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Abstract

In the present paper the authors consider the P, o-transform as a generalization of the Widder
potential transform and the Glasser transform. The P, o-transform is obtained as an iteration of
the the Lo-transform with itself. Many identities involving these transforms are given. By making
use of these identities, a number of new Parseval-Goldstein type identities are obtained for these
and many other well-known integral transforms. The identities proven in this paper are shown to
give rise to useful corollaries for evaluating infinite integrals of special functions. Some examples
are also given as illustration of the results presented here.
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1 Introduction

Over a decade ago, Sadek and Yiirekli [I] presented a systematic account of so-called the
Lo-transform:

£2{f(x);y}:/ooox exp(—x2y2> f(z)dx (1.1)

The Lo-transform is related to the classical Laplace transform

{f@iy} = [ exp(—zy) f(w)do (1.2)
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by means of the following relationships:

L2 f@)iv} = 5 L1 (VE) ). (1.3)
L{f@)sy) =2£:{ (%) Vi . (1.4)

Subsequently, various Parseval-Goldstein type identities were given in (for example) [2,
[31, [4], [5], and [6] for the Lo-transform. New solutions techniques were obtained for the
Bessel differential equation in [7] and the Hermite differential equation in [8] using this
integral transform. There are numerous analogous results in the literature on various integral
transforms (see, for instance [9], [10], [I1], and [12]).

Over four decades ago, Widder [I3] presented a systematic account of the so-called Widder
potential transform:

P{f(x):y) :/Om 21@) g, (1.5)

x? + 2
which, by an exponential change of variables, becomes a convolution transform with kernel
belonging to a general class investigated by Hirschman and Widder [14].

Over three decades ago, Glasser [4] considered so-called the Glasser transform

6{twrn} = [ Ay (1.6

Glasser gave the following Parseval-Goldstein type theorem (cf. [4, p. 171, Eq. (4)])

| 1@ d{gwyia}da = [~ g@) 6{s ()i} da. (L.7)

and evaluated a number of infinite integrals involving Bessel functions. Additional results

about the Glasser transform can be found in Srivastava and Yiirekli [9] and Kahramaner et
al. [16].

In this article, we introduce a new generalization of the Widder potential transform and the

Glasser transform. We establish potentially useful identities for so-called the P, o-transform
and several other known integral transforms. First of all, the P, o-transform is defined by

Po{ @y} = [ (;f%yz) . (18)

If we put v = 1 in the definition (I.8]) above, we obtain the Widder potential transform (.5):

Pua{ fla)n = P{f(arey) = [~ LD

dx. 1.9
0o x2+y? * ( )



If we put v = 1/2 in (L)), we obtain the Glasser transform (LG):

flx) | _ R 1 C)
The Hankel transform is defined by

HAf@iv) = [ vay ey fla) do (1.11)
where J, () is the Bessel function of the first kind of order v, and the K-transform is defined
by

KAs @)y} = [ Vay K (ay) f(a) do (1.12)
where K, is the Bessel function of the second kind of order v.

In Section 2 of this paper, we show that an iteration of Lo-transform (L)) with itself is
P, o-transform (L.8). Using this iteration identity, a number of new Parseval-Goldstein type
identities are then obtained for these and many other well-known integral transforms. Our

main theorem is shown to yield new identities for the integral transforms introduced above.
As applications of the identities and the Theorem, some illustrative examples are also given.

2 The Main Theorem

In the following lemma, we give an iteration identity involving the Lo-transform (1)) and
the P, o-transform (L.g)).

Lemma 1 The identity

Lg{u2”‘2 £2{g(x);u};y} = == P.2{g(x); v}, (2.1)

holds true, provided that R(v) > 0 and the integrals involved converge absolutely.

PROOF. Using the definition (L)) of the Ly-transform, we have

£2{u2”_2 Eg{g(x); u}; y}
- [T e () | [Crew (-t a0

Changing the order of integration, which is permissible by absolute convergence of the in-
tegrals involved, and then using the definition (L) of the Lo-transform once more, we find



from (22]) that
£2{u2”‘2 Ez{g(x);U};y}
- /Oooscg(x) l/ooo u? 1 exp {( —y? + xz)uz} du] dz

00 1/2
= /0 zg(x) £2{u2”_2; (932 + y2) / }d:z (2.3)
Furthermore, we have
_ 1/2 1 I'(v)
L {uz" 2 (2® + o } = — 7, 2.4
2 ( ) 2 (IQ +y2) ( )

where R(v) > 0. Now the assertion (2.1)) follows from (2.3)), (2.4]), and the definition (L8]) of
the P, o-transform. O

Setting ¥ = 1 in (I) of our Lemma [ and using the relation (9], we obtain the known
identity (cf. [I, p. 518, Eq. (2.1)]) contained in

Corollary 2 We have
Ez{ﬁz{f(x);U};y} = P{f(@);y}. (2.5)

In the following corollary we evaluate the P, o-transform of the Bessel function of the first
kind as an illustration of our Lemma [T}

Corollary 3 We have

7),/72{:6“ Ju(z 2); y} - F(lV) <%>V_1 yr Ky y-1(zy), (2.6)
where —1 < R(p) < N(2v —1/2).
PROOF. We set
g(a) = 2" J,(2) 7)

in (2.I). Using the relation (L.3) and then the formula [17, Entry (30), p.185], we find
1
Eg{x“ Ju(zx); u} =3 E{x“/2 Ju(z'?); Uz}

2, 22
:ﬁu 2 2eXp<—m>, (28)



where R(u) > —1. Multiplying both sides of Eq. (Z8) with u?”~2 and then applying the
Lo-transform, we obtain

E 21/—2£ ,uJ . . _ 2 E 2v—-2p—4 _Z_2 . 2.9
2 U 2{:1: }L(Z':U)7u}7y - 2M+1 2 u eXp 4u2 7y ( * )

Once again using the relation (L3]) and then the formula [17, Entry (29), p.146], we obtain
the assertion (2.6). O

Remark 4 If we use the definition (L8) of the P, a-transform, we may write the formula
2.9) of Corollary[3 as

oo gt J (2 1) 1 /z\v!
") dr = (_) bR (), 2.10
/ e T a) w1(zy) (2.10)

where —1 < R(u) < R(2v —1/2), (c¢f. [18, Entry 6.565 (4), p. 686]).

Remark 5 If we put v = p+ 3/2 in (2.10) and use the formula

T\ 1/2
Kia(o) = Kap(e) = (5-)  exp(—) (2.11)
we obtain pt .
I e T 212
0 (xg_l_yg)” 20ty (w4 3/2)

where R(pn) > —1, (c¢f. [I8, Entry 6.565 (3), p. 686]). Similarly, setting v = p+1/2 in (210
and using the formula (2I1I), we obtain

€T = 9
(22 + y?)uw2 20D (p+1/2)

JRET Sy a9

where R(p) > —1/2, (cf. [18, Entry 6.565 (2), p. 686]).

Corollary 6 We have

-1 2\ g
Gl uzany) = (=) 9 Kualey), (214)
where —1 < R(pu) < 1/2 and
P{a Ju(z )iy} = v Ku(zy), (2.15)

where —1 < R(p) < 3/2.

PROOF. Setting v = 1/2 in (2.0) of our Corollary B and using the relationship (LI0), we
obtain the special case (2.14]). Similarly, the special case (2.13]) follows upon setting v = 1



in (Z0]), using the relationship (L)), and making use of the fact that the function K, (z) is
an even function with respect to the index v.

Theorem 7 If the conditions stated in Lemma[dl are satisfied, then the Parseval-Goldstein
type relations

[T e @y Lot dy =" [“ o j@) Poofoua}ar (210

[T L @) Lot} dy = T2 [T ug) Pl syl a (217)

=
[\

and

/OOO x f(x) 73,,72{g(u); x} dox = /OOO ug(u) Pyvg{f(x); u} du (2.18)

hold true.

PROOF. We only give the proof of (2.16]), as the proof of (2.17) is similar. Identity (2.18)
follows from the identities (2.16]) and (2.17).

Using the definition () of the Lo-transform, we have

/OOO v Lo{ f(2)i v} La{a(u)sy ) dy
= /OOO v La{g(w)iy ) [/Ooox exp (—2”y’) f(w) do

Changing the order of integration (which is permissible by absolute convergence of the inte-
grals involved) and using the definition (L)) of the Ly-transform once again, we find from

(219) that
/Oooyz”‘lﬁ f(@)iy} Lafg(w)iy }dy

—/ v fla [/ y* " exp ( 2)£2{9(U);y}dy] dx
:/0 x f(z £2{y2”_2 £2{g(u);y};x} dz (2.20)

Now the assertion (2.10) easily follows from (2.20) and (2.1]) of the Lemma[ll O

dy. (2.19)

Setting v = 1 in the identities (2.16)), (2.I7)), and (2.I8)) of our Theorem [l and using the rela-
tions (L9), (Z3]), we obtain identities involving the Lo-transform and the Widder potential
transform contained in (cf. [I, p. 519, Eq. (2.4)])



Corollary 8 If the conditions stated in Lemmalll are satisfied, then the Parseval-Goldstein

type relations

[T v e (5 @iv} LAyl dy =5 [ o f) Pgtwy} da
[T v (@} Latotuivt dy =5 [~ ugle) P{ra);u} du
and
| s@P{gyahde = [Tugtw) P{f(w)u} du
hold true.
An immediate consequence of Theorem [is contained in

Corollary 9 If the integrals involved converge absolutely, then we have

3
v—p—3

£2{y2“—2" 52{f(:c); %} } = S Ko {8 fa): 2]
e @ g fisf = 0 T {0 P rs)

Zht3

W

and
putx i . 1 2\ p—v+3 .
Hﬂ{u ? PV,Q{f(x)ﬂu}v Z} = m <§> Ku—u—l{z 2 .f(x)a Z}>
where —1 < R(p) < R(2v — 3) and R(v) > 0.
PROOF. We set

g(u) = u" Jy(z u)
in (2.16) of Theorem [1 Utilizing (2.8), we have

2 22
Lo{g(u);y} = STV exp < — 4—>-

Utilizing (2.06), we have

(2.21)

(2.22)

(2.23)

(2.24)

(2.25)

(2.26)

(2.27)

(2.28)

(2.29)



Substituting the results ([2.27), (2:28), and (2:29) into (2.I6) of Theorem [1, we obtain

0 2
/0 y* 27 exp ( - 4Z—y2> Lo{f(z);y} dy

z

— <§>V_M_l /OOO K, (2 2) f(2) da. (2.30)

The assertion (Z.24)) follows if we change the variable of the integration to y = 1/2v on the
left-hand side of (2:30)); and then use the definition (II]) of the Lo-transform on the left-hand
side of (Z30) and the definition (I.I2) of the K-transform on the right hand side of (2.30).

To prove the identity (2.23]), we substitute Eqs. (2.27) and (2.28)) into (217) of Theorem [7,
we obtain

/OOO Y2 exp < — 4z—;> Lo{f(z);y} dy
— (%)“F(y) /OOO W Ju(zu) PV72{f(ZL');U} du. (2.31)

The assertion (2.25]) follows if we change the variable of the integration to y = 1/2v on the
left-hand side of (231]), then use the definition (I.]) of the Lo-transform on the left-hand
side of (2.31]) and use the definition (LII)) of the Hankel transform on the right hand side

of (2.37).
The proof of identity (2.26) immediately follows from the identities (Z.24) and (Z25). O
Remark 10 Setting v = 1 in Corollary [, making use of the fact that K,(z) is an even

function with respect to the index v and the relationship (L), we obtain the following iden-
tities:

N SReICS (232)
efpnfrog ) - et e

and
Hu{w Py u)iz) = K fod )], (234

where —1 < R(u) < 3/2. We would like to note that the identity (2.32) is obtained earlier
(see, [1, p. 519, Eq. (2.11)]). If we put p = —1/2 in (234) and use the special cases (2.11))
and

J_%(a:) = (%)1/2 cos(z). (2.35)

we obtain another known identity [20, p. 153, Eq. 10].



Corollary 11 If the integrals involved converge absolutely, then we have

[ ea{atws vy dy =103 [ Puafotial do (2:36)
[ gty y = T [Tt g (237
[T Po{gysa) de = 5 Buv—p) [T gwde (239)

where 0 < R(p) < R(v), and B(x,y) denotes the beta function.

PROOF. The proof of the identity (2.36]) follows upon setting

f(z) =22 (2.39)
in (2.I6]) of Theorem [0 and using the formula (2.4)).

Next we verify the identity (2.37). We replace f(x) in the assertion (2.I7) of the Theorem [7]
with the function considered in (2.39). Using the known formula [17, p. 310, Entry (19)], we
evaluate the P, o-transform

Pyg{zz”_z' u} = /Oo L dx = lu2“_2” B(p,v —p). (2.40)
’ ’ o (z2+u?) 2

We have the well known relationship

[(x) I'(y)

Ble.y) = [z +y)

(2.41)

between the gamma function and the beta function. We substitute the equations (2.39) and
(Z40) into the identity (2.I7) of the Theorem [7l The assertion stated in (2.37)) of our corollary
immediately follows upon using the results (2.4) and (2.41]) after the substitution.

The last identity (2.37) is obtained by using the result (ZZ4I]) in the identity (2I8) of the
Theorem [7. O

Corollary 12 [f the integrals involved converge absolutely, then we have
Pu,2{73u72{g(u); z; t}
/ T exp (7)) T (= p+ 182 y?) Lo{g(u)iy ) dy (2.42)
o Pefots

o))

F(:/T) /0 Yy 2=t exXp (t2 y2) Erfc(ty) ﬁg{g(u), y} dy (243)

where 0 < R(p) < R(v), and B(x,y) denotes the beta function.



3 Illustrative Examples

An interesting illustration for the identity (Z]) asserted by Lemma [ for the exponential
integral Ei(x) = —FE)(—x) defined by

o¢] 6_u

Ei(z) :/w —du (3.1)

u

is contained in the following example.

Example 13 We show that

a? F(v—1) _g3 a? a?
P”’Q{El(E)y}_my exp 22 W_,i30 2 (3.2)

where R(v) > 1 and W ,(x) denotes Whittaker’s function.

Demonstration. We put

g(x) = Ei( - a?/2?) (3.3)
in the identity (2.I]) of Lemma[Il Using the relation (IL3)) and the known identity [19] p. 136,
Entry 3.4.1-(13)], we find that

£{g(@)u} = %c{m( - %);qﬁ} — L ky2au). (3.4)

Multiplying both sides of (B.5) by u*~2, applying the Ly-transform, and then using the
relation ((L3]) once more we deduce that

£2{£2{g(x);U};y} = —Lo{u* " Ko(2au);y} = —% c{u? Ko(2au?);y?}). (3.5)

Now the assertion (3.2)) follows from (B.5) upon using the known formula [19, p. 353, Entry
3.16.2-(3)].

Another illustration for the identity (2.1)) asserted by Lemma [I] for the Tricomi confluent
hypergeometric function ¥(a,b;z) is contained in the following example. The Tricomi hy-
pergeometric function is defined by

T(b—1)
I'(a)

where b ¢ Z and 1 F(a,b; z) is the Kummer confluent hypergeometric function defined by

U(a,b;z) = T Gl

Ma—b+1) AFe-btL2-ba), (36)

1F1(aa ba Z) +

Fiabiz) = 5 @2
1Fi(a, b;2) ,;](b)kk!'

(3.7)



Example 14 We show that

r 1
P,,,g{x” exp ( — a? 552); y} = # a2 \If(l/, v — p;a? yz), (3.8)

where R(pu) > —1, R(v) >0, andv — pu & 7.

Demonstration. If we set
g(x) = 2% exp ( —a? 552) (3.9)

in the assertion (2.I]) of Lemma [I and use the relationship (I.3]) and the known formula [17,
p. 144, Entry (3)], we find that

Eg{g(x); u} = %E{x“ exp ( —a? x);uz} = %F(u +1) (u2 + a2)

—p—1

(3.10)

Multiplying both sides of ([B.I0) by u**~2, applying the Ly-transform and using the relation-
ship (L3) once more, we deduce that

£2{u2u—2£2{g(x);u};y} = w 52{u2”—2 (u2 n a2)—u—1;y}

= w5{u”_l (u+a2)_u_1;y2}. (3.11)

Now the assertion (B.8) follows upon using the known formula [19, p. 18, Entry 2.1.3-(1)] to
evaluate the Laplace transform on the right hand side of (B.IT]).

Example 15 We show that

yer g7 T+

Ky { p—v+1 : }: 3.12

It * cosa);2 ZVH3 (z2+a2)u_y+% ( )
v—3 C(p—v+3

e yamsh =2 (2) gt

provided that the conditions of Corollary (9 hold true.
Demonstration. If we put
1
f(z) = — cos(az), (3.14)
x

in our Corollary[@ then using the relationship (L3) and the known formula [I7], p. 158, Entry
4.7 (67)] we find that

Eg{f(x); 2%/} = %E{x_l/z cos (a:cl/z); 4%/2} =Ty exp ( —a? y2). (3.15)

11



Multiplying both side of ([B.I5) by y*~%, applying both sides the L,-transform, and finally
using the relation (3]) we obtain

B> s} v L e (i) )

= - /. (3.16)

The assertion (3.12) follows upon substituting (3.14]), and (B.16) into the identity (2.24]) of
the Corollary @ In order to verify the assertion (B.I3]), we use the known formula [I8 p. 959,
Entry 8.432-5] to get

7%2{@%} = F\{f) (%)V_% KV_%(au). (3.17)

Now the assertion (3.13)) follows upon substituting (3.14), (3.16]), and (3:I7) into the identity
(2:25)) of the Corollary O

We conclude this investigation by remarking that many other innite integrals can be evalu-
ated in this manner by applying the above Lemma, the above Theorem, and their various
corollaries and consequences considered here.
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