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Hermite functions and uncertainty
principles for the Fourier and the

windowed Fourier transforms

Aline Bonami, Bruno Demange and Philippe Jaming

Abstract

We extend an uncertainty principle due to Beurling into a charac-
terization of Hermite functions. More precisely, all functions f on R?
which may be written as P(z) exp(—(Az, x)), with A a real symmetric
definite positive matrix, are characterized by integrability conditions
on the product f (x)]?(y) We then obtain similar results for the win-
dowed Fourier transform (also known, up to elementary changes of
functions, as the radar ambiguity function or the Wigner transform).
We complete the paper with a sharp version of Heisenberg’s inequality
for this transform.

1. Introduction and Notations.

Uncertainty principles state that a function and its Fourier transform cannot
be simultaneously sharply localized. To be more precise, let d > 1 be the
dimension, and let us denote by (.,.) the scalar product and by ||.|| the
Euclidean norm on R?. Then, for f € L*(R?), define the Fourier transform

of f by

-~

Fy)= | fBe At
Rd

The most famous uncertainty principle, due to Heisenberg and Weil, can be
stated in the following directional version :
Heisenberg’s inequality. Let i = 1,...,d and f € L*(RY). Then

(1) inf ( /R (- a)2|f(fv)!2dx) inf ( /R (- b)?\f(&)fd&) > ”1@'7';
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Moreover (1.1) is an equality if and only if f is of the form

flz)=C(zq,..., 2 1, Tig1,- - ,:Un)e’Q"’Tb””e’o‘(g”i’“)2
where C is a function in L?(R?1), a > 0, and a and b are real constants for
which the two infimums in (1.1) are realized.

The usual non-directional uncertainty principle follows easily from this
one. We refer to the recent survey articles by Folland and Sitaram [11] and
Dembo, Cover and Thomas [9] as well as the book of Havin and Joricke [17]
for various uncertainty principles of different nature which may be found in
the literature. One theorem stated in [11] is due to Beurling. Its proof has
been written much later by Héormander in [18]. Our first aim is to weaken
the assumptions so that non zero solutions given by Hermite functions are
also possible. More precisely, we will prove the following theorem :

Theorem 1.1 (Beurling-Hérmander type) Let f € L?(R%) and N > 0.
Then

~

|f(2)]]f ()] 2| (0|
(12 S T oy €7y < 4o

if and only if f may be written as
f(z) = P(a)e Ao,

where A is a real positive definite symmetric matrix and P is a polynomial
of degree < %l.

In particular, for N < d, the function f is identically 0. Beurling-
Hormander’s original theorem is the above theorem for d = 1 and N = 0.
An extension to d > 1 but still N = 0 has been given, first by S.C. Bagchi
and S. K. Ray in [2] in a weaker form, then very recently by S. K. Ray
and E. Naranayan in the present form. Their proof, which relies on the one
dimensional case, uses Radon transform [25].

Let us remark that the idea of characterizing Hermite functions by point-
wise vanishing at infinity, for both the function and its Fourier transform,
goes back to Hardy. Indeed, such a characterization is contained in Hardy’s
original theorem [16], (though textbooks usually restrict attention to the
characterization of Gaussian functions in Hardy’s Theorem).

One may also consult [27] for extensions. The proof given here with

integrability conditions uses new ingredients compared to the original proof
of Hérmander [18]. At the same time, it simplifies Hormander’s argument
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for the case N =0, d = 1, in such a way that the proof can now be given in
any textbook on Fourier Analysis. We give this last one in the Appendix,
since it may be useful in this context.

The previous theorem has as an immediate corollary the following char-
acterization.

Corollary 1.2 A function f € L*(R?) may be written as
fla) = P(x)e s,

with A a real positive definite symmetric matriz and P a polynomial, if and
only if the function

~

(@) Fy) e

is slowly increasing on R? x RY.
As an easy consequence of the previous theorem, we also deduce the

following corollary, which generalizes the Cowling-Price uncertainty principle
(see [8]).

Theorem 1.3 (Cowling-Price type) Let N >0. Assume that f € L*(R?)
satisfies

N iy P T Pty
T)|———Fvdr < +00 an Y| ay < +00

Rd (1 + | )Y Rd (1 + Jy )N

for j =1,...,d and for some positive constants a and b with ab = 1. Then

f(z) = P('CIS)B*“HIHQ for some polynomial P.

The Cowling-Price type theorem is given in [8] for d = 1, N = 0, and with
p-th powers as well. This last extension is a trivial consequence of Holder’s
inequality once N is allowed to take positive values. For higher dimension,
we use a trick due to S.C. Bagchi and S. K. Ray to have only directional
conditions. For p = oo, this gives a directional Hardy type theorem.

It is remarked in [18], as well as in [2], that a theorem of Beurling-
Hormander type implies also a theorem of Morgan type. But the constant
that one obtains when doing this is not the best one. In fact, the best
constant has been given by G. Morgan in [24] which is contemporary of the
paper by Hardy. One may also consult the work of Nazarov [26] as well as
[17] for more comments on the work of Morgan. We give here integrability
conditions.
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Theorem 1.4 (Morgan type) Let 1 < p < 2, and let q be the conjugate
exponent. Assume that f € L?(RY) satisfies

-~

|f(2)|e* 7" dz < 400 and |f(y)|62”b7|yj|qdy < 400
R¢ Rd

for some j = 1,...,d and for some positive constants a and b. Then f =0
. pr 1/p
if ab > |cos(&)| "

If ab < ‘Cos(g—”)‘l/p, one may find a dense subset of functions which
satisfy the above conditions for all j.

From Theorem 1.1, one only gets the first result for ab > 1, which is
clearly much weaker. Such a theorem is sometimes called of “Gel’fand-
Shilov type”, as these authors have studied similar conditions in their work
on the classes of distributions that have a Fourier transform.

One way one may hope to overcome the lack of localisation is to use
the windowed Fourier transform, also known as the (continuous) Gabor

transform or the short-time Fourier transform. To be more precise, fix
v € L*(RY), the “window”, and define for u € L*(R?):

Soule,y) = uv(. — 7)(y) = / u(tyolE ) e Ty

This transform occurs also in several other forms, for example |5Uu|2 is
known as a spectrogram. For sake of symmetry in v and v, we rather focus
on the radar ambiguity function defined for u,v € L*(R?) by

U (t + £> v <t — z)e’Qm(y””cizf.

(1.3) Alu,v)(z,y) = / 2 2

Rd

Since |A(u,v)| = |S,ul, there will be no loss in doing so. We refer the reader
to [1], [7], [6] and the references there for the way these functions occur in
signal processing, and their basic properties.

Finally, W (u,v), the Fourier transform of A(u,v) in R?*? is known in
quantum mechanics and in the PDE community as the Wigner transform
or Wigner distribution. Since

t t .
W(ua U)(Q?,y) = / U (iL‘ + —) v (l’ — —) €2m<y’t>dt’
Rd 2 2

W (u,v) is also related to A(u,v) by

W (u,v)(z,y) = 2¢A(u, Zv)(2z, —2y)
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where Zv(z) = v(—x). So again, all results stated here can be restated in
terms of the Wigner transform.

Our second aim here is to extend uncertainty principles to the radar am-
biguity functions. In particular, we will show that A(u,v) satisfies theorems
of Cowling-Price type on one side, of Morgan type on the other one. Both
results are sharp, with the same characterization of the Hermite functions in
the first case. Let us mention that the Hardy’s theorem has been extended
in this context by K. Gréchenig and G. Zimmermann in [15].

We also give a version of Heisenberg’s inequality for A(u,v) that is
stronger than a previous version by A.J.E.M. Janssen ([21], see also [10]).
The one dimensional case for the Wigner transform W (u,u) can be found
in [3]. This Heisenberg’s inequality may be stated in the following matricial
form.

Theorem 1.5 Assume that u and v be in L*(R?), with |ul||v];. = 1,
and

/Rd 2 l*(lul® + ol + [ + o) dz < oo

Let (X,Y) be a random vector with probability density given on R? x R? by
the function |A(u,v)|?>. Then X and Y are not correlated, and their two
covariance matrices are such that

47V (X) — V(Y)

18 semi-positive definite. Moreover, if it is the zero matriz, then u and v are
Gaussian functions.

In Radar Theory, for which d = 1, the couple (X,Y) may be given
a physical meaning: its first component is related to the distance to the
target, the second to its velocity. So the variance gives the quadratic error
when estimating the distance or the velocity by the corresponding mean.

A different problem consists in minimizing the same quantity A(u,v) for
a fixed “window” v, or more generally to consider uncertainty principles in
terms of a function u and its windowed Fourier transform A(w,v). Such
problems have been considered by E. Wilczock [29]. Best results follow from
ours only when the window is Gaussian.

The article is organized as follows: the next section is devoted to the
proof of Theorem 1.1, whereas in section 3, we consider the other mentioned
uncertainty principles for the Fourier transform. In section 4, we recall
some basic properties of the ambiguity functions, pursuing in section 5 with
the Heisenberg inequality for these functions. Section 6 is devoted to the
extension of uncertainty principles to ambiguity functions.



28 A. BoNawmi, B. DEMANGE AND P. JAMING

2. Generalization of Beurling-Hormander’s theorem.

The statement of Theorem 1.1 is divided into two propositions. The first
one is elementary.

Proposition 2.1 Let f € L*(R?) be a function of the form
f(l') — P(x>effr<(A+iB)a:,z)’

with A and B two real symmetric matrices and P a polynomial. Then the
matriz A is positive definite. Moreover, the three following conditions are
equivalent:

(i) B =0 and deg(P) < ¥4 ;

(ZZ) //Rd Rd ||f< )’ 27r| ’y|d:vdy<~|—oo;

1+ HxH + DY

)Ilf( )l 2rl(z.9)
(##) //Rded 1+ ||w||) -+ ¥ e

Proof. The fact that A is positive definite is elementary. Then, after a

change of variables, we may assume that A is the identity matrix, so that
2 .

f may be written as P(z)e~"I#I"e=imB=2) - The Fourier transform of f may

be written as Q(y)eiﬂ«HiBrly’y), with deg(P) = deg(Q) =

To prove that (i) implies (7i7), it is sufficient to prove that, for a > d/2,
we have the inequality

—a —a —nl|lz—y|?
S @ty e iy ee e dady < oo
R xR

But this integral is twice the integral on the subset where ||z|| < |ly||. So it
is bounded by

2/ {(1 + ||z]]) 2 x / e_“l’_y”zdy} dr < 400
R4 R4

which allows to conclude.

It is clear that (i74) implies (i) for all functions f. Let us now prove
that (i) implies (i). First, writing (I +4B)™' = (I —iB)(I + B*)™!, it is
immediate that the integrability on f (:c)]/”\(y) implies that the homogeneous
polynomial ||z||* + ((I + B%)~'y,y) — 2(z, y) is non negative, which implies
that B = 0. Now, let P, and @), be the homogeneous terms of maximal
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degree of the polynomials P and (). There exists (¥ € R? of norm 1
such that P,(z(9)Q,(z®) is different from 0. We call I'; the cone under
consideration. It is obtained as the image of the cone

N

{x:(xl,...,xd); (22 + -+ 22) <5x1}

under a rotation which maps the point (1,0, ...,0) to 2(®. Then, for ¢ < 1
small enough, there exists a constant ¢ such that, for x,y € I';, one has the
inequality

| Pa(2)] 1@n(w)] = cllzl"ly]l" -

The same inequality is valid for P and () for z and y large, which implies

that
=" ly]l" —rllo—y]?
e MY drdy < +00.
//Exrg (L + ]l + [lyl)™

We remark that if x € I'. then —I'. C x — I'.. So, a fortiori, we have that

n t n
// | [|t + || e~ gt < 400
Iy

cx(-ro) (L [l + (It + )Y

We know, using Fubini’s theorem, that there exists ¢ for which

[l
r. (L [oll + e+ 2)¥ |

which proves that N — 2n > d. [

We have written here the equivalence between Conditions (i7) and (iii) to
remark that Condition (i) could be written in place of (1.2) in Theorem 1.1.

The next proposition is much deeper.

Proposition 2.2 Let f € L*(RY). If, for some positive integer N,

~

(&
axra (14 [l + [ly[[)™

then f may be written as

f(x) = P(x)e_W«AJ’_iB)x?x)

Y

where A and B are two symmetric matrices and P is a polynomial.
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Proof. We may assume that f # 0.
First step. Both f and f are in L'(R%).

For almost every y,

Fo)l [ AT el gy < oo,

re (14 [l2[)

-~

As f # 0, the set of all y’s such that f(y) # 0 has positive measure. In
particular, there is a basis ¥, ..., y@ of R? such that, for i = 1,...,d,

fly®) # 0 and
()] 2r|(z,y )|
— T\ dx < “+00.
/Rd (14 [l=[)¥

Since, clearly, there exists a constant C' such that
d .
(1t flal)™ < €3 et
i=1

we get f € L'(R?). Exchanging the roles of f and f, we get fe LY (RY).

Second step. The function g defined by g(y) = A(y)e’WHyHQ satisfies the
following properties (with C' depending only on f)

(2.2) g@)le 1P dy < o0
R

(2:3) [G(y)] < CelI™

(2.4) // l9(2)[|9(y)] 2@ drdy < +o0:
R

axra (14 [l + [ly[[)™

(2.5) / 9(@)[§()] @ dady < C(1+ R).
lz]|<R JRd

Property (2.2) is obvious from the definition of g and the fact that fis in

LYRY). As f € LY(R?), f is bounded thus (2.3) is also obvious. To prove
(2.4), we have

’g(l')H/g\(y” o |(z,y)| ~ A ot
//Rded A+ [z + D~ € dody < / OIS ()AL y)e dtdy
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with

y o=l =rllyl2+2x]z.9)] .
t,y) = xT.
(t:9) /O+W—M+MWN

We claim that
(2.6) Alt,y) < CL+ It + Iy,

which allows to conclude. Indeed, separating the cases of (x, y) being positive
or negative, we get

- oy
At y) §/< c dx—l—/( ‘

dx
L+t =zl + [y L+ |t + | + [lyl)Y
=1+ L.

As Ih(t,y) = I,(—t,y), it is enough to get a bound for I;. Now, fix 0 < ¢ < 1
and write B = (1 + [|t|| + ||yl|), then

7 / (- el d
1< e ™Y dy —i—/ x.
lz—y|[>cB le—yl<es (L + It =zl + [ly[)Y

We conclude directly for the first integral. For the second one, it is sufficient
to note that, if |z — y|| < (1 + ||t]] + ||y]|), then

1 1 1
Lt =zl + gl 21+ S8l + Syl - 5z - ol

-0
- 2

(L[ + [yl

This completes the proof of (2.6) and (2.4).

Let us finally prove (2.5). Fix ¢ > 2. Then the left hand side is bounded
by

[ e@i([ e [ ey ) d

zl|<R lyll>cR lyl[<cR

<[ w@i([ ceeEmiay [ ey
= <R lyll>cR lyll<cr

smmm+/ / 19()|[5()|e2™ dudy.
lz||<R J||yll<cR

Then, if we multiply and divide by (1 + ||z]| + [Jy||)"¥ in the integral of
right side, we get the required inequality (2.5). This completes the proof of
the claim.
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Third step. The function g admits an holomorphic extension to C¢ that is
of order 2. Moreover, there exists a polynomial R such that for all z € C¢,
9(2)g(iz) = R(2).

It follows from (2.3) and Fourier inversion that g admits an holomorphic
extension to C? which we again denote by g. Moreover,

l9(2)] < Ce™leI”,

with C' the L' norm of g. It follows that g is of order 2. On the other hand,
for all z € R? and €% of modulus 1,

27) glea)| < [ ltg)e = ldy
R

Let us now define a new function G on C? by :

G :z—>/021.../0zdg(u)g(iu)du.

As g is entire of order 2, so is G. By differentiation of G, the proof of this
step is complete once we show that G is a polynomial.

To do so, we will use (2.5) and an elementary variant of Phragmen-
Lindelh6f’s principle which we recall here, and which may be found in [14]:
let ¢ be an entire function of order 2 in the complex plane and let o €]0, 7/2[;
assume that |¢(z)| is bounded by C(1 + |z|)" on the boundary of some
angular sector {re® :r > 0,8y < 3 < By + a}. Then the same bound is
valid inside the angular sector (when replacing C' by 2V C).

Let us fix a vector £ € R? and define the function G¢ on C by Ge¢(z) =
G(z€). Then G¢ is an entire function of order 2 which has polynomial growth
on R and on iR by (2.7) and (2.5). We cannot directly apply Phragmen-
Lindelhof’s principle since we are not allowed to do so on angular sectors of
angle 7/2. But, to prove that G has polynomial growth in the first quadrant,
it is sufficient to prove uniform estimates of this type inside all angular
sectors {re? :r > 0,0 < By < 8 < 7/2}. Moreover, it is sufficient to have
uniform estimates for the functions Géa)(z) = GW(2¢), with 0 < a < f,
and

z1 Zd )
G (z) = / . / g(e™*u) g(iu) du.
0 0
Géa) clearly has polynomial growth on e¢®R and on iR, that is

GE(2) < O+ Jalllg™
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The constant C', which comes from the constant in (2.5), is independent
of . The same estimate is valid inside the angular sector by the Phragmen-
Lindelhot’s principle, and extends to G¢, which we wanted to prove.

Proceeding in an analogous way in the three other quadrants, we prove
that G¢ is an entire function with polynomial growth of order N, so a poly-
nomial of degree < N. Let us now write

Ge(2) = ao§) + -+ + an(§)=".

Then 1 &
a;(§) = ﬁ@(G(mez:o

shows that a; is a homogeneous polynomial of degree j on R,

The entire function G, which is a polynomial on R?, is a polynomial.
Finally,

(2.8) 9(2)g(iz) = R(2),
where R is a polynomial and the proof of this step is complete.

Fourth Step. A lemma about entire functions of several variables.

We are now lead to solving the equation (2.8), where g is an entire
function of order 2 of d variables and R is a given polynomial. It is certainly
well known that such functions g can be written as P(2)e®®), with Q(z)
a polynomial of degree at most 2. Moreover, the equation implies that
Q(z) + Q(iz) = 0, so that @ is homogeneous of degree 2. So we have
completed the proof, up to the study of the equation (2.8). Since we did not
find a simple reference for it, we include the proof of the next lemma, which
is a little more general than what we need above.

Lemma 2.3 Let ¢ be an entire function of order 2 on C? such that, on every
complex line, either ¢ is identically O or it has at most N zeros. Then, there
exists a polynomial P with degree at most N and a polynomial () with degree
at most 2 such that ¢(z) = P(2)e?®).

Proof. Without loss of generality, we may assume that ¢(0) does not
vanish. Then, for z € C% ¢.(t) = ¢(tz) is a non-zero entire function of
order 2 that has at most N zeros. By Hadamard’s factorisation theorem,
for every z € C¢, there exists a polynomial P, with deg(P,) < N and
a(z), B(z) € C such that:

pltz) = P.(t)e DI,
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with
P,(t) = ap(z) + - - + an(2)tV

From the uniqueness in Hadamard’s theorem, we easily see that the functions
a and ( are homogeneous of degree 1 and 2 respectively, and a; is of degree
j. We may assume that ay(z) is non identically zero. We have

(29)  plt2)p(—t2)plitz)p(—itz) = P.(t)P.(—t) P.(it) P(—it).

Differentiating (2.9) 4N times with respect to ¢, and then taking ¢t = 0, we
get that ay(2)? is a homogeneous polynomial of degree 4N. Now,

i(90(tz))@(_tz)w(itz)w(—itz)

dt
= (%Pz(t) + (26(2)t + a(z))PZ(t)) P, (it)P,(—it),
and differentiating 4N + 1 times with respect to t at ¢ = 0, we get that
an(2)B(z) is holomorphic. Thus 3(z) is also holomorphic, and so a homo-
geneous polynomial of degree 2. An analogous proof allows to conclude that
a(z) is a homogeneous polynomial of degree 1. Define Q(z) = ((z) + «a(z)
and P(z) = p(2)e”9). We know that P is holomorphic, and we have to
prove that it is a polynomial. Then

P(tz) = P,(t) = ao(z) + - + an(2)t".

In particular, .
1 & Pt
aj(z) = ] @( (t2))

is a holomorphic function, thus a homogeneous polynomial of degree j. It
follows that P(z) = ag(2)+---+an(z) is a polynomial of degree < N, which
we wanted to prove to conclude for this step. [

t=0

We have also completed the proof of Proposition 2.2. Indeed, g has the
required form thus so has f. [

Let us make a few comments on the proof. Step 3 is very much inspired,
with simplifications, from the proof of Hérmander [18]. Step 2 is not con-
tained in [18], and simplifies greatly the proof, even for N = 0. Further, it
is easy to see that if the function ¢ in Lemma 2.3 is of order less than k,
then ¢(z) = P(2)e“®), with P a polynomial of degree at most N and Q a
polynomial of degree at most k.

As we said in the introduction, the reader will find separately the proof
of Beurling-Hormander’s Theorem (N = 0, d = 1) in the Appendix.
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3. Applications to other uncertainty principles.
Let us first mention the following immediate corollary of Theorem 1.1:
Corollary 3.1 Let f € L*(R%).

(i) If

NFO st
3.1 // e 7T21:1 |@iyil dl’dy < 400
(8.1) 1+||x||+||y||>

then f(z) = P(x)e” Zi=18= with P a polynomial and 3; > 0 for i =

o ff OO i, < o

axre ( 1+ ||90|| + [yl
then f(z) = P(z)eP1=I° with P a polynomial and 3 > 0.

Proof. It is enough to see that Conditions (3.1) and (3.2) are stronger than
Condition (1.2) of Theorem 1.1. Thus f(z) = P(x)e~ % for some positive
definite matrix A. A direct computation then shows that the form of the
matrix A imposed by Conditions (3.1) and (3.2) are respectively A diagonal
and A = 1. [ |

The next proposition, which implies the Cowling—Price theorem in one
dimension, follows at once from the last case.

Proposition 3.2 Let N > 0. Assume that f € L*(R?) satisfies

£ () |emallel? |7 (y)lemlel®
- dx < + d 2 dy < +00.
/Rd T T L AP G D

Then, ab > 1 implies f = 0. If ab =1, then f(z) = P(glz')e_m”’””2 for some
polynomial P.

Proof of Theorem 1.3. For d = 1, this is exactly Proposition 3.2. For
d > 1, we proceed as in [2] to reduce to the one-dimensional case. For almost
every ' = (z3,...,1x4), the function f,, defined by fu. (z1) = f(x1,2') is in
L?*(R) and has as Fourier transform the function

Yy — f(yh ) —2mi{x’, y)dy/ .
R‘i 1
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So, for almost every 2/, the function f,, satisfies the assumptions of Propo-
2

sition 3.2, and e™*11f (2, 2) is a polynomial of degree at most N — 2 in the

x1 variable. The same is valid in each variable, which allows to conclude. H

Let us remark that, as in [2] for the case N = 0, it is possible to weaken
the assumption when the conclusion is that f vanishes. We have the imme-
diate corollary :

Corollary 3.3 Assume that f € L*(R?) satisfies

IO iy P T
) dr < +0o0 an Y) | ay < +00
R (L |z )™ Rd (1+ [y; )N

for some j =1,....d and for some positive constants a and b with ab = 1.

If min{M, N} =1, then f is identically 0.

Another remark is that L' norms may be replaced by LP norms for 1 <
p < oo in the previous statements, using Holder’s inequality. In particular,
we get Corollary 1.2 as well as a modification of the usual Hardy’s theorem
that we state now.

Proposition 3.4 (Hardy type) Let f € L*(R?) be such that, for all j =
1,....n,

| 2

@) < O+ Jay)Ne ™=l and | F(y)] < C(1+ [y,|) Ve ™
We have the following implications.
1. If ab > 1, then f = 0.

2. If ab = 1, then f(z) = P(z)e ™= where P is a polynomial of
degree < N.

3. Else, there is a dense subspace of functions satisfying these estimates.

Proof. It is enough to notice that the assumptions of Theorem 1.3 are
satisfied (for a larger value of N). [

Proof of Theorem 1.4. It is sufficient to consider the one-dimensional
case: for the first statement we conclude the general case from the one-
dimensional one as before, and to find a dense subset of functions we use
tensorization. So, let us first assume that f € L*(R) is such that

/ |f(x)|62”%‘x|pdx < 400 and / |f(y)|e27r%|y‘qdy < 400
R R
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for some positive constants a and b, and prove that f is identically zero.
Here 1 < p < 2, and ¢ is the conjugate exponent. It follows from the second
inequality that f extends to an entire function, which satisfies the inequality
. 2m |g|p
fla+ig)| < ceF 1.
Moreover, the same inequality is valid when f is replaced by its even

part, or its odd part. Such a function may be written as g(2?), or zg(z?),
with g an entire function. One of them is non zero, and satisfies

l9(z + 1y)| < e and / ()| e " gy < oo
R

In the second inequality, a has effectively been replaced by an arbitrarily
close smaller constant, which we write a again for simplification. We then
consider the function

G(z) = /Ozg(u)du—/ooog(u)du.

Then G is an entire function of order p/2, and, for positive z,

2T p—p 4p/2

IG(—2)| < Ce¥ and |G(x)| < Ce 7@

eventually changing the value of b into an arbitrary close one. We claim that
it follows that GG is constant, which allows to conclude. One may refer to
[24] or [26] for this.

For sake of completeness, let us give a simple proof. We may assume
that 2767 = p, and 2wa? = p(1+-¢) ‘cos(%) ‘ Apply the Phragmen-Lindelof
principle in the upper-half plane as well as in the lower-half-plane for the
function G(z)exp(—(—z)?/?) (using the principal branch). We find that
this function, which is holomorphic outside R, is bounded. In particular,
it implies that, for some 6 € (0, 27 /p — 7T) and for positive x, the quantity
G (™9 2) G(x) is bounded.

Now, consider the entire function H : z — G(e'™%2)G(z), which is
entire of order p/2 and bounded on the boundary of the sector I' = {xe®® :
x> 0,—7+6 < o <0}. Thus, applying the Phragmén-Lindel6f principle to
H, both on the inside and on the outside of I', one gets that H is bounded,
thus constant. But H is the product of G and of z — G(e!"=%) ) which are
both entire functions of order < p/2 < 2. As they have no zeros, they are
either constant or of the form e®*. The later case is clearly excluded, so G
is constant as claimed.
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1
. there is a dense subset of

Let us now prove that, for ab < !cos(%)
functions f such that

_ 27 pa |yle
2 Ol

f@)| < Ce™ 7"l and |fly)| < Ce

Since this set of functions is stable under multiplications by e*™? (changing
b into an arbitrarily close smaller constant), we see immediately that it is
dense, unless it reduces to 0. Indeed, if f is such a non zero function and
¢ € L*(R) is orthogonal to all functions > f then f¢ is identically 0.
Since f is analytic, it means that ¢ is 0. But the existence of such a function
has been given by G. Morgan in [24] (see also [26]). This finishes the proof
of Theorem 1.4. [ |

G. Morgan gives examples of non zero functions which may be used for
1

ab = |cos(5)|?. Nevertheless, it leaves open the complete description of the
possible functions, except for the case when p = 2, for which the previous
theorems give precise information.

4. Properties of the ambiguity function.

For sake of self-containedness, let us recall here a few properties of the
ambiguity function that we may use in the sequel. They can be found in [1],
[28].

Lemma 4.1 Let u,v in L*(R?). For a,w € R%, X > 0 define
S(a)u(t) =u(t —a), Mwu(t)=e>™u(t), Dyu(t)=A2u(t)

and recall that we defined Zu(t) = u(—t). Then

(i) A(S(a)u, S(b)v)(z,y) = e ™) A(u, v) (x + b — a,y),

(it) A(M(w1)u, M(w2)v)(z,y) = ™12 A(u,v)(z,y + ws — wy),
(iti) A(Dyu, Dyv)(z,y) = A(u,v) (Az, %)

(iv) A(Zu, Zv)(z.y) = Av,u)(z,y),

Au

(v)

w,0)(w,y) = Alu, v)(=y, =) and Au,v)(z,y) = A(v,u)(=z, —y).
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Lemma 4.2 Let u,v € L*(R?). Then A(u,v) is continuous on R* and
A(u,v) € L*(R*). Further,

||A(U>U)||L2(R2d) = ||U||L2(Rd)||v||L2(Rd)-
Proof. This fact is also well known, however to help the reader to get

familiar with our notation, let us recall the proof of the last assertion (see
[1], [28]). If w and v are fixed, we will write

(4.1) hgc(t):u(t—kg)v(t—g).

The change of variables

gives

/ / ha(0) 2 dbdz = / / ) P0(€) Pande = ulZagma 012 ae-

In particular, for almost every z, the integral with respect to ¢ is finite, i.e
h, € L?. Noticing that A(u)(z,y) = h,(y), and using Parseval’s formula we

obtain
([ uwoe i) s = [( ]

2 2
= HUHLQ(Rd)HUHLQ(Rd)a

— 2
fu|'dy ) da

which completes the proof. [ |

Finally, we will also need the following lemma from [19], [22]:
Lemma 4.3 Let u,v,w € L*(RY). Then, for every x,y € R?,

/ Au,v)(s, ) A(v, w) (s, t) e” 2o +Ev) dsdy
R2d

= A(u, v)(=y, ©) A(v, w)(=y, ).
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5. Heisenberg inequality for the ambiguity function.

We show here that the ambiguity function is subject to sharp inequalities
of Heisenberg type. We give first a directional version of Heisenberg’s in-
equality (1.1) in the context of ambiguity functions, with an elementary
proof.

Theorem 5.1 For u,v € L?(R?), for everyi=1,...,d and every a,b € R,
one has the following inequality :

(5.1) // z; — al’|A(u, v) xy|dxdy// yi — b°|Au, v) (x, y)Pdedy
R2d

S |u||L2 (R4) ||U||L2 (R9)
- 472 '

Moreover equality holds in (5.1), with w and v non identically 0, if and only
if there exists p,v € L*(R¥1), o> 0 and 3,y € R such that

U(t) I/,L(tl, . 7ti—17 ti+1, R ’td)€2i7r,8tiefa/2|t¢7'y|2’
U(t) :V(tl, . 7ti—1; ti—l—l; ce ,td)€2iﬂ(b+ﬁ)ti67a/2|tiia77|2.

To prove the theorem, we will need the following lemma that has its own
interest :

Lemma 5.2 Let u,v € L*(R?) be both non identically zero and let i =
1,...,d. The following are equivalent :

(a) // |23 2| A(u, v) (z, y) Pdedy < +o0.

(b) For all a € R, / |2 — al?|A(u, v)(x,y)|*dedy < +oo.
(c) /|ti]2|u(t)|2dt < 400 and/\ti|2|v(t)|2dt < 400,

(d) For all a,b € R,

/m — aPlu(t)|?dt < +50 and /]ti _BP2Jo(t)|Pdt < +o0.

Remark : Note that, if u € L*(R?) and if /|ti|2|u(t)|2dt < 400, then
tilu(t)” € L' (R?).
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Proof. Let us first remark that (a) <= (b) and (¢) <= (d). Indeed, it is
sufficient to use the triangle inequality

jz* < 2(jz — af* + |af).
Moreover, (b) and (d) may be replaced by (b') and (d’), where “for all” has

been changed into “for some”. Let us prove that (a) implies (d’). With the
notations of Lemma 4.2, Parseval identity gives:

[ wPraw ooty = [l [ fin)] s
= [l [ Ihutt) i
:/ |xi|2u<t+g>m‘2dtdx
52 = [ ([ - socoras ) 1utnan

So, if (a) holds, for almost every 7,

|mmﬁ/m—gmwoﬁg<+m.

As we assumed that u # 0, there exists 1 such that u(n) # 0, and the first
inequality in (d’) holds with a = 1. Since u and v play the same role, we
conclude for the second part similarly.

Conversely, if (¢) holds, the right hand side of (5.2) is finite, and (a)
holds also. [

Proof of Theorem 5.1. Let us start by proving the inequality. Set A =
A(u,v). We may assume that

[/Im%Wme@}U“mﬂﬂawwwy<+w

so that both factors are finite, and, by homogeneity, that

[l 2 gay = 0]l 2 ey = 1.

Moreover, replacing u and v by translates of these functions (with the same
translation), we may assume that

(5.3) —/ti|u(t)|2dt — /ti|v(t)|2dt: g
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T

Heisenberg’s inequality (1.1) applied to h,(t) = u (t + %) v (t — 5) implies
that, for any b € R¢:

(5.4)
o [ioras (fremoba)” (- awoeora)

Integrating this inequality with respect to the z-variable and appealing to
Cauchy-Schwarz inequality, we get :
(5.5)

L _ Ll el <([[reinae |dtda:) (/ |yi—b|2|A<u,v><x,y>|2dxdy)%.

Let us now transform the first factor on the right hand side of this expression.

We write
1] = ri—a\(, m—a +|x,»—a|2
¥ - A (A 2 4 .

The second term which appears is, by Parseval identity, equal to

1
3 [ 1o aPlate ) Pasay.

The first term is equal to

6.0 [ (n=3) (& +5) Pl Pdnds = ~ffa - af* <0

using (5.3). Finally, including these results in (5.5), we obtain the desired
inequality.

Assume now that we have equality. Let us remark that, using properties
(a) and (b) of Lemma 4.1, we may as well assume that the constants a and b
are 0. Moreover, up to a same translations in space and frequency, we may
again assume that — [tlu@®)Pdt = [t;o(t)]?dt = T, and — [ t;|Fu(t)|*dt =
[tilFot)|?dt = L. Let h,(t) = u (t+2%)v (t - %) as before. Then, to have
equality in (5.1), we have equality in (5.6), i.e. we have @ = a = 0. Similarly,
exchanging the roles of the z and y variables, we also have b = b = 0.

We then have equality in Cauchy-Schwarz inequality (5.5). This im-

plies that
oo [P b0 it and 2 [ B

z\Y

are proportional.
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Further, for almost every x, we also have equality in Heisenberg’s in-
equality (5.4). From now on, we assume for simplicity that i = 1. We then
get that, for almost every x, h, is a Gaussian in the ¢; variable:

ho(t) = C(x, t))e ™ @l

where t/ = (ty,...,t3) € R¥7L C(x,t') is not identically 0 and a(x) > 0 for
those x for which C(x,t') # 0.

Let us first prove that a does not depend on x. With this expression of
h., we get that

_ 1 3/2
/!t1!2|hm<t>!2dt = [|C(z, ->”222<R“>§ ( )

2ma(x)

whereas (with Parseval identity)

/ il

But these two functions are proportional only if «(z) is a constant, say
a(r) = a.

1 Jo(x)

—~ 2
hay)| dy = 1@, ) ooy =\

Taking Fourier transforms, we get that
1

Va

where C(z,.) is the Fourier transform in R4~ of C(z,.). In particular, as

(5.7) Alu,v)(z,y) = —=Cla, —y') e~ sl

A(u,v) is continuous, C' is also continuous.

Further, if one has equality in (5.1) for u, v, one has again this equality if
u, v are replaced by their Fourier transform, as A(u, v)(z, y) = A(u, v)(—y, x).
So, we have

(5.8) Alu,v)(z,y) = D(y,a") e 57"

for some function D and some 3 > 0. Comparing (5.7) and (5.8), we get
that 2 2
Au,v)(z,y) = E(a',y) e~ Bl o= Sl

for some function £ € L?(R?!xR?"1). Taking the inverse Fourier transform
in the y variable, we get
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So, setting again n =t + %, £ =t — £, we get
u(m(§) = B (77’ _¢ M) B2 =T (i 461)?

,o(x) = v(@)e Tl
with u, v € L*(R*1). [

We now translate the last theorem in terms of inequalities on covariance
matrices, as it is classical for inequality (1.1) (see for instance [9]).

Proof of Theorem 1.5. First, it follows from Lemma 5.2 that X and Y
have moments of order 2. Let us prove that X and Y are not correlated.
Without loss of generality, we may assume that

/ti|u(t)|2dt = /ti|v(t)|2dt — /ti|]-"u(t)|2dt = /ti|]-"v(t)|2dt =0

for all 7, so that X and Y are centered. Let us show that

[ wwlAtw o) iz ay —o.

Using Plancherel identity, we are led to consider

/ / i [atj he () ha(t) + ha(£)), hx(t)] ddt .
Writing x; =t + 2;/2 — (t — x;/2), and

o halt) = u(t+5) ao(t =5 ) +o,u(t+5) ot =3),

we get eight terms. For four of them we get directly 0. The sum of the last
four may be written, after changes of variables, as

/Rdtiatjuu(tﬂ?]dtx/w |v(t)|2dt—/Rd|u(t)|2dt></Rdtiatjﬁv(t)mdt.

After an integration by parts, the two terms give ¢
is 0.

ij» 50 that their difference

Let us now prove the second assertion. Let C' be an automorphism
of R%. For a function f € L?*(R?), we consider fo the function given by
fo(t) = |det(C)| 72 f(C~'t). Then a simple change of variables shows that
the probability density of (CX,! C~1Y) is |A(uc, ve)|*. Eventually changing
u and v into uc and ve we may assume that V(Y') is the identity matrix.
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Moreover, we may also assume that V' (X) is diagonal. Then the inequality
follows from Theorem 5.1. Equality holds only if all eigenvalues are equal
to 472, which means that u and v are Gaussian functions. [ |

From Theorem 1.5, we immediately obtain that
(5.9) det(V (X)) x det(V(Y)) > (4n?)~%

Equality holds only for Gaussian functions. Another (much less elementary)
proof of (5.9) can be obtained using the entropy inequality of Lieb and the
theorem of Shannon (see [11], Section 6).

The same inequality holds for traces instead of determinants. We state
it independently.

Corollary 5.3 Let u,v € L2(R?) be both non identically zero and a,b € R9,
Then

[ o= alPiatw o) Pasdy < [y =1 o) e Py
Pl
- 42

with equality if and only if there exists \,v € C*, a > 0 and 3,y € R? such
that

(5.10)

u(t) _ )\621'71’([3,25)6704/2”1‘,77”2 and v(t) _ y€2i7r(fb+ﬁ,t>efa/2||t+af'y||2 _

6. Uncertainty principles for the ambiguity function.

We first prove the following uncertainty principle for the ambiguity function,
which also gives a characterization of Hermite functions:

Theorem 6.1 Let u,v € L2(R%) be non identically vanishing. If

erllz)?
// “ I~ drdy < +00 and

erllyll?
(6.1) // (u,v | dxdy < 400
R2d T+

for all j = 1,--- ,d, then there exists a,w € RY such that both v and v are
of the form
P<l,)62i7r<w,x>€—ﬂ'||x—aH2 :

with P a polynomaial.
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Let us first remark that when u = v, since the Fourier transform of [A(u, u)|?
taken at (z,y) is equal to |A(u,u)|*(—y, x), the result follows immediately
from Theorem 1.3. Our aim is to prove that it is also valid in the general
case. We first prove a weaker statement.

Proposition 6.2 Let u,v € L*(R?) be non identically vanishing. If

(6.2) // |A u, v)(z,y)|” U ) gy < 400 |
raxga (1+ [z + lylD™Y

then there exists a,w € R such that both u and v are of the form
P(l,>62iﬂ'<w,m)€77r||x7aH2
with P a polynomaial.

Before starting the proof of Proposition 6.2, let us state two lemmas.
The first one is elementary and well known.

Lemma 6.3 Let u,v € L*(R?) be non identically vanishing. Then
U(I) — P(I>62i7r<a,x>ef7r\\x7a||2 and U(I) — CQ(x)€2i7r(oz,3:>677r||3:70LH2

with P,Q polynomials and a,o € R? if and only if there is a polynomial R
such that

Alu,v)(z,y) = R(z, y)eX(emt@n) =5 (lel*+lvl*)
Moreover, deg(R) = deg(P) + deg(Q).
Lemma 6.4 Assume that u,v € L*(RY), with u(z) = P(x)e?™ @ e=llel®,

where a € C4. Then the function A(u,v) can be extended to an entire
function on C*.

Proof. For z,¢ € C%, we note (z,{) = >_ 2,¢;. Then
(6.3)  A(u,v)(x,y) = ™+ /P(t + x)@e‘””tﬂw62”<t’(“+y)>dt.

This clearly makes sense for z,y € C¢, and defines an entire function. W
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Proof of Proposition 6.2. By homogeneity, we may assume that |ju||,;. =
|v]| 2 = 1. For each w € L?(R?), we consider the function
Jw = A(u,v)A(v,w).

By Lemma 4.3, the Fourier transform of g, is given by Fg,(z,y) = gw(—y, ).
First step. There exists a polynomial P such that

(6.4) A, v)(w,y) Ao, u) (2, y) = P(a,y)e ™I,

Proof. We consider here the function g,. As g, is (up to a change of variable)
its own Fourier transform, by Proposition 3.2, it is sufficient to prove that

65 /| .9 el l2+yl) o
: gulz,y xdy < 00.
(L [zl + [ly D™

It follows immediately from the assumption on A(u,v), using Cauchy-Schwarz
inequality and the fact that A(v,u)(z,y) = A(u,v)(—z, —y). O

To complete the proof of the proposition, it is sufficient to prove that
A(u,v) extends to an entire function of order 2. Indeed, Lemma 2.3 then
implies that

Alu,v)(@,y) = R(z,y)e?"),

where R is a polynomial and () a polynomial of degree at most 2. But, as
A(ua U)(LL‘, y)A(U, U)<_$7 _y) = A(“? U) (iL‘, y)A(Ua U) (LL‘, y)
_ p(x,y)e—ﬂHrll2+\\z,f||2)7
we get Q(,y) = (6,2)+(7,y) =5 (| *+]ly]|*) for some constants 3,y € C*.

Next, Condition (6.2) implies that (3, are purely imaginary, § = 2ira, v =
2ima with a,a € R? so that

A(u,v)(z,y) = R(I7y)e%ﬂ((a,rH(a,m)G*Q(HIIIQH\yllz)’
with R a polynomial. Lemma 6.3 allows to conclude. So, we have finished
the proof once we have proved the second step.

Second step. The function A(u,v) extends to an entire function of order 2.

Proof. To prove this, we first show that, for each w € L*(R?), the function
Jw extends to an entire function of order 2. Since, up to a change of variable,
gw coincides with its Fourier transform, it is sufficient to show that

/|gw(a:,y)|e%<r”2+y“"’)d;cdy .
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This last inequality follows from the fact that |g,| < |A(u,v)|||w]| 2, and
from the assumption on A(u,v). We get the estimate

(6.6) 19w (2, O)] < C|Jw|| et I=IFHICI?)

for all (z,¢) € C? x C% with a constant C' which does not depend on w.
In order to conclude this step, it is sufficient to show that there exists a
constant C' such that, for each (z,¢) € C? x C?¢, we may find w, which is
of the form required in Lemma 6.4, such that

(6.7) |A(w,.¢,v)(2,¢)] > C~ 6—C(Ilzll2+||<H2>7
and
(6.8) |w, o]l < O~ 1eCUIHICI?)

By density of the Hermite functions we can choose a polynomial Py such
that

[ roera
We then define w, ¢ by
w,c(t) = Po(t — z)<g27r<z—i<ﬂf>e—fr\ltll2 _
It follows from the choice of P, that
Alw, ¢, 0)(z,¢) = emlea=it=e)
Then (6.7) and (6.8) follow from direct computations. Finally, since
A, v) A, w2 )

extends to an entire function for each z,(, and since the second factor is
also entire and does not vanish in a neighborhood of (—z, —() € C¢, A(u,v)
extends also to an entire function. The fact that it is of order 2 follows from

(6.6), (6.7) and (6.8). O
We have completed the proof of Proposition 6.2. [

Proof of Theorem 6.1. With the weaker assumption (6.1), we conclude
that (6.4) also holds, using the directional theorem for Fourier transforms.
We claim that A(u,v) is an analytic function of each of the variables x
and y. Indeed, as before, for every function w € L2(RY), the product
A(u,v)A(v,w) extends to a holomorphic function of z, y being fixed, as
well as to a holomorphic function of y, = being fixed. When choosing w as
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before, we conclude that the function extends to an entire function of order
2 in z, for fixed y. So, for almost every fixed y, A(u, v)(z,y) may be written

as R,(z)e2m @) e=5l=I® with R, a polynomial of degree at most N. It
follows that the continuous function

P11 A, 0) (2, )2

is a polynomial of degree at most 2N in each variable z, y. So it is a poly-
nomial, and the assumption (6.2) is satisfied. We can now use Proposition
6.2 to conclude. u

In particular, it follows from Theorem 6.1 that there does not exist two
non zero functions u, v which satisfy Condition (6.1) for N < d. In this case,
where the conclusion is that w or v is identically 0, the condition can be
relaxed into a directional condition as for the case of the Fourier transform.

Corollary 6.5 Assume that
7r\:c]|
// (u,v ] 5 drdy < oo and
R2d ’ ]l)

[ Ao S
U, V)| o drdy < 400
R2d (1 + [y DY

for some j=1,...,d. If min{M, N} =1, then u or v vanishes.

Proof. When d = 1, the result follows from Theorem 6.1. Let us now

consider the case d > 1. We assume that the condition is satisfied for j = 1.
For ¢ € R¥! and for f in L?(RY), we define fu(t;) = f(t1,t'). It follows
from Plancherel identity that

[, awo@rtay = [

Changing variables, and using Fubini’s Theorem, it follows that, for almost
every & and 7/ in R4,

// ‘A un/"Ué'/ (ajl,yl)’ e (|$1|2+‘y1|2)dx1dy1 < +OO .
rxr (L +[z1] + |y1])?

(6.9)

2
A(Ut, T 7'Ut/+ )(l'l,yl) dy,

It follows from the one dimensional case that either w,, or ve is identically
0. So, for almost every ¢ and 7’ in R, A(u,,ve) = 0. It follows that
A(u,v) =0. |

As in section 3, we may deduce from Theorem 6.1 a version of Hardy’s
theorem for the ambiguity function. Let us remark that the constraints
on degrees are always elementary. The case when N = 0 has also been
considered in ([15]).
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Corollary 6.6 Let u,v € L*(RY) and assume that

|A(u,v)(z,y)| < K1+ ||z||)Ne 2 Bme
and |A(u,v)(m,y)| < K(]- + ||y||)N€7%<0y’y>.

We have the following implications.
1. If B — C~! is positive, non zero, then either u or v =0.

2. If B = C7!, there are polynomials P,Q of degree < N and constants
w,a € R such that

u(z) = P(x)e? @ omm(Ble—a)z=a)

and v(z) = Q(x>e2i7r<w,x>6_7|—<C($_a)71,_a>‘

Remark : This corollary implies in particular that if ug(z) = Py(x)e—l=I’,
vo(2) = Qo(z)e=I*I” with Py, Qo polynomials and if |A(u, v)| = |A(uo, vo)]
then wu, v are of the form

u(x) = P(z)e2mwm—alle=al® ) = Q(z)e2mwm—ollz—al?

with P, Q polynomials and w,a € R

The problem of finding u, v from wug, vy is known as the radar ambiguity
problem and has been considered by Bueckner [5] and de Buda [4] for ug, vg
as above. This remark corrects the proof of [4].

Further references on this problem may be found in [20] and [12].

Let us finally give a Morgan type theorem.

Theorem 6.7 Let 1 < p < 2, and let q be the conjugate exponent. Assume
that u,v € L*(RY) satisfy

// A, v)(, y)2 e " dady < +o0

R xRd

and // | A(u,v)(z, y)|? e'a Vil dxdy < +00
RIxR4

for some 7 =1,...,d and for some positive constants a and b. Then either
1 1
w or v vanish if ab > |COS (%)’p If ab < |COS (%) . there exists a non

zero function u such that the two conditions are satisfied by A(u,u).
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Proof. It is sufficient to consider the one dimensional case. Otherwise,
the proof works as in Corollary 6.5. Let us prove the first assertion. If we
proceed as in the proof of Theorem 6.1, we conclude at once that

A<u> U) (.T, y)A(’LL, U)(_:Uv _y) = 07

using the similar result on Fourier transforms. It remains to show that
A(u,v) is an analytic function of each variable, which is obtained in the
same way as before using an auxiliary function w.

Let us now prove that, for ab < }Cos (p”)| there exists a non zero
function u such that the two conditions are Satlsﬁed by A(u,u). Using
Plancherel formula, the first condition may as well be written as

JL L3I

Using the same change of variable as before, and the inequality |np — &| <
20~ 1(|n|P + |€]P), we see that this integral is bounded by the square of the

integral

For the second integral, we use Lemma 4.1 to write it in terms of the Fourier
transform of u. We obtain that it is bounded by

/’u o (2t2/ap) |€\qd£'

The fact that there is a non zero function u for which both integrals are
finite is an easy consequence of Theorem 1.4 and Schwarz inequality, since

(2127 a) x (21-2/9) < |cos (2£) |7 n

N (2
u<t+§)’ e o Il dxdt < +00 .

Remark : At this stage, we would like to point out that we have not been
able to replace the conditions of Theorem 6.1 by the condition

A(
// |Alu,v)(z, )| el drdy < too
1+ |zl + [ly]DN

A(
or at least // A, )@, y)l e Iellvl drdy < +00.
L {lll + fly DY

Also, we do not know whether weaker conditions, with |A(u, v)(z,y)| in place
of its square, are sufficient.
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Appendix

We give here a simplified proof of Beurling-Hormander’s Theorem, which
may be useful for elementary courses on Fourier analysis. All ideas are
contained in Section 2.

We want to prove that a function f € L'(R) which satisfies the inequality

(6.10) // €)| ™8l drde < +oo
RxR

is identically 0. It is sufficient to show that the function g = 6*112 x f is
identically 0. Indeed, the Fourier transform of ¢ is equal to e ™ f. If it is
0, then f vanishes also. Now ¢ extends to an entire function of order 2 in
the complex plane. We note also g its extension. We claim that, moreover,

(6.11) // )| >l drde < +o0.
RxR

Indeed, replacing g and g by their values in terms of [ and fA and using
Fubini’s theorem, we are led to prove that the quantity

/ o-m((@—v)~2le] [€l+21s] |1 4€2) g
R

is bounded independently of y and &. Taking x — y as the variable, it is

sufficient to prove that
/ o @ -2le [E4€3) g
R

is bounded by 2, which follows from the fact that =2 — 2|z| |¢| + &2 is either
(x = &) or (z+&)*

Now, for all z € C, we have the elementary inequality

mzémmwwm,

so that there exists some constant C' such that

(6.12) /MMM&WMMMSG

o |2l =lal

We claim that the holomorphic function
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is bounded by C. Once we know this, the end of the proof is immediate:
G is constant by Liouville’s Theorem; so g(u)g(iu) is identically 0, which
implies that g is identically 0.

It is clear from (6.12) that G is bounded by C on the axes. Let us prove
that it is bounded by C for z = re® in the first quadrant. Assume that @ is
in the interval (0,7/2). By continuity, it is sufficient to prove that

is bounded by 2C for all @ € (0, ). But the function G, is an entire function
of order 2, which is bounded by C on the y-axis and on the half-line pe®®.
By Phagmen—Lindelhof principle, it is bounded by 2C' inside the angular
sector, which gives the required bound for |G, (2)|. A similar proof gives the
same bound in the other quadrants.
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