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Bounds and algorithms for the K-Bessel function
of imaginary order

Andrew R. Booker, Andreas Strombergsson and Holger Then

ABSTRACT

Using the paths of steepest descent, we prove precise bounds with numerical implied constants for
the modified Bessel function K;,(z) of imaginary order and its first two derivatives with respect
to the order. We also prove precise asymptotic bounds on more general (mixed) derivatives
without working out numerical implied constants. Moreover, we present an absolutely and rapidly
convergent series for the computation of K;,(z) and its derivatives, as well as a formula based
on Fourier interpolation for computing with many values of r. Finally, we have implemented a
subset of these features in a software library for fast and rigorous computation of K (z).

1. Introduction

‘If we can qualify a special function as being important when it appears in mathematical
and physical applications, then the modified Bessel function of the third kind of imaginary
orders is a quite important one’ [16]. In mathematics, this function plays an important role in
analytic number theory [5, 18, 26, 35|, and in the spectral theory of automorphic forms [22].
It appears in the study of harmonic analysis on arithmetic manifolds [21], and in ergodic
theory [43]. In physics, we encounter it in arithmetic quantum chaos [4, 39], and in cosmology,
K;-(z) enters when studying metric perturbations in hyperbolic universes with a horned
topology [2, 33].

In view of upcoming applications in analytic number theory [6], we need precise bounds
with numerical implied constants on K;,.(x) and algorithms for its rigorous computation at an
accuracy of several hundred decimal places for a vast range of arguments and imaginary orders.

Plenty of literature exists for K;.(z) [1, 14, 28, 42], some of which presents uniform
asymptotic expansions [3, 12, 16]. In particular, [3] gives precise bounds on the error
terms and one could in principle follow [29] to get quite precise numerical bounds on
the error in the asymptotic expansions of Kj.(x) and its derivative with respect to x.
Besides, a whole range of methods have been employed to bring the numerical integration
forward [15, 23], for instance, deforming the contour of integration [25], rearranging
the oscillatory integrand [24], using Fourier transform methods [9], using the method of
steepest descent [19], [20, pp. 117(bottom)-123]. Moreover, a generalized Simpson rule for
numerical quadrature of oscillatory integrals was developed [13], a variety of series and
continued fraction expansions have been utilized [10, 11, 41], and hyperasymptotic expansions
established [32].

However, we could not locate a reference that readily satisfies our demanding requests
concerning precise bounds with explicit numerical implied constants on K;.(z) and its
derivatives. In particular in the forthcoming work [6] we also need precise bounds on the
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derivatives of Kj;.(x) with respect to the order, and on mixed derivatives; such bounds are
underrepresented in the literature and we aim to close this gap.

While better and better algorithms for computing higher transcendental functions become
available, they still seem to be off from our goals of being highly accurate, rigorous, and fast.
Difficulties arise, especially when the imaginary order of Kj.(x) becomes large. We seek to
advance the subject by deriving absolute and rapidly convergent series for Kj.(x), and
to boost the speed of rigorous high accuracy computations by Fourier interpolation.

The modified Bessel function of the third kind is defined by

: J e?® gt where ¢(t) := —x cosh t + irt, (1)

see [42, p. 181]. It satisfies the modified Bessel differential equation

2y +ay + (P —2®)y=0 (2)

and decays exponentially for large arguments

Kip(x) ~ 4/ %e‘x for z — oo.

A second linearly independent solution of the differential equation is the modified Bessel
function of the first kind

e\ (@2
fir(“f>—<2) ;jlr(lﬂ'ﬂr)’ ¥

which grows exponentially for large arguments

1
Lip(z) ~ 4/ %61 for © — oo.

We assume that r > 0, z > 0. While I, (x) is complex, K, (x) is real and an even function with
respect to r. In fact, it is the imaginary part of I;,.(x), up to a factor,

I Loy () = — sinh 7r Kin(2).
s

Guided by an unpublished manuscript of Hejhal [19] and by the literature [37], we use
the paths of steepest descent to convert (1) into non-oscillatory integrals. For reasons of
convenience, however, we deviate from some piece of the path of steepest descent and replace
it by a simpler one on which the absolute value of the integrand is sufficiently small [19].
Exponential bounds on the integrands as well as the resulting bounds on K;.(z) and its
derivatives are stated in §2 and are proven in the appendix. Section 3 focuses on the
computational aspects of K;.(z). Applying the Poisson summation formula to the imaginary
part of the power series (3) results in an absolutely and rapidly convergent series for K;,.(x),
which, by bounding the exponentially small truncation errors, serves as an algorithm for the
rigorous high-accuracy computation of K;.(z) and its derivatives. We also describe a second
algorithm based on Fourier interpolation for computing K;.(z) for fixed 2 and many values
of r. Finally, a subset of these findings has been implemented and can be downloaded as a
software library from [8].
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2. Bounds

2.1. Paths of steepest descent

The saddle point contours of (1) can be found in Temme [37] and we recapitulate them here.
Saddle points follow from solving the equation ¢'(¢) = 0 which yields

t, =1 ((—1)" arcsin<r> + mr), nezifr <z,
x

r

1
tffiarcosh( )+i7r<2n+2>, neZ,ifr>ux.

T
2.1.1. The monotonic case: x > r > 0. In this case we set

(T T
o= arcsm() € (O, ] ,
T 2

and it suffices to consider the saddle point ¢y =ia. The path of steepest descent is defined by
the equation Im ¢(t) = Im ¢(tg) which gives

t=:u+iv where v(u) :arcsin<sina ), —00 < u < 00.

sinh u
Integrating with respect to this path yields the representation

oo

e , dt
Kir(x) =3 J €¢(u+w(u))% du = JO e"(“) du (4)

where n(u) := ¢(u + iv(u)) = —z cosh u cos v(u) — rv(u) (see [37, equation (2.7)]).

2.1.2. The oscillatory case: 0 < x < r. In this case we set
W= arcosh(r) > 0.
x

The saddle point contour through the saddle ¢ is defined by the equation Im ¢(¢) = Im ¢(¢)
which results in

T.u FS 7 (5)
sinh u

where T :=r/x =cosh u>1, S:=pcosh u —sinh x> 0. Note that the dependence on n is
implicit upon solving for v(u).

The path of steepest descent is a countable union of pieces of saddle point contours (5) and
runs from —oo through the saddle points {¢; },>0 up to ico and from there symmetrically
down through the saddle points {t; },>0 to 400, see [37]. Since r > 0, the integrand e®®) is
exponentially small in v and vanishes at ico. Using the path of steepest descent results in the
integral representations [37, equations (3.3), (3.5)] which could be used to bound Kj,.(x).

However, when proving our bounds we have found it more convenient to not follow the path
of steepest descent all the way up to ioco, but to use the pieces with imaginary part less than
some positive constant only, and to replace the omitted part by a straight line [19]. The price
to pay for this simplification is that we will not bound Kj;,.(x) for z < 1. (Fortunately, other
representations of K;,.(z), such as the series (25), are easy to bound for z < 1; see the proof of
Proposition 5 on page 106 for an example of this in practice.)

We set u, := S/T > 0. Then the path of steepest descent for u > u, reads t = u + iv with

t=:u+iv with sinv=

. (Tu—S .
7 — arcsin| — if u € [un, pl,
(w) sinh u (©)
v(u) = 6
. (Tu—-S .
arcsin| — if u € [, 00).
sinh u
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One checks by differentiation that v(u) is strictly decreasing for all u € [u,, 00). We remark
that v(u) is smooth for all w > u,; the fact that it is smooth at u=p follows from the
construction and basic principles of complex analysis. Note also the special values v(u,) =,
v(p) = /2, and v'(p) = —1; the last identity follows for example from the fact that ¢ (t{) =
—iv/r?2 — 22, a negative imaginary number.

If we now fix some u. € [ur, ], we can define

Fo() = u+ w(|u|) ?f || > ue, )
u+iv(ue) if u| < wue,

which is a continuous path from —oco to +o0. If u # fu,. the path is smooth, and for |u| > u.
it coincides with the path of steepest descent. Replacing in (1) the contour of integration by
the path t.(u) results in the representation

K;.(x)= 1 J e‘z’(tc(“))% du.

2 du
The justification of this step via Cauchy’s integral theorem is easy, since lim,_ ., v(u) =0 and
Re ¢(u + iv) = —x cosh u cos v — rv is rapidly decaying as u — oo, uniformly with respect to

v in any compact subset of [0, 7/2) (and z, r fixed).
Utilizing the symmetries ¢.(—u) = —t.(u) and ¢(—t) = ¢(t), we arrive at the integral
representation

Ue ) oo )
Kir(z) = Re{J ePlutiviue)) gy 4 J Pt () (1 4/ (u)) du}, (8)
0 Uce

which we are going to bound.

2.2. Bounds
2.2.1.  The monotonic case: x >r > 0. The integrand of (4) reads ") with
n(u) = —x cosh u cos v(u) — rv(u). (9)
By construction, we know that n(u) has a maximum at © =0 and we easily compute

n(0)=—zcosa—ra, n(0)=0, n"(0)=-zcosa=—v1r2—1r2

It turns out that n(u) lies below the parabola described by n(0), 1’ (0), 1" (0).

LEMMA 1. Assume x > r > 0. Then for all u € R we have

1

n(u) < —z cos a —ra — 1y/a? — r2?

u”.
The proof is given in the appendix on page 89.
In the case of x/r near 1, we also need another bound, to show that once u gets larger
than 0 by a not too small amount, n(u) decays quite a bit more rapidly than what is given by
Lemma 1. To appreciate the following lemma, note that for any fixed x =r > 0, we have,

) u
n(u) = —r <cosh um + arcsin < sinh u> )

4+/3
= —gr — T{rus + O(u7) as u— 0T, (10)

LEMMA 2. Assume x >r > 0. Then for all u > 0 we have
W3,

n(u) < —zcosa —ra — 7 T (11)

The proof is given in the appendix on page 90.
For bounding the partial derivatives of Kj;,.(x) we will also need bounds on v'(u).
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LEMMA 3 (cf. [19]). Assume x > r > 0. Then for all u > 0 we have
0>/ (u)>—373, (12)
and
0> uv' (u) > —V/3. (13)
The proof is given in the appendix on page 90.

Based on (4) and Lemmata 1-3, we can bound Kj;,.(z) and its derivatives for z > r > 0.

PROPOSITION 1. For all x > r > 0 we have:

ra)
0< Kw(x) < e—(ﬂ/2)7>e—m+7' arccos(r/x) min \/m , 2(32 ), (14)
Va2 — 12’ 2335
s7(L
‘aKzr(l') < e_(ﬂ'/Q)Te—m—&-r arccos(r/z) min( 4\/@ ’ 33F2(3)T_:13>7 (15)
or - =~ 2
and
o2 N1 T T o
WKW(;E) < e~ (7/2)r o= Va?—r2+r arccos(r/z)

1,32 s T 1 3

X min 2" (\/5_ Z) 7T/2‘ ) ﬂ-(\/g _2 Zl)r(g) 442 rot). (16)
(22 —r2)l/4 " (a2 —r2)3/4 2333 4

Furthermore, for any fixed integers ji, jo 2 0 and any € > 0, the following holds for all r > 0,

x > max(e, r):

Ny
22 p3)-l

‘ HIrtiz

4
Oriidxiz <<j1 j2,€ e‘(#/?)re— 2 —r2+47r arccos(r/z) max( T
OritOxiz 2,

KW(LL')

(17)

xI2

The proof is given in the appendix on page 90. We remark that a <, ,,,.. b means that
there exists a positive function C'(u1, e, . . .), independent of all other variables, such that
la| < C(p1, pt2, . . .)b holds true.

2.2.2. The oscillatory case: 0 < x <r. For u > ur, we study n(u) := Re ¢(u + iv(u)) along
the curve (6), (7). As before,
n(u) = —x cosh u cos v(u) — rv(u). (18)

This function has a maximum at v = u and we compute

n(p) = —gr, n'() =0, n"(p)=—2wsinh p=-2vr? — 22
LEMMA 4. Assume 0 < x < r. Then for all u > u, we have
n(w) < —Zr = Vi = 22(u - p)?, (19)

2
and for all u > p:

(20)

The proof is given in the appendix on page 92. Note that the constant 4v/3 /27 in (20) is also
optimal, as is seen by considering the limiting case u =0 (cf. (10)).

For bounding K;,(z) we need bounds on v'(u) as well. As we have already pointed out, v(u)
is strictly decreasing, and in particular v’'(u) <0 for all u > u,.
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LEMMA 5. Assume 0 < x <r. Then:

(a) v'(u) is strictly increasing for all u > u,;

(b) if 0 < < 1.8 then —2.9 <v'(u) < —1 for all u € [§p, p];
(c) if p>1.8 then —3.3 <v'(u) < —1 for all u € [uy, .

The proof is given in the appendix page 97.
Based on (8) and Lemmata 4 and 5, we can bound K;.(z) and its derivatives for 1 <z <.

ProrPOSITION 2. For all 1 < x <r we have

1.
= = ife<<r— 57“6,
K (z)] < e (/27 o 21
|
3 if © > 17‘%
i _Z
2 )
; 17—|—510g 7‘2/x) . ST—%T%,
’ e R | (22)
12r—3 ife>r— 57"%,
and
. 44+810g 'r/z) f:vgrf%r%,
—— K, —(/2r 23
gy ir @ v | . 23)
22773 1f:v>r—§r3
Furthermore, for any fixed integers ji, jo = 0 and any € > 0, the following holds for allr > = > &

Ki(z) Lyjjizse € (24)

Orirfziz

6J1 +J2
2 x

—(m)2)r maX(\/il'z ’)"3)272 1 <10g 27’)’71

The proof is given in the appendix on page 99.

We remark that while the constant ‘y/7/2’ in the bound on Kj;.(z) in Proposition 1 is
optimal in the limit of large r (cf. [3]), the constant ‘5’ in the first bound in Proposition 2
is about twice the asymptotically optimal constant v/27. Note that it would be possible to use
Lemma 4 to prove a sharper, but more complicated, bound of the form e~ (*/2)"\/27 //r2 — 22
plus an explicit correction term (of lower order of magnitude as 7 — oo and (r — z)/r'/? — co);
the main work necessary to obtain such a bound would be to replace Lemma 5 by an explicit
bound on v”(u) for u < p.

3. Absolutely convergent series

3.1. Small argument
Taking the imaginary part of the power series (3) results in an absolutely convergent series for
K ir (LE ) )

(7r/2)'r > _ ir+2j
/AT, (3) = (2/2) ] Yz > 0. (25)

T g e
sinh(7r) IHLZ_;) JIT(1+ir+3)])’

Using one term of Stirling’s expansion we have I'(s) = (27)2s° e *eR() where |R(s)| <
1/(6]s|) [30, p. 294]. Hence

D1 +ir + )| = 2n(5 4+ 1)7H2]5 4 1 4 [T T2 arelt14in)
o= 20+1) o= 1/(6(j+1)=1/(6lj+1+ir]) (26)
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Using this, we can bound the contribution from all terms with j > J in (25) as follows, writing
X= (xe/?) J/((J +1)|J 4+ 1+ir|) and assuming X < 1:

(mw/2)r 0 _ 2 ir+2j 11 XJ
| S| < T
j:J].F(lJrerrj) (J+1H(A—e?2)1-X

sinh(7r)
Hence, for sufficiently small x the series (25) converges rapidly.

For large x, however, I;.(z) increases exponentially, while Kj;,.(z) decreases exponentially.
This discrepancy results in catastrophic cancellation of significant digits in the summation
of the finite parts of (25), making this series unsuitable once x becomes large. This can be
overcome by employing Poisson summation.

3.2. Large argument

Let F:R — C be a Schwartz function, and define F(¢) = (1/27) [, F(t)e~ %" dt. Further let
B >0 and tg € R. Then the Poisson sum formula yields

> F(to +27kB) = % > emino/BE (-Z). (27)

keZ ne7z
Let us apply this with F(t) := F,(t) := (™27 K, (e!) for some fixed s € C with Re(s) > 0.
We obtain
~ (m/2)r . (w/2)r poo d
L(€) = e J K (eh)et—i0t gy — e J K”(x)xsfzgj
2r 2r o T
e(m/2)r
= 5 9(s —i& +ir)g(s — i€ —ir),

where g(z) := 2%/271T'(2/2). Thus, (27) reads

e(wm) B in
Z Fi(to + 27kB) = Z e~into/ (s +ir + B) (s —ir+ B)' (28)

kEZ nez

Next, from (25), we have

= TETE S S ey )

sinh(rr) L5 AT ir+) g —ir ) ]
Summing this over ¢t =ty — 2wkB for k=1,2, ..., we obtain
= je(m/2)ros—1 1 0 to /9)s+ir+2j 1
Z Fs(tO - 27T]€B) = 71'26. ge / ) i i . ‘
sinh(7r) ]!F(l +ir + j) e2mB(s+ir+2j) _ ]

k=1

e t0/2 s—ir+2j 1
_ Z []_" 1—ir +j) e2mB(s—ir+2j) _ 1:|

and substituting into (28), this proves the follovvlng lemma.

LEMMA 6. Forr >0, s € C with Re(s) >0, to € R, B >0, we have

_ € —into/B . m
kZ:OFS(tO—&—QTrkB)— 5 B Ze 0 <s+zr+B)g<s—zr+B>
7TZ€(7T/2)T25 1. (eto /2)s+zr+2j 1
sinh(7r) — J'I0(L+ir +j) e2mB(s+ir+2j) — 1

oo t0/2 s—ir+2j 1
_ Z ll" 1 —ir +]) e2nB(s—ir+2j) _ 1:|
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Although this was derived for Re(s) > 0 only, we see that both sides continue to meromorphic
functions of s on all of C, and hence the formula must be true everywhere. Particularly nice
values are s =0 and s=1. With the latter, we set x = e, divide by x and substitute the
definition of g(z), which proves the following proposition.

ProposiTION 3. Forr >0, x >0, B >0, we have

Z e(7r/2)r+27rkBKiT (erTl'k?B)
k=0

)

(m/2) © 2 ir42j
sinh(7r) - 'F(l +ir+74) 627TB(2J+1+W 1

l\')\s

(29)

Using the trivial inequality |K;,(x)| < \/7/2ze™*, for > 1 and B > 1/27 we have

7 2
(mw/2)r nkB—x exp(2rkB) (w/2)r+mB—x exp(2nB)
<4/ 2$e E e < fe .

k=1

o
Z e('fr/2)r+27rkBKiT (erﬂ'kB)
k=1

Hence, by taking B sufficiently large, (29) can be used to compute an approximation of
e/ K. (x) to any desired level of accuracy.
Suppose now that we sum the terms of the right-hand side for |n| < N. Using the inequality

1
()

the terms with |n| > N are bounded as follows:

cosh(wt)

(r/2)r —in/B 1 . 1 .
e X 1 n 1 n
bt =+ = =+ =(=—
AnBa Zl N(z) (2+2(B+r>) <2+2<B r))’
(w/2)r
< € Z e~ Inl/2B 6(71'/2)7‘ TN/2B

T™r
|n|>N

Utilizing (26), for B > 1/27 we can truncate the sum over j and bound the terms with j > J,

re(m/2)r . i (m/2)ir+2j 1 _ 17 xJ
sinh(7r) — JID(1 +ir + j) e2rBRI+1+n) — ] (J+1)(1—e2m)e2mB 1 - X

assuming X = (ze/2)2e 4" /((J + 1)|J + 1 +ir|) < 1. If we take B > (1/27) max(1, log(z/2)),
the series (29) converges rapidly for x > 1.

Summing the finite part of (29) can result in significant cancellation of terms. However,
the point is that the terms of (29) do not grow exponentially large (as they do in (25)), so
even though there is cancellation, we can use the formula to achieve a fixed absolute accuracy
without substantially increasing the precision.

We have implemented a numerical software library for computing K;.(z) which can be
downloaded from [8]. For < 2 it uses (25) and for z > 2 it uses (29). We take rigorous control
over the error when summing the terms in the finite part. For this, we increase the number of
digits suitably and sum up using interval arithmetic [27].

Formulas (25) and (29) were derived for r > 0. Because K, (x) is an even function with
respect to r, it is straightforward to compute it for » < 0 as well. Values of r very near 0 are
more cumbersome to deal with, since the truncation bounds given above blow up as r — 0.
Fortunately, we can side-step this problem using the algorithm presented in §3.4.
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3.3. Derivatives

Using the inequality |0K;,(z)/0x| < y/7/2xe"%(1 4+ 1/x), for x > 1 and B > 1/27 we have

g Z e(Tr/Q)T+27rkBKiT (xe27'rkB)

< 16(71'/2)7" Z e37rkB—a: exp(27kB) 14+ le—Qﬂ'k‘B < 27776(#/2)7"+377B—x exp(ZTrB).
2x prt T V z

This, together with taking the derivative with respect to & on both sides of (29), can be used
to compute an approximation of K. (x)/0x to any desired level of accuracy. Here the terms
with |n| > N are bounded as follows:

(n/2)r i /B _1 —in/B—2 1 . 1 .
e m X 1 n 1 n
hd =+ 22 rf=+2(=—
In|>N

8B
2 (N
i (w/2)r—7N/2B

< (B * 2)6 ’

and for B > 1/27 we obtain

0, U2 (g /9)ir 251 1 17 ()2 +2 x/
JIT(+ir +j) e2rBEititir) —q xe?™B 1 —e=2m ] - X’

re(®/2)r

sinh(7r)

assuming X = (ze/2)%e~ 4B /((J +1)|J + 1 +ir|) < 1. If we take B > (1/27) max(1, log(z/2)),
the series converges rapidly for = > 1.
For small arguments, we take the derivative of (25) on both sides and get

0
(/2 O g0y
€ ox )

ir\L) =

re(m/2)r {00 “”+21( /2)zr+2j 1

JITA +ir + j) } Vo> 0.

sinh(7r)
Using the bound

re(®/2)r

00 zr+2j( /2)17“—!—2] 1 11(JTH)1/2+2 XJ
JIT(1 4 ir + j) x l—e 27 1-X’

sinh(7r)

with X = (we/2)?/((J +1)|J +1+ir|) <1, we see that this series converges rapidly for
sufficiently small z.

Higher derivatives and integrals of Kj,.(z) with respect to x follow recursively from the
differential equation (2) upon inserting the values of K;.(x) and 0Kj;.(z)/0x as initial
conditions, while derivatives and integrals with respect to r are best computed from the
formulas given in the next section.

3.4. Fourier interpolation

The algorithms described in §§ 3.2 and 3.3 are fast when one is interested in computing K, ()
for a fixed r and many x. In this section we present an algorithm for the opposite situation,
that is for fixed « and many r. It is particularly well-suited to computing K;,(z) for values of
r that occur unpredictably, using as input a pre-computed table for regularly spaced values
of r and the same x. This is useful, for example, for computing eigenvalues of the Laplacian
on hyperbolic surfaces [38, 40].

The main idea is to use a Fourier interpolation. More precisely, suppose F:R — C
is a Schwartz function. Then by a generalization of Shannon’s sampling theorem [34],
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for any r, 0 € R, X >0 and ¢ € Z>(, we have

‘F@(r);i 3 F<;> smc(w(er))‘@J ' F(u)| du, (30)

meo+7Z lulzmX

where F(u)=(1/2m) Jg F(r)e="™ dr and sincz = (sinz)/x. Note that if F decays rapidly
away from some ry € R then this gives a rapid method of computing F() (ro), provided that
we can produce a good estimate for the right-hand side of (30). We will apply this idea to an
appropriately weighted version of K (x) := 2 cos(ms/2)Kq(x).

_Let w be the Gaussian w(r)= e=(r=r0)*/20% for some h >0, ro€R, and set F(r):=
K;r(z)w(r). By (30), for £ € {0, 1} we have

gy fr@)| = FO(ro)
= 3 F( ) x) sine (o —m) 448 | B du
m;;rz <X> ’ LX
= K (m/X —rg)? .
= mg;rz Kim/x(x) exp (_2h20) (7X) sinc® (r(Xry — m))
+4p r; u|F(u)| du a1

with —1 < <1, and formulas for higher derivatives may be worked out similarly using the
Leibniz rule.

Note that (31) is a convolution, so we can use it together with the fast Fourier transform
(FFT) to ‘upsample’ a course grid of values of K;,.(x) to a finer grid, which can in turn be used
for rapid single-point evaluations. Moreover, choosing 6 =1/2, we can conveniently compute
K;-(z) and 0K, (x)/0r for all r, including r = 0.

Our present task is to work out a bound for the error, 4 [75 u’|F(u)| du. We begin with the

integral representation
o0

Ky(z) = J cos(z sinh t)e*! dt, (32)
—00

valid for all s with |Re(s)| < 1. The integral is only conditionally convergent, but we can improve

the convergence by integration by parts. More precisely, if we integrate by parts n times, the

result can be expressed in the form

~ J'°° cos(~™) (z sinh t)

st
Ky(z) = (@ cosh 1) fn(tanh ¢, s)e®" dt, (33)

— 00

where cos(—") = (—1)" cos(™) is the nth anti-derivative of the cosine function and f, (€, s) is a
polynomial function of £ and s, defined by the recurrence

afn—l

f0:1 and fn:(né.*‘s)fn—1+(£2*1) 8€

From this we see that f, is essentially a Jacobi polynomial,

n k n
fn(§>s):n!Prg_S7S)(§>:Z(§_1) (n-‘rk’)!' H (0—s).

| _
— 2 kl(n —k)! Pt

It is also related to the Legendre spherical function PZ(§) via

fn(tanht, s)e** =T (n + 1 — s)P:(tanht).
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In particular, when s =0 we get n! times the classical Legendre polynomials, P, (&), which
satisfy the bound | P, ()| < 1= P, (1) for £ € [-1, 1]. We conjecture that this can be generalized
as follows.

CONJECTURE 1. Let n € Zo. Then
o f, M, .
‘ 88] (17 Zr)

(34)

a7 & ir)‘ <’

forall € [-1,1], 7 €R, j € Zsp.

We give the following evidence in favor of the conjecture.

LEMMA 7. Inequality (34) is true if any of the following holds:
(i) r=0;
(if) j=0;
(iii) n < j + 100.
In particular, Conjecture 1 is true for all n < 101.

The proof is given in the appendix on page 102.

REMARK. It is easy to check Conjecture 1 for any given value of n, and thus we are free to
assume it as long as we include this verification as part of the algorithm for evaluating (31).
The key point is that {|(87/9s7) fu (-, ir)|?, Px) turns out to be non-negative; in fact it has all
non-negative coefficients as a polynomial in r, which can be verified in every non-trivial case
for a given n. To see that this implies Conjecture 1, note that if ¢: [—1, 1] — R is any smooth
function such that (¢, Py) > 0 for all k then

6(6)] = i_oj(k +3)16. PP < ijj(k +3) (6 POPLD = 000

PROPOSITION 4. Let F(r) = K; (x)e_(r_”))z/zh2 for some x >0, h >0, ro € R, and assume
n is a positive integer for which Conjecture 1 is true. Then for any positive real number R > |ro|,
we have

. 1 nn+1)2n+1) 1 1 A
()] < (4n)/* exp[ 2n2( Lin

2
2R
12R? —+ ) +nlog — nu} . (35)

The proof is given in the appendix on page 104.
Note that for £ € {0, 1}, X > 0, this gives the estimate

<, 42
4J u|F(u)| du < T‘[(me*l)f
X n /4

+1)@n+1) 1,1  h\? 2R
xexp{n(n 12)](%2” ) 2n2<—|—> +nlogm—7mX].

h R

When R is large compared to h?, the right-hand side of the above is smallest for n~
h*(mX —log 2R/x), where it is about exp(—h?(7X —log(2R/x))?/2); this is consistent with
the Gaussian decay that I would have if K;,(z) were band-limited with bandwidth log(2R/x).

Since the bound is valid for any R > |rg|, we may estimate the error term in (31) once and
for all by taking R to be the largest value of ry that we require. The final ingredient that we
will need is a bound for the error incurred by truncating the sum in (31).
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PROPOSITION 5. Let notation be as in Proposition 4. Then for any ¢ €{0,1}, 6 € R and
X, M € Rsg, we have

3 ‘F (;) (7X) sine® (7 (Xro — m))

meo+7
[m—Xro|>M
—M2/(2h2x )
7TM 1/3 XVWQ—’_M ,M/ R2X2) " (36)

The proof is given in the appendix on page 106.

Appendix. Proofs

Our first task is to prove Lemma 1. We first prove the following auxiliary result.

SUBLEMMA 1. For all 0 < 7 <1 and u > 0 we have

Vv1—12 1—%<1—7’2+172u2.
sinh” u 6
Proof. Squaring and expanding, we see that our task is to prove
u? u?
—36 + 12u® + 36— 72<3612u2+u436 — > > 0.
sinh” u sinh” u

Clearly this holds for all 0 <7 <1 if and only if it holds for both 7 =0 and 7 = 1. However
for 7 =1 the inequality is trivial, and for 7 =0 the claim is equivalent to (u? — 3) sinh? u +
3u? >0 which is easily seen to hold for all u >0 using repeated differentiation; indeed the
fourth derivative of the left-hand side is 8u(8 sinh u cosh u + 2u cosh? u — u), which is clearly
non-negative for all u > 0, while all the lower order derivatives vanish at u = 0. O

Proof of Lemma 1. Dividing through by x and writing 7:=r/x € (0, 1], we see that our task
is to prove that the function

f(u) == coshu cos v(u) + Tv(u) — cos  — T — $1/1 — 720°

is non-negative for all real u. Note that f is even and f(0)=0; hence it suffices to prove
f'(u) =0 for all u > 0. We compute

() = sinh® u + 72(u? + sinh? u — 2u cosh u sinh ) T2

.13 7242
sinh® w4 /1 pr

Clearing the denominator and using Sublemma 1, we see that it suffices to prove

20,2
sinh® u + 72(u? + sinh® u — 2u cosh u sinh u) > (1 . : )u sinh® u.
Overestimating (1 — 72)u sinh® u by (1 — 72) sinh* u and then simplifying, we see that it suffices
to prove, for all u > 0:
6 sinh® u + 6 sinh? u + 6u® — 12u cosh u sinh v — u® sinh® u > 0.

However this follows by noticing that the left-hand side vanishes at « = 0, and that its derivative
is, for all u > 0:

3(sinh u)?(8 sinh u cosh u — u® cosh u — 8u — u? sinh u)
= 3(sinh u)?{2 sinh u(cosh u — $u?) + 6 cosh u(sinh u — tu 3) — 8u}
> 3(sinh u)?{2 sinh u + 6u cosh u — 8u} > 0. O
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Proof of Lemma 2. Let us write f(u) for the difference between the right- and the left-hand
side of (11). Arguing as in the proof of Lemma 1 we see that it suffices to prove f’(u) > 0 for
all u > 0, namely to prove

sinh® u + 72(u? + sinh? u — 2u cosh u sinh u) < 43
Tu”.

3 T2u? )
sinh® u4/1 — e
sinh

Here we again write 7:=r/x € (0, 1]. Clearing the denominator and squaring, we see that it
suffices to prove T%a(u) + 72b(u) + c(u) > 0 for all u > 0, where

a(u) = (u? + sinh? u — 2u cosh u sinh u)? + Pu 6 sinh* u
b(u) = 2(sinh u)*(u? + sinh? u — 2u cosh u sinh u) — %g 4 sinh® u
¢(u) = sinh® u
Using Taylor expansions and interval arithmetic one checks that
a(u) +b(u) +c(u) >0 and 2a(u)+b(u) <0, (A1)

for all w>0 (cf. [7]; for this and all later verifications using interval arithmetic, we used
the intpakX Maple package [17]). For fixed u > 0, the second inequality in (A.1) together
with the obvious fact that a(u)>0 imply that the function 7 74a(u) + 72b(u) + c(u) is
decreasing for 7 € [0, 1]. In particular this function takes its minimum at 7 = 1, and using also

the first inequality in (A.1) we conclude 7%a(u) + 72b(u) + c(u) > 0, as desired. O
Proof of Lemma 3. We have
o' (1) = 7(sinhu —wucoshu) sinh u — u cosh u
(sinh w)2,/1 — si‘:thézu (sinh u)v/7~2 sinh? u — u? ,

where, again, 7:=r/x € (0, 1]. Hence v ( ) <0 for all w> 0, since sinh u —ucoshu <0 for

these u. Using 72 sinh? u > sinh? u > u? + 1u it also follows that
o] 2m 2m+1
, wcoshu —sinhu 2ot mtn Y 1
—v'(u) <V3 sl \fz T ot < 372 (A.2)
m=1 (2m—1)!
since
2 1 ! 1 1
m =——< - foralm>1,
(2m+ D!\ (2m — 1)! 2m+1 3

with strict inequality for m > 2. Hence (12) is proved.
Using the first relation in (A.2) we also get

luv' (u)| < V3(cothu —u™t).

Here the right-hand side is strictly increasing for all u > 0, and has limit v/3 as u — co. Hence

also (13) holds. O
Proof of Proposition 1. First of all, using (4) and Lemmata 1 and 2 we have
0< Kip(z) e " min (J e~z Vai-riu? du, J e’ du). (A.3)
0 0

Evaluating the two integrals we obtain (14).
We next prove (17). Thus assume ji,j2 € Zso, €¢>0 and >0, x> max(e,r). By
differentiating under the integration sign in (1) and then moving to the path of steepest descent,

we obtain
o K =R ) g h ] 2en() (1 4 4o d A4
R [313;]2 i (2) e Jo (tu — v(u))?* (—cosh(u + iv(u)))’%e (14 iv'(u)) du. (A.4)
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We continue to write 7:=r/x € (0,1]. Using Lemma 3 and cosh(iv(0)) =+v1— 72 we see
that |cosh(u + iv(u)) — V1 — 72| < u for all u €0, 1]. On the other hand for u>1 we use
|cosh(u + iv(u))| < e*. It follows that, again using Lemma 3,

1 o)

< J (V1—72+ u)jzen(u) du + J wited2etn(w) gy,

0 1

KZT(ZE>

ajl +Jj2
Orir oz

Let us first assume z > r + r3. Then since also >¢e we have x — r >, zY/3 and 22 — r2 >0
%3 >_1. We now get, using Lemma 1,

j1+72
T
= 24\72/2 i R i .
X J' (-7 )]2/ +ul?)e 2V du+J eliztu—3vaZ—r3® g
0 1

< = (m/2)r o—Va2—rZtr arccos(r/z){(x2 - r2)j2/27%x7j2 + (.’132 _ 7,2)7(j2+1)/4}
< 67(7‘-/2)T€7\/w27’r2+’r arccos(r/x) (.’E2 _ 7,2)]’2/27%1.7]‘2 )
(Recall that we allow the implied constant to depend on ji, jo, € only.) In the remaining case,

r<r<r-4 r%, we necessarily have r >, 1 because of z > ¢, and we now get, using Lemma 2
and writing ¢ = 41/3/27,

oy
‘ gnTe K”n(l’) <<ef(ﬂ/2)r€7\/w27r2+rarccos(r/:c)

0 1

< e—(ﬂ/Q)Te—\/W-‘rT arCCOS(T/x){(xQ _ TQ)jz/Qx—jzr_% + T_(j2+1)/3}

Orirdziz

> e(j2+1)ufcru3 du}
< e—(ﬂ/2)r€—x/zz—r2+r arccos(r/z)r—(j2+1)/3.

Noticing also that x < r + rs implies & <. r we have now completed the proof of (17).
Finally we prove (15) and (16). By (A.4) we have

%Kir(x) =- J:O(uv'(u) + U(u))e"(“) du
and
2 o)
%Kw(ﬁ) = L (U(U)2 + 2uv(u)u’(u) _ u2)e77(“) du.

Note that —v/3 < uv’(u) + v(u) < 7/2 for all u > 0, because of 0 < v(u) < 7/2 and Lemma 3.
Hence, using Lemmata 1 and 2, we see that |(9/0r)K;,(z)| is bounded from above by v/3 times
the right-hand side in (A.3). We thus obtain (15). Similarly, for all u >0 we have v(u)? +
2uv(u)v' (u) < v(u)? < 72/4 and v(u)? + 2uv(u)v’ (u) > v(u)? — 2v/3v(u) > 7(7/4 — \/3), and
hence by Lemmata 1 and 2,

0? oo
7K7,T(x) < e_z cos a—ra min J' T \/g — E + U2 e—%\/mzﬁ du,
o 0 4
J (W (\/3_ ﬂ) + “2)6‘4575”‘3 du).
0 4
Evaluating the two integrals we obtain (16). 5

We next turn to the proof of Lemma 4. Unfortunately we have not been able to find an
elegant proof of this result; our proof is lengthy (it goes from here to page 97), it splits into
several cases, and at several steps we make use of (rigorous) machine computations.
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Proof of Lemma 4, the inequality (19). After dividing through by z, our task is to prove that
for any p >0 and any u > u,, we have

cosh u cos v + (cosh p) (1} - 72T> > (u — p)? sinh p.

Case I: Assume 0 < g < u. Then v € (0, 7/2]; thus 7/2 — v = arcsin(cos v). Hence, writing

h:=wu— pu >0, our task is to prove that for all 4 >0 and h >0,
(cosh(p + h))A% — (cosh p) arcsin(A%) > h? sinh p, (A.5)
where A = A(u, h) is given by
Tu — S)? inh h cosh p)?
A(,u,h)zcosZz):l—i( u 5 ) :1_(sm.u—2|— cosh p) . (A.6)
sinh” u sinh”(u + h)

It is natural to also set A(0, 0) := 0; then A(p, k) is a continuous function of (u, h) € (Rxq)?,
and 0 < A(p, h) <1 everywhere. We will repeatedly need the following facts.

SUBLEMMA 2. A(u, h) is an increasing function of pu >0 for any fixed h >0, and an
increasing function of h > 0 for any fixed u > 0. We have lim,, oo A(u, h) =1 — (1 + h)%e2"
for any fixed h > 0.

Proof. Immediate by differentiation and direct computation. O

Case 1, Step 1: Proof of (A.5) when 0 < 2 < 0.3. One checks that arcsin(z) <z + 2% + 12°
for all z € [0,1] (cf. [7]). Furthermore for 0 <h < 0.7 we have /1 — (14 h)2e—2" <h — 1h?
(cf. [7]), and hence A(u, h)2 <h — +h? for all 41 >0 (cf. Sublemma 2). Hence for 4> 0 and
0< h<0.7, (A.5) will follow if we can prove

h? sinh p + §(h — £h*)® cosh pu + 1 (h — $1h*)° cosh pu < (cosh(p + h) — cosh WAz, (A7)
Next note that, for all h € R,
(h—3h%)° — (K° — 3h0 4+ 20R7T) = —375h8((h — )% + 135) <.
Furthermore, by the Taylor expansion of h +— cosh(y + h) we have

cosh(p + h) — cosh p > hsinh p + %h2 cosh p + %h3 sinh p,
by the definition of A and the Taylor expansion of h +— sinhz(u + h) we have
(sinh(p + h))?A > h? sinh® pu + 2h? sinh pcosh p + £h*(2 sinh? p + 1)
+ %h5 sinh p cosh p + 42—5h6(2 sinh? p + 1).
Furthermore, we have
sinh(p + h) < sinh g + h cosh p + Lh? sinh po + %hs cosh u, Y >0, he|0,0.6]. (A.8)

This is proved in [7], by verifying that if f(u, h) denotes the difference between the right- and
the left-hand side of (A.8) then f > (0/0u)f for all u, h >0, and lim,,_,oc e™# f(u, h) > 0 for
all h € (0, 0.6].

Using the above facts, we see that for 4 >0 and 0 < h < 0.6, (A.7) will follow if we can prove

(h? sinh p + & (h — $h*)® cosh p + 1(h® — 3% + L017) cosh p)?
X (sinh p + h cosh p + %hQ sinh p + %h?’ cosh p1)?
< (hsinh g+ 1h? cosh p + 2h® sinh p)?(h? sinh® p + 21 sinh s cosh
+ Th'(2 sinh® p + 1) + L h® sinh pu cosh p + 2h°(2 sinh? p + 1)). (A.9)
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The difference between the right- and the left-hand side in (A.9) is clearly a polynomial
of degree 20 in h, say Zj o ¢j(u)h?, where each c;(pt) is a rational linear combination of
et e 1, e 21 e~ 1In fact it turns out that cy, c1, ca, 3, Ca, c5 are identically zero, and
66(0) = 07(0) 0 while ¢5(0) = 15 (cf. [7]). In fact

co(p) = 75e~ (€M = 1)*((e™ = 1) + T(e* — 1) +4)
and
5T 5VTBT — 172 172 + 5V/757
erlh) =~ qagge (" D (e% T ) (e% ST )

(cf. [7]), from which we see that cg(p) > 0 for all 4 > 0 and (noticing also (5v/757 — 172)/57 >
(5-23— 172)/57 = —1) that c7(12) > 0 for all 0 < 12 < L log((172 + 5/757)/57) = 0.84606 . . .
In particular for 0 < < 0.8 and h > 0 it follows that (A 9) will follow if we can prove

12
> cis(wh’ >
j=0

Using interval arithmetic this inequality is verified to hold, with strict inequality, for all
(i, h) €0,0.2] x LO7 0.35], cf. [7]. (This computation is quite quick: the positivity is obtained
by computing Z}:o ¢j+s(p)h? in interval arithmetic for just ten boxes of the form [Uj, Uj 1] %
[0, 0.35], 0=U1<Us<...<U1 = 0.2.)

Also using interval arithmetic, 2;4:0 cj+e(p)h? > 0 is verified to hold for all (u, h) € [0.2, 2] x
[0,0.35] and all (i, h) € [2, 00) x [0,0.3], cf. [7]. (In fact we first divide through by e*, that
is we actually verify that Z;io(e*‘“‘cﬁg(u))hj > 0; the point is that each e ¢ (u) can be
bounded from above and below also for p in intervals extending to co.)

This concludes the proof that (A.5) holds whenever 0 < h < 0.3. (And in fact we have also
proved that (A.5) holds whenever 0 < u <2 and 0 < h <0.35.)

Case I, Step 2: Proof of (A.5) when h > 3. For any x>0 and h > 3 we have

2

A, h) > A(0,3)=1— =0.910

= >
sinh?® 3 10
by Sublemma 2. Hence also A(u, h)z > > 2, and

cosh(u + h)A5 — (cosh p) arcsin(A%) — h?sinh p

> % cosh(u + h) — g cosh p — h? sinh p

= <190 cosh h — > cosh p + <19 sinh h — h2> sinh p.

However, one checks that 35 cosh h>m/2 and 9 sinh h > h? for all h > 3; hence the above
expression is positive and We have proved that (A 5) holds whenever h > 3.

Case I, Step 3: Proof of (A.5) when p>2 and 0.3 <h <3.

SUBLEMMA 3. For any fixed u, h > 0, the function
x — (cosh(u + h))x — (cosh p) arcsin
Is increasing for 0 < x < (1 — (cosh? p)/cosh?(u + h))2 and decreasing for (1 — (cosh? p)/cosh?(u +
h): <z<1. In part1cular the function is increasing for 0 < z < A(u, h)2.

Proof. The statement in the first sentence is immediate by differentiation. Now to prove
1 1
the last statement we only have to check that A(u, h)z < (1 — (cosh? u)/cosh?(p + h))=.
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A sufficient condition for this is, by Sublemma 2: 1 — (14 h)2e=2" <1 — (cosh® i1)/cosh®
(1t + h). This inequality is verified to hold using cosh(p + h) = cosh p cosh b + sinh p sinh b >
cosh pi cosh h and (1 + h) cosh h — e = h cosh h — sinh h > 0. O

SUBLEMMA 4. If0< hg < hy and U > 0 are any numbers such that the quantity

M (hg, hi,U): = \/A(U, ho)e™ — arcsin \/A(U, hg) — h?
— (1 — tanh U) max{0, \/A(U, ho) sinh hy — h2}

is non-negative, then the inequality (A.5) holds for all u, h satisfying > U and h € [hg, h1].

Proof. Assume that 0 < hg<h; and U >0 satisfy M(hg, h1,U) >0, and fix arbitrary
numbers p, b satisfying 1 > U and h € [ho, h1]. By Sublemma 2 we have A(U, ho) < A(u, h).
Hence by Sublemma 3,

(cosh(u + h))A(u, h)% — (cosh p) arcsin( A (g, h)%)
> (cosh(y + h))A(U, ho)? — (cosh ) arcsin(A(U, ho)?), (A.10)

and to prove (A.5) for our p, h it now suffices to prove that the right-hand side of (A.10) is at
least h2 sinh p, or equivalently to prove

Aé cosh h — arcsin(Aé) > (h? — Aé sinh h) tanh p, (A.11)

where Ag:= A(U, hp). But tanh U < tanh p < 1, and hence the following inequality implies
(A.11):

Aé cosh h — arcsin(Aé) > h? — AO% sinh i + (1 — tanh U) max{0, Aé sinh b — h%}.  (A.12)

Using Aé (cosh h + sinh h) = Aé e and h € [hg, h1] C R=q, we see that (A.12) follows from our
assumption M (hg, hy, U) > 0. O

In [7] we check that there is a sequence 0.3=h; <hy<...<h,=3 such that
M(hj, hjt1,2) >0foreach j€{1,2,...,n— 1}. (In fact the sequence which we find in [7] has
n = 199 and smallest step size min;(hj11 — h;) =27% - 571.) Hence, in view of Sublemma 4, we
have now proved that the inequality (A.5) holds for all (i, h) satisfying p > 2 and 0.3 < h < 3.

In fact, we also check in [7] that there is a sequence 0.35 =hy < hy <...<h, =3 (with
n = 273) such that M (h;, hj11,1.3) > 0 for each j € {1,2,...,n — 1}. Hence we also have: the
inequality (A.5) holds for all (u, h) satisfying p > 1.3 and 0.35 < h < 3.

Case I, Step 4: Proof of (A.5) when 0 < p <2 and 0.3<h <3. We do this in [7] using
brute force interval arithmetic. In fact we prove that (A.5) holds, with strict inequality, for
all (u, h) €0, 2] x [0.3, 3], by splitting this box into several smaller boxes, and computing the
interval arithmetic version of the difference of the two sides in (A.5) for each such small box.

To calculate the difference of the two sides in (A.5) reasonably efficiently in interval
arithmetic we make strong use of the monotonicity properties recorded in Sublemmas 2 and 3.

The computation in [7] to prove the above claim takes about 32 minutes on a 2.2 GHz PC.
The successful splitting of [0, 2] x [0.3, 3] found in [7] consists of 292 530 boxes, the majority
of which have size 279571 x 27951,

Note that steps 1-4 together prove that (A.5) holds for all u, h > 0.

We remark that a considerable amount of computer time may be saved by recalling that
in step 1 we also proved (A.5) for all (u, h) € [0, 2] x [0,0.35], and in step 3 we also proved
(A.5) for all {u, h) € [1.3, 00) x [0.35, 3]. Hence in step 4 it actually suffices to prove that (A.5)
holds for all {u, k) € [0, 1.3] x [0.35, 3]. Using brute force interval arithmetic as before this only
takes about 4 minutes on a 2.2 GHz PC, using a splitting of [0, 1.3] x [0.35, 3] into 38 721 boxes,
cf. [7].
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Case II: Assume up <u<p. Then ve€[n/2,7] and thus cosv<0 and 7/2—v=
arcsin(cos v). Hence, writing h:=pu —u, our task is to prove that for all 4 >0 and h€
[0, tanh p],

—(cosh(p — h))B? + (cosh p) arcsin(B%) > h? sinh p, (A.13)
where
(sinh g — h cosh p)?
sinh?(u — h)
Note that sinh g — h cosh > 0 and 0 < B(p, h) <1 for all > 0 and h € [0, tanh p.

B=DB(u,h)=cos?v=1-—

SUBLEMMA 5. For fixed >0, B(u,h) is an increasing function of h € [0, tanh p]. For
fixed 0< h<1, B(u,h) is a decreasing function of p € [artanh h, 00) "Ry satisfying
lim, 0o B(pt, h) =1 — (1 — h)%e2h.

Proof. Again immediate by differentiation and direct computation. m]

Case 11, Step 1: Proof of (A.13) when [0 < < 0.58 and 0 < h < tanh u] or [u > 0.58 and 0 <
h < 0.5]. One checks that arcsin(z) >z + §2° + 252 for all z € [0, 1] (cf. [7]). Furthermore for

0 < h <0.55 we have /1 — (1 — h)2e?" > h + 1h?* (again cf. [7]), and hence B(, h)% > h+ 1h?
for all 4 > artanh h (u > 0), by Sublemma 5. Hence for any 1 > 0 and 0 < h < min(0.55, tanh p),
(A.13) will follow if we can prove
h? sinh p < (cosh pu — cosh(p — h))B% + 2(h+ 1h*)? cosh p + 5h° cosh p. (A.14)
Next, from the Taylor expansion of h+— cosh(u — h) we see that, for any 0 < h < p,
cosh yt — cosh(p — h) > hsinh pp — $h” cosh p + $h® sinh pu — 57 h* cosh p.
Note that the right-hand side in this inequality is certainly non-negative whenever 0 < h <
tanh p1, since then 2h? cosh pu < Shsinh p and 5;h? cosh pu < ;b sinh p. Hence, by squaring
and using the definition of B(u, h), we see that (A.14) will follow if we can prove
(h? sinh pu — F(h+ 1h?)? cosh p — 4—30h5 cosh p1)? sinh?(p — h)
< (hsinh g — %hQ cosh p + %h3 sinh p — ih‘l cosh 1)?
x (sinh?(p — h) — (sinh g — h cosh u)?). (A.15)
Next, from the Taylor expansion of h — sinh?(; — h) we see that, for any 0 < h < p,
0 < sinh?(pu — h) — {sinh? x — 2h sinh p cosh pu + h*(2sinh? p + 1) — 3h? sinh p cosh p
+ %h4(2 sinh? 4 1) — A 1° sinh p cosh p} < Zh°(2 sinh? ju 4 1).
Hence we conclude that, for any g >0 and 0 < h < min(0.55, tanh p), (A.13) will follow if we
can prove
{h?sinh p — L(h+ 1h?)3 cosh p — 2h° cosh M
x{sinh? y — 2k sinh p cosh p + h?(2 sinh? p + 1) — %hg’ sinh u cosh p
+ 1h*(2sinh® pu + 1) — -1 7° sinh gy cosh o + 2% (2sinh? po + 1)}
< {hsinh p — 3h® cosh p + %h?’ sinh 1 — 2 h* cosh p}?
x {h?sinh? p — %h?’ sinh 1 cosh p + %h4(2 sinh? p + 1)
— %hs sinh g cosh p}. (A.16)
The difference between the right- and the left-hand side in (A.16) is clearly a polynomial

of degree 18 in h, say E;io cj(u)h?, where each cj(u) is a rational linear combination of
et et 1, e e~ In fact it turns out that cg,ci,ca,c3,cq,c5 are identically zero,
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and ¢6(0) =c7(0) =0 while ¢s(0) =15 (cf. [7]). In particular (A.16) is equivalent with
f(u, h) >0, where

12
h) =Y cive(p)h’
=0

Now using interval arithmetic one proves that (8%/0h?)f(u, h) >0 whenever 0<h <
p < 0.6, and also, if g(u, h) := (0/0h) f(u, h) then (d/dh)g(h, h) < O for all h € [0, 0.6] (cf. [7]).
Since ¢(0,0) =¢7(0) =0, it follows that g(h,h) <0 for all hel0,0.6], and also g(u, h)=
(0/0h) f (1, h) <0 whenever 0 < h < 1 < 0.6.

Next, from our description of {c;(u)}, it is clear that the function

F(p) := f(p, tanh p)(cosh ) e

is a polynomial of degree at most 16 in e?*. Hence F(3(log(x + 1))) is a polynomial of degree

at most 16 in z. It turns out that F(3(log(z +1))) is d1v151ble by x*, and one verifies that the
quotient polynomial is positive for all 0 < z < 2.25 (cf. [7]). Hence F(p) > 0 whenever 0 < p <
1 log(3.25) = 0.5893 . . . . It follows that f (s, tanh ) > 0 for all u € [0, 0.58], and combining this
with the fact that (9/0h)f(u, h) <0 whenever 0 < h < p < 0.6, we conclude that f(u, h) >0,
that is (A.16) holds, whenever 0 < 1 < 0.58 and 0 < h < tanh p. Using tanh(0.58) < 0.55 it also
follows that (A.13) holds for all such (u, h) with g > 0.

Finally, using interval arithmetic (first dividing through by e*") we also prove that
(8/8/1) (1, h) <0 for all ©>0.58, 0<h<0.5, and also that f(u,0.5) >0 for all p>0.58
(cf. [7]). Combining these two facts it follows that f(u,h) >0 whenever p > 0.58 and 0 <
h < 0.5. Using tanh(0.58) > 0.5 it follows that also (A.13) holds for all such (u, h).

Case 11, Step 2: Proof of (A.13) when p > 1.5 and 0.5 < h < tanh p.

SUBLEMMA 6. For any fixed 0 < h < pu, the function
2 — —(cosh(p — h))x + (cosh u) arcsin x

is increasing for z € [0, 1].

Proof. Immediate by differentiation or otherwise. O

Comblnlng this sublemma with the fact that 3(h) < B(p, h)z <1 where B(h) := (1 — (1 —
h)2e2")z (cf. Sublemma 5), we see that (A.13) certainly holds at every point (y, h) with
0 < h < tanh g where the following function is non-negative:

f(p, h) := —(cosh(u — h))B(h) + (cosh p) arcsin(B(h)) — h? sinh p.

Using interval arithmetic we prove that f(1.5,h) >0 and (9/0u)f(1.5,h) >0 for all h €
[0.5, 1], cf. [7]. However we also note that 92 f/0u® = f. Hence for every fixed h € [0.5, 1], it
follows that f(u, h) > 0 holds for all x> 1.5. Hence (A.13) indeed holds for all x> 1.5 and all
0.5 < h < tanh p.

Case 11, Step 3: Proof of (A.13) when 0.58 < u < 1.5 and 0.5 < h < tanh . This is verified
in [7] using brute force interval arithmetic; in fact we prove that (A.13) holds with strict
inequality for all these p, h. This verification takes a few seconds on a 2.2 Ghz PC. In order to
calculate the difference of the two sides in (A.13) reasonably efficiently in interval arithmetic
we make strong use of the monotonicity properties recorded in Sublemmas 5 and 6.

Note that steps 1-3 together prove that (A.13) holds for all u >0, h € [0, tanh pu]. This
completes the treatment of case II, and hence also completes the proof of (19). O
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Proof of Lemma 4, the inequality (20). As in the proof of (19) (case I) we see that our task is

to prove
4v/3
(cosh(u + h))A% — (cosh p) arcsin(A%) > T{h?’ cosh p, (A.17)

for all u, h > 0, where A = A(u, h) is again given by (A.6). Using Sublemmata 2 and 3 we see
that (A.17) would follow if we could prove

(cosh(u + h))A(0, h)% — (cosh p) arcsin(A(0, h)%) > 42—\é§h3 cosh p.

But we have cosh(p + h) = cosh p cosh h 4 sinh p sinh h > cosh p cosh h; hence it suffices to
prove that the following one-variable inequality holds for all h > 0:

(cosh h)A(0, h)? — arcsin(A(0, h)?) > %h?’. (A.18)

We handle h large by a crude analysis: from the Taylor series for cosh h we know that
cosh h > ih‘* for all h > 0. Hence, using again Sublemma 2 and A(0, 10)% =0.999...> %,
we see that for every h > 10 the left-hand side of (A.18) is

™ h4—50>9h3+h3—100 93 43

1 ;
g - 3,
S A0, 10)F — 2> h

% 2% 795 T 7
Hence (A.18) holds when A > 10.

For 1 < h < 10 we verify that (A.18) holds, with strict inequality, using interval arithmetic,
cf. [7]. Finally for 0 < h < 1 we verify (A.18) by making appropriate use of Taylor expansions;
again cf. [7]. O

Proof of Lemma 5(a). From (6) it follows that for v > ur, u # u, we have
Tsinhu — (Tu — S) cosh u
sinh u\/sinh2 u— (Tu—S5)?

v'(u) = sgn(u — ) (A.19)

We will prove that v'(u) is strictly increasing by proving that v”(u) > 0 for all u > u,, u # p.
(We remark that also v”(p) = 2 coth pn > 0.)

Case I: Assume 0 < p < u. Differentiating once more in (A.19) we obtain
" () = f(u, h)
(sinh(p + h))2(sinh?(p + k) — (h cosh p + sinh p)2)3
h

where h:=u — p >0, and where f(u, h) is a certain polynomial in e#, e™#, e, e=" h. It now
suffices to prove that f(u, h) >0 for all h > 0.

However, it turns out that f(u,0), (9/0h)f(u, 0) and (82/0h?) f(u, 0) all vanish identically,
while (0% /Oh*¥)f(u,0) for k=3,4,5,6,7 have simple factorizations which immediately show
that they are positive for all g >0 (cf. [7]). Furthermore computing (8%/0h%)f(u, h) and
inspecting the formula immediately shows that (0%/0h8)f(u, h) > 0 for all u, h >0 (cf. [7]). It

follows from these facts that f(u, h) >0 for all g, h > 0, as desired. O

Case II: Assume u, < u < g. Then again from (A.19) we obtain

o (a0) — fp, h) F
(sinh(p — R))2(sinh?(p — k) — (sinh p — R cosh p)2) 2’
where h:=p —u>0 and f(u, h) is a polynomial in e#, e™* e" e h (not the same as in
case I), and it now suffices to prove that f(u,h) >0 for all x>0 and all h € (0, tanh y.
We remark that this case is rather delicate; for instance the inequality fails for all small u
if we increase h by O(u?) from h = tanh p to h = pu: we have f(u, 1) <0 for all small g > 0!
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We start by proving that

az(efs”f(u, h)) >0 forall x>0, 0<h<min(l,p). (A.20)
1
For this we use the Taylor expansion of g(u, k) := e**(9/0u)(e 5" f(u, h)) with respect to h,
with Lagrange’s error term:
N-1
g(i h) = cal)h™ + F(n, §AY, (A.21)
n=0

where

8n+1

= — 2‘“’7 —5pu —
Cn(/’(‘) n!e ahna‘u (e f(l’[’? h))|h70’

P ) = e 0 (e, )

NH, - N'e ahNa/L € 122 ’
and £ =£&(p, h) €0, h]. It turns out that c3(u), ca(p), c5(p), . . . are polynomials of degree at
most 4 in e=2#, and co(u) = 1 (i) = c2(p) =0 (cf. [7]); thus g(u, h) = 0 at h = 0 while for A > 0
we have

N-1
g ) = 3 enlp)h™ + Fyy(n, RN, (A.22)
n=3

Using interval arithmetic and splitting into sufficiently small u, h-boxes we prove that the
right-hand side of (A.22) (with N =12) is positive for all (u, h) € [0.9, 00) x [0, ], cf. [7].
Similarly using the Taylor expansion around h = 3 we also prove that (9/0u)(e =" f(u, h)) >0
for all (p, k) € [0.9, 00) x [$, 1], cf. [7].

Hence to prove (A.20) it now remains to deal with the case p < 0.9. The case of (u, h)
near (0,0) is somewhat delicate, since ¢3(0) = c4(0) = ¢5(0) = ¢6(0) = ¢7(0) =0 and ¢g(0) <0
in (A.22); we have also noted experimentally that (/) (e~ f(u, 2p1)) < 0 for all small 4 > 0!
To deal with this situation we substitute p = —1 log(1 — z) (namely z=1—e 2*)and h =tz
in (A.22). Then c3(p), ca(p), - . . are polynomials in z of degree at most 4, and it turns out that
for N =12 we have

N—-1 N—-1 1 15 )
> en(wh™ =Y en (2 log(1 — x)) (tr)" =Y Pi(t)al, (A.23)
n=0 n=0 j=6

where each P;(t) is a polynomial in ¢ (with rational coefficients) which is divisible by * and
in particular Ps(t) = $t*(1 — §t + t?). It is crucial for our approach to work that 1 — ¢ + % is
bounded from below by a positive constant uniformly over 0 <t < %

We obtain
—Llog(l —2),t 15 . 1
9(—3 Oigx(s z), ) = Z(t_gpj(t))ﬂfj_ﬁ + Fio (—2 log(1 — =), f) 720, (A.24)
j=6

where £ € [0, tz], and where each t~3P;(t) is a polynomial in ¢.
Using interval arithmetic and splitting the ¢, z-region into sufficiently small boxes we prove
that the right-hand side of (A.24) is positive for all
(z,t) € ([0,0.3] x [0,0.6]) U (]0.3,0.5] x [0,0.7]) U (]0.5,0.7] x [0, 0.86])
U ([0.7,0.8] x [0, 1.01]) U (]0.8, 0.85] x [0, 1.12]);
and one checks that this union in particular contains all (z,t) with 0 <2z <0.85 and 0 <

t<—3z log(l—x) (cf. [7]). Hence it follows that g(u,h) >0 holds for all (y,h) with
0<pu<—3log(l—0.85)=0.948 ... and 0 < h < p, and the proof of (A.20) is complete.
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Next, we prove in [7], using Taylor expansion and interval arithmetic, that
f(h+3h* h) >0, Vhe(0,1]. (A.25)
Combining (A.25) and (A.20) we conclude that
flp, h) >0, YO<h<1, p>h+Lh®

However artanh h =377 (2k + 1)"'h** 1 > b+ 1h3 for all k€ (0,1), and hence it follows
that f(u, h) >0 holds whenever 0 <h <1 and p > artanh h. This completes the proof of
Lemma 5(a). a

Proof of Lemma 5(b). In view of Lemma 5(a) and the fact that v'(u) =—1 (cf. §2.1.2),
Lemma 5(b) will be proved if we can only show that /() > —2.9, or equivalently (cf. (A.19)),
cosh p sinh(34) — (sinh g — 4y cosh ) cosh(3 )
< 2 sinh(4p) \/sinhz(%u) — (sinh p — 1 cosh p)?

for all 0 < < 1.8. In [7] we prove this inequality by squaring, repeated differentiation and
interval arithmetic.

Proof of Lemma 5(c). By Lemma 5a it suffices to prove that v'(u,) > —3.3 holds for all 1 > 1.8.

Note that
(1) T cosh p

" sinhur sinh(p — tanh )’

and this function is decreasing as a function of pu, since

d cosh sinh p cosh(u — tanh p)
— = tanh(p — tanh p) — tanh 0
du (Sinh(u — tanh u)) (tanh(p = tanh p) = tanh p) <

sinh?(p — tanh y)
for all p> 0. Hence the lemma follows from the fact that in the case when u = 1.8, we have
v (ug)=-3.23...>-3.3. O

Proof of Proposition 2. By differentiating under the integration sign in (1) and then moving
to the path in (7) we obtain
§irtiz Ue . . .
o i (o) = Ref [ = o) (cosh o)) 00
o0
+ J (iw — v(w) )7t (—cosh(u + iv(u)))2e?@HV W) (1 4 i/ (1)) du}.
We have cos v(u.) < 0 since u. € [ur, ], and from this it follows that Re ¢(u + iv(u.)) < n(uc)
for all w € [0, u.]. Also note that |cosh(u + iv)| is an increasing function of w > 0 for any fixed
v € R. Hence we obtain

j1+J2

970w < clue + iv(ue) P feosh (ue + v (u)) P2

e}
+ J' 114 v’ (w)||u + v ()] |cosh(u + iv(u))[2e"™) du. (A.26)
Ue
We will now prove (24). Thus we assume ¢ <z <r. We will take u, > %y if £ <1.8 and
U = u, otherwise; hence by Lemma 5 we always have |1 + iv'(u)| < 1 for all u > u,.
Let us first assume g >1.8. Then uc:=uy; thus (u—uc)? > (tanh 1.8)% > 3. Using also
|cosh(u + iv)| < e/l and the first bound in Lemma 4, we obtain that (A.26) is

< Mj1+1ej2p,ef(7r/2)r7%\/r27m2 + ef(ﬂ/Z)r JOO ujlejQufvr27a:2(u7p,)2 du.

Ue
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Recall here that we allow the implied constant to depend on e, ji, jo only. Replacing u by
1

u+ p+ 5j2(r? —2?)72 in the integral, and using p <log(2r/z) <log(2e7'r) and r? — 2% =<

r? > 2 (which holds since p > 1.8), we obtain

< e_(”/Q)T{e_}lVTz_IZ + ek J (Wt + [uft)e=Vri—atu? du}

J2 2 J1 )
< e @/r (;) {(r2 — 2?7 (log ;) + (r? — J;Z)(J1+1)/4}7

and hence (24) holds in this case.

We now turn to the case p < 1.8. Let us first take wu.:= %p. Recall t§ = p +im/2; thus
cosh t§ =i sinh y, and for [t — ¢ | bounded we have |cosh t — cosh t§| < [t — | (since u < 1.8).
Hence for all u € [uc, 2] we have |cosh(u + iv(u))| < u. Using again the first bound in Lemma 4,
we now get that (A.26) is:

oo

2
< M1+j26—(77/2)7“—im/i2 + e—%rl[ ujze—mw—ﬂ)z du

1
M
oo
n e—(w/2)rj it =V (= )? gy,
2
oo
< e("/z)’“{ulﬂzeimlf +J (W92 + |u|j2)€*\/Wu2 du

+ J i eizu—Vrr—atu® du}. (A.27)
2—p
Here
> j o\, —VrZ—zZu? :u‘j2 2 2\—(j2+1)/4
(w2 + |u’?)e du € ——=+ (r* —z°)" "2 . (A.28)
. Y2 _ 2
Note that

r—z V2 —a? )
[T = , since pu < 1.8.
T T

Let us now also assume z <7 —r3. Then in the right-hand side of (A.28), the first term
dominates the second. Using the fact that ae=% is uniformly bounded for all a >0 it
follows that ,ulﬂée_% V=21 g dominated by the right-hand side of (A.28); and since
12— 22> 73 >¢e3 it follows that the last integral in (A.27) is also dominated by the same
expression. Hence we conclude that (24) holds also in the present case.

It now remains to treat the case when p < 1.8 and r — rE<az<r. By repeating the argument
which led to (A.27) but taking u. = p and using the second bound in Lemma 4 instead of the

. . aps _4V/3
first, we obtain that (A.26) is, writing ¢ = =27,

oo

2
< e—(w/z)r{ JRaes +J wremeru? gy J
m

. o _ .3
ulredzu—er(u—p) du}.
2

Here the first integral is
b . . 3 . 1 1,
< J (172 + u??)e ™ du < p2r=3 4302t
0

and the last integral is O(—1(j> + 1)), since 7 >e. Note also that p=</(r —z)/z <773

because p < 1.8 and r — r3 <z <r. Hence we conclude that (24) holds also in this last case.
We now turn to the proof of (21)—(23). By Lemma 5(a) we have —1 < v (u) < 0 for all u > p.

Assume that we have chosen u. € [un, ] in such a way that —C' < v'(u) < —1 for all u € [u,, p].

https://doi.org/10.1112/51461157013000028 Published online by Cambridge University Press


https://doi.org/10.1112/S1461157013000028

BOUNDS AND ALGORITHMS FOR K, (x) 101

Then for any j > 0 we have, by (A.26),
o7

i < Ueltie + iv(ug) e
,

vz J
+ |1 +4C||p + im)? J e du.  (A.29)

Uc

"W dyy + \/ﬁj

m

Jr,7T
u+i—
2

For j =1 we use here |u+ in| < p—+ 7 and |u + iw/2] < u + 7/2. Then, using the first bound
in Lemma 4 and extending the integral [!' to [*_, we find that the last line in (A.29) is
bounded above by e~ ("/2)" times

L1 +iCly/T +\/7/2

Tz (1 =0),
L +iC|(u+ w7 + /72 + (7)2)2 N 1 G=1)
VT 22 NN =
L1 +iC|(42 + 72) V7 + /7/2u2 + (/2) 3 V2 2-3 ,
1 + 3 (.7:2)'
7».2 _ 502 7’2 _ IZ’Z (T‘2 _ I2)§

Let us first assume g > 1.8. In this case we take u. = u,. Now (A.29) holds with C = 3.3,
by Lemma 5(c). We also have r/z = cosh > 3; thus V72 — 22 > /8/9r; also (1 —u.)? =
tanh? 11> 0.89 so that n(u.) < —(7/2)r — 0.89vr2 — 22, and wu. < p < log(2r/z) < log(2r).
Hence we see that the first term in the right-hand side of (A.29) is bounded above by (cf. [7]):

w/2)r— \/8/9r (7 7"04 —(7/2)r 0.4 e s
lOg(QT) —(mw/2)r—0.894/8/9 <e /2) \/;<€ (m/2) m (1f]:0)7

=79 1.7

log(2r)(m + log(2r))ef(”/2)“0'89 8/9r ef(ﬂ/z)rm (if j=1);
4.4

10g(27’)(ﬂ'2 + (log 27~)2)8*(7"/2)T*0~89\/8/9T < 67(71'/2)7“ : (lfj _ 2)

4
rZ — g

Adding up thebe and using (for j=1,2) Vr2—22> /(32— 1)22 > v/8 and (for j=2)
log(r/z) < & + 1(log(r/xz))?, we obtain:

5
Vr? —z
7(71,/2),,‘ 17 =+ 5 log(?"/l') .

Y2 2
7(71_/2),,‘44 + 8 10g(7"/1')2

4
r2 2

| K ()] < e~ (/20

5

‘aK“«(l‘) <e

Kir(r)| <e (A.30)

o2

Next assume p < 1.8. We then take u, = 4, and by Lemma 5(b), (A.29) holds with C' = 2.9.
Also, the first term in the right-hand side of (A.29) is now bounded above by, if j = 0:

e

— T

1

ﬁe—(w/2)r—%u2\/r2—x2 e @/ (2¢)72

1 )
r2 — 2

where we used the fact that te=!" < (2¢)~z for all ¢ >0. In the case j=1 (j =2) we get
the same bound times a factor u/2+4 7 < 0.9+ 7, (times a factor (1/2)% + 72 < 0.81 4 72).
Adding up our bounds for j =0 we again obtain that the first line of (A.30) holds, that is
this bound on |KW( )| holds for all 1 <z < r. For j =1,2 we make the further assumption
that x <r — 27“3 then we have r2 — 22 >r2 — (r — %7‘3)2 =ri(l— I i) > 3 using this and
adding up the bounds we also find that the second and third line of (A.30) hold.
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It now remains to treat the case r — lr% <z <r. Then

w=arcosh(T) < /2(T —1) \/ 27“3 \/57‘ EN
\/ 27"

(In particular p < 1.8 holds automatically.) In this case we take u.=p (A 29). Now
for j =0 the first term in the right-hand side of (A.29) is less than \/57“ se~(™/27 For
j=1 (j=2) we get the same bound times a factor pu+7/2<+/2+7/2 (times a factor
p?+ (r/2)? <2+ (7/2)?). Also the middle term in (A.29) vanishes, and in the last term we
use the second bound in Lemma 4, and for j = 1 we also use |u + im/2| < u + 7/2; after this the
integral can be evaluated in exact terms. Adding up the contributions we obtain the bounds
stated in Proposition 2. O

Our next task is to prove Lemma 7. We first prove some auxiliary results.

SUBLEMMA 7. The generating function of the Jacobi polynomials Pns’fs)(x) can be
expressed in terms of the Legendre polynomials as follows:

Z P(s,—s) Z P tn exp( J i Pm(x)um du)
m=0

Proof. The generating function of the Jacobi polynomials reads [36, equation (4.4.5)]

%0 L+t+ (1 -2zt +2)3\°
ZP,ES’S)(x)t”—(12xt+t2);< S Gl )f>- (A.31)
1—t+(1—2xt+2)3

Identifying

N

L <1+t+(12xt+t2)é
ot 1—t+4 (1 —2xt+12)2

with the generating function of the Legendre polynomials

) =(1-2zt+1t*)"

1

Z P,( (1— 22t +t*) "2
gives the desired result. o

SUBLEMMA 8. (a) For each n,j € Zsq, (87/9s7)PS" ") (2)|s—o is a non-negative linear
combination of products of Legendre polynomials.

(b) Any product of Legendre polynomials is a non-negative linear combination of Legendre
polynomials.

Proof. Using Sublemma 7 we obtain

(s,—s) n _ o gm+l J
8SJZP o Lad P ZP Zopm(gc)mH .

n=0

Equating coefficients with respect to ¢™ proves part (a) of Sublemma 8.
Using (P, P,,, P;) > 0 iteratively yields part (b) of the sublemma. O

Proof of Lemma 7. According to Sublemma 8, (87 /9s7)P, (97_@( )|s=0 is a non-negative linear
combination of Legendre polynomials. Applying the bound |Py(x)| < 1= Py(1) for z € [-1, 1]
results in

o7 o’
Y pls,—9) Y pl(s,—s)
Os an ( )‘SZO < asjpn (1)|S:0'

This establishes the lemma for » = 0.

https://doi.org/10.1112/51461157013000028 Published online by Cambridge University Press


https://doi.org/10.1112/S1461157013000028

BOUNDS AND ALGORITHMS FOR K, (x) 103

Writing

o7
fn,j(z,s) 7n'mP7(L SS)( ) for n € Zso, j € Zso,

0 02
fnj(.’E 8) 8xfn,j(x; 3)7 fn](x S) angn,j(l'v S)a
and using the convention f, _1(z, s) =0, we have
(1 - x2)fr/1/,j + ijrlz,jfl + (25 - 2-75)f7/z,j + n(” + 1>fn,j =0, Vn=0,j=0, (A-32>

cf. [36, equation (4.2.1)].

If n =0 then f, ;(z, s) is a constant and (34) holds trivially.

Now assume that n > 1 and let

n(n+1)g(z) = n(n+1)|fn (@, ) + (1 = 2?)|f} (@, 5)]%.

Then we have |f, ;(z,s)]? <g(z) for z €[-1,1], and g(1) =g(—1) = |fn;(1,s)|?. Thus, it
suffices to show that g(x) attains its maximum on [—1, 1] at the endpoints.
Now on account of (A.32), cf. [36, p. 160],

n(n+1)¢'(z) = ;l]{n(n +1)fn, — xﬂhj + (1 —2?) ,'L’]}
+ f,/”{n(n + 1) fny — mm—i— (1- 332)7]}
= T,j{_zjfrll,jq + (7 — 25)]%,3'} + f?fl,j{_2jf1{L,j—l + (z — 2s) 7/1]}

2x| f7, oI if s€ iR and j=0,
=z((n+1)N2n2+n—-1)/2 ifs€iRand j=n—1,
0 ifseiRand j>n

so that g(x) is decreasing for < 0 and increasing for x > 0, provided s € iR and j =0 or
j = n — 1. This establishes the lemma for j =0 and also for j >n — 1.
Let S;, 1=0,1,2,... be the Stirling polynomials, defined via the generating function

i Sl(x)tl: t 1+x
I 1—et '

=0

Then for any integer n > [ we have

ny | n+l
()12
where the brackets are unsigned Stirling numbers of the first kind, given by

z": {n:il—z} s = ﬁ(“ 5):

=0 (=1

Turning to the Jacobi polynomials, we have

Pé&—sk@;i(x_l) (n+k) = nl:[kuwrs)
>

k=0

B - x—l n—l—k‘ nk Si(n — k) (s 4 k)n—k-t
N (n—k-10!"
k=0

Taking the jth derivative and writing j =n —m

(Qmww*ﬂ“W@ﬁgwf?ﬂ$

k=0

, we obtain
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which is a polynomial in n and s of total degree at most m. Therefore,

9 n—m o 2
v P(—ZT,ZT) P,
UG)mfom)

is an even polynomial in 7 of degree at most 2m. With the aid of computer algebra [7] (here
we used PARI/GP [31]), we have verified that the coefficients of this polynomial are all non-
negative for m <100, m <n < 3m, k < 2m. Moreover, since the coefficients are themselves
polynomials in n of degree at most 2m, we may employ the method of successive differences to
prove that they are non-negative for any n > m, m =n — j < 100. This establishes the lemma
for n < j 4+ 100 and completes the proof. O

Proof of Proposition 4. Let us consider the integral [~ cos(x sinh t)g(t)e®* dt for some test
function g of Schwartz class. Writing g(¢) = [~ §(r)e™" dr, this is

J cos(x sinh t)g(t)e** dt

= J' cos(z sinh t)§(r)e Tt dr dt

J =00 — 00

= a(r) J cos(x sinh )T dt dr,  cf. (32),

oo o0 (777,) : h t
“ COs I Sin
g(r J cos L sinht)

(@ cosh 1) fa(tanht, s +ir)eCH 0t qt dr,  cf. (33),
oo (mcos

roo (=n) (g sinh ¢ o '
_[7 e lasinh) J §(r) fu(tanh t, s + ir)ei™ dr di
J_oo (zcosht) —0
o) (7n)( inh t) © n ( )j
cos z sin ot elrt
(™ cost-"(wsinh t) dr dt
J_oo  (zcosht)” ¢ J Z TN Jt '
Qoo

cos(— ") (z sinh t
(z cosh t)»

I
M:

= (tanh t, s) dt. (A.33)

j! 631

With w(r) = e~ (r=r0)*/2h* 4nq F(r)= I?Z (z)w(r), we have

. o0 h ) 00
F(u) = LOO cos(x sinh t)w(u — t) dt = \/—2767”0“ J cos(x sinh t)g, (t)e"™ dt,

where @(t) = (h/v2m)e"Tote=h"*/2 and g, (t) = e~ @=D*/2_ Now, ¢ (t)=hiH;(h(u—
t))gu(t), where H; is the jth Hermite polynomial. Thus, by (A.33), we obtain

— 00

. h [* cos—" (z sinh t) 2 2
F _ H —t —h*(u—t)°/2
@) V2 J_ (x cosh t)» Z h(u —t))e

fn
0sJ
I e cos(~™ (z sinh(u — t/h)) w= h’
- Vor J_ cosh(u —t/h)™ Jz::() 4!
fn
arw

(tanh ¢, irg)e” 0= gt

Hy(t)e t'/?

(tanh(u — t/h), irg)e T/ dt.
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By Cauchy—Schwarz and Conjecture 1, for any a > 0 we have

OO

- & h et/ dt
2 B (w)? < (a
™ |F(u)]” < ZO cosh(u —t/h)" /27
. 5 2
a za—w R
s cosh(u — t/h)™ /21

Using the crude bound cosh(u — t/h)~! < 2e~%+/" we have

fn (1, iTo)

> —t*/2 dt > dt
€ 2
H.(t 2 < 2" H.(t 2 —t°/24nt/h
chs i) cosh(u —t/h)" \/21 ¢ JLOO i) or:

o dt
— 2ne—nu+n2/2h2 J H t+n/h 2 —t2/2 @b .
N (t+n/h)e or

Using the identity Hj(z+y)= J ()yJ kHy(x) and orthogonality of the Hermite
polynomials, the last line equals

on —nu+4n?/2h> JOO i J n j_kH (t) 2 —t2/2 dt
) T Mk=0 k)R ' ’ V2m
J . 2j—2k
dt
—9n —nu4n?/2h> J ( > <7’L> H.(t 267t2/2

2

2 2j—2k
— Qne—nu+n2/2h2 k! E
h

:2n€7nu+n2/2h ]~ j(_nZ/hQ)7
where L; is the jth Laguerre polynomial. Taking j =0 gives the bound 2"e —nutn®/2h fo
J(e™? */2 Jcosh(u — t/h)")(dt//27). On the other hand, from the identity Sreo(#/iNL(—x) =
e*Ip(2/xz), we obtain

[ (4 m0) samoss
—x % gt cosh(u — t/h)" /21
n 2j
< 2ne—nu+n2/2h2 Z (ah’) Lj(_nQ/hQ) < Qne—nu+n2/2h2+a2h210(2an)

y|
=0

n_—nu+n?/2h%+2an+a?h?
< 2% .

Thus, we have

n : 2
. L 2 Y 8an .
B ()] < 2rar et (IRaR 2 1Y 72| S (1 )
§=0
Next, it is not hard to see that
0 f, . n! i
‘857 (1, irg) S(n_‘) H [€ 4 irg| < = )RJH|€+1R\
‘7 l=j+1

for any R € Ry with R > |r0|. Thus,

n
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Now take a = n/R; then the last formula becomes

n

Z<(n y'm) ZGXP( j]_1)>§2\/ﬁ.

=0
Also using the estimate [[,_, (¢* + R?) < R*" exp(n(n + 1)(2n + 1)/(6R?)), we finally have
. D@En+1) 1 ,/1 &\ 2R
< 1/4 n(n + o i . O
|F'(u)| < (4n) exp{ R +2n h+R + nlog —

Proof of Proposition 5. Suppose that we have an inequality of the form |I~(,T(x)| < C}‘_l/ 3
for an absolute constant C; we will return to this point below. Using this bound for Kj;.(z)
together with the estimate

lsinc® (z)| < |2| 71 +272)2, re{0,1},
the left-hand side of (36) is majorized by

2C = 2
7()( 2 4+ M2 EZG (m+M)?/(2h%X?)
1/3
TMzl/ —
1/3 (X /7T2+M z —M?/(2h2 2) i e~ 2Mm/( (2% X?)
7TM
m=0
e~ M?/(2h%X?)
TFM 1/3 (X o+ M W (A.34)

Turning to the inequality for Kw, by symmetry we may assume that r > 0. Let us suppose
first that » > 1. Then when = > r we have from Proposition 1 that

% r —( F(l) —ru(x/r e 3 —u(z/r) [ ¥ Y3
O<Kir(x)x1/3<2008h<2> (=/2)r 223(136 (/)<r) <3¢ (/)(r> ,

where u(t) =+vt? — 1 —arctanvt2 —1 for ¢ > 1. Tt is not hard to see that the function

341/3e¢=u(t) is maximum at ¢ = 1/10/9, and its value there is comfortably less than 2.
In the case 1< :L‘ <r we apply Proposition 2. Note that z <r — 1,3 implies 72 — 22 >

2
7’3(1777* 3)> 313 hence for any 1<z < r we have

= TN\ —(x/2)r 4\ —1/3 —1/3 —1/3
| Kir(z)| < 2 cosh 5 )¢ -5 3 r < 6r < 6z .

For r > 1, x <1 we use the identity |['(1 4 ir)| = y/mr/ sinh(7r) in the defining series (25) to
derive the bound
2
r tanh(7r/2)
It only remains to handle the case of r < 1. Applying (33) with n =1 (for which f,(§, s) =
& — s) we obtain

Ky (z)] < In(z) < 42~ 1/3.

~ V9i4+rZ (0 dt
|Ri() < YT j < Vet < 5a18,
T o cosht

for r <1 and x > 1. For z < 1 we have

KO($) _ J e—zcosht dt gJ' e
0 0

1 fe%e]

d 2

gJ —u—i—J e‘“duzlogf—f—e_l
z/2 U 1 T

> —(z/2)expt dt:JOO e—udﬁ
z/2 u
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Moreover, it is easy to check that x'/3(log(2/z) + e~ 1) < 1.58 for x € (0,1). Thus, Ko(z) <
1.582~1/3 for x < 1, and this gives

|Kin ()] <2 cosh(?)Ko(w) <2 cosh<72r> 1.8 713 < 8x71/3,)

for 7 <1 and x < 1. We have thus proved that |K;,(z)] < 8z~ 1/3 for all r € R, 2 > 0, that is
we can take C'=8 in (A.34). O
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