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DOUBLE INTEGRALS INVOLVING PRODUCT OF TWO
GENERALIZED HYPERGEOMETRIC FUNCTIONS

JoonyuNG KiM AND INSUK KiMm*

Abstract. In this paper two interesting double integrals involving prod-
uct of two generalized hypergeometric functions have been evaluated in
terms of gamma function. The results are derived with the help of known
integrals involving hypergeometric functions recorded in the paper of
Rathie et al. [6]. We also give several very interesting special cases.

1. Introduction and results required

The generalized hypergeometric function ,F, with p numerator and g de-
nominator parameters is defined as follows [1, 2, 5, 7]:

(1.1) oIy Bi, -, By ’x:|_nz_0(,31)n"'(5q)n n!’

where (o), is the well-known Pochhammer symbol defined (for o € C) by

(1.2) (@) = ”;‘(j;)”) (a € C\Z;)
_Jala+1)---(a+n—-1), neN
)1, n=_0

and I'(«) is the familiar gamma function. Here an empty product is to be inter-
preted as unity, and we assume that the variable x, the numerator parameters
aq,- -, oy and the denominator parameters 1, - - - , 3, take on complex values,
provided that no zeros appear in denominator of (1.1), that is,
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Here we let C, Z and N be the sets of complex numbers, integers and positive
integers, respectively and moreover, let

No:=NU{0} and Zj :=Z\N.

See [1, 2, 5, 7] for more information on ,F, including its convergence, abso-
lute convergence, various special and limiting cases .

It is interesting to mention here that whenever the generalized hyperge-
ometric function ,F, and its important special case o F; with some specified
argument such as 1 or 5 or —1 can be summed to be expressed in terms of
gamma functions, the results may be important from the application point of
view. Thus the classical summation theorems such as those of Gauss, Gauss’s
second, Kummer and Bailey for the series 5 F7; Watson, Dixon, Whipple and
Saalschiitz for the series sFy and others play an important role in the the-
ory and application. Applications of the above mentioned classical summation
theorems are well-known now.

For our purpose, we would like to mention the following classical Watson’s

summation theorem [2] :

a, b7 C .
(1.3) 3Fy %(a—i—b—kl), 9% i1
DT+ DT Ga+ Lo+ (e — Ja— b+ 1)

1 1
2 +3
D+ DT(50+ De— bat DR b+ 1)

provided Re(2¢ —a — b) > —1.
From (1.3), it is not difficult to evaluate the following two double integrals
involving hypergeometric function [6] :

N T S (B

a, b y(l—x)
XQFl[é(a—kb—i—l)’yl_ dxdy
D)0+ T (Fa+ 3b+ HI(e—fa— b+ 1)
T2 (Fa+ DT(0+ DN fo+ DHe— 30+ )

provided Re(c¢) > 0 and Re(2¢ —a — b) > —1, and

1 1
(1.5) / / Yo — 2)" (1= ) (1 — )

a, b 1—y
F ’ s ——— | dzd
X2 l{é(a—kb—&—l), ’1—xy ray
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provided Re(c) > 0 and Re(2¢ —a —b) > —1. The value Q is the same as given
n (1.4).

These results have been obtained by the following well-known result of Ed-
wards [3] :

0o [ [0t p ey = RN

provided Re(a) > 0 and Re() > 0.

In this paper we evaluate two interesting double integrals involving product
of two generalized hypergeometric functions in terms of gamma function. The
integrals are evaluated with the help of known integrals (1.4) and (1.5). Several
very interesting special cases have also been given.

2. Main integral formulas

In this section we evaluate two double integrals involving product of two
generalized hypergeometric functions asserted in the following theorem.

Theorem 2.1. For Re(c) > 0 and Re(2c—a—b) > —1, the following results
hold.

N A R S (BT

a, b y(lix)
* 2F1[1< +b+1) 1 ay
c—3a+3%, c—ib+3 Ayl —z)(1—vy)
><2F2|: c c—la—fb—|—2 ’—(1—xy)2 dzdy
_ ey/mI2(o)T ( +§)F( a+ib+4(c—3a—1b+13)
- T2e)l(za+ 3)L(5b+ é)F(C*§a+ 3)T(c— 50+ 3)
:leeQ
and
1o
2 [ [ ra-arta- gt a-ay
0o Jo
a, b . liy
x 2b1 [ fa+b+1) ’1—xy
1 1
¢—ga+t 3, bty wl-o(-y)
X2F2|: c c—fa—fb—kf ; A=) dxdy

- Q.
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The value of Q) is the same as given in (2.1).

Proof. In order to evaluate the integral (2.1), we proceed as follows. Denot-
ing the left-hand side of (2.1) by I, we have

I= /01 /01 ye(l—a) N1 —y) (1 —ay)' ™

a, b y(1 —=)
F ) :
X2 1{;((1-1-17—%-1)’ 1—ay
X o Fy C_%a""w 1b+% w drdy.
T (e

Express o F5 as a series, interchanging the order of integration and summa-
tion, which is easily seen to be justified due to the uniform convergence of the
series involved in the process, we have

i c—%a—f— Dn(c—1b+ 1), 22"
— (n(c—2a—3b+ 1), n!

/ / c+n _ c+n 1(1 _ y)c+n—1 (1 _ xy)l—Qc—Qn

a, b . y(l —.’,E)

a+b+1) ,71_:@ dxdy.

X o}
ol

Evaluating the double integral with the help of the result (1.4) and simpli-
fying it, we have

B L2 (el(c+ 3T (3a+ 3b+ )T (c—2a— b+ 1) i 1

CI@or(la+ Hride+ Hrec—Lta+ Hrc— 1o+ 1) nl’

n=0

Finally, observing that ZZO:O % = e, we easily arrive at the right-hand side
of the result (2.1). This completes the proof of the result (2.1) asserted in the
theorem.

In the same manner, we can establish the result (2.2) with the help of the
known result (1.5).
O

3. Special cases

In this section we mention a few very interesting special cases of our main
integrals (2.1) and (2.2) in the following forms.

(a) In (2.1), if we let b = —2n and replace a by a + 2n, where n € Ny, then
we get the following result.
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1 1
/ / Yol — 2)e (1 )= (1 — )2
0 0
—2n, a+2n y(l—x)

3.1 F Al
( ) X 2 1|: %(a—i—l) 71—1‘(7]
ctn+ic—ta+i-n 4y(l-2)(1-y)
F 2 20T 3 .
i 2[ ¢ c—jat; T amayy Y
o)) a+ a0
[0 (c+ (et D
= Q.

(b) In (2.1), if we let b = —2n—1 and replace a by a+2n+1, where n € N,
then we get the following interesting result.

s 1 / - (=) ()

o F —2n—1,a+2n+1 y(l—-2x)

o sa+1) S l-ay
< F ctn+l,c—ta+3-—n 4dy(l-=z)(1-y) dzd
272 ¢, c—za+i ' (1 —zy)? Y

=0.

(c) In (2.1), if we take a = b = 3 and making use of the known result [4, p.
473, Equ.(75)]

11 9
(3.3) 21 [271 2;4 = —K(Vx),
where K (k) is the complete elliptic function of the first kind defined by

z dt
3.4 Kk)= | —%
(34) (k) /0 1 — k2sin?t

then we get the following interesting result.
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1—2xy

6 [ yc(l_x)c_l(l—y)c_l(l—xy)l_QcK( y<1—>>

¥ oF) [ c+i e+ Ayl —2)(1 —y)
¢ ¢ (1 —ay)?
er®? T3 (c+ 1)
2 T(20)T2(3)I2(c+3)
= (3,

} dxdy

provided Re(c) >0 .

(d) In (2.1), if we take a = b =1 and making use of the known result [4, p.
476, Equ.(147)]

sin~! (V7)

z(1— )

)

50 A [] -

then we get the following interesting result.

sn [ zf%<1—a:>c3(1—y>63<1—my>263m1< y<1—I>>

1 -y
c Ay(l-—z)(1—-y)
ari| £y g e
_en D(c—3)l(c+3)
2 ['(2¢)
= 947

provided Re(c) > 1.

(e) In (2.1), if we take b = —a and making use of the known result [4, p.
459, Equ.(83)]

(3.8) o) {a’ 5 a;w} = cos(2asin~ (Vz)),

1
2

then we get the following interesting result.
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(3.9) /0 /0 y(1—2) 11—y (1 —ay)'* cos <2asin1 M)

1—2xy
c—ta+3c+dat+ i dy(l—x)(1—y)
r 24T 3 20T 3 .
*2 2[ ¢, c+3 T (1 —ay)? }dxdy
B enI?(c)T%(c+ 3)
T@AT(5 ~ J0T(3 + Ja)l (e dat DIt Ja+ 1)
— Q..

(f) In (2.2), if we let b = —2n and replace a by a + 2n, where n € Ny, then
we get the following result.

1 1
/ / Yol — 2)e (1 — )" (1 — ) %
0 0

—2n, a+2n 11—y
3.10 X o F} ’ §—
(3.10) 2 1[ fa+1) "1—ay
1 .1 1 _ 4y(1 — 1-—
XQFQ C+n+27c 12a+12 /n’7 y( "'E)( 5 y) dxdy
¢ Cc—ga+ty (1—=zy)

:927

where Q5 is the same as defined in (3.1).
(g) In (2.2), if we let b = —2n—1 and replace a by a+2n+1, where n € Ny,
then we get the following interesting result.

/01 /01 ye(l — ;5)0—1(1 _ y>c—1 (1- my)l—Qc

-2n—-1,a+2n+1 1—y
3.11 F; ’ ;
(3.11) *2 1{ (a+1) ’l—acy]
_1 1 _ 4y(1 — 1-—
X2IJZ{(:jLnJrLc 2ata N y(1 —z)( i y)} drdy
¢ c—gaty (1—zy)
=0.

(h) In (2.2), if we take a = b = 1 and making use of the known result (3.3),

then we get the following interesting result.

(3.12) /01 /01 U= 2 (1 ) (L ) K ( —y )

1—2xy
1 1 _ _
X2F2[0+4,c+4 ;4y(1 z)(1 —y)

dxd
¢, ¢ (1— )2 ] "
:Q?n
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where ()3 is the same as defined in (3.5).
(1) In (2.2), if we take a = b = 1 and making use of the known result (3.6),
then we get the following interesting result.

(3.13) / 1 / 12— g (- ) s ( L-y )

1—ay

c dy(l —z)(1 —

] €, a0y
€3 (1—zy)

] dxdy

where ()4 is the same as defined in (3.7).
(§) In (2.2), if we take b = —a and making use of the known result (3.8)
then we get the following interesting result.

1
1=
(3.14) / / y(1—2) 11 —y) ' (1 —2y) " cos <2asin1 4 )
o Jo -y
e sa+ 3, c—&—l%a—i—% Ay(1—z)(1 —y)
¢ ¢ty T (I-ay)?

:Q57

} dxdy

where 5 is the same as defined in (3.9).
Similarly, other results can be obtained.

4. Concluding Remark

In this paper we have evaluated two interesting double integrals involving
product of two generalized hypergeometric functions in terms of gamma func-
tion. It should be remarked here that whenever an integral is evaluated in
terms of gamma function, the result may be useful in application point of view.
Thus our results established in this paper may be potentially useful.
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