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Introduction

This is a mathematical introduction to Fourier series and Fourier transform. The following
topics will be covered:

Trigonometric series, Fourier series of periodic functions, examples, pointwise and uniform con-
vergence of Fourier series, L2-convergence, completeness, Parseval’s identity; equations of math-
ematical physics, boundary value problems and initial value problems, separation of variables;
Fourier transform, inversion theorem.

Background: Calculus of one variables including differentiation and integration is required.
Knowledge on infinite series of functions and uniform convergence is preferred. It will be recalled
as we proceed.
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