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Abstract

The generalized Gegenbauer functions of fractional degree (GGF-Fs), denoted by " Gg”)(x) (right
GGF-Fs) and IGE,M(X) (left GGF-Fs) with x € (—1,1), A > —1/2 and real v > 0, are special functions
(usually non-polynomials), which are defined upon the hypergeometric representation of the classical
Gegenbauer polynomial by allowing integer degree to be real fractional degree. Remarkably, the GGF-Fs
become indispensable for optimal error estimates of polynomial approximation to singular functions,
and have intimate relations with several families of nonstandard basis functions recently introduced
for solving fractional differential equations. However, some properties of GGF-Fs, which are important
pieces for the analysis and applications, are unknown or under explored. The purposes of this paper are
twofold. The first is to show that for A > —1/2 and x = cosé with 6 € (0, ),

22T+ 1/2)
NACES
and derive the precise expression of the “residual" term RE)}”)(G) for all real v > vg (with some vy > 0).

With this at our disposal, we obtain the bounds of GGF-Fs uniform in v. Under an appropriate weight
function, the bounds are uniform for 6 € [0, 7] as well. Moreover, we can study the asymptotics of

(sin0)* 'GM (cos 0) = cos((v + 10 — Ar/2) + RM o),
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GGF-Fs with large fractional degree v. The second is to present miscellaneous properties of GGF-Fs
for better understanding of this family of useful special functions.
© 2020 Elsevier Inc. All rights reserved.
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1. Introduction

Undoubtedly, polynomial approximation theory occupies a central place in algorithm de-
velopment and numerical analysis of perhaps most of computational methods. Indeed, one
finds numerous approximation results in various senses documented in a large volume of
literature, which particularly include orthogonal polynomial approximation results related
to spectral methods and hp-version finite element methods (see, e.g., [6,20,21,24] and the
references therein). Typically, such results are established in Jacobi-weighted Sobolev spaces
with integral-order regularity exponentials (see, e.g., [11,21]), or weighted Besov spaces with
fractional regularity exponentials using the notion of space interpolation (see, e.g., [3-5]).
In a very recent work [13], we introduced a new framework of fractional Sobolev-type
spaces involving Riemann-Liouville (RL) fractional integrals and derivatives in the study of
polynomial approximation to singular functions. Such spaces are naturally arisen from exact
representations of orthogonal polynomial expansion coefficients, and could best characterize
the fractional differentiability/regularity, leading to optimal error estimates. A very important
piece of the puzzle therein is the so-called GGF-Fs that generalize the classical Gegenbauer
polynomials of integer degree to functions of fractional degree. It is noteworthy that the GGF-Fs
can be generalized by different means, e.g., the Rodrigues’ formula and hypergeometric
function representation. For instance, the right GGF-F: "G%(x) can be viewed as special
g-Jacobi functions (see Mirevski et al. [15]), defined by replacing the integer-order derivative
in the Rodrigues’ formula of the Jacobi polynomials by the RL fractional derivative. However,
both the definition and derivation of some properties in [15] have flaws (see Remark 4.1).
On the other hand, the Handbook [17, (15.9.15)] listed ’Gi*)(x) but without presented any
of their properties. Interestingly, as pointed out in [13], the GGF-Fs have a direct bearing
on Jacobi polyfractonomials (cf. [28]) and generalized Jacobi functions (cf. [7,10]) recently
introduced in developing efficient spectral methods for fractional differential equations. It is
also noteworthy that the seminal work of Gui and Babuska [9] on hp-estimates of Legendre
approximation of singular functions essentially relied on some non-classical Jacobi polynomials
with the parameter o or § < —1, which turned out closely related to GGF-Fs. In a nutshell, the
GGF-Fs (and more generally the generalized Jacobi functions of fractional degree) can be of
great value for numerical analysis and computational algorithms, but many of their properties
are still under explored.

It is known that the study of asymptotics has been a longstanding subject of special functions
and their far reaching applications (see, e.g., [16,17,23]). Most of the asymptotic results of
classical orthogonal polynomials can be found in the books [17,22], and are reported in the
review papers [14,26,27] in more general senses. We highlight that the asymptotic formulas of
the hypergeometric function: Fy(a — u, b + w; ¢; (1 — z)/2) in terms of Bessel functions for
large ., were derived in Jones [12] following the idea of Olver [16] using differential equations,
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where the representations with fewer restrictions on the parameters different from those in
Watson [25] could be obtained. Farid Khwaja and Olde Daalhuis [8] discussed asymptotics of
2Fi(a — e, b+ exu;c+ezu; (1 —2)/2) with e; = 0,£1,j = 1,2,3 in terms of Bessel
functions by using the contour integrals.

One of the main objectives of this paper is to derive the uniform bounds for the GGF-Fs,
which are valid for real degree v > 0 with fixed A, and also for all 6 € [0, 7] but with a
suitable weight function to absorb the singularities at the endpoints. As such, we can obtain
the asymptotic formulas for large degree v, and some other useful estimates of the GGF-Fs. Our
delicate analysis is based on an integral representation from a very useful fractional integral
formula in [13] (see (2.7) and Lemma 2.1). In fact, the Watson’s Lemma and asymptotic
analysis for Legendre polynomials (cf. [16]) indeed cast light on our study. It is important
to point out the GGF-Fs are defined as hypergeometric functions with special parameters (see
Definition 2.1), so some asymptotic results follow from [8,12] for large parameters in terms
of Bessel functions. However, we intend to derive the results uniform for the degree and the
variable, and the estimates for large parameters are directly consequences. In other words, our
study can lead to different and more explicitly informative estimates. As such, the results herein
can offer useful tools for analysis of polynomial approximation and applications of this family
of special functions. A second purpose of this paper is to present various properties of GGF-Fs.
These particularly include singular behaviors of GGF-Fs in the vicinity of the endpoints, and
useful fractional calculus formulas.

The paper is organized as follows. In Section 2, we first introduce the definition of GGF-Fs,
and then present the main results. We then provide their proofs in Section 3. In Section 4,
we present assorted properties of GGF-Fs for better understanding of this family of special
functions.

2. Main results

2.1. Generalized Gegenbauer functions of fractional degree

Different from Mirevski et al. [15], we follow [13] to define two types of GGF-Fs by the
hypergeometric function.

Definition 2.1. For real A > —1/2, we define the right GGF-F on (—1, 1) of real degree
v >0 as

1 1—x (=), (v 4210); /1 —xN\J
"GP) = 2P (—v v+ 20 A+ ) = 1+ ; ’ SCAY
i )=+ % (59

2 T +1/2); \ 2

and the left GGF-F of real degree v > 0 as
1+x

1
/G@ujz(—DM2ﬂ(—mv+2MA~%5#—;—)=(—D”“G9R—ﬂ’ 2.2)

where [v] is the largest integer < v, and the Pochhammer symbol: (a); = a(a+1)---(a+j—1).
In the above, the hypergeometric function is a power series given by

(@);(b); 2/

) 2.3
@ J! 23

[o.¢]
2Fia,bici) =1+
j=1

where a, b, c are real, and —c ¢ N := {1, 2, ...} (see, e.g., [2]).
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Note that if v =n € Ny := {0} UN, we have

o) 10 o) S0 1
'GP ='6Px) =GP(x) = i, A > —o, (2.4)
Pn(xf1/2,,\f1/2)(1) 2

where P*F )(x) is the classical Jacobi polynomial as defined in Szeg6 [22]. For A = 1/2, the
right GGF-F turns to be the Legendre function (cf. [23]): ’Gf,l/ 2)()c) = P,(x). For A = 0, we
have

'GO(x) = "GV (cos 0) = cos(vh) = cos(v arccos x) := T, (x), (2.5)
thanks to the property (cf. [1, (15.1.17)]):

2Fi(—a,a, 1/2; sin® t) =cos(2at), a,t € R :=(—00, 0). (2.6)

Remark 2.1. The GGF-Fs ’GEQA +1/2(x) and ’G&) 7+12(x) with integer n up to some constant
multiple, coincide with some nonstandard singular basis functions introduced in [7,28] for
accurate solution of fractional differential equations.

Inherited from the Bateman’s fractional integral formula for hypergeometric functions
(cf. [2, P. 313]), we can derive the following very useful formula (cf. [13, Thm. 3.1]): for
A>—1/2,and real v > 5 > 0,

11 o 2NA=1/2 r~(2)
SO =TGP = Fis)/ e iy)_x)l_cf” Dy
I'G.+1/2) 27)

— 1— 2\A+s—1/2 rG()\+5) ,
2T +s+12 0 %) o (1)

where . I7 is the right-sided RL fractional integral operator defined by

s 1 "ou(y)
L ulx) = o) /x O == dy. (2.8)

Note that a similar formula is available for the left GGF-F 'G{(x) but associated with the
left-sided RL fractional integral.
Thanks to (2.7), we can derive the following formula crucial for the analysis.

Lemma 2.1. For real v, A > 0, we have
22T +1/2) 7 cos((v+ 1))

in@ 2x—1 rG(A) 9) =
(sin6) v (s =m0y )y (cosp —cos)

de, (2.9)

for any 6 € (0, ).

Proof. From (2.5) and (2.7) with A = 0, we obtain immediately that for v > s > 0,

_ s 2I'(s+1/2) (! 1 T,(y)
(1 =276 () = f dy
L) ) -0 -2
Substituting s and v in the above identity by A and v + A, respectively, and using a change of
variables: x = cos# and y = cos ¢, we derive (2.9) from (2.10) straightforwardly. [

(2.10)
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Remark 2.2. If A = 1/2 and v = n, the identity (2.9) leads to the first Dirichlet-Mehler
formula for the Legendre polynomial (cf. [23, (6.51)]):

0
Pn(COS 9) = \/_E'/‘ COS(” + 1/2)¢
w Jo +J/cos¢ —cosh
One approach to obtain the asymptotic formula for Legendre polynomial with n — oo is
based on this formula, and the Watson’s lemma (cf. [16, P. 113]). This useful argument indeed
sheds light on the study of GGF-Fs herein. However, we aim to study the behavior of GGF-Fs
uniform for all v, so the route appears very different, delicate and more involved.

d¢, 0e(0,m), neN. (2.11)

2.2. Main results

We first state the results, whose proofs are given in Section 3. Here, we only consider the
right GGF-Fs, but in view of (2.2), similar results can be obtained for the left counterparts.
Note from (2.5) that if A = 0, then R©() = 0 in (2.12). Thus, in what follows, we exclude
this trivial case and assume that A # 0.

Theorem 2.1. IfA > —1/2 and A # 0, then for all 0 € (0, ), we have
2"I'(A+1/2)

(sin6)* "G (cos 0) = R cos((v + )0 — A7 /2) + RM(O), (2.12)
where the “residual” term Rff”(@) with a representation is given by (3.33), and there holds
IRM©) < SP®), Vo€ mn). (2.13)

Here, the bound S‘()’\)(Q) is given by
() forO <A <2,v4+A>1landv >0,

AMA—=1122T(L +1/2) A1
SM) = to — 2.14
v ® VT A — DM i' |+3 +A—1} 214
@) for A >2,v>A—3and v > 0,
A —12%2r(+1/2 2A+1
SW(9) = ( ) (A +1/2) cot6] + 2 +
(W + DA 3v+1 2.15)
22r@2a—1) v+ 1M " 2 2a—1 '
| cotO| <|cot9|+—— ;
T'Oo+1)  (v—x+3)2-1 3v—A+3
(i) for —1/2 <r <0and v > 2,
2I'(L+1/2 A+ 1)?
SM(@) = ¢ +1/2) 2(A+1/2)|cot9|+( +D
N AR v+ A 2.16)

Vha—1 (W+r—1y 3v4+a—1

With Theorem 2.1 at our disposal, we can obtain the bound of S(6), and characterize its
explicit dependence of 6 and decay rate in v.

F 0420+ D1+ e = 2D (eorp) 4+ 2 i)}

Corollary 2.1. If A > —1/2 and ) # O, then we have

PIO+1/2) o200 — ar/2)| < _BY 2.17)
ST W+ W) - .

in6)" "G (cos 0) — :
(sin6)" "G}’ (cos 0) T sing
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where the constant B is given by

1) forO <A <2andv+ i >1,

AA—=12*T(A+1/2) 3v+51 —1 1 — A2
g = MR =12 LG+ 1/2) 3v + exp( ) (2.18)
JT 3w+a—1) v+A—1
and the bound (2.17) holds for all 6 € (0, m);
(i) for A > 2 and v > X — 3, we have
B0 — A= 12320 +1/2) { 3v+21+5
Y 3/ v+ 1 (2.19)

+(

o, T2 —1) 3v+i+7 ((2/\—5)()\+1))
T v—ht3 V—A+3 ’

and the bound (2.17) holds for all 6 € [cv™',m — cv™'] with ¢ being a fixed positive
constant,
(iii) for —1/2 <X <0 and v > 2,

2*I'(A +1/2) prtl O+ 1)
JT (v+)\—1)*+1{2@+1/2)4r v+ A

+(A+2)(A+1)(1+ 2 _ M+ )(1+2’\—+3)},

B —
(2.20)

VHA—1 (Har—1)2 3v+a—1
and the bound (2.17) holds for all 6 € (0, m).
We provide the derivation of the above bounds right after the proof of Theorem 2.1. Note that
in the second case: A > 2, the bound is only available for 8 € [cv~!, m —cv~!] with some fixed

constant ¢ > 0. Indeed, the situation is reminiscent to the classical Gegenbauer polynomial with
asymptotics only valid for € [cn~!, m — cn™'] with large n, as we remark below.

Remark 2.3. From (2.4) and Theorem 2.1, we obtain that for v =n € N,

(sin§)* P*1/22=1/2(cos 0) = (sin §)* PP~1/24=12D (1) GW(cos )
2XI(n+ 1+ 1/2) I'n+x+1/2)
= N0 —Ar/2) + ———— TR,
Tl gy oS W8 = Am/2) e R ()

Then from Corollary 2.1, we can derive the bounds uniform for n. In fact, we can re-

2.21)

cover the asymptotic formula for the classical Gegenbauer polynomial with large n (cf.
[22, Thm 8.21.13]):

A

Jn

forall A > —1/2,A #0and @ € [ecn~', w — cn™!] with n > 1 and ¢ being a fixed positive
constant. Indeed, using the property of the Gamma function (cf. [1, (6.1.38)]):

(sing)* P14 1D (cos ) = {cos((n + 1) — A/2) + (nsing) " O(D)}. (2.22)

I(x + 1) = 27 X172 exp(—x + %) x>0, 0<p<l, (2.23)
X

and the bounds of Rﬁ,’\)(e) in Corollary 2.1, we can deduce (2.22) straightforwardly.
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Thanks to Theorem 2.1, we can derive the following uniform bounds for 6 € [0, 7], and
nearly all fractional degree v > 0. We refer to Section 3.4 for its proof.

Theorem 2.2. () If —1/2 <A <0andv>2;0r0 <A <2, v+A>1andv >0, then we
have

2*IP(A+1/2)
ST W+ W)
< 8% (o), (2.24)
for all 6 € [0, ), where RV (6) = (sin0) RM(©6) and SM(6) = (sin6) SM(6).
() Ifr>2,v>A—3andv >0, then we have
2T+ 1/2)
NEZZOR NG

IRP©O)] = |(sin0)* ! "GP (cos 6) — (sin @) cos((v + 1) — Axr/2)

IR (6)] = |(sin6)? "GP (cos 0) — (sin0)*~'cos((v + )0 — Arr/2)

<&M,
(2.25)
for all 6 € [0, ], where
RP©O) = (sin6) ' RP©®), SP(B) = (sino)* ' SP(®).

In the end of this section, we provide some nuny;rical illustragions of the uniform bounds in
Theorem 2.2. In Fig. 2.1, we plot the graphs of |[R¥(9)| and SM(9) for 6 € [0, ] and with
A=-04,-02,07,16,23,31,v = 20.3. Indeed, we observe that in a11~cases, the curves
of the upper bounds are on the top of |[R{(0)|, and the “sharp” corner of SM(9) at 6 = 7/2
is largely due to the involved |cos@]|.

3. Proofs of the main results

3.1. Some lemmas

As the proofs of the main results are quite involved, we take several steps and summarize
the intermediate results in three lemmas.

Lemma 3.1. Forreal A >0, 0 € (0, ) and t > 0, define
cos(f —it) — cosf _ cos@ (cosht — 1) +isin6 sinht

g0,1) = ; = ; , o
FPO,1) = g0, ; gH(O’O), 2(0,0) = tl_i)I(I)Er g(®,1) =isiné. '
Then we have for 0 € (0, ) and t > 0,
() for0 <A <2,
| £, 1) < | — 1] (sin6)*"! (| cotd| + %)et; (3.2)

(ii) for A > 2,

2t o2
PO 0] = 272 0= 1) (sin0y " (Jeoto] + ) (1+ [eotol C‘;A_'z {221 i,

(3.3)
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1 ‘ 0.35 ;
03] =~ —IRV0) S
08 1 . .\\\ _____gl(/,n 2) G ’/,,'
025 e -
06 ] 02t N 7 |
N\, /
04} ] 0.15 |
01t -
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Fig. 2.1. Plots of [R(©)| and S¥() in Theorem 2.2, where 6 € [0, 7], A = —0.4, —=0.2,0.7, 1.6,2.3,3.1 and
v =120.3.

To avoid distracting from proving the main result, we put this a bit lengthy proof but only
involving fundamental calculus in Appendix A.

A critical step is to show that the integral in (2.9) satisfies the following identity.

Lemma 3.2. For real v, A >0, and 0 € (0, ), we have

o cos((v + M) _ I'(A)  cos((v+ 1) —Amr/2) <)
/0 (cos ¢ — cos@)!—* 49 = (v + A1) (sin9)!1—* +R0), (34)
where
RW(@G) = / Rlie VT £ Pg 1)} te= M1 ay, (3.5)
0

and f“)(é, t) is defined in (3.1).
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3 3
P B » PR »
R| . . R| :
: : - - -
: , 3 ey g
-0 (ZIE —0+€ 0—€ R
Fig. 3.2. Contour integral for (3.8). Left: for A > 1; Right: for 0 < A < 1.
Proof. It is evident that by the parity, we have
0 0
cos((v + A)p) 1 /
dp=—-| FP@O,¢)ds, 3.6
fo (cos — cos 81— ¢ 2 ), 0, ¢)do (3.6)
where we denote
PRI
FP©, ¢) = 3.7

(cos ¢ —cos @)=+~

We consider the cases with L > 1 and 0 < A < 1, separately.

(i) Proof of (3.4) with A > 1. From the Cauchy—Goursat theorem, we infer that for any fixed
6 € (0,7) and real v > 0, the contour integration of F*)(@,-) (with an extension to the
complex plane) along the rectangular contour in Fig. 3.2 (left), is zero. Thus, we have
9 —0+iR 0+iR
f FPO, ¢)dp = f FPO, ¢)d¢ — / FPO, ¢)d¢
-0 —6 0
O+iR
+ / FP0, ¢)de
—O0+iR (38)

R
= i/ {FP0, -0 +ir)— FP(6,0 +in)}dr
0

0
+ / FM6,t+iR)dt,
-0

where we made the change of variables for three integrals: ¢ = —60 + ir,0 + it,t + iR,
respectively.
For A > 1 and R > 0, we have

|ei(v+k)t7(u+A)R |

| cos(t +iR) — cos9|l_’\

= ¢ YR ((cost cosh R — cos0)* + sin’ ¢ sinh® R
_ 39

< e "*R((cosh R + 1)* + sinh? R)('\ 72 (39)

=202 HEDR(] 4 967k 4 272K 2073 4 ¢7F)
< 1~ DR

[FM@O, 1 +iR)| =

)()»—1)/2

(-1/2

Thus, we have
O+iR 0
lim FM©, ¢)dp = Jim / FM(@0,t+iR)dt = 0. (3.10)
—00 —0

R—00 ) _64iR
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Recall the notation in (3.1): tg(0, t) = cos(f — it) — cosf. In view of (3.1), we can write

g6, 1) = g*1(6,0) +tfP(8, t). Thus, by a direct calculation, we obtain

iFM®O, -6 +it) —iF™M©, 6 +it)
— {ig}”_l(e, t)e—i(v-w\)e + (i gk—l(e’ t)e—i(v+/\)9)*}tx—le—(v-kk)t
=20{ig" (O, e T A ey (3.11)
=2 Eﬂ{i gA—l(e’ O)e—i(v+k)0}tk—]e—(v+A)t
+20{i fPO, e T e,

Since i = ¢/ and g(0, 0) = (isin6)*~', we have

Righ 10, 00e ) = gifi(ising)} ! e 10T
= (sin§)* ! ffe IR 3.12)
= (sin6)* "' cos((v + 1)8 — A/2).

Using the definition of the Gamma function, we find that for any a > 0,z > —1,

/ peatgr = TG o re 1 = / e 'idt. (3.13)
0 az+1 0

As a direct consequence of (3.12)—(3.13), we have

2I'(A) cos((v+ A1) —Am/2)

v+ A)* (sin)!1—* (3-14)

[e¢}
2 / Rig" (0, 0)e Ml =
0

Letting R — oo in (3.8), we obtain (3.4)—(3.5) from (3.6), (3.10)—(3.11) and (3.14) directly.

(i) Proof of (3.4) with 0 < A < 1. In this case, we integrate along a similar contour but
exclude singular points ¢ = +6, as depicted in Fig. 3.2 (right), where 0 < € < 6. Like (3.8),

we have

6—e
/ FPO, ¢)d¢ = Li(e, R) + I(R) + I3(€) + Ia(e), (3.15)
—0+€

where

—O+iR 6+iR
Ii(e, R) == / FP0, ¢p)dp — FP®, ¢)dg,
—0+ie O+ie

O+iR
L(R) = / FP0, ¢)de,

—0+iR

70J;s+is 0—e+ie (3'16)
L(e) = / FP@, $)dé — FO0, $)dg

—0+€ 0—¢

—0+€e+ie O-+ie
Lie) = — / FP 0, ¢)dp — FP O, ¢)do.
—f+ie 0 —e+ie
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Using a change of variable: ¢ = £6 + i¢, and noting that the derivation in (3.11)—(3.12) is
valid for 0 < A < 1, we have

R
Ii(e,R) = i/ [FP©, -0 +it) — FP0,0 +in)}dt
€

cos((v 4+ 1)0 — A /2) (R
) :
(sin@)1-* .

R
+2 f R{i fPO, e T eI gy,
€

e Mgy (3.17)

From (3.2) and (3.13)—(3.14), we infer that
2I(A) cos((v+ Ao — Am/2)

lim [Ii(e,R) = - —
€—0; R—00 v+ Ago (sin9) (3.18)
+2 f R{i fP O, e e Mgy,
0
Therefore, it suffices to show
lim Ih,(R)=0, lim]/ = lim I =0.
Jim 2(R) Lim 3(€) Lim 4(€) (3.19)
By (3.8), we have
0
L(R) = / FM@,t +iR)dt, (3.20)
-6
and
|l A= (AR
|FM@. 1 +iR)| = : =
| cos(t +1i1R) — cosO| ~ 321)
= ¢ MR ((cos ¢ cosh R — cos0)? + sin®  sinh? R)(Ail)/2 '
< e WMR(ginh R)* ! | sin¢|* L.
Thus, for 0 < A < 1 and 6 € (0, ),
—(+MR 6 1
L(R)| < dt — 0, R . 3.22
LR = G Ry /0 (sinpi— T AT (3.22)
Next, using a change of variable: 6 = —6 + € +it, 0 — € +it, respectively, for two integrals,
we obtain from a direct calculation that
€
Le) = i/ [FP0, -0 + € +it) — FP(0,0 — e +ir)}dt
0
€ ie—i(u-&-k)(@—e) (323)
=2 Sﬁ{ }e—wwdt.
0 (cos(f — € —it) — cos O)1—*
Note that we have
|cos(d — e — if) — cos O] = ((cos(d — €)cosht — cos B)* + sin’(0 — €) sinh® 1)/? (3.24)

> |sin(@ — €)|| sinh¢| > |sin(@ — €)|| sin¢|,
where we used the inequality: |sin?| < sinht# for + > O (cf. [17, (4.18.9)]). Therefore, for
0 < X < 1, we have

2 €
[ I3(e)| < i / (sint)’\’Idt — 0, as € —> 0. (3.25)
0

O —ent—*
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Similarly, with a change of variable: 6 = —60 4 ie 4 ¢,0 4 ie — ¢, respectively, for two
integrals, we derive

€
Li(e) = _/ [FP©O, -0 +ie + 1)+ FP(©0. 0 +ie — 1)}dt
0

PAVHR(—0) (3.26)

— _DemctHh) /é %{ }dt.
0 (cos(t — 0 +i€) — cos )1 —*
It is evident that
| cos(t — 6 +ie) — cos | =( (cos(t — B) cosh e — cos6)?

(3.27)
172 > sin(@ — t) sinhe,

+sin’(t — ) sinh® € )
where as 0 <6 < and 0 <t < € < 0, we have
0<f—€e<b—t<0<m.

Using the fundamental inequalities:

2
—z<sinz <z, z€(0,m/2), (3.28)
T
we find
1 1 T 1 1
= < —max[—, } 2e(0, 7). (3.29)
sinz sin(wm —z) ~ 2 7 =7z
This implies
) 2 . 2 .
sin(@ —1) > —min{0 — 1,71 —0 +1} > —min{0 —e, 7 —0}. (3.30)
i bid

From (3.26) and (3.30), we obtain

€
[Li(e)| < 2e—€<“+”/ | cos(t — 6 + i€) — cos O dt
0

” ' (3.31)
<

— 721 (sinhe)!—*
Thus, letting ¢ — 0 and R — oo in (3.15), we obtain (3.4)—(3.5) with 0 < A < 1 from (3.6),
(3.18), (3.22), (3.25) and (3.31). O

max{(0 — )" ', (xr —0)""'} > 0, as € > 0.

In order to get a uniform coefficient in front of the cosine in (2.12) of Theorem 2.1 for

the case —% < A < 0, we need to use the following bound, which can be derived from

[13, Thms 2.1-2.2] (see Proposition 4.7), and whose derivation is sketched in Appendix B.

Lemma 3.3. For 0 < A < 1 and real v > 0, we have

2XI(\+1/2)
L2\ /2r ()
1172’%{(1 YEGR ]} < NZAUEYS

3.2. Proof of Theorem 2.1

(3.32)

Equipped with Lemmas 3.1-3.3, we are ready to prove the main results stated in
Theorem 2.1. We first show Case-(i) and Case-(ii), as the proof of Case-(iii) needs to use
the results of these two cases.
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From (2.9) and Lemma 3.2, we derive

2X (A + 1/2)

RPO) = ——=— == (sin0)' "+ RV (®)
NZDACS (3.33)
N )
_ 2P+ 1/2)( ng)—* /oo m{iefiwﬂ)ef(,\)(e’ t)}t,\ef(vﬂ)zdt_
V7 L)) 0
We now estimate R((6) in (3.4)=(3.5) by using Lemma 3.1.
(i) For 0 < A <2 and v + A > 1, we obtain from (3.2) and (3.13) that
o0
ROO)] < f PO, D) ey
0
o 2t
< | —1](sin6)*"! / (|cot9| + ?) e~ gy (3.34)
0
A =1L+ 1) i 2 A+1
== =" J(sin@ to _
WA= et sind) (Teotél + 37 +,\—1)
(i) For A > 2 and v > A — 3, we derive from (3.3) and (3.13) that
|7‘é$))\)(9)| < / |f()»)(9’ ] e~ EM gy < 2)L/2()L _ 1)(sin0)’\_l
0
o 2t to
o (T L T
0 3 2 (3.35)
20— 1)F(A+1)( )“{| ot6] + 20+1 '
- (v + D! 3011

2274 r@2xr —1 [y 2 2x—1
( ) _w+D |cot0|’\_2(|cot9| +——> } .
roo+1) (v—a+3)21 3v—A+3

Thus, we can derive the bounds in (2.14)—(2.15) from (3.33) and (3.34)—(3.35), respectively.
(iii) We now turn to the case with —% < A < 0, and start with the identity
-1 20+ 1
"GM(x) = rG(Hl)( ) — w—-DO+2A+ )(1 )rG(“z)( ), v>2, (3.36)
4+ 1/2)(A+3/2)
which can be derived from (2.1) and the property of hypergeometric functions (see Proposi-
tion 4.5). Taking x = cos@ in (3.36) and multiplying the resulted identity by (sin6)*, yields

(sin0)* "GP (cos 0) = (sinH)* cos 6 "G (cos )

wv—DW+2r+1) (sin6Y*7 G cos ). (3.37)
4O+ 1/2)(A +3/2)
Thus, we have
RM(O) = (sin6)* cos 8'G P (cos 6) + RM(©), (3.38)

where

Ry = — W DOFDAD i G042 o5 9y
v A0+ 1/20.+3/2)

zkr(x I +1/2)
NOE

cos((v + A)8 — Am/2).
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Using Lemma 3.3 with A + 1 € (1/2, 1), we can bound the first term in (3.38) by

|(sin )" cos 87G* " (cos 0)| = | cot 8 (sin 8+ "G V(cos 0)|
2H00.+3/2) (3.39)
< —ﬁ(v gy | cotB].

Now, we deal with 7@@(9). Using the proved result (2.12) with A + 2 € (3/2, 2), we obtain
that for v > 2,

2)‘+2F()L+5/ )

(sin§)"27G P (cos 0) = cos((v + )0 — Arr/2) + ROV ().

INCOE S e
Inserting it into R*(6) leads to
RP©)
_ {2%1“@ + IJ/—?((:J:;))S;L B+ 2;1;(2:1/)3) } cos((v + 100 — A7/2) (3.4
(=D 421+ 1) RO @)

A0+ 1D +3/2)
Direct calculation yields

2TOA1/2)(v—Dw+22+1) 2*T'(A+1/2)
ST+ )2 VR,
- 2+ 1)PI(A 4 1/2)
ﬁ(l) _{_)\)M—Z

“cos((v +1)0 — am/2)]
(3.41)

Using the proved bound in (2.14), we find

(A +2)0+1D2"T( +1/2)
NCE e
2 AL +2) }{ 2 A+3
L J

1 - ot + -T2
X{ AT R R p— S

(v—Dw+2x+1) IR )

v @) =
4+ 1/2)(x +3/2) (3.42)

In view of (3.41)—(3.42), we obtain from (3.40) that

A+ DA +1/2) (A4 2)(h + D2XT (A + 1/2)
VT 4 A2 T+ A — 1 (3.43)

{1+ 2 AL +2) }{| t9|+2 A+3 }
X — —
Vrri—1 @W+r—1) 3v4+Aa—1

IR® @) <

Thanks to (3.39) and (3.43), we obtain from (3.38) the bound (2.16). This completes the proof
of Theorem 2.1.
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3.3. Proof of Corollary 2.1
We prove three cases separately.

(i) We obtain from (2.14) that
v sing [RW(9))

AMA— 12T+ 1/2) 2 (A +1)sin6 1—A M

< (|cos@|+——)(1 —)
JT 3 v+a—1 v+ir-—1

<,\|A—1|2AF(/\+1/2)(1 2 A+1 )( 1—x >A+1

- JT 3v+a—1 v+Aa—1

Using the basic inequality: In(1 4+ z) < z for z > —1, we find

(14 =2 )" exp(6h+ Din(1 + L)) = exp( )
_— = X n _— €X' _— ).
v FA—1 P vra—1)) =P\

Thus, we obtain B immediately from the above for this case.
(i) For A >2, v—A+3>0and 0 € [cv™!, 7 —cv~!], we obtain from (2.15) that
ML= D24+ 1/2) A
JT (v + DA
22 r2n — 1 1! 2 2x—1
( ) v+ D |cot9|*‘2(|cosel+——sin9) ] )
TO+1)  (v—r+t3)P] 3v—2+3

It is evident that

sin 6

2041
v sing [RM©O)] < [|cos6>|+§ +

v+1

2241 3v4+20+5 2 2x—1 | 3v+A+7
|cos@| + -——sin < ———, |cosf|+-———sinfh < ————.
3v+1 3v+1) 3v—A+3 3v—X1+3)

We write

(v—i—l)“1|cotc9|’\_2_< v+ 1 )w( " )A—2(|cot0|>x—2
W=—r4+3»1T ~\y—r43 v—A+3 '

Using the inequality: In(1 4 z) < z for z > —1 again, we derive

(Ll)ul _ exp((k + 1)1n<1 + )‘—_2» < exp(w)’

v

v—A+3 v—A+3 v—A+3
and
v A—2 A—=3 A=3)+1
YT —exp((r—2)1 (1 —)) < (—)
(v—)»+3) exp(( )n +v—k+3 = exp v—A+3
By (3.29), we have
1 T 1 1 c
— < —maX{—,—} <
vsing — 2 vl v(r —0) 2

which implies

| cotf|\*—2 aed 1 A-2 cm\ 2
(F25) = teosol A (——) < (2)
v v sin @ 2

We therefore derive from the above B% in the second case.

15
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(iii) From (2.16), we obtain
v sing [RM(9)]

S?F%;1ﬂ1U+fTDHI{x»+ummmm+ft+?1m9
2 AL +2
+(,\+2)(A+1)(1+v+/\_1 —(UJ(F,\JF_ i)z>
X (|cos9|+§%51n9)]
A At 2
SZF%;lﬂhu+;—UH4{%k+um+xtiy

2 A +2) )(1 2 A+3 )}
v+A—1 (Ww4+r—1)? 3v+Aa—1 '
This yields (2.20), and then the proof is completed.

+a+ma+n@+

3.4. Proof of Theorem 2.2

For 6 € (0, ), we can derive the bounds (2.24)—(2.25) from (2.13) by multiplying sin 6 and
(sin@)*~!, respectively.

In order to obtain the upper bounds uniform for both v and 6, it is necessary to study the
behaviors of "G®(x) at x = £1 (i.e., § = 0, 7). It is evident that by (2.1), 'GP (1) = 1 for
all L > —1/2 and v > 0. We now examine the behavior of the right GGF-Fs at x = —1. It is
clear that if v = n € Ny, we have "'GM(—1) = (—1)" "GP (1) = (—1)". We now consider the
case with v ¢ Ny. Note that for —1/2 < A < 1/2 (cf. [13, Prop. 2.3]):

A
rng)(_]) — COS((V +_)7T)’ (344)
cos(Am)
$0 "GM(x) is continuous on [—1, 1]. However, for A > 1/2 and v ¢ Ny, "G™(x) is singular at
x = —1. Indeed, according to [13, Prop. 2.3], we have

'GP (x)  sin(ur)
im =
x——11 In(1 + x) T
and for A > 1/2 and v ¢ Ny, we have
1+ x\ 172
i (5 o
x—)lr—nlJr 2 v (x)
_ _SinOm) FO = /DTG + DI+ i)
T T'(v+21) '
We remark that (3.46) also holds for v =n € Ny, as QW = 0.
We now consider the case with 6 = 0. As "G{”(1) = 1, taking the limit  — 0, and find
readily that the above bounds hold (note: RW(0) = 0, but SM(6) > 0 in (2.24)—(2.25)).
It remains to consider 8 — 7, i.e., x — —17. Apparently, we have sinf = /1 — x2. As
a direct consequence of (3.44)—(3.45), we have that for 0 < A < 1/2,

lim RP@®) = lim {(sin6)* "GP (cos 0))
O—m— O—m—

, VENy; (3.45)

(3.46)

3.47
= lim (1 —x)*27GW(x) =0. G47

x—>—1t
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Similarly, by (3.46), we have that for 1/2 < A < 2,
lim R (6) = lim {(1 —x*)"™2(1 =) 2GP 0} = 0. (3.48)
O—>m— x—>—1

For A > 2, we find from (3.46) that
lim RM@) = lim {sin0)* "GP (cos0)} = lim (1 —x2)*"2"GW(x)
0—m— 0—m— x——1t (3.49)
— 92— ng).
i) ForO <A <2, v+Xi>1andv >0, we find from (2.14) that
~ AMA—=112"T'(A +1/2
lim §0g) = A= 12 TG+ 172
0—>m— ﬁ(v =+ A— 1))‘+1
Thus, in this case, it is evident that by (3.47)—(3.48) and (3.50), (2.24) holds for 0 < A < 2.
For A = 2, we obtain from (3.49)—(3.50) that

(3.50)

. ~ 3sin(vr) . ~
lim RP@©)=23Q? = — . lim SP@) = .
om RO =270, DI D010 SO =T

Hence, (2.24) holds for A = 2.
(i) For A > 2, v > A —3 and v > 0, we obtain from (2.15) that

22+ 1/2)T (21 — 1) . AP (A —1/2) (A +1/2)
VT =A+3)P- 10 —1) TV — A+ 3)2-1
where we used the identity (cf. [1, (6.1.18)]):
I'z) =n 2257 D) (z + 1/2).
Using the inequality (cf. [17, (5.6.7)]): for b —a > 1,a > 0, and z > O,
F(Z +a) < a—b
I'(z+b) ~
we get
_ _ A/2+1
ro+ _ F(v-2+3)+(-2) cwag) <2 '
F(w+20)  I'((v—xr+3)+(Gr—3) (v — A+ 31
Thus, from (3.46) and (3.51)—(3.52), we derive that for A > 2,
lim [RP@) =22"11QW| < lim SW©).
O—>m— O—>m—

lim SM(9) = . (35D
O—m—

3

(3.52)

_ (ii) For —1 <A <0andv > 2, as "GP (x) is continuous on [—1, 1], both ﬁf,”(@) and
S™(#) are continuous on [0, 7].
Therefore, the bounds in Theorem 2.2 are valid for all cases.

4. Some relevant properties of GGF-Fs

The GGF-Fs enjoy a rich collection of properties particularly in the fractional calculus
framework. In this section, we present assorted properties of GGF-Fs, and most of them follow
directly from the properties of the hypergeometric functions. These can provide a better picture
of this family of very useful special functions.

Recall the definition of the right-sided Riemann-Liouville fractional derivative of order
s > 0 (cf. [19]):

ED{u(x) = (=D'DM{ . [f 7 ul(x), s e[k — 1,k), 4.1
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where DF with k € N is the ordinary kth derivative, and , I i is the RL fractional derivative
operator defined in (2.8). We have the explicit formulas (cf. [19]): for real n > —1 and s > 0,

I'n+1) , , I'n+1)
K e\ — o\, R nys o\
JA=x) = ——_(1-x)" Epiq x)_FGt?—B

- 1—x)". (42
T+s+1) (1=0)"". (42)

Proposition 4.1 (See [13, Thm. 3.1]). For real A > s — 1/2, real v > 0 and x € (—1, 1),

_ 22I'(A+1/2) e _

R s 2\A—1/2 r~(X) _ 2\A—s—1/2 r~(A—s)

D1 — G =— (1 — G, . 4.3

Epi{ —x?) PO} = oy ) 43)
Note that we just list the properties for the right GGF-F "G'*)(x), but similar formulas are

valid for the left GGF-F ’G(v’\)(x) (cf. (2.2)) under the left RL fractional derivative (cf. [13]).
As a generalization of Gegenbauer polynomials, the GGF-Fs satisfy the following fractional

Rodrigues’ formula.

Proposition 4.2. For real A > —1/2 and real v > 0, the GGF-F’s defined in (2.1) satisfy
I'(A+1/2)

I‘ng)u)(‘x) —
22T+ Ar+1/2)

(] _ x2)—)\+1/2fD11){(1 _ x2)v+A—]/2}. (44)

Proof. Substituting v, A, s in (4.3) by 0, v + X, v, respectively, yields

2T+ A+ 1/2)

Rpvc] — x2yv+r-1/2] _ 1 — x2y»-12rGg®» ,
DA =2y = = e () (E)

which implies (4.4). O

Remark 4.1. Mirevski et al. [15, Definition 9] defined the (generalized or) g-Jacobi function
through the (fractional) Rodrigues’ formula and derived an equivalent representation in terms
of the hypergeometric function (cf. [15, Thm. 12]). However, we point out that the left
RL fractional derivative operator (IfD; therein should be replaced by the right RL fractional
derivative operator fo as in (4.4). Then the flaws in the derivation of [15, Thm. 12] can be
fixed accordingly.

Proposition 4.3. For real A > —1/2 and real v > 0, the GGF-Fs have the series
representation:

rqu)zIYN+U%FW+4)53<V+A—1p)<w+k—1ﬂ

1)k v—k
2T+ x+1/2) bk . )@ DA+ 2",

k=0

Proof. Using the fractional Leibniz rule (cf. [18, (2.202)]), we obtain from (4.2) that

oo

fDi){(] _ x2)v+k—l/2} — Z (Z) fDi)fk(l _ x)\)+)\.—l/2 (_])ka(l +x)\)+)\.—l/2
k=0

(1 — x2y1 i (u) L2+ 2+ 1/2)0 = DA+ 0"
= \k) Tk +2+1/2D0 —k+1+1/2)

Recall the definition of the binomial coefficient

v\ I'v+1)
Q>_F@—k+DF@+D'
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Thus, we have

v —1/2 T(w+ar+1/2)
( v—k )Zr(k+x+1/2)nu—k+1)’
v —1/2 Tw+ar+1/2)
( k )ZF(v—k+A+l/2)F(k+l)'

Then the desired representation follows from the above. [J

Remark 4.2. Alternatively, we can derive the above identity from (2.1), (2.3) and the Pfaff’s
formula (cf. [2, Theorem 2.2.5]):

2Fi(a,b;c;2) =1 —z2) "2 Fi(a, c — b; ¢; z/(1 — 2)).

We next present some recurrence relations that generalize the corresponding formulas for
the Gegenbauer polynomials.

Proposition 4.4. For real .. > —1/2, the GGF-Fs satisfy the recurrence formulas

W+20)"GH () =200 + M x 'GP (x) —v'GP (x), v=>1, 4.5)

and
w—DWw+21+1)
40+ 1/2)(A + 3/2)

"GH) = x G () — (1=)GH @), v=2. (4.6)
Proof. Recall the formula (cf. [2, (2.5.15)]):
2b(c —a)b—a—1),Fi(a—1,b+1;c¢;2)
- ((1 —200b—a—-13+b—-—a)b+a—1)2c—b—a— 1)) 2Fi(a,b;c;z2) 4.7)
—2ab—c)b—a+1)Fia+1,b—1;c¢;z)=0.
Substituting a, b, ¢ and z in (4.7) by —v, v + 2x, A + 1/2 and (1 — x)/2, respectively, and

using (2.1), we obtain

200 + 20V + A+ 1/2)2v + 24 — 'GP (1) — @v + 24 — 1)3x 'GP (x)

i 4.8)
+2v(v+ A+ 1/2)2v + 21 — 1)’Gf}71(x) =0,
which implies (4.5).
Recall (cf. [2, (2.5.2)])
P GRS WD T
c(c+1) (4.9)

c—(a+b+ 1)z
+( ( " ))zFl(aJr1,b+1;c+1;z)—zF1(a,b;C;z)=0.

Substituting a, b, ¢ and z in (4.9) by —v, v+ 24, A+ 1/2 and (1 — x)/2, respectively, leads to
v—-—Dw+21+1)
4+ 1/2)(A+3/2)

'GP (x) = x"GU P (x) — (1—x3"GM 2 x).

This completes the proof. [

Proposition 4.5. For real A, > —1/2 and real v > 0, the GGF-Fs satisfy the Sturm—Liouville
equation

(1= xHCGCP () — 21+ Dx (GP(x)) + v +20)"'GP(x) =0, (4.10)
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or equivalently,

(1 =) G )Y) + v + 201 — xP27GP(x) = 0. 4.11)
Proof. Note that F := ,F\(a, b; c; z) satisfies the second-order equation (cf. [2, P. 94]):

21 —2)F"+(c—(a+b+1)z)F' —abF =0. (4.12)

Substituting a, b, ¢ and z in (4.12) by —v, v + 2A, A + 1/2 and (1 — x)/2, respectively, we
derive (4.10) from (2.1). O

Similar to the Gegenbauer polynomials, we have the following derivative relations.

Proposition 4.6. For real v > k € N, we have

K (VW +20)

dk
= rg® — (— (A+k)
e G(x)=(-1 0t 172 G, (). (4.13)

In particular, if k = 1, we have

v+ 24), 641

d r
7 GV = — =6

pp x), v>1 (4.14)

Proof. The formula (4.13) is derived directly from the identity (cf. [17, (15.5.2)]):

d* b
ﬁzFl(a, b;c;z) = (@D

3 2Fi(a+k,b+kic+k;z), (4.15)
C)k

and (2.1). O

For completeness, we quote the following estimates, which were very useful in the error
analysis in [13].

Proposition 4.7 (See [13, Thms 2.1-2.2]). For 0 < A < 1 and real v > 0, we have

max{(1 — x>**|"GP ()|} < o, (4.16)

lx[=<1

where

o — I +1/2) (cosz(nv/Z)Fz(v/Z +1/2)  4sin’(nv/2) T2(w/2 + 1))”2

JT I'*(v+1)/2+1) VI 200+ A T2v/2 + 1)
“4.17)
For A > 1 and real v > 0, we have
max{(1 —x**"'"2'GP )|} < «”, (4.18)

lx[<1
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where

) =

T+ 1/2) (cos*(mv/2)T2((v + 1)/2) 4sin®(7v/2)  T2w/2+ 1)\
JT 2w+ 1/2+2) 20 =14+ v@W+21) I2W/2+ 1)
It is seen from Lemma 3.3 and its proof in Appendix B that the bound (4.16) is useful for
the derivation of the main result (2.16) in Theorem 2.1. Moreover, the special case with v =n
improves the existing bound related to the usual Gegenbauer polynomials as remarked blow.

Remark 4.3. Recall the bound of Gegenbauer polynomial of degree n (cf. [17, (18.14.7)]):
for 0 < A < 1 and integer n > 0,

217A PV + 1)
22 A
max{(1 —*Y*|GP@|} < —FR =TS

In fact, we can show that
o < I'A+1/2) I'((n+1)/2) - 212 e C(n+ 1)
"o JT I'n+1)/24+x1) — T'AM)I'(n+2r)
Therefore, the bound (4.16) is sharper than that of (4.19). The inequalities in (4.20) can be

proved by following the same argument as for Lemma 3.3 in Appendix B. Here, we omit the
derivation.

(n+ )N (4.19)

(n+ )" (4.20)

Appendix A. Proof of Lemma 3.1

We first show that

12 2 4 ) 2 2
ZCOS 0 (cosh(t/2))3 + sin” O(cosht)3 < |g(@, 1)|

) (A1)
t
< 7 cos” 6 cosh*(¢/2) + sin” 6 cosh? ¢,
and
t 1
18,20, 1)| 5(3 sin + | cos9|) cosh. (A2)
It is clear that
2 T2 1 in2 0 ainhl
Ig(G,t)IZ _ cos O(cosht — 1)* + sin” @ sinh t. (A.3)

tz
Recall the properties of hyperbolic functions (cf. [17, (4.32.1), (4.32.2), (4.35.20)]): for ¢t > O,

sinh ¢

t hr—1\1

(cosh t)% < . tanhf <¢; sinh 3= (%)2. (A4)

Then we derive
inh ¢

(COShl‘)% < st < cosht, Vt>0, (A.S)
and

1 2 ht —1 1 /sinh(z/2)\2 1

S(eosh(r/2))F < R0 5(5111;/(2/ )) < 5 cosh?(t/2). (A6)

Thus we obtain (A.1) from (A.3) and (A.5)—(A.6) immediately.
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Direct calculation from (3.1) yields

cos@ (tsinht — cosht + 1) +isiné (¢t cosht — sinht)

0,g0,1) = " , (A7)
and

19,26, 1) = cos? 0 (¢t sinht — coshz + lii +sin® 6 (r cosht — sinht)z. (A.8)
We next show that for ¢ > 0,

t cosht — sinh ¢ 1

u < —cosht, (A.9)

t 3

and

£sinhf ‘Z:OSht LI (A.10)

t 2

To prove (A.9), we denote A(t) := t> cosht — 3¢ cosht + 3sinh¢. Then for ¢ > 0,

h'(t) = t*sinht + 3¢(¢ cosht — sinh7) > > sinh¢ > 0, (A.11)

where we used the property: ¢t cosht > sinht (cf. (A.4)). Therefore, h(¢) is strictly ascending,
so for all t > O,

h(t) = t3cosht — 3t cosht + 3sinht > h(0) =0,
which implies (A.9). As
(tsinht —cosht + 1) =tcosht >0, >0,

we have ¢ sinh# —cosh#+1 > 0 for all # > 0. Denoting fz(t) := t? cosht—2¢ sinht+2 cosh —2,
we find for t > 0,

h'(t) = t*sinht > 0, so h(t) > h(0) =0, (A.12)
which yields (A.10).
From (A.8)-(A.10), we obtain
1 1
|0,8(0, t)|2 §§t2 sin® @ cosh’ ¢ + 7 cos? 6 cosh? t, (A.13)

which leads to (A.2).
Now, we are ready to derive (3.2)—(3.3). Using the mean-value theorem for the real part and
imaginary part of f*)(0, 1), respectively, we obtain

a1 -1
o) g 0,)—g"(0,0)
A CRES ,

for & =&;(t) € (0,1),i = 1,2, and 6 € (0, m). Hence, we have
|fPO. 0] <2 sup 18,8710, 8)] =2/ — 1] sup {Ig(0. &) 213:860. 8} (a15)

0<€<t 0<€<t

="{o,¢" 0. 6N} +i3{a,g" 0. &)}, (A1)

We now estimate its upper bound. From (A.2), we obtain that for £ € (0,¢) and 6 € (0, 7),

1 t 1
18,20, £)] < (% sin + 3| cos9|) cosh& < (3 sin + 3| cos@|)e’. (A.16)
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It remains to estimate the upper bound of |g(6, &)|*~2. We proceed with two cases.

(i) For 0 < A < 2, we obtain from the lower bound g in (A.1) that for 0 < £ < 1,

1 2/2—1
g, &) 2 < (4_1 cos® 6 cosh*/3(£/2)&% + sin” 0 cosh?/? E) < sin*729,

23

(A.17)

where we used the fact the function in & is strictly decreasing, since A/2 — 1 < 0. Thus, we

obtain (3.2) from (A.15)—(A.17).
(i1) For A > 2, we obtain from the upper bound of g in (A.1) that

1 A/2—1
1200, €))% < <Z cos? 6 cosh* (£ /2)2 + sin’ 6 cosh? s)

1 2/2—1
< <4_L cos? 0 cosh*(z /2)1? + sin® 6 cosh? t)

1 2/2—1
< (max{ > cos? 6 cosh4(t/2)t2, 2 sin” 6 cosh? t})

1
< (max{ 51‘2 cos? 6 cosh* t,2 sin® 6 cosh? t})

< 2'7*2(cos 0 2(cosh 1) ~41*72 4+ 2*/271(sin )" ~*(cosh 1)* 2

r/2—1

< 21—A/2(CoS 9))\—262()\—2)tt)»—2 + 2A/2—1(Sin 0)}»—26()»—2”

A2
— 2M2-1(in Y2602 (1  lcotd] t)ﬁZe()wZ)z)'

23—2
Therefore, we obtain (3.3) from (A.15)—(A.16) and (A.18).

Appendix B. Proof of Lemma 3.3

We first show that for 0 < A < 1 and real v > 0, we have
I'A+1/2) T 1)/2
max{(1 — x)2['GP (o)} < A+1/2) I'((v+1)/2) .
x|<1 JT T+ 1)/242)
In view of (4.16)—(4.17), it suffices to prove
o T +1/2) I'((v+1)/2)
Qv S .
JT '+ 1D/2+ 1)
Indeed, the inequality (B.2) holds, if we can show
4 I’w/2+1) - I'((v+1)/2)
V24200 +FAT2(W/24+ 1) ~ T2((v+1)/2+ 1)

thanks to the expression of o) in (4.17).

Next we prove (B.3). For notational convenience, we denote

4 I*w/2+ DI+ 1/24 1)
V24200 + A T2w/2+2) v+ 1)/2)

T(v) =

)

and

T,(v) W42+ 200 +2)+ 1 (v/2+ 1)
b (v) = =

v+ 1)2/4

To(v+2) V24200 + A /24 D2 ((v+ 1)/2+ 1%

(A.18)

(B.1)

(B.2)

(B.3)

(B.4)

(B.5)
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where we used the property: I'(z + 1) = zI'(z). Then direct calculation leads to

Dl (v) , 2(v +2) 42 2v+2)
=(In . (v)) = -
&, (v) W+224+20v+2)+A V242200 + A
n 2 2 n 2 2
v+24 v+2 v+1 v+ 1424
4 WH+A+D? =1 —r+22 N 2
T A2 HF A=A 22+ A=A w20 +20+ D)
2
_|_ -
v+ D +2)
3 40(1 = 1) (5v2 + 10(1 4+ v + 622 + 91 + 4)
T WD+ 20DV 24+ D+ A2+ A — A2V A +2)2 4+ —A2)
> 0.
Thus, &;(v) is an increasing function in v, which, together with (B.5), yields
ﬂ = @, (v) < lim & (v) = 1. (B.6)
T)L(V + 2) T v—o00
This implies
L) = Hhiv+2) = Hhiv+4H =<--- =1 +2n), (B.7)

for any positive integer n. Consequently, we have
4 I*w/2+ DI+ 1D/24+ 1)
V24200 4+ A T2(w/2+2) T2 (v+1)/2)
where we used the property (2.23) for finding the limit value. From (B.8), we obtain (B.3),
which implies (B.1)—(B.2).
The second step is to show that for 0 <X < 1 and v > 0,
I'((v+1)/2) —
TG+D2 M= ((42)/2) 7 (B.9)
as it ensures
I'A+1/2) I'((v+1)/2) - 2XI(A+1/2)
T T+ 1D)/2+A0) ~ Jaw+r*
As such, if (B.9) holds, then (3.32) is a direct consequence of (B.1). To derive (B.9), we denote
W/24+A/2*T((v +1)/2)
T'((wv+1/2+ 1) ’

=7,(v) < lim L(v+2n) =1, (B.8)
n—oo

T,() =

and

7,000 /2+1/2 W+ 1)/2+4
T.v+2) W2+ 14+120 (+1)/2 °
One verifies readily that

b, (v) =

P (v) ~ A 1 1
2 — (In &, (v)) = - + -
P, (v) v+A v+2424 v4+1420 v+

_ 20(1 — 22) ~o
S WHEMNOFDOFTF20)W0 F24+2) T

SO 5,\(1)) is an increasing function in v. Following the same lines as in the derivations in
(B.6)—(B.8), we can derive (B.9). This competes the proof.
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