
Homework Nine. Due Friday, October 30.

1. Some Fourier transform exercises.

Suppose f : R→ C and ∫
|f(x)| dx < ∞.

Show that if a ∈ R then

τ̂af(ξ) = e−iaξ f̂(ξ) for ξ ∈ R.

Show that if 0 < r < ∞ then

δ̂rf(ξ) = rf̂(rξ) for ξ ∈ R.

Show that if g : R→ C and ∫
|g(x)| dx < ∞

then
f̂ ∗ g = f̂ ĝ.

2. Law of Large Numbers.

From 8.1 of the book do 8, 10, 12, 14; these start on page 312.
From 8.2 of the book do 2, 4, 6; these start on page 320.
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