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A functional relation for Tornheim’s double zeta functions
by

KAzZUHIRO ONODERA (Chiba)

1. Introduction. Tornheim’s double zeta function is defined as
oo

1
C(s, tyu) = Z e nt(m 4 n)*
m,n=1

for (s,t,u) € C3 with Re(s +u) > 1, Re(t +u) > 1 and Re(s +t +u) > 2.
It is known, from Matsumoto [8, Theorem 1], that ((s,¢;u) can be mero-
morphically continued to the whole space C3, and its singularities are lo-
cated on the subsets of C? defined by one of the equations s +u = 1 — [,
t+u=1—-1(=0,1,2,...) and s +t + u = 2. This function can be
regarded as a generalization of some well-known zeta functions: the prod-
uct of two Riemann zeta functions ((s)((t) = ((s,t;0), the Euler double
zeta function ((u,t) = ((0,t;u) and the SU(3)-type Witten zeta function
Csue)(s) = 2°C(s,s;5). Euler and Tornheim [T4] and many other people
gave a lot of relations between the values ((s,t;u) for triples (s,t,u) of
non-negative integers in the domain of convergence, but few relations as
functions of complex variables have been found. As an exception, T'sumura
[15, Theorem 4.5] represented explicitly the function

(1.1) Z(s,t;u) = ((s,t;u) 4 cos(mt)((t, u; s) + cos(ws)((u, s;t)
in terms of the Riemann zeta function, when s,¢ € Z>¢, t > 2 and u € C, ex-

cept for singularities. Afterward Nakamura [10, Theorem 1.2] gave a simpler
version: for s,t € Z>1 and all u € C except for the singular points,

[s/2]
(1.2) Z(s,t;u) —QZ< 2h )C(Qh)((s—l—t-l—u—?h)

+2Z< Qk >C(2k)((s+t+u—2k),
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where [z] for z € R denotes the greatest integer not exceeding x. This result
seems really fascinating because it contains most of the known relations be-
tween the values (s, t;u) for s,t,u € Z>; and the Riemann zeta values (see
[10, §3]). The aim of this paper is to generalize it to a relation between Torn-
heim’s double zeta functions of three complex variables. Our main result is

THEOREM. The following relation holds on the whole space C3 except
for the singular points of both sides:
Z(s,t;u) = A(s, t;u) + A(t, s;u),
where, for (s,t,u) € C3 with s,—t,1 —t —u#0,1,2,...,
(1.3)

oy Sin(ms) m(s —n) \ Lt +m)I(=n)
A(s,tyu) = Py Scot ( 5 > 7@

(s =n)C(t+u+mn)dn.

Here, the contour L is a line from —ioco to ioo indented in such a manner
as to separate the poles atn=s—2n,—t—n,1—t—u (n=20,1,2,...) from
the poles atn =0,1,2,....

REMARK 1.1. The singularities of A(s,t;u) are located only on the sub-
sets of C? defined by the equations t +u =1—1 (I =0,1,2,...). This can
be easily seen by shifting the contour L as follows. Let K be a non-negative
integer. If Re(s) < K +1/2, —K —1/2 < Re(t) and —K +1/2 < Re(t + u),
then
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os? (”(52_@) C(s—k)C(t+u+k)

sin(ms) (s =m)\I'(t+m)I'(=n)
—+ S cot( ) F(t)

C(s = n)C(t +u+mn)dn,

where (t) = I'(t + k)/I'(t) and Lk is the vertical line from K + 1/2 — o0
to K + 1/2 4 ico. Also, from this, it is clear that our functional relation is

a generalization of ([1.2)) (see (4.2])).

REMARK 1.2. Since

Z(s,t;u) 1 cos(mt) cos(ms) C(s,t;u)

Z(t,u;s) | = | cos(mt) 1 cos(mu) C(t,u;s) |,

Z(u, s;t) cos(ms) cos(mu) 1 C(u, s;t)
we can write ((s,t;u) in terms of the Z-function as

(1.5) A(s, t,u)l (s, t;u) = (1 — cos?(mu)) Z(s, t;u)
+ (cos(ms) cos(mu) — cos(mt)) Z(t, u; s)
+ (cos(mt) cos(mu) — cos(mws))Z(u, s;t),
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where
A(s,t,u) = 1 — cos?(ms) — cos?(mt) — cos(mu) + 2 cos(ms) cos(mt) cos(mu),

and so the Theorem gives a new integral representation of ((s,t;u). Some
special cases will be displayed in Proposition

In this paper, to prove the Theorem, we employ Li’s method [7] which
gave a simple proof of . In §2, we will generalize some partial fraction
decompositions used there to a form usable in our case. We will give a proof
of the Theorem in §3 and exhibit its applications in §4. In the Appendix,
we will prove a functional equation for Euler’s double zeta function.

2. Generalized partial fraction decomposition. The following par-
tial fraction decomposition plays a fundamental role in the theory of multiple
zeta values: for two independent variables p, ¢ and two positive integers s, t,

1 (e 1 2 () 1
2.1 — = +
21) pq hzzo ht ps=h(p +q)tth ,;0 kU gk (p +q)stk

(see [0], for instance). In this section, we will give two partial fraction de-
compositions in the case of s,t being complex numbers.

LEMMA 2.1. Let p,q be positive real numbers and let s,t be complex

numbers whose real parts are positive. If s,t £ 1,2,..., then
I'(s)I'(t)
(2.2) poTE I(s,t;p,r) + I(t,s:9,7),
where r = p+ q and
1 I(L—s+n)l'(-=n) I'(s—n) I'(t+n)
2.3 1(s,t; = — dn.
(2.3) (s, tsp,7) = 5 LS Ti=s) = e

s,t

Here, the contour Lg; is a line from —ioco to ioo indented in such a manner
as to separate the pointsn =s—1—m,—t —m (m =0,1,2,...) from the
pointsn=s+mn,n (n=0,1,2,...).

Proof. From the usual integral representation of the gamma function, it
follows that

I(s,t;p,r)

_ 1 S ra Fs(;t_nlf(n)( SS emPhmTY sn=L =1 g du) dn.

Ls,t (R>0)2
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By a suitable choice of Lg;, it can be shown that the integrations can be
interchanged. Hence,

I(s,t;p,r)
A | I'(1—s+nI(—n) >
= e PV sl 1(, v/uw)"dn | dudv.
(RSJJ)Q p ol Ty W/w)dn ) d

Since the innermost integral is (14 v/u)*~! (see [17, §14.51, Corollary]), we
obtain

I(s,t;p,r) = SS PP (4 v) W N dpdy
(R>0)?
= SS e PR STy dy.

O<v<p

We note that
I(t,s;q,7) = SS e Prav sl gy dy,
o<pu<v

and so the right hand side of is equal to
I'(s)I(t)

“ e_p“_q”us_lyt_l dudv = —
p°q

(R>0)?
This is the desired result. m

LEMMA 2.2. Letp,q,s,t be as in Lemma2] If p < q and s,t #1,2,. ..,
then

(2.4) COS(WS;;ES)F@) = J(s,t;p,q —p) +1(t, 519,90 — p),
where
J(s,t;p,q — p)
_ 1 | I'(1—s+n)I'(=n) cos(n(s —n)I'(s —n) I'(t+n)
2mi I'(1—s) psN (g — )it

s,t

Proof. For any p,r € C*, the integrand in (2.3)) is
< |77|Re(t)716—27r|n\elm(n)(argr—argp) |p—8| ‘T'_t|

as 1 — £ioco on L4, where the implied constant does not depend on p,r,7.
This estimate ensures that, for any fixed ¢ € R, the right hand side of ([2.2))
can be continued to C\ {£iR>o U (—¢ = iR>0)} as a holomorphic function
in p, where the double signs correspond, and hence, if 0 < p < ¢, then

et (s)(t)  I'(s)I(t)

ot =i I(s,t;—p,q —p) + I(t,s34,q — p)
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and

I(Sat; —P,q _p)
1 S F(1—s+n(—n) e (s—n) I(t+n)
2w I'(1—s) ps (g —p)tt

Thus, we obtain Lemma n

s,t

3. Proof of Theorem. For simplicity of description, we suppose that
Re(s),Re(t),Re(u) > 2, s,t # 3,4,5,..., and the contour L,; always sat-
isfies the condition —1/2 < Re(n) < Re(s) — 1/2 for all n € L. We first
evaluate

[o@) 1
tiu) = —_—.
C(s:tsu) Z msnt(m + n)
m,n=1

Applying Lemma with (p,q) = (m,n), we see that
C(s,t;u) = X(s,t;u) + X (t,55u),

where
oo

1 I'(s,t;m)
s 1= s,t

I'(1—s+n)(=n)'(s—n)I'(t+n)
I'1—s)I'(s)I'(t) '

From the condition of L, it follows that the summation and integration in

X(s,t;u) can be interchanged. As a result,

I(s,t;n) =

(3.1) X(s,t;u) = S I'(s,t;n)C(s —n,0;t +u+mn)dn

_F(s—i—’t—l) .
—WC(1,07s+t+u—l)
1

= I'(s.t: —n.,0: )
to V' I(s,t;m)C(s =, 05t +u+m)dn

2mi

s—1,t
We next treat cos(mt)((t, u;s) + cos(mws)((u, s;t). Set
cos(7t) cos(7s)
mint(m+n)s  n¥ms(m+n)t
for m,n € Z>1. Applying Lemma to each term, we obtain
(8, 6U) = by n (8,6 u) + by n (2, 550),

amn(s,t;u) =

where
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bin.n(s,t;u)

I(s,t;m+mn,n)+ J(s,t;m,n)

- () (t)n~
I(s+t—1) 1 1 1
T L(s)I'(t) nstttu-l <m Com+ n)
1 1 cos(m(s —
+ Py . S F(37t§ 77) (nt-l-u-i-n(m +n)s + ms(—n(nt-i-uzzz)) dn.
s—1,t

Put Y(s,t;u) =3 0 1 bmn(s,t;u). Then it is easily seen that

m,n=1

cos(mt)((t, u; s) + cos(mws)((u, s;t) = Y (s, t;u) + Y (¢, s;u),

and
. I'(s+t—1) ‘
(3.2) Y(s,t,u)——W(C(l,O,SthJru—1)+C(s+t+u))
+2Lm' S I(s,t;m){¢t+u+mn,0;s—n)
Ls—1

+ cos(m(s — )¢ (s — m)¢(t +u+mn)}dn.
Combining (3.1)) and (3.2)), we have
(3.3)  X(s,t;u)+Y(s, t;u)
I'(s+t—1)

= —WC(s+t+u)

+— | (s, tsm) {1+ cos(m(s — ) }(s — n)C(t+ u +n)dn
Ls_ 1t

—— | D(s.tmdni(s+t+u)
Ls—l,i

because generally

(3.4) C(5,058) + (2, 058) = C(s)¢(t) — C(s + 1)
The second term on the right hand side of (3.3)) becomes
I'(s+1)
— t Als, t;
by shifting the contour to Lsy1¢, and the third term is
I(s+t—1) 1
—_— t - — I'(s,t;m)d t
Ferm SEHttw—gn § M timdn((s+t+u)
s,t
I(s+t—1) I(s+1)
=7 t -2 t
Term Y merete Tty
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by Barnes’ lemma (see [17, 14.52]). Hence,

1 1) I'(s+1)

X(s,t;u) +Y(s,t;u) = <_ t ) I(s)[(t)

i C(s+t+u)+ A(s, t;u).

Thus, we have
Z(s,t;u) = X(s,t;u) + X (¢, s;u) + Y(s, t;u) + Y (¢, s;u)
= A(s,t;u) + A(t, s;u),
when Re(s), Re(t), Re(u) > 2 and s,t # 3,4, 5, .... By the theory of analytic

continuation, the proof of the Theorem is complete.

REMARK 3.1. We have used Li’s method in this section, but it is possible
to prove the Theorem by Nakamura’s original method. In fact, all of his
argument is valid here except for the property of the Bernoulli polynomial
[10, (2,7)], which can be proved by the partial fractional decomposition (2.1)
in a way similar to Eisenstein’s proof of addition formulas for trigonometric
functions (see [16, Chapter II] or [13] §2.1]).

4. Application. In this section, we will deduce some new results from
the Theorem. Each of the following propositions can be proved indepen-
dently of the others. However, the next lemma seems to be useful for some
applications, and so we state it first.

LEMMA 4.1. Let a be an integer and b, ¢ be non-negative integers. Set

C

(4.1) F(s,t;c) =) <Z> C(s —k)C(t—c+ k)

k=0
for s,t € C. Then:
(1) Fort,(u e Cwitht+u#1-1(1=0,1,2,...),

l2/2] <t+a—2k—1

(4.2) Ala,tu) =2 o >C(2k)((t+u+a— 2k),
k=0

where the value of any empty sum is defined to be 0.
(2) For s,u e Cwithu#b+1—-1(1=0,1,2,...),
b

Alsy=0) = 3 () eostms) + (1P — B = b+

k=0
(3) For any s € C,
E)H_l A(s, —b;u) = (cos(ms) — (—1)"T)F (s, —¢; b) + 6e0(—1)"T1¢(s — b),

where 0;; denotes the Kronecker symbol.



344 K. Onodera

(4) For any s € C,
lim A(s,t;—
[Jim A(s, t; —c)

- . ' (—1)c*plel
= (cos(ms) — (—1)"F )(F(s, —cb) + b+c+ 1)
+8e(—1)"*1¢(s — b).

Proof. (1)&(2) The formulas follow immediately from ([1.4)).
(3) We apply (2) to get

b—1
lim A(s, —b;u) = (cos(ms) — (—1)°F¢) <b>C(s —k)((=b—c+k)

u——c k
=0
+ (cos(ms) + (=1)")¢(s = b)¢ (),

where we have used the fact that ((=b—c+k) =0if 0 <k <b—1 and
k = b+ c (mod 2). Thus, by a simple calculation, we obtain the result.
(4) The result follows in a similar way to the above. =

C(s—b—c—l))

Ed

We give integral representations of several zeta functions.

PROPOSITION 4.1. (1) The Euler double zeta function ((s,t) has the
following representation:

(4.3)  (cos(mt) — cos(ms))((s,t)
= A(s,t;0) + A(t, s;0) — (1 + cos(ms))((s)C(t) + cos(mws)((s + t).
(2) Let n be a non-negative integer. Then
(4.4) (14 cos(ms))C(s)C(s+2n)
= A(s,s +2n;0) + A(s + 2n, s;0) + cos(7s)((2s + 2n)
and
(1 + cos(ms))C(s)((—s+ 2n)
= A(s,—s +2n;0) + A(—s + 2n, s;0) 4 cos(ws)((2n) + dn(s),

where

—msin(rs)/(s—1) if n=1,

0 otherwise.

—mssin(ws)/12 if n=0,
n(s) = {

In particular,
(1 + cos(ms))C(s)% — cos(ms)C(2s) = 2A(s, 5;0)

= 2D o (T ) DI s+ iy

L
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(3) The Witten zeta function of SU(3) can be written as
(4.5) 27711+ 2cos(ms))Csu(3)(s) = A(s, s; )

sin(7s) m(s—n)\I'(s+n)I"(—n)
= o Seon (O ) FE

C(s —n)¢(25 +n) d.
REMARK 4.1. We can regard (4.4) as a generalization of the formula

C(20)¢(2m) — %g(m +2m)

el ol am -2k — 1\ (204 2m — 2%k — 1
B kzzﬂ {( 20 -1 >+< 2m — 1 )}
x C(2k)( (20 4+ 2m — 2k)
for I,m € Z>1. Indeed, taking s = 2 (I = 1,2,...) in and putting
m = [ 4+ n, we obtain this from .

Proof of Proposition . (1) Substituting v = 0 in (1.1)) and using (3.4)),
we see
Z(5,850) = ((s)C(£) + cos(m)C(t,0; 5) + cos(ms)C(0, 5:)

= (cos(mt) — cos(ms))((t,0;s) + (1 4 cos(ms))((s)((t) — cos(ms)((s +t).
Hence, the result follows from the Theorem.

(2) Assume that Re(s) > 1. Comparing the limits of both sides of (4.3)
ast — s+ 2n, we get

(1 + cos(ms))C(s)C(Es + 2n)

= A(s,£s+ 2n;0) + A(E£s + 2n, s;0) + cos(ws)((s £ s + 2n)
— hI%{COS(T(’(Z +5)) —cos(mws)}((z £ s+ 2n,0;s),
2

where the double signs correspond. It is clear that the limit becomes 0 unless

the double signs are “—” and n = 0, 1. In the remaining cases, the last term
of the right side is d,,(s) because

((z—s4+2n,0;s) = :11((24—271—1)+%C(z—|—2n+1)+0(1)
as z — 0 (see [8, p. 425, (4.4)]).

(3) The result follows immediately from (1.1) and the Theorem. =

We next extend the parity result [2, Theorem 2] to the whole domain of
convergence.

PROPOSITION 4.2. Let a, b, ¢ be integers such that a+b+c is odd. Assume
thata+c>2,b+c>2anda+b+c>3. Ifa+b>2, then

2 (a,b;c) = (—1)A(c,a;b) + A(a, ¢; )} + (—=1)°{A(c, b;a) + A(b, ¢ a)},
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where every A-value is representable in the form (4.2). If a+b < 1, then
2(a, b3 ¢) = (—1){A* (e, a;b) + Ala, & b)} + (—1)*{A* (¢, bya) + A(b,;a)}
(-2 d
(1—a—>0)!ds

C(a+b+ec—1).
s=0

(5 + a)l—a—b
Here

A(cab) =2 (”Z:;Z - 1)((2k)((a+b+c— 2%),
k

where the sum is taken over all integers k € [0,¢/2], k # (a+b+c—1)/2.

Proof. Taking the limits of both sides of (L.5) asu — ¢, t — band s — a
in order, we have

2 (a,b;c) = (=1)%A(a, ¢;b) + (—1)°A(b, ¢; a)
+ lim ((—1)*A(c, 5;b) + (—1)°A(c, b; 5)).

s—a

It is easily seen that the limiting value equals (—1)%A(c, a; b)+(—1)?A(c, b; a)
ifa+b2>2, and

(—=1)*A*(c,a;b) + (—1)°A*(c, b; a)

(-1)*2 d
= @ s btc—1

+(1_a_b)| ds(s+a)1 bSZOC(a+ +C )
if a + b < 1. Thus, we obtain Proposition [{.2] =

The following proposition suggests that ((s,t;u) can be represented as
a sum of products of Riemann zeta functions, if at least two of s, ¢ and
are non-positive integers in the sense of the coordinatewise limit.

PRrROPOSITION 4.3. Let a, b and ¢ be non-negative integers and let s, t
and u be complex numbers.

(1) If s,t£c+1—-1(1=0,1,2,...) and s+t # c+ 2, then
(s, 8 —c) = F(s,t;0),
where F(s,t;c) is defined by (4.1)).
(2) fu#a+1-0Lb+1-1la+b+2(1=0,1,2,...), then
((—a,=b;u) = (=1)*"' F(u, —a;b) + (=1)""' F(u, =b; a)
Ty = a == ) = Bundlu =) = G a)
(3) Forse Cwiths#c+1—-1b4+c+2(1=0,1,2,...),

—1)"*1ple!
lim ((s,—b;u) = F(s,—b;c) + ()76

u——c (b—l—C—i-l)!C(s_b_C_l).
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Proof. (1) This is trivial.

(2) We take the limits of both sides of ast — —band s » —a in
order. Then the result is a direct consequence of Lemma

(3) The result can be proved in a similar way to (2), but it also follows
easily from the representation [8, (5.3)] of ((s,t;u). m

COROLLARY 4.1. Let a, b and ¢ be non-negative integers. Then
(1) lim C(S’ t; _C) = F(—CL, _ba C)v

(s,t)—=(—a,—b)

(2) lim {(—a,—b;u)

u——c

_1a+1!! _1b+1!!
— Flea i)+ (o

(a+c+1)! * (b+c+ 1)

Jetcab-con

) ) (—1)b*1ple!

(3) Jim  Tim (s, —b;u) = F(—a, =b; C)‘*‘m((—a—b—c—l)a
. . L ‘ (—1)atlgle!

(4) Jim lim ¢(~a,t;u) = F(-a, b,C)+(a+C+1)!C( a—b—c—1).

REMARK 4.2. Komori [3] studied Tornheim’s double zeta values for coor-
dinatewise limits at non-positive integers and gave their explicit expressions
in terms of generalized Bernoulli numbers. Our formulation seems to be
more concrete than his.

Okamoto [I1] investigated coordinatewise limits of another double zeta
function:

1
Z ment(m + n)’

1<m<n

at non-positive integers.
To prove (2), we have to use the following lemma and the relation
(=1)¥T0H e P (—a, —b; €)= 640C (—b—¢) =00 (—a—c)—ba00p00e0 = F(—a, —b; c).
LEMMA 4.2. Let a, b and ¢ be non-negative integers. Then
(4.6)  (=1)*T°F(—a,=b;c) + (=1)*TF(=b,—¢;a) + (=1)°T*F(—c, —a; b)

[ (=1)‘ald! (—1)%b!c! (—1)cla!
_<(a—|—b+1)! btct) (c+a+1)!>C(_a_b_C_1)

+ 5a05b0500 .

This is equivalent to Theorem 2 of Chu—Wang [I]. However, their formu-
lation is quite different from ours, and so we now prove it for the reader’s
convenience.
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Proof. For a non-negative integer m, we set

e

P(x) = Gmo + (—1)™ m+1 4 gmtl Z )¢ (—m — k) (2;:‘)

We calculate the value

R =272z )(Pu(@) — ba0) (Po(x) — 660) (Pe(@) — bc0)
in two ways, where [#~1] f() denotes the formal residue of a formal Laurent
series f(x). We first use the definition of P, (x) to obtain

R=(=1)"*F(—a,—b;c) + (—1)" °F(=b, —c; a) + (—1)*T*F(—c¢, —a; b)
(—1)¢ald! (—1)%ble! (—1)bcla!
- —a—b—ec—1).
((a+b—|—1)!+(b+c+1)!+(c+a+1)! ((=a c=1)

We next apply [12 Proposition 3.1] to get R = d400p00c0- Thus, we have
[5). =

We finally describe the behavior of (gy(3)(s) at each integer.

PROPOSITION 4.4. Let a be a positive integer.
(1) [2, Theorem 3]

Csuz)(a) =

gat2  lo/2 <2a ok —1
L+ ()24 \

(2) Csus)(0) = 1/3 and géw) (0) = log(2%/%7).
(3) If a is odd, then (sys)(s) has a simple zero at s = —a, and

)g(zk;)g(?,a —2%).

(a—1)/2
(A7) Chyg(—a) =27 Y <2‘;€> ((—a — 2k){'(—2a + 2k)
k=0
—a+1 2
+ MC(—&L —1).
In particular, sign((éU(3)(_a)) — (_1)(a71)/2_
(4) If a is even, then (gy(3)(s) has a zero of order two at s = —a, and
a/2
(4.8) U3 — g at2 Z <2k> —a — 2k)¢' (—2a + 2k).

In particular, Slgn(CSU(S)(—a)) = (—=1)%/2.

REMARK 4.3. The value of Witten’s zeta function (g(s) of each finite
group G at s = —2 coincides with the order of G. From this viewpoint, it is
attractive to clarify the behavior of (g (s) at s = —2 in the case of G being
an infinite compact topological group. In [6], Kurokawa and Ochiai studied
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the values of Witten’s zeta functions at negative integers, and proved that
Csu(3) (s) has a zero at each negative integer. Proposition can be regarded
as a refinement of their result. Moreover, as seen below, our proof reveals
that a zero of (gy(3)(s) at each negative integer comes from the gamma

factors appearing on the left sides of (2.2)) and ([2.4]).

Proof of Proposition . We use here the integral representation
of (su(s)(s)-

(1) The result is clear from (4.2).

(2) By (L.4), we see that, if K is a non-negative integer and —K/2+1/4 <
Re(s) < K +1/2, then

275711 + 2 cos(s)) Gsus) (5)

K .
— QZ (}?‘k cos2 (71(52— k>>§(8 CR)C(2s+K) + sm(ws)RK(S)’
k=0

I'(s)

where Rk (s) is a holomorphic function. We note that every term except for
the one with & = 0 has a zero of order at least two at s = 0. Hence, the
values at s = 0 can be immediately calculated.

(3) Set K = 2a + 1. If a is odd, then the terms with k¥ = 0,1,...,a
satisfying k = a (mod 2) and the term with £ = 2a + 1 have a simple zero
at s = —a, and the others have a zero of order at least two. Hence, we
can easily obtain the first part of the result. The last part follows from the
functional equation of the Riemann zeta function. Indeed, we can show that
the sign of each term on the right side of coincides with (—1)@=1)/2,

(4) Put K = 2a + 1 again. In the same way, we see that (gy(3)(s) has a
zero of order at least two at s = —a if a is even. In order to determine the
multiplicity of the zero, we now show . Assume that 0 < e < 1/2. Set

_ sin(7s)

s = 7 ot (TS s ngls - a2+

Then, by shifting the contour, we obtain the following expression of (gy(3)(s)
which is valid around s = —a:

a/2 a/2—1
27571 (1 + 2cos(ms))Csus) () = = D Uk(s) + D Vils) + W(s) + I(s),
k=0 =0
where
Uk(s) =Res f(s,n), Vi(s)= Res f(s,n), W(s)= Res f(s,n)
n=~k n=—s—l1 n=1-2s
and
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where the contour C. is the union of C'E(l) ca/2 —ico — a/2 — e, Cg) :
a/2 +ee? (0 : —n/2 = 7/2) and . a/2 + ie — a/2 + ico. We here
remark that the poles at n = k,s — 2m,—s —a/2 —m (k = 0,1,...,a/2;
m =0,1,2,...) lie on the left of the contour C. and the poles at n = 1 — 2s,
—s—1la/2+n (l=0,1,...,a/2—1;n=1,2,...) lie on the right. Hence,

a/2 a/2—1

2% 13 (s (— ZU Z V/'(—a) + W"(—a) + I"(—a).

By a simple calculation, we first see that, for ¥ = 0,1,...,a/2 and | =
0,1,...,a/2 -1

-8 <a> ('(—a—k){'(—2a+ k) if k is even,
1 k
Uy (—a) = a
w2 <k> C(—a—k)(—2a+Fk) if kis odd,
4(‘5) C(—a—1)¢C'(~=2a+1)  iflis even,
/'(—a) =
—272 <‘l‘> C(—a—1)¢(=2a+1) iflis odd,
and
" B 372 (a!)2
We next evaluate
(-
I"(—a) = 5= | f'(~a.n)dn,

€

where f” means (9/9s)?f. Since the integrals on ) and C¥) cancel each
other, we obtain

1 dn
I// _ - R 1"
(ma) =353 c§2>" e, [ (=m0
+o S <f"(—a n) — Res f"(—a,n)- . >d?7
271 o ’ n=a/2 ’ n—a/2

We note that the integrand in the second integral is holomorphic at n = a/2,
and so the integral tends to zero as € — 0. Since I(s) is independent of the
choice of ¢, we get

I"(—a) = QHRSSZ f"(=a,n) = Di(a) + Ds(a),
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where
2
—(a —3a/2)? ifa= mo
prtoy= | 5 ()02 o=z oa s,
0 if a =0 (mod 4),
0 if a =2 (mod 4),
Ds(a) = _2<aC/LQ> C/<_3a/2)2 if a =0 (mod 4).

Combining the above results, we have

- > Ul-a)+ > V'(-a)+W"(~a)+ Di(a)

0<k<a/2 0<i<a/2-1

kodd lodd
372 G (a 32 (a))?

=T 0= k)C(=2a 4 k) + = B 3,1y =
. k0<k)c< 0= W02+ 1K)+ 25 s ((—3a—1) =0,

where in the last step we have used (4.6) with a = b = ¢. Moreover, we see

- Y, Ul=a)+ > V/(—a)+ Dafa)
0<k<a/2 0<i<a/2-1
k even leven a/2

- 6;:0 (2“k> (—a — 2k)¢'(—2a + 2K).

Thus, we obtain 1) In the same way as (3), we get sign(Cé’U(S)(—a)) =
(—1)“/ 2 which completes the proof of Proposition .

Appendix. A functional equation for Euler’s double zeta func-
tion. The A-function has not been found in previous papers on mul-
tiple zeta functions. However, as seen in the next proposition, A(s,t;0) is
related to the functional equation of ((s,t) = ((¢,0;s) which was obtained
by Matsumoto [9, Theorem 1].

PRrROPOSITION A.1. Set

h(s,t) = C(s,4) — F(]f(s)t)r(s = 1)C(s 4t —1).

Then

h(s,t s
(A.1) (%)SHEIF)O -y = cos(z(s +t— 1))

h(1—1t1—25)
I'(s)

—i—sin(g(s it 1)> F(lﬁ_S)Aa —5,1—10).

In particular, the second term on the right side of (A.l) vanishes on the
hyperplane s +t =2k +1 (k € Z \ {0}) (cf. [4, Theorem 2.2]).
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REMARK A.l. Firstly, the function g(u,v) in Matsumoto’s paper coin-
cides with h(v,u). Secondly, it may seem that the singularities of ((s,t) are
located on the hyperplanes s = 1 —land s+t =2-1(l =0,1,2,...).
However, the singularities on s = —l and s+t =—-1-2] (1 =0,1,2,...) are
fake, namely, the singularities of ((s,t) are only located on the hyperplanes
s=1,s+t=1and s+t=2—-20 (l=0,1,2,...). This can be confirmed,
for instance, by and . Hence, the last part of the proposition is
justified.

Proof of Proposition[A.1]. We first recall the usual integral representation
of {(s,t) (cf. [8 (5.2)]):
L ¢ L(s+n)I'(=n)
)= —

21
(c)

C(t=n)C(s+mn)dn

for s,t € C with Re(s) > 1 and Re(t) > 1, where —Re(s) + 1 < ¢ < 0 and
(¢) is the line from ¢ — ico to ¢ + ico. Since the residue of the integrand at
n=t—1is

I'l1—t)
——T -1 -1
) (s+t—1)¢((s+t—1)
unless t = 1,2,3, ..., we shift the contour to obtain
_ L Is+n)l(=n)

for s,t € Cwith s #1—kand t # k (k = 0,1,2,...), where C is a
line from —i0o to 700 indented in such a manner as to separate the points
n=-s+1-01t—-1(1=0,1,2,...) from the points n = 0,1,2,.... By the
functional equation of the Riemann zeta function, the integrand is equal to
(2m)* T (1 — t) times

™ I'(1—t+n)I(=n)
cos<2(8+t—1)> T —1) Cl—=s—n)CA—t+n)

+ sin<72r(s i 1)) F(lw_s) sin(r(1 — s))

X cot(ér(l —s —n)) ra —t+17)F(—77)C(1 —s—n)C¢(1—t+n).

ra-t)
Thus, we obtain (A.1]). =

We now compare our result with the result of Matsumoto to obtain a new
representation of A(s,t;0). For (s,t) € C? with Re(s) < 0 and Re(t) > 1,
set

Fi(s,t) =Y owpr1(k)T(t, s + t; £2mik),
k=1
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where o, (k) = >, d” and ¥(c,7; 2) is the confluent hypergeometric func-

tion of the second kind. It is known that Fl(s,t) can be continued mero-
morphically to the whole space C2.

C

OROLLARY A.l. The function A(s,t;0) can be represented in terms of

the Fy-functions:

2I'(s)A(s, t;0) = (2mi)5 T Fy (s,t) + (=2m0) T F_(s,1).

Proof. Propositions 1 and 2 of [9] show that

and
(A.2)

respe

h(s,t)
(2m)stt=10(1 —¢t)

_ em(sﬂq)/zFJr(t’ 5) + emi(l=s—t)/2 (t, s)

Fi(l1—t,1—s)=(£2mi) T E (s, 1),
ctively. These suggest
h(1—t,1—s)
—— =F (1 F_(t
F(S) -‘r( 7S)+ ( 78)

and so we see that

h(s,t) B T h(1—1t1—2s)
Gr (=) “’5(2“ e ”) T'(s)

—i—isin(;r(s it 1)) (Fy(t,s) — F_(t,s)).

By comparing this with (A.1]), we have

Now,

I'l—s)A(1 —s,1—1t;0) =mi(Fy(t,s) — F_(t,s)).
we use (A.2) to obtain the result. =
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