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Discrete Fourier transform (dft)

Given a sequence of N terms

{g[0], g[1], g[2], . . . , g[N − 1]}

its discrete Fourier transform (dft) is the sequence

{G[0], G[1], G[2], . . . , G[N − 1]}

where

G[k] =

N−1∑

n=0

g[n]e−2jnkπ/N .

Further

g[n] =
1

N

N−1∑

k=0

G[k]e2jnkπ/N .
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