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Preface

A chapter in the book “Inequalities Involving Functions and Their
Integrals and Derivatives” , Kluwer Academic Publishers, 1991, by Mitri-
novi¢, Pecari¢ and Fink is devoted to integral inequalities involving
functions with bounded derivatives, or, Ostrowski type inequalities.
This topic has now become a special domain in the Theory of Inequal-
ities, there having been published many powerful results and a large
number of applications in Numerical Integration, Probability Theory
and Statistics, Information Theory and Integral Operator Theory.

The first monograph devoted to Ostrowski type inequalities and
applications for quadrature rules was written by members of the Re-
search Group in Mathematical Inequalities and Applications (RGMIA,
see http://rgmia.vu.edu.au) in 2002. The book was entitled “Ostrowski
Type Inequalities and Applications in Numerical Integration” | edited by
S.S. Dragomir & Th. M. Rassias, Kluwer Academic Publishers. The
main aim of this monograph was to present some selected results of Os-
trowski type inequalities for univariate and multivariate real functions
and their natural application to the error analysis of numerical quadra-
ture for both simple and multiple integrals as well as for the Riemann-
Stieltjes integral. Due to space limitations, however, no attempt was
made to present applications in other domains, more specifically, in
Probability Theory.

It can be observed that Ostrowski type inequalities may also be
successfully used to obtain various tight bounds for the expectation,
variance and moments of continuous random variables defined over a
finite interval. This had been noted in the late 1990’s by many au-
thors including members of the RGMIA located at Victoria University,
Melbourne, Australia (see for instance the RGMIA Res. Rep. Coll.,
http://rgmia.vu.edu.au/reports.html for the years 1998-1999). The do-
main is now rich with results whose beneficial value will increase by
being presented in a unified manner. This will then provide to all in-
terested in Inequalities in Applied Probability Theory & Statistics, a
primer of results and techniques that may well need further attention
and polishing so as to obtain the best possible bounds and estimates.
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It is from this view point that the current book is written and it is
intended to be useful to both graduate students and established re-
searchers working in Probability Theory & Statistics, Analytic Integral
Inequalities and their applications in demography, economics, physics,
biology, and other scientific areas.

The chapter outlines are given below and it is intended that they
can be read independently if desired.

The first two chapters are concerned with natural applications to
cumulative distribution functions (CDFs) and expectations for ran-
dom variables (RVs) over a finite interval. The results use the latest
Ostrowski type integral inequalities for functions that are of: bounded
variation, convex, Holder continuous, Lipschitzian or absolutely contin-
uous. The tools used are both the Riemann-Stieltjes integral and the
Lebesgue integral. Chapter 3 investigates the use of trapezoidal or cor-
rected trapezoidal type inequalities developed recently in parallel with
Ostrowski type inequalities for various classes of functions including the
ones mentioned previously, but also for classes of much smoother func-
tions whose second, third or fourth derivatives belong to the Lebesgue
spaces L, for p = 1. Chapter 4, deals with Griiss type or pre-Griiss type
integral inequalities which provide error bounds for approximating the
integral mean of a product (of two functions) in terms of the product of
the integral means (for each individual function). Such inequalities are
useful when the integral means of the individual functions are known
or are more convenient to calculate. They also provide more accurate
approximations, since the bounds are expressed in terms of the oscil-
lation of a function rather than its sup norm that is usually not as
tight. Utilising this type of estimate, various bounds for mathematical
expressions incorporating the CDFs and the expectations are provided.
Elementary and simple-looking bounds for the variance of continuous
RVs are presented in Chapter 5. The tools used here are mostly Griiss
and pre-Griiss type inequalities and some recent results obtained by
the authors in connection with the problem of bounding the Cebysev
functional in its integral version over finite intervals in terms of various
quantities and under certain assumptions for the involved integrable
functions. Finally, in Chapter 6, by employing Taylor type expansions
for n-time differentiable CDF's, various bounds involving the variance
of a continuous random variable defined on a finite interval that are
more accurate in terms of order of convergence, are outlined.

The book is self-contained in the sense that the reader needs only to
be familiar with basic real analysis, integration theory and probability
theory. All inequalities used in the text are explicitly stated and ap-
propriately referenced. A comprehensive list of references on which the
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book is based is presented, complemented by other relevant literature
that will allow the interested reader to be introduced to open prob-
lems, including the necessity to extend some of the obtained results to
probability density functions defined on unbounded intervals.

Last, but no means least, the authors would like especially thank
Professor George Anastassiou from Memphis University for his con-
stant encouragement to write the book and whose numerous comments
have been implemented in the final version.

The Authors
Melbourne, November 2004






CHAPTER 1

Ostrowski Type Inequalities for CDF's

1. An Inequality of the Ostrowski Type for CDF's

1.1. Inequalities. Let X be a random variable taking values in
the finite interval [a, b], with cumulative distribution function (CDF)
F(x)=Pr(X <ux).

The following theorem holds [9].

THEOREM 1. Let X and F' be as above, then we have the inequality

(1.1) |Pr(X <zx)— b_%ELX)‘
b
gbia{[Qx—(aan)]Pr(XSx)vL/a sgn (t —x) F (t)dt
< ! (b—2)Pr(X >2)+ (r —a)Pr(X < x)]

b—a

L Jr -
2 (b—a)

for all x € [a,b]. All the inequalities in (1.1) are sharp and the constant

% 15 the best possible.

PROOF. Consider the kernel p : [a,b]> — R given by

t—a if ¢t € [a, ]
(1.2) p(x,t) :—{ . .
t—b  ifte (z,b]

The Riemann-Stieltjes integral fab p(x,t)dF (t) exists for any = € [a, b]

and the formula of integration by parts for Riemann-Stieltjes integral
gives:

(13) /p(a:,t)dF(t)
:/I(t—a)dF(t)—l—/b(t—b)dF(t)

1
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T b
_ (t—a)F(t)|‘;”—/ F(t)dt + (t—b)F(t)\g—/ F (1) dt
;)1 X
— (b—a)F (x) —/ Ft)dt.

On the other hand, the integration by parts formula for the Riemann-
Stieltjes integral also gives:

(1.4) B(X) = /btdF(t): tF(t)]Z—/bF(t)dt
:bF(b)—aF(a)—/bF(t)dt
:b—/bF(t)dt.

Now, using (1.3) and ([1.4]), we get the equality

b
(1.5) (b—a)F(:v)—l—E(X)—b:/p(x,t)dF(t)
for all x € [a,b].

Now, assume that A, :a = z{" < 2" < . <2 <2 =bisa

sequence of divisions with v (4A,) — 0 as n — oo, where
o (m) _ (n) . _ _
v(Ay) i=max<qx; g —x; i=0,...,n—1¢.

If p: [a,b] — R is continuous on [a,b] and v : [a,b] — R is monotonic
nondecreasing, then the Riemann-Stieltjes integral fab p(x)dv (x) exists
and

b
(16) / p () dv (x)
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Using ((1.6)) we have:

(1.7) /abp (2.1) dF (t)‘

/:(t—a)dF(t)+/:(t—b)dF(t)‘

<

/:(t—b)dF(t)‘

/j(t—a)dp(t)’+

g/m|t—a|dF(t)+/b|t—b|dF(t)

:/:(t—a)dF(t)+/:(b—t)dF(t)

(- P~ [ Fod
—(b—t)F(t)]Z—l—/:F(t)dt

_ [[2x—(a+b>]F(x)—/;F(t)dw/:F(t)dt]

= @Ol @)+ [0 o

Using the identity (1.5) and the inequality (1.7)), we deduce the first
part of (1.1)).

We know that
b T b
/ sgn(t—az) F (t)dt = —/ F(t)dt—i—/ F (t)dt.
As F'(-) is monotonic nondecreasing on [a, b] , we can state that
/ F{t)dt>(x—a)F(a)=0

and

/bF(t)dtg(b—x)F(b):b—x

and then

b
/ sgn(t—z)F(t)dt <b—=x forall x € [a,b].



4 1. OSTROWSKI TYPE INEQUALITIES FOR CDFS

Consequently, we have the inequality

b
2z — (a+b)| F (x) + /a sgn (t —x) F (t)dt
<2z —(a+ b)) F(z)+(b—x)
—(b-2)(1— F(2)) + (& — ) F ()
(b—x)Pr(X>:r;)—l—(:c—a)Pr(X )
and the second part of (1.1]) is proved.
Finally,
(b—z)Pr(X >z)+ (r—a)Pr(X <uz)
<max{b—xz,x —a} [Pr(X >z)+ Pr(X < z)]
a+ b‘
2

and the last part of (|1.1)) is also proved.
We now assume that the inequality (|1.1]) holds for a constant ¢ > 0
instead of zi, then,

xr —

:%(b—a)—i-

(1.8) Pr<ng)—b_%le>‘
b
gbia[[Qa:—(aer)]Pr(ng)Jr/a san (t — 2) F (£) dt
gbia[(b—x)Pr(X2x)+(x—a)Pr(X§x)]

for all = € [a,b].
Choose the random variable X such that F': [0,1] — R,

0 ite=0

1 if z € (0, 1]
We then have:

1
E(X) =0, / s (£) F (£) dt = 1
0
and by (|1.8), for z = 0, we get
1
1<c+=
<c+g

which shows that ¢ = % is the best possible value. 1
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REMARK 1. Taking into account the fact that
Pr(X>xz)=1-Pr(X <ux),

then from (1.1)) we get the equivalent inequality

(1.9) Pr(sz)—E(be)a_“
< bia [[Qx—(a—i-b)]Pr(XSx)—i-/a sgn (t —x) F (t)dt
gbia[(b—x)Pr(Xzx)—i—(x—a)Pr(ng)]

L et ol
2 b—a
for all z € [a,b].

IN

REMARK 2. The following particular cases are also interesting:

a—;b) _b—beElX))

b
1
§/ sgn(t—a;b)F(t)dtSE

a+b) E(X)—a
2 b—a

b
1
S/ sgn(t—a;b)F(t)dtSQ

The following corollary can be useful in practice (see also [9]).

(1.10) ‘Pr (X <

and

(1.11)

Pr (Xz

COROLLARY 1. Under the above assumptions, we have

(1.12) bia{a;b—E(X)lgPr(Xga;b>
< bia {a;b—E(X)] +1

PROOF. From the inequality (1.10]), we get

1 —E(X 1 —E(X
__+b—()gpr Xéa_—i—b S__|_b—().
2 b—a 2 2
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But
1 b—FE(X) B —b+a+2b—2E(X)

2 b—a 2(b—a)

)

and
1 b—-FE(X) b—E(X) 1
§+ b—a =1 b—a 2
26 —2E(X)—b+a
2(b—a)
1 Ja+0
- E(X
b—a{ 2 ( )}

=14+

and the inequality is proved. §

REMARK 3. Let 0 < e <1, and assume that

(1.13) EX) > v p-a),
then

a+b
(1.14) Pr (X < ) <e.

Indeed, if ({1.13]) holds, then by the right-hand side of ([1.12)) we get

a+b 1 a+b
Pr{X < < —F(X 1
(x2S )
S(a—l)(b—a)le:g.
b—a
REMARK 4. Also, if
(1.15) Ex) <l o a

then, by the right-hand side of (1.12)) ,
1
Py (XS a—l—b) > {a+b _E(X)} .

2

>
and so

b
(1.16) Pr(X§a+ )za, eelo,1].
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The following corollary is also interesting (see also [9]):

COROLLARY 2. Under the assumptions of Theorem 1]

(1.17) bi;p/ab {1+sgnz(t—x)} F(t)dt
> Pr(X > )
= a:ia/ab [1_Sg112<t_x)] Fit)dt

for all x € (a,b).
PROOF. From the inequality (1.1]) we have

Pr(Xﬁm)—%gX)
< bia [237—(a+b)]Pr(X§x)—|—/absgn(t—x)F(t)dt

which is equivalent to

(b—a)Pr(X <z)—[2z— (a+b)]Pr(X <x)

gb—E(X)—ir/bsgn(t—x)F(t)dt,
that is,
b
2(b—x)Pr(X§x)§b—E(X)+/ sgn (t —x) F (t) dt.
As
b—E(X):/bF(t)dt

then from the above inequality we deduce the first part of (1.17]).
The second part follows by a similar argument from

Pr(XSx)—b_%EIX)
Z_bia [2x—(a+b)]Pr(X§:c)+/absgn(t—x)F(t)dt :

The details are omitted. &
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REMARK 5. If we put x = “TH’ in , then we get

(1.18) gégibb+&m<t—a;b)}F@ﬁﬁ
2PrC¥2agb>

> 1 b{1—gg10f-a;b)}F%ﬂdt

“b—al/,

1.2. Applications for a Beta Random Variable. A Beta ran-
dom variable X with parameters (p, ¢) has the probability density func-
tion
P (1 - m)qfl'

B(p,q)

where Q = {(p.q) : p,q > 0} and B (p,q) := [ ##~1 (1 — )" " dt.
We have, further, that

f(x;p,q) = 0<z<l1,

E(X):%/U g (1 — 1) di =

B(p+1,q)
B(p,q)

and so

E(X)=-2_
p+q
Let X be a Beta random variable with parameters (p, ¢). Then we
have:

q 1 1
PriX<z)—— | < —-+|z—-
(X < 2) p+q| 2 2

and
P 1 1
PriX>zx)——| < —-+ |z —=
(X = 2) p+q| 2 2

for all = € [0,1] and particularly

1 1
PrCXS—)——ﬁ— <=
2 p+q 2
and
1 1
PrCX_—)——ﬁ— <=
2 p+q 2
respectively.

The proof follows by application of Theorem [T}
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2. Random Variables whose PDF's Belong to L [a, D]

2.1. Inequalities. Let X be a random variable with the probabil-
ity density function f : [a,b] C R—R, and with cumulative distribu-
tion function F (z) = Pr(X < x).

The following theorem holds [13].

THEOREM 2. Let f € Lo [a,b] and put ||f||,, = sup f(t) < oo.
te(a,b]
Then we have the inequality:

b—EX)| 1 (z—2t)?]
(119) |Pr(X <) — ———| < _ZJFW_ (b—a) | fllo
or equivalently,

E(X)—a| _[1 (v—23")]
(120) |Pr(X >a) - ———| < _Z+W_ (b—a)llfll

for all x € [a,b]. The constant § in (L.19) and (1.20)) is sharp.
PROOF. Let z, y € [a, b], then
y
[ rwal <o,

which shows that F'is || f||, —Lipschitzian on [a, b].

Consider the kernel p : [a,b]> — R given by . The Riemann-
Stieltjes integral f:p (x,t)dF (t) exists for any = € [a,b] and the for-
mula of integration by parts for Riemann-Stieltjes integral gives:

(1.21) /p(:c,t)dF(t):(b—a)F(x)—/ Ft)dt.

The integration by parts formula also gives

|F(z) = F(y)| =

b
(1.22) E(X)=5b —/ F (t)dt.
Now, using and , we get the equality
b
(123)  (b—a)F(2)+ E(X) —b:/ p (@ 1) dF (1),

for all x € [a,b].
Now, assume that

A,ia= x((]n) < x§"> <. < xﬁl <z =1p
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is a sequence of divisions with v (A,) — 0 as n — oo, where

v (A,) := max {:pl@l —2™i=0,..,n— 1} .

1

If p:la,b] — R is Riemann integrable on [a,b] and v : [a,b] — R is
L-Lipschitzian (Lipschitzian with the constant L), then we have

(1.24) /bp(x)du(:c)
= . dm, ZP@")[ (#2) = v (+7)]
. 0y (o
< o S e0)] (i) [ (D

<L hm Z’p (f(n>‘( Zil xz(-n)> :L/ab Ip (x)] dz.

Applying the inequality (1.24) for the mappings p (z,-) and F (-),we
get

/abp(x,t) dF (t)‘ < ||f\loo/ab p (z,t)| dt

= |/l {/ax(t—a)dt+Lb(b—t)dt]

1l [(m—a) + (b—x) ]

2

1 b\
- [Z(b—a)Q—i- (x— a—; )
for all z € [a,b].
Finally, by the identity (1.23) we deduce that for all x € [a, b],
b— E(X) 1 (v —aofb
F(ﬁ)—ﬁ' < [Z+u (0—a) |l fllo

(b—a)’
which proves ((1.19)) .

Now, taking into account the fact that
Pr(X>z)=1-Pr(X <ux),
the inequality ({1.20]) is also obtained.

1/l
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To prove that the constant i is best, assume that the inequality
(1.19) holds with a constant ¢ > 0, that is,

b—E(X)‘S

(1.25) |Pr(X <a) -~

(b—a)’

c+@iﬁﬂ1w—@wmm

for all = € [a,b].
Assume that X is a random variable having the probability density
function fy : [0,1] — R given by fy () = 1, then we find that

Pr(Xo> )=z, (z€0,1]), E(Xo)= % and || foll = 1.

Consequently, (1.25) becomes
1

1 2
$—§‘§C+<ZL‘—§) for all x € [0,1].

Choosing z = 0, we get ¢ > % and the result is proved. 1

The above theorem has some interesting corollaries for the expec-
tation of X (see also [13]).

COROLLARY 3. Under the above assumptions, we have the double
inequality

(126) b5 (b-af|fla < EX) <a+y - af ..

2
PrOOF. We know that
a< E(X)<b.

Now, choose z = a in ([1.19) to obtain

b—E(X) 1

I < S (h—

2 -l

that is,

1
b—E(X) < §(b—a)2||f\|oo,
which is equivalent to the first inequality in ((1.26]) .
Also, choose z = b in ((1.19) to get
‘ b—E(X)
i e
b—a

< 0-a)lfl

which reduces to:
1
E(X)—a< §(b—a)2 1l oo »

proving the second inequality ((1.26)). B
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REMARK 6. We know that

b
hi/f@wmsw—awﬂu

which gives

1
-

If we assume that || f|| is not too large, say,
(127 1l < 5
then

at g b—af |l <b
and

1
b—5 (=) Ifll 2

which shows that the inequality (1.26) is a tighter inequality than a <

E (X) < b when (1.27) holds.
Another equivalent inequality to ([1.26)) , which can be more useful

in practice, is the one following (see also [13]).

COROLLARY 4. With the above assumptions,

a+b| _ (b—a) 1
1.28 E(X) - < — :
s [poo- ) < OS5 (i -
PROOF. From the inequality (|1.26)),
Cl+b 1 2 a+b
_ - <E(X)-
b——— =50 flle = E(X) - —;
a+b ]. 2
<a- Z(h—
<a- L0y Lo—ap ..
giving,

2 2

(b—a)’ 1
< -
which is exactly (1.28) . n

This corollary provides the mechanism for finding a sufficient con-
dition, in terms of || f|, , for the expectation E (X) to be close to the
midpoint of the interval, % (see also [13]).

S (- ) s meo - 45
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COROLLARY 5. Let X and f be as above and ¢ > 0. If

1 2¢
(1.29) Il < 5= + 5=ap

then,

<e.

‘E(X)—aer’

The proof is obvious and hence the details are omitted.

The following corollary of Theorem 2] also holds (see also [13]).

COROLLARY 6. Let X and [ be as above, then:

Pr(Xg “+b) —1‘
5 5

0=+ 5 [F 0 - 25

(1.30)

IN

[\
Bl o ]

1
b— .
b=a)fll -2
PROOF. If we choose z = %t in (1.19) , then we have:

(v =238) 45

which is clearly equivalent to

b x2232) s 22

2
1
<2 0-a) |l

13
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PF<X§a+b)_1+ 1 (E(X)_a;b)'

14

<
- 2 b—a
1 a+b
+’b_a(E(X)— 5 )
1 a+b
<lo-alsi. +—] -t
< o—a)lfl. -

and the desired inequality is obtalned. ]

REMARK 7. A similar result applies for
Pr (X > ; b) ,

and the details are omitted.
Finally, the following result holds (see also [13]).

COROLLARY 7. Let X and f be as above, then:

(1.31) ‘E(X)— a;b‘
s}1<b—a>2|rf||oo+<b—a> Pr (XS Hb) _%‘

PROOF. As in the above Corollary [0, we have

1 a+b
EF(X)-—
b—a (X) 2
a+b 1 1 a+b
< < —
—Pr(X— 2 ) 2+b—a<E( )= )'

1

(b—a)lfll

from which we get (1.31).

REMARK 8. If we assume that f is continuous on |a,b|, then F
is differentiable on (a,b) and we get, in view of Ostrowski’s inequality,

(see for instance [86] ),

‘F(az)—bia/abF(t)dt‘g

W

b

)
1 —] (- a) £l

(b—a)’
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for all x € [a,b].

Using the identity (1.22]) we recapture the inequality (1.19) and
(1.20) for random variables whose probability density functions are
continuous on |a, b] .

2.2. Application for a Beta Random Variable. Assume that
X is a Beta random variable with parameters (p, q) as defined in (1.2]).
We observe that for 0 < p < 1,

1f (P @)l = sup

zP! (1— m)qll = 0.

z€(0,1) B (p7 q)
Assume that p, ¢ > 1, then we find that
df (z,p,q)
dx
1 - ~1 —1 —2
= p—DaP 21 —2)"" —(g—1) 2" (1 —z)?
T = Da 21— — (=) (1= )]
2?2 (1 —z)"°
= —D(l-2)—(g—1
o 0= D{=2) ~ (g~ 1)a]
P2 (1 — ac)qf2
= —(p+qg—2)x+(p—1)].
o =D+ (- 1)

We observe that for p, ¢ > 1, W = 0 if and only if zy = pi;iz.
We therefore have W > 0 on (0,x9) and W < 0 on (xo,1).
Consequently, we see that

(p—1)" " (g-1""
1f (Dl = [ (zoip, ) = —.
B(p,q)(p+q—2)""""
On the other hand we have
I - B(p+1,q)
E(X) = zoa? (1 —2) T de = Y
) B@ALA 1-2) B (p,q)
Upon employing the familiar relationships B (p,q) = Fr(@igs) and

['(z4+1) = 2I'(2), (2 € C\{-1,-2,-3,...}), where I' denotes the
well-known Gamma Function, it is easy to see that

E(X)=-2_
p+q

Finally, using Theorem [2] we can state the following.
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Let X be a Beta random variable with the parameters (p,q), (p,q) €
[1,00) x [1,00), then we have the inequality

1+ 1\?2
— l’__
4 2

(p—1"(g—1)*"
B(p,q) (p+q—2P7°

(p—1" (g-1)""
B(p,q)(p+q—2)"""

N g |1 -1 e-n""
’ (X< ) =1 B(p,q) (p+q—2)""

and

_1\p1 o q—1
Pr(le)—Lgl. (p—1)"" (q 1)+_2.
p+al =4 Bpq)(p+q—2)""

3. Random Variables whose PDF's Belong to L, [a,b],p > 1
3.1. Inequalities. The following theorem holds [76].

THEOREM 3. Let X be a random variable with the probability den-
sity function f : [a,b] C R—R, and with cumulative distribution func-
tion F(x) = Pr(X <uz). If f € Ly[a,b],p > 1, then we have the
imequalities

(1.32) Pr(X <z)- %(CLX)‘
q 1lfr—a K b\
<Ll (- o) [(b D) () ]
q 1
gmeHp(b—a)q

for all x € [a,b], where é + % =1.
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ProOF. By Holder’s integral inequality we have

(1.33) | () )l =

dt‘

t)\pdt'p

fI

dt
1

<z =yl [If1,,

for all z,y € [a, b], where p > 1,%+$:1 and

I11,:= (/ o dt);

is the usual p—norm on L, [a,b].
The inequality ((1.33) shows, in fact, that the mapping F (-) is of
the r — H—Holder type, i.e.,

(1.30)  |F)-F@)|<Hlz—yl, foralla,y€a,b

with 0 < H = ||f||, and 7 = | € (0,1).
Integrating the inequality ([1.33) over y € [a, b] we get successively

(1.35) ’F@:)-L bF()dy‘

<ot L@ - Fwlars i, el
s, [/( >idy+/:<y—x>édy]

1 1
=Ly, | mlO KA Gl KA
Tl Tl
q 1 1
Tg+1b (o= )™ + (=)

—a
141 141
. q | (r—a)T b—x\«
=L, - [(b_a) (=) ]

for all z € [a,b].
Since

b
E(X) :b—/ F(t)dt
then, by ([1.35]) , we get the first inequality in (1.32)).
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For the second inequality, we observe that

14 14
rT—a\“ b—ux)¢
< fi 1
(b—a) —l—(b_a) <1, or all z € [a, b]

and the theorem is completely proved.

REMARK 9. The inequalities (1.32]) are equivalent to
E(X)—a

b—a

q 1 r—a S b—ux R
o[ (29"

(b—a)%, for all x € [a,b].

(1.36) Pr(X >x)—

IN

q
< —
< g,

COROLLARY 8. ([76]) Under the above assumptions, we have the
double inequality

q 1+l q l+1
1. b——— b— « < F(X) < —_— b—a)s".
030 b= 1, (- ) < B OO < a1, 60— 0

PrOOF. We know that a < E (X) <b.
Now, choose in (1.32)) x = a to get

b—E(X) q
<Al -0

Q=

b—a

i.e.,

q 1+1
b—FE(X) < — b— ¢
(%) < 55, (- a)

which is equivalent to the first inequality in (1.37)) .
Alternatively, let x = b in ({1.32]) to give:

b— FE(X) q 1
< _ q

P_

SO
q 11
EF(X)—a< — b—a)a
(%) —a < o fl, (b - a)

which is equivalent to the second inequality in ((1.37)) . &
REMARK 10. By Holder’s integral inequality,

b 1
1:/f@ﬁ§WﬂVMM

which gives
1

I,z ———-=-
(b—a)s
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Now, if we assume that || f||, is not too large, such that

q+1 1
1.38 < . .
( ) ||f||p— q (b—a)t

then we get
4q 141
— b— <b
o+ 1Al (- ) <

and

Q=

q 1+
b—(ﬁ_—lﬂf”p(b—a) > a,

which shows that the inequality (1.37)) is a tighter inequality than a <
E (X) < b when (1.38)) holds.

Another equivalent inequality to (1.37]), which can be more useful
in practice, is the following (see also [76]):

COROLLARY 9. With the above assumptions, we have:

_a+b 1

<0-a [ 1,0-0f -

(1.39) E(X)

2

PrROOF. From (|1.37)) we have:

a—i—b q 141
b5 = g M1, = a)
SE(X)—a;b

CL"—b q 141
<a-— — - “.
<a= 574 I, (b0

That is,
b—a q 141

7~ e I, (=)
SE(X)—G—QM

b—a g 141
<_ [ — — q
<5 g I, =)

which is equivalent to

a+b q 141 b—a
— < _ 7 —
E(X) 2]_q+ﬂmuw @) -
e ot

and the inequality (1.39) is proved.
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This corollary provides the possibility of finding a sufficient condi-
tion, in terms of [|f[|, (p > 1), for the expectation £ (X) to be close

to the interval midpoint, 2 (see also [76]).
COROLLARY 10. Let X and f be as above and € > 0. If
g+1 1 L€ (¢+1)
2 (b-a)i g(b-a)te

A1l <

Q|

then

_a+b <e

’E(X)

The details are omitted.
The following corollary of Theorem (3| also holds (see also [76]):

COROLLARY 11. Let X and f be as above, then:

q 1 1 a+b

< S 60 + 2 B O -
24 (¢ +1) —a

ProoF. If, in (1.32) , z = %52, we get

a—2|—b> b= E(X)

q 1
< = 11, (b—a)e,
b—a ‘ 2u(g+1) "

‘Pr (X <
which is clearly equivalent to:

a+b 1 1 a+b
< — _ _
m(x_ ! ) 2+b_a(E(X) : )‘

< |fll, (b —a)
24 (¢ +1)

=

Using the triangle inequality, this becomes:

Pr(Xg “J“b) —%'

2

a-+b 1 1 a+b
p— < -_— —
‘Pr(X_ 5 > 2+b—a(E(X) 5 )

(-2
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a+b 1 1 a+b
< < I _
e (x<250) - 1u (s 22|
a+b
E(X)—
+b—a () 2‘
q 1 1 a-+b
< <b—a>q+—\E<X>— '
2u (q+1) 7 b—a 2

and the corollary is proved. 1

Finally, the following result also holds (see also [76]):

COROLLARY 12. With the above assumptions, we have:

q 1
< — I£1l, (b—a)' ™
24 (g +1)
Pr<X§ a+b) —3‘.
2 2

The proof is similar and we omit the details.
For some related results see [25].

a+b
‘E(X)— ! ’

+(b—a)

3.2. Applications for A Beta Random Variable. Let X be
a Beta Random Variable with parameters (s,t) as defined in (1.2)).
Observe that, for p > 1,

1 ' . »
||f(';87t)||p - B(S t) (/0 Tp(s_l) (1 _T)p( 2 dT)

1 1
_ p(s=1)+1-1 (1 _ yp(t=D+1-1 4
B(s.0) (/ i (=7 i

— B(p(s—1)+1,p(t—1)+1),

S =

provided
p(s—1)+1, p(t—-1)+1>0,

namely,

1 1
s>1—- and t>1-—-.

p p

Now, using Theorem |3 we can state the following:
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Let p > 1 and X be a Beta random variable with the parameters

(s,t),8>1—21t>1—1 then we have:
p p
t
1.40 Pr(X <z —
o) [prx o) -
14g 1+q 1
g [T =T BEG-1)+Lpe-1) 1P
<
T q+1 B (s,t)

for all x €10,1].

In particular, we have

1 t
Pr<X§§> _S+t’
q [B(p<3—1)+1,p(t—1)+1)]%'

<
T2 (g+1) B (s,1)
The proof follows by Theorem 3| choosing f (z) = f(x;s,t),z €

[0,1] and taking £ (X) = 5.

4. Better Bounds for an Inequality of the Ostrowski Type

4.1. Introduction. In 1938, A. Ostrowski [112] (see also [110], p.
468]) proved the following inequality

b o atb\
bia/f(t)dt‘g i+< b_;) (b—a)M

for all z € [a, b], provided that f is differentiable on (a,b) and |f’ (t)] <
M for all t € (a,b).

Using the following representation, which has been obtained by
Montgomery in an equivalent form [I10] p. 565],

b b
1/f(t)dt=ﬁ p () f (1) dt

(1.41) ]f(x) -

1.42 —
142 f)-
for all z € [a,b], provided that f is absolutely continuous on [a, b] and
t—a if t€a,x]
p(z,t) = (z,t) € [a,b]?,
t—b if te(xb)

we can put, in place of M in (1.41)), the sup norm of f’, namely, ||f'||,
where

1/llo := ess sup [f"(£)],

te[a,b]
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provided that f’ € Lo [a,b].
In [88], Dragomir and Wang, using the Griiss inequality, proved the
following perturbed version of Ostrowski’s inequality:

1) [re i [rwa- LOIW (et

1
< 700=a)('=7)
for all = € [a,b], provided the derivative f’ satisfies the condition
(1.44) V<P <T on (ah).

Using a pre-Griiss inequality, Mati¢, Pecaric and Ujevi¢ [108] im-
proved the constant %, in the right hand member of , with the
constant ﬁg'

An upper bound in terms of the second derivative has been pointed
out by Barnett and Dragomir in [12].

For two mappings g,k : [a,b] — R, define the Cebysev functional
as

bia/ g (0 b (t) dt

1 b 1 b
3 / g(t)dt- 2 / h(t)dt,
—aj, —aj,

provided the involved integrals exist.

By use of , we improve the Mati¢-Pecaric-Ujevi¢ result by
providing a better bound for the first membership of in terms
of Euclidean norms. Since the bound in ([1.43]) will apply for abso-
lutely continuous mappings whose derivatives are bounded, the new
inequality will also apply for the larger class of absolutely continuous
mappings whose derivative f’ € Ly [a, b].

(1.45) T (g,h) =

4.2. The Results. The following theorem holds [23].

THEOREM 4. Let f : [a,b] — R be an absolutely continuous map-
ping whose derivative f' € Lo [a,b], then we have the inequality

u%>\ﬂ@—bia[7@W**ﬂ%3§2<x‘2¥3‘

G-a[ 1 e (1= F@)]
<0 L_awﬂb—< - )]
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( (b—a)\ﬁ_ ")
- 4

if v<f(t)<T forae ton [a,b])

for all z € [a, b].

Proor. Using Korkine’s identity;,

(40 T(o.h) = jomy // h(£) — h(s)) deds,

we obtain from (1.45)) and -,

b
u%>;5/p@ﬁf@w
x,t)dt

1 Y L
= | rana = [ raa

b b
:2@1@)2 / / (p(2,1) = p (,9)) (f' (1) = f'(s)) dtds.
As
bia/ap(l‘,t)f/(t)dt—f(x)—bia/a f(t)dt
b
ﬁ ap(x,t)dt:x—a;_b
and

b—a/f t)dt = b—i()

then, by ([1.48)), we get the identity,

b . a a
19) 1@ -y [ roa- TOZLE (oot
1 b

(p(z,t) —p(,9)) (f () = [ (5)) dtds

for all = € [a, b].
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Using the Cauchy-Buniakowski-Schwartz inequality for double in-
tegrals, we can write,

b b
uw>5@%5;//XML0—Ma@Mfw—f@»ﬁw

g(gg%zg/w/ﬂpquwma@fww)%
( b—a // )dtd8)2

However,

b b

(z,t) (z,5)) dtds
b — a a

b_a/abp o (ﬁ/ﬂbbp(ac,t)alt)2
= bia {/am(t—a)th—F/:(t—a)th] - (x_a_2|_5>2

N [<x—a)3;<b—x>3] ) (x_@;b): (b;;)z

and

20— ) /b/b (s)) dtds

_<ﬂ2:£m»2

Consequently, by (1.49) and (|1.50]), we deduce the first inequality in

(T.46).
If v < f/'(t) <T for a.e. t € (a,b), then, by the Griiss inequality,

we have:
1t 1 )
t)dt < —(I' -
[ o) <jr-ar,

and the last inequality in (|1.46)) is obtained. B

L, e
<o [ wwra-
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COROLLARY 13. ([23]) With the above assumptions, from

with x = aT“’, we have the mid-point inequality

(55 fros]

G- 1 e (FB)-F@\]
<0 [b_anfnf( - )]

b—a)T—v) . :
<§ 3 if v<f'(t)<T ae. ton [a,b]).

REMARK 11. Since Ly, [a,b] C Ly [a,b] (and the inclusion is strict),
then we remark that the inequality (1.46) can be applied also for the
mappings [ whose derivatives are unbounded on (a,b), but f' € Lo [a,b].

(1.51)

4.3. Applications for CDFs. Let X be a random variable hav-
ing the PDF f : [a,b0] — R, and cumulative density function F :
la,b] — [0,1], i.e

/ f@)dt, x€la,b].
We have the following inequality [23].

THEOREM 5. With the above assumptions and if the PDF [ €
Ly [a,b], then we have the inequality

F<x)_b—E(X)_ 1 (x_a+b>‘

1.52
(1.52) b—a b—a 2

< s b=l -1]’

(b—a)(M—m)
(g 3 ifm<f<Ma.e on [a,b])

for all z € [a,b], where E (X) is the expectation of X .
PROOF. Put F instead of f in ([1.46)), to get

fW@—biale”ﬁ—E&%%?@(x—iig‘

2
(b—a)| 1 ) F@y—Fm)2%
=53 [b_a”f”f(T)]
(b—a) (M —m)
(S 43

%H

(1.53)

if m<f(t)<Mae. ton [a,b]).
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As F(a) =0, F(b) =1, and

b
/ F(t)dt=b—E(X),
then, by (1.53)), we easily deduce ((1.52)). B

COROLLARY 14. ([23]) With the above assumptions, we have:
a+ b) b= E(X)

1.54
(1.54) 2 b—a

1 9 1
<——1|(b—a — 1|2
<= (0-alE-1
( (b—a) (M —m)

<
43

Let X be a Beta random variable with parameters (p, q), then we

know that

Pr <X§

where m < f < M are as above) )

E(X)=—L2—
p+q
and
e
.‘p,q fr— xTr = .
? B2 (p,q) B2 (p,q)
By Theorem [, we then have the inequality,
P 1
1.55 PriX<z)—— a2+ =
53) [proxse) - Lomay
1
o 1 [Bp-120-1)-B*(p,q)
~ 23 B (p,q)

for all z € [0, 1].






CHAPTER 2

Other Ostrowski Type Results and Applications
for PDFs

1. Ostrowski’s Inequality for Functions of Bounded Variation

1.1. Introduction. In [59], the author proved the following in-
equality of the Ostrowski type for functions of bounded variation.

THEOREM 6. Let f : [a,b] — R be a function of bounded variation

on [a,b] and denote by \/° (f) its total variation on [a,b]. For any
x € [a,b], one has the inequality:

_ atb
x 2

b—a

21) ‘f(x)—ﬁ/abf(t)dt‘ e

b
] V).
The constant % 15 best possible in the sense that it cannot be replaced

by a smaller one.

The above inequality has, as a particular case, the mid-point
inequality.

The corresponding version for the generalised trapezoid inequality
was obtained in [36].

THEOREM 7. With the assumptions in Theorem [0,

VIRV CR Ty

b—a
<1y
12
for any x € [a,b].
Here the constant % 15 also the best possible in the above sense.

(2.2)

_ atb
x 2

b—a

]\b/(f)

a

The above inequality incorporates the trapezoid inequality.

In [99], Guessab and Schmeisser developed a generalised model
incorporating both the mid-point and trapezoid inequality as special
cases. They have proved amongst others, the following companion of
Ostrowski’s inequality.

29
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THEOREM 8. Assume that the function f : [a,b] — R is of the

M — r—Hdlder type with r € (0, 1], namely,

(2.3) f@®) = f() < Mlt—s|" foranyt, s € [al].

For each x € [a, "TH’} , one has the inequality

(2.4) f(x>+f(2a+b_$)_bia/f(t)dt‘

2t (z —a) " 4+ (a+b—2z)
S[ >+ 1) (b—a) ]M'

This inequality is sharp for each admissible x. Equality is obtained if
and only if f =+Mf,+ ¢, with ¢ € R and

(x 1), fora<t<uz
(2.5) f@)=X (t—a), forz <t <1(a+b)

fala+b—1), for%(a—l—b)StSb.

REMARK 12. Forr =1, f is Lipschitzian with constant L > 0, and
since

Az —a)’+(a+b—22)" |1 r— et
1(b—a) - §+2<ﬁ) (b—a)

then, by , we get the following companion of Ostrowski’s inequality
for Lipschitzian functions,

(2.6) f(x)+f(a+b—x)_bia/f(t)dt’

2
2
1 x — 3etb
for any x € [a, "“TH’}

The constant % 15 the best possible in

By substituting x = %’ into the above inequality, we obtain the
ollowing trapezoid type inequality, which is the best in the class,
g Y Y

3atb at3b b

1
< Z
-8

(b—a)L.

The constant é here is also best possible in the above sense.
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For a recent monograph devoted to Ostrowski type inequalities, see
[86].

The main aim of the next section is to provide a sharp bound for
the difference

f(@)+ fla+b—z) —bia/abf(t)dt

2

where f is assumed to be of bounded variation.

1.2. Some Integral Inequalities. The following identity holds
[47].

LEMMA 1. Assume that the function f : [a,b] — R is of bounded
variation on [a,b], then we have the equality

(2.8)

N | —

b—a
_bia [/:(t_@df(tw/fbx (t—“;b) df (t)

+/ab (t= 0 0)

+b—x

b
@)+ flatb—m)— — /f(t)dt

for any x € [a, “TH’} .

ProoF. Obviously, all the Riemann-Stieltjes integrals from the right

hand side of 1} exist because the functions (- —a), ( — “T’Lb) and

(- — b) are continuous on these intervals and f is of bounded variation.
Using the integration by parts formula for Riemann-Stieltjes inte-
grals, we have, for any = € [a, “T*b] , that

/x(t—a)df(t):f(x)(x—a)—/xf(t)du

anrbz (t B a ;_ b) df (t)

~ flatb—2) (a;b_x) I (@) (x—a;b> —/fb_xf(t)dt

and

b

b
/ (t—b)df(t):(x—a)f(a+b—x)—/ (b dt.

4 b—z a+b—z
Summing the above equalities we deduce (2.8)). 1
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REMARK 13. A wersion of this identity for piecewise continuously
differentiable functions has been obtained in [99, Lemma 3.2].
The following companion of Ostrowski’s inequality holds [47].

THEOREM 9. Assume that the function f : [a,b] — R is of bounded
variation on [a,b], then we have the inequalities:

(2.9) ‘%[f(:v)+f(a+b—x /f t)dt

< eV () Vo

) Hw | [ <f>r+ REG B] N
if a>1, ;+5=1
| [“””"b; wax{V (). V(0. V)

for any x € [a “—er] , where \/c (f) denotes the total variation of f

on [c,d]. The constant L is the best possible in the first branch of the
second inequality in (@/
PRrOOF. We use the fact that for a continuous function p : [¢, d] —

R and a function v : [a,b] — R of bounded variation, one has the
inequality

2.10) [ rain] < sw o1V o

te(e,d]
Taking the modulus in (2.8)) we have

\%[f<x>+f<a+b—x>1—bia/abm)dt\

[
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R CES

“b—a

/j(t—a)df(t)’Jr

/ - 0ar 0]

_|_

=: M (z)

and the first inequality in (2.9)) is obtained.
Now, observe that

and the first branch in the second inequality in ([2.9) is proved.
Using Holder’s discrete inequality we have (for av > 1, é + % =1)
that

—a
B
+

x [\/ (f)

giving the second branch in the second inequality.
Finally, we have

M(a:)sbiamax{\ﬂf), V .V (f)}

a X {Zxa)ier(#x)—i—(xa)},

which is equivalent to the last inequality in (2.9)).
The sharpness of the constant }l in the first branch of the second
inequality in (2.9) will be proved in a particular case later. §
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COROLLARY 15. With the assumptions in Theorem[9, we have the
trapezoid inequality

a b ’
(2.11) ‘f();Lf@—bia/f(t)dt‘g%\/(f)

The constant % 15 the best possible in (m)

PROOF. The proof follows from the first inequality in (2.9) on
choosing x = a. For the sharpness of the constant, assume that (2.11])
holds with a constant A > 0, i.e.,

(2.12) ‘f Q)+ /b /f dt‘<A\/

If we choose f : [a,b] — R with

1 if x=a,
fl@)y=<¢ 0 if z € (a,b),

1 if =0,

then f is of bounded variation on [a,b] and

b b
M:L /Qf(t)dt:(), and \a/(f):

giving in |D 1 <2A, thus A > % and the corollary is proved. g

REMARK 14. The inequality was first proved in a different
manner in [70].

COROLLARY 16. With the assumptions in Theorem[9, one has the
madpoint inequality

(2.13) ‘f(a+b)_bia/abf(t)dt‘gé\:/(f)

The constant 5 18 the best possible in .

PROOF. The proof follows from the first inequality in (2.9) on
choosing = = "“TH’ For the sharpness of the constant, assume that

(2.13) holds with a constant B > 0, so that

(2.14) ‘f(a;rb)—ﬁ/abf(t)dt‘sa\:/(f)
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If we choose f : [a,b] — R with

0 if z¢€[a, %),

fl)y=q 1 if z=242

0 if ze (%20,

then f is of bounded variation on [a,b], and

f(a;b):l, /abf(t)dtzo, and \:/(f):

giving in | , 1 < 2B, thus B > % 1

REMARK 15. The inequality was first proved in a different
manner in [58].

The best inequality we can get from Theorem [0} on using the bound
provided by the first branch in the second inequality in ({2.9)), is incor-
porated in the following corollary [47].

COROLLARY 17. With the assumptions in Theorem[9, one has the
mequality:

(2.15) |f(aT);f(aT>—bia/f(t)dt

1.
The constant l 18 best possible.

Proor. Follows by Theorem |§| on Choosmg xr = 3““’

To prove the sharpness of the constant , assume that - ) holds
with a constant C' > 0, so that

3atb a+3b b
F ) + (% )_bia/f(t)dt

(2.16) 5

<c-\/ ()

Consider the function f : [a,b] — R, given by

1 if $€{3a+b a—ZSb ’

fx) =

0 if = CL b {3a+b a+3b

Then f is of bounded variation on [a, ],

3a+b a+3b
FE) +/( / i

2
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and

\ () =4,

giving in (2.16) 4C' > 1, thus C > 1.

This example can be used to prove the sharpness of the constant i

in (2.9) as well. 1

1.3. Applications for CDF's. Let X be a random variable taking
values in the finite interval [a,b], with probability density function
f :]a,b] — [0,00) and with cumulative distribution function F'(z) =
Pr(X <z)= [7f(t)dt

We give the following theorem [47].

THEOREM 10. With the above assumptions,

(2.17) %[F(x)+F(a+b—x)]_—b‘bfiX)
< bia{(zx—?’“jb) [F(x)—F<a+b—x>]+<x_a>}
1 a:—?’aT“’
§Z+—b—a ,

for any x € [a, “TH’} , where E(X) denotes the expectation of X.

PROOF. If we apply Theorem [9] for F, which is monotonic nonde-
creasing, we get

b
(2.18) ’%[F(x)%—F(a—i—b—x)]—bia/ F(t)dt‘

< bia {(:c—a)F(:c)—l—(a;b—x)
><(F(a—i—b—x)—F(x))+(x—a)(1—F(a+b—x))]

<1+ v -2

4 b—a

Since

b b
E(X):/ tdF(t):b—/ F(t)dt,
then by (2.18) we get (2.17) and the theorem is proved. B

In particular, we have [47]:
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COROLLARY 18. With the above assumptions,

1 - F(X
1z 3a+0b LR +3b\] b (X)
2 4 4 b—a

2. Inequalities for Absolutely Continuous Functions

IN

1
1

2.1. Some Integral Inequalities. The following identity holds
[64].

LEMMA 2. Assume that f : [a,b] — R is an absolutely continuous
function on [a,b], then we have the equality

b
(2.19) [f(x)+f(a+b—x)]—ﬁ/f(t)dt

T a+b—x a
:b_a/ (t—a)f’(t)dteria/ (t— ;b)f’(t)dt

/b (t—b) f (1) dt,

+b—x

— N

+

b—a
for any x € [a, “T*b}

Proor. Using the integration by parts formula for Lebesgue inte-
grals, we have

/x<t—a>f’<t>dt=f<x><x—a>—/mfof)dt,

/sz (t _ a;rb> £ (t) dt

— f (@) (x—“;b) —/f”f(t)dt

b

b
/ (t—b)f’(t)dt:(a:—a)f(cH—b—a:)—/ f(t)dt.

+b—x a+b—x
Summing the above equalities, we deduce the desired identity (2.19)). B

REMARK 16. The identity was obtained in [99, Lemma 3.2]
for the case of piecewise continuously differentiable functions on |a,b].

The following result holds [64].

and



for any x € [ a+b

1

8
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THEOREM 11. Let f : [a,b] — R be an absolutely continuous func-
tion on [a,b], then,

(2.20) ‘%[f( )+ flatb—z) —a/f dt’

f;g}E{Axa—a>u%wuﬁ

a+b—x b
- [ ”th|w+/‘ @—Mf®M4

M () o

t—

for any x € [ ,a

If f' € Ly |a,b], then we have the inequalities

(2.21) M (x)
< 1 |(@—-a)®, , a+b S
= b—_a 9 Hf H[a,x],oo+ 9 -z Hf H[:c,aerfz],oo
(& = 0’
T T
[§+ Y] 0= a1l

- (2]

1
B
Duwaﬂ 10w soe 1 o] (0= )

if a>1, é+
atb \ 2
mox {3 (52007 (55)
X |:||f/||[a;1;7oo+ ||f/||xa,+b [L‘ ,00 + ||f/||[a+b ,rb ] (b_a)

IN

1
B )

The mequalzty 22]), the first inequality in and the constant

are sharp.

PROOF. The inequality (2.20]) follows by Lemma [2] on taking the

modulus and using its properties.

If f' € Ly |a,b], then

[ e-airmla< 250 D s

a
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/a+b—az
T

b / (ZL’ - a)2 /
/ (b—1t)|f ()] dt < 5 1N ba,00

a+b a+b

t—

2
_ ) T —

‘|f |dt<<

a+b—z
and the first inequality in ([2.21]) is proved.
Denote
~ (z —a)? a+b 2
M (‘T) = T ||f/H[a,x],oo + 2 -z ”f,“[a:,aerfx],oo
(z = a)’
T

for x € [a, “T“’} )

First, observe that

M ($) < max { ||f,||[a,x],oo ) ||f/||[x7a+b—x],oo ) ||f/||[a+b—x,b},oo}
(z —a)® a+b > (z—a)’
X [ 5 + 5 x| + 5
3a+b\>
= 1Ml 0,100 (b—a) +2{z—

and the first inequality in ([2.21]) is proved.
Using Holder’s inequality for ao > 1, é + % = 1, we also have

~ (x_a)Q @ a4 b\ (a:—a)z ay o
ool [552]o2) ])
8 (A AN AP

giving the second inequality in (2.21]).
Finally, we also observe that

2 2
- — b
M (z) < max u, x—a+
2 2
1 asgoe + 15 sy oo + 15 N

The sharpness of the inequalities mentioned follows from Theorem
for k = 1. We omit the details. g
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REMARK 17. If in Theorem[11] we choose x = a, then we get

(GRS IR P

(2.22) 5

(b= a) 1/ llja..00

pbh—‘

with  as a sharp constant (see for example [86] p. 25]).
If in the same theorem we now choose x = “;rb, then we get

(2.23) 'f (a;l)) - %a/:f(t) dt’
(b= ) [1F" g o800+ S Mot ]

< 5 0= 17 usoe

with the constants % and * 1 being sharp. This result was obtained in
[51].

}—‘OOIH

It is natural to consider the following corollary.

COROLLARY 19. With the assumptions in Theorem|[I1], we have the
inequality:

3a+b at3b b
(2.24) G );f( 1 )—bia/ f(t)adt

<= )

oo

The constant % 1s the best possible.

The case when f' € L,a,b] , p > 1 is embodied in the following
theorem.

THEOREM 12. Let f : [a,b] — R be an absolutely continuous func-
tion on [a,b] so that f' € Lyla,b], p > 1. If M (x) is as defined in
(-) then we have the bounds

1

z—a\'te
!
| Ge) e
a+b I+g
o (270
b—a [z,a+b—z],p

Tr—a g
+ b—a

(2.25) M (2) <

[P P— ] (b—a)s
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( 1 1 /atb_ . 1+
2 et (3)]

0 {11 1 s 1 i § (6= @)

T—a a—l—% a aT""b—:c a+% é
{ﬂrﬂ +%<bw> ]
|:”f ||[a x],p + Hf/

Q|

N\

1
q

Q=

1

B B 8
[z,a+b—z],p + ||f/||[a+bf:):,b],pi| (b - CL)
if a>1, s +45=1,

1 atb_ 1+
max ¢ (52)'"0 20 (557) q}

1
1 st + 1 g+ 1 ) (b= @)

for any x € [ a+b} .

~(g+1)

Proor. Using Holder’s integral inequality for p > 1, 1—1) + % =1, we
have

‘/xu—a>u%wuﬁ

1 1
< ([ w-ara) sy = S Uy

l
a+b—x a+b x
a-+b a-+b
[ k- 'U’ e < ( - w) T
(-0
= 1 z,a+b—x],
(qA+—1)q [ 1,0

and

b b o
[e—nirolas ([ o-0ra) 1P,
a+b—x a+b—x

_(x—aqa) 3
(g +1)7

Summing the above inequalities, we deduce the first bound in ([2.25)).
The last part may be proved in a similar fashion to Theorem [11]
and we omit the details. g

1 Mty
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REMARK 18. If in we choose a = q, 3 = p, %—l—é =1,p>1,
then we get the inequality

1

% B g+1 atb g+l ¢
(2.26) M(2) < — (x a) + (===
(g+1) b—a b—a

X (b—a)a H.f/H[a,b],p

Q=

for any x € [ ‘”’b} .

REMARK 19. If in Theorem we choose x = a, then we get the
trapezoid inequality

fs10 1 p ‘ 1 0= 1y
(2.27) t)ydt| < = -
’ b—a/af() S 2 (q+ 1)

The constant % is the best possible (see for example [86, p. 42]).

Indeed, if we assume that (2.27) holds with a constant C' > 0,
instead of %, ie.,

1
1 b b—a)s || f'],
(2.28) ‘f / f(t)dt‘ SC'-< ) ||f1|[,b],p’
Cb-al, (g+1)s
then for the function f : [a,b] — R, f(z) = k|z — , k>0, we
have

@10y b=
-

b_a/f B b—a’

1
||f ||[a7b],p = (b - a)p ;

and by (2.28)) we deduce
'k(b—a)_k(b—a) C- k(b—a)
2 407 (g+ps

1
giving C' > (qH)q . Letting ¢ — 14, we deduce that C' > 1, and the
sharpness of the constant is proved.
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REMARK 20. If in Theorem |12 we choose x = %’, then we get the
madpoint inequality

(2.29) ‘f(aer)—ﬁ/abf(t)dt‘

1 (b—a) [
<5 a1 (I ez 1 lage
2 9% (q—l—l)‘l [ ],p [Q,b],p
1 (b—a)d 1 1
I T pe iy
(g+1)) P

In both inequalities the constant % is sharp in the sense that it

cannot be replaced by a smaller constant.
To show this fact, assume that (2.29)) holds with C, D > 0, i.e.,

(2.30) ‘f (a;b)—ﬁ/abf(t)dt‘

1

< C.;(b—) [Hf lfa,252] + Hf’H[awa],p}

21 (¢ + 1)
1

(b—a)
<D — 1 llap-

(g+1)e

For the function f : [a,b] = R, f(z) = k|z — £, k > 0, we have
a+b b—a)
= t)dt =
f< ! ) 0. b_a/f
b—a\? 1 1
1 Wa 0y + 1 W pege ), =2 ( —5— ) k=23 (b—a)rk,

1
”f,||[a7b},p = (b—a)r k;

and then by ([2.30) we deduce
k:(b—a)gc_k‘(b—al) k(b—a)

1 (g+1)7

giving C, D > q+1) for any ¢ > 1. Letting q — 14, we deduce
C,D > % and the sharpness of the constants in is proved.

The following result is useful in providing the best quadrature rule
in the class for approximating the integral of an absolutely continuous
function whose derivative is in L, [a, b] [64].
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COROLLARY 20. Assume that f : [a,b] — R is an absolutely con-
tinuous function so that f' € Ly,la,b], p > 1, then

(2.31) f“%0+fGTJ—bia/ mnﬁ

2

1 1Ml

q;
Q\H Q=

where }D + % =1.
The constant %1 1s the best possible.

PROOF. The inequality follows by Theorem [12] and Remark [18 on
choosing x = 3“T+b.

To prove the sharpness of the constant, assume that holds
with a constant F > 0, and so,

3a+b a+3b b
(2.32) f(4)+f(4)—bim/f@Mt

2
(b—a):
<E- T 17 a1
Consider the function f : [a,b] — R,
3a+0b| . "
T — 1 if xe [a, %b}
f(x) = )
a+3 a
T—— if ze (0],

It follows that f is absolutely continuous and f’ € L, [a,b], p > 1. We
also have

1 3a+b a+ 3b 1 b b—a
§{f( - )+f( - )}:o, | rma ="t

1
HfIH[a,b],p = (b o a)p )
and then, by (2.32)), we obtain:
b—a <E (b— a)1
8 (g+1)
1
giving £ > % for any ¢ > 1, ie., £ > }1, and the corollary is

proved. &
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If one is interested in obtaining bounds in terms of the 1—norm for
the derivative, then the following result may be useful [64].

THEOREM 13. Assume that the function f : [a,b] — R is absolutely
continuous on [a,b]. If M (x) is as in equation , then we have

the bounds
r —a
(2.33) M (z) < <b_a> 1 N fa.a.1

ath X r—a
+ ( e L T e T T

1 a1

[ (z—a\° ath _ o\ "
2 2
(b—a) * b—a

< 1
= B
[ W+ 1 o + 120
if a>1, é % =1,
T+ b—3a
TQ max |:Hf/||[a,z],1 ) ”f,H[z,aerf:v],l ] Hf/H[aerfz,b],1i| :

The proof is as in Theorem (11| so we omit the details.

REMARK 21. By the use of Theorem [19, for x = a, we get the
trapezoid inequality (see for example [86l p. 55])

f()-gf L /f dt‘ 17 gy

Ifin 233) we also choose x = “TH’, then we get the mid point inequality
(see for example [86, p. 56])

b 1
() -k [ @] < 315

The following corollary also holds [64].

(2.34)

(2.35)

COROLLARY 21. With the assumption in Theorem[13, one has the
mequality:

f(3a+b) +f(a+3b
(2.36) ‘ : b_a/ (1) dt

1
< 17 Mgy
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2.2. Applications for PDFs. Summarising some of the results
in Section 2, we may state that for f : [a,b] — R being an absolutely
continuous function, we have the inequality

b
230 [jUr@ s faro-al- 1 [ roa

(|1 p—3atb? :
12 () - 1 €57 € L

1
i z—a\4q+1 athb_o atlla 3
e ()] 60t 1
if p>1,1+12="1 and f' € L,[a.b];
J 1 g

IN

_ 3a+b
r—74
b—a

1
i+

for all x € [a, “TH’} .

Now, let X be a random variable taking values in the finite interval
[a, b] , with the probability density function f : [a,b] — [0, 00) and with
the cumulative distribution function F (z) = Pr(X < z) = [ f(t)dt.

The following result holds [64].

THEOREM 14. With the above assumptions, we have the inequality

(2.38) ‘%[F(x)+p(a+b_x)]_b—E(X)‘

b—a

¢

p—dath ) 2
[% +2( —a > 1 (0—a)[flljapoc o f € Loolasb]

9% _a\a+1 atb o q""l} a 1
- 1 T + < 3 ) b—a)s )
(1) |:( —a) b—a ( ) ||f||[a,b},p
if p>1, i%—%:l, and f € L,a,b];

IN

3a+b
1, ===
L [Z ol = ] ’
a+b
for any x € [a, T} .

PROOF. The proof follows by (2.37) on choosing f = F and taking

into account that

E(X):/abtdF(t):b—/abF(t)dt.

In particular, we have [64]:
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COROLLARY 22. With the above assumptions, we have

(2.39) ‘% [F <3a2—b) +F(a23b>} _b—b?ELX)‘

s 0= ) I flllap.00 if f € Loo [a, D]
<9 it oy = sy i P> 1 S+ =1, and f € L, [a,b];
q q
1
L

3. Ostrowski’s Inequality for Convex Functions

3.1. Introduction. The result known in the literature as Ostrowski’s
inequality [112], see (1.41)) will again be utilised in this section.
The following Ostrowski type result holds (see [89], [90] and [92]).

THEOREM 15. Let f : [a,b] — R be absolutely continuous on [a,b],
then, for all x € [a,b], we have:

(2.40) ‘ 7) b_a/f ‘
[:ﬁ (55 } (b= )|l i ' € Lo a.8]:
=) ()] - b,

<4 Gy o
if f' € Lyla,b], s +¢=1,p>1;
s+ =1
[ 2 19
where |||, (r € [1,00]) are the usual Lebesque norms on L, [a,b], i.e.,
19]lo := €ss sup |g (t)]
t€la,b]
and
o, = ([ wotor dt) reLoo).
The constants —, —1 and = are all sharp in the sense that they

(p+1)P
cannot be replaced by smaller quantztzes.

The above inequalities can also be obtained from Fink’s result in
[96] on choosing n = 1 and performing some appropriate computations.
If we drop the condition of absolute continuity and assume that f
is Holder continuous, then we can state the following result (see [78]):
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THEOREM 16. Let f : [a,b] — R be of r — H—Hélder type, i.e.,

(2.41) If(x) = f ()| < Hlx—y|", foral z,y € la,b],

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

2a2) |1 -2 [ s
e (= (e

The constant % 18 also sharp in the above sense.

—r+1

Note that if r = 1, i.e., f is Lipschitz continuous, then we get the
following version of Ostrowski’s inequality for Lipschitzian functions
(with L instead of H) (see [71])

(2.43) ‘f(w)—ﬁ/abf(t)dt'g i+<xb__a§b>2 (b—a)L.

Here the constant % is also best.

Moreover, if one drops the continuity condition of the function, and
assumes that it is of bounded variation, then the following result may
be stated (see [59]).

THEOREM 17. Assume that f : [a,b] — R is of bounded variation
and denote by \/Z (f) its total variation, then

_ atb
x 2

b—a

(2.44) ‘f(x) - ﬁ/ﬂbm)dt' <|i+

b
] \ ()
for all z € [a, b].
The constant % 1s the best possible.

If we assume that f is monotonically increasing, then the inequality
(2.44) may be improved in the following manner [63] (see also [31]).
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THEOREM 18. Let f : [a,b] — R be monotonic nondecreasing, then
for all x € [a,b], we have the inequality:

’f s
{21’— (a+D) f(x)+/absgn(t—x)f(t)dt}
) [ (@) F @]+ ) [ 0)~ f ()
g[§+”[ff]Lﬂm—fm»

All the inequalities in are sharp and the constant % 15 the best

possible.

In the next section we establish an Ostrowski type inequality for
convex functions. Applications for PDFs are also provided.

3.2. The Results. The following theorem providing a lower bound
for the Ostrowski difference fab f@)dt —(b—a) f (z) for convex func-
tion f (-) holds [53].

THEOREM 19. Let f : [a,b] — R be a convex function on [a,b], then
for any x € (a,b), we have the inequality:

(246) 5 [(b— ) £ (r) — (2 — ) £ (@)
< [ - - f@).

The constant % in the left hand side of s sharp.

PROOF. It is easy to see that for any locally absolutely continuous
function f: (a,b) — R, we have the identity

(2.47) /x(t—a)f’(t)dtnt/ (t—b)f’(t)dt:f(x)—/f(t)dt

for any = € (a,b) where f’ is the derivative of f which exists a.e. on
(a,b) .

Since f is convex, then it is locally Lipschitzian and thus ([2.47)
holds. Moreover, for any x € (a,b), we have the inequalities

(2.48) f () < f(x) for ae. t € [a,z]
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and
(2.49) () > f, (z) for ae. t € [z,0].

If we multiply (2.48) by t —a > 0, t € [a,z], and integrate over [a, ],
we get

(2.50) [a-arwas<ie-otrw

and if we multiply (2.49) by b —¢ > 0, t € [z,b], and integrate over
[z,b] , we also have

b
1
(2:51) [ o-vrwazge-ar @,
Finally, if we subtract (2.51) from (2.50) and use the representation
(2.47) we deduce the desired inequality (2.46)).

Now, assume that 1) holds with a constant C' > 0 instead of %,
so that,

(252) C[(b-2)f (2) - (x — ) f" (2)]
b
g/ ftydt—(b—a)f(z).

Consider the convex function fy (t) := k ‘t - CLTH’}, k> 0,t € [ab],
then

b b b
e (M50 = g (M50) =k a(M57) o0

b 1 )
/a fo®)dt = k(b= a)*.

a+b
2

and

If in (2.52) we choose f; as above and z = , then we get

C{}l(b—a)zlwri(b—a)zk] < thb—a),

which gives C' < %, and the sharpness of the constant is proved. 1

Now, recall the following inequality, which is well known in the
literature as the Hermite-Hadamard inequality for convex functions,

holds:
m () <k [roas OO,

2 2

The following corollary which improves the first Hermite-Hadamard
inequality (HH]) holds [53].
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COROLLARY 23. Let f : [a,b] — R be a convex function on |a,b],
then

o< () (5o

1 .
The constant 3 1is sharp.

The proof is obvious by the above theorem. The sharpness of the
constant is obtained for fo (t) ==k |t — 2|, ¢ € [a,b], k > 0.

When z is a point of dlfferentlablhty, we can state the following
corollary as well.

COROLLARY 24. Let f be as in Theorem[19. If x € (a,b) is a point
of differentiability for f, then

(2.54) (a;b—x) < /f t)dt — f (x).

REMARK 22. If f : I CR—R is convex onI and if we choose
vel ([zsthemtemorof[) b=z+2 a=x-2 h>0, forabel,

from , we have,
1 vty
@55) 0B @-f @ <[ CFOd-he,

2
and the constant % s sharp in .

The following result, providing an upper bound for the Ostrowski
difference fab f@)dt—(b—a)f (), also holds [53].

THEOREM 20. Let f : [a,b] — R be a convez function on [a,b],
then for any x € [a,b], we have the inequality:

(2.56) /f tydt — (b—a) f (x

<

DO = \-/

[(b—2)* f2(b) = (& —a)” [} (a)].

The constant % s sharp.

ProOOF. If either f (a) = —oc or f’ (b) = +o0, then the inequality

(2.56)) evidently holds true.

Assume that f} (a) and f” (b) are finite.
Since f is convex on [a, b], we have

(2.57) () > £, (a) for ae. t € [a,z]
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and
(2.58) f (@) < fL(b) for ae. t € [x,b].

If we multiply (2.57) by t —a > 0, t € [a, 2], and integrate over [a, x],
we deduce

(2.50) [e-arwiz -

and if we multiply (2.58)) by b —¢ > 0, t € [z,b], and integrate over
[z,b] , we also have

l\:)lr—t

b
(2.60) / (b—t)f (t)dt < = (b— )2 f (D).

Finally, if we subtract (2.59) from (2.60)) and use the representation

(2.47), we deduce the desired inequality ([2.56)).
Now, assume that (2.56) holds with a constant D > 0 instead of £,

(2.61) / f(@)ydt— (b—a) f ()
<D[b—2Pf ()~ (x—a) f, (a)].

If we consider the convex function fy : [a,b] — R, fo (t) =k !t “*b‘

then we have f’ (b) = k, f! (a) = —k and by (2.61} - we deduce for
x = “TH’ that

1 ) 1 , 1 )
— — < — — — —
kb= <D|Tk(b—a)+ k(b -a)|,

giving D > %, and the sharpness of the constant is proved. 1

The following corollary, related to the Hermite-Hadamard inequal-
ity, is interesting as well [53].

COROLLARY 25. Let f : [a,b] — R be convez on [a,b], then

(2.62) OSbT/f t)dt — (a+b)

SS[f (b) f+()](b—a)

and the constant L 3 18 sharp.
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REMARK 23. Denote B = [’ (b), A := f! (a) and assume that
B # A, i.e., f is not constant on (a,b), then

(b—z)’B—(z—a)’A
bB —aA\1®> AB )
- (55| - poa e
and by we get

<wa§/f@w—w—@ﬂ@

oo (5 )

for any x € [a,b] .
If A > 0 then x¢ = % € [a,b] and by we get, choosing
T = bB aA , that

l\DI»—

A —aA b
(2.64) Og%rBA(b—a)gf(bg_Z)_bia/f(t)dt

REMARK 24. If f : I € R — R is convex on I and if we choose
xel b—x—i-—,a—:r—— h >0 such that a,b € I, thenfrom

we deduce:

h
2

(2.65) 0< /x+ F () dt — hf ()

<l [f’_ (w%)—f@ @—%ﬂ

and the constant % s sharp.

[V

oo

3.3. Inequalities for Integral Means. The following result in
comparing two integral means has been obtained in [53].
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THEOREM 21. Let f : [a,b] — R be a convex function and c,d €
[a, b] with ¢ < d, then we have the inequalities

o+h JD-1O)_ FD-cl
2 d—c d—c —c/f

_bia/b t——/f

f’()[( —d)*+(b—d)(b—c)+ (b—¢)’]

(2.66)

6(b—a)
Cfi@d=a)’+(d-a)(c—a)+(c—a)’]
6(b—a) '

PROOF. Since f is convex, then for a.e. x € [a,b], we have (by
[@2.54)) that

a+b
(2.67) <2 —x) - /f t)ydt — f(z).
Integrating (2.67)) on [c, d] we deduce
2oy o [ (0 x) s
. i) 5 T x)dx
1 b

< _ -

<it [roa- 2 [r@a
Since

dic/cd(“;b_x> F (x) da
T [(a;b—d)f(d)— (“;b—c)ﬂcn/cdf(x)dw]

then by (2.68) we deduce the first part of (2.66]).
(2.56)

Using (22.56)), we may write for any x € [a, b] that

(269) 1 / f(tydt— f (2)

<
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Integrating (2.69) over [c,d], we deduce

(2.70) dt——/f
<m{f’_(b)d_c/c (b—x)" dx
d
fr@ g [ ot
Since
1 [ 2, b=+ (b—d)(b—c)+ (b—rc)
d—c/c (b—x) de = 3
and

1 e ) (d—a)®+(d—a)(c—a)+ (c —a)®
d—c/c (x —a)"dx

then, by (2.70]), we deduce the second part of (2.66)). 1

REMARK 25. If we choose f (x) = 2P, p € (—00,0) U [1,00)\ {—1}
or f(z) = % or even f(x) = —Inx, x € [a,b] C (0,00), in the above
inequalities, then a great number of interesting results for p—logarithmic,
logarithmic and identric means may be obtained. We leave this as an
exercise for the interested reader.

3.4. Applications for PDFs. Let X be a random variable with
the probability density function f:[a,b] C R — R, and with cumula-
tiwe distribution function F (z) = Pr(X <ux).

The following theorem holds [53].

THEOREM 22. If f : [a,b] C R — R, is monotonically increasing
on la,bl], then we have the inequality:

(2.71) [ — )" f1 (2) = (& — a)” [ (2)]

(b
<b—E(X)—(b—a)F(2)
% [(b—2)" f- (b) = (x = )" f1 (a)]

for any x € (a,b), where f_ («) means the left limit in o while fy ()
means the right limit in a.

The constant % s sharp in both inequalities.

The second inequality also holds for x = a of x = b.

<
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PROOF. The proof follows by Theorem [19] and [20] applied to the
convex cdf function F(x) = [T f(t)dt, x € [a,b] and taking into
account that

/bF(x)da::b—E(X).

Finally, we state the following corollary for estimating the proba-
bility Pr (X < «tt) [53].

COROLLARY 26. With the above assumptions, we have

(272) b= E(X) =5 (b=l ()~ [ (a)

§Pr<X< a—2|—b>

<b-E(X) - (-0 [f+ (“;b) 3 (‘“2”’)}

4. A New Ostrowski Type Inequality and Applications
4.1. Introduction. Let the functional S (f;a,b) be defined by

(2.73) S(fia,b) = f(z) = M(f;a,b),
where
(2.74) M(f;a,b):bia/ f(x)da.

The functional S (f;a,b) represents the deviation of f () from its in-
tegral mean over [a, b].

In 1938, A. Ostrowski proved the following integral inequality [112]
as mentioned earlier.

THEOREM 23. Let f : [a,b] — R be continuous on [a,b] and differ-
entiable on (a,b) and assume |f'(x)] < M for all x € (a,b), then the
inequality

(2.75) |s<f;a,b>|g[(b;a)2+(x—“;b)2

holds for all = € [a,b]. The constant § is best possible.

In a series of papers, Dragomir and Wang [89] — [92] proved ([2.75)
and other variants for f* € L, [a, b] for p > 1, the Lebesgue norms mak-
ing use of a Peano kernel approach and Montgomery’s identity [110,

M
b—a
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p. 585]. Montgomery’s identity states that for absolutely continuous
mappings f : [a,b] = R

@16 @)= [ S0 [pan s @

where the kernel p : [a, b]2 — R is given by

t—a, a<t<z<b,
p(r,t) =

t—0b, a<xr<t<h.

If we assume that f' € Lo [a,b] and || f'||, := ess sup |f’ (t)| then
t€la,b]
M in (2.75) may be replaced by || f'|| ..
Dragomir and Wang [89] — [92], utilising an integration by parts
argument, ostensibly Montgomery’s identity ({2.76[), obtained

(2.77) |5 (f;a,0)]

(5974 (o= 50" e, f € Lol

1
z—a)?t! —z)att ] g |If
<{ [t e e L (o),

52+ o= o2]

\

where f : [a,b] — R is absolutely continuous on [a, b] and the constants

%, L and % are all sharp.

(g+1)a

In this section we obtain bounds for the deviation of a function
from integral means that not necessarily cover the whole interval. The
Ostrowski type results are recaptured as special cases. Following an
identity obtained in Subsection 4.2]and the resulting bounds, perturbed
results arising from the Chebychev functional are investigated in Sub-
section [£.3] The final Subsection [4.4] applies the results to the cumula-

tive distribution function.

4.2. Results. We commence with the following identity which al-
though of interest in itself, will be used to obtain bounds [28§].

LEMMA 3. Let f : [a,b] — R be an absolutely continuous mapping.
Denote by P (x,-) : [a,b] — R the kernel given by

o (£2), tela,a]

a+p \z—a

Z(EL), te (s

(2.78) P(x,t)=
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where a, B € R are nonnegative and not both zero, then the identity

(2.79) / "B let) £ (1) dt

1 o *
ﬁ[x—a/a f(t) dt—l——/f dt}
holds.

ProOOF. From (2.78), we have

= f(x)

/bP(:E,t) (1) dt

:a+ﬁ/ (x—a> t)dt - +5/ (b_x> () dt
=a+ﬁ{(;:‘;)f( La :B—a/f dt}
_aiﬁ{G:;)f(t)Lx—m/xf(t)dt},

where the integration by parts formula has been utilised on the sepa-
rate intervals [a, z| and (x,b]. Simplification of the expressions readily
produces the identity as stated. n

THEOREM 24. ([28]) Let f : [a,b] — R be an absolutely continuous
mapping and define

1
a+ g
where M (f;a,b) is the integral mean as defined by , then

(2.81) T (z;0, B)]

(2.80) T (z;a,0) = f(x) — [aM (f;a,z) + BM(f;2,b)],

([a(z—a)+8(b—2)] 4L, f' € Loo [a,b];
L 1l
Uz —a)+ B (b—a)]s —72—, f€Lyab,
oo e e L o)
p>1,§+%=1;

la=8] | 1]l
\ [1+O‘+ﬂ:| 27

where ||h||. are the usual Lebesgue norms for h € L. |[a, b].
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PrOOF. Taking the modulus of (2.79) we have, from (2.80)) and
@.74),

b b
(282) [T (x:0,8)| = / P(:v,t)f’(t)dt‘é / P (a,0)]|f (&) dt,

where we have used the well known properties of the integral and mod-
ulus.

Thus, for f' € Ly [a,b] from (2.82) we have,

b
T (@0, ) < 1] / P (1)) dt

from which a simple calculation using (2.78)) gives

['P(x’t)ldt / ;:Z a+ﬁ/ b—a:

:{aw(x—awaiﬁw—m]/o udu

and hence the first inequality follows.
Further, using Hélder’s integral inequality, we have for f' € L, [a, b]
from ([2.82))

b i
T (@0 B)| < |IF], (/ |P<x,t>|th) ,

where %+%: 1 with p > 1. Now

(0 + ) (/ab|P<x,t>|th);
o [ (Y e [ (32 ]
— [0 (& — a) + 7 (b — )] 7

1 q
< / uqdu)
0
and so the second inequality is obtained.
Finally, for f' € L, [a,b] we have from and using
T (230, B)] < sup [P (2, )1 f]l,,

tela,b]

Q=

where

a—f

(ot ) st 1P (2, 0) = ma {o, 3} = 7
t€la,b

and so the proof is completed. §
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REMARK 26. It should be noted, that from and ,
(2.83) (a+B3)T (x;0,0) = aS (fya,2) + fS (f; 2, 0)
and so from , using the triangle inequality,

(2.84) [(a+B)T (2; 0, )]
5@ =) [ lcaa + 5 0= 2) 1 o gony

<30 (58) g + 8 (52) 1
« Hlel,[a,x] + B Hf,Hl,[a:,b} ’
Further,

(2.85) |(a+B3)T (z;0, 3)]

(a(@—a)+80b—o)] Y= fer [

o (=) 40 (52) |1 s el

o,
1 1 _ 1.
_+6_1’

IA

L (a+B) £l
where the expression involving the [|-||, norm is coarser.

The results of (2.84)), in which the norms are evaluated over the two
subintervals, although finer, do require more work.

REMARK 27. It is possible to reduce the amount of work alluded to
in Remark[26] by observing that,

aM (f;a,x)+ M (f;x,b)

:aM(fax+—Uf du—/f du}

=[a—ﬁ(fjg)]M(ﬂm@+ﬂ(b:x)wuﬁmw
= [0+ = Bp (@) M (fra.2) + Bp (2) M (f;a,0).

where

(2.86) p(r) =
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Thus, from , T (z; o, B) may be written in the following equivalent
form

(2.87) T (z;, )

1@ |(1- L) Mo + L@ M)

so that for fized |a,b], M (f;a,b) is also fized.
The following uniform bounds are valid [28].
COROLLARY 27. Let the conditions of Theorem[2]] hold, then
1
289 |7(0) - M (saa) + M7z

( —a
O\, f € Laola,b];

IA

1
—a\2 Ifl
(5)" ke pen, o),
p>1, —i—é:l;

D=

15714
\ 2

PRrROOF. The result is readily obtained by allowing 5 = « in ([2.81)
so that the left hand side is 7 (x; o, ) from (2.80)). &

COROLLARY 28. ([28]) Let the conditions of Theorem |2/ hold, then

P(a;€>‘w—aia+m

a+b

a/an(u)dwﬁ/;f(u)du]

(. f' € Lo [a,1];
1 o P,
(289) < o7+ 80 (5) - g € Lylad],
p>1, %—i—éz 1;
la—8] | I/’
[+ ]

PROOF. Placing x = %’ in 1' and 1D produces the results
as stated in (2.89)). n
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COROLLARY 29. ([28]) If is evaluated at the midpoint then

o(5) e s

( (b—a
C N s f € LoolaB];

1
—a\a
§< <%>q 2177 f/ELp[a‘7b]7
p>1, %+$:1;

2
also be obtained by taking o = [ in or equivalently o = 3 and

_ a+b
$—%mm.

4.3. Perturbed Results. Perturbed versions of the results of the
previous section may be obtained by using Griiss type results involving
the Chebychev functional

which is in agreement with when x = %L The above result could

(2.90) T(f,g)=M(fg) —M(f)M(g)

with 9t (f) being the integral mean of f over [a,b].
For f,g : [a,b] — R and integrable on [a,b], as is their product,
then

T (£, 9l <T=(f.f) T (g.9), Dragomir [54]

for f,g € LoJa,b];

Mati¢ et al. [108]

forv<g(t)<T,t€la,b],

, Griiss (see [109] 295-310]),
¢ < f< Dt e a,b].

A
[r
=)

=

=

(2.91)

IN
?
2

N =4
T
<
=

Dragomir [54] obtained numerous results when either f, g or both
are known, although the first inequality in has a long history
(see for example [109] pp. 295-310]. The inequalities in , when
proceeding from top to bottom, are in order of decreasing coarseness.

The following theorem is valid [28].
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THEOREM 25. Let f : [a,b] — R be an absolutely continuous map-
ping and o >0, 3 >0, a+ 3 # 0 then

1T (2,0, 8) — (3 — ) 5[< (b—a) s (z) [ | ]2 — S2]7,

I € Lya,bl;
(2.92) SO-ar@t
ify < f'(t) <T, t€la,b];
<(b-a)F,
where, T (z,a, B) is as given by or equivalently ,
aa b b)— f(a
(2.93) 7:%’ S:%,

(2.94) K* () =

<a+@) v=a) ( iﬁ)Q(bm]
~(s=m)

PROOF. Associating f (t) with P (z,t) and g (t) with f’ (¢), we ob-

tain, from and ,
T(P (), f () =D(P (), [ (-) = M(P () M(f" ()

and so, on using identity (2.79)),

1
3

(2.95) (b—a)T(P(z,),f' () =T (z,0,8) = (b—a) M (P (z,"))

where S is the secant slope of f over [a,b] as given in (2.93). Now,

from (2:79),

(2.96) (b—a) M (P (z, ")) :/bP(x ) dt
:a—i—ﬁ/ iii af—ﬁ/:l?:
—(x—v)/o udu

and combining this with (2.94)) gives the left hand side of (2.92)).
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Now, for the bounds on (2.95)) from (2.91)) we have to determine
T2 (P (z,-),P(z,-) and ¢ < P (z,-) < ®. First, we note that
1

(71 O) = [ (7)o (F ()]

bial[faﬂﬂu_<iﬁé%¥ﬁ>

1

1 1112 2 g
I ~S
= W71 -

[y

(297)  0<T

r—
< <—7>,Where y<f (@) <T, tela,b.

- 2
Now from ([2.78)), the definition of P (z,t), we have
(2.98)  T(P(,),P(e,2)) = M (P (2,7) — M (P (z,"))

where from ([2.96)),

MP (@) = 5707

WWP%%J)Z 2 2 2
:(ai5> / (:i:z) dH(afﬁ) / (5:;) “
(aiﬁ>ix—@+<afﬁ>ab—@142&m

Thus, substituting the above results into (2.98]) gives
(2.99) 0<r(z)=T2(P(z),P(x,)

which is given explicitly by (2.94). Combining (2.95)), (2.99) and (2.97))
give, from the first inequality in (2.91)), the first inequality in (2.92]).
Also, utilising the inequality in (2.97) produces the second result in
©2.92).

Further, it may be noticed from the definition of P (z,t) in (2.78)
that for a, 6 > 0 and o and 3 not zero at the same time,

® = sup P(z,t) and ¢ = il[qu] P (z,t),
t€la,

te(a,b]

. . _ _ 7[8
giving & = QLJDB and ¢ = PR
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Hence, from (2.95) and the last inequality in (2.91) we have the
(2.92

final result in (2.92)) and the theorem is now proved.

4.4. An Application to the Cumulative Distribution Func-
tion. Let X be a random variable taking values in the finite inter-
val [a,b] with cumulative distribution function F'(x) = Pr(X <z) =
fax f (u) du, where f is a probability density function. The following
theorem holds [28].

THEOREM 26. Let X and F be as above, then
(2.100) |[(a(b—2x)— B (x—a))F(x)

—(z—a)[(a+B)(b—=) f(x) - G
((b—2)(@—a)fa(r—a)+BOb—a)]- L= e (a0

(b—2) (z —a)a? (z —a) + 3 (b— )]s - 1 s
f’ELp[a,b], p>1 14+1=1,

IN
)
_l’_
=
_

[ (b—2) (x—a)[a+ 5+ | —pg)) - L, feLijab].

PRrROOF. The proof follows in a straightforward manner from ([2.81))
of Theorem 241

Using (2.87)) for 7 (x;«, 3) and (2.88) we obtain, on using the fact
that [7 f (u)du = 1,

(a+p8)(x—a)(b—2)T (z;a,0)
=(a+p8)(x—a)(b—2)f(z)
—[la(b—2)=p(x—a)]F(x)—pF(xr—a).

Thus,

—(a+P)(x—a)(b-1)
ab—z)—pF(x—a)

=F(x)—(x—a)

T (z; 0, )

(a+B)(b—x)f(x) -0
ab—z)—LF(x—a)

and so taking the modulus and using (2.81)) gives the stated result. i
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COROLLARY 30. ([28]) Let X be a random variable , F () the as-
sociated cumulative distribution function and f (x) the associated prob-
ability density function. We have,

(2.101) ’(a;b—x)F (z—a [b—x —%H
(b—a)(x—a)(b—a) - Y= perL [ab];

b—2)(@—a)(b—a)s - e e (ab,
2(gq+1)4 N L
p>1, 5‘1‘5:1;

[ (b—2)(z—a) 1L #€Lilab].

VAN

REMARK 28. The above results allow the approzimation of F' (x) in
terms of f (x). The approximation of R(x) =1 — F (x) could also be
obtained by a simple substitution. R (x) is of importance in reliability
theory where f (x) is the PDF of failure.

REMARK 29. We may take 8 = 0 in and (2.81), whilst
assuming that o # 0, to give

(2.102) |F (2) = (z —a) f ()|
GOy XN f' € Lo [a,b];

<Y @—a)Fe e e (0], p>1,

1
+1)9

(q
(@ —a) lf]ly f" € Lya,0].
which agrees with for |S (f;a,z)|.

REMARK 30. The perturbed results of Section[{.3 could also be ap-
plied here, however, this will not be pursued further.

REMARK 31. We may replace f by F (see [9] for related results) in
any of the equations (2.100) — (2.102) so that the bounds are in terms
of [|fll,, p= 1.

5. Some Inequalities Arising from Montgomery’s Identity

5.1. Introduction. As mentioned earlier, the following identity,
attributed to Montgomery, is well known in the literature (see [110
Chapter XVII, p. 565])

(2.103) f(@) =M(f;a,0) + k(2),
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where, as earlier,

b
(2.104) M(f;a,b):bia/ ft)dt

is the integral mean,

(2.105) o (z) = / Plat) [ (t) dt.

and the Peano kernel P (x,t) is given by
t—a, a<t<uz,

(2.106) (b—a)P (z,t) := {

t—b, x<t<b.

Recently, Dragomir and Wang [92] utilized (2.103])-(2.106]) to prove
Ostrowski’s inequality [96], p. 469]

1 b M b—a\’ a+b\?

’f(x) b_a/a f(t)dt’ < [( _ ) + <$ : )
where f : I C R — R is a differential mapping on i, the interior of
I, and |f' (z)] < M for all z € [a,b], a < b €l. Many Ostrowski type
results applied to numerical integration and probability have appeared
in the literature (see for example [18] — [86] and the references therein).

It is the intention of the current section to develop, through the
framework of Montgomery’s identity, a systematic study which pro-
duces some novel results and recaptures existing results as special cases.
Bounds are obtained in terms of the Lebesgue norms of the first deriv-
ative.

In Subsection [5.2] results are obtained for a generalised Chebychev
functional involving the integral mean of functions over different inter-
vals. In particular, bounds are obtained for the difference of means over
two different intervals, producing a generalisation of Mahajani type
inequalities. In Subsection [5.3] we study bounds involving moments
about any general parameter producing results for central moments
and for moments about the origin as special cases. Bounds for the ex-
pectation and the variance are investigated, in particular, recapturing
some earlier results and obtaining some previously unknown results.

)

5.2. Main Results and Some Ramifications. We start with
the following theorem [32].

THEOREM 27. Let f : [a,b] — R be an absolutely continuous map-
ping as is u : (o, B] — R with o, 5] C [a,b]. The following inequalities
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hold,
B B
(2.107) / u(x)f(ac)dx—./\/l(f;a,b)/ u(x)de
( g(JZHa fﬁ\u | [(z —a)* + (b— )% do, f' € Lo [a,b] ;
1711, ﬁ q+1 g+1
< ot Ja @@ = a4 (b =) ] dr,

f/ELp[aab]vp>17 1_7_‘_5:1’

WL 15y (2)] 552 + |0 — 2] do, f' € Li[a,b],

\

Proor. Using identity (2.103)), we obtain, for a < a < § < b,

B
(2.108) / (@) f (z) da
B §;
:M(f;a,b)/ u(x)da:Jr/ u(x) Kk (x)de,

and therefore

B B
2109) | [ u@) fle)ds - M(fiad) [ ue)da
B
= / u(z) kK (x)dr
Now,
§; ;
(2.110) /u(az)/{(x)dx S/ lu ()| |k (z)] dz

and using the properties of modulus and Holder’s integral inequality
( b
1/ o Jo 12 (2, t)] dt, f" € Log [a, 0]

171, (1P @0 dt) ", '€ Lyla,b),
1

p>1,%+ =1;

)

17lly sup | P (z,t)], [ € Lila,b],

te(a,b)

\
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and these reduce to,

(2.111) |k (2)]

( ’
Wl [(2 — a)® + (b — 2)%], e Lo [a,0];
”f/“ q+1 q+1 1 ,
——|(r—a +(b—x . € L,la,bl],
<< (g+1) (b-a) I ) ( )] f Pl[ ]1
\ Hbf_'|(|11 max {QL’ - a, b— .T}, f/ € L1 [CL, b] .

Substituting (2.111]) into (2.110)) and using identity (2.109) gives (2.107)

on noting that for X, Y € R,

X+Y |X-Y
max {X,Y} = i + :
2 2
Hence, the theorem is proved. &

LEMMA 4. ([32]) Let f and u satisfy the conditions of Theorem |27,
then the following identity is valid,

(2.112) /u(a:)f(x)dx A(a,ﬁ){/\/l(f;a,b)

8
- a)f’(t)dt—/;(lfji)f'mdt}
+b_a/j[(t—a)fl(tﬂ)—(b—t)A(a,t)]f’(t)dt,

where A (a, ) = faﬁu(:c) dx and M (f;a,b) is defined in (2.104)).

PROOF. The proof is straight forward from identity (2.108)) by an
interchange of the order of integration of

t
b
1

B
/ u(x) Kk (x) de,
where k (z) is defined by (2.105)).
B
(2.113) / w(z) k (z) de

- [ww [ (=) rwaars [T [F(20) 5 i

— A0, 9) aa (2:2) f’(t)dt+/j (2:Z)A(t,ﬁ)f’(t)dt
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+A(aﬁ)/b t=b f/(t)dt+/ﬁ =0 A(a,t) f'(t)dt
s \b—a 0w \b—a ’ '
Substitution into (2.108)) produces (2.112)). g

THEOREM 28. ([32]) Let f : [a,b] — R be an absolutely continuous
mapping as is also u : [a, f] — R with [, 5] C [a,b]. The following
inequalities are then valid.

B
(2.114) / u(x)f(x)dx—M(f;a,b)A(a,ﬁ)‘

(e {00 [(0 —a)* + (b= B)7) + [ |0 (1) at .
' € Ly |a,b];
) 177, | {'A(;if)'q (a—a)™ + (b= B)™]
+ff|¢(t)\qczt}q, frelylabl, p>1, S +1=1;
o max {|A (@,8)/©, sup |¢<t>|} . Feliad],
where
(2.115) S(t) = (t—a)A(t,8) — (b—1t) A(a, 1)
| t—a b—t
| Alast) AL, B)
and
(2.116) @:b;a—ﬁ;%r’b;a—ﬁ;a.
PROOF. From identity
s
(2.117) / u(x) f(z)de — M(f;a,b) A(a, 5) =R,
where

(2.118) R:A(a,ﬁ){/j (2:3) f’(t)dt+/:<z:z> f’(t)dt}

T /6 (t) 1 (¢) dt
b—a J, ’
with ¢ (¢) being as given by ([2.115)).
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Now, taking the modulus of (2.117)) and using the triangle inequality

gives, from (2.118)),

. 1 (a—a)?
(2.119) |R|§|A(a,6)|{t§[1£]|f Ol =~
1 (b—ﬁ)2
+t21[16pb]|f()| .

+ sup |f' (¢ / o(t dt}
te€(a,B)

! a—a - A
. Hbf_HZo{[( i —;(b +/a W),dt}.

Substitution of (2.119) into (2.117) produces the first inequality in
(2.114]).
Further, from (2.117]), using Holder’s integral inequality

< e Ll | [ - arar
+/;(b—t)th} +/j|¢(t)|th};’

which, upon some simple calculations and substitution into (2.116)),
gives the second inequality in (2.114]).
For the last mequahty, from ([2.118))

p< 50 oo [CIr@naso- s /|f |

+b sup [¢ (t) I/ |f ()] dt

Q tefa,g]

< 'b'f ”1max{|A<a,ﬁ>|@, sup l¢<t>|}v
—a tela,f]

where © = max {& — a,b — 3}.

On substitution of the last inequality into and, using the
fact that max {X,Y} = XX i
inequality in (2.114). B

REMARK 32. The bound for the left hand side of in terms of
R as given by was used so that a comparison could be made with
the bounds obtained from Theorem [27. In Corollary the first two
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terms in disappear on using particular choices of the parame-
ters, and in Theorem[29, the terms constitute part of the expression to
be approrimated.

The following corollary gives an estimate of the error for the differ-
ence between weighted and unweighted integral means.

COROLLARY 31. ([32]) Let f,u : [a,b] — R be absolutely continuous
mappings on |a,b]. Then

(2.120) fab ub(x) fla)dx f;f (z)dx
Jou(@)dx b—a
(W ("1@ (4)dt,  f' € Loola,b];
<{ U, [f 1B (t) \th}l, feLylat], p>1,t+i=1
Fosup [0(1)], € Lifad],
L t€la,b]
where
(2.121) O(t)=(t—a) H(t,b) — (b—1t) H(a,t)
with
(2.122) H(a,t) = Jou@de: oy (t.b) =1— H (a,1).

fab u(z)dx
PROOF. Setting @ = a and # = b in Theorem produces the
result (2.120)) after some minor rearrangements. i
THEOREM 29. ([32]) Let f : [a,b] — R be an absolutely continuous
mapping as is u : [a, ] — R with [a, B] C [a,b], then the following
inequalities are valid.

B
(2.123) |T] = / w(t) £ (#)dt — Afa, B)
X {[1 = (M + )] M (f;a,8) + M f (@) + Ao f (B)}
(W [Plo(0)|dt,  f' € Loola 8]
< W (Plo@ra)’, 1e L] p> 1,
a Lil_q.
L sup g (2)] fle Lo, g,

\ tela,f
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where
<
(2120)  A(a.f) = / w(t)dt, \ =

and ¢ (t) is as defined by :
PRrROOF. From identity (2.112), we have

a—a b— 73
b—a’ Cb—a’

(2.125) /fu(t)f(t) dt
— A(a, ) {M(f;cub) +/aa (Z:Z) f () dt

—/ﬁb(fjfL)f’(t)dt} =ﬁ/f¢<t>f’<t>dt,

where A (o, 3) is as given by (2.124)), M (f;a,b) is as defined in ([2.74))
and ¢ (t) is as given by (2.115).
Simple integration by parts gives

/Q(Z:Z) fl(tydt = (j:j)f(a)_bia/jf(t)dt
and
_/B(bb:t) fredt= (g)ﬂﬁ)—bia/ﬁbm)dt,

which, upon substitution into ([2.125)) produces the identity
A(a, B)

b—a

(2.126) /ﬁu (t) f(t)dt —
B
X {/ f(t)dt—i-(Oé—a)f(Oé)+(b_6>f(ﬁ):|
B
- b%/ o (1) f (1) d.
Now, allowing A\, A2 to be as given in , then, from (2.126)),
8 1
(2.127) / w(t) f(t)dt — A(a, 5) {[1 — (A1 + A2)] 7 a
B
< [ s @@+ s (9))

—_
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Taking the modulus of and using the results from the proof of
Theorem [28] involving the modulus and integral and, Holder’s inequal-
ity, produces the results as stated in involving the Lebesgue
norms, for f' € L,[a, 5], p> 1.1

REMARK 33. The left hand side of may be written in the
form

(2128) T =(B—a)T (u, f)
+ A, B) {m M (f;0,8) = [ ()]

A M (fr0,8) = f(B)]}
where T (g, h) is the Chebychev functional (see for example [109] ) given
by
(2.129) T (g,h) = M (gh) — M (g) M (h),
where M (-) is the mean over some interval. Hence, the bounds of The-

orem [29 may be viewed as bounds for a perturbed Chebychev functional.
If \y = Ao = 0, then there is no perturbation.

If M1 = Xy = A, say, then from
(5= 0) T (u, ) + 224 (0,9) | M (fs0, 8) - TLLLE

where the perturbation to the Chebychev functional involves the differ-
ence between the mean and the trapezoidal approximation of a function
7).

If A\ =X = %, then, from the left hand side of 42123 , on division by
0 —a we obtain the difference between the average of the product of two
functions and the average of one by the difference between the average
and the trapezoidal approximation of another. If \y = 0 (o =a) and

Ao = 2 (B =), then from

(2.130) BL =M (uf;a,z)—

—

Mo |(F=2) M(ian + (3=2) 1)
)

giving a convex combination between the mean of f (-) and evaluation
at only one end point.

In fact, from

S = Mlufia) -
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giving a comparison between the mean of a product of two functions
and the product of the mean of a function and a convexr combination of
the mean and the end point function evaluations of the other function.

The following corollary gives bounds for the difference between the
mean of a function and the mean over a subinterval.

COROLLARY 32. ([32]) Let the conditions of Theorem hold.
Then, for |, 5] C [a,b

(2131) M (f;a,8) = M (f;a,b)

(e My (0 — 0,8 —a) + M (b— B,b— )],
' € Ly |a,b];
£l 1
. M, - My (b—B,b—a)]s
<9 D ) (e (Myt1 (o —a,B—a)+ My (b—5,b— )],
fleLP[aab]a p>]—, 5—'_5:1’
\ Il [(b a)(5— +f ) Mdu}? flelial,
where M (f;-,-) is as defined by (2.7)) and
M, " d xQ—H 1‘7{“
2.132 o) = [ wrdu =
( ) (951 1172) /zl U au = T

PROOF. The proof follows from Theorem [27] Placing u = 1 gives

the above results after some straight forward algebra and noting that
from ([2.132])

B
/ (z—a)"+ (b—2)]de =M, (e —a,5 —a)+ M, (b—a,b—03).
|

COROLLARY 33. ([32]) Let the conditions of Theorem|[27 hold, then

'%%ﬂ@—af+w— — (b=, I € Luola,8];
11, a2 a2 e
< [(Q+2)(q+1)]é(bfa) [(x a) +(b—a) (b—z) ] )

freLylab], p>1, 1 +1=1;

p q

/ —a)(z—a a—ofb
Hbf;'('ll (z —a) [% + fib%f |l du] , [ € Li|a,b].
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Proor. Taking u = 1 in Theorem [27|and placing § = x and a = a
or taking # = x and a = a in Corollary [32| produces the results stated
after some simplification.

M, 0,z —a)+ M, (b—x,b—a)
(l' - a)T+1 + (b o a)'r'—‘rl - (b o :L')T+1
r+1

gives the results as stated in (2.133)). n

[(q +2)( +1)]

REMARK 34. An upper bound may be obtained from Corollary
when x1 = 0, 1.e., if a = a and B = b. Taking x = “T“’ on the right
hand side of Corollary[33 produces the result
(5 I '€ Recf B
aTer 1 b / / L a.b
@ @ p>1,1 —i— = =1
L 25 1F1y, fel [a,b]-
Furthermore, if f is a probability density function such that f : [a,b] —
R, and f; f@)dt =1, then [ f (u) du = F (x), the cumulative density
function and so C’omllary . may be viewed as a first order approzi-
mation for F.
COROLLARY 34. ([32]) Let the conditions of Theorem[28 hold, then

for [a, B8] C |a,b], the following inequalities are valid.
(2.134) M (f;a,8) = M (f;a,b)]

4 !
2[b—‘lzf—|(|;o—a)] [(a—a)*+(b—B)°], f' € Lo [a,b];
1
171, [ (a—a)?tt+@m—p)7*t ]
<{ P [ @) } ) ' € Ly [ ol
p>1, + = =1;
I g e Ll
\ b=a O [ € Lia,b],

where p = b:Z‘ and © = max{«a —a,b — B} as given by

ProOOF. Taking v = 1 in Theorem [28| gives A («, 3) = [ — « and
for k > 1,

B B
(2.135) /\fI)(t)V“dt:/ (= a)(B—t)— (b—1) (t — )| dt
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g k

y=b—a—(8-a)

c=ab—af.

where

(2.136) and

Thus, from (2.135)),

B k % C K p C K
/ D (1)) dt:fyk/ (——t) dt+/ (t——) dt
« « v % i

k+1

(¢+1)~
Substituting for v and ¢ from (2.136)) gives

8 P (ﬁ_a>k+1 (a—a)k+1+(b—5)k+1
/a ()] dt_[b—a—(ﬁ—a)][ it ]

and thus, from (2.114)), after a little algebra, we obtain the first two
inequalities for kK = 1 and ¢ respectively.

Now, for the third inequality, from (2.114]) and (2.135)),
sup |® (¢)| = max {[ya — [, |yf —c[}
t€fo,f]
— (3—a)max{a—ab— 0} = (G- ),
where © is as given by (2.116|) and hence the corollary is proved.
COROLLARY 35. ([32]) Let the conditions of Theorem[28 hold, then

u)du—(z:c(j)/bf(u)du

(Nl 42, € Lo [a, 0]

_ (e—ay)

(2.137)

Hf”p;'(_llyfleL[,b],
(¢+1)a  (b—a)
p>1, 5—1-5:1;

IN

U0 2, f e Lt

—a

ProOF. Take u = 1 in Theorem [2§ with § = z and « = q, or,
alternatively, and perhaps the easier route, take § = z and a = a in
Corollary . This produces the result (2.137) on multiplication by
r—a. i
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REMARK 35. The tightest bound from is obtained by taking

T = —a2b to give
1,1 .
p>1, ——1—5—1,

e b
[ rwaes [
L5l f € Lyfab)

It may be noticed that these bounds are sharper than those of Remark
(34 As a matter of fact, it may be shown that the bounds given by
C’omllary are better than those of except for the case f' €
Ly [a,b] forb—a < 3.

(SN e € Lol ]

Q=

(b-a)'*
4(q+1)%

1N, f" € Lpla, b],

REMARK 36. If we allow f:f (u) du =0, then Corollary repro-
duces the results of a comprehensive article by Fink [96] dealing with
Ostrowski, Mahajani and Iyengar type inequalities. In fact, the first
inequality in (2.137) with fab f(u)du = 0 is superior to the Mahajani
inequality

(2.138) 11l

‘ )

except at © = L.

It is important to note that the Mahajani inequality (2.138)) and
the Mahajani type generalisations of Fink [96], which are recaptured

as a special case of (2.137 ( f: f(u)du= 0) effectively involve obtain-

ing bounds on the area over a specific subinterval [a, x] of [a,b]. The
following corollary may be viewed as Mahajani type inequalities over
any subinterval.

COROLLARY 36. ([32]) Let f : [a, b] — R be an absolutely continu-
ous mapping with [, 5] C [a,b] and f f(u)du =0, then
(2.139) u) du

iy [(@=a) + =B8] 1/l f' € Lo [a,b];

(

a—a)? 4 (b—p)att
pr =y =y }|MM, fe Lyla,bl,
p>17§+_ 1

ol — 552+ |oge — 2] 7, 1€ Lo,

IN
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B—a

where p = 7——.

PROOF. Corollary putting fab f (u) du = 0 and multiplying both
sides by (8 — «, readily produces the result (2.139).

REMARK 37. If M (f;a,b) is taken to be zero in any of the ear-
lver results, then they may be looked upon as weighted Mahajani type
inequalities over arbitrary subintervals o, B3]. Further, the condition of

fab f (u) du = 0 may be done away with if we consider a function shifted
by its mean, that is, taking f (z) = g (z) — 7= ffg (u) du.

The following theorem provides bounds in terms of Lebesgue norms
over a subinterval [32].

THEOREM 30. Let f : [a,b] — R be an absolutely continuous map-
ping as is also u : [, §] C [a, b], then

B B
(2.140) / u(x)f(x)dx—/\/l(f;a,b)/ u(x)de
(18 (Nl i lu@)dz, f € Lol 5]
VIS (Sl @)itdz)" f e Lol p>1,
B % + é =1;
15 (Pl sup Ju ()], f€Lia,p],
where M (f;a,b) is as given by (2.74),
(2.141) S(f(x)) = f(x) = M(f;a,b)
and |||, ,, 1 < p < oo are the Lebesgue norms on the subinterval [a, 3].

PROOF. From ([2.103)) and ([2.108)) we obtain the identity

B

B
(2.142) /u(x)f(x)dx—./\/l(f;a,b)/ u(x)dx

«

B
~ [ u@s @)
where S (f (+)) is a shift operator as defined by (2.141]). From (2.142),

using the properties of modulus and integral together with Holder’s
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integral inequality, gives

B
[ u@si @)

(NS (F)llocy [P lu(@)]dz,  f € Loola, B];
IS (J2 @) dz)’, £ € Lyla,A,

B p>1, % é =1;
1S (N, sup |u(z)], feLiag.

\ z€[a,f]

That is, substitution into the right hand side of the modulus of ([2.142))
gives ([2.140)) and the theorem is proved. 1

REMARK 38. The equivalent of the shifted norms has appeared in
the work of Dragomir and McAndrew [83] in which they obtained bounds
for perturbed trapezoidal rules in terms of the norms of functions shifted

by their average i.e., the Lebesque norms of (2.141).

5.3. Results Involving Moments. In this section we investigate
inequalities involving moments. Let

ma (7) = [ (@ —9)" f (x) do
(2.143) and

M, (y) = [0 (x = )" f (z) da

with [a, 8] C [a, b].

That is, m represents moments about v over the subinterval [«, (]
while M represents moments about 7 over the interval [a, b]. It should
be noted that if v = 0, then (2.143) produces the moments about
the origin, while taking v = m; (0) (or v = M; (0)) gives the central
moments.

The following theorem holds [32].

THEOREM 31. Let f : [a,b] — R be an absolutely continuous map-
ping with v € R and [a, B] C [a,b], then

(2.144)  |my, (7) — M (f;a,b) A (a, 5;7)|
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(=01 (0,0, 8,6:7), /" € Lo la, 0] ;
_ #\Pq(a,a,ﬁ,b;v),f’ELp[a,b},p>1,;ﬁ%—%zl;
11 [ S22 4 g (7 ol fo = (452 = )] do)
( f'€ Lyla,b],
where M (f;a,b) is as defined by (2.74),
(2.145) (n+1)A(a,5;7) = (B=)"" = (@=7)""",

(2.146) ¥, (a,a,3,b;7)

B— 1
— / " [(v+y—a) + (b—v—v)"]" dv

-y
and

(2.147) (n+1)

B=1)""+(a—y)"", a<y<B;
v — oz)"+1 (v B, 4> B

PROOF. Taking u (x) = )" 2.107) readily gives the left
hand side of m after some smlple algebra. For 1 < r < oo then
the substitution v = x — v into

;)

(n+1)A(a, 857), v <o
{<

(

B 1
/ |z —~]" [(z — a)" (b — a:)”l} " dx
produces VU, (a, a, 3,b;7y) as given by (12.146)).
The last inequality is obtained on noting that
B B—y
/ |z —~|" de = / lv|™" dv
fﬁ Y nd,U v S a;

=< av"dv—kfﬂV v"du, a <~y <5

fj:; vnd,v’ Y > ﬁu
which, on evaluation, produces © (a, 3;7) as given by ([2.147)).
Further, faﬁ |z — 4" |z — ‘%b| dz produces the integral term in the
i

third inequality of (2.144]) on making the substitution v = x — 7. 1
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THEOREM 32. ([32]) Let f : [a,b] — R be an absolutely continuous
mapping v € R and [a, 8] C [a,b], then

(2.148)  [my, (v) = M (f;a,0) A(e, B57)]
(1S oo{lecﬁv)I [(a—a)2+(b—ﬂ)2]

+X1<G,Oé,ﬁ,b;"}/)}, fleLoo[aab];
< ||f Il {|A(aqflv )¢ [ a)qul + (b ﬁ)qul]

+Xq<aaﬁbaly} fleL[ab] p>1——|—$:1’

W max { |A (a, 3;7)|©, sup |¢(8)]}, f' € Ly [a,b],
tela,f]

\

where M (f;a,b) is as given by , (n+1)A(a, B;7) is as given

by
(2149) x, (a, o, 3,b;7)

1 /ﬁv
(1) Jasy

(b—a)v™™ +v[(@—9)"" = (B-9)""]

=) (a—)"" = (= a) (B =) | v
and

(2.150) (n+1)|¢ (1)

b—a)t—y)""+t—7) [(a—1)"" = (B—7)""]
+b=—7) (=" =(y—a)(B—7)""]

PROOF. Taking u (z) = (z — )" in (2.114]) gives the left hand side

of (2.148)).
From ({2.115)), with u (z) = (z — )", we obtain

¢(t)=(t—a)A(t,B;7) — (b—t) Ala,t;7),
where A («, 3;7) is as given by and thus

(n+ 1)o@ = |t —a) [(B—2)"" =t —)""]
— b=t [t = (@)™
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and so
(2151) (n+ 1)) =|(b—a)(t—7""
—[t=a)B=)""+ b=t (=",
which produces (2.150) on expressing it as a polynomial in terms of

t—.
Hence,

g r 1 g n+1
[ ora-—m [ lo-ae-

+(t—7) [(a=y)""" = (B-7)"""]

+ (=) (a=y)"" = (y—a)(B—7)"""| dt,

which, on substitution of v = ¢t —« produces ¥, (a, o, 3, b; ) as defined

in [2.129).
The last inequality in ([2.148]) is obtained from the third inequality
n (2.114)) and from (2.115)) on taking u (x) = (x —)". §

REMARK 39. The above two theorems provide quite general results,
producing bounds for the moments over a subinterval in terms of the
L, [a,b] norms of the derivative of the function. Taking o = a and
B = b gives results involving M, () rather than m, () as defined by
. As stated previously at the start of this section, taking v =0
and v = my (0) (or My (0)) produces the moments about the origin
and the central moments respectively. Taking n = 0 reproduces the
corollaries of the previous section.

The following corollaries investigate in some detail a few speciali-
sations. We restrict the examples to taking a = a and 3 = b.

COROLLARY 37. Let f : [a,b] — R be absolutely continuous and
v € R, then

(2.152)  |M, (v) — M (f;a,b) (b— )" — (@ — )"t

n+1
¢ |If ||noerll(’Y)’ f/ c Loo [a,b],
1
11,54 ()
< =L felyab], p>1 4=
\\ff||1t§pr]|&<t>|
\ Ta f,ELl [aab]>
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where

(2.153) ¢ (t) = (t—)""!
(o () o]

T

and
b
(2.154) % (1) = / 0

PROOF. Taking o = a and 3 = b in Theorem [32| we obtain ¢ () =
—("Zla from (2.151)) as given in (2.153)) and X, (v) = (?Z) X, (@, a,b,b;7)

as shown by (2.154)).

The results of Corollary |37 may be simplified if the nature of &(t)
as given by (2.153) is known. The following lemma examines the be-
haviour of ¢ ().

LEMMA 5. ([32]) For ¢ (t) given by we have

( n odd, any -~y andte(a b)
_ <0 v <a, (aa )
(2.155) & (t) < U a <y <, tE[c,)
>b t € (a,b)
>0, n even { " ’ %
\ a<y<b, te(a,c)
where ¢ (¢) =0, a < ¢ <b and
>, v< 9
cq =7, y=4
<75, >4
PROOF. From (2.153), ¢ (a) = ¢ (b) = 0.
Further,
o n+l _ n+1
2156)  F W)=ty - ey
and
(2.157) o t)=m+Dnt—y"".
Thus, for n odd, g~b”()>0 t € la,b andsogzﬁ()<0fort€(a,b).

For n even, the behaviour depends also on v and t. ¢ (~)
any t € [a,b] if v < a and for t € (c,b) if a < < b, where ¢ (c) = 0.
Thus, ¢ () < 0 over these regions.
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Now ¢ (t) <0 fort—v <O0ie, fort € [a,b]if v > b and for

t € (a,c)if a <y < b, where ¢(¢) = 0. Hence ¢ (t) > 0 for these
cases and the lemma is proved. It is straightforward to see that as
¢ (a) =@ (b) =0 and ¢ is concave, then c relative to 7 is as stated in
the lemma. g

LEMMA 6. ([32]) For X, (t) as given by (2.154) and , we

have from

(2.158) x: ()

where

(2.159)

(

\

I

B-A [B”“ _ A”“] _ pr2_gn+2 n odd and any y
2 nt2 7 noeven and v < a

20n+2 _Bn+2 _An+2

n+2
—i—ﬁ {[(b— a)’ —2(c— a)2] Bt
+[200-0)? = (b—a)’]} A", n even and a < v < b;

Bnt2_pnt2 B—A [pn+1 n+1
n+2 ) [B —A ]’

n even and vy > b,

B=b—v, A=a—v, C=c—7,
Cy= [C(t)dt, Cy= ["C(t)dt,
with C (1) = (=) Br! 4 (L=t) Antt

and ¢ (¢) = 0 with a < ¢ < b.
PRroOOF. From (2.153)

(2.160)

o(t)=(t—""=C(),

where C () is as given in ([2.159)).

Now,

and so

c Cn+2_An+2
t—)" = ——————
| e= —

b 2 2

B2 _ Ot

toy =2 =
/C( ) ——

b
Bn+2_An+2
) Ll —
/a (t=7) n+2
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In addition,

Clz/acC(t)dt

- ﬁ {(c— a)2 B 4 [<b _ a)2 . 0)2} A”“}’
Cy :/bC(t)dt
~ 5= (b= = (=] B 4 = e a1,

and ,
B-—A
Ci+Cy = / C (t) dt = T (Bn+1 + An+1) .

Thus, using Lemma , (2.153)), (2.154) and (2.160]), we have the results

as stated in the lemma, after some algebraic manipulation. g

LEMMA 7. ([32]) For ¢ (t) as defined by , then

C (t7)— 2224y odd, n even and v < a;

(n D (B-A)"
~ o Bn+l_An+1 * .
(2.161) s ¢(t)‘_ Bl C(t*) n even and 5 > by

mlJQrmz + |m1;m2| n even and a < v < b,

where (t* —~)" = %, C (t) is as defined in (2.159), my =

O (1), my = —¢ (t5) and t*, t*, t are given by (2.162) and (2.169).
PROOF. From Lemma , we know that ¢ (a) = ¢ (b) = 0 and so
the maximum occurs at t* where &5/ (t*) = 0, that is, from ([2.156))

Bn+1 _ An+1
2.162 =)' ———+—=0.
(2162 (n+ 1) (=) =
For n even and a < 7 < b, then there are two solutions to (2.162). Let
these be t] and ¢35 with ] < 3, i.e.

. Bn+1 _An+1 %
(2.163) tl_y_((nJrl)(B—A)) ,

3=

Bn+1 _ An+1 n
ty =
=1+ (arom—m)
Now, using the fact that

max {my, ma} = ,

my + Mo mi — My
2 2
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the proof of the lemma is completed. 1§

COROLLARY 38. ([32]) Let f : [a,b] — R be an absolutely contin-
wous PDF' associated with a random variable X, then, the expectation
E [X] satisfies the inequalities

( _a3
o L J" € Log [a, 0]

1
’E (x) - 2 b’ < (55) e [ fF e 9y ao]" | ],
f e L,lab], p>1, 1%+$:1;

bl p '€ Ly [a,b
\ 3 ”le? f € l[a’a ]

PrOOF. Taking n = 1 in Corollary [37] and Using Lemmas [5] - [7]
gives the above results after some elementary algebra. In particular,

d(t) =12 (a+b)t+ab= (t—a+b>2+ (b_a)Q.

2 2
and t*, the one solution to q~5/ (t)=0,is t* = 2t g

COROLLARY 39. ([32]) Let f : [a,b] — Ry be an absolutely con-

tinuous PDF associated with a random variable X, then the variance,
02 (X) is such that

(2.164) |o® (X) — S|

S ~ q % f!
2 [o ] ar] ", J'€ Lyla.],
p>1,§—|—$:1,
| [+ ma + |mg — my || 12l fleLiab,
where
S_B3—A3
3(b—a)
A:a—%B:b—%C':c—%sz[X],
(2.165) c satisfies ¢ (¢) =0, a < c <D,
165

with m1=g%[E[X]—S%}, mzZQ%[E[X]—l—S%}
and q%() as given by ,
a<y=FE(X)<b.
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Proor. Taking n = 2 in Corollary [37| gives, from ([2.153)),

2160 30 = (- + (=0 ) (=o' = (=5 ) (=",

a

where a <y = E (X) <b.
Now, from Lemmas o] and [6] with n = 2 and a < v < b gives

e (=T
1 2 2 3
+2(b_a){[(b—a) —2(c—a)’] B
+[2(0-¢)* — (b—a)?] 4%}
c4 1 2 3 2 .3
:7—b_a[(c—a) B® — (b—c)” A?]
B_A[B3—A3}—B4+A4
2 4
Now,
B—A[BS_A3]_B4+A4
2 4
:i{Q(B—A)(B?)—A?’)—(B4+A4)}
= [B 4 A 248 (B + 47)]
1

= |(B?+ 4" = 2(AB)* — 248 (B* + A7)

= 1B+ 4%) (B - 47 —2(4B)"

and so substitution into (2.167)) gives the first inequality in (2.164]) for
2.158))

f' € Ly [a,b] on using (2. and the fact that B— A =0 —a.
For f' € L,[a,b], the bound is not given explicitly but is as pre-

sented in (2.152) with ¢ (¢) replaced by ¢ (t) from (2.166)).

Now, for f" € L [a,b], using Lemma [6] with n = 2 and in partic-

ular (2.161]) and ([2.163|) gives the stated result. The corollary is now
completely established. 1



CHAPTER 3

Trapezoidal Type Results and Applications for
PDF's

1. The Perturbed Trapezoid Formula and Applications

1.1. Introduction. In [80], the authors have pointed out the fol-
lowing trapezoid inequality in terms of the p—norms of the second
derivative.

THEOREM 33. Let f : [a,b] — R be a twice differentiable function
on (a,b). Then we have the estimate

a1 | [ f@de- 30 @+ s )

(e (p — g3 if " € Log [a,b];

S I, 1B (g +1,q+ D)]s (b= a)*e,

if f" € Lyla,b], p>1, %+§:1;

IA

LI — g)? if f" € Ly [a,b];

\ 8
and B s the Beta function.

Using Griiss’ integral inequality, the following perturbed trapezoid
inequality in terms of the upper and lower bounds of the second deriv-
ative, may be stated (see [80]):

THEOREM 34. Let f : [a,b] — R be a twice differentiable function
on (a,b) and assume that

(3.2) v:= inf f"(z)>—-o00 and T':= sup f"(x) < oo,
z€(a,b) z€(a,b)

then we have the estimation,

b —a —CZ2
33 | [ 1@a- "2t @+ o1+ E5 0 - @)
< =) (b-a)

89
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In [35], by the use of a finer argument based on a pre-Griiss in-
equality, the authors have improved ({3.3)) as follows.

THEOREM 35. If f is as in Theorem[3]}, then

b —a
30 |[ fa@)de- 230 (F @)+ f O]+

1 3
Sm(b—a) (r'=),

where v and ' are given in .
REMARK 40. Atkinson [5] defines the quadrature rule

b—a (b_a>2 / /
L@+ F Bl - S 17 (0) - (@)

as a corrected trapezoidal rule and obtains it using an asymptotic error
estimate approach which does not provide an expression for the error
bound.

PT (f;a,b) =

In this section we point out different bounds for the corrected trape-
zoidal rule. A natural application for the expectation of a random
variable is also given.

1.2. The Results. We have the following representation [17].

LEMMA 8. Let f : [a,b] — R be a differentiable function so that f’
is absolutely continuous on |a,b], then we have the representation:

35 [ rwa- S0 @+ o+ e

5 [ @b (il - /(@) d
where

Frag) = L0

1s the divided difference.

PRroOF. By twice applying the integration by parts formula, we
have (see for example [5]) that

30) [ F@de= "3 @)+ 7 )
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On the other hand, by the simple identity:

bia/abh(x)g(x)d:v—bia/abh(x)dx-bia/abg(x)dx

_ bh(x) {g(w)— bia/abg(y)dy] dz,

b—a/,

(3.7)

we can write

[@ao-a @
_/a ($—a)(b—$)dx-bia/a f”(ﬁ)d{E
_/ (r —a)(b—2)[f" (x) = [f}ab]dz,

which is clearly equivalent to:

(38) / (-’17 - Cl) (b - x) f// (.T) dxr : [f/ (b) . f, (a)]
+/ (x —a) (b—2)[f" (x) — [f";a,0]] dz.

Combining (3.6) with (3.8), we deduce (3.5)). B

Using the above representation, we can state the following result
on the error of the perturbed trapezoid formula [17]:

THEOREM 36. With the assumptions of Lemmal[§, we have

(3.9)

[r@a-S @ ron+ L a

7(13 .
(= 15000 if /" € Lo [a,b];

1 1
LBlg+1,q+ D)7 (b—a) || f" = [f;a,b]]l,,
if f" € Lyla,b], p>1, %—l—é:l;

L 20— a)’ |f" = [f5a, 0], if "€ Ly [a,b]

IA
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PRrOOF. Using Lemma [§ we have

(3.10)

[r@ar- 0@+ o+ S

1 b " /. .
§§/a (v —a) (b— ) |f" (@) — [0, b]| dw = M

It is obvious that

1 " /. ’
M3 = (Fadlle [ @-a)b-o)d
b o’

= S = 10 Wl

and the first part of (3.9) is proved.
Using Holder’s integral inequality, we have for p > 1, ]l? +
that

=

(3.11) M < % (/ab(x—a)q(b—x)qu)é

(/ @) - " aprdx);

Now, using the transformation = = (1 —t)a +tb, t € [0, 1], we get
(z—a)'(b—2)"=(b—a)t'(1-1)",
dx = (b—a)dt
and thus

/ab(a:—a)q(b—x)qd:c: (b—a)2q+1/01tq(1—t)th

=(b—-a)"" B(g+1q+1).
Using (3.11]) we deduce the second part of (3.9).

Finally, as
1
M < = sup {(z—a)( b—a:}/|f” —[f"5a,b]| dz
z€[a,b]
b—
=y (g,

the theorem is completely proved. g

The following corollary concerning the Euclidean norm is useful in
practice.
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COROLLARY 40. If f : [a,b] — R is such that f" € Ly|a,b], then
we have the inequality:

(3.12)

[ r@ar-S 0@ o+ S

N[

b—a)
<O L - iy

PrOOF. Choosing in (3.9) p = ¢ = 2, we get

313 |[ 1@ar-"3 @+ o+ S e
< 3B b-a™ 1"~ 10 bll,.
However,
B(33) =,
and
17~ (a0l

2

@@= st

N|=

{/ab (f”(ar))zda:—2/:f” (z) [f;a,b] dx + (b — a) [f';a,b]z}

= (715 =20 = @) [0, + (b = a) [0,87)

1
2

1 2 2
—Vi=a (L - i)
then, by (B3 we get (12

REMARK 41. (1) The Griiss integral inequality for a function
g :la,b] = R with —oo < m < g(x) < M < oo for almost
every x € [a,b] states that (see for example [I09, p. 296])

1 b 2
311 o<l (2, [aar) <
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Applying for the mapping f" under the assumption that
v < f"(x) <T for a.e. x € [a,b], we deduce

1
1 "2 / 2) 2 1
_ [ < (T —
(7171 5a) <30 =)
and then, by , we further deduce

(3.15)

[ r@ar-S 0@ o+ S

(b—a)’
14/30

<

=)

which is not as good as the result of .
(2) Chebychev’s inequality for a differentiable function g : [a,b] —
R, with ¢ € L [a,b] states that (see [109, p. 297])
1 I 1
3.16) 0< —|lglz — [ +— dr) <= (b-a)?|dl%.
310) 0= 2ol - (2, [ a@r) < 0= oI
Applying for the mapping f" under the assumption that
f" € Lo [a,b], we deduce, by (3.13), that

[ r@ar- 0@+ o+ C

< (b —a) || f"]|.
- 12v/10

(3) Lupas’s inequality for a differentiable function f with f" €
Ly [a,b] states that (see [109] p. 301])

(3.17)

2

1 1 b b—a,
319 o<t lili- (5, [a@d) < S0k,

Applying for the mapping f" under the assumption that
f" € Lyla,b], we deduce, by (5.19), that

(3.19)

[ i@t o+ L

(- 1",
2%\/%

The following lemma of representation also holds [17].

<
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LEMMA 9. Let f : [a,b] — R be a differentiable function such that
1’ is absolutely continuous on [a,b]. We have the representation:
a
[f (@) + f ()] + [f';a,0]

(3.20) /abf(fv)d 5 b
:%/ (x—“;b)Q[f"m—[f';a,bndx

12
PROOF. The identity (3.20) may be proven directly.
A simpler proof uses Lemma |8 as follows.

Since
- a)(b—2) = (agb>2_ (m_a_2|-5>2
%/:@_@ (b—2) {[fs0,8] - f" (@)} do
SCHR )
:%/ab(a;b)2{[f’;a,b]—f”(af)}dw
_é/ (:c—a;b)Q{[f/;a,b]—f”(I)}dx

5[ (- “b) (@) — [0 dr,

then by (3.5) we deduce (3.20)). B
The following result also holds [17].

THEOREM 37. With the assumptions of Lemmal[9, we have the in-
equality

and

{[f'a,0] = f"(z)} dz

b b—a)’
s |[ r@de="20 @+ o)+ LD 0y
(= frabll, i f"E Loola bl
3 e L GO A}
p>1,1 5 + 1 i L;

| — [0, b]
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ProOF. Using Lemma [9] we have:

(b—a)’
12

b 2
<3 [ (:-552) 1@ - et =

(3.22)

[ t@ar- 2 @ o+ S (e

It is obvious that

1 b ?
NG = el (o= 150 ) do

(b_a)3 " /.
24 Hf _[fv(]J?b]Hoo'

Using Holder’s integral inequality, we have for p > 1, 110 + % =1, that

@%)Ng%(lb %m>;
<( @)~ e dx);

a+b

xr —

However,

r

and then, by (3.23]), we deduce the second part of (3.21)).
Finally, as

a+b> (b—a)’
sup |z — = :
z€la,b] 2 4
then ,
b—a
N< Oy,

proving the last part of (3.21]). u

REMARK 42. It is obvious that the first inequality in is better
than the similar one in , while the last ones are identical.

REMARK 43. A computer simulation for the functions

Blg+1,q+ 1)]% and % - ﬁ shows that the latter is smaller for
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any q > 1, but we do not have an analytic proof of this. We conjecture
that the second inequality in 15 better than the second inequality

in foreveryp>1,]19+5:1.

For p = q = 2, we get the following particular case for the Euclidean
norm [17]:

COROLLARY 41. If f : [a,b] — R is such that f” € Ly[a,b], then

(b—a)’

(3.24) >

b —a
[ r@de ="t @ o)+ P

1
2

(b—a)’
N

REMARK 44. We note that 1s a better result than the corre-
sponding one in , and thus, we note the following better results
wia Griss type inequalities.

If " is such that v < f”" < T for a.e. x € [a,b], then by Griiss’

, we have

1
I - [t

(3.25)

b —a —a)?
[ r@a="t @+ s o+ C

(b—a)* (L =)
< 16\/5 .

If f" € Ly [a,b], then by the Chebychev inequality (3.16]), we have

b b_ b—a)?
26) | [ r@ar-"3 @+ o)+ C i
AN
- 16vV15
Finally, if " € Ly [a,b], then by the Lupas inequality (3.18), we have:
b b b—a)?
20 | [ 1= "3 @+ o)+ Pl i

_ (bt
o 875
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1.3. Applications for Expectation. Let X be a random vari-
able having the PDF, f : [a,b] — R and the cumulative distribution
function F : [a,b] — [0, 1].

The following result holds [17].

THEOREM 38. With the above assumptions and assuming, addi-
tionally, that the PDF is absolutely continuous on [a,b|, then we have
the inequality:

a+b b—a)?
a2y |- 2L ) )
[ SENF = fablle i € Load]
<] = - sl i 5 e Lo,

8(2q+1 L
p>1, 5+5:1;

| S = b,
PROOF. Applying Theorem [37] for the CDF, F', we may write

/ Feyan- T g Oy

(3.29)

C = [0,

IN

O-0™" T | e ha b
1= [f;a, b,

8(2¢+1)

C = [f50, 0 -

=

However, F'(a) =0, F (b) =1 and

b
/ F(t)dt=b—E(X),
and then, by (3.29)) we deduce the desired inequality (3.28]). 1

2. A Perturbed Inequality Using the Third Derivative

2.1. Introduction. In [80], by the use of Griiss’ integral inequal-
ity, the authors obtained the following perturbed trapezoid inequality.

THEOREM 39. Let f : [a,b] — R be a twice differentiable function
n (a,b) and asume that

v = mf f"(x) > —o00 and T := sup f"(x) < oo,

z€(a,b) z€(a,b)
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then we have the inequality

330) |[ f@d F@+ 7 @]+ L1 0) - (@)
< Ui (C—7).

12

Using a finer argument based on a pre-Griiss inequality, Cerone and
Dragomir [35] p. 121] improved the above result as follows.

THEOREM 40. Let f have the properties of Theorem [39, then

(3.31) vydr— 222 [F @)+ T O]+

1
< (b=’ (0.
The main aim of the next section is to point out some bounds for
the left part of in terms of the p—norms of f” assuming that the
function f is twice differentiable on (a, b) and that the second derivative
is absolutely continuous on (a, b).
A number of applications are also pointed out.

2.2. A Perturbed Trapezoid Formula. The following represen-
tation lemma holds [14].

LEMMA 10. Let f : [a,b] — R be such that the second derivative is
absolutely continuous on |a,b], then we have the equality:

(3:32) /f par - LOTO oy LoD 1) o)

:m// (/ <u—t;8>f’”(u)du)(t—s)dtds.

PROOF. Integrating by parts, we have

I::/ab/ab (/t (u—t—£5>f”’(u)du) (t — s) dids
:/ab/ab [w(t_s)_[f"(u)du} (t — ) dids
_ / / [f” () (t - s)* : [ () (t— 5)°
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S = () (- >]dtd

1[/b/bf )* dtds +//f )2 dtds
// 5) dtds.

By symmetry,

J = /ab/abf”( )? dtds = //f )? dtds,

and using Korkine’s identity or direct computation, we have

K = // ) dtds |
e froe fron fa]

Then, I = J — K.
Since

1= [re (/b o)
U 7 dt+/ (t—a)’ " (t)dt}
=§[f()b 0l [0 0t s war
7@ -l [ a-af ol
~3|-r@e-o
w3l 6-07, -2 [ 0-0swal
0= -8[5@ - 0?2 [ ¢~ 1@ a]
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b
=<b—a>2[f<a>+f<b>]—2<b—a>/ f ()t
then

I=2[f' ()= f ()] (b—a)

W =

b
2@+ OO +ab-a) [ F O
Dividing by 4 (b — a) we deduce the desired equality (3.32)). n

The following perturbed version of the trapezoid inequality holds
[14].
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THEOREM 41. Let f : [a,b] — R be such that the second derivative
is absolutely continuous on |a,b], then we have

b_ 2
333 dt—w@—aw( O ) £ a)
s Ju S 1= S 1" g 00 dtds if [ € Log [a, 1]
<q 8@ +1)% f I8 £ sf**s £ e 1, dtls
if f € Ly[a,b], p>1, ]lo ézl;
\ b a) f f (t—s ||f/”||t5]1dtd5
[ ||f'~||[ab]oo i I € Lucla,]:
P b—a)* m " e L, lab
= (3q+1)(4q+1)(q+1% 1 Ny ¥ £ la, 8],

p>1, +——1

f///H w1

\

PROOF. Denote

R(f;a,D)

:m/j/j (/t <u—t;8) f’”(u)du) (t — s) dtds.

As
! t—i_s 11 " ! t+5
w5yl < 17| [ o T
Gl P
- 4 [t,s],00 7
¢ t+ s
/ (u——) 1" (u) du
s 2
1 ! t+s| %
< Hf H[t,s},p u— 2 du
B ‘t_s|1+%

1 1
n J—
1 Mg P> 1 2—94- P 1

Q=

2(g+1)
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and
t
t+s t+s
[ (=5 i < s fu= 2 187,
s u€[t,s]
(u€lt,s])
then we can state that
! t + S "
(3.34) U= — 1" (u) du
( # ||f”/||[t,s],oo if € Lo la,b];
+1
<{ o f 17N 1" € Lpla,b],
p>1 p+,=1
aad L VTR

Taking the modulus of R (f;a,b) we get, by (3.34)

\R(f,a b)|

! t+ S "
§ ]t — 5] 1" (u) du| dtds
zf S le= S! 1" e, oodtds if f" € Loo [a,b];

< - 2( +1)d f f [t - S|2+q £ g 5 dtdls

4(b—a) if f € Lyla,b], p>1, —I—%zl;

b b 2
(3 o Jo [t =S N g0 dtds

which proves the first inequality in (3.33))
Now, consider the double integral

:/ab/ab|t—s|mdtds
/ab {/at(t—s)mds—l—/tb(s—t)mds} dt
:/b [(t—a)m+1+(b—

t)m+1 g — 2(b— a)m+2
m+1  (m+1)(m+2)
for allm >0
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Using the above calculation for [,,,, we have:

b pb b pb
[ e s 1 g deds 1 g [ e s s

(b _ a)B "
1 e

b b b b
[t s g deds < 15, [ [l 5 s

2¢° (b — a)**s

= A
(3¢ +1) (4 + 1) [a.8].p

and

b b b b
/ / (= ) 17" g dtds < 1" o / / (t — )2 dtds

(b B a)4 "
- 6 ’ Hf ||[a,b],17

which give the last part of (3.33)). n

2.3. Applications for Expectation. Let X be a random vari-
able having the PDF, f : [a,b] — R and the cumulative distribution
function F : [a,b] — [0, 1].

THEOREM 42. ([14]) With the above assumptions and, addition-
ally, that the PDF, f is differentiable on [a,b] and f' is absolutely
continuous, then

a+0b b—a)’
35) |20 - o))
( (b—a)* " . e[ bl -
160 Hf ||[a,b],oo Zf f € Loo [CL, ] )
q2(b—a)3+é " . "e b
S T Hf H[a,b},p Zf f S P [a7 ] )

4(3q+1)(4g+1)(g+1) @
p>1, % + é =1;

b—a)?
S s -
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PRrROOF. Applying Theorem @I for F', we may write that

b 2
F + F (b h—

( " .

b160) 11 a.67,00 if f"€ Lyla,b];
< 2b—a)*a . ||f//||[a - if e L, [a,b],

4(3¢+1)(4g+1)(g+1) @ b
(b— a)

\ 1" N a,p1.1 -

However, F'(a) =0, F'(b) =1 and

b
/ F(t)dt=b—FE(X),
and then, by (3.36]), we obtain the desired inequality (3.35)). 1

3. Bounds in Terms of the Fourth Derivative

3.1. Introduction. Let f : [a,b] — R be a twice differentiable
function on (a,b) and assume that

v = i?fb) f"(z) > —cc and T := sup f"(z) < .
z€(a,

z€(a,b)

Denote the ‘Corrected Trapezoid’ rule [5] by
(3.37) CT(f,a,b,f)
b N2
- [ 1@ i+ s+ S ) - @)

In [80], by the use of Griiss’ integral inequality, the authors have
proved

(3.38) ICT (f,a,b, f)| < K (b—a)’ (T — 1)

with K = =

Using a more careful analysis based on a pre-Griiss inequality,
Cerone and Dragomir [35] p- 121], have shown that (3.38) holds with
the better constant K = 24\[

A completely different upper bound for |CT (f,a,b, f')| has been
obtained by the present authors by assuming the existence of absolutely
continuous third derivatives [14],

(3.39) |CT (f,a,b, f)]
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b rb 3 .
16 l}fa) fa fa ’t - S| ||f/”||[t,s},oo dtds lf f/” € LOO [a7 b] )

1
. f JoAt = sPE N g dtds

(

<< 8(gr1)7(b-a)
lffWELp[CL,b], p>1 %_‘_%:1;
b rb 2
\ 8(b1—a) Jo (=) ”fWH[t,s],l dtds
( a .
(b160 ||f”/||[ab if /"€ Lo |a,b];
b—a

< P b—a)* . Hme[ab]p

4(3q+1)(4g+1)(g+1) 4
1ff”’€L [a,b], p>1, %4—%:1;

(b a) "
\ ||f ||[ab

In [15], the authors have established the following bounds in terms
of the fourth derivatives as well,

(3.40) |CT (f,a,b, f')]

(i S = S 1O e ] = sl s
if f@eLy[ab];

b b s|1+1
< 4(b17a) fa fa fst}u b ‘ H 2 ’ du t—8|dtd8
1ff Ly [a, ] p>1,§+§:1;
b bt s
| o S S (S e = 2P e du| |t — 5| dtds
(e sl f<4>||[t,s]m dtds it f@ € Lo [a,b];
1
< ) Ty e L= POl s
< 1ff(4)€L[a,b],and p>1,%+%:1;
b rb
| oo Jo Jo 1t = s £, . dtds
( ) b—a)®
170 g it 0 € Lo fa,b];

I T P
2774 (2¢+1)(49+1)(5¢+1)

Q|

if f®eL,ab], and
1,1 .
p>175+a_17

IN

(b—a)* ||f(4) || sl
\ 160
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The main aim of the next section is to point out some new and bet-
ter bounds for the functional CT (f,a,b, f’) defined by in terms
of the p—norms of f® assuming that the function f is three-times dif-
ferentiable on (a,b) and the third derivative is absolutely continuous

n (a,b).

Applications for estimating the expectation of a random variable

are also pointed out.

3.2. The Results. The following lemma of representation holds
[16].

LEMMA 11. Let f : [a,b] — R be such that f® : [a,b] — R is
absolutely continuous on |a,b], then we have the equality:

(3.41) CT(f,a,b, f)

b—a// (/ (u = s) t—U)f(“’(U)du)(t—s)dtds

PrRoOF. The following identity has been proven by Dragomir and
Mabizela in [82]

(3.42) f();f /f ) da

T // (5)] (£ — ) dsdt,

provided f : [a,b] — R is absolutely continuous on |a, b].
This identity can be easily verified by direct computation.
Indeed, we have, successively,

/ab /ab [ () = £ ()] (z — y) dzdy

:/ / [2f (x) +yf (y) —2f (y) — yf (v)] dvdy

_2// wf (@) — f (y)] dedy
:2/@ / xf’(a:)d:cdy—Q/Gb/abxf’(y)dxdy
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—2|bf (b) —af (a b—a/f dx]
— (0" —a®) [f (b) -
:<b—a>2[f<a>+f<b>1—2<b—a>/a f () dr
Dividing both sides by 2 (b — a)” yields the required result.

Also, using the integration by parts formula twice, we obtain the
identity

b
(3.43) % / (x—a) (b—2) g (z) da
:M(b—a)—/a g (z)dzx.

We have, by (3.43] - that

/ 1" (u) du

LS g5 [ = 1
and then, by -

(3.44) fla+ /o) / f(z)dz

b_a//[f" e

/(u—S)(t—u)f () ¢ = 5) s
b (Lo

(t — 3)2} dsdt
1

=
// (/ u—s) t_“)f(4)(u)dU)(t—s)dsdt
—J,
where
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and

Ji=— b—a/a/a (/ w—s)(t—u) f ()du)(t—s)dsdt.

Taking into account the symmetry of the integrand, we have

1 b b
]::b—// ”t t—s2dsdt

_a’ a a

b /f” (/ (t—s)? >dt

—a

1 [b—t t—a)?’]dt

1 ) (b—t)+(t—a)3b
- 2(b—a) [f ®) 3

a

/ F @) [(t—a)?— -1 dt}

F)[t—a)—6-1)7]

/ FORE—a)—2 t—b)]dt}

- (b_a) ! !
—2(b_a){ (7 ) 1 (@)

) [f(b)(b—a) + /(@) (b—a)’ +2(b—a) / Fit dt”

=(b‘6‘” 70 @i - IOy [y

If we insert I in , we deduce:

fla)+f(b) /f
(b—a)

= Oy - - L0 6y [ i

which is equivalent to (3.41]). u
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The following inequality holds [16].

THEOREM 43. Let f : [a,b] — R be such that the third derivative is
absolutely continuous on |a,b], then

(3-45) CT (f,a,b, /")
w0 Ja f (= )| O] g dtds if FD € Lo [a,B];

[B(q+1q+1 f f |t — 3+%Hf(4)H[tvs]detd8

<
if £ €L,la,bl, andp>1,%+%:1;
b b
s Jo o 1= sP [ F D] dids
( a .
(b720 ”f W H[ab if f@ € Ly [a,b];
<

2(b—a) *[B +1, +1)] 4
: 4(4g+1)( gq-l-lq Hf H[ab Zf f( ) S LP [a7 b] ; and
1 .

(b—a)
|5 1O -
PROOF. Define
t
Ult,s) = / (u—s)(t —u) fP (u)du,
then

(3.46) Ut )< | [ l(w—s)(t—w|[f? (u)|du

(O € el

[t = s/ (B g+ L g+ 1] | fO
if f4 e L,lab], andp > 1,

N -

IA
»er—t

1y
p

\

Using (3.41)), we have
) f(0)

(3.47) dt—

(b—a)+

1 b b
< — U(t t — s|dtds.




3. BOUNDS IN TERMS OF THE FOURTH DERIVATIVE 111

Now combining (3.46)) with (3.47)), we deduce the first inequality in
(13.45)).
Also, for a general r > 0, we have

/Z/Z|t—s|’"dtds:/i (/:(t—s)’"ds+/j(s—t)’“ds)dt

B 2<b_a)r+2
C(r+D)(r+2)

Applying this equality, we may state:

b b b b
/a / (t =) | F Do dtds < [1FD e / / (t — s)* dsdt

(b—a)
- 15 ||f(4)||[a,b},oo’

b b b b
/a /a|t_ SISO s < Ol / / o= o7 dids

_ 2¢* (b - a)5+5 (4)
"~ (4g+1)(5¢+ 1) 17 ||[a,b],p

and

b b 5 b b 3
| 1= s g deds < 5Dy [ [ 1= sl s

(b—a)

- 10 ||f(4)H[a,b},1’

and then the last part of (3.45)) is obtained. §

REMARK 45. We observe that inequality provides for the

error estimate of the corrected trapezoidal formula, the bounds

( % (b - CL)5 ||f(4)H[a,b},oo Zf f(4) S LOO [a7 b] ;

if f®¢eL,ab], and
1,1 .
p>1,1—)+5—1,

Bi= | il

2277 (2+1)(4g+1)(5g+1) a,bl,p

Téo (b— a)4 ||f(4)H[a,b},1 )

\
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while Theorem [{3 provides the bounds

( % (b - a')S ||f(4)H[a,b],oo Zf f(4) S LOO [a’ b] ;
1
Byi=4 * [ﬁﬁ)l(gﬁl)q (b—a) a A H[ab]p if fWel " pla 1b]7 and
W p > 1 ' p + i 1;
[ 335 (0= )" [ F |

Comparing the first lines in By and By we see that they are equal,
while comparing the last lines, we observe that the bound predicted by

Theorem [[3 is better.

If we define the following functions:
3

_ q
T = T e D g D) et 1)

@B (g+1,q+ 1)
4(4g+1)(bg+1) "’

9(q) =

then

Q=

) =29 _(Bg+1,q+1)i2 (2+1> Lg> 1.
(q) q

The graph of h(q), ¢ € (1,00) produced using Maple 6 shows that for
allg > 1 we have h(q) < 1, suggesting that the bound Bs of the new
theorem is better than By for ¢ € (1,00) . At this stage we do not have
any analytic proof of this fact.

For p = ¢ = 2, we obtain the following bounds in terms of the
Euclidean norm:

V2

_ (4)
By = 195 (b—a) Hf ! ” [a,b],2
~ 0.002851237020 (b — a)? | F sz
V30 2| F
By = 2970 (b—a)> | f“ H[a,b},2

9
~ 51 p4
~ 0.001844183695 (b — a)* || fV| .,
which shows that the bound Bs is around 1.546 times better than B;.
3.3. Applications for Expectation. Let X be a random vari-
able having the PDF, f : [a,b] — R and the cumulative distribution

function F : |a,b] — [0, 1].
We may state the following result [16].
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THEOREM 44. With the above assumptions and with the PDF, f
being twice differentiable on [a,b] and with f" absolutely continuous on
[a,b], then

a+b b—a)’
aa9) (B - 0Oy )
( 720 Hme[a b),00 if f" € Lula,b];
2 a
< q [B(ngiq(ﬁl))(%qfl) ) Hme[ab if "¢ Lp[ b,

p>1,

Qh—t

“@IH

\ 320 ”f/”H[a bl,1 -

Proor. Applying Theorem 43| for F', we may write:

a9 | [ Faya- IO o0 O ) f o
( ||f”/H[a,b7],205'(b—a)5 if f/// c Loo [a,b];

Q

1
@*[B(a+1,a+ D11 o) 441
4(4g+1)(5q+1) (b—a)

IN

if e Lp[ b,

p>1, =1,

%I»—‘
»Qh—t

(b= 17" 0 .
\ 320 :

However, F'(a) =0, F'(b) =1 and

/bF(t)dt:b—E(X),

and then by ([3.49)), we obtain (3.48)). n

4. More Bounds in Terms of the Fourth Derivative

4.1. Introduction. In [14], the authors pointed out the following
estimate of the error in the perturbed trapezoid formula.
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THEOREM 45. Let f : [a,b] — R be such that the second derivative
is absolutely continuous on |a, b, then we have:

(3.50) /f dt— )2f<>(b a)—l—%[f’(b)—f/(a)]

b b _
16(l7l—a) LS = s|” 1" lli..00 dtds if f" € Loo [a,b];
2
< 8( _,’_1)% f f |t_S| + ||f/”||ts]pdtd8
if f" € Lyla,b], p>1, L+ 2 =1
\ b CL f f ||f”/||t8]1dtd8
( .
160 ||fm||[ab] if "' € Lo [a,b];
q°(b— “)3+7 "
< 0 4(BgH1)(dgH1)(g 1) o PRI
if f" € Lylab], p>1, [+ =1
H[a,b],l :

\

The main aim of this section is to point out some bounds for the
left part of in terms of the p—norms of f(* assuming that the
function f is three-times differentiable on (a, b) and the third derivative
is absolutely continuous on (a, b).

Applications for estimating the expectation of a random variable
are also pointed out.

4.2. The Results. The following representation lemma holds [15].

LEMMA 12. Let f : [a,b] — R be such that the second derivative is
absolutely continuous on |a,b|, then we have the equality:

(351) /f e AL R AL N U N )

b_a//Kts (t — s)dtds,
where K : [a,b]” — R, and

= [ (o 15) o (5]
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PRrROOF. We have:

/ab/abKts L — s) dtds
// (/< t+s)fm(u)du)(t—S)dtds::[

t t+s\ ,,[(t+s B
Integrating by parts, we have
[—// </ ( t+8)f”’(u)du>(t—s)dtds
/ / O+ () fN / 1" (u du} (t — s)dtds

V’t—s+ﬂmﬁ—$
()

as

() (t — 5) ] dtds

:1{//#75 t—s2dtds+/ab/abf”(s)(t—s)zdtds}
// ) (¢ — ) dtds.

By symmetry, we have

= [ [ e sraas= [ [ 76652

and using Korkine’s identity or direct computation, we have

K = // ) (t — s)dtds
:2{(b—a)/a f (t)tdt—/abf/(t)dt'/abtdt}.
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I =J — K, since

Jz/abf”(t) (/ab(t—s)st)dt
[/abf”(t) (b—t)?’dt+/ab(t—a)?’f”(t)dt}
{f’(t)(b—t)3\z+3/ab(b—t)2f’(t)dt

b

srwe-a -3 <t—a>2f'<t>dt]

W= W =

a

3| r@e-ates |t <b—t>2\’;—2/ab<b—t>f<t>dt]
+ 0 0-0® =3 [1 0 - a?—2 [ 0 r 0
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Consequently,
1
I=2[f(6) = f(a)] (b~ a)’

b
2@+ F )0 + 4 -a) [ F0)d
Dividing by 4 (b — a) we deduce the desired equality (3.51)). n
The following result can be stated [15]:

THEOREM 46. Let f : [a,b] — R be such that the third derivative is
monotonically increasing (decreasing) on [a,b], then:

f()+f<)
(3.52) /f 5 (b—a)

(b_a)2 / /
1) - £ (@),

PROOF. Since f” is increasing (decreasing) on [a, b], then

(3.53) (wf;ﬁ(ﬂwwwmcgﬂ)z@m

for all u,t,s € [a,b].
Now, using (3.53)), we may state that

K (t,s)(t—s)

-9 [ (-5 (- (S) )tz ()0

and using the representation ([3.51) we deduce the desired inequality
(3-52). u

If we assume Holder continuity for the third derivative, we may
state the following result as well [15].

THEOREM 47. Assume that f : [a,b] — R is such that

(3.54) ") = f" () < HIt—s" forallt,s € [a,b],
where H > 0 and r € (0, 1] are given, then we have the inequality
b—a)? , ,
(3.55) POLETO gy O 1) — )
H(b—a)*™

SR+ A +5)
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PROOF. Using the representation (3.52)) we have

b— a)?
0t - >+f(’<b—a>+( S ) £ )
t—l—s
b—a
x " (w) = f" (HTS> ‘ du' |t — s| dsdt
t—i—s dul |t — s|dsdt
4(b—a)

7‘+2
b—a//QT“ \t—s]dsdt

t_ |T'+3
dsdt =: B.
b—a//?’"+1r+2

Now, consider the double integral

/ab/ab‘t—s|mdtds:/ab [/at(t—s)mds—i—/tb(s_t)mds} dt

m+ 1
20— a)™"?
S (m+1)(m+2)

Using this, we have
b b r+5
/ / it — s dsdt = 2(b—a)
o Ja (r+4)(r+5)

H 2(b—a)™ H(b—a)™

and then

B:4(b—a)2r+1(r+2)'(r+4)(r+5) 22 (r4+2)(r+4)(r+5)

proving the desired inequality. &
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COROLLARY 42. If f : [a,b] — R is such that f" is Lipschitzian
with the constant L > 0, then

(3.56) par - HDETO gy Lo ) (a)

L(b—a)
720
Now, if we assume absolute continuity for the third derivative, we

may point out the following estimate for the remainder in terms of the

fourth derivative [15].

THEOREM 48. Assume that f : [a,b] — R is such that the third
derivative " is absolutely continuous on [a,b], then

/f ST TO Gy O ) -

<

(3.57)

(bl—a) fab fab ft } tJFS‘ Hf H t+5,u],oo du
if fM € Lo [a,b];

: fbfb /! lu — HTS‘H% Hf(4)||[t§s7u]7pdu‘ |t — s|dtds

4(b—a) Ja Ja |Js

IN

if fY € L,la,b], p>1, %+%:1;

4(b—a) Ja Ja |Js

s oS e = 52 1F e .0 du’ It — s| dtds

w50 Ju S V0= s [ F D] oo dtds if fO € Lo [a,b];

1
Tf S |t sl .., dids
if f@ [a,b],andp>1,%+%:1;
w5i= Ju Ju It = sl Hf(4)||[t,s1,1 dids

( ||f(4)||[ab] (b—a)®

50 if fW € Lo [a,b];
LT
2°+7 (2q+1)(4g+1)(5q+1)

if fW e L,la,b], andp >1

(b_a)4Hf(4) H[a,b],l
\ 160

IA

IN

1
’p
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Proor. Using the representation (3.51)), we have

2
0t - ”f”( >+(b]§) 70)- 7 (@)
t+s
Sm j u— / fO () dr| du| |t — s|dtds
However,
T e ([
u ¢+ %
. D (r)dr| < |u— 28 Hf(“)H[t;S s
and
IO @ dr| < [T g

and thus, we may state that

1
<
0_4(b—a)

([ f;\u—”75!2||f<4>|][t+%u]mdu’ It — s| dtds;

x & LY ] 17O s, du‘]t—s|dtds

b b |t s
\ fa fa, fs ‘U_%’ Hf(4)H[t+?s7u]71dU/‘ |t — s| dtds,
proving the first inequality in (3.57).

Now, observe that

/

t—i—s
u_

1PN g a0

< Hf(4) ||[t,s},oo

|t~
- ||f(4)H[t,s],oo 12
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t t+s 4y
S =52 1 g
) t t+s|'ta
< m%p[ew-Q z
£ = st
Hf\hqpir———ir
<2+ E)
(1) qlt — $|2+%
- Hf H[t,s],p 21+l
*(2¢+1)
and
t t+s
= S g
¢ t+ 5
swwmﬁﬁg Z
t— s’
- Hf(4)H[t,s],1

4

and the second part of (3.57) is proved.
For the last part, we observe that

b b A
[ [t sl 1 g s
< 1O /J/t—sdws

(
Hf4 ||[ab] T7

b b )
/‘/‘u_sﬁu”fwmt dtds
<15 /J/w s[4 aras

_ 2¢° (b— ) H
N (4q+1)(5q+1

H [a,b],p

121
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b b 5
[ [ = s 150, s
Hf Hab]l/ / ‘t—Sl dtds

—a)’
o Hf(4)||[ab]1 10
The proof is completed. 1

and

4.3. Applications for Expectation. Let X be a random vari-
able having the PDF, f : [a,b] — R and the cumulative distribution
function F : [a,b] — |0, 1].

We may state the following result [15].

THEOREM 49. With the above assumptions and of the PDF, f is
twice differentiable on [a,b] and f" is absolutely continuous on [a,b],
then

b (b—a)
(3.5%) E<X>—‘“§ - ) - (@)
(o e if "€ Lo lab]:
< q3(b—a)4+§ HfWH[ab Zf f”/GLp [a,b],

o+l 1
2774 (2g+1)(4g+1)(5q+1) 9

1 1 _ 1.
p>1,5+5—17

b
\ ( 16% Hme[ab

PrROOF. Applying Theorem 48| for F', we may write:

b Ja F (b b—a)
(3.59) / F(t) dt—w(b—aﬁ( 12a> L 0) = 1)
( ||f"'H[a,b7],205~<b—a>5 if f" € Ly la,b];
) 1" ) (b—a)a it f" e L,la b,

ot 1l I
7(2q+1)(4q+1)(5¢+1) 4

1_ .
p>1 6_17

“GIH

(=) 17" 0.
\ 160 :

However, F (a) =0, F (b)) =1 and [* F (t)dt = b— E(X), and so by

(13.59)), we obtain (3.58]). §
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5. A Trapezoid Inequality for Convex Functions

5.1. Introduction. The following integral inequality for the gen-
eralised trapezoid formula was obtained in [36] (see also [35] p. 68]):

THEOREM 50. Let f : [a,b] — R be a function of bounded variation.
We have the inequality

(3.60)

/fﬂwﬁ—ux—@fm»+w—@fwﬂ

b

x—“;bH\/w

a

s{%w—@+

holding for all x € [a,b], where \/Z (f) denotes the total variation of f
on the interval |a, b].
The constant % 1s the best possible.

This result may be improved if one assumes the monotonicity of f
as follows (see [35] p. 76])

THEOREM 51. Let f : [a,b] — R be a monotonic nondecreasing
function on [a,b], then we have the inequality:

(3.61)

[ r0a-la-ar@+e-aro]
b
SO-D) 0~ @+ [ sl f @
< =)l (@) F @]+ 6= 0) - § 2]
< B(b—a)Jr

€xr —

for all z € [a, b].
The above inequalities are sharp.

If the mapping is Lipschitzian, then the following result holds as
well [62] (see also [35, p. 82]).

THEOREM 52. Let [ : [a,b] — R be an L— Lipschitzian function on
la,b], i.e.., [ satisfies the condition:

(L) [f(s)—f@)| <L|s—t| forany s,t€la,b] (L>0is given),
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then we have the inequality:

(3.62)

ww—ux—wfm»+w—mfwﬂ

for any x € [a,b].
The constant i 18 best in .

If we assume absolute continuity for the function f, then the fol-

lowing estimates in terms of the Lebesgue norms of the derivative f’
hold [35] p. 93].

THEOREM 53. Let f : [a,b] — R be an absolutely continuous func-
tion on [a,b], then for any x € [a,b], we have

(3.63) )dt — [z — ) f (@) + (b= ) f ()
(10— + (@ == 1F) if € Luola,b];
<l —a s -, i S e L o),
p>1, %—Fé:l;

( [3(0—a)+ |z —<E|] £,

The next section points out some similar results for convex func-

tions. Applications for probability density functions are also consid-
ered.

5.2. The Results. The following theorem providing a lower bound
for the difference

(x—a)f(a)+ (b—2)f &/f
holds [49].

THEOREM 54. Let f : [a,b] — R be a convez function on [a,b],
then for any x € (a,b) we have the inequality

[(b—2)* . (z) = (& — a) . (2)]

<(e—a)f(a)+ (b1 (/f
The constant % in the left hand side of H) s sharp.

(3.64)

DN | —
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The proof follows along similar lines to that of Theorem [19]

PROOF. It is easy to see that for any locally absolutely continuous
function f : (a,b) — R, we have the identity

(3.65) (z—a)f(a)+ (b—2)f /f P dt = /(t—:c)f’(t)dt

for any x € (a,b), where f’ is the derivative of f which exists a.e. on
a,b].

Since f is convex, then it is locally Lipschitzian and thus (3.65]
holds. Moreover, for any x € (a,b), we have the inequalities:

(3.66) @) <f (x) for ae. te€la,x]
and
(3.67) fr@)> fi(x) for ae. tez,b].

If we multiply (3.66) by x —t > 0, t € [a, 2] and integrate over [a, z],
we get

v 1
(3.68) / (=) f/ (1)t < 5 (o = a)* 12 (2)
and if we multiply (3.67) by ¢t —x > 0, ¢t € [z,b] and integrate over
[z,b] , we also have

(3.69) [=ar@a= oo @,

Finally, if we subtract (3.68)) from (3.69) and use the representation

(3.65)), we deduce the desired inequality ((3.64)).
Now, assume that (3.64) holds with a constant C' > 0 instead of 1

(3.70) C[(b—2)*F. (2) — (x — ) /' (2)]
<@—a)f(a)+(b—2)f /f

Consider the convex function fy (t) 1= k ‘t — “T*b , k> 0,1t € [ab],

then
, [(a+Db , [a+Db
f0+ ( ) = k? f[)— ( 2 ) = _kv

fo(a)—k(b;a _ /fo t)dt = (b—a).
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If in (3.70) we choose fy as above and = = “TH’, then we get
1 1
C L—l(b—a) k+4(b—a)2k} < Zk(b—a)z,

giving C' < %, and the sharpness of the constant is proved. 1

Now, recall that the following inequality holds, which is well known
in the literature as the Hermite-Hadamard inequality for convex func-
tions,

mn () < [roa< IR0

2 2

The following corollary gives a sharp lower bound for the difference

f();f b—a/f

COROLLARY 43. ([49]) Let f : [a,b] — R be a convex function on
la,b], then

(3.71) ép;(””) ﬂ(a+ﬁ]w—m
OO 1

The constant % s sharp.

The proof is obvious by the above theorem. The sharpness of the
constant is obtained for fo (t) =k |t — ,t€la,b], k>0.

When z is a point of dlfferentlablhty, we may state the following
corollary as well [49].

COROLLARY 44. Let f be as in Theorem[54 If x € (a,b) is a point
of differentiability for f, then

(3.72) (b—a) ( - .73) ' (2)

a+b

<@-a)f(a)+b-2)f Q/f

REMARK 46. If f : I C R — R s convex on I and if we choose
xel (I@s the interior ofI) b—x+—, a—x—— h > 0 s such that

a,b e I, then from ( we may write
a vty
(3.73) 0< é}ﬂ [y (@) — f(2)] < Jla)£ /() h —/ f(t)dt

>
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1 . .
and the constant g is sharp in .

The following result providing an upper bound for the difference

e i@+ -0 [ 0
also holds [49].
THEOREM 55. Let f : [a,b] — R be a convez function on [a,b],
then for any x € [a,b], we have the inequality:

b

(3.74) (x—a)f(a)+(b—x)f(b)— [ f(t)dl

The constant % s sharp.

PRroOF. If either f! (a) = —oco or f’ (b) = 400, then the inequality

(3.74]) evidently holds true.
Assume that f} (a) and f” (b) are finite.

Since f is convex on [a,b], we have

(3.75) [ (t) > fi(a) for ae. té€]a,x]
and
(3.76) f @) < f(b) for ae. te[x].

If we multiply (3.75) by (z —t) > 0, ¢ € [a, 2] and integrate over [a, 2],
then we deduce

(3.77) [a-nrwazje-ot o

and if we multiply (3.76) by ¢ —xz > 0, ¢t € [x,b] and integrate over
[z, b] , then we also have

(3.78) /(t—:c)f()dt<2(b—x) ().

Finally, if we subtract (| - ) from ( and use the representation
(3-65), we deduce the desnred 1nequahty -

_ N ow, assume that ) holds with a constant D > 0 instead of %,
ie.,

(3.79) (x—a) f(a)+( / f(t)dt
(=) - () — (o — @) £ ()]
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If we consider the convex function fy : [a,0] — R, fo (t) = k|t —

then we have f’ (b) = k, f! (a) = —k and by - we deduce, for
T = “TH’, that

a+b ‘

1 1 2
Sk(b—a)?<D 0+ k(b—
4k(b a)? 4k(b a)’ 4/’{;(b a)

giving D > %, and the sharpness of the constant is proved. 1

The following corollary related to the Hermite-Hadamard inequality
is interesting as well [49].

COROLLARY 45. Let f : [a,b] — R be convez on [a,b], then

f(a) +
(3.80) 0< b—a/f

2
[F2 () = fi ()] (b= a)

<

| =

and the constant % s sharp.

REMARK 47. Denote B := f' (b), A := fi (a) and assume that
B # A, i.e., f is not constant on (a,b), then

(b—2)’B—(z—a)*A

:(B—A)[x—(%ﬂz—%(b—a)?
and by (3.74) we get
(381) (x—a)f(a)+ (b2 f /f 0 dt

bB — aA AB 9
< _ =7 _ = (p_
- (320 -
for any x € [a,b].
If A >0, then xy = bB “A € [a,b], and by (3 forx—bB:‘le we get

3s2) o<t A8 _4< Bf(a)_Af(b)—bia/bf(t)dt

which s of intrinsic interest itself.
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5.3. Applications for PDFs. Let X be a random variable with
probability density function f :[a,b] C R —[0,00) and with cumulative
distribution function F (x) =Pr(X <uz).

The following theorem holds [49].

THEOREM 56. If f : [a,b] C R — R, is monotonically increasing
on [a,b], then we have the inequality:

(3.83) [(b 2) fr(x) = (x—a)’ f(v)] +

(X)
(b= 2)" f1 (b) = (z —a)* [~ (a)] +2

for any x € (a,b), where fi () represent respectively the right and left
limits of f in a.

The constant % s sharp in both inequalities.

The second inequality also holds for x = a or x = b.

|/\1\3I

E
1
< =
2

PROOF. Follows by Theorem and [b5] applied for the convex cdf
function F (z) = [T f(t)dt, = € [a,b] and taking into account that

faF T dx—b—E(X)J

Finally, we may state the following corollary in estimating the ex-
pectation of X [49].

COROLLARY 46. With the above assumptions, we have

sy g |n(M0) - () o are

< E(X)

[f (0) = f= (@)] (b= a)” +

a+b
5

OOIH

6. Generalizations of the Weighted Trapezoidal Inequality

6.1. Introduction. The classical trapezoid inequality states that
if f” exists and is bounded on (a,b), then

(3.85)

[ s =505+ ol < O i

Cerone-Dragomir-Pearce [36] proved the following trapezoid type
inequality:
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THEOREM 57. Let f : [a,b] — R be a mapping of bounded variation,
then

b
350) | [ J0at- (o= f @ +0-2)1 <b>]\
< |30-a+ x—“ng\:/w

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

In this section, by following [119], we establish weighted generaliza-
tions of Theorem [57], and give several applications for r—moments, the
expectation of a continuous random variable and for the Beta mapping.

6.2. Some Integral Inequalities. We may state the following
result [119].

THEOREM 58. Let g : [a,b] — R be non-negative and continuous
and let h : [a,b] — R be differentiable such that I/ (t) = g (t) on [a,b].
Suppose f is defined as in Theorem [57, then

(3.87)

[ 0@~ o= @) 1@ + (40) ) £ )

< {%/abg(t)dt—i- x—wu \i/(f),

for all z € [h(a), h(b)]. The constant 5 is the best possible.

PROOF. Let x € [h(a),h(b)]. Using integration by parts, we have
the following identity

(3.88) / (x — h(t)) df (1)
— e h®) f O + / F(H)g () dt
_ / F(t)g () dt — [(z — h(a)) f (@) + (h(b) — ) f (B)].

It is well known [4, p.159] that if u,v : [a,b] — R are such that p
is continuous on [a,b] and v is of bounded variation on [a,b], then

fabu (t) dv (t) exists and [4, p.177]
b

[ n@ar) < sw 1V o).

z€[a,b]

(3.89)
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Now, using identity (3.88) and inequality (3.89)), we have

(3.90) t)dt — [(x = h(a)) f (a) + (h(b) — x) f (b)]

Since x — h(t) is decreasing on [a,b], h(a) < z < h(b) and A/ (t) = g (t)
on [a,b], we have

(3.91) til[lpb] |z — h(t)] = max {x — h(a), h(b) — z}
_ h(b) — h(a) h(a) + h(b)
= 5 + |r — 5 ‘
_ %/a g(t)dt + |z — h<a);rh(b)‘
Thus, by (3.90) and (3.91]), we obtain (3.87)).
Let

gt)y=1,tela,bl,
h(t)=t, t €la,b],

0 ast=a
ft)y=<¢ 1 aste(a,b)
0 ast=0,

and z = aT”Lb, then we can see that the constant % is the best possible.
This completes the proof. &

REMARK 48. (1) If we choose g (t) = 1,h(t) =1t on |a,b], then the

inequality (3.87) reduces to (3.86]).

(2) If we choose x = h(a)#, then we get

(3.92) dt—f(Hf()/g(t)dt‘

2

which 1s the "weighted trapezoid” inequality.

Under the conditions of Theorem we have the following corol-
laries.
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COROLLARY 47. Let f € CW [a,b], then we have the inequality

(3.93)

tydt — [(x — h(a)) f (a) + (h(D) — z) f (b)]‘

<[t [ owar MH TN
for all x € [h(a), h(D)].

2
COROLLARY 48. Let f : [a,b] — R be a Lipschitzian mapping with
the constant L > 0, then we have the inequality

€xr —

(3.94)

t)dt — [(x — h(a)) f (a) + (h(b) — z) f (b)]‘

. B/ A O RI0)

:17——H (b—a)L,
for all z € [h(a), h(D)].

2
COROLLARY 49. Let f : [a,b] — R be a monotonic mapping, then
we have the inequality

(3.95)

tydt — [(x — h(a)) f (a) + (h(D) — ) f (b)]‘

< B/ g (t) dt + | — MO HRO)

o= MO 10 - @,
for all z € [h(a), h(D)].

REMARK 49. The following inequality is well-known in the literature
as the Fejér inequality (see for example [94] ):

(3.96) f(“"zH))/ dt</ £

§+f()/ g(t)dt,

where f : [a,b] — R is convex and g : [a,b] — R is non-negative

integrable and symmetric to “TH’ Using the above results and (3.92),
(3-96),

we obtain the following error bound of the second inequality in

(3.97) o<f()+f( / /f
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provided that f is of bounded variation on [a,b].

REMARK 50. If f is convex and Lipschitzian with the constant L
on [a,b], g is defined as in Remark and x = M then we get
from (3.94) and (3.96)),

(3.98) o<f()2f( / dt_/f

Sw/a g (t) dt.

REMARK 51. If f is convex and monotonic on [a b] g is defined as

mn Remark and x = M then we get, from (3.95)) and -
(3.99) ng();f( / /f

MO TCL [

REMARK 52. If f is continuous, differentiable and convex on [a,b]

and ' € L4 (a b) g is defined as in Remark and r = M then
we get, from (3.93) and -,
(3.100) O_f(>2f( / t)dt — /f

S@/ﬂ g (t)dt.

6.3. Some Inequalities for Random Variables. Throughout
this section, let 0 < a < b, r € R, and let X be a continuous
random variable having the continuous probability density function
g : |a,b] — R and the r—moment

b
E, (X) = / £ (t) dt.
which is assumed to be finite. The following result holds [119].

THEOREM 59. The inequality

a” +b"
2

1
(3.101) E, (X) - <5 —al.

holds.
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Proor. If we put f(t) =t |, f g (x (t € |a,b]) and

M in Corollary , we obtam the 1nequahty

dt_f()+f()/a o

(3.102)
2

<5 [ swalre -l

/f B, [ewa=t,

f(b b
2 ):a;r ; and |f(0) = f(a)] = 0" = a'l,

(3.101)) follows from ([3.102)), immediately. This completes the proof. 1

If we choose r = 1 in Theorem then we have the following
familiar inequality

Since

(3.103) ‘E(X)—‘Hb‘ cboa

2 2
THEOREM 60. ([119]) Let p, ¢ > 1, then the inequality

(3.104) 5(1)&%%% [1<5)]

holds for any positive integer n.

PROOF. Let p, ¢ > 1. f weput a =0, b =1, f(t) = (1 —t)q_l,
g(t) = t*~tand h(t) = % (t € [0,1]) in Corollary , we obtain the
inequality (3.104)). This completes the proof.

7. More Generalizations for Monotone Mappings

7.1. Introduction. The trapezoid inequality, states that if f” ex-
ists and is bounded on (a,b), then

[ =30 + 101 < S

Cerone and Dragomir [35] proved the following trapezoid type in-
equality:

(3.105) %
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Theorem A. Let [ : [a,b] — R be a monotonic non-decreasing map-
ping, then
b

100 | [ 0t~ -a f@+ 007 0]
<G-0)f ) - @-af@+ [ -0
<@ a)[f @)~ F @] + b))~ f(x)
< |s0-a+e- | vo- s

for all x € |a,b]. The above inequalities are sharp.

In the next section, by following [120], we establish weighted gener-
alizations of Theorem A, and give several applications for r—moments
and the expectation of a continuous random variable , the Beta map-
ping and the Gamma mapping.

7.2. Some Integral Inequalities. The following result holds [120].

THEOREM 61. Let g : [a,b] — R be non-negative and continuous
with g (t) > 0 on (a,b) and let h : [a,b] — R be differentiable such that
h'(t) =g (t) on [a,b].

(a) Suppose f : |a,b] — R is a monotonic non-decreasing mapping,
then

(3.107) l/f — [z — h(a)) f (@) + (h(b) — )  (B)

h(b) =) f (b) = (& = h(a)) [ (a)

b

2
for all x € [h(a), h(b)].
(b) Suppose f : [a,b] — R is a monotonic non-increasing mapping,
then

(3.108)

b
/ f)g (t)dt —[(x = h(a)) f(a) + (h(b) — ) f (b)]‘
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< (z = h(a)) f (a) = (h(b) — ) f (b)
b
+/ sgn (t —h ™' (x)) f(t) g (t)dt
]

< (z—Na)) - [f(a) = f(h'(2))
+(h(b) — ) - [f (K (2)) — £ (b)]

<[5 [aars o= "ON ) - ro)

for all x € [h(a),h(b)].

The above inequalities are sharp.

PROOF. (1)
(a) Let x € [h(a),h(b)]. Using integration by parts, we have the
following identity

b
(3.109) / (x — h(t)) df (1)

/f
/f £y dt — [(x — h(a)) f (a) + (h(b) — )  (B)].

It is well known [4}, p. 813] that if p, v : [a,b] — R are such that
 is continuous on [a, b] and v is monotonic non-decreasing on

la, b], then

/jmwdu(t)' s/ab|u<t>|du<t>

Now, using identity (3.109) and inequality (3.110)), we have

(3.110)

(3.111) t)dt —[(x = h(a)) f (a) + (h(b) — ) f (b)]

/|:v— Dldf (@

- [ e+ JARCCEEEIC
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h= (@)

L (x)
o ICICT

= (= h(1)) £ (t)
+ (h(t) — )

o foewa
= (h(b) = 2) £ () ~ (&~ h(a)) £ (@)

+ /b sgn (b~ (z) —t) f(t) g (t)dt

and the first inequalities in (3.107]) are proved.

As f is monotonic non-decreasing on [a, b] , we obtain

Therefore,

(3.112)  (h(b) —x) f (b) = (x — h(a)) f (a)

) f(b)
+ (@ = h(a)) f (b7 (2) + (x = (b)) f (A ()
= (z—h(a)) - [f (h(2)) = f (a)]

+(h(b) =) - [f (0) = f (P (2))]

which proves that the second inequality in (3.107)).
As f is monotonic non-decreasing on |[a, b] , we have

fa) < f(hH(x)) < f(b)
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and

(3.113)  (z— h(a)- [f ("' (2)) - f (@)]
b

+ (h(b) =) - [f (b) = f (h7'(2))]
< max{x — h(a), h(b) — =}
x [f (h7H(2)) = fa)+ f(0) = f (W' (2))]
= {M+‘ _MH [f (b) = f (a)]
— |3 [ s@ars|o - "OTEO N r ) - p o
Thus, by , and , we obtain .
Let

g(t)y=1,tea,b
h(t)=t, t € [a,b]

ro={F =i

:{1L2ampqx—M@;M>HWNw—fmﬂ

2
_b—a
2
which proves that the inequalities re sharp.
(b) If f is replaced by —f in (a), then (3.108]) is obtained from
(3.107]).

This completes the proof. n
REMARK 53. If we choose g (t) = 1,h(t) =t on [a,b], then the

inequalities reduce to (3.100).
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COROLLARY 50. ([120]) If we choose x = M, then we get

(3.114) f()”()/a (t)dt‘

2

fél (0)de-[f () ~ f (@)

+/absgn (h‘l (w) - t) f(t)g(t)dt

<5 [ sa- )~ f )

where f and g are defined as in (a) of Theorem [61] and

ﬂ);ﬂ)l o

(3.115)

sié (1 dt- [f (@) = ()
v [ (-0t (MO gy

1 b
<5 [ owalr@-re)
where f and g are defined as in (b) of Theorem[61]
The inequalities (3.114) and (3.115)) are the “weighted trapezoid”

inequalities.

Note that the trapezoid inequality and ([3.115) are, in a
sense, the best possible inequalities we can obtain from (3.107) and
. Moreover, the constant % is the best possible for both inequal-

ities in (3.114)) and (3.115)), respectively.

REMARK 54. The following inequality is well-known in the literature
as the Fejér inequality (see for example [94] ):

(3.116) f(a;rb>/ dt</ £(0)
g__gﬂllg@@

where f : [a,b] — R is convex and g : [a,b] — R is positive integrable
and symmetric with respect to “+b
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Using the above results and (3.114)) — (3.115]), we obtain the follow-
ing error bound of the second inequality in (3.116)):

(3.117) 0<f();f(/ /f

S ECERUCENIT)
+/ sgn (h‘l(w) —t) () g(t)dt

g%/ g(t)dt-[f () — f(a)

provided that f is monotonic non-decreasing on [a, b|.

(3.118) 0<f();f(/ /f

<5 [ o®at-[F@-r)
+/ sen <t—hl(w)) () g(t)dt

gélg@ﬁﬂﬂ@—ﬂw

provided that f is monotonic non-increasing on [a, b].

7.3. Some Inequalities for Random Variables. Throughout
this section, let 0 < a < b, r € R, and let X be a continuous random
variable having the continuous probability density mapping g : [a, b] —
R with g (¢) > 0 on (a,b), h: [a,b] — R with b’ (t) = g (¢) for t € (a,b)

and the r—moment

aumszwwm

which is assumed to be finite [120].
THEOREM 62. The inequalities

T bT’
(3.119) B, (x)-2 ;
1 b 1
<3 (b" —a") +/ sgn (h—l (5) — t) g (t) dt
1
§§(br—ar) asr >0
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and
(3.120) B (x)-2 ‘QH’
1 b 1
<3 (a" —b") +/ sgn <t — Rt (5» t"g (t) dt
S%(ar—br) asr < 0,
hold.

Proor. Ifweput f (t) =t" (t € [a,b]),h(t) = f;g () dx (t € [a,b])
and ©x = M = % in Corollary then we obtain (3.119) and
(3.120). This completes the proof. i

The following corollary which is a special case of Theorem

COROLLARY 51. The inequalities

(3.121) ‘E(X)—a;rb'gb;a+/absgn(h—l (%)—t)tg(t)dt
<b—a
- 2

hold.

The following inequality, which is an application of Theorem (61| for
the Beta mapping, holds:

THEOREM 63. Let p, ¢ > 0, then we have the inequality
(3.122)  [B(p+1lq+1)— 2]

§x+/absgn [t—((p+1)x)pﬁ] tr (1 —t)?dt

<a+ (}ﬁ—m) [1—((p+1)x)p%]q
1 1 ‘

G —— -
- 2(p+1)

2+ 1) |1

for all x € [O, ﬁ] :

ProOOF. If we put a = 0, b = 1, f(t) = (1 —¢t), g(t) = ¢* and
h(t) = YZH (t € [0,1]) in Theorem , we obtain the inequality (3.122

+1

for all x € [O, ]ﬁ] This completes the proof. &
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The following remark, which is an application of Theorem for
the Gamma mapping, applies:

REMARK 55. Taking into account that 5 (p+1,q+ 1) = Do+ D)l(g+1)

: T(p+q+2) ’
the inequality is equivalent to
’F(p +1DI'(g+1)

F(p+q+2)

§x+/absgn [t—((p—i- l)x)#] P (1—t)"dt

1.e.,

< -x—l—/absgn [t—((p—i-l)x)l’%] tp(l—t)th] (p+DI'(p+q+2)

< x+<;$3—20[1—«p+mxph]]@+nr@+q+m
< _%+ x(p+1>—%H Tlp+q+2)
)

and as (p+ Dl(p+ 1) =T(p+2), we get
(3.123) [T(p+2)I'(¢g+1)—z(p+ I(p+q+2)|

< x+[f%nﬁ—«p+nxﬁh}#u—¢fﬁ}

x(p+1Il'(p+q+2)

:x+(5%3—20[1—«p+nxﬁhr]

X(p+1DI'(p+q+2)

IA

IA

-
2 2

x(p+1)—1H-r(p+q+2>.



CHAPTER 4

Inequalities for CDF's Via Griiss Type Results

1. Random Variables whose PDFs are Bounded

1.1. Introduction. In papers [107, 108], Mati¢, Pecari¢ and Ujevié
proved the following inequality, which has been called the pre-Griiss in-
equality in [34]

(41) ‘b_a/f P dt — b_a/f Pt (t)dt’

géw—wlﬁ/a <>dt—(ﬁ/f ”dt)T’

provided that v < f(t) < ¢ a.e. on [a,b] and the integrals exist and
are finite.

In [108§], the authors used (4.1)) to obtain some bounds for the
remainder in certain Taylor like formulae whilst in [34], the authors
applied to estimation of the remainder in three point quadrature
formulae.

Basically, is a pre-Griiss inequality since, if we assume that
a<g(t) < pae. in [a,b], then, (see for example [67])

2

4y o[- (7 [wa) <e-ar

which, together with (| -, gives the original Griss inequality,
I I

(4.3) ‘b /f(t)g(t)dt— t)dt-—/ g(t)dt‘
—a/, a/,

(0—7)(B—a).

In [108], Mati¢, Pecari¢ and Ujevi¢ observed that if a factor is
known, for example g (t), ¢t € [a,b], then instead of using (4.3) in
estimating the difference

e ACHLG t——/ roa i [

.-lklb—*
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it is better to use [107].

In this section, by adopting this same approach, we obtain some in-
equalities for the expectation E (X) and cumulative distribution func-
tion F (-) of a random variable having the probability distribution func-
tion f : [a,b] — R. It is assumed that we know the lower and the upper
bound for f, i.e., the real numbers v, ¢ such that 0 <y < f(t) < ¢ <1
a.e. t on [a,b]. Some related results are also established.

1.2. Some Inequalities for Expectation and Dispersion. We
start with the following result for expectation [20].

THEOREM 64. Let X be a random variable having the probability
density function f : [a,b] — R. Assume that there exist constants =y, ¢
such that 0 <y < f(t) < ¢ <1 a.e. t ona,b], then,

(6—7) (b—a)’.

(4.4) ’E(X)—a+b’< !

2 | T 43

PRrOOF. If we put g (t) =t in (4.1), we obtain
I I I
4. —_— tf(t)dt — —— t)dt - —— tdt
19) |5 [rwa- o [roae 2 [

1 1 I
§§(¢—7) [m/ﬁ”’f‘(b—a/ﬂdt)]

[ua=p),

b 1 b a+b
Hdt =1 tdt =
/Gf() , b_a/a !

2

10 1t (b—a)?
tdt — tdt ) =
b—a /a <b —a /a > 12 7
then by (4.5) we deduce (4.4)). n

To point out a result for the p—moments of the random variable
X, p € R\ {—1,0}, we need the following p— Logarithmic mean,

Pl _ ot 1w
p+1) (b—a)} 7

and as

and

My (a.t) = |,

where 0 < a < b.
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THEOREM 65. ([20]) Let X and f be as in Theorem[64] and E, (X)
be the p-moment of X, i.e.,

E,(X):= /btpf (t) dt,

which is assumed to be finite, then:
1 1
(46) |B, (X) = M2 (a,5)] < 5 (&= ) [M3 (a,) — M2 (a,0)] "

The proof is obvious by (4.1)) in which we choose g (t) = t*, p €
R\ {-1,0}.

If we consider the Logarithmic mean

b—
M_ (a,b) I:L(G,b):ﬁ, 0<a<b

and define the (—1) —moment of the random variable X by
b
E_1 (X) = / @dt,

then we can also state the following theorem [20].

THEOREM 66. Let X and f be as in Theorem[6), then:

N|=

1
(4.7) | (X) = M (a,)] < 5 (6 =) [MZ5 (a,b) = MZ7 (0, 0)]
provided the (—1) —moment of X is finite.

The proof is obvious by (4.1) and so we omit the details.
The following theorem also holds [20].

THEOREM 67. Let X and f be as above. If

7 (X) = Vab(t—uff(t)dtr, wefot],

then we have the inequality,

on (X) - (N—GTMY—([)I—;)Q

1 a+b\? 1 NS
= (b
3(’“‘ 2 )+180( “)]

(4.8)

IA

|
=

|
=2
=

|
=2

[\>)
1
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PROOF. If we put g (t) = (t — p)” in (4.1)) we get

o) |2 [ reu-nra

b b
ot [0t [ e wta

1

S%(d)—v) [ﬁ/j(t—u)‘ldt— (ﬁ/ab(t—u)zdt)T’

and as
bT/ (t— p)dt = (b—L;)(bJr_(Z)— a)
=)= (p—a)+ (p—a)
3
a+b\>  (b—a)
:<“_ 2) 12

atter considerable algebralc manipulation). However,
f iderable algebrai ipulati H
(b—p)* = (p—a)’ =(b—a)(b+a—2pu)
b
—20-a) (S50 - n).

b (1 —a) = 7 (b ) - @—““’)2,

<b—u>2+<u—a>2=§<b—a>2+2(u—““’) ,
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giving,

(b—a)’ a+b\> 1 9
A: 45 [15(#— 9 > +Z_L(b_a)]

—(b—a)’ E (u—a;b)2+1—20(b—a)2]-

Using the inequality (4.9), we deduce the desired inequality (4.8)). B

The best inequality we can obtain from (4.8]) is that for which u =
otb and, therefore, we can state the following corollary (see also [20]).

2
COROLLARY 52. With the above assumptions and denoting oo (X) =
0 ags (X), we have the inequality:

1

(b—a)’
= 12v/5

12

(4.10) 05 (X) = (¢ =) (b—a)*.

The following theorem also holds [20].

THEOREM 68. Let X and f be as above. If
b
(4.11) A () = [Cle=pl £ @ € o],

then we have the inequality

(4.12)

for all pv € [a,b].
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Proor. If we put ¢ (t) = |t — u| in (4.1), we have

1) [ [ uroa

b b
- a2 [ a

1 1 1 2] 2
<5007 [m/ﬂ\t—ﬂﬁdf—(m/a\t—/ﬂdt)]

and as f;f (t)dt =1,

1 b 1 r I b
_— t—uldt = —— — 8 dt t— dt
A b_aJL<u ) +é< W) ]

1| (b=p)’+ (p—a)
b—a 2

_ 1 b=, atb)
b—a 4 H 2

1 2, (b=p)’+(p—a)’
H/a(t_’” =500

_(b—a)2+ Ca+b)?

D) =)
1t ) 1t 2
— [ t-pPdt— (—— [ |t—pldt
= [ emwta- (5= [ ua)

2

_(b—a)2+ _a+b 2_ (b—a)+ 1 _a+b 2
12 =3 4 br—a\"T 2
_(b—a)2+l _a+b 2_ 1 _a+b *
T 2\ b—a? \'" 2

_ (628@2 + (ub—_“aT“’>2 E (b—a)’ — (u— a;bf .

Finally, using (4.13)) we deduce the desired inequality. &

9
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COROLLARY 53. ([20]) The best inequality we can get from
is for p = py = “E, giving:

b—a
4 8\/_
where A, (X) is as defined in .

Proor. Consider the mapping

7= (bisaf*%(u—a;b)t (b_1a>2 (u—“;”’)4.

We have

dgd—if) (“‘a;b)ﬂbfaf(“_&;b)g

) )

Note that —) =0if p=aor p="2or p=">and as

dg (1) a+b dg (1) a+b
f AP -
m <0 or,ue( 5 )and a0 >0 for p e 5 M)

we deduce that p = “T*b is the point realizing the global minimum on

(a,b) and as g (uy) = (b , the inequality (4.14) is indeed the best
inequality we can get from - 1

(4.14) \A (X) - (6—7) (b—a),

Ho

Another inequality that can be useful for obtaining different in-
equalities for dispersion is the following weighted Griiss type result
(see for example [50]).

LEMMA 13. Let g,p : [a,b] — R be measurable functions such that

a<g<pae,p>0ae onlabl and fabp(x)dx > 0.
Then

f p(z )dw (ffp(év)g(flC)d:E>2 1 2
415 ~(B—a)?,
1) 0= fp [Pp(x)de §4(6 )

provided that all the integrals in exist and are finite.

Using the above lemma we prove the following result for dispersion
[20].
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THEOREM 69. Let X be a random variable whose probability density
function f is defined on the finite interval [a,b] and o (X) < co. Then
we have the inequality

(4.16) 0< 0 (X)—(BE(X)—p)* < (b—a)

|

for all u € [a,b], or, equivalently,

(4.17) 0<o(X)<=(b—a).

N | —

ProOF. Choose in (4.15)), g(z) = = — u, p(x) = f(x), then,
obviously, sup,ci,4 9 (¥) = b—p, infoefnp 9 (r) = a—p, ff f(x)dx =1,

and by (L.15),

2

o< [[@-w i@ ([ @-n @) oo

and the inequality (4.16)) is proved. N

The following inequality connecting o, (X) and A, (X) also holds
(see also [20]).

THEOREM 70. Let X be as in Theorem[69 and assume that o, (X),
A, (X) < oo for all p € [a,b]. We have the inequality,

(4.18) 0<o,(X)— A (X) <

i

Jor all pu € [a,b] with A, (X) given in ({.11]).

PROOF. Choose in Lemma (13} p(x) = f (z), g(z) = |x —u|, p €
[a, b], then

b—a+|p—a—b+pu
§= s () = max [ —0.b— i} = i ]
z€la,

b—a—|u—a—b
a= ir[lfb]g(:v)zmin{u—a,b—u}z - |M2a +“|,
z€la,

which gives us

ﬁ—a=2M—

Applying (.15)), we deduce (4.18). n

a+b
5|
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1.3. Some Inequalities for CDFs. The following theorem con-
tains an inequality which connects the expectation F (X)), the cumu-
lative distribution function F' (X) := [ f (t) dt and the bounds ~ and
¢ of the probability density function f : [a,b] — R (see also [20]).

THEOREM T71. Let X, f, E(X), F () and ~, ¢ be as above, then:

b—a
2

(4.19) |[E(X)+(b—a)F(x)—z—

1 2
SMW—W(?)—G) :

for all x € |a,b].
Proor. The following identity was established by Barnett and
Dragomir in [9]

b
(4.20) (b—a)F(x)+E(X)—b:/ p(z,8)dF (1)

:/ p (e, t) f (1) dt,

where
t—a if a<t<z<b

p(x,t) = :
t—b if a<z<t<b

Applying the inequality (4.1)) for g (¢) = p (z,t), we get

(4.21) ﬁ/ (@ t) £ (b) dt

I I

<1o-) [ﬁ/ﬂbﬁ(m)dt— (ﬁ/abpw)dt)gr.

Observe that

1 b a-+b
m/@p(w,t)dt—:c— 5
b

J(tydi=1,

a
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D::ﬁ abpz(x,t)dt— <ﬁ/abp(x,t)dt)
1 [(b—x)3+(x—a)3 _(m_a;—b)Q

and
2

:b—a 3

:(b—x)Q—(b—x)?)(x—a)+(x_a)2_(x_aij)z'

As a simple calculation shows that

(b—x)Q—(b—x)(a:—a)+(x—a)2

we get,

1 2

Using (4.21]), we deduce (4.19)). n
REMARK 56. If in we choose either x = a or x = b, we get
a+b 1 9
<——(p—7)(b—a)”,
2l ew-n0-0
which is the inequality .

REMARK 57. If in we choose x = “Tij, then we get the in-
equality

E(X) -

(4.22) ‘E(X)+(b—a)Pr <X < a;b) —b‘

1 2
Sm@—’ﬂ(b—@) .

The following theorem also holds (see also [20]).

THEOREM 72. Let X, f, v, ¢ and F () be as above, then we have:
b—a b+ x

() = —5
i(b—a)%r (x—a;b)Q

=(¢-7) (b—a)*,

(4.23)  |E(X)+

B

IN

(925 )

%\H a\

IN
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for all z € [a, b].

PROOF. We use the identity (4.20)).
Applying the pre-Griiss inequality (4.1]), we get, for x € [a, b],

1

(4.24) —

/x(t—a)f(t)dt

_xia/:(t—a)dﬁxia/:f(t)dt‘

0= | ot

_ [Iia/j(t—a)dtr]

SIS

and, similarly,

(4.25) ‘b !

— X

/b(t—b)f(t)dt

_ bix/:(t—b)dt.b_lw/bf(t)dt'

(¢ 7)(b_x)7 .IE(CL,b).

<L
From and we can write
42) ([ t-wr®d-TF @] < 0= @)
and
az) || @-nsods ST 0= F@)
1 2
< F6-N 0=

for all z € [a, b].
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Summing (4.26) and (4.27) and using the triangle inequality, we
deduce that

T b
/(t—a)f(t)dt+/ (t—b) f(£) dt —
< 0= [P+ 0]

1 9 a+b\?
o V)L(b o+ (o= 237)

Evaluation at x = a or b produces the final inequality in (4.23]). &

REMARK 58. If we choose in , either x = a or x = b, we get
the inequality

b—a b—=x

(4.28) F(x)+—;

(4.29) E(X) -

a+b 1 9
< pe-n0-0

and thus recapture .
REMARK 59. If we choose in , r= “TH’, then we get

(4.30) ‘E(X)+ (b;a) Pr (XS a+b> _a+3b'

2 4
1 2
Sm(cb—v)(b—a) ,

which is the best inequality of this type that can be obtained.

2. The Case of Absolutely Continuous PDF's

2.1. Introduction. In [108], Mati¢, Pecari¢ and Ujevié¢ proved
the following refinement of Cebysev’s inequality which we call the “pre-
Cebysev” inequality

) |2 / @)@ do
/ f(z)dz - / () dx

<F(b—a)||f||

y [bia/:gQ(x)da:— (bia/abg(x)dx)QIQ,
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provided that f is absolutely continuous on [a,b] and all the integrals
in exist and are finite.

Matié¢, Pecari¢ and Ujevié¢ observed that: if a factor is known, say
g(t), t € [a,1], then instead of using Cebydev’s inequality to estimate
the difference

—/ r dt——/ Ft)dt- g,

it is better to use . They demonstrated this by 1mproving some
results of the second author in [108] related to Taylor’s formula with
integral remainder.

Using the same approach here, we obtain some inequalities for the
expectation, F (X), and cumulative distribution function F'(z) of a
random variable having the probability density function f : [a,b] — R
which is assumed to be absolutely continuous and whose derivative

'€ Ly [a,b].

2.2. Some Inequalities. We start with the following result for
expectation [21].

THEOREM 73. Let X be a random variable having the probability
density function f : [a,b] — R. Assume that f is absolutely continuous
on [a,b] and " € Ly [a,b], then,

a+b 2 ,
o IR

PRrooF. If we put g (t) =t in (4.31),

a/abtf(t)dt—ﬁ/abf(t)dt.bia/abtdt’
I IAN [ 1a/abtzdt(b1a/abtdt)zr.

2

1 1t (b—a)’
tdt — (—— [ tdt) =
b—a /a (b —a /a ) 12
and so (4.32)) is true. 1

REMARK 60. We could obtain the same inequality by applying Cebysev’s
inequality. Note, however, that for further results, the pre-Cebysev in-
equality provides better estimates than would be obtained using the clas-
sical result.

1

(4.32) E(X) -

(4.33)

1
h—

However,
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THEOREM 74. (|21]) Let X

owix)i= | [t~

for all p € [a,b].

PROOF. If g (t) = (t — p)° i

(4.35) —/b(t— )2f(t)dt

However,

and

I 4
P a (t—p) dt —

=)+ (= a)’
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and f be as above. If

uff@dﬂi we o,

n , then,

dt - —/ (t—p dt'
< 5= 7 [ : L( wia- (2 [ fﬁ)j .

bia/ab(t—u)th)Q

b—a

_[w—mﬁuu—mjg
3(b—a)

2 a b ? 2 !
< -0 E(u— ;')-+§5w—ﬂ>buum

N
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which simplifies further to give:

(b—a)’ a+b\> 1 9
A:T[15<M— 9 > +Z_L(b_a)]

=(b—a)? [% (#—a;b)2+rio(b—a)2]~

Using (4.35]), we deduce the desired inequality (4.34)). B

The best inequality we can obtain from (4.34) is that for which

p = 2 giving the following corollary (see also [21]).

COROLLARY 54. With the above assumptions and denoting oo (X) :
oase (X),

(b_a)2 1 30 ¢t
S| < o= =) £

(4.36) o8 (X) —

The following theorem provides an inequality that connects the ex-
pectation E (X) and the cumulative distribution function F(x) :=
[ f(t)dt of a random variable X having the PDF f : [a,0] — R
(see also [21]).

THEOREM 75. Let X be a random variable whose PDF, f : [a,b] —
R is absolutely continuous on [a,b] and f' € Ly |a,b], then,
b—a
2

(4.37) |E(X)+(b—a)F(z) -z - < %(b—a)3 11l

for all z € [a, b].
Proor. We use the following equality established by Barnett and
Dragomir in [9]

(4.38) (b—a)F(x)JrE(X)—b:/ p (@, 1)dF (1)

b
=/ p(e.t) £ (£)dt,

where
t—a if a<t<ax<b

p(x,t) = :
t—b if a<z<t<b
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Now, if we apply the inequality (4.31)) for g (t) = p (x,t), we obtain

(4.39) ‘ﬁ/abp(x,t)f(t) dt

1 [ 1 [

Observe that

and

:bia [(b—x)?’—lg—(a:—a)?’] - (x_a;-b)Z

1 2

Using (4.39), we deduce (4.37)). n

REMARK 61. If in either x = a or x = b,

’E(X)—a+b’

1 3 /
< — —
which is inequality .

REMARK 62. If in T = “T“’, then

aa0) |ECO+0-apr(x <) —o) < So- P 17
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THEOREM 76. (|21]) Let X, F and f be as above, then,

(4.41) B(X)+ 5= F (a) - —

1 , a+b\> 1 )
;l(b—a)llfllookx— ) +E<b—a>]

1 3 !
< — . f

b—a _:c+b‘

IN

for all z € [a, b].

PRrOOF. Using the same identity of Barnett and Dragomir [9] as
in Theorem and applying the pre-Cebysev inequality (4.31]), for
x € [a,b] we get:

(4.42)

x_a/z(t—a)f(t)dt

_ wia/j(t—a)dt-wia/:f(t)dt'

1 /
<55 1Mo

e (e o]

1
= =

and, similarly,

(4.43) ‘bix/:(t—b)f(t)dt

b b
_ 1 /(t—b)dt‘ﬁ f(t)dt‘

b—x m
<L @-27I71
— 12 00’
for all z € [a,b).
From (4.42)) and (4.43) we can write
* T —a 1
aw | [ -af@d- P @) < - If
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and
b—=x

b 1 ,
w15) |[ -0 @i+ S0 -F@)| < 5 0-0 11,

for all x € [a, b].

Summing (4.44) and (4.45) and using the triangle inequality, we
deduce

[ -

<

b— b—
aF(x)—l— Zx

~—~

t)dt+/b(t—b)f(t)dt—
171 [~ a)? + (b~ )"
-7 [3 («-"57) +}1<b—a>2]

1 , a+b\> 1 )
=1<b—a>\|f\|m[(:c— ) +E<b—a>].

Using the identity (4.38]), the desired result (4.41)) is obtained. n
REMARK 63. If in either v = a or x = b, the inequality
18 recaptured.

REMARK 64. If in ,x = “T*b, then the best inequality of this
type that can be obtained 1s:

b—a

|~

1

[\

ol

E(X) + (b—a)* |1/l

2

pr(x < a+b _a—|—3b
48

3. Some Elementary Inequalities

3.1. Introduction. Let X be a continuous random variable hav-
ing the probability density function f defined on a finite interval [a, b].

Using some tools from the theory of inequalities, namely Holder’s
inequality, pre-Griiss inequality, pre-Cebysev inequality, Taylor’s for-
mula with integral remainder, we point out some elementary inequali-
ties linking the expectation and variance.

3.2. The Results. The following inequalities for the dispersion
o (X) hold [18].

THEOREM 77. Let X be a continuous random variable defined on
la,b] having PDF, f, then:

(i) we have the inequality

ol

(4.46) 0<o(X)<[b—E(X)?[E(X)—a <
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and
(4.47) 0<[b—EX)][E(X)—a]—0o*(X)
(b—a)

6

11l

S 1 1
[B(g+1,q+ 1]z (b—a)* 7| f],
if f € Lyla,bl, p>1,%+%:1

where B (-,+) is Euler’s Beta function.
(i) If m < f <M a.e. onla,b], then

(4.48) mib-a) b— E(X)][E(X)—a —o?(x) <2 (66— a)
and
(149) |l— B (X)) [E (X) —a] - 0* (x) - = @)
Al ()
- 60

PROOF. Note that:
(4.50) / (b—1)(t —a) f (t)dt
:/ (b— E (X)) + (E(X) —t)]
X [(E(X)—a)+ (t—E (X)) f(t)dt

E
=<b—E<X>><E<X>—a>/f<t>dt

+<E<X>—a>/<E<X> 2oL

a

b
+<b—E<X>>/ (t— E(X)) (1) dt

- [e-Brr@a
— b= EQOJE(X) —d = 0* (X)

b b
/f(t)dtzl and /(t—E(X))f(t)dt:().
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b b b
(4.51) ‘bia/ h(t)g(t)dt—bia/ h(t)dt-ﬁ g (1) dt

4. INEQUALITIES FOR CDFS VIA GRUSS TYPE RESULTS

(i) Using the fact that

b
/ (t—a)(b—1t) f(t)dt >0,
it follows that
o (X) < - E(X)][E(X) —a
and so the first inequality in (4.46]) is established.
(3.40)

The second inequality in follows from the elementary
result that

1
af < (a+P)’ a.fER
where a =b— E(X), f=FE(X) —a.
The first inequality in (4.47)) follows, since
b b
[a—ae-nrwasis, [ c-ao-na

(b—a)
= e

The second inequality is obvious by Hélder’s integral inequal-
ity,

/(t—a)(b—t)f(t)dt

< </abfp(t)dt); (/ab(t—a)q(b—t)th>;

= [If]l, (b—a)* % [B(g+1,q+1)]s.

S

(ii) The inequality (4.48)) is obvious, taking into account that if

m < f <M ae. on [a,b], then

m(t—a)(b—t) <t —a)(b—t)f(t) <M(t-a)b-1)

a.e. on [a,b], and by integrating over [a, b].
To prove (4.49)), we use the following “pre-Griss” inequality
established in [108§]

<3 6-7) [ﬁ/@bgw)cﬁ— (ﬁ/abgwt)T,
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provided that the mappings h,g : [a,b] — R are measurable,
all the integrals involved in (4.51) exist and are finite and
v <h<¢a.e. ona,b.

Choose in ([£.51), h (t) = f (t) and g (t) = (¢ — a) (b — t), which

then wive
452 [ [u-w6-0s0a
s [emae-na L o
<5 0r-m | _a/ab<t—a>2<b—t>2dt
(bla/f(taxbwdt)T
However,

/(t—a)(b—t)dt:(b;a), /f(t)dtzl,

/ab (t—a)Q(b—t)2dt—(b—a)5/0 21— 1) dt = (b goa)5
and
bia/“b(t_CL)Q(b_t)zdt_(bia/ab(t—a)(b—t)dt)2
_ (b1—8§)4.

Consequently, by (4.52)), we deduce that

/b<t—a><b—t>f<t>dt—%

1 (b—a)4 :
55(5_“)(M_m)[ 180 ]
~(b—a)’ (M —m)
B 125 '

Using (4.50)), we deduce (4.49)).
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With additional information about the derivative of f, we can state
the following result which complements (4.49) (see also [18]).

THEOREM 78. Assume that the PDF of X is absolutely continuous
on la, b.

(i) If f' € Ly [a,b], then we have:

453) |Ib- B(X)][E(X) —a] - o*(x) - L=
<
(i) If f' € Lo |a,b], then we have:
(454) |[b— E(X)][E(X) —a] - 0* (X) - (b_6a)
< 16—
PrROOF.

(i) Use is made of the “pre-Cebysev” inequality proved in [108]
and given in (4.31)). Now, if we choose h(t) = f(t), g(t) =
(t—a)(b—1t)in (4.31)), we get

(b—a)’
6

/(t—a)(b—t)f(t)dt—

Wb —a) (b a)?
- 2V/3 12v/5
(b a)* W]l

24+/30
Using (4.50)), we deduce (4.53)).

(ii) For the second part of the theorem, we use the following “pre-
Lupag” inequality as stated in [108]

b b b
(4.55) ‘bia/ h(t)g(t)dt—bia/ h(t)dt-ﬁ g (t)dt

b—a 1 1 72
< ' L 2 N
< — 7l [b_a/a g (t)dt (b_a/a g(t)dt)] :
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provided that g, h are as above and b’ € Ly [a, b].

Now if we choose in (4.55) h (t) = f(t), g(t) = (t —a) (b—1),
we obtain the desired inequality (4.54). The details are omit-
ted.

THEOREM 79. ([18]) Let X be a random variable and f : [a,b] — R
its PDF. If f is such that f™ (n > 0) is absolutely continuous on [a, b],
then we have the inequality

(4.56) |[E(X)—a][b— FE(X)]

(k1) (b— ) f® (a)
(k+3)!

— o2 (X) _
k=0

( Hf(n-!—l)Hoo
DTG

S

—a)"™ i et e L [a,b]

||f(n+1) Hp(b*a)nﬂwé

£ pnt)
[ eL,labl, p>1
nl(ng+1)1 (nt+2+1) (n+3+1) rt pla,b], p

f(n+1) (b_a)n+3 ] "
\ H n!(n—i’;)(n—‘r?)) Zf f( +1) € Ll [CL,b] .

Proo¥r. The following Taylor’s formula with integral remainder is
well known in the literature (see for example [4]):

4s)  F0 =Y S @ [ -9 s

k=0

for all t € [a, b].
Since

b
(458) [E(X)—al b E(X)] - o* (X) = / (t—a)(b—t) f (1) dr,
we have:

(4.59) [E(X) —a][b— E(X)] - 0* (X)

/abt—a b—t!;t_a (a)

—i—%/:(t—s) ot (s )ds] dt
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—~ f®) (a ’ E+1
:E:i%él/’@_@ (b—t)dt

I !
o [(t —a)(b—1) / (t —s)" f*D () ds| dt.
Using the transformation, ¢t = (1 — u) a + ub, we have
b 1
/1@—@“lw—ﬂdpzw—af”/pwﬁw1—mdu
a 0

1
(k+2) (k +3)

and by (4.59), we deduce that

" (k+1) (b—a)"? f®) (a)

B (X) = a][p— B (X)] - 0® (X) - T E

k=0

/waWﬂ“W$@

S%/ab(t—a)(b—t) dt =: M (a,b).

However, for all ¢ € [a, b] we have

/t (t_s)nf(n+1) (s) ds S/t\t—s]"|f(n+1) (s)’ds

< s [0 )] [ - as

s€la,b]
n (t B a)n+1
<P 5

By Holder’s integral inequality we have,

t/%t—Swa“)wﬁk

([iroora) ([

(t - a>nq+1 %

. 11
<o, | S — e

p

for all ¢ € [a, b].
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Finally, we observe that

[ s syds) < [ -9 15 (s)]ds

<(t—a) [ 11 (s)]ds

<t =a)" £,

for all ¢ € [a, b].

Consequently,
(n+1)
M(ab) < = ||f<n+l>u b i
= pl (nTl)%pfa(t_a) q(b—t)dt
L S ¢ =) o) dt
(n+1)

||f — Hoo (b )n+4 fol unt2 (1 . u) du

_ f(n+1) n 1 n 1

= H(mﬁ_l)!p (b ) +3+; ()lu +1+(11 (1 _ U) du
Hf(n—f—l)Hl o a)n+3 fgl un+1 (1 o u) du

and as

! n+2 _ 1
/0“ <1_“)d“_(n+3)(n+4>’

1
1
/ W (1 —u)du =
0 (n+2+§) <n+3+§)

and

1
1
"t (1 —u) du = )
/0 ( ) (n+2)(n+3)
the inequality (4.56|) is proved. 1

REMARK 65. A similar result can be obtained if use is made of a
Taylor expansion around the point b.

4. On an Identity for the Cebysev Functional

4.1. Introduction. For two measurable functions f,g : [a,b] —
R, recall the Cebysev functional,

(4.60) T(f,g):=M(fg) —M(f)Mg),
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where the integral mean is given by
1 b
(4.61) M(f) = b—a/ f(x)dx.
The integrals in (4.60]) are assumed to exist.
Further, the weighted CebysSev functional is defined by

(4.62) T(f,95p) :=D(f,9:0) — M(f;p) M (g:p) ,

where the weighted integral mean is given by
Jup(@) f (z)do

4.63 M(f;p) == .

(4.63) (fip) (o) ds

We note that,

g 1)=T(f.9)
and

M(f;1) = M(f).

Here we obtain bounds on the functionals and in terms
of one of the functions, say f, being of bounded variation, Lipschitzian
or monotonic nondecreasing.

This is accomplished by developing identities involving a Riemann-
Stieltjes integral. The main results are obtained in Section [4.2] while
in Section bounds for moments about a general point + are ob-
tained for functions of bounded variation, Lipschitzian and monotonic.
Cerone and Dragomir [32] obtained bounds in terms of the || f'[|,, p > 1
where it necessitated the differentiability of the function f. There is
no need for such assumptions in the work covered by the current de-
velopment. A further application is given in Section [4.4] in which the
moment generating function is approximated.

4.2. An Identity for the Cebysev Functional. It is worthwhile
noting that a number of identities relating to the Cebysev functional
already exist. The reader is referred to [109] Chapters IX and X.
Korkine’s identity is well known, see [109, p. 296] and is given by

460 T0) = ot [ [ @ =7 0) (0 0) 9 0) oy

It is identity (4.64)) that is often used to prove an inequality of Griiss
for functions bounded above and below, [109].
The Griiss inequality is given by

1
(465) T (f9) < 1 (% - ) (@, —6,)
where ¢, < f (1) < @ for x € [a, b].
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If we let S (f) be an operator defined by
(4.66) S(f) () = f(z) = M(f),

which shifts a function by its integral mean, then the following identity
holds. Namely,

(4.67) T (f,9)=T(S(f),9)=T(f,S(9)=T(S(f),S(9),

and so

(4.68) T (f,9) =M(S5(f)g) =M(fS(g9)) = M(5(f)5(9))
since M (S (f)) =M (S(g)) = 0.

For the last term in or only one of the functions needs
to be shifted by its integral mean. If the other is shifted by any other
quantity, the identities still hold. A weighted version of related
to T(f,9) = M((f (x) — k) S(g)) for k arbitrary was given by Sonin
[118] (see [109] p. 246]).

The interested reader is also referred to Dragomir [67] and Fink
[95] for extensive treatments of the Griiss and related inequalities.

The following lemma presents an identity for the Cebysev functional

that involves a Riemann-Stieltjes integral which was first introduced by
Cerone in [29].

LEMMA 14. Let f,g : [a,b] — R, where f is of bounded variation
and g is continuous on |a,b], then

(4:69) T(f.q) - ﬁ [eware.
where

(4.70) ()= (t—a)A(t,b)—(b—1t)A(a,t)
with

(4.71) Ala,b) = / g (z)dz.

PROOF. From (4.69)) integrating the Riemann-Stieltjes integral by
parts produces

b
! / & (t) df (1)
1

(b—a)”
- {wt)f(t)L—/abf(t)dw(t)}

= {w(b)f(b)—w(a)f(a)—/abf(t)w’(t)dt}
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since 1 (t) is differentiable. Thus, from (4.70), ¥ (a) = ¢ (b) = 0 and

SO

/ v (t (b_la) /:Kb_a)ﬂt)_A(aab)]f(t)dt
_bial[ﬂﬂ—ﬂﬂﬂf@Mt
= M(fS(9))

from which the result (4.69) is obtained on noting identity (4.68]). u

The following well known lemmas will prove useful and are stated
here for lucidity.

LEMMA 15. Let g,v : [a,b] — R be such that g is continuous and
v 1S of bounded variation on [a,b], then the Riemann-Stieltjes integral

f g (t)dv (t) exists and is such that

b b
[ awa <t>\ < sup lo 0/ ()

tela,b]

(4.72)

LEMMA 16. Let g,v : [a,b] — R be such that g is Riemann-
integrable on [a,b] and v is L—Lipschitzian on |a,b], then

/abgos)dv(t)' < [yl

with v L— Lipschitzian if it satisfies

(4.73)

v (@) —v(y)l < Lz —yl|
for all z,y € [a,b].

LEMMA 17. Let g,v : [a,b] — R be such that g is continuous on
la,b] and v is monotonic nondecreasing on [a,b], then

/abg(t)dv(t)'S/ab‘g(t)‘dv(t>

It should be noted that if v is nonincreasing then —v is nondecreas-
ing.

(4.74)
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THEOREM 80. Let f, g : [a,b] — R, where f is of bounded variation
and g is continuous on |a, b, then

(475) (- al*IT(f,9)]
sup [ ()] (£).
t€la,b] a

= Lf: | (t)|dt, for f L — Lipschitzian,

fab |0 ()| df (t), for f monotonic nondecreasing.

PRrROOF. Follows directly from Lemmas [I4] - [I7] that is, from the
identity (4.69) and (4.72) — (4.74). u

The following lemma gives an identity for the weighted Chebychev
functional that involves a Riemann-Stieltjes integral [29].

LEMMA 18. Let f,g,p: [a,b] — R, where f is of bounded variation

and g,p are continuous on [a,b]. Further, let P (b) = f:p(x) dx > 0,
then

b
(4.76) S(0) = gy | VOT O,

where T (f, g;p) is as given in ([4.69),

(4.77) U(t)=P({Ht)G(t)—P(t)G(t)
with

P(t)= [ p(z)dx, P(t)=P(b)— P(t)
(4.78) and

G(t)=[,p()g(z)dz, G(t)=GC(b)—-G(1).
PROOF. The proof follows closely that of Lemma

We first note that U (¢) may be represented in terms of only P (-)
and G (-), namely,

(4.79) () =P )G (b) — P ()G (L).
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It may further be noticed that W ( ) (b) = 0. Thus, integrating
from and using either (| - or gives
b
—Pf(b) [wwao
_ b
:P—(lb)/ £ (1) dv (2)
1 "
- 57 | POIGO-P OGS @)
b
— o | 090 - 5E0)| roa
:%/m)g(wmdt—— R
=M (f,9:p) = M(g;p) M (f;p) = )
where we have used the fact that % =M (g; p) 1

THEOREM 81. ([29]). Let the conditions of Lemma[i§ on f, g and
p continue to hold, then

(4.80)  P*(b)IZ(f,9:p)|

s 1% (O (1),

t€la, b]
< Lf |W (t |dt for f L — Lipschitzian,
f |W (t)|df () for f monotonic nondecreasing.

where ‘I(f g; p) is as given by and U (t) = P (t) G (b)—P (b) G (t),
with P (t) = [!p(x)dz, G (t) = fap(x)g(x) dw.

PROOF. The proof uses Lemmas[14]—[17] and follows closely that of
Theorem [80] 1

REMARK 66. If we take p (x) = 1 in the above results involving the
weighted Chebychev functional, then the results obtained earlier for the
unweighted Chebychev functional are recaptured.

Griiss type inequalities obtained from bounds on the Chebychev
functional have been applied in a variety of areas including obtaining
perturbed rules in numerical integration, see for example [34]. In the
following section the above work is applied to the approximation of
moments. For other related results see also [18] and [33].
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REMARK 67. If f is differentiable then the identity becomes

1

(481) 19 = G

b
/¢mrww

and so

[l 11 oo > f* € Loo [a; 0] ;
(b=a)*|IT(f,9)l < q Wl NN, f e Lplatl, p>1, S+ 0 =1
[l (171l f" € Ly [, b

where the Lebesque norms ||-|| are defined in the usual way.

The identity for the weighted integral means (4.76|) and the corre-
sponding bounds (4.80)) will not be examined further here [29].

THEOREM 82. Let g : [a,b] — R be absolutely continuous on [a, b]
then for

(4.82) D(g;a,t,b) := M (g;t,b) — M (g;a,t),

(4.83)  |D(g;a,t,b)|

( (b_Ta) ||gl||oo7 9, € Lo [a7b] ;
1
—a)9(b—1)1 ] q
[t ) g Iy o]
1 1 _ 1.
<q p>1 gty =L
19"l - g € Ly|abl;
\/Z (9), g of bounded variation;
\ (b_Ta) L, g s L — Lipschitzian.

PROOF. Let the kernel r (¢, u) be defined by

u—a

, u € [a,t],
t—a
(4.84) r(t,u) =
b—u
;g U€ (t,0]

then a straight forward integration by parts argument of the Riemann-
Stieltjes integral over each of the intervals [a,t] and (t,b] gives the
identity

(4.85) h/17’@,u)dg(u)::l)(g;a,ulﬁ.
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Now for g absolutely continuous then

b
(4.86) D(gia,t,b) = / r(t,u) o (u) du
and so

|D (g;a,t,b)| < ess sup |rtu|/|g ) du, for ¢ € Ly[a,b],

u€la,b]
where from (4.84))
(4.87) ess sup |r(t,u)| =1

u€(a,b]

and so the third inequality in (4.83]) results. Further, using the Holder
inequality gives

a9 Dol ([ '”t’“”qd“); ([wor dt);

1 1
for p>1, -4+ - =1,
P q

where explicitly from (4.84))

as ([ rewra) |
SNE R

1 q
/ uqdu)
0

— [(t — )"+ (b—1)")1

_ [(t—a)‘“r(b—t)q}

qg+1

s

Q

Also,

(4.90) |D (g;a,t,b)| < ess Sup g (u |/ |7 (t,u)| du,
u€la,b]
and so from (4.89) with ¢ = 1 we get the first inequality in (4.83)).
Now, for g (u) of bounded variation on [a, ] then from Lemma [15]

equation (4.72)) and identity (4.85]) we have

b
D (g5a,t,b)| < ess sup | (t,u)] \/ (9)

u€la,b o
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producing the fourth inequality in (4.83) on using (4.87). From (4.73)
and (4.85)) we have, by associating ¢ with v and r (¢,-) with ¢ (-),

b
|D (g;a,t,b)| < L/ 7 (t, u)| du

and so this, from (4.89) with ¢ = 1, gives the final inequality in (4.83)). B

REMARK 68. The results of Theorem may be used to obtain

bounds on v (t) since from and
()=t —a)(b—=1)D(g;a,t,b).

Hence, upper bounds on the Cebysev functional may be obtained from
and for general functions g. The following two sections
wnvestigate the exact evaluation for specific functions of g (-).

4.3. Results Involving Moments. In this section bounds on n'®

moments about a point v are investigated. Define for n a nonnegative
integer,

(4.91) M, (7) = / (z = )" h(z)dz, 7E€R.

If v = 0 then M, (0) are the moments about the origin and v = M; (0)
are the central moments. Further, the expectation of a continuous
random variable can be written as £ (X) = M; (0). Also, the variance
of the random variable X, 0% (X) = M, (M (0)).

The following corollary is valid [29].

COROLLARY 55. Let f : [a,b] — R be integrable on [a,b], then

Bn+1 _ An+1
192) |M, ()22
@92 | () -2
( b
sup ¢ (t)| - =5 \/ (f), for f of bounded variation on [a,b],
te[a b] a
S L _ L . . .
n _|_ 1 f ¢ ()] dt, for f ipschitzian,
| 1 f o (t)] df (1) for f monotonic nondecreasing.

where M, () is as given by , M (f) is the integral mean of f as
defined in ,
B=b—~v, A=a—~
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and

193 o0 =-2" - [(j=2) 6=

+ (5:2) (a—y)"“} .

PROOF. From (4.75) taking ¢ (t) = (t — )" and using (4.60) and
(4.61]) gives

Bn+1 _ An+1

(b—a)|T(f,(t—7)")|=’Mnﬁ) e

M(f)].

The right hand side is obtained on noting that for g (t) = (¢t — )",
_ %@
¢(t) =—5-4- 1
REMARK 69. [t should be noted here that Cerone and Dragomar
[32] obtained bounds on the left hand expression for f € L,la,b], p >

1. They obtained the following Lemmas which are useful in procuring
expressions for the bounds in in more explicit form [29].

LEMMA 19. Let ¢ (t) be as defined by ([4-93), then

( n odd, any-~y andt € (a,b)

<0 v < a, t € (a,b)

(4.94) ¢ (t) e Y a<y<b, teleb)
v > b, t € (a,b)
\>O’ MY a<y<b, te(ac)

where ¢ (¢) =0, a < ¢ <b and

> < 5

c =7 ’y:T

<7y, o> atb
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LEMMA 20. ([29]). For ¢ (t) as given by then

(4.95) / 16 (1)) dt

BTfA [Bn—H o An+1]

)

_ prt2_gni n odd and any
n+2 n even and vy < a

n+2_ pn+2_ An+2 2 2 n
_) % 5+2 4 +2(b1—a){[(b_a') _2<C_a”BH

+[2(0—¢)* = (b—a)’]} A", n even and a < < b;

n+2__ An+2 _
B A _ BoA et At n even and vy > b,

\ 2
where

B=b—v, A=a—, C=c—7,
(4.96) Ci=[C(t)dt, Co= [ C(t)dt,

with C(t) = (F72) B + (§=%) A+
and ¢ (¢) =0 with a < ¢ < b.

LEMMA 21. ([29]). For ¢ (t) as defined by ([4.93), then

(4.97)  sup &s(t)‘
tela,b]

4 * n+1_An+1
C () = Ay

- %—C(t*) n even and vy > b;

n odd, n even and vy < a;

mi+mo }m1*m2 }
\ 2 + 2

n even and a <y < b,

where

Bn+1 _ An+1
(n+1)(B—A)

C (t) is as defined in , my = o (L), my = —¢ () and t*, t%, £}
satisfy with t7 < t3.

The following lemma is required to determine the bound in (4.92))
when f is monotonic nondecreasing (Cerone and Dragomir [32] ob-
tained bounds assuming that f was differentiable).

(4.98) (" —)" =
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LEMMA 22. The following result holds for ¢ (t) as defined by (4.93),

(4.99) / 6(t)] df
Xn (a,0), n odd or n even and vy < a,
=1 —X,(a,b), n even and vy > b,

Xn (€,0) = xn (a,¢), n even and a <y <b

and for f : |a,b] — R, monotonic nondecreasing,

b
@0 —— [lowlas
( B(B"*17)11114(An*1)f (b), n odd or n even
and v < a;
3 A(A"—IT);?(B”—l)f (), n even and vy > b;
[Bn+1 _ Ot % (b— c)] T{(—ﬁ n even and
| [ B (- a) - (O - A L8, 0 <y <,
where

a0y = [ oo - s

A=a—~, B=b—v, C=c—r.

PROOF. Let a,ﬁ € [a,b] and

e / 16 ()] df

:¢ 6(8)1 ()
n+1

_/j [(t—v)”—< B =AY | oy ar

n+1)(b—a)

and x,, (a,b) be as given by (4.101)) since ¢ (a) = ¢ (b) = 0.
Further, using the results of Lemma as represented in (4.94)),
and, the fact that

L/ﬂ|¢(t)|df—{X(a’ﬁ)’ ¢(t) <0, te|a,f]
1a —x(,8), ¢(t)>0,t€[ap

gives the results as stated.
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We now use the fact that f is monotonic nondecreasing so that from
(#.101)

w@n<so) [ b [(t ) - e GJ i,

Further,

b n _ An

xn(c,b>§f(b)/ {@—V)n‘(nfn(f_a)}dt
- Bl — Cml (Bh — A" (b — c)
—f(b){ n+1  (n+1)(b—a) }

and
w@oz o [ fu-- et

_ {C"“ —AM(B' — AM) (¢ — a)

n+1  (n+1)(b—a) }fw)

so the proof of the lemma is complete. 1

The following corollary gives bounds for the expectation [29].

COROLLARY 56. Let f : [a,b] — Ry be a probability density func-
tion associated with a random variable X, then the expectation E (X)
satisfies the inequalities

b
(4.102) ‘E(X) - ‘
b
(b;a)3 V(f), f of bounded variation,
= (mTa)? : %7 f L — Lipschitzian,
bafg+b—1]f(b), f monotonic nondecreasing.

PROOF. Taking n = 1 in Corollary [55] and using Lemmas [19] -
gives the results after some straightforward algebra. In particular,

-t (22 (5

and t* the one solution of ¢’ (t) = 0 is t* = 25 g

The following corollary gives bounds for the variance.
We shall assume that a <y = E[X] <b.
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COROLLARY 57. ([29]). Let f : [a,b] — R, be the PDF associated
with a random variable X. The variance o* (X) is such that

(4.103) |o*(X) — S|

b
[mq + mg + |ma — my] V“G(f), f of bounded variation,

{9 alle—a’ B~ -0

S\ B AN (50T WPk f s L Lipschitzian,
(B3 — C3 — (a+b) (b—c)] L2
| +la+b)(c—a)—(C°— ALY, f monotonic nondecreasing.
where
g (b—E (X))’ + (E(X) —a)’
3(b—a) ’
m1=¢<E(X)—S%), m2:¢(E(X)+S%),
s ==+ ({0 =o' = (1=2) ="
A=a—-v, B=b—n, C=c—7, ¢(c)=0,a<c<b
and v = E (X).

Proor. Taking n = 2 in Corollary [55| gives, from (4.93]),

o) =(t—)° + (é’:;) A3 (2:2) B

where a <y = E (X) < b.
From Lemma [21| and the third inequality in (4.97)) with n = 2 we

have,

tr=E[X]—S2, t;=E[X]+57,

and hence the first inequality is shown from the first inequality of (4.92)).
Now, if f is Lipschitzian, then from the second inequality of (4.92
with n = 2 and a < v = E(X) < b, the second identity in (4.95
produces the reported result given in (4.103)) after some simplification.
The last inequality is obtained from (4.100]) of Lemma22) with n = 2
and hence the corollary is proved. §
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4.4. Approximations for the Moment Generating Func-
tion. Let X be a random variable on [a,b] with probability density
function h (z) then the moment generating function Mx (p) is given by

(4.104) My (p) = E [e"] = / eP*h (x) dx.

The following lemma will prove useful in the proof of the subsequent
corollary, as it examines the behaviour of the function 6 ()

(4.105) (b—a)0(t) =tA, (a,b) — [aA, (t,b) + DA, (a,1)],
where
(4.106) A, (a,b) = e

p
LEMMA 23. ([29]). Let 0 (t) be as defined by and

then for any a,b € R, 0 (t) has the following characteristics:
(i) 0 (a) =0 (b) =0,
(i) 0 (t) is convex for p < 0 and concave for p > 0,
Ap(a,b)

iii) there is one turning point at t* = L 1n ( 2222 ) gnd a < t* < b.
gp Sln (5

PROOF. The result (i) is trivial from (4.105) using standard prop-
erties of the definite integral to give 6 (a) = 6 (b) = 0.
Now,
A b
(4.107) 0 (t) = % —e’ 0" (t) = —pet
giving 0" (t) > 0 for p < 0 and 6" () < 0 for p > 0 and (ii) holds.
Further, from (4.107)), ¢’ (t*) = 0 where
t* = 1ln (Ap (a,b)> .
P b—a
To show that a < ¢* < b it suffices to show that
0 (a)0' (b) <0

since the exponential is continuous. Here 6’ (a) is the right derivative
at a and 0’ (b) is the left derivative at b.
Now,

0' (a)0' (b) = <% - eap) (% — ebp)

Ap(a’b) 1 /beptdt

but

b—a b—a
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the integral mean over [a, b] so that 6’ (a) > 0, and ¢’ (b) < 0 for p > 0
and 0’ (a) < 0and ¢’ (b) > 0 for p < 0, giving t* € [a, b] where 0 (t*) = 0.
Thus the lemma is now completely proved. &

COROLLARY 58. ([29]). Let f : [a,b] — R be of bounded variation
on la,b] then

(4.108)

/a ePLf(t)dt — A (a,b)M(f)’

be®™ — qe
(m(ln(m)—1)+ —_ >V|p(f),

<3y b—a)m [(b_T“) p— 1} %' for f L — Lipschitzian on |a,b],

(b—a)m|[f(b)— f(a)], f monotonic nondecreasing,

A, (a,b) e —e®
b—a pb—a)

(4.109) m =

PROOF. From (4.75) taking g (t) = e”* and using and ([4.61)

gives
(4.110) (b—a)|T (f,e")]
| [erma- @y
sup |6 (t)| V2 (f), for f of bounded variation on [a,b],
tela, b]
< Lf |6 ()| dt, for f L — Lipschitzian on |[a,b],

f 10 (t)| df (t f monotonic nondecreasing on [a, b],

where the bounds are obtained from (4.75) on noting that for g (t) =

e, 0 (t) = ¥ is as given by (4.105) — (4.106).

The properties of 0 (t), expounded in Lemma 2 E aid in obtaining

explicit bounds from (4.110)).
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First, from (4.105)), (4.106]) and (4.109))
sup |0 (t)] = 10 (t")]

te(a,b]
A, (t* A *
— t*m_ a p(tab)_'_b P(CL?t)
b—a b—a

m a (e?—m b (m—e®?
=|—In(m)— - — -

P p\ b—a p\ b—a

m be® — ae'?
=|—(In(m)—-1)+ ——

p M =G
In the above we have used the fact that m > 0 and that pt* = In (m).
Using (from Lemma the result that 6 () is positive or negative for

t € [a,b] depending on whether p > 0 or p < 0 respectively, the first
inequality in (4.108)) results.

p

For the second inequality, we have, from (4.105)), (4.106|) and Lemma
23]
b 1 b bp _ tp +b tp _ ,ap
/|0(t)|dt:—/ pmt—a(e )b e
a |p| a b—a
1 [ b? — a2) b b
= — |pm — (ae’ — be? —/ eptdt}
Ipl [ ( 2 ( ) a
1 B 2 _ 2
= — pm(b 2a)—(aebp—be“p)—(b—a)m}
1 : a+b
=—|(b—a m( p—l)— ae® be“p]
m _( ) 5 ( )
1 [ebr — eop
_ —|€ € (a—l—b —1) —(aebp—be“p)}
Il »p 2
1, (b —a 1)
= — (e’ —e" -——.
| ( I3 p
Using (4.109)) gives the second result in (4.108)).
For the final inequality in (4.108)) we need to determine fb 6 (¢)| df (t)
for f monotonic nondecreasing. Now, from (4.105)) and (4.1006)
b b b t
be” — ae’® P
0 (t dft:/ {mt————]dft
[ewiao- [ =S
1 b be? — bp
:_/ [pmH&_em} df (t),
|p| a b—a

where we have used the fact that sgn (6 (t)) = sgn (p).
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Integration by parts of the Riemann-Stieltjes integral gives

b
(4.111) / 6.(1)]df (1)
1

= ‘% i (ept—m)f(t)dt
Now,
b b ebp — e
[errar<so) [ = =g ) = 0= aymi 0)
and

b
[ @it < -m-a)f (@

so that combining with (4.111]) gives the inequalities for f monotonic
nondecreasing. 1

REMARK 70. If f is a probability density function then M (f) = 7=
and f is non-negative.



CHAPTER 5

Elementary Inequalities for the Variance

1. Elementary Inequalities

1.1. Introduction. In [18], the authors point out a number of
inequalities for the expectation, E (X) and the variance, o2 (X) from
which we cite only the following;:

(5.1)  0<o®(X)<[b—E(X)][E(X)-d <

(52)  0<[b-EX)][E(X)-a-0*(X),
( (b o G)S

= e

IN

B+ 1,q+ )]s (b—a)* 5| f],.

provided f € L, [a,b], p > 1, 11)4_%:1;

where B (+,-) is Euler’s Beta function.
Moreover, if m < f < M a.e. on [a, b], then

58) "o < BB ()~ a0 (x) < MO
and
- I Gl
5.4) b= BB -d -0 () - 25
VB0 (M= m)
- 60

In this section, following [6], we point out some additional elementary
results.

1.2. The Results. The following lemma holds [6].

185
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LEMMA 24. Let X be a continuous random variable having the cu-
mulative distribution function F : [a,b] — [0, 1], then,

(55) o*(X) = (b— E(X)) (E(X) -

a)
1 b b
+b—a/a / (t —7) (F (1) — F(t)) drdt.

ProoF. Using integration by parts, we have

b
(5.6) UQ(X):/ (t — E(X))*dF (t)

b
=(t—E (X)) F(t) —2/ (t— FE(X))F(t)dt

a
b

:(b—E(X))2—2/ (t— B (X)) F (1) dt.

a

Further, using Korkine’s identity [105]

bia/abh(t)g(t)d b_a/ b dt —/

— g (7)) drdt,
we have
50 | - B0 F
_ b / (- E / F ) dt

t —7) (7)) drdt.

Since,
/ab (- B0 a = T EE)” - (E(X) - a)’
b-a) ("5 - E0)

and
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then, by and ,
o* (X)=(b-E(X))" -2

b_a// (=) (F (1) — F () drdt

—(b—E(X)?=(b+a—2E(X))(b— E(X))

b_a// (t—7) — F(r))drdt

—a)

—b_a/a/a<t—¢><F<t>—F<T>>dmt,

and the lemma is proved. 1

{b+a—2E(X) (X))

— (b

REMARK 71. Since the mapping F' is monotonic nondecreasing on
la,b], then

(5.8) (t—71)(F(1)—F(t)) <0 forall t,7 € [a,bl;
which implies that
(5.9) o (X) < [b— E(X)][E(X) —d],

an inequality that was proved in [18] and [7] using two different meth-
ods.

The inequality (5.9) can be improved as follows [6].
THEOREM 83. With the assumptions in Lemma[2]),

(5.10) (b— E (X)) (E(X) —a) — o (X)

/|t|F dt——(b—E(X))/ |t|dt‘20.

PROOF. In [66], Dragomir proved the following refinement of Cebygev’s
inequality

(5.11)  T'(h,g) = max{[T (h,|g])|, [T (|n], g)|, [T (|h[,|g])|} = 0,
provided (h, g) are synchronous on [a, b, so that
(h(t)—h(1))(g(t)—g(1)) >0 forall t,7 € [a,b]

and

T (h,g) =

bia/a h(t)g(t)dt—bia/a h(t)dt-bia/a g (t)dt.
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If we define h (t) =t, t € [a,b], then from ({5.5))

T (h t —7) — F(7))drdt

= <X»@uxw—@_aaxﬂ.

Now, from ({5.11]),

b b
TﬂMszgéa//WﬂF@ﬁ—

T(h,|Fl)=T(n,F),
T(lhl|F) =T (Al F).
Using the result (5.11)), we get ((5.10)). B

REMARK 72. If a < b <0 or0<a<b, then the first inequality in
becomes an identity and is of no special interest.
If a < 0 < b, however, then,

/wa() /OtF()dtJr/th()d
—/ 1] di = [ /tdt+/ tdt}

and by (5.10 (-), we get

(5.12) (b— E(X))(E(X)—a)—o*(X)

/Oth(t)dt—/otF(t)dt—%(b—l@(){))‘ > 0.

Assume that f, f : [a,b] — (0,00) is the PDF of X, then the
following theorem holds [6].

b
It| dt

a’® + b?
2 )

> 2

THEOREM 84. With the assumptions in Lemma[2/)
(5.13) (b— E(X))(E(X)—a)—o*(X)
(Ol i S € Lo

2¢°(b—a .
< (;q+1 3)q+1 I, i fe 1Lp [la’ b]1> 1
>1, =+ 2 =1
(b-a)? ! P
\ 3 7

where |||, (p > 1) are the usual Lebesgue norms.
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ProOOF. Using (5.5)), we may state that

(5.14) 0< (b - E(X)—a)—d*(X)

a)
(t—1) </f du)dth

By the modulus property, we have

(5.15) 0<(b—E E(X)—a)— o (X)

b_a// (t—7) </f du)dth
ggjglbéu—fy[f@om
M

If f € Ly Ja,b], then we can write,

dtdr

u)dul <[t =7 [|fll,

for all t, 7 € [a,b], and so

M<—//|t—¢||t—¢|||f|| dtdr
:U)f—Ha// dth

1l (0~ @)?
boa)

For the second part, we apply Holder’s integral inequality to write:

1
t e »
u) du| < du u) du
PN
<l ([ )
L a
= [t =7l [lf1,,

1,1
Wherep>1,§—|—5—1.
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In addition,

v [ rlle ol b anar

L [ e-ortar e oiafa

£, [ |t —a)® e+ (b—t)*a
- b—a 1 di
a <2+ E)

_2]f1l, (0= a)**s
asIc)

and the second inequality in ([5.13)) is proved.

Finally,
M<—//|t—7-|</f )du)dth
:b_a/a [(t—a) 2(b—t) ]dt

B 1 (b—a)3 (b—a)3

2(@-@[ 3 T 3 ]
_(b—a)’
3 )

and the theorem is completely proved.

Using the Cauchy-Buniakowski-Schwartz inequality, we have the
following inequality [6].

THEOREM 85. If X and F are as in Lemma[24, then,

(5.16) 0<(b—E(X))(E(X)—a)—0d*(X)
(b—a)2 2 23
< 7 [(b—a) |F[5 = (b— E(X))]
< (b—a)g.

2v/3
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Proor. Using the Cauchy-Buniakowski-Schwartz integral inequal-
ity for double integrals, we have

/ab /ab (t=7) (F(7) - F (1) didr

< (/ab/ab (t_T)thdT)% (/b /ab (F (t) — F(T»thdT);
However,
/ab /ab (t — ) dtar = —Ga)‘l,

/ab/a (F (1) — F (b)) dtdr

— 9 [(b—a)/abF2(t)dt— (/abF(t)dt>2]

—2[(b—a)|F|?— (b— E (X)),

(5.17)

and, by (5.17),

/ab/:(t—ﬂ (F(T)—F(t))det'

(b—a)*
V3
and the first inequality in (5.16]) is proved.

To prove the last part of (5.16]), we use the following Griiss type
inequality:

(5.18) bia/abgz(t)dt—(bia/abg(t)dt)zg

provided that g € Ly (a,b) and v < g (t) < ¢ a.e. for ¢

From ,
(b—a)/abFZ(t)dt— (/abF(t)dt)Qg i(b—a)%

sup F'(t)=1 and inf F(t)=0.

t€la,b] tE[a,b}

NI

< [(b—a)[|F]l;— (b E(X))]*,

(¢_7>27

(a,b).

m A~ =

since

If it is assumed that the mapping f is convex on [a,b], then the
following result can be obtained as well [6].
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THEOREM 86. Assume that the PDF, f : [a,b] — (0,00) is conver,
then, we have the inequality

(5.19) —// (t —7)? (HT)det

E(X)—a] -0 (X)

g<b;@ £ ot (X) = (b— E(X)) (E(X) - a).
ProOF. Using the Hermite-Hadamard inequality,
t+r\ _ S S f{)+ (1)
ooy (1) IR s0ti0)

for all t, 7 € [a,b], t # T, we have

t+ 7

(5.21) (t—7)f ( 5

)su—ﬂuww—Fw»

_f )

= 92 (t_T)Za

for all t, T € [a,

bl.
Integrating 1 on [a, b]2 and using the representation |D gives

(5.22) // (t—7 (H_T)dtdr
_b_a// (t = 1) F (7)) dtdr

X) - a] 2(X)

gb_a//f ) EI@ o arar
Now,

(5.23) / b / Ct—)? {M} ddr

:/ab/ab(t—T)Qf(t)det:/ab [/ab(t—r)zdf}f(t)dt

=/b[(b_t)3§(t_“>3]f<t>dt
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:@g“)/a [(b— 1) — (b— 1) (t — a) + (t — a)?] £ (1) dt
:b;“/a [(b—a)?—3(b—t)(t—a)] £ (1) dt
:(5‘3“) —(b—a)/a (b—1) (t—a) f () dt
= 0 [0 ()~ 0 B (X)) (B (X) ~a)]
using an identity (see [18]).
Hence,
bia/a / (t —7)° [—f(t)zf(ﬂ}dtdr

= o () - - B0 (B () )]

and the second part of ([5.19) is proved. i
REMARK 73. The second inequality in is equivalent to:

(5.24) b—E(X)[E(X)—a] <o*(X)+ é (b—a)*.

REMARK 74. For b —a < \/Lg, the result of Theorem 15 better

than that of Theorem . For b —a > \/%,;, the opposite applies. It

must be remembered that Theorem [86] relies on f being conver whereas
Theorem [83 does not.

The following representation for the absolutely continuous PDF,

f :la,b] — R holds [6].

LEMMA 25. Let X be a random wvariable having the PDF, f
[a,b] — R absolutely continuous on [a,b], then, we have

(b—a)’
6

+ﬁ/ab/ab(t—7) (/t (u—t27> f’(u)du) dtdr.

ProoOF. We use the following identity which holds for the abso-
lutely continuous mapping ¢ : [a,b] — R

(5.26) /abg(u)du:w(b—a)—/ab (u—a;b)g’(u)du,

(5.25) o®(X) = (b— E(X))(E(X) - a) -
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and can be easily proven by using the integration by parts formula.
We know that

(5.27) (B(X)—a)(b— E(X))—0*(X)

:bia/b/b(t—r)/tf(u)dudtdr

[ Zf()(t -

_/ (u t;T>f( )d}dth
b_a// ( )+f(7))dtd7
_b_a//(t_T)(/ (u—t—gT)f’(u)du>dth.

However, observe that (see the proof of Theorem |86 .

b_a// ( )Zf())dth

= +3( (X)—b)*—(E(X)—a)
x (b—E(X))+(B(X)-a)’].

Using ((5.27)), we have

(E(X) —a) (b—E(X)) — 0’ (X) =0 (X)+% (B (X))’

—a) (b= B (X)) + (E(X) —a)’]

b—a// (t—7) </t(u—t—g7—>f/(u)du)dtdr,

which is clearly equivalent to (5.25)). 1

Using Lemma [25 we are able to obtain the following bounds [6].

THEOREM 87. Assume that f is as in Lemma then, we have
the inequality

(b—a)’

(5.28) .

b= E(X)][E(X) —a] - 0*(X) -
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( ”fsll(l)oo (b _ (l)4 Zf fl € Loo [CL, b] 5
2 !
< 2|11, (b a)3+5 if f€Lylab],
= 2(3¢+1)(4g+1)(g+1) @
p > 1, 1—1) + % = 17

PROOF. Using the equality ((5.25)), we may write

(b—a)”
6

(5.29)

o* (X) = (b— E(X))(E(X) —a)+

1 borb ¢ t+ 7
< — t— — "(u) du| dtdr := N.
<zoma ) [ (o= 557) £ o]
Now, it may be easily shown that,
¢ t ¢ t
[ (= 57) r @ <iri| [ o= 557 da
i 2 || 2
(t—7)°
=17
for all ¢, 7 € [a, b].
Also, by Hélder’s integral inequality, we may write
! t
/(u— +T)f’(u)alu
. 2
t sl ot a g
P t q
§/|f'(u)|pdu /u— Akl
<, [l
P 2q(g+ 1))
N
=l ———=
2(qg+ 1)

for all t, 7 € [a,b], and further,

/Tt(u—t—;—)f’(u)du

< sup|u—

t+ 7
2

[ 15wl

t—r
L

<
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Consequently,

/Tt(u—t—gT)f’(u)du

17l S i f € Lo [a,0];

(5.30)

»-Q\»—l

|WN”' if f € Lyla,b],

1 1 _
p>175+a_17

1L ST i e Ly o).

Using (5.30), we may write, for f’ belonging to the obvious Lebesgue
space Ly [a,b], p > 1,

( , b b
g(];ﬂj; / / |t — 7'|3 dtdr,
(5.31) N<{ W / / it — >t dtdr,
4(q+1)7 (b—a)

\ 4(ba// (t—1) 2 dtdr.

Now, since some straight forward algebra shows that

/ab/ab\t—ﬂ?’dtdr:/ab |:/at(t—7')3d7'+/tb<7'—t)3d7':| dt

:/b[(t—a)4+(b—t)4] b (b—a)
a 4 0

b b )
//|t—7|2+f1dtd7
n b gt ) b )
:/ [/ (t—7)2+da—|—/ (T—t)2+qd7} dt
a a t

/b (t . a)3+% + (b . t)3+% g 2(]2 (b . a)4+%
o 3+ (3¢ +1)(4g + 1)’

IN

»Q\H

and

/ab/ab(t—r)2dtdrz/ab {/at(t—T)QdT—i-/tb(T—tde} dt
:/*Fr—wzgw—w

|—l
IS
~
|
—~
S
|
Q
~
=~
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we obtain the desired inequality ((5.28) from using (5.31)) and ((5.29)). B

The following representation for the mappings whose derivatives are
absolutely continuous on [a, b] also holds [6].

LEMMA 26. Let X be a random variable having the PDF f : [a,b] —
R and with the property that f': [a,b] — R is absolutely continuous on
la,b], then, we have

(5.32) o2(X)=(b— E(X))(E(X) - a) (b—a)

6
S =r T A

/t (t—u)(u—"7)f"(u)dudtdr.

T

Proor. We use the following identity which holds for the mappings
g whose derivatives are absolutely continuous:

(a) +9(b)

(5.33) / g (u)du = J 5 (b—a)

b
~3 | w0 @

(proved by using the integration by parts formula twice).
We know that,

(b—E (X)) (E(X)—a)—o"(
1

X)
a/ab/ab(t—T)/tTf(U)dudth,

and then, using the representation ([5.33|) written for f instead of ¢, and
proceeding as in the proof of Lemma [25] we end up with the identity

(B-32)- n

Using the representation of Lemma [26, we are able to obtain the
following bounds [6].

b

THEOREM 88. Assume that f is as in Lemma then, we have
the inequality

(b—a)’

(534) |Ib— E(X)][E(X) =] - 0* (X) - =
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( ||J;N6|(|]oo (b — a)S Zf f// € Loo [a7 b]

I ! 1+
s B+ Lp+ 1) (b—a)r

if f" € Ly[a,b], I%+%:1,p>1;

\ 160 (b_a> )

IN

where the p—norms are taken on the interval [a,b).

PROOF. Using the equality (5.32), we may write

(b—a)’

o* (X) = b - E(X)][E(X) —a] - —

oo [ L

First of all, let us observe that

dt dt

/ (t—w) (u—7) f" (u) du

< 1/l
< I

/Tt(t—u)(u—T)du

/ (t—u)(u—"7)f" (u)du

L ul

for all t, 7 € [a, b].
Further, by Holder’s integral inequality, we obtain

1

lu — 7|” du

/ (t—u)(u—"7)f" (u)du| <

= [If"ll, [t =71*"# [B(p+L.p+ 1)),

for all t, 7 € [a, b], where B is the Beta function of Euler and %—l—% =1;
p> 1.
Also, we have

< 11 max |(t = u) (u—7)

jt — I’
= — "l

[ =) @ da

for all ¢, 7 € [a, b].
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Consequently, we may state the inequality

(5.35) / (t—u)(u—"7)f" (u)du

( ||f H |t ’ lf f// c Loo [a’ b] :
< I, B+Lp+D]rft =7 if [ € Ly[a,b],
ste=Lop>1

2
W

for all ¢, 7 € [a, b].
Using ((5.35)) and the definition of K above, we may write

(M (Y (Y Y dtdr i f7 € Luo [a,b];

24(b—a)
s, B 1 1)] b 3+ld d
(536) K <{ o= B@+Lp+ o Jo S = dedr
if f"elL, [ab],% %:1,p>1;

UL 2 21t — [ dt dr.

\ 16(b—a)
Now, since some straightforward algebra shows that

6

// )t dt dr _b-a
15
b b 1
//|t—7|3+Pdth
‘ ‘ b t 1 b 1
:/ U (t—r)3+PdT+/ (T—t)3+PdT} dt
a a t

:/b [(t—a) + (b —t>4+%]dt
a +3

(b— a)5+5 _ 2p2 (b — a)5+%
(1) (5+2) @ DG+

nd
/ab/ab|t—7|3dtd¢=/ab [/at(t—T)ng—l-/tb(T—t)SdT} dt

Plit—a)*+(b—1)" (b—a)®
:/[ 4 ]dt: 10

then by ((5.36]), we deduce the desired inequality ((5.34). B

H~ ’U\»—'

[un

=2
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2. Perturbed Inequalities

2.1. Introduction. In this section, we obtain some inequalities
for the dispersion of a continuous random variable X having the PDF
f defined on a finite interval [a, b].

Tools used include: Korkine’s identity, which plays a central role
in the proof of Cebysev’s integral inequality for synchronous mappings
[109], Holder’s weighted inequality for double integrals and an integral
identity connecting the variance o* (X) and the expectation E (X).
Perturbed results are also obtained by using Griiss, Cebysev and Lupas
inequalities. In the last part of this section, results from an identity
involving a double integral are obtained for a variety of norms.

2.2. Some Inequalities for Dispersion. The following theorem
holds [7].

THEOREM 89. With the above assumptions, we have

(

M | fll., provided f € Lo [a,b];

(537) o(X)< V2t rovided f € Ly [a,b)
2[(g+1)(2g+1)]9
andp > 1,1 + = =1;
Va(-a)
\ 2 '

ProOF. Korkine’s identity [105], is

b b
(5.38) /p(t)dt/ p(t)g(t)h(t)dt

- [r0omar / O h () a

/ / g (t) — g (s)) (h (t) — h(s)) dids,

which holds for the measurable mappings p, g, h : [a,b] — R for which
the integrals involved in (5.38]) exist and are finite. Choose in ([5.38))
p(t)=f(t),g@)=h(t)=1t—-E(X), € [ab] toget

(5.39) //f §) (t — s)? dtds



2. PERTURBED INEQUALITIES 201

It is obvious that

(5.40) //f s) (t — s)° dtds
b b
< sup |f(t)f(s)] (t —s) dtds
(t,s)€[a,b]? /a/a

_ (b—a)4 2
==,

and then, by (/5.39)), we obtain the first part of ((5.37)).
For the second part, we apply Holder’s integral inequality for double
integrals to obtain

/ / F (&) F(s)(t— 5)* dtds l
(/ [roroas) ([ [fe-oma)

(b— )2q+2 E
(¢+1)(2¢+1)

where p > 1 and 2 5+ E = 1, and the second inequality in 1 is
proved.
For the last part, observe that

//f s)(t—s)dtds < sup t—s]//f s) dtds
(t,s)€la,b)?

=(b—a)*,

/ab/abf(t)f(s)dtds:/abf(t)dt/abf(s)dsz

Using a finer argument, the last inequality in ((5.37)) can be improved
as follows [7].

= [If1,

Y

as

THEOREM 90. Under the above assumptions, we have
1
(5.41) Oga(X)Sé(b—a).

PRrROOF. We use the following Griiss type inequality:

IR 10 UL rama’ 1
' [Pp(t [Pp(t)at 4 ’




202 5. ELEMENTARY INEQUALITIES FOR THE VARIANCE

provided that p and g are measurable on [a, b] and that all the integrals
in (5.42)) exist and are finite, f p(t)dt >0and m < g < M, a.e., on
[a,b].

Choose in (5.42)), p(t) = f (t), g (t) =t — E (X), t € [a,b]. Observe
that in this case m = a — E(X), M =b— E(X) and then, by (5.42))

we deduce ((5.41)). §

REMARK 75. The same conclusion can be obtained for the choice
p(t)=f(t) and g(t) =t, t € [a,b].

The following result holds [7].

THEOREM 91. Let X be a random variable having the PDF' given
by f:[a,b] C R — Ry, then, for any x € [a,b] we have the inequality:

(5.43) o (X)+ (z — E(X))?
( (b—a) [% + (z — <) ] | fllo s provided f € Lo [a,b];

IN

|:(b—:(;)2q+1+( a)2at1 } Hf” provided f € L, [a,b], p > 1,

2q+1
1,1
and =+ = =1;
p—l-q ;

\ (IFTG+|$_GT+I)D2

PRrROOF. We observe that
b b
(5.44) / (x —t)> f(t)dt :/ (2® — 2zt + %) f(t)dt
a a b
=2? —22F (X) +/ t2f (t) dt,

and as

b
(5.45) 7 (0) = [ er - P,
we get, by (5-34) and (535), that

(5.46) o= E(X)P + 0% (X) = / (x— )2 f (1) dt,

which is of intrinsic interest itself.
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We observe that

b
/(m—t)zf()dt<esssup|f |/ (x —t)?

tela,b]

i =) ;‘T‘“)

—b-a) Il [(b e

and the first inequality in (5.43]) is proved.
For the second inequality, observe that by Holder’s integral inequal-

ity,
/ab<:c—t)2f(t)dt < </a”fp(t>dt>; (/@b@—t)?th);

B (b — )" 4 (x — a)**! ‘
= If1l, [ 01 1

Y

Y

and the second inequality in ([5.43)) is established.
Finally, observe that,

/ab(x—t)zf()dt<tzuapb]x—t /f
:max{x—a) ,(b—x)}
= (max {z —a,b—z})*
).

B b—a+ a-+b
N 2

2
The following corollaries are easily deduced [7].

€xr —

and the theorem is proved. 1

COROLLARY 59. With the above assumptions, we have

/ 1
1 _a)2 a 212 1
(b —a)t [E522 4 (B(X) - )] 714
provided f € Lo [a,b];

(5.47) o (X)

IN

(b= B(X))*" 4 (B(X)—a)>+! ] % 3
py| 1£112
if feLlyab],p>1 and ;—I—é:l;

boe 4 |E(X) — 2.

\
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REMARK 76. The last inequality in 1s worse than the in-
equality , obtained by a technique based on Griss’ inequality.

The best inequality we can get from ([5.43)) is the one for which

T = aT“’, and this applies for all the bounds since
2
win (b—a)2+ x—CH—b :(b—a)2
z€fa,b] 12 2 12 7
- (b o x>2q+1 + (.CC . a>2q+1 B (b . a)2q+1
€ab] 2¢+1 22 (24 1)
and
. |b—a a+b b—a
min + |x — = .
z€[a,b] 2 2 2

Consequently, we can state the following corollary as well [7].

COROLLARY 60. With the above assumptions, we have the inequal-
ity:

b2
(5.48) 02 (X) + {E (X) — “; }
= provided f € Lo [a,b];
(b—a)2a+1
S —HfH feLP[aab]7p>17
4(2g+1)7 L
and =4 - =1;
oar? P
\ 1

REMARK 77. From the last inequality in , we obtain
1
(5.49) UWX)S@—iﬂXﬁuﬂxﬂ—akézw—af,
which is an improvement on .

2.3. Perturbed Results Using Griiss Type inequalities. Griiss
(see [98] or for example [114]) proved the following integral inequality
which gives an approximation for the integral of a product in terms of
the product of the integrals.

THEOREM 92. Let h,g : [a,b] — R be two integrable mappings such
that < h(z) < ® andy < g(x) <T for all x € |a,b], where ¢, P,~,T
are real numbers, then,

(5.50) T (h,g)l < 7 (@ —=0) (' =),

=~ =
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and the inequality is sharp.

For a simple proof of this as well as for extensions, generalizations,
discrete variants and other associated material, see [114], and [48],
[85] where further references are given.

A ‘pre-Griiss’ inequality is embodied in the following theorem which
was proved in [I08]. It provides a sharper bound than the above Griiss
inequality.

THEOREM 93. Let h, g be integrable functions defined on [a,b] and
let d < g(t) < D. Then,

(5.52) T (hg) < 2

where T (h, g) is as defined in ([5.51)).

Theorem [93| will now be used to provide a perturbed rule involving
the variance and mean of a PDF (see [7]).

THEOREM 94. Let X be a random variable having the PDF given
by f:[a,b] CR — Ry, then for any x € [a,b] and m < f(x) < M we
have the inequality

(5.53) [Py (z)]

o (X) 4 (a - B(x)7 - Lo (x—“b)Z

12 2
. M;m_(b\;gf [(b;a)2+15 (x_a;—b)
< (M —m) (b_a)g.
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PROOF. Applying the ‘pre-Griiss’ result ((5.52)) by associating g (%)

with f (t) and h (t) = (z — t)*, gives, from (5.50)-(5.52)

b b b
/a(z—t)zf(t)dt—bia/a (:E—t)2dt-/af(t)dt‘
<®-a) = )t

(5.54)

N

2
where from (5.51))

(5.55) T(h,h)_bia/ab(x—t)‘ldt— [bia/ab(x—tfdtr.

Now,
N R /ab == C:’i)(gbtf)_ =

— % (b;a)2+ <x_ a;b)i
and

b—a
giving, from (5.55)),

(5.57) 45T (h,h) =9 [““ —a)’ + (b~ 1’)5]

| /b(x_t>4dt:<x—a>5+<b—x>5

b—a

(:r—a)g—i-(b—x)?’ ’
i)

Let A=x —aand B=0—z in (5.57) to give

A® + B A%+ B3\ ?
iy = (£ g (41)

=9[A' - A°B+ A’B* — AB® + B']
—5[A% - AB + B’
= (44’ — TAB + 4B%) (A + B)?

A+ B\? A—B\?
(27) +s(*57)

(A+B)*.
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Using the facts that A+ B=0b—a and A— B =2z — (a + b) gives

(b—a)® | [b—a\’ a+0\’
(5.58) (h,h) I 2 +15(z 5 ,
and from (|5.56))
1 b ) A+ B 1
1| (A+B\? A—- B\’
=z +3 | — ,
3 2 2
giving
1 ) (b—a)® a+b\°
(5.59) b_a/a (o — 1)t = +(m— : ) |

Hence, from (5.54), (5.58) (5.59) and (5.46)), the first inequality in
(5.53)) results. The coarsest uniform bound is obtained by taking x at
either end point. Thus, the theorem is completely proved. 1

REMARK 78. The best inequality obtainable from 15 at v =
giving

a+b
2

(5.60)

a+b]> (b—a) M —m(b—a)
— — < .
2 2 |- 12 5

The result ((5.60) is a tighter bound than that obtained in the first
inequality of (5.48)) since 0 < M —m < 2||f|| ..

For a symmetric PDF E (X) = %2 and so the above results would
give bounds on the variance.

The following results hold if the PDF f () is absolutely continuous
7.

THEOREM 95. Let the conditions on Theorem[92 be satisfied. Fur-
ther, suppose that f is differentiable and is such that

1l == sup [f" ()] < o0,

0% (X) + [E (X)

te(a,b]

then,

(5.61) Py (@) < 2 /w1 (@),
\/ﬁ )

where Py (x) is given by the left hand side of and,
b—a) |(b—a)® b\
(5.62) PR P Gl [( 2a) +15<x—a; )

1
2

V45
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PROOF. Let h, g : [a,b] — R be absolutely continuous and /', g’ be
bounded, then, Cebysev’s inequality holds (see [108])

(b_a)2 / /
T (h,g) < sup |h' (t)] - sup |’ (1)].
(h, 9) T te[a,b]| (t)] te[a,b]| (t)]

Matié, (et al.) [108] proved that

(b — a) /
5.63 T(h,g) < sup t T (h,h).
(5.63) (h, g) iz S lg" ()] /T (h, h)
Associating f (-) with ¢ (-) and (z — -)* with A (-) in (5.62) gives, from
5.54) and (5.58), I (z) = (b—a) [T (h, h)]%, which simplifies to (5.62
and the theorem is proved. §

THEOREM 96. Let the conditions of Theorem[94] be satisfied. Fur-
ther, suppose that f is locally absolutely continuous on (a,b) and let
f' € Ly (a,b), then

b—a .
v
7y T (@),

where Py (x) is the left hand side of and I () is as given in

ez}

PRrOOF. The following result was obtained by Lupas (see [108]).

For h, g : (a,b) — R locally absolutely continuous on (a,b) and 1, ¢’ €
Ly (a,b), then

(5.64) 1Py (z)] <

(b—a)’

T (h,g)| < 12711 1lg'll2 »

where
1

I 2
= <H/ ]k(t)]zdt) for k € Ly (a,b).

[108] further shows that

(5.65) 17 (k)| < "= g/l VT ).

Associating f (-) with g (-) and (z —-)* with & in (5.63) gives (5.64)),
where I (z) is as found in (5.62)), since from (5.54) and (5.58), I (z) =
(b—a)[T (h,h)]2. n

Let
(5.66) S (h(x) = h(z) — M (),
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where
1 b
(5.67) M (h) = / h (u) du,
b—a J,
then, from ,
(5.68) T (h,g) = M (hg) = M (h) M (g) .
Dragomir and Mc Andrew [83] have shown, that
(5.69) T (h,g) =T (S(h),5(9))

and have proceeded to obtain bounds for a trapezoidal rule. Identity

(5.69) is now applied to obtain bounds for the variance [7].

THEOREM 97. Let X be a random variable having the PDF f :
[a,b] C R — Ry, then, for any x € [a,b] the following inequality holds,
namely,

s @<t - | e,

where Py (x) is as defined by the left hand side of (5.53), and
2 2 2
y(0) = £ (52)° + (o - 222)"

PROOF. Using identity (5.69)), associated with & (-), (z —-)* and
f () with g (-), then,

b
(5.71) / (x —t)* f(t)dt — M ((x —-)?)

= [0l [0 -]
where, from ([5.67)),

and so

b—a)’ b\’
(5.72) 3M((a:—-)2)=< QG) +3(ac—a‘2F ) :
Further, from (5.66]),
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and so, using ([5.72))
) , 1 (b—a\’ a+b\’
. — ) =@ -t == S (- .
(5.73) S((z—-)7)=(z—1) 3 5 x 5
Now, from (5.71) and using (5.46]), (5.72) and (5.73)), the following

identity is obtained

o0 ot poor-§[(452) s (-5

:/abs((x—tf) (f(t)—ﬁ) dt,

where S (+) is as given by (5.73)). Taking the modulus of (5.74]) gives

/abS((:r—t)Q) (f(t)—ﬁ) dt’.

Observe that, under different assumptions with regard to the norms of
the PDF f (z), we may obtain a variety of bounds.
For f € Ly [a,b] then,

(5.75) [Py ()] =

b
(5.76) |Py (z)] < Hf(-)—ﬁH / S ((z —1)?)] at.
Now, let
(5.77) S((:I:—t)2) =(t—a)—-1?= (t—X)(t—X,),
where
2 9 _(:c—a)3+(b—a:)3
(5.78) V=M(z-)) = 30— a)
1(b—a\’ a+b\?

(57 (7))
and
(5.79) X =z—v, Xy =zx+v,
then,

(5.80) H(t) = /S ((x—1)*) dt = / [(t —2)* —v?] dt
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and so from ([5.80]) and using (5.77)) - (5.78) gives,

(5&)‘/]S«x—w%\ﬁ
=H(X_) - H(a) - [H(Xy) - H(X)] + [H (b) — H (X)]

— 2[H (X_) — H(X.)| + H(b) - H(a)

3 3
= {—V— ) G —|—1/2X+}

3 3
b_ )3 3
—( z) — b+ (@ 3 %) +v%a
9 Y 3
=2 [2y3 — §y3] + (b—2) _i: (z—a) — 13 (b—a) = §v3.

Thus, substituting into ([5.76), (5.75)) and using ([5.78]) readily produces
the result (5.70) and the theorem is proved. B

REMARK 79. Other bounds may be obtained for f € L, [a,b], p > 1,
however, obtaining explicit expressions for these bounds is somewhat
intricate and will not be considered further here. They involve the cal-
culation of

sup |(t—:v)2 - = rnax{‘(ac—a)2 — V2|0 ‘(b—w)2 -2},
te(a,b]

for f € Ly[a,b] and

b @
</ ‘(t—x)2—u2‘th> )
for f € L,[a,b], %+ % =1, p > 1, where v* is given by .

2.4. Some Inequalities for Absolutely Continuous PDF's.

LEMMA 27. Let X be a random variable whose probability density
function f : [a,b] — Ry is absolutely continuous on [a,b], then, we
have the identity

(5.82) o (X)+ [E(X)—z]?

w—af+ _a+b
12 .

_ )

2
1 b rb ) ,
+b_al/a(t_x)p(tas)f(S)dsdt,
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where the kernel p : |a, b]2 — R is given by

s—a if a<s<t<hb,

p(t,s) =
s—=bif a<t<s<b,

for all z € [a, b].
PROOF. We use the identity (see (5.46))
b
(5.83) o2 (X)+[E(X)—z]* = / (z —t)* f (t)dt,
for all = € [a, b].

On the other hand, we know that (see for example [88] for a simple
proof using integration by parts)

(5.84) =7= a/ f(s)ds + (t s) f'(s)ds,

for all ¢ € [a, b].
Substituting (5.84)) in (5.83) we obtain

(5.85) o2 (X)+[E(X)—a]?

[ o

D (t5) £ (s >ds}d

b —a
[(:L’ — a)3 + (b— x)3]

b—a// (t—2x)*p(t,s) f (s)dsdt.

Taking into account the fact that

—_

@‘
Oolb—

R e e ) IR

12
then, by (5.85]) we deduce the desired result (5.82)). B

The following inequality for PDF's which are absolutely continuous
and have the derivatives essentially bounded holds [7].

THEOREM 98. If f : [a,b] — Ry is absolutely continuous on [a,b]
and " € Ly [a,b], i.e., ||f']| := ess sup |f'(t)| < oo, then we have

t€la,b]
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the inequality:

02(X)+[E(X)—x]2_(b__“>2_ (x_aer)Q

(5.86) - 5

S(bEMQFbi?2+(x_a;b>2

PROOF. Using Lemma [27] we have

o (X) 4 1B(X) o = O (o 220

b—a// (t—z)’p(t,s) f' (s)dsdt
gb_a/ /t—x I (1) (5) | dsl

I
ngH // ) 1p (t,s)| dsdt.
b—a
We have

1_// (t—2)|p (¢, )| dsdt
_/a (t — ) {/@ (s—a)d3+/tb(b—3)ds}dt

—/b(t—x) [<t_a)2;(b_t)2]dt

U (t—2x)*(t —a) dt+/ab(t—x)2(b—t)2dt}

I, + I
2

Let A=x —a, B=0b— x then

1/ 1o

for all z € [a, b].

b
a:/ (t—x)z(t—a)2dt

b—a
/ (u2 — 2Au + AQ) u?du
0
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(b—a)3 2 3 _ 3., 12
=3 A 2A(b a)+5(b a)’|,
and
b
Ib:/ (=2 (b— 1) dt
ab—a
= / (u2 — 2Bu + Bz) u?du
0
Cb-a)’T ., 3 3 )
=3 B 2B(b a)+5(b a)’|.
Now,
IL+I1, (b—a)’[A2+B> 3 3 )
= ——-(A+B)(b— —(b—
- S| @B S (- a)

I ()

_ (b—?)a)?’ _(bIOa)Q N (x_ a—;b)Q

)

and the theorem is proved. 1

The best inequality we can get from ([5.86|) is embodied in the fol-
lowing corollary [7].

COROLLARY 61. If f is as in Theorem[98, then we have

_a+br_ (b—a)*| _ (®

4
_'a) /
(5.87) 5 5| S 5 Ml

o? (X) + [E (X)

We now analyze the case where f’ is a Lebesgue p—integrable map-
ping with p € (1, 00).

REMARK 80. The results of Theorem[98 may be compared with those
of Theorem [95. It may be shown that both bounds are conver and
symmetric about x = “TH’ Further, the bound given by the ‘pre-Cebysev’
approach, namely from (5.61])-(5.63) is tighter than that obtained by the
current approach (5.86) which may be shown from the following. Let

these bounds be described by B, and B. so that, neglecting the common

terms
b—a b—a\’
B, = + 15Y
PooV15 [( 2 )

2

Y
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and

(b—a)’
B, = Y,
00

2
v — (x _a+ b) ‘
2
It may be shown through some straightforward algebra that B> —BI% >0
for all x € [a,b], so that B, > B,,.
The current development does, however, have the advantage that the
identity is satisfied, thus allowing bounds for L,a,b], p > 1

rather than the infinity norm.

where

The following result also holds [7].

THEOREM 99. If f : [a,b] — Ry is absolutely continuous on [a,b]
and f' € Ly, i.e.,

b 7
1] = ( / If’(t)|”dt) < 00, pe(1,50).

then we have the inequality

Iy [ ey (b-a
S(b—a)%(q—l—l)é {( ) B(x—a’2q+1’Q+2)

+(b—x)3q+2é(—Z:Z,Qq—{—l,q—l—Q)},

for all z € |a,b], when % + % =1 and B(-,-,-) is the quasi incomplete
FEuler’s Beta mapping:

B(z; a, 3) ::/ (u— 1)0‘_1u6’1du, a,f>0, z>1.
0

PROOF. Using Lemma 27, we have, as in Theorem [98] that

Uz(X)Jr[E(X)—x]?_(b__a)Q_ <x_a+b)2

(5.89) 5

12
b pb
< [ [ el o) dsi



216 5. ELEMENTARY INEQUALITIES FOR THE VARIANCE

Using Holder’s integral inequality for double integrals, we have

b b
(5.90) / / (t — 22 |p (t.5)] |f' (5)] dsdt

) (/b /“b ! <S)|pd3dt)é </b /ab (t =) p (t,s)lqudt)é
— -t I, (/ab/ab @ ) |p(t’$)|qudt);,

where p > 1, %%—%:1.
We have to compute the integral

(5.91) D = / / ) |p (t, 5)|? dsdt

:/a (t — )" [/ (s—a)qczs+/tb<b—s)qu] dat

_ /b (t - o) [“ e ”qH] it

qg+1
L [/ab(t—x)zq(t—a)q“dt
" / (b o dt] .

Define
b
(5.92) E ::/ (t—2)* (t —a)" dt.
If we consider the change of variable t = (1 —u)a+ ux, we have t = a
implies u = 0 and t = b implies u = >=2, dt = (z — a) du, and then
b—a
(5.93) E= / (1 —u)a+ux — z]*

X [(1—u)a+uxr—a](x—a)du

= (x —a)®""? /Ia (u—1)*udu
0

~ [ b—
= (q;—a)3q+23<x—_z,2q+1,q+2) .
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Define
b

(5.94) P / (t—2)% (b— 17 gt
If we consider the change of variable t = (1 —v) b+ vz, we have t = b
implies v = 0, and t = a implies v = =%, dt = (z — b) dv and then

0
(5.95) F:/ (1 —v)b+vr — 2]

b—a

b
Now, using the inequalities ((5.89)-(5.90]) and the relations ((5.91))-(5.95]),
(15.88))

since D = qu1 (E+ F), we deduce the desired estimate -1

. - (b—
:(b—x)5q+2B<TZ,2q+1,q+2).

It is natural to consider the following corollary [7].

COROLLARY 62. Let f be as in Theorem [99, then, we have the
mequality:

b]*> (b —a)’
(5.96) 02(X)+[E(X)—a+ } _ =9
2 12
3
< M, (0~ a)*" 1
< ; [B(2¢+ 1,q+ 1)+ ¥ (2g+ 1,9+ 2)]4,
(g+1)7 2%
where %—l—% =1, p > 1 and B(:,-) is Fuler’s Beta mapping and
,B) = f = (u+ 1) du, o, 8> 0.

PRrOOF. In 1) put z = “*b and the right hand side is,
2
B(2,2¢+1,q+2) = / (u— 1) utdu
0

1 2
- / (u— 1) utdu + / (u— 1) utdu
0 1

=B((2¢+1,q+2)+¥Y(2¢+1,¢+2).
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The right hand side of ([5.88) is thus

171, (50)

(b—a)7 (q+1)

U, (= @)t
(q+1)7 2%

and the corollary is proved. 1

2B (29 +1,qg+2) + 20 (2¢+1,q +2)]7

S

Q=

B(2q+1,q+2)+ VY (2g+1,q+2)]4,

Finally, as f is absolutely continuous, f’ € L;a,b] and || f’|, =
fab |f' ()| dt, and we can state the following theorem [7].

THEOREM 100. If the PDF, f : [a,b] — Ry is absolutely continuous
on la,bl], then

(5.97) > 5

o? (X)+[E(X) —a]” - (b—a)® <x_“+b)2

xr —

<110 |5 0-a)+

for all z € [a, b].

PROOF. As above, we can state that

o (X) 4 [B(x) -t - P20 (x—“‘;b)

1 b b ) .
<o [ ] = s

b b
< s [(- ol sl g [ ] 17 G)asar

(t,s)e[a,b]2
=1, G,

where

G:= sup [(t—x)"[p(t,s)|] < (b—a) sup (t—x)’
(t,5)€[a,b)? t€la,b]

= (b—a) max (z — a,b — z)]°
:(b—a)[%(b—a)#— r,

and the theorem is proved. g

a+b
2

€xr —
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It is clear that the best inequality we can get from ([5.97)) is the one

when z = %2, giving the following corollary [7].

COROLLARY 63. With the assumptions of Theorem [100, we have:

_a+br_(b—a)2

(5.98) 5 5

() + B0 <=y,

3. Further Inequalities for Univariate Moments

3.1. Introduction. The aim of this section is to provide some
additional inequalities on expectation utilising a generalisation of

(5.99) B(X) = b— /  Pla)ds

to higher moments, as well as providing some specific results for the
extreme order statistics.

In addition, some results are obtained involving the covariance of
two random variables using a bivariate generalisation of and
generalisations of the inequalities of Griiss and Ostrowski.

3.2. Univariate Results. Denote by M,, the n*® moment fab " f (x)dx
which, using integration by parts, can be expressed as

b
(5.100) V" —n / " VF () d.

Consider now
1

b 1 b b
" F(x)dr — "d F(x)d
b—a/a T (x)dx (b—a)2/a T x/a (x)dx

for which various inequalities can be found. Before exploiting some of
these, we express the difference in terms of the distributional moments.

! /abx"1dx/abF(w)dx=M{b—E(X)}'

(b—a)? n(b—a)’
We therefore have:
1 b (bn o an)
101 "F (@) de - ——5 (b— E(X
s |5 [P @ - =0 p )
by, M, b(b" —a™) M (b" —a")

nib—a) nb—a) n(b—a)’ " n(b—a)’
ab(a" ' =b""Y) M, N M (b — a™)
n(b—a) n(b—a) n(b—a)?
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1
:—a,n b_Ml —bna_Ml _Mn b_a’ .
T 0 M) =0 = M) = M )

Now utilising various inequalities, we can obtain a number of results.

Pre-Griiss.
Using an inequality of [108] applied to (5.101)), we have

(5.102) #_a)? " (b— My) — b (a — My) — M, (b—a)|

b b 27 2
< L L / 22Dy — Lt / "t
2 ((b—a) ), (b—a)

(e’

IS

N |—=

| =

The special case when n = 2 gives:

> (b~ E(X)) = *(a— E(X)) — (b—a) (6 + (E(X))")]

that is [19],
|(b— E (X)) (E (X) —a) — 0

<(b-a) {62 ratd (@ +2Zb+a2>}é
(b—a)’
v
which is Theorem 3 of [6].

Pre-Chebychev.
Using a further result of [I08] and (5.101)) we can obtain

ﬁmn(b—Ml)—b”(a—Mﬂ—Mn(b_a)|

<O [k [ 2w (g ) ]
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giving

(5.103) |a™ (b— M) — b" (a — M;) — M, (b— a)|

n(b—a? prt—ant e\
<=Ll [( “a ) (n<b—a>)]'

The special case where n = 2 gives [19]:

b—
- 200 (B (X) =0 — o < L= g
which was obtained by Barnett and Dragomir in [18].

3.3. Lipschitzian Mappings. If 2" 'F (z) is of the Lipschitzian
type, then

2" 'F (z) —y"'F (y)| < Lz -y,

where L > 0 in which case

1 b
2" F (z) — - a/a 2" F (z) dx

L|/z—a\ b—az\>
<= —a).
_2[<b—a) +(b—a)]<b 2
(Ostrowski’s inequality, [75].)
Now,

1 b
2" () — - a/a 2" F (z) dx

o (|

and thus we have:

- () <2 () oo
b2—M2}‘ < L

If n =2, then
z—a\’ b—z\>
Fr)—q——7= —|{— b—a).
ok () {Z(b—a) -2 (b—a) +(b—a)]( 2
Consider now the mapping F (z), x € [a,b], then the mapping is
Lipschitzian if there exists L > 0 such that

[F'(z) = F(y)| < Lz —yl.
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Now, if F'(-) is a cumulative distribution function, it is monotonic
increasing between 0 and 1 over [a, b]. It is apparent that there exists
z € [z,y] such that

F<I;Z:5(y) < [dZiI)L_Z.

Thus, if we choose L = max [%ﬁjﬂ for z € [a, b], then this implies

that F' () is Lipschitzian, since
|F' () = F )] < Ifll 2 =yl

Consider similarly the mapping zF' (x), it is also monotonic increas-
ing and by the same token, there exists z € [z, y| such that

xF(x:z:zF(y)‘ < Hd(%x(‘”))}x_z .

In addition, we have that

[ |-t
and hence B N
o)+ {dilf)} <IFE+ s |5 B

< 14 |[fllo max{lal, [b]} .
Thus, L can be taken to be
1+ || flloc max{lal, b]}
and then
[2F (z) = yF (y)] < [1+ [[fllc max{[a], [b[}] |z -y,

and so zF (x) is Lipschitzian.

Similarly it can be shown that " 'F (x) is Lipschitzian for n =
3,4, ...

Thus [19],

- (2724}

< L0 1 e {Ja] )] [(jjjj)2+ (‘;j)] b—a).
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For © = a we get [19]
| M, —0*| = |o® + ((E (X))?) — b
< (b= a)* [L+ || f]l.o max {Jal , |o[}]
and for z = b we have [19]
‘Zb(b —a) — b+ M2| = |b2 — 2ab + MQ}
= |b(b—2a) + 0% + ((E (X))?)]
< (0= )" [L+ || f ]l max {[al , [B]}]
3.4. Distributions of the Maximum, Minimum and Range
of a Sample. Consider a continuous random variable X with a non-
zero probability density function over a finite interval [a, b] and let X7,

Xo,..., X, be arandom sample . We investigate the distribution func-
tion of the maximum, minimum and the range of the random sample.

Maximum

Let the cumulative distribution function of the maximum be G (),
the probability density function be g (), and the corresponding func-
tions for X be F'(z) and f (z). Then

G (z) =Prmax < z|=Prlall X;,..., X, <z].
Therefore G (z) = [F (z)]" and g (z) = n[F (2)]"" f ().
Minimum
Let the cumulative distribution function of the minimum and the
probability density function be H (x) and h (x) respectively. Therefore

H (z) = Pr[min < z] = 1 — Pr[min > z|
=1-Priall Xp,.... X, >z]=1-[1—F(2)]"

and
hi@)=nll—F @] f ().

Range
Let the distribution function of the range be R (x) and the proba-
bility density function be r (z).
Now, consider
K (s,t) = Prmax < s,min < ]
= Pr[max < s] — Pr[max < s, min > ¢

=[F(s)]" = Pr{t <all Xy,...,X, <s}
= [F ()" =[F(s) = F@®)]".

S

S
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Therefore, the joint probability density function of the extreme order
statistics can be found by differentiating this with respect to s and t,
giving

k(sity=n(n—1)f(s)f (&) [F(s) = F ()", s>t
which for a random variable defined on [a, b] gives

b—x

r(x)=n(n-—1) f(s+z)f(s)[F(s+z)—F(s)" *ds,

S=a

where 0 < < b — a.

5. Application of the Griiss Inequality to Positive Inte-
ger Powers of a Function. As a preliminary to the proof of Griiss’
inequality we can establish the identity:

(5.104) ﬁ / (@) f (@) da
—p+( >/f dx/ (v) da,

where it can be subsequently shown that

1
pl< 70 =A[@—4l,
and ~,I", ¢, ® are respectively lower and upper bounds of f(z) and

g (x).
Applying this same identity to the square of a function, we have

) it [ rioans (1) ([ es)

Similarly,
1,
d
- /a [P () dx

x)dr = py —|— — / f(x)dx -
and using 1} we have

b
(5.106) ﬁ / 3 (z)dw

e+ (52 ) (/f dx) _
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Continuing, we can show that for positive integers n, n > 2

a2 (L (1)

= Dn-1+ Pn—2 (m/ f(:t)dx)
oief )

e (g [ 1) R

) ([re)
ﬁ/abf(x)dx +

giving:

T 1
b_a/a f (&) dar (b_

S |pn—1| + |pn—2|

1 b n—2
ol (525 [ Frae) .
where
pil < 3 0=, 1< @) <T,
Pl < (0 =) (@1 —6)), 6 < f2(x) <@,
ol < 3 (T =) (B = 65), 63 < F2(2) < B,
and so on.

Assuming that f () > 0 and denoting (ﬁ fab f(z) dx)n by A", we

have

ooy [pto [ rern (st ([ o)

< =) [ =) 4 L (=) [ =77 A
RPN,

+i¢—7ﬂf—wkn2
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n—1

T =) Y (=) X

i=1

Now, if f is a PDF, the right hand side reduces to

n—1 i—1
1 (1
_1’1 FTL—Z
4 ; (b—a)
n—1
B 1Fn”§ (R N 1- <F(b1—a)>
4 T'(b-a) 4 1— =

B NG r=tb—a)""'-1
A2 (h—a)"? T(b—a)—1

B 2 rtb—a)""'-1
4(b—a)*? L'(b—a)—1 '
If we now consider this inequality for an associated cumulative distri-
bution function F (-), we have that

_b—-E(X)
 b—ua
and the right hand side of ({5.108)) becomes

(b - E(X))“ -t —e-BEO)]
H(E(X) ~a) (b—a)"”

<

N

A

Thus, we have the two inequalities [19]:

(5.109) ﬁ/abf" (z) dw — (biay

2 " 1(b—a)""' -1
<
T 4(b—a)? ( L(b—a)—1 )
and

(5.110) ‘bia/abF" (o) do — (b_zEELX))n

I A G109 ]
T AE® —ab-a
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Similarly, we can develop an inequality for 1 — F' (z) by suitable sub-

stitution in (5.108)), that is,

/\:E(X)—a

b—a
which gives [19]

(5.111) ‘bialal_pgwﬂm_(bialal_pwnmﬁ

:‘bia/ab(l—F(x))”dx_<%>n

ot @ —a]
T Al T - E(Y)

n

3.6. Inequalities for the Expectation of the Extreme Order
Statistics. As the PDF of the maximum is

g(x)=nlF (@) f(2),
then

b
E [Xmax] = n/ x[F (x)]n_l f(x)dz.

/a "(F () dx]

Integrating by parts gives

3|8
) o~
|

S|

B ] = | [P ()

_ —/abF"(:C)d:c

giving, from ([5.110))

ooy 1=l (2520

B (0 it Ut 210.9) i
HEX) —a) b—a)

()
< .

and when E (X) = %2, we have [19]

(5.113)

b— F [ Xmax] 1
b—a n
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Consider now E (Xuyim) = n f:a of (z)[1 — F (2)]"" " dz. Integration
by parts gives

E[Xpn] = n H—f - F (x)]"]z 4L /ab (1- F(a:))"dx]

n n

and so
b
E (X)) =a +/ (1—F(x))"dux.
Utilising (5.111)) we have [19]

E (Xumin) —a E(X)—-a\"
b—a B ( b—a )
o0 - (Ex) -]
T 4b—a)" P (b- E(X))

(=)
< .
< on
3.7. Applications to the Beta Distribution. The Beta prob-
ability density function is given by

(5.114) ‘

and when E (X) = %2 we have, [19]

(5.115)

l;()gth — a 1
b—a 2n

1 -1 B—1
(11— ,0<ax <1, a,p>0,
Bap 77
then clearly,
E(X)= 1 /1 21— 2 e
fg(&,ﬁ) 0
1
=——B(a+1,0
Blag *ThY

a4+ 1)T'(a+p)
Ma+/5+1)I (o)

_ ol (o) ' (o + () _ o«
(@+B)(a+p)(a) (a+8)

Substituting a = 0, b = 1 and letting ‘I'= m, from (5.109)) we obtain

/01 f" (@) do — 1‘ < m24((11__mm)

n—l)
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and further,

R S LT R ‘
’B" (0475)/0 x (1—2) dr —1
Bna-1)+1Ln(B-1)+1) ‘ < m? (1 —mn 1)

B (a, B) 4(1—m)
and m is the value of = for which f’(x) =0, that is
1—2) N a=1)a*2+2 ' (-1 (1 —2)"(=1)=0.
P (1-2) o= 1) (1 —2) =2 (B-1)},

a—1
= — > 1.
ie.m L a, 3

We then have the inequality [19]:

Bn(a—=1)+1,n(f—-1)+1)
B (a, B)

< (a—1)° 1_( a—1 )n_l
“4(a+B-2)(B-1) a+pB—2 '
When o = (3, the right hand side becomes é (1 — 2n1,1).
Consider now (5.112)) when f (z) is the PDF of a Beta distribution.

This gives:
PO
|- (755) - E0

1—E(Xmax)—(1— a )n
()

a+ 3
<
1(=%5)

I ) S

_1‘

do (o + B)" 2
and when o = (3, this becomes:
1 n 1_— 1 n—1
1—(=z) — FE(Xnax) S¢
2 2

and from ([5.114))

o v 6] s
o= (755 | < [4(1_;>] e

a+f
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and when a = 3

11— (H)
E (Xmin) A S (2)
2m 2
From these we can obtain further £ (X,) < % and % < B (Xmax) <

O

3.8. Some Bounds for Joint Moments and Probabilities
Using Ostrowski Type Inequalities for Double Integrals. The
following result holds [19].

THEOREM 101. Let X,Y be two continuous random variables x €
[a,b], y € [c,d] with probability density function s fi (-) and fy(-) re-
spectively and with joint probability density function f(-,-) with asso-
ciated cumulative distribution functions Fy (), F5(-) and F (-,-). It
follows that

b d
(5.116) E(XY):bE(Y)+dE(X)—bd+/ / F (s,t)dsdt.

This is a generalisation of the result

and is equivalent to:

b
(5.117) E(XY):bd—d/ Fy (s)ds

d b d
—b/ FZ(t)dt+/ / F (s,1) dsdt.
c s=a Jt=c
Proor. We have
d b
E(XY):/ t{/ sf(s,t)ds}dt
t=c a
and

/absf(s,t)dSZ {s/u;f(u,t)du]z:a—/sia (/u;f(u,t)du> ds
- [ ([ swnw)is
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E(XY)zb/cdth(t)dt—/:ct[/S; (/u;f(u,t)du) ds] dt
:bE(Y)—/Sba (/u (/tdctf(u,t)dt) du) ds
Now

[Lowoasfef swor] - [ ([ roow)a
—dfy (u) — /t:c </U:Cf (u, ) dv) dt,

SO

E(XY)

s ([ oo [ ([_sios)afa)e

:bE(Y)—d/b Fy (s) ds

L o)) o)

b d
:bE(Y)+dE(X)—bd+/ / F (s,t)dsdt
s=a Jt=c

and, equivalently,

E(XY):bd—d/abFl(s)ds—b/chQ(t)dt+/ab/ch(s,t)dsdt.

In [11] Barnett and Dragomir proved the following theorem.

THEOREM 102. Let f : [a,b] X [¢,d] — R be continuous on |a,b] X
e, d], fi, = % exists on (a,b) X (¢,d) and is bounded, i.e.,
f (z,y)

Hfs”t”oo = Sup 920y

(z,y)€(a,b)x(c,d)

<
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then we have the inequality:

Gas) | [ df(s,t)dsdt—{(b—a)/df(x,t)dt

+%d—®[ff®wﬁk—0%—@®—aHW%MH
< E(b—a)u(x—“;bf
X [i(d—c)2+<y—c+d)

for all (z,y) € [a,b] x [c,d].

If we apply this taking f (+,-) to be a joint cumulative distribution
function F'(+,-) with x = b, y = d we obtain

174

dF(s,t)dsdt—(b—a)/dF(b,t)dt

—(d—c)/ F(s,d)ds+ (d—c)(b—a)

<= (b—a)(d—o)|FL...

H>|'—‘

that is

/ab/ch(s,t)dsdt—(b—a)/chQ(t)dt

—(d—c)/ Fy(s)ds+(d—c¢)(b—a)

(b—a)*(d =" | P, -

»-lkIP—‘

Using , this gives
‘E(XY)—|—a/dF2(t)dt+c/bF1(s)ds—ad—bc—l—ac
:‘E(XY)—F;E(Y)—CE(XG)—FGC‘
< L O—a - o? R

1
= b PP
providing bounds for £ (XY') in terms of E (X) and E (Y').
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Since Cov (X,Y) = E(XY)— E(X)- E(Y), we can write the left
hand side alternatively as:

Cov(X,Y)+[c—EY)][a— E(X)].

We can similarly extract other bounds from ([5.118]) in the situations
where

)z=0b y=c

(i) LY =c,

(ii) x=a, y=d, and
1) r =a =c

(iii) Y

giving respectively
|E(XY) —dE(X) —aE(Y) +ad| < 7 (b—a) (d=)* /]l
|E(XY) = cE(X) = bE(Y)+bd < - (b—a) (d =) [Ifll

and

B (XY) — dE (X) ~bE () +bd] < § (b—a)’ (d— o ],

We can use the results of [77] by Dragomir, Cerone, Barnett and
Roumeliotis to obtain further inequalities relating the first single and
joint moments as well as some involving joint probabilities.

In [77], bounds were obtained for:

namely M (x) + M (y) + Ms (x,y) where these are as defined in [77].
For one particular case we have

S BO—a) e — =] ||0f (s.1)
M (z) = b—a)(d— c) H 1,
A=+ y -] 0fst)
Mo ) = = == c) H 1
and
1 —a x—“—“’ 1 —C _ ctd
My (0.y) = L2Cm O H e Pl [5(d— ) + |y — =5]]

(b—a)(d—rc)

f (s,t)
0sot

>< ‘

1
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It follows then that if we choose f to be the joint cumulative dis-
tribution function, F' (z,y), we can generate the following inequalities

(b—a)l(d—c) /ab/ch(Sat)det’ < M (a) + M (c) + M3 (a, ),

and

F (s,t)dsdt — Pr

< My (2) + My (y) + M3 (2,y) .-
The first of these simplifies to give [19]:
|E(XY) = bE (Y) — dE (X) + bd|
<(b-a)+(d—c)+(d—c)(b—a).

3.9. Further Inequalities for the Covariance Using the Griiss
Inequality. Consider functions f; (), fo () and f (+,-) where f; is in-
tegrable over [a, b, fo is integrable over [c,d] and f (z,y) is integrable
for x € [a,b] and y € [¢,d]. Consider the integral

// f1(8) fa (t) f (s,t)dsdt = / fi(s (/ fa(t stdt) ds.

We have:

_C/f2 Stdt—( )/fg dt/fst

=pi(s)  (say).

Hence,

/b/dfl(s)ﬁ(t)f(s,t)dsdt
/fl { (_C+—/f2 dt/fstdt}

—<—c>/ L(s) fi (5) ds

+ﬁ/cdf2(t)dt/ (/ fils stds)d
stds— - /f1 s/abf(s,t)dSZpg(t).

and Where
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Therefore

//ﬁ ) fa(t) f(s,t)dsdt

/ fl fQ 8 t dsdt

_m/c f2(t)dt/a fl(s)ds/ab/cdf(s,t)dsdt

b d
<@l [ s+ G-l [ 15 0]d
CASE 1. Now, if f1(s) = s and fo(t) = t, and f(-,-) is a joint
probability density function, the left hand side becomes

1
4(d—c)(b—a)

E(XY) -

() (1~ o)

:‘mxm—}l(bm)(dﬂ).

s < 31l S - (5 tdt>] (sce [108)

1

_1 _(d—C)(d2+dc+62) (dQ_CQ) 27 2
=5l |5 —(Q(d_c>)]

1

_ L) (Pt det @ (d+ )

- g Mile 3 4
1 1 1 1

= — X —— [d?> — 2dc + ?|? = —— d—c).
3 Il 5= | * = 15 Ml td=0)
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Similarly,
a’ —b?

2

Py < ,a<0,b<0.

Now

b 2 b2
/ f(s)lds =07 a<0,0>0
and similarly,

d b2 — 2
/!fz(t)\dts 5 ,a>0,b>0.

Thus, we then have for a < 0,6 >0, c <0, d > 0:

E(XY)—}l(b—i—a)(dﬁLc)
1 (d—c)?(a®+1?) 1 (b—a)* (¢ + d°)
< Al T i, B
1 2( 2 12 202 1
=35 A= (@ +8) + 0= (@ + )] I/
1 2 2 2 2
:m[(a +0?) (¢® + d*) + (ac+ db) (ad + be)] || fl -

CASE 2. If fi(s) = s and fo(t) =1, and f(-,-) = to(s,t) where
& (+,-) is a joint probability density function, then the left hand side is:

b pd — o) (B — a2
/ / st (s, t) dsdt — (Qd(d —)c()b(b — a))E (Y)‘

P2 is as above and

1
1 1 17 N
< = _— dt — dt =0

and hence [19]

(b—a)® (2 +d?
8V/3

1/l

E(XY)—%(@—l—b)E(Y)’ <

when a <0, b >0, c<0, d>0.



CHAPTER 6

Inequalities for n-Time Differentiable PDF's

1. Random Variable whose PDF is n-Times Differentiable

1.1. Introduction. In [7], using the identity

b
(6.1) n—EamP+aﬂxy:/(x—W7umt

and applying a variety of inequalities such as: Holder’s inequality, pre-
Griiss, pre-Cebysev, pre-Lupasg, or Ostrowski type inequalities, a num-
ber of results concerning the expectation and variance of the random
variable X have been obtained.

For example,

(6.2) % (X)+ [z —E(X)]
(b= ) [S2E + (— 22)°] Il f € Loclal];

VAN

)29+l a)2a+! .
[t ) gy if feLyat],

2q+1
p>1 -4=>=1;

Q=

1
p

(0" + e = 52)°,

for all = € [a, b], which imply, amongst other things, that

\

;

(b - o) [U5E + [B () - 52]°] " I

if f € Ly |a,b];

(63) o (X) S [b—E(X)]Q‘Hl—&-[E(X) 2q+1 2q
pram 1112
lffeLp[ 7b]7p>17 %—i_%:]‘)
\ b_Ta_l_}E(X)_aT%‘a

and

1
(6.4) P (X)<b-EX)[EX)—a < (b-a).

237
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In this section more accurate inequalities are obtained by assuming
that the PDF of X is n-time differentiable and that f™ is absolutely
continuous on |a, b].

1.2. Some Preliminary Integral Identities. The following lemma,
which is interesting in itself, holds [8§].

LEMMA 28. Let X be a random variable whose PDF' f : [a,b] — R,
is n-time differentiable and f™ is absolutely continuous on [a,b], then,

(6.5) o*(X)+[E(X)—a]’

n (b - LL’)k+3 + (_1)k (l‘ - (J,)k+3 .
(k +3) &l (@)

2 [ ([ - e as)a

Proor. By Taylor’s formula with integral remainder, we recall
that,

k=0

for all z € [a, b].

n _ k t
66 10 =3 S w4 [ - e s as

k=0
for all t,z € [a, b].
Together with (6.1]), we obtain

6.7) o} (X)+[E(X)—a]

=/ (t — ) [Z(t_x) 1 ()

+ —/ m e (s )ds] dt

_ Z £® (g / =2y _lj)m dt

1 b t
+— ) (= z)? (/ (t —s)" £ (5) ds) dt,
n! J, .
and since

bo(p_ p)it2 b— o) 4 (—1)F (2 — a)FP
(68) / ( k') — (k(+3)k:! ’

the identity (6.7 readily produces (6.5)) ®
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We may state the following corollary as well [8].

COROLLARY 64. Under the above assumptions, we have

(6.9) o (X)+ [E (x) - 4 br

2

n |1+ (=14 - R ( " b)

k+3 |
2" ok () 4 3) Al

b 2 ‘
- j (f— a;b) ( /ab (t= )" f (s) ds) dt.

2

The proof follows by using 1) with x = “T“’

Another result is embodied in the following (see [8]).

COROLLARY 65. Under the above assumptions,

(6.10) o (X)+ = [(E(X) —a)® + (B(X) —b)°]

(b—a)"*? [f(’“) (@) + (=D)* f® (b>]
(k+3) k! 2

S N

k=0

where

if a<s<t<hb,

if a<t<s<b.

PRroOOF. In (6.5)), choose © = a and = = b, giving

(6.11) o®(X)+ [E(X) —a]’

B n (b_a)k‘-l-S ®
i (k+3)k!fk<a)

oo ([ s o s

ol
n! J,
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and

(6.12) o*(X) + [E(X) -0

n (_1)k b—a k+3
> . - U )
b t
+ % (t —b)? ( /b (£ = s)" D) () ds) dt.

Adding these and dividing by 2 gives (6.10)). n

Taking into account that y = E(X) € [a,b], then we also obtain
the following [8].

COROLLARY 66. With the above assumptions,

(6.13) 02(X>:Z(b—u) (Zi_;))klm_a) F® ()

: ey (/:(t—S)"f(”“’ () s ) .

ProOF. The proof follows from (6.5) with z = u € [a,0]. 0

We state the following lemma which is interesting in itself as well
[8].

LEMMA 29. Let the conditions of Lemma (28 relating to f hold,
then, the following identity is valid

(6.14) o*(X) + [F(X) — 2]’
_ ,io (b=2)"" + (=) (=) B (2)

k+3 k!

where
(6.15) K (z,s) =

with

(6.16) v, (u,v) = [n+2)(n+ 1)’

(n+3)(n+2)(n+1)
+2(n+3)(n+ 1) uv+ (n+3)(n+2)v%].
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PROOF. From ([6.5)), an interchange of the order of integration gives
1 b
nl J

(t —z)* dt /t (t —s)" fY (5) ds

-1 {_/ / (t— )2 (t — 5)" FOD) (s) dids

+ / b / (= o) (= 8" O () dtds}

1"
= - / K, (ZE, S) f(n+1) (S) dS,
n! /J,

where

b
qn(x,s):/ (t—x)Q(t—s)"dt, x < s<b.

To prove the lemma it is sufficient to show that K = K.
Now,

P (,8) = —/s (t—2)*(t—s)"dt
= (—1)"*! /Os—a (u+x —s)*udu

_ (_1)n+1 /Osa [u2 +2 (q; — 5) u -+ (J} — 8)2] u"du

= (_1)n+1 wn (8 - a4, — S) )

where 1 (-, ) is as given by ([6.16)).
Further,

(jn(x,s):/sb(t—x)Q(t—s)"dt
= /Ob_s [u+ (s — 2)]* u"du

:¢n(b_8’8_x)7

where, again, 1 (-,-) is as given by (6.16). Hence, K = K and the

lemma is proved. 1
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1.3. Some Estimates. We are now able to obtain the following
inequalities [§].

THEOREM 103. Let X be a random variable whose probability den-
sity function f : [a,b] — R, is n-time differentiable and f™ is abso-
lutely continuous on |a,b], then

(6.17) |0*(X) + [E(X) —z]

n (b . .T)k+3 + (_1)k ($ o a>k+3
> (k +3) k!

FARREY

k=0

/ ”f(n+l)|| n+4 n+4 . (n+1)
CESNICEDY [(z=a)"" +(—2)""], if f € Loo [a,0];

|+ | {(:v—a)”+3+%+(b—m)”+3+ﬂ
P

nl(n+3+7) (ng+1)

IA

) Zf f(n—l—l) € LP [a’ b] )
p>1, é + % =1;

||f(n+1) || . n+3 n+3 . (nJrl)

| ) (z—a)"" +(b—2)""], if f € Ly a,b],

for all z € [a,b], where ||-||, (1 < p < oo) are the usual Lebesgue norms
on la, b].

PRrROOF. By Lemma 28]

(6.18) o? (X) + [E(X) — z]?

n! a s€(x,t]

G- () @ -0ty
N ; kI (k + 3) I )
b ¢
- % i (t —z)? </$ (t —s)" f D) (s) ds) dt
=M (a,b;x).
Clearly,
|M (a,b; z)]
< % ab (t —x)° /; (t = )" 0 () ds| dt
b ¢

< ! (t —z)? [sup | £ (s)] / ]t—s|"ds] dt
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an—&-l H /b( o )2|t— |n+1
dt

n+1
(n+1)
U g

_ % U (x—t)”+3dt+/:(t—x)”+3dt}

e [ = e (b= 2)™
B (n+ 1D (n+4) ’

and the first inequality in (6.17)) is obtained.
For the second, we use Holder’s integral inequality to obtain

| M (a, b'x)\

t—x dt

f<"+1> )| ds||

—s|™ ds

E

%(/Iﬂ“” |d§ /(ww»u—ﬂq dt

(n+1)
_ 1l /,t vt gy

IN

n' (ng+ 1)«
n n n 1
LI, To— e -
: .
n (g +1)a n+3+

Finally, note that

1
n! J,

(n+1) b
<u/ It — z|" " dt

Hf (n+1) Hl m—a n+3+ (b—[L‘)n+3
n+3 ’

b t
M(abia) < [ (6=a) e —al”| [ £ ()] ds| dr

n!

and the third part of (6.17)) is obtained. B

It is obvious, that the best inequality in (6.17) is when z = 2t

2
giving Corollary |67| (see also [8]).
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COROLLARY 67. With the above assumptions on X and f,

_a—l—br

(6.19) >

o (X) + [E(X)

n |14 (=D)F] (b—a)f*? L fa
a [ 2k+3(lj+3)k! f()(;b)

k=0

( Fnt1) N4 ) n
%(b—a)jL, if UD€ Loo [a,b];
IR (h—a)" 317

I 1
n+2+5n!<n+3+%) (ng+1)9

if f0Y € Lyla,b],
2
Lrl=1p>1

[ER| 3
L(b—a)", if ft) e Ly[a,b].

\ 27+2pl(n+3) (

The following corollary is interesting as it provides the opportunity
to approximate the variance when the values of f*) (1) are known,
k=0,..n (c [8]).

COROLLARY 68. With the above assumptions and p = “T“’, we have

, "= ) (1) (= )
(6.20) U(X)_;( 2 (ki?)))k!(” L0 ()

r f(n+1) " " ‘ .
(|¢|L+1)1(n”j) [(N —a) Ty (b—p) +4] ,if fOT) € Ly [a, ] ;

”f(n_H) Hp {(H_a)n+3+%+(b_#)n+3+%

nl(n+3+7) (nq+1)7
if f) € Lylab], p>1,5+0=1;

Y

VAN

f(n+1) n n . n
\ ||n!(n+3|)|l [('u B CL) +3 + (b - :u) +3] ) Zf f( 1) €L [a> b] .

The following result also holds [§].
THEOREM 104. Let X be a random variable whose probability den-

sity function f : [a,b] — Ry is n-time differentiable and f™ is abso-
lutely continuous on |a,b], then

(621) |0* (X) + 3 [(B(X) — 0} + (B(X) = b}
B [0 (a) + () <b>“
£ (k+3) K 2
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( (b . a)n+4

Y

1 (n+1)
(n+4)(n+1)! ||f ||oo
if fOY € Lo [a,b];

(h—a)" "t

IN

parpsend Kkl

nl(qn+1)7 [(n+2)g-+2] P (ngt1)d
if f) € Ly[a,b], where p > 1, §+%: 1;
L 2n' ||f (n+1) H . n+3 .

Proor. Using Corollary [65]

o (X) + £ [(B(X) - a)* + (B (X) — )

2
" (b—a)"? [f““) (a) + (~

1)F f <b>] ‘
< (k+3) k! 2

1
—'//]K )|t = s|" | £ ()| dsdt =: N (a,b).
It is obvious that,
N (a,b)
< ||y //|Kts)||t—s| dsdt
oonl

:Hf(n+1 ooﬁ/ (/ |K (t,s)] |t —s|" ds—l—/ |K (t,9)] |t — s|" ds) dt

s e—a? @™ @b -
HHf(“)Hoo/GI Tt "
1 b
T2+ 1) Hf("H)Hoo/ [(t— @)™+ (b— )] dt
_ 1 n (b . a)n+4 (b o a)n+4
—muf(ﬂ)“oo n+4 * n+4

_ ot
- (n+4)(n—|—1)!(b_a) "

so the first part of (6.21]) is proved.
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Using Holder’s integral inequality for double integrals,

N (a,b)

1 b b ) H
([ firoras
b b o
« (/ / |K(t,s)|q|t—s|q"dsdt)
(b=a)> [F"DI, g o
. {/a </a |K (t,8)|" |t — s|™ds
b .
+ / | K (t, s)|q|t—s|q”ds) dt}
b—a fo+D) bt g)2 [t
S e e
n! a 24 “

_ )2 b %
N %/ |t—s|q”ds] dt]

(b— ) |70, l/b [(t —a)” (t—a)™"

n! 29 (gn + 1)

(t —b)* (b —t)" ‘
* 21 (gn+1) ] dt]

n!

(b—a)» | £V { 1 r
N 24 (qn + 1)

1

« {/b (t — @)Dt dt—l—/b (b — ¢)m et dtr

- (b—a)» e, . 1
N n! 29 (gn + 1)

(b N a)(n+2)q+2 (b . a)(n+2)q+2

+
(n+2)qg+2 (n+2)q+2

2| £ (b — a) et o0, b = ay+s]

1
q

T2 (gn+ 1) (n42)g 125 nl(gn+ 1)t [(n+2)q+2)t
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and the second part of (6.21]) is proved.
Finally, we observe that

1 b b
N@h) <o sw [Kielle=sl [ [ |70 )] ds
n. (t,s)€[a,b]? a Ja
1(b—a)’ n b
:H< 5 ) -(b—a) (b—a)/ | £ (s)| ds
1 n+3 n
=57 (0=a)" |7

which is the final result of (6.21]). &

The following particular cases can be useful in practical applications
(see also [8]).

(1) For n =0, (6.17) becomes

(6.22) |0 (X)+[E(X) — 2]
b\*  (b—a)’
— (b—a) [(m—%) —i—%] f@)‘
(W [(z — a)* + (b— 2)"], if f'€ Lo [a,b];
<! Sr|@-a i+ -2, i f e L o),
p> 1, i—l—éz L;
I [ S22+ @ -], e e,
for all x € [a,b]. In particular, for x = aTH’,
a+b]® (b—a) (atb
(6.23) 02(X)+{E(X)_ 2 } 12 f( 2 )

(

Hoe (h—a)', it f' € Lo [a,b];

’ —a 3+1
allf Hp(b ) if f/ c Lp [a,b],

227 (3g+1)
p>1, %+ % =1;

IN

f 3
| B b-a)’,
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which is, in a sense the best inequality that can be obtained

from ([6.22] - If in r=pu=FE(X), then,

(624) |o*(X) ~ (b~ a) (E(X)—a;b> 0 f(E(X))‘
(V= [(B(X) = a)* + (b— E(X))"], if f € Lula,b];
< <”?jif) (E(X)—a)'+(b—E(X)Y, if felyjabl,p>1,
L7l [+ () —22)°) it peLafa].
In addition, from ,
(6.25) |o® (X)+ % [(E(X) —a)’ + (E(X) = b)7]
_b-a) {f(a)+f(b)]'
3 2
il|f’|| (b—a)", if f' € Loo[a,b];
< ot W, 0™ i e Ll p 1,
2||f’||1(b—a) ,

which provides an approximation for the variance in terms of
the expectation and the values of f at the end points a and b.

We may now state and prove the following result as well (cf. [8]).
THEOREM 105. Let X be a random variable whose PDF f : [a,b] —

R, is n—time differentiable and f™ is absolutely continuous on |a,b),
then,

(6.26) |02 (X) + (E(X) —2)°
-2 () @ —a)" 0 ()
B kz:% k+3 R

n+4 n+4 ”f(nﬂ) ||oo
[(x —a)"" 4 (b—x) ] (ntD)(n+4)°
|f( n+1) ||

O (@ = a9 = gyt L

IA

f(n+1)
[ + }Q} a+an+3 . Hn!(n+3‘)|1,
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where

1 un+3 un+2 5 un—l—l q
6.27 C = 2(1 — 1-— du.
(6.27) [ rza-o s ra-0 s

ProOF. From ((6.14)),

(6.28) |02 (X) + (E(X) —z)°

S —a) P+ () (@ —a)"? B (2)
-2 k+3 K

1 b
[ Kt £ (5 as
n! J,

Now, on using the fact that from (6.15)), (6.16]), ,, (u,v) > 0 for u,v >
0,

b
(6.29) ‘%/ K, (z,s) FntD) (s)ds

(n+1) T
gu{/ Y, (s —a,x—s)ds

n!
b

+ wn(b—s,s—x)ds}.

Further,
un+3 un+2 un—l—l
6.30 = 2 2
(6:30) D) = S 20
and so
(6.31) / Y, (s —a,x—s)ds
T (S . a)n+3 (S _ a)n+2
— 2 L 9(r—
/a n+3 T2(z =) n+ 2
n+1
2 (s —a)
— d
+ (z —s) i s
1 )\n+3 )\n+2
n+4
= (r — 2(1— X
(z—a) /0 [n—|—3+ ( )n+2
) )\n+1
11— d\
+( ) n -+ 1] ’

where we have made the substitution A = 2=%.

S|
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Collecting powers of \ gives

w1 2 1 2\ 2 an
- + - + ,
n+3 n+2 n+l (n+2)(n+1) n+1

and so, from ([6.31)),
(6.32) / v, (s —a,xr—s)ds

1 1 2 1
o _ \nt4 _
=(@—a) {n+4{n~l—3 n—|—2+n—|—1]

2 1
- (n+3)(n+2)(n+1)+(n+2)(n+1)}
B (x_a)n-‘ﬂl

 (n+4)(n+1)
Similarly, on using (6.30)),

b
/ W, (b—s,s—x)ds

b (b . S)n+3 (b S)n+2
— Z Y L 9(s—
/x n-+3 +2(s—2) n+ 2
) (b 8)n+1
— d
(- s
and making the substitution v = f:%; gives
b
(6.33) / Y, (b—s,s—x)ds
1 n+3 I/n+2
_ b _ n+4/ 4 2 1 _
oo [ L e 2

(b—x)"™
(n+4)(n+1)

where we have used (6.31) and (6.32)). Combining (6.32)) and (6.33))
gives the first inequality in ((6.26)).




1. RANDOM VARIABLE WHOSE PDF IS n-TIMES DIFFERENTIABLE 251

For the second inequality in (6.26]), we use Holder’s integral inequal-
ity to obtain

/K z,s) fD (s)ds

anJrl
</ K, azs\qu>
Now, from ([6.15)) and ([6.30)
/|K xs|qu—/ P (s —a,r —s) ds+/¢q (b—s,s—x)ds

|:($ )(n+3)q+1 + (b B $)(n+3)q+l] ’
where C' is as defined in (6.27) and we have used (6.31)) and (/6.32]).

Substitution into (6.34]) gives the second inequality in (6.26)).
Finally, for the third inequality in (6.26]), from (/6.28])

(6.34)

(6.35) 'nl b K, (z,s) f" (5) ds

<o [t -aa=alson o)
b

+ [ ¢, (b—s,5s—x)|f"T (S)‘ds}
<L {% @=a.0) [ 70 )] ds

n!
b
40, 0-2,0) [ | <s>|ds},

n+3

n+3

where, from ((6.30]),

(6.36) Y, (u,0) =
Hence, from - and -

- (n+1)

- / Ko, 5) £ (5) ds

< sy { T O e ),

n! n+3 n+3

1 n+3 || £(n+1
:m[max{a:—a,b—z}] [ F0HD ()]

1 Y
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which, on using the fact that for X, Y € R
X+Y N X-Y
2 2

max {X,Y} =

gives, from (6.28)), the third inequality in (6.26)). The theorem is now
completely proved. 1

REMARK 81. The results of Theorem may be compared with
those of Theorem|105. Theorem 15 based on the single integral iden-
tity developed in Lemma[29, while Theorem 1s based on the double
integral identity representation for the bound. It may be noticed from
and that the bounds are the same for f+Y € L. [a,b],
that for f"*V € Ly [a,b] the bound obtained in is better and for
fO+Y e L, [a,b], p > 1, the result is inconclusive.

2. Other Inequalities for the Expectation and Variance

2.1. Introduction. Based on the identity (see (/5.46))

(6.37) o2 (T) + [z — E (T = / (x— )2 f (1) dt,

Barnett et al. [7] obtained a variety of bounds on the left hand side of
(6.37)). Bounds involving higher order derivatives were obtained in [7],
by substituting a Taylor series expansion for f (¢) in (6.37), in terms
of the L, [a,b] norms of the resulting double integral.

Barnett and Dragomir [18] obtained further results for the variance
based on the identity

(6.38) o*(T)+ (E(T)—b)(E(T) —a) = / (t—a)(t—0) f(t)dt.

The aim of the next section is to obtain a variety of bounds for
the variance from an identity which regains (6.37)) and (/6.38]) as special
cases. Pre-Griiss, Cebysev and Lupas results are also obtained. Fur-
ther, substitution of a Taylor expansion with integral remainder allows
bounds to be obtained for the situation in which the PDF is n-time
differentiable. Taking a convex combination of expansions about two
separate points allows for further generalisations and a number of novel
results.

2.2. Integral Identities. The following lemma is interesting in
itself (see [33]).
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LEMMA 30. Let f : [a,b] — R be a PDF of the random variable T,
then, the following integral identity holds, involving the variance and
expectation

(6.39) 0 (T) + (E(T) - a) (E(T) - §) = / (t—a)(t—B) F (1) dt.
where a, B € [a,b] and o < 3.

PRrROOF. A simple expansion gives

[ =aye=pr@a= [ [~ @+ ot+as] o)

which, upon using the definitions of the second and first moment to-
gether with the fact that f () is a PDF over [a, b], gives

b

(6.40) / (t—a)(t—p)f({t)dt=0c"(T)+ M; — (a+ 3) My + af
=0*(T) + (M — a) (M1 — 3),

and hence results on noting that M, = F [T] and My = o2 (T) +

M2 n

REMARK 82. If we take o = 3 = x, then identity 18 recap-
tured from . If further, v = E (T), then o? results. Taking o = a

and B =10 in gives the identity (6.38).
Another interesting identity follows (see [33]).

LEMMA 31. Let T' be a random variable whose PDF f : [a,b] — R
is n-time differentiable and f™ is absolutely continuous on [a,b], then,
the following identity holds for z € |a, b

(6.41) o*(T) + (E(T) — a) (E(T) - )

n *) (4
=3 Whes 0= 2) = U la— 21 T2 4 Rusa (2,
k=0 :
where
(6.42) Upiy (u) = T(:f;_ 3 {T(r C 1)
+2(T2—1) [z— a—;—ﬁ] u+r(r+1)aﬁ},
and

1
n!

(6.43) R (2) = — / (t—a)(t— B) p, (1 =) dt,
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with
(6.44) P (t,2) = /t (t —s)" ) (s) ds.
PrOOF. Using Taylor’s formula with integral remainder and ex-
panding about ¢ = z gives
015 ro-2 L Ly ),

k=0

for all ¢, z € [a, b] with p,, (¢, z) being given by (6.44)).
Substitution of (6.45)) into (6.39)) gives

(6.46) o*(T) + (E(T) —a) (E(T) - §)

b )k
:/u_@u—m{iﬁ%giﬂww+%%mw}ﬂ

k=0

:zi:[/b(t—a)(t—ﬁ)(t—z)kdt] %Hﬁm(z),

a

where R, (2) is as given by (6.43)).
Now,

b
[a-aye-o- ot

:/b_zuk(u+z—a)(u+z—ﬁ)du

—Zz

b—z
:/ uk[uQ—Q{z—#}u%—aﬂ}du

b—z
uk+3 a +ﬁ uk+2 uk—‘rl
—2|z— ,
a—=z

Fre T

and therefore
b b—z
(6.47) / (t—a)(t—70)(t—2)"dt = Ups (u)} :
where, after some simplification, U, ;1 (u) is as given in ((6.42). Substi-

tution of (6.47) into (6.46)) readily produces the result (6.41). n

REMARK 83. Taking o = 3 = z = x reproduces an identity obtained
by Barnett et al. [7]. Placing o = a and f = b with z = x gives
an n-time differentiable generalisation of identity and is thus a
generalisation of the result of Barnett and Dragomir [18].
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We may also state the identity (see [33]) incorporated in the fol-
lowing.

LEMMA 32. Let T' be a random variable with PDF f : [a,b] — R
being n-time differentiable and ™ absolutely continuous on [a, b], then,
the following identity holds

(6.48) o (T) + (E(T) —a) (E(T) - )

_ Z{ AMVess (b — @) — Vis (a — )] f® (a)

(L= X) Wiss (b= B) — Wess (a — B)] 7 (8) }
+ ARn 41 (a) + (1 - /\) Ry (ﬁ) )

where
uk+2
(6.49)
Wisa (0) = gy [0+ 20 (5 - 0 (64 3,

and Ry11 (+) is as given by .
PRrROOF. From (6.44]), on letting 2 = «, we obtain
N (t—a)

650 f0) =3 @)+, (ra),

k=0

where p,, (t,-) is as given in (/6.44)).
Additionally, taking z = § in (6.44) produces

S (t-B)" (k) 1
(6.51) f(t) = Z Tf (B) + —iPn (t,8)
k=0
If we let A € [0, 1] and evaluate - (6.50) + (1 — X)- (6.51]), we obtain

n

(6.52) f(t) =Y [Apx(t—a)fP (@) + (1 =N pe(t—B)f*(B)]
b2 (ha) T, (),

where

(6.53) pr(u) = 5
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and p, (t,-) is as given by (|6.44]).
Substitution of (6.52)) into (6.39)) gives

o*(T) + (E(T) — &) (E(T) - B)

n

:/ (t—a)(t—ﬁ){ i (t = @) f* (@)

k=

o

A== ) 19 3] + 2o )+ 2 0]

=S (k1) / At = B) prosa (£ — @) £ ()

k=0
+ (1= (t = a)pros (= B) [P (B)] dt
+ >\Rn+1 (CY) + (1 - >\) Rn-l—l (ﬁ) )

with R, .1 (+) as given by (6.43)).
Now, using (6.53))

b b
[ = ppart-yti= i [0
1 b
S Gl I L
and so,
b b—a
[ = Dpas - )it = iy (u)] ,

where V13 (u) is as given by (/6.49)).
Similarly, interchanging o and [3,

b 1 " e
[ === s /a_ﬂ W [+ (8 — )] du
giving
b b—3
[ == par =]

a—p
where Wy 3 (u) is as given by (6.49).

The lemma is thus completely proved. &

REMARK 84. It may be noted that, identity 1S5 a generaliza-
tion of ifa=p0=z.
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2.3. Bounds Involving Lebesgue Norms of a Function . A
number of bounds can be derived using the identities developed in
Section [2.2/in terms of various norms. Here, ||-||, 1 < p < oo are the
usual Lebesgue norms on [a, b] (see Theorem 84 and formula (5.49)).

The following result holds [33].

THEOREM 106. Let f : [a,b] — Ry be the PDF of the random
variable T'. Then,

(6.54) |0 (T) + (E(T) — &) (E(T) - B)|

+
@‘I
Q
"o
Q
|
IS
S~—
Do
+
=
|
=
;‘M
——
=
8
3
S
—
m
t~
8
B
=

Q=

IA
=
B
|
2
+
S/

¢ (B—a)+¢,0=3)]"Ifll,,
if felylab],p>1, S+.=1

\ 0(a7av5’b)||f”1’ fELl[a’b]7

where o, B € [a,b] and o < 3,

(6.55)

X

/ u! (u+ 03— ) du,
X

/ u (8 —a—u)du,
0

Ve (X)
By (X)
and

(6.56) 0 (a,a,3,b)

PROOF. From identity (6.39)), let

(6.57) Ry (a,c1,5,b) = / (t—a)(t— ) f () dr,

and thus taking the modulus gives

©58)  |Ra(@a 80 <l [ I-a) - p)dr
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Now,
b
(6.59) /|(t—a)(t—ﬁ)|dt
¢ o B8
~ [a-n@-na+ [ -a)@-na
—« —0)d
+/ﬁ<t ) (t — B)di
a—a B—a
:/0 u(u—i—ﬁ—a)du—l—/o u(f—a—u)du

b3
+/0 u(u+ 0 —a)du

A simple rearrangement of (6.59)) and using (6.58|) and (6.39) readily

produces the first inequality in ([6.54)).
From (6.55)), by Holder’s integral inequality, we obtain

b i
6.60)  |Ro(a 50 < |, ( [le-a) (t—ﬁ)lth)

= 1171, E3 (. 6,0).
Then,

« ﬂ
Eq(a,oz,ﬁ,b):/ (oc—t)q(ﬁ—t)th+/ (t—a)(B—t)dt

b
+/ﬂ (t— ) (t - B) dt
a—a B
:/0 [U(U+B—a)]qdu+/o (8- a — w)] du
b—p
+/0 fu(u+ 8 — )] du.

Hence, from , the second inequality in (6.54)) results, where ¢, (-)
and B, (-) are as defined in (6.55]).
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For the last inequality in ([6.54)), observe from identity (6.39) and
the inequality

| Ro (@, , 8,b)] < sup [(£ —a) (£ =B)| I f],

t€la,b]

that we have,

sup |(t —a) (t = B)|

tela,b]

:max{sup (a—t)(B—1), sup (t—a)(B—1),

t€la,a) te(a,B)

sup (¢ —a) (t—ﬁ)}

te(8,b]

:max{(a—a)(ﬂ—a),(ﬁ;a)Q,(b—a)aa—ﬁ)}

= 6 (a7 &7 B? b) Y
as given by (6.57) and hence the theorem is completely proved. 1

REMARK 85. If « = [ = x is taken in (0.54]), then the results
of Barnett et al. [T] based around the identity are recaptured.
In addition, if x = E (T), then the bounds are on the variance alone.
Taking « = a and 3 = b, the results of Barnett and Dragomir [18]
are obtained. Some simplifications occur that have not as yet been
developed, such as the result obtained from taking o = a and 3 = x.

REMARK 86. The Fuclidean norm is of special interest so that if

p=2and f € Ly[a,b], then from (6.54),
0% (T) + (E(T) — o) (E(T) - B)]
< | flly [y (@ = @) + By (B — @) + ¢, (b= )],
where, from ,

s (X)

[N

3

— S [6X2 4 15(8 - ) X +10(3 - )],

and ,
=3 [6X%—15(8—a) X +10(8—a)’].
In addition, if we take o = 3 = x, we obtain

02 (T) + (B (T) — 2)?| < % [z — ) + (b — )] | ]l

B, (X)
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and, for x = E(T),
2 1 5 513
o (T)Sﬁ[(E(T)—a) +(0=E(T)]* I,

Taking o = a, = b gives
(b—a)*
V30

A pre-Griiss inequality is embodied in the following theorem. It
provides a sharper bound than the Griiss inequality (see [109] for a
statement of the Griiss inequality).

The following theorem was proven in [108] and is repeated here for
convenience.

0% (T) + (E(T) —a) (b— E(T))| < 1712

THEOREM 107. Let h, g be integrable functions defined on [a,b] and
letm < g(t) <M. Then,

(6.61) 17 ()| < T )
where the Cebysev functional,
(6.62) T (h,g) = M (hg) = M (h) M (g),
with

1 b
(663) M (f) = m/(; f (ZL‘) dx.

We may now state and prove the following result [33].

THEOREM 108. Let f : [a,b] — Ry be a PDF of the random variable
T and such that, form < f < M, then

(6.64) [Ty] = |02 (T) + (E(T) - a) (E(T) - 5)
—[“;” —(@gﬁ—a)w—arua—aMﬁ—w”
< S Bh),

where

(6.65) I (a,a,f,b)

S (52 2]
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PROOF. Applying the pre-Griiss result (6.61)) by associating f (%)
with ¢ (t) and taking

(6.66) h(t)=(t—a)(t—p)
gives, on noting that M (f) = ;% since f is a PDF,
007 | [ (t=a)t-9)7 @ d— Mt
<o) T )t
where, from (6.62)),
(6.68) T (h,h) = M (h?) — M (h)]*.
Now, from and
(6.69) M (h) = ! / (t—a)(t—p)dt

b—a
1 (P
:E/o (u—A) (u— B)du,

where
u=t—a, D=b—a, A=a—a, B=[(—a,
giving,
D?> A+B
(6.70) M) == - ; D+ AB.

Further, following a similar argument to the above,
1 [P
(6.71) M (h*) = 5 / (u— A (u— B)*du
0
I 9 2
== [u>— (A+ B)u+ AB] du
D Jy

- %/D {u4+(A+B)2u2+(AB)2

+2[ABu’ — AB(A+ B)u— (A+ B)v?] }du
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:%/D{u4—2(A+B)u3+ [(A+ B)® +2AB] v

— AB(A+ B)u+ (AB)* }du

4 2
- % - @Df’% [((A+ B)* +2AB] %
a8 aByp

Thus, from (6.67)), (6.69) and (6.70]), we have, after some algebra

D? | 4 A+ B A+ B\?

Using the definitions (6.68)), the inequality and the identity
(6.64

(6.39), gives the result (6.64]) and, after some algebra, the theorem
is thus proved. &

REMARK 87. Taking « = a, = b in — recaptures the

results obtained by Barnett and Dragomir [18] while allowing o = 3 =

x reproduces the results in Barnett et al. [7]. Note, from (6.65), that
3

Ih(a,a,ﬁ,b) < % In addition, note that if Q—JQF’B = 2t in (6.65

then

)

(b—a)’
6v3

I(a,a,3,b) =
which is 4 times better.
The following theorem holds [33].

THEOREM 109. Let f : [a,b] — R and suppose that f (-) is differ-
entiable and is such that

1l == sup |f" ()] < oo,

t€la,b]
then,
(6.72) T < 20 T (0,0 B.),
\/E )

where T, is the perturbed result given by the left hand side of and
I(a,a, B3,b) is as given by .

PROOF. Let h,g: [a,b] — R be absolutely continuous and /', ¢’ be
bounded. Then, Cebysev’s inequality holds (see [109])

(b_a’)2 / /
T(h,g)| < ~——=— sup |h' (t)|- sup |¢' (t)].
() < O sup W 0)]- sup 19 (0)
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Mati¢ et al. [108], using a pre-Griiss type argument proved that

b—a
T (h,g)| < 7o 9" @) VT (h,h).
t€la,

Thus, associating f (-) with ¢ (-) and A () with produces ([6.72))
where [ (a,a, 3,b) is as given by (/6.65)). &

Another result is embodied in the following (see also [33]).

THEOREM 110. Let f : [a,b] — R and suppose |, 3] C la,b].
Further, suppose that f is locally absolutely continuous on (a,b) and
let f" € Ly (a,b), then,

b—a
(6.73) Tl < —— Il I (a; . 5,0)
where T, is the perturbed result given by the left hand side of and
I (a,a, 3,b) is as given by .

PROOF. The following result was obtained by Lupasg (see [109]).

For h, g : (a,b) — R locally absolutely continuous on (a,b) and b, ¢’ €
Lo (a,b), then,

(b—a)’
T (h, g)l < == I"llolgll,

T2

where

Lo :

Moreover, Mati¢ et al. [108] showed that

b—a, ,
T (h,9)l < "= 1lgllo VT (5 ).

Now, associating f (-) with ¢g(-) and h(-) as given by produces
(6.73) where I (a,c, 3,b) is as found in (6.65)). B

2.4. Bounds Involving Lebesgue Norms of the n—th De-
rivative of a Function. In this section, bounds are obtained for
f® € L,[a,b], p> 1 and n a non-negative integer.

The following result holds [33].

THEOREM 111. Let T be a random variable whose PDF f : [a,b] —
R is n-time differentiable and f™ is absolutely continuous on |a,b].
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The following inequalities hold for z € [a,b],

(6.74) T, = |o*(T) + (E(T) — a) (E(T) - B)

n

- [Uky3 (b — 2) — Upysz (a — 2)]
< Ry (2)]

( [¢n+1 (CL, Q, Z) - ¢n+1 (Oé,ﬁ, Z) + ¢n+1 (ﬁ7 ba ZH

(n+1)
Ll F) € Lo b

f¥(2)
k!

|:¢"+é <a7 a, Z) - ¢n+% (Oé, ﬁv Z) + ¢n+% (ﬁv b? Z>i|
[ £+ ]]
>< D

1
nl(ng+1)49

IN

n+1 1 1 1.
; f(+)€Lp[a,b],p>1, 54_5_17
[¢n (G/,OZ,Z) - ¢n (O{,ﬁ, Z) + ¢n (ﬁa b7 Z)] Hf(n:!l)Hla
\ fOt) € Ly [a,b],

where Uyys (+) are as defined by ,

(6.75) ¢y (21,22, 2)

To—2z
:1/ " (w2 — ) (ut 2 — B)du, @ < .

1—=

PROOF. From identity ([6.41)), on taking the modulus, we have

(6.76) T, = |Rny1 (2)],

where R, 11 (2) is as given by (6.43)) and (6.44)).
Now,

O71) R () < 7 [ 1= a) (= 5)p, (02) e
A [ @-nw-ab.aaa

n!

IN

I}
+/§@—aﬂﬁ—ﬂmwtdwt
+4<vwwa—mmAaam@.
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Further, using properties relating to the modulus and integral, and
Holder’s integral inequality, gives

sup |fFD (s)]

S€|[z,t]

S50 (s)] ds

(
)

f: [t — s|" ds

1 1
P (£, 2)] < S Tt " ds|

Y

| [t ] £(n+1)
[ [E= 2" |21 ()] ds)
and hence
_zn+1
sup |f(n+1) (5)| i nj|L1
S€|[z,t]
% —z|natl %
(6.78) lon (8, 2)] < | [2 0D (9)]" ds ('th+1 > )

L[S 17 )] dis| e = 21"

For f+Y) ¢ L [a,b] using (6.78)) and (6.77) gives

[EA ™ _
|Rn+1 (Z)| S (TL + 1)' |:¢n+3 (CL, a, Z) ¢n+3 (04767 Z) + ¢n+3 (ﬁ? bv Z)} y

where

¢n+1 (xl,l’g,z) :/I2 (t_Q) (t—ﬁ)|t—zln+ldt,

1
which, on substitution of u =t — z, produces ((6.75)) with v = 1 and so
the first inequality in (6.74]) is obtained.
For the second inequality in (6.74)), substitution of the second in-

equality from (6.78]) into (6.77) gives, after substitution of u =t — z,
(n+1)
_ e,
n!(ng+1)s
X [Gurs (@,0,2) = Gr (€,8,2) + 6,01 (5,0,2)]

where ¢ is as defined in (6.75)).

Finally, the third inequality in is obtained by placing the
third inequality in into . In the above, we have used the
fact that the respective norm over any subinterval, as represented in
, is less than or equal to the equivalent norm over [a,b]. 1

[ By (2)]

REMARK 88. Result s very general, containing three param-
eters a, 3 and z to be specified besides the degree of differentiability of
the PDF f.
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Perturbed results on 7, as defined by (6.74) will now be obtained
33].

THEOREM 112. Let f : [a,b] — Ry, a PDF of the random variable
T, be such that d, 1 < f"V (t) < D,y fort € [a,b], then,

(6.79) |0*(T) + (E(T) — a) (E(T) — B)
n *) (4
=3 W = 2) ~ Vs fa— 20 T )
" (b= 2) 4 (=1) (2 — a) !
x 1_;( ) (k(+1))! ]f(k)(z)
S an(Z) ' [(aaaaﬁab> 5
where
M(B) = S (2 —a) (b— ) + (a —a) (B - a).
Ukss () are as defined in ,
(6.80) anfg (a,a, 3,b) is as given by (6.65),
On (2)
(Zi—ﬁ! [(z—a)"" + (b= 2)"""], n even,

—(nil)! max {(Z — a)"Jrl dpy1, (b— z)"Jrl Dnﬂ} , n odd

PROOF. Applying the pre-Griiss result (6.61) and associating = p,, (¢, z)
as given by (6.44)) with g (¢) and taking h (¢) as defined in (6.66), gives

o8 | [ 0= G a - M M, ()
< HEZAE oyt

where T' (h, h) is as defined in (6.68]) and

(6.82) v(2) < W <T(z), for t € [a,b].
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Further, M (h) is as given by (6.70) with A = a —a, B = — a and
D=b-—a.
Now,

(b—(l)M(

(683) ~—

s)" fOY (s) dsdt

/ /

= { / / s)" f Y () dsdt
b [ [ o e ) asa

~-r / (t = 5" £ (s) deds
[ [ roms

sS—a n+1
(1) / boal +)1 £ () ds

+ /b (b - S)n+1 f(n—i-l) (8) dS]

n!

n—+1

= (=)™ {/ fo(t
k+1

+ (=D (@ —a)" |
_Z (k+1)! ]f()(z)u

where, to obtain the last result, we have used an identity obtained in
Cerone et al. [41] (Lemma 2.1, equation (2.1)) involving an Ostrowski
result for n-time differentiable functions.

We need to obtain the bounds on p,, (¢, z) for all t € [a,b]. We are
given that

(6.84) dpy1 < fOD(8) < Dy

For the case t > z, from ([6.84]) we have

Pt —s)" t Pt —s)"
ot [ gy < 2l [,

n! n! . n!
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that is,
(t—2)"" P (t, 2) (t—2)""
m nt1 S ———— < Dn+1m> t € [z,b]
and so for t > z,
Pn (ta Z) (b B Z)n+1
6.85 0< <Dp1———.
(6.85) =l T )

For the situation ¢ < z, two separate cases need to be considered,
namely, whether n is even or odd.

From (6.84) we have

(6.86) dnﬂ/ (t_'s> ds < —Lﬁ’z) <Dy [ 029
t

n! n! ' n!

ds,

and so, for n even
(=0 palt) (-
(n+1)! nl 7 (n+1)!

G-t (-t
n+l > =
(n+1)! n! (n+1)!

giving for any ¢t < z and n even

t)n—l-l

dn+1 S Dn-l—la

dpy1, tE€Ja,z],

n+1
z—a , (t, 2
(6.87) _ﬁDn-&-l <P iz ) <0.
If n is odd, then from (|6.86|)
(= =ty pu (t,2)
e < —
(n+1)! n!

(Z . t)n-i-l
Dy, i1,
(n+1) "

S_

giving
(Z _ t)n—H Pn <t7 Z) (Z _ t)n—H
Dn+1 S S
(n+ 1) ! (n+1)!

and so for t < z and n odd

dpt1, t€la,z],

(z—a)"*!

n! (n+1)! dut1-
Thus, for n even, from (6.85)) and (6.87), for all ¢ € [a, b]

(z—a)"" pultz) _ (b—2)""!
(6.89) —mDnH = nl (n+1)!

(6.88) 0<

< Dyy1.
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For n odd, from ((6.85]) and (6.88)), for all ¢ € [a, b]

n!

1

< gy (G i (0 5 )

Usmg and ((6.90) gives, from (6.81] D and (| - 9 (z) —
v(z) as deﬁned in (6.80). Substitution of identity (6 mto (6.81)

and using the fact that I (a a, ﬁ, b) = (b—a)[T (h, h)] , where h is as
defined by ([6.68)), produces ((6.79)). We have further, in (6.83]), used the
fact that f is a PDF. ]

REMARK 89. Cebysev and Lupas of Theorems and could
be obtained here in a straightforward fashion for the expressions on
the left of . The bound would be different and involve behaviour
of f+2) (.} instead of f"V (-). This, however, will not be pursued
further.

Finally, we have (see also [33])

THEOREM 113. Let T be a random variable with PDF f : [a,b] — R
being n—time differentiable and f"™ is absolutely continuous on [a,b].
The following inequality holds

(6.91) k= |0 (T)+(E(T)—a)(E(T)—f)

n

- Z{ AVias (b— @) = Vigs (a — )] fP) (a)

k=0

S (1= ) [Wega (b— ) — Wepa (a — B)] 9 (3) }\

S A Rpgr (@) + (1 = A) |Rug1 (B)]
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([ [\Yori (@) + (1= A) Yaia (8) + Coyr (B — )]

[EaGal

X (n+1)! >

frt € Lo [a,0];

[AYM% (@) +(1-N)Y,,

692) < [P
x———2 fO e [ [a,b], p>1, L+ 1 =1;
nl(ng+1) 4 q
(n+1)
WY (@) + (1= X) % (8) + €, 8 — o) L7
L fo+Y e Ly [a,b];
where Viys (+), Wiis () are as defined in and
(6.9 Yooy ()= A —a)+ B(b—)
with
(A(u)
w2
= oommey (T v+ 2)ut (B —a) (n+v+3)],
(6.94) { B(u) e
= ey (T +2)u—(B—a)(n+7v+3)],
and
_ _ 2Bt
[ Cnpy (B—0a) ==2B(B—a) = o3

PRrOOF. Rearranging identity (6.48) and using the triangle inequal-
ity produces inequality ({6.91]).
Now, from the right hand side of (6.74)), let

(6.95)  Xypy (@) = Xy, (@, 0, 8,0, @)
= ¢n+7 (CL, «, Oé) - ¢n+7 (Oé, ﬁa Oé) + ¢n+'y (67 ba Oé) :

From (|6.75)),
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and

b—«

bue (8,5, ) = / @ (u— (6 — a)) du

—Q

=Bb—-—a)—B(f—-a).
Hence, substitution into (6.95]) gives
Xpiy (@) =A(a—a)—2B(f—a)+ B(b—«a)
and so
(6.96) KXoty (@) = Yoy (@) + Gy (B— ),

as defined in (6.93)) and (6.94]).
Again, from the right hand side of (6.74]) and (6.93)), let

(697) XTL+’Y (ﬁ) = Xn—o—y (a> «, ﬁa ba ﬂ)
= Pnyy (@, 0, 8) = i (@, B, 8) + 0,1, (8,0, 3).
From (/6.75])

a—p

¢n+’y (CL,O[,ﬁ) :/ﬁ ‘u”+w|u(u—|—ﬁ—o¢)du

[B—a
= / u" (B —a —u)du

;gia
- / T (5 ) du
—B(F—a)—B(F—a),

bne (0,5, ) =/ | (w4 6 — @) du

a—0B

B—a
:/0 W (= (B - o)) du= B (5 - a),

and

b—p
b0y (0.0.0) = [ Il (ut - a)du= A ).
0
Hence, substitution into gives
Xty (B) =B(B—a)=2B(f—a)+ A(b-7),

and so,

(6.98) Kty (8) = Yo (8) + Gy (B — a1
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On using (6.74) and (6.91]), we have, from (6.96)) and (6.98]),

AXois (@) + (1= ) X (8)
= Aoy (@) + (1= A) Yoy (8) + Gy (B — )
and so 1} is obtained for v =1, % and 0 respectively.
REMARK 90. Perturbed results on k, as defined in may be

obtained here in a similar fashion to those of Theorem [113.  This,
however, will not be pursued further.
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