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ON SOME INEQUALITIES ARISING FROM MONTGOMERY’S
IDENTITY

P. CERONE AND S.S. DRAGOMIR

ABSTRACT. An identity due to Montgomery is utilised to obtain other identi-
ties from which a number of novel inequalities are developed. The work also
recaptures some of the existing results as special cases, such as the Mahajani
inequality. Bounds are obtained for expressions involving moments, within a
general framework.

1. INTRODUCTION

The following identity, attributed to Montgomery, is well known in the literature
(see [9, Chapter XVII, p. 565])

(1.1) f (@) =M (a,b; f) + k(z),
where
1 b
(1.2) M (a,b; f) = m/ f () dt is the integral mean,

b
(1.3) K (z) = / P(x,t) f (t)dt,

and the Peano kernel P (z,t) is given by

t—a, a<t<ux,
(1.4) (b—a)P(x,t) =
t—b, x<t<hb.

Recently, Dragomir and Wang [5] utilized (1.1)-(1.4) to prove Ostrowski’s inequality

[6, p. 469]
1 b Nl < M b—a\? a+b\’
b—a/af() “b—-a ( 2 ) —l—(x— 2 )

where f: I C R — R is a differential mapping on i, the interior of I, and |f’ ()] <
M for all z € [a,b], a < b el. Many Ostrowski type results applied to numerical
integration and probability have appeared in the literature (see for example [5]-[1]
and the references therein).

It is the intention of the current article to develop, through the framework of
Montgomery’s identity, a systematic study which produces some novel results and
recaptures existing results as special cases. Bounds are obtained in terms of the
Lebesgue norms of the first derivative.
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2 P. CERONE AND S.S. DRAGOMIR

In Section 2, results are obtained for a generalised Chebychev functional involv-
ing the integral mean of functions over different intervals. In particular, bounds are
obtained for the difference of means over two different intervals, producing a gen-
eralisation of Mahajani type inequalities. In Section 3, we study bounds involving
moments about any general parameter producing results for central and moments
about the origin as special cases. Bounds for the expectation and the variance
are investigated, in particular, recapturing some earlier results and obtaining some
previously unknown results.

2. MAIN RESULTS AND SOME RAMIFICATIONS

We start with the following theorem.

Theorem 1. Let f : [a,b] — R be an absolutely continuous mapping as is u :
[, B] — R with [, B] C [a,b]. The following inequalities hold. Namely,

B

Lﬁu(x)f(x)dx—W(a,b;f)/ u (z) dx

[0

(2.1)

fl
Wl 1 @) [ = ) + - 2] d, f' € Lo [a,0];
- el 12 u ()| [(x ) (b — x)q“] i dv, f'€L,lab],
= (g+1) @ (b—a) °“
p>1, %} + é =1;
||f,H1 B b—a _ atb !
b—a fa |U (33)| [ + |.13 2 H de, f S Ll [aab]7
where
1 b
(2.2) M (a,b; f) = — f(t)dt

and ||-[|,, p > 1 are the usual Lebesgue norms on [a,b]. That is,

1

b P

9/l :=ess sup [g(t)] and |gll,:= (/ Ig(t)lpdt> , 1<p<oo
te(a,b] a

Proof. Using identity (1.1), we obtain, for a < a < g <,
B B

(2.3) /ju(x)f(:c)dxzim(a,b;f)/a u(x)d“/a w(z) K (z) dz,

and therefore

B B B
(2.4) / u(x)f(a:)dx—‘.m(a,b;f)/ u(z)de| = / u(x) K (z)dz|.
Now,
B B
(2.5) / u(x) Kk (z)de §/ |u (z)| |k (2)| dzx
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and using the properties of modulus and Holder’s integral inequality

1/l JJ 1P (2 0)] dt, f € Loc[a.B];
11, (S 1P @0l de)* s f € Lyla,],
I ()] < o1 i1
p ) D q - )
Hf/”l sup ‘P(l’,t”, fleLl [avb]'
t€la,b]
That is,
f/
I (@ -+ (b -] £ € Luc a1

||f/|| q+1 q+1 %
06 k<] miey (@ H0-a™ ] se L o),

11,
b—a

max {x —a,b—x}, f' € Ly a,b].

Substituting (2.6) into (2.5) and using identity (2.4) gives (2.1) on noting that for
XY e R,

max {X,Y} =

X+Y |X-Y
e
Hence, the theorem is proved. I

Lemma 1. Let f and u satisfy the conditions of Theorem 1. Then the following
identity is valid

B
(2.7) / u(x) f(z)de

_ A(a,ﬁ){?ﬁl(a,b;f)+/aa <Z_Z> f’(t)dt—/ﬁb<s:(tl) f’(t)dt}

1
b—a

6]
+ /[(tw)A(ze,m—<b—t>A<a7t>]f’<t>dt,

where A (a, 5) = ffu(m) dx and M (a,b; f) is defined in (2.2).

Proof. The proof is straight forward from identity (2.3) by an interchange of the
order of integration of

/ju (2) & (z) dx,

where & () is defined by (1.3).
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[

= /ﬁu <Z Z It dtda:Jr/aBU(x)/:(z:Z)f’(t)dtdx
Ala ( )f’ dt—i—/j(Z_Z)A(t,ﬁ)f’(t)dt
+A(a,ﬂ)/; =0

f’(t)dtJr/B P20 Aoty £ (1)t
b—a o \b ’ '
Substitution into (2.3) produces (2.7). 1

Theorem 2. Let f : [a,b] — R be an absolutely continuous mapping as is also
u: [a, B] — R with [, 8] C [a,b]. The following inequalities are then valid. Namely

B
(2.9) / u () f () dz — M (a,b; f) A (o, )
e (180000 [0~ a)? 1+ (0~ 9)2] + [7 0 (5] dt}
' € Lo [a,b];
||bf_|lp ’ { \A(;i[la)w {(a _ )ttty (b_ﬂ)q+1}
< 1
+ 710 (t) |th} , fleLylab], p>1, L+l =1;
I HlmaX{lA(a,ﬂ)l@, sup ¢<t>|}, feliab,
tela,f]
where

(2.10) ¢(t>=<t—a)A<t’ﬁ>—<b—t>A<avt>:‘ At(_a,i) Ab(t_,;) ‘

and

(2.11) 6:b—a ﬂ—aJr‘b—i-aﬂ—i-a.

2 2 2 2

Proof. From identity (2.7)

B
(2.12) / u () f () dz — M (a,b; f) A (e, f) = R,

where

(213) R = A(a,,@){/a(Z:Z)f’(t)dt+/ﬁb<£_z>f’(t)dt}
X

with ¢ () being as given by (2.10).
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Now, taking the modulus of (2.12) and using the triangle inequality gives, from
(2.13),

_ 2

eu) R < |A<a,ﬁ>|{sup o 05
t€la,a] a
/ . 1 .(b_ﬁ)Q
+t21[151?b]|f Ol = 35—

B
+ s (10l | ¢<t>dt}

te(a,B)
B
+/ |¢(t)dt} .

1 e | | (@=a)® +(b—5)°
b—a 2

Substitution of (2.14) into (2.12) produces the first inequality in (2.9).

Further, from (2.12), using Holder’s integral inequality gives

, :
+/ ¢(t>|"dt} ,

which, upon some simple calculations and substitution into the identity (2.11), gives
the second inequality in (2.9).
For the last inequality in (2.9), from (2.13)

IA

Rl < '),Ji”;’{mm,ﬁnq Va“@_@qu/;(b_t)th

ACHOI o [ i [ d]
< B [( ) [irwnasw-p [ ol

+

B
- sw (0] [ 17 (o) de
— 0 ¢efa,f «

!f“;max{mm,ﬁm sup lW)'}’

tefa,p]

IN

where © = max {a —a,b — (}.

On substitution of the last inequality into (2.12) and, using the fact that max {X, Y} =
% + |¥ |, X,Y € R, gives the final inequality in (2.9). Hence, the theorem is
now proved. N

Remark 1. The bound for the left hand side of (2.12) in terms of R as given
by (2.18) was used so that a comparison could be made with the bounds obtained
from Theorem 1. In Corollary 1, the first two terms in (2.13) disappear on using
particular choices of the parameters, and in Theorem 3, the terms constitute part
of the expression to be approximated.

The following corollary gives an estimate of the error for the difference between
weighted and unweighted integral means.
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Corollary 1. Let f,u : [a,b] — R be absolutely continuous mappings on [a,].
Then

b
(2.15) ‘f didx_fal{(widx
”f” PleWld,  f € Lo [ab];
<, IHLIC |th}%, feLylat), p>1, L+l=1
e sop (00, 7€ Lo,
where
(2.16) O (1) = (t—a)H(t,b) — (b—t) H (a,1)
with
[Pu(x)de
2.17 H (a,t) = 2o d H(t,b)=1—H(a,t).
(2.17) (a,t) a2y de an (t,b) (a,t)

Proof. Setting @ = a and 8 = b in Theorem 2 produces the result (2.15) after some
minor rearrangements. [

Theorem 3. Let f : [a,b] — R be an absolutely continuous mapping as is u :
[a, B] — R with [a, B] C [a,b]. Then the following inequalities are valid. That is,

B
(2.18) |[7] : = / u(t) f(t)dt
—A (o, B){[L = (A + A2)] M (e, B f) + A f (@) + A f (B)}
(t)] dt, f' € Lo [, B];
< (‘3|¢ J9dt)", € Lylos ], p> 1,
%+é:1;
”bf,!l tes[upﬂ] o (t)] 5 fre Ly, f],
where
s a—a b—p3
(2.19) A(aﬁ):/a w(t)dt, \y = - Ao = —r

and ¢ (t) is as defined by (2.10).
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Proof. From identity (2.7), we have

t—a

b—a

(2.20) Aﬂuﬂﬂwﬁ—Aﬁmm{mMmmﬂ+La(

/Bb (5:2) £ (t)dt}
o [fewrom

where A (a, ) is as given by (2.19), M (a, b; f) is as defined in (2.2) and ¢ (¢) is as

given by (2.10).
Simple integration by parts gives

[ (5=5)roa=(5=0) @52 [ 10
Aj<§_2>fﬁﬁﬁ<2_§)fW)biaAjf@da

which, upon substitution into (2.20) produces the identity

)f%ﬂﬁ

and

s N 5
(2.21) /u<t>f<t>thb(_’f)V f(t)dt+(aa)f(oz)+(bﬂ)f(ﬁ)]

B
= bia/‘¢@f%ﬂﬁ.

Now, allowing A1, A2 to be as given in (2.19), then, from (2.21),

B
(2.22) /,u@f@Mt

1
08—«

B
—A(a,B) {[1 — (M1 +A2)] / fF@)ydt+ M f(a)+A2f (5)}

B
_ bia/‘¢@f%wﬁ.

Taking the modulus of (2.22) and using the results from the proof of Theorem 2
involving the modulus and integral and, Holder’s inequality, produces the results
as stated in (2.18) involving the Lebesgue norms, for f' € L, [, 5], p > 1. I

Remark 2. The left hand side of (2.18) may be written in the form
(223)T = (5-a)T (/)

+A (a75) {)‘1 [m(aaﬁ; f) - f (Oé)] + )‘2 [m(a7ﬂ; f) - f (5)]} )
where T (g, h) is the Chebychev functional (see for example [8]) given by
(2.24) T (g,h) = M (gh) — M (g) M (h),

where M () is the mean over some interval. Hence, the bounds of Theorem 3 may
be viewed as bounds for a perturbed Chebychev functional. If Ay = Ay = 0, then
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there is no perturbation.
If \y = X2 = A, say, then from (2.23)

(8= )T (u, )+ 27\A (. B) |2 (a, B ) — LTI B)

2 )

where the perturbation to the Chebychev functional involves the difference between
the mean and the trapezoidal approximation of a function f(-).

If \i = Mo = %, then, from the left hand side of (2.18), on division by 3 — a gives
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 (a = a) and Ay = 2=% (8 = z), then from (2.18)

(2.25) ﬂia = M(a,z;uf) —

a0 | (=2 )+ (522 ) 1 )]

giving a convex combination between the mean of f () and evaluation at only one
end point.
As a matter of fact, from (2.18)

S = MaGuf) -
W (650 {11~ O+ Aa)] B (0,5 ) + 0 f (@) 4 2o (9}

gwing a comparison between the mean of a product of two functions and the product
of the mean of a function and a conver 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 compared to its mean over a subinterval.

Corollary 2. Let the conditions of Theorem 1 hold. Then, for o, (] C [a,b]
(2.26) |9 (a, B; f) — M (a, b; f)|

f/
il G a—af-a)+ M b= Bb-a)], f € Lulab];

170 ag (0=, B a) + Myer (b= 8,5 — )]t

< 0 (@) B-a)(B-a) , L
frelylab], p>1, o+ =1;
/ _atb
171, [e-ae-a) T ) \uldu] 7 f' € Ly [a,b],
2

where M (-, f) is as defined by (2.2) and

T2 r+1 _ r+1

x x
(2.27) M, (xl,:cQ)—/ml udu = =2 7“—1—11

Proof. The proof follows from Theorem 1. Placing u = 1 gives the above results
after some straight forward algebra and noting that from (2.27)

B
/ [(z—a)"+(b—2)]de =M, (a—a,f—a)+ M. (b—a,b—f).
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Corollary 3. Let the conditions of Theorem 1 hold. Then

_ b
(2.28) / flu du—(?j_Z)/f(u)du
fl

Wl (@) + - — (0 —2)°]. J € Luo [,
(B4l +2 +2 4ol

— e @)™ 4 (b )™ — (b - 2)7?]",

< [(¢+2)(g+1)] 7 (b—a) { ) }1 .
s o — o) [ 1 wdu}, 7' Lulab].

Proof. Taking v = 1 in Theorem 1 and placmg 8 =z and o = a or taking § ==z

and a = a in Corollary 2 produces the results stated after some simplification.

Namely, from (2.26), using (2.27),

(.T _ a)’r‘+1 + (b _ a)T+1 _ (b _ J))T+1
r+1

M, (0,2 —a)+ M, (b—2x,b—a) =
gives the results as stated in (2.28).

Remark 3. An upper bound may be obtained from Corollary 2 when x1 = 0. That
is, if « = a and B = b. Taking r = ‘%Lb on the right hand side of Corollary 3
produces the result

ofb 1 b
flwydu—3 [ 1w
7(12
e aal [ f € Lo [a,b];
(b— a)q ’ ’ 1,1 _ 7.
= T 1fl,, felplabl, p>1, S+ =1

[(g+2)(g+1)] ¢

SCON VM fr e Lyfa,b].
Furthermore, if f is a probability density function such that f : [a,b] — Ry and
f;f (t)dt = 1, then [ f(u)du = F(z), the cumulative density function and so
Corollary 3 may be viewed as a first order approximation for F.

Corollary 4. Let the conditions of Theorem 2 hold. Then for [«, 5] C [a,b], the
following inequalities are valid. Namely

f/
e (0= + 0-57]. 5 e Lolal;
e AL e R e reLylab], p>1, L4l
- b—a (¢(+1)(1—=p) ) f € P [aa ]a p>1, P + q
ke /e Lo,

where p = €7a and © = max{a —a,b— B} as given by (2.11).

—a
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Proof. Taking u = 1 in Theorem 2 gives A (o, ) = f — « and for k > 1,

B B
(2.30) /|<I><t>\’“dt - /I(t—a)(b’—t)—(b—t)(t—a)lkdt
B
= /|7t_c|kdt7

y=b—a—(3-a)

c=ab—af.

where

(2.31) and

Thus, from (2.30),

A k T (e 4§ A c\*
/ |® ()" dt = 7’9/ (t) dt+/ (t) dt
« a Y £ Y

(c—an)™ + (By - o™
(g+1)~ )

Substituting for v and ¢ from (2.31) gives

/B|q>(t)|kdt— (ﬂ_a)kJrl [(O‘_a)kﬂ—k(b_ﬁ)kﬂl
o )l

b—a— (8-« k+1

and thus, from (2.9), after a little algebra, we obtain the first two inequalities for
k =1 and q respectively.

Now, for the third inequality, from (2.9) and (2.30),

sup [® (t)] = max{[ya—c|,|[y8 - [}
te[()&,ﬂ]
= (f-—a)max{a—a,b—pF}=(8-a)06,

where © is as given by (2.11) and hence the corollary is proved. I

Corollary 5. Let the conditions of Theorem 2 hold. Then

/jf(u)du— (i:;l)/abf(u)du

1]l E=2l=s) e L [a,b];

(2.32)

||fl||p (z—a)(b—x)
- 11
(¢+D)7  (b—a) 3

fleLyab], p>1,

1f/)), =) - e L [a,b).

b—a

Proof. Take u = 1 in Theorem 2 with 8 = = and a = a, or, alternatively, and
perhaps the easier route, take § = x and o = a in Corollary 4. This produces the
result (2.32) on multiplication by x — a. 1



MONTGOMERY’S IDENTITY 11

Remark 4. The tightest bound from (2.32) is obtained by taking x = % to give

a+b

/azf(u)du;/abf(u)du

_(1/2
Ca” 1 lles € Loolayb];

L
=T f e Lylab], p> 1,
4(q+1)a

ol P P f" € Ly[a,b].
It may be noticed that these bounds are sharper than those of Remark 3. As a

matter of fact, it may be shown that the bounds given by Corollary 5 are better than
those of (2.52) except for the case f' € Ly [a,b] forb—a < 3.

AN

Remark 5. If we allowf f (u) du = 0, then Corollary 5 reproduces the results of a
comprehensive article by Fink [6 ] dealing with Ostrowski, Mahajam and Iyengar type
inequalities, In fact, the first inequality in (2.32) with f f (u) du = 0 is superior to
the Mahajani inequality

)

dx_

(2.33) 1 oo

except at x = 4L,

It is important to note that the Mahajani inequality (2.33) and the Mahajani
type generalisations of Fink [6], which are recaptured as a special case of (2.32)

( ff f(u)du= 0) effectively involve obtaining bounds on the area over a specific
subinterval [a, ] of [a,b]. The following corollary may be viewed as Mahajani type
inequalities over any subinterval.

Corollary 6. Let f : [a,b] — R be an absolutely continuous mapping with [, 3] C
la,b] and f: f(u)du=0. Then

B
(2.34) / f(u)du
g (= + =871l S € Locla,B];
a q+1 q+1 q
< p|le=ls ]nfm, feLyfat, p>1, L+l=1
plie - B2+ |be — 2o\ p),, f e Lifat),

where p = i:g‘.

Proof. From Corollary 4 putting f; f(u)du = 0 and multiplying both sides by
08 — a readily produces the result (2.34). I

Remark 6. If M (a,b; f) is taken to be zero in any of the earlier results, then they
may be looked upon as weighted Mahajani type inequalities over arbitrary subin-
tervals [a, B]. Further, the condition of f;f(u) du = 0 may be done away with
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if we consider a function shifted by its mean. That is, taking f(x) = g(z) —
b
ﬁ fa g (u) du.
The following theorem provides bounds in terms of Lebesgue norms over a subin-
terval.

Theorem 4. Let f : [a,b] — R be an absolutely continuous mapping as is also
u: [o, 8] C la,b]. Then

B B
(2.35) / u(x) f (x)dx — M (a, b f)/ u (z) dz
IS (F)llow.s S lu (@) d,  f € Log [0, ]
< SNy (S lu@l?dz)', FeLylaf), p>1 t+i=1;
1S (Ol sup u(z)], feLifa, 0],
where M (a, b; f) is as given by (2.2),
(2.36) S(f (@) = f(x) —M(a,b; f)
and ||-||p,s, 1 <p < oo are the Lebesgue norms on the subinterval [, 5]. That is,
1S(9)llo,s + =ess sup [S(g(t))|
t€la,f]

3 P
and ||S ()l = = (/ 15 (g (t))lpdt> , 1<p<oo.
Proof. From (1.1) and (2.3) we obtain the identity

B B B
(2.37) / u(x)f(x)dx—?)ﬁ(a,b;f)/ u(m)dx:/ u(x)S(f (x))dx,

where S (f(:)) is a shift operator as defined by (2.36). From (2.37), using the
properties of modulus and integral together with Holder’s integral inequality gives

B8
/zmmswwnm

1S (Pl oy S 1 ()] de, £ € Loolonfl;
< L ISDly ([ 1@ dz)" feLylal, p>1, L+l=1;
1S (f)ll,., sup u(z)], feLifaf].
z€[a,B]

That is, substitution into the right hand side of the modulus of (2.37) gives (2.35)
and the theorem is proved. I

Remark 7. The equivalent of the shifted norms has appeared in the work of Dragomir
and McAndrew [4] in which they obtained bounds for perturbed trapezoidal rules in
terms of the norms of functions shifted by their average. That is, the Lebesgue
norms of (2.36).
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3. RESULTS INVOLVING MOMENTS

In this section we investigate inequalities involving moments. Let

=[P @—)"f(2)de
(3.1) and

My () = [} (@ =2)" f (x) da
with [a, 5] C [a, b].

That is, m represents moments about 7 of the subinterval [«, 8] while M rep-
resents moments about «y of the interval [a,b]. It should be noted that if v = 0,
then (3.1) produces the moments about the origin, while taking v = m4 (0) (or
~v = M; (0)) gives the central moments.

The following theorem holds.

Theorem 5. Let f : [a,b] — R be an absolutely continuous mapping with v € R
and [, 8] C [a,b]. Then

(3.2) |mn () — M (a,b; f) A(a, B;7)]

|| || (a7a7ﬁ7b;fy)a f/ GLOO [a,b},
171, , ,
S 1 \I/q(aaaaﬁ7b7’y)7 f eLp[a/7b]7
(+1) 7 (b—a)
po1 -
11y [ S22 4 s [ ol o= (252 =) o], S € Lulab,
where M (a,b; f) is as defined by (2.2),
B3)(n+ DA fir) = B=1)"" —(a-y""",
B—v 1
B4 Vo(aasb) = [ W [err-a -y
a—y
and
(n+1)A(a, 557), <o
(3.5) (n+1)O (87 =3 B=N"+@="", a<y<p

(y—a)" — (v =", 4> 8.

Proof. Taking u (z) = (z —~)" in (2.1) readily gives the left hand side of (3.2) after
some minor algebra. Now, for the bounds. For 1 < r < oo then the substitution
v =1z — 7y into

1
=

B8
/ |z —~|" {(x —a)"T H (b—2) " da

produces ¥, (a, o, B, b;y) as given by (3.4).
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The last inequality is obtained on noting that

ff:;/ v"dv, v < a;
B N B— "
[learae= [ Teran={ ptuan s e, a<q <
o a—y

2 o, >0

which, on evaluation, produces © («, §;7) as given by (3.5).

Further, [ 5 |z —y|" |# — “E| do produces the integral term in the third inequal-
ity of (3.2) on making the substitution v =2 — . I

Theorem 6. Let f : [a,b] — R be an absolutely continuous mapping v € R and
[, B] C [a,b]. Then

(36)  Ima (1) = M(a,b: /) A (0, 5:7)
e {145 (1t 1 ]

b—a 2

T (a3, b:7) } J'e Lo lah);

f’II,,{IA(Oé,B;w)Iq

= e el (CE RSN

IA

1

+Xq(a,04,ﬁ,b;’y)} . felyfad], p>1, 1+t =1;
f/
[ {IA (o, B;7)] ©, swp ¢(t)|} , f' € Lyab],
tela,

where M (a,b; f) is as given by (2.2), (n+ 1) A(«, B;7) is as given by (3.3)
(3.7) Xr (a, 0, 8,b;7)

1 /ﬂ—'v
= 7
(n+1)" Jo—y

+(b= (=" = (v =a)(B-)"""

(b—a)v" ™ +v[(a =" = (39"

T

dv

(3.8) (n+1)[¢ ()|

_ ' (b—a)(t—y)"" +(t—7) [(a )" = (8- V)nﬂ}

+(b=7) (=" —(v—a)(B-7)"""

Proof. Taking u (z) = (z —~)" in (2.9) gives the left hand side of (3.6). For the
bounds.
From (2.10), with u (x) = (z — )", we obtain

O(t)=(t—a)At,B;7) — (b—t) A, t;7),
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where A (a, 3;7) is as given by (3.3) and thus
(n+1) 16 ®)
= |e-a[B-" =] - -n[E-D" = @=0"|
and so
(3.9) (n+1) 16 ®)
= |o-a-"" =t B-"" -t (@-n"]

which produces (3.8) on expressing it as a polynomial in terms of ¢ — ~.
Hence,
B
[ sr
(e

+h-7) (=" —(v—a)(B-7)"""

9

(b—a)(t=2)"" + (=) [(@= )" = (@ =)""]

dt

3

which, on substitution of v = ¢t — v produces ¥, (a, ®, 3,b;y) as defined in (3.7).
The last inequality in (3.6) is obtained from the third inequality in (2.9) and
from (2.10) on taking u (z) = (x —)". I

Remark 8. 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 a« = a and 8 = b gives results involving M, (v) rather
than my, () as defined by (3.1). As stated previously at the start of this section,
taking v = 0 and v = mq (0) (or M; (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, but just a few specialisations.
We will restrict the examples to taking o = a and 8 = b.

Corollary 7. Let f : [a,b] — R be absolutely continuous and v € R. Then

(b—’}/)n+1 _ (a—’y)”“
1 M, — ;
(3.10) 2 () =M (@b ) -
f'lloe X
WeXa® = pre g fo,0);
111, X4 ()
S 757&, f/ELp[a7b},p>17%+%=1,
11 sup [o(0)
tela,
Tl+1 } f/ELl[a/7b]7
where

By a0 =" = (20 - () e
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and

(3.12)

Proof. Taking o = a and 8 = b in Theorem 6, we obtain that ¢ () =

P. CERONE AND S.S. DRAGOMIR

T

¢ (1)

xrw):/ab

dt.

7("t?j(t) from

3.9) as given in (3.11) and ¥,. (v :Mx a,a,b, b;) as shown by (3.12).
T b—a T

The results of Corollary 7 may be simplified if the nature of ng(tz as given by
(3.11) were known. The following lemma examines the behaviour of ¢ (t).

Lemma 2. For ¢ (t) gien by (3.11) we have

n odd, any-~y andt € (a,b)
<0 v < a, t € (a,b)
(3.13) o (t) noeven { a<vy<b, te][eb)
0w {720, 2l
where ¢ (¢) =0, a < ¢ <b and
>, y< 4
cq =7, 7=
<7, 7> GTH’.
Proof. From (3.11), ¢ (a) = ¢ (b) = 0.
Further,
(314) 5 ()= (1) =y - Gl
and
(3.15) § &)=+ nt—y""

Thus, for n odd, qNSN (t) >0, t € [a,b] and so ¢ (t) < 0 for t € (a,b).

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

Now q?’)u (t) < 0 for t —+ < 0. That is, for ¢t € [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 gNZ)(a) = g?)(b) = 0 and ¢ is concave, then
c relative to v is as stated in the lemma. I
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Lemma 3. For x; (t) as given by (3.12) and (3.11), we have from

(3.16)  Xi (1)

B_A [prtl _ gnt1] _ Btz gnte { n odd and any

nt2 n even and y < a '’

n+2_ pn+2_ gAn+2 2 2 n
_ ) ey s {{e -0 - 2e- o B

+ [2(b—c)2—(b—a)2]}A"+1, n even and a <y < b

Brt2_gnt2 B—A n+1 n+1
2 [B -4 ] ’

s — n even and vy > b,

where

B=b—v, A=a—7v, C=c—7,
(3.17) Ci=[CC(t)dt, Co= ["C(t)dt,
with C (t) = (g:—g) B 4 (};_;;) Antl

and ¢ (¢) = 0 with a < ¢ < b.

Proof. From (3.11)

(3.18) o) =(t-7""-C®),
where C' (t) is as given in (3.17).
Now,

Cn+2 _ An+2 Bn+2 _ Cn+2

c b
/(t_,y)nJrldt: ’ / (t — )" Lt =

n -+ 2 n -+ 2
and so
b 2 2
Bn—i— _An+
_ n+1 -2 -4
/a(t v) dt n-+ 2
In addition,
_ [ _ 1 2 pnsl o2 g 32] g
1 = /GC(t)dt—z(b_a){(c a)’B +[(b a)® — (b c)}A }

Cy = /ybC(t)dtZQ(bl{[(b_a)2_(c_a)2} Bn+1+(b—c)2A”+1}7

_ CL)
and

B—-A

5 (Bn+l+An+1) .

b
01+02:/ O(t)dtz

Thus, using Lemma 2, (3.11), (3.12) and (3.18), then gives the results as stated in
the lemma, after some algebraic manipulation. |
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Lemma 4. For ¢ (t) as defined by (3.11), then

C (") — %, n odd, n even and y < a;

(3.19) t:l[ipb] g?)(t)’ = % —C(*) n even and vy > b;

mytmy 4 |m1_m2 | n even and a <y < b,

Bntl_ gn+1 ~

wlfere (t*—y)" = (CESNEEE C (t) is as defined in (3.17), m1 = ¢ (t}), ma =
—¢ (t3) and t*, t5, t5 are given by (3.20) and (3.21).

Proof. From Lemma 2, we know that ¢ (a) = ¢ (b) = 0 and so the maximum occurs
at t* where <Z>/ (t*) = 0, that is, from (3.14)

Bn+1 _ An+1

(3.20) (n+1) (" )" = = =0,

For n even and a < 7 < b, then there are two solutions to (3.20). Let these be ¢}
and t5 with ¢] < 3.
That is,

. Bn+1 7A"+1 %
2 = (@rvm-a)

3

3=

Bn+1 _ AnJrl n
ty = —_—
: =+ (me-)
Now, using the fact that

max {my, ma} = ,

mi + mo mi — M2
SR ' 2
the proof of the lemma is thus completed. i

Corollary 8. Let f : [a,b] — Ry be an absolutely continuous p.d.f. associated with
a random variable X, then, the expectation E [X] satisfies the inequalities

(3.22) E(Xx)-2 ; b
CZ 1w J' € Lo [a,b];

1 i i
< § ()M [ sear @) ao] 17, e Lyladlp> 1,
L1 _q.
(ba)? | o p/ q ’
T||f||17 f eLl[aab]v
where E[X] = f; xf (z)dz.

Proof. Taking n = 1 in Corollary 7 and Using Lemmae 2 - 4, gives the above results
after some elementary algebra. In particular,

s-e-emnean (-2 (552

~/

and t*, the one solution to ¢ (t) =0, is t* = 252,
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Corollary 9. Let f : [a,b] — Ry be an absolutely continuous p.d.f. associated with
a random variable X. Then the variance, 0% (X) is such that

(3.23) |o® (X) — S
{§ a8~ -0 4]

w(m ) (0g2) - P I e ron

IA

PO EN |
12 o0 at] " 5 J'€ Lyla.t],
1,01 _
”f,H p>1,5+5—1,
[m1+m2+|m2—m1\] 61’ fIGLl[a,b],
where
B3_A3
S = —,
3(b—a)
A:a—”y,B:b—fy,C:c—’y,’y:E[X],
¢ satisfies ¢ (¢) =0, a < ¢ < b,
(3.24) \

with — my = [E [X] - 55} R {E [X] + S%}
and b () as given by (2.23).
a<y=E(X)<b.

Proof. Taking n = 2 in Corollary 7 gives from (3.11)
~ . 3 b - t 3 t —a 3
325 0=+ (=) -0 (o) 6=

where a < v = E (X) < b.
Now, from Lemmas 2 and 3 with n =2 and a < v < b gives

4 p4_ 4
326 v, (1) = C f A +2®1G)H@—af—2@—@ﬂ33
+[20- 0" - (b-a’] 4%}
4
_ %—bia[(c—a)QB?’—(bfc)QAﬂ
+B;A[B3—A3]—#.
Now,
B—A[Bg_Ag}_B4+A4
2 4

{2(B - A) (B® - A%) — (B*+ AY)}

[B*+ A* —2AB (B* + A?)]

N N N e S

(B2 + 4%)* —2(AB)? — 248 (B + 4%)]
[

(B2+ 42) (B - A) — 2(AB)’]
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and so substitution into (3.26) gives the first inequality in (3.23) for f’ € L [a, ]
on using (3.16) and the fact that B — A =b — a.

For f' € L, [a,b], the bound is not given explicitly but is as presented in (3.10)
with ¢ (t) replaced by ¢ (t) from (3.25).

Now, for f’ € L [a,b], using Lemma 3 with n = 2 and in particular (3.19) and
(3.21) gives the stated result. The corollary is thus, now, completely proved. I
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