4

Fourier Series - Function Spaces and
Convergence

In this chapter we provide a glimpse into more general notions for generalized
Fourier series and the convergence of Fourier series. While much of this is
marked as optional, it is useful to think about the general context in which
one finds oneself. We can view the sine and cosine functions in the Fourier
trigonometric series representations as basis vectors in an infinite dimensional
function space. A given function in that space may then be represented as a
linear combination over this infinite basis. With this in mind, we can wonder
if we have enough basis vectors for the function space, if the infinite series
expansions are convergent, if there are other bases, and what functions can
be represented by such expansions. In this chapter we touch a little on these
ideas, leaving some of the deeper results for more advanced texts and courses.

4.1 Vector Spaces and Inner Product Spaces

Much of the discussion and terminology that we will use comes from the theory
of vector spaces. Up until now you may only have dealt with finite dimensional
vector spaces. Even then, you might only be comfortable with two and three
dimensions. We will review a little of what we know about finite dimensional
spaces so that we can introduce more general function spaces.

The notion of a vector space is a generalization of three dimensional vectors
and operations on them. In three dimensions, we have things called vectors,
which are arrows of a specific length and pointing in a given direction. To each
vector, we can associate a point in a three dimensional Cartesian system. We
just attach the tail of the vector v to the origin and the head lands at (x, y, 2).
We then use unit vectors i, j and k along the coordinate axes to write

v =2xi+yj+ zk.

Having defined vectors, we then learned how to add vectors and multiply
vectors by numbers, or scalars. Under these operations, we expected to get
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back new vectors. Then we learned that there were two types of multiplication
of vectors. We could multiply them to get a scalar or a vector. This lead
to the dot and cross products, respectively. The dot product was useful for
determining the length of a vector, the angle between two vectors, or if the
vectors were orthogonal.

These notions are then generalized to spaces of more than three dimen-
sions in linear algebra courses. The properties outlined roughly above need
to be preserved. So, we have to start with a space of vectors and the opera-
tions between them. We also need a set of scalars, which generally come from
some field. However, in our applications the field will either be the set of real
numbers or the set of complex numbers.

Definition 4.1. A vector space V over a field F' is a set that is closed under
addition and scalar multiplication and satisfies the following conditions: For
any u,v,w €V and a,b € F

LU+ v =0+ u.

(u+v)+w=u+ (v+w).

. There exists a 0 such that 0 +v=v.

. There exists a —v such that v + (—v) = 0.
. a(bv) = (ab)v.

. (a+b)v=av+ b

. a(u+v) = au + bv.

1(v) = .

SRS NI SR

Now, for an n-dimensional vector space, we have the idea that any vector
in the space can be represented as the sum over n linearly independent vectors.
Recall that a linearly independent set of vectors {v;}"_; satisfies

n
ZCJ'V]' =0 <~ c; = 0.
Jj=1

This leads to the idea of a basis set. The standard basis in an n-dimensional
vector space is a generalization of the standard basis in three dimensions (i, j
and k). We define

ex=(0,...,0, 1 ,0,...,0), k=1,...,n. (4.1)

kth space

Then, we can expand any v € V as

VvV = kaek, (42)
k=1

where the v’s are called the components of the vector in this basis and one
can write v as an n-tuple (vq,va, ..., v,).
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The only other thing we will need at this point is to generalize the dot
product, or scalar product. Recall that there are two forms for the dot product
in three dimensions. First, one has that

u-v =uvcosb, (4.3)

where v and v denote the length of the vectors. The other form, is the com-

ponent form:
3

u-V =1ujvy + ugvy + uzvz = Z ULV - (44)
k=1
Of course, this form is easier to generalize. So, we define the scalar product
between to n-dimensional vectors as

n

<u,Vv>= Zukvk. (45)
k=1

Actually, there are a number of notations that are used in other texts. One
can write the scalar product as (u,v) or even in the Dirac bra-ket notation
<ulv>.

While it does not always make sense to talk about angles between general
vectors in higher dimensional vector spaces, there is one concept that is useful.
It is that of orthogonality, which in three dimensions another way of say
vectors are perpendicular to each other. So, we also say that vectors u and v
are orthogonal if and only if < u,v >= 0. If {ax}}_,, is a set of basis vectors
such that

<aja,>=0, k#j,

then it is called an orthogonal basis. If in addition each basis vector is a unit
vector, then one has an orthonormal basis

Let {ax}}_;, be a set of basis vectors for vector space V. We know that
any vector v can be represented in terms of this basis, v = ZZ=1 vpag. If we
know the basis and vector, can we find the components? The answer is, yes.
We can use the scalar product of v with each basis element a;. So, we have
forj=1,....,n

n
<aj,v>=< aj,kaak >
k=1

:ka<aj,ak>. (4.6)
k=1

Since we know the basis elements, we can easily compute the numbers
Ajk =< aj,ai >

and
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bj =<a;,v>.

Therefore, the system (4.6) for the vy’s is a linear algebraic system, which
takes the form Av = b. However, if the basis is orthogonal, then the matrix
A is diagonal and the system is easily solvable. We have that

<aj,v>=v; <aja; >, (4.7
or < -
a;,v
v = —2——. (4.8)
< aj,a; >

In fact, if the basis is orthonormal, A is the identity matrix and the solution
is simpler:
v; =< a;,v>. (4.9)

We spent some time looking at this simple case of extracting the compo-
nents of a vector in a finite dimensional space. The keys to doing this simply
were to have a scalar product and an orthogonal basis set. These are the key
ingredients that we will need in the infinite dimensional case. Recall when
we found Fourier trigonometric series representations of functions, we stated
with a function (vector?) that we wanted to expand in a set of trigonoetric
functions (basis?) and we need to find the Fourier coefficients (components?).
So, we need to extend our notions from finite dimensional spaces to infinite
dimensional spaces and we will have the needed background linear algebra
in which to think about more general Fourier series expansions. Also, this
conceptual framework is very important in other areas in mathematics (such
as ordinary and partial differential equations) and physics, such as quantum
mechanics.

We will consider the space of functions of a certain type. They could
be the space of continuous functions on [0,1], or the space of differentiably
continuous functions, or the set of functions integrable from a to b. Later, we
will specify the types of functions. However, you can see that there are many
types of function spaces. We will further need to be able to add functions and
multiply them by scalars. So, we can easily obtain a vector space of functions.

We will also need a scalar product defined on this space of functions. There
are several types of scalar products, or inner products, that we can define. For
a real vector space, we define

Definition 4.2. An inner product <, > on a real vector space V is a mapping
from V x V into R such that for u,v,w € V and o € R one has

1. <u4v,w>=<u,w>+<v,w>.
2. <av,w>=a<v,w>.

3. <v,w>=<w,v>.

4. <wv,v>>0and <v,v>=0iffv=0.
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A real vector space equipped with the above inner product leads to a real
inner product space. A more general definition with the third item replaced
with < v,w >= < w,v > is needed for complex inner product spaces.

For the time being, we are dealing just with real valued functions. We
need an inner product appropriate for such spaces. One such definition is the
following. Let f(z) and g(x) be functions defined on [a,b] and introduce the
weight function o(x) > 0. Then, we define the inner product, if the integral
exists, as

b
< f.g >=/ f(x)g(x)o(z)dx. (4.10)

In what follows, we will assume for simplicity that o(z) = 1. This is possible
to do by using a change of variables.

So, we have functions spaces equipped with an inner product. Can we find
a basis for the space? For an n-dimensional space we need n basis vectors.
For an infinite dimensional space, how many will we need? How do we know
when we have enough? We will think about those things later.

Let’s assume that we have a basis of functions {¢,,(2)}52 ;. Given a func-
tion f(z), how can we go about finding the components of f in this basis? In
other words, let

f@) =3 cudu(a).
n=1

How do we find the ¢,,’s? Does this remind you of the problem we had earlier?
Formally, we take the inner product of f with each ¢;, to find

o0

<G f>=<05 ) Cadn >

n=1
= 0 < by > (4.11)
n=1

If our basis is an orthogonal basis, then we have

< @5, ¢n >= N;oij, (4.12)
where d;; is the Kronecker delta defined as
_J0,i#y
0ij = { Li=]. (4.13)
Thus, we have
<O =D cn < bjidn >
n=1
= Z cnN;j0i;
n=1

= Cij. (414)
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So, the expansion coefficient is

Ci — <¢j?f> _ <¢j7f>
J Nj <¢j,¢j>-

This is just the generalization of Fourier series expansions. Let’s assume
we have a Fourier sine series expansion of f(z), given by

f(z) = ib” sinnz, € [—m, 7).
n=1

In the last chapter we already established that the set of functions ¢,,(z) =
sinnz for n = 1,2,... is orthogonal on the interval [—m, 7]. Recall that using
trigonometric identities, we have for n # m

s
< Gny Om > = / sin nz sin mx dx

-7

1 s
=3 / [cos(n — m)x — cos(n + m)x] dx
1 [Sin(n —m)z  sin(n+m)z]" 0 (4.15)
2 n—m n+m o
So, we have determined that the set ¢, (z) = sinnz for n = 1,2,... is an

orthogonal set of functions on the interval [—7, 7. Just as with vectors in three
dimensions, we can normalize our basis functions to arrive at an orthonormal
basis. This is simply done by dividing by the length of the vector. Recall that
the length of a vector was obtained as v = /v - v In the same way, we define
the norm of our functions by

Il =v< [ f>

Note, there are many types of norms, but this will be sufficient for us.

For the above basis of sine functions, we want to first compute the norm
of each function. Then we would like to find a new basis from this one such
that each basis eigenfunction has unit length and is therefore an orthonormal
basis. We first compute

™
||¢)n||2:/ sin? na da

—T

1 s
= f/ [1 — cos2nz] dx

2 —T
1 sin 2nz]”
=3 [m i } i} =. (4.16)

We have found for our example that
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< @j, n >= Tl (4.17)

and that ||¢,|| = /7. Defining ¢, (z) = ﬁ(bn(x), we have normalized the

¢»’s and have obtained an orthonomal basis of functions on [—m, 7.
Now, we can determine the expansion coefficients using

_ < On, f > _ <¢n, [ > —l 7rf(g:)Sinmtd:lc.

b - -
Nj < Gn, P > 77

—T

Does this result look familiar?

4.2 General Fourier Series Expansions - optional

For completeness, we discuss series representations of functions using different
bases. Much of the rest of this chapter is optional on first reading. However,
the reader should look through these pages to see how the ideas in the last
section are generalized.

4.2.1 Classical Orthogonal Polynomials

We begin by noting that the sequence of functions {1,z,22,...} is a basis of
linearly independent functions. In fact, by the Stone-Weierstrass Approxima-
tion Theorem this set is a basis of L2(a,b), the space of square integrable
functions over the interval [a, b] relative to weight o(x). We are familiar with
being able to expand functions over this basis, since the expansions are just
power series representation of the functions,

f(z) ~ Z cna”.
n=0

However, this basis is not an orthogonal set of basis functions. One can eas-
ily see this by integrating the product of two even, or two odd, basis functions
with o(z) =1 and (a,b)=(—1, 1). For example,

1
/ 2022 dx = 2
_1 3

Since we have found that orthogonal bases have been useful in determining
the coefficients for expansions of given functions, we might ask if it is possible
to obtain an orthogonal basis involving these powers of x. Of course, finite
combinations of these basis element are just polynomials!

OK, we will ask. “Given a set of linearly independent basis vectors, can
one find an orthogonal basis of the given space?” The answer is yes. We
recall from introductory linear algebra, which mostly covers finite dimensional
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Fig. 4.1. The basis a;, as, and a3, of R? considered in the text.

vector spaces, that there is a method for carrying this out called the Gram-
Schmidt Orthogonalization Process. We will review this process for finite
dimensional vectors and then generalize to function spaces.

Let’s assume that we have three vectors that span R3, given by aj, as,
and as and shown in Figure 4.1. We seek an orthogonal basis e;, es, and e3,
beginning one vector at a time.

First we take one of the original basis vectors, say a;, and define

e = aj.

It is sometimes useful to normalize these basis vectors, denoting such a nor-

malized vector with a "hat’: e
R 1
e = —

€1

)

where e; = /€1 - e7.

Next, we want to determine an es that is orthogonal to e;. We take another
element of the original basis, as. In Figure 4.2 we see the orientation of the
vectors. Note that the desired orthogonal vector is e;. Note that as can be
written as a sum of e; and the projection of as on e;. Denoting this projection
by prjag, we then have

ey = as — pryas. (4.18)

We recall the projection of one vector onto another from our vector calculus
class. ay - e,
prja; = ——ej. (4.19)
€1
Note that this is easily proven by writing the projection as a vector of length
as cosf in direction €;, where 6 is the angle between e; and a,. Using the
definition of the dot product, a-b = abcos @, the projection formula follows.

Combining Equations (4.18)-(4.19), we find that

as - €

er.
2
€1

(4.20)

€y = ag —

It is a simple matter to verify that es is orthogonal to ey:



4.2 General Fourier Series Expansions - optional 81

Fig. 4.2. A plot of the vectors e, as, and e2 needed to find the projection of as,
on ej.

as - €1

€y €] —az-e; — 2 €] req
€1
—ag-€e; —ag-e; =0. (421)

Now, we seek a third vector e that is orthogonal to both e; and es. Picto-
rially, we can write the given vector az as a combination of vector projections
along e; and e; and the new vector. This is shown in Figure 4.3. Then we

have,
asz - € ag - €2

5 €1

. 4.22
e? e3 ©2 ( )

€3 — az —

Again, it is a simple matter to compute the scalar products with e; and e,
to verify orthogonality.

Fig. 4.3. A plot of the vectors and their projections for determining es.

We can easily generalize the procedure to the N-dimensional case. Let
a,, n = 1,...N be a set of linearly independent vectors in R~. Then, an
orthogonal basis can be found by setting e; = a; and for n > 1,
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1—1
a, - e;
e, =a, — Z "62 Le;. (4.23)
J

Jj=1

S

Now, we can generalize this idea to (real) function spaces. Let f,(z), n €
No =1{0,1,2,...}, be a linearly independent sequence of continuous functions
defined for z € [a,b]. Then, an orthogonal basis of functions, ¢, (z), n € Ny
can be found and is given by

po(z) = fo(z)

and .
bu(x) = fulz) = 3 W 6;(z), n=12....  (4.24)
3=0 J

Here we are using inner products relative to weight o(z),

b
< f,g >:/ f(@)g(x)o(z)da. (4.25)

Note the similarity between the orthogonal basis in (4.24) and the expression
for the finite dimensional case in Equation (4.23).

Example 4.3. Apply the Gram-Schmidt Orthogonalization process to the set
fu(z) =2", n € Ny, when z € (—1,1) and o(x) = 1.
First, we have ¢g(z) = fo(z) = 1. Note that

! 1
/_1 ¢a(z) dr = 7

We could use this result to fix the normalization of our new basis, but we will
hold off on doing that for now.
Now, we compute the second basis element:

61() = fi() - me)
<z, 1>_
:xfwlfx, (4.26)

since < x,1 > is the integral of an odd function over a symmetric interval.
For ¢o(x), we have

(@) = fale) = L= ou(a) = B 61 (a)
_ 2 <z’ 1> <x2,x>x
11> [Edl
) fil 2 dz
L
_ g2 1, (4.27)
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So far, we have the orthogonal set {1,z,z% — %} If one chooses to nor-
malize these by forcing ¢,,(1) = 1, then one obtains the classical Legendre
polynomials, P, (z) = ¢1(z). Thus,

1
Py(z) = §(3x2 —1).
Note that this normalization is different than the usual one. In fact, we see
the Py(z) does not have a unit norm,
! 2
1Pelf = [ Piaydo =,
1 5

The set of Legendre polynomials is just one set of classical orthogonal
polynomials that can be obtained in this way. Many had originally appeared
as solutions of important boundary value problems in physics. They all have
similar properties and we will just elaborate some of these for the Legendre
functions in the next section. Others in this group are shown in Table 4.2.1.

Polynomial Symbol | Interval o(x)
Hermite Hy,(z) |(—o00,00) e
Laguerre Ly (z [0, c0) e ”
Legendre P, (z (-1,1) 1

Gegenbauer C(

Tchebychef of the 1st kind | T ( (-1,1) (1—a?)"1/2
Tchebychef of the 2nd kind| U, (z (-1,1) | (1—a?)"V2

Jacobi P () ((1,1) (1= 2)Y (1 — z)*
Table 4.1. Common classical orthogonal polynomials with the interval and weight
function used to define them.

)
)
) | ((1,1) | (1 -2 Y2
)
)

4.2.2 Fourier-Legendre Series

We can see now how a Fourier series expansion is just an expansion over a
basis in an infinite dimensional function space. In this subsection and the next
one we show examples of non-trigonometric Fourier series.

We first consider series representations in terms of a basis of Legendre
polynomials. In this case we have the Fourier-Legendre series expansion for
functions f(x) defined on (—1,1):

f(xz) ~ Z enPp(). (4.28)
n=0

As with Fourier trigonometric series, we can determine the coefficients by
multiplying both sides by P,,(z) and integrating. Orthogonality gives the
usual form for the generalized Fourier coefficients. In this case, we have
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. < f, P>
PP
It can be shown that || P,||? = 2n2+1. Therefore, the Fourier-Legendre coeffi-
cients are 1
2 1
o= [ P da (1:29)
—1

We can do examples given just a few facts about Legendre polynomials.
The first several Legendre polynomials are given in Table 4.2.2. In Figure 4.4
we show plots of these Legendre polynomials.

n (z® —1)" %T,I,'L(x2 —1)" 5|  Pa(z)

0 1 1 1 1

1 22 —1 2x % T

2| ' -22"+1 122 —4 | ¢ | 3(32°—1)
3|2° — 3z + 32% —1]1202° — T2z | 2 |3(52° — 3x)

Table 4.2. Tabular computation of the Legendre polynomials using the Rodrigues
formula.

Fig. 4.4. Plots of the Legendre polynomials P»(z), Ps(x), Ps(x), and Ps(x).

Example 4.4. Expand f(x) = 23 in a Fourier-Legendre series.
We simply need to compute

2n+1 [
Cn = n2—|— / 3P, (z) dz. (4.30)
-1

We first note that



4.2 General Fourier Series Expansions - optional 85
1
/ 2" Py(x)de =0 for m <n.
-1

As a result, we will have for this example that ¢,, = 0 for n > 3. We could just
compute f_ll 3Py, () dx for m = 0,1,2, ... outright by looking up Legendre
polynomials. But, note that 23 is an odd function, cg = 0 and ¢, = 0. This
leaves us with only two coefficients to compute. We refer to Table 4.2.2 and

find that L

3 3

0125/_1334dm:3
c —7/1 z? 1(5903—3ac) d:v—g
ST )7 |2 5

Thus,
2
z3 = gPl(x) + gpg(x).

Of course, this is simple to check using Table 4.2.2:
3 2 3 21
5P1(a:) + 5P3(J?) =32 + 5 [2(5333 — 3m)} =
WEell, maybe we could have guessed this without doing any integration. Let’s
see,

1
2 =iz + 562(51'3 — 3x)
3 5
= (e — 502);10 + 502x3. (4.31)

Equating coefficients of like terms, we have that c; = % and ¢ = %(32 = %

Ezxample 4.5. Expand the Heaviside function in a Fourier-Legendre series.
The Heaviside function is defined as

1,z >0,
H(z) = {O, <0 (4.32)

In this case, we cannot find the expansion coefficients without some integra-
tion. We have to compute

o= | 11f(:c)Pn(a:) to= 202 | Py (133)

We can make use of the identity
(@) =P _(z) =(2n+1)P,(z), n>1. (4.34)

‘We have
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- / [Ps (&) = Py ()] de = 3[Pas(0) = Para(0)]

2
1/t 1
00:7/ dr = —.
2 Jo 2

For n > 0 we have the expansion

For n = 0, we have

I
1)~ 5+ 5 L lPua(0) = P OP(o)
Since P,(0) = 0 for n odd, the ¢,’s vanish for n even. So, we have
§@) ~ 2+ L S P 20) = Panl0) P10
&€ 2 9 P 2n—2 2n 2n—1\T).

We can compute the coefficients using the result

o (2n — 1N

Py, (0) = (1) @n)l (4.35)
F) ~ 4+ g S [Poa(0) — Poa(0)] o (2)
S 1 (2n =3\ . (2n =1l
53 R e A S FYRIE
IS ., (2n —3)!! 2n —1
“27 2 ;(_1) (2n — 2)1! [1 2n } Pon-1(@)
- % - ;;(1)" gz - 2;:: 4n2; o) (4.36)

The sum of the first 21 terms are shown in Figure 4.5. We note the slow con-
vergence to the Heaviside function. Also, we see that the Gibbs phenomenon
is present due to the jump discontinuity at = 0.

4.2.3 Fourier-Bessel Series

Bessel functions are another orthogonal set of eigenfunctions and we can ex-
pand square integrable functions in this basis. You might have seen that Bessel
functions are solutions of the differential equation

22y 4+ azy + (M — p?y = 0. (4.37)
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Partial Sum of Fourier-Legendre Series
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Fig. 4.5. Sum of first 21 terms for Fourier-Legendre series expansion of Heaviside
function.

Bessel functions arise in many problems in physics, such as the vibrations of
circular drumheads and the radial modes in optical fibers.

Solutions of this differential equation include functions of the form J,(v/Az).
One can solve this differential equation with the boundary conditions: y(z) is
bounded at 2 = 0 and y(a) = 0. It is found that the solutions J,(jpn %) forms
a basis and the Fourier-Bessel series expansion of f(z) defined on 0 < z < a
is

(o)
T

f(z) = Z Can(Jpng) (4.38)

n=1
where the Fourier-Bessel coefficients are found using an orthogonality relation

as
[t @ntm ) (4.39)
= —""—5 xf(x)p(Jpn—) de. .
a2 [Jp-l-l(]pn)]Q 0 "

Ezample 4.6. Expand f(z) =1 for 0 < z < 1 in a Fourier-Bessel series of the
form

f@) =" eno(Gont)

We need only compute the Fourier-Bessel coefficients in Equation (4.39):

2 /1 ,
en=———= | xJo(jonx)dz. (4.40)
[ 1 (Gon)]* Jo
From the identity
d
— [2PJp(2)] = 2P Jp_1 (). (4.41)

dx

we have
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1 1 Jon
/ rJo(jonT) dv = —— yJo(y) dy
0 Jon Jo
1 /j(m d
= — [y 11 (y)] dy
Jon Jo  dy

Jon

1 .
Jon

As a result, the desired Fourier-Bessel expansion is given as

Jo(jonT)
1=2 , O0<x<l. 4.43
Z JOnJl Jon) (4.43)

In Figure 4.6 we show the partial sum for the first fifty terms of this series.
Note once again the slow convergence due to the Gibbs phenomenon.

124

0.8

06

0.4+

0.2

X

Fig. 4.6. Plot of the first 50 terms of the Fourier-Bessel series in Equation (4.43)
for fx) =1on0<z < 1.

4.3 The Least Squares Approximation - optional

In the last section we found that we can expand functions in a function space

over a basis set as
oo
LL’) = Z qubn(x)
n=1

and that the generalized Fourier coefficients are given by
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o= SOnf>
" <y >

In this section we turn to a discussion of approximating f(x) by the partial
sums ZnN:1 ¢n¢n(z) and showing that the Fourier coefficients are the best
coefficients minimizing the deviation of the partial sum from f(x). This will
lead us to a discussion of the convergence of Fourier series.

More specifically, we set the following goal:

Goal

To find the best approximation of f(z) on [a,b] by Sy(x) =
N

> cnn(x) for a set of fixed functions ¢, (x); i.e., to find the ¢,’s
n=1

such that Sy (z) approximates f(z) in the least squares sense.

We want to measure the deviation of the sum from our function, or the
error made in the approximation. This is done by introducing the mean square
deviation:

b
Ey = / (@) — Sy (@)*p(z) de,

where we have introduced the weight function p(z) > 0. It gives us a sense
as to how close the Nth partial sum is to f(z). We want to minimize this
deviation by choosing the right ¢,,’s.

First, we turn to some definitions. We first define the more general inner
product of two real functions

b
<6.0>= [ o@@(e) de.
This then naturally leads to the definition of orthogonal functions
b
<60 >= [ s@@pla)dr =0,

and the notion of a mutually orthogonal set of functions, {¢, ()}, satisfy-
ing < ¢pn, oy >=0, m # n.

We now turn to the minimization of the mean square deviation, Exn. We
insert the partial sums and expand the square in the integrand:

b
By = [ 17(e) = Sw(@)p(a) da

- / @) =Y enton(@)]20(2) da
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b b N
- /f2(x)p(x) dm—z/f(x)ch¢n(w)p(x) dx

b N N
+/Z:16n¢n($) Z:lcmqu(a:)p(x) dx (4.44)

Looking at the three integrals, we see that the first term is just the inner
product of f with itself. The other integrations can be rewritten after inter-
changing the order of integration and summation. The double sum can be
reduced to a single sum using the orthogonality of the ¢’s. Thus, we have

N N N
EN:<f7f>_2ZCn<.f7¢n>+zzcncm<¢m¢m>
n=1 n=1m=1
N N
=< F>=2) en<[ibn >+ D < bnydn > (4.45)
n=1 n=1

We are interested in finding the coefficients, so we will complete the square
in ¢,,. Focusing on the last two terms, we have

N N
Exn—<[,f>==2) cn<[i0n>+D 0} < n 0>
n=1 n=1

< Gy > 2 =2 < f > Cp

I
] =

3
Il
—

I
] =

2 2<f7¢’n>
< ¢n7¢n > |:Cn - < ¢n7¢n >Cn:|
2

2
_ <¢m¢n>[(0n <f¢>> _<M@4}>
1

Il
-

n

=2

<y > < Gy on >
(4.47)

n

To this point we have shown that the mean square deviation is given as

N 9 )
By =< ff >+ 3 < budn > [(C <oz ) (2o ]
n=1

< Pn, P > < On, Pn >
So, E is minimized by choosing ¢,, = % However, these are the Fourier

Coefficients. This minimization is often referred to as Minimization in Least
Squares Sense.
Inserting the Fourier coeflicients into the mean square deviation yields
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N
0<SEn=<f[>=) ¢ <non>.
n=1

Thus, we obtain Bessel’s Inequality:

N
<L F>2) 6 < bndn >
n=1

For convergence, we next let IV get large and see if the partial sums con-
verge to the function. In particular, we say that the infinite series converges
in the mean if

b
/ [f(z) — Sy (2))?p(z)dx — 0 as N — oc.
Letting N get large in Bessel’s inequality shows that 27]:[:1 2 < by >
converges if

b
(< f.f >= / 2 (@)p(z) dz < .

The space of all such f is denoted Lf,(a,b)7 the space of square integrable
functions on (a, b) with weight p(x).

From the nth term divergence theorem we know that > a, converges
implies that a,, — 0 as n — oo. Therefore, in this problem the terms c2 <
On,dn > approach zero as n gets large. This is only possible if the ¢,’s go
to zero as n gets large. Thus, if 25:1 Cn®n converges in the mean to f, then
f; [f(z) — 25:1 cntn)?p(x) dz approaches zero as N — oo. This implies from
the above derivation of Bessel’s inequality that

N
< f7f > _ZC%<¢na¢n) — 0.
n=1

This leads to Parseval’s equality:
oo
< faf >:Zci <¢nv¢n >
n=1

Parseval’s equality holds if and only if

b

N
lim [ (f(z) =) cadn())’p(x) dz = 0.
n=1

N—oo
a

If this is true for every square integrable function in L%(a, b), then the set of
functions {¢, (x)}22, is said to be complete. One can view these functions
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as an infinite dimensional basis for the space of square integrable functions on
(a, b) with weight p(z) > 0.
One can extend the above limit ¢,, — 0 as n — oo, by assuming that T\Tb(mﬂ)

b
is uniformly bounded and that [ |f(z)|p(z) do < co. This is the Riemann-

a
Lebesque Lemma, but will not be proven now.

4.4 Convergence of Trigonometric Fourier Series -
optional

In this section we list definitions, lemmas and theorems needed to provide
convergence arguments for trigonometric Fourier series.

1. For any nonnegative integer k, a function u is C* if every k-th order partial
derivative of u exists and is continuous.

2. For two functions fand g defined on an interval [a,b], we will define the

inner product as < f,g >= f: f@)g(x) dx.

A function f is periodic with period p if f(z + p) = f(z) for all .

4. Let f be a function defined on [—L, L] such that f(—L) = f(L). The
periodic extension fof f is the unique periodic function of period 2L
such that f(z) = f(z)for all z € [~L, L].

5. The expression

@

is called the N-th Dirichlet Kernel. [This will be summed later and
the sequences of kernels converges to what is called the Dirac Delta
function.]

6. A sequence of functions {s1(x), s2(x),. ..} is said to converge pointwise
to f(z) on the interval [—L, L] if for each fixed x in the interval,

lim |f(z) — sn(z)| =0.

N—oo

7. A sequence of functions {s1(x), s2(x), ...} is said to converge uniformly
to f(z) on the interval [—L, L] if

lim <max f () SN(x)|) = 0.

N—oo \ |z|<L

8. One-sided limits: f(z]) = lilm f(z) and f(z,) = liTm f(z).
xTlxo T |xo
9. A function f is piecewise continuous on [a, ] if the function satisfies

a. f is defined and continuous at all but a finite number of points of
[a, b].
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b. For all z € (a,b), the limits f(z") and f(z~) exist.
c. f(a™) and f(b™) exist.

10. A function is piecewise C! on [a,b] if f(z) and f'(x) are piecewise
continuous on [a, b].

Lemmas

1. Bessel’s Inequality: Let f(z) be defined on [~L, L] and [ —L* f?(x) dz <
oo. If the trigonometric Fourier coefficients exist, then a3 + Zﬁ;l(a% +

v2) < 1 ffL f?(x) dz. This follows from the earlier section on the Least
Squares Approximation.

2. Riemann-Lebesgue Lemma: Under the conditions of Bessel’s Inequal-
ity, the Fourier coefficients approach zero as n — 0. This is based upon
some earlier convergence results seen in Calculus in which one learns for
a series of nonnegative terms, Y ¢, with ¢, > 0, if ¢, does not approach
0 as n — oo, then > cpdoes not converge. Therefore, the contraposi-
tive holds, if > ¢, converges, then ¢, — 0 as n — oo. From Bessel’s
Inequality, we see that when f is square integrable, the series formed by
the sums of squares of the Fourier coeflicients converges. Therefore, the
Fourier coefficients must go to zero as n increases. This is also referred
to in the earlier section on the Least Squares Approximation. However,
an extension to absolutely integrable functions exists, which is called the
Riemann-Lebesgue Lemma.

3. Green’s Formula: Let fand gbe C? functions on [a,b]. Then < f”, g >
— < f,9" >= [f'(z)g(x) — f(x)g’(x)HZ. [Note: This is just an iteration
of integration by parts.]

4. Special Case of Green’s Formula: Let fand gbe C? functions on
[-L,L] and both functions satisfy the conditions f(—L) = f(L) and
f/(—=L) = f(L). Then < f", g >=< f,g" > .

5. Lemma 1: If g is a periodic function of period 2Land ¢ any real number,
then f_L;f_C g(z)dx = f_LL g(z) dz.

6. Lemma 2: Let f be a C? function on [—L, L] such that f(—L) = f(L)
and f'(—L) = f'(L). Then for M = max <. |f"(z)| and n > 1,

L
1 nwx 212 M
|an| = Z/f(w)cosT d| < —5— (4.48)
-L
1 / 2L2M
. nrx
—L

7. Lemma 3: For any real 6 such that sing # 0,

1 . 19
L 4 cost+cos20+ -+ cosmp — ST 3)0)

0
2 2sin 5
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8. Lemma 4: Let h(z) be C* on [—L, L]. Then

lim — /D = h(0).

n—oo

Theorems

1. Theorem 1. (Pointwise Convergence) Let f be C! on [~L,L] with
f(=L)= f(L), f'(-L) = f'(L). Then F'S f(z) = f(z) for all z in [-L, L].
2. Theorem 2. (Uniform Convergence) Let f be C? on [-L,L] with
f(=L) = f(L),f'(—L) = f/(L). Then F'S f(x) converges uniformly to
f(x). In particular,
4L2M
f(a)  Sx ()] <

for all z in [—L, L], where M = Imla}é Lf" ()]

3. Theorem 3. (Piecewise C'! - Pointwise Convergence) Let f be a piecewise
C* function on [~L, L]. Then F'S f(x) converges to the periodic extension

of
f(z) = {z[f(er)-l-f({E ), —L<z<L

[F(LF) + f(L7)], = £L

for all z in [—L, L].

4. Theorem 4. (Piecewise C' - Uniform Convergence) Let f be a piecewise
C! function on [—L, L] such that f(—L) = f(L). Then F'S f(x) converges
uniformly to f(x).

Proof of Convergence
We are considering the Fourier series of f(x) :

= nrr
F lan by sin -
S f(x g an cos 1L + sin T

where the Fourier coefficients are given by

an =1 [ f(x)cos ML dx,
o

b, =1 [ f(z)sin 27 dx.
-

We are first interested in the pointwise convergence of the infinite series.
Thus, we need to look at the partial sums for each z. Writing out the partial
sums, inserting the Fourier coefficients and rearranging, we have
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N
SN(J;):ao—i-r;[ancos??—i—bnsinrmlf}
1 L a 1 [t nmy nwr

- d = Y 4 nmr
2L/_Lf(y) y+n§ (L/_Lf(y)cos 7 dy | cos —

1 b
+ (L /_L fy) sinnzydy) sin nzx}

L N
1 1 Y nwr .onmy . Nmx
_L/{Q—&-z:l(cos i cos i + sin i sin T )}f(y)dy
L n=
L N
1 1 n(y —x)
_L/{2+Z_:lcos i3 }f()dy
—L n=
1
=1 [ oat- 21w dy (4.50)
L
Here
1 N nmnT
Dn(z) =5+ n:1COS I

is called the N-th Dirichlet Kernel. What we seek to prove is (Lemma 4)
that

N—ooo L

L
lim + / Dy(y - 2)f(y) dy = f(z).
-L

[Technically, we need the periodic extension of f.] So, we need to consider the
Dirichlet kernel. Then pointwise convergence follows, as A}im Sn(z) = f(x).
— 00
Proposition:
sin((n—i—%)%) T
Dy (z) = 2smgg 0 OMap 750.
n+ %, singf =0

s

Proof: Actually, this follows from Lemma 3. Let § = %* and multiply
D, (z) by 2sin £ to obtain:

9 61
QSiniDn(J?) = 25in§ [2 +cos€+-~-+cosn9}

0 0 0 0
= sin — +2cos€sin§ +2c052051n§ +---+2cosnﬂsin§

—ing—i— ing—e—ing—l— in5—9—in3—9+
TSl T\ sy TRy STy Ty
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i (s (604 390) ~sin (0= 30))
= sin ((n + ;)0) : (4.51)

Thus,

e 0
or if sin 5 # 0,

If sing = 0, then one needs to apply L’Hospital’s Rule:

sin ((n—|— %)9) i (n+ %) cos ((n—|— %)9)

a8 —,lm 5
60—2mm 2 sin 5 0—2mm Ccos b
_(n+ 1) cos (2mnm 4+ m)

cosmm

1
=n+3. (4.52)

As n — oo, D,(x) — 6(z), the Dirac delta function, on the interval
[—L, L]. The following are some plots for L = wand n = 25, 50, 100. Note how
a central peak grows and the values tend towards zero for nonzero zx.

25

20

q4

I\f\/\/‘lﬂﬂ ﬂﬂ!\f\/\n
3 ¥ VV-N\}Uu UUUWVV 3 3

®

Fig. 4.7. N=25.

The Dirac delta function can be defined as that quantity satisfying
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50
40
30
20

10

nn!\ﬂflﬂﬂ Mﬂ.ﬁﬂ\nn r
3 2 W—?”WUW UWWWW TR 3

®

-1

Fig. 4.8. N=50.

100

a0

=]

40

20

-20

Fig. 4.9. N=100.

a. d(x) =0, = # 0;
b. [ §(z)dx=1.

This generalized function, or distribution, also has the property:
[ t@ba - a) do = 1@

Thus, under the appropriate conditions on f, one can show
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N—oo L

L
lim — / Dy(y — 2)f(y) dy = f(x).
-L

We need to prove Lemma 4 first.

L L
Proof: Since + [ Dy(z) dz = 5+ [ dz =1, we have that
L -

L L
T [ Dy @) de = 10) = 1 [ D) )~ h0) o
L “L
1 L
- / [cos ? + cot 7% sin ?} (h(z) — h(0)] da.
L

(4.53)

The two terms look like the Fourier coefficients. An application of the
Riemann-L:ebesgue Lemma indicates that these coefficients tend to zero as
n — oo, provided the functions being expanded are square integrable and the
integrals above exist. The cosine integral follows, but a little work is needed
for the sine integral. One can use L’Hospital’s Rule with h € C?.

Now we apply Lemma 4 to get the convergence from

L

Jim 7 [ Dty = 2)1(w) dy = f(a),
L

Due to periodicity, we have

L L

/ Dy — 2)f(y) dy = ~ / D(y - 2)f(y) dy

—L —L

1
L

_1 / Dn(2)f(x + 2) d. (4.54)

We can apply Lemma 4 providing f(z +x) is C! in 2, which is true since
f is C! and behaves well at +L.

To prove Theorem 2 on uniform convergence, we need only combine
Theorem 1 with Lemma 2. Then we have,
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|f(z) = Sn(2)| = |f(z) — Sn ()|
oo

n=N+1

IN

nﬂ'x’ 4o, si nmx H
Qp COS —— n SIN ——
L L

oo

S {lan] + [bal] (4.55)

n=N+1
A12M 1
2 Z n2

IN

IN

n=N+1
ALPM
m2N

(4.56)

This gives the uniform convergence.
These Theorems can be relaxed to include piecewise C! functions. Lemma
4 needs to be changed for such functions to the result that

n—oo [,

L
lim ~ / Dy (2)h(x) dz = %[h(@*) +h(07)]
)

by splitting the integral into integrals over [—L, 0], [0, L] and applying a one-
sided L’Hospital’s Rule. Proving uniform convergence under the conditions in
Theorem 4 takes a little more effort, but it can be done.

Problems








