Further Mathematical Methods (Linear Algebra) 2002

Solutions For Problem Sheet 9

In this problem sheet, we derived a new result about orthogonal projections and used them to find
least squares approximations to some simple functions. We also looked at Fourier series in theory
and in practice.

1. We are given a vector x € R™ and told that S is the subspace of R” spanned by x, i.e. S = Lin{x}.!
Now, we know that the matrix, P representing the orthogonal projection of R"™ onto the range of A is
given by P = A(A'A)1AL So, if we let S be the range of A, i.e. A is the matrix with x as its [only]
column vector, we can see that

XXt

P = x(x'x) 7 = x(xJ) '’ = .

as required.?

2. (a) We are asked to find an orthonormal basis for ]P’g:ﬂ’ﬂ, i.e. the vector space spanned by the
vectors {1,x,x2,x3}, using the inner product

t.8) = [ Sl de,

where f : © — f(2), g : 2 — g(x) for all 2 € [, 7]. Clearly, the set {1,x,x2,x3} is a basis for

]P)g*ﬂ',ﬁ}

procedure, i.e.

, and so we can construct an orthonormal basis for this space by using the Gram-Schmidt

e Taking vi =1, we get

||Vl||2 = <V15V1> == / ldx = [l‘]iﬂ_ = 271"

—T
and so we set e; = l/m
e Taking vy = x, we construct the vector us where
up = vy — (vg,e1)e; = X,

since

(x,1) 1 /” 1 [ 2]“
v 7e = - xdm = — | — = O
(va,e1) Vor Vor J V2m [ 2] .
Then, we need to normalise this vector, i.e. as
™ 317 3
9 9 T 27
p— = d = —_— = —
ol = anw) = [ aan = [T
_ 3
we set e3 = /53 X.

Note that if x is a unit vector, this derivation could replace part of our analysis of the n x n matrices E; considered
in Question 2 of Problem Sheet 8.

2Bearing in mind Footnote 1 in the Solutions for Problem Sheet 6, you may balk at this solution. However, our
convention holds good here. To see this, we can re-run the argument above without assuming that x‘x is a scalar, but
treating it as a 1 x 1 matrix. Consider,

P=x(x'x)""x'=x [||x\|2:| It

But, the inverse of a 1 x 1 matrix [a] is just [a] ™" = [a™'] as [a][a] ™" = [a][a™'] = [@a™"] = [1], the 1 x 1 identity matrix.

Thus,

P=x |:HXH72] x.
However, the quantity [HX||72] x! is equivalent to having the n x 1 vector x* with each element multiplied by the scalar
[|x[|~2. Consequently, taking out this common factor we get [[|x[|~*] x* = ||x||“*x" and hence the desired result.
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e Taking vy = x*, we construct the vector ug where

2
uz = v3 — <V3731>el — <V3,€2>€2 = X2 — %1,
since )
<X27 1> 1 i 2 1 ;173 1 271'3
Ver o V2 . Vor 13| Vor 3
and,

B N AT R
(v3,e9) = 27T3<x,x)— 27T3/—7r$ dx = 27r3[4 _K—O.

Then, we need to normalise this vector, i.e. as

T 2\ 2 ™ 972 A
s = (s ) = | <x2—3> w= | <x4_3x2+9> d

z®  27? 3 1" 87>
=|———2z"+ —x = —
5 9 9 457
we set e3 = ./% (3x2 — 721).
e Taking v4 = x3, we construct the vector uy where
3 32
uy = vy — (v4,e1)e; — (v, ez)er — (vy,e3)e3 = x° — =%
since ( 3 > -
x3,1 1 (", 1 [z
vy, €1) = = — dr = —— | — =0,
(va,en) V2T \/27r/_7r V2T [4]_7r
and,
3, 5 3 (", 3 [2°]7 3 270
= _— = _ d — _ | — — .
(Vi e2) =4/ 3 %) \/27r3/_,f” Ve |5 " Va5
whilst,

— ]2 3 K2 _‘/5/7r sgw— 0 [22]7
(va,e3) = 87T5<X7X>7 S5 ﬂra: dx = 5 |6 77Tf0.

Then, we need to normalise this vector, i.e. as

T 32 2 7r 672 gt
= tuani = [ (2 =55n) o= [ (o0t )

7 6m2 o 3nt J)T7 8’
= — — —X —|— —X = —_— s
7 25 25 _. 175

we set e3 = 1/8% (5x3 — 3n%x).

Consequently, the set of vectors,

1 /3 /5 [ 7
{m ]_, ﬁ X, % (3X2 — 7T21), Q (5X3 — 37T2X) } s

is an orthonormal basis for Pgﬁﬂ’ﬂ].

7]

Hence, to find a least squares approximation to sin z in ]P’g_ﬂ’ we just have to evaluate the orthogonal

[—m,m]

projection of the vector sinx onto P5 ", i.e.

(sinx, e1) e; + (sinx, e2) €3 + (sinx, e3) es + (sinx, e4) ey,
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where sinx : x — sinz. To do this, it is convenient to note that using parts twice we have:

™ ™
I, :/ z"sinxdr = [—a" cosx]” +/ na" ! cos x dx

-7 -7

it f

™

—T

(n—1)z" ?sinz d:c}
I,=[1—-(-D)"7" —n(n—1)I,—_2,
for n > 2, whilst
e If n =0, we have
Iy = /7r sin z dz,
i.e. In=0.

o If n =1, we have

™ s
Il—/ xsinxdm—[—xcosxrrﬁ%—/ cosx dr = 2w+ 0,

- -7
i.e. [y = 27.
So, we can see that the ‘reduction formula’ that we have just derived gives us:
o Ir=[1—(-1)?7?-2x1xIy=0, and
o I3=[1—(-1)3m>—-3x2xI; =2 — 127

Thus, we can see that looking at each of the terms that we have to evaluate we get:

e (sinx,e;) = %Io = 0 and so, (sinx,e;)e; = 0.
o (sinx,es) = \/ 53511 = (/523 27 and so, (sinx, es) €3 = 555 27X = X
y €2 o3l on3 3 , €2/ €2 on3 )

e (sinx, e3) = w/%(glg —72Iy) = 0 and so, (sinx, e3) e3 = 0.

o (sinx, es) = /5= (513 — 3n211) = |/ 57 (1073 — 607 — 673) = |/ g (47 — 60) and so,

(sinx, e4) €4 = %(712 — 15)(5x3 — 372x).

and so our desired approximation to sinz is

3 T o 3 2
ﬁx—kﬁ(ﬂ —15)(5x° — 37°x),

which on simplifying yields

5
5.5 (63 — 37%)m?x + (Tn° — 105)x?] .

So, to calculate the mean square error associated with this approximation, we use the result from

the lectures, i.e.
4

MSE = ||f[|* = ) (F, e:)?,

i=1
which as - L )
|F]|1> = (£, f) —/ sin® x dr = 2/ [1 — cos(2x)] dx = 527r+0:7r,

—T —T
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gives us

3 9 7 3 9 20 420 3150
Evaluating this expression then tells us that the mean square error for this approximation is 0.0276
to four decimal places.

(b) We are told that the first two [non-zero] terms in the Taylor series for sinz are given by

ZL’3

TR

for all x € [—m, 7] and we are asked to find the mean square error between sin z and this approxima-
tion. This is fairly straightforward as most of the integrals that have to be evaluated have already
been calculated in (a). So, using the definition of the mean square error,® it should be clear that:

1\4S*E:/7r[f(x)g(gc)]%za::fr [Sinxanxgrda:

. . 6
T 6 3 4
:/_7r [sin2x+:c2—|—;:6—2xsinx—l—x3sina:—g} dzx
n 273 n 7’ n 23 — 12 27°
= T —_— —_— —_
3 126 3 15
7 2 5 4 3
MSE = ~_ _ 20 3 oo

Evaluating this expression then tells us that the mean square error for this approximation is 2.5185
to four decimal places.

So, which of these cubics, i.e. the one calculated in (a) or the Taylor series, provides the best
approximation to sinz? Well, by looking at the mean square errors it should be clear that the least
squares approximation calculated in (a) gives a better approximation to sinz than the Taylor series.
Indeed, the mean square error for the Taylor series is roughly 100 times bigger than the mean square
error for the result calculated in part (a). To put this all into perspective, these results are illustrated
in Figure 1.

3. We are asked to find least squares approximations to two functions over the interval [0, 1] using
the inner product

1
t.8) = [ f@o)
where f : © — f(z) and g : @ — g(z) for all € [0,1]. We shall do each of these in turn:

Firstly, we are asked to find a least squares approximation to x by a function of the form a + be”.
That is, we need to find the orthogonal projection of the vector x onto the subspace spanned by the
vectors 1 and €* where €* : x — e”. So, we note that the set of vectors {1, e*} is linearly independent
since, for any z € [0, 1], the Wronskian for these functions is given by:

1 e”
0 e*

W(z):' =" £0,

i.e. this set of vectors gives us a basis for the subspace that we are going to orthogonally project
onto. However, to do the orthogonal projection, we need an orthonormal basis for this subspace and
to get this, we use the Gram-Schmidt procedure:

3Notice that we can not use the nice mean square error formula which we used in (a) here. This is because this
Taylor series is not written in terms of an orthonormal basis.
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Figure 1: This figure illustrates the function sinx (i.e. = - -’), the first two [non-zero] terms in the
Taylor series for sinz (i.e. - --’) and the least squares approximation for sin x calculated in part (a)
(i.e. “——). Notice that the Taylor series gives a very good approximation to sinx for |z| < 1, but

then starts to deviate rapidly from this function (we should expect this since we know that the Taylor
series for sinx is a good approximation for ‘small’ x). However, the least squares approximation for
sinz calculated in part (a) gives a good approximation for all values of x in the interval [—m, ].

e Taking vi =1, we get )
Wil = i) = [ e = el = 1
and so we set e; = 1.
e Taking ve = e*, we construct the vector us where
uy = vy — (vg,ejje; = e — (e—1)1,

since )
(vy,e1) = (eX,1) = / e dr = [e%]y = e — 1.
0

Then, we need to normalise this vector, i.e. as

1 1
a2 = (13, ug) = /0 o = (e = do = [ 2= 1+ = 1)7] da
02 1 e2
= [2 —2(e —1)e® + (e — 1)23;]0 = [2 —2(e—1)e+ (e — 1)2} - B —2(e — 1)]

. 1
ie. ||u2|]2 = 5(3 —e)le—1),

which is a positive quantity since 1 < e < 3, we set ey = \/g[ex — (e = 1)1] where a =

(3—e)(e—1).



Consequently, the set of vectors,

7\[ex—(e—1)1 }7
{1 2 (3—e)(e—1)

is an orthonormal basis for the subspace spanned by the vectors {1, e*}.

Hence, to find a least squares approximation to x in this subspace we just have to evaluate
(x,e1)er + (x,ez)es,

where x : £ — x. To do this, we note that
1 z2 1 1 1
o (x,1) = [jxdx = Tozfandso, (x,e1) = 5.

o (x,eX) = fol ze® dr = [ve®]} — fol e’dr =e— (e—1) =1 and so,
(x,e2) = /2 [(x, %) — (e~ (x, 1)] = /2 [35°]

and so our desired approximation to x is

which on simplifying yields,
BES LA
2 e—1
So, using the form given in the question, the least squares approximation to = over the interval [0, 1]
hasa=—1/2and b=1/(e — 1).

Secondly, we are asked to find a least squares approximation to ¥ by a function of the form a + bx.
That is, we need to find the orthogonal projection of the vector e* onto the subspace spanned by the

vectors 1 and x. However, the set of vectors {1,x} is actually a basis for the vector space ]P’[lo’l] and
we know from Question 6 of Problem Sheet 3 that an orthonormal basis for this vector space is

{1, V3(2x — 1)}.
Hence, to find the required least squares approximation to e* we just have to evaluate
(e*,er)e; + (X, er)ey,
where e; =1 and ey = \/§(2x —1). To do this, we note that

o (eX,1) = [levdr = [e”]y = e — 1 and so, (eX,e;) =e — 1.

0
o (e* x) = fol re” dr = 1 (from above) and so, (€X,e3) = v/3(2(eX,x) — (eX,1)) = v/3(3 —e).
and so our desired approximation to e” is

(e—1)1+4+33B—-¢)(2x—1),

which on simplifying yields,
226 —5)1+6(3 —e)x.

So, using the form given in the question, the least squares approximation to e* over the interval [0, 1]
has a = 2(2e — 5) and b = 6(3 — e).

4. We are asked to find a vector q € P§ such that

p(1) = (p,q),



for every vector p : # — p(z) in P§ where the inner product defined on this vector space is given by

1

(p.a) =Y _ p(i)q(i).

i=—1

(Notice that this is an instantiation of the inner product given in Question 4 of Problem Sheet 3
where in this case, —1,0,1 are the three ‘fixed and distinct real numbers’ required to define it.)
So, we need to find a quadratic q(z) [say axz? + bz + ¢] such that its inner product with any other
quadratic p(z) [say az? + Bz + 7], gives p(1) [which in this case is o + 3+ 7]. So, taking p and q
as suggested we have

1
(p,q) = Zp(i)q(i):(a—b—i—c)(a—ﬁ+7)+(0—I—O+c)(0+0+’y)+(a+b+c)(a+ﬁ+7)

i=—1

i=—1 i=0 i=1

and this must equal p(1), i.e. a+ 5+ 7. So, to find q we equate the coefficients of the terms in «, 3
and v to get

(a—b+c)+0+(a+b+c)=1 2a+2c =1
—(a—=b+c)+0+(a+b+c0)=1 = 2b=1
(a—b+c)+c+(a+b+c)=1 2a+3c =1

which on solving gives us a = b =1/2 and ¢ = 0. Thus, the required quadratic q is given by

2
e+
q(',r) = 2 *

It may surprise you that there is only one quadratic that does this job, or indeed that there is one
at all. But, there is actually some theory that guarantees its existence and uniqueness (although, we
do not cover it in this course).

Notice that we can check that this answer is correct since, for any quadratic p(z) = ax? + bz + ¢, it
gives

P.a)=(@=b+c)(53—3)+0+0+c)0+0)+(a+b+c)(5+3)=a+b+c=p),
i=— 1=0 i;rl

as desired.

The rest of the questions on this problem sheet are intended to develop your intuitions as to what a
Fourier series is in terms of orthogonal projections onto subspaces. To do this, we start by considering
an example where the function we are dealing with lies in Lin(G,,) for some n.* Indeed, Question 9
gives us a possible application of this kind of situation.

5. We are asked to consider the function cos(3x) defined over the interval [—7, 7]. To find the Fourier
series of orders 2, 3 and 4 that represent this function we evaluate integrals of the form

1 [7 1 [7
ar = / cos(3z) cos(kx)dr = Py {cos(3 + k)x + cos(3 — k)z} dx,

T ) _r T J)_r

where if k = 3, we have
1 7 2
ag—%/ﬂ{cos(Gx)—i-l}dx—O—i—% =1,

and if k # 3, we get a = 0. Also, as cos(3x) is an even function, the by coefficients will be zero too.
Thus, we find that the required Fourier series are:

“For simplicity, we shall deal with a cases where the required n is small!

7



Order || Fourier series || MSE
2 0 T
3 cos(3z) 0
4 cos(3z) 0

where the mean square error for the second order Fourier series is given by

/ cosQ(Sx)da: = 2/ [cos(62) + 1] dx = g =,

and the third and fourth order Fourier series have a mean square error of zero. Which tells us
[unsurprisingly, perhaps] that the Fourier series for cos(3x) is cos(3x) and that cos(3z) is in Lin(G3)
and Lin(Gy), but not in Lin(G2) (as one would expect from the mean square errors).

Other Problems.

Here we derived the formulae for calculating Fourier series. We then saw how to apply these formulae
by finding the Fourier series of some simple functions.

Warning: The remaining solutions will make prodigious use of the following facts about sines and
cosines:

e If r € N, then sin(rm) = 0 and cos(rm) = (—1)".

e The sine function is odd, i.e. sin(—z) = —sin(x), whereas the cosine function is even, i.e.
cos(—x) = cos(x).

e The integral of an odd function over the interval [—, 7] is zero.

e The following trigonometric identities:

(04 6o
sin 6 + sin ¢ = 2sin (2> <2> ;
sin § — sin ¢ = 2 cos <9+2¢> sin (02¢> )
cos 0 4 cos ¢ = 2cos <M> (Gng) )

0

l\D+1\>

—c089+cos¢—281n<

) (%)

from which, among other things, the ‘double angle’ formulae follow.

You should bear them in mind when looking at many of the integrals that are evaluated below!

6. We are asked to consider the subset of FI=™7 given by G,, = {80,81,--+8n,&n+tl,---,8on} Where

1
go(z) = Nors

and

gi(z) = \/17? cos(x), ga(z) = \/17? cos(2x),..., gn(x) = \/17? cos(nx),

whereas, (for convenience we relabel these)

=N sin(z), ha(x) = gni2(x) = =N sin(2z), ..., h,(z) = gon(x) = = sin(nz).

v v v

To show that G,, is an orthonormal set when using the inner product

t.8)= [ f)gla)is

hi(z) = gnr1(z) =



we have to establish that they satisfy the orthonormality condition, i.e.
1 ifi=j
(i, 85) =
0 ifi#j

Firstly, we can see that the vector gy satisfies this condition, as

1 T
<g07g0> = / dx = 17

2 J_,

and so it is unit; whilst for 1 < k < n, we have

g 1 [sin(kx)} "

1
, = — cos(kx)dr = —— =0,
(0, &x) V2r /_7r (k) V2r k

and

(g0, hy) = \/1% /_: sin(kx)dz = \/1% [_Cosl(gkw)]; o,

and so the vector gg is orthogonal to the other vectors in G,. Secondly, note that for 1 < k,I < n,

1 (7 1 (7
(gk,g1) = — / cos(lx) cos(kx)dx = Py {cos(k + l)x + cos(k — )z} dx,
7r

- T )

and so if k # [, then

1 [sin(k+0z | sin(k—Dz]"
<gk,gz)27r[ R
whereas if k = [, we have
L[ 1 [sin(2kx) T
= o Wdo = — | —— —1.
(8K 8K) o | {cos(2kx) + 1} dx 5 [ T m] B

Thus, we can see that, for 1 < k < n, the vectors g are unit and mutually orthogonal. Thirdly,
using a similar calculation, we note that for n < k,1 <n,

1 /7 1 (7
(hg, h)) = — / sin(kx) sin(lx)dx = o {cos(k + l)x — cos(k — 1)z} dz,
v

—r TJ—x

and so if k # [, then

<hk7hl> =

1 [sin(k+ Dz sin(k —Dz]”
27 k+1 k—1 _7r

whereas if k = [, we have

in(2k T
sin(2kx) —a:] 1

1 (7 1
= —— — 1 R
(hy, hy) 5 /Tr {cos(2kx) — 1} dx 5 [ ok

—T

Thus, we can see that, for 1 < k < n, the vectors hy are unit and orthogonal. Lastly, taking
1 <k,l <n, we can see that

1 (7 1 (7
(gk, hy) = / cos(kz) sin(lx)dx = By {sin(k + l)x — sin(k — )z} dx,
T T

—T —T

and so if k # [, then

_cos(k+ 1Dz cos(k — l)x] o 0

1
h) = —



whereas if k = [, we have

1 (™. cos(2kx) 1™
h = — = B —— = .
(g, i) = o /7r sin(2kx)dx { o7 }ﬂ 0

Thus, for 1 < k,l < n, the vectors g and h; are mutually orthogonal. Consequently, we have shown
that the vectors in G,, are orthonormal, as required.

Further, we are asked to show that any trigonometric polynomial of order n or less can be
represented by a vector in Lin(G),). This is clearly the case as a trigonometric polynomial of degree
n or less is of the form

co + crcos(x) + -+ - + ¢p cos(nx) + dy sin(z) + - - - + dy, sin(nzx),
and this can therefore be represented by the vector
V2meogo + Vre1gl + - - + Vmengn + Vrdihy + - - + /wdyhy,,

which is in Lin(G,,), as required.

Note: In this question, we have established some orthogonality relations which may be useful later.
For convenience, we list them here for easy reference:

I 1 ifk=1
ﬂ/ cos(kx) cos(lx)dac—{ 0 ifk£1

—T

I : 1 ifk=1
7r/ Sm(k:c)sm(lx)dx—{ 0 if k1

—Tr

1 ™
/ cos(kx) sin(lz)dz = 0,

T J—m

where k and [ are positive integers. Further, just in case you haven’t twigged, we note that

/ sin(kz)dr =0 and / cos(kx)dr = 0,

- -7

when, again, k is a positive integer.

7. Let us suppose that the vector f € FI=™7 represents a function that is not in Lin(Gy,), using the

result from the lectures we can see that the orthogonal projection of f onto Lin(G,,) is just®

2n

Pf = (f.gr)gn

k=0
As this series represents the orthogonal projection, we know (from the lectures) that it will minimise
the quantity given by ||f — g|| where g € Lin(G,,). That is, it minimises the quantity

™

If—glP = (f—g.f—g) = / f(@) - gla)? dr,

—T

where f : x — f(z) and g : z — g(z).
Further, we must show that this series can be written as

a = :
?0 + ; {ay, cos(kx) + by sin(kx)},

5Clearly, as Gn C FI"™7 and we are considering the subspace given by Lin(Gy). (This s a subspace by Theorem
2.4.)

10



where the coefficients are given by

ay = L/ f(x)cos(kx)dx and by = 1/” f(x)sin(kx) dx.

L - L —

To do this, we note that

2n 2n
Pf(x) = > (f,gr)ek = (£, 80 go+z (e + Y (F ge)en
k=0 k=1 k=n+1

and rewriting this in terms of functions we get®

pf — {\/ﬂ [ rwa } +Z{f - )cos(ku)du}\}%cos(kx)
+Z{ 7=/ )sin(ku)du}\/l%sin(k:c),

which gives the required result when we replace the integrals with the appropriate coefficients.”
Indeed, as noted in the question, this is the Fourier series of order n representing f(x).

As it turns out, this series can sometimes be simplified due to the fact that the integral of an odd
function over the range [—7, 7] is zero.® So, if f(x) is an odd (even) function, then as the product of
an odd (even) function and an even (odd) function is an odd function, we can see that the ax (by)
coefficients will be zero. Thus, a useful result is that the Fourier series of order n will be

Z b sin(kx) if f(x) is odd, and
k=1

a0 | : :
5 + Z ai cos(kx) if f(z) is even.

8. Following on from Question 5, when we are asked to find the Fourier series of order n representing
the function sin(3x) over the interval [—m, 7], it should be obvious (i.e. there should be no need to
integrate!) that it is just sin(3z) if n > 3 and zero if 0 < n < 2. The corresponding mean square
errors are zero if n > 3 and

s 1 T 2
/ sin2(3x)dx = 2/ [1 — cos(6z)]dz = 77( =,

if 0 <n < 2. But, if you are not convinced, we can verify this result by calculating the coefficients.
In this case, because sin(3z) is an odd function the aj are zero and so we just have to evaluate (for
k > 0) an integral of the form

1 [7 1 (7
by = — / sin(3z) sin(kz)dr = —— {cos(3 + k)x + cos(3 — k)z} dx,
™

—T —T

where if k£ = 3, we have
1 [7 2
by = 2ﬂ/_ﬁ{cos(6x)+1}dx:0+2: =

and if k # 3, we get ar = 0, as before.

SWhen writing the integrals that correspond to the inner products, we use the dummy variable ‘u’ to replace the
variable ‘z’ to avoid confusion.

"Notice that the coefficient ao is a special case of the coefficient ay (as if we set k& = 0 in the formula for ax,
cos(kz) = 1). This little simplification is the reason for the ‘extra’ factor of a half in the first term of this series.

8 Again, recall that an odd function is such that f(—z) = —f(x) and an even function is such that f(—z) = f(z).

11



Note: In case you hadn’t guessed, this all works because the vectors being used are linearly inde-
pendent? and so the series that we find is unique. Thus, whether we calculate a Fourier series by
calculating the coefficients, or by some other method (say, using trigonometric identities), we will
always get the same result! To illustrate this, let us consider a bonus question!

Question: Find the Fourier series for cos® z and sin® z by evaluating the coefficients. Further, amaze
your friends by doing this in four lines using complex numbers!

Answer: As cos® z is an even function, the by, coefficients are zero and so we only need to find the
ag, i.e.
a = — cos® x cos(kx)dr = — cos” z cos x cos(kx)dx
™ J_x T J-x
1 s
= / {cos(2z) + 1} {cos(k + 1)x + cos(k — 1)z} dx
m —T

= {cos(2z) cos(k + 1)z + cos(2x) cos(k — 1)z + cos(k + 1)x + cos(k — 1)z} dx
ZL "

1 [™(1 1
= {2 [cos(k + 3)x + cos(1 — k)z] + 3 [cos(k + 1)z + cos(3 — k)z]
m —T
+ cos(k + 1)z + cos(k — 1)x}dm
1 s
= o / {cos(k + 3)x + cos(k — 3)z + 3cos(k + 1)z + 3cos(k — 1)z} dx.
a —T

Thus, for k =1 and k = 3 we get a; = 3/4 and a3 = 1/4 respectively, whereas for other non-negative
values of k we get ar = 0. Consequently, the Fourier series for cos? z is

1
1 [3 cos z + cos(3x)].

Similarly, for sin®z, an odd function, the aj, coefficients are zero and so we only need to find the by,
ie.

1 [7 1 [7
by, = / sin® z cos(kz)dz = / sin? 2 sin z sin(kx)dz

L - L —

= L[ {1 — cos(2z)} {cos(k + 1)x — cos(k — 1)z} dz

Cdr ),
1 ™

= —4/ {cos(k + 1)z — cos(k — 1)z — cos(2x) cos(k + 1)z + cos(2x) cos(k — 1)x} dx
™ —Tr

L[ {cos(k: + 1)z —cos(k — 1)z — % [cos(k + 3)z + cos(1 — k)]

I B

1
+ 3 [cos(k + 1)x 4 cos(3 — k)] }daz
1 s
by = - / {cos(k + 3)x — cos(k — 3)x — 3cos(k + 1)z + 3cos(k — 1)x} dx.
T J—n

Thus, for kK =1 and k = 3 we get by = 3/4 and b3 = —1/4 respectively, whereas for other positive
values of k we get b, = 0. Consequently, the Fourier series for sin® z is

1
1 [3sinx — sin(3z)].

These results should look familiar as they are just the ‘triple angle’ identities for sines and cosines.

An alternative way to derive them would be to use complex numbers, and it is convenient for us to
pause for a moment to note some useful results:

9Recall that in Question 5 of Problem Sheet 3, we established that orthogonal vectors are linearly independent.
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We can write complex numbers in their exponential form, i.e.

+i6

e = cosf Lt isinb,
which allows us to write
eif 4 =i ' it _ =it
cos) = —— and sinf = ——
2 21

This form is particularly useful when used in conjunction with De Moivre’s theorem,
which tells us that

(e)" = (cos + isinB)" = cos(nd) £ isin(nh).
In what follows we use these ideas together with a rather nice substitution, namely
z =",
(Notice that this implies that 1/z = 271 = 7% )

So, to proceed we consider the following identity!°

1’ 1 11 1 1
(zi) :z3i3z2+322i3:z3i3i3(zi>.
z z z < < z

Now, if we let z = €'*, and take the ‘+’ we get
23 cos® x = 2cos 3z + 3(2cosx) = 4cos®z = cos3z + 3cosz,
whereas, taking the ‘—’ we find
(2i)®sin® 2 = 2isin3z — 3(2isinz) = —4sin®x =sin3z — 3sinz,

which are the desired results.

9. We are asked to show that

sin(n + 3)z

1

1
— + cos(z) + cos(2z) + - - - + cos(nz) = -
2sin 5

2

without integrating to find the coefficients and assuming that z # 2rm where r € Z. To do this we
consider the series
Sn: 1+em+62m+'”_’_ezn17
which is a geometric progression, and so summing this we get
1— ei(n+1)x
1—e 7’

Sp =

provided that x # 277 (as if this were the case, € = 1). Multiplying the top and bottom of this
expression by e_%m gives

30T _ gilntg)z
Sn = o3I _ b
[cos(32) —isin(32)] — [cos(n + §)z + isin(n + §)z]
a —2isin(32)
g - i[cos(3z) — cos(n + 3)x] + [sin(3) + sin(n + 3)z]
" 2sin(32) ’

1074 get this, use the Binomial Theorem (remember?) as I have, or just expand out the brackets. Either way this
should be obvious!
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and taking the real part of this expression yields

1 sin(n+ 1)z
1+ cos(x) + cos(2z) + - - - + cos(nxw) = 5t 2((12;
sSin 5.’17

which gives the desired result. If the condition that z # 2rm with r € N is violated, then the
left-hand-side of this expression becomes

1 1
—4+14+14+--+1== .
5 +1+1+ + 5 +n
n times
But, the right-hand-side is indeterminate and so we need to evaluate

sin(n+ 3)r (n+ 3)cos(n+ %)z

xEIQI}ﬂ_ 2sin(%:p) = $lir213nﬂ cos(%x) :Using "Hopital’s rule.
_(n+ 3)cos(2n + 1)rm
cos(rm)
(n+ %)(_1)(271—1—1)7"
(=1)"
i sin(n + 1) s 1
z—2rm 2 sin(%:r) 2

Thus, the result still holds if z = 2r7 with » € N.

10. We are asked to find the Fourier series of order n of three functions which are defined in the
interval [—7, 7]. Further, we must calculate the mean square error in each case.

The first function to consider is f(z) = m—x. To find the required Fourier series, we have to calculate
the coefficients by evaluating integrals of the form

ap = 1 /7r (m — ) cos(kx)dx,

™ —T
(see Question 7) and so for k = 0, we have
1 s 1 217
ao—/ (F—CC)CZ[L'_|:7T$—$:| = 2m,
Oy - T 2]

whereas, for k # 0, we have

=[] i) g

Also, for k # 0, we have to evaluate integrals of the form

™

by, = / (m — ) sin(kx)dx

—T

o= - e
1 - cos]i—kﬂ)]

[0—2# -0

(again, see Question 7). Thus, the Fourier series of order n representing the function 7 — z is

no Nk
7T+ZZ ( kl) sin(kx).
k=1

14



Using this, the mean square error between a function, f(x) and the corresponding Fourier series of
order n, g(z) is given by
™
MSE = [ [7(2) - g(a)) da,
-7

and so in this case we have

MSE:/

This looks a bit tricky, but squaring the bracket you should be able to convince yourself that this

gives
MSE = /
-7

n (_1)k ' ]2
:U—i—QZ ; sin(kx)| dz.

k=1

> ~ (=D - (DM :
x° + 4w Z k sin(kz) + 4 Z Z 2l sin(kx) sin(lz)
k=1 k=1 1=1

)

But, noting that

/7T zsin(kz)de = [x—coz(kx)} :T n /_7; Cosgcx) do — _27r(—};)k7

—T
as well as our earlier results, we can see that this is just

2 3 ~ (D* ~ (D™ Y
MSE = 2 — 87y " +0+47r; =

k=1

73— Arx

wl o
i
I
%) -

This Fourier series is illustrated in Figure 2.

RN OB

""""Z

1IN

3 2 40 1x2 '3 3 2 4’ 1 x2 %3 3 2 40 1 x2 %

5 terms 10 terms 15 terms

Figure 2: The function m — x and its Fourier series of order 5, 10 and 15 respectively. (Notice that
the Fourier series of order n for m — x behaves unusually as x — +m. There is a reason for this, but
we will not discuss it in this course.)

The second function to consider is f(z) = x2. To find the required Fourier series, we have to calculate
the coefficients by evaluating integrals of the form

1 s
a = / z? cos(kx)dz,

™ —T

(see Question 7) and so for k = 0, we have

1/7r 9
ag = — ridr =
™ —T

=
| —
w
| I
I 3
3
I
| Do
3
[\



whereas, for k # 0, we have

o
—0- 2 {/_:msin(kx)dx}
2 { {x—coz(kx)]ﬂw_l_ /7; costin) dm}

2 {_%(—;)k

o0

k?

Also, as f(x) = 22 is an even function, we know (from the last part of Question 7) that the by (for

1 < k < n) will be zero. Thus, the Fourier series of order n representing the function z? is

2 n k
-1
% + 42 (k?) cos(kzx).
k=1
Using this, the mean square error between a function, f(x) and the corresponding Fourier series of
order n, g(z) is given by

ust - | " f (@) — gla) do,

—T

and so in this case we have

™ 7.[.2 n -1 k 2
MSE :/ [x2 — g 42 ( kQ) cos(k:v)] dzx.

T k=1

This [again,] looks a bit tricky, but squaring the bracket you should be able to convince yourself that
this gives

MSE = /_7; [(:CQ - 7;2>2 -8 <x2 - 7?) Zn: (;g)k cos(kx)

k=1
)Qk
+162 Z k2l2 cos(kx) cos(lx) —1—162 cos®(kx) | dz.
k=1 [=1 k=1
(1k)

But, noting that
m 2\ 2 T 2 4 5 2.3 4 T
9 T 4 T 9 0T x T T
—— | dzx= —2— —|lde=|——-2——+ —
/_W<x 3) ) /_W<$ 3x+9>$ [5 33+9"’3LT

and

- % { [x—coz(kg;)L+ /_: cosgm) dw}
(

™ 2 k
2 _ T _ (=D
/7r <x —3 ) cos(kx)dx = 4m R




as well as our earlier results, we can see that this is just

MSE = > 75 _ 39 i(_1)2k+0+16 i(_l)% 8 16 il
= —7° — 327 s = —7° — 167 —.
45 k4 k4 45 k4
k=1 k=1 k=1
This Fourier series is illustrated in Figure 3.
10
gl
6l
2
5]
32T 1x2 '3 32 A 1 x2 '3 3 2 17 x2 '3
1 term 2 terms 3 terms

Figure 3: The function x? and its Fourier series of order 1, 2 and 3 respectively.

The third function to consider is f(z) = |x|. To find the required Fourier series, we have to calculate
the coefficients by evaluating integrals of the form

1 ™
ay = / || cos(kx)dx,
7r

—Tr

(see Question 7) and so for k = 0, we have

ot e o o) 5]

whereas, for k # 0, we have

ap = { / " () cos(ka)dr + /O chos(kx)da:}

Q -7

{[rrome]| [ o [inf] s |
{(H/_i Singﬁkx)dmw—/j Sm(lfx)dm}
{[—cos(k::n)]o - [—cos(zm)]”}
I 2

1
- (] -]
(k-1

k2

Also, as f(z) = |z| is an even function, we know (from the last part of Question 7) that the b (for
1 < k <n) will be zero. Thus, the Fourier series of order n representing the function |z| is

= A= |

ap =

ENECE

n

T 2= (=1)F -1
5 + - ; 2 cos(kzx).

Using this, the mean square error between a function, f(x) and the corresponding Fourier series of
order n, g(z) is given by

ase = [ (1) — gl

—T

17



and so in this case we have

n 2

T _1\k _
MSE = / [m - g 22 Z (1;21 cos(kx)| du.
=1

- ™ o

This [again,] looks a bit tricky, but squaring the bracket you should be able to convince yourself that
this gives

(P15~ 2 - )3 L e
[(=D)F —1?

- ()P -1 - 45 2
+t kzl ZZ; 12 7 cos(kx) cos(lx) + ) 2 g cos (kz) | dz.

But, noting that

T T 2 B T 5 T 2 B ™ ) 2 0 ™
/ﬂ<|x]—2> d:c—/ﬂ(m —22|x]+4>dx—/ﬂ(:z: +r —W/ﬂ(—x)dl’—ﬂ/o xdx
- 3

and

/7r (\x! - g) cos(kx)dr = /0 (—:c — g) cos(kx)dz + /O7r (m - g) cos(kz)dax

Sin(k‘iﬂ)]o +/0 sin(kz) .

—Tr

) |x| — T cos(kx)dx = 22 (-1)F —1],
_ 2 k

as well as our earlier results, we can see that this is just
w8~ (=D -1 R (G A S S R (G5 VA Vi
MSE = — — — - - LA A - LA A R
5 6 7 ; k4 O+ T Z T Z

1 _
k=1 f 6 k=1

This Fourier series is illustrated in Figure 4.

44 44 44
354 354 354
34 39 39
2.5 2.5 2.5
24 2
1.5 1.5 1.5
14 14
5 5 54
O Y 1 x2 3 3 240 1x2 3 3 2 40 1 x2 3
1 term 2 terms 3 terms

Figure 4: The function |z| and its Fourier series of order 1, 2 and 3 respectively. (Notice that the
Fourier series of orders 1 and 2 are the same here as the second order term is zero!)
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Note: You may wonder why we have bothered to calculate the mean square error in this question
(as it is not normally calculated, or even introduced, in methods courses). We take this opportunity
to note the following facts:

S
k2 6’
k=1
i 1 r
4= on’
=k 90
i [(-DF -1 =t
k4 DY
k=1

Thus, if we let n — oo in the above results, the mean square errors will tend to zero. This indicates
that if we take the Fourier series of these functions (i.e. their representation in terms of a trigonometric
polynomial of ‘infinite’ degree), we will have an ‘exact’ expression for them in terms of sines and
cosines. Indeed, this seems to imply that these functions are in the subspace of FI=™7) gspanned by
the vectors in G. This idea is explored further (in a more transparent context) in Questions 5 and
8. Howvever, you may care to take a look at the illustrations of these Fourier series that are given
in Figures 2, 3 and 4. (Notice how the Fourier series gives a better approximation to the function
in question as we increase the number of terms!) Also observe how the mean square error is much
easier to find if we use the result derived in the lectures (as we did in Question 2) instead of just
evaluating the appropriate norm (as we did in Questions 5, 8 and 10)!

Remark: There is, of course, much more to Fourier series than we have covered here. Once again,

you should note that the Fourier series of a function is the series that we get as n (the ‘order’ in our
exposition) tends to infinity.
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