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INEQUALITIES FOR BETA AND GAMMA FUNCTIONS VIA
SOME CLASSICAL AND NEW INTEGRAL INEQUALITIES

S. S. DRAGOMIR, R. P. AGARWAL, AND N. S. BARNETT

ABSTRACT. In this survey paper we present the natural application of cer-
tain integral inequalities such as, Chebychev’s inequality for synchronous and
asynchronous mappings, Holder’s inequality and Gruss’ and Ostrowski’s in-
equalities for the celebrated Euler’s Beta and Gamma functions. Natural
applications dealing with some adaptive quadrature formulae which can be
deduced from Ostrowski’s inequality are also pointed out.

1. INTRODUCTION

This survey paper is an attempt to present the natural application of certain
integral inequalities such as, Chebychev’s inequality for synchronous and asynchro-
nous mappings, Holder’s inequality and Griiss” and Ostrowski’s inequalities for the
celebrated Euler’s Beta and Gamma functions.

In the first section, following the well known book on special functions by Larry
C. Andrews, we present some fundamental relations and identities for Gamma and
Beta functions which will be used frequently in the sequel.

The second section is devoted to the applications of some classical integral in-
equalities for the particular cases of Beta and Gamma functions in their integral
representations.

The first subsection of this is devoted to the applications of Chebychev’s inequal-
ity for synchronous and asynchronous mappings for Beta and Gamma functions
whilst the second subsection is concerned with some functional properties of these
functions which can be easily derived by the use of Holder’s inequality. Applica-
tions of Griiss’ integral inequality, which provides a more general approach than
Chebychev’s inequality, are considered in the last subsection.

The third and fourth sections are entirely based on some very recent results
on Ostrowski type inequalities developed by Dragomir et al. in [10] - [16]. It is
shown that Ostrowski’s type inequalities can provide general quadrature formulae
of the Riemann type for the Beta function. The remainders of the approximation
are analyzed and upper bounded using different techniques developed for general
classes of real mappings. Those sections can be also seen themselves as new and
powerful tools in Numerical Analysis and the interested reader can use them for
other applications besides those considered here.

For a different approach on Theory of Inequalities for Gamma and Beta Functions
we recommend the papers [17] - [27].
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2. GAMMA AND BETA FUNCTIONS

2.1. Introduction. In the eighteenth century, L. Euler (1707 - 1783) concerned
himself with the problem of interpolating between the numbers

o]
n! :/ e~ Hdt, n=0,1,2,.....
0

with non-integer values of n. This problem led Euler, in 1729, to the now famous
Gamma function, a generalization of the factorial function that gives meaning to
x! where z is any positive number.

The notation I' (z) is not due to Euler however, but was introduced in 1809 by
A. Legendre (1752 - 1833), who was also responsible for the Duplication Formula
for the Gamma function.

Nearly 150 years after Euler’s discovery of it, the theory concerning the Gamma
function was greatly expanded by means of the theory of entire functions developed
by K. Weierstrass (1815 - 1897).

The Gamma function has several equivalent definitions, most of which are due
to Euler. To begin with, we define [1, p. 51]

. nln®
nhﬂrgox(x—l—l)(x—i—%...(x—i—n)'
If 2 is not zero or a negative integer, it can be shown that the limit (2.1) exists [2,
p. 5]. It is apparent, however, that I' () cannot be defined at z = 0,—1,-2,...
since the limit becomes infinite for any of these values.

By setting z = 1 in (2.1) we see that

(2.1) I (z) =

(2.2) r(1)=1.

Other values of I' (x) are not so easily obtained, but the substitution of x + 1 for =
in (2.1) leads to the Recurrence Formula [1, p. 23]

(2.3) F'z+1)=2al(x).

Equation (2.3) is the basic functional relation for the Gamma function; it is in the
form of a difference equation.

A direct connection between the Gamma function and factorials can be obtained
from (2.2) and (2.3)

(2.4) F'n+1)=n!, n=0,1,2,..

2.2. Integral Representation. The gamma function rarely appears in the form
(2.2) in applications. Instead, it most often arises in the evaluation of certain
integrals; for example, Euler was able to show that [1, p. 53]

(2.5) I'(z)= / e " ldt, x> 0.
0

This integral representation of T (x) is the most common way in which the Gamma
function is now defined. Lastly, we note that (2.5) is an improper integral, due
to the infinite limit of integration and because the factor t*~' becomes infinite if
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t = 0 for values of x in the interval 0 < z < 1. None the less, the integral (2.5) is
uniformly convergent for all a < x < b, where 0 < a < b < o0.

A consequence of the uniform convergence of the defining integral for ' (z) is
that we may differentiate the function under the integral sign to obtain [1, p. 54]

(2.6) I (z) = / e "t togt dt, x>0
0
and
[ee)
(2.7) I (z) = / e "t" (logt)?dt, x> 0.
0

The integrand in (2.6) is positive over the entire interval of integration and thus it
follows that I (z) > 0, i.e., I' is convex on (0, 00).

In addition to (2.5), there are a variety of other integral representations of T" (z),
most of which can be derived from that one by simple changes of variable [1, p. 57]

(2.8) I (z) = /01 <10g i)zldu, >0

and

(2.9) m = /2 cos?® 10 sin®"19 dh, x,y>0.
0

By setting z =y = 2

5 in (2.9) we deduce the special value

(2.10) r <1> =T

2.3. Other Special Formulae. A formula involving Gamma functions that is
somewhat comparable to the double-angle formulae for trigonometric functions is
the Legendre Duplication Formula [1, p. 58]

(2.11) 22217 (2) T (m + ;) =7l (2z), x>0.

An especially important case of (2.11) occurs when z =n (n=0,1,2,...) [1, p.
55]

1 (2n)!

(2.12) r <n + 2) = ooV =012

Although it was originally found by Schlémlich in 1844, thirty-two years before
Weierstrass’ famous work on entire functions, Weierstrass is usually credited with
the infinite product definition of the Gamma function

(2.13) ﬁ =zxe” ﬁ (1 + %) e

n=1

where 7y is the Fuler-Mascheroni constant defined by
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n— o0
k=1

|
(2.14) vy = lim [Z - —logn| =0.577215......

An important identity involving the Gamma function and sine function can now be
derived by using (2.13) [1, p. 60]. We obtain the identity,

(2.15) Fz)T(1—=z) = (z non-integer).

sinmx

The following properties of the Gamma function also hold (for example, see [1, p.
63 - p. 65]):

(2.16) I(z)= s“‘/o e "Nt x,s > 0;
(2.17) I'(z)= /OO exp (2t —e')dt, z>0;
> —tpx—1 - (71)"
(2.19) I'(x) = (logb)” /OO o7t x>0, b> 1;
0

(2.20) z)=T"(z+1)—al'(z), z>0;

x) = Ooe*t —x)t" o x ;
(2.21) I (z) /0 (t —x)t* " logt dt, > 0;

—1" 2221 (n — /7
(2.22) r <; — n> = (=1) 2(2n _(1)! 1)'\/>, n=0,1,2,....;
(2.23) F<;+n>F(;—n) =(-D)"m n=01,2..;
1 g n 1 2 .

(2.24) F(3x):%33 2F(m)F<x+3)F<x+3>, x> 0;
(2.25) [ () <T(2)T" (z), z>0.

2.4. Beta Function. A useful function of two variables is the Beta function [1, p.
66] where

1
(2.26) B (z,y) = / Tt 1= de, >0,y > 0.
0

The utility of the Beta function is often overshadowed by that of the Gamma func-
tion, partly perhaps because it can be evaluated in terms of the Gamma function.
However, since it occurs so frequently in practice, a special designation for it is
widely accepted.

It is obvious that the Beta mapping has the symmetry property
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(2.27) B(z,y) =By x)

and the following connection between the Beta and Gamma functions holds
['(z)T (y)

2.28 Y) = =, >0,y > 0.

(229) @) =Fig s T 0

The following properties of the Beta mapping also hold (see for example [1, p. 68
- p. 70])

(2:29) Blx+1ly) +B(xy+1) =4y, z,y>0;
(230)  Bleyt D=8+ ly) = SBey), ny>0
(2.31) B (z,z) =223 (:13 ;) . x> 0;
(2.32)
I'(z)T (y)T ()T

B (o +3.2) 8o+ y + ) = o BT gy

(2.33) 5(1;“0,1;29> = msec (%ﬂ) 0<p<l;
B 1 1 tazfl + tyfl . oty 1 ta:fl (1 _ t)y_l

(2.34) B(z,y) = 5 /0 7@ T dt =p* (1+p) /0 —(t e dt

for z,y,p > 0.

3. INEQUALITIES FOR THE GAMMA AND BETA FUNCTIONS VIA SOME
CLASSICAL RESULTS

3.1. Inequalities Via Chebychev’s Inequality. The following result is well
known in the literature as Chebychev’s integral inequality for synchronous (asyn-
chronous) mappings.

Lemma 1. Let f,g,h: I CR— R be so that h(z) > 0 forx € I and h, hfg,
hf and hg are integrable on I. If f,g are synchronous (asynchronous) on I, i.c.,
we recall it

(3.1) (f(@)=fW)(g(x)—g(y) =2 ()0 forallz,yel,

then we have the inequality

32 [n@ds [h@f@e@dr > [h@ f@ds [ @) e@

I T
A simple proof of this result can be obtained using Korkine’s identity [3]

(3.3) /Ih(x)dz/lh(w)f(w)g(x)dx —/Ih(z)f(x)dz/lh(x)g(z)dx
B %/,/Ih(x)h(y) (f (@) = £ () (9 (x) — g (y)) dady.
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The following result holds (see also [4]).

Theorem 1. Let m,n,p,q be positive numbers with the property that

(3.4) (p—m)(qg—n) < (=)0.

Then

(3.5) B(p,q) B (m,n) > (<) B(p,n)B(m,q)
and

(3.6) Fp+n)L(g+m)=2(S) T(p+qg T (m+n).

Proof. Define the mappings f,g,h :[0,1] — [0,00) given by
f@)y =2, g@)=0-2)""" and h(z)=a™ (1 —z)""".
Then
fla)=@-m)a*"" g @) =(n-q)(1-2)"", z€(0,1).

As, by (3.3), (p—m)(g—n) < (>)0, then the mappings f and g are synchronous
(asynchronous) having the same (opposite) monotonicity on [0,1]. Also, h is non-
negative on [0, 1].

Writing Chebychev’s inequality for the above selection of f, g and h we get,

1 1
/ 2™ (1 =) dx/ g1 =) e (1= 2) " da
0 0

1 1
> (S)/ 2™ (1 — ) xp_mdx/ 2™ A=) (1 - 2) " da
0 0

That is,

1 1
xmfl(l—z)"_ldx/ P (1 —2)  da
0 0

v

1 1
(S)/ P (1 —2)" ! da?/ a1 —a2)"  da,
0 0

which, via (2.26), is equivalent to (3.5).
Now, using (3.5) and (2.28), we can state

F(T(g) TmT @)
Fptq Tlmin =

which is clearly equivalent to (3.6). 1

L(p)T'(n) T'(m)I(q)
T'(p+n) T(m+q)

The following corollary of Theorem 1 may be noted as well:
Corollary 1. For any p, m > 0 we have the inequalities

(3.7) B (m,p) = [B (p,p) B (m,m)]

and

(3.8) F'(p+m) >[I (2p)T(2m)]>.

NI

Nl=
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Proof. In Theorem 1 set ¢ = p and n = m. Then

(p—m)(g—n)=(p-m)*>0

and thus
B (p,p) B(m,m) < B(p,m) B (m,p) = B (p,m)

and the inequality (3.7) is proved.
The inequality (3.8) follows by (3.7). 1

The following result employing Chebychev’s inequality on an infinite interval
holds [4].

Theorem 2. Let m, p and k be real numbers with m,p >0 and p >k > —m. If

(3.9) k(p—m—k)=(<)0,

then we have

(3.10) L(p)L'(m) = ()L (p— k)T (m+ k)
and

(3.11) B(p,m) > (<) B(p—Fkm+k)
respectively.

Proof. Consider the mappings f,g,h : [0,00) — [0, 00) given by
fz)=aP~* ™ g(z)=2a% h(z) =2z le "

If the condition (3.9) holds, then we can assert that the mappings f and g are
synchronous (asynchronous) on (0,00) and then, by Chebychev’s inequality for
I =10,00), we can state

o0 oo
/ xm_le_””d:r/ gPhmgkym=le=z g
0 0
oo o0
> (§)/ xp*k*mxmfle*‘/”dx/ 2Famle=dx
0 0

ie.,

(3.12)

(o9} o0 o0 o0
/ xmfle*ﬂix/ R (g)/ xp*kflefgﬂdw/ ahtm=le=eqy,
0 0 0 0

Using the integral representation (2.5),(3.12) provides the desired result (3.10).
On the other hand, since

_T'(r(m)
ﬁ(ﬁm)_w
and
Bp—km+k)= T(p—k)T (m+k)

I'(p+m)
we can easily deduce that (3.11) follows from (3.10). I

The following corollary is interesting.
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Corollary 2. Let p > 0 and q € R such that |q| < p. Then

(3.13) I*(p) <Tp—q)T(p+q)
and
(3.14) B(p,p) <B—q,p+q).

Proof. Choose in Theorem 2, m = p and k = q. Then
k(p—m—k)=—¢><0
and by (3.10) we get
Pp)<Tp-9T(@+aq.
The second inequality follows by the relation (2.28). I

Let us now consider the following definition [4].

Definition 1. The positive real numbers a and b may be called similarly (oppo-
sitely) unitary if

(3.15) (a—1)(b—1) = ()0.

Theorem 3. Let a,b > 0 and be similarly (oppositely) unitary.
Then

(3.16) I'(a+b) > (L) abl'(a)T ()
and

(3.17) Blab) = (<)
respectively.

Proof. Consider the mappings f,g,h : [0,00) — [0, 00) given by
f@)=t""tg@t)=t""tand h(t)=te "

If the condition (3.15) holds, then obviously the mappings f and g are synchronous
(asynchronous) on [0, 00), and by Chebychev’s integral inequality we can state that

o0 o0 o0 o0
/ te_tdt/ tatle=tdt > (g)/ t“e_tdt/ thetdt
0 0 0 0

provided (a—1)(b—1) > (L)0; i.e.,
(3.18) I'r2)r(a+b) > (L) (a+1)C(b+1).

Using the recursive relation (2.3), we have T'(a+1) =al' (a), T(b+1) =bI'(b)
and I'(2) =1 and thus (3.18) becomes (3.16).
The inequality (3.17) follows by (3.16) via (2.28). I

The following corollaries may be noted as well:
Corollary 3. The mapping InT (x) is superadditive for x > 1.
Proof. If a,b € [1,00), then, by (3.16),
InT(a+b) >Ina+Inb+InT (a) +InT (b) > InT (a) + InT ()
which is the superadditivity of the desired mapping. N
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Corollary 4. For everyn € N, n > 1 and a > 0, we have the inequality
(3.19) T (na) > (n — 1)a*" Y (a)]".

Proof. Using the inequality (3.16) successively, we can state that
I'(2a) > a®T (a)T (a)
T (3a) > 2a°T (2a) T (a)

T (4a) > 3a* T (3a) T (a)

I'(na) > (n—1)a*T[(n—1)a] T (a).
By multiplying these inequalities, we arrive at (3.19). I

Corollary 5. For any a > 0, we have

(3.20) I'(a) < ;%; T (a + ;) .

Proof. We refer to the identity (2.10) from which we can write
220711 () T <a+ ;) =7 T'(2a), a>0.
Since I (2a) > a?T'? (a) , we arrive at
229717 () T (a + ;) > /7 a’T? (a)

which is the desired inequality (3.20). I

For a given m > 0, consider the mapping T, : [0,00) — R,

T () = W

The following result holds.

Theorem 4. The mapping Ty, (+) is supermultiplicative on [0, 00) .

Proof. Consider the mappings f (¢t) = t* and ¢(t) = t¥ which are monotonic
nondecreasing on [0,00) and h (t) :=t™ le~t is non-negative on [0, ).
Applying Chebychev’s inequality for the synchronous mappings f, g and the weight
function h, we can write

o0 o0 o0 o0
/ tmfle*tdt/ trtytm—le—t gy z/ t”m*le*tdt/ yrm—le—tqt,
0 0 0 0

That is,
Fm)T(x+y+m)>T(x+m)T (y+m)
which is equivalent to
Lo (2 +y) 2 T (2) T ()

and the theorem is proved. I
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3.2. Inequalities Via Holder’s Inequality. Let I C R be an interval in R and
assume that fe L, (I), g€ L, () <p>17%—i-%:1),i.e.7

Jis@ras, [lsis<o.

Then fg € Ly (I) and the following inequality due to Holder holds

[1)ats| < (/llf(S)l”dsy (/I|g<s>|qu)é.

For a proof of this classic fact using a Young type inequality
1 1 1 1

(322) Z‘yg 7‘]:;0_;'_71,(1’ $7y20, -4+ - = 1,
p q p q

(3.21)

as well as some related results, see the book [3].
Using Holder’s inequality we point out some functional properties of the mappings
Gamma, Beta and Digamma [5].
Theorem 5. Let a,b >0 witha+b=1 and z,y > 0. Then
a b
(3.23) ' (az +by) < [I'(2)]" [T (y)],
i.e., the mapping T is logarithmically convex on (0,00) .

Proof. We use the following weighted version of Holder’s inequality

IRCICIEEE (/I'f(s)'ph(S)dS)le (/I |g<s>qh<s>d5>é

for p > 1, % + % = 1 and h is non-negative on I and provided all the other

(3.24)

integrals exist and are finite.
Choose

f(s)= s g (s) = b= and h(s)=e"*, s€(0,00)
in (3.24) to get (for I = (0,00) and p=1, ¢=1)

/°° sla=1) | ly=1)g=s g < (/OO 3a<y1)-;€sd8> </°° 5b(y1>~;esd8>
0 0 0

which is clearly equivalent to

o0 o0 a o0
/ gertby—le=sgq < (/ sy_le_sds) (/ sy_le_sds>
0 0 0

and the inequality (3.23) is proved. I

b

b

Remark 1. Consider the mapping g (x) :=InT (z), z € (0,00).
We have

g (x) = 11:/((;:)) and ¢ (z) = T 15;3)(:; INED)

for x € (0,00). Using the inequality (2.25) we conclude that ¢" (x) > 0 for all
x € (0,00) which shows that I" is logarithmically convex on (0,00) .

We prove now a similar result for the Beta function [5].
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Theorem 6. The mapping [ is logarithmically convez on (0, 00)2 as a function of
two variables.

Proof. Let (p,q), (m,n) € (0, 00)2 and a,b > 0 with a + b = 1. We have
Bla(p,q) +b(m,n)] = (ap + bm, aq + bn)

1
:/ taerbmfl (1 7t)aq+bn71 dt
0

1
_ / palp=1)+bn=1) (1 _ pyala-Dtbn-1) gy
0

1 a b
:/ L e R e (O L 2
0
Define the mappings
F=rta-n te o)
—1 n—1 b
o) =[t" -0, te )
andchoosep:%,q:% (%+é:a+b:1, pzl).

Applying Holder’s inequality for these selections, we get:

1 B a=11% [p— B qilb
/O[tpl(l—t) ] [t Y1-1¢) ]dt

< [/01 =1 (1 — t)q_ldtr x [/Oltm—l (1— t)”_ldt}

Bla(p,q) +b(m,n)] < [B(p, )" 8 (m,n)]"

which is the logarithmic convexity of 5 on (0, 00)2 -1

b

ie.,

Closely associated with the derivative of the Gamma function is the logarithmic-
derivative function, or Digamma function defined by [1, p. 74]

\Il(x)—;ilogF(x)—I;((j)), r#0,-1,-2,... .

The function ¥ (z) is also commonly called the Psi function.
Theorem 7. The Digamma function is monotonic nondecreasing and concave on
(0,00) .

Proof. As T is logarithmically convex on (0,00), then the derivative of InT', which
is the Digamma function, is monotonic nondecreasing on (0, 00) .

To prove the concavity of ¥, we use the following known representation of ¥ [6,
p. 21].

P!
(3.25) U (z) :/ iy, 2>0
0
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where v is the Euler-Mascheroni constant (see (2.14)).
Now, let z,y > 0 and a,b >0 with a+b = 1. Then

_ paztby—1 /1 1 — ta(z—1)+b(y—1)
0

1
1
(3.26) \I/(ax—i—by)—i-vz/ e dt= —
| -

dt.
1-1¢

As the mapping R 3 z —— a” € (0,00) is convex for a € (0,1), we can state that
(3.27) t@=DHb=1) < ggr=l 4yt

for all ¢€(0,1) and z,y > 0.
Using (3.27) we can obtain, by integrating over ¢t € (0,1),

1 ar+by—1 1 rz—1 —1
1 — taztby 1— (at + btY
/A——————dtz/‘ ( ) it
0 0

1—t 1—t
La(l—t==1) +b(1—tv1) N b1t
= t: B — —
A - d aA 1_t<u+bz; ——dt
(3.28) =alV(z) +79] +b[¥ (y) +7] = a¥ (x) + bV (y) +

Now, by (3.26) and (3.28) we deduce
U (ax 4+ by) > a¥ () + bY (y), z,y>0, a,b>0, a+b=1;
i.e., the concavity of U. |

3.3. Inequalities Via Griiss’ Inequality. In 1935, G. Griiss established an in-
tegral inequality which gives an estimation for the integral of a product in terms of
the product of integrals [3, p. 296].

Lemma 2. Let f and g be two functions defined and integrable on [a,b]. If
(3.29) < f(x) <P, v<g(x)<T for each x € [a,b];

/ (z)dx

where @, @,y and I' are given real constants, then

—a/f dx——/f )dx -

HCEE Y

and the constant i 1s the best possible.

(3.30)

<

The following application of Griiss’ inequality for the Beta mapping holds [7].
Theorem 8. Let m,n,p and q be positive numbers. Then
Bm+p+lnt+tqg+l)—=B(m+Ln+1)-B(p+1,q+1)]
1 pPq? m™n"
Lo+ (mtn)™
Proof. Consider the mappings
lng () =2™ (1 —2)" Iy (x) =2 (1 —2)?, 2 €]0,1].

(3.31) <

In order to apply Griiss’ inequality, we need to find the minima and the maxima of
la,b (a, b> 0) .
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We have
d _ “ -
%la,b (2) =az®  (1—2)" —ba® (1 —2)""
=2 (1 —2)" e (1 - 2) — ba]
=21 —2)"a—(a+b)a].
We observe that the unique solution of [ , (z) = 01in (0,1) is 9 = ;%5 and as

I,y () >0 on (0,20) and Iy (z) < 0 on (z9,1), we conclude that x is a point of
maximum for I, in (0,1). Consequently

Map = inf lgp(x) =0
z€[0,1]

and

a a®b?
Mgy = supl7bx::l7b< ): .
¢ ve[0a] (@) :=la a+b (a+b)*t?

Now, if we apply Griiss’ inequality for the mappings l,, ., and [, 4, we get

1 1 1
/ Lo (@) - Lyg (2) dar — / Lo (2) dt / o (2) do
0 0 0

< = (M — M) (Mpq — My q)

e

which is equivalent to

1 1 1

/ lntpntq (z) dz — / Ly, n () do - / lp g (x)de
0 0 0

O

A(m+n)"" (p+ g

and the inequality (3.31) is obtained.

<

Another simpler inequality that we can derive via Griiss’ inequality is the fol-
lowing.
Theorem 9. Let p,q > 0. Then we have the inequality
1

ESITDIE

1
(3.3 B+l - !
or, equivalently,

3—-pg—p—q

3.33 max4 0, ——————

(33%) { 4p+1)(g+1)
Proof. Consider the mappings

fle)=2" g(z)=(01-2)7, z€[0,1], pg>0.

Then, obviously

< 5+pg+p+gq
T4+ 1+

}§6@+Lq+U
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and

! 1 ! 1
/Of(x)dmzm, /Og(a:)daszm.

Using Griiss’ inequality we get (3.32) . Algebraic computations will show that (3.32)
is equivalent to (3.33). 1

Remark 2. Taking into account that 3 (p,q) = FF(S;;EZI;)’ the inequality (3.32) is
equivalent to

‘I‘(p—l—l)l"(q—kl)_ 1 ‘<1

L(p+q+2) (p+1)(g+1)]~ 4
(p+DT(+1)-(¢+ I (g+1)=T(p+q+2)]
<O+ @+ DT (p+a+2)

and as (p+1)T'(p+1)=T(p+2), (¢g+1)I'(¢+1)=T(¢+2), we get

(334) |T(p+q+2)-T(p+2)T(q+2) Si(erl)(qul)F(erquQ).

Griiss’ inequality has a weighted version as follows.

Lemma 3. Let f, g be as in Lemma 2 and h : [a,b] — [0, 00) such that f: h(x)dz >
0. Then

1 b
(3.35) |f;h(9:)dx/a f(x)g(x)h(x)de
1 b 1 b
W/ f(x)h(:c)dr~W/a o (@) h () d
< T-@-g)

The constant i 1s best.

For a proof of this fact which is similar to the classical one, see the recent paper
[3].
Using Lemma 3, we can state the following proposition generalizing Theorem 8.

Proposition 1. Let m,n,p,q > 0 and r,s > —1. Then we have
(3.36) B(r+1l,s+1)B(m+p+r+1l,n+qg+s+1)

—Bm+r+ln+s+1)Bp+r+1,q+s+1)]

m™mn™ pPqd

m+n)""" (p+q)P T

<i( B r+1,s+1).
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The proof follows by the inequality (3.35) by choosing
h(z) =ls(x), f(x) =lnn(z) and g(z) =lpq(z), z€(0,1).
Now, applying the same inequality, but for the mappings
h(z)=ls(2), f(z)=2" and g(z)=(1-2)', 2€(0,1),
we deduce the following proposition generalizing Theorem 9.

Proposition 2. Let p,q > 0 and r,s > —1. Then
(3.37)

Br+Ls+)fp+r+lgts+l)=Fp+r+ls+1)fr+1q+s+1)
1
< B 0r+1s+1).

The weighted version of Griiss’ inequality allows us to obtain inequalities directly
for the Gamma mapping.

Theorem 10. Let o, 3,y > 0. Then

(3.38)
1
1 a® 55 )
<. Prp 1).
— 4 e €P (y+1)

Proof. Consider the mapping f, (t) = t®¢~t defined on (0,00). Then

L) =at* temt —tet =7t (a0 — t)
which shows that f, is increasing on (0,a) and decreasing on (0,00) and the
maximum value is f, (a) = %

ex ”

Using (3.35), we can state that

0 £ (1) £ (¢ dt/f»y dt/fa ) hy (¢ dt/fﬂ £y (¢ 1

é4(t23§]fa - i 20)) (mas 20— min 150)) ([ 0at)

for all x > 0, which is equivalent to

xr xT xT xT
/to‘+5+76_3tdt-/ eVe—tdt—/ t"‘+"’e_2tdt-/ tﬂ+76_2tdt‘
0 0 0 0

« 6] x 2
< 1 e 6— / e tdt
4 ex ef \ ),

for all z > 0.
As the involved integrals are convergent on [0, 00), we get

o0 o0 o0 o0
/ ta+[3+”e_3tdt-/ e”e—tdt—/ ta+76_2tdt-/ tﬁﬂe—%dt‘
0 0 0 0

(3.39)
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Now, using the change of variable u = 3¢, we get

o0 1 [ /u\otB8+y 1
a+B+y,=3t gy _ - —u g,
/0 t e dt—3/0 (3) e du—3a+6+7+1F(a+ﬁ+’y+1)

and, similarly,

o 1
aty =2t 34
/0 et = oS T (v + 1)

and
o0
/ tBtve 2t =
0

and then, by (3.39), we deduce the desired inequality (3.38). 1

WF(5+7+1)

4. INEQUALITIES FOR THE GAMMA AND BETA FUNCTIONS VIA SOME NEW
REsuULTS

4.1. Inequalities Via Ostrowski’s Inequality for Lipschitzian Mappings.
The following theorem contains the integral inequality which is known in the liter-
ature as Ostrowski’s inequality (see for example, [9, p. 469]).

Theorem 11. Let f : [a,b] — R be continuous on [a,b] and differentiable on
(a,b) , whose derivative is bounded on (a,b) and let || f'||, := sup,e(qp) |f' ()] < o0
2

Then
1 b
] fod o=

for all x € [a,b]. The constant % is sharp in the sense that it cannot be replaced by
a smaller one.

(x— a+b)2

<1+
— |4

(4.1) ’f(w)— ](b—a)lf’loo

The following generalization of (4.1) has been done in [10].
Theorem 12. Let u : [a,b] — R be a L-lipschitzian mapping on [a,b], i.e.,
@) —u(@) < Llz—y forallzy e [a,b].

Then we have the inequality

(4.2) <L(b—a)’

b x_LbQ
/u(t)dt—u(x)(b—a) L (<)]

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

Proof. Using the integration by parts formula for the Riemann-Stieltjes integral,
we have

/j(t—a)du(t)—u(m)(x—a)—/ju(t)dt

and
b

b
/(tfb)du(t):u(x)(bfx)f/u(t)dt.

x
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If we add the above two equalities, we get

b T b
(4.3) u(:r)(bfa)f/ u(t)dt:/ (tfa)du(t)Jr/ (t—">b)du(t).

(n) (n)

Now, assume that A, :a =25’ <z (n)

(n)

<z, ’y <ap =disasequence of di-

visions with v (A,,) — 0 asn — oo, where v (An) = MaXe(0,...n—1} ( Z(Jr)l — a:( )>
and ¢™ € [:cgn), Ej_)l] If p: [e,d] — R is Riemann integrable on [c,d]| and
v : [¢,d] — R is L-Lipschitzian on [a, b] , then

(4.4)

< tm 3 | (eM)] () - o) o () = o (=)
i=0

< l ]I]f] E ’p< (U)’ < (”) (L))
An)—»O

:L/C p (@) da.

Applying the inequality (4.4) on [a, x] and [z, b] successively, we get

(4.5)
/j(ta)du(t)+/:(tb)du(t) < /j(ta)du(t)‘Jr /:(tb)du(t)

<L /I|ta|dt+/b|tb|dt]
= Lo+ 027

_L 2 [1, (2— =)
=5 (b-qa) 4+(b—a)2]’

and then, by (4.5), via the identity (4.3), we get the desired inequality (4.2). To
prove the sharpness of the constant %, assume that the inequality (4.2) holds with
a constant C' > 0, i.e.,

b
(4.6) / w(t)dt —u(z) (b—a)| < L(b— a)’

for all x € [a,b].
Consider the mapping f : [a,b] — R, f (z) = z in (4.6). Then

<x—a+b>]
C+—=-|(b—a
+ b a) (b—a)

‘anrb‘ <
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for all z € [a,b], and then for z = a, we get

b;a < (C+411) (b—a)

which implies that C' > i, and the theorem is completely proved. i

The best inequality we can get from (4.2) is the following one.

Corollary 6. Let u: [a,b] — R be as above. Then we have the inequality:

/:u(t)dt—u(a;’b> (b—a)

The previous results are useful in the estimation of the remainder for a general
quadrature formula of the Riemann type for L-lipschitzian mappings as follows:
Let I, ta =129 < 21 < .... < Zp_1 < xp = b be a division of the interval [a, ]
and &; € [x;,zi41] (1=0,1,....,n —1) a sequence of intermediate points for I,,.
Construct the Riemann sums

1
(4.7) < JL(b- a)’.

n—1

Ry (fi 10, €)=Y f (&) i

i=0
where h; == 2;41 —2; (1=0,1,...,n—1).
We now have the following quadrature formula.

Theorem 13. Let f : [a,b] — R be an L-lipschitzian mapping on [a,b] and I,
&, (1=0,1,....,n — 1) be as above. Then we have the Riemann quadrature formula

(48) /f J (@) de = Ry (f, 1, ) + W (f, 1, €)

where the remainder satisfies the estimate

2
W NCR SN
< EL Z h?
-2 i=0 '

forallé, (1=0,1,...,n —1) as above.
The constant i s sharp.

(4.9) Wi (f, 1, €)

Proof. Apply Theorem 12 on the interval [z;, z;+1] to get

2
L2 Tt Ty
h’+<§l 2 )‘|'

Summing over i from 0 to n — 1 and using the generalized triangle inequality, we
get,

[ i@ feom| <1

n—1

W (f: In, )1 <>

=0

n—1
<Ly,
=0

[ r@do- feom

2
_ 2+(§i_2+1> ]
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Now, as

2
Ti+ Tit1 1,
T AL 2
(6-2EE) <

for all §; € [z;,2:41] (i =0,1,...,n — 1), the second part of (4.9) is also proved. I

Note that, the best estimation we can obtain from (4.9) is that one for which

¢ = %, obtaining the following midpoint formula.

Corollary 7. Let f, I, be as above. Then we have the midpoint rule.

b
[ @) de =, (5.1 + 8, 0. 1)
where

n—1

i=0

and the remainder Sy, (f,I,) satisfies the estimation.
1 n—1
2
Remark 3. If we assume that f : [a,b] — R is differentiable on (a,b) and whose

derivative f' is bounded on (a,b), we can put instead of L the infinity norm || f’||
obtaining the estimation due to Dragomir-Wang from [11].

We are able now to state and prove our results for the Beta mapping.

Theorem 14. Let p,q > 2 and x € [0,1]. Then we have the inequality

(4.10) B(p.q)— 2Pt (1—x)"!
1 1\?

(p—2""(g—2)""
(p+gq—4)+"

Proof. Reconsider the mapping l,p @ (0,1) — R, lgp(z) = 2%(1 —x)b. For

p,q > 1, we get:

hrga1 () =l2g2®)[(p-1)—-(+q-2)t, t€(0,1).

<max{p-—1,q—1}

It te (0,%), then I _, . 1 (t) > 0. Otherwise, if t € (pﬁ;i2,1), then
I —1.4-1 (t) <0, which shows that for ty = %, we have a maximum for [,,_1 41
and

—1 q—1
p—1" "(¢g-1
( ) (p+q22 » pa>1

sup lp—1,4-1(t) = lp—1,4-1 (to) =
o e (p+q—2)

Consequently
l/

p—1,g—1 (t>| < |lp—2,q—2 ] tren[%% (p—1)—(+q—2)t

(P—2"(qg-2)""
S g ap

max {p—1,q — 1}
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for all ¢ € [0,1], and then
(=2 (q-2""
(p_|_ q— 4)p+q—4 ’

Applying now the inequality (4.2) for f (z) =lp—1,4-1 (), x € [0,1] and using the
bound (4.11) , we derive the desired inequality (4.10). I

(411) Hlp 1,q— l(t)HOO Smax{p—l,q—l} p7q>2-

The best inequality we can get from (4.10) is the following.
Corollary 8. Let p,q > 2. Then we have the inequality:

1 — 2P (g —2)17?
< -max{p—1,¢-1} b=2) T 24
4 (p+q—4)"

The following approximation formula for the Beta mapping holds.

(412)  |8(0)~ gramg| <

Theorem 15. Let [, : 0 =xg < 1 < ... < Tp—1 < T, = 1 be a division of the
interval [0,1], &, € [z, x,41] (1=0,1,...,n — 1) a sequence of intermediate points
for I, and p,q > 2. Then we have the formula

Zspl €0 i + T (p. )

where the remainder T, (p,q) satzsﬁes the estimation

(p—2"""(¢g—2)""
(p+q—4)"

n—1 n—1 2
1 Ti + Tiq1
z § h2 E o T
" [4 i=0 o i=0 <£Z 2 > ]

(=2 (a= 2" =
D 5

T, (p,q)] < max{p—1,q—1}

< max{p—1,q—

In particular, if we choose for the above

T+ Tita1
g =20

5 , (=0,1,...,n—1);
then we get the approrimation

n—1

1 -1 -1
B(p.q) = WZ(JH+$1’+1)‘D 2—2i—zi01)" + Vo (),
i=0

where

2 2 1
[V ( )|<1max{ -1 _1}<p_2)p " nZh?
n (P )l < p—1Lyq ota— p+q4

4.2. Some Inequalities Via Ostrowski’s Inequality for Mappings of Bounded
Variation. The following inequality for mappings of bounded variation [15] holds:

Theorem 16. Let u : [a,b] — R be a mapping of bounded variation on [a,b].
Then for all x € [a,b], we have

(4.13)

b
/ u(t)dt —u(z) (b—a)

< [;<ba>+\x“jbu\?<u>
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where \/Z (u) denotes the total variation of w.
The constant % is the best possible.

Proof. Using the integration by parts formula for Riemann-Stieltjes integral, we
have (see also the proof of the Theorem 11 ) that

b b b
(4.14) u(x)(b—a)—/ u(t)dt:/ (t—a)du(t)+/ (t —b)du(t)

for all € [a,b].
n) ()

Now, assume that A, : ¢ = mo <z ()

(n)

.<z,’ <zn =disasequence of di-

visions with v (A,) — 0asn — oo, where v (An) ‘= MaX;c(o,....n—1} (xfi)l - zgn)>

’ z+1
is of bounded variation on [a, b], then

and ¢ € [mEm (")] If p: [e,d] — R is continuous on [¢,d] and v : [¢,d] — R

a) | [pwano) | g S () [0 )—v(fi”’ﬂ|
< 5 !p (&) o (#552) = (=)
< s ple S:PZ‘ o («h) - (W)‘
:zil[lcl?d] p @)\ (v).

c

Applying (4.15) , we have successively

/x(t—a)du(t) < (m—a)\/(u)

and

b b
/ (t=b)du(t)| < (b—2)\/(u)

and then

T b b
/(t—a)du(t)+/ (t—=b)du(t)| < /(t—b)du(t)

/:(t—a)du(t)‘—i-

T b
_x—a\/ (b —x) \/(u)

T b
<max{x —a,b—a} [\/(u) +\/(u)1

a x

b
:max{xfa,bfx}\/(u)
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- [b;aJr’x—a;bH\b/(u).

a

Using the identity (4.14), we get the desired inequality (4.13).
Now, assume that the inequality (4.13) holds with a constant C' > 0, i.e.,

xang?am

b
(4.16) / w(t)dt —u(z)(b—a)

for all z € [a,b].
Consider the mapping u : [a,b] — R given by

i atb
u(x):{ 0 if :cG[a,b]}Jr{b;}

1if o =42

2
in (4.16) . Note that u is of bounded variation on [a, b] and

b
\ () =2, / w(tydt =0

and for = = “TH’ we get by (4.16) that 1 < 2C which implies C' > % and the
theorem is completely proved. I

S[C’(ba)+

The following corollaries hold.

Corollary 9. Let u : [a,b] — R be a L-lipschitzian mapping on [a,b]. Then we
have the inequality

b
/ u(t)dt —u(z)(b—a)

for all x € [a,b].

a+b

(4.17) 5

T —

< [;(b—a)—i—

7o)~ £ @)

The case of Lipschitzian mappings is embodied in the following corollary.

Corollary 10. Let u: [a,b] — R be a L-lipschitzian mapping on [a,b]. Then we
have the inequality

b
/ u(t)dt —u(zx) (b—a)

for all x € [a,b].

(4.18)

gLB(baH’x . H (b—a),

The following particular case can be more useful in practice.

Corollary 11. If u : [a,b] — R is continuous and differentiable on (a,b), v’ is
continuous on (a,b) and ||v'||, = f; [’ (t)] dt < oo, then

(4.19)

b
/ u(t)dt —u(z)(b—a)

for all x € [a,b].

1 a+b
<i[y0-a+ o= I,

a+b

Remark 4. The best inequality we can obtain from (4.13) is that one for x = 32,

obtaining the inequality

/abu(t)dtu<a;rb> (b—a)

(4.20)

1 b
<sb-a)\ (),
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Now, consider the Riemann sums

n—1
Ry (f,10,6) =Y (&) D
i=0
where I, : a = 29 < 21 < ... < Zp—1 < &, = b is a division of the interval [a, b]

and &; € [x;,2i41] (1=0,1,...,n—1) is a sequence of intermediate points for I,
hi = Ti41 — Ty (i:O,l,...,n—l).
We have the following quadrature formula.

Theorem 17. Let f : [a,b] — R be a mapping of bounded variation on [a,b]
and I,, &, (1=0,1,....,n —1) be as above. Then we have the Riemann quadrature
formula

b
(4.21) / f(x)dz =Ry (f, In, &) + Wi (f, In, §)

where the remainder satisfies the estimate

b
1 T; +xl
(422) W (I, Ol < sup 1[2hi+ G- ]\/
1 T; + x; b
—v(h)+ su ;= — an ]
< |3 s -2 Vi)
b
<v(h)\/(f);
a
for all & (1=0,1,...,n—1) as above, where v (h) := max;—01,..n—1{hi}. The

constant % s sharp.

Proof. Apply Theorem 16 in the interval [x;, z;11] to get

T+ Tit1

(4.23) & — >

} \ ).

x;

| t@de - riom <

1
'
e

Summing over i from 0 to n — 1 and using the generalized triangle inequality, we
get

n—1 Tit1
LATAGTED S} BREFIC AR
=0 Ti
n—1 1 i+ ; Ti41
S;{th-l-fi_x ;—H}\I/(f)

= sup |:hz + & —
1

i=0,1,...,n—
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The second inequality follows by the properties if sup (-) .
Now, as

Ti + Tip1 1
2 2
for all §; € [x4,zi41] (1=0,1,...,n — 1), the last part of (4.22) is also proved. I

§i— < -hy

Note that the best estimation we can get from (4.22) is that one for which

& = H# obtaining the following midpoint quadrature formula.

Corollary 12. Let f, I, be as above. Then we have the midpoint rule

b
/ fx)de =M, (f,I,) + Sn (f, 1)

where

_nil Ti + Tit1

=0

and the remainder S, (f,I,) satisfies the estimation

b
S0 (Bl < 5 )V ()

We are able now to apply the above results for Euler’s Beta function.

Theorem 18. Let p,q > 1 and = € [0,1]. Then we have the inequality:

(4.24) Bp.q) =2 (=)
|

Proof. Consider the mapping l,,_1,4-1 (t) = P71 (1 — ) telo1].
We have for p,q > 1 that

l;*qul (t)=lp—24—2)[p—1—(p+q—2)t

1

<max{p—1,¢g—-1}B(p—1,¢-1) [2+

and, as
lp—1—(p+q—2)t| <max{p—1,¢—1}
for all t € [0,1], then

1
[ / lpsqa(t)lp—1—(p+q—2)t|dt

<max{p—1,¢ =1} lp—24-2l,

=max{p-1,g-1}B(p-1,9-1), pg>1
Now, applying Theorem 16 for u () = l,—1,4—1, we deduce

1 3 1 1
/ lp-1.g-1 (8)dt — "' (1= 2)17" @ — 2” V (tp-14-1)
0 0

<3+
12




INEQUALITIES FOR BETA AND GAMMA FUNCTIONS 25

1
7y

The best inequality that we can get from (4.24) is embodied in the following
corollary.

<max{p—-1,q—-1}8(p—-1,¢—-1) [;‘1'

for all z € [0,1], and the theorem is proved. I

Corollary 13. Let p,q > 1. Then we have the inequality

(125 |5(a) ~ grpamg| < ymax{p - La- 11— La—1).

Now, if we apply Theorem 16 for the mapping l,—1,4—1, we get the following
approximation of the Beta function in terms of Riemann sums.

Theorem 19. Let I, :a =20 < 1 < ... < Tp_1 < Ty, = b be a division of the
interval [a,b], &; € [z, xi41] (1=0,1,...,n— 1) a sequence of intermediate points
for I,, and p,q > 1. Then we have the formula

n—1
(4.26) Bpg)=> &1 =¢)" hi+Tulp,q)

i=0
where the remainder T, (p,q) satisfies the estimation

T (P, 9)]
Tt T

1
<maX{p—1,q—1}[2V(h)+ sup (¢, 5

i=0,1,....n—1

}6(}?—1761—1)

<max{p—1l,g—1}v(h)B(p—-1,¢-1).

In particular, if we choose above £; = % (i=0,1,....,n—1), then we get the
approximation
n—1

Bp.q) = p Y > (@it zi)’ T 2= 2 — 2i) T + Vo (pg)
i—0
where
1
Vo (p,q)| < smax{p—1,q—-1}v(h)B(p—1,9q—-1).
2

4.3. Inequalities Via Ostrowski’s Inequality for Absolutely Continuous
Mappings Whose Derivatives Belong to L,-Spaces. The following theorem
concerning Ostrowski’s inequality for absolutely continuous mappings whose deriva-
tives belong to L,-spaces holds (see also [12]).

Theorem 20. Let f : [a,b] — R be an absolutely continuous mapping for which
f e Lyla,b]l, p>1. Then

(4.27) F) - bla/abf(t)dt
tlE) (2
1

IN

IR
-0t
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for all x € [a,b], where

) "
(4.28) = ( / If’(t)lpdt> .

Proof. Integrating by parts, we have

/w(t*a)f/(t)dt:(ﬁc*a)f(x)*/wf(t)dt

and

b b
/(t—b)f’(t)dt=(b—x)f(af)—/ £ (1) dt.

If we add the above two equalities, we get

x b b
/ (t—a)f’(t)dt+/ t—=0b)f t)dt=((b—a)f(x)— [ f(t)dt
From this we obtain
b b
(4.29) f@) - [ f0a= = [ p@or @

where

pet={ T c s ek

Now, using Hoélder’s integral inequality, we have

b
(4.30) |f(x)— et RAOL

I ,
< 5= | peols ol

L o :
< (/ lp ($7t>|th> (/ If @O dt) :
b—a\J, a
A simple calculation shows that
b T b
/ Ip (z,t)|7 dt / \t—a|th+/ [t —b|?dt
a U,I xr b
/ (t—a)th+/ (t—0b)!dt

({,C _ a)qul + (b _ x)q+1
qg+1

(=2)" (=) oo

1

q+1
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Now, using the inequality (4.30), we have

1 b
|f(x)b_ f @) dt
L 1 z—a\""! b_ )9t » 1 /
G G2 ]U)—a)q ] 171,
1 z—a\T b—g\9! 3 .
BCERE =2) +(=2) ] b-a) 171,

and the first inequality in (4.27) is proved.
Now, for s > 1 and «a < (3, consider the mapping h : [, 3] — R defined by
h(z):=(z —a)’+ (8 —x)°. Observe that

B (z)=s {(x _ a)S—l —(B- I)S_l]

and so h' (z) < 0 on [a, %""5) and A/ (z) > 0 on (#, ] .

Therefore, we have

, _ o (atB\ _(B-a)
xel[rf,mh(x)_h< 2 >_ 2s-1

and

sup h(z) =h(a)="h(B)=(F-a).
z€[a, ]

Consequently, we have
b-2) +(@-a) <b-a)"", z€la,f]
and the last part of (4.27) is thus proved. I

The best inequality we can get from (4.27) is embodied in the following corollary.

Corollary 14. Under the above assumptions for f, we have
(b—a)t

(4.31) |f(a;b>—bia/abf(t)dt Y

We now consider the application of (4.27) to some numerical quadrature rules.

1 /

Theorem 21. Let f be as in Theorem 20. Then for any partition I, : a =
g < X1 < oo < Tp_1 < T, = b of [a,b] and any intermediate point vector

£= (50,51, ...,§n71) satisfying &; € [x;, xi41] (1 =0,1,....,n — 1), we have

b
(4.32) / J (@) de = AR (f,10,€) + R (f I, €)

where Ag denotes the quadrature rules of the Riemann type defined by

n—1

AR (f,10,:€) =Y F (&) iy Dy o= miga — i,

=0
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and the remainder satisfies the estimate

17, (S » )
4.33) |Rg (f, In, < —r_ - Tiv1 — &
(4.33) |Rr (f, 1, ©) <q+1><§i Oj[(s )+ (i — €)™
(3§00
hq
(g+1)7 ( )

where h; :=x;41 —x; (1=0,1,...,n—1).

Proof. Apply Theorem 20 on the intervals [z;,2;11] (¢ =0,1,...,n— 1) to get

1 Tig1
ren- i [ o

+1 +17 9 cii 1
( 11)1 [(61}:1‘1)q . (xHZ gz)q ] hZH " </ f (t)lpdt>
q_|_ q 7 (2 Z;

foralli € {0,1,....,n —1}.
Summing over ¢ from 0 to n — 1, using the generalized triangle inequality and
Holder’s discrete inequality, we get

Q=

n—1 Tig1
Re(r gl < X |- [ roal
1=0 Ti
n—1 1 Tip1
1]49
¢ Sl ([ rora)
1 < 1( q+ q+1 (11)(]‘|‘1Z
< 1 i T X4 + (x; —¢&;
(¢+1)7 [i=o {(é ) (i =8 }

TS o]

=T »
= (q+ 1)% ; |:(€z xz) + ($1+1 & ) }

and the first inequality in (4.33) is proved.
The second inequality follows from the fact that (£, — xi)q-i-l + (i1 — & )t <
h;”l for all i € {0,1,...,n — 1}, and the theorem is thus proved. I

The best quadrature formula we can get from the above general result is that
one for which ¢, := %, i=0,1,...,n — 1, obtaining the following corollary.

Corollary 15. Let f and I, be as in the above theorem. Then

b
(4.34) / J (@) de = An (F.1) + Rot (f: 1)
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where Ay is the midpoint quadrature rule, i.e.,

n—1
An (f 1) = f (W) hi

i=0
and the remainder Ry; satisfies the estimation:

(4.35) \RM(fJn)\Sl 7, (ihﬁl)

2(qg+1)s
We are able to now apply the above results for Euler’s Beta mapping.

Theorem 22. Let s > 1, p,q > 2 — % > 1. Then we have the inequality

(4.36) ‘B (p.q) — 2"~ (1~ x)‘H’
< (1_|_11ﬁ [g:”l +(1- l‘)l+1:| ! max {p—1,q — 1}

|

x[B(s(p—2)+1,5(q—2)+1)]
provided % + % =1.
Proof. We apply Theorem 20 for the mapping f (t) = t?~1 (1 —¢)?7"
t €10,1] to get

(4.37) 1B(p,q) = lp—1,4-1 (2)]

= lp—lvq—l (t) )

1
gw[xl“+(1 ﬂ 1L sl z€0,1]

where s > 1 andl—l—%:l.

However, as in thes proof of Theorem 18,

btg1 ) =lp2g2t)p—1-(p+q—2)1
(/ l;2,q2(t)|P—1—(p+q—2)|sds)s
0

1 E
= ([ v a0 -1 pro-2ras)
0

< max{p—1,¢-1}[B(s(p-2)+1,s(¢=2)+1)]".
Using (4.37) we deduce (4.36) . 1

and then

/
Hlpfl,qles

W |-

We can state now the following result concerning the approximation of the Beta
function in terms of Riemann sums.

Theorem 23. Let s > 1, p,q > 2—% >1. Ifl, :0=20 <21 < ee.. < 1 <
xn = 1 4s a division of [0,1], & € [zi,xi41] (1=0,1,...,n—1) a sequence of
intermediate points for I, then we have the formula

n—1

(4.38) Bpg)=> & 1=¢)" hi+Tu(p,q)

=0
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where the remainder T, (p,q) satisfies the estimate

max {p —1,¢ — 1}

1
s

|Tn (paQ)| S 1 [ﬂ(s(p—?)—kl,s(q—?)—kl)]
(I+1)
x (i (6= 2" + (o - a)“ﬂ)
1=0

=

max{p—1,q—1} = i
[5<s<p—2>+1,s<q—2>+1>1'(Zhé“)
(l+1)° i=0
where h; :=x;41 —x; (0=0,1,..,n—1) and % + % =1.
The proof follows by Theorem 21 applied for the mapping f (t) = tP=1 (1 — )",
t €10,1], and we omit the details.

[

4.4. An Ostrowski Type Inequality for Monotonic Mappings. The follow-
ing result of the Ostrowski type holds [13].

Theorem 24. Letu : [a,b] — R be a monotonic nondecreasing mapping on [a,b] .
Then for all x € [a,b], we have the inequality

1 b
(4.39) u(z) — v a U (t)dt
b
< bia{[Qm—(a—&—b)]u(J;)—i—/a sgn(t—x)u(t)dt}
< -0 @@ - @)+ - ) () - u @)
B P P
< §+ﬁ (u(b) —u(a)).

The inequalities in (4.39) are sharp and the constant % is the best possible.

Proof. Using the integration by parts formula for Riemann-Stieltjes integral (4.14),
we have the identity

b b
(4.40) u(x)—bia/ u(t)dt:bia/ p(z,t) du(t)

where

_J t—aift€a,x]
p(@,?) '_{ t—bifte (z,b]

(n)

Now, assume that A, : a = 5" < xﬁ’” << g™

n—1

< 2™ = b is a sequence of di-
visions with v (A,,) — 0 asn — oo, where v (A,) := maxX;co,... n—1} (xgi)l - :E("))

and €En) € [m(n),xgi)l} . Z

?
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If p is Riemann-Stieltjes integrable by rapport of v, and v is monotonic nondecreas-
ing on [a, b], then

(4.41) /abp(x)dv(x) = A%I;()Zp(é(")) [v( z+1) v(g;("))]|
< u(AI:L?LOZ\P( o (w) = (=)
< L dm Z p(67)] (0 (#22) = (7))

- / Ip ()| dv (z)

Using the above inequality, we can state that

b
/ (x,t) du (t /|pa?t|du
a

(4.42)

Now, let observe that

b T b
/|p(x,t)|du(t) = [t — a|du (t) + [t — b| du ()
T b
- /(t—a)du(t)+/ (b—t)du ()

b

. [2x—(a+b)]u(a:)—/zu(t)dH—/ w(t) dt

b
22 — (a + b)] u (2) +/ sgn (t — x) u (t) dt.

Using the inequality (4.42) and the identity (4.40), we get the first part of (4.39).
We know that

/absgn(t—x)u(t)dt——/amu(t)dt+/:u(t)dt_

As u is monotonic nondecreasing on [a, b], we can state that

/xu(t)dtz (r—a)u(a)

and

/bu(t)dt§ (b—2x)u(b)

and then

b
/ sgn(t—xz)u@)dt < (b—2)u(b) — (z —a)u(a).
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Consequently, we can state that

b

2z — (a+b)]u (a:)—|—/ sgn (t —x)u(t)dt
< Re—(a+b)]u(z)+(0-2)u(d)—(z—-a)u(a)
(b—2) (u(d) —u(z)) + (z—a) (u(z) —ula))

and the second part of (4.39) is proved.
Finally, let us observe that

(b—2)(u®) —u(@)) + (z—a) (u(z) - ula)

< max{b—z,z—a}u®) —u(zr)+u(z)—ula)

- [b;“+ x—a+b}(u(b)—u(a))

2
and the inequality (4.39) is proved.
Assume that (4.39) holds with a constant C' > 0 instead of 1, i.e.,

b
u(m)—ﬁ/ w(t) dt

(4.43)

IA

b
b_a{[zx—<a+b>1u<x>+/a sgn(t—m)u(t)dt}

< (e a) ()~ u (@) + (b 2) () — u ()]

o — 242

IA

Consider the mapping ug : [a,b] — R given by

(2) == —lifx=a
vol®) = 0if x € (a, b

Putting in (4.43) u = up and = = a, we get

b
_ bia{mww] <>+/asgn<tfw) <)dt}
= e a) (@) (@) + (- 2) (w () —u (@) = 1
< o+l iy —u@y=c+l
< b | ula)) = 2’

which proves the sharpness of the first two inequalities and the fact that C' should
not be less than % 1

The following corollaries are interesting.
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Corollary 16. Let u be as above. Then we have the midpoint inequality

a+b 10 1P a+b
U( 5 >_b—a‘/au(t)dt mA Sgn(t—2>u(t)dt
1

< 5l -u).

Also, the following ”trapezoid inequality” for monotonic nondecreasing mappings
holds.

(4.44)

IN

Corollary 17. Under the above assumption, we have

u ul\a b
U ()—bia/au(t)dt

1

(4.45) < 3 [u(b) —u(a)].

Proof. Let us choose in Theorem 24, x = a and x = b to obtain

1 b
T b-a o

u(a) u (t) dt

< % l(ba)u(a)Jr/abu(t)dt]

and

b
u(b)—bia/ w(t) dt

< b ! l(b—a)u(b)—k/bu(t)dt] )

—a o

Summing the above inequalities, using the triangle inequality and dividing by 2,
we get the desired inequality (4.45) . I

5. INEQUALITIES OF THE OSTROWSKI TYPE IN PROBABILITY THEORY AND
APPLICATIONS FOR THE BETA FUNCTION

5.1. An inequality of Ostrowski’s Type for Cumulative Distribution Func-
tions and Applications for the Beta Function. Let X be a random variable
taking values in the finite interval [a,b], with the cumulative distribution function
F(z)=Pr(X <ux).

The following result of Ostrowski type holds [14].

Theorem 25. Let X and F be as above. Then

(5.1) Pr(X <z)- b_b?(c-tX)‘
< blal[Qm—(a+b)]Pr(X§ac)+/absgn(t—x)F(t)dt
< bia[(b—x)Pr(XZx)—f—(x—a)Pr(Xgx)]
1, -
< 17 21
-2 b—a

for all z € [a,b]. All the inequalities in (5.1) are sharp and the constant % is the
best possible.
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Proof. We know, by Theorem 24, that for a monotonic nondecreasing mapping
w: [a,b] — R, we have the inequality

1 b
(5:2) u(z) — v () dt
b
< bi@{[?x—(a—&—b)]u(x)—k/a SQH(t—zl:)u(t)dt}
< (e a) ()~ u (@) + (b 2) () — u ()]

1, Jz—

< e - u)

for all z € [a,b].
Apply (5.2) for the monotonic nondecreasing mapping u (x) = F (z) and take
into account that F (a) =0, F (b) =1, to get

b
(5.3) F(x)—bia/ F ) dt
b
< bia[m(a+b>]F<x>+/asgn<tx)F(t)dt]
< sl F@) (-2 (- F ()]
O e i |
-2 b—a

However, by the integration by parts formula for the Riemann-Stieltjes integral, we
have

E(X) —/btdF(t)—tF(t)|Z/bF(t)dt
= bF(b)—aF(a)—/bF(t)dt:b—/bF(t)dt,

and
1—F(z)=Pr(X >2).

Then, by (5.3), we get the desired inequality (5.1).
To prove the sharpness of the inequalities in (5.1), we choose the random variable
X such that F': [0,1] — R

0Oifx=0
F(2) ':{ lifz € (0,1].

We omit the details. I

Remark 5. Taking into account the fact that
Pr(X>z)=1-Pr(X <uz)
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then, from (5.1), we get the equivalent inequality

(5.4) Pr(xzx)_ﬂ%z—a
< bi@{[?z(a+b)]Pr(X§:17)+/absgn(tx)F(t)dt}
= bia[(b—x)PT(XZx)—&—(Jc—a)Pr(Xgx)]
P s
- 2 b—a

for all x € [a,b].

The following particular inequality can also be interesting

~-E(X b 1
(5.5) ’Pr(Xga;b>—b ; ( )S/sgn<t—a—2|—b)F(t)dt§2
“ 4 .
and
a+b E(X)—a b a+b 1
. Pr{iX > — < — F < -.
(5.6) r( > 2) s _/asgnt 5 (t)dt_2

The following corollary may be useful in practice.

Corollary 18. Under the above assumptions, we have

(5.7) bia [“;bE(X)} §Pr(X§ “;b) < bia [“;bE(X)} Iy

Proof. From the inequality (5.1), we get

1 b—E(X) a+b 1 b—E(X)
_ P AP < — | < = _
SRA— Pr(X 2 )2 b—a
But
1 b—-E(X) = —b+a+20-2E(X)
2 b—a N 2(b—a)
1 a+b
- ~B(X
b—a[ 2 ( )}
and
1 b—-E(X) b—E(X) 1
§+ b—a = 1 b—a 2
B 2b—2E(X)—b+a
= 1 2(b—a)
1 a+b
= 1 —FE(X
+b—a[ 2 ( )}

and the inequality (5.7) is thus proved. [

Remark 6. a) Let1>e >0, and assume that
a+b

(5.8) EX)= 21— 0-a),
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then
(5.9) Pr (X > a4 ;_ b) <e.
Indeed, if (5.8) holds, then by the right-hand side of (5.9), we get
a+b 1 a+b
PriX < < —FE(X 1
(x=557) = |-
1) (b—
SR T S
b—a
b) Also, if
(5.10) E(X)ga;_b—s(b—a),

then, by the right-hand side of (5.7),

Pr<X§a—2|-b> > [a+b_E(X)]' 1
e

2 b—a
>
That 1is,
(5.11) Pr<X§a;Lb>25 ce(0,1).

The following corollary is also interesting.

Corollary 19. Under the above assumptions of Theorem 25, we have the inequality

(5.12) bix/ab[Hsgg(t—m)]F(t)dtzPr(sz)
N xla/b {1—sgr;(t—x)}F<t)dt

for all x € [a,b].

Proof. From the equality (5.2), we have

Pr(ng)f%
< bia [[2x(a+b)]Pr(X§x)+/absgn(tx)F(t)dt]

which is equivalent to

(b—a)Pr(X <z)—[22—(a+0)]Pr(X <z
< b—E(X)—i—/bsgn(t—x)F(t)dt.

That is,

2(b:1:)Pr(X§x)§bE(X)+/b5gn(tx)F(t)dt.

a
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Since

then from the above inequality, we deduce the first part of (5.12).
The second part of (5.12) follows by a similar argument from the inequality
b— E(X)
Pr(X<gz)—- ——~
rX =) b—a

> —bia[m—mb)]Pr(Xgx>+/absgn<t_x>p<t>dt]

and we omit the details. I

Remark 7. If we put x = %2 in (5.12), then we get
10 b
(5.13) P [1—F3gn/(t—-a_%)]F(t)dt

2
> PrCYZa;b>

> bj%hlbpéwn(ta;b)]FU)ﬁ-

We are able now to give some applications for a Beta random variable.
A Beta random variable X with parameters (p,q) has the probability density
function

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

Let us compute the expected value of X.
We have

f(z;p,q) = ;0<ze<1

1 ! p—1¢1 _ .91
E(X) = ﬂ(p,q)/o x-xPT (1 —2) dx
Blp+1l,9) _ p

B(p,q)  p+q

The following result holds.

Theorem 26. Let X be a Beta random variable with parameters (p,q) € Q. Then
we have the inequalities

1 1
Pr(ng)—Lg—qL x— =
p+q| 2 2
and
P 1 1
PriX>z)—— | < -+ |z —=
(X 2 2) p+q| = 2 2’

for all x € [0,1] and, particularly,

pr(x<i)_ 4 |1
2 2
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and

pr(x>t)- 2 |t
2 p+q 2
The proof follows by Theorem 25 applied to the Beta random variable X.

5.2. An Ostrowski Type Inequality For a Probability Density Function
f € L, [a,b]. The following theorem holds

Theorem 27. Let X be a random variable with the probability density function
f:]a,b) C R — Ry and with cumulative distribution function F (x) = Pr (X < z).
If f € L,la,b],p > 1, then we have the inequality:

b—E(X)‘

(5.14) P

Pr(X <z)-—
1+gq b 1+q
q 1 xr—a q —x q

< 1 _
< L)l 0 aw[(b_a) (=2

<L _yf1, (b—a)
S a

| S|

for all x € [a,b], where % + % =1.

Proof. By Hélder’s integral inequality we have

(5.15) IFM*F@N:/fwﬁ

Y

q Yy
< /ﬁ ‘/u@wwt <o —yl7fI,

x

for all x,y € [a,b], where p > 1,%4—%:1 and

P

b
111, == /V@Pﬁ

is the usual p—norm on L, [a, b] .
The inequality (5.15) shows in fact that the mapping F () is of r — H—Holder
type, i.e.,

(5.16) [F(z)—Fl<Hlz—y[",  (Va,y€[al]

with 0 < H = || f||, and 7 = ; € (0,1).
Integrating the inequality (5.15) over y € [a, b] , we get successively

b
(517) Fo)- 5 [F)dy
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b

b
1 1
< - < — —q|a
< [P @ - Fwlay< 171, [ 1o~ sl*ay

T b
1 1 1
= If, | | @—y)ady+ [ (y—=x)7dy
b
. ) [0 A
- 1 1
b p ; t1 ; T1
_ g 1 RY T 51 RE =51
= e MWl (@ -0t
141 141
B q Y r—a)? b—x\¢
= L, 0w [(b_a> = ]

for all x € [a,b].
It is well known that

qu):b_/iw@m

a

then, by (5.17), we get the first inequality in (5.14).
For the second inequality, we observe that

141 141
r—a)? b—x\¢«
<
<b—a> +<b—a> <1, (V) x € [a,b]

and the theorem is completely proved. i

Remark 8. The inequality (5.14) is equivalent to

E(X) -
(5.18) Pr(X > q) - 2K —a
b—a
1taq b 1t+aq
q 1| fx—a) 9 —x\ ¢
< — — q
<L, (b-a [(b) =) ]
<= fl,0-at, (e elab
S » a)?, x € |a,b].
Corollary 20. Under the above assumptions, we have the double inequality
q 1+ q 141
(5.19) b— m”fﬂp(b—@) 1 < E(X) Sa*‘m\\fﬂp(b—a)" :

Proof. We know that a < E (X) <b.
Now, choose in (5.14) = a to get

’b—E(X)

<L)l (b —a)e

b—a T q+1

i.e.,
q 141
b—F(X) < —— b—
() < 1l (0 - )

which is equivalent to the first inequality in (5.19).
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Also, choosing z = b in (5.14) , we get

b—E(X) q 1
152 <, 0

ie.,
B(X)—a< 1], (-t

which is equivalent to the second inequahty in (5.19). 1
Remark 9. We know that by Hélder’s integral inequality

b
1:/f@¢gw—@ﬂmu

which gives

1
1fll, = ——=-
(b—a)t
Now, if we assume that || f||, is not too large, i.e.,
qg+1 1
(5.20) o, <
9 (b—a)s

then we get
149
£l (- )T <
and
— L fl, - a)"" 7 >a
+1 e -

which shows that the inequality (5.19) is a tighter inequality than a < E(X) < b
when (5.20) holds.

Another equivalent inequality to (5.19) which can be more useful in practice is
the following one:

Corollary 21. With the above assumptions, we have the inequality:

a+b q 101
21 E(X) - <(b— —_— b—a)r — =
G2y | <0-a) | L7l 0- @) -]
Proof. From the inequality (5.19) we have:
a+b q 41 a+b
. [ S _ a < _
b- 2 -1, (6 — @) < B () - 2
_a+b 1
<a- T2+ LAl -0
That is,
a+b

b—a q 141
4 o) <EB(X) -
> q+1||f||p(b a) "1 < E(X)

< —

b—a q 141
<5t L, -0

2
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which is equivalent to

E(X) -

a+b q 1+1  b—
< — q _
5 ‘ < qHIIfIIp(b a)
= (b—a) | |Ifl, (b—a)7 — 5
qg+1 P

and the inequality (5.21) is proved. I

This corollary provides the possibility of finding a sufficient condition in terms

of [[fll, (p > 1) for the expectation £ (X) to be close to the mean value ath,
Corollary 22. Let X and f be as above and € > 0. If
qg+1 1 e(g+1
o, < G Ly st
4 (b—a)* q(b—a) "
then
b
‘E(X) s ‘ <e.
2
The proof is similar, and we omit the details.
The following corollary of Theorem 27 also holds:
Corollary 23. Let X and f be as above. Then we have the inequality:
b 1
Pe(x=t) -
2 2
q 1 1 a+b
<l 0- 0t 4 B - 45
24 (g+1) 7 b—a 2
Proof. If we choose in (5.14) x = ‘IT'H’, we get
b b— E(X 1
pr(x s ) S e Ly -
2 b—a 21 (¢ ) p

which is clearly equivalent to:

a+b 1 1 a+b q 1
Prl X < - = E(X) - < b—a)e.
(2 50) st (P00 < gy Moo
Now, using the triangle inequality, we get

1
pe(x < 0)

2

e (w2 50) 3o it (re0 - ) - (-2

a+b 1 1 a+b 1
< - E(X) -
PI(X— 2 ) 2+ba( (X) == >’+ba
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q 1 1
S reTLL L R ] AT

24 (g4 1)

and the corollary is proved. i

a—l—b‘

Finally, the following result also holds:

Corollary 24. With the above assumptions, we have:

a+b

B0 -5
q 1+l a+b 1
<——fll,(b—a) "+ (b—a Pr(X< )—’
T LR =) -3

The proof is similar and we omit the details.

A Beta Random Variable X with parameters (s,t) € Q has the probability
density function

71 (1 — as)t_l.

Bs,t)

O<z<l1

f(x;s,t) =
where
Q:={(s,t) : s,t >0}

and

1
B(s,t):= [ 1 —-1)""dr.
/

We observe that, for p > 1,

1
P

1
1 _ t—1)
1 (55l = /ﬂ“lwl—ﬂ“ dr
s,
6\
1

=

= 1 /TP(S*1)+171 (1 _ T)p(t*1)+1*1 dr
0

B(s.1)
1 1
= 6.0 [Bp(s—1)+Lpt—-1)+1)]"
provided
p(s=1)+1, pt—-1)+1>0

1 1
s>1l——andt>1-— —.
p p

Now, using Theorem 27, we can state the following proposition:
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Proposition 3. Let p > 1 and X be a Beta random variable with the parameters
(s,t),s>1— %,t >1— 2L Then we have the inequality:

(5.22)

P

Pr(X <uz)-— s—i—t’
B O L A R A e R
Tq+1 B (s,t)

for all x € [0,1].
Particularly, we have

=

1y _ ¢ g BleG-)+1pt-1)+1)
Pr(X§2> 8+t'g23(q+1) B(s,t)

The proof follows by Theorem 27 choosing f (z) = f (x;s,t),z € [0,1] and taking

into account that F (X) = -2
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