APPROXIMATE MULTIDIMENSIONAL INTEGRATION
THROUGH DIMENSION REDUCTION VIA THE OSTROWSKI
FUNCTIONAL

P. CERONE

ABSTRACT. An iterative approach is used to represent multidimensional inte-
grals in terms of lower dimensional integrals and function evaluations. The
procedure is quite general utilising one dimensional identities as the seed or
generator to procure multidimensional identities. Bounds are obtained from
the identities.

1. INTRODUCTION

We firstly review the Ostrowski type results obtained involving one dimensional

integrals.
For f :[a,b] — R we define the Ostrowski functional by
(1.1) S(fiem,d) = f(z) = M(f;e.d),
where
1 d
(1.2) M (f;e,d) = 7 / f (u) du, the integral mean.
—c /.

‘We note that

(1.3) (b—@S(ﬁma;bJ):(b—@f(a;é>—Leﬂwdw

recapturing the midpoint rule for the evaluation of the integrals. With this in
mind, the most common task is to obtain bounds on the above functionals. This
task is perhaps best accomplished from an identity involving the functionals. The
following identity may be easily shown to hold, for f of bounded variation, by an
integration by parts argument of the Riemann-Stieltjes integrals and so

t—c
4 T t€led
(1.4) S(f;c,x,d>:/ p(etie,d)df (1), plat,e.d) =
‘ ;:i, t € (z,d.

Further, if f(¢) is assumed to be absolutely continuous for ¢ over its respective
interval, then df (t) = f’ (t) dt and the Riemann-Stieltjes integrals in (1.4) is equiv-
alent to a Riemann integral. In this instance the corresponding identity to (1.4) is
known as Montgomery’s identity (see [6]).
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The following theorem may be proved using the Montgomery identity (see Fink
[22] and Dragomir and Wang [19] — [21]).

Theorem 1. Let f : [a,b] — R be absolutely continuous on [a,b]. Then for all
x € [a,b], we have:

(1.5) 1S (f;a,2,0)|
(1.6)

b—a
z—a\" b—z\" 1
=) (=) e-arir,

1
[2+ ] 1£1h

where S (f;a,2,b) is as given by (1.1), |||, (r € [1,00]) are the usual Lebesque
norms on L, [a,b], namely,

1 x — atb 2
4+< . ) (b —a) [/l if f'€Lola,b];

~

f f' € Lyla,b],

1 1 _ .
;+6—1,p>1,

IN
)
t =
Sk
1
7N

_ atb
x 2

b—a

9llo := ess sup |g (t)]

t€la,b]
and
1
b I8
I
gl = (/ lg (2)] dt) ,  relloo)
a
The constants i, —L  and % respectively are sharp in the sense that they cannot
(p+1)?

be replaced by a smaller constant.

Ostrowski [26] proved the first inequality in (1.5) in 1938, using a different argu-
ment and hence the justification for the naming of S (f;a,x,b). Fink [22] also ob-
tained generalisations of the above results as did Anastassiou [1]. See also Dragomir
and Rassias [18], a book devoted to Ostrowski inequalities.

If one drops the condition of absolute continuity and assumes that f is Holder
continuous, then one may state the result (see [17]):

Theorem 2. Let f : [a,b] — R be of r — H—Holder type, that is,

If @)= f@I<H|z—yl",  foralzyelab],

where r € (0,1] and H > 0 are fivred. Then, for all x € [a,b], we have the inequality:

(=) (=) oo

where S (f;a,x,b) is as given by (1.1).
The constant s also sharp in the above sense.

H
r+1

(1.7) 1S (f;a,2,b)] <

r+1
Note that if r = 1, that is f is Lipschitz continuous, then we get the following
version of Ostrowski’s inequality for Lipschitzian functions (with L instead of H)
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(see [13])

(18) S(fanbl< |5

+
/
8

S
| |
)
ISIR[| .
o
N——
=

I
&
~

Here the constant ; is also best.
Moreover, if one drops the condition of continuity of the function, and assumes
that it is of bounded variation, then the following result may be stated (see [11]).

Theorem 3. Assume that f : [a,b] — R is of bounded variation and denote by
\/° (f) its total variation. Then

a

r — atb

1 2
b—a

(19) S (fra2.0)] < lQ ¥

]\:/(f)

for all x € [a,b].
The constant % is the best possible.

If we assume more about f, that is, f is monotonically increasing, then the
inequality (1.9) may be improved in the following manner [12].

Theorem 4. Let f : [a,b] — R be monotonic nondecreasing. Then for all x € [a, ],
we have the inequalities:

(1.10) IS (f;a,2,b)]

IN
(=
[ | =
=
—N
o
8
|
—
IS
+
=
—
—
)
N—
+
—~
(=l
V)
<
S
—
-
|
2
(g
=
~—
L
S
——

< bia{(ff—a)[f(x)—f(a)]+(b—x)[f(b)—f(ff)}}
1 x—‘%‘b
< |5t ][f(b)f(a)],

where S (f;a,x,b) is as given by (1.1).
All the inequalities in (1.10) are sharp and the constant % is the best possible.

The interested reader is encouraged to see [8] for an extensive treatment of the
Ostrowski (interior point) rule and its applications to numerical quadrature. Also,
for other recent results including Ostrowski type inequalities for n—time differen-
tiable functions, visit the RGMIA website at http://rgmia.vu.edu.au/database.html.

It is the aim of the current paper to extend the above results to multidimensional
integrals and to provide explicit bounds. We now outline some of the existing results
in this area.

In 1975, G.N. Milovanovi¢ generalized the first inequality in Theorem 1 due to
Ostrowski [26], to the case where f is a function of several variables.

Following [24], let D = {(z1,...,%m)]a; < z; <b; (i=1,...,m)} and let D be
the closure of D, then we have the following generalisation of Theorem 1.
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Theorem 5. Let f : R™ — R be a differentiable function defined on D and let
< M; (M; >0;i=1,...,m) in D. Then, for every X = (21,...,7,) € D,

63?1

by
(1.11) f(X)— 77— S ym) dyr - - - dym
- / / 1 .

( a;+b;

< 3|3+

i=1

)| by — a0,
A

The following weighted version can also be found in [24].
Theorem 6. Let f: R™ — R be a differentiable function defined on
D={(z1,.@m)]a; <z; < b; (i =1,...,m)}

and let ’ng‘ < M; (M;>0,i=1,...,m) in D. Furthermore, let function x ——

p (x) be integrable and p (x) > 0 for every x € D. Then for every x € D, we have
the inequality:

[0 (®) dy‘<¥ i [0 () s — yil dy

Jpp®) [op(y)dy

The following result was obtained in [15] for f (-) Hélder continuous.

(1.12) ‘f(x)

Theorem 7. Assume that the mapping f : [a1,b1] X ... X [an, by] — R satisfies the
following r— Hdélder type condition:

(H) 1f (&) = @)<Y Lilwi —y;

i=1

"(L;>0,i=1,..,n)

for allx = (z1,..;2n), ¥ = Y1,y Yn) € [5, l_)] = [a1,b1] X ... X [an,by], where
€ (0,1], : =1,...,n. We have then the Ostrowski type inequality:

(113) L

IN
iNg
.
s
-

< zn: L; (b; —a;)"

for all % € [a,B], where [P f (€)dE = [ oo [* F (t1, s t) di ety
The following generalisation of Theorem 7 holds (see [15]) which involves a
weighted multidimensional Ostrowski type result for f (-) Holder continuous.

Theorem 8. Let f,w : [5, t_)] — R such that f is of r—Hélder type with the
constants L; and r; € (0,1] (i=1,...,n) and where w is integrable on [5, t_)],
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nonnegative on this interval and

b b1 bn
/ w()_()di::/ / w (1, .., Tpn)dey, ... .dxy > 0.
a ai an

We then have the inequality,

<ZL N |iw(}_’)d}_’7

1 l_)
(114) [f®-—— | v@ fF)dy
| > y)dy/ﬁ Y fa w () dy

for allx € [5, B] .

The following theorem was proved in [3] by examining the four regions of the
s —t plane.

Theorem 9. Let f : [a,b] X [c,d] — R be so that f(-,-) is integrable on [a,b] x
[e,d],  f(z,-) is integrable on [c,d] for any x € [a,b] and f(-,y) is integrable on

[a,b] for any y € [c,d], f;, = aiééfy exists on (a,b) x (¢,d) and is bounded, i.e.,
0%f (z,y)
H tH BN <o
(:c y)e(a b) X (c,d) oy

then we have the inequality:

:/cdf(s,t)dsdt—[(b—a)/cdf(x,t)dt—i-(d—c)/:f(&y)ds
—W—fﬂb—wfcaww
li(dc)2+ (yc+d>

1 b\>
- l4““f+<xa§ )
for all (z,y) € [a,b] x [c,d].

It should be noted that the tightest bound is obtained if = and y are taken at
their respective midpoints and the constants Z are best possible in the sense that
they cannot be replaced by smaller constants.

The following theorem was treated in [14] and it obtains bounds in terms of the

L, ([a,b] X [¢,d]) norms.

(1.15)

1754ll

Theorem 10. Let f : [a,b] X [¢,d] — R be a continuous mapping on [a,b] X [c,d],

ry = 8’126@ exists on (a,b) x (¢,d) and is in Ly, [(a,b) X (c,d)], i.e.,

1721 (/ (1752

dwdy) < 00, p>1
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then we have the inequality:

b d d b
(1.16) //f(&t)dsdt—[(b—a)/ f(x,t)dt—i—(d—c)/ f(s,y)ds
(=0 0-0) ] ()|
l(z—a)q“ v <b—x>q+lr l(y—c)“l UG Ky
q+1 q+1 e’
7€ Lyl(a,b) x (e d)],
<
1 |x_a7+b} 1 |y_#| "
l2+b—a 2t a—e |t ad-alsd

f:;/,t €L [(0” b) x (Cv d)] )
for all (z,y) € [a,b] x [c,d].

In the current article it is proposed to obtain Ostrowski type results for multi-
dimensional integrals using an iterative approach using the one-dimensional result
as a seed or gemerator of the multidimensional.

An identity for multidimensional integrals using an iterative approach is pre-
sented in Section 2 and bounds are obtained in terms of the L, [I"] norms where
I =ay,b1] X -+ X [an, by]. Perturbed rules are developed in Section 3 while Sec-
tion 4 describes work underway to extend the results to involve higher derivatives,
Trapezoidal type rules and three point rules.

The present work recaptures the results of Theorems 9 and 10 as particular
instances. It allows the approximation of a multidimensional integral in terms of
lower dimensional integrals and function evaluations.

2. IDENTITIES FROM AN ITERATIVE APPROACH

The following theorem uses an iterative approach to extend the Ostrowski func-
tional identity to multidimensions. Firstly, we will require some notation.
n
Let I™ = [] [as, b:] = [a1,b1] X [a2,bs] X -+ X [an, by]. Further, let f: I™ — R

i=1

and define opgrators F; (f) and X; (f) by

(2.1) Fi(f):=f(ts,.. . tic1, 2, tigr, ..., tn) where x; € [a;, b
and

1 b
(22) )\Z (f) = E/ f(tl,,tlfl,t“twrl,,tn) dtl

1 a;

That is, F; (f) evaluates f () in the ith variable at x; € [a;, b;] and A; (f) is the in-
tegral mean of f (-) in the ith variable. Assuming that f (-) is absolutely continuous
in the ith variable ¢; € [a;, b;], we have

1 of

b;
(2.3) Li(f):= di/ pi (i, ti) T

tidti = (F; — X)) (f),

i
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fori=1,2,...,n, where
tifai
o t; € |ai, z;]
i (T4, Li i
(2.4) Pt _
d; b,
b0y (b
bi*di’ 7 (22!
and di = bi — ;.

Thus (2.3) — (2.4) is ostensibly equivalent to identity (1.4) for
fte, .o tica,titizs, ..., ty) absolutely continuous for ¢; € [a;, b;].

Theorem 11. Let f: I™ — R be absolutely continuous in such a manner that the
partial derivatives of order one with respect to every variable exist. Then

(2.5) En (f)

n
1
= f(;(:l,xg,..., ZE/ xl,x27... xi,l,ti,xi+1,...,wn)dti

+de / / 1'1;~. s Lj— 1,t17x1+1,...7 g5 )xn)dtzdtj

ot dty . dty,

b n

1 af
. = ists Lo dty,
26) B / < et g T

(27) Dn = Hd“ d,‘ = b,’ — a;
i=1

and pi (3, ;) is given by (2.4).
Proof. Define E,. (f) by

(28 B, () = (H cz-) ()

then from the left identity in (2.3), E,, (f) is as given by (2.6). Further,
(29) Er(f):‘CT(ET‘—l (f))’ for T:1527"'5n

where Ey (f) = f.
Now, from (2.8),

Ev(f) = L1 (f) = (F1 — M) (f)
which is the Montgomery identity for 1,z € [a1,b1]

b1
(2.10) E1 (f) = 7/ P1 .Z‘l,tl f (tl,tg,...,t )dtl

b1

1
= f($1>t27~--7tn)_d7 f(tl,tg,...,tn)dtl.
1 al
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Further,

Ey(f) = L2(E1(f)) = (F2 = A2) (E1(f))
Fy (BEy(f) — X2 (E1(f))
1 M

= f(xlax27t37"'7tn)_d7
1 Ja,

f (t1,$2,t3, e atn) dtl

1 [ 1™
—— f(.’L'l,tQ,..wtn)—f f(tl,tg,...,tn)dtl dtg
d2 as dl a
1™
= f($1,$27t3,...7tn>—d7 f(tlam27t3;-~-7tn)dt1
1 aq
1 [ 1

ba b1
- f(tl,tg,tg,...,tn)dtg-i- / f(tl,tg,...,tn)dtldtg
da J,, didz Ja, Ja,

and continuing in this manner until 7 = n gives the result as stated in (2.5). I

Remark 1. The result given by (2.5) may be utilised to approximate the n— di-
mensional integral in terms of lower dimensional integrals and a function evalua-
tion f(x1,xa,...,x,) where x; € [by,a;], 1 =1,2,...,n. Specifically, there are (g)
function evaluations, (71’) single integral evaluations etc., in each of the axes, (g)
double integral evaluations and so on, and, of course, (Z) n—dimensional integral

evaluations. This results from the fact that from (2.8) and (2.1) — (2.3)

(2.11) E,(f)= (H ﬁz’) (f) = (H (Fi — )\1)> (f)-
i=1

i=1

It will be subsequently demonstrated that the above procedure of utilising a
one-dimensional identity as the seed or generator to recursively obtain a multidi-
mensional identity may be extended to other seed identities.

The following theorem bounds for 7, (a, T, b) are obtained where

(2.12) v (2,2,2)

n b;

1 i

= f(xl,xz,...,a:n)—zf/ f($171'2,~--,xi—17ti,$i+1,-~-7xn)dti
i=1 ¢V

n b, b,
1 7 ’

+ E / / f(a:l,...,xi,l,ti,le,...,xj,l,tj,xj+1,...,xn)dtidtj
i<j didi Ja; Ja,

_1'VL bn bl
e %/ / ftr,. . tn)dty ... dt,

and z = (21,22, -, 2n) -
Theorem 12. Let the conditions of Theorem 11 continue to hold. Then

Tn (a,m, b)‘

(2.13)
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of o f
P (1) || ——— — e L [I";
E ‘()Hatn...atl o a o S el
n q anf (9nf
2.14 < P, ’ €L,
(2:14) (1:[1 ()> Otn...0t|]," Ot,...00 p "]

1 1 _
p>1,;+§—1

EGi Ml, ﬁeh[[”],
where T, (g,f,k) is as defined by (2.12),
(2.15) (@+1) Pi(q) = (2 — ai)™ + (b — ;)T
(2.16) 0, = U ;ai ; %
Proof. From (2.6) and (2.12)
(2.17) Tn (g, z, 2)’
— |E, / /bl ﬁpl (24, t:) naffatl dty .. dt,.

Now, for (%7 € Ly [I"], then
(2.18) Dy |E, (

< / ' /abl f[pZ (zi,t:)|dty ... dt, T anfatl

- 1_1/ s (i) dty afifat }

n @i bi on f
— Hl/a (ti—ai)dti—&—/xi (b; —t; ]Hat a6 ||
_ zlnf[l (21 — i) + (b — 2:)’] 'W )

Hence combining (2.17) and (2.18) gives the first inequahty of (2.13).
Further, using the Hélder inequality we have for &7

n

Hpi (@i, t:)

Dy |E, ()] < (/b/b =1

q
dty ... dtn>

€L,[I",1<p< o0,

o f

=

p
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where

q

dty...dt,

n

by b1
»/an /a1 H

i=1

pi (x4, t;)

n

= H / ‘pl x?m | dt
i=1" @i
n T bi
= H / t - (J,Z) dtl + / (bl - ti)q dtz‘|

i=1

e +1‘1)” [T [Ges =)™+ (s =)™

<.

and so the second inequality is valid on noting (2.15).

The final inequality in (2.13) is obtained from (2.17) for 8t € Ly [I™], giving
b1 of
D, |E, (f)] <  sup sz (@i, t;) dtl...dtn
i=1

t:[a 2]

afn
= i (T )| (| o=
IT, s, niGe )|H8tn...8t1

i=1 tr-e[ai,bi

1

= ITIHE),X{JJZ CL»L, i Il}HM
On noting that max {X, Y} = % + @ readily produces the stated result. |

Remark 2. The expression for 7, (a7 T, b) may be written in a less explicit form

which is perhaps more appealing. Namely,

n—1

(219) 7 (@@ b) = flanaem) + D0 ()P Met (<1)" My,
k=1 k

where My, represents the integral means in k variables with the remainder being
evaluated at their respective interior point and ), My, is a sum over all < Z ) ,

k—dimensional integral means. Here

1 b, b1
ani/ o [ f (b ta) dty . dty,
D’IL An al

b Lot
ZMl — I/ ft1,ze,...,x )dt1+d— f(:cl,tz,ats,~--, n) dta
1 L Jay 2

I
_|__|_d7/ f(l‘l,l'g,...,In_l,tn)dtn.
n QAn
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Corollary 1. Let the conditions of Theorem 11 hold and let o; = %, then

(2.20) Tn (a,oz, b)‘
D, o f o"f
Znyl =4 ——— e L, [I"
o ||9t, 00| Gt .0t < Lol
1+1
D, o o
< et | - i € Lol
2n(q+1)q Oty ...0t » Oty ...0t
p>1, % + % =1
D, " o
Do | _0°f | _ M ),
2n || Ot,, ... 0t 1 Ot,, ...0t
a+b
where o = ~5~, (a x, b) is as given by (2.12) or (2.19) and
i=1 i=1
Proof. Taking x; = ‘“;rbi, that is £ = a in Theorem 12 produces the tightest bound

from (2.13) as given by (2.20). 1

Remark 3. We note that taking n = 1 in (2.13) produces the results (1.5) which
were obtained by Dragomir and Wang [19] - [21]. Ifn = 2 is taken, then the first in-
equality in (2.13) reproduces the results of Barnett and Dragomir [3] as represented
in Theorem 9, equation (1.15). The results (1.16) are obtained from the remainder
of the inequalities in (2.13). Double integral Ostrowski type results have also been
examined in [16].

3. PERTURBED RULES FROM THE CHEBYCHEV FUNCTIONAL

For g,h : [a,b] — R the following T (g,h) is well known as the Chebychev
functional. Namely,

(3.1) T(g,h) = M (gh) — M (g) M (h),

where M (g) = 7= f g (t) dt is the integral mean (see [4], [5] and [7]).
The Chebychev functlonal (3.1) is known to satisfy a number of identities in-
cluding
b

(3.2) T(g,h) = h(t)lg (t) = M(g)] dt.

b—a
Further, a number of sharp bounds for |¥ (g, h)| exist, under various assumptions
about g and h, including (see [7] for example, or [25, p. 296])

(3.3)

=

5 (9,9)]7 [T (h,h)]7

S <] St Emn

(A“2A1> <Bu ; Bl) , By <h(t)< By, t€la,b] (Griiss).

g,h € Lo [a, b

M

Ay <g(t) <Ay, telab]
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It will be demonstrated how (3.1) may be used to obtain perturbed results for
which (3.2) will provide an identity with which to obtain bounds.

The multidimensional versions of the above results hold since they have been
shown to hold for a general linear functional by Andrica and Badea [2] (see also
[25, Chapters IX and X, p. 239 — 210]).

The following theorem gives perturbed results using a multidimensional version
of (3.3).

Theorem 13. Let the conditions of Theorem 12 hold. Then

(3.4) T (g,{,g) - ﬁ (xl i +b > 1 (HA ) ‘
i=1
(3.5) )
fin [Dln atna.r.bfatl z Di KH A ) (/ )ﬂ 2 ’ 8tn8.7.lfat1 € Lz [I"];
(mled)-nen)
: Br (N’E) 815”87.731&1 < Bu (a b)’ Ler
Ay (agr, b) — A (a,m,g) By (g b) By (a b)
2 2 ’
Au(azt) <P(ot) <Av(azb). tern
where,
Tn (g,f,g) is as defined by (2.12) or (2.19),
D, isas gz’ven by (2.7),
(3.6) ( ) sz Xiyti), pi (@, t;) is as defined by (2.4)
and

(3.7) A'L (f) - f(tl,...’ti_17bi7t1'/+1,...’t") - f(tl, ,tz_17a1,tz+1,. ,tn) .

Proof. From (2.6) and (2.12) or (2.19)

1 by by anf
R ot —2 e dt,
Dn/an /a 1T Ot ... 0l

1 4=1
= Tn(a,x,b)

(3.8) En (f)
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and we require to evaluate

1 bn, by 1
(3.9) G, :F/ / pr xit) dty .. diy,

1 4=1

1 bn, b1
= — e P (x,t)dtl.dt
D'n /[ln /a1 " ~ "

where (3.6) has been used and,

1 b b1 anf
3.10 H, = — ———dty...dt,
(3.10) D, /an /al ... Ot "

in order to calculate

(3.11)

Tn (a, x, b) —

Here we associate M (g) and H,, with M (h) in (3.1) — (3.3).
Now, utilising (2.4),

1 n b;
Gn = D H/a Di .TZ, dt—Fn [/ t_aq, dt +/x (bz—tl)dtZ]

i=1 i
L7 A= B
- FIIT’

n
V=1

where A;, = z; —a; and B; = b; — x

Hence
1 A+ B) (4 - B) 1 i ai +b
fi(--=2%)
= H x’b

Further, explicit evaluation of the integrals in (3.10) gives

1 n
=B (1:[1 Ai> (f)

where A; (t) is as defined by (3.7). Substitution of (3.12) and (3.13) into (3.11)
gives the left hand side of (3.4).

Now for the right hand side.

We require to calculate

(3.13)

(3.14) k2 =G% - G?,
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where

Now X2+ V3 = (X +7Y) [(X“/)z +3 (ng)z} and so

d; 2 a; + b; 2
(%) *3(”‘2”
B 1n @ 2—’_3 '_ai'i‘bi 2
A YTy

Substituting (3.15) and (3.12) into (3.14) gives the first inequality in (3.4) on noting

(3.15) G® = ! I1¢:

that
1 1
1 bn by onf 2 2 1 o f 2 2
— [ .. 9T ) aty. . dt, - H2| = |— || 2L | — @2
[Dn /an /a1 <8tn...8t1) ' " D, |0t ..ot |, "
and using (3.13).
Now for the second inequality we note that (see [10], for example)
1 b AL
0<<¢— e ——— | dty...dt
_{Dn/an /a1 (atn...atl) Lot
2y %
I oo
— | = e dty ...dt,
D, /a /a Otn ... 0t
By (a,0) =By (a,b) o f
< - - < ——< .
= 2 » where By (52) S o on =P (32)

The second inequality is thus coarser than the first, but may be more useful in
certain implementations.
The final inequality is obtained on noting that

Ay (a,x, b) —Ap (a,x, b)
2 )
Ap (a,x,b) < P, (x,t) < Ay (a,x,b), t el

where &, is as defined by (3.14). The inequalities in (3.4) are in increasing coarse-
ness. i

0< Ky

IN
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Remark 4. It is well known that (see [25, p. 296]) for ¢ < h(t) < ®:

< |y 02 - M2 )

[N

o
IN

W) < |

IN

@M@ ) -0 < (T52)

The second inequality may not be as useful since if h were the kernel, then we would
be able to evaluate [T(h,h)]% explicitly. If it were the derivative of the integrand,
then M (h) would be the difference operator for example, (3.13). Thus a bound
between the first and second in (8.4) could be

(51 (00) ) (51 (1.8))

where H, is as given by (3.10) or explicitly as (3.13).

4. CONCLUDING REMARKS AND DISCUSSION

The current paper has demonstrated how to obtain identities and subsequent
bounds for multidimensional integrals using one dimensional Ostrowski results as
the generator or seed. This is accomplished in an iterative manner.

Many other seed or generator results may be utilised to extend the problems to
multidimensional formulations.

The generalised trapezoidal rule

@y T(end = (520) 10+ (520) @ - MU

C C

satisfies the identity

d
@2 T(fend= [ a@tadd O, atod = =" otelod,

as shown in [5].

Further, define the three point functional ¥ (f;a,a,x,3,b) which involves the
difference between the integral mean and, a weighted combination of a function
evaluated at the end points and an interior point. Namely, for a < a <z < 8 < b,

@y Seensd o = (5o0) fw+ (520 ) 1@

a

+(l;_§>f(b)—/\/i(f;a7b)~

Cerone and Dragomir [6] showed that for f of bounded variation, the identity

t—«

, t€la,z]
b b—a
(4.4) T(f;a,a,x,ﬂ,b):/ r(z,t)df (t), r(x,t)=
‘ Z:i, t € (z,b

is valid. They effectively demonstrated that the Ostrowski functional and the trape-
zoid functional could be recaptured as particular instances. Specifically, from (4.3)
and (4.4),

S(f’a7x7b) = ‘I(f’a7a’"x’b’b)
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and
T(f;a7x7b) = ‘I(f;a7x7x’x’b)?
where S (f;a,x,b) and T (f;a,z,b) are defined by (1.1) and (4.1) and satisfy iden-
tities (1.3) and (4.2) respectively.
It should be noted at this stage that

5a+b a+b a+5b
b— ; b
R

_ bG“[f(a>+4f(“;b>+f<b>]—/jf(x)dx

is the Simpson functional.

Further, if f (¢) is assumed to be absolutely continuous for ¢ over its respective
interval, then df (t) = f’ (t) dt and the Riemann-Stieltjes integrals in (4.2) and (4.4)
are equivalent to Riemann integrals.

Work is proceeding to utilise the generalised trapezoidal rule and three point
rules defined by (4.1) — (4.4) as generators for multidimensional integrals.

The work may also be extended to allow the error to be expressed in terms of
the higher derivatives. Thus, for example, the identity of Cerone et al. [9]

(4.5) (-n)™ / ' Py (,t) f0™) (8) dt

b ¢ n (k—1) T
= [roa-X [0t (07 et T

where

(t;ni?)m, t € la,z]
(4.6) P, (z,t) = '

%, t € (z,0]

may be used as a generator for n—dimensional integrals. Hanna et al. [23] utilise
(4.5) — (4.6) to obtain approximations to double integrals in terms of single inte-
grals and, function and lower order derivative evaluations at interior points. Double
integrals have also been examined in [16]. An operatorial manner is being investi-
gated to obtain an m X n recursive formulation of the problem for n—dimensional
integrals involving the m—derivative in each direction.

Finally, we are not restricted to using the same identity in each of the directions
but may use different ones as long as one is able to justify this.
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