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Abstract

In this paper, two new approximate formulae for fractional derivatives are developed by
means of Sinc methods. The difference of the two formulae is the variable transformations
incorporated; the single exponential transformation and the double exponential transfor-
mation. We give error analysis of the formulae, and show that these formulae archive
exponential convergence. Numerical examples that confirm the analysis are also given.

1 Introduction

In the last few decades, mathematical models with fractional derivatives have been used in the
fields of physics [6], engineering [16], chemistry [14], biology [9], control theory [3], and many
others [1,2,7]. We consider two types of derivatives of order p: Riemann—Liouville type (D? f)
and Caputo’s type (D? f), which are defined by

d lp)+1
o= (5)  [to (1)
d)\ P+t
pif) =1 () o > (12
respectively, where I? f is the Riemann—Liouville fractional integral of order ¢,
1 b of(s)ds
q _
1[f](t) = P(q)/a Ot (1.3)

In what follows, we assume p, ¢ € (0, 1). In this case, approximating fractional derivatives with
high accuracy is not an easy task, because there is a weakly singular kernel called the Abel kernel
in (1.3). Typical numerical methods for fractional derivatives in the literature are reviewed in



some books cited above and some papers [4,5]. The convergence rates of those methods are
all of polynomial: O(n~7), where n denotes the number of evaluation of f, and v is a positive
constant.

Recently, an “exponentially” converging approximate formula based on Chebyshev polyno-
mials has been proposed by Sugiura—Hasegawa [19]. In their beautiful work, they have extended
the so-called Clenshaw—Curtis rule for the definite integral f_ll f(s)ds to the fractional deriva-
tive of Caputo’s type (1.2), and also pointed out that the formula is also applicable to the
Riemann-Liouville type (1.1) through the relation D2[f](¢) = D2[f](¢t) + f(a)(t —a)"P/T'(1 —p).
They have shown that the formula converges uniformly on the given interval [a, b] with the
exponential rate, O(e™?"), under the assumption that f is analytic on an elliptic domain that
contains the interval [a, b]. In general, however, f does not satisfy this assumption. In fact, the
solution of fractional differential equations may have a singularity at the endpoint, ¢ = a, due
to the Abel kernel [8]. In such cases, their formula loses the fast convergence.

On the other hand, for such singular functions, it is known in the wide range of numerical
analysis that Sinc methods are quite effective (see, for example, Stenger [17]). In fact, Riley [15]
employed techniques in Sinc methods to approximate integrals of the form (1.3), and obtained
exponential convergence, O(e‘”ﬁ), despite singularities in the kernel and the function f. This
result has then been extended by Mori et al. [10] and the present authors [13], and it turned
out that the convergence rate of the method can be improved to O(e=7"/1°8"). The key in this
improvement is the replacement of the variable transformation; the standard Single Exponential
(SE) transformation employed in Riley’s method was replaced with a stronger transformation,
the so-called Double Ezponential (DE) transformation [11,18]. The latter methods, i.e. the
Sinc methods incorporated with the DE transformation, are called DE-Sinc methods, while the
former ones are referred to SE-Sinc methods, accordingly.

As a natural extension of these results, in the present paper we propose two new approximate
formulae for Caputo’s fractional derivative (1.2); either based on the SE-Sinc and DE-Sinc meth-
ods. It is then shown theoretically and numerically that the convergence rate is O(e‘”ﬁ) in the
first formula, and O(e~7"/1°87) in the second formula. These formulae are also applicable to the
Riemann-Liouville fractional derivative (1.1) in the same manner as in Sugiura—Hasegawa [19].

This paper is organized as follows. The main results are stated in Section 2. In Section 3,
we show numerical examples of the new formulae, and compare them with the one by Sugiura—
Hasegawa. The proofs of the main theorems are given in Section 4.

2 Approximate formulae and their error analysis

The main tool to derive approximate formulae is the Sinc approrimation:

N
F(r)~ Y F(jh)S(,h)(r), T€R, (2.1)
j=—N

where S(j,h)(7) is the Sinc function defined by S(j,h)(7) = sin{nx(7/h — j)}/{n(7/h — j)}.
The so-called Sinc quadrature rule is derived by integrating the both sides of (2.1):

N N

/_oo F@)dr~ Y F(h) /_Oo G, dr =h S F(jh). (2.2)

-N j=—-N



Note that the variable 7 in these formulae moves on the whole real line. If the function to be
approximated is defined on a finite domain, variable transformation should be employed in (2.1)

r (2.2). There are two transformations, the SE transformation and the DE transformation,
which are defined by

b—a T b+a
t = ab()_?tanh<§>+ 2 5

t=1gp(1) = b= 5 ? tanh (— sinh(7 )) +

Both transformations map 7 € R onto t € (a, b). Their inverse functions are:

T={y33} ' (t) =log (Z:i) 7
1 — 1 B )
=tz = | Lo (422) e {2 (1))

2.1 Derivation of a formula by means of the SE-Sinc methods

b+a

Recall that Caputo’s fractional derivative is defined by DE[f](t) = ILP[f’](t). Our basic idea is
to approximate the integral part (I}l_p ) based on the idea in Riley [15], and the derivative part
(%) based on the idea in Stenger [17], respectively. Finally we combine them to approximate
the target: DP f.

First we consider the approximation of I1™? g for a given function g. Changing the original
integral interval (a, t) to R by the variable transformation s = 3% (o), we have

o GO UEY () de (t—a)lr (% g((e))do
L MW"/;DN1—ma— s nl—thWUAwﬂx1+wﬂw'

Note that the weakly singular integrand (the Abel kernel) is translated to a smooth function.
Applying the quadrature rule (2.2) to the translated integral, we obtain the approximate formula
for the integral part:

ot Y SE (kh
&%mzmwnggmz§w+ﬂmﬁﬁwp (23

Here h is a mesh size suitably chosen depending on N, which will be described later.
Next we consider the approximation of f’. Let us define a function Q.5 as Qup(t) =

(t —a)(b—t). Putting F(7) = f( Z%(T))/me( cSL:Eb(T)) in (2.1), we have

FWar () W)
Qap(Uap(T)) = Qap(¥g3(ih))

which is equivalent to:

S, h)(1), TE€ER,

SE (7h))
ft) = Z Qab = G ))Qab( S h)({ag} (1), t € (a,b). (2.4)

Differentiating the both sides gives an approximate formula for f/, i.e. f' ~ {C3Ff}’.
Using this and (2.3) with ¢ = f’, we finally obtain the desired formula as follows:

DRIAI() = LPIF1() = ZRF(F1(1) = ZRHCR £ (2.5)



2.2 Derivation of a formula by means of the DE-Sinc methods

We consider the use of the DE transformation instead of the SE transformation here. For the
integral part I1 P g, we apply s = ¥D% (o), then I}l_p g is translated into

at

(t —a)t=p [ meosh(o)g(Ygi(o)) do
I‘(]_ _p) /—oo (1 +e—wsinh(0))(1 +ewsinh(0))1—p

I, Plgl(t) =
Applying the quadrature rule (2.2) to this integral, we obtain the approximate formula:
t—al? I m cosh(kh)g(vay; (kh))

I‘(l _ p) k;N (1 + e—wsinh(kh))(l + eﬂsinh(kh))l—

L Plg)(t) =~ IR"[9)(t) =

The derivative part can be handled in the same manner. Similar to (2.4), using
()~ Rl Z Wb s OSGRED ), € (a, b,
— Qa b( ( h)) ’
and differentiating both sides, we have f’ ~ {CRFf}. Then we obtain the formula:

DLIfI(t) = TP [F)(t) = IRE(F1(t) = IRFHCREF Y] (1) (2.6)

2.3 Results of error analysis

We here state the error analysis results of the presented approximate formulae, while their
proofs are left to Section 4. Let us introduce the following function space.

Definition 2.1. Let Z be a simply-connected domain which satisfies (a, b) C 2, and let a be
a positive constant. Then L, (%) denotes the family of all functions f that are analytic on 2,
and satisfy |f(2)| < C|Qg,(2)| for a positive constant C and all z € Z.

In the statement of theorems below, 2 is either ¢ (Za) or ¢;;(Za), where

arg <Z:Z>’ <d},

DE 1 z—a 1 z—a\)?

ot(Za) =4z€C:larg |—log| —— | +1/1+ < —log <d
’ T b—z ™ b—z

These are domains that are mapped by the SE or DE transformation from a strip domain

le:Eb(gd) = {Z eC:

9, ={C € C:|Im(| <d}, (2.7)

for a positive constant d. With these notations, the approximate errors of the formula (2.5)
and (2.6) are analyzed as follows.

Theorem 2.2. Let (f/Qqp) € La(¥57(%Z4)) for d with 0 < d <. Let p = min{l —p, a}, N

be a positive integer, and h be selected by h = /md/(pN). Then there exists a constant C
independent of N such that

maxe [DELF)(6) ~ TEHCR £Y)(1)] < CNe V7Y, (2.8)



Theorem 2.3. Let (f/Qqup) € La(¢)3(Z4)) for d with 0 < d < 7/2. Let p = min{l — p, a},
N be a positive integer with N > pn/(2d), and h be selected by h = log(2dN/u)/N. Then there
exists a constant C' independent of N such that

N
DP _ JDE DE £/ < —de/log(sz/u)_
mase [DEIA1(6) ~ ZRHCR Y10 < Cpp e

The number of evaluation of f in these approximation formulae is n = 2N + 1, which means
the convergence rate is O(e~7V") in the SE-Sinc case, and O(e~7"/ 1967 in the DE-Sinc case for
some y > 0; in both cases the errors decay exponentially.

Remark 1. The assumption (f/Qqp) € Lo(2) may seem to be not practical since the function
f must be zero at the endpoints by the condition |f(2)/Qap(2)] < C|QS,(2)|. But actually,
functions in a certain wider, and reasonable space can be translated to those satisfying the
assumption (see Stenger [17, §4]).

3 Numerical examples

In this section we consider two test functions, f;(t) = t¥/3(1—#)2/T(7/3) and fo(t) = t(1—t)%¢!,
and their 1/2-order derivatives in Caputo’s sense on the interval (0, 1):

1/2 5/6 28012 — 476t + 187
Dy [f1](¢) = :

- T(11/6) 187
Dy ?[f2)(t) = % FE;//22) (8t% — 42 — 22t + 31) + et erf (V) {8¢(2t> — 7t + 8) — 31} | .

Let 7y, denote an arbitrary positive number less than 7. Then the function f; satisfies (f1/Qo,1) €
L1 /3(¥51(Zny)) and (f1/Qo1) € Ly/3(¥55(Zry/2)), and the function fo satisfies (f2/Qo1) €
L1 (¥51(Zr,)) and (f2/Qo1) € Li(¥55 (P, 2))- In actual computations, we set my = 3.14,
and then h can be selected according to Theorem 2.2 or Theorem 2.3.

The numerical result of D(l)/ 2 f1 is shown in Figure 1, and the one of D(l)/ 2 f2 is shown in
Figure 2. Both of the computation programs are written in C with double-precision floating-
point arithmetic. The errors are checked on ¢t = 0.01, 0.02, ..., 0.99, and the maximum error
of them is plotted on the graphs. There are three plot lines in both graphs; the formula by
Sugiura-Hasegawa [19] (dashed line with x points), by the SE-Sinc methods (solid line with A
points), and by the DE-Sinc methods (solid line with o points). The convergence profiles of the
Chebyshev formula are different between Figure 1 and Figure 2. This should be caused by the
singularity of the function f; at the endpoint, t = 0. In contrast, we can see that the results of
the SE-Sinc formula and the DE-Sinc formula are consistent with Theorem 2.2 or Theorem 2.3
in both graphs.

4 Proofs of the theorems in Section 2

4.1 Proof of Theorem 2.2 (the SE-Sinc case)

The following two theorems are critical to prove Theorem 2.2.
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Theorem 4.1. Let the assumptions of Theorem 2.2 are fulfilled. Then there exists a constant
C independent of N such that

max |12 7)) = ZRFLF)(1)] < Cem Vo,
t€la,

Theorem 4.2 (Stenger [17, Corollary of Theorem 4.4.2]). Let the assumptions of Theorem 2.2
are fulfilled. Then there exists a constant C' independent of N such that

sup | S 5(t) — CEII0)}] < ONe VI,

te(a,b) dt

Using these theorems and the trivial fact supy [|Z37[lc([a,p)) < 00, We get (2.8). In what
follows, we prove Theorem 4.1. The next theorem is the base of the error analysis.

Theorem 4.3 (Stenger [17, Theorem 4.2.6]). Let (FQqz) € L(¢37(Za)) for d with 0 <d <,

let N be a positive integer, and h be selected by h = \/27d/(SN). Then there exists a constant
C independent of N such that

b N
/ F(s)ds—h S F(4S5(h){055) (kh)| < ComVETPN,
a k=—N

Let us apply this theorem to the approximation (2.3). If we put F(s) = g(s)/(t — s)P in this
theorem, and if g is analytic and bounded uniformly on ¥5% (%) for all t € [a, b, then (FQa:) €
L1 (¥55(%4)). Furthermore if we set p = min{l — p, a}, then (FQqu;) € L, (¥5%(%4)) since
clearly Ly, (¥5%(Z4)) C Ly(¥3%(%4)) if v > p. Therefore we obtain the next result.

Lemma 4.4. Assume that there exists a constant d with 0 < d < 7 such that g is analytic
and bounded uniformly on 5% (%) for all ¢ € [a, b]. Let p = min{l — p, a}, N be a positive
integer, and h be selected by h = y/27d/(uN). Then there exists a constant C' independent of
N such that

max L2 Plg)(t) — IRF[g)(1)] < Ce™ VAN, (4.1)
tcla,



We can relax the condition on ¢ using the following lemma.

Lemma 4.5. Let g be analytic and bounded on ¢3%(%,) for d with 0 < d < 7. Then g is
analytic and bounded uniformly on ;% (%,) for all ¢ € [a, b].

Proof. We shall establish this lemma if we prove for all ¢ € [a, b] that ¥3%(Za) C 55 (Za),
which is equivalent to “|Im{¢55}71(2)| < d = | Im {457, “1(2)| < d” (recall that %, is defined
by (2.7)). Set ¢(t) = {¢55} () for simplicity. It is sufficient to show that [Im((t)| is a
monotonically decreasing function, since from this we have |Im((b)| < |Im((¢)] < d. Let
z,y € R and set z =x +1y. Then Im ((¢) is expressed as

— tr — at — x? — y? t—
z a)zarg<ax+x at —z* —y* . (t—a)y )

Im((t) = arg (t—z G— 2217 l(t—x)2+y2

Considering cos(Im ¢(t)) and its derivative, we have

ar +tr —at — x? — y?
Viax +te —at — 22 —y2)2 + (t — a)2y?’
(t-aa—2P+W
{(l@=—2)2+92)((E—2)* +y?)}¥>
Thus cos(Im ¢(¢)) is a monotonically increasing function. Since —m < Im {(t) < 7 by definition
and cos(—Im {(t)) = cos(Im ((t)), we can see that |Im ((¢)| is monotonically decreasing. [

cos(Im((t)) =

d
T cos(Im((t)) =

Therefore Lemma 4.4 can be rewritten as follows.

Lemma 4.6. Let g be analytic and bounded on 937 (%4) for d with 0 < d < m. Let u =

min{l — p, a}, N be a positive integer, and h be selected by h = \/27wd/(uN). Then there
exists a constant C' independent of N such that (4.1) holds.

If (f/Qap) € La(¥55(Z4)) (assumption in Theorem 2.2) holds, then f’ is analytic and
bounded on 37 (Za-.) for any e with 0 < € < d. Choosing € = d/2 and using Lemma 4.6, we
obtain Theorem 4.1.

4.2 Proof of Theorem 2.3 (the DE-Sinc case)

Since supy |Zx"llc((a,5)) < 00, Theorem 2.3 can be proved in a similar way to the SE-Sinc case,
by showing the following two theorems.

Theorem 4.7. Let the assumptions of Theorem 2.3 are fulfilled. Then there exists a constant
C independent of N such that

H%a)z] ‘I(ll—p[f/] (t) _ I]]%E[f/] (t)| < Ce—de/ log(2dN/p)
t€la,

Theorem 4.8. Let the assumptions of Theorem 2.3 are fulfilled. Then there exists a constant
C independent of N such that

d N
sup |— {f(t) — CRE fl(t <C e—de/log(2dN/,u)‘
S R tAORGARIO) o (2471

We first give the proof of Theorem 4.8, which is relatively short.



4.2.1 Proof of Theorem 4.8 (approximation error of derivatives)

We easily obtain that

LUO-cxUOY < |3 Z Qa WU SGR (0 0)

5
suzom)
" 2 |Qutizm

’i{Qa,b(t)S(j,h)({wZ% TN}, (42)

Let us examine the first term. We need the following definition for it.

Definition 4.9. Let Z,(€) be defined for 0 < e <1 by Z4(e) ={C € C:|Re(| < 1/¢, |Im(| <
d(1—¢)}. Then H!(Z,) denotes the family of all functions F that are analytic on 2, and such
that N (F,d) = lime_o fa%(e) |F(Q)||d¢] < oo.

Then the next assertion holds for any conformal map v that satisfies ¥(R) = (a, b).

Theorem 4.10 (Stenger [17, part of Theorem 4.4.2]). Assume the next two conditions:
(A1) f(4()/Qup(¥(-) € H(Za),

(A2) sup
te(a,b),—m/h<s<w/h

T {Qa b(t) 151/;1(15)}‘ < C/h with C' depending only on ¢ and Qqp.

Then there exists a constant C, depending only on v, Q, d and f, such that

_e—Td/h

> ]h . _
Sup & Z Qa ) ()8 R) (7 (1) | < CF .

We show that (A1) and (A2) are fulfilled with ¢(¢) = ¢, (¢) under the assumption that
(f/Qap) € La(¥55(Za)). For (Al), it is sufficient to prove Ni( ap(Wap (), d) is finite, since
|f(2)/Qap(2)] < ClQG,(2)| holds by the assumption (recall Definition 2.1). The next lemma
shows the desired claim.

Lemma 4.11 (Okayama et al. [12, Lemma 4.6]). Let o and d be positive constants. Then
N1(Q%, (¥2%5(+)),d) is finite for any d € (0, 7/2).

Using the Leibniz rule and the following inequality:
Qap(t) (t—a)(b—1) < b—a

WEVRTO) g ao-1 \/1 e <t_a)}2 =

b—a
we can easily show the condition (A2).
Lemma 4.12. The condition (A2) in Theorem 4.10 holds with 1 (¢) = .5 (¢).

Therefore, by using Theorem 4.10 the first term in (4.2) is evaluated as follows.



Lemma 4.13. Let (f/Qup) € La(¥)3(Z2,)) for d with 0 < d < w/2. Then there exists a
constant C independent of A such that

efﬂd/h

(i) —_—
sup { Z Qa( e ))Qab() (J: ) ({¥ap 1@))} <C—

te(a,b) di

There remains to evaluate the second term in (4.2); this is done by the next lemma.

Lemma 4.14. Let (f/Qup) € La(¥)3(Z2,)) for d with 0 < d < w/2. Then there exists a
constant C independent of h and N such that

DE ‘h ™
i 3 || (Qu O ER 0)}] < Cpe O

te(a,b)

l7I>N

Proof. First, by the identity

w/h _ ,
Qual)SG (w5 (1) = et [T g g
’ T —7/h

and Lemma 4.12, it follows that for a constant C;

sup

te(a,b) dt

L Qupt)S G, m (e —1@))}‘ < Cy/h. (4.4)

Second, by the assumption (f/Qap) € La(¢;;(Za)), there exists a constant C such that

‘ FWap(ih))

S Tad A DE B é’{(b—a)/Q}?a e —esb(h)
Qa,b(1/13‘2(jh)) SC’Qa ( ab(]h))’ < C(b—a)*e jhl)

 cosh®¥(msinh(jh)/2)

Furthermore using sinh(|jh|) > (el — 1)/2, and putting Co = C(b — a)?*e2®, we have

D

lil>N

DE( 4
W| <0y 3 o Facwin
Qa,b( a,b(jh)) li|l>N

=20, Z ef%aexp(jh)
Jj>N

< 202/ efgaexp(sh) ds
N

2 o 7'['Ozhe‘3h —Zaexp(sh
S202{770&(—3]%}/N { 2 }e seePih) ds

_ ;I}ZC:]Vh e—%aexp(Nh). (45)
™

Combining (4.4) with (4.5), we get (4.3). [

Theorem 4.8 is then established by taking h as h = log(2dN/u)/N in Lemma 4.13 and
Lemma 4.14.



4.2.2 Proof of Theorem 4.7 (approximation error of integrals)

Theorem 4.7 can be shown in almost the same manner as the SE-Sinc case (Theorem 4.1). Let
us start with the next theorem.

Theorem 4.15 (Tanaka et al. [20, Theorem 3.1}). Let (f/Qqup) € Lg(¥2}(%q)) for d with
0 < d < m/2. Let N be a positive integer with N > (3/(4d), and let h be selected by h =
log(4dN/3)/N. Then there exists a constant C' independent of N such that

dS —h Z kh {’QZJ ( ) < Ce—?ﬂdN/log(4dN/ﬁ).

Applying this theorem to the approximation I}™? g ~ ZRFg, we have the next lemma.

Lemma 4.16. Assume that there exists a constant d with 0 < d < 7/2 such that g is analytic
and bounded uniformly on ¢¥2%(%y) for all t € [a, b]. Let 4 = min{l — p, a}, N be a positive
integer with N > p/(4d), and h be selected by h =log(4dN/;)/N. Then there exists a constant
C independent of N such that

mae [1,7[g](1) — ZiFlo](1)| < Comm s/, (46)
t€la

We can relax the condition on ¢ using the following lemma.

Lemma 4.17. Let g be analytic and bounded on YLy (Z4) for d with 0 < d < 7/2. Then g is
analytic and bounded uniformly on 2% (Z,) for all ¢ € [a, b].

Since its proof is far more complicated than the SE-Sinc case (Lemma 4.5), we leave it to
the end of this section. If we accept this lemma, Lemma 4.16 can be rewritten as follows.

Lemma 4.18. Let g be analytic and bounded on ¢7%(Z4) for d with 0 < d < 7/2. Let
u = min{l — p, o}, N be a positive integer with N > p/(4d), and h be selected by h =
log(4dN/p)/N. Then there exists a constant C' independent of N such that (4.6) holds.

If (f/Qap) € La(¥53(Za)) holds, then f’ is analytic and bounded on 9.} (%Z4-.) for any e
with 0 < € < d. Choosing € = d/2 and using Lemma 4.18, we obtain Theorem 4.7.
It remains to prove Lemma 4.17. To this end, it is essential to examine the imaginary part

of (G1 and G2, which are defined by

n=n+vV1+n?% Gan) = 7&+n

1+e ™"
The following lemma is useful to determine whether Im G5 is positive or negative.

Lemma 4.19. Let z € Rand y € R with |y| < 1. Then Im[G;(x+1iy)] is represented as follows:
Im [G1 (2 +iy)] = yGy (2, y),

where G (z,y) is a positive function.

10



Proof. Let X and Y be defined by

1 Ty
X:—\/ 1+22—9y2)2 4+ 2zy)?2+ (1 +22—y?), Y =—. 4.7
7 V( y?)? + (2zy)? + ( y?) e (4.7)
Considering the principal branch of square root, we have y/1+ (z +iy)? = X +1Y. Thus it
follows that

m(Gi(z+iy)] =y+V =y{1+}.

We show /X > —1 below, from which this lemma follows. In the case where x > 0, clearly
x/X > 0> —1. Furthermore, in the case where z < 0 and y = 0, we have

X:\2\/\/(1—1—3:2—02)2+(2x-0)2+(1+x2—02):m>@:—x,

from which x/X > —1 follows. Similarly, in the case where 2z < 0 and y # 0, we have

1
X>\/i\/\/(lﬂc?—y2)2+(2-0~0)2+(1+x2—y2)—\/1+x2—y22\/1+:c2—12——x,

which completes the proof. [ ]
For the function G9, we have the next lemma.

Lemma 4.20. Let € R and y € R with |y| < 1. Then Im[G2(x+1y)] is represented as follows:
Im [Ga(z +iy)] = yG3 (2,y), (4.8)
where G5 (,y) is a positive function.

Proof. Using X and Y defined by (4.7), we can write the function Gy(z +iy) as

L X +iY
Go(z +iy) = {1 4 e Tz COS(ﬂ'y)} — i{e_” sin(my)}

 X{l+e™cos(my)} — Ye " sin(my) . Xe ™ sin(my) + Y{1 + e ™ cos(my) }
{14 e ™ cos(my) }2 + {e~ ™ sin(7y)}2 {1+ e ™ cos(my)}2 + {e" ™ sin(my)}2’

Hence we have (4.8), where the function G is defined by

_ {Xsin(my)/y} + (x/X){e™ + cos(my) }
e [{e™ 4 cos(my)}? + {sin(my)}?]

G5 (z,y)

We show G (z,y) > 0 below, from which this lemma follows. In the case where x > 0, clearly
Ga(x,y) > 0. Thus let = < 0 below. First, X is evaluated as

1
XzﬁWuW—y2>2+<2-0-y>2+<1+02—y2>=¢1—y221—y2.

The last inequality holds since |y| < 1. Second, —1 < 2z/X < 0 holds from z < 0 and the proof
of Lemma 4.19. Then the numerator of G5 is evaluated as

{Xsin(my) /y} + (x/X){e™ + cos(my)} = {(1 - y*) sin(my) /y} — {1+ cos(my)}. (4.9)
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For the denominator of G; , we have

"™ [{e™ + cos(my)}? + {sin(my)}*] < e ™ [{1 + cos(my)}® + {sin(my)}?]. (4.10)
We here set a function f as

{(1 — y?)sin(my)/y} — {1 + cos(my)}
{1 + cos(wy)}2 + {sin(my)}?

and in what follows we prove f(y) > 0 for all y € [—1, 1]. If it is shown, then by using (4.9)
and (4.10) we obtain the desired conclusion:

fly) =

Y

fy) _ {0 =y?)sin(ry)/y} — {1 +cos(my)} _ s
0< e~ e m[{1 4 cos(my)}2 + {sin(ry)}?] <Gy (@),

Since f is an even function, it is sufficient to show f(y) > 0 for y € [0, 1]. The derivative of f
is written as
(1 +y?)sin(ry) — my(1 —y?)

F'w) =~ 4y? cos?(my/2) ’

and we can show (1 + y?)sin(ry) — 7y(1 — y?) > 0 for y € [0, 1]. Therefore the function f is
monotonically decreasing on the interval [0, 1]. Thus it follows that

4 —7

fly) > f(1) = 5 >0,

which establishes the lemma. [ ]
Using the two lemmas above, we prove Lemma 4.17.

Proof. In the same argument as in Lemma 4.5, we consider the function cos(Im((t)), where
¢(t) = {425} *(2), and show it is a monotonically increasing function. Since

€ cos(m(C(1))) = —sin(Im C(1)) T {(Im C(1),
we examine sin(Im ((t)) and {ImC}’ below. Let us define a function n(t) as n(t) = 1 log(2=2).
Then ((t) = log{n(t) + /1 +n*(t)} = log{G1(n(t))}, and

Im [G1(n(t))]
Gi(n())]

because sin(arg(£)) = Im&/|¢| for all £ € C. We set xx = Ren(t) and y; = Imn(¢) here. Note
|y < 1 by the definition of 1. According to Lemma 4.19, using a positive function G{, we have

sin(Im {(t)) = sin(arg{G1(n(t))}) =

Im [G1(n(1)] _ 9 G (e, ye)
|G (n(t))] G1i(n(®)]

Next we examine {Im (}’. The function Im ((¢) can be written as

sin(Im ((t)) = (4.11)

tm (1) = o [loa {n(t) + I+ b~ log {* (1) + VI (7 (01}
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where n* denotes a conjugate complex number of 7. By differentiating and rewriting this
equation, we obtain

d Im [(t —2)y/1+ n2(t)}

—Im((t) = 5
(= 2)V/T+P()

dt
From the definition of 7(t), we have (t — z) = (t — a)/(1 + ¢™®), and then

1 4 i)
(t—a)/I+1P(0)

d

£Img(t) =

N (YA e O R Y A )
I+ o0 (t— )lGa(—n(0)

Thus by using the representation (4.8) in Lemma 4.20, it follows that

d (—yt)G;(—l’t’ —yt)
—Imd{(t) = . 4.12
at " = G G )P 412)
Finally, combining the expression (4.11) with (4.12), we obtain
d QEGT(%}, yt)G;(—xt, —yt)
—cos(Im({(t))) = >0,
at ‘IO =16 G — a)lGa )P
which is the desired conclusion. [ |
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