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On some definite integrals containing the inverse tangent
function

Sean M. Stewart

ABSTRACT. Evaluations are presented for definite integrals of the form

o 2
/0 arctan (Wifxzp?) flaz)dz,

for numerous functions f subject to appropriate restrictions on the real numbers
a, r, and b. Many new results pertaining to the particular inverse tangent function
appearing in the integrand not found in the tables of Gradshteyn and Ryzhik are
given.

1. Introduction
In entry 4.574.3 of [2] the following Fourier sine transform for the function

arctan (1)2217“;2) appears

o 2
(1.1) /0 arctan (bz_:a;z) sin(ax) dx = gexp (—a\/ r2 + 62) sinh(ar).

Here a > 0 and b,r € R. It cites [1, p. 87, Entry 2.8.9]. Turning there no reference
to any original source can be found. Intrigued, the current work is the result of a
quest to prove (1.1). Here a large number of definite integrals containing the product
between the inverse tangent function appearing in the integrand of (1.1) and various
other functions will be evaluated. The definite integrals to be found are of the form

(1.2) /000 arctan (m) flaz) dx.

Here f is a continuous function on = > 0 with suitable restrictions applied on the real
numbers a, r, and b. Most of the definite integrals we present are not to be found
in the classic table of integrals by Gradshteyn and Ryzhik [2]. Four of the definite
integrals found are for the Laplace, Mellin, and Fourier sine and cosine transforms of
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2rx
b2+a2

to be new.

Many of the results for the definite integrals we give in terms of a number of
parameters contain what Moll terms ‘fake’ parameters [5, p. 34]. By a suitable
change in variable and simple scaling a reduction in their number can be achieved
allowing the final expression to be written in minimal form independent of one of
these parameters. We shall indicate when the removal of a fake parameter leading to
minimal expressions for our results can be made.

All integrals to be found will make use of the following lemma. It allows all definite
integrals we are interested in finding to be written in terms of a double integral that
can then be evaluated after the order of integration has been changed.

arctan ( ) The latter two integral transforms are known, the former two appear

LEMMA 1.1. Ifr = sinh«a where o € R, then

o

2rx ¢ x
(13) arctan (1_'_:1:2) = /e_a m dt.

PROOF. Setting r = sinha = 1 (e® — e™®) where o € R we can write

2 a —«
(1.4)  arctan (1:%) = arctan (m) = arctan(ze®) — arctan(ze™®),
T T

where we have made use of the following result for the inverse tangent function
U—v
arctan(u) — arctan(v) = arctan () , uv>—1.
1+uv

As x > 0 and e™® > 0 for all o, from the well-known identity for the inverse tangent
function of

1
(1.5) arctan(u) = g — arctan (> , u>0,
u

we can rewrite (1.4) as

2rx e e @ g
arctan { —— | = arctan | — | —arctan | — | = ——dt,
1+ 22 x x oo t2+a?

and completes the proof. O

REMARK 1.1. From the limits of integration that appear in the integral given in
Lemma 1.1 we will have a need to express these limits in terms of the parameter r.
More generally if sinh o = r/b where b # 0, expressing the hyperbolic sine function in
terms of exponentials, on solving the quadratic equation that results one finds

1o VP LT
et = —
b

Note the positive case for the square root has been chosen since e*® > 0 for all a € R.

(1.6)
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2. Functions leading to elementary functions

In this section we give a number of definite integrals involving the product between
the inverse tangent function appearing in (1.2) and various functions f that lead to
results which can be expressed in terms of elementary functions. Before presenting
these, while the final form of all definite integrals given in this section will be in terms
of elementary functions there will be a need for the gamma function and some other
functions closely associated with it. For convenience, these we introduce here.

The digamma function is defined by

d I(z)

(2.1) wle) = 7 08T (@) = 13-

where T'(x) is the classical gamma function defined by the Eulerian integral

(2.2) I(z) = /000 t* et dt.

Closely connected to the gamma function is the beta function defined by

1

(2.3) B(x,y) = / N1 -ty tdt, x,y>0,
0

which is related to the gamma function by the identity

I'(z)I(y)

2.4 B(z,y) = ——=.

(24) (@) = po

The upper incomplete gamma function is defined by

(2.5) I'(a,z) = / t* et dt,

and reduces to the gamma function when x = 0. The error function is defined by

(2.6) erf(z) = % /Ow et dt.

When a = % in (2.5) the upper incomplete gamma function and the error function are

known to be related to each other in the following manner [6, p. 177, Eq. (8.4.6)].

@.7) r (;x) — 7 (1= erf (V).

The reader will find information about these functions in [3] and [6].
For our first definite integral we take f to be a simple rational function.

PROPOSITION 2.1. For a >0 and b,r € R the identity

(2.8) /OoaTCtan 2re T _dr=Tlo at Vit b ar
' 0 Ria?) 2+ T2 B\ ur v 1)’

holds.
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PROOF. Let I(a,r,b) denote the left-hand side of (2.8). Enforcing a substitution
of © — bz reduces the number of parameters by one. Doing so yields

e 2z sinh
(2.9) I(a,rb) :/ arctan< i a) x
0

d
1422 ) 22 +¢2 >

where sinha = r/b and ¢ = a/b. Applying (1.3) to (2.9), a change in the order of
integration which admits an elementary justification produces

e® oo 72
1 b) = dx dt.
ern= [ | mEea

Performing the inner integral which is elementary; it following after performing a
partial decomposition of

x? c? 12
2.10 = _ :
(2.10) 24+ 22) (22 + %) (2 —)(2+22) (-1 +2?)
we have .

m ¢ dt ™ c+e”
I b) = — — =1 .
(a,r,b) 2/6_at+c 2 Og<c—|—e—a)

The desired result then follows on substituting for the values of ¢ and «. O

REMARK 2.1. The parameter b appearing in (2.8) is an example of a fake pa-
rameter. Enforcing a substitution of x +— bz and scaling a by ab yields the minimal
form

(2.11) /°° " 2ry x i 711 a+Vr2+1+r
. arctan | —— | ———=dr = —log | ——————— | .
0 1+22) 22 +a? 2 & a+vVri+1—r

REMARK 2.2. Two particular cases immediately follow from Proposition 2.1. Set-
ting b = 0 in (2.8) gives

> 2
(2.12) / arctan [ 25} =T g = Tiog (2EIIETY
0 x ) x2+a? 2 a+lr|—r
and is valid for @ > 0 and r € R while setting a = 0 in (2.8) gives
° 2 d
(2.13) /0 arctan <b2—TI,—Ix2) % = 7 arcsinh (%) ,

and is valid for b > 0 and r € R. In this last expression, b is a fake parameter and can
be removed. Enforcing z +— bx and replacing r with rb one obtains the minimal form
of

e 2 d
(2.14) / arctan (m) . marcsinh(r),
0 1+22) x

a result which recently appeared as a problem [7].

REMARK 2.3. Set p=2 > 0in (2.12). If a substitution of 2 — 2 is enforced, for
the case where r > 0 one finds

°° arctan(rz) ™
2.15 —————>dr = — log(1 .
(215) | R e = a1+ m)
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This is entry 4.535.9 in [2].

EXAMPLE 2.1. An attractive special case is

o 2z x 7r
(216) /O arctan ((52—}—4> m dx = 5 10g(g0),

where ¢ is the golden ratio (14 +/5)/2 and is found on setting r = 1 and @ = b = 2 in
(2.8).

EXAMPLE 2.2. A second attractive special case is

e d
(2.17) /0 arctan (&) % = 7log(2),

and is found on setting » = 3 and b =4 in (2.13).
LEMMA 2.1. Forr € R

°° 2 1
(2.18) / arctan < ch) og() dx = 0.
0 1+ T

PRrROOF. The result is immediate on enforcing a substitution of x — % g

PROPOSITION 2.2. Fora >0, b >0, and r € R the identity

(2.19) /0 arctan (bfj—xﬂ) logg(tax) dx = 7 log(ab) arcsinh (g) ,

holds.

PROOF. Let I(a,r,b) denote the left-hand side of (2.19). Enforcing a substitution
of © — bx gives

o 2zsinh o d
I(a,r,b) = log(ab) / arctan (:Esma> *
0

1+22 ) o
> 2z sinh 1
(2.20) +/ arctan [ 2o 0(2) dz,
0 1+ a2 x

where sinh o = r/b. The first of the integrals appearing in (2.20) is given by (2.13).
From Lemma 2.1 the second of the integrals is equal to zero. The desired result then
follows and completes the proof. O

REMARK 2.4. The parameter b appearing in (2.19) is fake. Enforcing a substitu-
tion of x + bx and scaling r by rb and a by ¢ produces the minimal form

o 2 I
(2.21) /0 arctan (1 IZQ) ngfx) dx = 7 log(a) arcsinh(r).

EXAMPLE 2.3. An attractive special case is

(2.22) /OOO arctan ( i > log(z) dz = 7log*(3),

9+ 22 x
and is found on setting a =1, r =4, and b = 3 in (2.19).
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REMARK 2.5. Differentiating (2.19) with respect to the parameter b gives

° log(ax) T rlog(ab) ) r
2.23 der = — { —22~2 hi=
(223) /0 xt + 222(b2 4 2r2) 4 b4 T { VrZ + b2 aresn (b) ’

valid for » > 0, b > 0. The parameter b is fake. Since

1 1
(2.24) lim — arcsinh (i) =—

r—0+t T b
when r — 01, (2.23) reduces to
* log(ax) ™
2.25 s dr = —
(225 | =

and is valid for a > 0, b > 0. Once more the parameter b is fake. Differentiating (2.19)
with respect to the parameter r, combining the result with (2.23) produces

e 22 log(ar) 7w [ rlog(ab) ) T
(226) A 1,‘4 T 2:1:2(1)2 n 2T2) n b4 dl’ = ZT {W + aI'CSIIlh (b)} s

valid for @ > 0, b > 0. Here the parameter b is fake. Finally, as 7 — 0%, (2.26) reduces
to

log(a‘b) - 1) )

(2.27) /000 m dx = % (1 +log(ad)),

and is valid for a > 0, b > 0. Once more the parameter b here is fake and we have
made use of the limit given in (2.24).

EXAMPLE 2.4. Setting a = b = 1 in (2.25) and (2.27) before subtracting the
former from the latter we find

< (1 — 2?)log(x) o7
(2.28) /O e =g

This is entry 4.234.4 in [2]. It is surprising neither (2.25) nor (2.27) appear in [2].

PROPOSITION 2.3. Fora > 0,b> 0, and r € R the identity
& 2 t
-/0 arctan <b2 —T—xaﬂ) are f;t;(aac) dx = QLI)Z {2ab2 arcsinh (%)
+ (ab2 +Vr2 4 b? +T) log (a\/r2 + b2 —ar+ 1)
(2.29) — (ab2 +Vr2+b?— r) log (a\/ r2 4+ b2 +ar + 1)} ,

holds.

PROOF. Let I(a,r,b) denote the left-hand side of (2.29). Enforcing a substitution
of © — bx gives

1 [ 2z sinh t
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where ¢ = ab and sinha = r/b. Applying (1.3) to (2.30), a change in the order of
integration produces

(2.31) I(a,r,b) / / arCtan (cz) @ it

The inner integral appears as entry 4.535.9 of [2} Here

°° arctan(cx) ™
2.32 ————dr = —log(1+ct 0,t>0.
(2.32) | = Sros ), o> 00>
Thus (2.31) becomes
o " log(1 + ct)
I(a,r,b) = 5% /e—a 2 dt.

This integral is elementary. It can be found by integrating by parts first before applying
a partial fraction decomposition. The result is

I(a,r,b) = — |clog(t) —

2b t

(1 + ct)log(1 + ct)r
= % {2ca+ (c+e*)log(l +ce™®) — (c+ e *)log(l 4 ce®)} .

The desired result then follows on substituting the values for ¢ and « and completes
the proof. O

REMARK 2.6. The parameter b appearing in (2.29) is a fake parameter. Enforcing
a substitution of x — bz and scaling r by rb and a by 7 one can see the minimal form
is equivalent to its formulation when b =1 is set in (2.29).

From the next result a number of interesting definite integrals follow as special
cases.

PRrOPOSITION 2.4. For b >0, r € R, and s € R the identity

/ Ooarctan 2rz arctan 251 dz {7" arcsinh <S> + s arcsinh (T)
_ar o -7 2 Z
0 b2 + 22 b2 + 22 b b

+(\/r2+62+\/82+b2) log [cosh( Larcsinh () — 4 arcsinh ( ))H

r s
b b
cosh (4 arcsinh (§) 4 4 arcsinh (§))

(2.33)
holds.

PROOF. Let I(r,s,b) denote the left-hand side of (2.33). Enforcing a substitution
of x — bx gives

o 2z sinh 2z sinh A
(2.34) I(r,s,b) = b/ arctan [ 22200 Y) apetan | S22 dz,
0 1+ 22 1422

where sinh « = r/b and sinh A = s/b. Here o, A € R. The single integral appearing in
(2.34) can be converted to a triple integral by applying the result of Lemma (1.1) to
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each of the inverse tangent functions appearing in the integrand. Doing so, after the
order of integration is changed produces

e” et 0o 2

X
2. I = t.
(2.35) (r,5,b) b/ﬂ /ﬂ/o T e wdud

Making use of the partial fraction decomposition given in (2.10) we find

«@ A
e e + S
I(r,s,b) = b/ / [152_2 arctan (%) — ﬁ arctan (z)} dudt

au dt 1() t + u —A (U&

ay (1og(t+6 ) —log(t+ ™)) dt
- %b [(* + D) log(e* + ) — (7 + ) log(e ™ + )]

e—«a

. : e + e
= 7b{ Asinha + asinh A 4+ (cosh a + cosh A) log Trearr ) ([
ea

The desired result then follows on substituting the values for o and A. O

REMARK 2.7. The parameter b appearing in (2.33) is a fake parameter. Enforcing
a substitution of z + bxr and scaling 7 — 70, s = sb, and a — 7 one can see the
minimal form is equivalent to its formulation when b =1 is set in (2.33).

REMARK 2.8. The special case r = s gives

s 2
(2.36) /0 arctan? (1)211;2) de =7 {2rarcs1nh ( ) +/r2 + B2 log ( 21 b2)}

Here » € R and b > 0. Again the parameter b is fake.

ExXAMPLE 2.5. A rather simple special case can be produced. It is to be found on
setting » = 3 and b =4 in (2.36)

6z 8192
2 _
(2.37) /0 arctan <x2 n 16> dx = 27 log (3125>

REMARK 2.9. For b > 0, on enforcing a substitution of z — % in (2.34) one
obtains the integral identity

/ o " 2rz " 2sz dr — B2 / o ; 2rz
arctan | —— | arctan | —— | dz = arctan | ——
0 b2 +’I’2 b2 +IZ’2 0 b2+$2

2sx dz
(2.38) X arctan (b2 n x2> —-

Here 7, s € R. Once more the parameter b is fake.

REMARK 2.10. Since

(2.39) lim [2r arcsmh( )+ Vi1 log < 5 )] — 2rlog(2),

b—0+
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when b — 07, (2.36) reduces to

& 2
(2.40) / arctan? (;) dz = 27rlog(2),
0
and is valid for r > 0. Enforcing a substitution of = 2?7 one obtains
© /arctanz ) 2
(2.41) / <> dx = 7log(2),
0 X

an integral that surprisingly does not appear in [2]. Differentiating (2.36) with respect
to b gives
(2.42)

/ > " 2rx T d ™ ) r? + b?
arctan r=— " Jog| ——2

; Pra2) it 22+ 2) 1 b g e\ 2 )

valid for r > 0 and b > 0. Differentiating (2.36) with respect to r, combining the

result with (2.42) produces

/00 arctan 2re z? = m(b® + 2r?) o b?
0 2+a2) a2t + 20202 + 2r2) + b 82 1 b2 g r2 1 b2

(2.43) + garcsinh (%) ,

and is valid for » > 0 and b > 0. Finally, enforcing a substitution of = — l;—z in (2.43)
produces

/ O;,rctan 2rz du - {arcsinh (C)
0 b2 + 22 ) x(xt 4 222(b2 4 2r2) + b4) 204 b

b% + 272 b?
2.44 1
(244 +4r\/r2+b2 o8 (b2+r2)}’

valid for r > 0 and b > 0. Note in all cases, the parameter b appearing in (2.42),
(2.43), and (2.44) is fake.

In the next proposition the Mellin transform of arctan (ﬂ—%) is given.

PROPOSITION 2.5. For 0 < |a|] <1, r €R, and b € R the identity

/000 arctan <b22:_22> ¢ Vde = % sec (%a) {( r2 + b2 + r)a
(2.45) - (Vs ffr)a},
holds.

PROOF. Let I(a,r,b) denote the left-hand side of (2.45). Enforcing a substitution
of x — bx gives

o 2z sinh
(2.46) I(a,r,b) = b° arctan [ 2200 ) pa-1 dz,
0 1+ 22
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where sinh v = r/b. Applying (1.3) to (2.46), a change in the order of integration
produces

. e o 7@
(247) [(a, r, b) =b /;70 /O m dx dt.
Enforcing a substitution of x — ¢1/z in (2.47) yields
(2.48) I( b)—ba/eata/mxa;ld dt
. a,r,b) = i), Tva x dt.

The inner integral of (2.48) can be evaluated in terms of the beta function given in
(2.3). Substituting ¢ = u/(1 + u) into (2.3) before reverting the dummy variable u
back to x we see that

o g5t a+1 1—a a+1 1—a
9.49 dz =B -T r
(2.49) /01+x$ (2’2) (2)(2)

where identity (2.4) has been used. Euler’s well-known reflexion formula for the gamma
function

™

P —2)() = sin(rx)’

allows (2.49) to be rewritten as

a—1

* z 2 Ta
/ dxzwsec(—).

Thus (2.48) becomes

e® a
ol dt =

I(a,r,b) = w;)“ sec (ﬂ;) /_a WZ sec (%) sinh(ax).

The desired result then follows on substituting for the value of a. This completes the
proof. O

REMARK 2.11. The parameter b in (2.45) is a fake parameter. If b = 0, r > 0,
and 0 < a < 1 then (2.45) reduces to

e 2
(2.50) /0 arctan <;> 2" Ve = 2% sec (%a) (2r)¢,

and represents the Mellin transform of arctan (%) Setting a = —(p + 1) where
—2 < p < —1, after enforcing a substitution of z — 2r/x one obtains

(2.51) /0 aP arctan(z) de = ﬁ cosec (%) .

This is entry 4.532.2 in [2].
NOTE 2.1. For the case when a = 0 in (2.45) this is given separately by (2.13).

We now give a proof for the Fourier sine transform given in (1.1).
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PROOF. Denote the left-hand side of (1.1) by I(a,r,b). Enforcing a substitution
of z — bz in (1.1) gives

o 2x sinh
2.52 I(a,r,b) =10 arctan | 22200 Gin(ex dx,
1+ a2
0

where ¢ = ab and sinh o = r/b. Applying (1.3) to (2.52), a change in the order of
integration produces

@

(2.53) I(a,r,b) = b/i

The inner integral appears as entry 3.723.3 in [2]. Here

xsin(ax)
12 + 2

dz dt.

*° zsin(cr) T _,
(254) /0 mdl’: 56 t7 C>O,t> 0
Thus (2.53) becomes
b o[ -a o
(2.55) I(a,r,b) = %/ e tdt = 21 (6766 —e ¢ ) .
efot a

The desired result then follows on substituting for ¢ and « and rearranging alge-
braically the exponential terms that appear into a form corresponding to the definition
for the hyperbolic sine function. This completes the proof. O

REMARK 2.12. If b= 0, a > 0, and r > 0 then (1.1) reduces to
e 2
(2.56) / arctan <T) sin(az) de = Te—ar sinh(ar).
0 xz a

This is entry 4.574.1 in [2] and represents the Fourier sine transform of arctan (2-).
REMARK 2.13. Differentiating (1.1) with respect to b gives
*° xsin(ax) ™ .

9.57 do = (— V2 b2) h(ar),
(2.57) /0 22 + 20 1 b x YV exp ( —av/1% + sinh(ar)
valid for ¢ > 0, r > 0, and b € R with b being a fake parameter. Setting b = 0 in
(2.57) the integral reduces to

°°  sin(ax) ™
X S S _ 1 _ ac
(2.58) /0 @21 ) de = 2c2( e ),

where we have set ¢ = 2r and is valid for @ > 0 and r > 0. This is entry 3.725.1 in
[2]. Since

(2.59) i OOV D) aee
’ r—0+ rv/r2 4+ b2 b

and is valid for a > 0 and b > 0, as 7 — 07 (2.57) reduces to

° xsin(ax) TG _ap
2.60 ————Cdr=—e"°
(2:60) /0 (22 +b2)2 TR
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and is valid for @ > 0 and b > 0. This is entry 3.729.2 in [2]. Differentiating (1.1)
with respect to r, combining the result with (2.57) produces

[ee) 3 o3
/ Cn) o= Texp (—av/r? + 7 cosh(ar)
0

x* + 222(b% + 2r2) + b4 2
7(b? + 2r?) .
2.61 —————Zexp|—aVr?+ b2) sinh(ar),
(261) el (o)
valid for a > 0, r > 0, and b € R. Setting b = 0 in (2.61) the integral reduces to (2.54)

with ¢ = 2r and ¢ = a which is entry 3.723.2 in [2]. Making use of the limit (2.59)
we see that as r — 01, (2.61) reduces to

> 23 sin(ax) ™ —ab

and is valid for ¢ > 0 and b > 0. This is entry 3.729.4 in [2].

3. Functions leading to special functions

In this section we give a number of definite integrals between the product of the
inverse tangent function in (1.2) with a function f which on evaluation leads to special
functions. We now give definitions of those special functions we are going to have a
need for.

The dilogarithm is defined by

(3.1) Lig(z) = — /O @ dt.

More generally, the polylogarithm is defined by

(3.2) Ligiq1(z) = /Om Lis (t) dt,

t

where s is referred to as the order of the polylogarithm. Thus the dilogarithm (s = 2)
is the integral of a function involving the logarithm, the trilogarithm (s = 3) the
integral of a function involving the dilogarithm, and so forth. Further information
about these functions can be found in [4].

The ezxponential integral function is defined by

(3.3) Fi(z) = / A

.t

for z < 0. This appears as entry 8.211.1 in [2]. In the case x > 0 one uses the Cauchy
principal value

. Fi(z) =— 1 — — .
(3.4) i(x) Jim [/m ; dt —l—/e ; dt}

This appears as entry 8.211.2 in [2]. The sine integral is defined by

T sint

(3.5) Si(z) = /0 ",
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and the closely related negative complementary sine integral is defined by

(3.6) m@:f/ %2& 7+ 5i(a).

These two special functions appear as entry 8.230.1 in [2]. The cosine integral is
defined by

t
(3.7) Ci(z) = 7/ %dt
This appears as entry 8.230.2 in [2].

PROPOSITION 3.1. Fora >0, b >0, and r € R the identity

[e3) 2 1 2 2
/0 arctan <b2 :_xx2> og(z” +a’) dz = 7log(a) arcsinh (%)

X
_ 2 2 _ 2 2 _
(3.8) + 7 Liy ( W“+b+7“> — iy <V7"+b7“> ’
a a
holds.

PROOF. Let I(a,r,b) denote the left-hand side of (3.8). Enforcing a substitution

of x +— bz gives
° 2z sinh d
I(a,r,b) = 210g(b)/0 arctan <fjl_nx2a) a

o] 9 inh 1 2 2
(3.9) +/ arctan( i a> op(a” +c )dx.
0

T

1+ 22 T

Here sinh @ = r/a and ¢ = a/b. The first of the integrals in (3.9) is given by (2.13).
For the second of the integrals, applying (1.3) to it, a change in the order of integration
produces

> log(x? + 2
(3.10) I(a,r,b) = 27 log(b) arcsmh /P ) / ECETR d dt.
The inner integral appears as entry 4.295.22 in [2]. Here
1 log(¢
/ og(z® +¢%) , _ mlog( “), ¢>0,t> 0.
0 2422 t

Thus (3.10) becomes

I(a,r,b) = 2log(b)m arcsinh (g) + 7r/

e~

< dt < t\ dt
= 2log(b)m arcsinh (%) + ﬂlog(c)/ n + 71'/ log (1 + c) -

€

" log(c +t)
t

dt

The latter integral that has appeared can be found in terms of the dilogarithm given
n (3.1). The former integral is elementary. Thus

I(a,r,b) = 2mwlog(b) arcsinh (%) +7 {Qa log(c) + Lig (—6_> — Lig <_e>} ,
c c



38 SEAN M. STEWART

from which the desired result follows on substituting for the values of ¢ and «. This
completes the proof. O

REMARK 3.1. Differentiating (3.8) with respect to b gives

/°° log(2? + a?) d T Ve [ @ +Vr24b2—r
T =—>
o x4+ 2x2(b% 4 2r2) + b4 4rb? a+VrE+ 2 +r

(311) +\/% log <a2 + 2(1 \V 7"2 —+ bZ =+ b2>} ,
r

and is valid for @ > 0, » > 0, and b > 0. Noting that

| VIR - 2
(3.12) lim Slog 4V O T 2 s,
r—0+ T a+Vr2+b2+r a+b

as r — 07, (3.11) becomes

> log(x? + a?) T b

and is valid for @ > 0 and b > 0. This is entry 4.295.25 in [2] (with b = g = 1).
Differentiating (3.8) with respect to r, combining the result with (3.11) produces

o] 21 2 2
/ x*log(x* + a®) de F{rlog(a2+2a /r2+b2+b4)
0

st 22+ 22 + b A ViR 1 12
N 2 _
(3.14) g [ EVE A L
a+Vr2+b2+r

valid for a > 0, r > 0, and b > 0. Finally as » — 0T, (3.14) reduces to

< z2log(2z? + a?) w b
T T4 g~ T (1 b) + ——
/0 (22 1 b2)2 x 2b<0g(a+ )+a—|—b>’

where we have made use of the limit given in (3.12). The result is valid for ¢ > 0 and
b > 0. This is entry 4.295.26 in [2] (with b =g = 1).

(3.15)

PROPOSITION 3.2. Fora >0, b# 0, and r € R the identity

e 2rx cos(ax) T (s
/0 arctan (b2 n ) doe = — {El (—a\/ r2 + b2 — ar)

x? x 2
(3.16) _Ei (fa "2 02 + ar) }
holds.

PRrROOF. Let I(a,r,b) denote the left-hand side of (3.16). Enforcing a substitution
of x — bx gives

(3.17) o) = [ avctan (202 ) ) g,
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Here ¢ = ab and sinha = r/b. Applying (1.3) to (3.17), a change in the order of
integration produces

(3.18) I(a,r,b)z/' / €os(e®) 4. ar.
e”>JO t“+x

The inner integral appears as entry 3.723.2 in [2]. Here

> cos(cx T
/ ( )d:v*—e*d, c>0,t>0.
0

2422 7 2

After making use of this result we are left with

o4

e —ct
I(a,r,b):g/ et dt.

The integral that has appeared can be found in terms of the exponential integral
function given in (3.3). Thus

I(a,r,b) = g [Ei(—ct)]*". = g {Ei(—ce®) — Bi(—ce ™)},
from which the desired result follows on substituting for the values of ¢ and «. This
competes the proof. O

REMARK 3.2. The parameter b appearing in (3.16) is fake. Enforcing x +— bx and
replacing r with 7b and a with ¢ yields the minimal form

o0
/ arctan ( 2r ) cos(az) dr = g {Ei (—a\/ r2+1-— ar)
0

1+ 22 T

(3.19) — Ei (—a r2+1+ ar)} .

In the next proposition we give the Laplace transform of arctan ( bf};ﬁ_z )

ProPOSITION 3.3. Ifa >0, r € R, and b > 0 the identity

> 2 1
/ arctan # e dr =~ {si (a 72+ b2 + ar) cos (a 72+ b2 + ar)
0 b2 + 22 a

—Ci(a T2+b2+ar)sin(a r2+b2+ar)

—si (a\/ r2 4+ b2 — ar) cos (a\/ r2 4+ b2 — ar)
(3.20) +Ci (a\/ 24+ b2 — ar) sin (a\/ r2+b% — ar)}
holds.

PROOF. Let I(a,r,b) denote the left-hand side of (3.20). Enforcing a substitution
of © — bx gives

e 2z sinh
(3.21) I(a,rb) = b/ arctan (CESIHQQ) e “dx,
0 1+z
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where ¢ = ab and sinha = r/b. On applying (1.3) to the integral, a change in the
order of integration produces

e o me—cw
(322) I(a, r, b) = b/e_a /O m dx dt.

The inner integral appears as entry 3.354.2 in [2]. Here

(3.23) /0 :276_'_7 dx = — Ci(ct) cos(ct) — si(ct) sin(ct), t>0,c> 0.

After making use of this result in (3.22), integrating by parts we find

o

I(a,r,b) = —b/e (Ci(ct) cos(ct) + si(ct) sin(ct)) dt

—a

= % [si(ct) cos(ct) — Ci(ct) sin(ct)]z(ia

= g (si(ce™) cos(ce®) — Ci(ce™) sin(ce™)
—si(ce™*) cos(ce™®) + Ci(ce™ ) sin(ce”*)) .

The desired result then follows on substituting for the values of ¢ and «. This completes
the proof. O

2r
T

(3.24)  lim si (a\/m _ ar) — lim [_I LS (a, i arﬂ __T
b—0+ b—0+ 2

27

REMARK 3.3. The Laplace transform of arctan ( ) can also be found. Since

and
(3.25) lim Ci (a\/ r2 4+ b2 — ar) sin (a\/ r2 4+ b2 — ar) =0,
b—0+

when b — 07, (3.20) reduces to

(3.26) /000 arctan (27‘) e dx = 1 {si(2a7“) cos(2ar) — Ci(2ar) sin(2ar) + f} ,

T a 2

valid for @ > 0 and r > 0. Differentiating (3.26) with respect to r yields (3.23) with
t =2r >0 and is entry 3.354.2 in [2].

In the next proposition we give the Fourier cosine transform of arctan ( bfii 3 )

PrOPOSITION 3.4. Ifa >0, r € R, and b > 0 the identity

* 2 1
/ arctan  —— b _ cos(az)dr = —— {exp (a r2+ 0%+ ar) Ei (—a\/ r2 4+ 02— ar)
0 b2 4 22 2a
— exp (—a\/ r2 4+ b2 — ar) Ei (a r2 4+ b2+ ar)
— exp (a\/ r2 4+ b2 — ar) Ei (—a r2 4+ b2 + ar)

(3.27) +exp (—a 2+ b2 + ar) Ei (a\/ 24+ b% — ar)} ,

holds.
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PROOF. Let I(a,r,b) denote the left-hand side of (3.27). Enforcing a substitution
of x — bx gives

(o] 2 : h

3.28 I(a,r,b) =10 arctan i cos(cx) dz,
1+ 22
0 x

where ¢ = ab and sinha = r/b. On applying (1.3) to the integral, a change in the
order of integration produces

(3.29) I(a,r,b) _b/ / eos(er) ot

t2 +z 2
The inner integral appears as entry 3.723.5 in [2]. Here

e 1 1
(3.30) /0 %(g) dr = —567“ Ei(ct) — ied Ei(—ct), ¢>0,t>0.

Making use of this result, the integral in (3.29) becomes

a

b [° b e
I(a,r,b) = 75/ (e"“ Ei(ct) + e Ei(—ct)) dt = ~5 [ Ei(—ct) — e~ " Ei(ct)] _,,
e—o c ¢
b e @ —a —a
=% {ece Ei(—ce®) — e~ Ei(ce®) —e*  Ei(—ce™*) +e ¢ Ei(cefo‘} .
The desired result then follows on substituting for the values of ¢ and «. This completes
the proof. O

REMARK 3.4. The Fourier cosine transform of arctan (21—’“) can also be found. For
a >0 and r > 0, since

blim+ {exp (fa r2 4+ b2 + ar) Ei (a\/ r2 4+ b2 — ar)
—0

(3.31) — exp (a\/ r2 + b2 — ar) Ei (—a r2 4+ b2 + ar)} =0,

as b — 07, (3.27) reduces to

° 2 1
(3.32) / arctan <r) cos(az) dx = % {e2%" Ei(2ar) — **" Ei(—2ar)} .
0 T a

This is entry 1.8.7 in [1]. Differentiating (3.32) with respect to r yields (3.30) with
t =2r >0 and is entry 3.723.5 in [2].

PROPOSITION 3.5. Ifa >0, r € R, and b > 0 the identity

> 2 d
A arctan <b2 _:22) eamx_ = arcsinh (%) ( r2 + b2 — g)

F( \r +b2—ar)

2m

ab 0
. 1 — -1 —1 N
(3.33) +r (og (277) ) + - log ( 2+b2+ar)

holds.
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PROOF. Let I(a,r,b) denote the left-hand side of (3.33). Enforcing a substitution
of © — bx gives

o 2x sinh d
(3.34) I(a,r.) :b/o amtan( ﬁnﬁa) T

where ¢ = ab and sinha = r/b. On applying (1.3) to the integral, a change in the
order of integration produces

e 0o z
(3.35) I(a,rb) = b / - /O e

The inner integral appears as entry 3.415.1 in [2]. Here

o T 1 ct T ct
(3.36) /0 ET e =) dx = 3 [10g (ﬁ) abie P (%)] , ¢>0,t>0.

Making use of this result, the integral in (3.35) becomes

(3.37) I(a,r,b) = %/_ [log (;) B % Y (202)] .

The integral of the first two terms in the integrand of (3.37) are elementary. The
integral of the third term comes from (2.1). The result is

T ct T 2w ct e
. I = — [t] — ) —t— =1 — —logl' | —
(3.38) (a,r,b) 5 {t og (277) t . og(t) . og (27r>]

e—o

Substituting in the upper and lower limits of integration followed by substituting for
the values of ¢ and «, the desired result then follows and completes the proof. O

REMARK 3.5. It is easy to see the parameter b appearing in (3.33) is a fake
parameter.

ExAMPLE 3.1. A very curious special case is

& 6z dx 64
. t — oz [ 22) —
(3.39) /0 arc an(16+x2> ] 0g<3> 3,

and is found on setting a =7, r = 3, and b =4 in (3.33).

Definite integrals where the function f in (1.2) contains the square of the sine
function and the square of the cosine function will now be given.

PROPOSITION 3.6. Ifa >0, r € R, and b > 0 the identity

oo 2 < 2
/arctan ( e ) sin”(az) de = %{2 arcsinh (%) + Ei (—2a\/ r2 + b2 + 2ar)
0

b? + x2 x

(3.40) —Ei (—2a r2 4+ b2 — 2ar>} :

holds.
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PROOF. Let I(a,r,b) denote the left-hand side of (3.40). Enforcing a substitution
of x — bx gives

[ee] 2 : h : 2
(3.41) I(a,rb) :/ arctan( i a) sin(cz) dz,
0 1+ 22 x

where ¢ = ab and sinha = r/b. On applying (1.3) to the integral, a change in the
order of integration produces

sin?
(3.42) (a,7,b) / / FoEpy + 5 dac dt.

The inner integral appears as entry 3.742.1 or entry 3.824.1 in [2]. Here

* sin®(cx) ™
3.43 —Zdr=—(1—e"2%, ¢>0,t>0.
(3.43) | TR = fa—e

After making use of this result in the integral in (3.42) one has

T [ 1—e2et T a
I =T 2T = T log(t) — Ei(—2et)]".
(@)= [ e = ] ost) ~ Bi(-2e):
(3.44) = % (20 + Ei(—2ce™®) — Ei(—2¢%)) .

In the first line on the right the integral definition for the exponential integral function
given in (3.3) has been used. The desired result then follows on substituting for the
values of ¢ and «. This completes the proof. O

REMARK 3.6. The parameter b appearing in (3.40) is fake. Enforcing a substitu-
tion of x — bz and simple scalings of r — rb and a — ¢ we arrive at the minimal

form for (3.40) of

oo 2 e 2
/ arctan (1 —:x > sin”(az) dx = Z {2 arcsinh(r) + Ei ( 2av/r?2 +1+ 2ar)
0

x2 x
(3.45) _Ei (—2ax/r2 F1- 2ar)} ‘

PropPOSITION 3.7. Ifa >0, r € R, and b > 0 the identity

00 ) 2
/arctan 5 e 5 cos”(az) de = E{2 arcsinh (C) + Ei (—2a r2 4 b2 — 2ar)
0 b* +x x 4 b

(3.46) _Ei (—Qa\/rz T 02+ 2a7‘) } :

holds.

PROOF. Let I(a,r,b) denote the left-hand side of (3.46). Enforcing a substitution
of © — bx gives

oo 2 . h 2
(3.47) I(a,r,b) =/ arctan( Lo O‘) cos™(cx) dz.,
0

1422 x
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where ¢ = ab and sinha = r/b. On applying (1.3) to the integral, a change in the
order of integration produces

e” 0 2
(3.48) I(a,r,b) = / / M dz dt.
e J0 t +LE
The inner integral appears as entry 3.742.3 or entry 3.824.2 in [2]. Here
> cos?(cr) ™
4 ——Fdr=—(1+e? >0,t>0.
(3.49) | S fase . oo
After making use of this result in the integral in (3.48) one has
e 1 —2ct oo
Ia,rb) =5 / % dt = 7 llog(t) + Ei(=2¢)):".

= g (2a + Ei(—2ce®) — Ei(—2e™%)) .

In the first line on the right the integral definition for the exponential integral function
given in (3.3) has been used. The desired result then follows on substituting for the
values of ¢ and «. This completes the proof. O

(3.50)

REMARK 3.7. If (3.46) is added to (3.40), from the Pythagorean identity cos?(az)+
sin?(azx) = 1 one immediately obtains (2.13). On the other hand if (3.40) is subtracted
from (3.46), from the double angle formula cos?(az) —sin®(ax) = cos(2ax) one obtains
(3.16) after a shift of a — § is made.

REMARK 3.8. As was the case for (3.40), the parameter b appearing in (3.46) is
also fake. In a similar fashion in what was done to arrive at minimal form (3.45), we
find the minimal form for (3.46) is

0 ) 2
/ arctan ( e > cos”(a) dzx = Z {2 arcsinh(r) + Ei <72a\/ r2+1-— Qar)
0

14+ 22 T
(3.51) _Ei (—2m/r2 F1+ 2ar>} :

Definite integrals where the function f in (1.2) contains the product between the
sine and cosine functions with unequal arguments will now be given.

ProrosITION 3.8. If0<a<d, r € R, and b > 0 the identity

-/Ooo sretan ( 2rz ) sin(ax) sin(dz) do — g {Ei [(a —d) ( r2 4+ b2 + 7")}

b2 + 2 T

_Ei [—(a—i—d)( T2+b2+r)}
—Ei [(afd) (\/mfrﬂ
(3.52) L Ei [—(a+d) (\/r2—|—b2 —r)]},

holds.
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PROOF. Let I(a,b,r,d) denote the left-hand side of (3.52). Enforcing a substitu-
tion of x — bx gives

0o 9 sinh . .
(3.53) I(a,b,r,d) = / arctan < o 204) sin(cz) sin (1) dz,
0 1+z T

where ¢ = ab, p = db, and sinha = r/b. On applying (1.3) to the integral, a change
in the order of integration produces

(3.54) I(a,b,r,d) = / / siner) sin(uz) ;o
t2+ 2
The inner integral appears as entry 3.742.1 in [2]. Here
°° sin(cz) sin(px) ™
3.55 S PEY) de = Zettsinh(et), 0<ec<pt> 0.
(3.55) /0 o z = gre " sin (ct) c< p

After making use of this result in the integral (3.54) one has

™ [ e M sinh(c 7 [0 ele=mt _ g=(ctmt
I(a,b,r,d)zE/iafh(t)dt:Z/w ; dt
= 2 [Bi((e — w)t) - Ei(~(c+ mb)];.
= = {Bi((c — p)e™) — Ei(—(c + we”) — Ei((c — p)e ™)
+Ei(—(c+ p)e )} .

The desired result then follows on substituting for the values of ¢, u, and a. This
completes the proof. O

REMARK 3.9. Since

(3.56)
i {Ei[~(a+ &)(Vi?+ 0 1) ~ Ei [0 = ) (V2 + 82 = 1) } = log (jfj)

which is valid for 7 > 0 and 0 < a < d, as b — 0" (3.52) reduces to

o 2r\ sin(ax) sin(dz) v — T (Rilor(a — ) — Fil—2r(a
/0 arctan<x>x d 4{E[2( d)] — Ei[—2r(a + d)]

(3.57) +log (;le) } ,

and is valid for » > 0 and 0 < a < d. Differentiating (3.57) with respect to r yields
(3.55) with ¢ = 2r > 0 which in entry 3.742.1 in [2].
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PROPOSITION 3.9. If0<a<d, r €R, and b > 0 the identity

/000 arctan ( 2re > cos(az) cos(dr) do == {Ei [(a —d) (\/m + r)

b2 + 22 T 4

+ Ei [—(a+d)( r2+b2+r):

—Ei [(a —d) (\/T2 + 0% — r)}

(3.58) — Ei [—(a+d) (m_r)}

holds.

PRrROOF. Let I(a,b,r,d) denote the left-hand side of (3.58). Enforcing a substitu-
tion of x — bz gives

o0 2 . h
(3.59) I(a,b,r,d) = / arctan ( i 204) cos(cx) cos(yuz) dx,
0 1+z z

where ¢ = ab, p = db, and sinha = r/b. On applying (1.3) to the integral, a change
in the order of integration produces

(3.60) I(a,b,r,d) / / cos(ex) cos(ur) )
t2 +x 2
The inner integral appears as entry 3.742.3 in [2]. Here
*° cos(cx) cos(px) T
3.61 COREL) COMAL) e = TPt cosh(et), 0 < ¢ < pu,t> 0.
(3.61) /0 a2 z = oe ! cos (ct) c< p

After making use of this result, the integral in (3.60) becomes

e® o—ht cogh(ct e ole—p)t —(ctp)t
I(a,b,r,d)zg/ Lo (C)dt:%/ ¢ the dt

= 7 [Ei((c = m)t) + Bi(—(c+ m]; .
= T {Bi((c = ™) + Ei(—(c + p)e”) — Ei((c — ™)
—Ei(—(c+ e ™)}

The desired result then follows on substituting for the values of ¢, u, and a. This
completes the proof. O

PropPOSITION 3.10. If0 <a <d, r € R and b > 0 the identity

e 2rz "\ sin(ax)cos(dr) , ™ ST
/0 arctan<b2+x2> dx = (d+a){exp( dvr?+b dr)

x 2(d —a)
x[acosh(a r2+b2+ar)+dsinh(a r2+b2+a'r)}

— exp (—d\/ r2 4+ b2 + dr)
(3.62) X [a cosh (a\/ r2+ 0% — ar) + dsinh (a\/ r2 402 — ar)} } ,
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holds and if 0 < d < a, r € R and b > 0 the identity

o 2 i d
/ arctan( e > sin(az) cos(dz) dr = T {eXp(—a\/ r2 + b2 — ar)
0

b2 + 22 v 2(a —d)(d + a)
X [a cosh (dm + dr) + dsinh (dm + dr)]
— exp (—a r? 4 b% + aT)
(3.63) x [a cosh (Wm - dr) + dsinh (dm — dr)} } ,

holds.

Proor. Let I(a,b,r,d) denote the left-hand side of the integral appearing in
proposition 3.10. Enforcing a substitution of x — bx gives

e 2z sinh
(3.64) I(a,b,r,d) = b/ arctan (m) sin(cx) cos(ux) dx,
0

where ¢ = ab, p = db, and sinha = r/b. On applying (1.3) to the integral, a change
in the order of integration produces

(3.65) I(a,b,r,d) = b / / wsin(er) cos(ur)
t2 +x 2

The inner integral appears as entry 3.742.5 in [2]. Here

—%e‘*““ sinh(ct) 0<c<p,t>0

(3.66) /OOO x sin(cz) cos(px) d

2 .2
etz ge*d cosh(ut) 0<p<ct>0.

After making use of this result in the integral in (3.65) the resulting ¢-integration is
elementary with the desired result readily following. This completes the proof. O

REMARK 3.10. The parameter b found in the integrals (3.52), (3.58), (3.62), and
(3.63) is fake. Enforcing a substitution of x — bz and applying simple scalings of
rrb, a7, and d — % give minimal forms equivalent to formulations obtained on
setting b = 1 in each of these four integrals.

ProprosITION 3.11. Ifa>0,0<d <2, r €R, and b > 0 the identity

e 2
/0 arctan <b2:_x$2> %2 sin (aa: - d2> dr = 2a7‘;*1 {F (d —lyavr2+0v2+ ar)
(3.67) r (d Y/ ar) } ,
holds.

PRrOOF. Let I(a,d,r,b) denote the left-hand side of (3.67). Enforcing a substitu-
tion of x — bx gives

oo 2 . h d
(3.68) I(a,d,r,b) = bd_l/ arctan (xsma) 2% 2 sin (cx — 2) dz,

0 1+$2



48 SEAN M. STEWART

where ¢ = ab and sinha = r/b. On applying (1.3) to the integral, a change in the
order of integration produces

e oo pd=lgin (cx — 9
(3.69) I(a,d,rb) = bd—l/ / . ( — ) da dt.
e~ JO *+ua
The inner integral appears as entry 3.767.1 in [2]. Here
o0 pd=Lgin (cx — 4=
(3.70) / - ( | Vo = ~Tpt-20et, g <d<2,e5 0,050,
0 t°+u 2

Making use of this result, the integral given in (3.69) becomes

T,d—1 < d—2 —ct mT,d—1 1 «
[(a,d,r,b):—§b \/eiat e dt:—gb —Cdi_ll_‘(d—l,ct) .
r /b\4!
=3 (c) (T(d—1,ce®) =T(d —1,ce”®)).

Here the integral definition for the upper incomplete gamma function given in (2.5)
has been used. The desired result then follows on substituting for the values of ¢ and
«. This completes the proof. O

REMARK 3.11. The parameter b appearing in (3.67) is a fake parameter.

EXAMPLE 3.2. Setting a =1, d = 2, b =3, and 7 = 4 in (3.67) we obtain the
remarkable result of

/Oooarctan (wi;) sin (x—|— %) jg - g {F (;9) T (;1>}

(3.71) = VT (erf(1) — erf(3)) .

™
2
Note the relation between the upper incomplete gamma function and the error function
given in (2.7) has been used here.

REMARK 3.12. Setting b = 0 in (3.67) produces
(3.72)

o° 2r\ 4o . dm T
/0 arctan (ac) % “sin (ax - 2> dz = Sad—1 (T(d—1,2ar) —T(d—1)),

and is valid for a > 0, r > 0, and 0 < d < 2. Setting a =1, r =2, and d = % gives
the more remarkable special case of

(3.73) /000 arctan <i) sin (:c + %) % = # erf(2).

Differentiating (3.72) with respect to r yields (3.70) with ¢ = 2r > 0 and is entry
3.767.1 in [2].
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ProroOSITION 3.12. Ifa >0, -1 <d<1,r €R, and b > 0 the identity

o 2 d
/ arctan (ﬁ) 2471 cos (am - 77) de = =~ {F (d7a\/ r2 + b2 — ar)
0 T

2 2ad
(3.74) -T (d, avr?+b2+ ar)} )
holds.

PROOF. Let I(a,d,r,b) denote the left-hand side of (3.74). Enforcing a substitu-
tion of x — bx gives

oo 2 2 h
(3.75) I(a,d,r,b) = bd/ arctan (W) R (Cx_ d2) i,
0

1422

where ¢ = ab and sinha = r/b. On applying (1.3) to the integral, a change in the
order of integration produces

dm
x4 cos cx — &
(3.76) I(a,d,r,b) _bd/ / g )dxdt
The inner integral appears as entry 3.767.2 in [2]. Here
< 24 cos (cx — 4T
(3.77) / %dm- —td=lemet _1<d<1,e>0,t>0.
0 t+x 2

Making use of this result, the integral given in (3.76) becomes

T,d < d—1_—ct T1d 1 <
= = r
I(a,d,r,b) 5 b /eﬂ] 1" Tem M dt 5 b [ o (d, ct)]

e—a

=3 <b>d (I(d,ce”®) = T(d, ce™)) .

c

Here the integral definition for the upper incomplete gamma function given in (2.5)
has been used. The desired result then follows on substituting for the values of ¢ and
«. This completes the proof. O

REMARK 3.13. The parameter b appearing in (3.74) is a fake parameter.

REMARK 3.14. Note that setting a =1, d = %, b=3,and r =4 in (3.74) leads
to the same remarkable result that was given in Example 3.2.

REMARK 3.15. Setting b =0 in (3.74) produces

(3.78) / arctan (2;) %71 cos (ax - d;) dx = % (T'(d) = T'(d, 2ar)),
0

and is valid for @ > 0, r > 0, and —1 < d < 1. Differentiating (3.78) with respect to r
yields (3.77) with t = 2r > 0 and is entry 3.767.2 in [2].
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ProPOSITION 3.13. Ifa >0, r € R, and b > 0 the identity
/000 arctan (1)22_:3;2) si(az) dx = g {( r2 402 + 7“) Ei (—a\/m - ar)
- (\/m—r) Ei (—a T2—|—b2—|—ar>
(3.79) 72 exp (—a\/m) sinh(ar)} ,

holds.

PROOF. Let I(a,r,b) denote the left-hand side of (3.79). Enforcing a substitution
of x — bx gives

1+ 22

where ¢ = ab and sinha = r/b. On applying (1.3) to the integral, a change in the
order of integration produces

"1 rsi(ex
(3.81) I(a,r,b) = b / - /O W(xgda:dt.

The inner integral appears as entry 6.244.1 in [2]. Here

e 2z sinh
(3.80) I(a,r,b) = b/ arctan <:Esma> si(cx) dz,
0

> zsi(ex) T .
(3.82) /0 P dx = 5 Ei(—ct), ¢>0,t>0.
After making use of this result in the integral in (3.81), integrating by parts gives
b o[ b I
Ia,r,b)= = | Ei(—ct)dt = = [¢Ei(—ct) + ~e
2 Je-a 2 c e—a
—ce® _ —ce @
= %b <e“ Ei(—ce®) — e “Ei(—ce™) 4+ ee) .
c

The desired result then follows on substituting for the values of ¢ and «. This completes
the proof. O

REMARK 3.16. If a > 0 and r > 0, since
(3.83) Jlim (\/r2 Ty r) Ei (—a 202 4 ar) —0,
—

as b — 0T, (3.79) reduces to

(3.84) / arctan (2r> si(ax)dr = {r Ei(—2ar) — le_‘” sinh(ar)] ,
0 x a

valid for @ > 0 and r > 0. Differentiating (3.84) with respect to r yields (3.82) with
t =2r > 0 and is entry 6.244.1 in [2]. Differentiating (3.84) with respect to a yields
(2.56) and is entry 4.574.1 in [2].

REMARK 3.17. The parameter b appearing in (3.79) is fake. Enforcing x — bz
and scaling a by § we immediately see the minimal form is equivalent to setting b = 1
in (3.79).
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4. Some definite integrals for the case when b =1 in the inverse tangent
function appearing in (1.2)

A number of interesting definite integrals for the case when b = 1 appearing in
the inverse tangent function found in (1.2) can be given for various functions f. These
we now give.

PRrOPOSITION 4.1. For r € R the identity

IS T r241—r42 T Vr2dldr+1
2rx 2 2
arctan cosech(mz) dx = log
o 14 22 r <\/r2+%+r+2) I <\/7»2+é—r+1)

(4.1) + arcsinh(r),

holds.

PROOF. Let I(r) denote the left-hand side of (4.1). Applying (1.3) to the integral,
a change in the order of integration produces

(4.2) I(r) = / B /0 m%cosech(m)dxdt.

The inner integral appears as entry 3.522.2 in [2]. Here

o 1 1 t+2 t+1
/0 mCOSGCh(ﬂ'CE) dr = % — 5 |:’l,[) (2> — 1/} (2):| .

Making use of this result, the double integral in (4.2) reduces to

e

=5 [ |i-v(52) +e(50)|

1 t+2 t+1\1¢
[2 log(t) — logTl <2> + logT’ <2>La
(=7 r ()

O(52)T (52)

The desired result then follows on substituting in the value for a. g

=a+ log

REMARK 4.1. For the special case when r is a positive integer, from the functional
property for the gamma function, namely I'(z+1) = 2I'(x), it can be used to eliminate
the four gamma functions appearing in the argument of the logarithmic term found
in (4.1). Here we find

> 2rx [Ticy (Wr2+1—r+2k+1)
arctan ( ———— | cosech(rx) dx = log =
0 1+ [Ty (Vr2+1—r+2k)

(4.3) + arcsinh(r).
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ExXAMPLE 4.1. A particularly pretty example occurs when setting » = 2 in (4.3).
In this case

(4.4) / " arct do h(rz) dz = log | —
. arctan { ——5 | cosechn(nmx Xr = 10, — | .
0 1+ 22 s V5

REMARK 4.2. Setting a = 27 and b = 1 in (3.33) and subtracting twice the result
from (4.1) produces

o 2
/ arctan (1_::3?2) exp (_ 7T2x) sech (%) dr =2r+2 (1 —Vr2+ 1) arcsinh(r)
0 T

. I‘(m—l-r)
ATV ri-n)
T (@77‘+2) r (@wﬂ)

(4.5) + log

r (@HH) r (\/rTr;—rH) ’

and is valid for » € R. If r is a positive integer the gamma functions appearing in
the arguments for the logarithmic terms of (4.5) can be eliminated by employing the
functional relation for I'. Here we find

o 2
/ arctan % exp (—Lm) sech (Lx) de =2r+2 (1 —Vr24 1) arcsinh(r)
0 1+ 2 2
2r
—Hog{H (\/T2+1—T+k‘—1)}

k=1
o T, (\/7‘2—|—1—r—|—2kz+1)
8 [Ty (\/7"2 +1—r+ 2k) .

EXAMPLE 4.2. A particularly pleasing special case occurs when setting r = 2 in
(4.6). In this case

(4.6)

(4.7) AOO arctan (ﬁ;) exp (—%) sech (%) dz = 4(1 +1og(2)) — 6v/5log(y),

where ¢ is the golden ratio.

PROPOSITION 4.2. For r € R the identity

o] ) t 2
(4.8) /0 arctan (1 _:3;2> are jcn(x) dx = % arcsinh(r),

holds.

PROOF. Let I(r) denote the left-hand side of (4.8). Enforcing a substitution of
T = % we find

- 2 1\ d
(4.9) I(r)= /0 arctan (1_:22> arctan (x) %
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From the identity (1.5) the above integral may be rewritten as

(4.10) I(r)= g/ooo arctan (12_:$2> dr _ I(r).

T T

The value for the remaining integral in (4.10) is known. It is (2.14). The desired result
then follows and completes the proof. 0

EXAMPLE 4.3. Setting r = 1 gives the attractive looking result of

o] ) t 2
(4.11) / arctan (1 ° 2) arctan(z) dr = % log (1 + \/5) .
0

+x x

REMARK 4.3. Differentiating (4.8) with respect to the parameter r gives

(4.12) /Oo (2% + 1) arctan(z) d — 2
' o wttat(Ar?+2)+177 8142

Setting 7 = 0 in (4.12) we immediately obtain the elementary result of

° arctan(z) 2
4.13 S e =2,
(4.13) /0 1122 778
while setting r = 1 gives the result for the far more difficult integral
(4.14) /°° (22 4+ 1) arctan(z) d w2
. T = .
0 x4+ 622 +1 8v/2

Finally, let I(r) denote the left-hand side of (4.12). Enforcing a substitution of z — 1
before applying identity (1.5) to the arctan ( 1) term that results, we find

€T

I 1+ 22
4.15 I(r) = - de — 1
(4.15) (r) 2/0 pran T w s e O
or
e 14 22 T
4.16 de =
(4.16) /0 4222+ ) +1 T a1

and is valid for > 0. This result can also be obtained directly by elementary means.

We now find four definite integrals for the case where the function f in (1.2) is a
product between sine and cosine functions involving powers with unequal arguments.

ProprosITION 4.3. For m € N and r € R the identity

m—1
e 2 -1 1
/0 arctan <1J:Z2) cos™ () sin[(m + 1)x] dx = 2% kgo <mk )k+1
(4.17) X exp (—Q(k F)VrR T 1) sinh[2r(k + 1)],
holds.
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PRrROOF. Let I,,(r) denote the left-hand side of (4.17) and set r = sinha where
a € R. Applying (1.3) to the integral, a change in the order of the integration produces

e” 0 m—1 : 1
(4.18) L(r) = / / x cos (ig) Slng(m + 1)x] da da
e~ JO t +z
The inner integral appears as entry 3.832.24 in [2]. Here
* zcos™ L (x) sin[(m + 1)z ™
4.1 der=—e ?(1+e )", t>0.
(4.19) /0 P T = gne I4+e=)m ", t>0
Making use of this result, the double integral in (4.18) reduces to
(4.20) L (r) = QL/ e (1+e )™,
or
9—260’
m -1
(421) Im(T) = —W /672570‘ (1 + U)m du,

after a substitution of u = e~2¢ has been made. The integral can be found on appli-

cation of the binomial theorem. Here
—2e®

m—1
e m—1 ¢ k
Im(r):—m E ( ) >/_2€_au du
k=0 e

' m—1\ 1
4.99 ___T i P ( —2(k+1)e® _ —2(k+1)e*a) .
(4.22) 2m+1k20( k >k+1e c
The desired result then follows on substituting the value for a into (4.22) and rear-
ranging algebraically. This completes the proof. O

REMARK 4.4. Note that setting m = 1 in (4.17) reproduces (1.1) for the special
case when ¢ =2 and b= 1.

PROPOSITION 4.4. For m € NU{0} and r € R the identity

/0 arctan <1_:1£;2> cos™ (z) sin[(m + 1)z] dx = 2% kZ:;) <TIZ> T

(4.23) X exp (—(2k VR 1) sinh[(2k + 1)r],
holds.

PROOF. Let I,,,(r) denote the left-hand side of (4.23) and set r = sinh a where
a € R. Applying (1.3) to the integral, a change in the order of the integration produces

e” o0 m : 1
(4.24) Ln() :/ / x cos (x)251n[(2m+ )z dr de
e—.J0 t + X
The inner integral appears as entry 3.832.25 in [2]. Here
/°° x cos™ (x) sin[(m + 1)z] ™
0

(4.25) dx = e tf(1+e )™ t>0.

2 + 22 om+1
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The remainder of the proof then proceeds in a manner similar to that used in the
proof of proposition 4.3. This completes the proof. O

REMARK 4.5. Note that setting m = 0 in (4.23) reproduces (1.1) for the special
case when a =b = 1.

PROPOSITION 4.5. For m € NU {0} and r € R the identity
2m

= 2 —1)™ 3 2m (—1)F

/0 arctan (1 _:xxz) sin®™(x) sin[(2m + 2)x] dx = (2273“” > ( ;n) (k )1

(4.26) X exp (—Q(k F)VrR T 1) sinh[2r(k + 1)),
holds.

PROOF. Let I,,,(r) denote the left-hand side of (4.26) and set r = sinh o where
a € R. Applying (1.3) to the integral, a change in the order of the integration produces

e 1% 2sin?™ (z) sin[(2m T
(4.27) Im(r)z/w/0 wsin (@) sin[m + 2)a] ;o

2 4 2
The inner integral appears as entry 3.832.8 in [2]. Here

00 s 2m :
rsin®™ (o) sinl2m +2)a] | (“1™7 L o
(4.28) A P dx = STl € (I—e™)*™", t>0.
The remainder of the proof then proceeds in a manner similar to that used in the
proof of proposition 4.3. This completes the proof. O

Our fourth and final result for the function f in (1.2) consisting of a product
between sine and cosine functions involving powers and unequal arguments is given in
the next proposition.

PROPOSITION 4.6. For m € N and r € R the identity

2m—1
0 2 —1)™ 2 —1 -1 k
/0 arctan (1 _::;2) sin®™ " () cos[(2m + 1)a] da = * 22)m iy ( " ) <k +>1

k=0

(4.29) X exp (—2(k TVt 1) sinh[2r(k + 1)],
holds.

PROOF. Let I,,,(r) denote the left-hand side of (4.29) and set r = sinh o where
a € R. Applying (1.3) to the integral, a change in the order of the integration produces

e 00 s 2m—1
2 1

(4.30) In(r) = / / e (9”2) cos[@m + Vz] gy

e—a Jo t + 1'2
The inner integral appears as entry 3.832.19 in [2]. Here

® rsin®™ ! (x) cos[(2m + 1)x] (=)™r

4.31 dr = —2t 1— —2t\2m—1
s [ e v = e e
The remainder of the proof then proceeds in a manner similar to that used in the
proof of proposition 4.3. This completes the proof. O

, t>0.
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