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1. Introduction

The Laplace transform provides an effective method for solving linear differential equations with constant coefficients and
certain integral equations, while the Z-transform, which can be considered as a discrete version of the Laplace transform,
is well suitable for linear recurrence relations and certain summation equations. The theory of Laplace transforms on time
scales, which is intended to unify and to generalize the continuous and discrete cases, was initiated by Hilger [12] and then
developed by Peterson and the authors [4-6].

In general, when we solve an equation (differential or integral) by the method of integral transformations, we match the
transforms that occur in it with a table of known transforms and we implicitly assume a uniqueness theorem, i.e., that no
two different functions have the same transform. The uniqueness theorem is essential for the existence of a well-defined
inverse transform. Another question is to find a formula for the inverse transform. These problems turned out to be difficult
for the Laplace transform on arbitrary time scales. Therefore, we undertake in the present paper to elucidate them in the
case of the particular time scales hZ and g™o.

In a recent paper [4], the authors have introduced the concept of convolution of two functions defined on an arbitrary
time scale and proved the convolution theorem stating that the Laplace transform of the convolution of two functions equals
the product of the Laplace transforms of the functions. In the present paper, we also illustrate this general result for the
two interesting special cases of time scales hZ and gMo.

The paper is organized as follows. Following [4-6], we present in Section 2 a definition of the exponential function on
an arbitrary time scale T and give some properties of the exponential function, whereas in Section 3 we present definitions
of the Laplace transform and the convolution of two functions on an arbitrary time scale. In Sections 4 and 5, we specify
the concepts from Sections 2 and 3 for the particular time scales T = hZ and T = q™°, respectively. The inversion of the
Laplace transform for these particular cases is considered more carefully.
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Note that the contents of Section 4 is closely connected to the classical Z-transform (for the Z-transform and its appli-
cations see [14]). Various versions of the g-Laplace transform and their applications were earlier considered in [1-3,8-10].
Our definition of the g-Laplace transform turns out to be different from those.

2. The exponential function

For the usual notions and notations connected to time scales calculus, we refer the reader to Appendix A at the end of
this paper.

Let T be a time scale with the forward jump operator o and the delta differentiation operator A. Let u(t) = o (t) —t for
all t e T. A function p : T — C is called regressive if

1+ u®)pt)#0 forallteT.

The set of all regressive and rd-continuous functions f : T — C will be denoted by R. The set R forms an Abelian group
under the addition @ defined by

P@®@®) =p@® +4q@) +pn®pt)q) forallteT.
The additive inverse of p in this group is denoted by &p, and it is given by

p(t)
©p)(t)y=————— forallteT.
1+ pn@®p®)

We then define the “circle minus” subtraction © on R by
p®) —q(t)
1+ p()q()

It follows directly from the definitions that

ot =(pa&©Q)t) = forallt e T.

pep=0, o©Gp=p, ©ePeqy=qop, S(P&q9=(©Sp & ©9.
The group (R, @) is called the regressive group. Suppose p € R and fix tg € T. Then the initial value problem

yA=pMy., ylto)=1 (2.1)
has a unique solution on T (see [5, Theorem 5.8]).

Definition 2.1. If p € R and to € T, then the unique solution of the initial value problem (2.1) is called the exponential
function and denoted by e, (-, to).

In the following theorem we collect some important properties of the exponential function. Their proofs can be found in
|5, Theorems 2.36 and 2.39].

Theorem 2.2. If p,q € R, then

(i) eo(t,s)=1andey(t,t) =1;
(ii) ep(@(t),5) = [1+ wOP©)lep(t,s) and ep(t, o (5) = G0
(iii) ep(t,s) = ﬁ =egp(s,b);
(iv) ep(t,s)ep(s, 1) =ep(t,1);
(v) ep(t,s)eq(t,s) =epaq(t,s);
(vi) 23 =epeqlt, s);

(vii) (ep(-. )% (0) = Py (¢, 5) and (ep(s. ))* () = =p(D)ep(s. o (0);
(Vi) (57520 = — 50

Note that if T =R, then we have for all t € T that o (t) =t, u(t) =0, and y® =y’ is the usual derivative. Therefore, in
this case for any function p: T — C and t, tg € T we have

t

ep(t,to) = exp{ /p(r)dr}.

to

In particular, for any complex constant o, we have

eq(t, to) = e 10,
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3. The Laplace transform

Let T be a time scale such that supT = oo and fix tp € T. Below we assume that z is a complex constant which is
regressive, that is, 14 p(t)z#0 for all t € T. Then also ©z € R and therefore eg; is well defined on T.

Definition 3.1. Suppose x : [tg, co)T — C is a locally A-integrable function, i.e., it is A-integrable over each compact subin-
terval of [tg, co)t. Then the Laplace transform of x is defined by

oo

L{x}(2) = / x(t)egz (o (t), to) At for z € Dix]}, (3.1)
to

where D{x} consists of all complex numbers z € R for which the improper A-integral exists.

The following two concepts are introduced and investigated by the authors in [4].

Definition 3.2. For a given function f : [tg, co)T — C, its shift (or delay) f‘(t, s) is defined as the solution of the problem
fA(t o) ==Fts). tseT t>s>1,
ft,t)=f(), teT, t>1. (32)

Definition 3.3. For given functions f, g : [tg, co)T — C, their convolution f * g is defined by
t
(f*g)(t)zf]‘(t,d(S))g(S)As, teT, t>to, (33)
to

where f is the shift of f introduced in Definition 3.2.

Note that if T =R, then 6z=—2z, o (t) =t,

ecz(o(0). to) =e 210,
and (3.1) with to = 0 becomes the usual Laplace transform
o0
Lix}(2) = f x(He # dt.
0
The problem (3.2) takes the form

0f(ts) _ 9f(t.s)

P 55’ f(t to)=f(v),

and its unique solution is j’(t, s) = f(t — s + tg). Therefore the definition (3.3) with ty = 0 takes in this case the form
t
(f*g)(t)=/f(t—5)g(5) ds.
0

4. The h-Laplace transform

In this section we consider the time scale

T = hZ = {hk: k € Z},

where h is a fixed positive real number and Z denotes the set of all integers. Then we have

o(t)=t+h and u(t)=h.
For a function f :hZ — C we have

fa+h - f(©)

forallt € hZ.
p orallt e

A0 =
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Therefore for any complex number z, the initial value problem

yd=zy, teT, y(to)=1

takes the form

y(t+h)=0+h2)yt), tehZ, y(to) =1.
Hence e, (t, tp) has (for z# —1/h) the form

ez(t, tp) =1+ hz)[% forallt € hZ.

Next, we have
z _ z
1+u®z  1+4hz

so that the initial value problem

oz=

yA=©2@1)y, teT, yto) =1

takes the form

1

Hence eg,(t, tp) has (again for z # —1/h) the form

t—t,
eoz(t, to) =(1+ hz)_T0 forallt € hZ.

Consequently, for any function x : [tg, 00)pz — C, its Laplace transform x(z) has, according to (3.1), the form

FO=LW@=h ¥ xO1+hy T
te(to,00)hz,
=h Y xt+to)(1+ha)” T

te[0,00)nz,

o

Ay x(kh+koh)  h i x(kh + koh)
(1+hz)*+1 " 1+4hz (1+hz)k

k=0 k=

where we have put ko = to/h so that kg € Z. It is clear from the latter formula that the case typ # 0 does not essentially
differ from the case tgp = 0. Thus we arrive at the following definition.

Definition 4.1. If x: hNy — C is a function, then its h-Laplace transform is defined by

3 h & kh
X@) = L@ = 1 3 (1X4(:hi)k (41)
k=0

for those values of z# —1/h for which this series converges.

Setting
1
hy = _Ea (4-2)
we can rewrite the formula (4.1) in the form
3 1 & x(kh)
X(2) = LIX)(@) = T ; Wz R (43)

Remark 4.2. The classical Z-transform of a sequence {x(k)};2, is defined by (see [14])

>, x(k
2@ =Y Q
k=0 z
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Our definition (4.3) shows that in the case h =1 we have

Zix}(z+ 1)

L{x}(2) = P

Let us now set

R =limsup ] |x(kh)]|. (4.4)

k—o00

Note that the number R in general may depend on h. If 0 < R < oo, then the series (4.3) converges in the region |z — h,| >
R/h and diverges for |z — h,| < R/h. If R =0, then the series (4.3) converges everywhere with the possible exception of the
point z = h,. Finally, if R = oo, then the series (4.3) diverges everywhere.

Let us present some useful properties of the h-Laplace transform.

Theorem 4.3 (Shifting Theorem). If

L{x(kh)}(2) =%(2) for|z—hy|> A,
then, for the same values of z,

L{x(kh +h)}(2) = (1 + h2)X(z) — hx(0) (4.5)
and

L{x(kh +2h)}(2) = (1 + hz)?X(2) — h(1 + h2)x(0) — hx(h). (4.6)

Proof. Indeed,

hk(z —h)k — z—h, — hk=1(z — h)k-1

o XKk SN x(kh)
_h’;—hk(z—h*)k_hgihk(z—h*)k hx(0)

= h(z — h,)X(z) — hx(0) = (hz + 1)X(z) — hx(0)

{x(kh N h) (z) h Z x(kh + h) 1 x(kh)

so that (4.5) holds. Formula (4.6) is obtained by applying (4.5) twice. O
Theorem 4.4 (Initial Value and Final Value Theorem). We have the following:
(a) IfX(2) exists for |z — hy| > A, then

x(0) = lim {z%(2)}.

Z—> 00

(b) IfX(2) exists for |z — hy| > h~1 and zX(z) is analytic at z = 0, then

lim x(kh) = lim{zx(z)}.

k—o00 ( ) z—>0{ ( )}

Proof. Part (a) follows immediately from the definition (4.1) of the h-Laplace transform. To prove (b), consider

x(kh 4+ h) — x(kh)
L{x(kh +h) — x(kh) }(2) = h Z

hk(z — h, )k
2 x(kh + h) — x(kh)
1+h22(; (14 hz)k

By using the shifting theorem (Theorem 4.3), we have
L{x(kh + h) — x(kh) }(z) = L{x(kh + h) }(2) — £{x(kh)}(2)
= (14 hz)X(z) — hx(0) — x(z) = hzX(z) — hx(0).

Therefore
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x(kh + h) — x(kh)

(+h2)[zx(2) - x0)] = (14 hz)k

k=0
Hence, for any n € Ny,

n

x(kh 4 h) — x(kh) i x(kh + h) — x(kh)

1+ hz)[z?((z) — X(O)] - (1 + hz)k (1 + hz)k

k=0 k=n+1

Next,

n n

x(kh +h) — x(kh) <~ x(kh + h) x(kh)
> >

(I+hok  — = (A+hf & (1 +hok

k=0 k=0

B no 1 1 x(nh +h)
= —x(0) + ;X(]h)[(l Tho-1 (a+ hz)j} (1+hz)"

x(jh) x(nh + h)
(1+h2)) (A +h)n

=—x(0) + hz Z

j=1
Thus

n

x(nh+h) hzz x(jh)

(1+hz)" = (1+ hz)J

(14 h2)[z&(2) — x(0)] + x(0) —

. x(kh + h) — x(kh)
= Z _—

(1+hz)k (47)

k=n+1

Now choosing a sufficiently large value of n € Ny, we can make the absolute value of the right-hand side of (4.7) less than
an arbitrarily given ¢ > 0, uniformly with respect to z in a small neighbourhood of z= 0. Then we pass to the limit in (4.7)
as z — 0. These reasonings complete the proof of part (b). O

For the case T = hZ, the shifting problem (3.2) takes the form

ft+h,s+h) =f(t,s), t,sehZ, t>s>to,
Ft,to)=f(©), tehZ, t>to,

where f :[tg, c0)pz — C is a given function. The unique solution of this problem is

ft.s)=f(t—s+1o).
Therefore, for given functions f, g : [tg, o0)pz — C, their convolution f * g is, according to (3.3),
(fxg)t)=h Z f({t—s—h+to)g(s) fortehZ, t>ty.
s€lto,Hnz

In the case ty =0, this formula yields the following definition.

Definition 4.5. For given functions f, g: hNg — C, their convolution f % g is defined by
(fxe)O=h Y ft—s—hg(s) fortehNo,
SG[O,[)},NO
ie.,

k—1
(f %) (khy=h) " f(kh —mh —h)g(mh) for k € No,

m=0

where the value of the sum for k =0 is understood to be zero and Ny denotes the set of all nonnegative integers.



M. Bohner, G.Sh. Guseinov /J. Math. Anal. Appl. 365 (2010) 75-92 81

It is easy to see that the convolution product is commutative and associative (ie., f*g=gx f and (f *g) xu =
fx(g=u)).

Theorem 4.6 (Convolution Theorem). If L{ f}(z) exists for |z — h,| > A and L£{g}(z) exists for |z — h,| > B, then
L{f * gl(2) = L{fH2)L{g}(2) for |z — hy| > max{A, B}.

Proof. For |z — h,| > max{A, B}, we have
1 = f(ih) 1 g(mh)
z{f}(z)ﬁ{g}(z)—z_h*{ 3 hj(z_h*)j}z {th(z_h )m}

i i f(jhygamnh)
Z —h, parfer! hitm+1 (z— h*)j+m+1 ’
and if we put j+m+ 1=k, then we obtain

f(jh)g(kh — jh —h)
hk(z — h,)k

L{fFY D L{gh(2) =

]0k]+1

Interchanging the order of summation yields

00 k—1
1 1
LI @L(gND) = —— Y Th > f(igkh— jh— h>}—hk PRV
ol o (z—hy)
1 o0 k—] 1
=i 1; th:;)f(kh —mh —h)g(mh)]m
o0 k,] -l
=i > hmzzof(kh —mh —h)g(mh)}m
=L{f *g}(2).

This completes the proof. O

Now we consider the inverse problem, i.e., given X(z), find x(t). For the existence of a well-defined inverse transform, the
uniqueness property must hold: If there are two functions x and y for which x(z) = y(z), then we must have x(t) = y(t).
Equivalently, if X(z) = 0, then we must have x(t) =

Let x : hNg — C be a function and R be defined by (4.4) and h, be defined by (4.2). Suppose R < oo.

Lemma 4.7. For each A > R/h, the series (4.3) converges uniformly in the region |z — h,| > A

Proof. It follows from A > R/h that there exists ¢ > 0 such that

R+e¢
P
Next, for this ¢ we can find by (4.4) a positive integer m such that

A>

|x(kh)| < (R+&)F forallk>m

Then for |z — hy| > A we have

o0 o
kh kh
Z hk(z(—f)l )k S Z hk||);(_ f)ll |k
k=m * k=m *
o] k -1 m
<X:(Rk-i-f) :<1_R+8) (R+8>
el hi Ak hA hA

—0 asm— oo.

This means that the series (4.3) converges uniformly in the region |z—h,| > A. O
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Theorem 4.8 (Uniqueness Theorem). Let X(z) be defined by (4.3). If X(z) = 0 for |z — h,| > R/h, then x(t) = 0 for t € hNj.

Proof. By the assumption, we have
x(h) n x(2h)
h(z—hy) = h2(z —hy)?
Passing in (4.8) to the limit as |z| — oo (we can take a term-by-term limit in (4.8) due to the uniform convergence proved

in Lemma 4.7), we get x(0) = 0. Now we multiply the remaining equation (4.8) by z — h, and pass to the limit as |z] - oo
to obtain x(h) = 0. Repeating this procedure we find x(0) = x(h) =x(2h)=---=0. O

R
x(0) + +--=0 f0r|z—h*|>H. (4.8)

Theorem 4.9. Let X(z) be defined by (4.3) and A be a real number such that A > R/h. Then
hk .
x(kh) = i (z—hy)*X(z)dz fork € Ny, (4.9)

where I" denotes the positively oriented circle {z € C: |z — hy| = A}.

Proof. For any j € Ny, we have from (4.3) that

@-h)x@ =) x(:h) (z—hy,

k
k=0

Integrating both sides over the circle I and noting that we can integrate under the sum sign by the uniform convergence
of the series, we obtain

/ (z-h)%z)dz= "(kh) / (z—hy " Kdz.
r

k 0

Since

Jiemnooiga= |21 k=
* 0 ifk#j,

the latter implies

x(Jh)

/(z— h)%(z)dz = 27i

This concludes the proof. O

Theorem 4.9 means that the inverse of the h-Laplace transform is given by the formula
hk
{x}(kh) T /(z —h )kx(z) dz fork e Np.
r

5. The g-Laplace transform
In this section we consider the time scale

T=q"%={q" keNo}={1,q9,¢*.¢°, ...},

where g > 1 is a fixed number. Calculus on this time scale is called quantum calculus, see [13]. On this time scale we have

o(t)y=qt and u()=(q— 1t.

For a function f :qYo — C its A-derivative (also called g-derivative or Jackson derivative) is

A0 = J@-TO  ante qo. (5.1)

(@—1t

Therefore for any complex number z, the initial value problem



M. Bohner, G.Sh. Guseinov /J. Math. Anal. Appl. 365 (2010) 75-92 83

yA () =zy (1), y(is)=1, t,seT

becomes

ya=Q0+qty®,  ys) =1, tseq™,
where q = q — 1. It follows that if we put

n m

t=q" and s=q" withm,ne Ny,

then e,(t, s) has the form

n—1
e:(q".q") =[](1+dq2) ifn>m (5.2)
k=m
and
ez(q".q") = ,H; ifn<m, (5.3)

ey 1+ q'q%2)

where the products for n =m are understood, as usual, to be 1. Next we will assume that
1
z# ——— forallk € Np. (5.4)
q'qk

Since
B 1 B 1
1+u®z 14+@-Dtz 14+q'tz’

the initial value problem

(e9)(t) =

vy =© 20y, y@s)=1, tseT

becomes
YA = ———y©,  y©=1, tseq®.
14q'tz
It follows that eg;(q", ¢™), where m,n € Ny and z satisfies (5.4), has the form
n o_m\ __ 1 :
ecz(q".q") = e ifn>m (5.5)
and
m—1
ecz(q".q") = 1_[ (1+q'q*z) ifn<m.
k=n

Comparing these with (5.2) and (5.3), we see that, as is expected,

1
e g g

Taking into account the general definition (3.1) of the Laplace transform and (5.5), we get that for any function
x:[to, oo)qN0 — C with tg € g™, its Laplace transform has the form

ecz(q".q™)

X =LK@= Y  ubecqt, to)x(t)

t€lto.00) g

. n n+1 _n n / - q"x(q")
-1 S glea (@ g )x(g) =g S = T@)
n:ZnO GZ( ) ( ) n:ZnO HZ=n0(1 + q/qkz)

Thus, taking to =1, i.e., ng =0, we can introduce the following definition.
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Definition 5.1. If x: ¢"0 — C is a function, then its g-Laplace transform is defined by

52 = L@ =q' Y = )

_ (5.6)
—Tieo(1+q'*2)
for those values of z % —1/q'q¥, k € Ny, for which this series converges, where q' =q — 1.
Let us set
n
Po@=][(1+4dd"2). neNo, (5.7)
k=0
which is a polynomial in z of degree n + 1. It is easily verified that the equations
Pn(z) — Pp-1(2) =2q'q"Pn—1(2), neNg (5.8)
and
-l l /AN
=z 14 neNp (5.9)

Pro1@)  Pa(2)  Pa@)’
hold, where P_q(z) = 1. The numbers

1

Oy =———, kENO,
q'qt

where ¢’ = q — 1, belong to the real axis interval [—(q — 1)~!,0) and tend to zero as k — oo. For any § > 0 and k € Ny, we
set
Dk={zeC: |z— oyl <5}

and

o0
2=C\|JDj={zeC: |z— ] > 4. Vk e No}
k=0

so that £2;5 is a closed domain of the complex plane C, whose points are in distance not less than & from the set
{ag: k e Ng}.

Lemma 5.2. For any z € 25,

nn+1)

[Pa(@| = @8" g 2, neNoU{-1}. (5.10)

Therefore, for an arbitrary number R > 0, there exists a positive integer nop =no(R, 8, q) such that

|Pn(z)| > R™! foralln >ng and z € £2;. (5.11)

In particular,

nlim Pn(z) =00 forall z € 2. (512)
—00

Proof. For any z € £25, we have

n

n
|Pa@)|=[[(1+dd2)|=|[[9d"c—
k=0 k=0
n n
> [[ads=@o™ []d =@ 'q"5".
k=0 k=0

Hence (5.10) holds. Further, we can rewrite (5.10) in the form

n
|Pa(2)| = (q'8q2
On the other hand, since q > 1, we can choose for any given number R > 0 a positive integer ng =ng(R, §, q) such that

)I’H—l

q’éq% >R foralln>ng.
Therefore (5.11) follows. O



M. Bohner, G.Sh. Guseinov /J. Math. Anal. Appl. 365 (2010) 75-92 85

Example 5.3. First we find the g-Laplace transform of x(t) = 1. We have, using (5.6), (5.7), (5.9), and (5.12),

1 1
L{1}(2) =q Z Pn(2) _Z[Pn 1(2) Pn(z)i|

1 . 1 1
=— lim [1- =-.
Z m—0o0 Pm(2) z
Now we find the g-Laplace transform of the function ey (t) = ey (t, 1), for which we have by (5.2) and (5.7),
n—1

Ca (qn) = H(1 + q/qka) =Pp_1(x) forneNp.
k=0

It follows that

q"ea(q") _ i q"Pr1(@)

€a(2) = Lieq}(2) =¢q Z Pn(2) Pn(2)

n=0
-1
q" g S 0 THa-—w
= . 513
qzl—i—qq”znl—i—qq"z qgl—i—q’q“zgz—ak (513)

Since the numbers «y, k € Ng, are contained in the finite interval [—(q —1)~!, 0), there is a sufficiently large number Ry > 0
such that

o — o
Z— 0

1
gi for all |z] > Rg and k € Ny. (5.14)

Therefore the series (5.13) converges for |z| > Rg. Next, we can write, using (5.9),

. (P e " P (@)
ea(z)—qg o P O 27

1T e[ Pn1(@)  Pn1()
Po(Z) ZZ L Ph1(2) Pn(2) }
¢ 1 &S[A+dq" 7 a)Pra(@) Pn_1(a>}

= +— -

Po(z) ' z 2 L Pp_1(2) Py(2)
_a¢ .1 i'Pn_z(oo B Pn_l(a)] aq' o~ 0" Pra(@)

Po@ 2= Pi1(  Pu(@ z &= Pia@
_q 11 Pni(@) | o
= Po@ T 2Po@  zmik Pm@) + a0

1 o~
=-+ —ea(2),
zZ z
where we have used the fact that
Pp_1()
m—o0 P (2)
because of
m—1

Pp—1() 1 l—[a_ak
Pm(2) 14+q'q"z o 2~ %

and (5.14). Thus, we have obtained the equality
~ 1 oo
eq(2) = - + —eq(2).
z z
Hence

~ 1
ea(z) = m
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Theorem 5.4. If the function x : ¢N° — C satisfies the condition

|x(q")| < CR" foralln € Ny, (5.15)

where C and R are some positive constants, then the series in (5.6) converges uniformly with respect to z in the region $25 and therefore
its sum X(z) is an analytic (holomorphic) function in £2s.

Proof. By Lemma 5.2, for the number R given in (5.15), we can choose an ng € N such that

|Pa(2)| = [q(1+ R)]nJrl foralln >ng and z € £25.

Then for the general term of the series in (5.6), we have the estimate

"x(q" C R \"
7x4) < ( > foralln >ngp and z € £25.
Pn(2) q(1+R)\1+R

Hence the proof is completed. O

A larger class of functions for which the g-Laplace transform exists is the class Fs of functions x : ¢N0 — C satisfying the
condition

° 1
S @ T
n=0

(@) < . (5.16)
Theorem 5.5. For any x € Fj, the series in (5.6) converges uniformly with respect to z in the region §25, and therefore its sum X(z) is
an analytic function in $25.

Proof. The proof follows from (5.10). O

Theorem 5.6. Let x* be the q-derivative of x, defined by (5.1). Suppose that x € Fs. Then

L{x%}(2) = z&(2) — x(1) (517)

and
L{x*4 N (2) = 22%(2) — zx(1) — X2 (D). (5.18)

Proof. Using the definition (5.6) of the g-Laplace transform, we have

X n, AN o0 n+1y _ n
cix®) @ =¢ q"x2@q@Y _ 5~ x@) —x(@%)

ZTh) =T P

R D - "“) (2 G
B ; Pn(2) ; ij Pns1 (Z) ,;, (Z)
_ i x(g"t1) i x(q" ) o g Ix(@")

o Ph1(@ P @ = Pn1@
X% - ax@”
= P “["(2) Po(2) }

/ 0
—7(1 a2 +zx(2) = —x(1) + zX(2)
Py(2)

so that (5.17) holds. The formula (5.18) is obtained by applying (5.17) to the second derivative x22. O

Theorem 5.7 (Initial Value and Final Value Theorem). We have the following:
(a) Ifx € Fs forsome § > 0, then

x(1) = Zlirgo{z&(z)}. (5.19)
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(b) Ifx € Fs forall § > 0, then
. s -
nll)ngox(q ) _Zlgr(l){zx(z)}. (5.20)

Proof. Assume x € F; for some § > 0. It follows from (5.6) that

%(2) = a'x(1) q'qx(q) 4'q*x(q)
1+qz (A+qd20+q90 1+q¢2(1+qq92)(1+qg*2)
and
8 q'qx(q) q'q*x(q)
14+q'2)x(2) =q'x(1) +
A+ ax@ =ax D+ g T U v qa0( + 742
Hence

lim X(z) =0 and lim {(1+4¢'2)X(2)} =q'x(1),
Z—> 00 Z—> 00
which yields (5.19). Note that we have taken a term-by-term limit due to the uniform convergence of the series in the
region £2s.
Next, assume x € F3 for all § > 0. In the proof of Theorem 5.6 we have obtained the formula
o X(@") — x(q")

5. 2) =2zx(2) — x(1).

n=0
Further we can argue as in the proof of Theorem 4.4(b) taking into account that

lim P,(z) =1 foranyn e Ny
z—0
and that for any & > 0 there is a positive integer ng = ng(8) such that |P,(z)| > 2"t for alln >ng and all ze 25. O

For the case T = q™°, the shifting problem (3.2) with to =1 takes the form

s[f@t.qs) = f(t.q9)] +t[F(t.as) — f(£,9] =0, tseq™ t>s,
fe.n=f@©, teqb, (5.21)

where f:qY0 — C is a given function. The unique solution of this problem is obtained as follows (see [4, Section 6]). Let
us use the notation from [13], in particular

q* -1
[a] =[alg = 1 aeR,
[n]':ﬁ[k] [H}ZL m,neNyp
’ ’ m| [m[n—m]!" ’
n—1
(t—s);‘:l_[(t—qks), t,seT, neNp,
k=0

with [0]!' =1 and (t —s)J =1. Then if t,s € ¢"0 and t >, so that t = q¥s for some k € Ny, we have by [4]

k
f(t,5)=F(d"s,s) Z[ }S"(l—S)Z‘”f(q“)
v=0
k—v—1

-3 5@)[4] T -0

j=0

Hence, if we put t =q" and s =q™ for m,n € Ny with n > m, then we get
n—-m
f(qn, qm) — Z [n T)mi| qmv(l _qm)gfmfvf(qv)
v=0
n—m n m
_ v - my _ o m+j
—Zf(q)[ ) ]q [ (1-4™) (5.22)

v=

(=}
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for any n > m > 0. Therefore, according to the general definition (3.3) of the convolution, we can introduce the following
definition.

Definition 5.8. For given functions f, g:qN° — C, their convolution f * g is defined by

(f*2)(a m—n[hf .4 g(d")
-1 n—k—v-2

f(a |:n —k—1 } gl 1—[ (1- qk+j+1) g(qk)

v=0 j=0

with (f * £)(@%) =0, where n € Ny.

Theorem 5.9 (Convolution Theorem). Assume that L{f}(z), £{g}(2), and L{f * g}(z) exist for a given z € C. Then at the point z,
L{f xg}(2) = L{f} (D L{g}(D). (5.23)

Proof. For brevity let us set

enm(2) = ez(qnv qm) and ]Cnm = ]C(qn’ qm)'
Then (5.2) gives

enmn(z)=1 foralln e Ny, (5.24)

ent1.m(2) = (1+4'q"z)enm(z) forn,meNg, n>m, (5.25)
enm(2)

enm+1(2) = JZW fornmeNg, n>m+1, (5.26)

and Eqgs. (5.21) can be written as, taking t =q" and s =q™ with n >m,

qm(.?n+1,m+1 - .fn,m+1) +qn(]cn,m+1 - }nm) =0, n>m2=0,
fao=f(q"). neNo. (5.27)

Using definition (5.6) of the g-Laplace transform and Definition 5.8 for the convolution, we have

L{f*g}@)=(q~ 1)ZM
n=1

en+1,0(2)

n

=@-1 Zen o(Z)Zq fnk+1g k)

n=1

=(@q- 1)22qu k Z an,k+1.

N en+1,0(2)
Substituting here
en+1,0(2) = eny1,k+1(2)ek+1,0(2),

we get

*g@) & q“fukr
o Bkt 1,0(2) ent1,k+1(2)

L{f*gh2) = (q - 1)}2
n=k+1
_@"fukr
ent1,k+1(2) ’

=£@KD-@—1)§:

n=k+1

(5.28)

Let us set

o0

qn}'nm
1/fm=§ —————, meNp. (5.29)
n=i

o en+1,m(2)
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We will show that ¥, is independent of m. Then

q fn k+1 qn}no
@- Dﬂ;ﬂ en+1,k+1(2) =@- )nzen 1,0(2)
ent1,0(2)

and (5.28) gives (5.23). So, it remains to show that the quantity v, defined by (5.29) does not depend on m € Ny. We have,
putting epm(z) = epm and using (5.27) and (5.24), (5.25), and (5.26),

—a- 0> D e,
n=0

0o N o N N A
" qnfn,m+1 q" fam +qun,m+l - qun+1,m+l
>
S €n+1,m+1 et ] €n+1,m+1
0o N o N N o N
_ Z q" fam —q" Z |:fn+1,m+1 _fn,m+l +fn,m+1 _ famt1 ]
P €n+1,m+1 et ] €n+1,m+1 €n,m+1 €n,m+1 €n+1,m+1
00 n: ~ 00 ~
q" fam /' m m Sma1m1 m fame1 , n
T (144q"2) +q" T gt Y gz
n=m-+1 n+1,m m+1,m+1 n—m+1 n+1,m+1
fmm /o m m ¥ / m
=(1+4q"2)ym—q" : ———(14+4'q"2) +q" fms1.m+1 — 40" 2¥m11
m+1,m

(1 +4d'q )‘//m q fmm +qum+1,m+1 —q'q"z¢im41
(1+4q9"2)¥m — a'q" 2¥ms1,

where we have used the fact that, as it follows from (5.22), fnn = f(1) for all n € Ny. Consequently

(1+4d'q"2)Yyme1 = (1+4'7"2)Ym,
and hence V1 = ¥m as 1+q'q™z # 0 under the condition (5.4). O

Finally we consider the inversion of the g-Laplace transform.

Theorem 5.10 (Uniqueness Theorem). Let x : g0 — C be a function in the space Fs, i.e., x satisfies (5.16). Further, let X(z) be the
g-Laplace transform of x defined by (5.6) for z € 25. If X(z) = 0 for z € §25, then x(q") = 0 for all n € N.

Proof. By the assumption, we have
x(q°) qx(q) a°x(q)
1+qz (A+q¢2(0+qq92) (1+92(1+q92)(+qq2)

for z € £25. Multiplying (5.30) by 1+ ¢’z and then passing to the limit as |z] — oo (we can take a term-by-term limit due to
the uniform convergence proved in Theorem 5.5), we get x(q°) = 0. Now we multiply the remaining equation

0 (5.30)

qx(q) q%x(q)
14+qd2(1+qq2) (A+q2(1+qq92)(1+qq*2)

by (1 +¢'2)(1 +¢'qz) and pass then to the limit as |z| — oo to obtain x(q!) = 0. Repeating this procedure, we find that
x@) =x@")=x@)=---=0. O

+...=0

Theorem 5.10 implies that the inverse g-Laplace transform exists. The following theorem gives an integral formula for
the inverse g-Laplace transform.

Theorem 5.11. Let x € Fs and X(z) be its q-Laplace transform defined by (5.6). Then

x(d") = /X(Z)l_[ (1+q'q*z)dz forn e Ny,

r k=0

2mi

where I is any positively oriented closed curve in the region 25 that encloses all the points c;, = —(q'q*) " for k € N.
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Proof. For any j € Ng we have from (5.6) that

gt o ) O q"x(q")
X [[(1+4dd2) =4 q"x(q +4'q°z) + —— s
1_[( Z l!_[ ]+quz Z Hk ](1+qq"z)
k#n
Integrating both sides over the curve I' and noting that we can integrate under the sum signs by the uniform convergence
of the series, we obtain

j-1 j—1 j—1
_ o .
/x(z)l [(1+dd2)dz=q"> q"x(q / | | (1+4'q"2) dz+q/qjx(q1)/TqZ/qu
k=0 n=0 J

r

k;én
> dz
+q q"x(q”)/ _
n:;&-] / [Ti=;(1 +q'q2)
Since

j—1
f [[O+dd2)dz=0 forj=0
r k;ﬁn

dz 2mi .
———=—— forj>0,

1+q'¢z qq/
r

z . .
/ —1_[2_](1 g = forj>0,n>j+1,
/ =

we obtain

/x(z)l_[ +q'q*z) dz =2mix(q’).
r

Note that we have used the following well-known fact from the theory of complex variable functions: If P(z) is any poly-
nomial of degree > 2 and if I is any closed contour that encloses all the roots of the polynomial P(z), then

/ dz
P(z)
r
This completes the proof. O

6. Concluding remarks

1. It follows from (4.1) (respectively, (5.6)) that the values x(mh) (respectively, X(q™)) with m € Ny are well defined for
a large class of functions x : hNg — C (respectively, x : gNo — C). Reasoning similarly as in the proof of Theorem 4.8 (re-
spectively, Theorem 5.10), taking in that proof z = mh (respectively, z=¢™) and letting then m — oo, we can see that
the sequence {x(mh)}men, (respectively, {X(q™)}men,) is determined uniquely from the sequence {x(nh)}ncn, (respectively,
{x(@")}nen, )- In connection with this situation, it would be interesting to find an explicit inversion formula expressing x(nh)
(respectively, x(q")) for each n € Ng in terms of {x(mh)}nen, (respectively, {X(q™)}men, ). For the result concerning a similar
problem see Feinsilver [8].

2. We can see from Theorem 4.4(a) (respectively, Theorem 5.7(a)) that no function has its h-Laplace (respectively, g-
Laplace) transform equal to the constant function 1. An important theoretical question is about finding conditions that
guarantee that a certain function is a Laplace transform of some function. In the usual case T =R, there are various criteria
on which one can predetermine whether a given function (analytic in a suitable region) is a Laplace transform. However,
for other examples of the time scale T, including hNg and ¢™°, this problem awaits its investigation.

3. Finally, we note that most of the results concerning the Laplace transform on hNg and q™° as given in this paper can be
generalized appropriately to an arbitrary isolated time scale T = {t;}nen, such that

lim t; =00 and inf{ty41 —th: n€Np} > 0.
n—oo

This problem will be considered by the authors in a forthcoming paper.
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Appendix A. Some time scale essentials

In this section, for the convenience of the reader, we introduce some basic concepts concerning the calculus on time
scales. A time scale T is an arbitrary nonempty closed subset of the real numbers. Thus the real numbers R, the integers Z,
the natural numbers N, the nonnegative integers Np, the h-numbers hZ = {hk: k € Z} with fixed h > 0, and the g-numbers
qMNo = {g*: k e N} with fixed g > 1 are examples of time scales, as are

[—1,0]U[1, 2], [-1,0]UN, and the Cantor set.

The calculus of time scales was initiated by Stefan Hilger in [11] in order to create a theory that can unify discrete and
continuous analysis. Indeed, below we introduce the delta derivative f2 for a function f:T — C, and it turns out that

(i) fA(t) = f'(t) is the usual derivative if T =R,
(i) f2@t) = w is the usual forward difference quotient if T = hZ,
(iii) f2(t) = L9=LO s the usual Jackson derivative if T =g,

In [11], Hilger also introduced dynamic equations (or A-differential equations) on time scales in order to unify and extend
the theories of ordinary differential equations and difference equations (including g-difference equations as well). For a
general introduction of the calculus on time scales we refer the reader to the original paper by Hilger [11] and to the
textbooks by Bohner and Peterson [5,7]. Here we give only those notions and notations connected to time scales, which the
reader may need in order to read this paper.

Any time scale T is a complete metric space with the metric (distance) d(t,s) = |t — s| for t,s € T. Consequently, ac-
cording to the well-known theory of general metric spaces, we have for T the fundamental concepts such as open balls
(intervals), neighbourhoods of points, open sets, closed sets, compact sets and so on. In particular, for a given § > 0, the §-
neighbourhood Us(t) of a given point t € T is the set of all points s € T such that d(t, s) < §. By a neighbourhood of a point
t € T is meant an arbitrary set in T containing a §-neighbourhood of the point t. Also we have for functions f : T — C the
concepts of limit, continuity, and the properties of continuous functions on general complete metric spaces (note that, in
particular, any function f :7Z — C is continuous at each point of Z). A remarkable circumstance is that, unlike for functions
on general metric spaces, we can introduce and investigate a concept of derivative for functions on time scales. This proves
to be possible due to the special structure of a time scale.

In the definition of the derivative an important réle played by the so-called forward and backward jump operators.

Definition A.1. Let T be a time scale. We define the forward jump operator o : T — T by

o(t)=inf{seT: s>t} forteT,

while the backward jump operator p : T — T is defined by

pt)=sup{seT:s<t} forteT.

In this definition we put in addition o (maxT) = max T if there exists a finite maxT, and p(minT) = minT if there exists
a finite minT. Next, let t € T. If o(t) > t, then we say that ¢t is right-scattered, while if p(t) <t, then we say that t is
left-scattered. Also, if t < maxT and o (t) =t, then t is called right-dense, while if t > minT and p(t) =t, then ¢ is called
left-dense. Points that are right-dense or left-dense are called dense and points that are right-scattered and left-scattered at
the same time are called isolated. Finally, the graininess function w : T — [0, co) is defined by

uit)y=o() —t forallteT.
Obviously both o (t) and p(t) are in T when t € T. This is because of our assumption that T is a closed subset of R.

Example A.2. If T =R, then o(t) =t and u(t) =0. If T=hZ, then o(t) =t + h and wu(t) = h. These are time scales with
constant graininess. On the other hand, if T =q™°0 with g > 1, then o (t) = qt and u(t) = (g — 1)t.

Let T denote Hilger’s truncated (“kappen” = lop off) above set consisting of T except for a possible left-scattered
maximal point. Now we consider a function f:T — C and define the so-called delta (or Hilger) derivative of f at a point
t e T*.
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Definition A.3. Assume f:T — C is a function and t € T“. Then we define f2(t) to be the number (provided it exists)
with the property that given any ¢ > 0, there is a neighbourhood U (in T) of t such that

[f(c®) = f(s) = fFADO[o@®) —s]|<e|o®) —s| forallseU.
We call f2(t) the delta (or Hilger) derivative of f at t.

If t e T\ T, then f2(t) is not uniquely defined, since for such a point t small neighbourhoods U of t consist only of t,
and besides, we have o (t) = t. Therefore the requirement in Definition A.3 holds for an arbitrary number f2(t). This is why
we omit a maximal left-scattered point.

The A-integration is defined as the inverse operation to the A-differentiation.

Definition A.4. A function F : T — C is called a A-antiderivative of f:T — C provided F2(t) = f(t) holds for all t € T¥.
Then we define the A-integral from a to b of f by

b
/f(t)At =F()— F(a) foralla,beT.

Example A.5. Let a,b € T with a <b. If T =R, then

b b
/ fOAt= / Fod,

where the last integral is the ordinary integral. If T = hZ (with h > 0) and a = hm, b = hn with m <n, then

b n—1
/ fFOA=hY" f(hk).

k=m

Finally, if T = q™e (with ¢ > 1) and a =q™, b =q" with m <n, then

b n—1
/ fOAt=(q-1))_ " f(d").

k=m

In order to describe a class of functions that are “delta integrable”, we introduce the concept of rd-continuity. It turns
out that every rd-continuous function has an antiderivative.

Definition A.6. A function f :T — C is called rd-continuous provided it is continuous at right-dense points in T and its
left-sided limits exist (finite) at left-dense points in T.

For a more general treatment of the delta integral on time scales (Riemann and Lebesgue delta integrals on time scales),
see [7, Chapter 5].
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