PROOF OF FORMULA 3.411.30
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Denote the integral by I(p) and differentiate with respect to p to obtain

I'(p) = /°° ePrde 1 /°° e PtT dt
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after the change of variables t = —rz. This last (singular) integral appears as entry
3.311.8 and it yields

I'(p) = T ot 2.
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Integrate back and use I(g) = 0 to obtain the result.



