MATH-207(d) Analysis IV

Exercise session 11

Exercice 1. Let a,b,c € R with ¢ # 0. Given the Fourier transform f of f, you are asked to
find the Fourier transform of:

o 4(&) = & +a)
o g(x) =e®f(x+a)
e g(z) = f(x/c) with ¢ # 0.

Answer. Note that these Fourier transforms can be easily obtained by using the properties
of the Fourier transform discussed in the lecture. For the sake of completness, we state the
direct calculations below.

e By definition, the Fourier transform of ¢ is given by

1 o , 1 o ,
g(a) = — r)e " dr = — x+a)e " dx.
o) == [ ot =/ s+
We use the change of variables y = x + a to obtain

~

g(a) = \/LQ_W/_ flz+ a)e*mx dz = \/LQ_W/_ f<y>efia(y*a) dy
= \/%7 /_Oo f<y>efiay€iaa dy
— eiaa\/%_ﬂ— /_oo f(y>efiay dy
— 6iaaf’\(a)'

e By definition, the Fourier transform of ¢ is given by

~ 1 > —iax 1 > —ibx —iax
g(a):ﬁ/ g(x)e dz :E/ e P f(x 4 a)e dz

f(z 4 a)e @ qg.

B V 2w /oo
Once again, we use the change of variables y = x + a to obtain

/\

ga 27T/ fx—i—a —i(a+b)x 27T/ f —i(a+b)( )dy
— pilatbla QW/ f(y>efi(a+b)y dy

_ el 4 1),



e By definition, the Fourier transform of ¢ is given by

~ 1 - i qp - L h x/c)e” " dx
g(oo:E/_mg(as)e dw—m/_oof(/) dz.

In this case, we will use the change of variables y = z/c. There are now two cases.

Case ¢ > 0:

In this case, note that limz — co = limy — oo and limx - —oc0 = limy —
—o0. We thus obtain

~ 1 > —iQT _ L > c e—iacy
o) = <= [ flafoeman = o= [ e ay

= [ ey = cfico)

=C

Case ¢ < 0:

In this case, note that limz -+ o0 = limy -+ —ocoand limz - —c0 = limy —
00. We thus obtain

-~ 1 > —iox _ 1 - —iacy
o) = <= [ fajoerar = o= [ e ay

1
V2T

Combining the above two cases, we conclude that

~

/_ T fe e dy = —cflea).

= —c

~

g(a) = [e] f(ca).

Exercice 2. Compute the Laplace transforms of the following functions
f(t) =€ g(t) =sin(wt), and h(t) = cos(wt),

where § € R and w > 0.

Answer. By definition, the Laplace transform of f is defined as

f]() = /0 T FBet dt = /0 Tttt g

for all z € C such that the above integral converges. Studying now the convergence of this
integral we deduce that if Rez > 0 then

0 0

_ 1 <lim o~ L(z=if) _ e—O-(z—iG)) _
—(z — 29> L—oo

1
(2 —i0)’

The same reasoning implies that if Rez < 0 then

o0 .
/ ez@t e—tz dt
0



does not converge. Consequently, the Laplace transform of f, denoted £[f](z) exists for all
z € C such that Rez > 0, and it has the expression
elf)(z) = —
2) = ——r.
(z —10)

Turning now to the function g, we see that the Laplace transform of ¢ is defined as

Llg](2) :/ g(t)e = dt :/ sin(wt)e ™ dt,
0 0
for all z € C such that the above integral converges. Using the fact that
sin(wt) = (' — e ™) /(2i)

we deduce that we can further write
1 o0

/ sin(wt)e ™ dt = —
0

2 J,

— i(/ e—t(z—iw) dt _/ 6—t(z+iw) dt)
21\ Jy 0

N N J/

(1) =(11)

(eiwt - efiwt) eftz dt

\
.

Notice now that the integral (I) is nothing else than the Laplace transform of the function f
calculated above. Thus, we obtain that the integral (I) converges if and only if Rez > 0 in

which case
1) = I G | —
m= =)

The same calculation also yields that the integral (II) converges if and only if Rez > 0 in which
case
00 —t(z+iw) 1
(I1) = e dt = ——.
0 (z +iw)

Combining these results, we obtain that the Laplace transform of g, denoted £[g](2) exists for
all z € C such that Rez > 0, and it has the expression

w03 (o w) T

Finally, we turn to the function h. The calculation of the Laplace transform of h is, in fact,
very close to the corresponding calculation that we have done for the function g. Indeed, we
see that the Laplace transform of h is given by

Llhl(z) = /000 gt)e ™™ dt = /000 cos(wt)e ™ dt,

for all z € C such that the above integral converges. Using the fact that cos(wt) = (e™' +
e ") /(2) we deduce that we can further write

/ sin(wt)e ™ dt = = / (™' +e ™) e ™ dt
0 2 0

- / e dp 4 / et dt ).
2\ Jo 0

/ (& J

N~ ~~

=(I) =(11)



Note that we have already computed the integrals (I) and (II) during our study of the function g.
Making use of these expressions, we see that the integral (I) and (II) converge if and only if
Rez > 0 in which case

00 ‘ 1
I) = —t(z—iw) dt =
- (z —iw)’

= [ e
0

(z +iw)
We thus obtain that the Laplace transform of h, denoted £[h](z) exists for all z € C such that
Rez > 0, and it has the expression

@)= (o mrw) "

Exercice 3. Compute the Laplace transform of
g(t) = te™ . (1)

Answer. We know that for any function f(¢) with Laplace transform F'(z), the complex
derivative F’(z) is the negative Laplace transform of ¢f(t). Recognizing this, we pick f(t) =
e~ %, Its Laplace transform

F(z) =~ i - (2)
has derivative
F@y——@jMT (3)

Consequently, the Laplace transform of g(t) = tf(t) is

G(z)=—F'(2) = . 4
(2)=~F() = o (1
[ |
Exercice 4. Compute the Laplace transforms of
fi(t) = e Plcos(yt), faolt) = e Prsin(yt). (5)
In the case § = 0, you the functions from the previous exercise.
Answer. The first step is to rewrite these functions via exponentials:
it —iyt (=B+im)t (=B—iv)t
Aty =emC T T _C — (6)
2 2
et _ =it (=Bt _ o(=B-iy)t
fo(t) = e — = : : (7)

21 21



By linearity, the Laplace transforms are

1 . 1 .
F (Z> = 52 [6(_’8—’—17)@ + 52 [6(_6_27)1

1 1
T3zt B—iy)  2+B+i)
1 1

2(z+ﬁ—i7)+2(z+ﬁ+i7)
24 B —iy+z+ 0 +iy

B 2(z + )2 + 272

2+ B+2+B
C2(24P)2 + 292

B 2+

“Grar e

and
1 A 1 .
S (=B+int] _ — (=B—int
Fy(z) 2i£ e | 22,2 e ]
1 1

T 2(z+B—iv) 2i(z+B+iv)
2+ B4+iy—z—B+iy
2i(z + [3)? + 2iv?
gl
(z+8)2+7*

These result to be shown.

Exercice 5. (a) Consider the functions f, g : [0,00) — C with
fe)y=t, gt)=e".

(14)
(15)
(16)

(17)

(18)

Compute the convolution f x g. Determine its Laplace transform using the convolution

formula, and verify the result using a diirect calculation.

Answer.

(a) Recall the Laplace transforms

1 1
Lt = = Lle ] =
t]= = el =7
By the convolution formula
1
Lltxet| = :
[txe) 22(z 4 1)

We have

=e'se’lis, —e e’}
— et (tef) — e (et — 1)
=t—1+e"



Applying the Laplace transform to each term, we obtain the function

S U S (19)
2z z+1  22(2+1)

Exercice 6. Given f : [0,1] — R. Let y : [0,1] — R such that

y'(t)=f(t), 0<t<l
y(0)=0, y(1)=0
Determine if the following statements are true or false. Justify your answer.

(a) Let F'(z) and Y (z) denote the Laplce transforms of f and y. We have

FG) |,y

z2 22

Y(z) =

=[5 F(s)(t — s)ds + ty'(0).
fo t—sds+tf0 s)(1 — s)ds
Answer.

(a) TRUE. Apply Laplace transform to the equation to obtain

Y (2) =y (0) — 2y(0) = F(2).
Rearranging and using the first boundary conditions gives

F() | y(0)

22 22

Y(z2)=

(b) TRUE. Recall L(t)(2) = Z% Using the property characterizing the Laplace transform of
a convolution L(f x g)(z) = L(f)(2)L(g)(z) we get

¢
)= F(0) x4 1/(0) = [ )= 9)ds -+ 1/(0)
0
(c) FALSE. We use answer (b) and plug in the second boundary condition to find.

o:mnzéf@m—@$+wm=¢y@=—41@m—ﬁm

Therefore, the sign was wrong. The correct answer is

_ /Otf(s)(t—s)ds—t/olf(s)(l — s)ds



Exercice 7. Consider the following system of differential equations
2/ (t) = 2x(t) — 3y(t), t>0
y'(t) =y(t) —22(t), t>0
z(0) = 8,y(0) = 3.

and denote X (z) = L(z)(z) and Y (z) = L(y)(z).

(a) Applying the Laplace transform to the equations we find that
(z—a)X(z) +bY(2) =8
cX(2)+(z—d)Y(2)=3

for some a,b,c,d € R. Find their value.

(b) Solving the above linear system for X (z) and Y (z) we find

e f g h
Ly = .
z—|—1+z—4’ (2) z—|—1+z—4

for some e, f, g, h € R. Find their value.

X(z) =

(¢) Conclude by finding an expression for z(t) and y(¢).

Answer.
(a) Apply Laplace transform to get

2X(2) — \@ =2X(2)=3Y(z2) = (¢ —2)X(2)+3Y(z) =8,

2Y(z) = y(0

=Y(z) —2X(z) = 2X(2)+(z—1)Y(z) =3,

~—

1.e.

a=2,0b=3c=2,d=1.

(b) Solving the 2 x 2 system of equations for X (z) and Y(z), for example, using Cramer’s

rule we find

8 3
3 z—1 8z — 17 8z — 17 ) 3
X(z) = - _ = - +
z—2 3 22—-32—4 (24+1)(z—4) z+4+1 =z-4
2 z—1
z—2 8
yiyo L2 3l 8- om 5 2
YT 3 ’_z2—32—4_(2+1)(z—4)_z+1 -
2 z—1

ie.
e=5 f=3 g=5 h=—2
(c) Using the previous result and applying the Laplace transform yields
w(t) = L71(X) = 5e " + 3e*
y(t) = L7HY) = et — 2",



