
PROOF OF FORMULA 3.427.1
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Start with the representation

ψ(a) =

∫ ∞
0

[
e−x − (1 + x)−a

] dx
x
,

given in entry 3.429. Write this as
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Let t = 1 + x in the second integral to obtain
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]
Conclude with the estimate∣∣∣∣∣
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that converges to 0 as δ → 0.
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