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Jacobi and Gegenbauer Transforms

“The real end of science is the honor of the human mind.”
Carl Jacobi

“... Jacobi possessed not only the impulse to acquire pure scientific
knowledge, but also the desire to impart it. ...”
Felix Klein

15.1 Introduction

This chapter deals with Jacobi and Gegenbauer transforms and their basic op-
erational properties. The former is a fairly general finite integral transform in
the sense that both Gegenbauer and Legendre transforms follow as special cas-
es of the Jacobi transform. Some applications of both Jacobi and Gegenbauer
transforms are discussed. This chapter is based on papers by Debnath (1963,
1967), Scott (1953), Conte (1955), and Lakshmanarao (1954). In Chapters
12-15, we discussed several special transforms with orthogonal polynomials
as kernels. All these special transforms have been unified by Eringen (1954)
in his paper on the finite Sturm-Liouville transform.

15.2 Definition of the Jacobi Transform and Examples

Debnath (1963) introduced the Jacobi transform of a function F(z) defined
in —1 < <1 by the integral

J{F(:z:)}:f(o‘ﬁ)(n):/(lf:r)o‘(ler)ﬁPéaﬁ)(:r)F(:r) dr,  (15.2.1)

where Péa’ﬁ)(x) is the Jacobi polynomial of degree n and orders a(> —1) and

B(>-1).

501
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We assume that F'(z) admits the following series expansion
=Y an PP (x). (15.2.2)
In view of the orthogonal relation

1
/ (1—2)(14z)° PP (z) PP (1) de =6, Sm, (15.2.3)
-1

where d,,,,, is the Kronecker delta symbol,

208K P (n+ a4+ DI (n+ B+ 1)

n = , 15.2.4
lla+B+2n+1)I(n+a+08 +1) ( )
and the coefficients a,, in (15.2.2) are given by
; (0.8)
1 @
n =5 / (1 —2)*(1 4 z)°F(2) PP (z)dx = fT(”). (15.2.5)
n 24 n
Thus, the inverse Jacobi transform is given by
TP )y = Fa) =Y (6.) 7" fOD ()PP (). (15.2.6)
n=0
Note that both J and J~! are linear transformations.
Example 15.2.1
If F(x) is a polynomial of degree m < n, then
J{F(z)} =0. (15.2.7)
I
Example 15.2.2
J{PP) ()} =G (15.2.8)

Example 15.2.3
From the uniformly convergent expansion of the generating function for |z| < 1

oo

2°P0Q (1 -2+ Q) 1+ 24+ Q)P =D 2"P*(w), (15.2.9)

n=0
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1
2

where Q = (1 —2xz +2%)? , it turns out that

J{2°MPQ 1 -2+ Q) (1 + 2+ Q) %}
1

_Zz /1_55 (1+$)Bp(a,ﬁ)( )p(a,ﬁ)( )da
n=0

-1

= i(én)z". (15.2.10)
n=0

Example 15.2.4

1
J{z"} = /(1 —x)*(1+ :E)BPé“’ﬁ)(x):E"d:v
]
_ 2n+a+5+1r(n +a+1I(n+8+1)

F'n+a+p4+1) (15:2.11)

Example 15.2.5
If p> 3 —1, then

Hu+ oy = [ W2y P @)

(n+a\  aippr T+ DI (a+1)I(p—F+1)
( n )2 ’ Fla+p+n+2)T(p—pF+n+1) (15.2.12)

In particular, when o= (3 =0, the above results reduce to the corresponding
results for the Legendre transform defined by (14.2.1) so that

1
Tn{(1+ )P /1—|—xpP )dx
1

_ I +p))?
= T rntTpn D)’ (p>-1). (15.2.13)
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Example 15.2.6
If Re 0 > —1, then

J{(1— z)7} = /(1 ~2)7(1 4 2)P PP (5)dz, Re o> 1,

208+ T(o+1)I'(n+ B+ DI (a— 0 +n)
T nll(a—o) NB+oc+n+2)

, (15.2.14)

Example 15.2.7
If Re 0 > —1, then

1
1+ PP @) = [0 (14 0 PO @) Pl (o)
-1
297D+ a+ 1) (a+ B+ m+n+1)I(oc+m+1)
 omln—-m)!T(a+B+n+ Dl (a+oc+m+n+2)
I'e—p+1)

: 15.2.1
D(a—pB+m+1) (15:2.15)
I

15.3 Basic Operational Properties

THEOREM 15.3.1

If J{F(a)} = fP (n),
‘h‘ml(l — )t (1 4+ 2)P T F(z) =0, (15.3.1a)
‘h‘ml(l — )t (14 2) T F (2) =0, (15.3.1b)

RIF(z)] = (1— 2)=(1 + w)_ﬁ% (1—2)21(1 + :v)BH%F(x) . (15.3.2)
then J{R[F(z)]} exists and is given by

J{R[F(z)]} = —n(n+a+ B +1)f@P(n), (15.3.3)
where n=0,1,2,3,....
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PROOF  We have, by definition,

HRE@) = [ £ [(1 (142 O] Pl @),

41
which is, by integrating by parts and using the orthogonal relation (15.2.3),
1
=-nn+a+p+1) /(1 —2)%(1 4 2)? P\P) (2) F(x)dx
e

= —n(n+a+6+1)f D (n).

This completes the proof.
If F(z) and R[F(x)] satisfy the conditions of Theorem 15.3.1, then
J{[R[F(x)]]} exists and is given by

J{R2[F(2)]} = J{R[R[F(2)]]} = (-1)*n*(n+ a + 8+ 1)2 (@D (n). (15.3.4)

More generally, if F'(z) and R¥[F ()] satisfy the conditions of Theorem 15.3.1,
where k=1,2,--- ;m — 1, and m is a positive integer then

J{R™F(z)]} = (-1)"n™(n+a+ g+ 1) f(@P(n). (15.3.5)

When a=5=0, Pr(LO’O)(x) becomes the Legendre polynomial P, (x) and the
Jacobi transform pairs (15.2.1) and (15.2.5) reduce to the Legendre transform
pairs (14.2.1) and (14.2.3). All results for the Jacobi transform also reduce to

those given in Chapter 14.

15.4 Applications of Jacobi Transforms to the
Generalized Heat Conduction Problem

The one-dimensional generalized heat equation for temperature u(zx,t) is

0 ou ou
[m a—x} +Q(x,t)=pc i (15.4.1)

ox

where « is the thermal conductivity, Q(z,t) is a continuous heat source within
the medium, p and c are density and specific heat respectively. If the thermal
conductivity is x =a(l — 2?), where a is a real constant, and the source is
Qz,t) = (pux + u)g—;, then the heat equation (15.4.1) reduces to

0 9 OU pr+v\ du /pcy du
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We consider a non-homogeneous beam with ends at x =41 whose lateral
surface is insulated. Since k =0 at the ends, the ends of the beam are also
insulated. We assume the initial conditions as

u(z,0)=G(z) forall —1<z<1, (15.4.3)
where G(z) is a suitable function so that J{G(x)} exists.

Ifwewrite%:—(a—i—ﬁ) andg:ﬁ—asothat (o, B)=— u;;y,ﬂ;ay),
the left-hand side of (15.4.2) becomes
R R RO AR B
— o= 5] 1008 - s aja
=(1—z) %1+ :E)_B{(l —z)*(1 +x)ﬁ% [(1 - x%?—i]
+[BA+2)P(1 —2)*T —a(l —2)*(1 +2)" ] g—g}

=(1—-z) 142" {% {(1 —z)*T (1 4 z)P ! %] }

= Rlu(z,t)].

Thus, equation (15.4.2) reduces to

Rlu(z,t)] = (%) %, d= (%) . (15.4.4)

Application of the Jacobi transform to (15.4.4) and (15.4.3) gives

d
Eu(o"ﬁ) (n,t) = —dn(n+a+ 6+ Dul (n, 1), (15.4.5)
u P (n,0) = gl (n). (15.4.6)

The solution of this system is
w @) (n,t) = g\ (n) exp[—n(n + a+ 6+ 1)td). (15.4.7)

The inverse Jacobi transform gives the formal solution

u(z,t)= Z 619 ()PP () exp[—n(n+a+ B+ 1td],  (15.4.8)
n=0
here *71( +v)and 8= 1( - V)
where a= —5-(u +v) and = - (n —v).

a
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15.5 The Gegenbauer Transform and Its Basic
Operational Properties

1
Whena=0=v — 3 the Jacobi polynomial P,(La’ﬁ)(x) becomes the Gegenbauer
polynomial C¥(x) which satisfies the self-adjoint differential form

d
dx

1

[(1:1: Wtz j } +n(n+2v)(1 -2 1y=0, (15.5.1)

and the orthogonal relation
1
/(1 — ) OV (2) C¥ () da = Gnbm, (15.5.2)
-1

where
2172v7(n + 2v)

on =" DR (15.5.3)

1
Thus, when a=p=v — 3’ the Jacobi transform pairs (15.2.1) and (15.2.6)

reduce to the Gegenbauer transform pairs, in the form

1

G{F(2)} = ) (n)= /(1— 2ot O () Flo)de,  (15.5.4)

-1

G YW (n)} Zé Cr(@)fP(n), —l<az<l. (15.5.5)

Obviously, G and G~! stand for the Gegenbauer transformation and its inverse
respectively. They are linear integral transformations.

1
When a==v — 3 the differential form (15.3.2) becomes

d*F dF

— (1 — 12 _ —
R[F(z)]=(1—=x%) 72 2v+1)x o (15.5.6)
which can be expressed as
1, d 1 dF
_ _ 2\5—V _ v+s
R[F(z)]=(1—-2%)2 . {(1 z?)rte _dx} (15.5.7)

Under the Gegenbauer transformation G, the differential form (15.5.6) is
reduced to the algebraic form

G{R[F(z)]} = —n(n+2v) f¥)(n). (15.5.8)
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This follows directly from the relation (15.3.3).
Similarly, we obtain

G{R*[F(z)]} = (-1)*n*(n+20)2 f¥)(n). (15.5.9)
More generally,
G{RF[F(x)]} = (—=1)*n*F(n + 20)k f ) (n), (15.5.10)

where k=1,2,....
Convolution Theorem 15.5.1 If G{F(z)} = f®)(n) and G{G(x)} =
g™ (n), then
F(n)g" (n) = G{H (2)} = b (n), (15.5.11)

where
H(z) = G Hh® (n)} =GP ()g® ()} = F() + G(a),  (15.5.12)

and H(x) is given by
H(cos ) = A(sin )t =2 / / F(cos 0)G(cos ¢)(sin 0)?”
00

x (sin ¢)* 1 (sin \)?*~1df dao, (15.5.13)

where « is defined by (15.5.19).

PROOF  We have, by definition,

1
£ ) g ) = [ @)1= o) hCl ) da

1

« /G(w)(l ~ 2ROV (@) da

—1
ﬂ"

= /F(cos 6)(sin 6)* C" (cos 6) df
0

X / G (cos ¢)(sin ¢)** C¥ (cos ¢) d¢
0

sy sy

= /F(cos@)(sinH)Q"[/ G(cos ¢)Cr(cosB)
0 0
xC¥(cos ¢)(sin ¢)*d¢] df. (15.5.14)
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The addition formula for the Gegenbauer polynomial (see Erdélyi, 1953, p.
177) is

s

Cy (cos0)Cy (cos¢p) = A/C’Z(cos Y)(sin \)* 1 d), (15.5.15)
0
where
A={T(n+2v)/n! 2271 T?(v)}, (15.5.16)
and
cos Y = cos 6 cos ¢ + sin @ sin ¢ cos A. (15.5.17)

In view of this formula, result (15.5.14) assumes the form

F(n)g" (n)

A/ (cos ) (sin 0)%[ // cos @)CY(cos ¥)

x (sin ¢)2"(sm N2\ dgldf.  (15.5.18)
We next introduce a new variable « defined by the relation
cos ¢ = cos f cos Y + sin @ sin v cos . (15.5.19)

Thus, under transformation of coordinates defined by (15.5.17) and (15.5.19),
the elementary area d\ d¢ = (sinv/sin¢)dy do, where (sinv/sin @) is the
Jacobian of the transformation. In view of this transformation, the square
region of the ¢-A plane given by (0 < ¢ <7, 0 <\ <) transforms into a square
region of the same dimension in the ¥-a plane. Consequently, the double
integral inside the square bracket in (15.5.18) reduces to

//G(cos $) C¥ (cosv)(sin ¢)* ~*(sin \)2 ! sin ) dy) dav, (15.5.20)
0 0

where cos is defined by (15.5.17) and cos ¢ is defined by (15.5.19). If the
double integral (15.5.20) is substituted into (15.5.18), and if the order of in-
tegration is interchanged, (15.5.18) becomes

s

F(n)g™ (n) = / (sinv))2C, " (cos ) H (cos ) dip = G{H (cos )}, (15.5.21)

0

where

H(cos 1) = A(siny)'~ 2”//F (cos 8)G/(cos ¢)(sin §)?”

x (sin ¢)* 1 (sin ) ! df da. (15.5.22)
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When v = %, C’é () becomes the Legendre polynomial, the Gegenbauer trans-
form pairs (15.5.4) and (15.5.5) reduce to the Legendre transform pairs (14.2.1)
and (14.2.3), and the Convolution Theorem 15.5.1 reduces to the correspond-

ing Convolution Theorem 14.3.4 for the Legendre transform. |

15.6 Application of the Gegenbauer Transform

The generalized one-dimensional heat equation in a non-homogeneous solid
beam for the temperature u(z,t) is

9
ox

ou ou 10u
{(11:2)%] - (2v+1) T =T (15.6.1)

where k= (1 — 22) is the thermal conductivity, d = (i), and the second
pec

term on the left hand side represents the continuous source of heat within the
solid beam. We assume that the beam is bounded by the planes at x=+1
and its lateral surfaces are insulated. The initial condition is

u(z,0)=G(z) for —1<z <1, (15.6.2)

where G(z) is a given function so that its Gegenbauer transform exists.
Application of the Gegenbauer transform to (15.6.1) and (15.6.2) and the
use of (15.5.8) gives

d
EU(U) (n,t) = —dn(n+ 2v) u') (n,t), (15.6.3)

u™ (n,0) =g (n). (15.6.4)

This solution of this system is
u™ (n,t) =g (n) exp[—n(n + 2v)td). (15.6.5)

The inverse transform gives the formal solution
u(z,t) = Z 671 () g™ (n) expl—n(n + 2v)td], (15.6.6)
n=0

where §,, is given by (15.5.3).
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Laguerre Transforms

“The search for truth is more precious than its possession.”
Albert Einstein

“Nature is an infinite sphere of which the center is everywhere and
the circumference nowhere.”
Blaise Pascal

“Mathematics is the tool specially suited for dealing with abstract
concepts of any kind and there is no limit to its power in this field.”
Paul A. M. Dirac

16.1 Introduction

This chapter is devoted to the study of the Laguerre transform and its basic
operational properties. It is shown that the Laguerre transform can be used
effectively to solve the heat conduction problem in a semi-infinite medium
with variable thermal conductivity in the presence of a heat source within the
medium. This chapter is based on a series of papers by Debnath (1960-1962)
and McCully (1960) listed in the Bibliography.

16.2 Definition of the Laguerre Transform
and Examples

Debnath (1960) introduced the Laguerre transform of a function f(z) defined
in 0 <2 < oo by means of the integral

oo

L{f(@)} = fa(n) = / e 4 L2 (2) f(x) de, (16.2.1)

0

511
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512 INTEGRAL TRANSFORMS and THEIR APPLICATIONS

where L& (x) is the Laguerre polynomial of degree n(>0) and order a(> —1),
which satisfies the ordinary differential equation expressed in the self-adjoint
form

d d
e {ex rzott %L% (x)} +ne T a® L (x) =0. (16.2.2)

In view of the orthogonal property of the Laguerre polynomials

/e_”” 2% L0 () 1O () d — (” ! 0‘) (e + 1) = 00 s (16.2.3)

0

where d,,, is the Kronecker delta symbol, and §,, is given by
5o = <”ZO‘) T(a+1). (16.2.4)

The inverse Laguerre transform is given by

f@)=L Y faln)} = Z )" fa(n) Ly (2). (16.2.5)

When « =0, the Laguerre transform pairs due to McCully (1960) follow from
(16.2.1) and (16.2.5) in the form

o0

L{f ()} = fo(n) = / e Ly () f(x) de, (16.2.6)

0

L~ fo(n) Z fo(n (16.2.7)

where L, (x) is the Laguerre polynomial of degree n and order zero.

Obviously, L and L~' are linear integral transformations. The following
examples (Debnath, 1960) illustrate the Laguerre transform of some simple
functions.

Example 16.2.1
If f(x)=L5(xr) then L{Ly ()} =0n0nm- (16.2.8)

This follows directly from the definitions, (16.2.1) and (16.2.3).  []

Example 16.2.2
If f(x) =2°"! where s is a positive real number, then
o0

Loy = [eartt p ao = BEEEIE ST D 16

0
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in which a result due to Howell (1938) is used. 0

Example 16.2.3
If a>—1, and f(z) =e %", then

_ T _ P(n+a+1)a™
axry __ z(14a) a7 o
L{e %"} = /e LY (x)dx = (@ F 1)rrarT (16.2.10)
0
where result in Erdélyi et al. (1954, vol. 2, p 191) is used. I
Example 16.2.4
If f(x)=e **L% (x), then
e L) = [ ) ) de
0
which is, due to Howell (1938),
1 I'n+a+1)I(m+a+1) (a—1)nmtet!
~ nlm! I'l+a) antmt2a+2
m+a+1 1
F 1, — — 16.2.11
X9 1<”+05+ , a+ 1 ’a2) (6 )
where o F1(x, «, () is the hypergeometric function. I
Example 16.2.5
L{f(@a" )= [ "o’ L) (o) do
0
We use a result from Erdélyi (1953, vol. 2, p. 192) as
La(@)=>_(m)Ha—B)m Li_,,(2) (16.2.12)
m=0
to obtain the following result:
L{f(z)z®} = Z (m) ™ o = B)m fa(n —m). (16.2.13)

In particular, when 0=« — 1, we obtain

p{f - S (m) " o (n— m).

m=0
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Example 16.2.6
[o ] 5,”
L{e"z™T(a,2)} = L ~1<a<0. (16.2.14)
n=0

We use a result from Erdélyi (1953, vol. 2, p. 215) as

e T(a,x) = i(n +1)7'L¥x), (a>-1,2>0),

n=0

in the definition (16.2.1) to derive (16.2.14). 0

Example 16.2.7
If 6> 0, then

L{xﬁ}zl"(a—i—ﬁ—l—l)z%.

n=0
Using the result from Erdélyi (1953, vol. 2, p. 214)
- (75)71 a

:Bﬁzl"(a—i—ﬁ—i—l)z F(n+a+1)L"(x)’
n=0

(16.2.15)

where )
ﬂ<1+min<a,%1>, x>0, a>—-1,

we can easily obtain (16.2.15). [

Example 16.2.8
If |z| <1 and a >0, then

(a) L{(1z)—<a+1> exp <zx—z1>}_7§)5n 2", (16.2.16)

On 2™

(b) L {(wz)_%eZJa [2(952)%} } :,i T (16.2.17)

We have the following generating functions (Erdélyi, 1953, vol. 2, p. 189)

_ —(a+1) Tz _OO a n
(= e () =3 riwen el <1,

(22)"%2 e* J4[2v/T2] = Z

2Ly (@)

= omp <1
Fn+a+1) 12

In view of these results combined with the orthogonality relation (16.2.3),
we obtain (16.2.16) and (16.2.17).  []
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Example 16.2.9

(Recurrence Relations).

() fas1(n)=(n+a+1)fa(n) — (n+1)fa(n+1), (16.2.18)
(b) n! fnn(n) = (=1)"""m! > (k)" (2n = 2m) frm—n(m — k). (16.2.19)
k=0
We have
farr(n) = [ e 2T Lt (2) f(2) da,
/

which is, by using the recurrence relation for the Laguerre polynomial,

_ /e*%a[(n Fa+1)Le() — (n+ 1)L2,, (@)]f (@) do
0

= (n+a+1)fa(n) - (n+1)fa(n+1)'

Similarly, we find

oo

0! fon_n(n) = / e Tl LT () f(2) d.

0

We next use the following result due to Howell (1938)

nt L (x) = (=1)" """ m!ILl"™(x)

to obtain
i Fen(n) = (1) "t [ e L ) o) d
0
= (=1)"""md > (k)TN 2n = 2m)k fnn(m — E).
k=0
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16.3 Basic Operational Properties

We obtain the Laguerre transform of derivatives of f(x) as
n—1
L{f'(2)} = Ja(n fosza 1(B)+ 37 falk), (16.3.1)
k=0

n—1
L{f"(2)} = fa(n _2aZfo¢ i(n—m +2Zfan—m—1)
m=0

n—1 n

—2az (m+1 fa+1(n m—1)+ ala—1) Z (m+1)fa—2(n—m)
m=0 m=0
n—2 5
+> (m+ 1) fa(n—m—2), (16.3.2)
m=0

and so on for the Laguerre transforms of higher derivatives.
We have, by definition,

o0

L{f ()} = / e L2 () ' (z) da

0

= [efxnaL%(:r)f(x)]go + / e LY (z) f(x) dx

— 763—%“—%2(95)]‘(;5) dx — 76_””900‘ [%Lz(a@)] f(z) dx,
0 0

which is, due to Erdélyi (1954, vol. 2, p. 192),

n n—1
= fa(n) —a Z Ja—1(k) + Z fa(k)
k=0 k=0
Similarly, we can derive (16.3.2).

THEOREM 16.3.1

If g(x / f(t) dt so that g(z) is absolutely continuous and ¢'(z) exists, and

0
if ¢’(z) is bounded and integrable, then

fa(n) = fa(n = 1) = ga(n) — @ga-1(n), (16.3.3)
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and

/f — Foln) — Foln—1), (16.3.4)
where L stands for the zero-order Laguerre transform defined by (16.2.6).

PROOF We have

o0

Faln) = / e L2 (2)g (z) de,

0
which is, by integrating by parts,

o0 [e3%

:/e_mx“Lg(x)g(x) dox — a/e_mlva_le(x)g(fE) dx

0

(=)

Faln) = Faln+1) = / e [Lo(2) — L2, ()] g(e) da

-l-oz/e_mac(x [Lgﬂ(x) — Lg(;v)] g(x) dx

0
o)

_/eiz add [Lh(2) — Ly (2)] g() da.

Faln) = Faln+1)= / e [L2(x) — L34, (1)) g(x) da

+a/ef$ L1 (2)g(x) d:z:f/efzxaLf{(:E)g(:r) dx
0 0
—Ja(n+1)+aga-1(n+1).

This proves (16.3.3).
Putting o =0, and replacing n by n — 1 gives

go(n) = fo(n) — fo(n—1).
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L {/f(t) dt} = fo(n) — fo(n —1).
0

THEOREM 16.3.2
If L{f(z)} = fa(n) exists, then

L{R[f ()]} = —nfa(n), (16.3.5)

where R[f(x)] is the differential operator given by

d d
_ T —x a+1 1
R[f(z)]|=¢€"z . [e x —dxf(;v)] . (16.3.6)
PROOF We have, by definition,

oo

d d
LRl = [ L4 et L an
0
which is, by integrating by parts and using (16.2.2),

o0

=—-n / e YLy (;C)f(CC) dx = _nfa (n)

0

This completes the proof of the basic operational property. This result can
easily be extended as follows:

L{R*[f()]} = L{RR[f ()]} = (~1)* n® fa(n). (16.3.7)
More generally, ~
L{R™[f ()]} = (=1)" n"™ fa(n), (16.3.8)
where m is a non-negative integer. |

The Convolution Theorem for the Laguerre transform can be stated as
follows:

THEOREM 16.3.3 )
(Convolution Theorem). If L{f(z)} = fa(n) and L{g(2)} = o (n), then

L™ fa(n)ga(n)} = h(z), (16.3.9)
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where h(x) is given by the following repeated integral

o0 s

h(x):%/e_ttaf(t) dt/exp(—\/ﬁcosqS)

0 0

Jo_1(Vatsing) d¢

x sin®® ¢ g(x + t + 2v/xt cos p) 2 —- (16.3.10)
B(\/ﬂsin ¢)}

2

In order to avoid long proof of this Convolution Theorem 16.3.3, we will not
present the proof here, but refer the reader to the article of Debnath (1969).
However, when o =0 and ¢ is replaced by (7 — 6), and the standard result

2
J_1 =4/ — 16.3.11
_E(,’E) ”wx coS T ( )

is used, the Convolution Theorem 16.3.3 reduces to that of McCully’s (1960).
We now state and prove McCully’s Convolution Theorem as follows:

THEOREM 16.3.4 ~
(McCully’s Theorem). If L{f(z)} = fo(n) and L{g(x)} = go(n), then

L™ {fo(n)go(n)} = h(z), (16.3.12)

where h(x) is given by the formula

h(z) = %/eftf(t) dt/exp(\/ﬂcoséi)cos(\/ﬂsin 0)
0 0

xg(x+t—2Vxtcosh)dh.  (16.3.13)

PROOF  We have, by definition,

oo oo

Fo(m)do(n) = / Lo () f () dx / €V Lo(y)(y) dy

= /efxf(:r) da:/efyLn(x)Ln(y)g(y) dy. (16.3.14)

0 0

This can be written in the form

o0

Fo(n)o(n) = L{h(t)} = / e 'L (t)h(t) dt.

0
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This shows that h is the convolution of f and g and has the representation
h(z) = f(z) * g(z). (16.3.15)
It follows from a formula of Bateman (1944, p. 457) that

s

1
L,(x)L,(y)=— / eV s cog(\/ry sin ) Ly, (z + 1y — 2,/Ty cos 0) db.

™
0
(16.3.16)
In view of this result, (16.3.14) becomes
7T1'50(71)%(”):/e‘””f(ﬂc) dzx /e_yg(y)/exp(\/wycosé’)
0 0 0

x cos(y/zy sin 0) L, (x + y — 2\/xy cos §)dldy] . (16.3.17)

Using /y as the variable of integration combined with polar coordinates,
the integral inside the square bracket in (16.3.17) can be reduced to the form

/e_th(t) dt/exp(x/ﬂcos@ cos(Vwt sin @)
0 0

x g(x 4+t —2Vatcosp)dp, (16.3.18)
so that (16.3.17) becomes

o0

fo(n)o(n) = L{h(t)} = / e 'L (D)h(t) dt.
0
where h(z) is given by

1 o0 sy
h(z)=— [ e tf(t)dt | exp(v/xtcosh)cos(vxt sinb)
[

x g(x +t—2Vatcosf)df.  (16.3.19)
This proves the McCully’s Theorem for the Laguerre transform (16.2.6).

16.4 Applications of Laguerre Transforms

Example 16.4.1
(Heat Conduction Problem). The diffusion equation for one-dimensional linear
flow of heat in a semi-infinite medium 0 <z < co with a source Q(z,t) in the
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medium is

0 ou ou
Ox

ma—x] + Q(z,t) = pc e t>0, (16.4.1)

where k= k(x) =Ae®2? is the variable thermal conductivity; Q(z,t) = u

e zf g—;; p = Ve’z:rﬁ/; A, i, v, and c are constants; and §>1 and

B — 3 =1. Thus, the above equation reduces to

o[ _ Ju W . g0u ve . g Ou
il .07 2oz 2 7% BT
B {e x &C] + Ne P g = e T 5 (16.4.2)

The initial condition is
u(z,0)=g(x), 0<x<oo. (16.4.3)

Clearly, equation (16.4.2) assumes the form

T, —Q 0 —x a—i—lau _ du
etz o (e x 8x) =5 (16.4.4)

where a:§+ﬂf 1and y= %
Application of the Laguerre transform to (16.4.4) gives

Eua(n,t) = —; U (n,t), Ua(n,0)=gqa(n).

Thus, the solution of this system is

et (1, 1) = gor (1) exp (-%t) . (16.4.5)

The inverse transform (16.2.5) gives the formal solution
- —1 «@ nt
u(z,t)= Z(én) go(n)LS(x)exp | —— |, (16.4.6)
Y
n=0
where 4, is given by (16.2.4). [
Example 16.4.2
(Diffusion Equation). Solve equation (16.4.1) with
k=xze " Qx,t)=e " f(t), and pc=e~".
In this case, the diffusion equation (16.4.1) becomes

ou 0 Oou
— =t — i— < 4.
5 € P2 (:Be 8x)—l—f(t), 0<z<oo, t>0, (16.4.7)
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has to be solved with the initial-boundary data

u(z,0) =g(x), 0<z<oo

) (16.4.8)
&u(x,t) =f(x), att=0, forz>0

Application of the Laguerre transform L{u(z,t)}=1do(n,t) to (16.4.7)-
(16.4.8) gives

ao(n,t) = go(n)e ™™, n=1,2,3,... (16.4.9)

t

@i (0, 1) :g0(0)+/f(7) dr. (16.4.10)

0

The inverse Laguerre transform (16.2.5) leads to the formal solution

u(z,t) = go(0) + / )dr + Z go(n)e ™ L, ()

dTJngO e L, (z). (16.4.11)
0

In view of the Convolution Theorem 16.3.4, this result takes the form

syt [ere - e (75)

0

u(z,t) =

o\#

/ VT cos ) cos(vaTsinf)g(z + 7 — 2¢/xT cos0) dfdr. (16.4.12)
0

This result is obtained by McCully (1960).

Another application of the Laguerre transform to the problem of oscillations
of a very long and heavy chain with variable tension was discussed by Debnath
(1961).

We conclude this chapter by adding references of recent work on the Laguerre-
Pinney transformation and the Wiener-Laguerre transformation by Glaeske
(1981, 1986). For more details, the reader is referred to these papers.
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16.5 Exercises

1. Find the zero-order Laguerre transform of each of the following func-
tions:

(a) H(xz —a) for constant a >0, (b) e (a>—1),

(¢) ALp(z), (d) =™, (e) Ln(x).

2. If L{f(x)} = fo(n) O/BILn(:zz)f(x) dx, and a >0, show that
(a) L{sin ax}= # sin [n tan~! (2) + tanl(a)} ,
(b) L{cos azx} = # cos [n tan~! <%> + tanl(a)} .

o0

3. WL{f(x)} = fo(n)= / e " Ly(x)f(x) dx, prove the following properties:
0

(a) L{_wf’(w)} =—(n+1)fo(n+1) +nfo(n),

x d —x p! _ r3
(b) L _e E{xe f (w)}} =—nfo(n),

(© L |e S {oe £ @} =nialn) — 20+ Dol + 1),

(@ L[ er @)] =+ Dot + 1)

4. Show that

(a) fa(n)=L{Lg<x)}=W for a> 1.
) folm) =fazg@) = "0 o0 0 1) foras 1,
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Hermate Transforms

“We are servants rather than masters in mathematics.”
Charles Hermite

“Success [in teaching] depends ... to a great extent upon the teach-
er’s leading the student continually to some research. This however
does not occur by chance ... but chiefly as follows ... through his
arrangement of the material and emphasis, the teacher’s presenta-
tion of lectures on a discipline lets the student discern leading ideas
appropriately. In these ways, the fully conversant thinker logical-
ly advances from mature and previous research and attains new
results or better foundations than exist. Next the teacher should
not fail to designate boundaries not yet crossed by science and to
point out some positions from which further advances would then
be possible. A university teacher should also not deny the student
a deeper insight into the progress of his own investigations, nor
should he remain silent about his own past errors and disappoint-
ments.”

Karl Weierstrass

17.1 Introduction

In this chapter we introduce the Hermite transform with a kernel involving
a Hermite polynomial and discuss its basic operational properties, including
the convolution theorem. Debnath (1964) first introduced this transform and
proved some of its basic operational properties. This chapter is based on pa-
pers by Debnath (1964, 1968) and Dimovski and Kalla (1988).

525
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17.2 Definition of the Hermite Transform
and Examples

Debnath (1964) defined the Hermite transform of a function F(x) defined in
—00 <z < o0 by the integral

o0

H{F(x)}=fu(n)= / exp(—2?)H,(x) F(x)dx, (17.2.1)

— 00

where H, (z) is the well-known Hermite polynomial of degree n.
The inverse Hermite transform is given by

oo

H Y fum)}=F(@) =Y (6,)"" fu(n) Hu(), (17.2.2)
n=0
where §,, is given by
Op =/ n!2". (17.2.3)

This follows from the expansion of any function F(z) in the form

F(z)= an Hy(), (17.2.4)
n=0

where the coefficients a,, can be determined from the orthogonal relation of
the Hermite polynomial H,(z) as

oo

/ exp(—2?)H,, (2) Hp, (2)dx = S 61, (17.2.5)

— 00

Multiplying (17.2.4) by exp(—z?)H,,(z) and integrating over (—oo, 00) and
using (17.2.4), we obtain
an =06, " fu(n) (17.2.6)

so that (17.2.2) follows immediately.

Example 17.2.1
If F(z) is a polynomial of degree m, then

fun)=0 for n >m. (17.2.7)
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Example 17.2.2
If F(x) = Hp,(z), then

H{H,(z)} = / exp(—2?)H,, (2) Hyp (2)dx = 6,6, (17.2.8)
D — 00
Example 17.2.3
It .
exp(2at —12) =Y ;—| H(z) (17.2.9)
n=0

is the generating function of H,(x), then
- 1
Hfexp(2ot —t*)} = » (20",  [t|< 5 (17.2.10)
n=0

We have, by definition,

H{exp(2xt — t*)} = Z Z—H' / exp(—x?)H2(x)ds
n=0 .—oo

9] m ) i .
:;6"52\5;(% , |t|<§.
I
Example 17.2.4
If F(z) = Hp(z)Hp(z), then
V2 m!n! p! m—+n+p=2k,
—m)!l(k —n)!(k —p)!’ k>
H{H (@) H,(2)} = { F=mik—mlk—p)l" k=m0, p
0, otherwise

(17.2.11)
This follows from a result proved by Bailey (1939). I

Example 17.2.5
If F(x)=H2(x)H,(x), then

H {H,,2(x)H, (2)} =274, kzn:_o (Z‘) (Z) (2:) ifm>n  (17.2.12)

Using a result proved by Feldheim (1938), (17.2.12) follows immediately. ]
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Example 17.2.6
If F(z) = Hytptq(x)Hp(z)Hy(x), then

We have, by definition,
H{F@) = [ exp(a?) Hoppeg(0)Hy ) Hy(z) do = Sty

where a result due to Bailey (1939) is used and §,, is given by (17.2.3). I

Example 17.2.7
If F(x) =exp(az), then

H{exp(azx)} = ﬁz a" exp (iaﬁ) : (17.2.14)

This result follows from the standard result

o0

/ exp(—2? + 2bx) H,(z)dx = /7(2b)" exp(b?).

— 00

Example 17.2.8
If |2z| < 1, show that

0, n#2m+1
H{exp(z?)sin(v2z2)} = o0
ﬁz m(22)*m T p=2m +1
m=0
(17.2.15)
We have, by definition,
H{exp(2?)sin(v2z2)} = / exp(2? — 2?)H, (x) sin(v/2 z2)dz.

We use a result (see Erdélyi et al., 1954, vol. 2, p. 194)

e 22m+1
exp(2?) sin(v2a2) = > (=1)" Ham 1 (#) o, (17.2.16)
— (2m+1)!
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to derive
H{exp(2%)sin(vV2xz)}
e Z2m+1
B z::()(_lwm / exp(—2”) Hy () Ham 11 (2)dz
VT i(fl)m(zz)‘zmﬂ, n—2m 4 1
= —
0, n#2m+1
I

Example 17.2.9

- sy o {2 102

=T i 2" Hon(Y) .- (17.2.17)

m=0

We use a result (see Erdélyi et al., 1954, vol. 2, p. 194)

(-2t { B S (L) L

m=0

to derive

H [(1 —2%) 2 exp { 2ryz (—1(902Z;r)y2)z2 H

= 2
= Z 5 ] Hm(y) Om Omn = \/7_T Z z Hm(y) dmn
m=0 m=0

17.3 Basic Operational Properties

THEOREM 17.3.1
If F'(z) is continuous and F”(z) is bounded and locally integrable in the

© 2007 by Taylor & Francis Group, LLC



530 INTEGRAL TRANSFORMS and THEIR APPLICATIONS

interval —oo < < oo, and if H{F(z)} = fu(n), then
H{R[F ()]} =—-2n fu(n), (17.3.1)

where R[F(x)] is the differential form given by

R[F(z)] = exp(:z:%% {exp(ﬁ)%] . (17.3.2)
PROOF  We have, by definition,
airEE) = [ 4 o) | e

— 0o

which is, by integrating by parts and using the orthogonal relation (17.2.8),

oo

=_9n / exp(—2?) Hy(z) F(x)dx = —2n fg(n).

— 00

Thus, the theorem is proved.
If F(z) and R[F(x)] satisfy the conditions of Theorem 17.3.1, then

H{R’[F(2)]} = H{R[R[F ()]} = (=1)*(2n)* fu(n).  (17.3.3)

H{R*[F(z)]} = (—=1)*>(2n)® fu(n). (17.3.4)
More generally,
H{R"[F(2)l} = (=1)"(2n)" fu(n), (17.3.5)
where m=1,2,...,m—1. |

THEOREM 17.3.2
If F(x) is bounded and locally integrable in —oo < z < oo, and f(0) =0, then
H{F(z)} = fu(n) exists and for each constant C,

H™! {—fH—m)} = R [F(2)]

2n
:/exp(52)/exp(7t2)F(t)dtds+C’, (17.3.6)
0 —o00

where R™! is the inverse of the differential operator R and n is a positive
integer.

PROOF We write
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so that Y (z) is a solution of the differential equation
R[Y (x)] = F(x). (17.3.7)

Since fr(0)=0, and Hp(z) =1, then

/ exp(—2?)F(z)dx

— 00

Il
e

The first integral of (17.3.7) is

x

exp(—$2)Y’(x):/exp(—t2)F(t)dt,

— 00

which is a continuous function of x and tends to zero as |x| — co. The second

integral
xr S

Y(w):/exp(sz) / exp(—t%) F(t)dt ds + C,
0 —0oo

where C' is an arbitrary constant, is also continuous. Evidently,

lim exp(—2?)Y (x) =0

|| — o0

provided Y (x) is bounded.
Then H{Y (z)} exists and

H{R[Y (z)]}=—-2n H{Y (x)}.
Or,
H[F(x)]=—-2nH{Y (z)}.
Hence,
fu(n)=—2n H{R™[F(x)]}.
Thus, for any positive integer n,

fu(n)
2n

H{R™[F ()]} = -

THEOREM 17.3.3
If F(x) has bounded derivatives of order m and if H{F(z)} = fu(n) exists,
then

H{F"™) (2)} = fur(n +m). (17.3.8)
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PROOF  We have, by definition,

o0

H{F'(2)} = / exp(—22) H,, (2) F'(z) dx,

which is, by integrating by parts,

o0

— () F@ @)%~ [ F@1 [ Hal)] do
=2 / zexp(—x?)H,(z)F(x) — / F(z) exp(—x?)H! (z)dz. (17.3.9)

We use recurrence relations (A-6.5)—(A-6.6) for the Hermite polynomial to
rewrite (17.3.9) in the form

H{F'(z)} = / exp(—2?)[Hypy1(x) + 2nH, 1 (2)]F(z)dx
—2n / exp(—2®)H,_1(2)F(z)dx
_ / exp(—22) Hyp s (2)F(2)dz = fu(n +1).

Proceeding in a similar manner, we can prove
H{F"™)(2)} = fu(n+m).

Thus, the theorem is proved. |

THEOREM 17.3.4
If the Hermite transforms of F(z) and zF ™~V (z) exist, then

H{zF™ (z)Y =nfg(m+n—1)+ %fH(m +n+1). (17.3.10)

PROOF  We have, by definition,

H{zF™) (1)} = 7 exp(—a2)H, () {xde (z) } da

. dx™
= [xexp(*$2)Hn(x)F(m_l)(I)}iooo
- / % [:E eXp(—x2)Hn<x)] F(m—l)(x)dl'
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Thus,
H{zF™ ()} = /2962exp(—xQ)Hn(:E)F(mfl)(x)dx

— 00

o0

- / exp(—22)H, () F™ Y (2)dx

—n / 2z exp(—a?)Hy_1 () F™ =V (2)d,

— 00

which is, by the recurrence relations (17.3.10)—(17.3.11), and (17.3.8),

_ / exp(—a2)[Hosr () + 2nHy 1 (2)]FD (2)da
n / exp(—22)[H (2) + 2(n — 1) Hyy_o(2)] F™D () dz
- f;z(n +m+1)

= 3 [ b @) + 200+ DB @] )
+n / exp(—22)[H (2) + 2(n — 1) Hyy_o(2)] F™D () dz

—nfun+m—1)—2n(n—1)fa(n+m-—-3)— fu(n+m+1)

%fH(n+m+1)+(n+l)fH(n+mf1)

+olfa(n+m—1)+2n —1)fu(n+m—3)
—nfun+m—-1)—2nn—1)fa(n+m-—-3)— fu(n+m+1)

an(n—i—m—l)—i-%fH(n—i—m—i—l).

In particular, when m =1 and m =2, we obtain
H{xF’(x)}:an(n)+%fH(n+2), (17.3.11)
H{zF"(z)} =nfu(n+1) + %fH(TL+3) (17.3.12)

The reader is referred to a paper by Debnath (1968) for other results similar
to those of (17.3.11)-(17.3.12). 1
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DEFINITION 17.3.1 (Generalized Convolution). The generalized convo-
lution of F(x) and G(x) for the Hermite transform defined by

H{F(z)*G(x)} = po H{F ()} H{G(2)} = pn, fu(n)gn(n),(17.3.13)

where [, 1S a non-zero quantity given by
3\ !
pn = /T(—=1)" {22"“ r <n + 5) } : (17.3.14)

Debnath (1968) first proved the convolution theorem of the Hermite trans-
form for odd functions. However, Dimovski and Kalla (1988) extended the
theorem for both odd and even functions. We follow Dimovski and Kalla to
state and prove the convolution theorem of the Hermite transform. Before we
discuss the theorem, it is observed that, if F/(z) is an odd function, then

oo

H{F(z); 2n} = fu(2n)= / exp(—2?)Hop (z) F(x)dx =0, (17.3.15)
but
H{F(z); 2n+ 1} = f(2n + 1) £0. (17.3.16)

On the other hand, if F(x) is an even function, then
H{F(z); 2n+1}= fu(2n+1) =0, (17.3.17)
but
H{F(z); 2n} = fu(2n)#0. (17.3.18)

THEOREM 17.3.5
(Conwvolution of the Hermite Transform for Odd Functions). If F(x) and G(z)
are odd functions and n is an odd positive integer, then

H{F(x);G(x); 2n+ 1} =pnfu(2n+ 1)gu(2n + 1), (17.3.19)

where { denotes the convolution operation for odd functions and is given by

F(2)°G(z) = ; / exp(—2)t F(t)dt / exp(—at cos ¢)sin ¢
—00 0

5 / G[(z? +t? + 2zt cos ¢)] 2 Jo(at sin ¢) dé, (17.3.20)

(22 + 2 + 2wt cos )

and Jy(z) is the Bessel function of the first kind of order zero.

© 2007 by Taylor & Francis Group, LLC



535

Hermite Transforms

PROOF  We have, by definition,
F(2n+1)= / exp(—22) Hons1 (x) F(z) da. (17.3.21)
We replace Hay,r1(2) by using a result for Erdélyi (1953, vol. 2, p. 1993)
Hopr(z) = (—1)" 22" nl o L2 (22), (17.3.22)

where L%(x) is the Laguerre polynomial of degree n and order a so that

(17.3.21) reduces to the form
(17.3.23)

fu(2n 4 1) = (=1)"22" 2 p) / x exp(—xz)Lé (z%) F(x) dz
0

Invoking the change of variable x2 =t, we obtain

H{F(x); 2n+1}=(—1)”22"+1n!/\/Zexp(—t)L F(V1) dt. (17.3.24)
0

A (t) G

It is convenient to introduce the transformation T by
F(/t
(T F)(t)= (\/_), 0<t< oo (17.3.25)
Vit
so that the inverse of T' is given by
T7H®)(x) =2 ®(2?). (17.3.26)
Consequently, (17.3.24) takes the form
H{F(x); 2n+ 1} = (—=1)" 22" n! L{T F(x)}, (17.3.27)
where L is the Laguerre transformation of degree n and order o= — defined

by (16.2.1) in Chapter 16.
The use of (17.3.27) allows us to write the product of two Hermite trans-

forms as the product of two Laguerre transforms as
(17.3.28)

fu@n+Dgr(2n +1) =222 L{T F(x)} L{T G(x)}.

We now apply the Convolution Theorem for the Laguerre transform (when

a=0) proved by Debnath (1969) in the form
- nly/T
L{FxG(z)} = VAR L{F(z)} L{G(2)}, (17.3.29)
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where F % G is given by

oo K

FxG(z) = /exp(fr)\/;F(T)dT/exp(f\/E cos @) sin ¢
0 0
XG(t + 7+ 2VtT cos ¢)Jo(ViT sin ¢) dg. (17.3.30)

Substituting (17.3.29) into (17.3.28), we obtain
—154n+2 3 s
fun+gu(2n+1)=n"22 n!T n+§ L{T F*T G},

which is, by (17.3.27),

2241 (n + g) » )
- A H{T~'(T F5T G)}. (17.3.31)
Or, equivalently,
H{F2G(z); 2n 41} =p, H{F(z)}H{G(z)}, (17.3.32)
where
FoG(x)=T YT F2T G(z)}. (17.3.33)

This coincides with (17.3.20). Thus, the proof is complete. |

THEOREM 17.3.6
(Convolution of the Hermite Transform for Even Functions). If F(z) and G(z)
are even functions and n is an even positive integer, then

H{F(2); G(z); 2n} = pu, H{F (z); 2n}H{G(z); 2n}. (17.3.34)

PROOF  We use result (17.3.8), that is,
H{F'(z);n} = H{F(z); n+1}

so that
H{I F(z); 2n+1}=H{F(z), 2n}, (17.3.35)

where
xT

IF(x):/F(t)dt and [I F(z)] = F(z).
0

© 2007 by Taylor & Francis Group, LLC



Hermite Transforms 537
Obviously,

H{F(z)¢ G(x); 2n} = H{[IF(:c)iIG(:c)]/; 2n}
= H{IF(z)IG(z); 2n+1}
= p, H{I F(x); 2n+ 1}H{I G(z); 2n+ 1}
= pin H{F(2); 2n} H{G(x); 2n}.

This proves the theorem. |
THEOREM 17.3.7

If F(z) and G(z) are two arbitrary functions such that their Hermite trans-
forms exist, then

H{F(@)  G(a); n} = p HUF (@) n} H{G@)s n},  (17.3.36)
where
F(z)*G(z)=Fo(z); Go(x) + Fe(x) ¢ Ge(x), (17.3.37)
and
Folx) = %[F(w) ~F(-2)] and Fu(2)= %[F(w) FFP(—). (17.3.38)

PROOF  We first note that arbitrary functions F(z) and G(z) can be
expressed as sums of even and odd functions, that is, F(z) = Fy(z) + Fe(z)
and G(x) =Go(x) + Ge(x) so that result (17.3.38) follows.

Suppose n is odd. Then

H{F(z); n} = H{Fy(z); n}, H{G(z); n} = H{Go(z); n},
and
H{F(z)+ G(z); n} = H{Fo(x) + Go(z); n}.
Clearly,

H{F(z)*G(x); 2n+ 1}
=H {Fy(x); Go(x); 2n+ 1} + H{Fe(z) Ge(z); 2n+ 1}
= pin H{Fo(2)} H{Go(2)} = pn H{F ()} H{G(z)}.

Similarly, the case for even n can be handled without any difficulty.

We conclude this chapter by citing some recent work on the generalized
Hermite transformation by Glaeske (1983, 1986, 1987). These papers include
some interesting discussion on operational properties and convolution struc-
ture of the generalized Hermite transformations. For more details, the reader
is referred to these papers.
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17.4 Exercises

1. Find the Hermite transform of the following functions:

(a) exp(—a®)Hy(x), (b) ™, (c) a® Hy(x).

2. Show that
H{z"}=7n!P,(1),

where P, (z) is the Legendre polynomial.

3. Show that

H{H2(z)} = \FZ( >2T+" (2r)!n!.
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The Radon Transform and Its Applications

“This struck me as a typical nineteenth century piece of mathe-
matics which a Cauchy or a Riemann might have dashed off in a
light moment, but a diligent search of standard texts on analysis
failed to reveal it, so I had to solve the problem myself. I still felt
that the problem must have been solved, so I contacted mathe-
maticians on three continents to see if they knew about it, but to
no avail.”

Allan MacLeod Cormack

“We live in an age in which mathematics plays a more and more
important role, to the extent that it is hard to think of an aspect of
human life to which it either has not provided, or does not have the
potential to provide, crucial insights. Mathematics is the language
in which quantitative models of the world around us are described.
As subjects become more understood, they become more mathe-
matical. A good example is medicine, where the Radon transform
is what makes X-ray tomography work, where statistics form the
basis of evaluating the success or failure of treatments, and where
mathematical models of organs such as the heart, of tumor growth,
and of nerve impulses are of key importance.”

John Ball

18.1 Introduction

The origin of the Radon transform can be traced to Johann Radon’s 1917
celebrated work “On the determination of functions from integrals along cer-
tain manifolds.” In his seminal work, Radon demonstrated how to construct
a function of two variables from its integrals over all straight lines in the
plane. He also made other generalizations of this transform involving the re-
construction of a function from its integrals over other smooth curves as well
as the reconstruction of a function of n variables from its integrals over all

939
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hyperplanes. Although the Radon transform had some direct ramifications on
solutions of hyperbolic partial differential equations with constant coefficients,
it did not receive much attention from mathematicians and scientists.

In the 1960s, the Radon transform played a major role in tomography which
is widely used method to reconstruct cross-sections of the interior structure
of an object without having to cut or damage the object. Through the inter-
action of a physical organ or “probe” — varying from X-rays, gamma rays,
visible light, electrons, or neutrons to ultrasound waves — with the object,
we usually obtain line or (hyper) plane integrals of the internal distribution
to be reconstructed. There is a close relation between the Radon transform
and the development of X-ray scans (or CAT scans) in medical imaging. In
practice, X-ray scans provide a picture of an internal organ of a human or
animal body, and hence help detect and locate many types of abnormalities.
Thus, one of the most prominent examples of applications of computer assist-
ed tomography occurs in diagnostic medicine, where the method is employed
to generate images of the interior of human organs. The central problem of
reconstruction and the introduction of new algorithms and faster electronic
computers led to a rapid development of computerized tomography.

More than fifty years later, Allan Cormack, a young South African physi-
cist, became interested in finding a set of maps of absorption coefficients for
different sections of the human body. In order to make X-ray radiotherapy
more effective, he quickly recognized the importance of the Radon transform
which is similar to measurements of the absorption of X-rays along lines in
their sections of the human body. Since the logarithm of the ratio of incident
to reflected X-ray intensities along a given straight line is just the line integral
of the absorption coefficient along that line, the problem is mathematically e-
quivalent to finding a function from the values of its integrals along all or some
lines in the plane. As early as 1963, Cormack already obtained three alterna-
tive solutions of this major problem. At the same time, Godfrey Hounsfield,
a young British biomedical engineer, realized the unique importance of the
major ideas of Radon and Cormack and then used them to develop a new
X-ray machine that totally revolutionized the field of medical imaging. Soon
after that Cormack and Hounsfield joined together to work on the refinement
of the solution of medical imaging. Their joint work led to the major discovery
of the CT-scanning technique and then culminated in winning the 1979 Nobel
Prize in Physiology and Medicine. In their Nobel Prize addresses Cormack
and Hounsfield acknowledged the pioneering work of Radon in 1917.

The Radon transform is found to be very useful in many diverse fields of sci-
ence and engineering including medical imaging, astronomy, crystallography,
electron microscopy, geophysics, material science, and optics. It is importan-
t to mention that the Radon transform has been used in computer assisted
tomography (CAT) heavily. The problem of determining internal structure of
an object by observations or projections is closely associated with the Radon
transform. In this chapter, we introduce the Radon transform, its basic prop-
erties, its inverse and the relationship between the Radon transform and Fouri-
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er transform. Included are Parseval theorems and applications of the Radon
transform.

18.2 The Radon Transform

DEFINITION 18.2.1 (The Radon Transform). If L is any straight line in
the z-y plane (or, in R?) and ds is the arc length along L (see Figure 18.1),the
Radon transform of a function f(x,y) of two real variables is defined by its
integral along L as

F(p &) =% {f(x.y)} = / f(x.y) ds. (18.2.1)

In other words, the totality of all these line integrals constitutes the Radon
transform of f(x,y) and each line integral is called a sample of the Radon
transform of f(x,y). Thus, the Radon transform f of f can be viewed as a
function defined on all straight lines in the plane and the value of f (p, ®) at
a given L is the integral of f(x,y) over that line.

Figure 18.1 Graph of the line L.

Making references to Figure 18.1, we write the equation of the line L in the
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form p=x cos ¢ + y sin ¢, where p is the length of the perpendicular from the
origin to L and ¢ is the angle that the perpendicular makes with the positive
z-axis. If we rotate the coordinate system by an angle ¢, and label the new
axes by p and s, then x =p cos¢ — s sin¢, y=p sin ¢ + s cos ¢. Consequently,
the Radon transform (18.2.1) can be defined by

R{f(x,y)}=f(p / f(pcos¢ — ssing, psing+ scosd) ds.

(18.2.2)
This definition is very practical in two dimensions. However, it does not lend
itself readily to higher dimensions.

In order to generalize the above definition in higher dimensions, we intro-
duce the unit vectors u= (cos ¢, sin ¢) and ut = (—sin ¢, cos ¢), so that x =
(z,y) = (r, )= pu+tut for some scalar parameter ¢, where r and @ are
the usual polar coordinates. The equation of the line L can now be written in
terms of the unit vector u as p=x.u =z cos ¢ + y sin ¢. Using the definition
of Dirac delta function, we express (18.2.1) in the form

f(p,ab):/_oo f(pu+tut) dt:/_oo /_oo f(x)d(p — x.u) dx. (18.2.3)

It is noted that the integral is taken over a line orthogonal to the line 6 =¢
and that f(—p, @)= f(p,d + ) so that negative values for p can be assigned
and ¢ may be restricted to [0, 7].

DEFINITION 18.2.2  (The Radon Transform in Higher Dimensions).
In n dimensional Euclidean space R™, x = (21, xa, ....,xn) and f(x) =
flx1, 29, ....,zy). Let us introduce a unit vector u = (u1,us,...,up,) in R
that defines the orientation of a hyperplane with the equation

P=XU=2T U] + ... + Ty Un. (18.2.4)

Then the Radon transform of a function f(x) is defined by

flp,u)=2{f(x / f(x)d(p —x.u) dx, (18.2.5)

where the integration is taken over dx = dxyidxs...dz,,.

Therefore, the Radon transform of a function of n variables is the totality
of all integrals of f over all hyperplanes in R™. In other words, the Radon
transform f(p,u) of f(x) is a function defined on all hyperplanes in R™, and
the value of that function at any hyperplane is the integral of f(x) over that
hyperplane. The inverse Radon transform is equivalent to finding f(x) from
the values of its integrals over all hyperplanes.
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The Radon transform has been further generalized to use this idea in the
field of medical imaging, where the integral along a line represents a measure-
ment of the intensity of the X-ray beam at the detector after passing through
the object to be radiographed. This is essentially the idea of the X-ray trans-
form where a two-dimensional object lying in the plane R? which may be
considered as a planer cross section of a human or animal organ. After send-
ing the X-ray beam through the object along a line L, we calculate the integral
n (18.2.1), which is also called the X-ray transform (or the Radon transform).
Thus, this transform assigns to each suitable function f on R? another unique
function f =Z{f} which domain is the set of lines in R?. From a practical
point of view, the major interest lies essentially in internal structure of the
object, and hence, the central problem is to reconstruct f (or, to find the
inverse) from the given f . This is called the reconstruction problem which
has a definite solution based on the general mathematical theory. However,
in practice, this problem can be solved using sampling procedures, numerical
approximations, or computer algorithms.

To explain this idea, we observe that in R?, if a function f(z,y) is integrated
over a line Ly with direction @, and then if the line is moved parallel to itself,
we obtain a function Lg f = P! f defined on a line Ly. orthogonal to Ly. The
value of this function at any point x on L1 is equal to the integral of f(x)
over the line with direction # which intersects Ly. at the point x.

Similarly, in R?, if a function f(x) is integrated over a plane P?, and then
if the plane is moved parallel to itself, we obtain a function P? f defined on a
straight line orthogonal to the plane P2. The value of this function at any point
x on this line is equal to the integral over the plane passing through x and
parallel to P2. If f(x) represents the density at x, then an X-ray taken in the
6 direction generates a function Ly f = P! f defined on the plane orthogonal
to 6. The value of (Lg f) at the point x on this plane is equal to the integral
of f along a line through x in the direction 6, that is,

(Lo f] (x / f(x+1t6) (18.2.6)

where x € #1 that represents the plane orthogonal to 6.

DEFINITION 18.2.3 (The k-Plane Transform). If 11 is a k-dimensional
subspace of R™ determined by the direction 0, then the k-plane transform of
f(x) where x €R™ in the direction 6 at the point & € I+ is defined by

(P*f) (L §) :/ (& m)dn, (18.2.7)
11

where x=(€,m), n€ll, and €It .
Or, equivalently,

(P*£) (0, &) = / f(€ +u.f)du, (18.2.8)

© 2007 by Taylor & Francis Group, LLC



544 INTEGRAL TRANSFORMS and THEIR APPLICATIONS
where  w.0 =(uy 01 + uz O + ... + up Ox) and € € 6+,
The 1-plane transform (P1 f) is called the X-ray transform and (n —1)-

plane transform is the Radon transform. The k-plane transformation is a
linear transformation.

Example 18.2.1

Show that
R [exp {—a*(2® +y*)}] = g exp (—a’*p?), a>0. (18.2.9)
Using m =u1x 4+ ugy , n = —ugsx + u1y, we have

2 +12 = m?+n?
f(m,n) = exp{—a®(m®+n?}.

So it turns out that

/ / exp{ a? m +n)}5p m)dmdn
:/ exp(—a?m?) §(m — pdm/ exp(—a*n?)dn

= ﬁ exp(—a?p?).
a
In other words,
X [exp {fa2(x2 + y2)}} = g exp (fa2p2) )

Alternatively, we can use (18.2.2) to obtain

f(l% }) :/ exp [*a(pQ + 32)] ds=e %" / e ds = \/ge“pz.

When a =1, the above result yields

2

R [exp(—2® —y®)| =Vme P, (18.2.10)

Example 18.2.2
Find the Radon transform of the following functions:

(a) f(z,y) =z exp [fa(:zz2 + y2)] , a>0,
(b) g(z,y) =y exp [~a(z® +y°)], a>0.
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(a) We have, by definition (18.2.2),

f(p, @) = /00 (pcos ¢ — ssin ¢) exp [—a(p2 + 82)] ds

— 00

- \/gp cos ¢ exp(—ap?). (18.2.11)

(b) Similarly,

J(p, ¢) = / (pcos ¢ + ssin @) exp [fa(p2 + 52)] ds

— 00

- \/gp sin ¢ exp(—ap?). (18.2.12)

Combining these two results gives

Z{(z+y) exp [~a(z® +y)]}=Ff(p, & +i§(p,¢)=\/§pei¢exp(—ap2)-
: (18.2.13)

18.3 Properties of the Radon Transform

(Relation between the Fourier Transform and the Radon Transform).
Consider two-dimensional Fourier transform defined by

) = F{f (2.} = / / =163 £ (. ) ddy (18.3.1)

where k= (k,1) and x= (x,y).
The kernel exp[—i(k.x)] of the Fourier transform can be written as

e ikex) — / et — k.x)dt (18.3.2)
so that (18.3.1) becomes
F(k) = / e=itdt / F(x) 8(t - kx) dx. (18.3.3)

Substituting k = su and ¢ = sp in (18.3.3) where s is real and u is a unit vector
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yields

fow = [ Z vy [~ 56050~ ux)ix

— 00

= / e~ f(p, u)dp

— 00

—F {f(p,u)} . (18.3.4)

In other words,

f=F(%f).

This means that f is the two-dimensional Fourier transform of f, whereas
F(Z]) is the one-dimensional Fourier transform of Zf. Thus,

fow)=2{f(x)}.

Or, equivalently,

F! {f(su)} = % /_OO e'?* f(su) ds. (18.3.5)
THEOREM 18.3.1
Linearity : Zaf(x) +bg(x)]|=aZ[f(x)] +bZ[g(x)]. (18.3.6)

Shifting:  (a) If Z{f(z,y)}=f(p,u1,uz), then
R{f(x—a,y—b)}=f(p— auy — bug,u). (18.3.6a)

(b) Ingeneral,

fx—a)=f(p—au, u). (18.3.6b)
Scaling : (a) If Z{f(z,y)}=f(p,u1,us), then
R (az,by)} = ﬁf (v, -, “—;) . (18.3.7a)

(b) f(ax)= ainf (p, 2) = anlilf(ap, x).  (18.3.7b)

Symmetry: (a) If f(p, u)=2Z|[f(z,y)], then,if a#0,
f(ap,au) =|a|~ ' f(p,u). (18.3.8a)

(b) f(p, auw)=la|™'f (g,u) . (18.3.8b)

Here a and b are two constants.
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PROOF Llnearlty
#1070+ b)) = [ [ af( -+ bg0] oy~ x)

—a/ / f(x)o(p — x.u) dx
+b/ / d(p — x.u)dx

=aZ [f(x)] + 0% [9(x)].

This property is also true for any x=(x1, za,,...
Shifting:
(a) Putting x — a=¢ and y — b=1, we can write

) € R" n>2.

%{f(w—a,y—b)}Z[ [ flx—a,y—b)é(p — rur — yus) dzdy
- / / F(Em)8(p — (a -+ E)us — (b+ n)us) dédn
=/ / F(Em) 6(p— aur — bus — €us — nuz) dédn

f(p —au; — bUQ, )

Similarly, results (18.3.6b) can be proved.
Scaling:
(a) Let a> 0, b> 0. Putting ax =&, by =n, we have

flaz, by)] Z/_O:o /_Z flaz,by) d(p — 2ur — yus) dxdy
:/Oo /Oo f(&mn)aé p*—ﬁf% )dic;n
g [ sems (- )

:Jf(%%’%)-

If a or b< 0, then

Or,

Similarly, results (18.3.7b) can be proved.
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Symmetry:
(a) By definition, we have

Flapoaw) = [~ [ fw)dtap - avun — ayua) dedy,

1
whichis, by using  §(ap — azuy — ayus) = — §(p — zur — yua),

lal

| |/ / flz,y)6(p — zur — yus) dady
a

~ T |f(p» u).

This implies that the Radon transform is an even homogeneous function of
degree —1. In particular if a = —1, we have

f(_p’ —U.) = f(pa u),

that is, f is an even function.
(b) Another form of symmetry property is

o) =Jaf 1 (L. ).

We have, by definition,

f (p, au) =/_ /_ f(x,y) 6(p — azuy — ayuz) dedy

= /oo /00 f(:z:,y)é(g.afaxul — ayug) drdy
|a|/ / fz - *xul — yug) drdy
|a| ("“)'
i

In general, there is an important relation between the n-dimensional Fourier
transform and the Radon transform given by

. 1 * ipe F
f(su)= W [m e f(p, u)dp. (18.3.9)

The n-dimensional Fourier transform of f(x) is

- 1 o0 i(kx) F
f(k)z(%)% /_Ooe (k) £(x) dx. (18.3.10)
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Invoking the hyperspherical polar coordinates allows us to write k = su where
ue S" ! which is the generalized unit sphere Y ,_, 27 = 1. Thus, (18.3.10)
becomes

f(k) = f(su) == ﬁ/ﬁ e~ %) f(x) dx. (18.3.11)

We put g(x) =exp [—is(u.x)] f(x) so that
g(p,n):/ exp [—is(u.x)] f(x) ds, (18.3.12)
L

where L is the hyperplane x.p=p and ds is the (n — 1)-dimensional surface
area in R"™. Hence,

o) =expl-ips) [ fGds = fip.w) (18.3.13)
u.x=p
Using the result (18.4.12), we have

| svwan= [ e ipawa= [ geix

— 0o — 0o — 00

- /°° TR £ (x) dx = (2m) £ f(su)

— 0o

Consequently, this yields the following result
. 1 oo
f(SU):—@/ e ""* f(p, u)dp. (18.3.14)
ent ) o

Denoting the one-dimensional Fourier transform along the radial direction by
Fr, equation (18.3.14) can be written as

F{f}t= FAf} (18.3.15)

In view of (18.3.14) and the inverse Fourier transform, we find the relation

fpu) = (2m) 7 s / 7 f(su)ds

e ds. (18.3.16)
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18.4 The Radon Transform of Derivatives

Since

3_f: lim

O0r h—0 h

f(eru%,y) f(x,y)]

Ul

we can write

Similarly partial derivative with respect to y

aof 0 ;
K {B_y} = U2 B_pf(p’u)'
The Radon transform of the first derivatives, that is,
Z ar 5= = (a.u) 9 f(p,u) (18.4.1)
7 6p 3 )
where a= (a1, a2, ..., an).
Or, equivalently,
0
Z[(a.V) f](p,u) = (a.u) a_f( u), (18.4.2)
where V = ( Fa 822 o ain) is the gradient operator.
In particular,
af ad »
=up — . 18.4.
2| -] ww=u i) (1543

We leave proofs of the above results to the reader.
The Radon transform of the second order derivatives are given by

[02f] ar\] of1 5 0%

% | D22 | %[3x (axﬂ " op o [5‘:17] a_f< u)
02f 1 02 .

4 {m—@fy =z 5 f(p, )
(92 02 .

# | 5k| = b 5o
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We state more general results:
If L:L( o 0 9 ) is a linear differential operator with constant

Ox1’ Oxg? """ Oz

coefficients, then

dx,
ol o, s
In particular,
n n 62 82 P ,
K lz (arbr) ngl] (p,u)= (a.u)(b.u)%, (18.4.5)
k=1 1=1
0? 0% f
Vi [ axi é’;ﬂ (p,u) = (ukul)%. (18.4.6)

If arb; =0y (the Kronecker delta), then the operator involved is the Laplace
operator

0? 0?2 02
=zt az et o

n

and A A

0*f(p,u) _ f(p,u)
op:  0op?

where |u|? =1 is used to obtain the last result. This is a very important result

that is employed to solve partial differential equations.

Z{V*f(x)} =u*

(18.4.7)

18.5 Derivatives of the Radon Transform

In order to calculate the derivative of the radon transform, the following for-
mulas of the derivative of the Dirac delta function are needed and stated
as

0 0
If y is replaced by by, then
0 10 0]
—— 0 —by)=-——0d(x —by)=——d(x — by). 18.5.2
) (& —by)= 7 a9 (& = by)=—5—d(z — by) ( )
Similarly, an n-dimensional result is
0 0
—Iix—y)=——0(x—Yy). 18.5.3
ay; (x—y) oz, (x—y) ( )
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It follows from the above results that

0 0
i—o((p—&. 18.5.4
5 D0 =€) =~z 2 8((p ~ €0, (18.5.4)
where £ is not necessarily a unit vector in the term &.x.
Formula (18.5.4) reveals that the derivatives are calculated with respect to
components of £ and then evaluated at £ =u. Using the definition of (18.2.5),

we obtain
of _ [0f(p.€ /
- 2] lfrosgso-enad
€=u
__9 /xkf(x) d(p —u.x)dx. (18.5.5)
op
Consequently, we obtain the formula for the derivative of the Radon transform
of(pu) [0 9
_|9 __ 9 . 18.5.
S = |gg AU =g le ). (850

More generally, we state the derivatives of the Radon transform as
<a.%> Z{f(x)} (p,u) = 7(%@ [(ax)f(x)] (p,u), (18.5.7)

where a.. 2 =37 ay, %.
Formula (18.5.6) can be generalized for higher order derivatives as follows:

%:( 1’5 0 %{mkf( )} (18.5.8)
3 f u
% - (*1)3(%3% {maif(x)}, (18.5.9)

where + or — sign is used for even or odd order derivatives, respectively.
More generally,

3 P fpu)  O?
2 (ag by) Bup 0 8_]92% {(a.x) (b.x)f(x)}. (18.5.10)

For a two dimensional function, f(x)= f(z,y) we obtain

3k+lf , 9 k+1
ﬁ(@) Z {2 f(x)} (p,u). (18.5.11)

Finally, the property involving the integration of the radon transform with
respect to p can be stated as follows:

/_O; fp,w) dp:/_o:o F(x) dx. (18.5.12)
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Example 18.5.1
The Radon transform of Hermite polynomials is given by

% { Hi(x)Hi(y) exp(— (22 + )} = /7w (cos ¢)! (sin ¢)* e Hy 4 (p),
(18.5.13)

where H,, () is the Hermite polynomials of degree defined by Rodrigues for-
mulas

eﬁHﬂﬂ(lw<ﬁ> e (18.5.14)
Obviously,
! k
exp [f(x2 + y2)] Hy(z)Hy(z) = (—1)** <%> <§y> exp [f(:c2 + yz)] .
(18.5.15)

It follows from the above formulas

g [(aﬂ) (2 f(x,y)] ~ososma)t () o

(18.5.16)
that the Radon transform of (18.5.15) is given by
o\ tF ,
2 [exp{— (2 + )} Hi(w) Hi(2)] = (cos 8)!(sim 6)* (a—p> Jre
(18.5.17)

where f(p,u) =% [exp{—(2? +y*)}] = vae P isused. [

18.6 Convolution Theorem for the Radon Transform

THEOREM 18.6.1
(Convolution). It f(p, u) =2{f(x)} and j(p, u) = Z{g(x)}, then

AL * )0} = (F*7) (b, w). (18.6.1)

© 2007 by Taylor & Francis Group, LLC



554 INTEGRAL TRANSFORMS and THEIR APPLICATIONS

PROOF Let h(x) be the convolution of f(x) and g(x). So, we have

h(x)=(f*g)( / f(x y)dy, (18.6.2)

where x = (21, x2, ..., x,) and y = (y1, Y2, .--, Yn). Taking the Radon transform
of (18.5.3) yields the following

hp,u) = Z{h(x)} = Z{(f * 9)(x)}
—/ h(x)d(p —u.x)dx

where

18.7 Inverse of the Radon Transform and the Parseval
Relation

We consider the n-dimensional Fourier transform f(k) of f(x) defined by

FO) =100} = s [ e i (18.7.1)
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Using the hyperspherical polar coordinates, we can put k = pu where u € S7~1
which is the generalized unit sphere Y '_, z2 = 1. Consequently,

f(k)= f(pu) = m /_00 e~ P(UX) f(x)dx. (18.7.2)

For fixed p and u, we set F(x) =exp [—ip(u.x)] f(x), so that

F(p,u)= /L e~ (X £(x) ds, (18.7.3)

where L is the hyperplane u’.x =p and ds is (n — 1)-dimensional surface area
measure in R™. Thus,

Foa=c [ jeds=e 7 fip.w) (18.7.4)
u’.x=p
which is integrated by using (18.5.12) so that

/7F(p,u)dp=/i e~ f(p,u) dp. (18.7.5)

Therefore, result (18.7.2) becomes

1 = —ipp £
f@MZ@EW;/me F v, wdp. (18.7.6)

We next denote the one-dimensional Fourier transform along the radial
direction by .%,, so that (18.7.6) can be written as

FFo) = s # o] (18.7.7)

Invoking the inverse Fourier transform in (18.7.6)

) P dp. (18.7.8)

flp,u) =
(p,u) @
We next consider the inverse Fourier transform with (18.7.6) to obtain
1 > ik.x 3
f@)(%wm/ ()
1 / n—1 / ip(x.u) £

p" " dp e f(pu) du

@2m)/2 lul=1

1 oo 0 ~ .
d ip(x.u) —ipp g
(27-(-)71/2 0 p ~/|u|—1 u~/—ooe f(pa u)e P

= / h(x.u, u) du,
|lu|=1

(18.7.9)
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where
1 oo oo . R
h(t,u) = ——— / dp / P Lem P f(p u)dp. (18.7.10)
(2m)m/2 Jo —o0

We thus obtain a theorem for the inverse Radon transform:

THEOREM 18.7.1
(Inversion Theorem). If f is the Radon transform of f(x), then

X)= h(x.u,u)du, 18.7.11
f(x) /Iul—l ( ) ( )
where

f(t,n), for odd n

. (18.7.12ab)
—f(p, u)} (t), for even n

— for odd n
0 . (18.7.13ab)

for even n

THEOREM 18.7.2 R
(Two Dimensional Inversion Theorem). If f(p,u) is the Radon transform of

f(x)=f(2,y), then

flz,y)= 1/ du OOMdp. (18.7.14)
Jlul=1

4m? oo P—XU

In this case n =2, it follows from (18.7.12ab)—(18.7.13ab) that

_ 11 fpw
h(t,u) = 52 = /_OO ﬁdp, (18.7.15)

where 9
fp(p7u) = 6_pf(p7u)

Consequently, the formula (18.7.11) reduces to (18.7.14).
On the other hand, using u = (cos ¢, sin ¢), (18.7.14) gives

f(w,y)=—%/0 dé Mdp. (18.7.16)

—eo P— X
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A simple change of variables =1 cosf, y=r sinf leads to the inversion
formula in the polar form

o folp, 9)
f(r,0)= - 2/ ¢/ _rpcos(b 3 dp. (18.7.17)

We discuss the three-dimensional inverse Radon transform independently be-
cause it does not involve the Hilbert transform.

THEOREM 18.7.3 R
(Three Dimensional Inversion Theorem). If f(p,u) = Z{f(x, y, z)}, then

f(x)v2/ 1f‘(p, x.u) du, (18.7.18)

where x = (z, y, z) € R3.

PROOF We begin with the inverse of the three-dimensional Fourier trans-
form in the form

f(X) :ﬁglf(su) :/0 s2ds /u_l f(qu) eis(xu) gy

where the integral over the unit sphere is stated as follows:

2m ™
/ du:/ d(b/ sin 6 df,
Jlul=1 0 0

where u=(sin 0 cos ¢, sinfsin ¢, cos ), 6 is the polar angle and ¢ is the az-
imuthal angle.

Invoking the symmetry of the Radon transform f , where .7 { f 1= f , the
integral over ¢ from 0 to oo can be replaced by one-half the integral from —oo
to oo and hence,

s =5 [ [ e as

p=x.u
1

- 2 /|u|—1 7 [{52]5(511)}} p=x.u du

which is, by the Fourier transform of the second derivatives, or,

_ 7% /|u|—1 {fpp(p,u)}p:x.u du. (18.7.19)

This is an inversion formula for the three-dimensional Radon transform. In
view of the fact that, for any f(x,u),

VQf(Xv u) = |u|2 [fpp(p)]p:x.u = [fpp(p)]p:x.u ) (18'720)
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we obtain another form of the inversion formula for the Radon transform
f(x)=—=V? / f(x.u, u) du. (18.7.21)
Jul=1
|

We next introduce the adjoint Radon transform from the definition of the
inner product as

b= a /lul_las(p,u)W du
[ /|u|_1 opw)dn [~ ) 800 - ) dx

O;f dx[/u| 1du/ 6(p, ) (p — x.) dp

/
:/Z /|u| ol u)du ) dx
_ / O; X) dx = (R[], f) (18.7.22)
where the adjoint R* is defined by
R*[6](x) = /u oo, ) du (18.7.23)

This means that the action of the adjoint R* on ¢ corresponds to the integra-
tion of ¢ over all hyperplanes passing through a given point.
We use (18.7.12ab) to introduce the operator K as follows:

n—1
an % é(p, ), for odd n
K¢(p,u) = 1 . (18.7.24)
an H [W o(p, u)} , for even n

where a,, is defined by (18.7.13ab) and H stands for the Hilbert transform.
Clearly, it follows from (18.7.12ab) that

K f(x.u, u) = h(x.u, u) (18.7.25)
and hence, by (18.7.23),

R*[K f(x.u,u)] = R*[h(x.u, u)] :/ h(xu,u)du=f(x). (18.7.26)

Jul=1
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This means that the inversion formula (18.7.11) can be written as
f=R'K[f]. (18.7.27)

THEOREM 18.7.4

(Parseval’s Theorem). If Z{f(x)} = f(p, u) and Z2{g(x)} = j(p, u), then

(a) for even n

-/ " F0g00 dx

/u ld“/ / f(p, w)d(g, w)(p—q) " dpdg, (18.7.28)

where a, = (—=1)% (27)"" (n — 1)!,

(b) for odd n

DT / dU/OO o, w i PV, wydp  (18.7.29)
2<27T)n_1 Jlul=1 —o0 ’ P ’
= = / dU/OO L (0, w) 5™ (p, w)dp,  (18.7.30)
2(27‘-)” \u\:l —00
where m = "T_l
We next introduce an operator H due to Ludwig (1966) by
11 0"fp)
H =7 , 18.7.31
10 =75 T (18731
where m = 251, Consequently, the Parseval’s formula (18.7.30) reduces to the
form
(f, 9)=(Hf, H). (18.7.32)

Ludwig (1966) proved that HZ is a unitary transformation from L?(R")
onto L2(R x 8™~ 1). For a proof of the above Parseval’s formulas, the reader

is referred to Ludwig (1966) and Zayed (1996).
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18.8 Applications of the Radon Transform

We prove a remarkable relation between the Radon transform and the solution
of the Cauchy problem involving the solution of the wave equation

ug = ¢ V2u, xeR3 t>0, (18.8.1)

u(x, 0)=f(x) u(x, 0)=g(x), (18.8.2ab)

where ¢ is a constant and V2 is the three-dimensional Laplacian.
We apply the radon transform of u(x, t) by

W(p,E,1) = % {ulx, 1)} = 1 T ) o(p—x£)dE,  (18.8.3)

where & = (&1, &2,&3) is the three-dimensional unit vector in R3 so that [£|=
G+E+G=1
Application of (18.8.3) to (18.8.1)-(18.8.2ab) gives

Gige = ¢ (€] + & + &3) tipp = ¢ tipp, (18.8.4)

a(p, & 0) = f(p. &), {W] 70=§(p,§). (18.8.5)

Thus, the radon transform 4(p,&,t) satisfies the Cauchy problem (18.8.4)—
(18.8.5). We solve this problem by the application of the Fourier transform of
i(p,&,t) so that

d*U :
S =R, (18.8.6)
Uk, € 0) = F(k, ©), (é—f) =G &), (1887)
t=0

where
U(k,£,8) = F {alp, £, t)}:\/% [ T e £ty dp  (18.8.8)

The solution of this transformed problem is obtained in Chapter 2, and the
solution of (18.8.6)-(18.8.7) gives

Gk, §)

Uk, &, t) = F(k, ) cos(ckt) +

sin(ckt).
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Following the method presented in Section 2.12, the D’Alembert solution is
obtained in the form

p+ct
(p, &, t) = f(p —ct)+ f(p + ct)} + 1 / g(a, &) da. (18.8.9)

1
2 2c ), _at

The inverse Radon transform yields the solution of the Cauchy problem in
the form

u(x,t)zﬂfl{a(p,g,t)}:—VQ/ a(x.& €& t)dE. (18.8.10)

[€l=1

It is noted that the Radon transform transformed the (143)-dimensional
wave equation (18.8.1) to the (141)-dimensional wave equation (18.8.4) which
can be solved by using standard methods. In general, the Radon transform
reduces problems with (n + 1) independent variables to problems with two
independent variables. In other words, as stated in equation (18.4.4), if L is a
differential operator of (n + 1)-dimensions with constant coefficients, then its
Radon transform is

0 0 0 0
X [L <8—xl’ Oy’ Oy E) f(xat)]

0 0 o 0
—L<u16—p,u26p, ’n(?p 8t> (p,{ t). (18.8.11)

This fundamental property help solve hyperbolic partial differential equations
with constant coefficients.

18.9 Exercises

1. Show that

2

a) # {x2 exp(—z? — y2)} = (2 p? cos? ¢ + sin? ng) e P,

b) % {y2 exp(—2? — y2)} (2p sin’ ¢ + cos ¢)

S ol el

) #{(2* +y°) exp(—2* —y*)} = \/_(2 p’+1)e?

2. Verify that

5—1{; = —6% [% {xe‘mz_yz}} .
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3. If f(z,y) =exp (—2? — y?) , show that
g—szﬁuk 2p? —1)e .

4. Prove result (18.5.16).

5. If A is nonsingular m X n matrix, show that

(a) 2{f(Ax)} = f(p, Au),

where x=(x1,29,...,2,), and Au is a unit vector.
_haf U i
(b) Z{f(cx)}=c f(P»Z> =c! f(epyu), A=cl.

6. If f(x,y) =exp(—2% —y?), n=2, c=(0v/2)"!, use 5(b) and

2,2 A 2
f(Ax) =exp (x +2y ) and E f(cp,u) =0V 2w exp ( P ) ,
¢

20 202

show that the Radon transform of the symmetric Gaussian probability
density function is given by

P ?+y2\ 1 p?
92 P 202 oV2r P\ 7902 )
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Wavelets and Wavelet Transforms

“Wavelets are without doubt an exciting and intuitive concept.
The concept brings with it a new way of thinking, which is ab-
solutely essential and was entirely missing in previously existing
algorithms.”

Yves Meyer

“Today the boundaries between mathematics and signal and im-
age processing have faded, and mathematics has benefited from
the rediscovery of wavelets by experts from other disciplines. The
detour through signal and image processing was the most direct
path leading from Haar basis to Daubechies’s wavelets.”

Yves Meyer

19.1 Brief Historical Remarks

The concept of “wavelets” or “ondelettes” started to appear in the literature
only in the early 1980s. This new concept can be viewed as a synthesis of var-
ious ideas which originated from different disciplines including mathematics,
physics and engineering. In 1982 Jean Morlet, a French geophysical engineer,
first introduced the idea of wavelet transform as a new mathematical tool for
seismic signal analysis. It was Alex Grossmann, a French theoretical physicist,
who quickly recognized the importance of the Morlet wavelet transform which
is something similar to coherent states formalism in quantum mechanics, and
developed an exact inversion formula for the wavelet transform. In 1984 the
joint venture of Morlet and Grossmann led to a detailed mathematical study
of the continuous wavelet transforms and their various applications. It has
become clear from their work that, analogous to the Fourier expansions, the
wavelet theory has provided a new method for decomposing a function or a
signal.

In 1985 Yves Meyer, a French pure mathematician, recognized immediately
the deep connection between the Calderén formula in harmonic analysis and

963
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the new algorithm discovered by Morlet and Grossmann. Using the knowledge
of the Calderén-Zygmund operators and the Littlewood-Paley theory, Meyer
was able to give a mathematical foundation for wavelet theory. The first ma-
jor achievement of wavelet analysis was Daubechies, Grossmann and Meyer’s
(1986) construction of a “painless” non-orthogonal wavelet expansion. During
1985-1986, further work of Meyer and Lemarié on the first construction of
a smooth orthonormal wavelet basis on R and RY marked the beginning of
their famous contributions to the wavelet theory. At the same time, Stéphans
Mallat recognized that some quadratic mirror filters play an important role
for the construction of orthogonal wavelet bases generalizing the Haar sys-
tem. Meyer (1986) and Mallat (1988) realized that the orthogonal wavelet
bases could be constructed systematically from a general formalism. Their
collaboration culminated with the remarkable discovery by Mallat (1989 a,b)
of a new formalism, which is the so called multiresolution analysis. It was
also Mallat who constructed the wavelet decomposition and reconstruction
algorithms using the multiresolution analysis. Mallat’s brilliant work was the
major source of many new developments in wavelets. A few months later, G.
Battle (1987) and Lamarié (1988) independently proposed the construction
of spline orthogonal wavelets with exponential decay.

Inspired by the work of Meyer, Ingrid Daubechies (1988) made a new re-
markable contribution to wavelet theory by constructing families of compactly
supported orthonormal wavelets with some degree of smoothness. Her 1988
paper had a tremendous positive impact on the study of wavelets and their
diverse applications. This work significantly explained the connection between
the continuous wavelets on R, and the discrete wavelets on Z or Zy, where
the latter has become useful for digital signal analysis. The idea of frames was
introduced by Duffin and Schaeffer (1952) and subsequently studied in some
detail by Daubechies (1990, 1992). In spite of tremendous success, expert-
s in wavelet theory recognized that it is difficult to construct wavelets that
are symmetric, orthogonal and compactly supported. In order to overcome
this difficulty, Cohen et al. (1992a,b) studied bi-orthogonal wavelets in some
detail. Chui and Wang (1991, 1992) introduced compactly supported spline
wavelets, and semi-orthogonal wavelet analysis. On the other hand, Beylkin,
Coifman and Rokhlin (1991), and Beylkin (1992) have successfully applied the
multiresolution analysis generated by a completely orthogonal scaling func-
tion to study a wide variety of integral operators on L?(R) by a matrix in
a wavelet basis. This work culminated with the remarkable discovery of new
algorithms in numerical analysis. Consequently, some significant progress has
been made in boundary element methods, finite element methods, and numer-
ical solutions of partial differential equations using wavelet analysis. For more
detailed historical introduction, the reader is referred to Debnath (2002).

We close this historical introduction by citing some of the applications which
include addressing problems in signal processing, computer vision, seismology,
turbulence, computer graphics, image processing, structures of the galaxies
in the Universe, digital communication, pattern recognition, approximation
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theory, quantum optics, biomedical engineering, sampling theory, matrix the-
ory, operator theory, differential equations, numerical analysis, statistics and
multiscale segmentation of well logs, natural scenes and mammalian visual
systems. Wavelets allow complex information such as music, speech, images,
patterns, etc., to be decomposed into elementary form, called building blocks
(wavelets).

19.2 Continuous Wavelet Transforms

An integral transform is an operator 7" on a space of functions on some  C RY
which is defined by

(T)(y) = /Q K (z,y)f ().

The properties of the transform depend on the function K, which is called
the kernel of the transform. For example, in the case of the Fourier transform
K(z,y) = e~ @Y. Note that y can be interpreted as a scaling factor. We take
the exponential function () = e and then generate a one parameter family
of functions by taking scaled copies of ¢, that is ¢, (z) = e~ % for all @ € R.
The continuous wavelet transform is similar to the Fourier transform in the
sense that it is based on a single function ¥ and that this function is scaled.
But unlike the Fourier transform, we also shift the function, thus, generating
a two parameter family of functions 1, 5. It is convenient to define 1, as

follows:
1 —b
Yap(x) = |a| " F¢ ( ) .

a

Then the continuous wavelet transform is defined by

(W f)(a,b) = / O;f(t)mdt o~} / ‘: ) (M) .

The continuous wavelet transform is not a single transform as the Fourier
transform, but any transform obtained in this way. Properties of a particular
transform will depend on the choice of 1. One of the first properties we expect
of any integral transform is that the original function can be reconstructed
from the transform. We will prove a theorem which gives conditions on % that
guarantee invertibility of the transform. First we need to define the object of
our study more precisely.

DEFINITION 19.2.1 (Wavelet) By a wavelet we mean a function ¢ €
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L2(R) satisfying the admissibility condition

[ o,
oo 1]

where 1 is the Fourier transform 1, i.e.,

~

b(w) e (a)da

7w L

If ¢ € L*(R), then 4 (z) € L*(R) for all a,b. Indeed,

xb) 2

The Fourier transform of ¢, () is given by

lonsOI? =lal [~ ‘¢ (

dt — / (1)t = |2

— 00

Yap(w)=lal "%

V2r

Figure 19.1 The Haar wavelet.

Example 19.2.1
(The Haar Wavelet) Let

1 0<z<ji
Yr)=q-1 i<az<1

0 otherwise.

The Haar wavelet is shown in Figure 19.1.
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Then the Fourier transform {b\(w) =7 {¢Y(x)} is

in ¢)2 ; )

and

o |7 2 0o w4
[FBer,, 8 ety

—_—l T WP

A\ JAVAN

Figure 19.2 The absolute value of the Fourier transform of the Haar
wavelet.

The Haar wavelet is one of the classic examples. It is well-localized in the
time domain, but it is not continuous. The absolute value of the Fourier trans-
form of the Haar wavelet, |@Z(w)|, is plotted in Figure 19.2. This figure clearly
indicates that the Haar wavelet has poor frequency localization, since it does
not have compact support in the frequency domain. The function |¢)(w)]| is
even and attains its maximum at the frequency wy ~ 4.662. The rate of decay
as w— oo is as w™'. The reason for the slow decay is discontinuity of 1. Its
discontinuous nature is a serious weakness in many applications. However, the
Haar wavelet is one of the most fundamental examples that illustrate major
features of the general wavelet theory. I

THEOREM 19.2.1
Let ¥ be a wavelet and let ¢ be a bounded integrable function. Then the
function ¥ * ¢ is a wavelet.
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PROOF Since

/_O;Iww( |d:v— ‘/ o — uo(u)du
S/m (/" |¢($U)||<P(U)|dU>2dx
:/ . (/ X W(w_“)||<P(U)|1/2|90(U)|1/2dU)2d;v

— 00 — 00
oo

< ([ ool [ o) o

— 00

g[ p(u |du// (@ — ) Plp(u) [dudu
([ 1 <>|du) | i <o

we have v x ¢ € L?>(R). Moreover,
Sl LR ) P Al 5 1 C5 [ P Al ) PO
dw = dw = d
JL e [ e [ et
< sup |p(w)[? /:: %dw<oo

Thus, the function ¥ * ¢ is a wavelet. |

2
dx

1/2

Figure 19.3 A continuous wavelet.

Example 19.2.2
Theorem 19.2.1 can be used to generate examples of wavelets. For example,
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if we take the Haar wavelet and convolve it with the following function

0 z<0
plr) =<1 0<x<1,
0 z>1,

then we obtain a simple continuous function (see Figure 19.3). If we convolve
the Haar wavelet with o(z) = e’””z, then the obtained wavelet is smooth (see
Figure 19.4).

r 0.2

Figure 19.4 A smooth wavelet.

DEFINITION 19.2.2  (Continuous Wawvelet Transform). Let ¢ € L*(R)
and let, for a,b€R, a#£0,

Yap(x) = |a| "2 (:v - b) |

a

The integral transform W, defined on L*(R) by
Wo)ab)= [ 10a@ dt=fbar) (19.2.4)

is called a continuous wavelet transform.
The function v is often called the mother wavelet or, the analyzing wavelet.

The parameter b can be interpreted as the time translation and a is a scaling
parameter which measures the degree of compression.

© 2007 by Taylor & Francis Group, LLC



570 INTEGRAL TRANSFORMS and THEIR APPLICATIONS

LEMMA 19.2.1
For any f € L3(R), we have

F{(Wy f)(a,b)} = /2na] f(w (19.2.5)

PROOF Using the Parseval formula for the Fourier transform, it follows
from (19.2.4) that

(Wof)@,b) = (. = (f: V)

This means that

= \/mf(w) @(aw). (19.2.7)

THEOREM 19.2.2
(Parseval’s Relation for Wavelet Transforms). Suppose that ¢ € L?(R) which
satisfy the admissibility condition

Cy :27r/oo de<oo. (19.2.8)
ool

Then, for any f, g€ L?(R), we have

| [ W nia@n S =culfa. (1929
PROOF From (19.2.6) we get

(Wy.f)(a,b) = V/]a] 3 Flw) e P(aw) dw (19.2.10)

and -
(ng)(a,b):\/m/_ 9(0) e (o) do. (19.2.11)

Substituting (19.2.10) and (19.2.11) in the left hand-side of (19.2.9) gives

/,OO / i (Wwf)(a,b)m dbda

/ /°° dbda/ / la|F(w) 3(0) ¥ (aw) P(ac)e® @) dwdo
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which is, by interchanging the order of integration,
> da
/ [ ]
o la]
> da ~
Tl f (aw) ¥(ao)dé(o — w) dwdo
o |

et

and finally, again interchanging the order of integration and putting aw =z,

=)

~ 1 [~ .
dwdo— 1b(wfcr)db
(aw) Y (ao) dw oo [me

‘Q)‘ Q)‘

<)

—277/ F(w) @) dw/ 'w|w|’dx0¢<f,§>0¢<f,g>. (19.2.12)

If f=g, then (19.2.9) assumes the form

/ / |(Wyf)(a )IQdZZazcwaH? (19.2.13)

THEOREM 19.2.3
(Inversion formula). If f € L?>(R), then

dbd
Cw/ / (W ) @, D)a (@) — a (19.2.14)

where the equality holds almost everywhere.

PROOF For any g € L?(R), we have

Cotria)= [ [ a0 g

=[] ovntan [ st

= [ e bt S g

- </Z / Z<Wwf><a,b>wa,bdf$, g> ,

Since g is an arbitrary element of L?(R), the inversion formula 19.2.14 follows.
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The following theorem summarizes some elementary properties of the con-
tinuous wavelet transform. Proofs are straightforward, hence, are left as exer-
cises.

THEOREM 19.2.4
Suppose 1) and ¢ are wavelets and let f, g€ L?(R).

() (Wy(af + Bg))(a,b) =a(Wy f)(a,b) + 6(Wyg)(a,b) for any a, 5 €C,

(il) (Wy(Tef))(a,b)=(Wyf)(a,b—c), where T is the translation operator
defined by T.f(t) = f(t — ¢),

(i) (Wy(Def))(a,b) = %(Wwf) (2,2), where c is a positive number and
D, is the dilation operator defined by D.f(t)=1f(%),

(iv) (Wye)(a,b)=(Wet) (3. —2), a#0,
(V) Wayrpef)(a,0) =a(Wyf)(a,b) + B (W, f)(a,b) for any a, B€C,
(

(vi) WpyPf)(a,b)=(Wyf)(a,—b), where P is the parity operator defined
by Pf(t) = f(-1),

(vi)) (Wr.y f)(a,b) = (Wy f)(a, b+ ca),
(viii) (Wp,y.f)(a,b) = = (Wyf)(ac,b), ¢>0.

For the wavelets to be useful analyzing functions, the mother wavelet must
have certain properties. One such property is defined by the admissibility
condition (19.2.1) which guarantees existence of the inversion formula for the
continuous wavelet transform. If ) € L1(R), then its Fourier transform ¥ is
continuous. If 1Z is continuous, Cy can be finite only if @(O) =0, or, equiv-
alently, ffooo ¥(t)dt =0. This means that 1) must be an oscillatory function
with zero mean. Condition (19.2.1) also imposes a restriction on the rate of
decay of | (w)|2.

In addition to the admissibility condition (19.2.1), there are other prop-
erties that may be useful in particular applications. For example, it may be
necessary to require that ¢ be n times continuously differentiable or infinitely
differentiable. If the Haar wavelet is convolved (n 4 1) times with the function
@ given in Example 19.2.2, then the resulting function ¥ * ¢ x---xp is an n
times differentiable wavelet. The function in Figure 19.4 is an infinitely dif-
ferentiable wavelet. The so-called “Mexican hat wavelet” is another example
of an infinitely differentiable wavelet.

Example 19.2.3
(Mexican Hat Wavelet). This wavelet is defined by

B(t) = (1= *)e "/
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Figure 19.5 Mexican hat wavelet.

and shown in Figure 19.5 with a =1. I

Another desirable property of wavelets is the so called “localization prop-
erty.” We want 1 to be well localized in both time and frequency domains.
In other words, 9 and its derivatives must decay very rapidly. For frequency
localization, ¥ (w) must decay sufficiently rapidly as w — oo and ¢ (w) should
be flat in the neighborhood of w =0. The flatness at w =0 is associated with
the number of vanishing moments of 1. The k-th moment of v is defined by

M :/ thap(t)dt.
A wavelet is said to have n vanishing moments if
/ thp(t)dt=0 for k=0,1,...,n.

Or, equivalently,

d*
[dqu(:j)] 70:0 for k=0,1,...,n.

Wavelets with a larger number of vanishing moments result in more flatness
when frequency w is small.

19.3 The Discrete Wavelet Transform

While the continuous wavelet transform is compared to the Fourier transform,
which requires calculating the integral [* e~ f(z)dx for all (or, almost all)
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w € R, the discrete wavelet transform can be compared to the Fourier series,
which requires calculating the integral fo% e~ f(z)dx for integer values of
n. Since the continuous wavelet transform is a two parameter representation
of a function

(ofan =l [~ s v (50 ar

we can discretize it by assuming that a and b take only integer values. It turns
out that it is better to discretize it in a different way. First we fix two positive
constants ag and by and then define

P () =ag ™ 2 (ag ™2 — nby), (19.3.1)

where m and n range over Z. By the discrete wavelet coefficients of f € L*(R)
we mean the numbers (f, 1., n), where m,n € Z. The fundamental question
here is whether it is possible to reconstruct f from those coefficients. The
weakest interpretation of this problem is whether (f, ¥ n) = (g, ¥m,n) for all
m,n € Z implies f=g. In practice we expect much more than that: we want
(fymmn) and (g,%m,n) to be “close” if f and g are “close.” This will be
guaranteed if there exists a B >0, such that

o0

> K tma) P<BIfI?

m,n=—0o0

for all f € L?(R). Similarly, we want f and g to be “close” if (f, ¥, ) and
(g,¥m.n) are “close.” This is important because we want to be sure that
when we neglect some small terms in the representation of f in terms of
(fs¥m.n), then the reconstructed function will not differ much from f. The
representation will have this property if there exists an A > 0, such that

AllIfII* < Z (f; ¥mn)

for all f € L?*(R). These two requirements are best investigated in terms of
the so-called frames.

DEFINITION 19.3.1 (Frame). A sequence (1, @2, -+ ) in a Hilbert s-
pace H is called a frame if there exist A, B >0 such that

AlIFI? < DI en)? < BIISfIP (19.3.2)

n=1

for all f € H. The constants A and B are called frame bounds. If A= B, then
the frame is called tight.
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If (¢n) is an orthonormal basis, then it is a tight frame since Y o2, [(f, ¢n)|?

= ||f||* for all f€ H. The vectors (1,0), (—3, \/7§), (f%,fg) form a tight
frame in C? which is not a basis.

19.4 Examples of Orthonormal Wavelets

Since the discovery of wavelets, orthonormal wavelets play an important role
in the wavelet theory and have a variety of applications. In this section we
discuss several examples of orthonormal wavelets.

DEFINITION 19.4.1  (Orthonormal Wavelet). A wavelet 1 € L* (R) is
called orthonormal if the family of functions vy, n, generated from 1 by

Y () = 277/ (2m (:17 - 2%)) —9m/2y (9My — ), myneZ, (19.4.1)

18 orthonormal, that is,

<wm,n7 '(/Jk,€> = / UVm.n (CL’) Vi0 (CL’) dr = (SmJg 5n,g, (19.4.2)
for allm,n,k, L€ Z.

The following lemma is often useful when dealing with orthogonality of
wavelets.

LEMMA 19.4.1
If ¥, o€ L? (R), then

(Y Pm,e) = (Yn,ks Pne) s (19.4.3)
for allm,n,k,L€Z.
PROOF We have
(ks P e) =/ 2" 2"z — k) o (2Mx — () dz,

which is, by assuming 2™x = 2"¢,

oo

<’l/)m,k7 @m,6> = / 2" ¢ (2nt - k) ¥ (2nt - 6) dx = <wn,k7 9071,2> .

— 00
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Example 19.4.1

(The Haar Wavelet). The simplest example of an orthonormal wavelet is the
classic Haar wavelet. We consider the scaling function ¢ = x|o,1). The function
 satisfies the dilation equation

o (x) =2 Z en@ (20 —n), (19.4.4)

n=—oo

where the coefficients ¢, are given by
=2 / o (x)p (2 —n)dz. (19.4.5)
Evaluating this integral with ¢ = x[o,1) gives ¢, as follows:

cg=ci=— and ¢,=0 for n>1.

V2
Consequently, the dilation equation becomes
p@)=¢(2z)+e(2z-1). (19.4.6)

This means that ¢ (z) is a linear combination of the even and odd translates
of ¢ (2x) and satisfies a very simple two-scale relation (19.4.6), as shown in
Figure 19.6.

L — N ! 1
I I I I
I I I I
L | | L
0 1 0 12 1 0 12 1
o(x) p(2z) p(22-1)

Figure 19.6 Two-scale relation of ¢ () =¢ (22) + ¢ (22 — 1).

The Haar mother wavelet is obtained as a simple two-scale relation

() = p(20) — p(22 — 1) (19.4.7)

(19.4.8)
0 otherwise.
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For any m,n € Z, we have

2-m/2  9mp <t < 9Mp 4 2mL
Y () =272 (27 —n) = —27™/2 9mp oMl < <9y 4 9m

0 otherwise.

Clearly, (|¢¥mnll2 = ||¢]l2 =1, for all m,n € Z. To verify that {¢, } is an or-
thonormal system, we observe that

(Vs Yre) = /Oo 2m/ 2 (2mx —n) 242y (2F2 — 0) d,

— 00

which gives, by the change of variables 2™x — n=t,
(Y, Vi 0) = 252272 / Ty ) (25 (t+n)— ) dt.  (19.4.9)
For m =k, we obtain
(Vs Ymoe) = /jo Y)Yt +n—2L)dt=00n—¢="0n0 (19.4.10)
where ¢ () A0 in 0<t <1 andw(tfm)#01n67n§t<1+€fn, and
these intervals are disjoint from each other unless n=/.

We now consider the case m # k. In view of symmetry, it suffices to consider
the case m > k. Putting r =m — k>0 in (19.4.9), we obtain, for m > k,

(B g} = 2r/2/ O ()Y (2t + s) dt, (19.4.11)
where s =2"n — £. Thus, it suffices to show that
i 1
/ 1/)(2Tt+3)dt7/ P (2"t +s)dt=0.
0 :
Using a simple change of variables 2"t 4+ s =z, we find
% 1 a b
/ P (2"t + s)dt — / P (2"t + s)dt :/ ¥ (z)de — / ¥ (z)dz, (19.4.12)
0 % s a

where a= s+ 277! and b= s + 2". Since the interval [s, a] contains the support
[0, 1] of ¢, the first integral in (19.4.12) is zero. Similarly, the second integral
is also zero.

Example 19.4.2
(The Shannon Wavelet). The function ¢ whose Fourier transform satisfies

Y (W) =x1(w), (19.4.13)
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where I =[—2m, —7] U [, 27], is called the Shannon wavelet. The function
can directly be obtained from the inverse Fourier transform of i so that

21 J_ o
1 -T 27
=5 [/ e“”tdw—i—/ e“"tdw]
™ 27 T
1 sin (& 3t
= = (sin2nt — sint) = H(lﬂ(t;‘) 08(%). (19.4.14)
s mt
2

This function is orthonormal to its translates by integers. Indeed, by Parseval’s
relation,

W@ -my= o (Femd) = o [~ BT )

1 2w

=— e dw =dg,p.
2

The wavelet basis is now given by

wm,n(t):2_m/2w(2_mt—n——) , m,n €7

or

Ymon () =277 Sini% (27— n)} cos { 37 (27™t — n)} . (19.4.15)
2

For any fixed n€Z, the functions ¢y, , (t) form a basis for the space of
functions supported on the interval

[—27m+17r, —27m7r] U [27m7r, 27m+17r] .

The system {¥n, , (t)}, m,n€Z, is an orthonormal basis for L?(R). Both

¥ (t) and 1 (w) are shown in Figure 19.7.
The Fourier transform of v, ,, is

(19.4.16)

~ 27 /2 exp (—iwn2™) if 27w < |w| <27,
wm n ( ) = .
0 otherwise.

Evidently, @Zm’n and ’lZ)\k)g do not overlap for m # k. Hence, by the Parseval
relation [(equation (3.4.37), Debnath, 2002)], it turns out that, for m #k,

(Prmns Vit) = % <1$mn Jk,e> —0. (19.4.17)
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»(t) P(w)

Figure 19.7 The Shannon wavelet and its Fourier transform.

For m =k, we have

(Vm,ns Yr,e) = % <{/;mn7 Jme>

:i2_m/ exp{—iw2 " (n—10)} ’1;(2_mw)’2dw
2m oo
= %/ exp{—ioc(n—0)}do =0, (19.4.18)

This shows that {¢m, , ()} is an orthonormal system. I

Example 19.4.3
(The Daubechies Wavelets and Algorithms). Daubechies (1988, 1992) first
developed the theory and construction of continuous orthonormal wavelets
with compact support. Wavelets with compact support have many interesting
properties. They can be constructed to have a given number of derivatives
and to have a given number of vanishing moments.

We assume that the scaling function ¢ satisfies the dilation equation

o0
p(x)=v2 > cap2r—n), (19.4.19)
n=—oo
where ¢, = (¢, p1,,) and Y07 |cn|2 < oo.
If the scaling function ¢ has compact support, then only a finite number of
¢, have nonzero values. The associated generating function m,

~ _L = c 671.&)”
m(w)—\/i > e (19.4.20)

n=—oo
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is a trigonometric polynomial and it satisfies the identity [(see equation (7.3.4),
Debnath, 2002)] with special values m (0) =1 and m (7) = 0. If coefficients ¢y,
are real, then the corresponding scaling function, as well as the mother wavelet
1, will also be real-valued. The mother wavelet ¢/ corresponding to ¢ is given
by the formula [(see equation (7.3.24), Debnath, 2002)] with | (0)] = 1. The
Fourier transform ¢ (w) is m-times continuously differentiable and it satisfies
the moment condition

™ (0)=0 for k=0,1,...,m. (19.4.21)

It follows that ¢ € €™ (R) implies that mg has a zero at w =7 of order (m + 1).
In other words,

o (w) = <#)m+l L(w), (19.4.22)

where L is a trigonometric polynomial.
In addition to the orthogonality condition [(see equation (7.3.4), Debnath,
2002)], we assume

o (w) = (%) L(w), (19.4.23)

where L (w) is 2m-periodic and L € #¥~(R). Evidently,

o (w)|* =i (w) Fig (—w) (19.4.24)

(555 (45 sz

2 W\ |5
- (cos 5) ’L W), (19.4.25)
-2
where ‘L (w)‘ is a polynomial in cosw, that is,
- 2
'L(w)’ =0 (cosw).

Since cosw =1 — 2 sin? (%), it is convenient to introduce z = sin? (%) so that
(19.4.25) reduces to the form

|70 ()| = (0082 %) Yo -2 =(1-o)" P), (19.4.26)

where P (z) is a polynomial in z.
We next use the fact that

cos® (w;tw) =sin? (%) =z
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and

’E(quﬂ')r:Q(fcosw):Q@xf 1),
=Q(1-2(1—2))=P(1—ua) (19.4.27)

to express the identity [(see equation (7.3.4), Debnath, 2002)] in terms of x
so that it becomes

1—2)VP@)+2"P(1—z)=1. (19.4.28)

Since (1 — x)N and 2V are two polynomials of degree N which are relatively
prime, then, by Bezout’s theorem (Daubechies, 1992), there exists a unique
polynomial Py of degree < N — 1 such that (19.4.28) holds. An explicit solu-
tion for Py (x) is given by

N—-1
Py (z)=)_ (N +: a 1)33’“, (19.4.29)

k=0
which is positive for 0 <z <1 so that Py (z) is at least a possible candidate
~ 2
for 'L (w)' . There also exist higher degree polynomial solutions Py (z) of
(19.4.28) which can be written as

N—-1

Py (z)=) <N +: a 1) * + 2V R (:17 - %) : (19.4.30)

k=0
where R is an odd polynomial.

and

—~ 2
L(w)’

Since Py () is a possible candidate for

LW)I(-w)= ‘E (w)f —Q(cosw)=Q(1—2z)=Py(z),  (19.4.31)

the next problem is how to find out L (w). This can be done by the following
lemma.

LEMMA 19.4.2
(Riesz’s Lemma for Spectral Factorization). If

Aw)=Y" arcostw, (19.4.32)
k=0

where ay €R and an, #0, and if A(w)>0 for all w€R with A(0)=1, then
there exists a trigonometric polynomial

L(w)=) bye ik (19.4.33)
k=0
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with real coefficients by such that L(0)=1 and

(19.4.34)

—~ —~ —~ —~ 2
AW)=L (W)L (~w)= ’L(w)’

for all w e R.

We refer to Daubechies (1992) for a proof of the Riesz Lemma. We also
point out that the factorization of g(w) given in (19.4.34) is not unique.

For a given N, if we select P = Py, then g(w) becomes a polynomial of de-
gree N — 1 in cosw and L (w) is a polynomial of degree (N — 1) in exp (—iw).
Therefore, the generating function Mg given by (19.4.23) is of degree (2N — 1)
in exp (—iw). The interval [0,2N — 1] becomes the support of the correspond-
ing scaling function yy. The mother wavelet n1 obtained from yv is called

the Daubechies wavelet.
For N =2, it follows from (19.4.29) that

1
Z(kJrl) =1+ 22

k=0

and hence, (19.4.31) gives

- 2 W
‘L2(w)’ =P (z (sm —):1+2sin2§:2—cosw.
Using (19.4.33), we obtain that L (w) is a polynomial of degree N — 1 =1 and
- 1 . _
L(w)L(—w)=2-— 3 (e +e ™).

It follows from (19.4.33) that
(bo + bie™™) (bo + bre™) =2 — % (e +e ™). (19.4.35)
Equating the coefficients in this identity gives
b2+b2=1 and 2boby=—1. (19.4.36)
These equations admit solutions
bo = % (1 n \/3) and by = (1 - \/5) . (19.4.37)
Thus, the generating function (19.4.21) takes the form

‘N 2
- 1 —lw »
mo (w) = <+T€) (bo + bre™™)

:é [(1+V3) + (3+v3) e+ (3-v3) e+ (1- VB) em¥]
(19.4.38)
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)

0.5

0.5

0 0.5 1 1.5 2 2.5 3T

Figure 19.8 The Daubechies scaling function 2¢p ().

with Mg (0) = 1. Comparing coefficients of (19.4.38) with the Equation (7.3.3)
(Debnath, 2002) gives h,, = ¢, as

co=175(1+V3), aa= 75 (3+V3)
CQZﬁ(?)*\/g),Cg (17\/§)

Consequently, the Daubechies scaling function ¢ (2) takes the form, dropping
the subscript,

() =V2lcop (20) +c1p (20 —1) + 2 (20 —2) + 30 (22— 3)].
(19.4.40)
Using the equation (7.3.31) (Debnath, 2002) with N = 2, we obtain the Daubechies
wavelet 910 (), dropping the subscript,

(19.4.39)

S\H g\

¥ (@) =v2[do ¢ (2) + d1 ¢ (20— 1) + dy ¢ (22 = 2) + d3 ¢ (22 — 3)]
=V2[—c3p(22) +ca (22 —1) — 1 @ (22 — 2) + co @ (22 — 3)]
(19.4.41)
where the coefficients in (19.4.41) are the same as for the scaling function ¢ (),
but in reverse order and with alternate terms having their signs changed from
plus to minus.
On the other hand, the use of the equation (7.3.29) (see Debnath, 2002)

with the equation (7.3.34) also gives the Daubechies wavelet 21 (x) in the
form

29 (1) =V2[~cop (22— 1) +e19(22) —c2p 2+ 1) + ez 0 (22 +2)].
[

The wavelet has the same coefficients as 1 given in (19.4.41) except that the
wavelet is reversed in sign and runs from z = —1 to 2 instead of starting from
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4 (@)
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Figure 19.9 The Daubechies wavelet 29 ().

x =0. It is often referred to as the Daubechies D4 wavelet since it is generated
by four coefficients.

Both Daubechies’ scaling function 5 and Daubechies’ wavelet 31 are shown
in Figures 19.8 and 19.9, respectively.

For N =1, it follows from (19.4.29) that P; (x) =1, and this in turn leads
to the fact that @ (cosw) =1, L (w) =1 so that the generating function is

~

Mo (W) == (L+e). (19.4.42)

DN =

This corresponds to the generating function for the Haar wavelet.

19.5 Exercises

1. For the Haar wavelet defined in Example 19.2.1, show that

(8) F {0 (275 —n)} = <ﬁ> M exp < iw )sz (%)

w

(b) 17 (4 (2" — )} | = = sin? (1)

Explain the significance of this result.
2. Find the Fourier transforms of the following wavelets:

Cf1-1t, o<t<1
(a) w(t) = {0, otherwise

} (piecewise linear spline wavelet)

9 t2 d? t? _
(b) ¥(t)=(1—1t*)exp 5 )= gpee |- (Mexcican hat wavelet)
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(c) ¥(t) =exp <iw0t - g) (Morlet wavelet).

3. If f is a homogeneous function of degree n, show that
(W f)(Aa, Ab) = A"+ (W £) (a,b).

4. In the proof of Theorem 19.2.2 we do not address the difficulty that arises
from the fact that a takes both positive and negative values. Provide a
more detailed proof that removes the difficulty.

5. Prove Theorem 19.2.4.
6. Show that

/°° sin sin7r(2x—n)d 1 . (wn)

oo T (22 —n) 27

7. Let ¥ n(t) =27"/24) (2™t — n), where 9(t) is the Haar wavelet, that
is,
2-m/2 if 2mn <t < 2mn 4 2m-1
Y (t) = =27™/2  if 2mp 4 2m=L <t < 27y 4 27
0 otherwise.

and
a if0<t<i,
f)=<b if 3<t<l,
0 otherwise.

(a) Find (f,¥m.0)-
(b) Show that Z;.::O <fa 1pm,0> 1pm,O(t) = {

a if0<t<i,
b oifi<t<l.

8. Consider the cardinal B-splines B, (x) of order n are defined by

Bi(z) = x(0,11 (@),
B, (z) = Bi(x) * B1(x) * ... * B1(z) = B1(x) * Bp—1(z), n>2,

where n factors are involved in the convolution product.

(a) Show that
B, (z) = /OO B, _1(z—t)By(t) dt

1 T
= / Bn_l(.’L' - t) dt = / Bn_l(t) dt.
0 x—1
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(b) Find Ba(z), Bs(z), Bs(x) explicitly.
(c) Show that

By (w) = (%) exp <%> sin () /01 =it g

9. Use the Fourier transform B; (w) of By (z) to prove

T (2n — 1)! dw?n—1 (cotw).

o0 R 2 s2n d2n71
3 ’Bn(2w+27rk)’ sin * (w)

k=—o0

10. The Franklin wavelet is generated by the second-order (n =2) splines.
Show that the Fourier transform @ (w) of this wavelet is

11. The Gabor window (or the Gaussian window) function fe€ L*(R) is
defined by

f(t)= (2—a) ' exp (—at?).

T
Show that [|f||=1 and f(w)= \/%—af (£).
Discuss the time and frequency characteristics of the Gabor windows.
Draw graphs of f(¢) and f(w).

12. For a triangular window f € L?(R) is defined by

fl)= \/% {x[_%,%](t) * X[ 28] (t)} = \/%(a = [t) X[-a.a)(®)-

Show that
() lIfll=1,

(b) f(w)= (%) o (ng)z.

Examine its time and frequency characteristics.

© 2007 by Taylor & Francis Group, LLC



Appendix A

Some Special Functions
and Their Properties

The main purpose of this appendix is to introduce several special functions
and to state their basic properties that are most frequently used in the theory
and applications of integral transforms. The subject is, of course, too vast to
be treated adequately in so short a space, so that only the more important
results will be stated. For a fuller discussion of these topics and of further
properties of these functions the reader is referred to the standard treatises
on the subject.

A-1 Gamma, Beta, and Error Functions

The gamma function (also called the factorial function) is defined by a definite
integral in which a variable appears as a parameter

I‘(x):/e_ttw_ldt, x>0. (A-1.1)
0

The integral (A-1.1) is uniformly convergent for all z in [a, b] where
0 <a<b< oo, and hence, I'(x) is a continuous function for all = > 0.
Integrating (A-1.1) by parts, we obtain the fundamental property of I'(x)

[(z) = [—e %" e + (x — 1)/67%172(%
0
=(x—-1DI'(z-1), for z—1>0.
Then we replace x by x 4+ 1 to obtain the fundamental result
Nz +1)=z T'(x). (A-1.2)

In particular, when x =n is a positive integer, we make repeated use of

587
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(A-1.2) to obtain
'n+1)=nT(n)=nn—1)I'n-1)=
=nn—-1)mn-2)---3-2-1T(1)=nl, (A-1.3)

where I'(1) = 1.
We put ¢t =u? in (A-1.1) to obtain

o0

I'(z)= Z/exp(fUQ)uh*ldu, x>0. (A-1.4)
0
. 1
Letting = 2’ we find
1 o0
r <§) = /exp(7u2) du= 2? =/ (A-1.5)
0
Using (A-1.2), we deduce
1 1
r(3)=lp (Lo (A-1.6)
2 2 2 2
) 7 2 1
Similarly, we can obtain the values of I’ 5 ) r 5) N ( n2+ ) .

The gamma function can also be defined for negative values of x by the
rewritten form of (A-1.2) as

r(@:@, 2£0,-1,-2, ... (A-1.7)

For example

o(-1) <) (1) s (a1

2 1 2
2
2

We differentiate (A-1.1) with respect to = to obtain

oo

L1 == [ LS

0

_ / di[exp(xlogt)]%dt: / = (logt)e~tdt. (A-1.10)
X
0 0
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At z =1, this gives

F’(l):/e_tlogt dt = —7, (A-1.11)
0

where 7 is called the Fuler constant and has the value 0.5772.
The graph of the gamma function is shown in Figure A.1.

'(x)
A

L-10

-15

Figure A.1 The gamma function.

The volume, V,, and the surface area, S,, of a sphere of radius r in R™ are
given by

B ) S )
" L(g+1) "’ " r'(%)
Thus, dV,, = S,,.
In particular, when n=2,3,....,, Vo =712, Sy =27r; V3 = %m"?’, S3 =4mr?;
S

Legendre Duplication Formula

Several useful properties of the gamma function are recorded below for refer-
ence without proof.

2221 ()T (x + %) =7 T'(22). (A-1.12)

In particular, when x =n(n=0,1,2,...)

r <n + 1) _ VT @t (A-1.13)

2 22n pl
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The following properties also hold for I'(z):

T(z)['(1 —xz) = 7 cosec mx, x is a noninteger, (A-1.14)
I(z) = px/exp(fpt) t*Lat, (A-1.15)

0
I(z) = / exp(xt — e')dt. (A-1.16)
I(z41) — V2mexp(—a)a**2 for large x, (A-1.17)
nl~+2m exp(—n)x’”% for large n. (A-1.18)

The incomplete gamma function, v(x,a), is defined by the integral
~v(a,z) = /efttafldt, a>0. (A-1.19)
0

The complementary incomplete gamma function, I'(a, ), is defined by the
integral

(a,z) :/e_t t*tdt, a>0. (A-1.20)
Thus, it follows that
v(a,z) + T'(a,z) =T(a). (A-1.21)

The beta function, denoted by B(x,y) is defined by the integral
t
B(z,y) :/ti‘l(l — )¢ tdt, x>0, y>0. (A-1.22)
0

The beta function B(x,y) is symmetric with respect to its arguments 2 and
1y, that is,
B(z,y)=B(y, z). (A-1.23)

This follows from (A-1.22) by the change of variable 1 — ¢ = u, that is,

1
B(z,y) :/uy71(1 —u)* tdu= B(y,z).
0

If we make the change of variable ¢ =u /(1 4 u) in (A-1.22), we obtain another
integral representation of the beta function

o0 o0

B(x,y):/uxfl(l+u)7<x+y)du:/uy71(1+u)7(z+y)du, (A-1.24)
0 0
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Putting ¢t = cos? § in (A-1.22), we derive
w/2
B(z,y)=2 / cos?® 1 sin® "1 9 db. (A-1.25)
0

Several important results are recorded below for ready reference without
proof.

11
B(1,1)=1, B (5, 5) —, (A-1.26)
Bla,y) = (—*—L ) Bz —1,y) (A-1.27)
x,Y) = $+y 1 € ' Y)s Bl
I'()T'(y)
B(z,y) = —2 W) A-1.28
@) = Fr (A-129)
p(lrr lzo)_ sec(”) O<w<1 (A-1.29)
55 )= 5 ) x<1. -1.
The error function, erf(z) is defined by the integral
erf(x) = —/ exp(—t%)d —o0 <z < 00. A-1.30
NG ( )
0
Clearly it follows from (A-1.30) that
erf(—z) = —erf(z), (A-1.31)
d 2 ,
%[erf(x)] =7 exp(—z~), (A-1.32)
erf(0) =0, erf(oo)=1. (A-1.33)

The complementary error function, erfe(x) is defined by the integral

erfe(x 2 /exp (A-1.34)
N3
Clearly it follows that
erfc(z) =1 — erf(x), (A-1.35)
erfc(0)=1, erfc(oo) =0. (A-1.36)
1
erfe(x) ~ exp(—a?) for large . (A-1.37)
™

The graphs of erf(z) and erfc(z) are shown in Figure A.2.
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erf(x)
———— erfc(x)

Figure A.2 The error function and the complementary error function.

Closely associated with the error function are the Fresnel integrals, which
are defined by

)= [ (Yot 5= fan(T)ar (an
0 0

These integrals arises in diffraction problems in optics, in water waves and in
elasticity and elsewhere.
Clearly it follows from (A-1.38) that

C(0)=0=5(0) (A-1.39)
C(00) = S(o0) = g (A-1.40)

d Tx? d o (mx?
EC(I) = cos (T) , ES(:C) =sin (T) . (A-1.41)
It also follows from (A-1.38) that C(x) has extrema at the points where
22=(02n+1), n=0,1,2,3,..., and S(x) has extrema at the points where
22=2n,n=1,2,3,.... The largest maxima occur first and are found to be

C(1)=0.7799 and S(v/2) =0.7139. We also infer that both C(z) and S(x)
are oscillatory about the line y =0.5. The graphs of C(z) and S(z) for non-
negative real x are shown in Figure A.3.

A-2 Bessel and Airy Functions

The Bessel function of the first kind of orderor v (non-negative real number)
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Figure A.3 The Fresnel integrals C(z) and S(z).

is denoted by J,(x), and defined by

oo

Jo(z)=a" " (=D)ra™ (A-2.1)

2t T(r+v+1) ’

This series is convergent for all z.
The Bessel function y = J,(z) satisfies the Bessel equation

22y 4+ ay’ + (22 — 0Py =0. (A-2.2)

When v is not a positive integer or zero, J,(x) and J_,(z) are two linearly
independent solutions so that

y=AJ,(z)+ BJ_,(x) (A-2.3)

is the general solution of (A-2.2), where A and B are arbitrary constants.
However, when v =n, where n is a positive integer or zero, Jy,(z) and J_, (x)
are no longer independent, but are related by the equation

J_n(z)=(=1)"Tp(2). (A-2.4)

Thus, when n is a positive integer or zero, equation (A-2.2) has only one

solution given by
(L gy

A second solution, known as Neumann’s or Webber’s solution, Yy, (x) is given
by
Y, (z) = lim Y, (z), (A-2.6)

v—n

where

(cosvm)dy, (z) — J_p(x) .

sinvmw

Yo(z) = (A-2.7)
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Thus, the general solution of (A-2.2) is
y(x)=A J,(z) + BY, (), (A-2.8)

where A and B are arbitrary constants.
In particular, from (A-2.5),

Jo(z) = z:; ((;1))2 (5)2 (A-2.9)
e —1)r 7 2r+1
Ji(z) = ;O ﬁ (§> . (A-2.10)

Clearly, it follows from (A-2.9) and (A-2.10) that
Jo(z)=—Ji (). (A-2.11)

Bessel’s equation may not always arise in the standard form given in (A-
2.2), but more frequently as

2y +ay' + (K2 —v*)y =0 (A-2.12)
with the general solution
y(z) = A J,(kx) + BY, (kx). (A-2.13)

The recurrence relations are recorded below for easy reference without
proof.

Joa(@) = (2) Ju@) = T (@), (A-2.14)
Jim1(@) = () Jula) + Ji(@), (A-2.15)
Jooa(@) + Josa (@) = (%C_U) Jo(@), (A-2.16)
Jo—1(x) — Jyi1(z) =2J) (). (A-2.17)
We have, from (A-2.5),
o0 T2 (n+2r)

E I2n+2r'
n + 7‘

Differentiating both sides of this result with respect to x and using the fact
that 2(n+7r)/(n +7)!=2/(n+r —1)!, it turns out that

—(n+2r+1)

d - T 2n+2r—1
Nt =" J— . A-2.18
et Z n+r_1> z P Tua@). (A-2.18)
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Similarly, we can show

% (27" T (2)] = =27 " Jny1 (). (A-2.19)

The generating function for the Bessel function is

1 1 SN
exp [595 (t — 2)} :n:E_Oot In (). (A-2.20)
The integral representation of J, (x) is
- ,
In(z) = — /cos(n& — xsin)df. (A-2.21)
7T
0

The following are known as the Lommel integrals:

a

/xJn(px)Jn(q:v) dx
0
= AP Tnla) T (00) — 4 Ju(pa) T, (a0)], p# g, (A-222)
and "
0/:17 J2 (px)dx = 5 {Jfl (pa) + (1 - ]92—a2) Jn(pa)} . (A-2.23)
When n = :I:%,

2 2
Ji(z) =4/ —si J_i(x)=4/— . A-2.24
1(@) =/ —sinz, _1(z) =4/ —cosz ( )

A rough idea of the shape of the Bessel functions when x is large may be
1
obtained from equation (A-2.2). Substitution of y =z~ zu(z) eliminates the
first derivative, and hence, gives the equation

4n? -1

For large x, this equation approximately becomes
' +u=0. (A-2.26)

This equation admits the solution u(z) = A cos(z + ¢) that is,

y= % cos(n +¢€). (A-2.27)
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\ — 3
)
ffffffffff 3,0

Figure A.5 Graphs of J1 (x) and J_1i(z).

2

This suggests that J,(x) is oscillatory and has an infinite number of zeros.
It also tends to zero as x — oo. The graphs of J,(z) for n=0,1,2 and for

1
n= :|:§ are shown in Figure A.4 and Figure A.5, respectively.

An important special case arises in particular physical problems when k% =
—1 in equation (A-2.12). we then have the modified Bessel equation

22y 4+ 2y — (2* + 0Py =0, (A-2.28)
with the general solution
y=AJ,(iz) + BY,(iz). (A-2.29)
We now define a new function
I,(x) =i""J,(iz), (A-2.30)

and then use the series (A-2.1) for J,(x) so that

o 00 (_1)r ir v+2r_ oo 1 £ vh2r
Io(@) =i TZZOT!F(TJerrl) (?) _gr!F(ququl) (§> '
(A-2.31)
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Similarly, we can find the second solution, K, (z) of the modified Bessel equa-
tion (A-2.28). Usually, I,(x) and K,(z) are called modified Bessel functions
and their properties can be obtained in a similar way to those of J,(z) and
Y, (2). The graphs of Yy(x), Y1(z) and Y2(x) are shown in Figure A.6.

Yo(X)
SR A
””””” Yo(X)
57 \\12 > X

Figure A.6 Graphs of y=Yj(z), Yi(z) and Ya(x).

We state a few important infinite integrals involving Bessel functions which
arise frequently in the application of Hankel transforms.

~ (20)°T (v + %) 1
/exp(fat) Jo(bt)t"dt = W, v > 5 (A-2.32)
0
3
o0 2a(20)*T <’U + —)
/eXp(—af) Sy (D)t dt = > v+2§ , v>—1, (A-2.33)
) V(a® +b%)vF2
2,2 vt g, b b?
/eXP(*a %) Ju(bt)t" " dt = a2yt &P <@) , v>—1, (A-2.34)

o0

1 2 be
2,2 —
/exp(—a t4)Jy (bt)J, (ct) tdt = 502 &P <_W) I, (ﬁ) , v>—1,
0

(A-2.35)
T 92u—v=1T (1) 1 1
2ol Jy(t)dt = —————= 0 — ——. (A-2.36
/ (0t = o 0 <<, v> =5 (A-2.30)
0
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The Airy function, y= Ai(zx) is the first solution of the differential equation

y" —xy=0. (A-2.37)

The second solution is denoted by Bi(x). Then these functions are given by

Ai(z) = \/7[ (2 3/2) §(§x3/2)}, (A-2.38)
Bi(z) = \/7[ §<§x3/2) L<§x3/2)} (A-2.39)

The integral representation for Ai(z) is

wl»—‘

=
w

Ai(z) =+ / cos <%t3 + a:t) dt. (A-2.40)
T
0

The graph of y = Ai(x) is shown in Figure A.7.

Figure A.7 The Airy function.

A-3 Legendre and Associated Legendre Functions
The Legendre polynomials P, (x) are defined by the Rodrigues formula

1 dar

P (z)= de—n(ﬁ - 1™ (A-3.1)
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The seven Legendre polynomials are
Po(x) =
Pi(x)==x
1
Py(z) = 5(3:1:2 -1)

Ps(z) = %(5:153 —3x)

1
Py(x) = g(35:]54 — 302 +3)
1
Ps(z) = §(6Sx5 — 702° + 15z)
1
Ps(x) = 1—6(231956 —3152* + 10522 — 5).

The generating function for the Legendre polynomial is

oo

(120t +12)72 =Y t"Py (). (A-3.2)

n=0

This function provides more information about the Legendre polynomials.
For example

o ale35@2n-1) L (2n—1)
P (0) = (-1) T =(-1) EOI (A-3.4)
Pyni1(0) =0, n=0,1,2,..., (A-3.5)
n dar (2n)!
P, (—z) = (-1)"P,(x), dx—nPn(x) =S (A-3.6)

where the double factorial is defined by

2n—1N=1-3-5---(2n—1) and 2n)!'=2-4-6---(2n).

The graphs of the first four Legendre polynomials are shown in Figure A.8.
The recurrence relations for the Legendre polynomials are

(n+1)Pr1(z) = (2n + 1)z Py(z) —n Pp_1(x), (A-3.7)
1 (1) = Py (2) = (2n 4 1) Pa (), (A-3.8)
(1—2?) P (z ) nP,_1(x) —nz P,(z), (A-3.9)

)

1—2})Pl(zx)=(n+1DzP,(z) — (n+1) Poyi(x). (A-3.10
The Legendre polynomials y = L,, () satisfy the Legendre differential equation

(1—2%y” —2xy +n(n+1)y=0. (A-3.11)
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Figure A.8 Graphs of y= FPy(x), Pi(z), Px(z) and Ps(x).

If n is not an integer, both solutions of (A-3.11) diverge at x = +£1.
The orthogonal relation is

1
2
P, (x 2)dx = ———— Opm. A-3.12
/ v (2n+1) (A-3.12)
el

The associated Legendre functions are defined by

m d™ 1 dm+n
PM(z)=(1—-2*)% —P,(z)=
()= (1 —2")% = Po(a)

n

(1= e F (@ - 1), (A-3.13)

where 0 <m <n.
Clearly, it follows that

Py(x) = Pu(x), (A-3.14)
P () = (C)M PR ), Py = (— 1y P gy

The generating function for P (z) is

@m)d - 2 = Z e (A-3.16)

2mm'(1—2t:v+t2

The recurrence relations are

@2n+1)zP"(x)=Mn+m)P" () +(n—m+1)P" (), (A-3.17)

2(1 — 2%)? % P™M(z) =P (2) — (n+m)(n—m+1)P" '(z). (A-3.18)
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The associated Legendre functions PJ"(z) are solutions of the differential e-
quation
(1—a%)y" — 22y + [n(n+1) — ——— | y=0. (A-3.19)

This reduces to the Legendre equation when m =0.
Listed below are few associated Legendre functions with x = cos8:

Pl(z)=(1—2%)% =sin6,

P} (x) =3x(1 - :172)% =3 cosfsind

P}(x)=3(1 — 2%)=3sin*0

Pi(z)= 2(5:1:2 —1)(1—2?)7 = ;(5(;082 §—1)sinf
P(x) =15z(1 — 2?) = 15 cos fsin” 0

P(z)=15(1 — 2%)3/2 =15sin® 6.

The orthogonal relations are

R e R e T (A320)
/(1 — 22) PP (2) Pl () da = %W. (A-3.21)

A-4 Jacobi and Gegenbauer Polynomials

The Jacobi polynomials pi>s )(x) of degree n are defined by the Rodrigues
formula
—_1)" dm
P )= U ey L
x

T onp)

1—2)*™ (14 2)%], (A-4.1)

where > —1 and 8> —1.
When a==0, the Jacobi polynomials become Legendre polynomials,
that is,

Py(x)=P%9(z), n=0,1,2,.... (A-4.2)
On the other hand, the associated Laguerre functions arise as the limit
o . (a ﬁ) 2x
Lo (x) :ﬁhm PP 1 — 7)) (A-4.3)
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The recurrence relations for P.** )(x) are

2(n+1)(a+B+n+1)(a+ B+ 2n)P%D (z)
=(a+B+2n+1)[(0® - ) +z(a+ B+ 2n+2)(a + 3+ 2n)| PP (z)
—2(a+n)(B+n)(a+ B+2n+2)P (), (A-4.4)

where n=1,2,3,..., and
P () = P (@) = P () (A-4.5)

The generating function for Jacobi polynomials is

o0

2RI 1 —t+ R+t +R) =Y P (x) t", (A-4.6)
n=0

where R= (1 — 2zt +12)2,
The Jacobi polynomials, y = pLp) (x), satisfy the differential equation

(1—a®" +[(f—a)—(a+B+2)z]y +nn+a+B8+1)y=0. (A-4.7)

The orthogonal relation is

0, n#m

/(1 —2)%(1 4 )P PP (2) PP (1) d = {5 } , (A-4.8)
1

n=m

where a1
o Tr nyr 1
5, = 2 (n+a+1)I'(n+p+1) . (A-4.9)
nlla+8+2n+1DI'a+8+n+1)

1
When a=0=v — 2’ the Jacobi polynomials reduce to the Gegenbauer poly-
nomials CP(x), which are defined by the Rodrigues formula
_1d"
2

crm) = a2y dz"

2nn!

[(1 - x2)“+"—%} . (A-4.10)
The generating function for C?(z) of degree n is
- 1
(1—22t+£*)7"=) Cha)t", |t<1, [|z[<1, v> -5 (A1)
n=0

The recurrence relations are
(n+1)Ch 1 (x) =2(v+n)xCh(x) + 2v+n—1)Cr_(x) =0, (A-4.12)

(n+1)C: 1 (2) = 20C T (z) + 20 CVF (z) =0, (A-4.13)
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d
dx
The differential equation satisfied by y=Cp (z) is

Cy(@)] =20 Ot (). (A-4.14)

(1—22)y" — (2v+ 1) 2y’ +n(n+2v)y=0. (A-4.15)

The orthogonal property is
1
/(1 — 22" 20 () OV, () dz = 6p6nm, (A-4.16)
-1

where
~ 2172l (n+ 2v)

" nl(n+o)[L())2

When v = %, the Gegenbauer polynomials reduce to Legendre polynomials,
that is,

(A-4.17)

O () = Po (). (A-4.18)

The Hermite polynomials can also be obtained from the Gegenbauer polyno-
mials as the limit

—nl lim o2 v (2. A-4.
H,(z)=n Uli)n;ov cy (\/5) (A-4.19)

Finally, when a=0= %, the Gegenbauer polynomials reduce to the well-
known Chebyshev polynomials, T, (), which are defined by a solution of the
second order difference equation (see Example 12.6.7)

Unt2a — 28 Upt1 +u, =0, |z| <1 (A-4.20)
u(0) =wup and u(1l) =uy. (A-4.21)
The generating function for T, (z) is
(1-#) T()+2§:T()t" lz] <1 t<1 (A-4.22)
_— = T n\Z y T = . -4,
(1—2zt+t2) ° P

The first seven Chebyshev polynomials of degree n of the first kind are
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Figure A.9 Chebyshev polynomials y =T, (z).

The graphs of the first four Chebyshev polynomials are shown in Figure A.9.
The Chebyshev polynomials y =T, (z) satisfy the differential equation

(1—2%)y" —xy +ny=0. (A-4.23)

It follows from (A-4.22) that T,,(z) satisfies the recurrence relations

Thi1(x) — 22Ty (x) + Tho1(z) =0, (A-4.24)
Totm(x) = 2T0 (1) T () + Th—m (x) =0, (A-4.25)
(1 — 2T (z) +nz Tn(x) —nT,_1(z) =0. (A-4.26)

The parity relation for T, (z) is

T (—z)=(-1)"T,(z). (A-4.27)
The Rodrigues formula is
VACD (1 —a?)E  d 2yn—1
- (1 =22 . A-4.
T = (A-4.28)
The orthogonal relation for T, (x) is
L ) 0, m#n
/(1 —2?) 2 T (2) Ty (z)dz =< 3, m=n ;. (A-4.29)
e T, m=n=0

The Chebyshev polynomials of the second kind, U, (x), are defined by

Up(z)=(1—2?) " 2sin[(n+1)cos 'z], —1<z<l1. (A-4.30)
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The generating function for U, (z) is
(I—2zt+t3)7'=> Un(x)t", |z[<1, [t[<1. (A-4.31)
n=0
The first seven Chebyshev polynomials U, (x) are given by
Uo(z) =1
Ui(z) =2z
Us(z) = 42® — 1
Us(x) = 82° — 4a
Us(z) = 162 — 1222 + 1
Us(z) = 322° — 322° + 62
Us(z) = 642° — 802" 4 242% — 1.
The differential equation for y = U, (z) is
(1—22)y" —3zy +n(n+2)y=0. (A-4.32)
The recurrence relations are
Upi1(z) = 22Uy (z) + Up—1(z) =0. (A-4.33)
(1 —2*)U! (2) + nz Up(z) — (n + 1)Up_1(z) =0. (A-4.34)
The parity relation is
Un(—2)=(—1)"Up(x) (A-4.35)
The Rodrigues formula is
—-1)" 1 d"” 1
Uy () = — Y )1 (nt1) d° [(1 - x2)"+f} . (A-4.36)
201 (n 4 1)1(1 — 22)% da”
The orthogonal relation for U, (x) is
1
/ (1 =)} U (@) Un(a) d = T 5 (A-4.37)
21
I
A-5 Laguerre and Associated Laguerre Functions
The Laguerre polynomials L, (z) are defined by the Rodrigues formula
Lofa)=e" (" ) (A5.1)
n(T) =e"—(z" ™), -5.
dz™
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where n=0,1,2,3,....
The first seven Laguerre polynomials are

1
1—=z
=2 — 4dx + 22
6 — 18z + 922 — 2

The generating function is

In particular

(1—5) ' exp <1“’—_tt> = Ly(a). (A-5.2)
n=0

Ln(0)=1. (A-5.3)

The orthogonal relation for the Laguerre polynomial is

o0

/eszm () Lp(z)dx = (n))? 6. (A-5.4)
0

The recurrence relations are

(n+1)Lpp1(x)=2n+1—2z)L,(x) —nLy_1(x), (A-5.5)
2L (x)=nL,(z) —n L,_1(z), (A-5.6)
Ly () = Iy (2) — L a(a). (A5.7)

The Laguerre polynomials y = L, (z) satisfy the Laguerre differential equation

2y’ + (1 —2)y’ +ny=0. (A-5.8)

The associated Laguerre polynomials are defined by

dm

Ln'(z) = dx™

L,(x) for n>m. (A-5.9)

The generating function for L7 (z) is

(1—2)" D exp (

Tz
—Zz

- >_ZLg(x)z", |z] < 1. (A-5.10)
n=0
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It follows from this that
(n+m)!

nlm!

L7(0) = (A-5.11)

The associated Laguerre function satisfies the recurrence relation
(n+ DLy (2) = 2n+m+1—2)L7(z) — (n+m)LyL, (), (A-5.12)

d
wd—L?(x) =nL™x)—(n+m)L" | (x). (A-5.13)
x
The associated Laguerre function y = L7 (z) satisfies the associated Laguerre
differential equation

zy" +(m+1—-2x)y +ny=0. (A-5.14)
The Rodrigues formula for L7 (x) is

L7 (x)= er d—(e_””;v"'””). (A-5.15)

n!  dz™

The orthogonal relation for L (x) is

/e_”” 2™ L (x) L (x) de = ~———6p;. (A-5.16)

A-6 Hermite Polynomials and Weber-Hermite Function-
S

The Hermite polynomials H,,(z) are defined by the Rodrigues formula

dn
Hy () = (~1)" exp(a?) T exp(—2?)], (A-6.1)
where n=0,1,2,3,....
The first seven Hermite polynomials are

Hy(z)=1

Hy(z) =2z

Ho(x) =42® — 2

Hy(z) =82° — 12z

Hy(x) =16z — 4822 + 12

Hs(z) = 322° — 162 4 120z

Heg(x) = 6425 — 4802* 4 7202 — 120
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The generating function is

exp(2t —1?) = Z—H'Hn(x). (A-6.2)

n=0 "
It follows from (A-6.2) that H, (x) satisfies the parity relation
H,(—z)=(-1)"H,(z). (A-6.3)
Also, it follows from (A-6.2) that

Hopy1(0)=0, Hon(0)= (71)H%. (A-6.4)

The recurrence relations for Hermite polynomials are
Hy1(z) — 22 Hy(x) +2n Hy—1(z) =0, (A-6.5)

H! () =2x H,_1(z). (A-6.6)

The Hermite polynomials, y = H,,(x), are solutions of the Hermite differential
equation
Yy —2zy’ + 2ny=0. (A-6.7)

The orthogonal property of Hermite polynomials is

o0

/ exp(—22)H, (x) Hp, (2) dz = 2" /T Spmn. (A-6.8)

— 00

With repeated use of integration by parts, it follows from (A-6.1) that

/ exp(—2?) Hp(z)2™dz =0, m=0,1,...,(n—1), (A-6.9)
/ exp(—2?) Hy () 2" dx = /7 nl. (A-6.10)

The Weber-Hermite function or, simply, Hermite functions

2

y = hp(z) = exp (%) H, () (A-6.11)

satisfies the Hermite differential equation
y'+(A—2%)y=0, z€R (A-6.12)

where A=2n+ 1. If A# 2n + 1, then y is not finite as |z| — oo.
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Figure A.10 The normalized Weber-Hermite functions.

The Hermite functions {hy(z)}" form an orthogonal basis for the Hilbert
space L?(R) with weight function 1. They satisfy the following fundamental

properties:
hfn(x) +x hn(x) - 2n hn 1
ho (@) = @ I () + T g1 (2) =0,
R () — 2% hy(z) + (2n + 1

The normalized Weber-Hermite functions are given by

Ya(2) =27 2a () " exp (—w—

) Hy(2). (A-6.13)

Physically, they represent quantum mechanical oscillator wave functions. The

graphs of these functions are shown in Figure A.10.

A-7 Mittag Lefler Function

Another important function that has widespred use in fractional calculus and
fractional differential equation is the Mittag-Leffler function. The Mittag-
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Leffler function is an entire function defined by the series

oo n

z

Ea(z)znzzom, a>0. (A-7.1)

Figure A.11 Graph of the Mittag-Leffler function E,(x).

The graph of the Mittag-Leffler function is shown in Figure A.11.

The generalized Mittag-Leffler function, E4 5(2), is defined by

oo Zn
Ea,ﬁ(z):;m 5 O[,ﬂ>0 (A—72)

Also the inverse Laplace transform yields

| g0
1] 5L emisipm) ey A-7.3
{ (SQ—T—G)m+1 } o, (_ ) ( )
where
E™ (2) = ", 5(2). (A-7.4)
o, dzm 5
Obviously,
Ey1(2) = Eo(z), Ei1(2)=E1(z)=¢€". (A-7.5)
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B

Tables of Integral Transforms

In this appendix we provide a set of short tables of integral transforms of the
functions that are either cited in the text or in most common use in math-
ematical, physical, and engineering applications. In these tables no attempt
is made to give complete lists of transforms. For exhaustive lists of integral
transforms, the reader is referred to Erdélyi et al. (1954), Campbell and Foster
(1948), Ditkin and Prudnikov (1965), Doetsch (1950-1956, 1970), Marichev
(1983), and Oberhettinger (1972, 1974).

TABLE B-1 Fourier Transforms

f(x) F(t) = —= [ exp(-ika)f(a)do
T
1| exp(—alz|), a>0 (\/%) a(a® + k%)~
2 SN2 1 p2)—2
2| zexp(—alz|), a>0 = | (—2aik)(a” + k*)
7r
1 k?
—ax? - 2
3| exp(—az?), a>0 mexp( 4a>
4 (x2—|—a2)_1, a>0 \/fexp(—a|/€|)
2 a
5| z(@®>+a?)7t a>0 (i exp(—alk|)
’ 2 \2a
¢, CLSI’SZ) ic 1 ibk iak
6 _(671 _ —1a )
0, outside Vor k
7| Jalexp(=alzl), a>0| /% (@ =)@+ k)2
77
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F(k):\/% / exp(—ikz) f (z)dz

10| (a2 —22)"2H(a — |z|)

11

22 +a?)2
aZ — 22
1| oslbva ?)H(a7|:r|)
(@@ — )}
13| e **H(z), a>0
1
14| —= exp(—alz]|)
Vel
15 d(x)
16 | 60 (x)
17| 0(z —a)

18| 0 (x —a)

19 | exp(iaz)

20| 1
21 | «
22 | z™

/5 Hla =)

1 1

V21 (w—k+ia)
\/?Jo(ak)

T Jo (a\/b2 - k2) H(b— [k])

2

g Jo (a\/bZ n k2)

- S Sm

(a —ik)(a® + k)1

3

I

2

—~

@+ k%) F [at (a® + K2)}

exp(—iak)

(ik)" exp(—iak)

279k —a)

27 -

21 (k)
V2rid (k)
V2r i 80 (k)
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Tables of Integral Transforms 613
/(@) F(k) = %Q_ﬁ exp(—ika) f (x)da
23| H(z) \/g [# + 6(k)]
w | exp(—tk
24 | H(x—a) 3 [e pfmkl @) +5(/€)]

25| H(z)— H(—x)

26 | 2" exp(iax)

27 | x|t
28 | log(|x|)
29 | H(a— |z|)

31| sgnz

32| x " lsgna

1
33| —
z
1
4| —
xn

35| a™exp(iax)

30 | |z|* (a<1,not a negative integer)

Vori® 60 (k — a)

1
V2T

T 1
2 [k
g sin ak
T k
2
\/;F(a+1)|k|(”o‘)

X COS [g(a + 1)}
/2 1
7 (ik)

—ik)"
2r  n!

V21 i (k — a)

(A —2loglk|), Ais a constant

—~

(4 -2 log [k])

fl-
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614 INTEGRAL TRANSFORMS and THEIR APPLICATIONS

f(z)

=

k)= \/% / exp(—ikx) f(x)dx

36 | x*H(z), (o not an integer)

37| a™ exp(iax) H(x)

38 | exp(iax) H(x —b)

39
r—a
1
40
(x—a)"
eiaz
41
(z—b)
eia;ﬂ
42
(z —b)"

43 | |z|* sgn = (« not integer)

44 | 2" f(z)
45 dci:lnf(x)

46 | e f(bx)

47 sin (ax2)

Ia+1)
V21

X exp [— (%Z) (a4 1)sgnk]

in(k—a)"FL + " §(n)( )}

|k|7(a+1)

ﬁ\ @
CD

oxpl—ib(k —a)] +d(k — a)}
—i\/gexp(—iak)sgn k
T k)
\/; exp( zak: — ) sgn k
z\/g explib(a — k)|[1 — 2H (k — a)]
\/Z 1-2H(k—a)
> exp({;b_al_)k>} [72(]{: o a)]n—l
2 ( (a+1) e’
[ () s
(i) (k)
(ik)"™ F(k)
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Tables of Integral Transforms 615

TABLE B-2 Fourier Cosine Transforms

f(z) Fe(k) = \/%7008(%)]“(96)(196
0

1 | exp(—azx), a>0 <\/§> a(a® +k*)~!

2
2 | zexp(—ax), a>0 ( —) (a® — k?)(a® + k*)72
7T
1 k2
3 exp(—a?z? —— ex (—>
p( ) |a|\/§ p 4a2
2| Ha—2) 2 (smak>
0 k
1 2 —a aTm
5 | 27, O<ax<l —T(a)k cos(—)
s 2
1 k2 k?
6 | cos(azx?) NG {cos <E> + sin (E)}
1 k2 k?
7 | sin(az?), a>0 a {cos <E> — sin (E)}
2 2yu—1 1 v—13 1 ay®
8 (@® —2*)""2H(a—x), v>—35 2v7ar v+§ (E) Jy(ak)
9 (a® +2%)7t Jo(bx), a,b>0 V3 a e *Iy(ab), b<k < oo
1 2 k) :H(a—k
10 | z7VJ,(az), v>—= (a )'"> Ha —k)
2 2v=zqv T v—l—l
2
1
11| (2% +a2)"2e b +a?)? Ky [a(k2 +b2)%} ,a>0,6>0

1 2a\"°
12| (202 —a?)" 2 H(2a — x), v> —3 ﬁr(v+§)<a>

&
x cos(ak) Jy(ak)
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616 INTEGRAL TRANSFORMS and THEIR APPLICATIONS
2 oo
fx) F.(k)= \/j/ cos(kx) f(x)dx
i
0
13| av—le—ae, v>0, a>0 2 D(v)r= cosvl, where
r=(a®+k?)2, 0=tan"! (%)
e 2.
14| —e *sinzx \/; tan (ﬁ)
15 sin[a(b2 —x2)%} Hb—xz) \/g((ll7)(002"’k2)_é
.y [b(a2 +k2)%}
(1—2?) e
1 T _
6 e 5 kexp(—k)
. ko1 fuge’
17| 79, O<ax<l1 \/;—F(a)se(2)
18 L) e \/5 2
Zaale z
a 7 (a2 + k2)2
2 1— ak
19 log(l—i—a—Q), a>0 var =)
x k
a2 + 22 (e=bk — e—ak)
20 10g(m) y a,b>0 \/27T L
21 | a(2®+a*)7L, a>0 \/gexp(ak), k>0
99 2 _ 2y-1 7 sinfa
(a* — 2?) \/g A
1 a+k a—k
23| e b"si
e sin(ax) o [52 ¥ (atk)? + b2+ (a— k)2]
b 1 1
24 | et”
e~ " cos(ax) on [bz F(a—k)? + b2+ (a+ k)2]
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Tables of Integral Transforms

TABLE B-3 Fourier Sine Transforms

617

f(z)

Fu(k) = \/g /Oosin(kx) f(x)dz
0

1 exp(—az), a>0

3 2z O<axl

1
4 -
VT

6 x~ e a>0
7 | z exp(—a®x?)
8 erfe(ax)

10 | z(a® 4+ 2?)~2

12| tan! (£>

2 | xzexp(—az), a>0

5 @ tem®® o> —1,a>0

11| x(a®— 22" 2H(a— 1),

2009 g2\-1
\/;k(a + k%)

(2ak)(a® + k*) 2

™

=N

— k7T (a) sin (%)

k>0

5 =3

I'(a) r~*sin(ad), where

3|

a? + k)2, f=tan""! (%)

2 k
\/j tan~! (—> , k>0
™ a

rT=

—~

(S) exp(—ak), (a>0)

V2T
2v—%a11+1k—vl"(v + %)
XJ1,+1(GI€)

\/gk_l exp(—ak)
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618 INTEGRAL TRANSFORMS and THEIR APPLICATIONS
3 [
f(x) Fs(k)\/j/sm(kx) f(x)dx
7T
0
1 k(a? — k)"~ 3
13| 27 Jyps1(ax) v>—3 (a ) 21 H(a—k)
2“_%a“+1f(v+ —>
2
\/5 in~" 0<k
14 | 27 Jo(ax) —— L) Vshk<a
V5 a<k<oo
15 | z(a®+22) 7t Jo(bz), a>0,b>0| /Fe *I(ab), a<k<oo
21 a?
16 | Jo(ay/x), a>0 \/;ECOS(E)
17| (22 —a2) 2H(z —a), |v| <i 2072 (2)°T (v+ %) J_o(ak)
18 | zt7v(2? + a?) 71 Jy(az), \/ga_”exp(—ak)lq,(ab),
v>f%, a,b>0 a<k<oo
19| H(a-z), a>0 fl 1 k
a—2x), a ;E( — cos ak)
21 k2
20 | erfe(az) \/;E [1 — exp(—@)]
—a _ a—1 ﬂ
21| z7¢, O<a<2 'l—a)k cos<2)
a1l 1 a\«
22| (ax—2?)* 2H(a—1), a>—% \/51"(04—1—5) (E)
ak ak
i (45 g (2F
><s1n( 2) (2)
b 1 1
23 | et - -
e ** sin(ax) o [b2 R (a+/€)2]
24 | In|atz Vor Sm;“k)
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Tables of Integral Transforms

TABLE B-4 Laplace Transforms

619

(1) 7(s)= [ exvl-st) r(tyi
0
n!
1 t" (n:0,1,2,3,...) W
2 eat 1
S—a
S
3 s at —_—
cos a 32 T a2
a
4 in at -
s a 52 n a2
S
5 cosh at m
. a
6 sinh at m
7 tne=at Lln+1)
(s +a)ntt
" I(a+1)
8 t (a > _1) ?
at S—a
9 e cos bt m
b
at o3
10 e blnbt m
—-b
11 at __ bt a
S (s—a)(s—b)
1 s
12 at b bt
(a—b)(a6 e") (s—a)(s—b)
2
13 tsinat s
(52 +CL2)2
52 — a2
14 t t 55
cosa (52 T a2)2
2 2
15 sin at sinh at ﬁ
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620 INTEGRAL TRANSFORMS and THEIR APPLICATIONS

7(0) fls)= [ exp(=st) Fie)as
0
3
16 (sinh at — sin at) (542—%4)
2a%s
17 (cosh at — cos at) F—ah)
cosat —cosbt , 5 4 S
18 NCEDE (a” #b%) (s2 + a?)(s2 + b?)
1 ™
o 3
I
20 2Vt S\
s\ s
21 t cosh at (s +a®)(s* —a®)?
22| tsinhat 2as(s* — a?) 2
53 siniat) tan—1 (g)
24 t—1/2 exp(—%) \/gexp( 2\/_)
25 | 32 exp(—%) ﬁexp( 2V/as)
26 L1 1 2ap)ent ’
VoA G-avs—a
27 (1 + at)eat (S ja)Q
1 bt _ _at — g — /s —
Bl mme ) Rt
20| exp(a®t)erf(av?) \/g(sa— a?)
30 exp(a’t)erfc(av/t) \/E(\/ngr a)
1
31 ﬁ + aexp(a’t)erf(av't) G \/EaQ)
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Tables of Integral Transforms 621
(o) 7(s)= [ expl-st) s(0yi
0
32 \/% —a exp(a®t) erfc(av't) \/;Jr -
exp(—at) — 1
3| == e(VE-ay) Graviis
34 set [e=22 erfe(¢ — Viwt) (s —iw) le V>
+ exp(Az) erfe(¢ + Viwt)]
where ¢ = z/2Vvt, A= \/g
35 % [e_ab eTfC(b 2_\2%) e—blsta®)?
+ exp(ab) erfc(b;r—jzat)}
¢
36 Sz‘(t):/”“zwdx = cot~1(s)
0
37 Ci(t) :—/ co;xd —— log(1+ s%)
t
38 —FEi(-t) :/ e;r dx — log(1+s)
t
39 Jo(at) (s2+a%)" 2
40 Iy(at) (s2 —a?)~2
41 t* lexp(—at), a>0 I'(a)(s+a)~@
o (LY s | et e
forg)
2
43| 71 Jy(at) U(W%ZH)U, Rev>—1
a2
44 Jo(av/'t) 5 exp(g>
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622 INTEGRAL TRANSFORMS and THEIR APPLICATIONS

(o fls) = [ exp(=st) Fie)ae
0
2 v
45 (—) t“/QJI,(a\/E) s~ (D exp (—%) , Rev> —%
a
46 2. ( a2> exp(—ay/s), a>0
——— exp| —— xp(— ,
or/mt T\ & P
1 2 1
47 Ne exp(—%) = exp(—av/s), a>0
a’t? Vi3 52 s
48 exp(—T> T exp(a—z) erfc (E) , a>0
49 (t2—a®) " 2H(t —a) Ko(as), a>0
50 5(t—a) exp(—as), a>0
1
51 H(t—a) — exp(—as), a>0
s
52 d(t—a) se” ", a>0
53 6 (t —a) s™exp(—as)
. a s
54 |sin at|, (a>0) i) coth(%)
55 L cos(2V/at) ! e ( a)
_— exp -2
Tt Vs P s
1 1 a
56 —— sin(2Vat — ——
mt sin( \/a_) s Sexp( s)
1 a
57 Tra cosh(2Vat) 7 exp(;)
1 . a
58 Tra sinh(2v/at) N exp(;)
t 1 9 9
59 erf| — —exp(a”s®) erfe(as), a>0
2a s
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Tables of Integral Transforms

623

oo

t
1
68 C(t):_/cosu
0

69| S(t)=—

71| et B (+at)

72

0] S()=1+2) exp(—

I 7(s) = [ exvl-st) 1ty
0
a 1
60 erfc(2—\/l_€> gexp(fa\/g), a>0
4t _ .2 a 1
61 \/;e 1w —qerfe (2—\/Z> mexp(—a\/g), a>0
62 e(btat) e fe (aﬂ + 2%/%) %, a>0
63 Jo (aVt? —w?) H(t—w) (82+a2)_%exp{—w\/s2+a2}
64 %(ebt —e™) log (i—Z)
65 {r(t+a)}~ > % exp(as) erfe(v/as), a>0
1 . a
66 — sin(2av/) erf(E)
67 \/% exp(—2aVt), a>0 % exp(%) erfc(%)

1 L s 3
25 |v/1+s2 142

1 1 s B
25 |v/1+s2 142

(v/5 tanh /5) "
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624 INTEGRAL TRANSFORMS and THEIR APPLICATIONS

TABLE B-5 Hankel Transforms

£) order | f,(0) = [ 1, (k) f(r)dr
0
a
1 H(a—r) 0 Ejl(ak)
2 | exp(—ar) 0 a(a® + k)73
1 1
3 | —exp(—ar) 0 (a® +k%)"2
r
da 2a”
1| (@=r)Ha—7) 0| gglilak) = g Jolak)
5 | a(a®+r?)"3 0 exp(—ak)
1 1
6 | —cos(ar) 0 (k* —a®)"2H(k —a)
r
1 . 3
7 — sin(ar) 0 (a® — k)72 H(a — k)
r
1 -1 (4
8 T_z(l_COSM) 0 cosh (E) H(a —k)
1 1
9 = Ji(ar) 0 —H(a—k), a>0
a
10 | Yo(ar) 0 (%) (a2 _ k2)_1
11 K()(G/r) 0 (a2 + k2)—1
12 @ 0 1
r
13 (T2 +b2)7% 0 (kQ +a2)*%
Xexp{—a(T2 +b2)%} XeXP{_b(kQ‘Hﬁ)%}
' E’ k<1
sinr 2
14 5 0 1
r sin~! (E) , k>1
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Tables of Integral Transforms 625
f(r) order | fo(k)= /TJn (kr) f(r)dr
0
15| (r24a2)"2 0 — exp(—ak)
16 | exp(—ar) 1 k(a? + k?)~3/2
17 sin ar 1 aH(k—a)1
r k(k? —a?)z
1 1
18 | —exp(—ar) 1 — [ — a - ]
r k (k2 +a?)2
9| - 1| L2 a2
- exp(—ar) z (k*+a“)? —a
10
20| r"H(a—r) >—1 Ea" Jn+1(ak)
+1 3 n
1 2" T (n+ 3 ak
21| r"exp(—ar), Rea>0 | >-1 @
. K k2
22 | r"exp(—ar?) >—1 Wexp<5)
1
2T [i(a +n+ 1)}
23| rot >-—1 1
ketiT [5(1 —a—+ n)]
24 | r*(a® —p2)ym-n-1 >—1| 2™ "7 (m —n)a™
xH(a—r) X k"™ I (ak)
25 | r™exp(—r?/a?) >—1| 1F (142 + 2n+1;—1a%k?)
nam+n+2 m n
X 2]f"+1F(n+1) I(l1+%+3%)
1
26 | —Jpt1(ar) >—1| k"a= "V H(a—k), a>0
T
27| r(a®* —r*)"H(a—7), | >—1]| 2™a"T'(m +1) (%)m+1

X Jntmt1 (ak)
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626 INTEGRAL TRANSFORMS and THEIR APPLICATIONS

f(r) order fn(k):/TJn (kr) f(r)dr
0
L (ﬁ)" 0<k<a
28 iJn(ar) >1 2n\a/
" 2 L (E)n a<k<oo
2n \k/ ~’

n
n k m n—m
29| ———— 0 -1 — —— K, _n(ak
(a2 + r2)ym+1’ “= o (2) I(m+1) (ak)

30 | exp(—p*r?) Jn(ar), >—11 (2p*) texp (—

{(k2 + az)% - a}n

1
31| —exp(—ar) >—1
r

39 " > 1 (g) M

" 1 EY' 1 in ak
53] — " Ha-r| <1 | L (_) F(—n)(sma
(a2 —r2)nts T \ 2 2 k

34| — Ju-1(ar) >—1

i

ol e y {25(
(

{ (

1
k\""2
—) , 0<k<a
a
o a fa\"tz
o E) , a<k<o
1
1 [(k\""2
1 3 —(F
36 | — Juy1(ar) > -2 3 a) , 0<k<a
VT 2
0, a<k<oo
2K) (n — L)
37| rntemar oop | BRI g)t
(k2 4 a2)nt2
: a k? —b? bk
38 4 Jo(b 0 Z [ =
e o(br) 2exp< da )0<2a>
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Tables of Integral Transforms

627

TABLE B-6 Mellin Transforms

oo

fo)= [ oo

0

11 Ci(x):f/%ﬁdt

12 Si(@:/%dt
0

2 | exp(—az?), a>0
3 cos(ax)
4 | sin(az)
5 (a+x)71, |arg a| <
6 (@ —x)1
7 (I+2z)"* Rea>0
8 (1+az%)~®
9 (a® +2?)7!

1, 0<z<a
10

0, z>a

(1—2z)t O0<z<l1
13

0, z>1

0, O<z<1
14

(=17 z>1

n~PI'(p),

1,02 F(B) ’
2 2

Rep>0
Rep>0

a~PT(p) cos(g—p> , 0<Rep<l1

a~PI(p) sin(g—p), 0< Rep<1

maP~ ! cosec(mp), 0< Rep<1

maP~Lcot(mp), 0< Rep<1

—p~T'(p) cos(%), 0<Rep<1

—p~T'(p) sin(%), —1<Rep<0

L(a)T(p)
I'(a+p)

Tla—p)T(1—a)
I'(1-p)
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628 INTEGRAL TRANSFORMS and THEIR APPLICATIONS

oo

(@) fo)= [ a7 oo
0
15 | exp(—az)H(x —0) a PT(p,ab)
16 | exp(—azx)H(b—x) a~?~(p, ab)

L(p)T(a—p)T'(b—p)I(c)
[(c—p)T(a)T(b)

17| oFi(a,b,¢;—x)

1 1
2P— 3T [5 (p+ v+ 5)}
18 | x2J,(2)

19| z7vJy(ax)

20| Pu(z)H(1—=x)

p n 1 p n )
Alz—=4+=|T(z+=+1
(2 2 + 2) 2 + 2 +
a
log (—), r<a a?
0, z>a p
22 | z~tlog(l+x) 7(1 —p)~* cosec (mp)
23| (e =17 I'(p) ¢(p)
24| (e*+e )7t L(p)T(p)
1+2x ™ P
25 | log — | tan (—)
1—x p 2

0| (oo, (5)

© 2007 by Taylor & Francis Group, LLC



Tables of Integral Transforms

629

(@) fo)= [ p(w)is
0
_ La+p)T(b—a—-p)
2 (1 b
7| =*(1+x) T0)
e (2 (2
28 | 272 J,(2) K, () 222
F(l +v— —)
4
29 | log(l+azx), |argal<m Ea*pcosec(ﬁp), —1<Rep<0
p
1
r(% +o+ 5)
30 | zvTtJ,(ax) optvg=(ptvtl) AT T/
(2")
r(—=£
2
_— r()r(ert-3)
31 1 WY H(r—1
(1+2%) (z=1) 9T(a +1)
1 p pm
« —T (= —_—
32| cos(z®) - (a) COS(2a>
o 1 P\ . [DpT
33| sin(z®) - r (E) sm(%>
n L(p)T(n—p)
34| (1+4ax) T () , 0<Rep<n
35| e % (log x)" d—nF() Rep>0
g il p
1
36 | e 9*I,(ax), Re;a>0
¢ (az), Resa> 2vaP\/7 (1 4+ v — p)
37| e “K,(ax), Rea>0 \/Fl"(p—i—v)l"(]l?—v)
arl’ -
=)
p+1
38 | erfe(x) F;(o]\/zE)
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630 INTEGRAL TRANSFORMS and THEIR APPLICATIONS
TABLE B-7 Hilbert Transforms
SRS O O ()
t ==
I fuw) =+ §
1 1 0
0, —oco<t<a
1 _
2 1, a<t<b — log bow
a_
0, b<t<oo
3 (t+a)"t, Ima>0 i(r+a)t
4 (t+a)”t, Ima<0 —i(x+a)™?
0, —o00<t<0
5 (at+b)71, 0<t<oo Llaz+b)~' log| k|, ax#—b
a,b>0
t a
6 ——, R 0 —v
@y @+ @)
1 T
7 ———v, Rea>0 ———
(12 + a?)’ ea a(z? 4 a?)
8 70&—1—6(17 Rea>0 70«1—63@
@+ ) @+ a)
9 exp(iat), a>0 i exp(iax)
10 | cos(at), a>0 — sin(ax)
11| sin(at), a>0 cos(ax)
a (b+x)
12| ——F—— >0 ——
2+ t+b2 @+ (b+ )2
0, —oco<t<—a (22 —a?)"2, —c0 << —a
13 (a2 —12)"3, —a<t<a 0, —a<z<a
0, a<t<oo —(22 —a?)"7, a<z<oo
1 -b
14| H(t—a)—H(t—0b), b>a>0| —log|>
T r—a
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Tables of Integral Transforms 631
N0
¢ —= d
(o) Futa) =+ § L
1
15| —=H({t—a), a>0 — log , ©#0,x#a
t T x
—(t2—a?) "2, —c0<t<—a 0, —o<zr<—a
16 0, —a<t<a (a2 —22)"%2, —a<z<a
(t2—a%)"2, a<t<oo 0, a<xT<oo
sin at 1
17 bma, a>0 —(cosazr —1)
t T

—o0<t<0

19 sgntsin(a |t|), a>0

1
20 ?(1—005 at), a>0
21 | Ju(¢) sin(t — ),

22 | sgnt|t]” Jy(alt]), where

1 3
a>0, 7§<Rev<§

23 | sin(at) Ji(at), a>0

24 | sin(at) J,(bt), where

0<b<a, n=0,1,2,...
25 | cos(at) Ji(at), a>0
26 | cos(at) J,(bt), O0<b<a

where n=0,1,2,...

0,
18
sin(av/t),0 <t < o0, a>0

27 | exp(—at) Iy(at) H(t), a>0

}

n=0,1,...

{exp(a |x|) ,—oo<z<0

cos (ay/T), 0<z<oo
cos (ay/Ia]) + exp(—ay/Je])
L (sin az)
In ()
—[z[* Y, (alz|)

cos(azx) J1(ax)

cos(azx) Jp (bx)

—sin(ax) Jy (ax)

—sin(ax) Jy, (bx)

% exp(—azx) Ko(a|z|)

}
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INTEGRAL TRANSFORMS and THEIR APPLICATIONS

f(t)

futa) =1 § La

— OO

28

29

30

31

32

33

34

35

36

exp(—alt|) Ip(at), a>0

sgntexp(—alt|) In(at), a>0

exp(at) Ko(alt|), a>0
|t]” Yy (alt]), a >0,

1 3
*5 <Rev<§

sinh(at) Ko(alt|), a>0

cosh(at) Ko(alt]), a>0

b—t
t—a

log , a<b

t? — a?

W, O<a<b

2 sinh(ax) Ko(a|z|)
77

2 cosh(ax) Ko(a|z|)
T

mexp(ax) lo(ax) H(—x)

[, (alx]) sgna

T
5 exp(—alz|) Io(ax)

T
-3 exp(—alz|) In(ax) sgnx

0, —o<zr<a
—m, a<x<b
0, b<x<o0

—m,—b<x<a
T, a<x<b

0, elsewhere

sin ax

x
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TABLE B-8 Stieltjes Transforms

633

4 tY, —1<Rewv<0

-1, 2n<z<2n+1

5 +1, 2n+ 1<z <2n—+2
n=0,1,2,3...
6 tU | |<
—, |argal <,
(att) 8

where —1<Rev<1

7 (t _a>,—1<Rev<1

t—a

8 | t*"Ha+t)H, |arga| <,
0<Rev<Repu

9 | t7P(a+t) 7, |argal <,
—Reo<Rep<l1

10 | exp(—at), Rea>0

" exp(—at), 0<t<b
0, b<t<o

N ()
ft) f(x)o/ (t +tx) at
1| (a+t)7", Jargal<m (a—z)"'log (3)
2 (CLZITZ)’ Rea>0 (a® + %)~ {%_bg (2)}
3 (GZtTZ) Re a >0 (a® +a?)7! {%a“”bg (2)]

—mz¥ cosec(mv)

w3409 /r (5}

(a—2x) L m(a® — 2v) cosec(mv)

(53 [

—a? ctn(vm) + a? log (%) ]

x" cosec(v)

g ()

XQFI (M_17U7M71_§)

meosec(pm)z™P(a — )7

“T-g)(@:0)

—exp(ax) Ei(—ax)

e |Ei(—ab — ax) — Fi(—ax)]

© 2007 by Taylor & Francis Group, LLC
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()
£(0 )= / s
0, O<t<d
12 exp(—at), b<t<oo —exp(—ax) Ei(—ab — ax)
Rea>0
13 = exp(—at), Rea>0 T exp(az) erfe (vazx)

Vi v
14| Vtexp(—at), Rea>0 \/g—w xexp(ax) erfc(vax)

t~Yexp(—at), Rea>0,

15 Re v <1 (1 —wv)z™" exp(ax)'(v, ax)
16| TOP(E)s B0 et (41 (0, )
Rev<1 x x
17| exp(—avt), Rea>0 2 [cos(av/z) Ci(av/x)
—sin(ay/z) Si(ay/x) |
1 2 . .
18 7 exp(—avt), Rea>0 7 [sin(av/z) Ci(av/z)
+ cos(ay/E) Si(av) |
19| (a+t)log (L), |arga|<m %(x—a)_l {log (g)r
20| (t—a) ! log (2) ,a>0 %(era)_l {ﬁ2+{log (2)}1
1
— log(at +b), Re a >0, 2 ool az
v Re b>0 \/Elg<\/_+\/5)
22| t'logt, —1<Rewv<0 —mxcosec (vr)[log x — wetn(vr))
23| sinat, a>0 —[sin(az)Ci(ax) + cos(ax)Si(ax)]
24 | sin(avt), a>0 mexp(—a/x)
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ft)

T
f(”‘o/(tm)dt

25

26

27

28

29

30

31

32

33

34

35

36

37

38

t~lsin(avt), a>0
t~sin(av/t + ar),

1
where a >0, —§<Rea<1

sin (aﬂ%), a,b>0

1
—sin?(aVvt), a>0

Vit

cos(at), a>0

cos(av't), a>0

-

\/izcos(a\/ff%),a,b>0

1
7i cos(av/t) cos(bv/t),

a>b>0
t(%"'k) Ju (a\/i)

sin(av/t) Jo(bv/t), 0<b<a
1

\/E Sin(a\/Z) JO(b\/E)v

O<a<bd

cos(av/t)Jo(bvt), 0<a<b
1

i cos(av/t)Jo(bV't),

O<b<a

J%(at), a>0

(Z) [t = exp(—ava)]
(x%) exp(—av/z)

woxp |- (ava+ )]

(%) [1 — exp(—2a+/7)]

cos(az) Ci(ax) — sin(ax) Si(ax)

(%) exp(—av/z)

(%) ol (e )

% exp(—ay/x) cosh(b/z)

2(—1)* 2(3vH0) K, (a\/7)

mexp(—ay/z) Io(by/x)
2

\/E Sinh(aﬁ) Ko (b\/E)

2 cosh(a+/z) Ko(by/x)

% exp(—ay/z)Io(by/7)

2 I(av/z) Ky(ay/z)
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636 INTEGRAL TRANSFORMS and THEIR APPLICATIONS

TABLE B-9 Finite Fourier Cosine Transforms

fc(n)/af(x)cos (?) dz
0

f(x)
11 1
2
3| 22
4| 2°

8| cos(br)

9 sin(mg””) , m an integer

a, n=0
0, n#0
2
%, n=0
() (" ~1l. 0
— - - n
nm ’
{ %a?’, n=>0
a \2 "
2a(E) (1), n=1,2,
ia‘l n=0
4/ _1\n
3a(r§7r)12) +6(%)4 [(=1)" —1],
n=1,2,3,..
0, n=>0
20 sin("—) n=1,2,3
n b - b b) b
L =0
3% n=
2a
=1,2
(n,n_)27 n ) )
ba?
S /o B 1
(TLTF)Z*(CLb)2[( ) cos(ab) ]7
nm # ab
(—1)"ba? sin(ab)
b
(@) — Gz * "T7E
0, n=m
mm[(—1)"T™ —1] ntm
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11| z72(a® -2z

12| (a? —22)""2

13

14| (a® —2%)~
X oS {b(a2 —x
15 Jo {b(a2 —?) }

f(@) fetn)= [ f(@)cos (©22) da
[ seree (%)
10 | exp(bx) (azb)[(—l)"exp(ab)—l}

)" D ()Y

X Sin{{(ab)Q + (mr)2}%}
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TABLE B-10 Finite Fourier Sine Transforms
5 . /nTXx
1) Fan = [sin (") fo)ds
0
a n
1|1 (E) 1—(~1)"
2
2 | 2 (—1)n (Z?)
3 x2 a3(_1)n—1 B 2&3 [1 4 (71)n+1}
nm (nm)3
a* [ 6 2
e i (w-7)
a—1x a
g ( a > (s
a \3 "
6 | z(a—x) 2 (%) [14 (—1)**1]
3
7 | z(a® —2?) (—1)"*t16a (ni)
T
nmwa n
8 exp(bx) m [1 + (*1) +1 exp(ab)}
nmwa n
9 COS(bLL’) m [1 + (_1) +1 COS(Gb)} 5
nm # ab
. —1)" anmsin(ab
10 | sin(bx) ( (71)71')2 —(ab)(2 ), nm # ab
nmwa n
11 COSh(bZC) W[l —|— (—1) +1 Cosh(ab)]
0, n#*m
12 sin(w) , m integer {1 }
a 5a, n=m
na
1 -1 n+m-+1
13 cos(mﬂ-z) , m integer m(n? —m2) [+ (1) Jin#m
a 0, n=m
14| a7t Si(nm)
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15 x’%(xz - az)’%

16 | x(a® —2?)* 2
17| (a® —2%)72 Topyr (2)
18 | (aw —a?)* 2

BREE
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TABLE B-11 Finite Laplace Transforms

T
0 2{1(©0) = Fs.T) = [ e pie)ar
0
1 —s
1|1 g(1 —e T
2 |t %fle*” (1+T)
S S S
n! e—sT

+n(n—1)(T)" 2+ + n!}

1

4 ta, (CL>*1) SQT"Y(CL+1, ST)
5 exp(—at), a>0 (s+a) 1 —exp{—T(s+a)}]
n! ef(a+s)T
6 | t"exp(—at), a>0 — H(s+a)T}"

(s+a)™tt  (s+a)t!
+n{T(s+a)}" !
+n(n—1{T(s+a)}" 2+ +nl]

7 | Ht—a), a>0 1[675“767571] H(T —a)

s efsT

Fra)  P+a)

x (asinaT — scosaT)

8 | cos(at)

a e—sT

F1a)  (2+a)

x (ssinaT + acosaT)

9 | sin(at)

Cat b exp(—sT)
10 “t sin(bt -
e sin(bt) (s+a)?+b> (s+a)?+0b2

x(ssinbT + asinbT + bcosbT)

s+a exp(—sT)

11 —at cos(bt
e™ " cos(bt) (s+a)2+b2+(s+a)2+b2

X (bsinbT — scosbT — acosbT)
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T
(0 Le(f0) =T 7)= [ e (i
0
12 | sinh(at) = ia2) - '3(2123(—22;) (acoshaT 4+ ssinhaT)
S xp(—sT' .
13 | cosh(at) I 6(812)(_ a2)) (scoshaTl + asinhaT)
ul  VTexp(=sT) /@ erf(VsT)
S 2 53/2
15| ¢tz g erf(V/'sT)
16 erfC(i> ! {1 — exp(a?®s?)erfc(as)} — e—sT erfe (2)
2a S P S 2a
+exp(:252) erfc (% + as)
exp | 2> s
17 | erfe(bt) f%exp (fﬁ) erf (%) - <4b ) erfc<%)
2 s sT
+—exp (4b2> erfc(bT + %> - erf(bT)
18 | erf(t) _e;T erf(%) + e;T erf(T—i— %) — -’ erf(T)
erf(VT)  exp(=sT)erf(VT)
19| erf(\Vt) STl .
Vberf(v/sT) e =0T erf(v/bT)
20 | e erf(v/bT) NEPED) Gob)
t L[, v
21 | e erfc(v/oT) oD {1 ~ 7 erf(\/ﬁ)}
e~ =0T erf(\/bT)
- (s —b)
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TABLE B-12 Z Transforms

f(n) F(z)=Y fln)z"
n=0
{1, nzO}
1 1
0, n#0
z
2 1 po|
3 a” i
z—a
z
4 n CEE
2(z+1)
5 n? CEE

2(z — cosx)

7 _ e s
cosm 22 —2zcosx +1
N . zsinx
sinnz e
22 —2zcosz + 1
9 () -
exp(+na _
P z —exp(+x)
0 z
10 k _nx v _
e Ok (z — e””)
11 ne " 7? P (—m;)
z—e
12 n2 e " —Z((Z ha 6__2))63_:5
z—e
13 (—na) sin(an) z exp(—z) sina
exp(—nx) sin(an
P 22 —2ze~% cosa + e~ 2%
_ —X
14 exp(—nx) cos(an) 2z - e7" cosa)

22 —2ze Tcosa+ e 27
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fn)

F(z)=Y) f(n)=""
n=0

15| sinh (nx)

16 | cosh (nx)

17| H(n—1)

18| H(n)—H(n—1)

19| Hn—m), m=1,2,3

20| H(n—1)—H(n—2)

21| H(n—m)—H[n— (m+1)]

22
n!
1
23
(2n+1)!
24 1
(2n)!
a/n
25
(2n+1)!
a/n
26
(2n)!

27| a™sinh (nx)

28 | a™ cosh (nx)

2z sinh
22 —-2zcoshz+1

z(z — cosh )
22 —2z coshx +1

s (9

za sinh x

22 — 2za cosh = + a2

z(z — acosh x)

22 —2za cosh = + a2
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TABLE B-13 Finite Hankel Transforms

order
f(T‘) n fn(kz):fTJn(rkl)f(T)dT
0
1 ¢, where c is a constant 0 (%) Ji(ak;)
4
2 | (a2 -1r?) 0 k—fj J1(ak;)
3 (a® —r2)"2 0 k; *sin(ak;)
Jo(ar) ak;
4 0 ————- J1(ak;
Jo(aa) (02 — k2) 1(aki)
1 —1
5 — 1 ki {1 — Jo(aki)}
r
1-— S kl
|||
an—i—l
7 r’ >—1 k— Jn+1(a/€i)
Jy(ar) ak; /
8 -1 | ———=J,(ak;
Jy(a) ~ (2 — k2) v(aki)
. ki
9 | r(a®—1r?)"2 >—1 g{JS <a2 )}
1
1 )
10 | r(a® - 7'2)7(”*5) <3 NCER k7~ sin(ak;)
1 1 1\ /2\"
11| (e —r?)n—2 >—3 Tﬂl—‘(n—i— 5) (k_z)
k:
2n J2 Qi
x "y |
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Answers and Hints to Selected

FExercises

2.19 Exercises

L @) /5 eIk, (©) <=
(e) Hint: Put e =y, F(k)= F(i/;_;k)
(f) Hint : f (z) = 72% exp (%aﬁ

(h) F(k)= \/% (g) 7251112 (g) .
(3) F {hn(z)} = (=i)"hn(k),

hy, (k) is an eigenfunction for the Fourier transform.

(k) F(k) = —— [eiatet — eivta—n],

2T (Oéfk)

1 cos [ k? s
) — . — F - ).
0 2aSIH(4a:F4)
1 ar
T onpl dan

5. (b) Hint: Use P,(z)

(2 —1)"

6. (a) (f*xg)(x) :e“/ef‘lydy: %e‘”.

0

oo

(b) (f*g)(x)= / Sinb(x—y)e*ﬂyldy
= / [sinb(z +y) + sinb(z — y)] e~ *¥dy
0
2a sin bx
=2sinbz | e cos bydy=—5—.
sin x/e cos by dy T

0

© 2007 by Taylor & Francis Group, LLC

645



646 INTEGRAL TRANSFORMS and THEIR APPLICATIONS

7. (j) Verify this result using the Fourier transform of convolution.

xT a

8. (a) y(r)=e™" / e“fla)da+e” / e “f(a)da.
For (b)—(c) use Exercises 3(a) and 3(b).
(b) y(z)=A exp <ix2), where A is a constant.
1 [ F(k)exp(ikt) dk
© y()= 75 (w(2 )— = :- 2i)ak)'
9 () fr)= Lo <ij’“’b)

(d) fla)= %.b(x;j c?)’ ¢c=b-a
1 ind(k) 1 Ool_ »
© Py == T8 (o) = ﬂ_/( 0oty

10. u(z,t) = \/% / (AGk) expli(ka + wb)] + B(k) expli(kz — wi)]} dk,

where A(k) = % [F(k) + %G(k)], Bk) = % {F(k) - iG(k:)}

w
and w? = (c2k2 + a2).

11. Hint: u(x,t)=2 / A(k) exp(—k?bt) cos{(x + at)k} dk
0

(x + at)?

T
~y [ —A —
(0) exp { pr

bt

} as t — oo,

where A(k) is expanded in Taylor series and only the first term is re-
tained at k=0.

1 2
12. Hint: .F '{cos(k*t)} = NeT cos (% _ %)
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14. (a) Hint: Differentiate both sides of the integral

oo

a
/e*‘“” sinkx dx = e with respect to a to obtain
a

a 2ak
O

1
(c) Z {—} does not exist.

0

x
(d) \/g(ab2 + k2)_%. Hint: Use Koy(ax) = / exp(—ax coshu) du and in-
0
terchange the order of integration.
N . . [ e :
15. (a) Differentiate both sides of the integral [ e™**sinkzdr=———
k2 + a?

with respect to a to obtain the result.

(b) Integrate the above integral with respect to a from a to co to obtain
the answer.

(c) \/g(—isgnk).
(d) \/g ek,

16. (a) Hint: If f(x) =exp(—ax?), then f(z) satisfies the equation
f(x)+2ax f(x)=0.
We take the Fourier transform and use 3(a) to obtain

2a F'(k)+ k F(k)=0, F(0)= \/%

Solving this equation yields

F(k)= L exp (—k—z) .
V2a da
(b) Use the definition of the Fourier cosine transform and integrate by
parts.
17. Hint: Use the Parseval formula for the gate function.
19. Hint: Us(k,t) = Fs(k) Ge(k,t), where G.(k,t) = exp(—r k*t).

2 (1
20. u(z,y) = - / Z sinak cos kxze ™ dk.
0
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, (b) f(z)=exp(—ax),
H(z - a) (d) H(a — ).
=

21 () fla)=

22. Hint: Use the Fourier sine transform.

0/‘” 0 oo {28 oy O]

23. (a) T () Z1-e ), (o) ma.

24. Hint: Use the Convolution Theorem for the Fourier cosine transform.

25. Hint: Use the Convolution Theorem for the Fourier cosine transform.

1
26. (a) =(m—a), - <exp ) '
2 exp(2
28. Hint: .F ~1{ ° (atk?) } = @ |
. Hint: sin cos | — sin 4at
P 7 2
29. u(z,z) = H > exp(thr —az)dr, a=,/k*— L:?

Hint: Write (x,y) =7(cos#,sin ) along with k= “ cos 0]

and o = & sin ¢ to obtain
c
2P T+i00 .
u(x, z) = Smin / exp {% sin(6 + (;5)} do.
0—1i00
Pg [ sinwt
30. ¢(z, z,t)= it / ad exp(ikz + |k|z) dk
S 2n w
P T _ ,
n(z,t)= o | cos wt exp(ikx) dk, where w” = g|k|,
™

Pt /g gt? 9
)~ Mo ) for gt® >> 4.
n(x,t) otk Cos<4x or g x
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iP exp(et) 7 (Uk — i€) exp(|k|z + ikx)

2. t)= dk
82. ¢lw,2,1) 21p Uk —ic)2 — g|k| ’
P exp(et) 7 |k| exp(ikax) dk
n(z,t) = 2mp (Uk —i€)? — glk|”
1 1 x+ct
36. u(z,t)= 5[]‘(:10 —ct)+ f(z+ct)] + % / g(&)d¢  for x> ct.
T—ct

Similar result for x < ct.
37. Hint: Fo{uzpant = \/2 kU (k,y) — K°u(0,y)],
a 2 62 2
Z {usen} =\ =55 RU k) + ku(0,)]

13, (a) o(t) = (1 - ﬁ) o

(b a
(b) 6(t) = explipt — Alt]).
(¢) 6(t) = (14 X262) "L explint).

1—cosx
4. flo)=—".

T

1 [exp(ita) — 1].

15. o(t) ==

649

47. U(k,y) = F(k) cos(k*y), u(z,y) \/_ / ) cos(k?y) exp(ikz) dk.

48. u(z,y,t) // klcos k2+12)%}exp[ (kx + ly)] dk dl.

52. u(z,t) = L 7 [F(k) cos(za) + Gk) sin xa} exp(ikt) dk,

27 @
b+ika — k>
where —a? = 'H72.
c
53. u(z, y):%/sinak coszk coshyadk a:m.
T k cosha
1 (k, 1) exp{i(kz + ly)}
54. =— dk dl.
(2) w e / / (k*4+12+2)
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) / / (k. 1) exp{i(kz + ly) }dk dI
’LL .
Tin? (k2 + 212 — 3ik + 4)

55. Hint: Seek a solution of the form 1 = ¢, (z, ) sinnry with ¥ (z,y) =
Yon () sin nwy so that ¢, satisfies the equation

Q 6_2 n =0
ot | 02

, o = (nm)? 4 K2

b — %n} g0

Apply the Fourier transform of ¢, (x,t) with respect to « and use

b, 1) = \/%_ / W, (k, 0) explifka — w(k)t}] dk

where w(k) = —k(k* + a?)~1
T

1 2
Examine the case for ¢g,(x) = —= exp < ikgx — (—) } .
1/)0 ( ) CL\/§ p{ 0 a

56. Hint: The Fourier transform of the equation gives
) 1
<sz+ 5) Q(w)=FE(w),

so that the transfer function in the frequency domain is

Qw__©

57. (a) See Titchmarsh (1959) pages 60-61.

- 1+i (1+n2b2)_1] .
LS oo ()]

d) va % 4 gjl exp (—%a2n2) Cos(aan)]
% + i exp <% b%?) cosh(abn)] .

n=1
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@ 550 |5+ 2 0

where, in the case v =
halved.

651

Vﬁ% 1 = —v
— a?n?) 5 F.(0) + ;(nb) J,(nb),

%, the term na =1, if it is present, is to be

3.9 Exercises

2 a?
1. (a) 5—2+752+a2,
2 2

sT —a

(c) [(CETEEE

2
(8) 5 exp(=3s),
(i) svm(s—a)=®2,

oo

0

since exp(—st) > exp(—s) for 0 <t <1. But

Hint: Use (3.6.7).

Hint: /t_" exp(—st)dt > e~*

s(s+2)72
exp(—3s)
(s—=1)°
(1+ sa)s~2exp(—as),

a s2+2w2
s(s2+4w?) *

o0

tT"dt + /t_" exp(—st) dt,

el
/

t~" dt does not exist.

6. Hint: Use definition 3.2.5 and result (3.6.7).
1 t sinct
7. (a) m(cosbt — cosat), (b) (0_2 - 0—3) ,
(c) (t—a)H(t—a), (d) exp(2t) — (t + 1) exp(t),
1 .
(e) §exp(ft) sin 2t,
1 1 3 1 1
f H. ty —— = - -
(£) Hin 2(s+1)(s+2) 252 4s s+1 4(s+2)

() % [1+ (at —1)e™],
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652
.
8. (a) %(sm at + at cos at),
© [
0
(e) / f(t—7)sinwr dr,
0
1
(g) m
() % (at —sinat) ,
9. (b) Hint: _r
V)

7

(bsinbt — acosbt +ae), (i) erfe (

(k) t cos at,

a a
(—+1>+—.
S—a sS—a

(c) Hint: f(s) has simple poles at s =0 and at s = +(2n + 1

INTEGRAL TRANSFORMS and THEIR APPLICATIONS

(b) erf (2V).

t

(d) %8 sin at,
1.

() 503 (sinat — at cosat) ,
a

i)
(1)Use(3.6.7). (ﬂ) .
va

)a_ﬂ'i ==s,.

x
The residue at s =0 is —, and the residue at s =s,, is
a

sinh{(2n—|— 1)@}exp{(2n+ 1)ml;mc}
a

(%) {(2n+ 1)%”}21@{(2%1)%"}

Grouping the residues at s = +s,, together and using

sinh {(2n + 1)%} =isin(2n + 1)% =1i(—1)", we obtain the result.

10. (a) Use result (3.6.7).
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11.

(b) Use 10(a) and result (3.7.6).

2 4
(a) Jo(at), (b) %Sinh at, () 1+ % . g—| + ;—i t5' +-
22 rfe [2”}” } (e) Jo(2v/2),

(f) a[1+é(;t,)3+22(.2t2).52 +}

12. Hint: (i) £ ~* {@}z/tf(ﬂchzg(t)

13.

15.

17.

18.

22.

23.

24.

26.

27.

(if) zl{w}zzl{ﬂ?}z g(tr)dty

(]

o

t t1

dty = / / F(r)drdty.
0 0

I
o

——

1
~{exp(s) — 137"
s
(b) Hint: Use Example 3.6.1(a).
2 -1 7S
s(s®+1) exp( 2).
(f) Use result (3.6.7).

() —% log(1 + 5), (b) élog(l +5).

(a) Hint: Use (3.6.2) and then the shifting property (3.4.1).

r=

(a) Hint: Use the definition and then interchange the order of integra-
tion.

f(s)= s 2tanh (%) ,  s>0; Hint: f(¢t+2a)=f(¢).

(a) f(0)=1, f'(0)=5.
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29. Hint: Use the identities

sf(5)3(s) = £(0)g(s) + {sf(s) — f(0)}3(s)
= f(0)g(s) +2{f' 1)} Z{g(1)}.
sf(s)g(s) = g(0)f(s) + {sg(s) — g(0)} f(s).

30. (a) f(S)N1(1_2_2!+4_i_...).

S S S

(b) Hint: Put ¢t = + 1 and then write the binomial expansion of (22 +
2x)z for |z| < 2.

\/Enzo n' (2 )n+2 as § — o0
= (~D)"T(n+1 , I

31. (a) Z%, Hint: (1+8) 7' => (-1)"",
n=0 n=0

o (12T (04 . ity
(b)z ( 2), sin(2v't) = Z namt (+)

b (2n+1)'3"+% 2n+ 1

(c) i (_:L)n F<;Li_11)7 Hint : log(1+1¢) :i )i 1t"
n=0 n=1
~_ (=D"a®"T(2n+1) - N (=D (at)?

(d) 7;) (2. 42 (2n)2}s2n+1’ Hint : Jo(at) = 7;) 22 .42 ..... (2n)2

32. (a) L{(t—a)"H(t—a)}=e L {{"} =¢ Sﬁl

b) L{PH({t—a)}=eZL{(t+a)}
:e_asf{t2+2at+a2}:e_‘“ (l+2—“+ﬁ).

(c) f(t)=t—tH(t—a). Hence, s):——f{tH(t—a)}
:if *asz{tm}f - <Si2 9)

(d) f(z)=wo 1—— — wp 1—2—$)H :C——)
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(€) e ™.Z {cos2(t+m)} =e ™" L{cos 2t} =" (L) .

s2+4
= 2 4 _
(£) f(t)=2—4H(t~a), f(s)=7 — ™.
33 {a, ogtga} a, 0<t<a
10, a<t<2a 34. X —a, 1<t<2
0, t<2

3. ) () (0= [ (=) fu(rydr =701 B, ), =17
fos

q(t) B(p; q)-
(©) (foxfa) (t) = Fp(t)efo(t) =[(p — 1) fo1(t) = fp(t)] % fq(t)
=@ -1)B{P-1,9)fprq-1(t) = B(p, ) fo+4(t)-

4.11 Exercises

(efbt — efat% (b) 267t — t2 — 2t — 2,
(2cost +sint + 3e %), (d) 2(e* —1).

2. z(t) =xg exp(—kt).

1 1
3. (a) w(t)=§(63t+eft), y(t)zi(egt—eft).
28 t 1 28 t 1
(b) 361256315_6—1_5_§7 $2:§e3t+e—t_§_§.

(c) z=15cost + 20sint — 10e~*,
y=10cost + 5sint — 10e~?,
z=—25sint.

1 1
(d) z= g(7e_t +3ett), y= g(7e_t —2e').

4. w(t) = (2) — @6;6‘%) .

5. z(t) =zoe’, y(t)= (w0 +yo)e* — zoe’.

6. (a) Write s* +2s%(£ 4 2k?) + 02 = (s* + a?)(s* +52)sothata +62:

200+ 2k%), (aB)? = 2 and a=Vk2+(+k B=Vk> +
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s(s? + 3)

—
=
8l
—
»
~—
I
<

(s) =

7. O(t) = (%) (1—e ).

ct
8. p(t) =po exp (E)
g —1
+Acw w2+c— isinr.utfcosr.utJrexp _a
k2 wk k '
10. ¢(t) = co exp(—k1t).
d
11. Hint: E(cl +c2 4 ¢3) =0 and so ¢1 + 2 + ¢3 =¢1(0).

k
cr(t) =cre™™, co(t) = T 1_01]{1

C3 (t) =C1 (O) — C1 (t) — C2 (t)

(e~k1t — e=k2t) and

1 cosnt
1
3

(sint — sin 2t).

(b) z(t) =

1 3t 31
o P U e o
(c) 2e7" + T + 1T 16
1, . .
(d) 1—6(351n2t—|—551nh2t).
1 (s +2)
(s=1)24+1 (s+2)2+1

e +a(s+b)+ 3

_a . B(1_ 1), e (1 1
*;*3(;*@)* 2 (;*m)
st)=a+ 2 (1—e)+ 1H(t—a)(1—e).

(e) Hint: Z(s) =

1 1
t :_Ds/pfl 7(1571 _
® o= 2 e N )
where wQ:%fﬁ.
1 e_as ae_a/s

(i) (s) = 2(s—a)?  2(s—a)? s(s—a)?
Inversion yields the solution as

z(t)=f(t)— f(t—a)H({t—a)—ag(t—a)H(t—a), where

f(t)zgl{m}:aig [2+at+(at—2)€at],
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gt)y=2""1 11 [1+ (at —1)e*]
s(s—a)? a? '
14. z(t) = a(wt — sinwt), y(t) =a(l — coswt).

E E
16. @(t) = %smwt, (t) = %(coswtf 1), 2=0.

S

sinh{c(l - x)}

sinh (S—l)
c

19. g(x,s) = f(s)

20. V(z,t) =V erfe (2L\/H) .
21. V(z,t)=Vp (t— %)H(t— %)

(i)V:VOH<tf%), (ii)V:V(Jcos{w(t—%)}H(t—E).

c
22. u(z,t)=Ut {(1 +2¢%)erfe(¢) — \2/_%(3{2] where ¢ =

z
2Vt
23. q(z,t) = gei“t {efhzerfc{é — [it(2Q + w)]Y/?}
FeMEerfe ¢ + [it(2Q + w)]l/Q}]
+ge_i”t[e_/\2zerfc{g“ — [it(2Q — w)]1/2} + eMZerfe{¢ + [it(2Q — w)]1/2}],

2

. 1/2

where A1 s — {M} .
14

1/2
q(z,t) ~aexpliwt — A\1z) + bexp(—iwt — A\gz), d12= { v } .

120 £ w|
2. (%)1/2.

25. (a) % (t + %sin 2t) , (b) (1 — cost), (c) aJp(at),
(d) 3sint —V2sin(v2t), (e) <t2 + %) .
(f) f(s)—ﬁ, 2(t) = coshat.
it Fls) = 1

26. Hint: f(s) S5

27. 1— (14t)e "
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LA ™ T g

28, (a) 5oy (1— ), (b) 5 sgnt. () e,
d) we—at T 02
() e, @/ 5 0 /2

29. Hint: Use the Laplace transform of sine and cosine functions.

31. EIs*y(s) =W exp(—as) + As + B,
where A=FEIy"(0) and B=FEIy"(0).
B s

w A
EI y(;zc)zf(gc—a)3 H(w—a)—l—;:f—i—E:ﬂ ,

y(£)=0=19"(¢) gives A=Wa £72({ — a)? and
B=-WI{3(l —a)?*({ + 2a).

32. FEI s*y(s) = w [exp (—Z—S) —exp (—3—68)] + As+ B,
] 2 2
where A=FEI y"(0) and B=ETI y"'(0).

iR (-8 n(e-8)- (-5 (- 3)

y//(2g):():y///(2€) givesA=W€2, B=—_W¢.

33. EIyUV)(2)=W[l —H(z —0)], 0<x<2/.

Ely(z) = % [gwx)? _ %M + %{w‘l (- O H(z — 4)}} .

w [1 —exp(—20s)] + P exp(—{s) + As+ B,
s

where A= FEIy"(0) and B= EIy"(0).

34. EIsy(s) =

Bl y(z) = g[ S (o 20 H (- 20)]

P A B
+E(x —0)3H(x— )+ 5:172 + gx“o’.

The second term inside the square bracket in y(z) does not contribute
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because the beam extends over 0 <z < 2¢. Thus
w , A B 4

= — 2 — <
ETy(x) 51" +2x+6x, 0<z <,
w o, P , A, B,
_w £ _ 4 hd <20
51 % +6(:c £) +2x+6x, <z <2
y"(20) = 0=1y""(20) givesA=L(2W{+ P) and B=—(A/4).
e\ AR
M (5) =FEly <2) = 8(9W€+4P) and
0\ m (LN (3
S<2)_E1y 5)=—(5we+r).
35. (a) up,=3", (b) up=n2""1,
(C) Up = n+1)2n’ (d) Un:2(3 277.71),
(e) up=n2", (f) u,=A3"+ B2",

where A = (u1 — 2up) and B = (3ug — uq),

(8) un=3", (h) u, = ca™.
—1)3
37. u(t)=1+t+ t 2 .
1 c+ioo 3 ST
38 u(x,t) = % /Ciioo S 1eXp |:St — \/ﬁ} dS
39. Hint:
1
27 | Sy o005 — o)) | = ofa(e — )P0 - ),

42. u(x,t) =z + exp

<37TC)2 . <37rx)
— =) t|sin| —
a a

) e

n=0

0. (@) uet) = —=— [ [ T f)Q}f@)df
+ /0 dr [ gl G BE T,
where

Gla, t;€,7) = M} .

Ark(t —7) P [ 4kt —7)
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(b) The Laplace transform solution is

1

7@ 8) = Sy eman

[e—am +€—a(l—w)} ,

where a = %

Expanding the denominator, the solution is

(o, ) = i}(—m {erfc (%) ~erfe (%)} .

n

i(z,s) = Upf(s) exp (—Z\/g) = Uosf(s)é P (_Z\/g)

= U [2{f' (1) + F(O)}] & [e’”fc< 4yt>}

52.

N

Using the convolution theorem, we obtain

I\

u(z,t)Uo/Ot [f'(t—7)+ f(0)]erfc (@) dr.

For the special case, we obtain

UO c+ioco w S
u(z,t) = i ) (m) exp (st - z\/;) ds, ¢>0
_ (Uow /°° e 7'sin (/2 2) o
i 0 o2+ w?

Jw . [ w
+ Upexp | —24/— |sin | wt — 24/ — ],
( 2u) ( 2u)

where the first integral is due to the branch cut of the Bromwich integral
and it tends to zero as t — oo, and represents the initial transient term
that occurs because the disk starts from rest. The second term comes
from the residues at the poles at s = tiw. It represents the oscillatory
motion of the viscous fluid whose amplitude decays exponentially with
z and whose phase changes with z.

53. (a) h(s)=(s*+2s+ 5)_1 . h(t)= %eft sin 2t,
t) =2e " cos2t + (h* f)(t).
( 1

- 1
s)=(s>—=2s+5) , h(t)= §et sin 2t,
t) =e'sin 2t + (h* f)(t).
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1
s)=(s>+3%) 7", h(t) = 5 sin 31,

(
(t) = (2 cos 3t —sin 3t) + (h * f)(t).
h(

>

8

- 1
s)=(s>—2s+5) ' h(t):§etsin2t,

o) =2 {xos + (1 — 2x0) }

s2—-2s+5
t
_ gyl {IO(S(sPJz(i}z = } + % /BH sin2(t — 7) f(r)dr
0

z(t)=¢' {:1:0 cos 2t + %(xl - xo)sin2t} + (h = f)(2).

- Z(s) 3s+2

54. (a) h(s)==+%= .
The system is of order 2, and its characteristic equation is s? +
2s + 2 =0 with roots s = —1 £ i. Since the real parts are negative,

the system is stable.
- z(s) 2s+3
(b) h(s)==== 5 .
f(s) 4s*+16s5+25
Order 2, characteristic equation is 4s2 + 16s 4+ 25 =0,
roots s=—2 =+ %z Stable.
252 +5—6

h(s)=—o—— — .

(€) M) = 352 T 125 1 37
Order 2, characteristic equation is 36s% + 12s + 37 =0,
roots s = % =+ 4. Unstable.

- 2s—1
d) h(s) = 4——+——.
(d) As) s2 — 65+ 10
Order 2, characteristic equation is s> — 65 + 10 =0,

roots s =3 £ 4. Unstable.

55. h(s)= L L
T S T s r b2s —ab? (s —a)(s®+b?)
—(a® b2 L (s +a)

(s—a) (240 ]
It has simple poles at s =a and s==41ib(b#0). The system is always

unstable.
(a) The system has a pole in the right-half plane and hence, is unstable.

(b) The poles are at =+ ¢b which lie on the imaginary axis. The system
is unstable (or marginally unstable).

(¢) The pole zero is of second-order and the system is unstable.

ht) = ——

at a .
m (6 — cos bt — g S1n bt)
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I
6.8 Exercises
1. Hint: E171((E) =e”.
I
7.5 Exercises
2. (b) wu(r,z)= / ke " Jo(kr) f (k)dk =a / e %2 Jo (kr)Jy (ak)dk.
0 0
T %)
3. (b) Hint: f(k)=(— ) Ji(ak).
mak
6. u(r,t)= / kf(k) cos(btk?)Jo(kr)dk.
0
9. Hint: The solution of the dual integral equations
/ kJo(kr)A(k)dk = uo, 0<r<a,
0
/szo(kr)A(k)dk:O, a<r< oo,
0
. 2ug \ sin(ak)
1S A(k) = (T) k2 .
10. Hint: See Debnath, 1994, pp. 103—105.
1 oo
11. u(r, z) = —/kflJl(ak:)Jo(kr) exp(—kz)dk.
Ta
0
exp § —k(s2 + a2)2
13. Hint: .21 { . } =H(t - k)Jo(aV/t2 — k2).
(2 +a)
14. u(r,z):b/if1 (Smhkz) Jy (bk) Jo (kr)dk.
0
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15. Hint: 7 [H<a _T)} _simak d
W2 2 Lk
exp(—v/sk) }
L~ { = exp(—ak — a®t) erfc —aVt
Vs(V/s —a) 2\f
16. u(r, z) = @ /k_le_lklle(ak)Jo(kr)dr.
’ TaK
0
17. Use the hint in exercise 9 with a =1 and ug=1.
18. Hint: Use the joint Hankel and Laplace transform method.
20. Hint: Use the Hankel transform.
) oo t [ ro(r)
u(r, z,t) = —/k exp(kz) Jo(kz)/ / ap(a, 7)Jo (ka)do
P 0 0
x cos|w(t — 7)dr]dk,
where w? = gk.
21.
~ q cosh(kz) _.& 7 —ak cosh(kz)
by — 2 a - ak o (kr) 2207 g
ok, 2) k cosh(ka) e onz)=—q [ e o(kr) cosh(ka)
0
]
8.8 Exercises
xPt*
1. (e) f(p)=— 2= Re(p) <—Re(z).
P+z
(f) f(p)=—322—, Re(p)>—Re(2).
() f(p)=p"'T(p), ,
(h) f(p) = (—p){T ()}’
2. Hint: Substitute et =z and g(—logz) = f(x).
3. Hint: Similar to Example 6.2.1(d).
4. Hint: Use (6.2.12) and the scaling property of the Mellin transform.
5. Hint: Use Z.{z " J,(ax)} and Z.{zP~'} and then the Parseval relation

for the Fourier cosine transform.
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16. (a) Hint: Use (8.4.8) and ¢(p, £a) =<, Re(p) > 0.

P’
The solution of (8.4. 8) is ¢(p, 0) = A(p)e™ + B(p)e™ .
aP cos
Hence, A=B= 2pcos(pa)’ and (b(p, )= pcos(p};g
Inversion gives the solution.

(b) o(r, 0) =2~ { F(p) 222 1.

c+ioo
coskn k2 1 2r\?  ¢(1-p)
17. Hi = I - A S A
. Hint Z 2 / (k) - Dp-2"

c—1i00

and the 1ntegrand has three simple poles at p=0, 1,2 with residues
1 x 2
27k’ 3k%

P - —nx __ 1
18. Hint: ;e = m.
27. Hint: (a) Put z = —¢', dz=—e~tdt in (8.2.5) to obtain
fo) = (5@rnh= [ e i =2 {5 n)

(b) Put p=a + iw to obtain

Fo) = (Fla)ip} = [ fle e ttem it =7 {5l e iw}.

9.13 Exercises
2 ,2y-1[T# z
1. (a) (a*+2%) [%flog (a)]
) (a—2)"Ha® — 2%)m cosec ma.

—exp(az)Fi(—az).

(d) T(1 — a)z=® exp(az)(a, az).
(%) 1= exp(-av2)
f) 271 (cosz —1)

a) (a—2)"1(z27t —a* Y7 cosec (am).

b (@2 (5) —es (0)]
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9. Hint: Use t =zwu in the transform solution and then apply the convolu-
tion theorem for the Mellin transform.

r—E€ o0
14. Hint: l% 1) dtfl [l{/Jr/}&dt] and then put
™ t— e—=0 | t—x

—00 T+e
tfx*u

15. Hint: Use general Parseval’s relation
| h@p@de= [0 R @) E ) @
where f; € LP(R) and fp € L9(R) with (p~! +¢71)=1.
Put f1(z) = f(x) and fo(x) = (H g)(x) to obtain

| @@= [ # P E o) @

— 00

- [T pwgtaa
Thus, (9.3.9) follows. -

10.6 Exercises

1 2
1. =a® when n=0, and2<i> a(-1)",n=1,2,3,....
3 nmw
2 f 2
TR mmc nw
3. (wt)-( - )Zlnsm /f exp[ t—7)(7>]d7.
" 0

4. Hint: fs(n):/f(x)sin(ﬁn:v)d:v
0

1 >, (h? ,ZL NS n) sin(z&,
f)=Z 7 =2 30 +f+){h§+)sz>( =

n=0

where &, is the root of the equation £ cot(a) + h=0.

t

2 4 ¢2)

u(z,t) = (g) hgi hh2++££2 /f &) exp[— K& (t — &)] sin(x&, )dE.
0
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5. Hint: Use fC /f cos(z&,)d

> (h? 4+ €2) fc n) cos(x&,)
Z h+a(h?+€2)

where &, is the root of the equation ¢ tan(al) =h

6. Hint: Apply the finite Fourier cosine transform.

¢
8. Hint: W(n,t)=Woo(t)H(Ut — ¢ /sm 7rmc 0(x — Ut)dx
0

= Wod(t)H ( - é) sin (”Zw) .

2 _ - 2
o (1) 70, Vit = aesp (-1,
a a
4aV0
(2r + 1)%72

~ 4aVy . (nmw ”
A=Vs(n,0)= —53 Sil (7) =(-1)

where n=(2r+1), r=0,1,2,...

80\ o= (=1)" . nx k(2r +1)272t
Ve, )= (=) ——1 2+ 1) 2% SR R
(%) <7r2>r_0 (27‘—1—1)28111{( T )a }exp{ a?

15. Hint: Replace P by Wy d€ dn and integrate with respect to £ and n over

the region a <&< 3, v<n<d.

o (2) £ om0 (22)

m=1n=1

e foos () oon ()L (") sn (5

4
mn we,,

@W
ph

d*as(m,n,t)

16. Hint:
mn 72

+ Q% ig(m,n,t)=0, where Q2

u(z, y,t) :( ) > Z {Apn 08(Qmnt) + B sin(Qmnt) }

m=1n=1
71':6) . (mry)
smf{——|.
b

xsin(
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667
11.6 Exercises
a 5 _exp(—sT) scosha asinha
1. (a) T ) (scoshaT + asinhaT).
(@) S(1 - T)H(D)
12.8 Exercises
23 +422 4+ 2
1. (a) T use (12.4.13) and (12.3.14).
z 1 o z(z+a)
) e/ © e @ (141). @ 20

2. Hint: Put b=1ix in (12.4.14).

—1 z z _ - maon—m __ Qn 2 "
6. (a) Z {22-23}_22 grm=3r Y (§> :
m=0 m=0

_ (3n+1 o 277,—‘,—1),

(d) na™1, (e) (n—1)a"2H(n—1),
(0) (2"~ n), (8) 2-1)" - (-2,
() ¢ [ +2% = 30)7,
(i) Hint:
Ul(z) 2 1 2z P

z—eb
hn) = f(n) e g(n) = 3 emomebn—m)
m=0
e 1— e(b—a)(n—i—l)
— ,—bn —(a=b)m _ ,—bn
’ Z%e : [ e }.
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(k) Divide (12.3.6) by z and differentiate both sides with respect to z

n— _ya" *H(n —
Z_l{(z—a)_k}:< k+1)(kkl)! H( k), |z|>a>0,

where (a), =a(a+1)...(a+n—-1), (a)o=1, n=12,...
andZﬁl{sz}:(S(nfk).

(1) F(z)=(2+4) - 231)2 - (zil) + (21,62)'

Use 6(k) to obtain
Z7HF()}=6(n+1)+46(n) — (n—1)H(n —2) —5H(n —1)
+16.2" " 'H(n —1).
Since

f(=1)=1, f(0)=4, f(1)=11, f(n)=—(n+4) +162"" n>2.

=tz (L )=t L) e

2

7. (a) %[17(73)" +4n —1], (c) xoa™ +na™"1,
(d) zo(1—a)" +1—(1—a)", () 2[3” - (=2)", (i) na.

(k) From the given equation and initial data, f(—1) =% and f(—2) =
The Z transform is

F(z) = i f(k) 2= D 4271 R(2)

k=—1

-1
2 > fk) 2T 4272 F(z)
k=-2

=f(=1)+ 2" F2)+2 [f(-2)+ f(-1)z7 ' + 272 F(2)]
F(z)=1+4+2"1427'F(2) +2272F(2)

2242 z
F(z) = 22—7-9 -2

Hence, f(n)=2".
1) F(z)—af(-1)—az 'F(z)=2(z—-1)"!

2a 1 1 a 1
O = om e (1_%)+<a_1) —
ftn)y=2a""+(1-a) '+ (a—1)"ta"!

1 20 —1
— n+1
1a+(a1)a '
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22452 4z 3z " "

m) F&) = ooy~ o571 212 [ =403
(n) F(z):Z?)_Z2, f(n)=3.2", n=0,1,2,....
9. (a) 1 (b) 0 ()1

11 (a) (1 ae™)"! (b) elog 14.2), (c) (2sinha)~!
7 3 1\"
PR (—g) .
13 U()= g, ulm) =21+ (1), w(m) =214+ (1) - 1,

where n=0,1,2,....
14. Apply the Z transform to obtain
23 [U(z) —u(0) — u(l)z7t — u(2)272] — 322 [U(z) —u(0) — u(l)zfl]
+32[U(z) —u(0)] = U(z) =0.

1 (1-32"1+4272)
U(z)= 832" +4z) =
(2) EENE (2 25+ 4z) TEE
Use -1 _9
2z
Z n—1 — z Z _ 1 n—2 —
{na"""} 1-—az"1)2 {n(n—1)a"?} 1-az2)

LN-1 52 52

pn(z)  (z=1)73 (L—271)F

Inversion gives

) =2 ey ) - 7
1 4272
{7 )

:%(”"‘1)(”‘*‘2)—gn(n+1)+%n(n—1):(n—1)2.

16. (a) 2 [U(z) —uw(0) —u(1)z"'] +2 [U(z) —u(1)] = 3U(2) =0

o2z +2) 1 3
Ve =ara.—9 <1+3z—1 + 1—z—1>

1 n ny__
wn =7 [(=3)" = 3.1 =
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(b) u,=2

1 1
(¢) u,=5"? (2 sinnz + 5 cosnw) , where x = tan™* (5) .

13.5 Exercises

a? ak;

4
L. (a) [ (aki Y ) Ji(ak;), (b) WJO(GQ)Jl(Gki)~

7

Q(ks, ) exp|[—(t — 7)k?]dr.

0

(a) u(r,t)= QO (a —r2 <2Q0) i k;’]?]lrlcjk p(—t/ikf).

b) u _ 26Qo Z Zz)) /f(r) exp[—k(t — T)k?]dr.
0

16.5 Exercises

1. (a) fo(n)=exp(—a), n=0,
fo(n)exp(—a)[Ln(a) — Ln-1(a)], n>1.

(b) a™(1+a)"*, (c) Admn,
@) 0, n>m; (—1)" (m) mlm>n,  (e)1forn=0,1,2,3,....
n
|

17.4 Exercises

1
1. (a) 9n=3[ (n+ 5), (b) 0; m=0,1,2,...,n—1,

(c) (n+ %) 5.
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3. Hint: Use Feldheim’s result (1938).
n Ho,
Hﬁ(w):nmnz (n) 2 (a:)

r/) 227!
r=0

18.9 Exercises
1. Hint: Use the same method employed in Example 18.2.2 to solve (a) and
(b). To solve (c) apply the linearity property.

2. Hint: f(p, u) = /mexp(—p?). Use v=su,s=/v} + vZ and then use

(18.3.8b) to obtain f(p,v)=f(p,su) = g exp(—p?/s?).

0 ds 0
8f - Vk 3 1 2/, 92
6—1%7#(?) s [EGXP(P /5%)

Vg
=V () (2p® = %) exp(—p?/5?).
Finally, replace v and u with s=1 to get

0

B 2 2
D Vg (2p* — 1) exp(—p?).

19.5 Exercises
1

1 (a) y{w(x)}z/o; e~ () dxz/j e-mdx—/ 97y

1

2
43 W, . 9, iw
= —exp(——) sin“(—).
= exp(— o) sin(F)
Using scaling and shifting properties of the Fourier transform gives

F {2z —n)}.

(b) The amplitude spectrum decays like w™! and hence, tends to zero s-
lowly as |w| — co. This shows that the Haar wavelet has poor frequency
localization. But it has a very good time localization.

2 () Pw) = —— [Sm(%)r,

VL@
(b) P(w) = VET W exp (—“’7) |
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© V)= VT o [0 - w0)?]

8. (a)—(c) See pages 434-437 of a book by Debnath (2002).
9. See Debnath (2002) pages 434-438.

10. See Debnath (2002) pages 440-441.

11. A window function is a f € L?(R) with norm unity.

= [ wpa=(2) [T et an(2) T
. 2a\T 1 [® 92a\ 1
flw) = <?> E /_OO e~ exp(—at?)dt = <?> f{exp(faﬁ)}.

(2) e ()0 ()

The Gabor windows have optimal time and frequency localization prop-

=

N erties.
@ WP = (5) [ Va0 xpaae)
_ (2‘%) /_ I(a— #])[2 dt = (2%) 2/0a(a—t)2dt:1.

2
=1/ ;’7 [9‘ {X[—%, a] (t)H , by convolution theorem
3 2 sin %2 27 [3a (2 sin % 2
2a* \ 7 w V2 \r aw '
It is better localized in the frequency domain, as f (w) decays like |w| =2
as |w| — oo.

© Vi= [ flepa=[ ¢ (\/%a— |t|>)2 i

3 [ 1
== | tla—t)dt=—ad
a 0 10

vio =2 cas [ cozal -2
I 4n? 812 a3 0 472 a3

1 /6 1
4 )= —4/= > —.
(vaf) ﬂ_\/;>ﬂ_
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