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ABSTRACT. Linear algebra is dealing with finite dimensional vector spaces and linear map-
pings. In order to describe them one uses bases and matrices and thus connection to systems
of linear equations is given. Solving such a system is more or less the same as inverting the
corresponding linear mapping.

Analysis talks a lot about limits, series, continuity, differentiability, and so on. Functional
analysis is dealing with non-finite dimensional vector spaces, but in order to express the pos-
sibility of infinite series representation one has to explain how limits are to be understood.
Instead of using a specific set of linear functionals (the dual basis to the given basis) one often
takes all possible linear functionals on a given normed space. And in order to be in a situation
more similar to R (complete!) and not like Q (rationals) one often assumes that one is work-
ing with Banach spaces. Occasionally Hilbert spaces are used, which allow to define concepts
of orthogonality, unitary mappings etc.. In order to do this properly one has to make use of
basic concepts from functional analysis. The corresponding concepts are however also of
relevance in numerical analysis, where one is usually approximating a continuous problem
by a corresponding finite dimensional version of the problem (e.g. obtained by discretization).

We do not assume that participants of this course have already taken a course in functional or
numerical analysis, but we will try to connect the course material with these fields. The course
will emphasize the use of various Banach spaces of functions, their properties and
their role for the description of real world problems.

Note: Usually the role of the Lebesgue spaces LP, 1 < p < oo is overemphasized. Obviously
the cases p = 1,2, 00 are very important, also for applications, but we will see that many other
spaces are at least equally useful.

Typos and inconsistences to be discussed as of Jan. 2020
The use of the symbol C.(G), C.(R?%) , to be checked
We start from a variety of “simple spaces” (of continuous, complex-valued functions).

Definition 1. e C(G) :={f:G — C, f continuous, complex-valued function on G };
e Cy(G):={f: feC(G) and bounded };
e C.(G):={f € C(GQ), with supp(f) compact }
where supp(f) is defined as {z € G, f(x) # 0},
the closure of the set of points in G where f is non-zero;
o C,(G):={f:feC(G) and uniformly continuous }.

Definition 2. For G = RY (or any metric group) the membership of f € C,;(RY) is given in
the usual way: f € Cy(R?) belongs to C(R?) if and only if Ve > 0 3§ > 0 such that

lz—yl<d = [flz) - fly)l<e
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1. MATERIAL TO BE USED OR REMOVED LATER

1.1. Prerequisites. Normed spaces, Banach spaces, Hilbert spaces dual space, linear function-
als, norm of linear functionals, bounded linear operators, operator norm (see [future] appendix).

1.2. Operators and Conventions. Many of the operators defined below (such as translation,
dilation, Fourier transform or convolution operators) should be considered as quite flexible,
in the sense that the general setup of the presentation is made in such a way that possible
ambiguities will not come to bear when the user makes his interpretation.

Of course this requires some care (e.g. in the definition of the “existence” of convolutions or
pointwise products)

1.3. The old abstract. We present a functional analytic approach to harmonic analysis, avoid-
ing heavy measure theoretic tools. The results are non-trivial even for the real line R, but are
formulated for the d—dimensional Euclidean space R%, viewed as a prototype for a locally com-
pact Abelian (:LCA) group G (with the usual addition of vectors and the topology provided by
the Euclidian metric)H We start with the description of Mj(G), the space of bounded linear
measures, as the dual space of Cp, which is naturally endowed with a convolution structure.

Convolution will first be defined for measures (via the identification of impulse responses
with the corresponding translation invariant linear systems mapping Cp(R?) into Cy(R%)) and
only later specialized to “ordinary functions”. The Fourier transform is then introduced as the
action of such systems on their joint eigenvectors, namely the pure frequencies.

ISince any point has a basis of the neighborhood, consisting of the compact closed balls B,(x) of radius r
around the point x this is a locally compact group.
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2. INTRODUCTION

We start with a few symbols. First note that we will permanently make use of the fact that
R? is a locally compact Abelian group with respect to addition (dilation will come in only
as a convenient but not crucial side aspect Such R%specific parts are marked by the symbol
[Rd — specific!]!)

This means first of all that we know what convergence is, hence we know what closed sets M
are (limits of sequences with elements in a closed set belong to the set), or in term of symbols
M~ = M (closure symbol). Closed sets are complements of open sets. A set @ is open if for
every element y € @ there exists some e-ball B.(y) C Q.

This means that it is clear when a set is open or closed, and that every point has a basis
of neighborhoods consisting of compact balls, the closure of the open balls B, (x) of radius v
around each = € R%. Moreover, clearly addition is continuous, i.e. a, — ag and b, — by for
n — oo implies a, + b, — ag + by for n — infty.

First we define the most simple algebra (pointwise, later on with respect to convolution) of
continuous “test functions”. E| Because of the local compactness of R? the following space of
continuous functions with compact support is a non-trivial (i.e. not just the zero-space) linear
space of complex-valued functions on

Definition 3.
(1) C.(RY) := {f : R? = C, continuous and with compact support}
Here we make use of the standard definition of the supporlﬂ of a function:

Definition 4. The support of a continuous (!) function, in symbols supp(f), is defined as the
closure of the set of “relevant points”: |E|

(2) supp(f) = {z| f(x) # 0}~

Lemma 1. (Ezx to Def. A continuous, complez-valued function on R? is in C.(RY) if and
only if there exists R = R(f) > 0 such that f(x) =0 for whenever |z| > R.

A list of symbols: Operators, names of operators, and their definitions:
SOME OF THESE DEFINITIONS ARE REPEATED LATER ON!

Definition 5 (Operators defined on functions).

(1) translation by z is the operator T, given by
(3) T.f(z) = [Tuf(2) == f(z —x), z,z€R%
(the graph is preserved but moved by the vector z to another position)ﬁ

2They can be defined on any topological group, and the space is interesting and non-trivial for any locally
compact group. So much of the material given below extends without difficulty to the setting of locally compact,
or at least locally compact Abelian group, except for the statements which involve dilations

3 The capital ”C” stands for continuous, and the subscript ”c”stands for compact support; H. Reiter uses the
symbol K(G) for the space C.(G).

4 Why one takes the closure in the above definition will become more clear later on, when the support of a
generalized function or distribution will be defined. Otherwise the argument f - g = 0 if they do not have any
common non-zero argument would be slightly stronger than the claim supp(f) Nsupp(g) =0 = f-g=0.

5The superscript bar stands for “closure” of a set. Hence supp(f) is by definition a closed set.

6Engineers would rather write f(z) for the function itself, in order to indicate that it a function allowing z
from some domain as input. They would then write simple f(z — z) (for fixed =) as the new function, also as a
function of z, with values being the same values as that of f(z) at the position z — z.
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(2) involution f + f¥ with

(4) [Y(@) = f(=2), zeR%

(3) modulation M,: Multiplication with the charactelﬂ x — exp(2mis - ), i.e.

(5) (M, f](2) = €™ f(2) = xs() f(2), @5 € R'{Y

(4) [Rd-specific!]dilation D, (value preserving) and St, (mass preserving); cf. below for
details.

(5) Fourier transform F, F~! (to be discussed only later): will be given for f € C.(R%) by
the (Riemann or Lebesgue) integral (again with the normalization 27 in the exponent!)

Four-intdef| (6) Fifesfo fis)= | fe?stat,  fe L'(RY).
Rd

Note that s - ¢ stands for the usual scalar product in R%, so we could also write e~ 27ilz1s1+..+zasd]
in the integral.

HINTS on Brackets, Bindings, Conventions

Remark 1. During these notes we will make a lot of use of operators (such as the ones just
defined), but also of all kinds of multiplications, e.g. pointwise multiplications of functions or
between functions and measures, or convolution products (denoted by *). When such symbols
come together we consider the operators to be completely bound/attached to the function
symbol. So clearly T, f - g is to be interpreted as (T, f) - g,which is different from the expression
(which would then be spelled out as such) T, (f - g). There is no fixed convention when two
multiplications come together, hence one has to put some kind of brackets to indicate whether
one wants to interpret something (!!! please do not use a symbol like h * g - f which might be
interpreted as (hxg) - f or as hx (g f).

It may also be worthwhile to note that T, : f — T, f is a mapping between functions, and is
not at all something which acts on a value. So an expression like T, [f(t)] would be considered
as “non-sense” in our contextﬂ At the beginning this fine distinction my look/sound a bit
strange, but there is a lot of practical experience behind these conventions, which have proven
to be very convenient and helpful when applied strictly and consistently! Above all one derives
certain relations between these operators once and for all times and can then simple use some
algebraic identities under various circumstances, without having to repeat the required steps,
say change of the argument, applying Fubini’s Theorem and the like, over and over again!

Many of the estimates which we will obtain are realized by first establishing a pointwise
estimate for two functions, e.g. |f(z)| < |g(z)|, Vo € G (for example). In such a case we will
simply write |f| < |g| (assuming that the domain is clear from the context), which of course
implies e.g. || f[lp < [lg]|p for any p € [1,00].

We also want to point out that there is no unique convention within functional analysis, how
to denote the dual space. Two conventions are quite standard for the description of the dual
space, either the symbol B’ (and consequently B” for the bi-dual space), or B* (and then B**).

"Here we write @ -  for the standard scalar product in R? : ZZ:1 Tk

8The use of the factor 27 in the exponent allows us to interpret s as the frequency number. The real/imginary
part of this complex exponential function (cos /sin, recall Euler’s formula) have s full periods on any interval of
length 1, if s e N

9 It is however quite popular among engineers to indicate that f is a function of ¢, which is then shifted. But
probably they would write t — f(t — x) to describe such a shifted function
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Remark 2. More like a FOREWORD/PREFACE to these lecture notes:

The first three operator families defined above are isometric with respect to any of the LP-
norms, 1 < p < oo, but we try to introduce these Banach spaces of functions only much later
in our notes. In fact, we make an attempt to avoid the use of the classical Lebesgue spaces
and rather view them as completions of C.(G) under the usual LP-norms (for p < oo), thus
emphasizing the importance of functional-analytic aspects over measure-theoretic considera-
tions. We also hope to better convey the relevance of the concept of generalized functions, also
called distributions without basing it on the classical concepts but rather through a direct (more
integration theoretic than measure theoretic) approach.

This feature of our presentation should make it quite unique compared to most of the ap-
proaches to Fourier Analysis resp. (Abstract) Harmonic Analysis in the literature, and we hope
that both the experts and newcomers to the field may enjoy the path taken!

Despite a lot of comments by many students, coworkers and colleagues the presentation still
needs a lot of polishing and hints to short-comings, inconsistencies, repetitions or inaccuracies
(solely due to the author) are very welcome!

The real stuff begins on the next page, finally! hgfei
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3. OPERATORS AND CONVENTIONS

Although we will not use the theory based on Lebesgue integration it is still good to know
what the standard rules are on the standard spaces, such as L'(R%). We will come back to this
space later on.

Operators

T, |T.f(x) = f(x —z) | translation by z
M, | M,f(x) = e*™*? f(x) | modulation operator
St, | St,f(xz) = p~2f(x/p) | stretching operator
D, | D,f(x) = f(px) dilation operator

7 (z) = f(—2) flip operator

fi(x) = f(—x) L'-involution

f(x) = f(z) conjugation operator

Translation and modulation are isometric on all the LP-spaces, 1 < p < oo. The stretch-
ing operator is isometric an (L'(R?), ||-|1), while D, is isometric on (Cy(R?), |- |l«)
hence (Co(R), || [lsc) (or (L*(RY), || ]l))-

Compatibility of operators

T.o M, = e ?™2)M_ oT, |translation with modulation

]:oMs=Tso]:"

translation and Fourier

M(g * f) = Mf x Mg

modulation and convolution

T.(h-f)=T,h-T.f

translation and multiplication

Dy(h - f) =Dyh-D,f

dilation and multiplication

Stp(g * f) = St,f * St,g

stretching and convolution

(frg) =g =*["

convolution and involution

h-f=h-f

multiplication and conjugation

| This formula | is describes the deviation (just a scalar of absolute value 1) from the
commutative law. It is called the Heisenberg commutation rule.
‘This formula‘ is justifies to call the modulation operators also frequency shift opera-

tors. It is equivalent to the statement that

We have for 1 < p < oo

M, f = FYT.f).

Operators
\T.fll, = |Ifll, |translation by z
|\ Msfll, = 1| fll, | modulation operator
ISt,fll1 = || fll1 | stretching operator

1D, flloo = [1fllo

dilation operator
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We also have a couple of adjointness relations, where the adjoint operators in the sense of
the Hilbert space (L*(R?), ||-||2) an its standard scalar product, given by

@ ()= [ f@alade. f.ge LR,
According to the general deﬁnitionlﬂ this is the unique bounded linear operator 7" such that
(8) (Tf.9) = (f,T'g)

BE AWARE OF THE DIFFERENCE BETWEEN ADJOINT AND CONJUGATE OPERATORS, AND A
SLIGHT CONFUSION OF TERMINOLOGY. IN TERMS OF MATRICES, THE DIFFERENCE BETWEEN
A! AND A’, THE TRANSPOSE OR THE TRANSPOSE CONJUGATE MATRIX. OF COURSE THERE IS
NO DIFFERENCE FOR THE CASE OF REAL MATRICES OR REAL NORMED SPACES.

It is not difficult to derive the existence from the Riesz Representation Theorem (identifying
the dual space of (L?(R?), | - ||2) with the original space, every linear function on (L*(R%), || -||2)
is of the form of a scalar product!). Moreover one ha

9) T =W7ll and (T) =T.

For example (and as a good exercise to understand the claims in concrete situations) one has:
T, =T_ 5, M. = M_g, and D,’ = St, resp. (equivalently) St,’ = D,.

Sometimes also a unitary version for the Hilbert space is used, I would choose (an ad hoc
symbol):

(10) Sof(z) = p~U2f(2/p), p#0.

(11) 1Sofll2=1Ifll2, S, =51, and supp(S,f) = p-supp(f).

3.1. Banach spaces of bounded continuous functions. For the linear space of all bounded
(real or complex-valued) functions (by definition of the term boundedness, meaning that the
range of f, i.e. the set of values {f(z),z € R?} is a bounded set, or

(12) 3C >0 such that [f(z)| < C, VzeRY

Since for any such bounded function f the set of possible upper bounds is a non-empty set (and
clearly one has that C' > C implies that C’ is another such bound) there is also a smallest
upper bound, which is called

(13) I flloo := sup {|f(x)|} := inf{C | satisfies estimate }
z€R4

As an illustration of what the “size” (in the sense of the sup-norm) of a given bounded and
periodic function f, in fact of a random trigonometric polynomial is, take a look at the figure.
The red circle is the smallest circle such that the graph of f (a closed curve in the complex
plain) is still inside the circle).

Another way to visualize the distance between two bounded and real-valued functions is the
following one: Given f, g € Cy(R) we have

If = glle <€

101y linear algebra this is just the involution of matrices A — A’, the transpose conjugate matrix!

11Analogous to the introduction of the conjugate transpose matrix for the vector space C", where any operator
T has a unique representation in the form 7'(x) = A * x for some n X n-matrix A. The same is true for the
adjoint operator, which is represented by A’ (using MATLAB notation for the conjugate transpose matrix).
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maxnormdeml

interpretation of max=sup-norm

random trigonometric polynomiall

0.1 maxnorm(xx) = 0.1087

0.05

-0.05

red circle of radius R=maxhorm(xx)

015 . . . .
-0.15 -0.1 -0.05 0 0.05 0.1 0.15

FIGURE 1. Demo of sup-norm for a periodic function [maxnormdem1.jpg]
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illustration of eps-strip for eps=0.2
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FIGURE 2. epsstripOl.eps

if and only if the graph of g is contained in an e-strip around the graph of f. In fact, for
real-valued functions the condition

f(z) —g(z)| <e VoeR?
is obviously equivalent to either
flz)—e<g(x) < flx)+e, Vo eR?,

or also
glz) —e < f(z) < g(z)+¢e, VreR™
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strip02.eps
illustration of eps-strip for eps=0.2
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FIGURE 3. Approximation of black curve by a smooth version: epsstrip02.eps

3.2. Sup-norm and algebras. Let us recall that a vector space if called an algebra if it is
endowed with some (abstract or concrete) multiplication, which is compatible with addition and
scalar multiplication, meaning that one can use formulas such as

ae(3b+5c)=3aeb+5aec.

We all know such things from many examples, maybe not explicitly by this name. First of
all our number systems (the field Q of rational numbers, or of course also R and C), but also all
bounded functions, or all bounded and continuous functions, of C'¥) (R), the set of all function
which have continuous derivatives up to order k. So for k = ﬂ one assumes that f, f/ and f”
are continuous.

The set Z(R) of all polynomial functions over R is such an algebra. We all know that the
product of two polynomials is again a polynomial (and later on we will discuss in great detail
the pointwise multiplication of polynomials at the level of coefficients, the so-called Cauchy
product).

All these examples are commutative algebras, because the order of (pointwise) multiplication
does not matter.

Of course there are many non-commutative algebras, the most important being the set M,, ,,
of all n x n-matrices (real or complex valued) with ordinary matrix multiplication.

A normed space (B, ||-||p) which is an algebra with a norm which is compatible with the
multiplication (a,b) — a e b, i.e. satisfying the submultiplicativity estimate
(14) |aebls <|als-|bls, abechB,

Cbdef | Definition 6 (Banach spaces of continuous functions on R?).
Cy(RY) := {f : R? > C, continuous and bounded, with norm || f||ec = sup,cga|f(2)| }

In order to demonstrate the important estimate

supsubmult | (15) 1A flloo < Blloo - 1 flloos P f € Ch(RY),
we have to observe that by definition
supest1| (16) [f(@)] < [Ifllc and [h(z)] < ||kl Vo € RY,

12T hese are relevant for curves in computer graphics, i.e. cubic splines, to be discussed later on in detail.
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1 clear case where [fg] < |f| |g] at any point
T T T T T
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FIGURE 4. submultstrl.eps

and consequently

(17) - f1@)] = [p@)|If @)] < [hllooll flloos Vo € RY,

i.e. ||h|lool| flloo is an upper bound for the (absolute value) of the product function |k - f|, and
consequently the least upper bound (by definition the norm of this product function) is not
larger, i.e. we have established the estimate .

Note that the triangle inequality (Exercise!) can be done in the same way. Replacing multi-
plication by addition above one verifies

(18) I1f1 - folloo < Il filloo + I f2lloes  f1, f2 € Co(RY),

Remark 3. The plot below compares the graph of |h| - |f| (in black) with the graph of |h - f]
(orange), with |h| and |f| for illustration (blue and red). For this example h and f have been
chosen to be smooth (in fact band-limited) and real-valued functions.

In some regions (e.g. around coordinate 440) both functions have the same sign (i.e. either
both positive or both negative)and thus the black and the orange curve coincide.

This explains (we leave it to the readers to check out details) that one has equality in (?7?) if
and only if the maximum for |h| and |f| are taken at such points.

More generally, one has equality in for complex-valued functions if and only if there exist
points z € R% such that the phase of the complex-valued function equals at one of the points
where both |h| and |f| attain the maximal value.

The spaces Cy,(R?) and Cy(R?) are defined as the subspaces of Cy,(R?) consisting of functions
which are uniformly continuous (and bounded) resp. decaying at infinity, i.e.

f € Co(R?) if and only if | l‘im |f(z)| = 0.
T|—00

Lemma 2. i) Characterization of Cyup(R?) within Cy(R?) (or even L™ (R?)).
(19) ITof = flloo = 0 for x—0 if and only if f € Cypp(R?).
it) Co(R?) is closed subspace of (Cyp(R?), ||+ [loo)-

Proof. The reformulation of the usual ¢ — §-definition into the format of is left as an
important exercise to the interested reader.

So let us only show how this characterization helps us to easily derive the fact that C,,(R?) is
a closed subspace of (Cy(R?), ||+ ||s). Assume that we have a sequence (f,)3%; is a convergent
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sequence in Cy(RY), with limit fo € Cy(R?) (we know already that this is a Banach space). So
we have to find for any given € > 0 some § > 0 such that we can guarantee that

|Twfo — folloo <€ ifonly |z <.

In order to find such a § > 0 for given € > 0 we first choose ng € N such that || fo — fn,|lcc < €/3.
Since fn, € Cup(RY) we can find for the positive number £/3 > 0 some ¢ > 0 such that |z| < &
implies that we have ||T% frn, — fnolloo < €/3. By the triangular equation we obtain the required
estimate: Whenever |z| < 0 it is ensured that

(20) ||Txf0 - f0||oo < HTx(fO - fno)”oo + ||Ta:fno - fnoHoo + ||fno - fOHoo <e.
There are still a few claims made above which need verification. O
Lemma 3. (1) (Cwp(RY), || ||c) is a Banach algebra under pointwise multiplication;

(2) (Co(RY), || |lo) is a closed ideal in (Cy(R?), |- ||lso), meaning that one has
Gy(R?) - Co(R7) C Co(RY),

or

h-f e Cy(RY Vh e Cy(RY), f € Co(RY).
Proof. The first claim is a consequence of the fact that one has for fi, fo € Cy(R?) H

(21> Tac(fl'f2):T:vf1‘T:cf2-
In addition we will use the isometric translation invariance of the sup-norm:
(22) Tz flloo = [ flloos  Vf € Co(RY),z € RY.

We have to show that fi - fo shows good behavior under translation. We will use the triangle
inequality (inserting the term T f - f2) and write the difference as a sum:

To(fi- fo) = (fi- fo) = (Tufr = f1) Tufo+ f1- (Tufo — fo)
IT:(f1- fo) = f1- folloo < (Tufi — f1) - Tufolloo + |1 f1 - (Tefo — f2)lloo-
Using the submultiplicativity of the sup-norm we derive therefrom
If some ¢ > 0 is given, we can choose ¢’ < &/(| filloo + || f2]|oc). Since both f; and fo belong to

Cy(R%) we can find some § > 0 such that
T fr — frlloo <€ Va with 2] <6, k=1,2.
Inserting this estimate above and using implies for |z| < §:

IT:(fr- fo) = (f1- fo)lloo < €' ([l filloo + I f2lloo) < e

As for the inclusion Cy(R%) - Cy(RY) C Co(R?) let h € Cy(RY) and f € Cy(R?) be given. We
have |h(z)| < ||h|ls by the definition of the norm. In order to show that h - f € Co(R?) we have
to show for any given (fixed) ¢ > 0 that there exist some radius R > 0 such that for |z| > R the
values of the product function is smaller than e.

As f € Cy(R?) we can find for the (known) constant ¢/ = ¢/||h||oc Some R > 0 such that
|z| > R implies |f(z)| < &’. This implies for x close to “infinity”:

b f(@)] = h(@)]1f(@)] < [Pl e’ <e,

and the expected conclusion has been verified. ]

L3 This identity is written in an argument-free way, but when you want to check it one has to verify it pointwise,
for all z € R,



pdecayl.eps

opcompestl

trnormest01

14 H. G. FEICHTINGER

cos(xz)

1 I f I L I I I

1/(1+x?)
T

I r n "
0 100 200 300 400 500 600 700 800

product function
T

I I I I I I I
0 100 200 300 400 500 600 700 800

FIGURE 5. chirpdecayl.eps

As a visual illustration let us look at the real part of a chirp signal, i.e. cos(x?) multiplied
with a bump function of the form 1/(1 + z2).

We will use the symbol £(Co(R?)) for the Banach space of all bounded and linear operators
on the Banach space Cy(R?), endowed with the operator norm (using various symbols, listed in
the sequel™)):

(24) 1T 2oy = Tl oo = [Tlloo = sup)fjoc<ilTfloo-

Lemma 4. The space (L(Co(R?)), ||- I 2(co(ray) is a Banach space, in fact a Banach algebra
with respect to composition of operators. In particular, one has for Ty, Ty € L(Co(R?)):

(25) 7% 0 Tilll co < N2l o 171 oo

Proof. Let us just summarize the questions which have to be settled.

(1) First one has to show that [|T]|| ., defines a norm on £(Cp(R%));

(2) Second one has to show that one can check completeness of this vector space, hence it
is a Banach space;

(3) Finally one has to verify that (2F).

WE WILL PUT MORE DETAILS INTO THIS SECTION AS NEEDED LATER ON, 22.09.2020, HGFEI
([l

It is worthwhile to observe that also the collection M, ,, of n X n-matrices can be viewed as a
Banach algebra, endowed with the operator norm, which is part of MATLAB. It is computed via
the SVD (singular value decomposition) and is characterized by the fact that (for the Euclidean
norm) norm(A * x) <= norm(A) norm(x).

(26) [ A * x[lcn < (LA [|x|cn
with the usual Euclidean norm x = /Y, |zx|2.

e perhaps most unusual symbol is the triple vertical line for operator norms, based on a given norm. So
we will measure the size of an operator T': B — B, where (B, ||-||B) is a normed space by the operator norm,
and we write || T'||| g in this situation.
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4. BANACH ALGEBRAS OF BOUNDED AND CONTINUOUS FUNCTIONS

banalg-de| Definition 7 (Banach algebra). A Banach space (A, ||-]|a) is a Banach algebra if it has a
bilinear multiplication (a,b) — aeb (or simply a-b or just ab, this means that it is also associative
and distributive) with the extra property that for some constant C' >

Banalgsubm| (27) laeb||la <C|alalblla VYa,be A.

Note/comment: Often the situation arises if a given Banach space is somehow embedded into
L(B), and if one can show that it is closed under composition. Then the internal multiplication
is taken from the composition of operators and associativity is no issue!! This is essentially what

we have done when we have introduced convolution in (My(R%), || -||pg,). The identification of
(My(R?), || - || ag,) with the closed subalgebra of all linear operators on (Co(R?), |- ||ls) which
commute with gives a Banach algebra structure on (Mj(R%),|-||pg,) (which we have called
convolution).

Another simple example would be the identification of R™ with the set of diagonal matrices
of size n x N, which act on R". Of course the corresponding Banach algebra structure on R" is
just the algebra structure under coordinate-wise (or pointwise) multiplication.

Again, a good exercise is to give a proof of the following lemmas:

BanAlgdensi| Lemma 5. Assume that (B, ||-||B) is a normed algebra, with completion B = (A, |- |.a)-
Then (A, ||-||a) is also a Banach algebra (with the same constant C > 0), and multiplication
extends from a bilinear mapping on B in a unique way to a bilinear mapping on (A, ||-]a),
i.e. whenever ag = lim,,_,oa, and by = lim,,_,ooby, then

bilinalg0| (28) lim (a, ® by) = ag e by.
n—oo

In fact, one even has: for € > 0 there exists ng such that n,m > ng implies
bilinalg0| (29) |an ® by, — ag @ bolla < e.

Hence also iterated limit such as limy, o0 liMy, o0 (07 limy, o0 limy, oo exist and are equal to
ap @ b().

subalg| Definition 8. A subalgebra of a Banach algebra (A, ||-]|a) is a closed subspace B of the given
algebra, which is a Banach algebra of its own right with respect to the multiplication inherited
from A, i.e. with the (only) extra property that B e B C B.

Right and two-sided ideals are defined correspondinglym

R

BanAlgHoml | Definition 9. A bounded linear mapping from one Banach algebra (A, ||-]a) into another
Banach algebra is called a Banach algebra homomorphism if it also respects multiplication, i.e.if

T(a; xay) =T(a;)eT(ay), aj,ag € A.

An isomorphism of Banach spaces is a Banach algebra isomorphism if it is also a Banach algebra
morphism.

Sometimes Banach algebras allow in addition for some involution, i.e. some isometric and
linear algebra automorphism j : b — b* (i.e. with ||b*||p = ||b||B) and j(j(b)) = b, or
(b*)* =b and (aeb)* = b*ea* for all a,b € B. Such Banach algebras are called B*-algebras.

Summarizing what we have verified so far we have the following theorem:

15without loss of generality one can assume C' = 1, because for the case that C' > 1 one moves on to the
equivalent norm ||al|’s := C - ||a]| a.
16Obviously any ideal is a subalgebra.
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Theorem 1. (Banach algebras of continuous functions)

(1) (C’b(Rd), - ||oo) ts a Banach algebra with respect to pointwise multiplication, and ac-
tually a B*-algebra. This means that the Banach algebra has an involution, namely
j o f = f which is linear, isometric, self-inverse (meaning f = f) and satisfies
Iflle = IIfllocs and compatible with multiplication: f-g = f -g. Similar properties
hold true for the involutions f — f¥ and f — f* = f¥ = f".

(2) (Cw(RY), || [lso) is a closed subalgebra of (Cy(RY), |- ||oo)-

(3) (Co(RY), || |loo) is a closed ideal within (Cy(R?), || |ls0)-

Lemma 6. Characterization of Co(RY) within Cy(R?): Cy(R?) coincides with the closure of
Cc(Rd) within (Cb(Rd)> || ’ ”oo)

Proof. Although this statement is quite intuitive one should try to see what one needs.

The first natural idea (for d = 1) is to “cut off” a function and separate the “big value” in
some interval [—N, N] from the small values (near “infinity”) and then continue the restriction
of these values in a continuous way, producing thus a continuous function k € C.(R?) which is
close to a given f € Cp(RY).

However, it is better to think of this process using the idea of an approximation process
(not just for an individual function f € Cy(R%), but rather to the whole space), and to do
it by pointwise multiplication with a given family of functions which we will call plateau-like
functions. 0

Definition 10. A directed family (a net or sequence) (hq)acr in a Banach algebra (A, |- |la)
is called a BAI (= bounded approximate identity or “approximate unit” for A) if

(30) lim||hy-h—hlla=0 VheA,
and if M := sup,, ||halla < oo (the bound of the BAI).
It is a good exercise to verify the following lemma.

Lemma 7. Assume there is a total subset M of a Banach algebra (A, || |l a), and a bounded
family (ha)acr with satisfies (30) for allb € M, then this net/sequence is a BAI for (A, || -]l a)-

Proof. First one verifies the validity of for finite linear combinations of elements from M.
Then one proceeds by approximation, using the boundedness of the family (hq)acr- O

It might be good to use a particular symbol for the BAIs, similar to the symbol Psi for BU-
PUs (22.04.2020, hgfei), then M could be replaced by —FAM— or —FAM—A.

As a TEST let us use the following notation:
&h = (ha)ael
or, in order to indicate the index set:
&h = (ha)aer
Then one can use another family, using the symbol
&p = (ps)ses
or more explicit (and cumbersome)

&P = (ps)ses
Then we would simply write M = |&h|, |&;h|, |&Lp|
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*h = (ha)aEI
*Ih = (ha)ael
&p = (g)ses

%D = (pg)ses
We need the following definition of a value-preserving dilation operator (the function values
are just displaced to new positions by some dilation factor):

Definition 11. [Rd-specific!|The value preserving dilation operators are given by:

(31) Dyf(z) = flp-2), ¥p#0, = € B!
For p = —1 a special symbol will be used:

(32) J(2) = [Dfl(2) = f(=2), ¥f€Cy(RT),z R
It is easy to verify that

(33) 1Dpflloe = [[flloe and  Dy(f - g) = Dp(f) - Dy(9)-

For later use let us mention that the dilation and translation operators satisfy the following
commutation relation [Rd-specific!]:

(34) DyoTy = Tyyp0D,, p>0,2€RY,
and in particular
(35) [Taf])” = Tof’, and [f']"=f VfeGRY.
Proof. For any f € Cy(R%) one has for any z € R%p # 0:
[Dp(Tef))(2) = (T f)(p2) = f(pz — ) = f(p(z — x/p)) = (Dpf)(z — x/p) = [Ty, (Dpf)](2).
O

Theorem 2. (C'O(Rd), |- ||oo) is a Banach algebra with bounded approximate units. In fact,
any family of functions (ha)acr which is uniformly bounded, i.e. with

(36) |ho(z)] < C <00 VzeRYVael

and satisfies

(37) limho(z) =1 uniformly over compact sets
[0

constitutes a BAI (the converse is true as well).

[Rd-specific!]: In particular, one obtains a BAI by stretching any function hy € Co(R?)
with ho(0) = 1, i.e. by considering the family D,ho(g)(t) := ho(p - t), for p — 0.

Proof. First of all the boundedness with respect to the sup-norm is just . That the condition
(37) is a necessary condition is a necessary condition is obvious, by applying the family (hq)acr
to a collection of plateau-like functions.

Given a compact set K C R? one chooses any function p € Cy(RY) with ||p|jsc < 1 and
p(z) =1 for z € K. In order to show that |1 — hy(x)| < € for a > ag one fixes ag such that

lha D —plloc <&, fora = ap.
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This implies for x € K:

11— ha(z)] = |(ha - p = p)(@)] < [[ha - p—plleo <,
thus completing this argument.

Assume conversely that one has . Then it is clear that one has norm convergence
|k — ha - k|loo|| = 0 for any k € C.(R?), and thus by Lemmafor all f € Co(RY). O

The following elementary lemma is quite standard and could in principle be left to the reader.
Probably it should be placed in the appendix. However, it is quite typical for arguments to be
used repeatedly throughout these notes and therefore we state it explicitly.

Lemma 8. Assume that one has a bounded net (Ty)acs of operators from a Banach space
(BY, || -||™V) to another normed space (B2, |- ||®), such that T, — Ty strongly, i.e. for any
finite set F ¢ BWY and e > 0 there exists an index ag such that for o = ag one has | Tof —
Tofllgz < € for all f € F, then one has uniform convergence over compact subsets M C B!
(this aspect will be discussed in more detail later on).

Proof. The argument is based on the usual compactness argument. Assuming that }HTQH{ <Ch
for all @ € I we can find some finite set f1,... fk € M such that balls of radius § = ¢/(3C1)
around these points cover M. According to the assumption (and the general properties of nets)
one finds ag such that

HTafj — TijHB(2) < 6/3, forj=1,2,... K.
Consequently one has for any f € M and suitable chosen index j (with || f — f;|| ga) < 9):
(38)  NTaf —Tofllge < ITalf = fill g + 1Tafi — Tofjl g + | To(fi — Pl pe-

Since the operator norm of Tj is also not larger than C; (! easy exercise) this implies
(39) ITof —Tofll g <2C1f = fill g + 1 Tafj — Tofill g <2C10+¢/3 <e.
O

Remark 4. In fact, a similar argument can be used to verify the w*-convergence of a bounded
net of operators, by verifying the convergence only for f from a total subset within its domain.
In fact, using linearity implies that convergence is true for linear combinations of the elements
for such a set, and by going to a limit one obtains convergence for arbitrary elements in BW.

The above argument applies also to nets of bounded linear functionals (choosing B® = C).

Lemma 9. [Rd-specific!][Group of dilation operators]

The family of operators (D,)pso is a family of isometric isomorphisms on (Co(R?), || - [lso)-
Moreover, the mapping R — L(Co(R?)) given by p — D,, is a group homomorphism from the
multiplicative group of positive reals into the isometric linear operators on (Co(Rd), |- Hoo): i.e.
one has

(40) Dy, 0Dy = Dp,py =Dy, 0Dy,

It is however not continuous in the operator sense, since |||D,, — Dy, ||ze > 1 for p1 # pa, but
it is strongly continuous, i.e. for any f € Co(R?) one has:

(41) lim [|Dp f — fl|oo = 0.
p—1
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Proof. The lemma contains a number of useful, but easy to verify claims. The fact that the
operator norm of two operators of two different dilation operators does not tend to zero for
p1 — p2 follows from the observation that for any such pair of dilation parameters there exist
(in fact many) functions & € C.(RY), ||k|l«c = 1, which small support such that their dilates
have disjoint support. Note supp (k) = K then supp(D,k) = K/p, so it is enough to choose K
such that po K N p1 K = 0.

The positive statement (about strong continuity) follows from the observation that it is a
consequence of the uniform continuity of k € C.(R%), plus the usual approximation argument
for the general case f € Cy(RY). O

Remark 5. One can make similar claims about general dilations, based on matrices, including
anisotropic dilations. Given A € Mg 4(R)d the generalized dilation E|

(42) DA(f)(z) := f(Axz), zeR%
Then again
(43) IDaf — fll = 0if A — Idq in Mgg4(R)d.

Lemma 10. Let I be the family of all compact subsets of R?, and define K = K' if K O K'.
If we choose for every such K cC R? @ a plateau function pr such that 0 < p(z) < 1 on R?
and pr(x) =1 on K. Then (px)ker constitutes a BAI for Co(R?).

Proof. First we have to show that the “direction” of I is reflexive ( K O K and transitive, i.e.
K; D K3 and K3 D K3 obviously implies K7 2 K3). Finally the key property for the index set
of a net is easily verified: Given two “indices” K7, Ko the set Ky := K7 U K5 is an element of
I, i.e. a compact set, with Ky = K; for i = 1,2. Hence (px)gey is in fact a net.

In order to verify the BAI property let f € Co(R?) and ¢ > 0 be given. Then - by definition of
Co(R?) there exists some R > 0 such that |#| > R implies | f(x)| < . Then one has |f(x)-p(z)—
F()| = (1 — p(e))I|f(@)] < |f(z)| < < for 2] = R. On the other hand |f(z) - p(z) — f(x)| =
|f(x)-1— f(x)] =0 for |z| < R, as long as p is a plateau function equal to 1 on the compact set
Ky = BR(O)lT_gL i.e. as long as p = pk has an index with K = K. Altogether || f-p—fllcoc <e O

The family of all partial sums of BUPUs (defined below) will satisfy the conditions described
in Lemma The following figure illustrates the situation for G = R (the partial sum adds up
to a nice plateau function with compact support, covering some region of interest.

Lemma 11. Another characterization of Co(R?) within Cy(R?):
h € Cy(R?) belongs to Co(R?) if and only if

(44) lim [|ha - b — hf|os = 0

for one (hence all) BAIs for Co(R?) (as described above).

Remark 6. It is a good exercise that such a BAI acts uniformly on compact subsets, i.e. for any

relatively compact set M in (C() RY), |- Hoo) one finds: Given € > 0 one can find some «g such
that for a > ag implies
(45) |ha - h —hl|p <e Yhe M.

1TWe write A x z for matrix-vector multiplication, following MATLAB™™
18We write K cC R to indicate that K is a compact subset of R¢.
19B1(0) denotes the ball of radius R around 0.
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The following simple lemma will be useful later on (characterization of LTIS, i.e. linear time-
invariant systems, also called TILS, i.e. translation-invariant linear systems for d = 2 we can
talk about linear space-invariant operators, as they are used for image processing applications):

Lemma 12. A function f € Cy(R%) belongs to Cyy(R?) if and only if the (non-linear) mapping
2z — T f is continuous from R® into (Cb(]Rd), |- ||OO) In fact, such a mapping is continuous at
zero if and only if it is uniformly continuous.

Proof. Tt is clear that continuity is a necessary condition (and we have already seen that it is
equivalent to uniform continuity for f € C,(R%)). Conversely assume continuity at zero, i.e.
IT.f — flloo < € for sufficiently small z (|z| < ). Then one derives continuity at = as follows:

1Tot2f = Teflloo = |Te(Tef = lloo = 1T2f — flloo <€
implying uniform continuity of the discussed mapping. m O

Remark 7. One can say, that the mapping z — T}, from R? into £(Cy(R?)) is a representation of
the Abelian group R? on the Banach space (Co(R?), | - ||« ), which by definition means that the
mapping is a homomorphism between the additive group R? and the group of invertible (even
isometric) operators on (Cy(R?), | || ). The additional property that z — T f is continuous for
f € Co(R?) is referred to as the strong continuity of this representation. The same mapping into

20The proof gives an argument, that a homomorphism from an Abelian topological group G (Rd in our case)
into a group of operators on a Banach space (B, ||-|B) ( here (Co(R?), ||-||) ) is strongly continuous, i.e.
satisfies the discussed continuity property analogue to f +— T f, is continuous from G into (B, || -||B) if and only
it is continuous at zero (the identity element of G).
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the larger space £(Cy(R?)) would not be strongly continuous, because for f € Cy(R?)\ C,3(R?)
this mapping fails to be continuous (cf. below)

Remark 8. One can derive from the above definition that the mapping (x, f) — T, f, which
maps R? x Cy(R?) into Cy(R?) is continuous with respect to the product topology (Exercise).

Definition 12. We denote the dual space of (Cy(R?), || - [|o0) with (M (R?), || - ||az). Sometimes
the symbol M,(R?) is used in order to emphasize that one has “bounded” (regular Borel)
measures.

The Riesz Representation Theorem (see e.g. [6], p.112, as well as many other sources, probably
also [7], or [2]) provides the justification for this definition and establishes the link to the concept
explained in measure theory. In that case the action of p on the test function is of course written
in the form

(16) u(h) = [ Fute).

In the classical case of functionals on C(I), where I = [a, b] is some interval, one can describe
these integrals using Riemann-Stieltjes integrals. They make use of functions F' of bounded
variation. The distribution function @ F' is connected with the measure u, defined on the
o-algebra of Borel sets in I via

@ P = [ s [ f@dt) = tims o 3 FEF@) - Pl

The original approach to (L'(R), ||-|l1) was within this context: A closed subspace of the
linear space of all functions of bounded variation BV (R) is the space of absolutely continuous
functions (cf. historical notes, in particular see the article of 1929 by Plessner 76|, where he
shows that these are exactly the elements within BV which have continuous translation, hence
are approximated using e.g. convolution by nice summability kernels@

In this context also the “main theorem of analysis” (popularly known by the claim: taking the
anti-derivative F' is the an operation which is - up to additive constants - an operation which is
inverse to the differentiation operator): A function is the distribution function of some function
in L' if and only if it is absolutely continuous. In this case one can be assured that F'(z) (taken
in the classical sense) exists almost everywhere, that the resulting function is measurable and
in fact in L', and the absolutely continuous function F can be recovered (up to an additive
constant) from its derivative by taking the indefinite integral (area function).

Of course the norm (measurement of the size of total variation), the so called BV-norm of
F and the norm of the linear functional turn out to be the same. Moreover, there is natural
way to split a function F' of bounded variation into a difference of two non-decreasing func-
tions, intuitively the “increasing” and the “decreasing part”@ The sum of these two parts
(as opposed to the difference) is a monotonous function which induces therefore a non-negative
measure of the same total variation, which is called |u| in the general measure theory (Bochner’s
decomposition), the absolute value of the measure u (just a symbolic operation). Normally the

21This use of the word distribution is quite different from the use of distributions in the sense of generalized
functions, as it is used in the rest of these notes.

221 is also interesting to see how most of the still relevant facts concerning Fourier series, Lebesgue integral
and so on appear already in a rather clear form in those early papers and books on the subject. However, this
was before the age of Banach space theory and in fact not at all referring to abstract Hilbert space theory, as it
is seen nowadays as a corner stone. For further comments see the [forthcoming] section on historical notes.

23Think of a hiker how walks up and down in the mountains and reports on the total height of ascent and
descent part.
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(non-linear) mapping p — |u| requires quite some measure theory (see e.g. [2]). There is a
way to provide a proof of this decomposition using the approximation by discrete measures, in
combination with the “obvious” decomposition of a real-valued discrete measure into a positive
and a negative a part (splitting the non-zero coefficients into two groups: the positive and the
negative ones). The proof (the author just has some handwritten notes) is however technically
somewhat involved and will be given in a separate publication. It goes beyond the scope of
these lecture notes, and will not be needed elsewhere.

Remark 9. As a compromise between the simple Riemannian integral and the high-level Lebesgue
integral (which is complete with respect to the L'-norm!) people sometimes restrict their atten-
tion to the closure of the step functions in the sup-norm (this is a space containing both the step
functions and the continuous functions), if we work over an interval or bounded subset of R
One could use the closure of the simple (i.e. defined by indicator functions of d—dimensional
boxes or cubes) in the sense of the Wiener norm of W (L', £>)(R%) (see Sections [11| and
below).

EXAMPLES: point measures &y : f — f(0), 6, : f +— f(u) for some fixed u € R?, or integrals
over bounded sets: f +— f: f(z)dz, or more generally py, : f — [pa f(z)k(x)dz, where integra-

tion is taken in the sense of Riemannian (or Lebesgue) integrals, for k € C.(R?). For the setting
of locally compact groups G one will use the Haar measure for the definition of such integrals.

Remark 10. Again we have to comment on the use of symbols in the engineering literature.
What we denote by dy (the Dirac measure or point measure sitting at 0 is often just called (by
a kind of misuse of terminology) the Dirac delta- “function” and denoted by d(t) (the argument
again indicating that it a “function” of e.g. the time-variable t). Consequently the shifted version
of this function is described by the symbol (¢ — u) (corresponding exactly to our d,,).

Note: the norm of u € M(R?) is of course just the functional norm, i.e. (by the density of
Ce(RY) in (Co(RY), | [loo):

(48) lullag == sup  |u(f)|= sup |u(f)| = sup 11 (f)]-
I£lloo<1 [ £lloo=1 kEC(RY) |||kl s=1

EXERCISE: ||6||apr = 1, and more generally:

Theorem 3. For any finite linear combinations of Dirac-measures, i.e. for p = > ;. p iy,
(where F' is some finite index set and we assume that one has the natural representation, with

ti # tir) one has ||pllag, = X pep |ckl-
Proof. The upper estimate is simple. Applying >, cids, to f one gets the estimate

> enf(tr)

keF

<D lewl LF@E < N flloo D lel-

keF keF

Conversely, one cannot get a better estimate, because it is possible for any sequence (tj) of
distinct points and corresponding complex coefficients to find a continuous functions (e.g. a
linear combination of sufficiently narrow triangular functions) such that ||f||c = 1 and f(t;) =
cx/|cxk| (whenever ¢ # 0). But then

D lerf )l = lel;
keF keF

and the proof is complete. ]
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Corollary 1.
102 — 6yl pg,(may =2 whenever x #y.

In particular, x, — xo does NOT imply 6, — 0z, in the norm of My(RY).
In contrast, one has of course 0y, (f) — 01, (f), since f(xn) — f(xo) for f € Cy(RY).

A simple lemma helps us to identify the closed linear subspace of (M (R?), || - ||az) generated
from the (linear) subspace of finite-discrete measures. We will call it the space of discrete
measures.

Lemma 13. Let V' be a linear subspace of a normed space (B, ||-||B). Then the closure of V
coincides with the space obtained by taking the absolutely convergent sequences in (B, |- ||B)
with elements from V :

(49) Abs(B) :={x = vn, with > _||va|lp < o0}

n n
Proof. Tt is obvious that Abs(B) C V~, the closure of V in (B, || -||g). Conversely, any element
x = limy_,0oUk can also be written as a limit of a (sub)sequence with ||z —vi||g < 27%. In fact,
one can choose by induction a strictly increasing subsequence (vy, ) of the original sequence such
that this is valid (and relabel the elements afterwards), and may therefore be rewritten as a
telescopic sum, with y1 = v1, Yn+1 = Ung1 —Un. ... ]

Working out the details of the above argument constitutes a good exercise for the interested
reader.

Remark 11. A simple but powerful variant of the above lemma is obtained if one allows the
elements v,, being only taken from a dense subset of V' (density of course in the sense of the
B—norm. Since such a set has the same closure this is an immediate corollary from the above
lemma).

As a consequence (of the last two results) one finds that the closed linear subspace generated
by the finite discrete measures coincides with absolutely convergent series of Dirac measures:

Definition 13. [Bounded discrete measures| The space of bounded discrete measures is defined
by:

(50) MyRY = {pe MRY) :p=>> erdy, | > |ex| < o0}
k=1 k=1
The elements of My(R?) are called the bounded discrete measures, and thus we claim that
they form a (proper) closed subspace of (M (R%), ||-|/az), and coincides with the norm-closure
of the finite discrete measures within (M (R?), || -|/az)-

The following statement will be understandable once the concept of tightness is formally
introduced (see Definition [40]):

Definition 14. A seqq@g%%glof measures (i, )n>1 is Bernoulli convergent to some g € M (R%)
according to Bochner (10, p.15), if it is bounded in (M (R?), || - ||ar) and if

pn(f) = po(f) forall  f e Cy(RY).

Lemma 14. The action of any p € My(R?) eatends in a natural way to all of Cy(R?), and
the extended functional (which we simply denote by the same symbol) has the same norm as

element of (Cb(Rd), | - ||oo)/. The convolution operator C, extends to a bounded linear operator
on (Co(RY), ||+ lloo) of norm ||p||lag,, commuting with translation.
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Proof. We make use of Thm. . For any given BUPU W we can define the action of i as the
sum of the action of all the local pieces u1;,i € I (and of course this definition is independent
of ¥, we leave this verification to the reader), we simply set

(51) p(h) =Y (i -h), h e Cy(RY).

iel
In order to check that the action of 4 on Cy(R?) is well defined we have to introduce the function

W= ) by, i€l
Jshi#0
As a finite sum of terms (the number if neighbors is uniformly bounded) also the supports of
the family U* := (¢);cs is of uniform size.It is also clear that one has for all i € I:

i =i L= >y =i .
jel
Obviously the sum well defined, since (v - h) = (p-1;) (1} - h), and all these functions ¢} - h
belong to C.(RY) C Cy(R?). Finally thanks to formula we have

(52) D M) (F - )<Y il ag 195 - Rlloo < el ngy |1l oo,

i€l el
so the new functional is also bounded by ||| pg, re)- It is clear that the new functional is linear
and extends the given on (Cy(R?), |- ||« ), and hence the two norms are equal.

In the next step we have to verify that the convolution operator by C), also extends to
(Cy(R?), || |lso)- The extension to the space (Cyup(R?), || [loo). is in fact easy to verify, using
the argument just given and the preservation of uniform continuity of translation invariant linear
operators already used in the proof of the representation theorem for TLIS.

Now we want to argue that the pointwise defined result of the convolution operator, namely
Cu(h)(x) = p(Txh"") gives a continuous function, even if h just belongs to Cy(R?).

Since continuity is a local property, and since we have reduced the problem to measures of
the form g 1);. It is enough to show that v; - C, 4, (h) is a continuous function, because then

D i | - Chug () = Cpuy, (h)

jel
is a continuous function. Recall that supp(v;) C Bs(x;), and let us assume for simplicity that
we have § < 1. Since it is easy to verify that supp(C),y,)(¥1f) C Ba(x; + ;) it is clear that we

can ignore most of the terms 1); f, because they will provide only contributions outside of the
support of ;. In fact, for any fixed ¢ € I the family

Fij = {l|Ba(zi + 1) N Bi(zj) # 0} = {l |2 € Bs(zj —x;)}, 4,5 €1

is finite (even uniformly bounded in number), hence we can say that
(Chupi (W) 1= Chuy, - | Y hapy | - .
lEFi,j

But this auxiliary expression h;j := > p , haby is a function in C.(R%) and hence Cy, , (hi ;) is
in C.(RY) as well. This completes our proof. O
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Lemma 15. [Bernoulli convergence for tight sequences] Any bounded, tight sequence (pin)n>1
in (M(RY), || - ||ag) with po = w* — limppuy, is also Bernoulli convergent to jig.

The proof if this claim is a good exercise and thus is left to the interested reader. It is using
the fact that the action of bounded measures (originally only on f € Co(RY) extends in a natural
way to all of Cy(R?)).

Another variation of the theme is provided by the next proposition.

Proposition 1. Assume that (i, )n>1 is a bounded and tight sequence in (M (R?), |- ||az). Then
o = w* — limy, puy, if and only if

pnx f = pox f, Vi€ Go(RY),
uniformly over compact sets.

Proof. Of course we make use of the details provided by Thm. which will be given below.
That the convergence of operators (in the strong operator topology) implies the converge of
the associated measure in the w*- sense follows easily from equation , but OVERALL WE
HAVE TO MOVE THIS STATEMENT TO A LATER POSITION.
O

Despite the fact that the discrete measures form a closed (and obviously property) subspace
of (My(R%), || - ||ag,) We claim that they form a w*-dense subspace of M (R?). Before verifying
this we will define the adjoint of the pointwise multiplication within Co(Rd) on its dual space,
i.e. how to define h - pu (for h € Co(R?) or even h € Cy(R?)).

Definition 15. p-h(f) := u(h- f), he Cy(R?), f € CH(R?).
Lemma 16. For h € Cy(R?) and n € M(R?) one haﬁ

(53) - hllaz < [Bllooll el az-

In fact, the mapping from the pointwise algebra (Cy(R?), || ||o) into the algebra of pointwise
multiplication operators My, : u+— - h is in fact an isometric embedding.

Proof. The statements are more an exercise in terminology than a deep mathematical statement
and are therefore left to the interested reader. g

Remark 12. Being an adjoint mapping it is also w*w™continuous, i.e. for any bounded and
w*-convergent net (fiq)acs with limit g and any fixed h € Cy(R) on has

h’ua%h‘ﬂo

Since “ordinary functions” (e.g. the space C.(R%)) form a w*-dense subspace of Mj(R%) one
can show that the definition of the pointwise product is the uniquely defined w*w*-continuous
extension of the ordinary concept of pointwise products for continuous functions.

For this reason we will introduce a simple tool, the so-called BUPUs, the “bounded uniform
partitions of unity”. For simplicity we only consider the regular case, i.e. BUPUs which are
obtained as translates of a single function:

24We have changed from h -y in the original version to p - h in Jan. 2018. This change can be ignored,

since pointwise multiplication is a commutative procedure, but it can also better be interpreted as “right Banach
module action”. Of course we will write soon just ph.
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Definition 16. A (countable) family of translates W = (Tx\1))xer, where 1 is a compactly
supported function (i.e. 1 € C.(R?)), and A = A(Z?) a lattice in R? (for some non-singular
d x d-matrix A) is called a regular BUPU (or more precisely a A-regular BUPU, or a A-
invariant BUPU) if

(54) D (@ —N) =1
A

We say that diam(¥) < v if supp(¢p) C B,(0).

We will be interested in the case of “finer and finer” BUPUs, i.e.the case diam(¥) — 0.
Sometimes we will simply write || instead of diam(WV).

Regular BUPUs are sufficient for our purposes. They are a special case for a more general
concept of (unrestricted) BUPUs:

Definition 17. A BUPU, a so-called bounded uniform partition of unityﬁ in some Banach
algebra (A, || || a) of continuous functions on G is a family ¥ = (¢;);cr of non-negative functions
on G, if the following set of conditions is satisfied:

(1) There exists some relatively compact neighborhood U of the identity element of the group
G that for each i € I there exists x; € G such that supp(¢;) C z; + U for all i € I;

(2) The family ¥ is bounded in (A, || -||a), i.e. there exists C'4 > 0 such that
[1illa < Ca for alli € I

(3) The family of supports (x; + U);er is relatively separated, i.e. the number of intersecting
neighbors is uniformly bounded, i.e.there exists Cy < oo such thaﬂ

(55) #{7 | (zi +U) N (2 + U) # o} < Co;

(4) Yoerti(a) =1

CORRECTION: WE NEED, ACCORDING TO [31] A SLIGHTLY DIFFERENT CONDITION:
For any compact set (in fact, just for some compact set with non-void interior) ) one has:

(56) #{j (i +U)Nz+Q # 2} < Cg;

Occasionally we will refer to U as the size of the BUPU. Any constant C4 above is just an
upper bound for the bounded set {¢;,i € I} (the best constant could be called the A-norm of
U) and Cy is a kind of overlapping constant of the family. Note that it follows from (3) that
for each point the sum is finite, so even if one does not make any positivity assumption on the
functions 1; one has no convergence problems because sums are finite at every point.

25Here the uniformity of the partition is referring to the uniform size of the partition, while the boundedness,
resp. the more precisely the A-boundedness refers to the boundedness of the family in the Banach algebra
(A, ||-]la)- Of course Ca could be chosen to be just sup;¢; ||1:|la. Of course for e.g. for C*°-BUPUs there could
be various different constants, depending on the choice of A, e.g. A = c®

26Check that the subsequent condition is automatically satisfied for regular BUPUs.
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a semiregular BUPU obtained by division
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Let U = (1););c; be a BUPU, i.e. a bounded uniform partition of unity.
Theorem 4. Let ¥ = (1;);cr be a non-negative BUPU. TherF_7|

(57) liallng, = 3 N,

el
hence in particular p =Y, ; pb; is absolutely convergent for p € M, (R?).

Proof. The estimate ||u|lar < > icr ll12bi||ar is obvious, by the triangular inequality of the norm
and the completeness of (M (R?), | - |laz).

In order to prove the opposite inequality (and in fact the finiteness of the series on the right
hand side) it will be sufficient to go for the estimate ||u|[ar +€ > Y ;cp [|143i || ar for an arbitrary
given € > 0 and an appropriately chosen sufficiently large finite set F' C I.

Recalling that ||u||pg, = supj s <1 [#(f)] it is enough to show that for every e > 0 there exists
some f € Co(R?) with || flloc < 1 such that [u(f)| > >/ lutill v — 3e.

For the given ¢ > 0 we choose first a sequence ¢; > 0 such that ), .;e; < €. By the
definition of [|ut)y[|ar we can find f; € Co(R?) with || filleo = 1, such that |pe;(fi)] = |p(vifi)| >
leillar — i Without loss of generality (by changing the phase of f; if necessary) we can
assume that u(1; f;) is real-valued and in fact non-negative, i.e. absolute values can be omitted.

Hence for any finite set F C I a function f € C.(R?) can be defined by f := Y. fith;
we have |f(t)] < > icp | fillsol®i(t)| < > iep®i(t) = 1. Since p is a linear functional we have
therefore positivity of u(f) due to

p(f) =Y p(ifi) = p@ifi) > D> (lwbillae — i) = il — e
i€F i€F i€F i€F
The proof is finished by observing that the estimate ensures (absolute) convergence of the sum
> icr il ar and therefore one can choose Fyy such that ). I\Fo |ptbil|ar < € and hence for a

27The reader should not worry about the order in which we write a pointwise product. Strictly speaking we
might prefer to use the symbol ¢; - u for what is written below as u;.
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suitably defined f € C.(R?) with ||f||cc = 1 one has
()] = Nubillar — 2e,

i€l
and the proof is complete. O
Corollary 2. Every measure p is a limit of its finite partial sums ). p iy, where F runs
through the family of finite subsets of I, in the following sense:
Given € > 0 there exists a finite set Fy C I such that for any finite set F' with F' O Fy one
has

(58) e = paillv <e.
i€l
Hence the compactly supported measureﬁ are dense in (MR, ||-||ar). In particular,
(MR, || -|Iar) is an essential Banach module over (Cy(RY), | -|le) with respect to pointwise
multiplications. One possible approximate unit consists of the families 1y, where the index J is
running through the finite subsets of I and is given as 1y =Y, ;.

Later on we will discuss (at an abstract level) that a set shows “uniform approximability” by
some approximation process (approximate unit in a Banach algebra) if and only if one specific
approximating process is working well. See for details in the section on Banach modules.

One can easily verify by the same arguments as above that one obtains an equivalent norm on
(M(R?), || -||ar) if one considers the expression Y. ; ||h; - 1| ar, for some family of non-negative
functions with 0 < &g < 3,7 hi(z) < C < 00,Va € R%

Definition 18. For any BUPU V¥ the Spline-type or Quasi-interpolation operator Spe can be
defined on the space of continuous functions on R¢ via follows:

(59) feSpglf) =D Flai)s.
el
Note that the assumptions imply that pointwise, even uniformly over sets with a given diam-

eter and independent of the position (!) the number of non-zero terms which can be added are
always finite.

Lemma 17. The operators Spg map continuous functions into continuous functions, and are
in fact a uniformly bounded family of operators on (Cy(RY), ||+ [loo) and (Cp(RY), ||« |loc) re-
spectively. Moreover || Spy(f) — flleo — 0 for [U| — 0 whenever f is uniformly continuous, i.e.
IS Cub(Rd)

For the proof of these statements one can/should use the following pointwise estimates:

(60) (Spyg — 9)(@)| < oscs(g)(x), Vo € RY.
where the local (6-) oscillation of a function g is given by
(61) oscs(g)(x) := supn<slg(z) — g(z — h)[}.

Of course the sup can be replaced by a max if ¢ is a continuous function! We choose the version
which measures the oscillation with respect to the center (the variable z), but of course for
theoretical estimates one could look for the maximal distance of two vales of g taken within the
ball of radius § around x. This would lead to equivalent estimates.

28 A formal discussion of the support of a measure and then of a distribution is postponed to a later section.
Let us take it as a (possible) terminology for now: We will say that “a measure has compact support” (you may
think of the property of “support-boundedness” being introduced before the more involved notion of a support
is provided) if there exists some k € C.(R?) such that p with p = - k.
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Proof. Note that we only have to do a pointwise estimate between Spyg(z) and g(x) = > . ; ¥i(x)g(x),
where supp(v;) C Bs(x;). So let us fix z € R? for a moment. Then

1Spyg(@) — g@)| < 3 lo(z:) — 9(@)] - [3()]
el
has to be estimated, and of course the sum can be reduced to the subset I(x) C I given by
I(z) := {i € I|Yi(x) # 0}. For i € I(x) however we have z € supp(¢;) hence |z — z;| < 9,
because we assume that ¥ is a -BUPU. Hence for each such i € I(x) we have |g(x;) — g(x)| <
0scs(g)(z). This implies the desired estimate:

[Spyg() — g(x)| < Y oscs(g)(z)vi(x) < oscs(g)(x),

i€l(x)

summarized in argument-free form as

estimSpminf | (62) | Spyg — g| < oscs(g)

In order to finish the proof we only have to observe that the concept of uniform continuity is
equivalent to the vanishing of oscs(f) for § — 0, in other words, for f € Cy(RY) one has:

univcontosc| (63) feCHRY & %lﬂé lloscs flloo = 0.
—
and the obvious observation that this, combined with implies the required statement. [

The family of Spline-type operators forms a net of operators, indexed by the neighborhood
system of the identity element. In other words, we consider some U; — BUPU UM to be superior
to some Us — BUPUW®) if Uy C Uy (i.e. if it is associated to the smaller neighborhood of the
identity element). It is also clear that in this way the index set (namely the neighborhood system
of the neutral element of the group) is oriented in terms of “concentration”, and consequently
the observation can just be reformulated by saying:

The bounded net of operators (Sp\I;)‘\I;I_)O is strongly convergent to the identity operator on

(Co(RY), |||l )- Let us formulate this as a lemma:

Lemma 18. For f € Cy(R?) the sum defining Spsf is (unconditionally) norm convergent
in (Co(RY), ||+ |lsc) (even finite at each point), and ||Spa(f)|lsc < |fllocs i-e. Spe is a linear
and non-erpansive mapping on (C'o(Rd), |- ||oo) In particular, the family of operators (Sps)a,
where ® is running through the family of all (regular) BUPUs of uniform size (that means
that the support size of ¢ with |||« is limited) is uniformly bounded on (Cy(R?), |- |lsc)- @
Moreover, these spline-type quasi-interpolants are norm convergent to f as |®| (the maximal
diameter of members of ®) tends to zero. In other words, we claim: For every e > 0 and any
finite subset F C Co(R?) there exists 6 > 0 such that ||Spaf — flleo < € if only |®| < &o.

Remark 13. In some cases it might be of interest to look at BUPUs which preserve uniform
continuity, i.e. which have the property that Spy(f) € Cu(G) for any f € Cy(G). This is
certainly the case if one has a regular BUPU but not for general BUPUs.

Next we study the adjoint operator associated to Spy, which we will call discretization operator
and denote by Dy, mapping bounded measures into discrete measures. Thus is justified by the
following consideration: The concrete form of the dual resp. adjoint operator is given by:

SpPsi-aualo] (64)  [Spel)](f) = u(Spulf)) = (Z f(:cm) =5 W) f(z:) = Zuwim] (f)-

el i€l i€l

29%hese statements have to be simplified
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a completely irregular BUPU

%
S
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&

This motivates the following definition

Definition 19. Given a BUPU ¥ we define the corresponding discretization operator by

(65) Dyp (orbetter) Dgp:= Z (1) 0z, -
i€l

For every BUPU U we denote the adjoint mapping to Spy by Dy, the discretization operator
generated by the partition of unity ¥. It maps M (R?) into itself (in a linear way), and since
Spg is non-expansive the same is true for Dy We will allow to apply operators of this kind
also to families of operators, i.e. we will shortly write D,® for the family (D,(T\¢))rea. Since
D, preserves values of functions (it moves the values via stretching or compression to “other
places”), hence D,lga = lem Consequently @ is a (regular) BUPU if and only if D,® is a
BUPU with respect to the lattice 1/p - A for any p > 0.

In order to understand the engineering terminology of an “impulse response” uniquely de-
scribing the behavior of a linear time-invariant system let us take a quick look at the situation
over the group G = Z,, the cyclic group (of complex unit roots of order n). Obviously cy(Z,)
is just C™, and the (group-) translation is just cyclic index shift (mod n).

Lemma 19. A matriz A represents a “translation-invariant” linear mapping on C" if and
only if it is circulant, i.e. if it is constant along side-diagonals (we will also call such matrices
“convolution matrices”);

Proof. We can start with the “first unit vector”, which is mapped onto some column vector in
C™ by the linear mapping x — A *x z. Since we can interpret all further vectors as the image
of the other unit vectors, but these are obtained from the first unit vector by cyclic shift, we
see immediately that the columns of the matrix are obtained by cyclic shift of the first column,
hence the matrix A has to be circulant (in the cyclic sense).

30We use the symbol 1,7 to indicate the indicator function of a set, which equals 1 on M and zeros elsewhere.
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Usually engineers call the first column of this matrix, which is the output corresponding to
an “impulse like” input (the first unit vector) the impulse response of the translation invariant
linear system A.

Since the converse is easily verified we leave it to the interested reader. In fact, it may be
interesting to verify the translation invariance by deriving first for a general matrix action A
the action of T_; o Ao Ty and to observe subsequently that this operation does not change
circulant matrices. U

For the “continuous domain” (i.e.for linear systems over R resp. over R?) one has to invoke
functionals in order to be able to “represent” the translation invariant systems. We give the
details below.

Nevertheless we would like to recall the usual argument (and later how it should be modified).
Standard textbooks explain the behavior of a TILS (a translation invariant linear systemEb by
the following illustration. On decomposes, resp. approximates the given input signal (here a
smooth, well localized complex-valued function, with real part plotted in blue, imaginary part
in green) by a step function, or in other words, a superposition of shifted rectangular functions.
Since the linear system 7" : f — T'(f) (input-output relation) is translation invariant, the output
of such a box function is some output signal, which one has to store, say g = T'(bozx).

Then the output is a linear combination of shifted copies of g (same shifts with the same
coefficients/amplitudes), see Fig.1 below.

The argument then continues with the “observation” that one obtains, by making the rect-
angles shorter and shorter (suitably normalized, such that they all have area one) an impulse
and the corresponding limit of the output results T'(g) “tend to some impulse response ”
function (or object, in whatever sense), so that one can explain the behavior of a linear sys-
tem by translating the impulse response (with amplitudes coming from the input signal f). In
quasi-mathematical writing one could say: We start from the so-called sifting property (see the
literature of signal processing)

(66) f=| f@)bede= [ [(2)T:(bo)dx
Rd Rd
to the realization of a TILS T" by
(67) Tf= [ f@)TAT G0
R
Writing h := T'(dp) for the impulse response function (assuming it is a function) we get

(68) Tf(z)= f(z) Tyh(z)dx = / h(z — x)f(z)dz,
Rd R4

which is exactly the well-known formula for convolution of functions, which at first sight appears
to justify the reasoning.

We go on (following the engineers arguments) to say, that it is plausible that this calculus is
valid, because the step-functions plotted in the above figure “tend to the limiting” function, and
therefore (by the continuity of the system) one can expect that also the output is convergent to
T(f), the output to the true (smooth, well decaying) function f used as input.

31Systems are mathematically speaking just linear operators, or input-output relations which satisfy the so-
called superposition principle T(f +g) = T(f) +T(g), which practically equivalent with linearity of T'. Often the
domain of T' remains vague, i.e. it may change, or the information about output depends on the information of the
input. Engineers often use box-diagrams, viewing T" as a “black box” with an input arrow and a corresponding
output arrow
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approximating a function by step—functions: real+imag part
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FIGURE 6. A typical illustration of an approximation to the input signal of a
translation invariant linear system, preparing for the use of the Dirac impulse
as limit of the rectangular functions. But in which sense are these step function
convergent to the input signal f, and how are the steps determined?

This is a nice plausibility explanation, but it leaves more things open than providing
explanations. In which sense do we have convergence (uniform convergence, e.g. if the input
function is uniformly continuous). But what are the assumption on the TILS. Is it mapping
bounded continuous functions into bounded continuous functions? Is it what engineers would
call a BIBOS system (bounded input to bounded output system)? And how can one understand
that the limit of the output signals to smaller and smaller box-functions (centered at zero, L'-
norm = 1) exists, and in which sense? But if the domain are the bounded and (uniformly?)
continuous functions, how can we be sure that the step-functions (approximating them) are also
in the domain of the operator (after all they are discontinuous!).

Just to illustrate the situation by a plot, which is similar to those found in most books on
engineering applications let us look at a step-function approximation of some decent (bounded
and decaying) continuous function f. Those books would argue: Feeding the step-function ap-
proximation into the system (instead of the continuous function itself) will (but based on which
reasoning?) give a very similar output, so that it is enough to know the output for the com-
pressed box function in order to predict the output 7'(f). The typical picture in standard text
books looks like Fig. |4| below (cf. [70], Sec.1.4 introducing the “Faltungsintegral”). I.Sandberg
has argued (receiving a lot of sceptical voices within the engineering community) that there is
a scandal in the literature ( [89,/90], as well as many more articles going in that direction), but
how can we get out of this trap? A partial answer is given in [38].

We will use a slightly different model, by assuming that TILS are defined on the Banach
space (Co(R?), || - [lo) and bounded there. Since C.(R?) is a dense subspace this really means
that we only assume that TILS are defined for compactly supported and continuous functions,
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a better approximation using piecewise linear functions

FIGURE 7. The piecewise linear functions are special cases of our approxima-
tions of the form Spy(f) and thus converge to f in the uniform norm. Hence
by the BIBOs assumption we can also ensure that the output T'(Spy/(f)) will
also converge to T'(f) uniformly. Note that Spy(f) = > ;c; f(A)Tato and thus
T(Spy(f) = D icr F(N)TA(T4). The argument is then, that a (rescaled!!) version
of 1o (for |¥| — 0) tends to do.

but with the extra property of boundedness, i.e.that there exists C' = C(T") > 0 such that
(69) IT(Nloo < Cllfllocs  Vf € Co(RY).

We will see that in this way the above reasoning can be made sharp. Moreover, in order
to approximate within the space Cp(R?) it is better to use for the approximation piecewise
linear functions, which in fact are superpositions of shifted triangular functions (which in turn
form the basis for spline-functions of order 2 resp. degree 1). We will see that under these
circumstances the convolution is with respect to some measure, which in turn is the limit of
elementary (discrete) measures.

The common part for both viewpoints is the observation, that for a TILS T the image of a
function of the form Zie 7 ¢iTy;h under T' obviously will be of the form

el el

where T'(h) is the approximate impulse response of 7.

We may explain, in which way the action of y € Mj(R?) extends in a very natural way
from the action only on (Cy(R?), || -||o) (original domain) to all of (Cy(R?), || - ||s) (instead of
considering all possible bounded linear functionals on (Cy(R?), || || ), including those which
vanish on Cy(R?) without being the zero functional on all of (Cy(R%), |- [|sc)!).
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Given u € M (RY) and some BUPU W, let us recall that we have (according to Thm.
following equation (??) BELOW! we have:

(70) liallar =Y llsabillaa,

el

=]

and hence we can put for h € Cy(R%):

p(h) ==Y (i) (h) =D plahi - h),
el el

which is well defined and can be estimated via

)] < S 1w - 1) < 3 il gy ety w0 [ loolblloo < all1A] -
icl icl tel
Of course it is not difficult to verify that this definition does not depend on the particular choice
of the BUPU and that, for a uniformly bounded net (f,) of functions in Cy(R?) it suffices to
have uniform convergence over compact sets in order to guarantee that pu(fo) — p(fo). This
argument will help us to show that [ is a continuous function on the dual group!

Theorem 5. A bounded and closed subset M C Co(R?) is compact if and only if it is uniformly
tight and uniformly equicontinuous@ i.e. if the following conditions are satisfied:

o fore >0 there exists 6 > 0 such that |y| <0 = ||T,f — flloc <€ Vf e M;
e for e > 0 there exists some k € C.(RY) such that ||f — kfl|e <&, Yf € M;

Proof. Tt is obvious that finite subsets M C Cp(R?) have these two properties, and it is easy to
derive these two properties for compact sets by the usual approximation argument.

So we have to show the converse. We observe first that ||pf — f|lcc — 0, if p is a sufficiently
large plateau-function. The set {pf | f € M} is still equicontinuous (cf. the proof, that C,,(R?) is
a Banach algebra with respect to pointwise multiplication). We may assume that p has compact
support. Then we apply a (sufficiently) fine BUPU to ensure that ||pf — Spw(pf)||ec < €. Since
p has compact support only finitely many terms make up Spy(pf), i.e. one can approximate
by finite linear combinations of the elements of ¥. In other words, up to some £ > 0 one can
approximate the elements of M by the elements of a bounded set in a finite-dimensional vector
space, which is of course (by the usual Heine-Borel argument) a relatively compact set.

Since a set which can be approximated arbitrarily well by a relatively compact set is relatively
compact itself (think of the corresponding e-coverings with the finite covering property!) the
claim follows™), O

In the literature (see e.g. [18], p.175) the so-called Arzela-Ascoli Theorem is the prototype
characterizing relative compactness in (C(X), || ||oo) over compact domains.

Theorem 6. [Arzela-Ascoli Theorem] Let X be a compact (and hence completely reqular) Haus-
dorff topological space, and M a bounded and closed subset of (C(X), || |loc). Then M is com-
pact if and only if it is equicontinuous, which means: For every e > 0 and xg € X there exists
some neighborhood Uy of xg such that

1f(2) = f(z0)| <&, Vfe M.

32The concept of pointwise equicontinuity of functions could be formulated, but is rarely relevant, hence in
many cases on just speaks of equicontinuity of M.

331 this part of the argument we make use of the fact that in a complete metric space relative compactness
(resp. the assumption that a set has compact closure) and precompactness (for every £ > 0 there exists a finite
covering with balls of radius ¢) are equivalent properties.
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Just in order to demonstrate that the technical details are in fact not very deep here let us
formulate the statement:

Lemma 20. Given € > 0 and a set H in some metric space, we denote by H. the e-hull of H,
defined as H. := J,cp B:(h).

If there is a sequence of finite sets H" and a sequence ey, such that H C H. for alln > 1,
with €, — 0 for n — oo, then H is a precompact set.

Proof. Given € > 0 we have to show that H has a finite covering of balls of radius €. For this
purpose let us choose ng such that ¢,, < €. Using now that H C H, ?T?O we find that H covered

by a finite collection of balls of radius ﬂ O

Definition 20. The Banach space of all “translation invariant linear systems” (TLIS) on Cp(R?)
is denoted byﬁ

(71)  Hpa(Co(RY) = {T : Co(RY) — Cy(RY), bounded, linear : T o T, = T, o T, Y € RY}

Remark 14. @ It is easy to show that Hpa(Ch(R?)) is a closed subalgebra of the Banach algebra
of L(Cy(R?)) (in fact it is closed with respect to the strong operator topology), hence it is a
Banach algebra of its own right (with respect to composition as multiplication). We will see
later that it is in fact a commutative Banach algebra.

Let us formulate this a separate lemma.

Lemma 21. (1) The space Hpa(Co(R?)) is in fact a closed subalgebra of L(Cy(RY)) (with
operatornorm), hence endowed with the operator norm it is
(2) Hga(Co(R?)) is closed with respect to the strong operator topology, i.e.if you have a
sequence of operator (Tp,)n>1 in L(Co(R%)) with the property that

ITnf — Tofllo =0, Vf e Co(RY),

then the limiting operator also belongs to Hga(Co(R?)).
(3) Clearly Hya(Co(RY)) contains all the translation operators Ty, x € R, and their closed
linear span forms a commutative subalgebra of (Hga(Co(RH), |- 1I)-

It will be one of the goals of these notes to show that the strong closure of the translation
operators is all of Hga(Co(R?)) and that consequently the algebra is commutative.

It will be done using the “representation” of such a translation invariant system using its
impulse response. We think that it is more natural to view these operators as moving averages,
but we will explain this (hopefully) later in more detail. In fact, the moving average makes
use of the flipped version of the impulse response, and this is why in the usual (well justified)
conventions concerning convolution we have so many flip operators!

What will be important for later is the following fact: Assume we know that there is some
abstract (hopefully isometric) isomorphism between the (then) commutative Banach algebra
(Hga(Co(RY), || - Il ) and WHATEVER Banach space, then of course this Banach space can be
turned into a Banach algebra by transfer of structure. We will do this with the concrete
Banach space of bounded measures, (M,(R%),]|-||ag,), which for the sake of convenience is
described as simply the dual of (Co(R?), |- [|c)-

341t would in fact be sufficient that H, is a precompact set for every n > 1.

35The letter H in the definition refers to homomorphism [between normed spaces], while the subscript G in
the symbol refers to “commuting with the action of the underlying group G = R? realized by the so-called regular
representation, i.e. via ordinary translations.

363ometimes we will write [T,T.] = 0 in order to express the commutation formula using the commutator

[T}

symbol, and the “=”-symbol to express that this relation holds true Vz € R%.
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This is in fact in complete analogy to the situation for linear mappings from R™ to R".
They also clearly form a Banach algebra with respect to composition. Using for simplicity the
standard basis (ey);_, for R™ we know that we can identify this algebra with C"Q, usually
written in the form of a matrix A, with a; = T'(eg), the corresponding “multiplication” on
these n x n matrices is of course just matrix multiplication as we have learned it in our linear
algebra courses!

Recall the notion of a FLIP operator:

f(z) = f"(2) = f(~2).
Definition 21. Given p € M(R?) we define the convolution operator C,, by:

(72) Cu(H)(2) = u(Tof).
The reverse mapping R recovers the corresponding measure 4 = pr from the system T via
(73) u(f) = T(f7)(0).

Theorem 7. [Characterization of LTISs on Co(R%)]
There is a natural isometric isomorphism between the Banach space Hga(Co(R?)), endowed with
the operator norm, and (M (R?), || - || a1), the dual of (Co(R?), ||+ ||oc), by means of the following
pair of mappings:
(1) Given a bounded measure i € M (R?) we define the operator C,, (to be called convolution
operator with convolution kernel p later on) via:

(74) Cuf (@) = (T f).
(2) Conversely we define T € Hga(Co(RY)) the linear functional u = ug by
(75) pr(f) = [Tf7](0).

The claim is that both of these mappings: C : p+— C, and the mapping T — pr are linear, non-
expansive, andcd inverse to each other. Consequently they establish an isometric isomorphism
between the two Banach spaces with

(76) lprliae = Tl ccomey  and  [[Cpulleicymay) = llllar

THIS IS A RATHER IMPORTANT THEOREM, ALLOWING TO DEFINE CONVOLUTION, AND ALSO
TO DERIVE THE CONVOLUTION THEOREM, NOT JUST IN AN L!'-CONTEXT, BUT FOR GENERAL
MEASURES!

Proof. The proof has a number of partial steps carried out in the course. Some of them are quite
elementary (e.g. that the resulting objects are really linear systems resp. linear functionals, or
that the mappings C' and its inverse are linear mappings) and are left to the interested reader.
We concentrate on the most interesting parts.

First of all it is easy to check that the definition of C), really defines an operator on Co(RY),
with the output being a bounded functionﬂ Since

(77) CulF) (@) < Illnall T f lloo = Nl n f oo,
and hence the operator norm of Cﬂ satisfies ||Cpllzicoray) < 10l az(ray-

37Engineers talk of BIBOS, i.e. Bounded Input [gives] Bounded Output Systems.
380f course we think of the “convolution by the measure p, in conventional terms, and this is also the reason
for using the symbol C.
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Furthermore it commutes with translations, since D_1(T,f) =T_.D_1f =T_, f

(78) Cu(T2f) (@) = (T f) = il To—2f) = Cu(f) (& — 2) = T.Cu [ (2).

It is also easy to check - using this fact - that (uniform) continuity is preserved, since

(79)  TACWL(f) = CulHlloo = ICUTf = HI < llpllaal|T2f = flloo = 0 for  [z] = 0.

Finally we have to verify that the output of f — C,,(f) is not just continuous but also decaying
at infinity. Due to the closedness of Cy(R?) within (Cy(R?), || - [|o) it is sufficient to approximate
Cu(f) for f € C.(R%) by compactly supported (continuous) functions. This is achieved using
Theorem [4] resp. Corollary |3l Given & > 0 one can choose h € C.(RY) with ||u — hullar < €.
Then the difference

(80) 1Chuuf = Cuflloo < [1h- o= pillag || flloo
can be made arbitrarily small, while on the other hand
(81) Cruf (@) = hpu(To f7) = p(h - To f7) = 0

if supp(h) Nsupp(Tyf*) = supp(h) + (x — supp(f)) # 0, i.e. if = & supp(h) + supp(f), since we
have assumed that f has compact support. Thus altogether we have found that f +— C,(f) is
in Hga(Cp(R?)), with a control of the operator norm on (Co(R?), |- ||lso) by ||l

Let us verify next that the two mappings are inverse to each other. Let us verify first that the
system associated with pr is the original system, in other words we have to show that C,, =T
for all T' € Hga(Co(R?)). Using the relevant definitions this follows from the following chain of
equalities

(82) [Cour (N)(@) = pr(Tef*) = T(Te f))(0) = T(T—.£)(0)
Because T' commutes with all the translations we continue by
(83) [Chur (N)(x) = T(T-2)(0) = T, Tf(0) = T(0 — (—x)) = T f ().

Since this is valid for all z € R? and f € Cy(R?) one direction is shown. It also shows that every
T € Hpi(Cy(R?)) is a convolution operator by a uniquely determined measure pp € Mj(R9),
and that [lur|av = |7 zcyray)- In fact, since we know already that [|ur|[ar < [T £(cy(ray)
we only have to verify that a strict inequality would imply a contradiction. Thus using we
come to the following exact isometry:

1T 2oy = Curllcicomay < llurll < TN 2icomay)-

Let us now look for the converse identity: the measure associated to the convolution operator
C, associated with some given p € M (R?) is just the original measure, since

(84) pe, (f) = CulF)0) == W(To(f)") = u(f).

which in turn implies that the inverse mapping is surjective, i.e. that the (already known to
be isometric) bijection between bounded measures and systems is in fact surjective onto the
bounded measures. Thus our proof is complete. O

Note also that there is a matter of consistency to be verified. For “ordinary functions”
g € C.(R%) ﬁ one can define a unique bounded measure

39Resp. for g € L' (R?) if one is familiar with Lebesgue integration, but we prefer to avoid this part of analysis,
mostly in order to demonstrate that it is not of the importance usual given to it in most books.
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Definition 22.
(55) wo() = | Falaade

Within measure theory one would say that du(z) = g(x)dxr describes a measure which is
absolutely continuous with respect to the Lebesgue measure

As was explained already this embedding is isometric into (Mj(R?), || - |/as,), if one endows
the function space with the usual || - ||;-norm (taken in the Riemannian or Lebesgue sense).

4.1. Many ways to introduce convolutions! The previous characterization allows to intro-
duce in a natural way a Banach algebra structure on M (R%). In fact, given p; and us the
translation invariant system C),, o C),, is represented by a bounded measure p. In other words,
we can define a new (so-called) convolution product = py * pg of the two bounded measures
such that the relation (completely characterizing the measure g1 * p2)

(86> Cul*m - C#l © Cﬂa

TURN THE NEXT STATEMENT INTO A FORMAL DEFINITION

It is immediately clear from this definition that (M (R?), || - ||ar) is a Banach algebra with
respect to convolution! Associativity is given for free, but commutativity of the new convolu-
tion is not so obvious (and will follow only later, clearly as a consequence of the commutativity
of the underlying group).

The translation operators themselves, i.e. T, are elements of Hga(Cp(R?)), which correspond
exactly to the Dirac measures d,, z € R? due to the following simple consideratio

(87> Cézf(z) = 5ac(Tzf/) - [Tzf\/}(x) = f/(x - z) = f(z - l‘) = [Tacf](z)7
and thus Cs, = T, in particular Cs, = Ty = Id, resp.
(88) f=06xf and T,f=0,%f VfeCyRY.

HERE OR AT ANOTHER PLACE ON SHOULD EXPLAIN THE CONNECTION BETWEEN THIS RE-
LATION AND THE SO-CALLED SIFTING PROPERTY OF THE DIRAC ‘DELTA FUNCTION’ §(t), AS
IT IS USED IN ENGINEERING BOOKS QUITE A LOT!

Remark 15. In the literature there are other, quite non-obvious definitions of the convolution
of two bounded measures. As a consequences of this “usual” approach it is required to provide
a (non-trivial) proof for the associativity, which is not necessary in the case of our definition.
In fact, if convolution is defined in an individual manner in the context of generalized functions
this associativity rule may even fail to be valid (cf. [4], p. 111/112). A similar point arises in
H. Shapiro’s description of (abstract) homogeneous Banach spaces where he also has to assume
that the action of (generalized convolution, i.e. the integrated group action) is associative, and
he gives a proof for the case of locally integrable functions ( [91], Chap.9).

The classical approach describes the convolution of two measures (for now the order matters)
as follows: Given 1, 2 € My(R?) the action of iy * up on f € Cy(R?) can be characterized by

(39) pa(h) = [ [ Fo+a)dusdin @)

40Cf. the Theorem of Radon-Nikodym!

4l We start writing p* f for C,(f), the convolution of p with f. This is justified by the fact that in the case of
double interpretation, e.g. for u = p, for some g € C.(R?) either as a pointwise defined integral or the action of
a measure on test functions one can easily check that there is consistency among the different view-points. From
now on we will not discuss this issue in all details and leave the verification of details to the reader.
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Proof. First recall the definition, i.e. that p; * ps is the linear functional corresponding to
T :=Cy, 0 Cp, € Hpa(Cy(R?)) satisfies

pax p2(f) = T(f)(0) = [(Cuy © Cuy)(F)N0) = [Cray (Coa (F))N0) = pa(9),
with g(z) = [C, (f)]Y (x) = Cpuy(f¥)(—=x) = p2(Tyf). Putting everything into the standard
notation we have g(z) = [ga f(y + @)dp2(y) which implies the result stated above. O

Remark 16. The different realizations of convolution can conveniently be disguised by using (mostly
from now on throughout the rest of the manuscript) the symbol * for convolution, i.e. we write p * f
instead of C,(f) from now on, or g* f for the convolution of L'(R?)-functions using the Lebesgue integral.
We have discussed that the reinterpretation of those things in varying contexts is - from a pedantic point
of view - a delicate matter, but having discussed this problem in detail for a few cases we leave the
rest to the reader if there is interest in the subject. We just want to convince all our readers that e.g.
associativity or commutativity of convolution is always well justified in the context that we are providing,
and that in this sense the user of the calculus does not have to worry about possible inconsistencies.

Although the above result, combined with Fubini’s theorem indicates that convolution is
commutative we do not make use of this fact, because we do not want to invoke results from
measures theory at this point. In fact, using an approximation argument (using discrete mea-
sures) we can get the result. Looking back we can say that this is also more or less the way how
we prove Fubini, using suitable resummation of suitable Riemannian sums.

4.2. Convolution and the commutativity question.

Proposition 2. For every i € My(R?) and f € Co(R?) one has

(90) limyg|—o [[Dopx [ — p* flloo = 0.

Moreover the limit is uniform for (bounded and) equicontinuous sets M C Cy(RY).

Remark 17. We will demonstrate separately (see [38] for details) that we can say something
similar for these convolution operators acting on Cy(R?). However, in this case we cannot
guarantee uniform convergence anymore, but only uniform convergence over compact sets.

Remark 18. Although it looks as if the convolution with Dy on f was just the same (by the adjointness
of Dy and Spy,) as convolving p with Spg(f) (which in turn is close to f), but this is not so. Since the spline
quasi-interpolation operators Spy, does NOT commute with all translations (or the inflection f + f¥')
we have in general

w(Ty(Spg)*) # w(SpolTef™)).

Remark 19. There are different ways to verify this statement. The proof in the course was based
on the fact that one can derive (from the definition) first pointwise convergence, hence (by the use
of e-coverings) uniform convergence over compact sets, and finally by the uniform concentration
(approximation of both p and f by compactly supported elements in the respective spaces)
uniform convergence overall. This is OK but it seems that we can give a better argument, using
a pointwise oscillation estimate:

(1) [(Dapi — 1) * f1@) < [l *oscs(f)](@), Y € R

Unfortunately this argument requires (at the moment) the use of a measure |u| (with the same
norm as g, i.e. with |||l lag, = llng,):

Proof. There are different ways to verify this statement. The proof in the course was based on

the fact that one can derive (from the definition) first pointwise convergence, hence (by the use
of e-coverings) uniform convergence over compact sets, and finally by the uniform concentration
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(approximation of both p and f by compactly supported elements in the respective spaces)
uniform convergence overall.
Let us try now to outline the details of the proof, we do it in different steps.

(92)

(1)

(2)
(3)

()

First we prove that we have pointwise convergence. This is easy because convolution
can be rewritten (pointwise) as the action of the convolving measure on T, f¥, thus

(Dyp — p)(TpfY) = 0 for |¥| = 0.

Using the properties of a net (or sequence) one can easily show that this convergence is
uniform over arbitrary finite sets;

As a next step we verify that it is uniform over compact subsets. This is now a general
functional analytic argument. Given a compact set K C R? (or a LCA group) and £ > 0
we find that there is some open (relatively compact) neighborhood U of the identity
such that

|Te " = Tovu " lloo = If = Tovuflloo < £/ Bllullar)

for all w € U. Thus the family (x4 U),ck is a covering of K by open subsets, and since
K is compact we can find a finite sequence (z)X_| such that (zy + U)E_| covers all of
K. Choosing now § > 0 in such a way that we can be sure the

(Dup — w) (T f)] < /3 if 9] <5

we can put things together. For every given z € K we can find at least one v € U and
x) in the finite list such that x = ;. + u, and thus we can estimate as follows

”Txkf/ - Ta?k-i-uf\/”oo < 5/(3”/1’HM)7

and as a consequence

1Cu(F) (@) = Culh) (i)l < llpllne - e/ Bllullar) = €/3 for & = 2 + u.

But since || Dypllpr < ||p]|ar we can argue that in a similar way we also have

[Cpyu(F)(@) = Cogu(f) ()| < &/3 for & = ax + u.

Putting these inequalities together, knowing that one has first to choose the finitely
many points (for the estimate which depends only on the required £ > 0 and the known
norm of the measure) and then, after choosing an appropriate sequence (zy), and then
a common parameter v < § such |¥| < v implies

CulF)(@) ~ Cpyu(F)(@) < e, forall v € K.

What we have implies so far is: whenever p and f have compact support, i.e. are of
the form p = pu - p for some p € C.(R?) and f € C.(R?) then p * f(x) = 0 outside the
compact set K = supp(p) + supp(f). We thus have under this extra assumption, in a
more compact form

ICL(f) = Cpyu(f)lloo < e, whenever [¥| <~, for z =z + u.

Next we show that not only for compactly supported measures or functions f (for such
functions it is enough to observe the convergence over some compact set, because the
convolution product is zero outside of some compact set!) the convergence is possible,
but also for general measure y € M (R?) and functions f € Co(R?), using an approxi-
mation argument.
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(7) The trick will be to approximate p by measures of the form p-p, with p € C.(G) (plateau
functions with compact support, e.g. a finite partial sum of a BUPU), and in a similar
way f € Cy(R?) by some k € C.(G) (possibly also of the form k = p; - f. We need then
an estimate of the form

(93) s S = o) (F 1) o

rnaladjoint
adjconv01

flip-convCO

lipconvmeas

and a similar estimate with Dgpu, using essentially the boundedness of the bilinear
mapping (i, f) — w* f, in the following manner:
Using the triangle inequality we get the following estimate:

pex f—(p-p)* (f-p)lloo <Nt —p-p)* (f - 2)lloo + [(-P)(f - 21 — F)lloo

<= plisllf - pilloo + g pllagll f - p1 = flloo-
Given € > 0, and knowing the constants || f - p1llco < || flloc and ||p - pllar < [|pl|as we
can of course choose p, p1 € C.(R?) in such a way that the overall expression is smaller
than /5, say.
O

THIS UPCOMING STATEMENT SHOULD BE TURNED INTO A PROPOSITION OR EVEN BET-
TER THEOREM (:FA HINT!) The internal convolution (this is how we have defined it as a
multiplication on the bounded measures, realizing the composition of TILS) is exactly the ad-
joint action (up to inversion = flip) of measures via convolution operators on the predual of
(M, (R), || - || p, ), which is Cp(R?).

So we have the following situation: On the one hand there exists an external action of a
bounded measure y on the (homogeneous) Banach space (Co(R?), |- ||l0), via the convolution
operator C,,, which was used to define the internal multiplication which we called convolution.
Recall that this has been defined in such a way that one enforces the associativity law C,, 0C,,, =
Cluyipi- But since (My(R?), || - || ag,) is the dual space of (Co(R?), || - ||s) we also have the adjoint
action, i.e. the operator CL defined as usual by the identity

(94) CL)(f) = v(Cu())), [ € Co(RY).
It is a good exercise to verify that one has:

Theorem 8. The operator C’;L can be described by

(95) v p' xv, ve MyR?).

Remark 20. The fact that the Banach space (Cy(R?), |- ||lso) on which the action if the (now)
Banach algebra (M, (R?), || - ||ag,) (with convolution) acts, via e f = C,(f) and the fact that
this Banach algebra happens to be the dual space to (C’O(Rd), Il - Hoo) implies that there is also
the adjoint action on (Cj(R?), ||- ||Cé).

The above formula tells us that this adjoint action does not define another multiplication on
M,(R?), it is just the already defined convolution combined with the involution p — .

(96) (i, f) = s f=(ux )Y Ve My(RY), f € Co(RY).

Preliminary comment: Here it might be the right place to comment on the compatibility of involutions,
such as f — f¥ with convolution! (even over groups!)

(97) (p1* p2)” = p2’ 1, pu, p2 € My(G).
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Remark 21. First we observe that this involution is ‘self-dual’ in the following sense: assume
that you have a measure, then one can try to define the dual operation on measures, which is
then an involution on (M,(R?), || -||az,). On the other hand one can try to apply this involution
directly to ordinary functions and then extend it (expecting that it should be w*w*-continuous
) to an involution on all of My (R?). In addition one could go and verify that 6, = §_,, hence
in particular &g is an “even” measure with §o¥ = g and infer from this that the transition from
pto p¥ can also be justified via w*-approximation using discrete bounded measures.

We are supposed to check the mapping T"(u) for T : f + f¥, or T'(u)(f) = u(f¥). For
discrete measures it is clear that one has T7(6;)(f) = 6.(f¥ () = f(—x) = 0_.(f), or T'(6,) =
§_z. In fact, we can write f¥ = D_1(f), hence T' = St_1, consistent with our operations.

One can also make a similar considerations for other involutions, e.g. f — f*, given by
f*(z) = f(—z), which is obviously a combination (the order does not matter in this case) of
the involution f — f and the natural involution on function spaces coming from complex
conjugation: f — f.

In order to verify this other consistency we can argue as follows: By definition we have

CMl*M2h(z) = Cm (Cltzh)(z>
for all h € Cp(R?) and z € R?, hence for z = 0, hence by our conventions

(1 * p2) () = pa((p2 * b)) = pa(pe” * h")
or by writing f = h" € Cy(R?):

(98) (1 % p2)(F) = i (p2” % f) = pr((uz = £)7).

This form of defining the convolution of two “abstract objects” is very much like the typical
definition of the convolution of distributions. It makes sense as long as the convolution of the
functional ;12 with test functions results in another test function @, here a member of Cy(R?).

Since the algebra £(Cy(R%)) is not commutative it is not at all clear from this definition why
(M (R?), || - || ar, *) should be a commutative Banach algebra, which is in fact true.

In order to prepare for this statement we have to provide a few more statements.

The compatibility of the (isometric) dilation operators D, with translations, i.e. the rule
[Rd-specific!]

(99) D,T, =T,,,D,

makes it possible to define another norm preserving automorphism for the Banach algebra
(M (R, || - ||ar, *), given as follows: ﬁ

Definition 23. The adjoint action of the group R* on M (R?) is defined as the family of adjoint
operators, i.e. St, := D,’ is defined on M (R?) via:

(100) Styu(f) = p(Dpf), VS € Go(RY), p#0.
We consider this the mass-preserving dilation operator (the letters “St” can be read as stretch-
mﬂ operator). It is easy to check that for k € C.(R%) ¢ L*(R?) N Cy(RY) one has:

(101) Stolur] = =" oy 01, and Dplur] = p s,

“2Then the right hand side makes sense and can be used to give the expression pi * p2 a meaning. Note
that this is dangerous terrain, because it may happen that such an individually defined convolution between
distributions - similar to pointwise products - may turn out to be non-associative!

43We will see that these two operations on Cp(R%) resp. M (R?) are adjoint to each other.

441 German language we use the words “STrecken” for “stretching” (p > 1) and “STauchen” for “compression,
which occurs for p < 1, so it German the symbol fits even better for this Stauch-Streck operators.
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which justifies the equation
(102) St, = p*le/p resp. Dy, = p?St,, p # 0.

Later on (for the sampling theorem) we will need two observations, involving the Shah-
distribution LLI:= .46y, often also called a Dirac comb ﬁ

Note that p = o we have St,(LLI) = LLl, := ZneZd dan and, according to the above formulas
Dyt =(1/p) - L1y,

The corresponding variant of convergence is then the so-called vague convergence:

Definition 24. A sequence (resp. net) of (bounded or unbounded) measures p, is convergent
in the vague sense to the limit measure pg if one has

lim jio(k) = po(k), Yk € Co(RY).

Remark 22. Tt is an easy exercise to check that a bounded net in (M (R?),]|-|lar) is vaguely
convergent if and only if it is w*-convergent with respect to the Co(R?)/MbRd duality. In other
words, one can extend the range of validity of the limit relation above from k € C.(R%) to all
ke C (Rd).

Using this concept we can show

Lemma 22. One has the following vague convergence of (unbounded) measures:
o lim, .o DyLLI = lim, p_dl_l_l 1/ = L

Proof. i) Given k € C.(R%) one finds R > 0 such that k(z) = 0 if only |z| > R. It is then clear
that D,k(z) = 0 for |z| > 1, as long as p > R, and thus in fact

(103) Sty (k) = 37 64D, (k) = do(D,(k)) = k(p0) = k(0).
nezd
ii) As for the second argument it is sufficient to verify that the functional D, LLI = p 4Ly /p

represents exactly a typical Riemannian sum applied to f € C.(R?), namely p—¢ Y onezd f(1/p)
which is known to tend (for p — oo) to the integral, which itself can be written in the form of
an integrator against the constant function 1, i.e. the limit is [pq f(2)1(x)dz. This arguments
completes the proof. O

Being defined as adjoint operators each of the operators St, is not only isometric on M (Rd),
but also w*w*-continuous on M (R%).

Lemma 23. Given pu € M(R?) the uniquely determined measure corresponding to the operator
D;l oCy oD, coincides with St,p. Also from this characterization the fact that St, defines an

automorphism on (M (R?), || - ||ar) is evident.

Proof. One has to apply both operators to an arbitrary f € Cy(R?) and verify that the result
is the same. O

Remark 23. Reformulated in a more usual way (using convolutions), one has the identity:
(104) Sty f =D, (uxD,(f), f € Co(RY).

451t is of course an unbounded measure, but not too bad. We will see that it can be viewed as a bounded
linear functional on the so-called Wiener algebra W (R?), see Def
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We collect the basic facts for this new mapping:

(105) Stop1 * Stppa = Sty(p1 * pi2)

Proof. To be provided later. It shows that the two alternative definitions above are indeed

equivalent!! O
We have [Rd-specific!]

(106) 1Stopllar = (|1l ar-

While the (mass-preserving) operator St, is well compatible with convolution, the (value-
preserving) operators D, is ideally compatible with pointwise multiplications, since obviously

(107) Dp(f : 9) = Dpf ) ng-
While D,, is well adapted to pointwise multiplication and St, to convolution, it is still possible
to use D, in a convolution context, observing the following relations:

(108) Stop* Dyjpf = Dyjp(u* f) resp. Sty u*Dyf =Dy(px* f).
One could state similar formulas for St, with respect to pointwise multiplication.

Lemma 24. The group R is acting strongly continuous on Co(R?) via D,, i.e. the mapping
z — D, f is a continuous mapping from RT to (Co(RY), || -|le), Vf € Co(RY). In fact, (p, f)
D,f is jointly continuous.

Proof. The proof can be done in an elementary way, checking continuity at p = 1 for f €
C.(RY) (using the uniform continuity of f and the joint compact support of all the functions
(Dpf)pefiyz,2])- The general case of f € Co(R?) follows then by approximation (Try and check
the details if you are not sure about the argument!)lﬂ O

Lemma 25. The mapping p — St, is continuous from R* into L(M(R?)), endowed with the
strong operator topology. It is also true that the mapping (f,p) + Csi,u(f) is continuous
from Cy(RY) x RT into (Cy(RY), || |le). Obuviously the operators (St,)p>0 form a commutative
group of isometric operators on M(R?) (but also - since they leave L'(R?) invariant - on
(LY R, [ ]11))-

(109) Stp, ©Stp, = Sty .py = Stp, 0S5ty p1,p2 > 0.

Proof. Proof to be typed later on. The isometric action on any of the LP-spaces results from
the transformation rule for integrals, while the composition law follows by easy direction com-
putation.

Among others it is obvious that the property ||D,f|lcc = ||f]lcc for all f € Cy(R?) implies

IStoptllng, = llpllng, for all p € (My(R?), |- [|ag,) 7] O
(110) Stz = 0pz, p ER,

and based on

(111) Dpéﬂ? = |pid| 5x/p7 P 7& 0.

46This can be seen as a general fact: The mapping p — D, is a group representation of (R4, -) as a group of
isometric transformation on the Banach space (Co(R?), || - [|o), i.e. one can use the fact that Dy, 0D, = Dy,.p; -

47Generally speaking: the adjoint operator to a given isometric operator is again isometric on the dual Banach
space.
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In engineering books this last relation is derived using formal integral, but this is just the
same idea in a different notation. So in order to derive the identity

(112) 5(at) = 1/]a] 8(t/a),

one uses the transformation rule in order to derive it:

(113) / Slat)h(t)dt = / 5(s)h(t/a)ds|a] = |1’ (O):/m[lé(s)]h(s)ds,

-

which is identical (almost step by step) with our argumentation:

(114) [Dydal(h) = 82(Stph) = [Stph](z) = |~ Ih(x/p) = [I07¢|0,,) ().

One can describe the equation ) the use of a transformation rule normally valid for ordinary
functions, e.g. for k € C.(RY) instead of §(t). In some sense it is justified, because St, resp. D,
are the w*w™-continuous extensions of the ordinary operators and one might derive the validity
by taking limits in the w*-sense, or in other words replace the functional §, by an approximating
sequence of the form 77.St,g, for p — 0.

Remark 24. Due to the w*-density of finite discrete measures in M (R?) one can characterize
St, as the uniquely determined norm-to-norm continuous and w*w*-continuous mapping which
is isometric on (M (R?), |- ||azr) and satisfies formula ((110)).

Remark 25. There is an interesting connection to probability theory and random variables. For
each random variable X with values in R¢ there exists exactly on probability measure p on R?
such that for every Borel set M C R one has

E(X({t) eM)= /M du(x).

In fact, any probability statement about the random variable X (¢) can be expressed knowing
only .

Remark 26. In this context convolution comes into the game as follows: Assume that X, Xo
are two independent random wvariables (this has to be defined and explained separately, just
think for now of things which have “nothing to do with each other in terms of probability”)
with corresponding measures pi1, 2. Then the random variable X7 + X5 has of course another
measure j associated to it. The claim is then: p = uq * po(!).

This is easy to understand in the case of constant random variables. If it is 100% certain
that X(t) = 2,Vt € Q ad Y (t) = y,Vt € Q, or in other words px = d, and py = dy, then it is
obvious that (X +Y)(t) =z +y,Vt € Q, hence x4y = 0y4y which matches perfectly with the
observation that ., = 0, * dy.

For discrete random variables, i.e. for random variables taking only a finite number of discrete
values with positive probability (such as a dice with E(D = k) = 1/6 for k = 1,...,6 similar
rules apply, because the corresponding discrete measures (in our case pp = 22:1 01 /6) have to
be convolved.

A good exercise is to check what can be said about the probabilities of a sum of two inde-
pendent dices (wether one has two independent dices thrown in parallel or two independent
repetitions of the same dice does not matter!). Obviously there are altogether 36 possibilities,
one of them being the pair (1,1) (resp. (6,6)). Another three possibilities (giving exactly the
sum of 4) are the pairs (1, 3),(2,2),(3,1), etc.. Checking this at a formal level reveals the anal-
ogy to convolution in a discrete setting, resp. the Cauchy product formula for the multiplication
of polynomials (as we learn it at school).
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HINT: DISTRIBUTION FUNCTION: F(z) = [*_ du(t).

The usual way to provide visual information about a probability measure is the look at its
distribution function, or — in the case of experimental data — some histogram. Depending on the
available amount of data and the variance of the measure one can have a good representation
with a certain number of bins, not too small but also not too big. The law of the large number
tells us essentially that we can expect that for a large number of realizations the probability
distribution can be “read off from the histogram”, or from a different view-point: The histogram
will give a realistic picture about the probability distribution, in some discretized way.

Assume that we have a real-valued random variable X : Q — R, with a probability density
function p = px and cumulative distribution function Fx, i.e. with Fx(x) = P(X < z),z € R,
hence

/ “px(@)de = Fx(2) - Fx(y) = / 14,4 () du(z).

Then of course we expect a histogram to contain good approximative information about inte-
grals over the collection of such integrals, for a collection of intervals [k/n, (k + 1)/n], k € Z,
or equivalently, the numerical sequence ((1(k/n,(k+1)/n])kez, i-¢. one has information about a
collection (1)), where (¢ )rez forms a partition of unity for R of diameter 1/n, for some given
n € N. If the range of X is in [—1, 1] (for example) it is of course enough to make use of bins
supported in that region of R.

We will make use of a so-called BUPUs which will serve a similar purpose: They will allow
us to localize information provided by the measure u, and recollect the global information by
summing up all these local pieces. Again one can define BUPUs in the setting of general locally
compact (LC) groups G, but for a more convenient presentation of the underlying ideas we will
mostly make use of so-called regular BUPUs, because they are easy to generate on R? and make
proofs much shorter. Nevertheless we take care that the properties that we use are the same
ones which by definition are satisfied by the more general BUPUs.

Remark 27. Note that the central limit theorem can also be reformulated as a statemen@ about
Sty \/N(MN *), which is convergent to the normal distribution if (1) = 1.

There is also a nice compatibility of the Fourier transform with dilations, which in fact
provides another argument for the use of two versions of the dilation operators.

Lemma 26. F(St,u) = D,(Fu), p#0, ue€ MyR?).

In other words, the Fourier transform (and also its inverse) is an intertwining operator for
these two types of dilation operators:

(115) F o St,=D, o F forp#0.

For the Shannon sampling theorem one uses dilated (compressed) interpolators, and convolves
with the sampled functions

[f LWl * Dyjpp = [f - DpLLI] * Sty
Observing that D,LLI — 1 for p — oo (in the vague sense), hence one may conclude
[-Dld—= f-1=Ff
in the w*-sense,

f=w"—limf -Dylll— f-1=f

481t would be interesting to know under which conditions one has relative compactness hence norm convergence
of this sequence in some nice, hopefully small function space, e.g. in (So(R?),|||s,). E.g. under the assumption
that p = g € Q,(R?) for sufficiently large s > d, for example.
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and moreover St,p — &g if only [pqp(z)dz = 1 = ¢(1), also for p — 0. Altogether we may
conclude that (at least for f € C.(R?)):

(116) [f - DpLL] * Sty == [f - 1] %o = f, for p— 0.

5. BASIC FUNCTIONAL ANALYTIC CONSIDERATIONS
A series of lemmata (lemmas) making use of density.

Lemma 27. Assume a bounded linear mapping between two Banach spaces is given on a dense
subset only, then it can be extended in a unique way to a bounded linear operator of equal norm
on the full space.

Proof. Obviously it is enough to know a bounded, linear mapping 7" on a dense subset D of a
Banach (or in fact just normed) space, in order to observe that for any element v in the domain
of T one has a convergent sequence (dp)nen in D with limit . Hence (dy)nen is a Cauchy
sequence, so that the boundedness of T' implies that (7'd,)nen is a again a Cauchy sequence in
the range, hence (by completeness) has a limit. The uniqueness of this extension and the fact
that this extension has the same norm, i.e. that

T = 1T llop = supyay<1ITd]|
is also an immediate consequence. O

Lemma 28. Test of BAI on a dense subspace:
A bounded family (eq)acr in a Banach algebra (A, ||-]|a) is a BAI for A if (only) for some
total subset D C A one has:

(117) lea-d—d||la—0 VdeD.

Proof. Obviously the validity of is necessary. Conversely, it is easy to derive - using the
properties of a net - that one has (uniform) convergence for finite linear combinations of elements
from D, and then by a density argument one verifies convergence for all elements. H In this
last step the (a priori) uniform boundedness of the approximate unit plays a crucial role. [

5.1. Iterated limits of nets and interchange of order. The following result should be
compared with a theorem on iterated limits provided in Kelley’s book ( [65], p.69).

Lemma 29. Assume that (To)acr and (Sg)ges are two bounded nets of operators in L(V'),
which are strongly convergent to limits Ty, and Sy resp. i.e.

To(v) =limT,(v) VveV and Spw)= lién Sgw) VweV.
Then the net (T,0Sp)(a,p) (with index set I x J and natural ordeﬂ) 1$ also strongly convergent,
with limit Ty o Sy, i.e. for each v € V one has:
(118) To[So(v)] = [Ty 0 So] (v) = 101}2 [To 0 Sa] (v).
In detail: For any v € V and € > 0 there exists a pair of indices (o, Bp) € I X J such that for
every a = aq in I and = Py in J one has
(119) [To(So(v)) = Tu(Ss(v)|| < e.

490f course this is more or less a statement about strong operator convergence for a net of bounded operators.
500f course I and J may have completely different order!
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In particular we have in the sense of strong limits:
(120) Ty o Sp = lim liénTa 0S5 = lién lim 7, o Sg
(0% 6

Proof. Note that ||T,|| < C < oo. The statement depends on the following estimate

oublenetest | (121) | Ta[Ss(V)] — To[So(W)]|| < [|[Tw[Sp(V)] — To[SoW)]|| + | Ta[So(v)] — To[So(v)]]]
The first expression can be estimated as follows:
(122) ITa[Sp(v)] = Ta[SoW]|| < (I Tall 1S5(v) = So)[| < C[[Sp(v) = Sov)],

which gets < €/2 for 8 = By (chosen for £/C), while the second term can be estimated by

(123) [Tal[So(v)] = To[SoW)]|| < /2,

for any a with a = «aq (choosing w = Sy(v)). Combining these estimates we obtain

(124) 1Ta[Ssv)] = To[SoW]| <& VB = fo.a = ap.

Finally we have to check that the validity of (124)) implies that also the iterated limits exist (of
course with the same limit). We elaborate on the first iterated limit ( namely lim, limg). The
other one works in the same WayEl So for the situation in we can first fix any a and look
at the net (T, (Sg(v)))ges. By assumption the limit So(v) = limgSs(v) exists. Since Ty, (for
fixed « first) is a bounded linear operator also the following limits exist and can be estimated
by

I To(So(v)) — Ta(liénSMV))H <eg, ifonly a> a.

Setting wo := Sp(v) we see that by assumption also (7, (wy)) is convergent, and of course the
last estimate remains true in the limit (due to the continuity of the norm), hence

[To[So(v)] — lim 1ig1Ta[55(V)H| <e.

Since € > 0 was arbitrary, equation (120} is valid. O

Remark 28. Note that only the boundedness of the net (77,) is only required, not that of (Sg).
Moreover, in the case of sequences (instead of nets) the uniform boundedness principle can be
applied, which tells us that the strong convergence of operators implies the norm boundedness of
the corresponding sequence. This situation could be formulated as a corollary then, i.e. strong
convergence of (T;,) and (S) implies

doubesequ| (125) lim hlin Tn[Sk(v)] = To[So(v)] = lilgn lim 7, [ Sk (V)]

Aloncomp| Lemma 30. One can choose the BAI elements from a dense SUBSPACE .
Let (A, ||-||la) be a Banach algebra with a bounded approximate unit, and D some dense subset
of A. Then there exists also approzimate units (do)acs in Ijﬂ

Proof. One just has to choose d, close enough to e,, especially for « large enough (to be
expressed properly). By the density of D one can do this. If D is a subspace (not just a subset)
one can renormalizing the new elements so that they have the same norm in (A, ||-||a) as the
original elements (e, )qcr. Details are left to the reader. ]

5lObserve that the order in which the operators are applied does NOT change!!!
52If D is a dense subspace the new family (da)aer often can be chosen to be of equal norm, as one can verify
easily by renormalizing the approximating sequence.
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This fact is useful, if one wants to conclude from the existence of bounded approximate units

in the Banach convolution algebra (L*(R?), ||-||1) that one can have compactly supported ones
(the usual approach, with shrinking support), but also band-limited ones (because the band-
limited functions form a dense ideal in (L'(R9), |- [)1)).

Lemma 31. Uniform action of BAIs on compact subsets

By the definition a family (eq)acr acts pointwise like an identity in the limit case, for each
“point”. This action is even uniformly over finite sets, and hence over compact sets, by approx-
imation (we shall use the acronym unifcomp-convergence for this situation in the future).

Proof. That one has uniform convergence over finite subsets is easily verified, using the property
of a net. The inductive step is based on the following argument: Assume that one has found
g such that

llea a;i —ai]| <e Va=ap, 1<i<m.

Since ||eq - amt1 — amy1|| < € for all a > a; we just have to choose some index ag with ag > o
and ag > aq (which is possible due to the definition of directed sets). Obviously

lea-ai —ail| <e Va>=a 1<i<m-+1.

In order to come up with uniform convergence over compact sets, we use again a typical ap-
proximation argument. Given any compact set M C Cp(R?) and € > 0 we have to find some
index a3 such that

llea -a—al|[<e Vae M.

Recalling that (eq)aer is bounded, i.e. ||ey| < C for some C' > 1 for all o € I, we may choose
some finite subset F' C M such that for any a € M there exists a; € F with ||a;—a| <e/(3C) >0
(which is just another positive constant, known once we know C and ¢). Hence for any given
a € M one can use one of such elements a; € F' in order to argue that the triangular inequality
implies (adding and subtracting the term e, - a;).

lea-a—all <llea-(a—a)| + |lea-ai— aill + [la; — al|.
If we choose now as such that |leq - a; — a;]| < e/3 Va > as and a; € F' we obtain altogether

(more details are left to the reader, ...),

llea - a—al <e.

Lemma 32. The following properties are equivalent for a Banach algebra (A, || -||a):

e there is a bounded approzimate identity in (A, ||-]la);
e there exists C' > 0 such that for every finite subset F' € A and € > 0 there exists element
h € A with ||h|| < C, such that

|h-a—a||<e VaceF.

The argument to turn this family into a bounded net is the obvious one. One just has to
set o := (F,e), and defining such a pair “stronger than another pair a; := (F1,e1) if F4 O F
and g1 < e. It is easy to verify that this defines a directed set, and that the choice e, = h
(corresponding to the pair (K, ¢) as describe above) turn (e, )aer into a bounded and convergent
net, hence constitutes a BAI for (A, ||-]|a).

Note: In words: The existence of a BAI is equivalent to the existence of a bounded net in
, || - ]|a) such that the action of “pointwise multiplication” (each element e, is identified wi
A h that the acti f “pointwi Itiplication” h el t eq is identified with
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the left algebra multiplication operator a — e, - a) is convergent to the identity operator in the
strong operator norm topology (which is just the pointwise convergence of operators).

Note: Sometimes one observes that one has unbounded approximate identities, where the
“cost” (i.e. the norm of e, grows as the required quality of approximation, expressed by the
smallness of ¢), tends to the ideal limit zero. It makes sense to think of limited costs (given by
C > 0) for arbitrary good quality of approximation which makes the BAI so useful.

Theorem 9. (The Cohen-Hewitt factorization theorem, without proof, see [58])

Let (A,-, |- ]|a) be a Banach algebra with some BAI, then the algebra factorizes, which means
that for every a € A there ewists a pair a’,h’ € A such that a = h'-d’, in short: A= A-A. In
fact, one can even choose ||a —d'|| <e and |W| < C.

There is a more general result, involving the terminology of Banach modules.

BanMod | Definition 25. A Banach space (B, ||-||B) is a Banach module over a Banach algebra (A, -, |||l a)
if one has a bilinear mapping (a,b) — a e b, from A x B into B with
BanModEst | (126) laeb||p < |la||allblB Vae€ Abe B,

which behaves like an ordinary multiplication, i.e. is associative, distributive, etc.:
BanModAss | (127) ay e (axeb) = (ay-az)eb Vaj,az € AbeE B.

A special case of a Banach module is a Banach module inside the Banach algebra:

BanIdDef | Definition 26. A Banach space (B, ||-||B) is a Banach ideal in (or within, or of) a Banach
algebra (A, -, ||-||la) if (B, || - ||B) is continuously embedded into (A, -, || - ||a), and if in addition
(317) is valid with respect to the internal multiplication inherited from A.

A variant of this definition is found in the literature on so-called abstract Segal algebras.
Although there is not a completely exact match in the terminology one can roughly say, that
Hans Reiter’s Segal algebras are just the abstract Segal algebras of the Banach convolution
algebra (L'(R?), ||-||1) resp. (L'(G), ||-|1) over a LCA group.

bsSegalAlgl | Definition 27. A Banach ideal (B, ||-|g) within a Banach algebra (A, ||-|la) is called an
abstract Segal algebra if it is also dense in (A, ||-||la) and an essential Banach module with
respect to the internal multiplication.

U

Practically, for the case of a Banach algebra (A, || - || a) with BAI (bd. approx. identity) (eq)
it means that for all b € B one has:

|leoeb—Db|p —0 for a— occ.

Lemma 33. (Ez. to Def. A Banach space (B, ||-||B) is an (abstract) Banach module over
)

a Banach algebra (A, || -] a) 7| if and only if there is a non-expansive (hence continuous) linear

algebra homomorphism J from (A, ||-||a) into E(B)ﬂ

Proof. For a Banach module the mapping: a +— J(a) : [b +— a e b] defines a linear mapping from
A into L(B).
Conversely, one can define a A-Banach module structure on B by the definition: a e b :=

J(a)(b).

534 may be commutative or non-commutative, with our without unit.

54This viewpoint immediately suggests to discern between general embedding and those having special prop-
erties, e.g. the case where J is an injective mapping, i.e. for every a € A there exists some b € B such that
a ®b # 0. Such modules are called faithful (or sometimes true) modules.
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Without going into all necessary details let us recall that the associativity law

(128) aje(azeb)=(aj-az)eb Vaj,as € A,be B
is a immediate consequence of the homomorphism property of J: The left hand side a; @ (a2 @ b)
translates into J(a1)[J(a2)b], while the right hand side equals J(a; - a2)(b). O

Definition 28. A Banach module (B, ||-||B) over some Banach algebra (A, ||-]a) is called
essential if it coincides with the closed linear span of A e B ={aeb|a € A,b € B}. The same
terminology applies to Banach ideals.

For a general Banach module (B, ||-|/g) the closed linear span of A e B is denoted by B,
or Ba. It is called the essential part of the Banach module B (with respect to A).

Despite the fact that the terminology obviously suggest this result it is something that should
be proved (nevertheless we leave the easy proof to the reader):

Lemma 34. For every Banach algebra with (A, | -||a) with bounded approxzimate units the
essential part of B is an essential submodule of B, i.e. a Banach module over A. In fact, it
contains all other essential submodules over A within B.

5.1.1. Essential Banach modules and BAIs. The usual way to define the essential part B, of a
Banach module (B, ||-||B) with respect to some Banach algebra action (a,b) — a e b is the
define it as the closed linear span of Ae B within (B, ||-|/g). It is interesting that this subspace
can be shown to have another nice characterization using BAIs (bounded approximate units)
in (A, [|-]|a), if they exist:

Lemma 35. Assume that (A, ||-|la) is a Banach algebra with BAI (eq)acr- Then

(129) B.={bec B|lime, eb = b}.
(0%

In particular one has: Let (eq)aecr and (up)ges be two bounded approximate units (i.e.
bounded nets within (A, || -||a) acting in the limit almost like an identity in the Banach algebra
(A, ||-]]a))- Then one has ATTENTION COMES TWICE, SEE BELOW
(130) lime,eb=b <& liénuﬁob:b.

(6%

Although this relation follows immediately from the above characterization it is instructive to
look at a direct proof of this equivalence.

Proof. Assume that (e,) acts ‘properly’ on a given element b € B, i.e. we assume that the left
hand side of is valid. We want to estimate the action of ug (for “good indices” 5 > fo)
on the same given element b € B.

So for any given (but then fixed) € > 0 we can fix beforehand and for convenience some
constants: v := ¢/(3||bl|B), Co = supge, [[uglla and C1 := 1+ Cp. We can then ﬁﬂ some
such that |b — ey, ® b||p < ¢/2C.

Since (ug) isa BAIfor (A, || -||.a) we can find fy such that for 5 = 5y one has [[ugee,,—eq, || <
~ and hence

[us @ eag o b~ eay o b5 < l[ug e eay — ealla- [blls <7 - Ibllz = /3.
But also ug e b is not far away since
[ug ®eq, @b —ugeb|p <|usla-les,ob—blp<Co-|es eb—blp.

55For the subsequent estimates it will be important to fix «, despite the fact that we could take any « in the
first upcoming step!
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Putting all this together one obtains as an estimate for ||b —ug e bl <
< b —eq, obllp +[lea, ob —useeq, e bllp +[lus e eq, b —uzebfp <
<e/3+(1+Cp)llugeeq,ob|lp<c/3+c/2<e, VB=po

as was requested, hence limg ||[ug e b —b||g = 0. O

The notion of “essential Banach modules” is of course trivial in case the Banach algebra A
has a unit element which is mapped into the identity operator, i.e. if there exists u € A such
that u-a = aVa € A and also ueb = b, Vb € B. This may not follow formally from the definition
but is in fact easily verified in all cases of interest. One might want to add it to the axioms in
an abstract definition.

Lemma 36. Let (A, ||-||a) be a Banach algebra with BAIs (eq)acr- Then a Banach module
(B, ||-lB) is essential if and only if

(131) lea®b—b|lp—0 Vbe B
Hence relation holds true for one such BAI if and only if it is true for every BAI in A.

Proof. The argument for the equivalence of the usual definition and the “expected action” of
BALIs is relatively easym First of all it is clear that condition (131)) above implies that even Ae B
is dense in (B, || -||B), even without taking linear combinations.

Assume on the other hand that linear combinations from A e B are dense in B. Then we
can choose aq as follows, for given € > 0 and f € B.

First we find a finite linear combination g = Y, cya, by with || f — ¢||p < €/2. Via simple
renormalization of the elements by (moving the scaling factors over to a;) we can assume that
|Ibr||z =1 for 1 < k <n. Then choose ag such that for a > ag one has

llea - ar — aglla < £
2n

because this clearly implies

n
lea -9 —glla <D llea - a, — axllalbil s < /2
k=1

which of course gives together
If —eaofllB=|f—9lB+lg—ea-gla-1<e>0,
thus completing the proof. O
As already mentioned earlier it is interesting to consider bounded subsets M C B with the
property that the convergence in (131)) is taking place in a uniform manner. Let us formalize

this in a definition (which is not widely spread in the literature, maybe it is found in some paper
that we are not aware of).

Definition 29. A bounded subset M C B within an (essential) Banach module B over a
Banach algebra (A, || -||.a) with bounded approximate units is called uniformly approximable of
the following situation occurs: For every bounded approximate unit (e,) in A one has: Given
€ > 0 one can find ag such that for o > ag one has

(132) lea®b—0b|lg <e, VfeM.

96T does not work so for unbounded approximate identities which may occur in same cases.
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We have chosen the “practical version” of the definition, instead of the axiomatic/minimalistic,
which would be to assume the property only for one (out of many possible) approximate
units. As we show next that would not make a difference (and since the above choice is more
useful in practice we have given that, and thus the subsequent lemma just provides a sufficient
condition).

Lemma 37. Assume that in the situation described in Def. the condition is satisfied
for only one specific BAI (en). Then it is also valid for any other approximate unit (ug)ge.

Proof. The proof given here is very similar Lemma [89]

Assume that the condition of uniform approximability is satisfied and (ug)ges is some other
BAI for (A, ||-||la). Since M is bounded we can fix C' := sup,,c,/ ||bl| B

Given ¢ > 0 we can thus find ag such that

llea®b—0|lB <e/2 Var .
Choosing [y suitably one has
[up ® €ay — €aglla < &/(2C)
for all 8 > By, and consequently
lug ® eq, @b —eq, @b||B <e/2 Vbe M.

U
Definition 30. For any Banach module (B, ||-|g) over the Banach algebra (A, ||-||a) the
dual space(B’,|| - || g’) can be turned naturally into a A-Banach module via the action
(133) [ae’c](b) := c(aeb), Vac A,be B,occ B’
Note that the dual space of a left Banach module is a right Banach module (over the same
Banach algebra (A, ||-]/a)), which means that one has the “right” associativity law:
(134) ase’(a10'c) = (ay - az) @'o.

Essentially the idea behind this definition is the observation that for any Banach algebra
(A, |- |la) of operators on (B, ||-| ) the collection

{T"|T(b)=aeb,ac A}

of transposed operators is now a Banach algebra of operators on (B, || - | g). Clearly the “right
associativity” results from the usual observation that (77 o Th)' = T4 o T7.

For this reason one may prefer an alternative way of writing the “transpose action”, by using
the symbol o e a. This has the advantage that the convention (133]) can be rewritten as

(135) (0e'a)(b) =c(aeb), ac A bec B.
This also results in a more natural form of the “right associativity”, namely
(136) (ce'al)e’ay = oe'(a; -az), aj,as € A.
In this way it is always possible to turn the dual space (A’, || - || 4/) of a given Banach algebra

(A, |- |la) into a (right or left) Banach module over (A, |||l a)-

Of course the change of order is irrelevant in the case of commutative Banach algebras, but
it has to be taken into account for the general case. Maybe it appears as more natural to write
the action on the dual space from the right. Then we have the following alternative definition:

MOST LIKELY THIS FIRST VERSION WILL BE ELIMINATED LATER, BECAUSE:
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Definition 31. For any Banach module (B, ||-|B) over the Banach algebra (A, ||-|a) the
dual space(B’,|| - || g’) can be turned naturally into a A-Banach module via the action

(137) [ce'a](b) := c(aeb), Vac A,be B,occB.

There is also an obvious compatibility of the original action and the adjoint action, described
by the following identity

(138) (co'c)(aeb) =0c((c-a)eb)=[ce(c-a)|(b)

Remark 29. This way of writing is most natural if we consider the situation familiar from
linear algebra! Choose A = M,, ,(R), the Banach algebra of n x n-matrices over R, acting on
B = R"”. We know that in this case the dual space is, by definition the space LR", R which -
by general linear algebra reasoning - can be identified with the set of 1 X n-matrices, which we
would normally view as R", but considered as the space of real row-vectors. The e-operation of
a € M, »(R) is then in both cases through matrix multiplication.

While the formula is a definition it is easy to check that (due to the associativity law for
matrix multiplication the dual action of a on a row vector o € B’ is just through (right) matrix
multiplication, since one has

(cxa)xb=ocx(axb), aec M,,(R),beR"

The “natural” interpretation of the action as described in the first variant would be to
identify LR™ R again with R"™, viewed now as a system of column vectors (via the transposition
mapping, or alternatively by choosing the unit vectors as a basis) and then have M, ,,(R) act
on those column vectors by matrix multiplication with the transpose matriz from the right. Of
course, these two viewpoints describe (isometrically) isomorphic (right) Banach module action,
thanks to the well known linear algebra formula

(h+«C)' =C'xh', heR" C e My,(R).

Lemma 38. (Ex. to Def. (@)} Multiplication of a Dirac measure is realized as scalar multipli-
cation of this Dirac measure by the point value of the continuous function h at that point:

(139) h-8y = 6y h = h(z)sy, heCh

For convenience we will write h - u instead of the abstract symbol e in order to indicate
pointwise multiplication between functionals y and functions h € Cy(R?).

Theorem 10. The Banach space (M(R?), || -||ar) is an essential Banach module over Co(R?)
with respect to the natural (dual) action of pointwise multiplication.

Proof. In fact we will show much more: for any BUPU ® = (¢;) one has

MZZ#'@

il
as absolutely convergent sum in (M (R%), | - ||ar), hence
(140) ||M—M'Z¢i||M—>0 for F finite, F' 1 I.

i€l
g

Definition 32. It will be convenient to use for any set J C I the symbol v ; for the function
Yy =Y ey Yi- For the choice F' = F(i) = {j|; - ¢; # 0} we write ¢} for ¢ ;.
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A very useful relation which will be used later on is:
(141) vi-p; =1 forall iel.
Relation (140) above is thus equivalent to

li . — =0
lim [l vr — pllna

which of course translates into the more explicit variant:
Given a BUPU ¥, we can find for any p € My(R?) and & > 0 a finite set Fy C I such that
for F' O Fy on has:

| —p-Yrlm <e.
Another useful observation is this one:

Lemma 39. Let u € M(R?) and ¢ > 0 be given. Then there exists k € C.(RY) with ||k|le < 1
such that (k) >0 and p(k) > ||pl|ar(1 —¢).

Proof. Using the definition of the functional norm and the density of C.(R?) in (Co(R?), || -|l«),
one only has to take into account phase factors and multiply, if necessary, k by |u(k)|/u(k), which
does not change HkHoom Then it is guaranteed that p(k) is a non-negative real number. O

Corollary 3. Every p € M(R?) is the limit of “compactly supported” measures of the form
(YF - 1), where F' is running through the finite subsets of I.

We will derive therefrom that one can also “integrate” arbitrary elements h € Cy(RY).

Lemma 40. Integration of bounded functions against bounded measures

For any h € Cy(RY) and u € M(R?) the net (px - p)(h) = p(pr - h) is a Cauchy-net in C.
Therefore it makes sense to define u(h) = limg p(pg - h). It is clear that in this way p extends
in a unique way to a bounded linear functional on (C’b(Rd), Il - Hoo)7 and that the norm of this
extension equals || p|| pr-

The above statement does of course not imply that the dual space of (Co(R?), |- |ls) and
that of (Cy(R?), ||-||o) are equal, because functionals on Cy(R?) which are equal on Cp(R?)
need not be equal on Cy(RY).

Alternative formulation

Lemma 41. Let (pg)gecs be any bounded approzimate identity for the (pointwise) Banach alge-
bra (Co(R?), ||+ |lsc). Then for any h € Cy(RY) and p € M(RY) the net pu(pg-h) is a Cauchy-net
in C. Therefore it makes sense to define u(h) = limg pu(pg - h). It is clear that in this way p
extends in a unique way to a bounded linear functional on (Cy(RY), || -|lec), i.e. the extension
does not depend on the specific BAI (pg), and the norm of this extension (still) equals ||| -
Clearly it cannot be smaller, but also the norm is preserved by all the approximating functions
JENS C()(Rd).

Remark 30. For any bounded set of convolution operators (resp. translation invariant systems)
the image of a (bounded and) equicontinuous set is again equicontinuous. This is clear since
Ty(Tf)—Tf=T(Tyf— f), which tends to zero uniformly if f is chosen from an equicontinuous
set.

1Ty(TF) =TI < ITIITyf = Hllee < CIITyf = flloo — 0.

57See the embedding of (C.(R%), ]| - ||1) into M, given below for more details.
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Remark 31. If the net of bounded measures is (bounded and) tight, then it is an exercise to
show, that it is vaguely convergent @ if and only if it is w*—convergent, resp. if and only if
pia(h) = po(h) Yh € Cy(R%). Tt is a bit more work (but still an exercise) to check out that this
“pointwise convergence” actually takes place uniformly over compact subsets of Cy(R?). Since
obviously the collection {x,,s € K} is a compact subset of Cy(R?) for any compact subset
K C R%) (as the continuous image of a compact set) this implies that in this case one obtains
uniform convergence of the Fourier (Stieltjes) transform of measures over compact sets.

It may be a good exercise to consider the question, whether (resp. why probably not) the
same statement fails to be true for non-tight sets. What about ¢, with |z,| — oo.

Remark 32. Recall that the “mass-preserving” stretching/compression operator St, can be ex-
tended to My (RY) by the definition [Rd-specific!]

(142) Stp u(f) = Dy f).

Check that one has St,d; = 6z, and that lim,_,oSt, 1 = p(1)do. In fact, for each f € Co(R%)
one has: D, f is uniformly bounded with respect the sup-norm for p — 0 one has: f(x) — f(0),
uniformly over compact sets. Since we can approximate the measure p (by localizing it) to a
measure with compact support its action is defined on sufficiently large compact sets, where
D,f is like the constant function f(0) = do(f), while the action on Const = 1 is denoted by

p(1).

One can use this fact to find out that it is even possible to extend the convolution operators
f = Cuf to all of Cy(R?) (still with the equality of operator norm on (Cy(R?), || -||o) with the
functional norm of 1), and with the property that the operators arising in such a way commute
with translations. Applying the Hahn-Banach theorem one can construct translation invariant
means on (Cy(R?), || - [|oo) Which in turn allow to construct bounded linear operators on Cj(R?)
which commute with all the translation operators without being of the form of a convolution
by some bounded measure. In fact, those operators are non-zero operators on Cy(R%), but they
map all of Cy(R?) onto the zero function. It is also not much more than a simple exercise to
find out (using the characterization of C,;(R?) within Cj,(R?) given early on) to check that
any operator on Cy(R?) commuting with translations will map C,;(R?) into itself (in fact, this
argument was used at the beginning of the identification theorem.)

Dual groups and characters

We are now in the position to define the Fourier transform of a bounded measure. In
the classical literature this is often referred to as the Fourier-Stieltjes transform of a measure,
because it can be carried out technically over R using Riemann-Stieltjes integrals. Such a
R-St-integral is the difference of two R-St-integrals with respect to bounded, non-decreasing
“distribution” functions F'. So in such a definition the ordinary Riemannian sum is replaced
by a sum of the same form, but instead of the “natural length” of the interval [a,b], which is
|b — al, one uses the length in the sense of F' which is F'(b) — F'(a).

Definition 33. A character on a group G is a continuous homomorphism from a topological
group G into the torus group T = {z € C||z| = 1}. In other words, x is a character if

(143) x(z+y) =x(=) x(y) Yr,yeq.

58This means that it is convergent in the o(M;(R?), C.(R))-topology, resp. pa(k) — po(k) Vk € Co(R?).
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Definition 34. The set of all character is called the dual group, because those characters form
an Abelian group under pointwise multiplication (!Exercise!).
The neutral element in this group is of course the trivial character xo(t) = 1. Consequently,

since |x(z)| =1 one has x(z) = 16{(@ for all x € G, as inverse element.

We write G for the dual group |**| corresponding to G.

Remark 33. In the engineering context these characters are named “pure frequencies” and for
the image processing context (R?) one talks about “plane waves”.

Theorem 11. In the case of (R, +) the dual group consists of the characters x of the form
Xs @t — exp(2mis - t), with s € R?. Due to the exponential law the pointwise multiplication of
characters turns into addition of the parameters s (describing the “frequency content” of xs).
Moreover, one can show that the convergence of a sequence s, in R® is equivalent to the
uniform convergence over compact sets, i.e. the metric topology on R? and the compact-open

topology on R (of characters) turn this identification into an isomorphism of (locally compact)
topological groups.

Proof. We omit the proof here, indicating that it is found in various books on the field (e.g. [23]).
It is not spelled out in Reiter’s book [79] or Rudin’s classical book [87], if I remember correctly
[to be verified!]. In any case it can be reduced (by induction) to the case d = 1.

Typically one verifies first that the continuity (in fact even measurability is sufficient!) of
a given character x implies in fact continuous differentiability and from that the validity of a
simple ordinary differential equation. From this it can be concluded that x(t) = exp(at), for
some « € C. But since x also has to be bounded the exponent has to be purely imaginary! O

Remark 34. We have two remarkable properties, all resulting from the well-known (and all-
important) exponential law:

(144) el . e =12 4 2 € C.
which on the one hand (obviously) gives
(145) Xs(tl +12) = Xs(tl) : XS(tZ)a 11,12 € Ra

but also on the other hand

(146) Xs1 () Xso(t) = Xsy4s2(t),  TESP.  Xs; * Xsy = Xsy+sa-

which corresponds to the fact that each function y, defines a character, while on the other hand
implies that the abstract multiplication in G is isomorphic to the usual group operation
(namely addition) in (R,+). Corresponding laws are valid for R? by induction, but also in the
context of general LCA groups!

Definition 35. The Fourier transformm of 1 € My (RY) is defined by

(147) fi(s) = p(x—s) = n(Xs)-

Remark 35. Later on, with the help of distributions (specifically the Banach Gelfand triple
(So, L?, 8})(RY)) we will show that this is a special case of the more general approach. This in
turn can be further extended to the setting developed by L. Schwartz and his theory of tempered
distributions

59 Often the group law written as addition in order to emphasize that it is a (obviously) a commutative group!
6OUsing the classical terminology, e.g. of Bochner, one often talks about the Fourier-Stieltjes transform of the
measure. This has to do with the classical view-point, which does not talk about abstract measures but uses
instead the corresponding distribution function F,(z) = [*__ du(z) and realized integrals using Riemann-Stieltjes

sums and their limits, cf. above.
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[Rd-specific!]

There is also a nice compatibility between pure frequencies and dilations. It will be more
convenient to use the dilation using the D,-operators, since they move pure frequencies into
new frequencies because this dilation operator does NOT change the values of a function (all in
the unit circle).

Lemma 42.
d
Dpxs = Xs/pr P # 0,5 €R"
The proof is left to the readers as an easy exercise!

Note that x5 € Cyp(R?) and that p € My(R?) can be applied according to Lemma
The argument is based on the following general result:

Proposition 3. Assume that a (bounded) and tight net (o) is w*-convergent to po and that
(hg) is a bounded net in (Cy(RY), |- ||oc) which is uniformly convergent to hg over compact
subsets. Then for every € > 0 there exist indices ag and By such that for every a > ag and

B > Bo
(148) ltta(hg) — po(ho)| < e.

which is expressed equally by the formulation
I;Ig ta(hg) = po(ho)-

Proof. Given € > 0 we recall that ||hgllcc < Co and ||pa|lpr < Ci for all a. By the tightness
of the net (u,) we can find some plateau-like function p € C.(R?) with ||p|lec < 1 such that

lta =D pallnr < eCo™ " for all a. Writing K := supp(p) we can find some index 3y such
that |hg(x) — ho(z)| < e/C) for all x € K and all 5 > fy. Altogether we then have

|ta(hg) — to(ho)| <
() =P+ palhg)l + [Halp - hp) = pa(p- ho)| + [1a(p - ho) = 1o(p- ho)| + [P - 1o (ho) — po(ho)| <
(e = p - pa](hg)| + |palp - (hg = ho))| + |[ta = po](p - ho)| + [[p - po — po](ho)| <
[ta = p - pallazlhslloo + [[1allazllp - (g = ho)llos + |[ta = 1ol (P - ho)l + llp - to — pollnal[holloo <
e-Co+Cr-[lp- (hg = ho)lloo + |[ta — 10](p - ho)| +eCo < Cy - €.
for some constant Cy > 0, and for all a > «ag, 5 > Byp. WELL: WE HAVE TO CHECK THE DETAILS
Note that the w*—convergence of the net (uo) implies that ||uol|ar < liminf, ||pa|/ar. The first
and last part is due to the tightness and boundedness, independent from the , while the is due

to uniform convergence of (hg) over K = supp(p) and the third term is getting small due to the
w*-convergence of i, to po. d

Corollary 4. Given p € My(R?). Then the family {m, |W| < 1} is equicontinuous, i.e. for
all € > 0 there exists 6 > 0 such that

(149) \Dypi(s) — Dyp(s —h)| <e forall |h <6, [P <1.

: THIS IS A GENERAL FACT: TIGHTNESS IN THE TIME-DOMAIN IMPLIES EQUICONTINUITY
IN THE FOURIER DOMAIN (AND IN FACT VICE VERSA)!

Proposition 4 (Riemann-Stieltjes transform properties). The Fourier transform is a linear and

non-ezpansive mapping from My(R?) into (Cyup(RY), || - Hoo)lﬂ

61In the same way as the Fourier transform from L'(R?%) into Co(R?) is injective, but not surjective we also
have here (for “local reasons”) that the mapping is injective but not surjective. Only for non-negative measures,
ie. if f > 0 implies p(f) > 0 then we have (0) = pu(1) = ||pllar and thus ||| = ||pt]|as in this case. This
applies in particular to probability measures, with [|fi]cc =1 = ||p||as
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Proof. The uniform continuity results follows from the essential concentration of bounded mea-
sures over compact sets, the “usual rule” T, F(u) = F(Msp), and the properties of characters.

In fact, given e > 0, and xo € G, we can find a compact subset Q C G such that lp—voular <
€/3. Hence there is a neighborhood W of the identity in G such that for all X € xo + W one
has |x(y) — xo(y)| = |x - xo(y) — 1] < /6 for all y € @, by the definition of neighborhoods
in G (compact open topology), and the fact that the quotient x/xo(= X - Xo) belongs to W.
Expressed differently we have ||¢g(xo — X)|/ss < €/6, and thus

|[Fep)) (xo — x| < 2|u(vo(xo — x))I-
Altogether we have

[i(x0) = 20| < [Fp — ppq) (xo)| + | Fbg) (xo — x)| + [ Fubg — 1) (x)]
and consequently
[a(xo) — ()] < 2[lp — pglim +¢/3 < e.
]

In general very little can be said about the behaviour of the Fourier transforms of w®*-
convergent nets or sequences. Obviously w*lim, ,s0_, = 0, but Fdo_,) = xn, which is
not even pointwise convergent.

The situation is quite different for w*-convergence (in M (R?)) combined with tightness:

wsttoFOURL| Lemma 43. Let (uy) be a w*-convergent and tight net in My(R?), with pg = w* — limafia.
Then we have [iq(s) — fo(s), uniformly over compact subsets of G.

Proof. Pointwise convergence of the Fourier transform is a consequence of the fact that due
to the tightness of the whole family the action can be reduced to the case of measures with
compact joint support. SHOULD BE MORE EXPLICIT!. U

DpsiFourC01 | Corollary 5. Consider the family Dyp with |¥| < 1. Then their Fourier (Stieltjes) transforms
are uniformly convergent to fi over compact sets of R%.

The starting point of our further development is a simple re-interpretation of the value of the
exponential function in two natural ways:

deltFdelt| (150) 8y(62) = 2™V = §,(6,).

The formula (150) immediately implies that for any two BUPUs ® and ¥ one has, due to the
absolute convergence of the involved sequences on both sides:

measFmeas3| (151) Dy(Dov) = Dev(Dyp) for all p,v € My(R?) and any BUPUs @, .

By linearity and then passing to the limit (using Prop. [3| below) we can derive therefrom the
following important Fundamental Formula for the Fourier Stieltjes Transform:

measFmeas | (152) v(jt) = u(v) for any pair pu,v € My(R?).

For integrable functions this relation turns into what H. Reiter has called in his courses in
Vienna in the early 1970th the
Fundamental Relation for the Fourier Transform ((FRF) for L'(R?)):

LiFourLl| (153) f(t)g(t)dt:/ g(s)f(s)ds, forall f,ge L'(RY).
R4 Rd

] BoE

Of course it can be verified directly, using Fubini’s theorem, since (¢,s) — f(t)g(s) € L' (R?%).
As an immediate consequence of identity (152) we can derive the uniqueness theorem for
Fourier Stieltjes transforms. If fi is the zero-function, we can apply v = pg4, for any possible
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g € C.(R?) (or L'(RY)). Hence u(j) = 0 for every § € FL'(RY). Since FL!(R?) is dense in
(Co(RY), || [l) With respect to the || - ||;-norm this implies that y is the zero functional.

Note that an easy way to show that FL'(R?) is dense in Cy(R?) is based on the following
sequence of observations:

(1) FL'(R) contains the triangular function A, which can be viewed as B-spline of order 1
(piecewise linear function) and whose Fourier transform is the (non-negative and even)
function sinc?;

(2) the shifted triangular functions 7,,A forms a BUPU (bounded in (FL'(RY), |- || z1),
since translation corresponds to modulation in (L'(R?), ||-||1) and this is isometric)

(3) for d > 1 one obtains BUPUs by looking at tensor products of 1D-A-functions. Moreover
one has |[f @ g1 = [Ifll1]lg]l and

tensorFour | (154) F(f®g)=F(f)eFg),

based on the following convention (using the tensor product symbol):

tensordefo] (155) f@gley) = f(2)-gly), @yeR,

(4) Since (L'(R), ||-|l1) is isometrically dilation invariant under St,,p > 0 we find that
FLl(Rd) is isometrically dilation invariant under the family D, p > 0, hence one obtains
arbitrary fine BUPUs of the form D,T,,A,n 7%, p > 0;

(5) for k € C.(R%) one has convergence of the corresponding spline-type approximations
with respect to the || - ||oo-norm, i.e. |Spoak — k|loc — 0.

Using the last lemma we can derive the formula (152)) from (150)) via the following relation:
Fundamental Relation for the Fourier-Stieltjes transform:

(156) p(®) =v(p) for p,v e My(R?).
then follows using exactly Proposition [3| and Lemma

convFTmeas| Theorem 12. The FT on Mb(Rd) 18 injective, and turns convolution into pointwise multipli-
cation, i.e. in fact, it is a homomorphism of Banach algebras. This also implies (once more)
that convolution is commutative (because obviously pointwise multiplication is a commutative
operation,).

The crisp formulas which are included in this verbal statement read as follows:

(157) Flp * pg) = Flu) - Flpz),  pa, po € My(R?),

or in the more usual form:

convFThat | (158) i1 ¥ fip = J01 - 112,

The compatibility with convolution is an easy exercise for discrete measures, and can be
transferred to the general case using a weak-star argument. Recall again that w*-convergence
of bounded nets of measures implies pointwise convergence of their Fourier transforms.

Recall that a net (or just sequence) of measures (pq)acr is w*-convergent to pg if and only if
one has: for any f € Cy and € > 0 one can find some index g such that a > «ag implies:

o (f) — po(f)l <e.

There is an alternative way of proving commutativity of convolution. It is easy to see that
the convolution of (finite) discrete measures is commutative, and the general case follows from
this (by approximation in the strong operator topology).
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We still have to give the ordinary Fourier inversion formula using summability kernels. This
Fourier inversion is a direct consequence of the
Fundamental Relationship for the Fourier transform of L'(R%)-functions (we give a proof in the
Euclidean context, making use of the fine properties of the dilation operators):

(159) fwewdy = / f(2)g(x)dz.
R4 R4

A paper giving a short proof based on Poisson’s formula is [84]: Alain Robert: A short proof
of the Fourier inversion formula, which can be said to be based on the Fourier invariance of the
Shah-distributions (Dirac comb) (probably in [85] or [86]).

Theorem 13. For f € L'(RY) with f € L'(RY) [/ one has the pointwise (a.e.) relation:
(160) f(z) = f(s)e®™ @3 ds.
Rd

Proof. There are many proofs to this results, most of them involving some kind of summability

kernels, helping to derive from . These arguments typically differ in the way how

auxiliary functions g (and the corresponding §) are chosen in order to achieve the desired goal.
One option is to make use of the Gauss function, given by

(161) go(@) =™ with  go(0) = |lgollp gy = 1 = llg0ll L2y -

In addition we will make use of dilation properties of the Fourier transform, i.e. use the
dilation operators St, and D,, p > 0 respectively.

We are going to prove this relationship for an individual point o € R%. In order to obtain
the point value on the left hand side one would like to put § = d4,, and correspondingly one
may expect that g = xs could be the pure frequency (since we know that x5 = d5), but this is
not directly available in the L'-context. ([

There is also another possibility that would allow us to verify that there is a dense subspace
in (L*(R?), ||-|1) which is Fourier invariant and for which the Fourier inversion formula is
valid, namely the so-called exotic Banach space described in a joint paper with G. Zimmermann

([48)).
SC: NOT SURE WHETHER THIS FORMULA HASN’T BEEN GIVEN ELSEWHERE
It is an easy exercise to verify the following result: [Rd-specific!]

Lemma 44. For any pn € My(R?) and p # 0 one has
(162) F(Stpp) =Dp(Fu) and  FDyp) = Sty(Fpu),Vp # 0.

Proof. The proof of this so-called intertwining property for the Fourier transform is easily derived
using the standard substitution. It is a special case of more general automorphism applied to
“frequency domain”. Of course the formulas are also valid for e.g. anisotropic dilations. O

Remark 36. Here one could discuss the action of an automorphism on the dual group. Given
a € Aut(G) the adjoint automorphism a* on G is defined by

o*(x)(z) = x(a(z)), x€G,zeq.
And there are corresponding rules for the Fourier transform.

62There are of course many L*-functions, such as the BOX-function, whose FT, namely the SINC function,
are not in L*(R%). A lot of details about the behaviour of the SINC function can be found at the WIKIPEDIA
page https://en.wikipedia.org/wiki/Sinc_function.
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Remark 37. For real life applications this simply means that running a tape at double speed will
result in double frequencies (we call it the “Mickey-Mouse-Effect”). Correspondingly running at
lower speed produces deeper voices. The same is true for images. Resizing an image by making it
small all the plan waves are resized, i.e. get finer (so-called higher frequency in the wave-number
domain). For images one can use rotations as another important family of automorphisms of
R2. Then one goes on an shows that rotating an image will have a corresponding effect on its
spectrum (FFT2).

5.2. A short proof of the Fourier Inversion Theorem. Gauf} function:

—7TSC2

go(&?) = € with HgOHLQ(Rd) =1.

Show go = go (proof: GZ)

Note that the L'-normalized dilation operator D}) is denoted by St, in the notes of hgfei,
(where ”St” stands for stretching, or Stauch-Streck operator in German).

INVERSION THEOREM: for f € L' N Cy(R?) with f € L.

Remark 38. One can then argue separately that f € L'(R?) already implies that there is exactly one
continuous representative in the class representing f as member of L' (R9) (defined as space of equivalence
classes of measurable functions), to which the inversion formula converges, but this is outside of the scope
of these notes.

f@)=lim [ f(t)[T.D} go](t)dt

p—+00

= lim [ f(t)[M,D{,, go|(t) dt = / F(ty it g

p—00

i.e. Inversion Theorem. Thus ANL' = {f € L' : f € L'}
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ALTERNATIVE writeup:
Combing the formula (which is a simple consequence of Fubini’s theorem)

/ F)ay)dy = / f(2)g(2)dz
Rd Rd

for any pair of integrable functions f,g € L*(R%) with the fact that, due to the properties of
the Fourier transform we have

F(M,D,h) = T,St,F(h), xR p>0,
specialized to h = go and § = T, St,h we get, at least for f € L' N Cy(RY):

(163)  f(@) = lim [ f) T4 Stygo]®)dt = lim [ f(t) My D,go)(t) dt = / F emite g
p—>00

p—00

A detailed proof of the Fourier invariance of the Gauss function can be found in Example
1.3.3 of [6]. For a technical report on this see [108] (Technical Report by G. Zimmermann).

Remark 39. One can then argue separately that f € Ll(Rd) already implies that there is exactly one
continuous representative in the class representing f as member of L' (R%) (defined as space of equivalence
classes of measurable functions), to which the inversion formula converges, but this is outside of the scope
of these notes.

f@)=lim [ f(t)[T.D} go](t)dt

p—r00

= lim [ f(t)[M, D}, go|(t) dt = / O

p—00

i.e. Inversion Theorem, which has as a natural domain the Banach space ANL! = {f € L'
f € L'}, with its natural norm || f|| == || fl1 + | f]1.

ALTERNATIVE writeup:

Combing the formula (which is a simple consequence of Fubini’s theorem)

/ F()ay)dy = / £z
for any pair of integrable functions f,g € Ll(Rd with the fact that, due to the properties of
the Fourier transform we have
F(M,D,h = T,St,h, z€R% p>0,

specialized to h = gy and g = T;,St,h we get, at least (exactly) for f € L' N Cy(RY):
(164)

flw)=1Tim [ f@) [Ta Stygol(y) dy = lim / F(y) Mz Dol ) dy = / fly) v dy = / fly) v dy.
This chain of equations can be rewritten as
(165) 0 = w*lim 0 T Styg0 = w™lim , 0 FAM;D,g0) = Xz
In the last step we could argue that we have essentially
w™lim ,_,0 F(M;D,g0) = AMzw™lim ,,0 Dpgo) == FXz - 1) = Xa-
A detailed proof of the Fourier invariance of the Gauss function can be found in Example 1.3.3

of [6]. For a technical report on this see |[108] (Technical Report by G. Zimmermann), but there
should be many others, e.g. Stein’s book [93]. (CHECK)
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The first limit is justified because St gy — 0 in the w*-sense, or [p4 h(x)St,g0 = h(0) for any
h € Cy(R?), applied to h = T_, f € W(R?) C Cy(R?), resulting in

F(@) = F(0+2) = T_o f(0) = lim /R J(+ St )

p—0

which is equal to the expression in the first limit.

For the convergence of the second argument we use the fact that fe W (R?) by the density
of C.(R?) in (W(R?), || -||lw) one can restrict the attention to convergence of D,g,(t) — 1 for
p — 0, uniformly over compact sets. Details are left to the reader.

Reading the left hand side as a function of x it is easily reinterpreted as St,go* f (z), which tends
to f(z) uniformly for any f € Cy(R?), but also in the Wiener norm for f € (W(RY), |- |lw).
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Material on Banach Modules

The Banach module is called true if the mapping J described above is injective, i.e.if aeb =
0Vb € B implies that a = 0. For the case of a “non-true” Banach module one should factor out
some closed ideal in the Banach algebra in order to turn the Banach module into a true Banach
module with respect to another Banach algebra (which then “truly acts” on B);

If one only has a continuous (but not necessarily non-expansive algebra homomorphism .J)
one can replace the norm on A by another equivalent norm (just some constant multiple of the
original one) in order to ensure this (harmless) extra property.

Recall the notions of weak topology on any Banach space (such as (Cy(R?), || - [|o), and the
w*-topology) on any dual space, such as (M (R%), || - ||az)-

Theorem 14. A sequence (or indeed a bounded net) of functions in (Co(R?), |||l is weakly
convergent if and only if it is pointwise convergent (while in contrast norm-convergence means
uniform convergence over RY).

Proof. Since the Dirac measures are specific linear functionals on (Cy(R?), || - [|o) weak conver-
gence of a sequence (f,) in Co(R?) implies f,(x) = 6,(fn) — 6z(fo) = fo(z) for any z € R%.
Conversely, the possibility of approximating a general measure in a bounded way by linear
combinations of Dirac measures implies that pointwise convergence indeed implies weak con-
vergence. If one goes into the details of the proof the boundedness of the set of approximating
measures as well as the boundedness of the sequence (resp. a net (fy)) is of importance. O

Remark 40. For equicontinuous families one can show that weak (or pointwise) convergence is
equivalent to “uniform convergence over compact set”. A net (f,) is weakly convergent if and
only if it is UCOCS, etc. dots

Remark 41. How can we characterize w*-convergence in M (R%)? (for bounded sets): cf.
Bernoulli convergence, resp. vague convergence ( = 0(C.(G), R(G))) using standard topologi-
cal constructions in functional analysis), pointwise convergence of the STFT or of the Fourier
transform etc...

A neighborhood of 0 € R(G) is then given by a finite subset F' C C.(G) and € > 0, via

(166) U(F,e):={v|lv(k)| <eVk e F}

Alternative description of “multipliers” on Cy(R?) resp. translation invariant BIBOS (bounded
input bounded output systems, with the property of mapping Co(R?) into itself). Any reason-
able system mapping individually bounded functions into bounded functions will be a bounded
linear operator with uniform control of the relative size, due to the Closed Graph Theorem from
Functional Analysis.

Theorem 15. Let H be any w*— total subseﬂ of M(R?), and assume that a bounded linear
operator T € L(Cy(R?)) commutes with the action of H, i.e.that the commutators [C),, T] = 0
for allh € H. Then T € Hya(Co(R?)).

Note that in the original definition the set H was just the set of convolution operators by
Dirac measures &, € R? (or at least from some dense subset).

UPCOMING MATERIAL:

63A subset M in (B, ||-||B) is called total if the linear span of M is dense in (B, |- ||B).
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Embedding of test functions into M (R?) (over groups this requires the use of the [invariant]
Haar measure, which indeed is a linear functional on C.(G)). Compatibility of operators which
are now available on both the functions and the measures (resp. functionals). E.g. we can now
do an internal convolution of functions (viewed as bounded measures) or an external action
(one is acting as a bounded measure, the other is consider as the Cy(RY) element on which the
action takes place). Associativity of convolution in the most general situation (also of course
commutativity, etc.).

Cy(RY) is a (closed) subspace of the dual of L'(R%). This is easily verified directly (without
using the fact that the full dual space can be identified with (L°(R?), || - [|o). In fact one just
has to verify first that for h € C,(R?) one finds that oy, : f — [pa f(t)R(t)dt is a bounded
linear functional on L'(R?) and that ||op|| ;17 = ||h/|o, and thus consequently (Cy(R?), |- ||c)
is isometrically embedded into the dual of (L'(R?), ||-||1). Similar statements can be made for
general groups, just by replacing the Lebesgue integral by the Haar measure (which may be
viewed simply as a translation invariant, continuous linear functional on Cc(Rd))ﬁ

Hence it carries a (Cy,(R?), L*(R?)) topology which can be shown to be equivalent (at least
on bounded sets!?) to the uniform convergence over compact sets DETAILS MISSING, SHOULD
BE EXPLAINED!

STATEMENT: Every f € Cy(RY) is a limit (in the sense of uniform limit over compact sets)
of a bounded sequence of functions from Cp(R?) resp. even from C.(R?). In fact, on can take
the sequence p, - f, where (p,,) is a BAI for Cy(R?) consisting of (increasing) plateau functions.

EXTENSION PRINCIPLE. Let (p,) be as above, and f € Cy(R%) and p € M (R?) be given.
Then the sequence u(p,,- f) is a Cauchy sequence, hence convergent in C. In fact, the limit is the
same for any other BAI in Cy(R?). Therefore it makes sense to define u(f) := limy, oo p(pnf).

Remark 42. This will be important to define the Fourier Stieltjes transforms for bounded mea-
sures, i.e. for fi(s) = pu(x—s) later on! We will also have then to verify that this definition
is consistent with the definition of the generalized Fourier transform at the level of Sj(R%) or
S'(R9).

From the above arguments it is also quite clear that the Fourier Stieltjes transforms for the
discrete approximations Dy converge pointwise to the Fourier-Stieltjes transform of pu. We
formulate it as lemma.

Lemma 45. We have for each s € R? and p € M(RY):

lim @(s) = [i(s), uniformly over compact sets.
diam(¥)—0

Proof. We play the usual trick. In order to show that for a given point s € R? (in the “frequency
domain”, so to say) we want to make sure that

(167) \m(s) —a(s)| <e for diam(¥) <4,

observation that there exists some plateau function p € C.(R?) with ||p|lsc = 1 such that
(1 —p)- Dyp|lar < /2 for all ¥, and also (in fact as a consequence) |[(1 —p) - p|lar < /3.

Then observing that p- x_s € C.(R?) we have by the established w*-convergence the conver-
gence of

Dyp(p-x—s) = pu(p-x-s),

641y fact, it automatically extends, due to its translation invariance to the Banach space, in fact the pointwise
algebra (W (G), |- [lw(c)), the Wiener algebra over G, see Def. [43| below.
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or in other words for a well-chosen ¢ > 0 we have: diam(¥) < ¢ implies

[(Dop —p)(p-x-s)| < /3.
Combining these estimates we get

IDyn(s) — i) < |Dyp((1 —p- (x=s)| + ...

and consequently the estimate

[Dwp(s) = fu(s)| < [Dwp- (1 = pllaalix—slloo + [(Dwp — ) (P - x=s)| + - (P = Dllazlix—slloo-
Since || Xr/loo = 1 for any r» € R? we have altogether obtained the desired estimate, whenever
diam(¥) < 0. O

Remark 43. Probably the result could be obtained easier by the fact that the uniform continuity
of xs, for any given s and in fact for any compact range of parameters s € R% implies that

Sp\II(st) — X—s in(Cb(Rd)a H ' ||oo)

Lemma 46. The convolution operators form a (commutative!) Banach algebra of operators. It
turns out that the characters can be identified with the joint eigenvectors for this whole class of
operators. Indeed, we have C,,(xs) = ii(s)xs for any p € My(R?) and any character x5 on RY.

Proof. The claim is valid for p = 8, for any = € R%, and hence for finite linear combinations of
measures and also immediately for discrete measures (due to a simple approximation argument).
However, it is enough to use the fact that one has Bernoulli convergence of Dy to p (i.e. w*-
convergence by a tight net of discrete, bounded measures with limit p).

Maybe even more convincing is the following observation. Due to the exponential law one has

Xs‘/(z) = X—S(Z) and Tz(X—s/) = Xs(z) *X—s>

and therefore

(168) o xs(2)" = Cuxs)(2) = wl(Ta(x—s")) = ilx-s) - Xs(2) = Us)xs(2),

or expressed more compactly: xs is an eigenvector for C,, with eigenvalue fi(s):

(169) Culxs) = fi(s) - xs-

So in some sense the Fourier (Stieltjes) transform is the description of a commutative Banach
algebra of operators (e.g. on L*(R?), or in our case at the moment (Cp(R?), |- ||lsc)) via their
(joint) eigen-vectors. O

Although the following result will be a consequence of basic facts about a more general
(distributional) Fourier transform let us claim (and verify) the injectivity of the Fourier Stieltjes
transform just defined:

Proposition 5 (Uniqueness of Fourier Stieltjes transform). Let u € My (R%) be given, and as-
sume that fi(x) = 0. Then p =0 in My(R?). Consequently the bounded linear mapping pn — fi
from (My(R%), |- ||lag,) into (Cup(R?), || |lec) is injective.

Proof. We use the density of FL'(R?) in (Co(R?), || - [s) first, which is a consequence of the
fact that FL'(R?) is a Banach algebra (due to the Convolution Theorem) which is of course
closed under conjugation (h = f .. ) and point separating, hence it is dense as a consequence of
the Stone-Weierstrass approximation theorem. Being a subspace of Mb(Rd) we also know that
we can approximate any g € Ll(Rd) in the w*-sense by discrete measures, in such a way that
the corresponding Fourier Stieltjes transforms (they are trigonometric polynomials) converge to
g uniformly over compact sets. O
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What is left is to recover (as a w*-limit) a measure from its Fourier transform. What one
can expect is that the same trick as the usual inversion theorem works. Multiply the Fourier
transform with summability kernel and let them go to constant 1, e.g. by dilation D,, p — 0,
for example applied to a Gauss function. The inverse Fourier transform if these objects will
converge in the w*-sense to the original measure, e.g.  because it is of the form

(170) Stogo * p,  p — 0.

6. IDENTIFYING “ORDINARY FUNCTIONS WITH FUNCTIONALS”

There is a lot to be said about ordinary functions and generalized functions: above all one has
to be aware that most of the things which can be done in one or the other way for ordinary, at
least for nice functions, can be done for “generalized functions” in the same way, e.g. they can
be translated, multiplied by (decent) continuous functions, they can be dilated, or more generally
transformed, e.g. be rotated, and often they have a Fourier transform of the same type. It is
possible to determine their support there, and there are also convolutions and other things. In
all these situations there should not be any difference whether and when one likes to switch from
one consideration to another one. It is like multiplying with rational numbers and/or with real
numbers. What is the quotient of wp over mwq, i.e. of two irrational numbers, if p,q are non-zero
integers. But it is enough to know that we can rewrite it (without doing the actual computation)
to

pT _p
qm q
and if we are asked to compute the inverse of this number we just write q/p (without any com-
putation). OF COURSE we could have evaluated (well: just approximately) the two irrational
numbers and then apply a numerical method to compute their quotient, and the result would have
been (at least up to the level of precision used) more or less the same. ALSO this mini-ezample
(or ex tempore) should be elaborated a little bit more, cf. my “story of 1/72.

There is a natural way to identify “ordinary functions” (say k € C.(R?)) with linear func-

tionals u € M (RY), by the following trick: Given

cttomeasure| (171) =, resp. pu(f)= /Rd f(z)k(x)dx

It is important to note that this is indeed an injective (linear) mapping from C.(R%) into
M, (RY). As we will see it is isometric, if we impose on C.(R%) the usual L*-norm (but for this
one needs only the Riemann integral!).

This is also possible over general locally compact Abelian groups, but requires the existence
of the Haar measure (we will not go into this direction, a good explanation is given in Deitmar’s
book [23]).

Proposition 6 (Functions to Measures). There is a natural, isometric embedding of (C.(G), || - 1)
into My(G), given by

(172) k() = [ F@)kG@)do. £ € GuRY,

Proof. Tt is clear that each py is a bounded linear functional on CJ(G) and that the mapping
k — g is linear and nonexpansive, since evidently for each f € Cy(G),k € C.(G) one has:

(173) ()] = \ | 1@htalaa

S/Glf(w)llk(x)ldfvé ([ fllooll[]1-
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the signal and a smoothed sign—function
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The converse is a bit more involved. In principle one would choose, for the case of a real-
valued function k a function f € Cy(G) which is a minimal (but continuous!) modification of
the signum function, which turns (when integrated against k) the negative parts into positive
parts, thus turning p(f) in a good approximation of ||k||;.

To be more formal let us consider f € C.(G), let us consider for any n > 0 the “essential”
support K, := {z € G ||k(z)| > n}. Then K, is a compact set and we can find a continuous
functionlﬂ hy with values in [0, 1] such that h,(z) = 1 on K, and with support of h, within (the
interior) of K /5. The function f(x) := hy(z)|k(x)|/k(z) is then well defined (because k(x) # 0
for any point in the support of hy,, and || f,|lcc < 1). We observe that

(174) () = [ fatayts = [ 1k@)lhy (o)

It remains to verify that this tends to ||k||; for n — 0.

65 The existence of hy is guaranteed by Tietze’s theorem, one of the important theorems concerning locally
compact, hence completely regular topological spaces. It helps to avoid the potential problem of a phase discon-
tinuity, i.e. problems with the continuity of k(z)/|k(z)| near the zeros of k.
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Writing K for supp(k) this is a direct consequence of the following estimate

a75) [0l [ 10 iy < Voo 1K - e 0
([l
Notation: M., = continuous shift.
Definition 36. We define L'(R?) as the following subspace of M (R?):
(176) Mes := {pn € My(R") || Topt — pillpgy ey = 0 for = — 0.}
It is an easy exercise to verify that

Lemma 47. M_(R%) is a closed ideal within (My(R%),|| - ||ng,) with respect to convolution. It
is also invariant under the usual involutions (e.g. p— p*.).

An important result is the fact that for the measure in MCS(Rd) we can claim that the Fourier
transform is not only in C,;(R%) but even in Cy(R?). This result is known as the Riemann-
Lebesgue Lemma (it is usually called a lemma, but it is of great use and great importance).

Theorem 16. For i € M.s(R%) = L'(RY) we have i € Co(R?). The range of the FT will be
denoted by FL*(R?). It is a dense Banach space inside of (Co(R%), || |l«), endowed with the

norm ||f||fL1 := ||fll1. But it is a proper subspace of Co(R?). Expressed equivalently: the norms
f = flloc and f — ||fllp: are inequivalent.

Proof. TO BE DONE
The final statement expresses the fact that there exists a sequence (f,)n>1 such that || f|| 1 =

1 and limy, o0 || f]loe = 0. O

This example, which can be written abstractly as a function of the form (for some a € N,
not too small, e.g. @« =6 or « =10 ).

Form
K

h— Z [MarTukgo + M_arTorgo)
k=—K
or equivalently

K
hi = Z cos(2makt) - (go(t — ak) + go(t + ak)).
k=0

This function can be made (adding the conjugate?) Fourier invariant, and then it is clear
that the FL'-norm, which is just the L'-norm of such a function blows up, while the sup-
norm is staying fixed, independent of K, the number of terms (roughly). Since FL!(R?) is a
dense subspace of (C’O(Rd)7 [ ”oo) the non-equivalence of norms is equivalent to have a proper
embedding]

Following the Riemann-Lebesgue Lemma we derive:

66 Vol(Ko) stands for the Haar measure of the set Ko, but the | -||; of a plateau-function p(z) with p with
p(z) - k(z) = k(x) would do. In fact, the “measure of Ky, i.e. Vol(Ko) = pu(Ko) can be shown to be equal to the
infimum over all those || - ||1-norms.

670therwise the embedding would be surjective, and thus clearly bijective, but then the Theorem of Banach
(well known principle from functional analysis) implies that the inverse mapping is also continuous, but that
means the norms would have to be equivalent, in contradiction to our observation.
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Theorem 17 (Fundamental Theorem for Fourier Analysis). Let f,g € L*(R?) be given. Then
(177) Fgtdt = | fla)g(x)de
Rd R4

Proof. The Fourier transforms f and g are bounded and continuous, hence both integrands are
in L*(R?). The relation (177) then follows via Fubini’s theorem (at (*)), since e*™*? f(t)g(x) €
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L*(R?):

[ twawa= [ s ([ e tgtw)
(178) 5 / g(x) < /R de—%m'tf(t)dt> dx

Rd
— / f(2)3(x)dz.
]Rd
]

Of course one has to justify this definition, by recalling that the usual definition of L!(R%)
based on Lebesgue’s integrability criterion provides us with a Banach space (of equivalence
classes of measurable functions, identifying two functions if they are equal almost everywhere),
which contains C.(R%) as a dense subspace (cf. more or less any book on measure theory for
details on this matter: in fact, it is sufficient to approximate - in the L'-norm - indicator
functions of parallel-epipeds by continuous functions with compact support, i.e. something like
a trapezoidal function sufficiently close to a “box-car”-function in the 1-dimensional case).

It is also of interest to introduce the concept of a support to measures, in a way which
is compatible with the notion supp(k) for k € C.(R?) given above:

Definition 37. A point = does not belong to the support of a measure u € M(R?) if there
exists some k € C.(R?) with k(x) = 1, but nevertheless k- = 0. (!) The complement of this
set is denoted by supp(u).

Lemma 48. .

e supp(u) is a closed subset of RY,

e there is consistency with the concept already defined for k € C.(R?), in other words:
supp(k) (in the old sense) coincides with supp(uy), just defined.

e For a discrete measure the support is given by the closure of the union of all points
involved, i.e.for = > 77 0, we hcw supp(p) = (Ug tx) , where the bar denotes
“closure”.

e The notion of support is compatible with pointwise products: i.e.for any h € Cy(R?) on
has supp(hu) C supp(h) Nsupp(u) (as for functions).

o consequently every p € My(R?) can be approzimated by compactly supported measures
of the form p - u, with supp(p - 1) C supp(p).

We have the following equivalent description of the supp(u) (which is actually the usual
definition):
Lemma 49. The following properties are equivalent:

o 2 € supp(y);
e for any € > 0 there exists some h € C.(R?) with supp(h) C B.(z) with u(h) # 0.
e supp(u) coincides with the intersection of all supports of functions p such that p-pu = p.

Remark 44. A measure p € My, (R%) has compact support if and only if for one (or in fact any)
BUPU ¥ = (v;);es there exists a finite subset F' C I such that

MZZNwiZM'(Z%):M'diF-

iEF 1€F

68Assuming of course the canonical representation of u, with tx # ¢;, for k # [ and ¢ # 0.
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Equivalently, 4 has compactly support if and only if there exists p € C.(R?) such that yu = p-p.
It is a good exercise to check the details of these claims.

The following results indicate the w*—continuity of the concept of a support.

Lemma 50. Assume that pg = w* — limg e, then for any ag € I we have:
supp(r0) € | supp(pa)-
arap

The notion of support is also compatible with convolution: @
HINT: The following result is certainly true for f € C.(R%) and supp(u) is compact. We are
not sure if it is valid in this form in the general situation described next:

Lemma 51. For u € My(RY) and f € Cy(R?) one has

(179) supp(p * f) C supp(u) + supp(f).
For i1, pa € My(R?) one has:
(180) supp(p1 * p2) C supp(p1) + supp(pa).

Proof. Assume that Q1 = supp(u) and Q2 = supp(f) are two compact sets. Then Q1 + Q2 is a
compact, hence closed subset of R¢ (as the image of the compact set Q1 x Q2 C R?¢ under the
continuous addition). The compactness implies that any v ¢ @1 + Q2 has a positive distance
from Q1+ Q1, larger than 2+, for some v > 0. Writing W; = Q;+ B,(0),1 = 1, 2 for the enlarged
sets we can be sure that there exist plateau-functions p; € C.(R?) such that p;(t) = 1 on @; and
supp(p;) € Wi, 1 = 1,2, and thus

% f)(w) = w(Tu(F)) = (1 p)(Tulp2 - )7) = pl(pr - Tup2”) - 1) = p(0) = 0.

The second claim follows essentially (perhaps also only for measures with compact support?!)
from the fact that d, * 6y = d,4y and the fact that one can approximate y in the w*-sense by a
bounded sequence of discrete measures supported on supp(u) + B (0), for any € > 0. In fact, if
U is a BUPU of diameter € > 0 then it is clear that supp(Dgypu) C supp(p) + B:(0). O

Lemma 52. Assume that pg = limy~ o Then also for any BUPU V¥ the family Dgjig is w*-
convergent to Dgpg. The family Do is uniformly tight and w*-convergent to uo as |®| — 0.

Furthermore, the family Do (pK ia), where pg runs through the family of all plateau functions
(with K — R?), satisfies the same relation. Note that the resulting measures are in fact finite
discrete measures

It is an important and not completely trivial claim that a measure supported within the
zero-set of a continuous function the action is zero. More precisely:

Lemma 53. supp(u) C {z|h(z) = 0} implies u(h) = 0.

Proof. Tt is enough to verify that any function h € Cy(R%) can be approximated in the sup-norm
(not so in other norms, like the FL'-norm!) by other functions which vanish near the zero-set
of h. This can be achieved by multiplying h with a plateau-type function which vanishes on
{z||h(z)| < e/3} and has a plateau on the set {z | |h(z)| > 2¢/3}. etc. ...

Alternatively, one may first show that it is no loss of generality to assume that h has compact

support and thus that h € Cu(R?). In this case one can replace h by Spgh, for sufficiently

69 We probably still have to take care of the notion of support for the case that the measure does not have
compact support.

7OAlternautively one could use only finite subfamilies from the partition of unity, or put px on the outside, i.e.
write pi - Dapio. The consequences remain the same for all of these variants!



74 H. G. FEICHTINGER

fine ®, and then discard all the elements of the form h(z;)¢; with |h(z;)| < /3. The effect is
practically the same. ([l

REMARK: THERE ARE RELATED QUESTIONS COMING UP WITH RESPECT TO SPECTRAL
ANALYSIS!
P.0.0.0.0.90.9.9.0.9.0.09.9.0.9.9.90.90.9.90.90.90.90.9090909099099009099909099099999090090900090099000000.-¢

7. BASIC PROPERTIES OF L!(Rd)

We have defined L'(R?) as the closure of C.(R%) (identified via k +— py with a subspace
of M(R?)) in (M(R?),]-|az). Since this is a Banach space, it is a Banach space itself, and
identical with the (abstract) completion of C.(R?) in M (RY).

The next theorem gives us more information about the containment of L!'(R%) in M (R%):

Theorem 18. (Basic properties of L'(R?))
o (LR, ||-1) is a closed ideal within (M(R), ||| ar). It is a Banach algebra with a
BAI (bounded approzimate identity, the so-called Dirac sequences).
o L'(R?) can be characterized as the closed subspace of with continuous shift, i.e. a bounded

measure [ is of the form p = pg, resp. p(f) = [pa f(x)g(x)dx if and only if
I Taft — pllag — 0 for 0,

o L'(RY) is w*—dense in M (R?), in fact, for every u € M(R?) there exists a tight (hence
bounded) sequence (fy,) in L' (RY), with f; resp. g, — i in the w*—topology.

Proof. The main arguments are the identification of the “internal convolution” within M (R?)
with the usual convolution formula

(181) Fro@ = [ He=ody. for fgeCR)

but also the external action of M (Rd) on the homogeneous Banach space
M(Rd)e = {p| | Tep — pllar — 0 for x — 0.}

The typical bounded approximate units are of the form (St,g),>0, for an arbitrary g € LY(RY)
with §(0) = [pa g(t)dt = 1.

It is easy to verify that this net is tight and tends to Jp in the w*—topology. In a sim-
ilar way one can approximate a finite and discrete measure by a linear combination of such
Dirac sequences. Since the Dirac measures form a total subset in M (RY) with respect to the
w*—topology the w*—density of L*(R?) in M (R?) is established. O

For any h € C.(R%) the compressed versions of h, i.e. the net (St,h),_0 is convergent to a

multiple of 5@ For most applications h is normalized such that [p, h(t)dt = 1 (and for the
proof it is enough to work with this normalization).

deltboxdill]| Lemma 54. For any h € L'(R%) one has

(182) wTim oSt o = ( [, h(t)dt) o,
R

"10ne should rather say, that the induced measures [4St,n cOnverge in the w*-sense!
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Proof. Tt should be enough to verify the clai for h € C.(R?) with [, h(t)dt = h(0) = 1.
Assume that supp(h) C Bg(0), i.e. that h(z) = 0 for |z| > R, for some positive R. Then
clearly St,h(y) = 0 for |y| > pR.
Given now f € Cp(R?) and € > 0 we have to find some py > 0 such that

(183) (1) = [ F@)Suha)del <= Vp e (0.).

We just need the continuity of f at zero to find for that given € > 0 some § > 0 such that
£(0) = £(2)] < &/|lhlly whenever |2| < 6.
So we can choose py = §/R and obtain: whenever 0 < p < py one can write

ff) = 1(0) = £0)-1= 1(0) | Strhoh(z)ds

but since the support of this last function is small we have
£(0) —/ f(2)Stph(z)dz| < / 1£(0) = f(2)I[Stph(2)[dz = /||[|1 - [Stoh[ly =&,
Bs(0) Bs(0)

and the proof is complete.

For general h € W (R?) the result follows by further approximation. We leave the proof to
the interested reader. Finally by the similar argument one can get it for h € Ll(]Rd) (see e.g.
H. Reiter’s introductory chapters in [79]). O

Bounded measures operate not only on Cy(R?) by convolution but also on any homogeneous
Banach space (B, ||-||g). The proof of this fact is essentially based on the idea that it is
enough to establish this fact for bounded discrete measures (which is easy) and then by showing
that any sequence of discretizations of a given measure (where the diameter of the support of
the corresponding BUPUs shrinks to zero) generates a sequence py which is (uniformly) tight
and bounded, but also produces a Cauchy sequence in (B, || -||g) of the form (uj * f), for any
given f € B. Obviously it makes sense to denote the limit (which does not depend on the choice
of discretizations via BUPUSs) by u* f (although it is formally a new operation, and the “star”
just introduced should be distinguished for a little while from the “known” star which denotes
convolution within M (R%)): u* f € B.

Of course the natural estimate that one has for discrete measures goes over in the limit to
the general case, i.e. one has

(184) ln fllB < lullar@alfll, 1€ My(RY), f € B.

Interesting and non-trivial examples are provided by the family of Segal algebras (in general,
which we do not discuss here specifically), but especially for B = W (Cy, £')(R%), or B =
FL'(R?), or B = Sy(R?%) = W (FL', £')(RY). Let us emphasize that in all these cases we have
subspace of Cy(R?) which are Banach spaces in their own right, continuously embedded into
(Co(R?), || - |lo). Hence the expression y * f is the same (pointwise defined) that we have in
Co(R?), thanks to Prop

Let us recall that the index set of a “net” is a directed set.

http://de.wikipedia.org/wiki/Gerichtete_Menge

Definition 38. A set is called a directed set (we use the symbol <) if it is a relation on a
set X satisfying the following three axioms, namely reflexivity, transitivity and joint majorant

property:

72!?Why, there is some approximation to be done, which - if done properly - still requires some “epsilontic”,
i.e. fiddling around with fractions of e.
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o r <Xz, Vr € X; (reflexivity);
e (=Y Ay =2)=(zv=22);
o Vx,ye Xdz € X withx <zand y < z.

By definition a net in set S (in our case typically some vector space) is a mapping from a
directed set I into this set S, usually described as (s;);cr. Unlike a general index family the
index has to be directed, but it is still possible that one has repetitions, in contrast to the
definition of a set.

Compared to the concept of a sequence, which is a net with the index set being just the
natural numbers N with their natural (total) order, n = ng if and only if n > ng the concept of
a subnet is more flexible:

subnet | Definition 39. Given a directed set I and a net (s;);cr we call a family (7;);cs a subnet if
(J,3) is another directed set, and there is some mapping 7 : I — J such that 7; = s,(;).

The mapping n does not have to be monotonous, i.e. we do not need the property that ¢ > g
implies that n(i) 3 n(ip), but only the weaker condition of cofinality

cofinpropl| (185) Vig € I13jo € J such that j 3 jo implies n(j) = io.
Dirac-Conc| Lemma 55. A bounded net (ho)acs within (L' (RY), |- |1) is a BAI for (L*(R®), ||-||1) if the

following property is satisfied: For every € > 0 there exists some g such that for a = ag one
has:

Dirac-eps| (186) <e and |ha(t)|dt < e.

|| >e

/ ho (D)t — 1
)

Clearly these conditions are satisfied by any family of the form St,g, for p — 0, if fRd g(z)dr = 1.

Proof. Argument: Due to the density of C.(R?) in L'(R?) one can reduce the discussion to
functions k € C.(R?), i.e.it is enough to show that h, * k + k for any k € C.(R?). The
second condition allows to restrict the attention to a net with common compact support K.
Consequently one has hq*k(z) # 0 only for x € K +supp(k). Furthermore we obtain hy*xk(z) =
Jga ha(y)k(z — y)dy — and so on...

That the described conditions are met by elements of a family (St,g),—0 if §(0) = [pa 9(z)dx =
1 is quite clear, essentially because it is obvious if ¢ has compact support. The rest is the usual
approximation trick. O

Remark 45. Of course one can also consider M (R?) as a Banach module over the Banach
algebra L'(RY) (with respect to convolution). Then the L!(R%)-essential part of M(R?) is
equal to L'(R?) itself.

On the other hand we can consider (Co(R?), |- |ls) as a Banach module over L'(R?) (again
with respect to convolution), and then this is an essential Banach module.

8. CONVOLUTION FOR A HOMOGENEOUS BANACH SPACE

So we have the following theorem:

MbConvHomog | Theorem 19. Let (B, ||-||B) be a homogeneous Banach spaces of tempered distributions, i.e.
a Banach space which is sandwiched between S(RY) and 8'(RY), containing S(R?) as a dense
subspace, and with isometric translations, i.e.

(187) IT:flls =lfllB, ¥f€B.

| i
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Then (B, ||-||B) is a Banach module over (My(R?), | - ||as,) with respect to convolution. The
bilinear pairing (p, f) — p* f is w*-norm to norm continuous (for bounded, tight subsets of
My(R?)), and satisfies

(188) i s < llullag, IfllB, Vi€ My(RY), f € B.

If viewed as a Banach convolution module over (L'(R?), || -|11) it is an essential Banach module.

Instead of assuming the embedding (B, ||-||B) — S’(R%) one might assume a continuous
embedding (B, |- ||B) = L..(R?%), and continuity of the shift, i.e. the condition

(189) lim |72/ ~ [l =0, ¥f¢B.

This corresponds exactly to the concept of homogeneous Banach spaces as introduced in the
book of Y. Katznelson ( [63]). The assumption made there is limiting the attention to BF-
spaces, i.e. Banach spaces of locally integrable functions on a LCA group. Equivalently, one
could talk about Banach space of absolutely continuous Radon measures, because one assume
that for any compact set K C R% one has a constant, such that

(190) /K F@)ldz = |If -1kl < Cxlfls ¥f € B.

In fact, as a consequence of ([187]) any such homogeneous Banach space is continuously em-
bedded into (W (L', £°)(RY), || - [W (L', £°)(R%)|) (Exercise). One of the equivalent norms on
W (L', £>)(R?) is the following one, for any compact set with non-void interior:

(191) sup / |f(z)|dz < oo.
zeER? Jaz+K

Proof. We have to show that the family (Dgp *g f)‘\l,‘_m is a Cauchy-net, or more precisely:
For € > 0 there exists 6 > 0 such that for |¥| < ¢, |®| < ¢ implies

(192) |IDyvpsp f — Dop+p flB <e.

To fix notations let us assume that supp(¢;) C Bs(&;) and supp(¢;) € Bs(n;), for some 6 < 1.

We should think of these expressions as of Riemann sums for [pq 7T, fdu(z). Hence the
closeness of two Riemannian sums works through a “joint refinement”, in our case, by taking
the “joint BUPU”, i.e. the family

(Vi - 5) i jyerx-

Practically speaking many of these terms will be zero because for each ¢ € I only finitely many
indices j € J are such that 1; - ¢; # 0. Let us call the set of all relevant indices R C I x J, so
we actually can look at the BUPU

(193) (Vi - 95) (i,5)eR-
In fact,
D it =Y iy =1
(i.j)eR il jeJ
One the other hand, (4,j) € R implies that
(194) supp(;) Nsupp(¢;) #0 = Bs(&) N Bs(ny) #0 = |& —n;| < 26.

Let us write J; = {j € J |¢; - ¢; # 0}, and I; = {i € I'|1; - ¢; # 0}, hence

STt =3 widi=1=Y_> e,

(i,j)€ER icl jeJ; JEJ i€l
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The support size condition for ¢;¢;, (i,7) € R is clear since
supp(¥i¢p;) C supp(¢s) Nsupp(¢;) C Bs(&) N Bs(n;),  V(i,j) € R.
Obviously u(1;) = Zjelj p(1i¢;) and thus we can write
Dyp =Y p(i)0u; = > Y p(0ij)00;, = > p(ti6h;)0u
iel i€l jed; (i,j)eR
and correspondingly

Dop =Y (¢;)0y, = > p(wig;)0n,.
jed (1,)ER
Let us set ¢; j = pu(vi¢;), for (i,7) € R. Then we have

Y leigh < D@l < Y- lInvillag, = lullag,

(i.j)ER iel iel
and
(195) Dyp = Z CijOz;, Dop = Z Ci,j5nj'
(i,5)ER (i,5)ER

Applying the above description of Dgpu and Dgp to the operator level we obtain from ((195|)
Dgpx* f = Z cijle, f,  respectively Dgp* f = Z i Ty, f-

(i,5)€ER (i,5)€ER
This enables us to go for an estimate of the difference in (B, |- ||B):
(196) Dypsg f = Dopxp f= > cijlTe,(f — Ty —e.f)]
(i,5)€ER

By choosing § > 0 such that

(197) If = Tofllp < e1i=¢/lullag - for |2] < 26
we obtain the final estimate (using the translation invariance of the norm in (B, ||-||B)):
(198) IDwpsp f = Doprs fllz < Y leijlllf = Ty—e B < erllpllar =c.

(i,5)eR

This shows that the family (D f)w,(¢,)) is a Cauchy net inside the Banach space (B, |- ||B),
for every f € B. Recall that the net structure of the index set I is more or less the same as we
are used from the theory of the Riemann integral: We say that a BUPU W of size |¥| = §; is
more fine than another BUPU & of size |®| = J2, and write ¥ < & (in words: ¥ is more fine
than @) if §; < 5@ We have simply shown that two such expression are close to each other
whenever both of them are fine enough.

Using the completeness of the Banach space and the fact that every Cauchy-net has a limit
one can find that there exists some element in B which arises as the limit of this Cauchy net.
It is obvious that we want to call it p * f, but in order to be careful with notations we write

(199) prp f=limgoDepx f, pe MyRY), e B.

73Again, as with Riemannian sums one should rather say: the index set consists of an indexed family of [well
distinguished] pairs (;,&;)ic1, because the size description of for ¥ is given via the condition supp(t;) C Bs(&)
which of course depends on the choice of the “quasi-center” &;. This is exactly the situation that we have for
the family (¥:¢;)(,j)er, which is viewed as two such BUPUs, one times with the family of centers (&;)icr and
the other time with centers (7;);eJ.
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Note that one has for any W the expression Dypux*g f = Y .c; p(¢s)Tg, f and thus

(200) 1Dwpss fllg <Y ln@illTe fls = 115 Y In(w)] < llulagllf 5
i€l icl
Clearly, this estimate goes over to the limit (in (B, ||-||g)) and thus (184) is valid.

Note that we can follow the same argument as in the case of our action on (Cp(R?), |- ||s0)
in order to verify that one has of course

(201) 5Z*Bf:TZf7 f€B7Z€Rd7

in other words, the “new convolution” is really just the integrated group action arising from
the regular representation of the group R? on the homogeneous Banach space, noting that
(obviously) the group (R?, +) is naturally isomorphic to the group of operators (1}),cga for any
Banach space of functions or distributions on R (e.g. for Banach spaces (B, || - ||g) continuously
embedded into 8’(R?), the space of tempered distributions). O

Remark 46. Tt is a natural question to ask, what happens, if we take two different homogeneous
Banach spaces of tempered distributions, let us call them (B!, |-||(Y)) and (B2, ||-||®), and
thus we have to consider to formally the expressions p xg1 f and p xg2 f, for any given f €
B' N B?. Are these elements the same.

The answer to this question is in fact easy and affirmative: Just note that we can endow
B' N B? with the natural norm

(202) 1Bz = Ifllsr + [1fll 2

Then this space is again a Banach space of tempered distributions and consequently px g1~ g2
is well defined. But convergence in this smaller space implies of course that one also has
convergence (to the same limit) in each of the given spaces (B?, ||-|()) and (B?, || - |®), and
hence it gives the same element.

In particular, one can take for example f € W (Cp, £')(R?), which belongs to both Cp(R?)
and L'(R?), but the above reasoning implies that the resulting action can be denoted as p * f,
without specification of the interpretation of the homogeneous Banach spaces chosen.

Remark 47. Having established that u * f defines the action of (M,(R%), |- |lag,) on (B, ||-|B)
via convolution (and of course we obtain operators which commute with translations in this
way) we still cannot claim at this point that one has associativity, i.e. the important rule

(203) p1 %8 (p2 %8 f) = (1 *ag, p2) *B f, V1, pe € My(RY), f € B.

Since this rule is obvious for pairs of Dirac measures, hence for finite discrete measures, and
(by taking limits) for arbitrary discrete measures in (My(R9), || - ||az,) one can take limits and
obtain the validity of (203)) for any two bounded measures p1, 2.

Remark 48. Note that the convergence issue, and thus the definition of p*g f in B requires only
the completeness of (B, ||-||p) it is the embedding into a larger (topological) vector space (like
S'(R%) in our case) which makes sure that this definition does not depend on the interpretation,
whether f belongs to B' of B2, which is important for applications (it as a matter of consistency!

So let us emphasize: Assume that (B, ||-||B) is embedded in any topological vector space
(meaning we have a continuous embedding, then of course convergence in (B, ||-||p) implies
convergence in that bigger space. So instead of working with the intersection B! N.B? one could
also use this embedding of two compatible Banach spaces (using the terminology of interpolation
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space theory, see [§]) in order to find that the meaning of e.g. p* f is the same, independent of
the choice of (B, |- ||B), as long as the general circumstances (convergence etc.) are justiﬁedm

netssequ| Remark 49. As in the case of the Riemann integral one has two choices: Either one defines
the integral as the limit of general Riemannian sums, more or less in the way we have done it
above, or one prefers to avoid the “complex” notion of nets (the explicit description is usually
avoided in our analysis courses) and makes use of simple refinements, in the extreme case via
bisection, and perhaps even choosing just midpoints of each interval, to really have a concrete
Cauchy sequence (in R), and then use the closeness of two Riemannian sums (based on the
uniform continuity of a continuous function over [a, b]) to show that also any other Riemannian
sum resorting from a sufficiently fine decomposition of the domain, i.e. the interval [a, b], will
give a similar number, so that one has convergence of the Cauchy net of Riemannian sums.
Not that in this case one makes use of the indicator functions of the intervals arising from the
decomposition, so ¢y = 1, ..y, and thus (for the Lebesgue measure one has u(¢) = z; — 21,
and the usual points &; correspond to our quasi-centers &;, and thus

Dyp(f) =Y &) (zi = 2i1)

i€l

are actually the well known Riemannian sums!

ptwael| Remark 50. The above considerations also imply, for example, that for the situation, where

pointwise convolution exists (at least in the almost everywhere sense), these (somewhat re-
stricted notions of convolutions) are also compatible with the concept introduced above.

As an example. Let (B, ||-||B) be a classical homogeneous Banach space (in the spirit of
Y. Katznelson, ka76 : [63]), then the ambient topological vector space is L} (R?), the space
of (equivalence classes of) measurable, locally Lebesgue integrable functions. In the papers by
the author (hgfei) such spaces are generally described as BF-spaces.

In a similar way one can make claims for

ptwconvl| Remark 51. As an example of the above statement one has: Assume that two function fi, fo €
S(R?) are given. Then both of them can be viewed as members of (B, ||-||g) (for any Banach
space of tempered distributions), but also as elements of M;(R%) or 8’(R?) (via the usual
embedding f + s resp. o¢). So the pairing can be taken in many different ways.

Then one has of course
consist008| (204) pp % fo=pp, * f1 = pp *cp fo = 1y *cy fi

and so on, and of course it coincides (as a measure or distribution) with the Schwartz function
f1 * f2, given in the usual way

convptw3| (205) L1 #pw fo](z) = /Rd Lz —y)fily)dy, =€ RY.

sh71: [91], re71: [80],
Let us summarize our findings:

HomBanModl | Theorem 20. Given any Banach space of tempered distributions with isometric translation, it

is an Banach module over (My(R%),|| -||ng,) with respect to convolution. It can also be viewed
as an essential Banach convolution module over (L*(RY), |- ||1). In particular one has: for any
bounded approzimate identity (ea)acr in (L'(RY), |- |l1) one has
BAIappr05| (206) lim|leq * f — fllB =0, Vfe€B.
(0%

"AThis is one reason why it is so important to look at families of compatible Banach spaces (with a common
universe) and not just an individual Banach space (B, ||-||V)) or (B2, || - ||®)!
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L'RY)«B=B
9. TIGHT SUBSETS

WARNING: THE CONCEPT OF TIGHTNESS HAS BEEN USED ALREADY ON AND OFF!

A given f € Cy(R?) is of course “essentially concentrated” on a compact set (and uniformly
small outside a sufficiently large compact set, by definition). We also have shown that a func-
tional p € M(R?) is having most of its “mass” sitting within a compact set, while its action
outside of this compact set is small. Indeed, since for any BUPU ® we have pn = ). ; éu as
absolutely convergent sum the tails 4 minus a large partial sum is small in the M (R?)-sense.

Next we want to extend this “concentration over compact sets” concept to general bounded
subsets of M (R%) (and later other functional spaces):

Definition 40. A bounded subset W C M (R?) is called (uniformly) tight if for every € > 0
there exists k € C.(R?) such that || — k- || ar< € for all € W.

In a similar way we define tightness in Cy(R?):

Definition 41. A bounded subset H C Cy(R?) is called (uniformly) tight if for every € > 0
there exists k € C.(R?) such that ||h — k- h||< ¢ for all h € H.

Note: For a general Cy(RY) module (B, || -||g) one can define tightness as follows:

Definition 42. A bounded subset H C B is called (uniformly) tight in (B, ||-||p) if for every
£ > 0 there exists h € C.(R?) such that ||h — k- h||so< € for all h € H.

The concept of tightness plays a big role in the characterization of relatively compact subsets
in function spaces and hence is also important for the description of compact operators.

Theorem 21. Assume that W is a tight set within (M (R?), | - |laz) and that H is a tight subset
within (Co(RY), ||+ lsc). Then

WxH={uxh|peW,heH}
is a tight subset in (Co(RY), |- ||so)-

cf. the “compactness paper” [32] p.307 (bottom):
http://univie.ac.at/nuhag-php/bibtex/open_files/fe84_compdist.pdf

Proof. Indeed, for any plateau-function 7 which satisfies 7(z) = 1 on supp(k!) +supp(k?), hence
the following estimate holds:

(1 =n)(f1 % f2) = A =7)(f1 = f2 = FE = f2R2);
(L= 7)(ux f) = (1= 7)(u* f = pk' * fK?).

Applying norms to both sides and using the triangle inequality we obtain the following esti-
mate in the sup-norm:

I =) Al = (1= 7) (e * f = pkt + fE2)] <
<@ =) = B fIl+ ks (1= k) FI <

<@ =) = £ pllaglLF I+ Il ag Q= &) £
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10. THE FOURIER TRANSFORM FOR LiRd

The Fourier transform maps M (RY) into C,;(R?). It will be seen as a non-expansive Banach
algebra homomorphism from the closed ideal L'(R%) into the closed ideal Cy(R?) of C,(RY)
(this result is usually known as Riemann-Lebesgue Lemma).

The range of the Fourier transform is a dense subalgebra (closed under complex conjugation),
due to the “locally compact version” of the Stone-Weierstrass theorem.

Recall the standard version of the Stone-Weierstrass theorem:

Theorem 22. Let (A, ||-||a) be a Banach algebra within C(X), where X is some compact
topological space. Then A is dense with respect to the uniform norm if A contains the constant
functions, is closed under conjugation, and separates points, i.e., if for any pair of points x1, xo €
X, with xy # o there exists some f € A such that f(x1) # f(x2).

Since FL! does not have a unit (for pointwise multiplication), due to the fact that L!(R9)
does not contain a unit (as the unit with respect to convolution is the Dirac measure dp, which
cannot be approximated in (M (R9), || - ||ar) from within C.(R?)), one has to modify the above
result to the locally compact case, by “adding” the constant functions, and replacing R by its
Alexandroff (one-point) compactification X of R%. Indeed, FL!(R?) can be identified with a
closed subalgebra of all continuous functions vanishing “at infinity”. In fact, if Co + h in C'(X)
is approximated by a sequence of the form C), + f,, then |C,, — Cy| — 0 for n — o0, so || f, —h|leo
for n — oo (details left to the reader).

Lemma 56. (FL'(R?), || ||z:) is a Banach algebra with respect to the standard norm HfoLl =
I fll1 for f € LYR?), which is closed under translation, modulations and dilations (in fact, with
continuous dependence on the shift resp. dilation parameters). It is also closed under complex
conjugation.

Proof. All these properties follow from the algebraic properties of the Fourier transform (inter-
twining of modulation and translation operators), and intertwining of St, and D, operators, as

well as f +— f* with f*(z) = f(—=z), which intertwines with ordinary conjugation of f. O

For R? one can of course use alternative arguments, e.g. by observing that certain functions, such as
the Schwartz functions, belong to the Fourier algebra, so there is enough richness in the function space
FL'(R?) in order to show the density of FL'(R?) in (Cy(R?), |||/ ), but the above argument applies
to general LCA groups.

Lemma 57. Letk € C.(R) and ¥ the family of B-splines of any fixed order s € N (hence a BUPU of size
s/2). Then for every § > 0 the spline-approzimation Spsyk is a finite sum of shifted B-spline functions,
hence a function having (s — 1) continuous derivatives. Also for s > 2 the B-splines are continuous and
belong to FLI(R), because their Fourier transforms are of the form sinc®. In particular, C™ as well as
FL' are dense subspaces of L'(R) (and other LP-spaces, for p < 00).

On of the central statements concerning the Fourier transform is Plancherel’s theorem, stating
that the Fourier transform can be considered as a unitary linear automorphism of the Hilbert
space L*(R?) onto itself. This is in complete analogy to the statement that for the case of
C™ the Discrete Fourier transform (often realized in the form of the FFT) is a change of bases
from the orthonormal basis of unit vectors to the orthogonal system of pure frequencies. Since
the vectors representing the pure frequencies (which are exactly the joint eigenvalues to all the
translation operators) are of absolute value one, they are all of norm /n the inverse FFT is
essentially the conjugate (transpose) of the Fourier matrix, with a compensating factor of the
form 1/n. The advantage of our normalization in the continuous case (with the factor 27 as
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part of the exponent) has the advantage that the inverse Fourier transform will come in the
form

(207) ht)= [ f(s)e®™dt
R4

There is a lot to be said about the Fourier inversion. Above all it has to be noted that it
is wrong to view it as a formula, allowing to recover the function f € L'(R%) from its Fourier
transform pointwise, simply because there is no guarantee that the Fourier transform of such
a function should be integrable. The box-car function 1j_1/51/9] is a typical example, whose
Fourier transform is the so-called SINC-function, defined as

sin 7t

2 IN = R.
(208) SINC() i= -, te

This is where classical analysis is bringing in a lot of Fourier analysis.
As an illustration for the poor decay of the SINC-function (implying SINC ¢ L!(R)!), let us
have a look at the graph of this function:

Since the integral definition of the FT and its inverse do not apply to general functions
f € FL', part of the discussion of the Fourier-Plancherel Theorem is concerned with
technical questions around problems of this kind (how to overcome lack of integrability, e.g.
by applying so-called summability methods, which are a generalization of the idea of an infinite
integral, taken as limit of finite integrals).

Lemma 58. It is enough to verify that for some dense subspace B of L?(RY) within L'(R%) N
FLY(RY) € Co(R?) one can find that the mapping f — f is well defined and isometric, and
with dense range, in order to be able to extend the “classical” Fourier transform and its inverse
(given by the integral) to an isometry from L*(R?) onto itself.
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Proof. Since we assume that B C L*(R?) N Cy(R%) N FL'(R?) one can claim that the direct and
the inverse Fourier transform given via (absolutely convergent) Riemannian integrals is valid.
For the rest one only has to show that for an arbitrary f € L? (RY) and any sequence f,,, with
fn € B with ||f — fall2 = 0 for n — oo one finds that ||f — full2 = |f — fall2 = 0, so by the
completeness of L*(R%) the Cauchy sequence f» must have a limit, which may be denoted (by
a so-called abuse of language) as the Fourier transform f of f. The extended (still isometric)
mapping has dense range according to our assumptions, and therefore the same argument can
be applied to the inverse Fourier transform in order to realize that the extended mapping (often
called the Fourier-Plancherel or just Plancherel transform defines an isometric automorphism
of L?(R%). Due to the polarization identity

3
(209) (£.9) =D IS +i*gl3.
k=0
such a mapping also preserves scalar products in general. O

For the proof of Plancherel’s theorem one may use B = L*(R?) N Cy(R?) N FL'(R?) or the
linear span of all the time-frequency shifted and dilated version of a Gauss function (we do not
require any norm on B). Ideally one can or should use a space of functions which is invariant
under the Fourier transform. Details have been given in the FA (= functional analysis) course
WS0506 by HGFei.

Of course the extended Fourier transform is still compatible with convolution resp. pointwise
multiplication. In other words, convolution on one side of the FT goes into pointwise product
on the other side (and vice versa). As a consequence one obtains a characterization of FL!(R9):
A function belongs to FL'(R?) if and only if it can be written as a convolution product of two
functions in L*(R?), i.e. h € FL'(R?) if and only if there exist two functions f, g € L?(R?) such
that h = f % g. The direct direction (i.e. convolution products are in FL'(R?)) is easy, because



IFLICO2.eps

ier_invers?2

A FUNCTIONAL ANALYTIC APPROACH TO APPLIED ANALYSIS 85

Figure 13. LIFLICO2.eps: The red domain represents the domain of the in-
version theorem, using Lebesgue integration

their Fourier transforms give a function which is a pointwise product of two L?-functions, and
hence according to the Cauchy-Schwarz inequality h = f - § € L? - L?> C L, or equivalently
h € FL'(RY).

The easiest argument for the converse is again on the Fourier transform side. Write h €
L'(RY) as a pointwise product of two L2-functions. If h was non-negative there is a natural

solution to this problem, just take \/ﬁ If h is a complex-valued function, one can apply this
trick only to |iz|, and can assign the phase factor to one of the two non-negative square roots
(details are left to the reader).

We are deriving (a weak form) of the Fourier inversion theorem from ([152)).

Theorem 23. Assume f € L' N Co(R%) with (the additional assumption that) f € L'(RY)
then for every t € R one has:

16 = [ s

Proof. Recall that we have the consistency of the Fourier transform for L!(R?)-functions f with
the corresponding measure py, since

fls) = | f®)xs(t)dt
R4

In order to retrieve the inversion formula we just have to use (152 with the following choices: [

Lemma 59. i =0 implies p = 0.

A

Proof. If i = 0 , we find from (152) that u(#) = 0 for every v € My(R%), in particular u(f) =0
for all f € L'(R?). Since FL'(R?) is a dense subspace of (Cy(R?), ||+ |ls) this implies that
w=0. ]

Arguments why FL'(R?) is dense in (Cp(R?), |- [|sc): either using Stone-Weierstrass, or
by approximation of any k € C.(RY) by piecewise linear functions, and the observation that

these functions are sums of triangular functions, which in return belong to the Fourier algebra
because they correspond to convolution squares of rectangular functions and hence their Fourier

"5Because FL' (RY) C Co(R?) we could express this a bit more symmetric by assuming that f € L' NFL'(R%):

Note that this is a Fourier invariant Banach space, and even a Banach algebra, both with respect to pointwise
multiplication and convolution!
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transforms are (up to dilation and phase factors) just squared SINC-functions, i.e. of the form
A(s) = [sin(ms)/(rs)]?. [Rd-specific!]

SINC2
T

n=2520; a=21; nla=120

0.6 u

04r o

0.2 u

-0.

1 1 1 1
-1000 -500 0 500 1000

F1GURE 14. The pointwise square of the SINC function, which is the Fourier
transform of the standard triangular functions. It belongs to L!(R), in fact even
to Wiener’s algebra.

A more direct way of verifying (also relying directly on the Weierstrass approximation theo-
rem) can be formulated as follows

Lemma 60. The Fourier-Stieltjes tmnsforﬂm w— i, given by i(s) = u(xs) is injective.

Proof. We start with the observation that £ = 0 is equivalent to the statement that u(t) = 0 for
any so-called trigonometric polynomial, i.e. any function which is a finite linear combination of
pure frequencies: t(x) = Y ;_; ¢xXs,. On the other hand, due to the density of C.(RY) in Cy(R?)

"6The classical approach to Stieltjes integrals is described at the WIKIPEDIA page concerning the Stieltjes

integral, which is intimately related to the F. Riesz representation theorem.
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we can assume that a non-zero functional p would allow some k € C.(G) with |u(k)| > v > 0.
By choosing a sufficiently large plateau function p with ||p|lcc = 1 (in principle a sufficiently
large partial sum of any given BUPU would do) we can have the following two facts at the same
time:

k=p-k and |lp—p-plar <v/Gllkl).
Choosing next (based on the Weierstrass approximation theorem) some trigonometric polyno-
mial ¢ such that

I(k =) - plloo </l ullar)

(meaning: good uniform approximation only over the support of p; k will be zero outside
anyway, but the trigonometric polynomial will be periodic and thus repeat with some large
period outside, somewhere). Putting things together we reach a contradiction, because the
following estimate would have to be valid, in contradiction to our assumption |u(k)| = ~:

(k)] < (k) —mp(k)| + |p(p - (k= )] < llu = p- pliaellklloo + [lullarllp - (k=)o < 2/37.
O

As a consequence of the observation just made (Lemma we can view FM,(R?) as a Banach
space of its own right, with the norm

FStaormt] (210) il g = lallag, 1€ My(RY).

With this definition in mind we can reformulate Lemma but add some extra information to
it.

MbstarFMb| Theorem 24. The so-called Fourier-Stieltjes algebra (FMy, | - ||z01) is a Banach algebra with

respect to pointwise multiplication, continuously embedded into (Cyp(R?), ||+ [lsc). Moreover
translation is isometric and strongly continuous, i.e.

FTMisomsh1| (211) | Twiillzar = Bl 2ae - Vo € RE,
and
FTMbcontsh| (212) | Toit — p|lzas — 0 forx — 0.

As a consequence we have
MbstMb1| (213) M;,(RY) « FM,(RY) C FMy(RY),

together with the natural norm estimate

MbstiMbl| (214) [V Bl zne < \vliag ez, pov € M.

Proof. The first claim is just a reformulation of the statement of Lemma [60| combined with the
Convolution Theorem [12]

In order to prove isometric (and continuous) translation on the F-St-side observe that we can
define M,y as usual via Myu(f) == p(Msf), and F(Myp) = Ty, which is clearly isometric.
But as we know we have T, [i = d, * [i. As a consequence (simply be adding up over its discrete
constituents) we have for v =Y., ¢;0,, € My(RY):

v # Aillzne <Y leilll@llzne = Ivllaellzl znr
el

Since every measure can be well approximated by a compactly supported measure we also
observe that || Myp — | ag, — for y — 0, giving the continuous shift property on the Fourier
transform side.
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Give v € M,(R%) and h € FM,(R?) C Cy(RY) we can clearly form v*h € Cy(R%). In order to
verify that this function belongs to FM;(R?) (together with the corresponding norm estimate)
we use the standard argument: It can be viewed as the uniform limit of the convolution products
of the form Dy(v) * h, for diam(¥) — 0.

Hence it is enough to check that these approximating functions form a Cauchy-sequence in
(FMy, || - ||zp1)- To this end one only has to compare two such approximations, say .. O

11. WIENER’S ALGEBRA W (R?)
algebraSecR
Because it can be defined without the existence of a Haar measure the following space plays

an important role within Harmonic Analysis. We define the so-called Wiener algebra W (G) as
follows (in a way which makes sense for general LC groups!):

WCdefphi| Definition 43. Let ¢ be any non-zero, non-negative function in C,(R?).
WCdefphil] (215) W (Ch, L') ={f € Co(R)|3(ck)ren € €', (wp)ren iR, [f(2)] <D cxpla —xx) }
keN
We define
Wenorm2 |  (216) 1 llw ey = 1flw = inf {Jlcp = lexl }
keN
where the infimum is taken over all “admissible dominations” of f as in (215)).

It is obvious that W (R?) is continuously embedded into (Co(R?), || [«) m since

WRintoCO1| (217) £l < O lerD I lloo-
keN

By a similar argument we have a continuous embedding of
(W(R?), || lw) into (L'(R?), ||-]l1) or in any other LP-space, for 1 < p < oo.

| 0@ |

A convenient characterization of Wiener’s algebra over R? can be given using (arbitrary,
non-negative, regular) BUPUs (see Def. [16).

iener-BUPU2| Lemma 61. Given a regular BUPU W. Then a continuous function belongs to W (Cp, £1)(R%)
if and only if the decomposition f = Y \.p s - f is absolutely convergent, i.e. if and only if
I fllw,e =D sen I - flloo < 00. Moreover, every such norm | f|lw,w is equivalent to the one
given above (in the definition,).

!

The proof is left as an exercise to the reader. Of course any continuous function f with the
expression || f|lw v finite only countably many non-zero contributions for A,,n > 1 and thus
essentially has a representation as in Def. with f,, =1\, fYx,-

As a consequence of this observation (fix the BUPU and read the proof with two different
functions ¢ resp. o2 used in the definition of the space) one obtains that the space is inde-
pendent from the chosen (non-zero) function ¢ € C.(R%). This could have been verified also
directly, because for every two such functions it is always possible to dominate one by a finite
sum of translates of the other (based on a simple compactness argument: any such function is
obviously bounded away from zero on some open set).

7 by the same argument W(]Rd) is also contained in many other Banach spaces of functions with the property
that translations are isometric and that the space is solid.
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There are further equivalent descriptions of the space. The first one is a kind of atomic
characterization of W (R9):

Lemma 62. A function f € Co(R%) belongs to W (Cp, £)(R?) if and only if it can be written
as an absolutely convergent some of shifted atoms, where we consider (for now) as atoms the
collection

{k € C.(R"), supp(k) C B1(0), [[k]l < 1}{F:

(218) f= ZTznkn, with  supp(k,) C B1(0), and Z |knllco < 00
n=1 n=1

Finally we would like to mention another (also characteristic) norm, which is a kind of “contin-
uous version” of the BUPU-norm: Given any non-zero (typically non-negative and symmetric)
function k € C.(R?%) we define the control function of f € Cy(R%) or Co(R?) with respect to k
by

With the help of this continuous functions one can show again (cf. [31]):

Lemma 63. For any 0 # k € C.(R?) the sup-norm ||k(f, k)| ;1 defines an equivalent norm on
W(Co,ﬂl)(Rd)lﬂ and a continuous function belongs to W (Co, £1)(R?) if and only if this norm
is finite.

Note: We refer to [31] for details, and plan to provide the details later on. However, let
us mention here that the above lemma also implies that the definition of W (Cp,£')(RY) is
independent from the BUPU used. In other words, any two such BUPUs define the same space
with equivalent norms. Of course one can establish this equivalence directly from the definition,
using the fact that the elements of a BUPU have uniform size and that their centers are well
spread (e.g. along a lattice).

Remark 52. Of course one can define Wiener-type space, are better Wiener amalgam spaces
of the form W (B, £?) (or weighted versions thereof, cf. [57]) in a similar way. Again we refer
to [31] for the original work, and [39] for results on duality and pointwise multipliers, although
such results are not difficult to realize.

There are many good reasons to introduce the Wiener algebra, which in our case will be the
Wiener amalgam space W (Cp, £})(R?). Let us first illustrate it with a picture, showing how
the situation between dual pairs improves when moving from (Co(R?), |- [|s) to W (R?).

The classical approach to the Wiener algebra uses the BUPU consisting of shifted indicator
functions of the form (1[n,n+1))nEZ' The resulting sum of local maxima is then equal to the
upper Riemannian sum for the integral for any k € C.(R). This can be illustrated as follows.

Lemma 64. (W(R?), ||-|lw) is a Banach algebra with respect to convolution. In fact it
is a Banach ideal (and actually a so-called Segal algebra in the sense of H. Reiter) within

(LR, [I-11)-

Proof. Since every element in (W(Rd), |- ||W) is an absolutely convergent sum of elements
which are (up to translation) all bounded and have common compact support (within supp(%)))

80r any other fixed compact set with non-void interior in R%.
"9This justifies the common use of the symbol W (Co, L')(R?) for the Wiener algebra and similar spaces. We
prefer to stay with the discrete setting because that reflects better the properties of duality and inclusions results!
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BWRWRD1 . jpg

FIGURE 15. Showing that Co(R?) and M,(R?) are not contained in each other,
while W (R?) is clearly a subspace of its dual (green symbol)
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FIGURE 16. wiennormla.pdf: looking at the Wiener norm

it is enough split a convolution product of g € L*(R%) C My(R?) with f € W (R?) into little
blocks and estimate

eas-WRdconv (220) ||/“/Jk * f1/1n||oo < ”/“/}k”M : ||f1/1n||oo
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Assuming that diam(¥) < ~ for some v > 0 we see that the support of these convolution
products belongs are of size at most 2y. Thus for any non-negative ¢ € C.(R?) with o(z) > 1
on By, (0) we have

(221) |1t * fon(@)] < il ag || fonlloo T, 1 0 ()-
and hence for some constant C' > 0 (by Theorem |4 and Lemma we have

s fllw <> leellaall fonllos < Clinllaallf w-
k n

O

Remark 53. An alternative method to proof the (W(Rd), |- lw) is a Banach convolution mod-
ule, i.e. a Banach module over (L'(R?), |- ||1) with respect to convolution as abstract multipli-
cation is to verify that it is a homogeneous Banach space. Any such homogeneous Banach space
is a Banach convolution module over the Banach algebra (My(R%), || -|/pz,) (with convolution),
as well as an essential Banach convolution module over (L'(R%), || -||1).

Remark 54. Yet another method to control convolution products of Wiener amalgam spaces
is provided by the paper [15]. Essentially, instead of using the domination property using a
sufficiently wide plateau-function in the last step of the proof of Lemma [64] above they use the
fact that one can split the convolution product into a controlled number of building blocks and
thus only has to rearrange the sums. This method would be easy in the current situation but
requires and extra argument for more general Wiener amalgam spaces.

Similar statements can be made for other function spaces, in particular for the pointwise
algebra (A, |- [la) = (FL'(R?), || -||z:). This is a special case of a Segal algebra (see next
section). It has been introduced around 1979 as (Sy(G), || - || s,) in [30] (the zero in the subscript
stands for the minimality of this space). Meanwhile (see [81]) this space is called Feichtinger’s
algebra.

Within the family of Wiener amalgam spaces (defined via BUPUs, which are bounded in the
Fourier Algebra FL'(R%)) we can give the following definition:

Definition 44. Let ® = (¢))xea be any bounded BUPU in (]:Ll(]Rd), |- ||]—‘L1)-
So(RY) := W (FL, £1)(RY).

Just as a preview about inclusions between the various spaces let us mention right away that
we will obtain the following scenario in terms of inclusions with established spaces (here SO
stands for Sp(R?) and SOP for S}(R?)).

One of the first and most important properties is the invariance of the space under the Fourier
transform! We derive it from the convolution properties of Wiener amalgam spaces.

CHECK CONSISTENCY OF ARGUMENT!

Theorem 25.
(222) FISo(RY)] = So(RY),
with equivalence of norm@. Moreover, both the time-shift operators and the modulation opera-
tors act uniformly bounded on (So(R%), |- ||s,), and furthermore | T, f — fllsymay = 0 forz — 0
as well as ||Msf — fllg®a) — 0 for s =0, for each f € Sy(RY).

As a consequence one has L' (R?) x Sy(R?) € Sy(R?) and FL'(R?) - Sp(RY) € Sp(R?)

80Later on we will see that with a specific norm one can make the Fourier transform an isometric automorphism

on (So(RY), || - Ils,)-
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SOP

FIGURE 17. The Wiener algebra (W (R?), |- |lw) (vellow) inside of L' (R?), and
of course also within L*(R?) and Cy(R?) c L>°(R?) (here blue), but containing
(as a proper subspace [magenta]) the Segal algebra (Sp(R?), |- ||s,). The dual
space of the Wiener algebra is marked green in this plot. FILE: COMBWR-
WRD1SOSOP.jpg

Proof. First the uniform boundedness of both time and frequency shift operators has to be
considered (should be considered an exercise). In fact, it is enough to verify it on atoms (i.e. on
function of the form f¢,,), and there the properties of a BUPU in combination with the algebra
properties come into play.

Since obviously the compactly supported (partial sums) elements are dense in Sy(R?). But
over compact sets the FL!(R?)-norm and the Sy(R?)-norms are equivalent, and hence to con-
tinuous dependencies claimed above are valid.

As a further consequence by (vector-valued) integration we get M;(RY) x Sy(RY) € Sy(RY),
and hence in particular L'(R%)  Sy(R9), with ||g * Fllsy@ey < lgllllflls,, for all g € L' fes,.

Since by the definition the decomposition f =}y, ¥~ f is an absolutely convergent series in
(FLY(RY), || |71 ) it follows that f= Y reA @Z)/,\\f is absolutely convergent in (L*(R%), || ||1).
But we want more. The series should also be convergent in the (much smaller) Banach space
W (FL', £")(R%). In order to do this we take any function in Sp(R?) (e.g. SINC.?) such that §
belongs to FL*(R?) and has compact support (e.g. the Vallee DePoussin kernel), and such that
- g =1, hence

Ta( - §) = Togp - Tag = Toh - Mg

and consequently we can derive

[ox - fllsomay = 1TAG-¥x - fllsymey < N1 Magllsomaylln - fllprway = 19l so@ey 19x - fllprmay-
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and consequently

£l sy < D M0x - Fllsyray < lgllsyray D 10n - Fllpimay < Nlglls ey - 115 we)-
AeA AeA

12. THE SEGAL ALGEBRA So(Rd) AND BANACH GELFAND TRIPLES

There is quite a large number of talks by the author reporting on the idea of Banach Gelfand
Triples, see

www.nuhag.eu/talks

The access to the talks there is possible using the username “visitor” and the access code
“nuhagtalks”. Please contact the author if there is problem to access the talks there.

One can also load several “topical queries” e.g. about Banach Gelfand Triples, Conceptual
Harmonic Analysis or Banach Gelfand Triples.

We have now a Banach space (So(R?), || - ||s,) which is Fourier invariant, contained (continu-
ously embedded, and densely) in (L*(R?), || -||2) . Together with the dual space (Sj(R?), || - )
we will have a convenient setting for a theory of generalized Fourier transforms. The space
(So(RY), || - ||s,) is also isometrically invariant under TF-shifts, as well as the various involu-
tions (such as f — f or f— f*or f— f¥), but also (not—isometrically@) invariant under the
dilation operators (of course both D, and St,), but also more general automorphism of R

What we are going for is a simplified situation with just one Banach space of test-function,
embedded into the Hilbert space (L*(R?), || -||2) and this in turn embedded into the dual space,
the space of “distributions” (as we call them by only a slight “abuse de language”).

13. THE INVERSE STFT

bal0-2
Part of this material is from Severin Bannert’s master thesis (5). An upcoming article in

the Notices of the AMS ( [45]) will provide a good summary of this part of Harmonic Analysis.
Already now [19] can serve as a good introduction to Banach Gelfand triples.

81 Asymptotic behavior of the dilation operators on (So(R%), |- ||s,) has been studied by Cordero et. al.,
see [204(94].
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FiGURE 18. Spaces of wultra-distributions: just for illustration: Inside of the
Schwartz space there are various Banach spaces of test functions, we just plot a
possible one, e.g. a Shubin-type space, with a radial symmetric weight of sub-
exponential type on the TF-plane. One can find quite a number of such spaces
which are algebras and also Fourier invariant. Further more the theory of Gabor
representations based on coorbit theory (see [40]) allows to derive atomic decom-
position for such spaces. The corresponding dual space is then a Banach space
of wltra-distributions.

Definition 45. The Short Time Fourier Transform (STFT) of a function f € L?(R%) with
respect to a windo g € L*(R?) is defined for (z,w) € R x R? via

Vof@w) = | J(O)glt—aje >t
-/, F)MTeg(t)dt = (f, M, Tyg).

In other words: the STFT describes the similarity (correlation) between the given signal
(which is to be analyzed) with all the possible time-frequency shifted copies of the template
signal g. There are many good reasons (mostly practical ones) to think of g as a symmetric and
smooth, real valued function which is well concentrated around the origin.

82The word “window” is used with the understanding that the multiplication of the signal f to be analyzed
by the typically compactly supported function g localizes the function. Often g is assumed to be symmetric and
real-valued, centered at zero, maybe a plateau-function, or a B-spline. For this reason the STFT is also often
called the sliding window Fourier transform.
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FiGURE 19. The usual space for the Fourier transform, showing innermost the
Schwartz space S(RY), contained in the space L'(R?) (black), L*(R%) (red circle)
and FL'(R?) (green). All the space are in turn contained within the space
S(R?) of tempered distributions. The curly structure of these plots - in fact
plots of trigonometric polynomials in the complex plane! - indicate that S(R%)
has many seminorms, and the dual space arises essentially by reflection of this
structure across the circle representing the Hilbert space L*(R%): PDF: SO-
PLOT?2

Theorem 26. (Orthogonality relations of the STFT)
Let f1, f2,91,92 € LQ(Rd), then

(223) (Var f1: Vao f2) = (1, f2) (91, 92)-
In particular V,, fr € L*(R*) for k = 1,2.
Proof. See 53], p. 42. O

The orthogonality relations immediately lead to the following corollary.
Corollary 6. (Moyals Formula) Let f,g € L*(R?), then
(224) ”ngHL?(RdX@d) = HQHLQ(Rd)||f”L2(Rd)

Remark 55. If in particular ||g|l2 = 1 (for example if g is the normed Gaussian), then (224) says
that the STFT is an isometry, V; : L*(R?) — L*(R??), and thus injective, i.e each f € L?(R?)
is uniquely determined by its STFT. Next we will find a way to reconstruct f from its STFT.

With the previous results we have the right tools at hand to formulate and proof the inversion
formula of the STFT.

Theorem 27. (The Inversion formula of the STFT)
Let g € L*(RY) with ||g||p2 = 1, then for f € L*(R?) we have the following identity (to be
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elfilll. jpg
the SO-Banach-Gelfand-Triple

FicUrReE 20. The simple situation representing the Banach Gelfand Triple
(So, L?, S§)(R?). Innermost the Segal algebra (Sp(R9),||-||s,), serving as alge-
bra of test functions, which is Fourier invariant, in the middle the Hilbert space
(L*(R), ||+ |l2) and everything surrounded by the space (Sp(R?),||-|s,) (also
endowed with the w*-convergence), containing Dirac measures, pure frequencies
or Dirac combs. PLOT: sogelfilll.jpg

understood in the weak sense):

eq:inv-stft| (225) f =/ ~ Vyf(z,w) M, Tyg dwdx
R xR4
Proof. Since ||g|l2 = 1, (223]) implies that
(Vaf1,Vofa) = (fi. f2)  Vfi, fa € L*(RY),

which leads to

:Vg*Vgf1-£2| (226) (Vo Vyfi, f2) = (f1, f2),

which in turn implies V'V, = id, where V" denotes the adjoint operator of V;. What we have
to show now is that®d

*F-inv-stft| (227) VSF = / _ F(z,w)M,T,gdrdw, for F ¢ L*R*).
Rdx R4

83Recall that V' is the adjoint of the operator V; : L*(R%) — L*(R*%).
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This is done by the following computations:

<f,Vg*F> = (Vo f, F) :/Rd/Rdng(:n,w)F(:n,w)dmdw

_ /R d /R d < /R d f(t)Tgcg(t)e_ZWitwdt>}dedw
_ /R R < /R d /R F(a,w) M Teg(1) da:dw) dt.

Hence, by setting F' = V, f and with the help of (226) the proof is complete. O

Remark 56. We can omit the assumption that ||g|| ;2 = 1 in the previous theorem. The inversion
formula then reads .
9113

About the actual convergence of the integral (describing the adjoint linear mapping, applied
to F) one has to say: it is only defined in the “weak sense” (i.e. it is understood in a kind of
symbolic sense in general). For F' € L'(R??), specifically for F = V,(f) for some f € Sy(R%)
the convergence in the spirit of a Riemannian sum is taking place in the Sy-sense, hence also
uniformly, in (L'(R?), |- [|1) as well as pointwise (cf. the work of F. Weisz: [102]).

1
= T 9 wlax dxd )

where in fact it would be enough to use an absolutely convergent (improper) Riemannian integral

f / Vo f(z,w)M,Tyg drdw.
Ré xR

with respect to R x R?. For good windows g € Sy(R?) one has norm convergence (but to my
knowledge not necessarily pointwise convergence) for f € L*(RY).
The next object to be introduced here is the dual space (Sj(R%), |- l|s;); consisting of all

bounded linear functionals on the Banach space (So(R?), | -|ls,)-
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14. THE DISTRIBUTION SPACE S (R?)

In the same way as we extend, as needed, the field Q of rational numbers to the field of real
numbers (in order to gain completeness in the metric sense, because within R every Cauchy
sequence is convergent in R) and afterwards embed R into the even larger field of complex
numbers C, in order to gain more freedom in computing object (e.g. write every polynomial in a
unique way as a product of linear factors!) we are going to enlarge the vector space objects which
we are able to handle from the collection of ordinary functions (such as C.(G), L*(G), L'(G), in
fact up to equivalence, identifying two measurable functions if they are equal almost everywhere)
to a space of “generalized functions”, also called distribution

There are certainly different choices (how large the space of generalized functions should be)
and how general, perhaps complicated the corresponding theory of generalized functions should
be chosen. From a didactical point of view one will certainly choose the setting in accordance
with the background of the readers or students attending such a course, but also what the
purpose is.

For example, it is save to say that in the context of PDE (partial differential equations, where
one needs the concept of a “generalized or weak solution”) the space of tempered distributions
S'(R9) is the right setting, which is the dual of L. Schwartz’s space S(R?) of rapidly decreasing
functions. As we will see, the dual space of (Sp(R?),|| - || ) is well suited for practically all the
questions arising in standard engineering applications as well as for the treatment of questions
of abstract (and as the author tries to promote) conceptual harmonic analysis (see [37]).

Of course one could go on and use even larger spaces, such as the space of ultra-distributions
introduced by Bjorck ( [9]).

There are different ways to generate such larger objects. The more intuitive one (compa-
rable with the idea of completion of metric spaces which can be used to obtain, i.e. somehow
construct R from Q by adding limits of non-convergent Cauchy-sequences is unfortunately the
more cumbersome, and despite its simple “start” requiring rather elaborate and lengthly (see
the books of Lighthill ( [68]) or Jones ( [61] for such an approach). Obviously this approach has
not followed many followers, because it brings some restrictions and even the question whether
the objects obtained in this way are the same as the ones described in other books and papers
concerning distributions has to be addressed if one tries to make use of this theory.

So in effect the established way to create various spaces of generalized functions is to define
them as dual spaces, i.e. as a space of linear functionals on some topological vector space of test
functions. In other words, one starts by describing a vector space of “nice” functions (typically
well concentrated, maybe with some smoothness), with ordinary pointwise addition and scalar
multiplication, but also a natural notion of convergence (i.e. a topology, compatible with the
vector space structure, maybe even metrizable, turning the vector space into a complete metric
vector spaces, as in the case of the Schwartz space S(R?)). At the beginning of these notes
we have chosen to work with (Co(R?), || -||) (which is a Banach algebra), and in some sense

84This wording should not be confused with the same vocabulary arising in probability theory. A probability
measure is certainly describing the distribution of values of a random variable, and is at the same time a bounded
measure, hence a distribution (or order zero), but this duplication of terminology is more or less pure coincidence
and should not confuse the reader! There are also authors restricting the use of the word “distribution” to dual
spaces of spaces of test functions which are infinitely differentiably, while the more general situation of spaces
which are dual to more simple spaces of test functions are just called generalized functions. Again, we will not
narrow down our terminology in this respect. For us the words “distributions” and “generalized” functions will
have the same meaning. The only crucial aspect is that a space of generalized functions has to contain (certain!)
ordinary functions and that operations easy to define on ordinary functions, such as translation, convolution, etc.
, extend in a natural way to those generalized functions.
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M, (R?) is the first space of “generalized functions” that we have met so far. The disadvantage
of this situation is the fact that (Cy(R?), ||-||o) cannot embedded into My(R?) in a natural
way.

Another important point in this context it the ability to consider ordinary functions as gener-
alized functions, i.e. the possibility of creating (a natural) identification of “ordinary” functions
with generalized functions. Such a situation is well known from probability: Whenever we have
a continuous real-valued random variable (e.g. the normal distribution) with a density g(t) we
identify this function with the corresponding probability distribution or probability measure (as
we prefer to call it here), with

no(A) = [ oot = [ 1a0)-g(00

or viewed as a functional on Cy(R):

(228) nol) = [ 0)-gtt)ar

which is the same as integration against g¢(t¢) (or take g as a density).

So in the same way as (L'(R?), || -||1) is embedded (in fact even isometrically) into (Mj,(R9), || - || as,)
in this way, we want to think of a natural embedding (in fact the same) as a space of test func-
tions always being embedded into its dual space.

There are other considerations which may influence the choice of spaces: Whenever the space
of test functions is sufficiently rich (one has enough compactly supported functions) one can
define the support of a distribution (supp(c)), which is of course compatible with the usual
operations (e.g. shift or dilation). So, even if it is typically NOT possible to talk about the
function values of a distribution, there it is still possible to talk about the subset of the domain
on which it is defined where its “action takes place” (namely the complement of the open domain
on which the linear functional acts in a trivial way, i.e. just like the zero functional).

Thus the question is: How large should the space of test functions be chosen and what kind
of topology should one take. It is plausible that a small space will go along with a fine topology,
hence the collection of convergent sequences will be reduced more and more, the smaller the
space of test functions is and the finer the topology is. This goes hand in hand, especially
for Banach spaces of test functions one can show that the natural embedding of a small space
of test functions is always a bounded linear mapping (at least of convergence implies local
L'-convergence, by the closed graph theorem). We also find it preferable to have a simple
(single) norm and thus a Banach space of test functions (namely (Sp(R?), | -[|s,)) and not just
a topology arising from a countable collection of seminorms, simply because it makes it more
difficult and cumbersome to describe convergence.

Thus it seems that one should take the space of test functions rather small, but there are
limitations to this. For example, it is a bad idea to consider spaces of test functions consisting
of (restrictions from C to R) of analytic functions, because none of them will have compact
support.

Also one of the evident advantages of S(R?) (but also of Sp(R?) or Sy(G)) is its natural
behaviour under the Fourier transform. With the definition of Sy(G) over LCA groups one can
show that F(So(G) = So(G).

Depending on the approach taken (either via a kind of completion process or by duality
methods) the definitions of extended operations look a bit different, but one can certainly argue,
that a careful realization of any such process leads to the same concept (e.g. the generalization
of translation, dilation, convolution, the Fourier transform, etc.), i.e. the only natural extension
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one should consider. In fact, it will be always a kind of w*-continuous extension of procedures
known to work well on the space of test functions.

There are different ways of doing this. If one thinks of the “large” space of “generalized
objects” as the set of abstract elements giving limits to (kind of) Cauchy-sequences then one
has to show that the linear operators in mind are compatible with this procedure of completion.
Given such a sequence (or in fact a net) representing such an abstract element one has to
show that after applying the operator (defined on the space of test functions) one has again a
well defined sequence of test function, which is showing the same Cauchy-type behaviour, thus
defining another element (the target for the extended operator). Of course one has to verify that
different representative sequences (or nets) in the domain of the operator result in equivalent
sequences in the target domain, i.e. that the mapping is well defined (and preserves equivalence
classes, making up the elements of the abstract completion). While such an approach appears
to be very natural and elementary turns out to be rather cumbersome in practice and overall
the burden of book-keeping outweighes the perceived simplicity of the approach at first sight.

For this reason the much more elegant (but at the beginning more abstract looking) approach
using dual pairs of Banach spaces together with the w*-convergence of sequences (and/or nets)
is preferred in most cases. We also will follow this method (but will try a bit later to indicate
that the two approaches are in fact equivalent and lead to the same extensions).

In fact, a combination of such approaches is perhaps most intuitive: Given the bounded linear
operator T' (say the Fourier transform) on Sy(R?) we can extend it by duality to all of Sf(R?)
(with the usual formula XXX ), and then check easily that this extended mapping is w*w™*-
continuous . Hence the action on a given distribution o € S(')(Rd) can be realized by saying:
Whatever regularizing net/sequence of operators is applied to o (with 0 = w*lim 4 A, (¢)), then
we will have that

(229) T(o) =w"lim, T(Ax(0)).

Of course the choice of this regularizing net of operators may depend on the given o, i.e. the
observed deficiencies of o (with respect to the property of belong to the space of test function). It
may be sufficient to add decay, if it is a smooth function (the typical situation when summability
methods are applied) or smoothness, if it is a rough object (not continuous, or maybe even a
discrete measure), or both deficiencies, usually with the help of product-convolution operators.

In our setting one can say, whenever it comes to the inversion of the Fourier transform,
defined on L'(R%): The range contains only functions within Cy(R?) (according to the Riemann
Lebesgue Lemma), and in fact the local structure of FL!' and Sy coincide, and FL!(R?) is in
the pointwise multiplier space of Sy(R?), but not every function from FL'(R?) is also in L' (R9),
leave alone within Sy(R?). Hence one has to just pull functions from FL!(R?) into Sy(R?) which
is easily done by means of summability kernels, all of which belong to Sy(R?) (cf. papers by
F. Weisz) and which converge to the constant 1, uniformly over compact sets, which is enough
to guarantee w*-convergence (within the dual pairing (S}(R%), So(R%)))).

Exercise: Given a bounded sequence (hy,) in (Cy(G), || [loo). If hn(z) = ho(z) uniformly
over compact subsets then hg = w* lim h,, in S}(R?) (viewed as distributions). In fact a partial
converse is true. A bounded sequence ()% ; is w*-convergent in Sj(R?) if and only if every
convolution with some fixed g € Sy(R?) results in a net (o, * 9)52, which has this property: It
converges uniformly over compact sets to the limit oo * g € Cy(R?).

For functions f € L'(R?), in fact for bounded measures p € My(R?) one has already good
enough decay, so that only smoothing is required. Given any approximate unit (bounded with
respect to the L'(R?)-norm) inside of So(R?) (e.g. the net (St,go)p—0, With [pq go(t)dt = 1)
one has a w*-approximation of u (or in fact an L'-approximation of f in case p = u 7, i.e. for
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absolutely continuous measures on the group). For h € le(Rd) or even h = p for some u €
M (Rd) one has good enough local properties (in fact, they are within the pointwise multiplier
algebra of Sy(R%)) so that any pointwise approzvimate unit in So(R?) will serve as regularizing
operator. The classical cases where such a situation arises is the Fourier inversion problem. Due
to the problem that in many cases (and certainly in the case of Fourier Stieltjes transforms).

Note that one has - for almost trivial reasons, bases on the symmetry of the concept of the
Banach Gelfand triple - with respect to the Fourier transform: A family is a pointwise regularizer
(in the sense of summability kernels) if and only if its Fourier transformed version is a Dirac-like
smoothing operator. One just has to recall that in the current context the approximate units
act via pointwise convolution or via convolution respectively, and that the Fourier transforms
intertwines these two operators.

In fact, one has a similar property with respect to the Shah-distribution (or Dirac comb).
Pointwise multiplication of a bounded function h gives a translation bounded measure ) ., h())dy,
which obviously belongs to Sj(RY), which has a Fourier transform. Since this is a discrete mea-
sure supported by the lattice A it is clear that its Fourier transform is a distribution in S}(R?)
which is periodic with respect to the dual (or orthogonal) lattice A*.

On the other hand, viewed as a distribution h € Cy(R%) C S}(R?) has a Fourier transform
ﬁ, and one may expect that this Fourier transform just has to be periodized with respect to
AL, ie. it is supposed to be of the form Yoar Tyt h. But in which sense is this periodization
possible. Since both factors in this in this convolution product, namely LLI 1 and h may be
“real distributions” their convolution product may not be defined in the usual way, and one has
to verify in which sense the convolution product can be taken. And again: If h was in LY(R%)
(or more general a bounded measure), then one could view itself as an absolutely convergent
sum of its pieces jyamp, by just using a regular BUPU over A+ in order to cut the measure into
pieces, and use the fact that ) 1,1 9,1 p is absolutely convergent with

el = > Nl arliae
AleAt
(cf. Thmf]).

But in fact, h might be a measurable function which is compactly supported but not locally
integrable (at one single point) and in this case the periodization would make perfect sense,
using the pointwise addition.

On the other hand it may be quite possible to find an example where the function h is made
in such a way that despite the fact that the pseudo-measure is defined by a pointwise function
(in this case with large support, so that pointwise infinite sums have to be considered) one
has a problem in defining the periodization in the usual pointwise sense. The chirp signals
ch(t) = exp(iat?®) or discrete versions (to be discussed later on) are examples of this type.

NOTE: Finally these remarks have become far to long and to “exhaustive” (for the poor
readers).
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Material for course October 2006, Double modules

Given a Banach module (B, ||-||g) over a Banach algebra (A, ||-|.a) with bounded approx-
imate units we define the essential part B4 and the relative completion of B with respect to
A, which is given as B4 := Ha(A,B). Note that this is again in a natural way a Banach
module (with respect to the operator norm) over the original Banach algebra (A, ||-|a), and
that (B, ||-||B) can be mapped into this Banach module in a natural way as a closed subspace
(at least of B = By and if (A, ||-||a) has bd. approx. units).

Thus we have altogether the following chain of embeddings of closed subspaces:

(230) B, C BC BA.

Just as one non-trivial example we have for B = (Cy(R?), |- ||s) with the Banach algebra
(L*(R?), ||-|l1) acting via convolution: The essential part of L>®(R?) is Cy(R?), the closed
subalgebra of uniformly continuous, bounded functions:

(231) Cup(RY) € Gy & L.

Proof. Since (L*(R?), ||+ [|o) is a dual space (namely the dual space to (L*(R?), ||-||1)) the
relative completion of (Cy(R?), || - ||s) cannot be larger than L>(R?). On the other hand, using

the fact the convolution commutes with translation and the fact that translation is continuous
in (L*(R?), ||+ |1) we get for h = g = f, with g € L*(R?) and f € L®(R%):

(252) IZoh = hloe < Tag — gl flloc = 0, for z = 0.

Thus we can apply Lemmain order to come to the conclusion that B4 C Cy,(R?) in this case.
But clearly approximate units from L!(R?) (e.g. of the form (Styk)p—0 for some k € C.(R%))
act properly, hence we have the claimed equality.

O

ARGUMENT: One has to identify each element b € B with the operator T, € H 4 (B) obtained
by something like the “right regular representation”, i.e.the operator 13 : a — a e b. It is always
true that ||T3||op < ||b|| B, and by applying T} to the elements of some bounded approximate unit
in A one finds the converse estimate, i.e.(B, || -||g) can be identified with a closed subspace of
all bounded linear operators from A to B.

Note that one should not forget that one has to impose the “natural” A-module structure on
Ha(B1, By), before making the claim that the A-module B can be embedded via an A-module
homomorphism (embedding) into the larger A-module B4.

Exercise: For the case of the pointwise algebra (A, ||-]4) = (Co(RY), || - |ls) one finds that
Ha(A, A) = (C,(R?), || o) in a “natural way. Note that the “identity operator always belongs
to Ha(A, A) (obviously it commutes with any other operator), and therefore the “enlargement”
from A to Ha(A) also implies the adjunction of a unit element to the Banach algebra A, but
typically much more than this. So in a way the (in this case isometric) embedding of Cp(R?)
into Cy(R?) (both with the sup-norm) can be seen as an embedding of A = Cy(R?) into the
maximal algebra “with the same norm” (and a unit).

Plancherel’s theorem can be used (we skip those details) to identify H1(L?, L?) (or equiv-
alently the set of all bounded linear operators from L?(R?) into L?(R?) which commute with
translation) with H 4 (L?, L?) (for A = FL', i.e.the operators from L?(R%) into L?(R%) which
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commute with pointwise multiplications with elements from A = FL!, or equivalently, just
with the multiplication with pure frequencies resp. characters on R? which are the functions
x > e?™5T  These are again pointwise multiplication operators, and it is not hard to find out
that a pointwise multiplier h of L?(R?) is has to be a measurable function which is essentially
bounded, i.e.h € L>®(RY).

Let us just sketch the basic idea behind this fact:

Lemma 65. Assume that B is a Banach module with respect to a pointwise Banach algebra
A (and assume that A.(R?) = C.(R?) N A is dense in A), and assume that AN B contains
arbitrary large plateau-functions, i.e.with the property, that for each compact set K C R% there
exists some ¢ € BN A such that g(x) =1 on K. Then the elements in Ha(B, B) are pointwise
multipliers with suitable functions h which belong locally to A.

Proof. TO BE GIVEN LATER oON! O

Lemma 66. Assume that an operator S on some function space (B, ||-|B) satisfies the prop-
erty S(h- f) = h-S(f) for a sufficiently rich family of pointwise multipliers h on (B, ||-||B)-
Then S(f) = ho - f for some function hg.

Proof. Note that in the case G = Zy the claim is simply: Assume a linear mapping from CV
into itself, represented by a matrix, commutes with pointwise multiplication with unit vectors
then it must be a diagonal matrix. In fact, such linear mappings do not increase the support of
a function. In fact, assume that some coordinates of f are zero, then f does not change of it is
multiplied with the sequence h taking the value one on those specific coordinates. On the other
hand after pulling out of the argument one finds that also - S(f) = S(hf) = S(f) must be
zero at the same coordinated, which easily implies that N x N matrix representing the linear
mapping f — S(f) must be a diagonal matrix, resp. S must be a multiplication operator (with
ho = diag(9)).

Let us now do the continuous version of the argument. For simplicity we assume that
(B, || - ||B) allows pointwise multiplications by the elements of some nice, regular Banach alge-
bra (such as (FL'(R?), ||+ || z1)), and that we can make use of BUPUs, i.e. we have a bounded
family (of pointwise multipliers on (B, ||-||g)) such that 1 = ), _, ¥\. Using (as usual now)
we have ¢ =1 -9*, hence also f = >, ¥x ¥} f, hence (assuming now that the series is norm
convergent in L? or (L'(R?), ||-[}1)), for example, and setting ho := Y., S(1»). Note that
the sequence is pointwise well convergent, since 5 -4\ = 15 implies the supp(Svyy) C supp(¢¥3),
but only finitely many of them overlap! On the other hand one has

(233) Sf=5<2w-f) =D S(ft) =f-Y S

AeA AeA AeA
u

For us an important Banach algebra is (L'(R?), |- |1), endowed with convolution as mul-
tiplication (which is commutative, due to the commutativity of addition in R%). It does not
have any units, but we have shown earlier (?) that (L'(R?), ||-||1) has bounded approximate
units. Typically such a family is obtained by taking any sequence f,, (or net) of functions, e.g.
in C.(R?), with [ fn(z)dz = 1 and “shrinking support”. This can be obtained by choosing
the shape of f, arbitrarily, but assuming that f,(z) = 0 for |z| > 4,, for some null-sequence
8, — 0 for n — oco. Alternatively one compresses a given function f € C.(R?) or more generally
in L'(R%) with Jga fn(z)dz = 1, and chooses f,, = St,, f, for some sequence p,, — 0 for n — oco.
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The choice f(z) = e ™ is a popular choice (which also shows that it is not important for f to
be compactly supported).

We will see shortly that H 1 (L) = H 1 (L', L') can be identified with the space (M;,(R?), || - || s, )
of all bounded measures (resp. with (Cp'(R?), ||+ ||az)). This result is called “Wendel’s theorem”
([67103]). It has of course two parts: First of all one has to show that convolution operators in-
duced by elements from M;(R?) leave the closed subspace L!(R?) invariant. In the second part
one has to verify that any abstract (bounded and linear) operator on (L'(R?), |- ||1) commuting
with all the translation must be such a convolution operator.

Wwendel-thmi| Theorem 28. The space of Hyi (L', L) all bounded linear operators on L*(G) which commute
with translations (or equivalently: with convolutions) is naturally and isometrically identified
with (My(G), || - [|ag,)-

Proof. For the first part we have to verify that L'(RY) is a closed ideal of My(R?), i.e.that
My (R?) « L' (R?) € L'(R?). One way to do that is to check that (L'(R?), ||-||1) is a homo-
geneous Banach space, i.e.to show that the group R acts in a continuous and isometric way

on L'(R?%). This means that we have to verify the following conditions: ||T,f|l1 = ||f||1 for all
r € R? and all f € C.(R?) (hence all f € L'(R%)) and also

ontLi-shift| (234) linb | Tof — fl1=0 for z—0,
T—
for any f € C.(R?), hence (by approximation for any f € L'(R%)).
That (My(RY), |- |lag,) (viewed as a Banach algebra with respect to convolution) is acting

boundedly on any homogeneous Banach space will be discussed separately.

Alternatively one can describe L'(R?) as the subset of all bounded measures which have
continuous translation, in other words, one can show (see a classical paper by Plessner, 1929)
that | T u—pl ag, — 0 for  — 0 implies that 1 is an “absolutely continuous” measure, i.e.belongs
to LY(RY).

The argument for this result typically relies on a compactness argument (w*— compactness
of the unit ball in the dual Banach space M,(R?) = (Cy/(R?), ||+ [|ar)). One applies the given
operator T € ’HL1(L1) to any Dirac- sequence f, which forms a bounded approximate unit
in LY(R?). By the boundedness of (f,) and the operator T the image sequence T(f,) is also
bounded in L'(R%), hence in the larger (dual) space (M;,(R?), | -|/ag,)). By the w*-compactness
of bounded balls in this space we obtain a w*-convergent subnet, with some limit p € Mj(R?).
It remains to show that this limit is inducing the operator, i.e.one has to verify that ' = C,. [

Corollary 7. In the situation described in Wendel’s theorem we have: FEvery multiplier of
(LY(G), ||-1l1) has the property that the restriction to L' N Co(G) (endowed with the natural
norm ||flls == [[flli + | flleo) s also a multiplier on that space, which in turn is dense both
(LYG), ||-111) as well as (Co(G), || |lsc). The same is true for multipliers on (Co(G), || - ||o)-

Also the converse is true, at least for G = R% every multiplier on the Segal algebra
L' N Cy(G). A proof should be found in Larsen’s book [67], Corollary 3.5.2.

Material of Nov. 9-th (! given below) is partially covered by the paper “Banach spaces of
distributions having two module structures J. Funct. Anal. (1983)” ( |13]). The main result of
this paper is a “chemical diagram” that can be attached to each of the spaces in >>> standard
situation: .

Another Segal algebra is L' N FL!(R?) with the natural norm ||f||s := || f]l1 + || f]l1-
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Some comments on the classical Riemann-Stieltjes integral (in German)

http://de.wikipedia.org/wiki/Stieltjes-Integral
http://de.wikipedia.org/wiki/BeschrC3%A4nkte_Variation
http://de.wikipedia.org/wiki/Absolut_stetig
http://de.wikipedia.org/wiki/Satz_von_Radon-Nikodym
http://de.wikipedia.org/wiki/Lebesgue-Integral

Some of the material in this course has been already given in courses in Heidelberg (1980),
Maryland (1989/90) or at the university of Vienna in the last 20 years.

The material concerning the Segal algebra Sy(G) is going back to various original publications
by the author, see for example [30], where this particular Segal algebra has been introduced
and where it is shown that it is the minimal TF-isometric homogeneous Banach space (and
many other properties). The role of the dual space has been described already in [29] (both
papers downloadable from the NuHAG site). The double module view-point is described in much
detail in [13] (Banach spaces of distributions having two module structures, J. Funct. Anal.).
A detailed account of notions of compactness (and also a clean description of tightness, etc.) is
given in [32]. The first atomic characterization of modulation spaces (Sp(R?) is among them)
has been given at a conference in Edmonton in 1986 (published then in [33]).

There are many places where especially the role of the Segal algebra Sy(G) for the discussion
of basic questions in Gabor Analysis has been described. The very first systematic discussion as
been probably given in the Chapter by Feichtinger and Zimmermann in the first Gabor book of
1998 ( [47]). Another relevant paper is the one by Feichtinger and Kaiblinger ( [42]) where it is
shown, that (in the Sp(R?) context) the dual window is depending continuously on the lattice
constants in the case of Gabor frames resp. Gabor Riesz bases.

Preview: In order read about Gabor multipliers the best source is probably the survey article
in the second (blue) Gabor book, “Advances in Gabor Analysis”, by Feichtinger and Nowak
( ).

General references are: Hans Reiter’s book on Harmonic Analysis (including a very fine and
compact introduction to Integration Theory over Locally Compact Groups, but without the
proof of the existence of the Haar measure) [79]. An updated version (edited by his former PhD
student Ian Stegeman is [81]). The book describes (see also [80]) the concepts of Segal algebras
(such as So(G)), and Beurling algebras L} (G) (with respect to multiplicative weights). Both
books are available in the NuHAG library.

A nice introduction into ”abstract harmonic analysis” is that of Deitmar ( [23]), and of
course always Katznelson (starting with classical Fourier series, but also talking about the
Gelfand theory for commutative C*-algebras) is [64]. It also contains the first “propagation” of
the concept of homogeneous Banach spaces. A similar unifying viewpoint is taken in the book
of Butzer and Nessel ( [16]) and of course several of the books of Hans Triebel (see BIBTEX
collection and book-list). These two mathematicians can also be seen as pioneers of interpolation
theory and the so-called theory of function spaces. (Abstract) Homogeneous Banach spaces are
also treated in the Lecture Notes by H. S. Shapiro ( [91]), having approximation theoretic
questions in mind (he makes the associativity of the action of bounded measures an axiom,
obviously because he could proof it only in concrete cases).

Solid Banach spaces of function (under the name of Banach function spaces) appear in the
work of Zaanen: [106] (or |[107]), both books should be available in the NuHAG library (Vienna,
Oskar-Morgenstern-Platz 1, Level 5, Room 1.531, ca. 900 books! )

A very good source to learn about Besov spaces is Jaak Peetre’s book entitled “New Thoughts
on Besov Spaces” ( [75]).
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Banach modules: Rieffel’s work [83].
A NEW book (2019) on Numerical Fourier analysis is [77] (Plonka, Potts, Steidl und Tusche).

Generally interesting reference on "mathematics and signal processing”: R.Holmes: [60]

What are standard spaces?

Banach spaces of functions or distributions which are useful for “daily use”, and which have
properties typically available on concrete situations. In fact most often results are presented in
the literature for LP-space, although they apply to much wider classes of function spaces.

But what could be a sufficiently large family (in order to capture a large variety of concrete
examples), which still allows to prove an extensive list of interesting properties. Well, we
think that such space should (among others) allow sufficiently many regularization operators,
by convolution) but also localization (by pointwise multiplication). Which kind of objects do we
want? Banach spaces of continuous functions? Banach spaces of locally (Lebesgue-) integrable
functions? Banach spaces of Radon measures, or (tempered?) distributions? Should we allow
even ultra-distributions? Wishes: We would like to be able to do functional analysis, so with
each spaces we would like to have the dual space in the same family (as long as it can be viewed
as a Banach space of distributions, hence only if it can be completely characterized by the sum
of the local actions).

With each space the Fourier transform of the space should be in the same family, etc. etc.

Formal suggestion in this direction is given by the following definition, which describes at
“reasonable” generality a family of Banach spaces which is not restricted to Banach spaces of
functions, because such a family will typically not be closed under duality (an exception is the
family of LP-classes, but already the dual space of Cy(R?) contains discrete measures which are
not represented by (integrals against measurable) functions.

Definition 46. A Banach space (B, ||-||B) is called a (restricted) standard space if
(1) (SR, |- l8) = (B |-l m) = (S)(R2), | -||;) (continuous embeddings);
(2) FLY(RY) - B C B, with ||h- fllB < |l | fllB forh € FLY(RY), f € B;
(3) L'(RY) » B C B with ||g= fll < llgllp: | fllB: forg € L'(RY), f € B.

Remark 57. The main idea behind this specific definition (also the reason why it is called for a
while the “restricted standard situation” is the fact that the fact that So(R?) and its dual Sj(R%),
or that the whole Banach algebra L' (R?) is acting on (B, || - ||B) via convolution, can be seen as
a matter of convenience. In this way we avoid a number of technical conditions involving weights
and still have a fairly large collection of examples available. We will be able to demonstrate the
roles of pointwise multiplication and convolutive action in the present context, and it will be
easy for the reader to generalize the observations to more general situations.

It is clear that almost all the spaces used “normally” in Fourier analysis are such “standard
spaces” (to be defined properly next). It is sufficient that a space (of locally integrable functions
or Radon measures) is isometrically invariant under the time-frequency shifts w(\) = M, T; for
A = (t,w) € R4 x R¢ and that e.g. the Schwartz space S(R?) is contained in B as a dense
subspace, to ensure that the above conditions are satisfied. Let us formulate this claim as a
lemma:

Lemma 67. Assume that (B, ||-||B) is a Banach space of locally integrable functions on RY
such that S(RY) is contained in B as a dense subspace and that |M,Tif||g = ||fllB for all
A= (t,w) € R x RL Then it is a standard space.

A typical alternative view in the context of G = R? is the following setting:
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Definition 47. [convenient description] .
A Banach space (B, ||-||B) is called a tempered standard space on R? if

(1) S(RY) — (B, ||-||B) — S'(R?) (continuous embeddings);
(2) S(RY)-BC B
(3) SRY«*BC B

Aside from the fact that one needs some functional analytic argument in order to establish
the equivalence between this “convenient” and another more technical one (which is however
what one needs in order to make those concepts useful). It will be convenient for this purpose
to make use of polynomial (submultiplicative) weights ws, given by w, :  — (1 + |2|2)%/2:

Definition 48. [technical definition] A Banach space (B, ||-||B) is called a tempered standard
space on RY if
(1) S(RY) — (B, ||-||B) — S'(R?) (continuous embeddings);
(2) There s > 0 such that L;, (R?) acts on (B, ||-|/g) by convolution and
lg* fllB < Csllglliw.|l fllB; forg € Ly, , f € B, for some Cs > 0;
(3) S(RY) - B C B and there exists some constant ||k - f||p < ||E||1,wr||fHB ;

Remark 58. The typical examples of reduced standard spaces arise from Banach spaces of say
tempered distributions which are isometrically invariant under TF-shifts, i.e.which satisfy

=t w) fle=fls Vfe€B.

and which contain S(R?) or Sy(R?) as a dense subspace. In fact, in such a case on can argue
that the isometric invariance of the space implies that the continuity of the mapping (¢, w) into
S(R?) resp. Sp(R?) implies that one can extend the strong continuity to all of (B, ||-|g), in
other words, one obtains a so-called time-frequency homogeneous Banach space (B, ||-||g) in
this case, and the mapping (¢, w) to 7(t,w)(f) is continuous for every f € B.

One can also discuss from a technical side the need of assuming that the embedding from
S(R%) into (B, |- ||B) should be a continuous one with respect to the occurring natural topolo-
gies. In fact, it should be enough, for example, to verify that (B, ||| g) itself is continuously
embedded into the space of all locally integrable functions and that for each norm convergent se-
quence (f,) in (B, || - ||B) there exists a subsequence ( fy, ) which is pointwise convergent almost
everywhere. etc. ...

Standard spaces are also described within the TEXblock system (part of the NuHAG DB
system):
http://www.univie.ac.at/nuhag-php/tex-blocks/search.php?id=19
Talk Server: TO BE DONE

Starting from the observation that for any of the module actions, arising from the point-
wise algebra A = FL! and the convolutional Banach module structure over L' one can build
two types of completions and also two typos of “essential parts”. We will write B4 for the
A—completion of B, and B4 for the essential part with respect to the pointwise module ac-
tion. It is easy to verify that an element is in B4 if and only if it can be approximated by
elements with compact support, or if and only if any bounded sequence of plateau-like functions
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(forming a bounded approximate unit in ]:Ll) acts as approximation to the identity operator
on the given element.

Analogously we define the completion and the essential part with respect to the Banach
algebra L'. Since the action of this algebra usually comes from the group action (by translation),
we will use the symbols B¢ and Be.

Combining those four operations in a serial way we can come up with a large number of
new spaces, derived from any of those spaces. Since the operations of completion and essential
part with respect to the same algebra action are canceling each other (similar to the operation
of taking a closure resp. the interior of a “nice set”) we can concentrate in our discussion on
“mixed series”, such as: BGAGv, or even longer chains of operations of a similar kind.

The result that has been derived in [13] can be summarized in the following way: JUST the
LAST OCCURRENCE of each algebra operation counts, i.e.the last occurrence of the symbol
G and the last occurrence if A. So we have BGAG = B4, or BGAGA = Bga.

The most important spaces in this family are the minimal space, which turns out to be the
“double essential part”, where the order of algebra operations does not play a role anymore. It
coincides with the closure of the test functions in the standard spaces. So we have

— B
(235) Bac =8 =DBga

On the other hand here is a (single) double completion, which coincides with the w*-relative
completion of B within S, (details to be presented at another time).

(236) BAG = B = B%A
where we define the vague or w*-relative completion of (B, ||-||B) in S} as follows:
(237) B={ce8)|o=uw"—limgfuo,sup|fallB < o0}
«
The infimum over all the bounds sup, || /|| makes B into a standard space, which contains
(B, ||-||B) as a closed subspace.
Example:

Starting from Cp(R?) one can find that is relative completion is just (L>°(R%), |- [|c)-

A WIKIPEDIA contribution:

http://en.wikipedia.org/wiki/Harmonic_analysis
http://en.wikipedia.org/wiki/Tempered_distribution
http://en.wikipedia.org/wiki/Fourier_analysis
http://en.wikipedia.org/wiki/Discrete-time_Fourier_transform
http://en.wikipedia.org/wiki/Colombeau_algebra
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15. INTEGRATED GROUP ACTION: ISOMETRIC CASE

Next we will show that the convolution action of bounded discrete measures on a homoge-
nous Banach space can be extended to all of the measures in order to generate an action of
(My(G), || - lIag,) on such a Banach space (B, |- || B)-

LATER on we will relabel the symbols and write per f instead of pe,f!

meas-homBRO | Theorem 29 (Bounded Measures act on Homogeneous Banach Spaces). Assume that (B, |- || B)
18 a homogeneous Banach-space with respect to some “abstract” group action p, i.e. we as-
sume that x — p(x)f is continuous from G into (B, | -||B), isometric in the sense that
lp(x)fllB = |IfllB for all x € G and f € B, and that p(z122) = p(x1)p(x2). Of course we
can define e, f for any discrete measure, hence for the family Dy as the (unique) limit of this
Cauchy net in (B, ||-||B). Then one has

(238) e, fll < lulallfllB,  for all f € B.

In fact, (B, ||-||B) becomes a Banach module over (My(G), || - ||a,) in this way.

Proof. The starting point is of course to translate the action of the group G into an action of
the Dirac measures, i.e.to set

rhobuldelta| (239) dp0,f =1 p(x)f, fe€B.

Since discrete measures are absolutely convergent sums of Dirac measures it is then clear that
we have for a discrete measure (according to definition p= >0 0y, simply

pe,f = chp(xk)f,
n=1

the sum being absolutely convergent for each f and p € My(R%). Observe also that the
assumption about p imply that this action of My(R?) is not just an individual action (given
for each p € My(R9)) but it defines in fact a representation of the Banach convolution algebra
(My(R?), || ||lag,), since we have (as an exercise for the reader) of course:

(240) (2 * p1)epf = poep(paepf),  p, iz € Ma(RY), f € B.

Consequently, for any given u € My(G) and some f € B we have an clear interpretation of the
(bounded) net

Dypeof =) n(vi)p(:)f.
el
We will show next that it is convergent, as |¥| — 0 or diam(¥) — 0.

Motivation: One should consider the action of Dypu on f as a Riemann-type sum for the
Banach-space valued integral of x — p(z) f, usually written as [ p(z) f(x)du(z). Therefore it is
natural to check that the action of bounded discrete measures is OK (this is an easy consequence
of the assumptions) and then to compare two such expressions, namely DPsimuse, f and Dgpe, f
by making use of their joint refinement, constituted by the (double indexed family) (1;¢;).

Let us first estimate the norm of Dy pe,f. Using the isometry of the action of pon (B, ||-||B)
one has, independently from W:

crmeasconvi| (241) 1Dwpe,flls <Y ln@illp() fls < 1B Y 1@l < llulal fll5.

el el



mann-estiml

astf-estiml

assocat

isom-embedl

110 H. G. FEICHTINGER

Assume next that there are two families ¥ = (1););c; and ® = (¢;);cs are given, with cen-
tral points (x;)icr and (y;j)jc. Then we can define the joint refinement ¥ — @ as the family
(¢z‘¢j)(m)e IoJ> Where we can agree to call ¢ J the family of all index pairs such that ;- ¢; # 0
(because all the other products are trivial and should be neglected). In fact, if both ¥ and @
are sufficiently “fine” BUPUs one has: [

(242) IDype,f — Dapepflls =Y (@) f = ply;) fllBlu(ids)| <
(i.j)elod
sup o) [f = ply; —x) flllB Y I@id)ulla < ellpln,
(@.5)elod (i,j)Elod

if only W resp. ® are fine enough. Due to the completeness of (B, || -||g) one finds that there is
a uniquely determined limit, which we will call pie,f. It is then obvious that

43)  lusyflp = i [Dujse,f s < lmsup | Dulnalfl5 = il

Of course it remains to show that the action defined in this way is associative, i.e. that
(244) (1% p2)opf = (p1)ep(uae,f),  Vpi,pz € My(RY), f € B,

but his is clear because the associativity is valid for the discrete measures Dy p and Dg . @ U

Remark 59. In the derivation above we have used the isometric property and the fact that
p(z1z2) = p(x1) o p(x2). It would have been no problem if this identity was only true “up to
some constant of absolute value one”, i.e. if one has a projective representation of G only, such as
the mapping A = (t,w) — 7(\) = M, T} from R? x R? into the unitary operators on the Hilbert
space (LZ(Rd), I| - ||2), which is one of the key players in time-frequency analysis.

Remark 60. The following remark may be viewed almost as a triviality (but I think it will
be useful later on): Given two Banach spaces as described in the above theorem (Thm. 77),
with (B, ||-||V) < (B2, || -||¥). Then - as we assume - there is an action of p on B? whose
restriction to B leaves that subspace invariant. Then it obvious that for the symbol pe,f is
justified without distinction of the corresponding homogeneous Banach spaces. In fact f — e, f
considered as a mapping on (B!, ||-||)) can be viewed as the restriction of f ~ e, f realized
as a bounded linear mapping on (B!, ||-||).

15.1. Isometric mappings and partial inversion on Hilbert spaces. For the next step
we need a simple observation from abstract Hilbert space theory.

Lemma 68. Assume that a (complez) linear mapping between two Hilbert space over the complex
numbers, F6 — 5 is isometric, i.e. satisfies

(245) 1T = Il Vi1 € I
Then the adjoint mapping T' : % — FA is the inverse on the range, i.e. one has
(246) T(Tf)=f Vh € 4.

85Using that 1; = Do je; Wiy, hence 30 oo by =1 and 3o ooy 1(Wigs)ullar = [[pllna-

86Note that H.S.Shapiro (cf. [91]) is making this associativity an extra axiom, apparently because he could
not proof it directly for technical reasons, because he defines the action of the bounded measures on an “abstract
homogeneous Banach space”. H.C. Wang exhibits in [101] an example of what he calls a semi-homogeneous
Banach space (without strong continuity of the action of G on (B, || -||B), which does not allow the extension to
all of the bounded measures. Indeed, it is a Banach space of measurable and bounded functions on R which is
non-trivial, but which does not contain any non-zero continuous function! The example was suggested to him in
a correspondence by the author of these notes.
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Proof. The claim follows from the fact that an isometric embedding also preserves scalar prod-
ucts, as a consequence of the polarization identity

3 3
(247) (F.9) = 1 SMT g, ey = T SIS + ikl
k=0 k=0
Hence
(248) (T'(Tf),9) =(Tf.Tg) =(f.9) Vf,g€A.

Since this is true for every g € 4 the required claim is valid. Usually one says that T"(hg) is
defined in the weak sense for ho € 7%, through the identity

(249) <T/h2, h1>%ﬂl = (hQ,T(h1)>%7 hl € jﬁ, hQ c %
O
Application: (So(R?), ||| ) is defined via its STFT: f € L*(R?) belongs to Sy(R?) if and
only if Vg, f € LY(R?%), where g is the Gauss-function (or any other nonzero Schwartz-function).

Since f + V, f is isometric (assuming that ||go|l2 = 1) we have according to the above lemma
the (weak) reconstruction formula

F= [V Qnhm dr

but if Vg, f € L'(R??) ¢ M(R??) then we have

f = Vgof ®r Jdo
in the spirit of the above abstract statement (for p = m). It follows that one has for every
TF-homogeneous Banach space (B, ||-|B), i.e. for every Banach space (B, ||-||B) such that
7N fllB = IfllB and [[x(A)f = fllB — 0 for A = 0:
(250) 1B = IVao f oz g0l B < Voo fll L1 (m2ay l90ll B = [ fll 35|90l B-

FROM NOW ON WE MAY USE e, INSTEAD OF e,. ADJUSTMENT WILL BE REALIZED LATER
ON!

Proof. The proof relies on the fact that for any net of convergent nets Wg (all sufficiently “fine”)
the overall family (Dy,fia)q,s is bounded and uniformly tight! E| Moreover it is clear that for
each fixed [ the net Dy, uq is w*-convergent to Dy, uo. Given the tightness of the family

only a finite number of indices of the family (z/)f )ier is relevant for the convergence, hence
pa(]) = p10()) implies that
DlIIﬁMO(.ﬂ'f - D\PBMO'ﬂf-

Lemma 69. The collection of all dilated and shifted Gaussians form a total subset in most of
the function spaces, including (Co(RY), |- |loc), (L'(RY), ||-1l1), (L*RY), ||-[l2), but also in
Wiener’s algebra (W (Cp, €')(R?), || - lw)-

Proof. The proof is quite easy observing first that we have ||St,g * f — f[, — 0 for every
f e (LP(RY), [|-|lp) resp. f € Co(R?), endowed with the sup-norm | f||o0. But for any fixed

p > 0 the convolution product itself can be approximated by expressions of the form St,g* Dy (f).
In any case we can start our considerations (without loss of generality) from some f € C.(R%).

871t is a good exercise to check the technical details yourself!
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Hence by first choosing py > 0 small enough, and subsequently (depending on the smoothness
of St,g) a BUPU which is fine enough (suitable choice of §y > 0) such that one has altogether

(251) 1f = Stog * D flloo < [If = Stog * flloo + [IStpg * (f — D f)lloo-
Hence by first choosing p > 0 and then (for fixed p > 0 the appropriate size of ¥, i.e. § > 0 one
can make the difference arbitrarily small. d

Since the finite linear combinations of such Gaussians are dense in all the space mentioned
one can use them. For example, it is quite easy to derive the validity of the Fourier inversion
formula on these functions. In fact it is better to use not only shifted and dilated, but also the
modulated version of the Gauss function. Since the Gauss-function go(t) := ™l is invariant
under the Fourier transform (cf. [108]) the rules for the intertwining properties between dilation,
modulation and shifting implies that the Fourier inversion is valid for all linear combinations of
such functions, and in fact certain infinite sums (as long as they are convergent). Such functions
make up a so-called exotic Banach space ( [48] gives details).

Lemma 70. Let ¥ run through the family of all BUPUs of a given mazimal size @, e.g. with
all the function (v;) constituting ¥ (whatever U is used) satisfying with supp(v;) C x; + Q,
for any such ¢ and suitably chosen points (x;), for some fized compact set Q. Then for any
w € My(G) on has: (Dgp)w is a tight set@

Proof. We can start from any fixed BUPU @, and recall that }; {|¢; - pl[ar < ||l
We can use this to approximate p by a partial sum, i.e. by choosing for € > 0 a finite set
F C J can be found such that

1Y 65 pn—pllve =" lbsullma< e

jeF jEF
or equivalently, writing ®p 1=}, ¢;:

[@F - p—plm<e.

Let now h € C.(R?) by any plateau-function such that h(z) = 1 on some neighborhood of
supp(®r). More precisely, given the uniform size of the BUPUs ¥ to be considered, we can
have h -1 = 1) for all indices i € I such that p - # 0.

Then for any BUPU U = (v;);er of size Q ||h(Dwp) — Dy pl|ar can be controlled in a uniform
wa;

ARGUMENTS:

(252) (@) < |6 ullae, Yo € Cy(RY), p € M(RY),

because in case ¢ € C.(R?) one can choose any other function ¢* € C.(R?) such that |[¢*|sc = 1
¢*(y) = 1 on supp(¢) and hence

(253) 9" =0 = @) = u(@™e)| < |lo- pl(¢%)] < llo- plin,

thus completing the argument. The general case follows from this using the standard reduction
to compactly supported measure

8811 the Euclidean case one will of course talk of BUPUs of size R > 0 if the set Q@ can be chosen to be
the closed ball of radius Br(0) around zero. Hence the assumption is simply that supp(¢;) C Br(x;) for some
xT; € Rd.

89Despite the fact that p- Dy is not equal to Dy (pp)

90to carry out the details is in fact a fairly good exercise, showing how well the technical details have been
understood!
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Given F we can find some h € C.(R?) with h(z) € [0,1], hence with ||h|s = 1, such that
h(z) =1 on U;cpsupp(¢;). (due to the limited size of the support this is a compact set which
can be chosen independently from the concrete choice of ¥). Consequently

(254) ||h-Dyp—Doplae < || D w@i)de|| = Y Nu—puli)l < lu—pulm < e
{i|-p=0} M {il¢ip=0}
O

Based on this estimate we observe that one has for any p € M,(R?) one has:

lepf — Dupe,ofllB < €llplm

depending only on the element f € B and the level of “refinement” of ¥ but NOT on the
individual choice of p. O

Next we want to show that there is an important form of continuity from in this action from
M (G) x B — B, with respect to the w*-topology on C : /NuHAGALL/NuHAGPDF's/.

Theorem 30. Assume that (fo)acr s a bounded and tight net of bounded measures, which is
w*-convergent to some limit measure pg € M(R?). Then for every f € B:

(255) liaspf = mospfllz =0 for a— o,

Proof. One can verify this relation by observing that the family Dy p,, running through any net
of BUPUs with |¥| < 1 and « € I is a tight family, hence up to some ¢ > 0 one can replace the
given net (o) by a family of measures with joint compact support. Hence all the BUPUs will
consist of finitely many discrete measures, and in particular ||Dgp,e,f — Dwpoe,f||B — 0 for
any f € B, for fixed V. O

Corollary 8. For every homogeneous Banach space (B, | -||B) one has: For every i € M(R?)
and every f € B: pux f is the limit finite linear combinations translates of f. In particular
one has: Given p and f and e > 0 there exists a finite sequence (x;);cr and a finite sequence
of complex coefficients (¢;)ier such that

(256) prf = aTef

i€l

<e.
B

Proof. We just have to remember that the discrete bounded measures Dyu resp. their partial
sums form a tight family of measures, which is w*-convergent towards p. Since each of the
approximating measures Dy is of the form ). ; u(v;)d,, and can be approximated (even in
the norm of (M (R?), || - |laz)) by finite sums we just have to put ¢; = pu(v;) and observe that

(Zciéxi) x [ = ZciTxif.

el el

0

Remark 61. A more precise way of expressing what is going on is the use of suitable indexing,
allowing to express that it is enough that “sufficiently many” elements from a “sufficiently
fine” BUPU W have to be used. Let us choose as index set pairs of the form (K,§), with
§ > 0 and K a compact subset of R?. They have a partial order, with (K1,68;) = (Ko,d) if
Ky D Ky and 63 < 61. Then we say that ) pc;idy, has the index (K, §) if ¥ is a §-BUPU, and
F D {ieI|x; € K}. One could also talk of a local BUPU, by assuming (slightly differently,
but technically equivalent) that » . p1(2z) =1 on K.
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In this setting one can say: For every p, f,e > 0 there exists a pair (K,,do) such that for all
local BUPUs which satisfy at least ) ;.1 (z) =1 on K and are at least do-fine, one has

(257) s f = n(@Wi) T fllB <&
i€F
The point of the last remark is that the user may even choose the points by himself, and
then suitable coefficients can be found (by making use of an BUPU adapted to the given set),
cf. [35].
A detailed discussion of similar arguments for the family of translation and modulation in-
variant Banach spaces (of ultra-distributions is given in the recent paper [41].
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16. SOBOLEV SPACES, DERIVATIVES IN L?(Rd)

Sobolev spaces and the relation with the Fourier transform: Relate the classical concept of
derivatives or multiple derivatives (as done originally by Sobolev) to the properties of their
Fourier transform.

Lemma 71. Assume that f € C.(RY) has continuous partial derivatives. Then their Fourier
transforms coincide with f, multiplied with essentially the coordinate functions.

Proof. We can restrict the attention to the case d = 1. Considering the fact that f’ € C.(R?)
by assumption we can guarantee that the difference quotients + (7}, f — f)(x) converge uniformly
to f’, hence in the L'-norm.

Consequently their Fourier transforms are uniformly convergent to the Fourier transforms of
f', using the mean-value theorem.
(258) flx+h)— f(@)=f'(&)-h, forsome &€ (x,x+h).

Since translation by h goes into multiplication with characters the rule follows by going to
the limit

1 , .
(259) 2 (€27 — 1) — 2mis - 2,
O

Definition 49. A strictly positive and (without loss of generality) continuous function w is
called submultiplicative (resp. a Beurling weight) if it satisfies

(260) w(x+y) <w(x) wly) Veyed.

Examples: ws(z) = (1 + |z|)® for s > 0. It is trivial (Ex!) to prove it for s = 1 and then by
taking the s — th power it is still valid! The corresponding weighted L? on R¢ is denoted by
L2 (R%).

It is easy to verify that this implies a pointwise estimate (using w(z) < w(x —y)-w(y) in the
convolution integral):

(261) (fxg) - w] < [flw * |g|w.
In fact, we have for every fixed z € G:

(262) £+ g@)w(z) < /G 9z — )1 @) w(z)dy < /G 9 — ) — )£ @) wly)dy.

As an immediate consequence the corresponding weighted L!-space L&} is a Banach algebra
with respect to convolution, a so-called Beurling algebra (cf. [81]).
Another important class are the so-called WSA weights:

Definition 50. A strictly positive and continuous weight w is called WSA (weakly subadditive)
if there is some constant C' > 0 such that for all z, y:

(263) w(z+y) < Clwx) +wy)).
It implies in a completely similar manner another useful pointwise estimate:
(264) [(f % g) - w] < C(flw =gl + [ f]* [glw)

recall that L2 := {f| fw € L?}, with the natural norm || f||2,, := || fw]|2-
Using equation and the fact that L'« L? C L? (with corresponding norm inequalities)

lg* fllz=11g- fll2 < llglloo - 1F1]2-
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Theorem 31. Let w be a WSA weight. LlﬁLi 1s a Banach algebra with respect to convolution.
In particular, ij is a Banach algebra with respect to convolution if 1/w € L*.

Proof. The L'-norm is no problem, so we only have to find for f,g € L' N Lf} an estimate for

II(f * g)w||2, which can be obtained from the estimate ().
U

Argument: then L2 = L' N L2 with equivalence of the natural norms associated with these
spaces!

Since the Fourier transform maps L' into Cj (according to the Riemann Lebesgue Lemma)
it follows that under the same conditions a Sobolev space is embedded into (Cy(R?), | -|lxc)-
Let us write Hy(R?) for F~ (L3 (R?), || - [[2,0), With norm || f|j3;, := £ - wa.

For integer values of s > 0 one can show that this space coincides with the space of all
L?— elements which have (in the sense of distributions!) derivatives of order up to s, i.e.
the (within the theory of distributions well defined objects f, f’, f” etc. up to order s are
regular distributions which can be represented by L2-functions, or equivalently: smoothing the
distribution f one has uniform control of those derivatives in the classical sense independent of
the order of regularization, e.g. by convolution with a very narrow Gauss function);

obolev-emb0| Corollary 9. For s > d/2 the Sobolev space H is continuously embedded into FL'(RY), hence
also into (Co(RY), ||+ ||sc)-

Proof. Observing that 1/w, € L*(R%) if (and only if) w > d/2 on finds that L2(R?) < L!(R?)
via Cauchy-Schwarz, writing h € L2(R?) as a product of hw with 1/w:

(265) 1Bl = [[hw - 1/w]ly < [[hw]z - [[1/w]2.

Applying the Fourier transform on both sides we obtain that H,(RY) < FL'(R?), with the
natural norm estimates. O

Note that the above argument shows that Hs(R%) is not only continuously embedded into
(L*(R?), ||-||2) (according to Plancherel, since L2 (R?) — L*(R?)), but also in (Cy(R%), |- [|o),
hence into L? N Cy(R?) with the natural norm (sum of the two norms). Using the so-called
theory of Wiener amalgam spaces on can show that H¢(R?) — W (Cp, £2)(R?), by the argument
that L2(RY) = W (L%, £2) = W (FL?, £%) — W (FL?£') (using again Cauchy Schwarz in the
last inclusion), which by a variant of the Hausdorff-Young inequality for Wiener amalgam spaces
([34]) gives

H(RY) = F L2 — FYW(FL?, £Y) — W(FL', £?) — W (Cy, £*)(R?),

which is a space strictly contained in L? N Cp(RY).
Note that Hs(RY) is not only a Banach space with respect to the natural norm | f|j3, =
|| fw||2, but even a Hilbert spaces, because the norm obviously comes from the scalar product

HS-scalprod| (266) f, 9. == (fw, gw) 2 = g F(s)g(s) w?(s)ds.

Hs-RKHS| Corollary 10. H (RY) is a reproducing kernel Hilbert space, i.e. for each t € R? the Dirac
measure 0, : f + f(x) is a continuous linear functional on the Hilbert space Hs(R?). The
kernel K(x,y), consisting of functions K(-,y) = ky(y) in Hs(RY) with

Hs-RKHSphi | (267) f(@) = (f ko)n, forall zeR feH,
is obtain as collections of shifts Ty, with ¢ = F~1(1/w?).

B ot
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Proof. Since H4(R?) is continuously embedded into (Co(R?), |- [|sc) it is clear that the family
of point measures acts even uniformly bounded on H,(R?). Hence we only have to prove the
explicit representation of dy on Hs(RY) and then (using the definitions) the covariance of the
situation: shifting the point evaluation (dy to d,) corresponds to shift the generator representing
. We get the representation using the Fourier inversion formula (it is easy to recognize that
we do not need that f itself is in L!'(R%), the inverse Fourier transform a priori defined as an
L2-FT has the usual form as integral if f € L'(R%)).

(268)  f(0) = y fs)ds = y Fshuls) - —5(syws)ds = [ F()B(s) wi(s)ds,
if we put ¢ = F~1(1/w?).

. E R4
Now we can apply the shift invariance of the scalar product (exercise):
(269) (Tof, Toh)n, = (f,h)w, forall fhe H(RY),

because we know that translation goes to modulation on the Fourier transform side, but having
the same modulations within a scalar products means (due to the fact that one is taking a
conjugation in the scalar product) that it is unchanged. Technically speaking one could ar-
gue that translation goes into modulation, but for all weights modulations are unitary on the
corresponding weighted L2-spaces. O

Another interesting embedding reads as follows:

Theorem 32. For s > d the intersection of Hs(RY) with L3 (RY) with its natural norm (sum
of the two norms) is continuously (and densely) embedded into (So(R?), |- s,)-

Remark 62. Cf. the work of K. Grochenig: there are also non-symmetric conditions and even
conditions with weighted LP—norms on the time side and other weighted L?-conditions on
the Fourier transform side which can be used to show that function with a certain amount
of both time- and frequency concentration (as expressed by these conditions) are necessarily
lying within Sy(RY). Of course one can easily adapt those conditions to conditions which are
sufficient conditions for other modulation spaces, especially to be within Shubin classes Q(R?),
or modulation spaces M, (R?).

details are in 28], and about WSA functions in the work of Brandenburg [12], online at
http://univie.ac.at/nuhag-php/bibtex/open_files/1407_9550001.pdf
For other purposes we mention also the concept of moderate weights

COMES TWICE!
A weight function v on R2? is called submultiplicative, if

(270) v(z1 + 22) < v(z1)v(22),
for all z1 = (l‘l,fl),ZQ = (Iz,{z) € R2,

Remark 63. Weight functions are very natural if one does not want to consider points of a
function to be of equal importance. For strictly positive weights w(x),z € G with growing
weights (e.g. lim, oo w(x) = 400) one can express decay at infinity by membership of f in
some of the weighted spaces.

FURTHER COMMENTS ON WEIGHTED SPACES! IN PARTICULAR WEIGHTED LP0Q SPACES A
weight function w on R?? is v-moderate if

For applications in the context of Harmonic Analysis translation-invariant function spaces
play an important role. This is where the notion of moderateness of weights comes in (see
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e.g. [28], an English summary is found at [27], or the more recent article [55]). In the literature
on function spaces these concepts, which go back to papers of R.E. Edwards and G. Gaudry
(see |25] and [51]) and of course the work of A. Beurling (see [79]) and Y. Domar ( [24]).

(271) w(z1 + 22) < cv(21)w(z2)(*)

for all 21 = (21,&1), 22 = (22, &) € R,
Two weights w1 and wy are called equivalent, written wy =< ws, if

(272) C~ wy (2) < wa(z) < Cwy(2)

for all z = (z,¢) € R?? and some positive constant C.
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17. SOME POINTWISE ESTIMATES

Pointwise estimates: Convolution preserves monotonicity We have to deﬁn@ |p| for a given
measure, and have to show that || |u| ||ar = ||iz]|asr for each p € M;(R?).

point-conv| (273) o f| < |pl*|f], Yue My(RY), f e Cy(RY).
point-convi| (274) fI < gl = [l [f] < ul + gl
osc-estimla| (275) [(Dyf — f)*gl(z) < [|f] *oscs(g9)](x), Vo € R
or in short, a pointwise estimate of the form
sc-estimlba| (276) [(Dyf — f)*g] < [|f]*oscs(g)]-

MAIN ESTIMATE

ain-estimil| (277) |Dypx f—px f] <|ul*|Spgf — f| < |p|*oscs f

if diam (W) < 4.
It relies on a couple of “simple” estimates, such as

osccheck| (278) (oscs f)Y = oscs(f¥)
and
osctransl| (279) oscs(Ty f) = Ty (oscs f).
Obviously
splinapprx| (280) |Spy f(z) — f(x)| < oscs f(x), Vo € RY

Moreover the fact that the discretization operator Dy : Mj(R?) — M (R?) is the adjoint of the
spline operator Spy : Cy(R%) — Co(R?), implies also that we have:

conv-Dpsi| (281) Dyp* f = pu*Spyf, 1€ My(RY), f € Cy(RY).

JAln 0 Beul

Lemma 72. If f € W(Cy, £?) then also oscs f € W (Cy, £°).

Proof. The estimate makes essentially use of the density of C.(R?) in (W (R?), |- ||w) and the
fact, that it follows from the uniform continuity of functions with compact support. The simple
estimate (sub-additivity):

splitoscd| (282) oscs(afr + Bf2) < |aloscs(f1) + |5 oscs(fa),
is part of the argument. The details are left to the reader. O

N This is absolutely a non-trivial task and has to be done carefully. We cannot give a reference to the literature
so far but are convinced that this is the way to go. One technical way, which does not require the use of measure
theoretical arguments, is to define |Dyp| := >,/ |u(¥i)|dx; and verify than (this is the difficult part) that this
tends to a limit in the w™*-sense!



oscWienerp

120 H. G. FEICHTINGER

Lemma 73. o A function f € Cy(R?) belongs to W (Cy, £°) if and only if f € LP(RY)
and oscs f € LP(RY).
o A function belongs to W (Cy, £°) if and only if f#, the local mazimal function belongs
to W(C(), Ep)

Recall: f#(z) = maz|,_<1{|f(2)|}.

18. DISCRETIZATION AND THE FOURIER TRANSFORM

We shall define here LLI, := )", dq and LLI* = %Zn 5%. Then FLLI, = LLI% In fact, one
has for @ = 1 according to Poisson’s formula FLLI; = L', and the general formula follows
from this by a standard dilation argument: Mass preserving compression St, is converted into
“value-preserving” dilation D, on the Fourier transform side, and D,LL] L— Ve,

Let us put a few observations of importance at the beginning of this section:

e The periodic and discrete (unbounded) measures are exactly those which arise as periodic

repetitions of a fixed finite sequence of the form Zivz_ol agOk.

e The Fourier transform of such a sequence can be calculated directly using the FFT

e for any (sufficiently nice) function f (e.g. f € W (R?)) one has for b = 1/a:
(283) Fllan * (LU /)] = L™ (Wl * f) = Ly« (LN f)
The last step in the proof of formula is easily verified directly: sampling and periodization
commute if (and only if) the periodization constant (bV in our case) is a multiple of the sampling
period (in our case b).

The question of approximately obtaining the continuous Fourier transform f of a “nice func-
tion” f from the FFT of it’s sampled version can be derived from this fact. Essentially it is based
on the fact that good decay ensures that the effect of periodization disappears for large periods,
while smoothness combined with a high sampling rate guarantees good local representation of
the function based on (regular) samples.

Given h > 0 and some prescribed function 1 on RY, such as a cubic B-spline, the quasi-
interpolation Qpf = QZ’ f of a continuous function f on R? is defined by

(284) Quf(w) = f(hk)yp(a/h—k),  weRL

kEZ
For suitable 1, this formula describes an approximation to f from its samples on the fine grid
hZ? C RY.
Theorem 33. Assume that 1 € Sy(RY) satisfies > cqa0(x — k) = 1, i.e. that ¢ generates a
partition of unity. Then one has for any f € So(RY): |Qnf — flls, — 0 as h — 0.

Note, that under the same restrictions on ) one also has convergence of the quasi-interpolation
scheme in the Fourier algebra FL! for all f € FL'(R%).

Consequently one has Qjo — o in the weak*-sense for each o € S}(R?). But Qo =
> 0(1¥k)dhk. Hence the discrete measures are w*—dense in Sj(R%).
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Comment on the consistency of distributional Fourier transform with the classical one (defined
on L'(R?), using the Lebesgue integration formula).

For any Fourier invariant space of test functions (such as (Sp(R?), | -||s) or the Schwartz

space of rapidly decreasing functions S(R?)) one defines a generalized Fourier transform by the
formula

Definition 51.
(285) Fo=6: 6(f):=0(f) VfeS(RY.

The above formula can then be interpreted as a consistency relation. Write o, and oy for the
distributions generated by the functions g € L*(R?) and § € Cy(R?) respectively @ then the
formula ((177) tell us that

6’; = O0g-
see e.g. [50], Lesson 17, page 156.
Material inserted 03.06.2017, TUM
LLLI(f) = s (L - f) = L= (L« f)
with the important property that
(286) FLLL(f) = WLI(FS),  Vf € SHR?).

or equivalently

(287) Follll=LllloF
In our code for gaussnk.m we use exactly this idea:
g=zeros(n,1); t=(0:n-1).’;
p=sqrt(n); s = 1/sqrt(n);
for j=-3:3; ¥ rough periodization and
g=gt+exp(-pi*(t*s+j*p)."2); I sampling at rate s
end;
g=g(:)’/norm(g); %normalization norm(g) ==
We also need the dilated version, which I would like to call LLLI,: The definition goes as
follows (using the two dilation operators that I have in my lecture notes):

LLLI,(f) := Stlld * (DyLLt - f).

We will be interested in p — 0, e.g. p = 1/v/N (if we want to obtain finite signals on Zy) or
p = 1/N? if we want to have a sampling rate of 1/N and periodization by N, and thus obtain
N2 discrete values. So in principle if (1/p)? € N we also have

(288) StoLLl % (DLl - f) = DLl - (St * f)
and consequently we have again
(289) L, o F= Follll,

In other words, we can apply the ordinary Fourier transform first on a function, OR alterna-
tively apply the DFT/FFT on the finite sequence describing its periodized and sampled version.

We consider it a remarkable fact that these operators intertwine. In other words, we have to

9250 the space of test functions must be contained in L*(R?) to ensure that Co(R?)-functions define continuous

linear functionals.
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prove that finite sequence describing the periodic and discrete signal can be mapped onto the
corresponding sequence of equal length (!!) describing the Fourier transform of such a sequence
by just applying [perhaps up to some normalization!| the Discrete Fourier Transform (DFT),
and practically speaking the FFT (Fast Fourier Transform). Furthermore, we will show that
any periodic and discrete signal is of this form.

Spline-type quasiinterpolation is then what you call regaining the continuous function from
a discrete sequence, which gives a continuous and periodic function which then by windowing
has to be localized, but all the can be described well with these symbols.

nocite: feka07, fe92 [43], [36]

WHAT IS MISSING NOW IS THE FACT THAT ONE CAN COMPUTE THE FOURIER TRANSFORM
OF THE DISCRETE AND PERIODIC SEQUENCE IN So(Rd) OBTAINED IN AN EXACT WAY BY JUST
APPLYING THE FFT (THE FAST REALIZATION OF THE DF'T, THE (Discrete Fourier Transform,).

19. QUASI-INTERPOLATION

The piecewise linear interpolation operator for data available on the lattice of integers Z, say
(¢k)kez, can be described as a sum of shifted triangular functions A(0) = 1, A(k) = 0 for k ¢ Z.
Hence it can be written as a convolution product of the form

(D cwdi) * A

kEZ

It is easy to show that the resulting sum (the interpolant) belongs to L?(R) if the sequence c is
from €P(Z). But this is true for much more general functions than then triangular function. It

suffices to have ¢ € W (Cp, £')(R) in order to find out that 3, Tk belongs to W (Cp, £°)(R)
for ¢ € €P(Z). In fact, this assumption implies ), cxd, € W (M, £€7) and hence the convolution
relations for Wiener amalgam spaces imply:

F=>"Tep= (D crdi) x o € W(Co, £)(R).
kEZ kEZ

As a consequence f is a continuous function and can be sampled, e.g. over the integers, but in
most cases f(k) will be perhaps close to, but different from the original sequence (¢ )kez, hence
the name quasi-interpolation.

The so-called quasi-interpolation operators make sense for functions from W (Cp, £7)(R%), to
choose the appropriate generality from now on. For those functions one can guarantee that for
some C' > 0 and all p € [1, 00] one has:

1(f (k) kezally < CIIF | W (Co, £)]| Vf € W(Co, £7)(RY).
The same is true for any other lattice A < R9, with
I(F O really < Callf [W(Co, €91 Vf € W(Co, £°)(RY).

Hence the operator

Fe > FNTe

AEA

93Note that SINC is not covered by this example, although for p € (1,00) it shares more or less all the
properties described above.
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is a well defined operator on W (Cy, £7)(R%) (even uniformly bounded with respect to the range
p € [1,00]. We will call such an operator the quasi-interpolation operator with respect to the
pair (A, ).
Among the quasi-interpolation operators those which arise from BUPUs, i.e.from functions
© € W(Cy, £})(R?) satisfying
Z Tho(z) =1

AEA
are the most important ones. We are going to show that quasi-interpolation operators with
respect to “fine lattices” A are good approximation operators.
The interesting phenomenon is the behaviour of piecewise linear interpolation over lattices of
the form aZ<, for o — 0.
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Let us recall that (Th@)rea is a BUPU for some ¢ € W (Cyp,£')(R?) if and only if ¢ is a
Lagrange interpolator over the orthogonal lattice A+ = {x | {(x,A\) =1 VA€A}, i.e.that

(290) PN) = VN €At
Proof. We can reinterpret the BUPU condition as LLI i * ¢ = 1, which turns into
Ain)-¢= A1) = b.
Since F(LU p7) = CylLLl 1 this condition reduces to (using f -9, = f(z)dz):
Cullyr-¢= Y @)y = d,
h'eHL

which in turn is true if and only if ¢(h') = 0 for A’ # 0 for all B’ € H*.
O

Remark 64. The condition described above is invariant with respect to pointwise powers on the
Fourier transform side, i.e.» satisfies (290 then the same is true for ¢? = @ * .

The quasi-interpolation operator ()5 , can thus be described as the mapping
(291) fe(Wa-f)xe.
Note that this operators is bounded on W (Cp, £P)(R%) because LUz - f € W (M, £°)(R?) -
W (Cy, £/)(R?) € W (M, £7)(R?), hence
(f - Lin) + ¢ C W (M)« W(Co, £') C W (Co, £)(RY).
It is of interest to check the behaviour of quasi-interpolation for the lattices hZ%, with h — 0:

Given h > 0 and some prescribed function 1 on R%, such as a B-spline, the quasi-interpolation
Qnf = Q;f f of a continuous function f on R? is defined by

(292) Qnf(z) =Y f(hk)Y(z/h—k),  xzeR%

keZ
For suitable 1, this formula describes an approximation to f from its samples on the fine grid
hZ¢ c RY.

Theorem 34. Assume that 1 € Sy(R?) satisfies Y pcpatb(xz — k) = 1, i.e.that the family

(Txth) ez forms a partition of unity. Then for all f € Sy(RY) we have ||Qnf — flls, — 0
as h — 0.

Note, that under the same restrictions on ¢ one also has convergence of the quasi-interpolation
scheme in the Fourier algebra FL! for all f € FL'(R?).

20. PSEUDO-MEASURES AND OTHER AUXILIARY TERMS

The following definition requires to have already a “generalized Fourier transform”, which
allows to define the Fourier transform for L>(R%).

Definition 52. The space FL is defined as the (inverse) image under the (generalized) Fourier
transform of L>(RY) = [(L'(RY), |- [}1)]"-

An alternative definition of pseudo-measures (used e.g. in the work of G. Gaudry or R. Larsen)
is based on the following characterization:
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ourLinfdual| Lemma 74. There is a natural identification of FL*°(R®) with the [(FL*(R?), ||- || z1)], via
o(h) = o4(6) = Jgad(s)h(s)ds.

Even in the context of non-Abelian Groups G this makes sense, if one uses Eymard’s Fourier

algebra A(G) (20).

21. ADVANTAGES OF A DISTRIBUTIONAL FOURIER TRANSFORM

Whereas most books in the field of Fourier analysis describe the Fourier transform at various
levels, typically starting from the classical case of the Fourier transform for periodic functions
[23,63]. Sometimes the need of a generalized Fourier transform is motivated by the fact, that
certain objects (like the “pure frequencies”) do not have a Fourier transform in the usual sense,
because first of all the classical Fourier transform is bound to diverge, while on the other hand
the Fourier transform (which is in the generalized calculus a Dirac measure) is not an ordinary
function, but has to be a kind of generalized function (in fact a bounded measure in that case),
cf. 6].

In this section we want to emphasize (by demonstrating the situation, valid even for locally
compact groups in full generality, through the example G = R?).

The distributional Fourier transform (and it suffices to know the S}-theory for this purpose)
allows to define the Fourier transform even for objects which are not decaying at infinity (like
functions in any of the LP-spaces), but also for periodic objects (such as periodic functions
belonging locally to LP), even with different periods (which brings us already close to the
discussion of almost periodic functions).

As a central topic let us therefore discuss the Fourier transform of periodic functions (or
measures, or distributions) as the “infinite limit” of it’s periodic repetitions. First of let us
recall that it is easy to find for each lattice A = A % Z¢, for some non-singular d x d-matrix A
a fundamental domain (equal to @ = A * [0,1)¢) and also bounded partitions of unity of the
form (¢x)aca = (Ta@)ren, with ¢ € C.(R?) or even in S(R?). For the next lemma we need
@ € Sy(R?), or better, in S(R?).

Lemma 75. A function f (or distribution in Sj(R%)) @ is periodic with respect to A <1 RY if
and only if it is of the form

riodizefct2| (293) F=> T,
AEA
for some compactly supported pseudo-measure f° € FL>®(R?).

Proof. If f is A-periodic, i.e.if Ty f = f for all A€A, then we can choose f° = fi, for a function
o with compact support, generating a A-BUPU as described above, because

F=Y TTA(fe) = D Taf =Y Thf
AEA AEA AEA
because fA =T_x(f-or) =T-xf T_xpx = f - =: f° by the periodicity of f.
Conversely, let f° a compactly supported pseudo-measure or even in W(}"L‘X’,El). Since
W (M, £>°) « W(FL>®,£') ¢ W(FL',£>) = 8} the partial sums of the periodization are both

94A distribution from S(R?) which is A—periodic for any co-compact lattice A in R? does in fact belong
automatically to Sj(R%)!



ardiscsuppl

126 H. G. FEICHTINGER

uniformly in S} as well as w*-convergent, as can been seen from the interpretation

. le) . o
lim Ty = lim ((Zamf ) .
A\EF A\EF
In fact, one can reduce the general case of w*-convergence to the case where (first of all) f° as
compact support, but in testing that the action on arbitrary test functions h € Sg(Rd) those in
(S0)e = A.(R?) are sufficient.
0

We remark that a compactly supported pseudo-measure has the property that its Fourier trans-

form is indeed a bounded and continuous function. Indeed, we can find some ¢ € Sy(R?) such
that f° -, hence F(f°- ) = fo*x ¢ € L™ % Sy C Cy(R%). One can also show that the Fourier

coefficients of the periodic version are just the values f° over the orthogonal lattice A+. Let us
describe this in detail:

Using now the fact that the distributional FT of LLIy coincides with a multiple of LLJ 1,
i.e.FLLIy = CaLLIz1 in the S)-sense, we find that for any periodic function or distribution f we
have

(294) Ff = F(Ly % f°) = F(LLy) - f° = Callipu - f°.

Consequently we have supp( f) C supp(LLl 1) = A+, In fact, we can give a more explicit
description of f: by carrying out the pointwise multiplication LLI 51 - f° we find that

f=> fPha.
AteAt

But for f° € W(FL*>,£') (by the Hausdorff-Young principle for generalized amalgams) we
know that f° € W(FL', £°) C W(Cp,£€*) C Cy(R?). Hence we can even claim that f is a
sum of Dirac measures located at the points of A+, with a bounded sequence of coefficients in
£°(A).

In fact (this has to be shown separately), one can be shown that this is a complete charac-
terization all the tempered distributions o € S}(R%) with supp(c) C A+,

Lemma 76. (Characterization of distributions supported on discrete subgroups)
A distribution o € S)(RY) satisfies supp(c) C A if and only if it is of the form

o= Zc,\é)\

AEA

for some sequence ¢ = (cx)xen € £°(A).

Summarizing we have a mapping from the periodic elements (in Sj(R%)) into £>°(A), of the
form f — (f°(A\))xea (which is of course independent of the choice of f°). Assume we have
a regular distribution, “coming from” some f € L'(T). Let us discuss (for simplicity) the
situation for d = 1 and A = Z. Then we have Q = [0, 1) and we can choose f° = f-1g € L'(R).
Since Z+ = Z the Fourier transform of a periodic (local) L!-function are a sequence on Z
again: f°(n) = fol f(t)e=?™dt which coincides with the usual (“classical”) definition of Fourier
coefficients for locally integrable, Z-periodic functions.

Note that in our context local square (or generally p-) integrability corresponds to additional
properties on f° which in such a case will belong locally to L*(R) (resp. LP(R)), resp. to
L?(T) or LP(T). In our terminology f° € W (L? £)(R) resp. W (LP, /*)(R), and again by the
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Hausdorff-Young principle we obtain that f© € W (FL', £>°)(R), or the Fourier coefficients of f
resp. the values of (f°(n))nez belong to €9 (Z).

An important subspace of periodic functions is of course (A(T), ||+ |l.4), the (again introduced
by N. Wiener) Banach space of all continuous functions with absolutely convergent Fourier series,
i.e. with

(295) 1 a2 = IFll =D 1F (k)] < oe.
keZ
Clearly this is the subspace of (L*(T), | -||2), which is mapped under the Fourier transform
onto £1(Z), in fact isometrically.

Lemma 77. Given any regular partition of unity as used in Lemma the space of periodic
functions obtained by restricting the periodization mapping from PM(R) to (So(R), | -|ls,) is
eaactly (A(T), |- |.a).

Proof. We have seen that the periodization mapping f — LLI % f has the property that the
Fourier coefficients of fpe, are just the samples of the Fourier transform of f. Since f has
compact support its Fourier transform is in fact in C,(R), so pointwise evaluation is meaningful.

As we know f > f maps (So(R), | |ls,) into itself, and furthermore the restriction of func-
tions (like f) in So(R) to any lattice are in (€', ||+ ]1), with 1(F(k)kez < C|flls,, for all
fesS (R)

Conversely we have to show that for any periodic function g € A(T) there exists some

~

f € Sy(R) with f(k) = g(n) (the given Fourier coefficients). This is easy to obtain. Simply use
the triangular function and form (on the Fourier transform side) the function

h=>Y G(k)TRA.
kEZ

Since pt = ) ez 9(k)0x, is a bounded and discrete measure it is clear that

e+ Allsy < C" - llullal|Allsy = C"- (Z |§(k)|> 1A]s,-
keZ

In other words, all we have to do is to apply the piecewise linear interpolation operator to the
given data sequence (§(k)) € £1(Z). O

Remark 65. Obviously this principle of proof applies to general lattices in R¢, where periodicity
with respect to the lattice A corresponds to support of the Fourier transforms on the orthogonal
lattice. For the simple case of Z¢ <R? the tensor products of BUPUs in each direction makes it
easy to produce an analogous situation. For general lattice of the form A = A % Z¢ one obtains
suitable interpolations by deformation of the simple ones.

The periodization mapping has as a possible natural domain the Wiener amalgam space
W (FL>™,£")(R?), which is the Fourier image of M°!(R%), also known as Sjdstrand class in
the literature on pseudo-differential operators ( [54,56]).

A topic of interest in connection with standard spaces is the following one, which is based

on the fact that for any (restricted) standard space (B, ||| ) we have the following chain of
continuous inclusion:
(296) W(B,£") < (B, ||-||B) = W(B,£>)
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and the fact that we have

(297) W (B, ) — W(B,£9) if p<q.

Definition 53. Given a (restricted) standard space (B, || -||g) we define the lower resp. upper
index as follows:

(298) lowind(B) := sup{ p| W (B, ¢’) — B}

and

(299) uppind(B) :=inf{ ¢| B — W (B, £9)}

In most cases the supremum resp. infimum will not be attained. However, we will have in any
case
(300) lowindg < uppindg

The following condition is in general slightly stronger than the case of equality of indices:

Definition 54. A Banach space is called to be of global type p if one has
(301) B =W(B, ).

Aside from the trivial facts that LP(R?) is of course of type p for any p, one can check that
M,,(R?) is of type 1, while the usual L?-Sobolev spaces are of type 2. They have therefore been
called £2-puzzles by P. Tchamitchian in [95,(96] (?)

One of the interesting and non-trivial facts (no proof is given here) is that one has (the most
interesting perhaps being the case p = 1), see [52]:

Lemma 78. For 1 < p < 2 lowind(FLP) = p = lowind(FL?") while uppind(FLF) = p’ =
uppind(FLP"). Hence, except for the case p = 2 the space FLP is never of a particular type.

Another interesting family of spaces is the set of all “multipliers” on L?, for say 1 < p < oo,
which we denote by Hyi(LP,LP), which is indeed another (restricted) standard space. It is
well known that it coincides (by duality) with HLI(LPI,LP/), that Hy1(L') = My(RY) and
Hp (L% L?) = FL®(RY). Hence one may conjecture that lowind and uppind of these spaces
equals p and p’, but to my knowledge nothing is known about it for 1 < p < 2.

Another interesting question could be the upper and lower index for modulation spaces (which
can be shown to be of local type FL?). Since the space M?(R%) = sz,q(Rd) for p = ¢ are Fourier
invariant an coincide with W (FLP, £7) they are clearly of type p.

Lower and Upper Index of a Function Space
TEST:

upp g (B),lowns (B), uppyy (B), loww (B)

(TEST)(B)

There is another index which can be defined on the basis of the observation that there is a
scale of Banach spaces, connecting Sp(R?) = Mé’l(Rd) with S}(RY) = M>(R?) = M= (R?)
via complex interpolation. In other words we have

(302) MP(RY) = [MYRY), MR/, 1<p< o0

Not surprisingly we have thus LQ(Rd) = M? (R9) arises as the “midpoint” in the interpolation
scheme between the extreme points M {(R?) and M°(R?).
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Furthermore, by the reiteration results valid for complex interpolation of Banach spaces (see
[8]) one has

Lemma 79. For 1 < pj,ps < oo and 6 € [0,1]:
(303) MP(RY) = [MP(RY), MP(RY)] gy, for 1/p = (1—6)/p1 +6/p>.
These space are naturally ordered by (strict) inclusion.
Lemma 80. For 1 < pi,ps < oo ones has
(304) MY RY) ¢ MP(R?Y) ¢ MPYR?Y) ¢ M>(RY).
The inclusions are proper and dense (except for the last one).
GABOR ATOMIC CHARACTERIZATIONS.
feMPRY) & f=> cygawithc € £7(A).

AEA

Since the scale (MP(R%))1<p<oo is showing the same inclusion relations as the scale of Wiener
amalgam spaces W (B, £9) with 1 < ¢ < oo (for fixed (B, ||-||B)) we can define in analogy to
the AMIALGAM-indez given in Def. the lower and upper MP-index.

Definition 55. Given a Fourier standard space (B, ||-||g) on R? we define the lower resp.
upper MP-index as follows:

(305) lows(B) = sup{ p| MP(RY) — B}

and

(306) uppys(B) := inf{ ¢| B — M*(R%)}

Since by assumption MYR?Y) — B < M°(R?) the corresponding parameter sets are non-
empty.

Exercise: For the ordinary spaces (LP(R?), ||-||,), with 1 < p < 2 one has (more or less the
amalgam indices for (FL? ®RY, |-l rLpsp)):

(307) lowps (LP(RY)) =p and  uppp (LP(RY) =p/, with 1/p+1/p =1,
in contrast to the obvious fact that LP(R?) = W (LP, £P) resulting in the identity
(308) loww (LP(RY)) = p = uppy (LP(RY)), 1 <p < .

The following lemma is an easy consequence of duality considerations.

Lemma 81. Assume that (B, ||-||B) is a minimal FouSS, i.e. that So(R?) is dense in (B, || - ||B)-

The (B', || - | g') is also a Fourier standard space and the upper and lower indices of (B, || - || B)
and (B', || - ||g) are related by the usual conjugation property
1/a+1/beta = 1.
e a=uppy(B) & B=lown(B);
e a=lowy(B) & f=uppy(B);
e a=uppy(B) <« B=loww(B');
e a=loww(B) < 3=uppw(B’).
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For Fourier Standard Spaces one can also define the analogue of the Koethe a-dual. Let us
recall that for a BF-space, i.e. a Banach space which is continuously embedded into Llloc(Rd),
meaning that for any compact set K C R there exists Cx > 0 such that

(309) [ \#@)de = I -1l < Ciclflm. V7 € B
the Koethe-dual is defined as follows:

Definition 56.
(310) B®:={he L., (RY|h-fe L'R?) Vf e B}

The theory of Koethe a-dual spaces was developed systematically in the.context of Banach
function spaces in the sense of Luxemburg-Zaanen (see BOOK of Zaanen [I07] [66], etc.). In our
setting we describe them as solid BF-spaces, because they satisfy the solidity propert

Lemma 82. (1) If (B, || ||B) is a minimal Banach function space, than B* = B’';
(2) For general Banach function spaces B can be identified with the dual space of By, the
closure of the test functions in (B, |- ||B)-
(3) Thus the a-dual does not change when passing from (B, ||-||B) to By!!
(4) (citation?) We have B* = B if and only if B is a dual Banach function space.

(This is an inline comment in green!30. J

H.S.Shapiro, 1971, in [91] introduces ABSTRACT Banach modules ... He is assuming the
associativity in the axiomatic description and verifies that it is valid essentially for BF-spaces.
(more precise reference to come, one of the last chapters of that book).

22. SUPPORT AND SPECTRUM OF DISTRIBUTIONS

So far we have tried to avoid a detailed discussion of the concept of a support of a generalized
function, and even the support of a measure has not been defined.

First of all we have to extend the notion of a support which is clear for continuous functions
(e.g. k € C.(R?) to generalized functions. Clearly this has to be done through the action
of a distribution on the corresponding test functions. It is also clear that both for the case of
Co(R?) and Sy(R?) one has regular function algebras, i.e.there are functions with arbitrary small
support at any position. The approach to the notion of support (as a set of relevant points) is
through its complement, namely the (open!) set of irrelevant points:

Definition 57. A distribution or measure o is acting trivially at a given point t € R? (generally:
t € G) if there exists some k € Cy(R?) (resp. k € Sy(R?)), with k(t) = 1 but o -k = 0, or
equivalently o(k - f) = 0,Vf € Cy(RY) (resp. Sp(R?)).

The following, slightly more involved formulation may be more intuitive, but perhaps less
practical for use (because it talks about a lot of functions instead of a single function with
specific properties).

Lemma 83. A point t does not belong to the spectrum of o (resp. o shows “trivial action near
t) if there exists some neighborhood U of the point t, e.g. some open ball U = B.(t) such that
o(f) =0 for all f € C.(R?) with supp(f) C U.

930 (FL! (R%), || - | 7.1 ) is not a Banach function spaces, but of course a Banach space of continuous functions.
So it is a function space in the sense of Triebel, who would also view the dual space, usually described as space of
pseudo-measures as a function space, because it is a natural Banach space of tempered distributions on R?. We
use the symbol FL> (R?) for this space, or define it simple as the dual space of FL>(R%). NORMED VERSION!
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Proof. Assume that k - o = 0, then it is clear that 0 = (k- o)(h) = o(k - h) for any h € Co(R?).
But by continuity of k£ (and in the case of the space Sg(Rd) the much deeper result, the so-
called Wiener’s inversion theorem provides a similar fact, see [81]) one can find some function
¢ € C.(R?) with k(t) - ¢(t) = 1 on some small ball U = B.(t). For f € C.(R?) with small
support inside of U we have of course f =k -¢ - f, or f = k- (¢- f), with ¢ - f € C.(R?), and
hence o(f) = 0 by the observation at the beginning of the proof.

As for the converse.. One may decompose a measure into a sum of “small pieces”. I don’t
think it is easy to describe without BUPUs! Let us make sure that we have a fairly fine BUPU,
consisting of plateau-functions, so each 1; which is used (with ) ,.;¢(x) = 1) has a plateau
near its center which we denote by x;. Without loss of generality we can assume that x1 =t
and that supp(11) = 1 (it would be enough to have it different from zero!). But then

Y1-0o(f) =01 f) =0,
by the assumption, since
supp(¢1 - f) C supp(y) C U.
This argument completes the proof. ([l

It is a good exercise to verify that the set of “points of trivial action” (e.g. for a given bounded
measure) does not depend on the choice of the underlying algebra of test functions. Whether
one assumes k with k(t) = 1 to be from C.(R%) or from Sy(R?) does not play a role, since on
can approximate one by the other (in the sup-norm).

Lemma 84. The set of points for which a distribution o € S(/)(]Rd) (resp. : a bounded measure
p € My(R?)) shows trivial action is an open set.

Proof. Assume that ty allows for some k € Sy(R?) (we may also assume by density) with compact
support, such that ko(tp) = 1 and o - kg = 0. Clearly |ko(y)| > 0 for ¢ near ty. Hence we find
that k := ko/ko(y) is now a function with k(y) =1, but still o - £ = 0. O

Now it is time to define the support of a distribution.

Definition 58. The support supp(c) of o € Sj(R?) is defined as the complement of the set
of points of trivial action.

As the complement of an open set it is clear that supp(c) is a closed set. Since we have now
for k € Cc(Rd) several possible concepts of supports we have to show that there is consistency:

Lemma 85. Given k € C.(R?) we find that the classical support supp(k) := {t|k(t) # 0}~
and the distributional support supp(oy) coincide. Furthermore, the notion of support does not
depend on the algebra of test functions used.

Proof. e Assume that ¢t ¢ supp(k) (classical). Since supp(k) is closed, there exists some
neighborhood U of ¢ such that k(z) = 0 on U. Choosing now any k € C.(R%) N Sy(RY)
with ko(f) = 1 and supp(ko) C U, hence k - kg = 0, as a function and consequently as a
generalized function.
e Conversely, assume that t ¢ supp(k), i.e. for any neighborhood U of ¢ there exists some
point z such that k(z) # 0. Choosing h € C.(R?) with small support ...
O

Note that it is not meaningful to define the support for f € LP(R?) in the “usual way”, because
their elements are just equivalence classes. Having e.g. the only representative for k € C.(G) with
Q := supp(k) we could always change the values (but not the class in Ll(G), say) of k by putting them
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equal to 1 at all the rational points of some compact set K disjoint from . In this way the closure of
{z | k(z) # 0} would become Q U K, different from the “true support”, namely Q.

A typical argument is: If we apply a measure p to a function f € Cy(R?) which is zero on
supp(u) then the result should be (and is in fact) zero.

The analysis behind this claim (of course it is enough to verify the result for compactly
supported functions f € C.(R?)) is essentially based on the fact that it is possible to approximate
any measure (in the w* sense with respect to (Cj(R?), ||- Hqg)) by discrete measures whose
support is contained in supp(u), i.e. no other Dirac measures than those from the set supp(u)
are needed. This is plausible, but not at all trivial, because the standard approximation (e.g.
using regular BUPUs) makes of course only use of “nearby Diracs” (this is an easy claim), but
not strictly from within the support. So some modification is required to ensure this claim.

Since generalized functions o € S| (RY) have a Fourier transform the support of that Fourier
transform (so-to-say the “relevant frequencies” contained in o) is a meaningful concept, which
deserves a separate name:

Definition 59. For any o € S{(R?) the spectrum of o is defined as supp(7).

Of course it is of interest to characterize the spectrum of o (in fact it is not easier or more
complicated to characterize the spectrum of h € L®(R?)!) in several other, alternative ways:

Lemma 86. A pure frequency xs is in the spectrum (more precisely s € spec(o)) if and only if
Xs is in the w*-closure of the linear span of the translates of o within Sj(R?).

In words we could say, knowing that w*-closure coincides with the vector space So(R?) * o C
Cy(RY), that those frequency can be “approvimately” (in the w*-sense) be “filtered out of the
given distribution o by suitable input from Sy (or equivalently Ll(Rd), due to density).

Thus we can formulate the characterization as follows: s € spec(o) is equivalent to the
existence of some net (go) in L*(R?) (possibly unbounded, and it may even be required to come
from the dense subspace So(R?)) such that g, ¥ 0 — x5 in the w*-topology.

Even more: the w*-closure of the set of all translates (which of course the same as the w*-
closure of all functions elements of the form v % o, with v € My(R?) (discrete measures) or on
the w*-closure of the linear span of elements of the form L*(R?) %o, or even just the w*-closure
of the more decent, (because continuous and bounded) functions of the form Sp(R?) * ¢ is the
same, due to mutual w*-approximation.

Since (L'(R?), ||- 1) is separable one can even find a sequence with these properties, for
every single s € suppa.

First of all the idea of local (pointwise) inversion comes into play. This is trivial in the case of
k € C.(R%), since the function 1/k(t) is obviously continuous in some neighborhood of ¢ and can
be extended, with small support. Similar arguments apply to functions having m-continuous
derivatives on R, using the quotient rule of differentiation.

For the case of Sy(R?) this is not trivial anymore and one has to resort to Wiener’s inversion
theorem, which is of a quite different structure and in a way much deeper. It tells us that for
any given h € FL'(R?) with h(tg) # 0 there exists some other function g € FL'(R?) with
g(s) = 1/h(s) near ty, and since FL*(R?) is a pointwise algebra the product h - g = 1 near to.

Alternative approach: Assume that o -k = 0 for all functions with sufficiently small support!
Then one can smooth them out (resp. integrate or convolve) and get that there are also some
functions having small plateaus near tg. Technically this variant of producing local plateau-
functions is easier, thus we leave it to the reader to work out the details.
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23. IDEAS ON BUPUS, WIENER AMALGAM AND SPLINE-TYPE SPACES

BUPUs are a universal tool for many questions in the theory of function spaces, they are quite
useful in order to develop concepts for (conceptual) harmonic analysis, and they are crucial for
the definition of Wiener amalgam spaces.

See a talk concerning the importance of BUPUs (Oslo, Feb. 2013)

http://univie.ac.at/nuhag-php/dateien/talks/2484\_oslo13A.pdf
Here is a short list of properties of these families that make them so important:

e They can be defined over arbitrary locally compact groups G. In fact, there use is
implicit in the construction of the Haar measure following Cartan resp. A. Weil;

e By means of BUPUs it is easy to show that the discrete measures are w*-dense in the
space of bounded measures M;(G).

e Obviously they are extremely useful in defining Wiener amalgam spaces (the discrete
description is much more general, at least in order to introduce the spaces, than the
“continuous” description);

e Spline-Type are quite important as well; they are obtained as “closed linear span” of a set
of function and their translates, within some larger function space, say (LP(R?), ||-|[,).
If we find a Riesz projection basis for such a space than typically the discrete #°-norm
on the coefficients, and the LP(R?) or also the W (Cp, £°)(R%)-norm are equivalent on
the corresponding spline-type space.

For most purposes any result that is valid for regular BUPUs on R? can be easily transferred
to general statements about arbitrary BUPUs over locally compact, or at least locally compact
Abe}}g@ogoups. Among them the so-called elementary LCA groups are the most simple cases

(cf. B4
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24. BANACH GELFAND TRIPLES AND REGULARIZATION OPERATORS

The Banach Gelfand Triple (Sp, L?, S))(RY) (and in a similar war (Sp, L% S{)(G) over any
given LCA group)

25. FOURIER STANDARD SPACES

HINT: The idea of Fourier Standard Spaces has been developed in 2017/2018.
So far there is no publication on this subject available, although the author of these
notes has talked about the subject at different occasions, in particular first in the
NuHAG seminar, and secondly at in invited talk during the conference on Fourier
Analysis in Pecs (Hungary), in August 2017. The material presented below is more
or less distilled from that talk, which is accessible at the NuHAG talk server at the
address given below, see also other talks in the last few years found at the NuHAG
server.

https://www.univie.ac.at/nuhag-php/dateien/talks/3368\_PecsFeiAugl7A.pdf

Characterizing Sy(R?) via the STFT
While V,(f) is a continuous and square integrable function for any pair g, f € L?(RY), the
choice of g = go, with go(t) = e‘”w, the usual Gaussian function is particularly pleasing, in
fact in this case Vj,(f) is even an analytic function (>> Fock spaces).
For certain L' (R)-functions, like step functions f, their STFT Vo (f) is not integrable, same
for the SINC-function (bad decay at infinity), but if Vy,(f) € L'(R??) it means that the STFT

is reasonably well concentrated within phase space.

Theorem 35. f € L*(R%) belongs to Sy(R?) if and only if Vy,(f) € L'(R*?). Moreover
Voo fll 1 s an equivalent norm on So(R?). S(RY) is a dense subspace of the Banach space

(So(RY), [l - Ilsy)-

Characterization of S}(R?) and w*-convergence
A tempered distribution o € 8'(R?) belongs to S(R?) if and only if its (continuous) STFT
is a bounded function. Furthermore convergence corresponds to uniform convergence of the
spectrogram (different windows give equivalent norms!).
We can also extend the Fourier transform form Sy(R?) to S{(R?) via the usual formula

o(f) = 0o(f)

The weaker convergence, arising from the functional analytic concept of w™*-convergence has
the following very natural characterization: A (bounded) sequence o,, is w*- convergence to og
if and only if for one (resp. every) Sp(R?)-window g one has

Vy(on)(A) = Vy(oo)(A)  forn — oo,
uniformly over compact subsets of phase-space.
L'(RY) and the Fourier Algebra FL'(R?)

Fourier Standard Spaces, the Idea
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F1GUurE 21. soplLIFLI3.jpg generated by soplot5.m

rStandDef00| Definition 60. A Banach space (B, |[|-||B), continuously embedded between Sy(G) and (Sj(G), || - ||56),
i.e. with

sandwhich00| (311) (S0(G)s |- 1lsy) = (Bs |- 1B) = (S5(G)s - Il sy)

is called a Fourier Standard Space on G (a FouSS) if it has a double module structure over

(My(G), || - |Ia,) with respect to convolution and over the (Fourier-Stieltjes algebra) F My(G))
with respect to pointwise multiplication.

Typically we just require that in addition to (311)) one has:
oubmodcondl | (312) L'xBCB and FL' -BCB.

Constructions within the FouSS Family

(1) Taking Fourier transforms;

(2) Conditional dual spaces, i.e. the dual space of the closure of Sy(G) within (B, ||-||B);

(3) With two spaces B!, B?: take intersection or sum

(4) forming amalgam spaces W (B, £9); e.g. W (FL', £});

(5) defining pointwise or convolution multipliers;

(6) using complex (or real) interpolation methods, so that we get the spaces MPP =
W (FLP,£P) (all Fourier invariant);

(7) any metaplectic image of such a space, e.g. the fractional Fourier transform.

Recalling the Wiener Amalgam Concept
We recall the concept of BUPUs, ideally as translates along a lattice (T|lambda<p), with
compact support and a certain amount of smoothness, perhaps cubic B-splines.
The Wiener amalgam space W (B, £7) is defined as the set

{f € Bioe| IFIW(B.£9)] = (Y IIf - Taellp) /)

AEA

There are many “natural results” concerning Wiener amalgam spaces ( [31]), namely coordi-
natewise action, e.g.
e duality (if test functions are dense and ¢ < oo;
e convolution and pointwise multiplication;
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e interpolation (real or complex).

FOURIER STANDARD SPACES: II
The spaces in this family are useful for a discussion of questions in Gabor Analysis, which is an
important branch of time-frequency analysis, but also for problems of classical Fourier Analysis,

such as the discussion of Fourier multipliers, Fourier inversion questions and so on. Thus among
others the space L*(R?) N FL!(RY).

Within the family there are two subfamilies, namely the Wiener amalgam spaces and the
so-called modulation spaces, among them the Segal algebra (Sy(R?), || - ||s,) or (what we call)
Wiener’s algebra (W (Cp, £)(R?), || - |lw).

TF-homogeneous Banach Spaces
Definition 61. A Banach space (B, || -||p) with
SRY) = (B, |-|p) = S'(RY)

is called a TF-homogeneous Banach space if S(R?) is dense in (B, | -||g) and TF-shifts
act isometrically on (B, |- ||B), i.e. if

(313) I=Nflls = Ifls, VAERxR? fe B.

For such spaces the mapping A — m(\)f is continuous from R% x R? to (B, |- ||g). If it
is not continuous one often has the adjoint action on the dual space of such TF-homogeneous
Banach spaces (e.g. (L®(R?), | -]ls))-

TF-homogeneous Banach Spaces 11
An important fact concerning this family is the minimality property of the Segal algebra

(So(RY), |- [Is,)-

Theorem 36. There is a smallest member in the family of all TF-homogeneous Banach spaces,

namely the Segal algebra (Sp(RY), || |s,) = W (FLL, £1)(R?).

Justifying the properties of the family
There is a large number of results concerning Sy(R?) (defined for any dimension, but in fact
for any LCA group):

FaSo(G) = So(@).
There is a tensor product property, namely
So(R??) = Sy (RHBSp(RY).

Multipliers are easily characterized:

Theorem 37. The continuous linear operators from So(R?) to Sj(R?) are exactly the convo-
lution operators by “kernels” o € S’é(Rd), with equivalence of norms (the operator norm of the
convolution operator, resp. translation invariant linear system) and the Si-norm of the corre-
sponding convolution kernel ||o||g;.

The Kernel Theorem
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It is clear that such operators between functions on R% cannot all be represented by integral
kernels using locally integrable K (z,y) in the form

(314) / K(z,y)f(y)dy, z,yeRY

because clearly multiplication operators should have their support on the main diagonal, but
{(z,z)|r € R} is just a set of measure zero in RY x R¥!
Also the expected “rule” to find the kernel, namely

(315) K(z,y) = T(3y)(x) = 62(T(5y))

might not be meaningful at all.

The Hilbert Schmidt Version
There are two ways out of this problem

e restrict the class of operators
e enlarge the class of possible kernels

The first one is a classical result, i.e. the characterization of the class H.S of Hilbert Schmidt
operators.

Theorem 38. A linear operator T on (L*(R?), || -||2) is a Hilbert-Schmidt operator, i.e. is a
compact operator with the sequence of singular values in €% if and only if it is an integral operator
of the form with K € L*(R? x RY). In fact, we have a unitary mapping T — K(z,y),
where HS is endowed with the Hilbert-Schmidt scalar product (T, S)ys = trace(T o S*).

The Schwartz Kernel Theorem
The other well known version of the kernel theorem makes use of the nuclearity of the Frechet
space S(RY) (so to say the complicated topological properties of the system of seminorms defin-
ing the topology on S(R%)).
Note that the description cannot be given anymore in the form but has to replaced by

43

a “weak description”. This is part of the following well-known result due to L. Schwartz.

Theorem 39. There is a natural isomorphism between the vector space of all linear operators
from S(R?) into 8'(RY), i.e. L(S,S’), and the elements of 8'(R??), via (Tf,g) = (K, f ® g),
for f.g € S(RY).

The Sy-KERNEL THEOREM
In the current setting we can describe the kernel theorem as a unitary Banach Gelfand Triple
isomorphism, between operator and their (distributional) kernels, extending the classical Hilbert
Schmidt version.
First we observe that Sp-kernels can be identified with £(Sy, S{), i.e. the regularizing operators
from S{(R?) to Sy(R?), even mapping bounded and w*- convergent nets into norm convergent
sets. For those kernels also the recovery formula is valid.

Theorem 40. The unitary Hilbert-Schmidt kernel isomorphisms extends in a unique way to
a Banach Gelfand Triple isomorphism between (£(S}), So), HS, L(So, S})) and (Sy, L? S})(R? x
RY).

The Spreading Representation
The spreading representation of operators interpretation. In some sense it can be viewed
as a kind of Fourier Transform for operators. For the case of G = Zy we have N? time-frequency
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shift operators (cyclic shifts combined with pointwise multiplication by pure frequencies), and
in fact they form an orthonormal basis for the (Euclidean) space of N x N-matrices (linear
operators on CV), with the Erogenous scalar product.

Theorem 41. There is a unique (unitary) Banach Gelfand triple isomorphism between (L(Sy, So), HS, L(So, S
and (Sy, L% S})(R? x RY), which maps the time frequency shift operators w(\) := M,T; to the
Dirac measures 6;,, € Sj(R? x R9).

Spreading Representation 11
This also tells us, that an operator T' € L(S}, Sp) is regularizing if it can be written as an
operator-valued Riemannian integral

(316) T:/Rd RCVE{CVN

Of course one can also write explicit formulas (involving various transformations and partial
Fourier transform) for the transition between the kernel of an operator 7" and its spreading
“function” n(T) (cf. [44]) which are valid in the pointwise sense (using standard integration
theory), while one has to extend it to the Hilbert space case by continuity (like the usual proofs
of Plancherel’s theorem) and then extend it to the outer layer via duality (or
w*-continuity).

See also [19] The Kohn-Nirenberg Symbol

For various applications in the area of pseudo-differential operators and for applications in
Gabor Analysis also the so-called Kohn-Nirenberg Symbol o(7") of an operator T is of
interest. It is obtained from the spreading representation via the so-called symplectic Fourier
transform.

The (unitary)KNS Banach Gelfand triple isomorphism between (L£(S}, So), 1S, L(So,S;))
and (Sp, L? S})(R? x ]IA%d), T — o(T) has the following covariance property:

almr(N) o T omw(N)] = Ty wo(T).

Fourier Standard spaces on R2?
The kernel theorem provides a variety of new possibilities to define Fourier Standard spaces
on product domains, e.g. (for simplicity) on R? x R%. Among others we have

(1) Given two Fourier standard spaces on R? the kernels (or the Kohn-Nirenberg symbols,
etc.) of the space of all linear operators L(B*, B?) is a FouSS;

(2) Given any operator ideal within £(#) defines a corresponding FouSS of kernels (e.g.
Schatten Sy-classes, various types of nuclear operators etc., see book of Pietsch);

(3) some of them can be periodized (or restricted) along certain subgroups, e.g. die diagonal
{(z,x) |,z € R}. The resulting spaces are then comparable with the Herz algebras
A, (R%), characterizing the pre-dual of all LP-multipliers.

What kind of questions can we ask?
There are at least two major type of questions which one can ask, related to the possibility
of creating new spaces within the family. The key constructions have to do with

(1) Wiener amalgam spaces of the form W (B, £%);
(2) the double module structure on these spaces.
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Let us recall that for the construction of Wiener amalgam spaces we only need the possi-
bility of applying a BUPU (a bounded partition of unity), in our case boundedness refers to
(]:Ll(Rd)a I- HJ—‘Ll)-

Moreover there is a clear chain of proper inclusions then, with

W (B, £') c W(B, ")

Lower and Upper Index of a Function Space
We define (compare [39]) the lower and upper index of such a space is called

upplowindl | Definition 62.
low(B) := sup{r |W(B,{") C B}.

upplowind2| Definition 63. The upper index of B is defined as follows:
upp(B) = inf{s | B C W(B, ¢*)}.

Indices of concrete function spaces

LpFLpIndex| Lemma 87. e Clearly low(LP) = p = upp(LP), for 1 <p < oo;
in fact W (LP £P) = LP(R?) with norm equivalence;
e For1 <p <2 one has
low(FLP) = p, upp(FLF) =yp'.
For the space of multipliers we only know for sure: Since
B' = Hya(L'(RY)) = My(R?) = W (M,(RY), £")
low(B') = 1 = upp(B")
while in contrast for p = 2 we have B? = Hga(L*(RY)) = FL*(R?) and hence
low(B?) =1, upp(B?) = .
Lower and Upper MP?-index: NEW 2018!

There is another index which can be defined on the basis of the observation that there is a
scale of Banach spaces, connecting Sp(RY) = Mé’l(Rd) with Sj(R%) = M>(R?)

Banach Module Terminology
Recall the definition [25| which we repeat here:

Definition 64. A Banach space (B, || || B) is a Banach module over a Banach algebra (A, -, || -] a)
if one has a bilinear mapping (a,b) — a @ b, from A x B into B bilinear and associative, such
that

(317) laeb|s < |allallbls Vac Abc B,

(318) aye(azeb) = (ay-az)eb Vaj,az € Abec B.

Definition 65. A Banach space (B, ||-||B) is a Banach ideal in (or within, or of) a Banach
algebra (A, -, ||-]|a) if (B, ||-||B) is continuously embedded into (A, -, || - || a), and if in addition

(317)) is valid with respect to the internal multiplication inherited from A.

Wendel’s Theorem
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Theorem 42. The space of Hy1 (L', L') all bounded linear operators on L*(G) which commute
with translations (or equivalently: with convolutions) is naturally and isometrically identified
with (My(G), || - ||ag,). In terms of our formulas this means

Hpi (L' LY (RY) o (My(RY), |- [[ag,),
via T ~Cy: f = px* f, fe L' e MyR?).

For a given Banach space of distributions which is an L'(R%) Banach convolution module we
have in a quite general setting:

Lemma 88.
B ={feB||TL.f - fllB =0, for x— 0}.

Consequently we have (My(R%)) .1 = L' (R?), the closed ideal of absolutely continuous bounded
measures on R,

Pointwise Multipliers
Via the Fourier transform we have similar statements for the Fourier algebra, involving the
Fourier Stieltjes algebra.

(319) My (FL', FL') = F(My(RY)),  F(My(R?)) 1 = FL.

Theorem 43. The completion of (Co(R?), || |s) (viewed as a Banach algebra and module
over itself) is given by

He, (Co, Co) = (Co(RY), || - [loo)-
On the other hand we have (Cy(R%))c, = Co(RY).

Essential part and closure
In the sequel we assume that (A, ||-||a) is a Banach algebra with bounded approximate
units, such as (L'(R?), ||-]}1) (with convolution), or (Co(RY), |- |lso) or (FL'(R®), || |lz£1)
with pointwise multiplication.

Theorem 44. Let A be a Banach algebra with bounded approximate units, and B a Banach
module over A. Then we have the following general identifications:

or in a slightly more compact form.:

(321) Baa=Ba, B®%i=Ba, Bas*=B" BA=pB"

Essential Banach modules and BAIs
The usual way to define the essential part B 4 resp. B, of a Banach module (B, |- ||p) with
respect to some Banach algebra action (a,b) — a e b is defined as the closed linear span of
A e B within (B, |- ||g). This subspace has other nice characterizations using BAIs (bounded
approximate units (BAI) in (A, |- |la)):

Lemma 89. For any BAI (es)acr in (A, ||-]a) one has:
(322) Bs={be B|lime,eb=Db}
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The Cohen-Hewitt Factorization Theorem
In particular one has: Let (eq)acr and (up)ges be two bounded approximate units (i.e.
bounded nets within (A, ||-]|a) acting in the limit like an identity in the Banach algebra
(A, ||-]]a).- Then

(323) lime,eb=b <& limugeb=D>b.
a B

Theorem 45. (The Cohen-Hewitt factorization theorem, without proof, see [58])

Let (A, ||-]|a) be a Banach algebra with some BAI of size C > 0, then the algebra factorizes,
which means that for every a € A there exists a pair a’,h’ € A such that a = h' - d’, in short:
A=A-A. In fact, one can even choose ||a —d'|| < e and ||W| < C.

Essential part and closure I1
Having now Banach spaces of distributions which have two module structures, we have to
use corresponding symbols.
FROM NOW ON we will use the letter A mostly for pointwise Banach algebras and thus for

the FL'-action on (B, ||-|/B), and we will use the symbol G (because convolution is coming
from the integrated group action!) for the L' convolution structure. We thus have
(324) Bge =Bg, BYz=Bg. BEF =B¢ B9 =BC°

In this way we can combine the two operators (in view of the above formulas we can call them
interior and closure operation) with respect to the two module actions and form spaces such as

G G c G
B~,, BaA”a, BYA 4...

or changes of arbitrary length, as long as the symbols A and
G appear in alternating form (at any position, upper or lower).

Combining the two module structures
Fortunately one can verify (paper with W.Braun from 1983, J.Funct.Anal.) that any “long”
chain can be reduced to a chain of at most two symbols, the last occurrence of each of the two
symbols being the relevant one! So in fact all the three symbols in the above chain describe the
same space of distributions.
But still we are left with the following collection of altogether eight two-letter symbols:

(325) Bga,Bag,Ba% B%4,Be”, BAg, B*%, B4
and of course the four one-symbol objects
(326) Ba,Bg,B* B¢
Some structures, simple facts
There are other, quite simple and useful facts, such as
(327) Ha(B'a,B?) = Ha(B'a, B%)

which can easily be verified if B'4 = AeB!, since then T' € H (B 4, B?) applied to b! = aeb!’
gives

T(b') =T(aeb”) =aeT(b) € B,.

The Main Diagram
This diagram is taken from [13].
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BA B¢
+3 +4
Be? B¢
5 6
BAq BY,
-9 —1
Ba Ba
By
Ficure 22. Figure caption

26. FOr (Co(R?), |- [lo)

In this case we get 6 different spaces (to be identified separately).
From the point of view of the main diagram it is clear that Co(R?) is minimal, i.e. Sp(R?) is
dense in B, hence the connections labeled as —4 and —3 become identities, or in other words:

By = Byg=Bog=Bga = Bg.

Consequently the inclusions +3 and +4 are just identities as well, but all the other six inclu-
sions are proper inclusions!

BA B¢
;| K
BAq BYy4
-2 By 1
Ficure 23. Figure caption

27. FOrR L>®(R%)

For L>®(R%) we have the same collection of spaces but with different labeling. Since L>°(R?)
is clearly a dual space the space is a mazimal space and hence the inclusions labeled with +/—1
and +/ — 2 are identities, while 3 and 4 then proper inclusions.

So let us list the spaces which appear:
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Starting from the dual space it is clear that B 4 is the (proper) subspace of all functions in this
space “vanishing at infinity”, while Bg is the space of all functions which, whenever convolved
with an L!-function will tend to zero at infinity (and in fact will convolve all of L' into Cj.
This space contains functions with narrow spikes, which do NOT tend to zero in its amplitude
but which have smaller and smaller support, so that they tend to zero after convolution with

an L'-function.

Minimal and Maximal Spaces
More or less the diagram shows that for every FouSS norm there exists a whole family of
function spaces with the SAME norm, i.e. closed within each other.

A FousSS space (B, ||-||B) is called maximal if B = B, or equivalently the following is true:
Assume that o, is a bounded net of elements in (B, || - ||g), with o9 = w* — lima0, (in Sj(R%))
implies that og € B.

A FouSS space (B, |-||g) is called minimal if B = Bag, resp. if Sy(RY) is dense in
(B, [I-1B)-

Characterization

Theorem 46. A Banach space (B, ||-||B) is mazimal if and only if it is the dual space of some
other minimal Fourier standard space. The predual can be determined as

B=(B,)

o

Example: B = L*(R%) is the dual space. B, = Cy(R?), hence B!, = M, (R%), and conse-
quently (B’), = L'(R%) shows up as the pre-dual of L>(R?).

Theorem 47. A FouSS (B, ||-||B) is reflexive if and only if B and B’ are minimal and maz-
imal.

Outlook
COMMENT given at the presentation of this material at a conference on Fourier Analysis in
Pecs (Hungary, Summer 2017), see:

http://www.univie.ac.at/nuhag-php/program/talks_details.php?id=3368

I hope that I have shown that this view on (classical and modern) function spaces provide still
a large number of interesting and open questions. So Fourier Analysis is not at all an outdated
subject area within mathematical analysis.

We have not even discussed Time-Frequency Analysis, Gabor Analysis, wavelet theory, shear-
let theory, or the theory of pseudo-differential operators.

Optimal extension of the Hausdorff-Young inequality

MR2427981 (2009j:46071) Mockenhaupt, G. ; Ricker, W. J.
Optimal extension of the Hausdorff-Young inequality.
J. Reine Angew. Math. 620 (2008), 195211.

Main result: For the typical Hausdorfl-Young setting, i.e. for p € [1,2) there is a solid
(meaning Banach lattice) FouSS (B, |- ||B) strictly larger than L” such that still /(B) C LY.
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This space can be described as the pointwise multipliers from L* to F! (LP), so it is obviously
solid (because pointwise multiplication with L* is a bounded operation) and has the right
Fourier property. The strict inclusion requires analysis!

Constructions within the FouSS Family IV

There is a small body of literature (mostly papers by Kelly McKennon, a former PhD student
of Edwin Hewitt) concerning spaces of “tempered elements”. He has done the case starting
B = L?(G), over general LC groups, but the construction makes sense if (and only if) one has
a nice invariant space which happens not to be a convolution (or pointwise) algebra.

By intersecting the space with its own “multiplier algebra” one obtains an (abstract) Ba-
nach algebra, and often the Banach algebra homomorphism of this new algebra “are” just the
translation invariant operators on the original spaces.

For the case of B = (LP(R?), ||-||,) one would define

L := LP N Hq(LP, LP).

Tempered elements in LP-spaces, understood as the intersection of two FouSSs, with the
natural norm, which is the sum of the LP-norm of f plus the operator norm of the convolution
operator.

For p > 2 one has to be careful and has to define that operator norm only by looking at the
action of k — k * f on C.(R%)! (convolution in the pointwise sense might fail to exist, on more
than just a null-set!).

However it is not a problem to approximate every element (in norm or even just in the w*-
sense) by test-functions in Sp(R?) and then take the limit of the convolution products of the
regularized expressions

28. RIESZ BASES AND BANACH FRAMES

In the terminology introduced in XX this means that R is injective, but not surjective, and
C is a left inverse of R. Thus we have the following commutative diagram.

X

P

C

X, Y

29. HiSTORICAL NOTES

This is of course a very subjective area. From the point of view taken in these notes functional
analysis can be used (practically speaking: jus the theory of Banach and Hilbert spaces is used,
together with the main principles of the theory of Banach spaces, operators, completions and
the like, such as the w*-compactness of the closed unit ball in a dual Banach space (B', || - | 5/))-
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30. OPEN QQUESTIONS, THINGS TO DO, STATE MAY 2017

We have started by defining the internal convolution in (My(G), || - ||a,) via the action of
bounded measures by convolution (resp. moving averages) on (Cy(G), | -|lo), and have shown
that this gives an internal, commutative and of course associative (immediately from the setup)
“multiplication”. But there is also the adjoint action of this bilinear (M}(G), Cy(G)) mapping,
which also maps Mj(G) into My(G) and one has to show that both these two actions are the
same. On the other hand the internal convolution in (My(G), || - ||a,) restricts to the subspace
which we call (L'(G), |- ||l1), and thus there is a dual action on the dual space of (L*(G), |- ||1),
which is (L*(G), |- [|1), which in turn contains (Co(G), |- ||s) as a closed, translation invariant
subspace.

OUR CONCERN IS: ARE ALL THESE POSSIBLE INTERPRETATIONS COMPATIBLE?

The answer will be, “YES, of course, and the argument will essentially rely on continuity
considerations.

Later on similar questions can be raised for general homogeneous Banach spaces and their
duals.

Let us write #” for the adjoint action, thus

:U’*/V(f) =v(p*f), wuveM(G),feCG).

We will verify that p ' v =" *v.

Proof: It will be enough to verify that this claim is valid for the point measures, because
in both sides of the claimed identity the output depends continuously (in the w*-sense) on the
input. So let us assume that p = 0, and v = ¢,,.

Then

, —
6z * 0y(f) adj.action = 6_(Cs,(f)) = 0-a(Tyf) = f(—2 —y) = 62—y ([)

OLD MATERIAL in words: The argument is essentially of the following nature. First we
verify that M  L'(R?) ¢ L'(R%) (either because L!'(R?) is the set of bounded measures with
continuous shifts, which is preserved under convolution given as the dual action from the action
on Cy(R?), lifted to the measures, or just by using the fact that L*(R?) is a homogeneous Banach
space, hence M (R%) e L'(R%) ¢ L'(R?), where the abstract action is just convolution. This
action is again by a second adjointness relation lifted to (L', ||-|[1) (which is just the natural
continuation of the convolution of ordinary functions to the dual space of (L'(R?), ||-||1)). The
elements satisfying

lim ||Tph — hllec =0
z—0

can be approximated in the norm by elements of the form g+ h € L'(R?%) x L™(RY) C C\(R?).
Since this is a closed subspace of L°(R?) (cf. lemma below) the limit, i.e. A must belong (more
precisely: must be represented) by a function in Cj,(R?).

Lemma 90. The embedding h — oy, : given by

(328) w(f) = [ f@)he)da
from (Cy(RY), ||+ o) into the dual space of (L', ||-||1) (with its natural norm) is isometric:
(329) |1h|loc = sup / g(x)h(x)dz|.

gl <1 1/RA

For non-negative functions this is an easy argument
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ef_abs_cont | Definition 66 (absolutely continuous, [59], 18.10). Let f be a complex-valued function defined
on a subinterval J of R. Suppose that for every € > 0, there is a § > 0 such that

() D 1f(de) = flen)| < e
k=1

for every finite, pairwise disjoint, family {]ex, di[}}_, of open subintervals of J for which

n

(i) Y (di —cx) < 6.

k=1

Then f is said to be absolutely continuous on J.

e_variation| Theorem 48 ( [59], 18.12). Any complez-valued absolutely continuous function f defined on
[a,b] has finite variation on |a, b]

_meas_deriv| Theorem 49 ( [59], 18.14). If f is a real-valued, nondecreasing function on [a,b], then f’ is
Lebesgue measurable and

b
/ f(@)dz < f(b) — f(a).

If g is a complez-valued function of finite variation on [a,b], then ¢’ € L'([a,b]).

_derivative| Theorem 50 ( [59], 18.15). Let f be an absolutely continuous complex-valued function on [a,b]
and suppose that f'(x) = 0 almost everywhere in |a,b[. Then f is a constant.

al_calculus| Theorem 51 (Fundamental theorem of the integral calculus for Lebesgue integrals, [59], 18.16). Let
f be a complex-valued, absolutely continuous function on [a,b]. Then f' € L'([a,b]) and

tal_theorem| (330) f(z) = f(a)+ /f,(t)dt

for every x € [a,b]. The converse is true as well.

ef_integral| Theorem 52 ( [59], 18.17). A function f on [a,b] has the form

f(2) = f(a) + / ()t

for some @ € L*([a,b]) if and only if f is absolutely continuous on [a,b]. In this case we have
o(x) = f'(x) almost everywhere on ]a,bl.

comments on absolutely continuous functions, classically

integral_vi| Theorem 53 ( [59], 18.18). A function f on R has the form

f(x) = / o()dt

for some ¢ € LY(R) if and only if f is absolutely continuous on [—A, A] for all A >0, VS_f is
finite, and EIEI f(z) =0.



A FUNCTIONAL ANALYTIC APPROACH TO APPLIED ANALYSIS 147

hm_part_int| Theorem 54 ( [59], 18.19). Let f, g be functions in L*([a,b]), let

F(z)=a+ / F(t)dt,

and let N
G(z) =0+ /g(t)dt.
Then ’
b b
/G(t)f(t)dt + /g(t)F(t)dt = F(b)G(b) — F(a)G(a).

or_part_int | Corollary 11 ( [59], 18.20). Let f and g be absolutely continuous functions on [a,b]. Then

b
b
/f(t)g’(t)dt+/ F'()g(t)dt = f(b)g(b) — f(a)g(a)
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(331) [ 1Spo(N)] = [f] (@) < [(Spolf) = f)@)| =0 for |¥]— 0.

It is of course easy to find some function h € C.(R?) such that ||h|le = 1 and h(z;) =
|k(z;)|/k(z;) at all the points where (z;) is the family of centers of the BUPU @ (and the
condition is of course only applied when k(z;) # 0. Then Spy(|k|) = Spy(hk). Alternative:
LOOK at the function (to be embedded into C}(RY)) by considering the set where it is strictly
positive and strictly negative, with some margin.

ANOTHER strategy (comparable with this one) is to show that |k| can be norm-approximated
(uniformly, with fixed compact support) by functions of the form h - k, where h is a continuous
version of the sign(k(x))-function. (can we do it using find BUPUS?, or does one need Tietze-
Urysohn?).

LEFT OVER MATERIAL

Theorem 55. [Kantorowich Lemma] Let T, be a strongly convergent and bounded sequence
of invertible operators between Banach spaces, with limit Ty, which is assumed to be invertible
itself. Then the inverse operators are strongly convergent as well if the inverse operators are
uniformly bounded. If we consider only sequences this is a criterion, because then the strong
convergence of T, ' (y) — Tgl(y) for every y implies uniform boundedness of the sequence T);!.

QUESTION: For tight nets of bounded measures w*—convergence implies pointwise and
uniform over compact convergence of their FTs. But also the converse is true!ll! (Exercise).
[for non-tight families this is not true, just think of the case d,,n — oo!

An elementary proof showing that the Gauss function go(t) = e~

Fourier transform has been given by Georg Zimmermann, see
http://www.univie.ac.at/NuHAG/FEICOURS/ws0607/efoft.pdf

is mapped itself by the
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31. APPENDIX

Definition 67. A net {fo}aca in a Banach space 2 is said to be a Cauchy net if for every
€ > 0, there is a ap in A such that ag,as > ap implies ||fo, — fao|] < €.

Proposition 7. In a Banach space each Cauchy net is convergent.

Proof. Let {fa}aca be a Cauchy net in the Banach space 2. Choose «; such that a > oy
implies ||fo — fa,|| < 1. Having chosen {aj}}_; in A, choose o411 > oy such that a > ayqq
implies

1
[fa = faniall < Pl
The sequence {fq, }72; is clearly Cauchy and, since .# is complete, there exists f in .7 such
that lim, 00 fa, = f-
It remains to prove that limyc 4 fo = f . Given € > 0, choose n such that % < §and || fo, — fll <
%. Then for o > «,, we have

1 €
Hfa_fHS||fa_fan||+|’fo¢n_f||<E+§<€‘

O

Definition 68. Let {fs}aca be a set of vectors in the Banach space 2. Let . = {F C A :
F finite}. If we define F} < F, for F} C Fy, then % is a directed set. For each F' in Z#, let

gr = Y fa- If the net {gr}res converges to some g in 7, then the sum > f, is said to
acl acA
converge and we write g = Y fq.
a€A

Proposition 8. If {fa}taca is a set of vectors in the Banach space 2 such that Y ||fall
acA

converges in the real line R, then > fo convergesin 2 (abs. convergence implies convergence!)
acA

Proof. 1t suffices to show, in the notation of Definition that the net {gr}pecs# is Cauchy.
Since Y ||fal| converges, for € > 0, there exists Fp in .% such that F' > Fj implies

acA
Z Hfa” - Z ”fa“ < €.

aeF aeFy
Thus for Fy, F5 > Fy we have

lgr —gmll = ||D fa= Y fa
acF; a€ly
= || X fam X M
a€F\ Fa OtEFQ\Fl
< D el Do il
O(GFl\FQ QEFQ\Fl
< Z HfaH_ Z Hfa”<€'
acEF1UF, acly
Therefore, {gr}rec# is a Cauchy net and >  f, converges by definition. O

aEA



150 H. G. FEICHTINGER

Corollary 12. A normed linear space % is a Banach space if and only if for every sequence

{fn}>2 of vectors in 2 the condition Z || fn]l < oo implies the convergence of Z I

n=1 n=1

Proof. If 2" is a Banach space, then the conclusion follows from the preceding proposition.
Therefore, assume that {g,}"2; is a Cauchy sequence in a normed linear space 2" in which the

series hypothesis is valid. Then we may choose a subsequence {gn, }7°, such that Z Gng i —

gn,|| < oo as follows: Choose ni such that for 4,5 > n; we have ||g; — gl < 1 having
chosen {nj}Y_, choose nyi1 > ny such that i,j > nyy1 implies ||g; — g;]| < 27V. If we set

o0
fe = 9gn, —9n,_, for k> 1 and f; = gp,, then ) ||fx|| < 0o, and the hypothesis implies that the
k=1

o0

series ) fi converges. It follows from the definition of convergence that the sequence {gn, }7°
k=1

converges in 2~ and hence so also does {gn}2° ;. Thus 2" is complete and hence a Banach

space. ]
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32. FOURIER ANALYSIS OVER FINITE GROUPS APPROXIMATING LCA GROUPS

On the on hand there is the following structure theorem for LCA (locally compact Abelian)
groups G. Probably details can be found in Hewitt-Ross ( [58]).

Theorem 56. Fvery LCA group can be approximated by elementary LCA groups, which are of
the form ZF x R® x ---. More precisely

For every LCA group G there exist arbitrary small compact subgroups K <1 G and open sub-
groups H << G such that H/K is an elementary group.

This can be used to define the Schwartz-Bruhat space (the natural generalization of S(R?)
to LCA groups, see [14]), a much more convenient characterization is given by M.S. Osborne
in [71].

It is heavily used in [82]. D. Poguntke has shown that S(G) C Sy(G) for general LCA groups.

33. WIENER’S ALGEBRA W(G) OVER LC GROUPS

Already the construction of the Haar measure (cf. Cartier’s proof the existence of an invariant
Haar measure, see |[100], or [23]) uses this space implicitly (without mentioning this terminology).

The usual definition of Wiener’s algebra (as given e.g. in the book of H. Reiter [79]) involves
the use of a lattice, i.e. a discrete and cocompact lattice A in the group (typically Z¢ < R, with
R = Ureza kB + Q for some (relatively) compact set @ C R?). But it is possible to describe it
equivalently in a different way (in fact without using BUPUs). To justify the general definition
we first show that it gives the same space in the well-known situation:

Lemma 91. Given any non-zero, non-negative (bump-) function ko € C.(R?) one has: f €
W (Co, £4)(R?) if and only if there exists a sequence (xn)n>1 i R and a sequence of complex
numbers (cn)n>1 € £1(N) such that

(332) [f(@)] < enTh, ko(z), Vo € RY.

n>1

34. SEGAL ALGEBRAS AND THE IDEAL THEOREM

Theorem 57. For any Segal algebra (S, |- ||s) over a LCA group G the mappings
(333) I—Ig:=INS Ig— (Is)Y

are inverse to each other, i.e.they establish a bijection between the closed ideals I C L*(G) and

the closed ideals Is of S.

Segal algebras (or as I call them Reiter’s Segal algebras) have been introduced by Hans Reiter
in order to study questions of spectral analysis in a unified way. Due the ideal theorem above
one can study the existence of sets of spectral synthesis as via Segal algebras, see e.g. [79,81]
or his Lecture Notes on Segal algebras ( [80]).

Recall that for every ideal there is a cospectrum, essentially the complement of all spectra of
elements from the closed ideal, better directly described as the (closed) set of common zeros (as
the intersection of a collection of closed sets it is closed itself).

Definition 69. Given a closed ideal in (L'(G), |- |l1) of some Segal algebra (S, | -||s) its
cospectrum is defined by

~

cosp(I):={s € G, f(s) =0Vfel}.
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However, it may happen that an ideal is not completely characterized by its cospectrum
(cosp([)), let us call it E. In this (very special) situation the minimal closed ideal, which can be
shown to be the closure of the subspace of all L*(R?)-functions having compact support disjoint
from E (since they have compact support they also belong to any Segal algebra S(G)), and the
maximal ideal, which consists simply of all LI(G)—functions vanishing on the set F, will NOT
coincide. In this case F is said to be a closed set for which spectral synthesis fails, or a set of
non-synthesis.

For a long time the existence of such sets of non-spectral synthesis was open, until it was
solved by P. Malliavin ( [69]). He was able to show that the surface of the unit-ball in R3,
although a smooth set, is not of spectral synthesis. Later on it was shown that essentially in all
non-trivial cases sets of non-synthesis exist within LCA groups.

In it’s dual form it is even more interesting. Since the orthogonal complement of the maximal
ideal mention above is the set of all point evaluations of f on G \ E spectral analysis is possible if
for every o € Sj(G) with supp(c) C E on can find a net of discrete measures, also supported
on the !same! set F, which is w*-convergent to the given measure.

See also H. Reiter’s book: [79] (or the new version [81]) for this subject (Chap. 7!7).

http://en.wikipedia.org/wiki/Irving_Segal

35. FURTHER READING AND ARTICLES BY THE AUTHOR

Here we point out articles which have a survey character and have been written in recent
years.

E.g. the article “Choosing Function Spaces in Harmonic Analysis” ( [37]). It tries to discuss
the standard approach to Fourier Analysis from a critical view-point, emphasizing that not only
does the community of analysts dispose currently over a huge collection of function spaces, but
also should start asking itself, which spaces are good for which purpose. So while on the one
hand giving a long list of construction principles (certainly not an exhaustive one) the article
also encourages the discussion of the “information content” of a function space. Of course there
will be more examples in the (near?) future and concrete cases, aside from the Banach Gelfand
Triple (Sp, L?, S})(RY).

There is another article in a similar spirit ( [49]) which reinforces the concept of “Conceptual
Harmonic Analysis” as the meeting point of application oriented and abstract harmonic analysis.
It discusses questions such as “How does the finite Fourier analysis” (e.g. based on the FFT
available within MATLAB or other mathematical software packages) allow us to “approximate
the continuous reality”. Which function spaces and which algorithms do we need in order
to come up with good solutions to the problems arising in applications? How can we help
engineers to use the proper form of mathematics (and is the currently practised form suitable
for this purpose: one may have doubts about this!)?

There is also the hint to the NuHAG talk-server, where a long list of talks on various subjects
can be found.

http://www.univie.ac.at/nuhag-php/nuhag_talks/
http://www.univie.ac.at/nuhag-php/home/skripten.php

36. RELATED EFFORTS

There are various papers and notes which try to help engineers and physicists to find an
easier approach to distribution theory.
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An early example is (!to be checked) an Appendix to the early book of A. Papoulis on the
Fourier Transforms and its Applications, [72],
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37. THE USUAL THEORY OF Lp-SPACES

In the present description on purpose the profile of the usual Lebesgue spaces, even of
the certainly important spaces L'(R%), L?(R%) or L*°(R%), has been kept low. In fact, we are
convinced that the corresponding norms are highly relevant for any discussion of aspects of
Fourier analysis, while the concrete realization is of much lower importance, essentially due to
the fact that any two (metric) completions of a given normed space (e.g. of C.(G) with the
norm inherited from the natural embedding of C.(G) into M(G) via the Haar measure) are
isometrically isomorphic anyway, so that claims verified in one setting (and the corresponding
technology) is valid for any other realization in exactly the same W&y@

So we emphasize here that our aim was more to show that one can do all the essential parts
of Fourier Analysis without using Lebesgue integration (just the existence of the Haar measure
is needed!), although admittedly they are quite prominent in all standard text books. Of course
we admit, that it is a fact that both for a proper discussion of convolutions as integrals (existing
a.e.) and the definition of the Fourier transform, viewed as an integral transform, the Lebesgue
integral is the right integral. But is the Fourier transform an integral transform by definition or
by any other principle, or is it just convenient to express it via an integral, if the object to be
transformed happens to be an integrable function (this is of course just our viewpoint!).

We would also like to mention a (negative?) side-effect of having this “perfect integral”. It
is sometimes (at least psychologically) an obstacle to take a wider perspective. It does not
help us to recognize that the Fourier transform is mapping which has the property (if extended
properly) that it assigns to a pure frequency the corresponding Dirac measure in the Fourier
domain, indicating exactly the frequency and the amplitude of this pure frequency (resp. plane
wave for d = 2, etc.). So the wider and perhaps more natural perspective on the subject is
this one (aside from the technical aspect which involves integrals): How can one describe the
amount of pure frequency in a given signal (Fourier Analysis) and can one resynthesize (using
the result of the analysis step) the signal or distribution from the information content? What is
the most suitable setting for turning such vague wishes into concrete mathematics? What is the
level of technicality that one has to go through in order to have both a mathematically correct
description of some model, which ideally should be intimately connected with the physical reality
to be described. Finally (and this is even the least developed aspect of Fourier Analysis so far)
it should be possible to simulate at least parts of on a computer, which of course is only able
to handle finite length vectors.

Having found some indication about some mathematical question formulated in the context
of time-frequency or Fourier analysis through computation, we come to the question of “how
close is that computed result from the ground-truth” (i.e. the corresponding numbers that show
up when the continuous problem under investigation would have been solved exactly, e.g. by
analytic methods)? Again we come to the question of norms for function spaces (in which norm
should one measure the deviation) and again one has to hope that functional analysis provides
a suitable collection of Banach spaces which allows to describe in a good sense the error due to
the reduction to the finite setting in a given situation.

Let us come back to our approach to L'(G):

In our context (L*(R?), ||-|[1) (resp. (L*(G), ||-|1)) appears as M.(G), ie. as a closed
subspace of (My(G), |- ||a,), which (once the Haar integral is established as a functional on

96T he argument is along the idea, that the representation of the real number system, the completion of the
field of rationals Q, endowed with the Euclidean distance, is conveniently identified with the infinite decimal ex-
pressions, but Dedekind sections of equivalence classes of Cauchy sequences in Q are equally valid interpretations.
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(W(Co,€")(G), || - [lw)) obtained as the closure of C.(G) (viewed as space of generalized func-
tions, via the identification of k € C.(G) with o € M(G)). In this sense there is also a dual
space (which one may call (L*(G), |- ||o), but it should be rather identified with a subspace
of SH(G).

The discussion of the Hilbert space (L*(G), |- ||2), of course to be identified with the com-
pletion of C.(G), endowed with the usual scalar product arising from the Haar integral (we
write du(x), i.e.

(334) (f.g) = /G f(@)g(@)du(z).

has to be discussed and developed separately, but should be also done within the reality of
(S0(G). I Ilsp)-

It should be possible to define the LP-spaces as completions of C,.(G) within S}(G). In fact,
we would not need any Lebesgue integration theory in that form. Certain “objects” would
constitute the elements of that a priori abstract completion, and the STFT would be extended
(of course for Sy(G)-windows g only) to these spaces. The details of such an approach have to
be written up in the near future (summer 2017, hgfei).

It is also no doubt that Banach spaces, Banach algebras, but also Banach modules and
approximate identities provide a set of tools which helps to organize the facts arising in the
context of Fourier Analysis. This is way devoted some space to their description in these notes.

38. FURTHER GENERAL FUNCTIONAL ANALYTIC CONSIDERATIONS

this is to be treated like an APPENDIX, collecting the needed material from general functional
analysis, as found in most books on the subject, and as needed anyway, also for other parts of
analysis.

E.g. bounded linear operators, dual operators, adjoint operators between Hilbert spaces,
Riesz representation theorem, Stone-von-Neumann theorem, Gelfand theory of commutative
C*-algebras etc.. Such material is collection in my course notes of my functional analysis course
(SW 13/14), see for example
http://www.univie.ac.at/nuhag-php/login/skripten/data/FAws1314Fei.pdf
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39. CRITICAL COMMENT ON SOME “BAD” APPLIED LITERATURE

39.1. Foundations of Signal Processing by Vetterli and Co. Before going into a critical
comments let me point out that this is a great book with a lot of details (gokovel4: [98]),
which is also found (as PDF file) on the internet.

See also Prandoni/Vetterli prve08: [78] (Signal Processing for Communications). Page 94
talks about the quirky mathematical entity called the Dirac delta functional; this is defined in
an implicit way by the following formula

o0
o= = s,
—o0
where f(t) is an arbitrary integrable (??) function on the real line. In particular

o0
/ delta(t) f(t)dt = F(0).
—00

It is understood as the limit of rectangular functions krect(kt). Later on the pulse train is
introduced.

39.2. Introduction to the subject. The recent article [97] also provides further explicit ex-
amples, emphasizing the fact that it is NOT true that any BIBOS system has to come from an
integrable function, i.e. our measure y representing T'(f) = u* f, for f € Cy(R?) does not have
to belong to the subspace L'(R?) ¢ M;(R?) (with the usual identification), because it can be
(for example) a convolution by some discrete bounded measure pu € My(R9).

At least from a purely mathematical point various books for engineers provide explanations
at an acceptable or sometimes of a questionable level.

The current notes are an attempt to provide ways to explain the situation faced by applied
sciences, e.g. when they have to do signal processing and make somehow use of the Fourier
transform (using the FFT) a bit more transparent, also by providing alternative views, es-
tablishing connections with ideas from linear algebra and a backup from functional analysis,
i.e.the theory of infinite dimensional signal spaces (arising naturally one we deal with continuous
variables or non-periodic functions).

Among the classical books in the field one can mention the books of Athanasios Papoulis,
notably [72,|73] and [74]. Especially Appendix I there, describing the impulse function as a
distribution is mathematically correct but still connecting well with the approach taken by
applied people.

On page 275 (file page 284) he also correctly mentions that §2(¢) is undefined, however
convolution can be given, and due to the usual symbols he has to write the relation

Oyy * Oyy = Oy 4y

which we have used a lot at the beginning of this not as a quasi-mysterious integral equation of
the form

(335) S(t— 1) 8(t —t2) = /_OO S(r—t1) % 0(t — 7 — ) = O]t — (t1 +t2)]

The Review MRO0142981 (26 #548) J. L. Griffith starts with the following statement: The
basic theorems of the Fourier integral, as they appear in standard text-books, are expressed
in terms of the Lebesgue integral and are thus unintelligible to a large number of engineering
students. On the other hand, engineering and applied mathematics have created a vast number
of formal results which, though very useful, are completely unknown to the pure mathematician.
The author has made an admirable attempt to link these two sections together. ....
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39.3. Pitfalls and Artifacts. The book [3], Mastering the Discrete Fourier Transform in One,
Two or Several Dimensions. Provides some problems.
David Voelz has published [99] (voll): Computational Fourier Optics. A MATLAB tutorial.

39.4. Comments on the book by Kanwal on Distributions.
Material already inserted as it is here into TBL 620 (cf. 640), TROUBLE!

The book [62] by Kanwal (a physicist) was published in 2004:

page 10: Ezample 3. says the following (citation):
Various books in physics leave the reader with the impression that 6(x) = 400 at © = 0. The
following sequence illustrates that this is not always true: .... This sequence is shown in Fig.
1.8, (p.11), which shows that lim,, s,,(x) = —o0, although it yields the unit positive charge for
large m; indeed, it is a delta-sequence, as will now be proved. [The proof actually takes !2 pages].

In addition it suggest wrongly that one should expect to have |§(0)| = +o0, which is non-sense.
The point evaluation, well defined on Cy(R?) (may be viewed as subspace of Sj(RY)) to all of
My(R?) (so that it might be meaningful for 6 € M,(R%)).

As with Example 4. one just has to use the stretching operator!

p.14: The sifting property,

(336) / " f )i — ) = £(6),

is interpreted as the action of the generalized function 6(x — &) on f(x): that is, when 6(x — &)
acts on a suitably smooth function f(x), it sifts out the value f(€) at x = . Since 6(x) = 6(—x),
or 0¥ =6, this is the same as 0.(f) = f(x).

p.28: Alternative terminology for
Dirac comb: The sampling function or replicating function because

LU (z) f(x) = 5207 f(z)d(xz —n), but should in fact be L (z) f(z) =>.02 __ f(n)d(z—n).

n=—oo n=—oo
see also the comment on the book of Debnath

39.5. Debnath’s article on the genesis of convolution. Note that Zygmund’s books almost
does not contain any relevant hint to convolution, while convolution and the Banach algebra
(L*(G), || -|l1) (convolution) is seen as the central object of Harmonic Analysis in Reiter’s book
([79D)-

This are some personal comments by HGFei (31.05.2017) concerning the article [21] which
appeared in ANALYSIS in 2012.

The manuscript is more written for engineers than for mathematicians. For example it uses
for the description of the Fourier transform this formula

(337) F{f(z)} = jﬁ /_ Z: e f(x)dx, keR.
Convolution is defined (3.11), p.48 as
(338) (F+9)e) = o= [ fla-u(e)ds. weR

Using mostly Fubini’s Theorem various properties, including the convolution theorem and the
dual convolution theorem (pointwise multiplication goes to convolution, if the convolution side
has two integrable functions!), also associativity of convolution (p.51). Explicitly this is pre-
sented in [98], p.404.. JJJJJ

PROBLEM: With this definition the product of two probability measures is not a
probability measure anymore!! PLEASE CHECK! There IS still a convolution theorem,
see page 49 of [21],
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Most likely the motivation for the convention is the symmetry of forward and inverse
Fourier-Plancherel transform despite the (not recommended!) convention of using only e**
in the integral instead of e?™™**! is to “adapt the convolution definition” in order to have a
convolution theorem. But this destroys more than it helps to get out of the problem (private
comment by HGFei, Jan. 2018).

There is also another article on the Developments of the theory of generalized functions or
distributionsA vision of Paul Dirac in [22].

39.5.1. More serious issues.

(1) In the definition of L(R) (p.46) no measurability assumption is made, just integrability
of |f(2)!;

(2) p.52: In order to prove the Fundamental Relation for the Fourier transform,
here called in Thm.3.3 the General Parseval Relation, a formal step is taken.
The identity

1 * .
xpintdeltal | (339) — DTy — §(k —1)
V2m )

This is later explained (p.63) also via the integral representation of the Dirac delta
FUNCTION (!)

(340) 5(x) = jﬂ / gy

Intuitively it would be OK to think in this way, because of course the FT of Jg is just
the constant 1.

(3) The estimate ||f * g[[1 < || f]l1]lg]l1 is explained as the fact that (f % g)(x) is at least as
smooth as the smoother of the two functions f and g. Derivatives are only discussed
later!

(4) Reiter’s fundamental relation is only proved afterwards (item 9, p.55)

(5) p.63 Formula is also claimed to provide a simple proof (?) of the Fourier inverse
transform!

(6) Another strange argument is the proof of (3.54), p.58: It makes use of an interchange
of limits and integration (without justification), and in addition the claim:

ebDiracLimG| (341) tl—i>%l+ Gi(x — &) =d(x —&).

Here the Gauss kernel (3.53) is used, in (3.56) later on the Abel kernel is used, with a
similar argument.
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40. COMMENTS ON MATHEMATICAL BOOKS

40.1. Eric Stade: Fourier Analysis. In section 6 of st05-3: [92] the Fourier transform pair
is first introduced “informally”. Starting form P-periodic functions the author asks: Let’s now
consider, quite informally for the moment, what happens to (6.2) in the limit P — oco. What
does happen? ... pointing also the analogy to orthogonal decomposition (p.298), but with the
difficulty that es (our y,) is NOT in L?(R?).

Example 6.1.1 demonstrates what the Fourier transform is for 1;_ ), namely sin(27bs)/7s.

Example 1.6.2 also does the computation for f(z) = e=271#l, namely 1/(1 + 7z2).

Then he goes on to derive Plancherel’s Theorem and the Convolution Theorem (for L'(R)).

The demonstration that 6 = 1 (formula (6.45)) is commented as follows: One could have a
field day finding holes in the arguments of the above example (he is taking limits there without
Justification..). But again, it’s all in fun (!).

Specifically Lemma 6.2.1 (.307) demonstrates that

o0 2
/ e ™ dy = 1.
— 00

(i.e. that the Gauss function defines a continuous probability distribution). As usual he makes
use of the trick of doing it in the 2D-case, using polar coordinates in R2.
Examples 6.2.3: The Fourier transform of the Gauss function is the Gauss function itself:

G(z) = G(z) = e,

CITE: This is a very cool property of G.

Section 6.4. goes on to prove the Fourier Inversion Theorem (p.316):

The first, intuitive proof is commented as: Well no, not really. Our “proof” isn’t a proof; it
involves a number of illegitimate steps.

Thm.6.4.2.: FAFf)) = f~.

This is followed by the L?(R)-theory (Plancherel’s theorem).

THE WHOLE BOOK IS MOSTLY RESTRICTED TO THE 1D-CASE!

The multi-dimensional case is only treated in Sec.6.9., followed by a section on tempered
distributions.
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Lemma 92. A statement about iterated bounded, strongly convergent nets of operators.
Assume that two bounded nets of operators between normed spaces, (Tn)acr and (Sg)ges are
strongly convergent to some limit operators Ty and Sy respectively. Then the iterated limit of
any order exists and the two limits are equal.
In fact, the index set (a,B) € I x J with the natural orderm is turning (Sg o Ty) into a
strongly convergent net.

Proof. ... Without loss of generality we may assume 7y = 0 and Sy = 0 (otherwise treat T, —Tp
etc.). THE REST OF THE PROOF is LEFT TO THE READER. HINT: Cf. Proposition
6l O

41. APPENDIX ON FUNCTIONAL ANALYSIS

Various terms which are not explained in detail here are given my be found in any of the
standard text books on functional analysis, e.g. in Conway’s book [18] or probably Rudin’s
book [88].

We consider these books as interesting further source concerning basic facts of functional

analysis:
[Bowers, Adam;Kalton, Nigel, J.] An Introductory Course in Functional Analysis [11], also
with respect to applications: [Yamamoto, Yutaka] From Vector Spaces to Function Spaces:
Introduction to Functional Analysis with Applications: [105], [17] about a Unified approach to
Signal Processing;

German books are: [Werner, Dirk] Functional Analysis. (Funktionalanalysis) 5., Erweiterte
Aufl. [104] or [Alt, Hans Wilhelm] Lineare Funktionalanalysis. Eine Anwendungsorientierte
Einfhrung. (Linear Functional Analysis. An Application Oriented Introduction). [1]

We assume that the reader of this note is familiar with the foundations of linear functional
analysis, i.e. with normed spaces (linear spaces endowed with a norm, which allows to measure
in some sense the size of an element of this spaces, often called an (abstract) vector or signal.)
Banach spaces are those normed spaces which are complete with respect to the metric induced
by the norm: Any Cauchy-sequence has a limit, or equivalently: every absolutely convergent
series has a limit, meaning this: Whenever Y " | ||b,||B < 0o the sequence of partial sums will
have a limit, which will be denoted by

[o.¢]
>,
n=1

We have the notation of equivalence of norms.

Definition 70. Formulation Two norms are equivalent, whenever the B! = B = B? the
identity map establishes a norm-isomorphism (not necessarily isometric) between (B!, |- ||()
and (B2, ||-||®), or equivalently: There exists C' > 0 such that

(342) b < [b]® < ¢|b|®, b e B.

This means of course that convergence with respect to one norm applies if and only if applies
to the other norm. We have the same convergent sequences, hence the same collection of closed
or open subsets, the same closed or compact sets, in short, we have the same topology!

97explanation: the natural ordering is given by the fact that («a, 8) = (a0, Bo) if @ > ap and 8 = Bo.
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41.0.1. Adjoint operators. For any bounded operator T : B' — B? we have an adjoint operator
T' : B} — B), given by T'(y')(x) = y'(Tx), x € B',y’ € B). This operator has the same
operator norm as the original operator, i.e. |[|T||| = [|T”]||, or more precisely

I g B2 =Tl BB -
There is also another, quite similar convention making use of the scalar product in an abstract
(or of course concrete) Hilbert space:
It can be shown that 7** = T" and therefore ||T|| = |||77|||. The estimate ||| < |||T]|| is
an easy exercise, but then
TN < W=l < 7= < 7 -

Next we want to see what happens for the case that B! = H; = C"” and B? = Hy = C™,
i.e.we are looking at the familiar situation that we have a standard matrix representation for
all the operators involved, either as an m x n-matrix A or as some m X n-matrix B, depending
on the dimension of domain and target space.

42. APPENDIX ON GROUP THEORY

We need only very little group theory, more or less the basic definitions. Our prototypes of
groups will be the real line R with addition, or the unit roots of order NV, denoted by Zy or Uy
(with multiplication of complex numbers).

We also have various groups if operators. The prototype being the group GL,,(R) of all non-
singular matrices n X n-matrices (i.e. with det A # 0), or SL(n,R), the special linear group of
all n x n-matrices with det(A) = 1.

In each case we have (this is the list of axioms one has to check) a composition on some (a
priori abstract set) G, which assigns to each pair (z,y),z,y € G a new element, usually written
as x -y or just xy € G.

This mapping is supposed to satisfy the associativity law

(343) (x-y)-z=z-(y-2), =zvy,z€QG.

With the validity of (343|) we have a semigroup. It is called commutative (or often Abelian)
if one also has

(344) r-y=y-x, Vr,yedq.

Any group has to have a neutral or zero or unit element e (which can be shown to be, once
it exists, to be uniquely determined, based on its properties, satisfying

(345) e-x=z-z, Vred.

Moreover (finally) every element € G must have an inverse element z € G (also uniquely
determined for algebraic reasons, and then denoted by —x for additively written groups, or z
or 1/x in the multiplicative setting) such that

(346) z-xr=e=zx-2.

Remark 66. For commutative groups often the symbol + is preferred, (resp. whenever a group
is written additively it can safely be assumed that it is meant to be a commutative group), while
the use of a multiplicative symbol may or may not indicate the lack of commutativity. For the
space M,, ,(R) of all n X n-matrices one can view it as a vector space which is an additive group
under coordinate-wise (if you want pixel-wise) addition. Clearly (M,, »(R), +) is a commutative
group, while (GL(n,R), %) or (SL(n,R), ) (with matrix multiplication) are non-commutative
groups for n > 2.



omomorphism

homomdefO1
basichomocG

automorphcG

162 H. G. FEICHTINGER

Clearly (Uy,-) is a commutative group with respect to multiplication of complex numbers.
The exponential mapping is an isomorphism from (R, +) to (Rl, ).

Definition 71. A mapping « : G; — G2 from one group to another is called a (semi-group)
homomorphism if it preserves the group operations, i.e. if it does not matter whether the com-
position of group elements is applied before or after the mapping, i.e. if (and only if)

(347) alz1y) =alz) 2a(y), Yr,ye Gy

Lemma 93. For any group homomorphism one has:

(1) a(er) = ez (i.e. neutral elements go to neutral elements);
(2) a(z™1) = (a(x))™?! (i.e. inverse elements go to inverse elements).

Remark 67. As one shows in linear algebra that the inverse mapping for a bijective linear
mapping is linear as well one also shows easily (by purely algebraic arguments) that for any
group homomorphism « : G; — Go also the inverse mapping o' : Go — Gp is a group
homomorphism as well.

Definition 72. A bijective homomorphism « : G1 — G» is called a group isomorphism. The
corresponding groups are called isomorphic (via ).
A group isomorphism « : G — G is called an automorphism of the group G.

Clearly (Uy,-) is a commutative group with respect to multiplication of complex numbers.
The exponential mapping is an isomorphism from (R, +) to (R:_, -) (multiplication of non-zero
real numbers). The inverse mapping (logarithm) helps to turn the (in the old days) cumbersome
multiplication or division into addition resp. subtraction.

The group (Uy,-) is isomorphic to the quotient group Z/NZ (Z modulo N, i.e. addition
modulo N).

Any linear mapping R™ — R" is given as matrix multiplication: x — A *x x. It is invertible,
i.e. i.e. an automorphism of (R, +) if and only if det(A) # 0.

For a finite Abelian group the dual group is the group of all homomorphisms from (G, +)
into (U, ) (the torus group, or unit circle, or S; C C (one-dimensional sphere), with complex
multiplication). Usually its elements are called characters. We write

G:={x.x:G-U.}
It turns out to be again itself a group, with pointwise multiplication, i.e. with
X1 - x2(z) = xa(z) - x2(x), =z €G.
This is of course again a commutative group, with neutral element begin the trivial character
Xo(z) = OVz € G and inverse element x — x(x) = 1/x(z).
WE ALSO HAVE TO DISCUSS topological groups AND continuous homomorphisms AND THEN

isomorphisms of topological groups
Also the term: local compactness has to be discussed.

98Here of course the symbols -1 and -2 are used to indicate the composition law in G1 and G2 respectively.
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