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Preface

An investigation of the Mathematical Reviews database (MathSciNet) reveals
that many new mathematical inequalities are discovered every year, some for
their intrinsic interest while many others flow from results obtained in various
branches of mathematics. A more thorough investigation demonstrates that
the growth is exponential since the output is doubling every 10 years or so.
The study of inequalities thus reflects a general tendency in modern and con-
temporary mathematics which may be explained by its intimate connection
with the many and various aspects of the discipline and with its applications
in science.

There are now numerous applications of inequalities in a wide variety of
fields, from mathematical physics and biology to information theory and eco-
nomics. It is also clear that the impact in applications will grow even more
spectacularly in the future due to the wide accessibility of the new results to
various scientists who use the Internet as a primary source of information.

In a tableau dominated by numerous monographs devoted to various types
of mathematical inequalities, this book endeavours to give the reader a dif-
ferent perspective of the field, which is personalised by the preferences of the
authors and the research work they have conducted over the last 10 years.
The emphasis here is not only in presenting a number of classical and re-
cent results for both experts and general scientists, but also in presenting a
large number of new connections and intimate relationships between various
inequalities that have not previously been provided by other authors. This is
the main underlying emphasis in providing the many remarks and comments
following each section devoted to specific inequalities. They can be used by
the reader as inspiration for starting their own research in inequalities or as
a basis for finding interesting applications in other fields.

The monograph is partitioned into three parts. The first part consists of
but one chapter dealing with some of the most important inequalities for real
or complex numbers and sequences in analysis. These include: the Abel in-
equality; the Cauchy-Bunyakovsky-Schwarz (CBS) inequality; the De Bruijn
inequality; the Cebysev inequality for synchronous sequences; an inequality of
Biernacki, Pidek, and Ryll-Nardzewski and its weighted form due to Andrica-
Badea refining the Griiss inequality; and the Daykin-Eliezer-Carlitz inequality,
which together with Wagner’s inequality provide interesting and different gen-
eralisations for the CBS inequality. Classical reverses for the CBS inequality
due to Pélya-Szegd and Cassels are also addressed. Some fresh insight on the
celebrated Holder and Minkowski inequality for sequences of real numbers

ix
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X

and various inequalities for convex functions including the Jensen, Slater, and
Petrovi¢ inequalities are described. All the results considered are comple-
mented by numerous innovative and evocative remarks and comments, which
reveal a network of connections between the above inequalities and create
a natural background for research in the related fields or in applications in
probability theory and statistics; information theory; coding and guessing;
population dynamics; and so forth.

The second part consists of Chapters 2 through 4, which are devoted to
integral inequalities. These have a prominent place in the construction of
the book due to the fact that integral inequalities play a fundamental role
in contemporary mathematical inequalities theory and their applications. A
substantial portion of this section is shared between the Ostrowski, Griiss,
trapezoidal, and Hermite-Hadamard type inequalities. This is motivated by
an unprecedented growth in the last decade related to these inequalities which
have grown many times and in different directions including the Riemann-
Stieltjes integral, multivariate functions, n-time differentiable mappings, and
so forth, in which the authors themselves have played a leading role. The
Karamata inequality, Young’s inequality, and Steffensen’s inequality are con-
sidered in different settings and degrees of generality. The relationships be-
tween Ostrowski, trapezoidal, and Cebysev functionals are explored. Many
comments and hints for further investigation and applications are added to
all the expounded results. Complete references are also given.

Finally, the third section consisting of Chapters 5 and 6, is devoted to a
number of fundamental inequalities holding in Hilbert and Banach spaces. Re-
cent results related to the Schwarz, Bessel, Boas-Bellman, Bombieri, Kurepa,
Precupanu, Dunkl-Williams, Griiss, and Buzano inequalities are surveyed.
Reverses of the Schwarz and the triangle inequalities in both the discrete and
continuous forms in Hilbert and Banach spaces are discussed. Generalisa-
tions of the Hermite-Hadamard inequalities for isotonic linear functionals or
isotonic sublinear functionals are also given. Numerous connections and com-
ments are made to enable the reader to ask further questions leading to new
discoveries.

This book is written in a language and with sufficient detail that will enable
not only an expert in the area to understand and appreciate, but also make
it accessible to undergraduate and graduate students. Any person with an
interest in mathematical analysis in general should find this book within their
comprehension, although to fully appreciate all the topics covered, knowledge
of calculus, elementary real analysis and elementary functional analysis is
required.

The authors would like to express their sincere gratitude to Eder Kikianty
for her detailed reading and comments that helped to improve the work.

The Authors
Melbourne, Australia

© 2011 by Taylor and Francis Group, LLC



Chapter 1

Discrete Inequalities

Some of the most important inequalities for real or complex numbers and
sequences in analysis are presented in this chapter. These include the Abel
inequality; the Cauchy-Bunyakovsky-Schwarz (CBS) inequality; De Bruijn’s
inequality; Cebysev’s inequality for synchronous sequences; the Biernacki,
Pidek, and Ryll-Nardzewski inequality and its weighted form due to Andrica-
Badea refining the Griiss inequality; and the Daykin-Eliezer-Carlitz inequality,
which together with Wagner’s inequality provide interesting and different gen-
eralisations for the CBS inequality. Classical reverses for the CBS inequality
due to Pdlya-Szego and Cassels are also provided. Some fresh insight on the
celebrated Holder and Minkowski inequalities for sequences of real numbers
are presented, and various inequalities for convex functions, including those
of Jensen, Slater, and Petrovié, are investigated.

All the results considered are complemented by numerous innovative and
evocative remarks and comments which reveal a network of connections among
the above inequalities and create a natural background for further research in
related fields or in their application.

1.1 An Elementary Inequality for Two Numbers

The following inequality is known in the literature as the arithmetic—geometric—
harmonic mean inequality.

For any positive numbers a and b

otb S Vabs 2. (1.1)
2 + 1

Q=

Equality holds if and only if a =10 [6, p. 48].

PROOF Since a,b > 0, we may write a = 22, b = y? with 2,y > 0 to get

2 2
x —;—y > oy

© 2011 by Taylor and Francis Group, LLC



2 Mathematical Inequalities: A Perspective
which is clearly equivalent to
(@-y)?>0 (1.2)

which is true for any real value of 2 and y. This proves the first part of (1.1).
Now, write the first inequality in (1.1) for 1 and § to get

Q=

+
>
2 - ab a

1 1

IS

S

which is equivalent to the second part of (1.1).

Now, observe that equality holds in (1.2) if and only if (iff) z = y and so it
holds in the first part of (1.1) if and only if a = b. The same applies for the
second part of (1.1). |

Comments

(a) For a geometric proof of the first part of (1.1), see Beckenbach and Bellman
[6, pp. 50-51].

(b) The inequality (1.2) is a fundamental inequality for real numbers. It can
be improved as follows. For

1 ifxz>0
sgn(z):=< 0 ifx=0,
—lifx <0

we have
? —2xy +y? > |a? sgn () + y” sgn (y) — zy [sgn () +sgn ()] 20 (1.3)
for any z,y € R. Indeed, by the continuity property of the modulus, namely
|z —t| = [|2] = [¢]
for all z,¢ € R, then we can state that

22— 2ay+yt =@ —y) =z —yllz—yl > |z —ylllz] - |y (1.4)
=z —y) (=] = lyDl = |z |z| + yy| — =z |y| — |z|y|.
It is well known that
|x] = xsgn(x) for all z € R.

Writing this in inequality (1.4) proves (1.3). Equality holds in both parts of
(1.3) simultaneously iff z = y.
(c) A similar result to that in (b) holds for complex numbers z, w, namely,

1212 = 2Re (zw) + |w|* > |z |2| + w|w| — z |w| — |2|w| > 0.  (1.5)

© 2011 by Taylor and Francis Group, LLC



Discrete Inequalities 3

Indeed,

lz—wf’=(z—w)(Z—w) = (2 —w) (2 — ) = 2% + Wb — 200 — Zw

= [2]* + |w|® = 2Re (zw)
and so, as above,
2
|z —w|” = ||z — |w[|]z — w| = [z]2| + w |w| — z|w| — |z|w] > 0.

Equality is achieved in both inequalities in (1.5) simultaneously iff z = w.

1.2 An Elementary Inequality for Three Numbers

For any three positive numbers a,b, c

b
% > abe >

= Lo

Q|

+34

Q=

FEquality results if and only if a =b=c [6, p. 53].

PROOF  Since a,b,c > 0, we may set a = 3, b = y>, and ¢ = 2> with
x,y,z > 0. We claim that

2 +y® + 2% — 3ayz >0, (1.7)

which is equivalent to the first part of (1.6). To prove the claim, we assert
that
3+ + 2%~ 3ayz
=(x+y+2) (x2+y2+z2—zyfxz—yz), x,y,z€ R (1.8)
which can be readily verified by multiplication of the right-hand side.

Since z,y,2z > 0, x +y + z > 0; and in order to demonstrate (1.7), it is
sufficient to show that the second factor is nonnegative, that is, that

2?4y 422~y —az—yz > 0. (1.9)
We know that
2?2+ 2 > 2y, Y 4+22>2z, 2?4272 >22

for all x,y, z € R. Adding these inequalities and dividing by 2 produces (1.9).
Equality holds in (1.9) iff © = y = 2. This implies that equality holds in the
first part of (1.6) iff a =b=c.

© 2011 by Taylor and Francis Group, LLC



4 Mathematical Inequalities: A Perspective

To prove the second part of (1.6), we apply the first part for é, %, and %
to get
1

\/ abe

ctste o sl
3 “Va

QM—‘

1
b

Comments
(a) The inequality (1.9), which is in itself a classical result, can be improved
as follows:

x2+y2+z2—my—x2—yz

>

®sgn (z) + 1y sgn (y) + 2% sgn (2) — ay (W>

s (W) e (W)’ >0 (1.10)

for all z,y,z € R.
The proof is obtained from result (1.3) by adding the following inequalities:

@® +y? = 2y > 2% sgn (2) + y? sgn (y) — xy (sgn (x) +sgn (y))] = 0,
y* + 2% = 2yz > [y sgn (y) + 2% sgn (2) — yz (sgn (y) +sgn (2))] > 0,
2?4+ 2% — 220 > |2%sgn (y) + 2% sgn () — 22 (sgn (2) + sgn ()| > 0,
making use of the triangle inequality and dividing by 2
(b) We have the following refinement of (1.7) as well:
o34y 25— 3ayz

>(x4+y+2) 5

a?sgn (a) + y?sgn (y) + 2% sgn (2) — xy (Sgn(m)wn(y))

5 5 >‘ >0 (1.11)

for all x,y, z € R provided that z +y + z > 0.

1.3 A Weighted Inequality for Two Numbers
Let o, 3> 0 so that a«+ 3 >0 and a,b > 0. Then

Ot s et » 20
a+p _%—F%

(1.12)

Equality holds iff a =b.

© 2011 by Taylor and Francis Group, LLC



Discrete Inequalities 5

PROOF  First, let us prove the following inequality [138, p. 30]:
1 1
—aP + —y? >y (1.13)
p q

for all z,y > 0 and p,q > 1 with 117%—%:1.

1

Consider the mapping f : [0,00) = R, f(x) = 5

P —xy + %yq. We have

fl (l‘) :Ip_l - Y

so that
f(x)<0ifze (O,yﬁ) , f (yp%l) =0, and [’ (z)>0if x€ (yﬁ,—l-oo) )

This implies that f is monotonic decreasing on [0, yﬁ] and monotonic in-

creasing on (yﬁ, +oo), which leads to

_1 1 _p_ 1 1
fle)=f (w*) =y 5yq —yrTy=0

and thus proving the inequality (1.13).
Equality holds in (1.13) iff z = yp%l, so that, 2P = y.
If in (1.13) we choose
b= a+ﬁa q= Oé+ﬂa x:aﬁ, and y:b%ﬁa
o B
then we get the first part of (1.12).
The second part of (1.12) follows by the first part applied for % and %, that

is,
1 1 25 e
a'aJrﬂ'bZ(l) +B.(1) +5: 1 .
a+ g a b = N e

B

The case of equality follows by the fact that P = a and y? = b. I

Comments

(a) In (1.13) let us choose x = ¥, y = £, where a;,b; > 0and i,j € {1,...,n}
i j

to obtain

1 /a;\? 1 aj T aa;
(=2 ) > 2 11 4,7 1,...
p(b) +q<bj) > $2 forall i€ {1},

which is equivalent to

1

1 _ _
Eafbg + ga?bf > a;b} 1ajb? ' forall i,je{l,...,n}.

© 2011 by Taylor and Francis Group, LLC



6 Mathematical Inequalities: A Perspective

Summing over ¢ and j from 1 to n, we get

n n n

PXIN T MW WD e
i=1 j=1 i=

which gives the inequality [66, p. 7|

n

;iafiber;iagaf > iaibf’liaibgfl. (1.14)
i=1 i=1 i=1 i=1 i=1 i=1

(b) In (1.13) let us choose z = Z—;, y = l% to get
Lla\? | 16\ _ aibi
1 (a) 42 () > 200 forall 4,5 €{l,...,n},
p\a; q \b, a;b;
which is equivalent to
1

1 1 o—
];afbg + gbfag’ > azbial) 1b§ ' forall i,je{1,...,n}.

By summing over ¢ and j from 1 to n, we get

1 n n 1 n n n n _
DO E WO WE WD Wl
1= Jj= 1= =1 j=1

which is equivalent to [66, p. §]

doaly b= En:aibiZaf*lb?*l. (1.15)

(c) If we choose p = ¢ = 2in (1.14) or (1.15), we get the Cauchy-Bunyakovsky-
Schwarz (CBS) inequality [6, p. 66]:

j Zb2 (Zaz )

The equality case holds in this inequality if and only if a; = rb;, i € {1,...,n}
with r € R. We discuss this inequality further in Section 1.7 where we also
provide an alternative proof.

1.4 The Abel Inequality

Let aq,...,a, and by,...,b, with by > --- > b, > 0, be two sequences of
real numbers, and

sp=a1+--+a, (k=1,...,n).

© 2011 by Taylor and Francis Group, LLC



Discrete Inequalities 7

If m= min s; and M = max s, then
1<k<n 1<k<n

mby < arby + -+ anb, < Mby. (116)
PROOF We use Abel’s well-known identity:

Zakbk = 5101 + (52 — 81) bo + -+ (Sn — Snfl) by,
k=1

= S1 (bl - b2) + o+ Sp—1 (bn—l - bn) + Spbn.

Since
m(b1 — bg) < S1 (bl — bg) < M(bl — bg)
m(bn—l - bn) S Sp—1 (bn—l - bn) S M(bn—l - bn)
mby, < spb, < Mb,
we get inequality (1.16) by adding these inequalities. f
Comments
(a) Let a = (a1,...,a,) and p = (p1, ..., pn) be n-tuples of real numbers such

that a; <+ <a, and Y_}_.pyp > 0for i =2,...,n. Then [105]

> pilail = laa| P, (1.17)

i=1

ipiai > a1 P, +

i=1

where P, = >"" | p;.
First, let us rewrite Abel’s identity as follows:

n n n n
Zpiai =a Zpi + Z (Zm) Aa; (1.18)
i=1 i=1 i=2 \k=i
n n—1 n
= an Zpi - Z (Zm) Aa;,
i=1

i=1 \k=1t

where Aa; = a;41 —a;, i =1,n—1.
Since a is nondecreasing, we have

Aai—1 = a; — a;—1 = |a; — aj—1| > ||a;| — |lai—1|| = [Alai—1]] > 0

© 2011 by Taylor and Francis Group, LLC



8 Mathematical Inequalities: A Perspective

foralli=2,...,n and

n n
0<> pe=1|>
k=1 k=i

Then, by the first identity in (1.18), we obtain

foralli=2,...,n

n

S zpk
Zn: (Zm) Alail|-

n
zpk

k=i

(Zm) Alai—|

|Aai_1|

[Alaiall=

1=2

i=2

By Abel’s identity for |a| := (|a1],...,|an]), we have also that
n n n n
S e oS p =30 (zpk) Al
=1 i=1 i=2 \k=i

Thus

n n n
> piai—ary pi> ai| = far| Pn| >0
i=1 i=1 i=1
which proves (1.17).

(b) Using the second identity in (1.18), we can prove the following similar
inequality [105]:

n

i=1

>0 (1.19)

n
anPn - szaz Z
=1

provided that ay < --- < a, and 22:11% >0 (t=1,...,n—1).
(c) By (a) and (b) Equations (1.16) and (1.18), we can state that [105]

n
Py — |lan| Py, _Zpi |ai
=1

n
> Zpiai > a1 P, +
i=1

. (1.20)

n
Zpi |a;| — la1| P
i=1

provided that a; < --- <a, and P, > P; > 0forall¢=1,...,n — 1, where
P¢=ZZ:1pk-
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Discrete Inequalities 9

1.5 The Biernacki, Pidek, and Ryll-Nardzewski (BPR)
Inequality

Let a and b be n-tuples such that m < a; < M and k < b; < K for
1=1,2,...,n. Then,

iiaibi—iiai-iibi <(M-m)(K—-k)C(n), (1.21)
where
cw=1E(-1E) <L am

with [-] being the greatest integer function. Equality occurs when n is even.

PROOF We start with the well-known identity

nZail Zal Zb = ZZ a; —aj) (b; —bj), (1.23)
i=1

11]1

which may be shown to hold by straightforward manipulation. Applying the
Cauchy-Bunyakovsky-Schwarz inequality (1.34) for double sums, we have

ZZ ai — a;) (bi — bj)

=1 j=1
1 1
2 n n 2
S D'5p SYORE I o5 Sl INNIEY
i=1 j=1 i=1 j=1
Observe from (1.23) that
n n 2 1 n n
2
nzaf - (Za) = 522(% —a;)° := D, (a) (1.25)
i=1 i=1 =1 j=1
and similarly for the b.
We note that D, () is a convex function in the variable a = (ay,...,a,) €
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10 Mathematical Inequalities: A Perspective

[m, M]". Indeed, if a € [0,1] and x,y € R™, then

Dn(aw+(1—a)y):%ZZ(@xi—F(l—a)yi—axj—(1—a)yj)2
:%ZZ(&(@—a:j)+(1—04)(yi—yj))2
< %ZZ [a(aci—xj)Q-i-(l—a) (yi—yj)ﬂ

=aD, (z)+ (1 —a)D,(y).

It is a well-known result that a convex function attains its maximum on the
boundary. Let there be 3 of the a; that equals m and n — 3 of the a; that
equals M. Then from (1.25), we get

0 < Di(B) =n[Bm?+ (n— B) M?] — (Bm + (n — B) M)*.

We remark that D7 (3) is a quadratic function of 5 with D} (n) = D7 (0) = 0.

Hence, the maximum is attained at § = [%] and so

B = - BNt

We apply similar steps for b. By using (1.23) and (1.24) we obtain the desired
inequality (1.21) and (1.22). Equality in (1.22) is easily demonstrated. It
remains to be shown that the inequality holds for n odd. Let n = 2N — 1,

then
1 1 [N - 1]
2N —1) = N-—-||[1-2
ol ) 2N—1[ 2]( 2N -1
N 1 N
2N -1 2N —1
1 ( 1 ) 1( 1) 1
= 1 <-|ll=-2z)=~
1 1
2—-% 2—- % 2 2 4
This completes the proof. I
Comments

(a) The weighted version of (1.21) was proved by Andrica and Badea [2].
Namely, they have shown that:

Py piaibi — Y pia; - Zpibi
i=1 i=1 i=1
< (M —m) (K — k) Zpi (Pn - Zm) ;o (1.27)

i€S i€S
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Discrete Inequalities 11

where S is a subset of {1,2,...,n} which minimises

sz‘

i€S

and P, = > 1p2 with p; positive.
Taking p; = ﬁ recaptures (1.21) from (1.27). This type of inequality is
further discussed in Sections 1.8 and 1.10.

(b) Ifwetakebi:a%,thenfor0<m§ai§Mwehaveﬁ§a%g%and
(M—m)2
(5] M+ [%5]m) (5] M + [5]m)

1.6 CebySev’s Inequality for Synchronous Sequences

Let a = (a1,...,a,), b= (b1,...,b,) € R™. If a, b are synchronous (asyn-
chronous), by which is meant,

(a; —aj) (b —b;) > (L)0 forall 4,5 €{1,...,n}, (S)

then for all p; > 0 we have the inequality

Zpizpiaibi 2 (S)Zpiainibi. (1.29)
i=1 =1 i=1 i=1
Equality holds in (1.29) iff (a; —a;) (bi —b;) =0 for all 1,5 € {1,...,n}.

PROOF First, let us prove Korkine’s identity [141]:

Zplzpzal i szalzpzb = Y pipjlai—ay) (bi—b;). (1.30)
1<i<j<n
By symmetry over ¢ and j, we have that

> pipj(ai—ag) (bi—bj) =2 Y pip;(ai —a;) (bi = bj).

ij=1 1<i<j<n

© 2011 by Taylor and Francis Group, LLC



12 Mathematical Inequalities: A Perspective
On the other hand, we also have

> pipj(ai —a;) (b — b)) = Y pipj (aibi + ajb; — ab; — ajb;)

i,j=1 i,5=1

n n n n
= piabi»_pi+ Y pi »_ piah;
=1 j=1 =1 Jj=1
n n n n
- Zpiai ijbj - Zpibi ijaj
=2 szszaz Zpialzpz i

which proves the identity (1.30).
The inequality (1.29) is now obvious by (1.30) and using (S).
The case of equality is also obvious. I

Comments
For a,b € R™ and p € R"}, define

C(p;a,b) := P, szaz i szalzpl i

where P, :=>"" | p;.
If by |x| we denote the vector (|x1|,...,|zn|), where z = (z1,...,z,), then
we have the following refinement of CebySev’s inequality [107]:

C (p;a,b) = max {C (p;|al,b) , C (p; a,[b]),C (psal , [b])} = 0. (L.31)
By the continuity property of the modulus, we have
(a; — a) (b — by) = |(ai — a3) (b — b;)| > |(las| — lay 1) (1Bl = [B;)]  (1.32)
foralli,j e {1,...,n}.

If we multiply (1.32) by p;p; > 0, then by summing over ¢ and j from 1 to
n we obtain

> pipj (ai — ag) (b = by) Z pip; (lai| = las]) (|bi| = 1bs[)| = 0. (1.33)
i,j=1 1,j=1
Note that

z": pipj (ai — a;) (b; — b;) = 2C (p; a,b)

ij=1
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Discrete Inequalities 13

and

> piwj (Jail = lag) (1bs] = [b5]) = 2C (p;]al , [b]) -
i,j=1

Therefore, (1.33) gives us
C(p;a,b) > |C (ps]al, [b])] -

Similar arguments apply for the first and second parts of (1.31).

1.7 The Cauchy-Bunyakovsky-Schwarz (CBS)
Inequality for Real Numbers

Let a = (a1,...,a,), b= (b1,...,b,) € R™. Then

n n n 2
i=1 i=1 =1

Equality holds in (1.34) iff a and b are proportional; that is, if there exists a
real constant r such that a; = rb; for all i € {1,...,n}.

PROOF First, let us prove Lagrange’s identity [6, p. 66]:

n n n 2
ZCL? Zb? o (Z aibi) = Z (a;b; — ajbi)Q. (1.35)

i=1 =1 i=1 1<i<j<n
By symmetry over ¢ and j, we have
n
Z 2 Z 2
(aibj — ajbi) =2 (aibj - ajbi) .
ij=1 1<i<j<n

On the other hand, we also have

n

> (aibj —ab)’ =

i,j=1 i,j=1
n

(afb? — Qaibiajbj + a?b?)

I |
Q :M:
pj:

i

g

T

0

B
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14 Mathematical Inequalities: A Perspective

which proves the identity (1.35). The inequality (1.34) is now obvious by

(1.35).

The case of equality holds iff (a;b; — ajbi)z =0 for all 4,5 € {1,...,n},
which is equivalent to a;b; = a;b; for all ¢, j € {1,...,n}, that is, when a and
b are proportional. I
Comments

We can improve (1.34) as follows [95, p. 79]:

n

> a Zn:bf - (Z: aibi> (1.36)

=1 =1

> Z a? sgn (a;) Z b; sgn (bi) — Z a;b; sgn (a;) Z a;b; sgn (b;)
i=1 i=1 i=1 i=1

> 0.

Equality results in both inequalities simultaneously iff ¢ and b are propor-
tional.

We apply the elementary inequality (see inequality 1.3) for real numbers
x, 1y, namely,

a® +y® — 2zy > |2®sgn (z) + y® sgn (y) — @y (sgn (z) +sgn (y))| =0 (1.37)
to get

0,121)? + a?bf — 2aibiajbj
> ‘a?b? sgn (a;bj) + a?b? sgn (a;b;) — a;b;a;b; (sgn (asb;) + sgn (a;b;))|
= |a? sgn (a;) b? sgn (b;) + a? sgn (a;) bf sgn (b;)

— a;ba;b; (sgn (a;)sgn (b;) + sgn (a;) sgn (b;))|
>0

for all i,5 € {1,...,n}.

By summing over i and j from 1 to n, using the generalised triangle in-
equality, i.e., >0 |zk] > |Yjeg zkl, 2z € R, k € {1,...,m} and properties
of double sums, we get (1.36).

As in (1.37), equality holds in (1.36) in both parts simultaneously iff a;b; =
a;b; for all 4,5 € {1,...,n}, that is, if the vectors a and b are proportional.

For other classical or new results in connection to the CBS inequality, see
Mitrinovié, Pecarié, and Fink [141] where further references are given.
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1.8 The Andrica-Badea Inequality
The following result is due to Andrica and Badea [2, p. 16]:

Let x = (x1,...,m,) € I" = [m, M]" be a sequence of real numbers and S
be the subset of {1,...,n} that minimises the expression
1
> pi= 5Pl (1.38)
€S
where P, := Z?:l pi >0, p=(p1,...,Pn) is a sequence of nonnegative real

numbers. Then,
n n 2
max |+ pa? — [ =3 pi
weln Pn - 1q Pn e L7
M —m)?
= %ZZH (Pn—zpz) . (1.39)
n €S €S

PROOF  We follow the proof by Andrica and Badea [2, p. 161].
Define

2
1< 1 &
Dy, (z,p) :== i szxzz - (P szffz>
=1 =1
1 2
= P Z pipj (v — ;)"
" 1<i<ji<n

Keeping in mind the convexity of the quadratic function, we have

Dn (OZ!E + (1 - a) y7p)

= ﬁ Z DiDj [Ozl‘,'+(1705) Yi —axr; — (1*04) yj]2
n1<i<j<n
1 2

= P2 Z pipj [ (i — ;) + (1 — ) (i — y;)]
n1<i<j<n
1 2 2

< B3 > i [Of (@i — ;)" + (1 —a) (¥ —y)) }
no1<i<j<n

=aD, (z,p) + (1 — &) Dy, (y,p) .

Hence D,, (-, p) is a convex function on I™.
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16 Mathematical Inequalities: A Perspective

By using a well-known theorem (see, for instance, Andrica and Badea [2,
p. 124]), we get that the maximum of D, (-,p) is attained on the boundary

of I".
Let (S, 5) be the partition of {1,...,n} such that the maximum of D, (-, p)
is obtained for zg = (29,...,2%) , where 20 = m ifi € Sand 29 = M if i € S.
In this case we have
1
Dn ($07p) = ﬁ DiPj (xi - :Ej)Q (140)
" 1<i<j<n
(M = m)?
OIS (h- S0
n €S €S

The expression
Zpi (Pn - sz)
i€S icS

is a maximum when the set S minimises the expression

Zpifépn .

i€S

From (1.40) it follows that D,, (z,p) is also a maximum. This completes the

proof.
Comments
The following counterpart of the (CBS)-inequality holds (see Dragomir [55,
p. 118]):
Let a = (a1,...,a,) and b= (by,...,b,) be two sequences of real numbers

with a; #0 fori=1,...,n and

b; .
—co<m< —<M<oo foreach i€ {l,...,n}. (1.41)
a;
Let S be the subset of {1,...,n} that minimises the expression
1 n
2 2
E @~ 5 g a;l, (1.42)
€S i=1

and denote S :={1,...,n}\ S. Then we have the inequality
n n n 2
0<> a?y b7 - (Z aibi> (1.43)
i=1 =1 i=1
1 - ’
2 2 2 2 2
< (M —m) ZaiZaiSZ(M—m) <Zai> .

i€eS  ieS i=1
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PROOF  The proof of the second inequality in (1.43) follows by (1.39) on

choosing p; = a?, x; = %, ie{l,...,n}.
The third inequality is obvious, since if aff < i (a+ 6)2 for any a, 5 € R,
then
n
2 2 2 2 2
doaid af=) a |} -2 q
i€S €8 i€s j=1 i€s
2 2
_1 1 (&,
<7l +Za -2 4] =729
€S €S j=1
This completes the proof. I

1.9 A Weighted Griiss Type Inequality

Throughout this book, a nonnegative sequence p = (p1,...,ps) is referred
to as a probability sequence if >, p; = 1.

The following Griiss type inequality has been obtained in Cerone and Dragomir
[29]:

Let a = (a1,...,an), b= (b1,...,by,) be two sequences of real numbers and
assume that there are v,I' € R such that

—00o <y <a; <T < oofor eachi € {1,...,n}. (1.44)

Then, for any probability sequence p = (p1,...,Pn), one has the inequality

n
szafz 4 szaz sz % F Y sz % Zpkbk .
k=1

The constant % is sharp in the sense that it cannot be replaced by a smaller
constant.

(1.45)

PROOF We will give here a simple direct proof based on Sonin’s identity
[141]. A simple calculation shows that:

szaz i szaz szb = sz (az _ Py—i_l—‘) (b - Zpkbk> . 1 46)

By (1.44) we have

0 Ytr
! 2

r—
‘<2’y for all i e{l,...,n}.
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18 Mathematical Inequalities: A Perspective

Thus, by taking the modulus, we have from (1.46)

Zpﬂh 7 szaz sz 7 < sz b _Zpkbk

<Y - Y.
=1 k=1

To prove the sharpness of the constant %, let us assume that (1.45) holds with
a constant ¢ > 0 instead of %, that is,

n
szaz i szazsz i| <cT=7)> pi
i=1

provided a; satisfies (1.44).
If we choose n = 2 in (1.47) and take into account that

szaz i szaz szb = p1p2 (a1 — az) (b1 — b2),

i=1 =1

n

W—H“’
a; —

. (147)

bi— > prbs
k=1

provided p; +p2 =1, p1,p2 € [0,1], and since

2 2
Zpi b; — Zpkbk
i=1 k=1

=p1|(p1 + p2) b1 — p1b1 — pP2by|

+ p2 |(p1 + p2) ba — p1b1 — pabo]
= 2p1p2 b1 — b2,

then we deduce by (1.47)

P1Dp2 |CL1 - U:2| |b1 — b2| S 20 (F — ’}/) |b1 — b2|p1p2. (148)

If we assume that pi,pe # 0, by # by and a3 =T, ag = =, then by (1.48) we
deduce ¢ > % This proves the sharpness of the constant %

Comments
(a) Assume that a = (ay,...,a,) satisfies the assumption (1.44) and p is a
probability sequence. Then

n

n 2 n
0< > pia} - <Zpiai> S%(F_'Y)Zpi
i=1 i=1 =1

(1.49)

n
a; — E Prag| -
k=1

The constant % 1s best possible in the sense mentioned above.
The following counterpart of the (CBS)-inequality may be stated.
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(b) Assume that © = (x1,...,2,) and y = (y1,...,Yyn) are sequences of real
numbers with y; #0 (i = 1,...,n). If there exist real numbers m and M such
that .

mgy—z_SMforeachie{l,...,n}, (1.50)

then we have the inequality [55, p. 134]:

0< zn:fff zn:y? - (i $zyz> (1.51)

i=1 i=1 i=1

1 n n oy
<=(M-m ST
<5 );\yzl ;yk e o

PROOF If we choose p; = ﬁ, a; = 3”; fori=1,...,n and v = m,
k=1 9k v
I' = M in (1.49), then we deduce

2
i . 1 n
S (zzq T )

1
< - (M —-m) y?
2 Zk 1y22

L
TrYk
Yi Zk 1 y2 Z

i=1 k=1
1
:i(M_m 22@1 xzzyk yzzxkyk
(Ek )
:7(M_m 22|yz Zyk' !
2 (Zk VU)o k=1 Tk Uk
This gives the desired inequality (1.51). I

1.10 Andrica-Badea’s Refinement of the Griss

Inequality
In 1988, Andrica and Badea [2] established a weighted version of the Griiss
inequality:
If my <a; <My, mg<b <M (i€{1,...,n}), and S is the subset of
{1,...,n} which minimises the expression
1
> pi- 3P (1.52)
€S
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20 Mathematical Inequalities: A Perspective

where P, := """ p; >0, then

P, szaz i szaz sz i
(My —mq) (M3 —ma) Zpi (Pn - Zlh)

iceS €S

(1.53)

IN

1
S EPEL (M1 —ml) (Mg —mg).

Note that the first part of Equation (1.53) has been obtained in Section 1.5
(cf. inequality 1.27).

PROOF By using the result obtained above in Section 1.8, we have from
Equation (1.39)

n
}inz;pia?—< Z]mu) S——F m1 Zm( n sz> (1.54)

€S €S
and
prsz ( sz ) < m2 > i (P Zpl>. (1.55)
PuiH P i€S €S

By utilising the CBS inequality for double sums,
n n n
> vl Y vyl 2 | D ity
ij=1 ij=1 ij=1
with the changes

Dij = PiPj, Lij = Q5 — Gy, sz:bZ_b]

produces
n 1 n 1 n 2
(Rn Z:pzazbz Pn ;pzaz Fn z;pzbz>
1 ) 1 < ’
S Fn szaz - Fn szaz
i=1 i=1
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This proves the first part of (1.53).
The second part follows by the elementary inequality

1
ab < Z(a+b)2, a,beR
for the choices a := ), ¢pi, b:= Py — > ,cqPi- 0
Comments

(a) In 1914, Schweitzer [159] proved the following result:

If a=(ay,...,a,) is a sequence of real numbers such that 0 < m < a; <

M<oo (1€{1,...,n}), then
1 & 1o 1 (M +m)?
il i - =7 1.57
(n;CL)(n;ai)_ AmM ( )
(b) In 1972, Lupasg [133] (see also Equation 1.28) proved the following re-

finement of Schweitzer’s result which also gives the best bound when n is
odd:

If a = (ay,...,a,) is a sequence of real numbers such that 0 < m < a; <
M < oo (i€{1,...,n}), one has

(150) (1552 < (LRI ERI e i

i=1 =1

where [-] is the greatest integer function.
(c) The following weighted version of Schweitzer’s result may be stated:

Ifo<m<a; <M<oo,i€{l,....,n} and S is a subset of {1,...,n}
that minimises the expression

P,
Zpi 9

€S

3

then we have the inequality

(Zpuu) (Z Z) <P+ % > pi <Pn - Zpi> (1.59)
i=1 i=1 "

€S i€S
2
< Mps
4Mm

PROOF We follow the proof of Andrica and Badea [2]. We obtain from
(1.53) with b; = a%_, mi =m, My = M, my = ﬁ, M, %, the following
result:

n n 1
P2 = pia; Zpi;
i=1 i=1 v

<or-m (%) T (m- ),

i€S €S
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that leads, in a simple manner, to (1.59). I
(d) We may now prove the following counterpart for the weighted (CBS)-

inequality that improves the additive version of Cassels’ inequality:

Let a = (a1,...,an), b = (b1,...,b,) be two sequences of positive real
numbers with the property that

b
0<m< —<M<oo foreachie€ {l,...,n} (1.60)
i
and p= (p1,...,pn) a sequence of nonnegative real numbers such that P, :=
Soiipi > 0. If S is a subset of {1,...,n} that minimises the expression

> piaib; — % > piaib;
i=1

i€S

, (1.61)

then we have the inequality

n n n 2
sz‘a? sz‘b? - (Zpiaibi> (1.62)
M m Zp'bal 7 (Zplal 7 Zpla/l ’L>

€S €S
2
(M - m’ (zpzaz )

PROOF  Applying (1.53) for a; = =z;, b; = %i, and p; = gq;x; we may
deduce the inequality

n n n 2
qu? ZQi - <Z qz‘a?i>
=1 i=1 i =
M m
> g (Z 4T — Z%%) , (1.63)

€S €S

provided ¢; >0, >0 1 ¢; >0,0<m <z; <M < oo, for i € {1,...,n} and

S is a subset of {1,...,n} that minimises the expression
1 n
Z %iti = 5 Z qiTi| - (1.64)
i€S i=1

Further, if in (1.63) we choose g; = p;a?, x; = 2 € [m, M] for i € {1,...,n},
we deduce the desired result in (1.62). I

© 2011 by Taylor and Francis Group, LLC



Discrete Inequalities 23

(e) The following result provides a refinement of Cassels’ inequality:

With the above assumptions we have the inequality

T opia2 ST pib?
1 S ZZZIZ:Laz Zz:lf 7 (165)
(2iz1 piaib;)
<14 (M — m)2 ) Ziespiaibi 1— Ziespiaibi
B Mm > Piagb; oy piaib;
< (M + m)2.

- 4Mm

In particular, we have the unweighted version of Cassels’ inequality as fol-
lows:

Assume that a and b satisfy (1.60). If S is a subset of {1,...,n} that
minimises the expression

1 n
Zaibi - §Zaibi (1.66)
i€S =1
then one has the inequality
T oa2S 2
< Ez:l a; i=1"1 (167)

T abi)’

oy M= m)® Vies aibi (1 ~ ies az‘bi)
- Mm Z;L:l azb, Z?:l G,z'bi
M+ m)? .

- 4Mm

In particular, we may obtain the following refinement of the Pdlya-Szego
inequality:

Assume that
0<a<ag <A<oo, 0<fB<bh;<B<oo for ie{l,...,n}. (1.68)

If S is a subset of {1,...,n} that minimises the expression (1.66), then one
has the inequality

" oa2St b2
1 S Zz:l a; 1:12 1 (169)
(Z;L:l albl)

<14 BB aB)’ Yiesaibi | Lies aibi
- afAB Sor o ab; S aib;
(AB + aB)’
4aBAB
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1.11 Cebysev Type Inequalities

For p = (p1,...,pn), a= (a1,...,a,), and b = (b1,...,by) n-tuples of real
numbers, consider the Cebysev functional

C, (p;a,b) = P, Zplal i szaz sz i (1.70)
i=1
where P, := 371" pi.
In 1882-1883, Cebysev [15, 16] proved that if a and b are monotonic in the
same (opposite) sense and p is nonnegative, then

Cy (p:a,b) > (<)0. (1.71)

The inequality (1.71) was mentioned by Hardy, Littlewood, and Pdélya in
their book Inequalities [121] in 1934 in a more general setting of synchronous
sequences, that is, if @ and b are synchronous (asynchronous), meaning that

(ai — (Ij) (bz — bJ) > (S) 0 for each 1,] € {1, A 771} R (172)

then (1.71) holds.
A relaxation of the synchronicity condition was provided by Biernacki in
1951 [9], who showed that for a nonnegative p, if a and b are monotonic in

. .. k
mean in the same sense, that is, if for Py := Zi:l i,

1 k 1 k+1
— ia; < (> iai,kE 1,....,n—1 and 1.73
P ;p ( )Pk+1 ;p { } (1.73)

k+1

k
1 1
— ibi < (2) =— b ke{l,...,n—1},

then (1.71) holds true for the “ > 7 sign. If they are monotonic in mean in
the opposite sense, then (1.71) holds true for the “ < 7 sign.

For general real weights p, Mitrinovi¢ and Pecarlc [140] have shown that
the inequality (1.71) holds if

0<P,<P,forke{l,...,n—1}, (1.74)
and a, b are monotonic in the same (opposite) sense.

The following identity is well known in the literature as Sonin’s identity
(see Sonin [161] and Mitrinovié¢, Pecari¢, and Fink [141, p. 246]):

paa b sz Pha; — ijaﬂ b - ) (175)
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for any real number .

Another well-known identity in terms of double sums is the following one
known in the literature as Korkine’s identity (see Korkine [129] and Mitri-
novié, Pecari¢, and Fink [141, p. 242]):

p,a b Zzpipj (CLZ' —aj) (bZ —bj). (176)

The following new identity provides a different insight (see Dragomir [55]):

Let p= (p1,.--,0n), a =(a1,...,a,), and b = (by,...,b,) be n-tuples of
real numbers. If we define

Pi:=Y poPii=P,— P, ic{l,...,n—1},
k=1
Ai (p) =Y prar, Ai (p) = An (p) = Ai (p), i€{1,...,n—1},

k=1

then we have the identity

Cn (p;a,b) (1.77)
:jzjdet (Afj(ip) Af?ﬁ)) Abi

=Pn§Pi (A’];ip) - A;i”) Ab; (i Py, P A£0ic {1, n—1))
:_LZ__;RP«?A#))-A@ (if P, B #£0,i € {1,...,n—1})

where Ab; :=b;41 — b; (¢ € {1,...,n — 1}) is the forward difference.

PROOF We use the following well-known summation by parts formula:

qg—1
> didu = dily = Y v Ady, (1.78)
l=p =
where d;, v; are real numbers, and [ = p,...,q—1 (¢ > p; p, ¢ are natural numbers) .

If in (1.78) we choose p = 1,q = n,d; = P;A, (p) — P,A; (p) and v; =
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bi(i€{l,...,n—1}), then we get

n—1

> (P, (p) — PaAi (p)) - Ab;

i=1
= [PiA, (p) — PuA; (p)] - bl — ZA (PiAy, (p) — PuAi (p)) - bisa
= [PuAy (p) — Pudn (p)] - bn — [PlAn (p) = Puds (p)] - b1

Y P A () — Pair ()~ P () + Puds ()] bis

= Papraiby —p1bi A Z (Pi+14n (p) — Papit10i+1) - bia

n—1 n—1

= Pyp1aiby — pibi Ay (p) — An (p) Y pisibirs + Pu Y pit1dipabina

=1 =1

_P Zpla/l 7 szaz sz 7

= On (pv a7b) ;

which produces the first identity in (1.77).

The second and third identities are obvious; and we omit the details. I

Before proving the second result, we need the following interesting identity
(see Dragomir [55]):

Let p=(p1,...,pn) and a = (a1, ..., ay) be n-tuples of real numbers. Then
we have the result

n—1
P, P _
det |} ") =" Puingigy Poaxtiy - Aaj, 1.79
‘ <Ai (») An(p)) = G} Tmaxtiy 2 17

foreach i€ {1,...,n—1}.

PROOF  Define, fori € {1,...,n— 1},

Z min{4, j}Pmax{i,j} : Aaj-
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We have
i B n—1 ~
K (Z) = mein{i,j}Pmax{i,j} ' Aaj + Z Pmin{i,j}Pmax{i,j} . Aaj (180)
j=1 j=i+1
i n—1
= ijpi . Aaj + Z RP] . Aaj
j=1 j=i+1

7 n—1
:EZPJ“AGJ'-FR ij~Aaj.
j=1 j=it1

Using the summation by parts formula, we have
Y P A= Pieagl[T =Y (P — Py) - aj (1.81)

j=1 j=1

i
= I5%4+1044+1 — p1a1 — E Pj+1 - Q541

Jj=1
i+1
= li41Qit1 — ij 1aj
j=1
and
n—1 n—1
— _ n — —
Z Pj-Aaj:Pj-ajLH— Z (Pj+1—Pj)'aj+1 (182)
Jj=i+1 Jj=i+1
n—1
= P,a,, — Pl-+1ai+1 — Z (Pn — Pj+1 - P, + PJ) C Q41
j=i+1
n—1
=—Fpaip1 + Z Dj+1 - Gj41-
j=i+1

By employing (1.81) and (1.82) we have from (1.80)

it+1 n—1
K (i) = P | Pit10it1 — E pj-a; | +F; E Pi+1 - a1 — Pipr1aip
j=1 j=it1
i+1 n—1
= PiPijaip1 — PiPiai — B E pj-a;+ P E Pj+1 - Qjt1
=1 j=it1
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= Q41 ((Pn - Pi) Pi+1 - B (Pn - -Pi+1))

n—1 i+1
+ P Z Dj+1 - Qj1 — PiZPj Say
Jj=i+1 Jj=1
n—1 i+1
= Popiy16i1 + P Z Pj+1- i1 — b ij "4y
j=i+1 j=1
n—1 i+1
= (Pi + Pi) Pit1Gi+1 + P; Z Pj+1 - i1 — B ij " g
j=i+1 j=1
—PZPJC‘J PZPJGJ—PA(> PiA; (p)
j=i+1
P P,
= det < ’ " )
Ai (p) An (p)
which proves the identity. I

We are able now to state and prove the following identity for the Cebysev
functional in terms of the forward differences:

With the above assumptions, we have the equality

n—1ln—1

p, a, b Z Z min{i, g}Pmax{i,j} . Aaj . Abj. (1.83)

i=1 j=1

The proof is obvious by the above identities, (1.77) and (1.79), and we omit
the details.

The identity (1.83) was stated without a proof in Mitrinovié¢ and Pecarié
[140]. Tt also may be found in Mitrinovié, Pecari¢, and Fink [141, p. 281],
again without a proof.

Comments 5
We may point out the following result concerning the positivity of the Cebysev
functional [55]:

Let p = (p1,...,Pn),a = (a1,...,a,), and b = (by,...,by,) be n-tuples of
real numbers. If b is monotonic nondecreasing and either
P P,
i) det ! n
® (Ai (v) An ()

or

>>0f0reachi€{1,...,n—1};

(ii) P, >0 for any i € {1,...,n} and

An (p) o Ai(p)
P, =~ P

for each i € {1,...,n — 1};

or
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(ili) 0 < P, < P, for every i € {1,...,n—1} and

Ai(p) _ Ai(p) ‘
5 > 2 .o,n—1};
- i for each i € {1,...,n — 1};
then
Cy, (p;a,b) > 0. (1.84)

If b is monotonic nonincreasing and either (i) or (ii) or (iii) from above
holds, then the inequality (1.84) is reversed.

The proof of inequality (1.84) follows from the identities incorporated in
(1.77); and we omit the details.

By using the second identity, (1.83), we may state the following result as
well [55]:

Let p= (p1,---,pn),a = (a1,...,a,), and b= (by,...,b,) be n-tuples of
real numbers. If a and b are monotonic in the same sense and

Pmin{i,j}Pmax{i,j} >0 for each i,j € {1,...,n—1}, (1.85)

then (1.84) holds. If a and b are monotonic in the opposite sense and the
condition (1.85) is valid, then the reverse inequality in (1.84) is true.

1.12 De Bruijn’s Inequality

If a=(a1,...,a,) is an n-tuple of real numbers and z = (z1,...,2,) i an
n-tuple of complex numbers, then

2 1 n n
<)Yt [Siaf+

k=1 k=1

n

n
§ a2k
k=1

Equality holds in (1.86) if and only if for k € {1,...,n}, ar = Re (Azg), where
A is a complex number such that \*>"'_, 2% is a nonnegative real number.

] . (1.86)

%
k=1

PROOF  We follow the proof in Mitrinovié, Pecarié¢, and Fink [141, pp.
89-90].
By a simultaneous rotation of all the z} s about the origin, we get

n
Z arpzr > 0.
k=1
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This rotation does not affect the moduli
n

D>

k=1

Hence, it is sufficient to prove the inequality (1.86) for the case where
ZZ:l A2k Z 0.

If we consider that zj := zy + iyg, k € {1,...,n}, then, by the Cauchy-
Bunyakovsky-Schwarz inequality for real numbers, we have

n 2 n 2 n 2 n n
Zakzk = (Z akzk> = (Z akxk> < Zaini (1.87)
k=1 k=1 k=1

n

> 2

k=1

and |zz| for ke {l,...,n}.

i

Since
Qw% = |zk|2 + Re (zi)

for any k € {1,...,n}, and so by (1.87), we obtain that

n 2 n n n
Zakzk < %Zai [Z|zk|2+ZRe (z,%)] . (1.88)
k=1 k=1 k=1

k=1

Since

ZRe (27) =Re (Z z,%) < Zz,% , (1.89)

k=1 k=1 k=1
we deduce the desired inequality (1.86) from (1.89). a
Comment
If one chooses ap =1, k € {1,...,n}, then

1 & L1 5 I, 2

k=1 k=1 k=1

for any complex n-tuple z = (z1,...,2n) .

1.13 Daykin-Eliezer-Carlitz’s Inequality

Let a = (ay,...,a,) and b= (by,...,by,) be two sequences of positive num-
bers f,g:]0,00) x [0,00) — (0,00). The inequality

n

n 2 n n n
=1 1=1 =1 =1 =1
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holds if and only if

f(a,b)g(a,b) = a’b?, (1.92)
f (ka, kb) = k*f (a,b), (1.93)
and
bf (a,1)  af(by1) a b
of D) Thf@) =5 a (1.94)

for any a,b,k > 0.

PROOF We will follow the proof in Mitrinovié, Pecarié, and Fink [141,
pp. 88-89].

Necessity: Indeed, for n = 1, the inequality (1.91) becomes
(ab)2 < f(a,b)g(a,b) <a®v?, a,b>0
which gives (1.92).
For n =2 in (1.91), using (1.92), we get
2a1b1azby < f (a1,01) g (az,b2) + f (a2, b2) g (a1,01) (1.95)
< aib + a3b?
for any a;,b; >0, € {1,2}.
By eliminating ¢ in (1.95), we get
9 < flai,b1) azby | f(az,b2) aiby < aiby n azby
f (a27b2) aby f (afhbl) asbs azby ayby
for any a;,b; > 0, i € {1,2}.
By substituting in (1.96) a,b for aq, by and ka, kb for as, by (k > 0), we get
) S f(a‘ab) ]{32 + f(ka7 kb)
f (ka, kb) f(a,b)
This is valid only if k2 f (a,b) / f (ka, kb) = 1, which is the condition (1.93).
Using (1.96) for a; = a, by =1, ag = b, and by = 1, we have
f(a,1) f(b,1)
a b

7o) tien Syt

(1.96)

k2 <.

2 <

(1.97)

The first inequality in (1.97) is always satisfied while the second inequality is
equivalent to (1.94).

Sufficiency: Suppose that (1.92) holds. Then inequality (1.91) can be written

in the form

2 > abagb; < > [f(aibi) g(az,b) + f (a5, bs) g (ai, b))

1<i<j<n 1<i<j<n

< > (af +alt?).

1<i<j<n
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Therefore it is enough to prove that

2a;b;a;b; < f(ai, b;) g (aj,b;) + f (a;,b;) g (ai, b;) (1.98)

< a?b? + a?b?.

Suppose that (1.94) holds true. Then (1.97) is valid; and by putting a = 7
b= 3 in (1.96) and using (1.93), we get

f(ai,bi) . ajbj I f(aj,bj) ) a;b; < aibj + ajbi

2 < .
= flaj,b5) aibi  f(ai,bi) ajb; T ajb;  ab;

By multiplying the last inequality by a;b;a;b; > 0, 7,7 € {1,...,n} and using
(1.92), we obtain (1.98).

In the original version of the result, the condition (1.94) is given as [44]

f(a,1)

a2

f(b,1)

f(,1) < f(a,1) and 72

<

for @ > b > 0. In this book, we use the version considered in Mitrinovié,
Pecari¢, and Fink [141, p. 87].

Comments
(a) The choice

22y
flzy)=2>+y*, g(z,y) =

provides Milne’s inequality:

n 2 n n n n
<Z aibi> < Z: (af +07) Z afai{ﬁbf < Zaf szz (1.99)

i=1
(b) The choice

flay) =z gay) =2""%"" ac|0,1]
provides Callebaut’s inequality:

n 2 n n n n
(Z aibi> < Zaﬁ'o‘b%_o‘Za%_ab%*‘a < Za?Zb%. (1.100)
i=1 i=1 i=1  i=1

i=1
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1.14 Wagner’s Inequality

Let a = (a1,...,a,) and b = (by,...,b,) be sequences of real numbers. If
0<z<1, then

iakbqux Z a;b;
k=1

1<i#j<n

k=1

1<i<j<n k=1 1<i<j<n

PROOF  We follow the proof in Mitrinovié, Pecarié¢, and Fink [141, p. 85].
For any = € [0, 1], consider the following quadratic polynomial in y:

n

P(y)=(1—-2)) (ary—bp) +2

k=1

(1-2) [ 2Zak—2y2akbk+2b21

) ) )
- (1—xk:1ai+ (Z%) v

—2y[1—a¢ Zakbkﬁ-xZakZbk]
k=1 k=1
“r(l—l’ i:bk—Fl‘(Zbk)
k=1

n

> (awy - bk)}

k=1

3

k=1 k=1 =1
— 2y [Z akbk +x (Z ag bk — akbk>]
k=1 k=1 k=1 k=1
n n 2 n
Y B4 (Zbk> Yk
k=1 k=1 k=1
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Since
n 2 n
2 _
g ap | — E ap =2 E a;a;,
k=1 k=1 1<i<j<n
n n n
ar E bk — E akbk = E aibj,
k=1 k=1 k=1 1<i#j<n
and
n 2
2
b — E bk =2 E bibj,
k=1 k=1 1<i<j<n
we have

Py)= | ai+2r Y aa |y’
k=1

1<i<j<n

-2 Zakbk—i—x Z aib; y+2bi+2x Z bib;.
k=1 k=1

1<i#j<n 1<i<j<n

By the definition of P, we have that P (y) > 0 for any y € R. It follows that
the discriminant A < 0, that is,

2
1 n
ZA: Zakbk—i—m Z aib;
k=1 1<i#j<n
— Zai—i—Qm Z a;a; Zbi—l—Qw Z bib;
k=1 1<i<j<n k=1 1<i<j<n
This completes the proof. I

If « = 0, then from (1.101) one may recapture the Cauchy-Bunyakovsky-
Schwarz inequality, namely,

(Zakbk) <N a2y 0. (1.102)

Comments
If a = (a1,...,ay), b = (b1,...,b,) are complex n-tuples and =z € [0,1],
then one may get the following version of Wagner’s inequality obtained by

© 2011 by Taylor and Francis Group, LLC



Discrete Inequalities 35

Dragomir [55, pp. 25-27],

i Re (a,ﬁ) +x Z Re (aibij-)

1<i#j<n

n

<UD lal*+22 Y Re(aa)

k=1 1<i<j<n

< > bel*+22 > Re(biby)|, (1.103)
k=1

1<i<j<n

where x € [0,1] and z denotes the complex conjugate of z.

1.15 The Podlya-Szego Inequality

Let a = (a1,...,ayn) and b= (by,...,b,) be two sequences of positive num-
bers. If
0<a<a; <A<oo, 0<fB8<b <B<x (1.104)

for each i € {1...,n}, then

Syl S 0 _ (e + AB)
(i aib)®  — 4apAB

(1.105)

The equality holds in (1.105) if and only if

_ A JlA B 4 o_n. B /(A B
””'a/<a+ﬁ> " qw/@%)

are integers and if p of the numbers aq,...,a, are equal to o and q of these
numbers are equal to A, and if the corresponding numbers b; are equal to B
and [, respectively.

PROOF  We follow the original proof of Pdlya and Szego [153, pp. 71-71,
253-255].

We may, without loss of generality, suppose that a; > --- > a,. Then, to
maximise the left-hand side of (1.105) we must have that the critical b;’s be
reversely ordered (for if by > b, with k& < m, then we can interchange b, and
b,, such that bi + bfn = b%1 + b% and apbg + amby > apby, + anmby) so that
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Define the nonnegative numbers u; and v; for i = 1,...,n—1 and n > 2
such that
a? = u;at +v;a®  and b7 = ubt + v;b?.

Since a;b; > u;a1b1 + v;a,b,, the left-hand side of (1.105) may be written as

S al -y, b (Udf +Vay) (U +VY)
(Z?:1 a”Lbl)Q B (Ualbl + Vanbn)2 ’

where U =37 ju; and V =>"" | v;.
This reduces the problem to that with n = 2, which is solvable by elemen-
tary methods, leading to

Z?:l a; - ?:1 b} < (a1by + anbn)2
(Cr aiby)’ T 4laranbiby)

where, since the a;’s and b;’s here are reversely ordered, we have

ap = max {a;}, ap,= min {a;}, by = min {b;}, b, = max{b;}.
i=1,n i=1,n i=1,n i=1,n

If we now assume, as in (1.104), that

O<a<a; <A, 0<pB<bh <B, i=1,...,n,
then
(a1b1 +anbs)® _ (af + AB)®
4ai1a,b1b, — 4aBAB
because
(k=1 _ (a+1)*
4k T M«
for k < a; and the inequality (1.105) is proved. a
Comments

With the assumption (1.104), we may state the following additive versions of
the Pélya-Szego inequality [55, p. 95]:

1 2
n n 2 n VvVAB — vV a,@
1
0= <Z1 “?'Zﬂ bf) *Zﬂ abi < 5 ( JaBAB )

and

2
- “ “ 1 (AB-ap)®
0< > af-Zb?—(ZaJ%—) <q GAB <Za ) . (1.107)

The constants 3 and § in (1.106) and (1.107) are best possible in the sense
that they cannot be replaced by smaller quantities.
For related results, see the recent monograph of Dragomir [55].

> aib;  (1.106)
i=1
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1.16 The Cassels Inequality

Let a = (a1,...,a,) and b= (by,...,b,) be sequences of positive real num-
bers and w = (w1, ..., w,) a sequence of nonnegative real numbers. Suppose
that

. a; a;
m = min {} and Mmax{}. (1.108)
i=1,n | bi i=1,n | b

Then one has the inequality

ZLI w;a? Z?:l w;b? < (m+ M)2

1.109
(Z?:l wiaibi)2 - AmM ( )
Equahty hOZdS Zn (1109) when wy = rllH’ Wp = ﬁ’ Wy =+ = Wp-1 =0,

— Gn -5
m—bl,andebn.

PROOF (1) We will first give Cassels’ proof from 1951 which is of interest
in itself. We follow the proof from Watson, Hlpargu, and Styan [165].
We begin with the assertion that

(14 kw) (1+k'w) _ 4k (14+E71)
(L+w)? 1 ’

k>0,w>0 (1.110)

which, being an equivalent form of (1.109) for n = 2, shows that it holds for
n=2.

To prove that the maximum of (1.109) is obtained when we have more than
two w}s being nonzero, we note that if, for example, wy, wa, w3 # 0 leads to

an extremum M of X4Y, then we would have the linear equations

a’?X +b2Y —2Mayb,Z =0, k=1,2,3.

Nontrivial solutions exist if and only if the three vectors [a%, b2, anbn] are lin-
early dependent. However, this will be so only if for some i # j (1,5 =1,2,3)
a; = yaj, b; = vb;. Furthermore, if that were true, we could, for example, drop
the a;, b; terms and thus deal with the same problem with no fewer variables.
If only one w; # 0, then M = 1, the lower bound. Therefore, we need only

examine all pairs w; # 0, w; # 0. The result (1.109) then quickly follows.

(2) To give the second proof of (1.109), we use the baricentric method of
Fréchet and Watson (see, for instance Watson, Hlpargu, and Styan [165]).
We substitute w; = 34 in the left-hand side of (1.109), which may be ex-

pressed as the ratio
M

D2
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where

by assuming without loss of generality that Y . a; = 1. But the point

with co-ordinates (D, N) must lie within the convex closure of the n-points
2
(Z—, %) . Therefore, the volume of % at points on the parabola is one unit.

(223

If m = min,_1 {?} and M = max,;_1, { 5 } then the minimum must lie

on the chord joining the point (m,m?) and (M, M?). Some easy calculus
then leads to (1.109).

The following unweighted version of Cassels’ inequality holds.
If @ and b satisfy the assumptions in (1.109), then

Doy 07 D 1b12<(m—|—M)2

< (1.111)
(i aib)’ AmM
Comments
The following additive versions of Cassels’ inequality may be stated [55, pp.
92-93]:
n n % n
0< (Z wia? Z wzb22> — Z w;a;b; (1.112)
i=1 i=1 i=1
2
(a7 - vim)
<X 0 ) b
< SN ;wzazbz
and

n n n 2
(: ! N 2
< 4mM <Z w;a; z> )

provided that a and b satisfy (1.108).
With the same assumptions on a and b, we have the unweighted inequalities

nom o JiF
' (2%2;1)?) 7;%1’1— ( gfj\\j> Zm i (1.114)
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and

n n 2
ogga?;b§—<2az ) < 4mM <Zaz ) . (L115)

1.17 Holder’s Inequality for Sequences of Real Numbers
Let a = (a1,...,a,), b= (b1,...,by) €RY, and p > 1, %—i—%:l. Then

i=1 i=1 i=1

The sign of equality holds if and only if the vectors a? and b? are proportional,
that is, af = kb] for all i € {1,...,n}.

S =

PROOF We know that for z,y > 0, the inequality (see Equation 1.13)

gy (1.117)
p q
1; and equality holds in (1.117) iff

1 1
TPy <

holds, provided that p > 1 and 11; + %

r=y.
n (1.117) set

Adding over ¢ = 1,2,...,n produces

Z?: aibi 1 " a 1
ﬁg,zi -
Ar Ba pizlA q “

Equality holds in (1.116) iff a—f = %7 that is, if the vectors a? and OP are
proportional. I

The weighted version of (1.116) is:

imzalbl S (i mmf) ' (i ’ITLJ)ZI) q , (1118)
i=1 i=1 i=1
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provided m; >0 fori=1,...,n

Comments
(a) We have the elementary inequality

Q=

(z+y)7 (z+w)T > z¥2i +yrw (1.119)

for all ,y,z,w >0 and p,q > 1 with % 5+, L1
The proof follows from Holder’s 1nequahty (1.116) by choosing n = 2, a; =

v ag—yp andbl—zq bz—wq

(b) For a,b € R™ and € RY, define H (z,a,b) by

) (le ad )é @x |bi|Q>

where p, q are as above.
We have the following superadditivity property [84]:

Q=

albl )

H(z+y,a,b) > H (z,a,b) + H (y,a,b) >0 (1.120)

for all z,y € R%.
It can be shown by employing the inequality (1.119) that

H(x +y,a,b)

1 1
= (Zl‘z |ai|p+Zyiai|p> (inbi|q+zyi|biq>
=1 =1 i—1 =1

n n
- Z z;a;b; + Z Yia;b;
i=1 i=1
1
n q
(Sowier)
i=1

1 1

> (Z ; |ai|p> <Z g |bi|q> + (Z Yi ai|p>

=1 i=1 =1

- ixiaibi - iyiaibi =H (x,a,b)+ H (y,a,b).
i=1 i=1

Also, we have the following monotonicity property [84):

S

H(z,a,b) > H (y,a,b) >0 (1.121)

provided z,y € R, x > y, that is, x; > y; for all i € {1,...,n}.
By employing the superadditivity property (1.120), it can be shown that

H(m,a,b) ZH((x—y)—l-y,a,b) EH(x_yaaab)—i_H(:%avb)
> H (y,a,b).
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1.18 The Minkowski Inequality for Sequences of Real
Numbers

Leta:(al,...,an),b:(bl,...,b )€R™ and p > 1. Then

[an (a; + b;)" <Za ) (il bf)é. (1.122)

i=1
Equality holds if a and b are proportional.

PROOF Write
Z (a; + b;)* Zaz (a; + b;)" —|—Zb (a; + b;)? (1.123)
i=1

Applying Holder’s inequality (1.116), we obtain

Zaz a; + b <Za > (Z a; + bi)(p_l)q> q

(5 (Bev)

1

and similarly,

zn:b(ame (Zb”) (é (a; + b;) >

=1
(9
i=1 1=1

and taking into account that 1 =1- 5’ we

for p and ¢ satisfying % + 5 =1.
Consequently, (1.123) becomes

S

Dividing by D1, (a; + b;)"]
get (1.122).

Equality holds if and only if the vectors a? and b? are both proportional to
(a + b)"; or, equivalently, iff @ and b are proportional.

The weighted version of (1.122) is

[Zml (a; + b;)? : <Zm >p+<zn:mibf>p, (1.124)
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provided that m; >0 fori=1,...,n.

Comments

(a) We have the elementary inequality
1 1i1p 1 1\P 1 1\P
(@ +8)7 +(c+d)?]| = (aF +c7) + (b7 +a7) (1.125)
for all a,b,¢c,d > 0 and p > 1, which follows by applying Minkowski’s inequal-

ity for n = 2, a; :a%, as = b%, by =cr, and by =d>.
(b) For a,b € R™ and = € R, define M (x,a,b) by

S

iqpP
M (x,a,b) := (Zml |ai|p> (Zmi|bi|p> —in lai + b;["
i=1 i=1 i=1

where p > 1.
The mapping M (-, a,b) is superadditive on R™ [84].
Indeed, for all z,y € R, we have, by (1.125), that

M (z+y,a,b)
n n % n n
(Z zi|a;|” + Zyz |ai|p> (Z z; |bi|” + Zyz |bi|p>
i=1 i=1 i=1 i=1

- Z% |a; + bil” — Zyz |a; + bi”
=1 i=1

1 1P
(Z ZT; |ai|p> + (Zn: ZT; |b1p>
=1 i=1

n S n ]
+ (Z Yi |aip> + (Z Yi |bzp>
i=1 i=1

n n
- Z% la; + b;|" — Zyz la; + b;]"
i=1 i=1

=M (z,a,b) + M (y,a,b).

1P
P

v

p

The mapping M (-,a,b) is monotonic nondecreasing on R™ [84]. This propo-
sition follows by the superadditivity of M on its first variable.

© 2011 by Taylor and Francis Group, LLC



Discrete Inequalities 43

1.19 Jensen’s Discrete Inequality

Let f: 1 CR — R be a convex mapping on the interval I. That is,

fle+ (A =t)y) <tf(zx)+ 1 —-1)f(y)

for all z;y € I and t € [0,1]. If 2, € I, p; > 0 (i€ {l,...,n}) and
P, :=3>" p; >0, then

1 & 1 &
/ (Pn ;pi%) < E;pif(xi)- (1.126)

PROOF The proof follows by mathematical induction.
For n = 2, we have to prove

, (1.127)

<p1x1 +p2x2> < Pif (@) +paf (22)
p1 + P2 - p1 + p2

where z1,x5 € I, p1,p2 > 0 with p; + ps > 0.

Now, observe that (1.127) follows by the definition of convexity for ¢ =

p1 _ _
piipa T =20 and y = xs.

Assume that (1.126) holds for “n” and let us prove it for “n + 1”7, that is,
we wish to prove

1 n+1 1 n-+1
! ( ZPMi) < Pt ;pif(xi) (1.128)

P15

forz;el,p; >0 (i=1,...,n+1) with P41 > 0.
If pp =--- =p, =0, then (1.128) is obvious.
Assume that P, > 0, then,

1 n+1 P 1 n D
o n o n+1
f (Pn Eﬁ plxl) = f ( : Pn ;: DiT; + Pn+1 ‘r"+1> (1129)

P, 1 & p
n+1
< i (1 ) + Bt

+1

P —_ 1 N5 P —
P = Py Yoy pixi and Y = Ty

by the definition of convexity for ¢t =
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By using the inductive hypothesis, we get

( szxz> Pl f (xn+1) (1130)

n+1 n+1
pn+1
if (i Ty
Ppi1 P Zp 0 n+1f( +1)
n+1
sz xz .
Pt i—1
Now, (1.129) and (1.130) give the desired inequality (1.128). a

When the function f is concave, the inequality (1.126) is reversed.

Comments
Define the means

1
A, (p,x) == B Zpia:i (weighted arithmetic mean)
n Pp,
= (H xf) (weighted geometric mean) (1.131)
P, . .
H, (p,x) = Znil& (weighted harmonic mean)
=1 x;

where p; > 0 with P, >0and z; >0 (i=1,...,n).
Apply Jensen’s inequality (1.126) for the convex mapping f (z) = —Inz on

(0,00) to get:
1 1 ¢
—In| = i | < —— i In

which is equivalent to

In[A, (p,z)] > In[Gy, (p, )]

or
A, (pyx) > G (p, ). (1.132)
If we apply (1.132) for % instead of z; (i =1,...,n) we get
1 1
> 1.133
B, (p.7) = G (p.0) (1.133)
and then, by (1.132) and (1.133), we obtain
An (p,x) > Gy (p,x) > Hy (p, @) (1.134)
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which is the well-known arithmetic mean—geometric mean-harmonic mean in-
equality. If p; >0 (i =1,...,n), then equality holds in (1.134) iff z1 =--- =
z,,. Note that inequality (1.1) is a special case of (1.134) when n = 2.

1.20 A Converse of Jensen’s Inequality for Differentiable
Mappings

Let f : [a,b] — R be a convez differentiable mapping on (a,b). If z; € (a,b),
p; >0 (i=1,...,n) with P, > 0, then we have the inequality [96]:

1 « 1 «
0< B, Zpif (i) = f (Pn ZI%%) (1.135)
Pizpz zf mz szxz : sz z .
=1

IN

PROOF  Since f is differentiable convex on (a,b), for all z,y € (a,b) we
have

f@)=f) = w@E-y). (1.136)
Choose in (1.136) z = P%L doimipiviand y =z (j=1,...,7n) to get

f <;n 2@@) — flz;) > ( i lem — ) (1.137)

forall j € {1,...,n}.
By multiplying (1.137) by p; > 0 and summing over j from 1 to n, we get

f (; sz$z> _ijf (SCJ) Z Pi Zpil‘i ijf/ (:cj) —ijl‘jf/ (I])
™oi=1 j=1 " oi=1 j=1 j=1

which is clearly equivalent to (1.135). I

Comments
(a) Apply (1.135) for the convex mapping f (x) = —Ilnz to get

1 < 1 (&
< — 1 | — — . . .
0<In < - ;:1 pm) - <Z§1p1 In xl> (1.138)
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-1
1 P, An(p,x)
=y | s | 1= - L
P 2" (2 “> H, (p,2)

i=1 z;

which gives the following counterpart of the arithmetic mean—geometric mean

inequality:
An (p,@) |:An (p, ) ]
1< —= <exp -1(, z; >0, p; >0, P, >0. 1.139
Co (o) =™ [T, (pra) (1:139)

If we apply (1.138) for Ii instead of z; (i =1,...,n), we get

Gy (p,7)

1<
- H, (p,x)

< exp [Im - 1] . (1.140)

(b) Assume that p; (i=1,...,n) is a probability distribution, that is,

St . pi = 1 and consider the (Shannon) entropy mapping H, (p) =
— > pilnp;. Then we have the inequality [94]:

0<lhn-H,(p)< > (0i—p)°- (1.141)

1<i<j<n

Indeed, if in (1.138) we choose x; = i (i=1,...,n), we get

i=1
2
i3t (n) < eew
i=1 i=1 ij=1
2
= Z (pi —pj)
1<i<j<n

and the inequality (1.141) is proved.
Equality holds in (1.141) iff (p1,...,pn) = (l e

n’

S|=
~—

1.21 The Petrovi¢ Inequality for Convex Functions

Let f be a convex function on the segment I=[0,a]. If v, €I (i=1,...,n)
and 1+ -+ x, €1, then

f@)+-+ () <fl@i+--4z0)+ (n—1) f(0). (1.142)
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PROOF  We follow the proof from Mitrinovi¢ [138]. As f is convex on I,
then for all z,y € I and p,q > 0 with p + ¢ > 0, we have

f<px+qy> o pf(@)+af ()
p+aq )~ p+aq '

(1.143)

By putting in (1.143) p =21, ¢ = @2, c = 21 + 29, and y =0 (21 + 29 > 0)

we get
x1 f (21 + x2) T2
< 0). 1.144
flo) < LB B o) (1.144)
Interchanging x; and x5, we find that
oo f (21 + T2) 1
< 0). 1.145
flaog) < IRy (g) (1.145)
Adding (1.144) and (1.145) we get
f@) + f(22) < fz+22) + £(0), (1.146)

and so (1.142) is true for n = 2.
Suppose that it holds for some n. Then, by (1.146), we have

flit - taptanp) = (@14 +20) + Tpt1)
> f(zi4- 4 x0) + f(@ng1) — f(0)

and by the inductive hypothesis,

fle) 4+ f @) + f(@nga) < flot -+ o) +140f(0).

This completes the inductive proof. I
Comments -
(a) If we assume that f is convex on I and f (0) = 0, then f is superadditive,
namely, ~

fx1+22) > f(x1)+ f(x2) forall xy,29 € 1. (1.147)

(b) Let a,b > 0 and p > 1. Then we have the inequality:
(a+ b)* > aP + bP. (1.148)

his follows by (1.147) applied for the convex mapping f : [0,00) — R,

T
f (x) = aP for which we have f (0) = 0.

(c) The mapping f : [0,00) = R, f(z) = —In(1 + ) is convex on [0, c0) and
f(0) = 0. Then, by (1.142), we get

,iln(leri) <—In <1+Xn:177:>
i=1 i=1
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which is equivalent to
n n
In (H (1 —|—a:i)> >1In (1 + Z@) ,
i=1 i=1
producing the result
[Ta+z)=1+> a, forall z; €[0,00), i =1,...,n. (1.149)
i=1 i=1
(d) Consider the mapping f : [0,00) — R,
zlnz, z >0
flx) =
0, if z=0.

This mapping is continuous and convex on [0,00). Applying the inequality

(1.142) we get
Zmi Inz; < Zwi In (Z%)
i=1 i=1 i=1

which is equivalent to:

n n Y
fol < (Z‘%) forall z; >0, i=(1,...,n). (1.150)
1

i=1 i=

1.22 Bounds for the Jensen Functional in Terms of the
Second Derivative

Let f : [a,b] — R be a twice differentiable mapping on (a,b) with the
property that m < " (x) < M for all x € (a,b). If x; € (a,b), p; > 0 with
P, = Z?:l p; > 0, then we have the inequality

m 1< 1 ¢
o5 > pipj(mi— 2;)? < —- S opif () = f |5 D pixi (1.151)
Pz 2 P, - P, -
1<i<j<n =1 i=1
M 2
< P2 Z pipj (z; — x5)".
nq

<i<j<n

PROOF  We follow the proof by Dragomir [80].
The mapping g : [a,b] — R, g (z) = f (z) — ma? is twice differentiable on

(a,b) and ¢” () = f” (x) —m > 0, which shows that g is convex on [a, b].
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Applying Jensen’s inequality (1.126) for the mapping g we can state

n 2 n

which is equivalent to

Pi Zpif (i) — f (Pl sz$z>
"i=1 "=

However, a simple calculation shows that

n n 2 n
Pi > il - (; me) = % > vy (zi —2;)°
=1 " i=1

n =1

2 2
=55 > pp(wi—ay)’,

n1<i<ji<n

which proves the first inequality in (1.151).
The second inequality follows likewise for the convex mapping h : [a,b] — R,
h(z) = $Ma?* — f (x); and we omit the details.

Comments
Consider the mapping f : [a,b] C (0,00) = R, f(z) = —Inz. Then f” (z) =
L and m = inf f’(z) = &, M = sup f”(z) = 2. Applying the

z€la,b] z€[a,b]
inequality (1.151) for the above mapping, we get for A, (p,x), G, (p,x) as
given by (1.131) the following inequalities:

1
pr > pipj(wi— ;) <In A, (p,x) —InGy (p,7)

n1<i<j<n

1 2
SW Z pipj (T — ;)" .

" 1<i<j<n

This is equivalent to

1
DD ZACEE Nk

n 1<i<j<n
An (p7 1') 1 )
= Gnlpr) =P | 2p2 D by (e —ap)? (1.152)
1<i<j<n
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where z; € [a,b], p; > 0 and P, > 0.
Note that

1 2
XD | 12 p2 Z pipj (xi — ;)" | =21
n 1<i<j<n

so that (1.152) can be seen as both a refinement of the arithmetic mean—
geometric mean inequality A, (p,x) > G, (p, ) and a counterpart of it.
From (1.152) we can also obtain a refinement and a counterpart of the
geometric mean—harmonic mean inequality Gy, (p,x) > H, (p,x) as follows.
1

Choose in (1.152) L instead of x; and note that - € [§,+]. Then, by
(1.152),
a? (x; — xj)2
n1<i<j<n v
A D, 1 2
< G"(z) <exp | —= Z p,pj o 2) (1.153)
( ) n 1<i<j<n i j

and as A4, (p7 %) H;'(p,z) and G, (p, %) = G~ (p,z), then by (1.153)

one gets
)2
€Xp | 55 Z png 2252
n 1<i<j<n i j
G (p,2) z))?
< o, (p.7) <exp | = Z plp] o (1.154)
" 1<i<j<n LTy

for all ; € [a,b], p; > 0 and P, > 0.

1.23 Slater’s Inequality for Convex Functions

Suppose that I is an interval of real numbers with interior Tand f: T —R
is a convex function on I. Then f is continuous on I and has finite left and

right derivatives at each point of I Moreover, if z,y € I and = < y, then
D~ f(x) < Dt f(x) < D™ f(y) < DT f(y), which implies that both D~ f

and DT f are nondecreasing functions on I. It is also known that a convex
function must be differentiable except for at most countably many points.
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For a convex function f : I — R, the subdifferential of f denoted by Of is
the set of all functions ¢ : I — [—o00, 0] such that ¢ (I) C R and

f@)>f(a)+(x—a)p(a) forany z,a€l. (1.155)

It is also well known that if f is convex on I, then 8 f is nonempty, D f, D™ f €
df and if ¢ € Jf, then

D™ f(z) < p(x) < D f(x) (1.156)

o
for every x € I. In particular, ¢ is a nondecreasing function.

If f is differentiable convex on ;, then 9f = {f'}.
The following inequality is well known in the literature as Slater’s inequality
[160]:

Let f : I — R be a nondecreasing (nonincreasing) convez function, x; € I,
pi >0 with P, := Y"1 p; >0 and Y i pip (x;) # 0 where ¢ € Of. Then
one has the inequality:

PROOF First, observe that since, for example, f is nondecreasing, ¢ (x) >
0 for any « € I. Thus,
D iy PiTip (T4)

Z?:l pip (7;)

since it is a convex combination of x; with the positive weights

el, (1.158)

zip (i)
Z?:l pi ()
A similar argument applies if f is nonincreasing.
Now, if we use the inequality (1.155), then we deduce

1=1,...,n.

fx)=f(z) > (x—z)o(x;) forany z,z;,€l,i=1,...,n. (1.159)

Multiplying (1.159) by p; > 0 and summing over i from 1 to n, we deduce

n
) — % > opif (@) > szsa ) szxzso z;)  (1.160)
"i=1

for any = € I.
If in (1.160), we choose

Z?:l Dixip (»’Cz‘)
Z?:l pip (.%'Z)

xr =
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(which we have proved belongs to I'), then we may deduce the desired inequal-
ity (1.157).

If one would like to drop the assumption of monotonicity for the function
f, then one can state and prove the following result in a similar manner:
Let f: I — R be a convexr function, x; € I, p; > 0 with P, > 0 and
>ic1 pip (i) # 0, where p € Of. If
Doy Pimip ()
iy P (i)
then the inequality (1.157) holds.

el (1.161)

Comments
The following result in connection to the (CBS)-inequality holds [55, p. 208]:

(a) Assume that f: Ry — R is a convex function on Ry = [0,00), a;,b; >0
with a; #0,i € {1,...,n} and Y, Z<,0( )#Owheregoeaf

(i) If f is monotonic nondecreasing (nonincreasing) in [0,00) then

Za <p( ) Za Z Zazj)z;(( )> . (1.162)

(i) If
>imq aibip (,%) -0
i1 ade (,%) o

(1.163)

then (1.162) also holds.

(b) Consider the function f :[0,00) — R, f () = aP, p > 1, then f is convex
and monotonic nondecreasing and f’ (x) = pxP~1 Applymg (1.162), we may
deduce the following inequality:

n p+l1 n n P
P <Z afpbf1> <Y a? (Z a?%f) (1.164)
i=1 = ‘

forp>1,a;,b; >20,i=1,....n

1.24 A Jensen Type Inequality for Double Sums

The following result for convex functions via Jensen’s inequality also holds
[55, p. 211].
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Let f : R — R be a convex (concave) function and x = (x1,...,2Tn),
p = (p1,...,pn) Teal sequences with the property that p; > 0 (i=1,...,n)
and 3", pi = 1. Then one has the inequality:

n n 2
f dic pix? — (Ci=i piwi) ]
n . n . 2
D1 Ppi — (Do ipi)
Zl§i<j§npipj [ kl i f (Azy - Aml)}
<(2) T T  (1.165)
Die1 i%p; — (2 iz ipi)
where Axy = x4 —x (k=1,...,n —1) is the forward difference.

PROOF We have, by Jensen’s inequality for multiple sums, that

f Z?:l pm? - (ZZ;I pixi)2‘| _f l21<i<j<n pipj (Ti —

1“)2
j
i =1 pizi) L 1 (1.166)
Doic1 i — (X021 i) Zl<i<j<" pip; (j =)
Dicicjzn il (J — Z)Q (?ﬁ_f))

PR . 2
El§i<j§npipj (- i)Qf ((ﬁ—fﬁ) )

. N2
Zl§i<j§npipj (J—14)

=/

On the other hand, for j > ¢ one has

Jj—1 j—1
T;— X = Z (g1 — ) = Z Axp (1.167)
k=i k=i
and thus
2
(xj; — ;) (Z Axk> = Z Az - Axy.
k,l=i

By applying the Jensen inequality for multiple sums once more, we deduce

(xj—xz)Q _ Zkl ZA(E]C A.’El
f[ =’ ] f[ =’
Zkl i (Afk‘Axl).

(j —i)?

(1.168)

<(2)
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Thus, by (1.168) we have

2 it f(Axy-Axy)
2i<icij<n PiPs (5= 1) “(3—1)2

. N2
Zl<i<j<npipj (G —1)
Z1gi<j§npipj[ Icl zf(Axk Azy)
Z?:1 i’p; — (Z?:l ipi)

Finally, from (1.166) and (1.169) we obtain the desired inequality (1.165). [I

I<(>)

(1.169)

Comments
The following inequality connected with the (CBS)-inequality may be stated
[55, p. 212]:

Let f : R — R be a convexr (concave) function and a = (a1,...,a,),
b= (b1,...,bn), w=(wi,...,w,) sequences of real numbers such that b; # 0,
w; >0 (i=1,...,n) and not all w; are zero. Then one has the inequality

n n n 2
f Dic1 wiaz D i1 wib2 — (D i—q wia;b;) ]

S wib? Sy Pwib? — (S dwib)”
Zl<z<]<n wleb2b2 {Zkl i ( (Zf) A (Zil))} 1170
S wib2 S 2wib? — (S iwib;) - (L170)

i

The proof follows by (1.165) on choosing p; = w;b? and x; = i=1,...,n.
We omit the details.

<(>)
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Chapter 2

Integral Inequalities for Convex
Functions

The concept of convexity and its various generalisations and extensions plays
an important role in modern analysis.

Numerous Hermite-Hadamard (H.-H.) type integral inequalities are pre-
sented for both convex functions as well as for log-convex, quasi-convex, s-
convex, and other related classes of functions such as the Godunova-Levin
class of functions. Since the logarithmic, identric, and p-logarithmic means
can be obtained as integral means of some particular convex functions, we pro-
vide here various applications of the H.-H. integral inequalities which comple-
ment, improve, and provide reverses of some classical inequalities for means.

Many remarks and comments are given which reveal a rich interconnec-
tion between the above inequalities and create a natural platform for further
research and applications.

2.1 The Hermite-Hadamard Integral Inequality
Let f:[a,b] — R be a convex mapping on [a,b]. Then

f(“g“’)<bia/:f<x>dx<w, (2.1)

which is known as the Hermite-Hadamard (H.-H.) integral inequality.

PROOF By the convexity of f on [a,b], we have
flta+ (1 —=1)b) <tf(a)+ (1 —1t)f(b)

for all t € [0,1].
Integrating over ¢ on [0, 1], we obtain

/0f(m+(1—t)b)dt§f(a)/0tdt+f(b)/0 (1—t)dt. (2.2)

55
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1tdt: 117tdt:f
o= [Ta-n

and, by the change of variable z = ta + (1 —t) b,

/fta+1—t) —a/f

we get the second part of (2.1) from (2.2).
By the convexity of f we also have

Since

[f (ta+ (1 —t)b) + f((1 —t)a+tb)]
{ta—f—(l—t)b—k

1
2

> f

2

(1—t)a+tb} :f(a;rb)

Integrating this inequality over ¢ on [0, 1], we get

f(a;rb> <;[/Olf(ta—k(l—t)b)dt—i—/olf((l—t)a+tb)dt}
= bia/abf(z)das

which proves the first part of (2.1). I

Comments
(a) Assume that g : [a,b] — R is twice differentiable on (a,b) and m <
9" (x) < M for x € (a,b). Then we have the inequality [88]

m b a
ﬂ(b—a)ngl /g(x)dx—g( ;Lb><‘;”(b—a)2. (2.3)

—a

Indeed, if f(z) = g (z) — Za?, then f”(z) = ¢” () —m > 0, which shows
that f is convex on (a,b). Applying the Hermite-Hadamard inequality (2.1)
for f we get

g(“;“’) _2(a+b>2
(a;b>—b—a/f b_a/ab[g(x)—rgmﬂdx

~

1
—b_a/ag(x)dx 2 S(b—a)

1 b m a4+ ab+b?
—bia/(lg(at)dx—§~73 .
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This implies that

m a2+ab+b m [a+b\> 1 b a+b
oz r=re " < —_
2 3 2<2>—b—aag(x)dx 9(2)’

which proves the first inequality in (2.3) upon some simplification.
To prove the second part of (2.3), we apply the same argument for the
convex mapping h(z) = % z? — g (z), z € [a,b].

(b) If ¢ is as above, then [89]

b
g(b—a)2§g(a);g(b)—bia/ag(x)dxgzl\g(b—a)Q. (2.4)

This can be proven by applying the second part of the Hermite-Hadamard
inequality (2.1) for the mapping f (z) = g (x) — Za? as follows:

gla)+g() m (a®+b%)

2 2 2
b 1 I
f(a);f()>b_a/a f(x)dx:b_a/a lg@) = 542 da
1 b 2 b+ b2
:bia/ag(x)dx—%-%-

This is equivalent to

m [a® +b%2  a® +ab+ b2 g(a)+g(b) 1 b
4 _ < _
2[ 2 3 }— 2 b—a/ag(x)dm’

which proves the first part of (2.4). The second part is established in a similar
manner; and we omit the details.

2.2 Hermite-Hadamard Related Inequalities

The following result is a generalisation of the first part of the Hermite-
Hadamard inequality (2.1) (see Dragomir and Pearce [103]).

Let f: 1 CR — R be a convex function on I and a,b el with a < b. Then
for all t € [a,b] and X € [f7 (t), [} (t)] one has the inequality:

f(t)+A<a;_b—t><bia/:f(x)da:. (2.5)
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PROOF Let t € [a,b]. It is known [151, Theorem 1.6] that for all A €
[fL(t), fi. (t)] one has the inequality:

f@)—f@) >A(x—t) forallzé€la,b.

Integrating this inequality on [a, b] over = we have

[ 1@ -o-armzr0-0 (50 1)

which proves the inequality (2.5). I

For t = ’”‘b we get the first part of the Hermite-Hadamard inequality (2.5).
Furthermore we have the following particular cases of (2.5) [103]:

Let f be as above and 0 < a < b.

(i) Iff+(\ﬁ)>o then

/abf(x)dxzf(\/%);

b—a

(i) If f" (jf;) ) > 0, then

b—a/f (21171))

(iii) If f is differentiable in a and b, then

Lbf(x)demax{f(a)+f/(a)b;a7f(b)+f/(b)a;b}

b—a

and

fla) + )+ ' (a) :
0< —a/f 5 (b—a);

(iv) If x; € [a,b] are points of differentiability for f, p; > 0 are such that
P,:=%" pi >0 and

a+bz.f :L'z pz>zpz ixm

then one has the inequality

1 b 1 &
b—a/a f(x)dxzp—niﬂpif(xi).
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It we assume that f is differentiable on (a,b), we recapture some of the
results from Dragomir [62] and Dragomir and Ionescu [97].
The second part of the H.-H. inequality can be extended as follows [62]:

Let f and a,b be as above. Then for all t € [a,b] we have the inequality:

b —a a) — — a
Ry PR CERICEIUES (R

PROOF First, we remark that the class of differentiable convex mappings

on (a,b) is dense in uniform topology in the class of all convex functions
defined on (a,b). Thus, without loss of generality, we may assume that f is
differentiable on (a,b). Therefore we can write the inequality:

f@W) = f(@)>{t—2z)f () for all t,x € (a,b).

Integrating this inequality over z on [a, b] we get:

b b
- [t@dz e -f@) - [ o @ @)
A simple computation shows that

bxf’(x)dw’: bf (b) —af (a fla
J -/

and the inequality (2.7) becomes

b
(b—a)f(t)=t(f(b) = f(a))+bf(b) —af (a) 22/ [ (x) da
which is equivalent to (2.6). a

With the above assumptions, and under the condition that 0 < a < b, one
has the inequality:

b
[ # @ de < min{H @0).Gr (@b) . A @b} (28)

b—a
o Hy (a,b) = % [f (fibb) Lo (b)bizf (a)} 7
Gy (a,b) =% [f(\/%) \[f(f)i\\;f(a)]’

Aj(a,b) _;[f<a;b>+f<b>;f<a>}
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The inequality (2.8) for A (a,b) has been proved by Bullen in 1978 [151,
p. 140] and the inequality (2.8) for G (a,b) has been proved by Sandor in
1988 [158].

The following generalisation of the above result has been proved by Dragomir
and Pearce [106], which gives a refinement for the second part of the H.-H.
inequality.

Let f: 1 CR — R be a convex function, a,b el with a < b and T; €
[a,b] ,p; > 0 with P, > 0. Then

b
bia/ J (@) de (2.9)
S;{Zszf(xz)er a[(b xp)f(b)+(xp_a)f(a)]}
S%(f(a)Jrf(b)),
where
1 n
Tp = Fn DiT;

PROOF  Similar to the preceding proof, it is sufficient to prove (2.9) for
convex functions which are differentiable on (a,b). For any z,y € (a,b), we
have

f) = fz) = f(2)(y —2) forall z,y € (a,b).
Thus, we obtain:
f(x)— f(x) > f (2)(x; —x) forallie {1,...,n}.

By integrating on [a, b] over x we have

_a/f

zbfiaof()f _a/ of (@
:biia(f(b)ff(a))*m(bf()faf i [ s
Furthermore, multiplying by p; > 0 and summing over i from 1 to n, we
obtain
LS
P, 2 Di

>

p 1 ’
0 =1 @) = s OF B —ef @)+ 5= [ F@)dr
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Thus,

b n
bza/a f(x)dif<é;pif(xi)‘f'bia[(b—xp)f(b)—k(xp_a)f(a)].

This proves the first inequality in (2.9). Let

b—x; T, —a .
= = ; 1-.- .
a b—a’ﬁ b_a,xle[a,b],ze{, ,n}

It is clear that a + 8 = 1. From the convexity of f we have

bf‘%i
b—a

Tr; —a

b—a

fla) + f(b) = f (@)

for all i € {1,...,n}. By multiplying with p; > 0 and summing over ¢ from 1
to n, we derive the following:

() @)+ - ) FO) 2 5SS @) (210)
" i=1

The inequality (2.10) is well known in the literature as the Lah-Ribarié¢ in-
equality [141, p. 9]. Using this inequality, we have

P% Zpif (z:) + ﬁ [(b—xp) f (b) + (z, — a) [ (a)]

1

< 5o [0 —ap) f(a) + (zp —a) f(0) + (b —2p) f () + (zp — @) f (a)]
= f(a)+ f(b).
Thus, the inequality (2.9) is now completely proven. I

Observe that, with the above assumptions for f,a,b and if ¢ € [a,b], then
we have

f) 1 b () —af(a) —t(f ()= f(a) _ fla)+[(b)

2 2 b—a 2

PROOF The argument follows by the above result if we choose x; = t,
i € {1,...,n}. We shall omit the details. I

The inequality (2.9) is also a generalisation of Bullen’s result. We recapture
this result when z; = “T*b,i =1,..,n.

Before proceeding to further comments, it is worthwhile to recall definitions
of some well-known special means. These are
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The arithmetic mean: A = A(a,b) := (a+b)/2, a,b > 0;

The geometric mean: G = G(a,b) :== vab, a,b> 0;

o The harmonic mean:
2

H=H(a,b) := +—, a,b>0;
aTh
o The logarithmic mean:
b—a :
if a #b,
L= L(a,b) :={ ™one # a,b> 0.
a if a=0"0,

Note that for the convex mapping f = % : (0,00) — R, we have

1
b—a

b
/ ftydt = L™ (a,b) for a#b.
a
o The p-logarithmic mean:

1/p
pptl_ g+l .
Lp = Lp(a, b) = [m} if a # b,

a if a=0",

p € R\{-1,0}, a,b > 0.

For the convex (or concave) mapping f(t) = ¢?,p € (—o0,0)U[1, 00)\{—1}
(or p € (0,1)), we have

1
b—a

b
/ F(t)dt = LP(a,b) for a #b.

o The identric mean:
1

1P\
[=1I(a,b) = é(ﬁ) ifazb  pso.
a if a=0",
For the convex mapping f(t) = — lnx, we have
1

b
o [0 =wiay it azs

These means are often used in numerical approximation and in other areas.
However, the following simple relationships are known in the literature:

H<GLSLLSILA

It is also known that L, is monotonically increasing in p € R with Ly = I and
L =1L
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Comments
(a) We shall start with the following result [103]:

Let p € (—0,0) U [1,00)\{—1} and [a,b] C (0,00). Then one has the

inequality:
ILP — P
- >A—t (2.11)
ptP—!

for all t € [a,b].

PROOF If in (2.5) we choose f : [a,b] — [0,00), f(z) = 2P and p as
specified above, then we get

1 b
/ 2Pdx > P —|—ptp_1 L—i—b —t
b—a/, 2

for all t € [a,b]. Since

1
b—a

b
/ xPdr = LE (a,b) = LY

p

we get the desired inequality (2.11). (l

By using the above inequality we deduce the following particular results
which are related to various means:

Ly -1 L -1

(i) pIp1 >A-12>0, FZA*LZ(L
LP — P P — [P

onéé;f_ -G >0, iﬁ;rzA—Hzm
LP — P P — pP

(iii) 2 >A-a>0, 0< -2 <b- A
paP—1 pbp—1

The following result also holds:
(b) Let 0 < a < b. Then for all t € [a,b] we have the inequality:

L—-t A-t
— < — .
=3 (2.12)

PROOF If in (2.5) we choose f (z) = X for z € [a,b], then we have:

b
L[t d(e))

b—a r ot t2 2

a
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which is equivalent to
1
L 2
and proves the inequality (2.12). I

Using the above inequality we can state the following interesting inequali-

ties:
L,-L _L,—A A-G _L-G
> >
L — L, ’ G — L~
A-H L—-H L—a_ A-a
> ) >
H — L L a
and
b—L _ b—A
L >
L — b

Finally, we have the following additional result [103]:
(c) Let 0 < a < b. Then one has the inequality

A—
Inl —Int < Tt (2.13)

for all t € [a,b].

In (2.5), choose f (z) = —Ilnz,z € [a,b] to obtain

b
a+ —t>7

PROOF
b 1

/ Inzde > —Int — — (

a t 2

b—a

which is equivalent to

—ln](a,b):—lnIZ—lnt—%(A—t%

which proves (2.13) .

Using the inequality (2.13), we get for p > 1 that
- A

L,— A
lanflnfzpizQ Inb—Inl > ——
L, b
and A-T A-G
0<In/-InL<>"—=, 0<Inl-InG<—
and A—H A
— 0<Inl-—Ina< 22
a

)

0<InI-InH <L

respectively.
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(d) In the following, we shall give some natural applications of (2.6) [103].

Let p € (—00,0) U [1,00)\ {—1} and [a,b] C [0,00). Then one has the
inequality:

-t <p (L —tr}) (2.14)

for all t € [a,b].

PROOF In (2.6), we choose the convex function f : [a,b] — [0,00),
f(z) = aP to get:

1 /b pip < 4 1 bl — gptl L P —ar
’der < — + - —t-
b—a /, -2 2 b—a b—a

for all ¢ € [a,b]. As

1 b ppt+l _ gptl
/ xPdr = L, e =(p+1)L>

b—a b—a P
and
bP — aP -1
b—a Lyt
we have
p tP 1 P p—1
1< S5 (oL - o]
v Lb 1 -1
=55t ap ()
from the above inequality, which is equivalent to (2.14). I

In particular, for p > 1, we have
-1 -1
0<rp—Ar<p(Lp-ALY), 0<ip-rr<p(Lf- L))
and
0<Lph-1<p(Lh—1L37}), 0<Lp -G <p(Lh-GILTY).
(e) The following proposition also holds [103]:
Let 0 < a < b. Then for all t € [a,b] we have the following inequality:

t—L
L

2 —G?
G2

1
< . .
<3 (2.15)

© 2011 by Taylor and Francis Group, LLC



66 Mathematical Inequalities: A Perspective
PROOF  If we choose in (2.6) f (z) = 1, then

1 bdx<1 1t(p—g) 1t

b—-aj, x 2t 2 b—a 2t 2ab’
that is,
1 1 t 1 1 t 1
<4 or o<
L =2t 2ab L t7~ 2ab 2t
which is equivalent to (2.15). I
The following are special cases of (2.15):
L,~L 1 Ly-G?
< P <Z.Pp_— >1
0 — L — 2 GQ (p — ) )
A-L 1 A?2-G? I-L 1 I?-G?
0< <5 , 0< <3 ;
L 2 G? L 2 G?

and

1 G*°~-H*> L-H

0 —- <
-2 G? - L
(f) We also have the following application of (2.6) [103].
Let 0 < a < b. Then one has the inequality
L—t
5 <InI —Int, (2.16)

for all t € [a,b].

PROOF Ifin (2.6) we choose f (z) = —Ilnxz,z € [a,b] we get

b - - J—
/lnxdacg—lnit_lblnb alna—t(Inb—Ina)

b— 2 2 b—a
ot 1 (b ﬁ—i-lt Inb—Ina
T T2\ 2'\b—a

Int 1 t
This gives us

Int 1 t

—nlI<-——-[1+Inl]l+—

nls -5 -5 l+nl+gr,

that is,

—2InT < —lnt—l—lnl—s—%,

which is equivalent to

1——=<Inl-Int,

SIES
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and proves the inequality. I

From the above inequality (2.16) we deduce the following particular inequal-
ities involving the logarithmic, geometric, identric, harmonic, and arithmetic
means: G I H

" <InI-InG, 0<=—

0< <Inl—-InH

and
A—L

>InA—Inl>0.

In what follows we shall point out some natural further applications of (2.9)
[103].

(g) Let r € (—00,0) U [1,00)\ {—1} and [a,b] C [0,00). If x; € [a,b], p; >0
with Py, :=>"" 1 pi >0 (z = Ln), we have the inequality:

L" (a,b) — [MT[Z"] (a?,p)y (2.17)
<r [[LT (a,b)]" = Ap (z,p) [Lr—1 (a, b)]“l}
<24(",0") (L (a,b)) — MY @ip)]

where

1 n
Ay (z,p) = B > pix
™i=1

1s the weighted arithmetic mean and

‘ 1 n r
=1

-

is the r-power mean.
PROOF 1In (2.9) we choose f (z) = 2", = € [a,b], to get

1 b 1 r br+1 o arJrl b —a”
/ x'dr < 3 [(M,[f] (x;p)) +——An(z,p)-

b—a b—a b—a
<A@ ,a").
Since
br+1_ar+1 0L b -
ﬁ—@“*‘ ) [Lr (a,b)]
and " .
—a —
7 =7 L1 (a,0)] '
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we have:
1 r T r—1
L7 (a,b) < 5 [[ME @ p)] + 0+ 1) L (@0 = rAn (2.p) [Lo-a (a,0)] ]
< A@D",a")
which proves (2.17). I

If in (2.17) we choose z; = t, i = 1,n we get
Ll —t" <r[Ll—tLI"{] <2A(b",a") — L] —t", t€[ab], (2.18)

which provides a counterpart for the inequality (2.14) (for » = p). The second
inequality in (2.18) produces the particular inequalities:

0<r[Ly—ALZ ] <24(b,a") — L7 — A",
0<r[Ll—LL"{] <2A(b",a")— L, — L,
0<r[Ly—ILZ] <2A(b,a") — Ly~ I",

and
0<r[Ll—GLIZY] <2A(b",a") — LT — G

(h) The following proposition holds [103]:

Let 0 < a < b, z; € [a,b], i = 1,n, p; >0, i = 1,n. Then one has the
inequality:

_ 2
Hopa) = L(@h) (1 Aoy (p) =G (ad) o0
L (a,b) 2 G? (a,b)
A (a7 b) Hn (pa LU) — GQ (aa b)
- G? (a,b) ’
where H,, (p,x) is the weighted harmonic mean, that is,
1 P
= [_1] = ___n
PROOF If in (2.9) we choose f (z) = 1, z € [a,b], we get:
1 fPdr 1 |1 &Gpi 2 111 141
<z - 122 a _ A b a| < a b
b—a/a T — 2 P”;xi b— n(w’p)bfa - 27
that is,
1 < 1 1 H, (p,x) Al(a,b)
L(a,b) =2 [Hy(p,x) G?(a,b)] = G*(a,b)
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This gives
1 1 <1 An (z,p) 1 - Ala,b) 1
L(a,b) Hy(p,x) =2 |[G*(a;b) Hn(px)] = G*(a,b) Hy(p,z)

which is equivalent to

Hn (p’x) — L(avb) < 1 . [An (;U,p) Hn (pvx) - G2 (a,b)]
L(a,b)H, (p,x) — 2 G?(a,b) H, (p, x)
A(a,b) H, (p,z) — G?(a,b)
- G?(a,b) H,, (p, x)
and proves the inequality (2.19). a0

If in (2.19) we choose z; =t, i = 1,n we get

_ 2 _ 2 2
t—L < 1 ) t G < tA—G 7

L —2 G? - G?
which provides a counterpart for the inequality (2.15) . The second inequality
(2.20) gives us the following particular results:

telab], (2.20)

1 rP-G _IA-G
2 Gz - G 7
(i) Finally, we also have the following result [103].

Let 0 < a<band z; € [a,b], p; >0 (i =1,n) with P, > 0. Then we have
the inequality:

I2-G?2 LA-G?
0< 0< S e

DN =

L (CL, b) B An (l'ap)
L (a,b)
>1InG?(a,b) —InT (a,b) —In G, (p,x),

In7(a,b) —InG, (p,x) >

(2.21)

where Gy, (p, ) is the weighted geometric mean. That is:
1
n Pp
Gp (p,x) == (H x?) .
i=1

PROOF Ifin (2.9) we choose f () = —Inz, x € [a,b] we obtain:

1 b
b—a/ (—Inx)dzx

1 1 < blnb—alna Inb—1na
< -3 Pﬂ;ﬂpz D&+ n(@,p) ——
Inb—1Ina
< - -

- 2

© 2011 by Taylor and Francis Group, LLC



70 Mathematical Inequalities: A Perspective

This is equivalent to

b
bia/a lnxdx>;[lnGn(P,w)—Hn[e.I(a,b)]—m > InG (a,b)
or
. L1 Au (@.p)
T (a,b) > 5 G (p,2) + 5 + 5T (a,0) = T208 > G (a,b).
n (a,b)_2nG (p x)+2+2 nl (a,b) 2% (a.b) nG (a,b)
Thus,

1 1
§lnl(a,b) > [lnGn (pyx)+1— An(x,p)} >InG (a,b) — §1nI(a,b)

L (a,b)

DN | =

or, additionally,

DN | =

[lnI(a,b) — lnGn (p7 x)} 2 % |:L(a7b) - An (IE,p):|

L (a,b)
1 1
>InG (a,b) — ilrlf(a,b) - §1HGn (p, ).

This proves the inequality (2.21). I

If in (2.21) we put ; =t,i = 1,n we get
L—t )
lnI—lntZTzlnG —Inl —1Int, t € [a,b], (2.22)

which counterparts the inequality (2.16) . This last inequality also gives us the
following particular inequalities:

A—

L
0< <-InG*4+Inl+Ind

and I
0< % < —InG?+1InI?

which are equivalent to

A—-L IA I—-L I?
<——<In(— < Z<h|=).
0< 7 _ln(G2> and 0< 17 _1n(G2)

Furthermore,

A IA 1 I?
1§exp(L1)§G2 and 2§exp<L1)§GQ.
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71
2.3 Hermite-Hadamard Inequality for Log-Convex
Mappings
Let f: 1 — (0,00) be a log-convex mapping on I, so that it satisfies
f(te+(1=8) ) <[f @] [f W)]"", for all z,y€el, for all t[0,1]. (2.23)
If a,b€ I, a <b, then we have the inequality [99]
f(a;b)<exp[bl /mf() (2.24)

1 b
< G(f(x), flatb—x))ds

< /f )do

<L(f(a),f (b)),
where G (p,q) is the geometric mean of p,q.

PROOF Writing the Hermite-Hadamard inequality for In f, which is con-

vex, produces
b
In f(a+b> < bia/a In f(x)dzx

from which the first inequality in (2.24) is obtained.
Integrating the identity

G(f(x),fla+b—x))=exp[n(G(f(z),f(a+b—x)))

on [a,b] and using the well-known Jensen’s integral inequality for the convex
mapping exp (+), we have

b
bia/ G(f(z),fla+b—x))dx
b
—b% exp[In (G (f (z), f (a+b—x)))]dx

b
> oxp | | 1n[G<f<x>,f<a+b—:c>>]dx]

. bia/ab<1nf(x)+1n2f<a+b—x))d4

—exp | —— 1nf()
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since obviously

b b
/lnf(x)dx:/ Inf(a+b-—1)de.

Thus, the second inequality in (2.24) is proved.
By the arithmetic mean—geometric mean inequality, we have that

f@)+flatb—x)
2 )

/ £l
—a
This proves the third inequality in (2.24).
To prove the last inequality, we observe from the assumption of log-convexity
of f that

G(f(z),fla+b—x)) < € [a, b]

from which, upon integration, we get

—a/G a+bfx))dx<

Fta+ 1 —=8)b) <[f(a)] [f®)]"", foralltela,b]. (2.25)

Integrating (2.25) over ¢ in [0, 1], we have

1 1
| fava-ovas< [ @) (e a
0 0

/fta+ (1-1)b b_a/f

Now, since

and

the inequality is thus proved. I
Comments

Other inequalities for log-convex functions can be found in Dragomir and
Mond [99].
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2.4 Hermite-Hadamard Inequality for the Godnova-Levin
Class of Functions

In 1985, Godnova and Levin (see Dragomir, Pecari¢, and Persson [108] or
Mitrinovié, Pec¢ari¢, and Fink [141, pp. 410-433]) introduced the following
class of functions.

A mapping f : I — R is said to belong to the class @ (I) if it is nonnegative
and for all z,y € T and X € (0,1), satisfies the inequality

fx)  fQ)

SR (2.26)

fQz+(1=Ny) <

Godnova and Levin also noted that all nonnegative monotonic and nonnega-
tive convex functions belong to this class, and proved the following motivating
result:

If fe@() and x,y,z € I, then

f@)(@—y)(@-2)+fy)y—2)(y—2)+f(2)(z—2)(z—y) 2 0. (2.27)

In fact, (2.27) is equivalent to (2.26). Therefore it can alternatively be used
in the definition of the class Q (I).

For the case f(z) = 2", r € R, the inequality (2.27) obviously coincides
with the well-known Schur inequality.

The following result of the Hermite-Hadamard type holds [108].

Let f € Q(I), a,b € T with a < b and f € Ly[a,b]. Then one has the

inequalities:
a+b 4 b
< 2.2
(50 <52 [ 1o (2.28)
and .
1 fla)+ f(b)
<= 2.2
= | p@ s @y < HOTLE, (229)
where p(z) = %, x € la,b]. The constant 4 in (2.28) is the best
possible.

PROOF Since f € Q(I), we have, for all z,y € I (with A = % in Equation
2.26)

2@+ 1) = 1 (552).

Choosing x =ta+ (1 —t)b, y = (1 — t) a + tb, we get

2/ (tat (1= 00) + 1 (- Da+m) = £ (50
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Further, integrating for ¢ € [0, 1], we have
b
[/)fta+ 1—1)b dt+/‘f 1—ta+dﬁﬁ]>f<a+ ). (2.30)

Since each of the integrals is equal to ;= f f (z) dz, we obtain the inequality
(2.28) from (2.30).

For the proof of (2.29), we first note that if f € Q (I), then from (2.26) for
all a,b € I and X € [0,1], we have

AL=X)fAa+(1=2)b) <(1—=A)f(a)+Af(b)

and

AT =N f((1=XNa+x) <Af(a)+(1—=X)f(b).
By adding these inequalities and integrating, we find that
1
| AQ=N 1 et (=20 + £ (1= N a+ 2] ax
<fl+r@®). (231)
Moreover,

/IA(l—)\)f()\a—i—(l—)\)b)d/\ (2.32)
0

:/lk(l—)\)f((l—A)a—k)\b)d)\
0

1 b(b—x)(w—a)
_b—a/a &) f(z)dx.

We get (2.29) by combining (2.31) with (2.32); and the proof is complete.
The constant 4 in (2.28) is the best possible because this inequality reduces
to an equality for the function

b
1,a§m<%
b
fla)=q4,2="123"
b
1,4 <z <0

Additionally, this function is in the class @ (I) because

=4z f(Ax+(1-Ny)
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for all z,y € [a,b] and A € (0,1).
The proof is thus complete. I

Next, we shall restrict the Godnova-Levin class of functions and point out
a sharp version of the Hermite-Hadamard inequality in this class. More pre-
cisely, we say that a mapping f : I — R belongs to the class P (I) if it is
nonnegative and, for all x,y € I and X € [0, 1], satisfies the following inequal-
ity:
fQz+A=Ny) < f(@)+f(y). (2.33)
Obviously, @ (I) D P (I). It is important for applications to note that P (I)
also consists of only nonnegative monotonic, convex, and quasi-convex func-
tions, that is, nonnegative functions satisfying

Sz + (1= XN)y) <max{f(z),f(y)}.

The following result of the Hermite-Hadamard type holds [108]:

Let f € P(I), a,b € I with a < b, and f € Ly[a,b]. Then one has the
inequality

b
f<a;b)§bfa/ulf(fc)dIS2(f(a)+f(b)). (2.34)

Both inequalities are the best possible.

PROOF By employing (2.33) with the choice of z = ta+ (1 —¢)b, y =
(1—t)a+tb, and A = 1, we find that

f(“;b) <flta+ (1 —t)b)+ f((1 —t)a+th)

for all ¢ € [0,1]. Thus, by integrating on [0, 1], we obtain

a-+b 1
f( )jgl[me(lﬂw+fﬂlﬂa+wﬂﬁ

2
b
= bfa/ f(z)dx

and prove the first inequality.

The proof of the second inequality follows by using (2.33) with = a and
y = b and integrating with respect to A over [0, 1].

The first inequality in (2.34) reduces to an equality for the nondecreasing

function
0,a<wz< %t
f(z)=

1, e <z <.
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The second inequality reduces to an equality for the nondecreasing function

0,z =a,
f(af)={

l,a<xz<b.
The proof is thus complete. a0
Comments

For other results on Hermite-Hadamard type inequalities, see Dragomir, Pecari¢,
and Persson [108].

2.5 The Hermite-Hadamard Inequality for Quasi-Convex
Functions

We shall start with the following definition:

The mapping f : I — R is said to be Jensen (or J)-quasi-convex if

F(55) < max(r @) 7 0) (2.35)

forallxz,y €I,

Note that the class JQC (I) of J-quasi-conver functions on I contains the
class J (I) of J-conver functions on I. We recall that J-convex functions are
those which satisfy the condition

f <$;y> < f(x);f(y) for all ,y € I. (2.36)

The following inequality of the Hermite-Hadamard type holds [102]:

Suppose a,b€ I CR and a <b. If f € JQC (I)NLyla,b], then

f(a;rb)gbia/abf(x)da:—s—l(a,b), (2.37)

where

b
I(a,b) = ﬁ/ f () — f (a+b—1)| da.
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Furthermore, I (a,b) satisfies the inequalities:

0<I (a b) (2.38)

mm{/ |f (z)]dx |
1 b, :
\E((b—a)/a f (a:)da:—J(a,b)) }

b
J(a,b) = (b—a)/ F2) f(a+b—1)da.

where

PROOF  Since f is J-quasi-convex on I, we have the following from the
well-known definition of max, for all z,y € I:

f<m+y> @+ @@= W]

2 2

Fort e [0,1],put z =ta+ (1 —¢t)b, y= (1 —¢t)a+tb € I. Then
a+b

<

1(450) <

Integrating this inequality over [0, 1] gives

f(a;rb> §;[/01f(m+(1t)b)dt+/01f((1t)a+tb)dt]

1

Jr% |f (ta+ (1 —1)b) — f ((1 —t) a4+ tb)| dt.

[f (ta+ (1 —t)b) + f((1 —t)a+tb)

+|fta+(1=t)b)— f((1—t)a+1db)|].

DN | =

Since

/fta—l— (1—t)b)dt = /f (1—t)a+th)d b_a/f

and by using the change of variable = ta + (1 — t) b, we have

1 1
5/0 If (ta+ (1—)b) — f((1—t)a+tb)| dt

/ If () — fla+b—2z)|dx
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and the inequality (2.37) is proved.
We now observe that

0<1I(a,b)< [/ |f (z |dx—/ |f a+b—x|daz1
1

x)| dx.

On the other hand, by the Cauchy-Bunyakovsky-Schwarz inequality, we have

/ |f (x) — f(a+b—2)|ds
S% _bia/a 'f<f>f<a+bw>|2d4
) b %
:% bia/ (fz(x)—Qf(x)f(cH—b—x)+f2(a+b_x))dm]

S

- , )
:% bza/af2(m)dx—%‘/(lf(x)f(a+b—x)dx

b b
:2(b\/—§a) [(b—a)/a fQ(x)dz—(b—a)/a f(x)f(a-yb_m)dx]

and the inequality (2.38) is proved. I

Nl=

Wright introduced an interesting class of functions [167], generalising the
concept of convexity.

Namely, we say that f : I — R is a Wright-convex function on I C R if, for
each y > x and § > 0 with y + 9, x € I we have

fla+0)—f@)<fly+d)—f(y). (2.39)
The following characterisation holds for W-convex functions [167]:

Suppose I C R. Then the following statements are equivalent for a function
f:I—-R:

(i) f is W-convex on I;

(ii) For all a,b € I and t € [0,1], we have the inequality:

FA=t)a+tb)+ f(ta+ (1 —t)b) < f(a)+ f(b). (2.40)

PROOF For “(i)=(ii)”, let a,b € I and ¢ € [0,1]. First, suppose a < b. If
fis W-convex on I, then for all y > z and § > 0 with y + §,z € I we have

flatd)—f@) < fly+0)—f(y). (2.41)
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Choose z =a, y=ta+ (1 —t)b>0and § :==b— (ta+ (1 —t)b) > 0. Then
z+6=(1—-t)a+th, y+ d =b. Thus, by (2.41) we obtain

F((1=t)a+1th) - fa) < F(b) - fta+ (1—1)b);

and hence we have (2.40) .

The proof is similar for the case a > b.

For “(ii)=-(i)”, let y > x and 0 > 0 with y + §,x € I. In (2.41) choose
a=z,b>a,and t €[0,1] withta+ (1 —t)b=yand b— (ta+ (1 —t)b) = 4.
We have y+0 =bel, z €I, and x +J = (1 —t)a + th. From (2.40) we
derive

f@)+fly+0)=>fly)+f(x+9),

which shows that the map is W-convex on 1. I

The equivalence motivates the introduction of the following class of func-
tions [167]:

For I C R, the mapping f : I — R is Wright-quasi-convez if, for all x,y € T
and t € [0,1], one has the inequality

%[f (tr+(1=t)y) + f (1 =)z +ty)] <max{f(z),f(y)},  (242)

or, equivalently,

1

L)+ £ ) € max{F (2). £ (v + )

for every x,y+ 9 € I with x <y and § > 0.
We show that the following inequality of the Hermite-Hadamard type holds
[167].

Let f: 1 — R be a W-quasi-convex map on I. Suppose a,b € I C R with
a<band f € Ly [a,b]. Then we have the inequality

1
b—a

b
/ f (x) dz < max {f (a), f ()} - (2.43)

PROOF For all t € [0, 1] we have

1
3 fta+ (1 =1)b)+ f((1—t)a+th)] < max{f(a),f(b)}
On integrating this inequality over [0, 1], we obtain the desired inequality. I

Comments
We now introduce the notion of a quasi-monotone function.
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For I C R, the mapping f : I — R is quasi-monotone on I if it is either
monotone on I = [c,d] or monotone nonincreasing on a proper subinterval
[e,d'] € I and monotone nondecreasing on [¢,d].

The class QM (I) of quasi-monotone functions on I provides an immediate
characterisation of quasi-convex functions [167].

Suppose I C R. Then the following statements are equivalent for a function
f:I—-R:

(a) f € QM (I);

(b) On any subinterval of I, [ achieves a supremum at an end point;

(c) feQC).

PROOF That (a) implies (b) is immediate from the definition of quasi-
monotonicity. For the reverse implication, suppose it is possible that (b) holds
but f ¢ QM (I). Then there must exist points z,y, z € I with z < y < z and
f(y) > max{f (x), f(2)}, contradicting (b) for the subinterval [z, z]. The
equivalence of (b) and (c) is simply the definition of quasi-convexity.

The following inclusion results hold [167]:

Let WQC (I) denote the class of Wright-quasi-convez functions on I C R.
Then
QC(I) CcwQC(I)cJC(I). (2.44)

Both inclusions are proper.

PROOF Let f € QC(I). Then, for all z,y € I and ¢t € [0, 1] we have

fltr+ (1 —t)y) <max{f(z),f(y),f((1-t)z+ty)} <max{f(z),f(y)}

which, by addition, gives

St Q=g+ F (et t)] Smax(f(@),f@)  (249)

for all x,y € I and t € [0,1], which means that f € WQC (I). The second
inclusion becomes obvious on choosing ¢ = 3 in (2.45).

Let H be a Hamel basis over the rationals. Then each real number u has
the following unique representation,

u = E ru,h'h7

heH

in which only finitely many of the coefficients r, ; are nonzero. Define a
mapping f: I — R by
fu)= Z Tuh-

heH
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Then

1 1
a[f()—Ff JJ+(5 2[ZTU7h+Z Twh-i-r(;h
1
-3 [Tt Tt
h h
< max [Z Paus ) (Fyn +750)
h h

=max{f (x), f(y+9)}

so that f € WQC (I).

We now demonstrate that H can be selected so that f ¢ QC (I). Choose
6 > 0 and = # 0 to be rational and y + § to be irrational. We may choose
H such that y+0, — |z| € H. Then f (§) <0, f(x) = —sgn(z)and f (y+ ) =
1. The mapping f is additive. Therefore,

fW=Ffy+8)—-f0)>f(y+d)=1=max{f(z),f(y+9)},

and so f ¢ QC (I).
For the second inequality in (2.44), consider the Dirichlet map f : I — R
defined by
1 for w irrational
(u) = {

0 for u rational.

If 2 and y are both rational, then so is (I;y), so that, in this case
T+y
F(55) = max (7 @)1 ). (2.46)
If either = or y is rational and the other irrational, then w is irra-

tional and so, again, (2.46) holds. If both x and y are irrational, then
max {f (z), f (y)} =1, so that

F(55) s mex (7 @)1 ).

Hence f € JQC (I). However, if z and y are distinct rationals, there are
uncountably many values of ¢ € (0, 1) for which tz+ (1 — t)y and (1 — t) z+ty
are both irrational. For each such ¢

%[f(txﬂL(l—t)y)+f((1—t)x+ty)} >max{f (z),f (y)}

so that f ¢ WQC (I). Hence WQC (I) is a proper subset of JQC (I). I
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We also have the following result [167]:
We have the inclusions
W) cwCc), CI)cQCc{), J(I)cJQCI).
Each inclusion is proper. Note that C(I), W (I), and J(I) are sets of the

convex, W-convez, and J-convex functions on I, respectively.

PROOF In view of the above results, we have for f € W (I) that

fla)+f(b)

[F((L—t)a+1tb) + f(ta+ (1 —t)b)] < ;

DO | =

for all a,b € I and t € [0,1].

Since b
W <max{f(a),f(b)} foralla,bel,
the inequality (2.42) is satisfied, that is, f € WQC (I) and the first inclusion
is thus proved.
Similar proofs hold for the other two.
As
chHycw({IcJd) (2.47)

and each inclusion is proper [127], [128], and (2.44), in order for each inclu-
sion to be proper, it is sufficient to show that there exists a function f with
feQC{) but f e J(I). Clearly, any strictly concave monotonic function
suffices.

2.6 The Hermite-Hadamard Inequality of s-Convex
Functions in the Orlicz Sense

The following concept was introduced by Orlicz [145] and was used in the
theory of Orlicz spaces [136, 144]:

Let 0 < s < 1. A function f : Ry— R where Ry := [0,00) is said to be
s-convez in the first sense if:

flou+pv) <a’f (u) +5°f (v) (2.48)

for all u,v € Ry and o, B > 0 with o® + 3° = 1. We denote this class of real
functions by KL.

We shall present some results from Hudzik and Malingranda [123] referring
to the s-convex functions in the first sense.
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Let 0 < s < 1. If f € K], then f is nondecreasing on (0,00) and

PROOF We have, for v > 0 and « € [0,1],

1

Flla* +a-a)f)u] <af@+0-a)f@=fw,

The function .

h(a)=a® +(1-a)

|, increasing on [$, 1], and A ([0,1]) =

1
> 2

[h (%) h (1)} = [217%,1] . This implies that

is continuous on [0, 1], decreasing on [0

Ftu) < f(u) forallu>0, t [21*%71} . (2.49)

Ifte [21’%, 1] , then t2 € [21*%, 1] , and therefore, by the fact that (2.49)
holds for all u > 0, we get
flew) = £ (¢ () < £ (#1) < f ()
for all v > 0. By induction, we therefore obtain that
ftu) < f(u) for allu >0, t € (0,1]. (2.50)
Hence, by taking 0 < u < v and applying (2.50), we get
fu) = fu(v)v) < f(v);

which means that f is nondecreasing on (0, c0) .
The second part can be proved in the following manner. For v > 0 we have

flow) = f(au+B0) < a’f (u) +5°f (0)

and taking v — 0T, we obtain

Jim f(u) < Tim f(ow) < a® T f () +5°f (0)

and hence

lim f(u) < f(0).

u—0+

[

The above results generally do not hold in the case of convex functions,
that is, when s = 1. The reason for this is that a convex function f: Ry — R
may not necessarily be nondecreasing on (0, 00).
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If 0 < s < 1, then the function f € K} is nondecreasing on (0, 00) but not
necessarily on [0, c0) [123].
Let 0 < s <1 and a,b, ¢, € R. By defining for v € R, the function

a ifu=0,
f(u)_{bu5+eifu>0,

we have:
(i) Ifb>0and ¢ < a, then f € K1
(ii) Ifb > 0 and ¢ < a, then f is nondecreasing on (0, c0) but not on [0, c0) .
From the known examples of the s-convex functions we can build up other
s-convex functions using the following composition property [123]:

Let 0 < s <1.1If f,g € K} and if F : R?> — R is a nondecreasing convex
function, then the function h: Ry — R defined by h(u) := F (f (u),g(u)) is
s-convex. In particular, if f,g € K}, then f+ g and max (f,g) € K'.

PROOF If u,v € Ry, then for all a, 3 > 0 with a® + 3° = 1 we have

h(au+ pv) = F (f (au+ Bv), g (au+ Bv))
SE(@f(u)+8°f (v),a’g (u)
<a'F(f(u),g(w)+BF(f ()» ())
=a’h(u)+ B°h(v).

+
u:
s}
/-\
\_/
~—

Since F (u,v) = u+ v and F (u,v) = max (u,v) are particular examples of
nondecreasing convex functions on R?, we get particular cases of our results.

It is important to note that the condition a® + 3° = 1 in the definition of
K! can be equivalently replaced by a® + 3° < 1 [123].

Let f € Kl and 0 < s <1. Then inequality (2.48) holds for all u,v € R,
and all a, B > 0 with o® + 3 <1 if and only if f(0) <0

PROOF  Necessity is obvious by taking v = v = 0 and o« = 3 = 0.
Therefore, we may assume that u,v € Ry, o, >0and 0 <v=a*+3° < 1.
If we let a = a’y‘é and b= ﬁ’yfé, then a® 4+ b° = 0‘7 + % =1 and hence

flau+ gv) = f (ar*u+byio)
<a'f (vu) +6°f (v40)
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1
s

—a®f |y u+(1—7) O} +b°f ['y%v—k(l—v)%o
<a®[vf (u) + (1 =7) O] +0°[vf (v) + (1 =7) f(0)]
= a*vf (u) +b*7f (v) + (1 =7) f(0)
<a’f(u) +0°f (v).

This completes the proof. I

Using the above result we can compare both definitions of the s-convexity
[123].

Let 0 < sy < sy <1.If fe K} and f(0) <0, then f e K} .

PROOF  Assume that f € K}, and u,v > 0,a,8 > 0 with o 4+ 3% = 1.
Then o2 + 3%2 < ot + 3%t = 1. From the above results, we have

flou+Pv) <a®f(u) + 6% f (v) < o™ f(u) + 6% f (v),
which means that f € K} . I
Let us note that if f is a nonnegative function in K} and f (0) = 0, then f
is right continuous at 0, i.e., f (07) = f(0) = 0.

We now prove the following result which contains some interesting examples
of s-convex functions [123].

Let 0 < s <1 and p: Ry — Ry be a nondecreasing function. Then the
function f defined for u € Ry by

f () =uTp(u) (2.51)
belongs to K}.

PROOF Letv>wu>0and a,8 > 0 with o + 3% = 1. We shall consider
two cases.

(i) Let au + v < u. Then
flau+po) < f(u) = (a® +6°) f(u) <o f (u) + 5°f (v).

(ii) Let au + Bv > u. This yields fv > (1 — a)u and so 8 > 0.
Since o < o for a € [0, 1], we obtain a — a®*! < a® — a*t! and so

o o (1-p9)
i-o~0-a) &
giving
af s
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We also have
au+ pv < (a+B)v < (o + %) v =1;

and, in view of (2.52),

au+ fv < (104_61;) < (B = B) v+ fu =",
whence
(au+ Bv)T9 < BT, (2.53)

By applying (2.53) and the monotonicity of p, we arrive at

f(au+ Bv) = (au + ﬁv)ﬁ p (au + fv)
< FoTTp (au + ) < FVTTp (v)
=p°f(v) <a’f(u)+B°f (v).
The proof is thus completed.

[

The following result contains some other examples of s-convex functions in
the first sense [123]:

Let fEKSl1 and g € K}, where 0 < 51,55 < 1.

827

(i) If f is a nondecreasing function and g is a nonnegative function such
that f (0) < 0=g(0), then the composition f o g belongs to K}, where
s =81 - Sa.

(ii) Assume that 0 < s1,s2 < 1. If f and g are nonnegative functions such
that either f(0) =0 or g (0) =0, then the product f -g belongs to K},
where s = min (s1, s2) .

PROOF

(i) Let u,v € Ry and a, 8 > 0 with o® + 3° = 1, where s = s1 - $5. Since
o’ + 3% < 12 4 35152 =1 for ¢ = 1,2, we have

(f o g) (au+pv) = f(g(au+ Bv))
< fla®g(u) + 579 (v))
< a2 f (g (u) + 06772 f (9 ()
<a®(fog)(u)+ 6 (fog)(v),

which means that fog e KL
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(ii) Observe that both functions f and g are nondecreasing on (0, co) . There-
fore

(f (u) = f(v)) (g (u) — g (v)) <0,

or, equivalently,

fw)g@)+ fw)gu) < fu)gu)+f(v)g(v) (2.54)

for all v > u > 0. If v > u = 0, then inequality (2.54) is still valid as f
and ¢ are nonnegative; and f (0) = ¢ (0) = 0.

Now, let u,v € Ry and o, 8 > 0 with a®+3° = 1, where s = min (s1, $2) .
Then o 4+ 3% < a® + 3°* =1 for i = 1,2, and by inequality (2.54) we
have

f(au+ pv) g (au+ Bo)
< (@ f (u) + 6% f (v) (@%g (u) + 5°2g (v))
=a™ 2 f (u) g (u) + ™ 3% f (u) g (v)
+a%2B% f (v) g (u) + 52 f (v) g (v)
<a®f(u)g(u) +a®B° (f (u) g (v) + f (v) g (w) + 6% f (v) g (v)
=a’f(u)g(u)+B°f(v)g(v)

which means that f,g € K.

The following particular case may be stated:

If ¢ is a convex -function, namely, ¢ (0) =0 and ¢ is nondecreasing and
continuous on [0,00) , and g is a }-function in KL, then the composition ¢pog
belongs to K}. In particular, the 1-function h(u) = ¢ (u®) belongs to K.

Finally, we also have [123]:

Let f be a 1-function and f € K} (0 < s < 1). Then there exists a convex
-function ® such that the -function ¥ defined for u >0 by ¥ (u) = ® (u®)
s equivalent to f.

PROOF By the s-convexity of the function f and by f (0) = 0, we obtain
f(au) <aff(u) forall w > 0 and o € [0,1].
1

Assume that v > v > 0. Then f (ué> <f ((2) UE) < (2) f (v%> , that

v

() 1)

u v

is,
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()
u

0 foru=20

Inequality (2.55) implies that the function
Define

is nondecreasing on (0, c0) .

b (u) :=

()
fo ; dt for u > 0.

Then & is a convex -function,

and

@(uS):/usf@)dtg f<u7j)% “;:f(r%u).

y ! (7)
Therefore,
F(2 %) <o) < f(w)
for all u > 0, which means that 1 is equivalent to f (this sense of equivalence
is taken from the theory of Orlicz spaces [144]). The proof is completed. I
With these results, we are able to point out some inequalities of the Hermite-
Hadamard type for s-convex functions in the first sense [92].

Let f: Ry — R be an s-conver mapping in the first sense with s € (0,1).
If a,b € R with a < b, then one has the inequality:

f(a;b> <

PROOF If in (2.48) we choose a = L. 3= 211, then we have that
a® + 3% = 1. Thus, for all z,y € [0, ), l \

F(E) <L)

2% -

(2.56)

If we choose x =ta+ (1 —t)b,y = (1 —t)a+tb, t € [0,1], then we arrive at

a+b 1
f( o1 > 2[f(ta+(1—t)b)+f((1—t)a+tb)] for all t € [0, 1].

Since f is monotonic nondecreasing on [0, 00) , it is integrable on [a, b] . Thus,
we can integrate over t in the above inequality. Taking into account that

/fta+ (1—t)b)dt = /f (1—tya+tb)d b_a/f
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the inequality (2.56) is proved. I

The second result, which is similar, in a sense, with the second part of the
Hermite-Hadamard inequality for general convex mappings, is embodied in
the next statement [92].

With the above assumptions for f and s, one has the inequality:

fa) + f(b)
2

1 1
/O f (ta F(1-t5)F b) ¥ (t)dt < (2.57)

where 1
)= [1 (1 ftS)%*ltH} L te(0,1].

1
s

PROOF  If we choose in (248) a =t,8 = (1 —1¢%)=,t € [0,1], then we
have a® + 3% =1 for all ¢t € [0,1] and

f(ta+ (U =)70) <£f (@) + (1= ) £ ()

for all ¢t € [0,1]. Similarly, we have

0= as ) < (-1 fla) +10f )

for all t € [0,1].
If we add the above two inequalities, then we obtain

%[f (ta+ 1 =)70) + £ (=) a+w)] < 7f(a);f(b)

for all t € [0,1].
If we integrate this inequality over ¢ on [0, 1], then

; [/Olf(téﬂr(l—ts)ib)dt+/01f((1_t3)ia+tb)dt]

PRAC) -QF f @) (2.58)

Let us denote u := (1—ts)%,t € [0,1]. Then ¢ = (1—us)% and dt =

—(1- us)%_1 u*~t, where u € (0,1]. We have the following with the change
of variable in (2.58):

/Olf((1t5)1a+tb)dt

- /10 f(wat (1= u)"b) (1= u) "~ wdu

/01 F(ta+ (U =)7p) (=) e ar.
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Using the inequality (2.58) we deduce that

/0 f(ta+(1—t3)-%b)

and the inequality (2.57) is proved. I

1+(1t;)i_1t5‘1] PRRACLELU

Another result of the Hermite-Hadamard type holds [92].

With the above assumptions, we have the inequality:

()< [ (o) oo

g/olf(taJr(l—tS)ib)w(t)dt,

where Y is as defined above.

PROOF As % > 1, we have the following by the convexity of the mapping
g:10,00) = R, g(x) = x5

0 =

1 1
s

(%)= + (1 —1t°) S 11—\ 1
- 2 23
and
1
atb t+(1-t)° a+b 1
2% 2 T 9t 9%
from which we obtain
b 1 b
%[tﬂl—ts)i}zgil.

As the mapping f is monotonic nondecreasing on (0, 00), we get

(5 bramer]) 2o (55) mranecon

which by integration on [0, 1] produces the first inequality in (2.59).
As f is s-convex in the first sense, we have that

f<x+y) <T@+ 1)

H 2

s

for all z,y € [0,00).
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Let x = ta+ (1 — ts)é b,y =(1— ts)% a+1tb, t € [0,1]. Then we have the
inequality

1

% [f (ta+(1—t8)5 b) —|—f((1—t3)5a+tb)} zf(“;b [t+(1—t$)iD

for all t € [0,1].

If we integrate this inequality on [0,1] over ¢ and take into account the
change of variable we used in the proof of the preceding result, then we obtain
the desired inequality (2.59).

Comments

Some other inequalities of H.-H. type for s-convex mappings in the first sense
are embodied in the following [92]:

Let f :[0,00) — R be an s-convex mapping in the first sense with s € (0,1).
If a,b € Ry with a < b, then one has the inequality:

f (“*_f) < /Olf (a;b [+ 0 —t)iD dt (2.60)
< /Olf (at% Th(1 —t)%) dt

_f@+fm)
- 2

PROOF By the convexity of the mapping g (z) = z+, s € (0,1), we have

1
s

1 1
ts +(1—-1 t+1—-1¢t\° 1
(2 ) 2( 5 ) =T for all t € [0,1].

By using the monotonicity of f, we get

by . b b
f(tg {ts+(1t)s}>2f(a2t '22i)f<a§+1>

for all t € [0,1]; from which we obtain the first inequality in (2.60).
Since f is s-convex in the first sense, we have

1

%[f (at% +b(1—t)§) +f(a(1—t)s +bt%)}
>f<a;b[ts+(1—t)i’D

for all t € [0,1].
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By integrating over ¢ on [0, 1], we obtain

;{/Olf(ati+b(1_t)i)dt+/01f<a(1—t)i+bti)dt}

z/olf<a;b[t8+<1t>

Using the change of variable u =1 —¢,¢ € [0,1], we get

0 =

D dt.

0

/01f<a(1—t)i+bti)dt=—/lf(aui—i—b(l—u)i)du
—/Olf<ati+b(1—t)1)dt,

which implies that the second inequality in (2.60) also holds.
By the s-convexity of f on [0, 00), we have
1

F(tra+(=0%b) <tf(@+ 1= (@) forallteo].

If we integrate this inequality over ¢ in [0,1], then

/Of(t%aJr(l—t)%b)dtSf(a)/o tdt+f(b)/0 (1—t)dt

fla) +f(b)
5 :

This completes the proof. I

Finally, we have the following result which gives an upper bound for the
integral mean ﬁ f; f () dz. This result is different from the one embodied
in the Hermite-Hadamard inequality that holds for general convex mappings

[92].

Let f :[0,00) — R4 be an s-conver mapping in the first sense with s €
(0,1). If 0 < a < b and the integral

/aoox?+1f(z)dx

1s finite, then one has the inequality

1 b S 2s 2s s+1
< 1—s 1—s s—1 A .
5 a/af(x)dx_l S[a +b }/ x5 f (z) dx (2.61)

a

PROOF By the s-convexity of f on [0,00), we have

1
s

Furz+(0=w)y) Suf () + (1 -u) ()
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for all w € [0,1] and z,y > 0.
1 —1
Let 2 = ul"%a, ue (0,1] and y = (1 —u)' " b, uwe[0,1). Then we get
the inequality:

Flua+ (1 —u)b) < uf (ul—%a) Y- f ((1 )l b) (2.62)

for all w € (0,1).
Observe that by the change of variable t = 1 — u (u € [0, 1]), the integral

/01 (1—u)f((1—u)1*%b) du

1
/0 tf (151*g )dt.

We shall now show that the integral fol uf (ul_%a) du is also finite.

becomes

If we change the variable x = ul’%a, u € (0,1], then

and
du

s—1 . as—1
Thus, we have the equality

1 a [ 527 =
uf (u'=%a du:—/ x: L S z)| dx
/0 f( ) 00 as—1 8—1 as—lf( )
s+1

and similarly,

1 oo
/ tf (tl_%b) dt:%-bfzj&/ x%f(x)dx<oo.
0 - a

Now, integrating the inequality (2.62) over w on (0, 1), taking into account

that
/ fla
b—a
! 1 S 2s b s+1
/ uf (ul_ga) du = -am/ x5 f (x) d,
0 1-s a

/01 (1—u)f<(1—u)1‘% b) du 1; i /aoox‘slf(x)dx,

/ flua+ (1 —u)bd)

and

respectively, we deduce (2.61). I
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2.7 The Hermite-Hadamard Inequality for s-Convex
Functions in the Breckner Sense

In 1992, Hudzik and Maligranda [123] considered, among others, the fol-
lowing class of functions:

A function f: Ry — R is said to be s-convex in the second sense or convez
in the Breckner sense if

flau+pv) <o’ f(u) +B°f (v) (2.63)

for all u,v >0 and o, 8 > 0 with a + 3 =1 and s fized in (0,1]. The set of
all s-convex functions in the second sense is denoted by f € K?2.

Now, we shall point out some results from Hudzik and Maligranda [123]
that are connected with s-convex functions in the second sense.

If f € K2, then f is nonnegative on [0,c0).

PROOF We have, for u € Ry,

Therefore, (275 —1) f (u) > 0 and so f (u) > 0. I

Example 2.1
Let 0 < s <1 and a,b,c € R. By defining for u € R4 [123]:

a ifu=0
f(u) '_{bus+cifu>0

we have
(i) If b>0and 0 < ¢ < a, then f € KZ;
(i) If b > 0 and ¢ < 0, then f ¢ K2.

I

It is important to note that the condition a+ 3 = 1 in the definition of K?
can be equivalently replaced by the condition oo + < 1.
The following result holds [123]:

Let f € K2. Then inequality (2.63) holds for all u,v € Ry and a,3 > 0
with o+ B <1 if and only if f(0) =0.
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PROOF  Necessity. Taking u =v =« = § =0, we obtain f(0) < 0 and
as f(0) >0, we get f(0)=0.

Sufficiency. Let u,v € Ry and a, 3 > 0withO<vy=a+< 1. Puta= %
andb:g.Thena—&—b:%—I—g:landso

[ (au+ pv) = f(ayu+ Byv) < a®f (yu) +b° f (o)
=a’f(yu+(1—7)0)+0°f(yv+(1—7)0)

<a’ [y f (u)+ Q=) FO]+0° [y f (v) + (1 —7)° f(0)]
=a™y" f (u) + 6™y f (v) + (1 =) £(0)
=a’f(u)+B°f(v).

This completes the proof. I

Using the above results we can compare both definitions of the s-convexity
[123].

The following statements are valid:
(i) Let 0<s<1.If f€ K2 and f(0) =0, then f € K}

(ii) Let 0 < sy < sy <1.If fe K2 and f(0) =0, then f € K3 .

PROOF

(i) Assume that f € K2 and f(0) = 0. For u,v € R, and o, 3 > 0 with
a®+ (3% =1, we have a + 8 < o® + 3° = 1, and by the above result we
obtain

flau+pv) <a’f(u) +5°f (v),
which means that f € K.

(ii) Assume that f € Kf2 and that u,v > 0,a, 8 > 0 with a« + 8 = 1. Then
we have

floau+ pv) < a®f(u) + 5% f (v)
<a’t f (u) + 57 f (v)

which means that f € K2 .

I

Using a similar argument, one can state the following results as well [123]:

Let f be a mondecreasing function in K2 and g be a nonnegative convex
function on [0,00). Then the composition fog belongs to K2.
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We recall that f : Ry — R4 is said to be a ¥-function if f(0) = 0, and
f is nondecreasing and continuous. The following particular case holds for
-functions.

If ¢ is a convex -function and f is a -function from K2, then the com-
position f o ¢ belongs to K2. In particular, the 1-function h( ) = [¢(u)]®
belongs to K2.

Let 0 < s < 1. Then there exists a ¢-function f in the class K2 which is
neither of the form ¢ (u®) nor [¢ (u)]”, where ¢ is a convex 1-function.

The following inequality is the variant of the Hermite-Hadamard result for
s-convex functions in the second sense [93]:

Suppose that f : Ry — Ry is an s-convex mapping in the second sense,
s € (0,1) and a,b € Ry with a < b. If f € Ly[a,b], then one has the
inequalities:

951 <a—2|—b) <

PROOF As f is s-convex in the second sense, we have, for all ¢ € [0, 1],

flta+ (1 —t)b) <t°f(a)+ (1 —1)° f(b).

@)
- s+1

(2.64)

Integrating this inequality on [0, 1], we get

1 1 1
/Of(taJr(l—t)b)dtSf(a)/O tdt+f(b)/0 (1—1t)°dt

@)+ 1)
s+1

As the change of variable z = ta + (1 —t) b gives

/fta+ (1—1)b) _a/f

the second inequality in (2.64) is proved.
To prove the first inequality in (2.64), we observe that for all x,y € T

; <x+y> PRAOES ) (2.65)

2 2s

Now, let © = ta+ (1 —¢)b and y = (1 —t)a + tb with ¢ € [0,1]. Then, by
(2.65) we get

a+b\ _ f(ta+ (1 —1t)b)+ f((1—1t)a+tb)
1(50) <

5 58 for all t € [0,1].
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Integrating this inequality on [0, 1], we deduce the first part of (2.64). I

The constant k = ﬁ for s € (0,1] is best possible in the second inequality
in (2.64). Indeed, as the mapping f : [0,1] — [0,1] given by f(z) = z° is
s-convex in the second sense, we obtain

/11‘de:1 and O+ !
0 s+1

s+1 s+1°

Comments
(a) Suppose that f is Lebesgue integrable on [a, b] and consider the mapping
H :[0,1] — R given by

H(t) = — bf(tx—&—(l—t)a;—b)da:.

“b—al,

We are interested in pointing out some properties of this mapping as in the
case of the classical convex mappings.
The following results also hold [93]:

Let f: 1 C Ry — R be an s-conver mapping in the second sense on I,
s € (0,1] and Lebesgue integrable on [a,b] C I, a < b. Then:

(i) H is s-convez in the second sense on [0,1];

(ii) We have the inequality:

H(t) > 2571 f (“;b) for all ¢ € [0,1]. (2.66)
(iii) We have the inequality:
H(t) <min{H; (t),Hs2(t)},t €[0,1] (2.67)
where )
H (1) :ts.bia/ f(m)dx—i—(l—t)sf(a;b)
and
Hy (1) = flta+ (1 —1)2E2) + F(tb+ (1 —t) “52)
s+1
and t € (0,1];
(iv) If H (t) :=max{H, (t),Hy (t)}, t €[0,1], then
H (t) gtﬁ%ﬂl—t)s- Si1f<a‘21’b>7 tel0,1. (2.68)
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PROOF
(i) Let t1,t2 € [0,1] and «, 8 > 0 with a + 8 = 1. We have successively

H (aty + Gta)
1
b—a,

1 b
Zm f(Oé |:t11‘+(1—t1)

+ﬁ [t2$+(1—t2)a;—b:|)d$
b
bia/a [an (tll‘-l-(l—tl)a;b)

+5°f ([tgl‘ +(1-ts) % ;L b] )} du
=a*H () + °H (t2),

b
i ((at1 4 Bta)z + [1— (aty + Bta)] ; b> dx

a—&—b}

IA

which shows that H is s-convex in the second sense on [0, 1].

(ii) Suppose that ¢ € (0,1]. Then a simple change of variable u = ta +

(1—1%) %*b gives us

1 th(1—t) 2E2 1 p
H(t 27/ u)duy = —— ) du
) t(b—a) tat(1—t) 2t f () P—4Jq fw)

where p = tb+ (1 — ) %t and ¢ = ta + (1 — t) “t2. Applying the first
Hermite-Hadamard inequality, we get:

p%q pf(u)duZQS_l (M):Qs—lf(a‘i‘b),
q

giving the inequality (2.66). For the case of ¢ = 0, we wish to prove

a+b o a+b
()= (50),

This is true since s € [0,1].

(iii) By applying the second Hermite-Hadamard inequality, we also have

7 f()+f(g)

p—gq . f(“)dUST

fta+(1—1t)22) + f (tb+ (1 —t) 2£2)
r+1
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for all ¢ € [0,1]. Note that if ¢ = 0, then the required inequality

f(a;b> =H(0>sH2<0>:ri1'f<a;b)

is true as it is equivalent to

(r—l)f(a;b) <0

and the fact that f (“TH’) > 0, for r € (0,1). On the other hand, it is
obvious that

f<tx+(1t)a;b) <t3f(x)+(1_t)sf<a;b)

for all t € [0,1] and = € [a, b] . Integrating this inequality on [a, b] we get
(2.67) for Hy (t), and the statement is proved.

(iv) We have

H (1) < tf(a)+ (A= f(F) +2f B+ (1 -0 f(*3°)
2V = s+1

s fla)+ f(b) s a+b
S ICESIURARE YT (E1)

for all ¢ € [0,1]. On the other hand, we know that

fla)+7(b)
/f o s+1

b—a

-0 f(52) -0 g1 (557 e,

which gives us that

and

This completes the proof.

For s = 1, we get the inequalities:

H(t)<m1n{ _a/f dm+(1—t)f<a;b),

f(m+(1—t)f@b)+f(tb+(1—t)‘$*b)}
2 b
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and

]:[(t)<t.f(a)+f(b)+(1_t).f<a—2’_b>

for all t € [0,1].
(b) Now, assume that f : [a,b] — R is Lebesgue integrable on [a,b] .
Consider the mapping

F ) :(b_la)Q/ab/abf(tx+(l—t)y)da:dy, teo].

The following result contains the main properties of this mapping [93].

Let f: 1 C Ry — Ry be an s-conver mapping in the second sense, s €
(O, 1], a,b € I with a < b and f Lebesgue integrable on [a,b]. Then:

F(s—&—l) F(3—5) foralls€ [0,4] and F(t) = F(1—t) for all
te0,1];

(ii) F is s-convez in the second sense on [0,1];

(ili) We have the inequality:

SE () > F (;) / / (”3 i y) dady, t€[0,1;  (2.69)

(iv) We have the inequality

F(t)>2'H (t) > 4571 f (“;b> for all t € [0,1]; (2.70)

(v) We have the inequality:

b
F(t)gmin{[ts—k(l—t)s]bia/ f(x)de

f(a)+f(ta+(1t)b)+f2((1t)a+tb)+f(b)} 2.71)
(s+1)

for all t €10,1].

PROOF  The proof for (i) and (ii) is obvious.

(iii) By the fact that f is s-convex in the second sense on I, we have

fllz+AQ—-0)y)+f((Q—-1t)x+1ty) T4y
2> >f<2>
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for all t € [0,1] and z,y € [a,b]. By integrating this inequality on [a, b]2
we get

;sl/ab/abf(ter(lt)y)dxder/ab/abf((lt)z:+ty)d;z:dy]

[ (52

/ab/abf(tx—l-(l—t)y)da:dy—/ab/abf((lt)erty)dxdy,

Since

the above inequality gives us the desired result (2.69).

(iv) First, let us observe that

b b
F(t):bia/a lbla/a f(tm—&—(l—t)y)dx}dy.

Now, for y fixed in [a, b] , we can consider the map H,, : [0,1] — R given
by

H,y () = b_la/abf(tx—i—(l—t)y)dx.
As shown above, for ¢ € [0, 1] we have the identity
1 P
H0 = [

where p = th+ (1 —t)y, ¢ = ta+ (1 —t)y. Applying the Hermite-
Hadamard inequality we get

1 P _ p+q _ a+b
>2S 1 :25 1 .
P—qJq flw)du > f( 2 ) f(t 2

—|—(1—t)y>

for all t € (0,1) and y € [a, b] . Integrating on [a, b] over y, we may easily
deduce
F(t)y>2"'H(1—t) forallte(0,1).

As F(t) = F(1—1), the inequality (5.83) is proved for ¢ € (0,1). If
t = 0 ort = 1, the inequality (2.70) also holds. We shall omit the
details.

(v) By the definition of s-convex mappings in the second sense, we have

fllz+ 1=ty <t°f(x)+ (1 —1) f(y)
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for all z,y € [a,b] and ¢ € [0,1]. Integrating this inequality on [a, b]2,
we deduce the first part of the inequality (2.71).

Now, let us observe, by the second part of the Hermite-Hadamard in-
equality, that

R A

7

where p = tb+ (1 —t)y and ¢ = ta+ (1 —t)y, ¢t € [0,1]. Integrating
this inequality on [a, b] over y, we deduce

)< —

b
[ fwr -0

1 b
A simple calculation shows that

b
o [ for =t
l
:H/f i< L0210
b)+ f(tb+ (1—1) )
s+ 1
where r =b, I =tb+ (1 —t)a, t € (0,1); and similarly,

)

TP fa)+ f(ta+(1—1t)b)
— t 1—1t)y)dy < te (0,1
— [t a-npay< — te(0.),
which gives, by addition, the second inequality in (2.71).
If t =0 or t = 1, then this inequality also holds.
We shall omit the details.
I

2.8 Inequalities for Hadamard’s Inferior and Superior
Sums

Let [a,b] be a compact interval of real numbers, d := {z;li =0,n} C [a,b],
a partition of the interval [a, b] , given by

dia=a0<21<Ta < - <Zp1<zp=b(n>1),
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and let f be a bounded mapping on [a,b]. We consider the following sums
[85]:

mwwziﬁ(”ﬁf“)mﬂ—m>

=0

which is called Hadamard’s inferior sum, and

Hq(f):= i w (Tit1 — x4)
i=0

which is called Hadamard’s superior sum. We also consider Darboux’s sums,

n—1 n—1
sa (f) = Zmi (Tip1 — i), Sa(f) = Z M; (@iv1 — i),
i=0 i=0
where
m; = inf  f(x), M;= sup f(2), i=0,..,n—1.

TE[mi,mit1] TE€[xs,xi41]
It is well known that f is Riemann integrable on [a, b] iff

supsq (f) =inf Sy (f) =TI €R.
d d

In this case,
b
I= / f(x)da.
The following result was proved [85].
Let f :[a,b] — R be a convex function on [a,b]. Then

(i) hq (f) increases monotonically over d, that is, for di C do one has

hdl(f)gh@(f);

(il) Hg (f) is decreasing monotonically over d;

(iil) We have the bounds

b
@MU#fﬁgﬁ, swha ()= [ fe)de @72)

b—a

and

b
W%Uhéfmm
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PROOF

(i) Without loss of generality, we can assume that d; C dy with d; =

{zo,...;xn} and ds = {0, ..., Tk, Y, Tht1, ..., Tn} Where y € [T, Tpi1]
(0<k<n-1). Then

T+ Yy

tae ()=, (1) = £ (2572) (=)

+ f (y+2xk+1) (Thy1—y) = f (W> (Tht1 — Tk) -

2
Let us put
o = Y — Tk :xk+1—y
Tpg1 — T Tpg1 — Tp
and
s Tty Yt T
2 2 '
Then
Tk + Tht1

at+f=1, ar+py=EIE

and, by the convexity of f we deduce that af (z)+0f (2) > f (ax + 82),
that is, hq, (f) > ha, (f) .

(ii) For dy,ds as above, we have

Hg, (f) — Hg, (f)

_ f(xk);f(y) (y_xk) + f(y) +2f(xk+l) (xk+1 _y)
+ f(wk) +2f ($k+1) (karl _xk)
_ @) @r =) f () @en = y) £ f (@) (y = 2)
2 2 .

Now, let «, 8 be as above and u = xg,v = Tk41. Then au + fv = y;
and by the convexity of f we have af (u) + 8f (v) > f(y), that is,
Hg, (f) < Hg, (f), and the statement is proved.

(iii) Let d = {zo,...,pn} With a = 29 < 21 < -+- < z, = b. Put p; :=
Tir1 — T, Uj = W, i = 0,...,n — 1. Then, by Jensen’s discrete

inequality we have

o Pﬂh‘) S opif (u)
/ < Z?:o Di = ZZ‘L:O Di .

Since
n

n b2 o a2
Zpi:bfav Zp7u1: 9 )
=0

=0
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we can deduce the inequality

If d = dy = {a,b}, then

b () =0-a £ (57).

which proves the first bound in (2.72). By the first inequality in the
Hermite-Hadamard result (2.1), we have

i+ T 1 Tt ,
f(x +x+1)< / flx)de, i=0,...,n—1,
2 Tit1 — Ti Jy

i

which gives, by addition,

ha(h) =371 (25 s =22

=0

N amig b
gg/ f(x)dw=/af(:v)dw

for all d a division of [a,b]. Since

sa(f) < ha(f /f

where d is a division of [a, ], and f is Riemann integrable on [a, b] , that

is,
)= [ 1004
b
sgphd(f):/a [ (z) dx

which proves the second relation in (2.72) . To prove the relation (2.73),
we observe, by the second inequality in the Hermite-Hadamard result,

that
[rwa=3 [

- f(xz) +f(-rz+1) (

it follows that

s

IN

Tiv1 — ;) = Ha(f),

where d is a division of [a,b]. Since
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Hq (f) < Sa(f)

for all d as above, and f is integrable on [a, b], we conclude that

b
ir(}fHd (f)= / f(x)dx.
Finally, as for all d a division of [a, b] we have d 2 dy = {a, b}, thus

up Ha ()= L0410
d

1
b—a
This completes the proof. I

The following particular case gives an improvement of the classical Hermite-
Hadamard inequality [85]:

Let f : [a,b] — R be a convexr mapping on [a,b]. Then for all a = x¢ <
T < - <z, =b we have

f(a;b>§

b
< bia/a f(z)dx

n—1
1 T+ Titq
E _— i1 — Tj 2.74
b—ai_0f< D) )(xz-i-l ;) (2.74)

1 d xX; Ti41
@+ i)
- 2

Define the sequences:

and

H, (f) :%1 [f<a+;(ba)>+f<a+i—;1(ba)ﬂ

for n > 1.
The following result holds and provides an improvement for the Hermite-
Hadamard inequality [85]:

With the above assumptions, one has the inequality:

b
(50 st s s [ 1@ (2.75)
Fl@)+ £ 0
2

< Hn(f) <
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Moreover, one has

lim h, (f) = lim H, / f(z (2.76)
n—oo n—oo —Q
PROOF Inequality (2.75) follows by (2.74) for the uniform partition
d:{xla+ (ba)i—(Ln}.

The relation (2.76) is obvious by the integrability of f. We shall omit the
details.

Now, let us define the sequences:

and

T, (f) := 2n1+1 n_: {f (a+22;(b—a)> +f<a+ 2;1 (b_a)ﬂ oi

1=

forn > 1.
For these sequences we may also state [85]:

Let f:[a,b] — R be a convex mapping on [a,b]. Then we have:
(i) tn (f) is monotonic increasing;

(i) Tp, (f) is monotonic decreasing;

(iii) The following bounds hold:

e 1
Jm t (F) =swpt (1) = 5= [ Fla)da

and

Jim T () = il 7, (f _a/f

Comments
Let [a,b] be a compact interval of real numbers and d € Div [a,b]. By this
we mean d := {z;|i =0,n} C [a,b] is a division of the interval [a,b] given by
dia=xg <21 < "< Tp_1 <Xy =n>0.

Define the sums

n—1

W =37 AP (24, wi01) (wis1 — 24)

i=0
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and

H[p . ZA T, Z+1 LUhLl —fL'i)

where p € (—00,0) U [1,00) \ {—1} :
For every d € Div [a, b] we have the inequalities:

|
—

n

AP (a,b) <

IN

IN
N o
SIS

—~
8
|~

S

IA
| | =
IS

2 i

AP (24, i11) (Tig1 — T4)

|
IS
1
o

=

A2} 2l ) (wipr — 24)

IN
o

(a?,

as well as the bounds

i B2
ablcllphp = LP (a,b)

and

bia ingc[{’] = L (a,b).

Now, let us define the sums; for the case of 0 < a < b:

n—1 9 2
[ 1 _ 5N Tikl — -1 _ I T — @
Z Ti+1 + xz d 2 ; TiTig1 '
We have the inequality
2 Z;
A7 (a,b) < T < L (a,b
(a,)_b_ale+1+xz— (CL, )
=0
n—1 2
1 z+1 - —1
<H b
2(b—a) ; TiTit1 (a,0)
for all d € Div [a,b] and the bounds
sup h[ Vot (a,b)
—a g4
and
FH = b).
——in )
We can also define the sequences
n—1 n—1
HY = T A @)@ wdh= TG (i) S )
i=0 i=0
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for a division d of the interval [a,b] C (0,00).
Using the above results we have the inequalities:

Titl1l T4

(a,b) > H (zi,xi11)] = > 1I(a,b)
=0

n—1 ) .
Ti41—T4

G (wi,zi41)] "= > G(a,b),
1=0

Y

which follows by inequality (2.74) applied to the convex mapping f : [a,b] —
R, where f (z) = —Inz.
By (2.72) we also deduce the bounds

inf { 1:[ A (@i, 2is0)] 7 } = I(a,b)

=0

and

n—1 R
sup { H (G (i, ®it1)] = } =I(a,b).
i=0

d

2.9 A Refinement of the Hermite-Hadamard Inequality
for the Modulus

We start with the following result which contains a refinement of the second
part of the H.-H. inequality obtained in Dragomir [72].

Let f: 1 CR — R be a convex function on the interval of real numbers 1
and a,b € I with a <b. Then we have the following refinement of the second
part of the H.-H. inequality:

fla)+f(b
2 —a/f
\fa *mfﬁff\d%‘ if f () = £ (b)
> . (2.77)
| s i bl de = 55 [ 1f (@) da] it £ (@) # 1 ()

PROOF By the convexity of f on I and the continuity property of the
modulus we have:

tf(a) + (1 =) f(b) — f(ta+ (1 -1)b)

=[tf (@) + (1 =1) f(b) = f (ta+ (1 =) D)
2 [[tf (@) + (1 =) f(O) = [f (ta+ (1 =1)D)[[ >0

~—
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for all a,b € I and ¢t € [0,1]. Integrating this inequality for ¢ over [0, 1] we get
the inequality

1 1 1
f(a)/o tdt+f(b)/0 (lft)dt—/o Flta+(1—t)b)dt

>

/|tf(a)+(1—t)f(b)|dt—/ I (ta+ (1—#)b)]dt] .
0 0

/Oltdt:/ol(l—t)dt:;,
f

(a) if f(b) = f(a),

Since

1
| @+ a-nsold- o
’ T Sy |7 da i f (a) # £ (B),

and
1 1 b
|1t a-opla= = 7@,
0 —aJg
respectively, then the inequality (2.77) is proved. I

The following particular result holds [85]:

With the above assumptions, and the condition that f(a+b—1x) = f(x)
for all x € [a,b], we have the inequality:

> 0.

b
f@l- s [ @lds

b
fla) -5 [ fadez

A refinement of the first part of the Hermite-Hadamard inequality is em-
bodied in the following result [85]:

Let f: 1 CR — R be a convex function on the interval of real numbers 1
and a,b € I with a < b. Then we have the inequality:

[ rw@an s (450)

L [f@)+flatb-uz)
= b—a/a 2

()

>0. (2.78)

PROOF By the convexity of f we have

W_f<””2“/> >HW‘_‘f<xgy>H
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forall z,y € I. Let x =ta+ (1 —t) b,y = (1 —t)a + tb with ¢ € [0,1]. Then
we get

flta+(1=t)b)+f((A-tatth)  (a+b
; ()
> Hf(ta+(1—t)b);f((1—t)a+tb)‘_‘Jc(a;rb)H

for all ¢t € [0,1]. Upon integration we get:

Jo Fta+(1=t)b)dt+ [ f((L-t)a+th)dt  (a+b
(3)

2 2
1
> /
0

. f(ta+(1—t)b);f((l—t)aJFtb)‘dt_‘f(a;b>H,

However,

/fta—|— 1—t)b)dt = /f 1—t)a+tb)d _a/f

and denoting x :=ta + (1 —t)b,t € [0,1], we also get that:

/1 flta+(1 —t)b)+f((1—t)a+tb)'dt
2
0
1 Yl f(x)+ fla+b—x)
=7 a/a 5 dx.
Thus, the inequality (2.78) is proved. I

The following particular case also gives a refinement of the second part of
the Hermite-Hadamard inequality [85]:

With the above assumptions and if the condition that the function is sym-
metric, namely, f(a+b—x) = f(x) is satisfied for all © € [a,b], then we
have the inequality:

a+b a+b
/f ar- £ (450) 2 ‘/f |d—’< )’20.
Comments
It is well known that the following inequality holds:
G (a,b) < I (a,b) < A(a,b) (G-I1-A)

© 2011 by Taylor and Francis Group, LLC



112 Mathematical Inequalities: A Perspective

where we recall that

G (a,b) :== Vab
is the geometric mean,
NG
I(a,b):=—--|—
wo-1(8)
is the identric mean, and
b
Alab) = a;

is the arithmetic mean of the nonnegative real numbers a < b.
(a) The following refinement of the I — G inequality holds [85]:

If a€(0,1],b € [1,00) with a # b, then one has the inequality:

I(a,b) > exp [
a

(lnbl):1 z—g;l;a)Q |:(bb a g2~ (a+b)> T ]

1 >1  (2.79)
which improves the first inequality in (G — I — A).

PROOF  Let us assume that a € (0,1],b € [1,00) and a # b. Then we

denote the following for the convex mapping f (x) = —lnz, = >0:
1 1 I
Asz()ij /f :_na+nb+ /lnxdx
2 b—a 2 b—a J,
1 I(a,b
:ba[blnb—alna—(b—a)]—1nG(a,b)=1n[G((Z’7b>)}
and
LY A S L
B = 7/ :L‘dx——/ Inz|dz|.
f0) = f(a) Jpw) b—aJ,
We have X ) )
na Ind 1
[ o = 20 0
Inb 2
and
b
/ lnz| dz = In [a“bbez_(‘”b)]
and thus

2

_ (Ind)” + (12na) — I [(bb a,2— (a+b)) } .
In (3)

By using the inequality (2.77) we can state that A > B > 0, and thus the
result is proved.
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(b) We have the following refinement of the A — I inequality [85]:
Let a,b € (0,00) with a #b. Then one has the inequality:

1 b
b—a/a

which improves the second inequality in (G — I — A).

Al(a,b)
I(a,b)

(2.80)

In x(a+b—x))‘dx—‘ln(a+b H

x|

>1

- 9

PROOF Denote for f (x) = —Inz,z > 0 that

C;:bia/abf(x)dx—f<a;b> =1n(“;b) —In1 (a,b)

- 7]

and

D =

f@)+ flatb-x)
2

1 b
b—a/

b—a

o ()]

nvx a—|—b—x’dw— a—|—b H

By inequality (2.78) we have C' > D > 0, and the result is thus proved. (0
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Chapter 3

Ostrowski and Trapezoid Type
Inequalities

In recent years, an exponential growth has been noted in the development
of integral inequalities of Ostrowski and trapezoid type, mostly due to their
use in producing adaptive quadrature and cubature rules for approximating
single or multiple integrals.

In this chapter various Ostrowski and trapezoid type inequalities are pre-
sented, together with complete proofs, for various classes of functions. These
functions include those that are absolutely continuous, of bounded variation
or monotonic, as well as differentiable functions of different orders whose
derivatives satisfy similar conditions. Sharp bounds for the Cebysev func-
tional, which is of importance in approximating the integral of a product in
the one-dimensional and multidimensional cases, are given as well.

The material is complemented by numerous remarks that allow opportuni-
ties for research in related fields such as probability theory and statistics.

3.1 Ostrowski’s Integral Inequality for Absolutely
Continuous Mappings

Let f : [a,b] — R be an absolutely continuous mapping on (a,b). Then
(111, 113, [114)

L () e-a 7.

AfEET e
X

q
AN 1 _
b—a) [If'll,, p>1, ;+5,=1

8

=

b
‘f(x)bia/ f(0)dt 1

atb |

[é+ [ } a0

115
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for all x € [a,b], where

1
s

(f I (t |dt> Jif s € [1,00)

171, =

sup |f'(¢)] if s = c0.
te(a,b)

PROOF Integrating by parts gives

/z(t*a)f’(t)dt:(I*a)f(x)*/ggf(t)dt
b b
/<t—b>f'<t>dt=<b—z>f<x>—/ £ (t)dt

Summing the above two results, we get Montgomery’s identity,

and

b b
(b—a)f(x)=/ f(t)dt+/p<x,t>f'<t>dt,

where p : [a,b]* —
t—aift € [a,x]
p(2,t) =
t—0bift e (z,bl.

Now, on using properties of the modulus, we have

< swp |f (¢ |/|pxt|dt

te(a,b)

1], / (t—a)dt—i—/x(t—b)dt]

-(x—a)Q—i- (b—x)2]

b
/p<x,t>f (t) dt

— !
1l ;

1 r— atb
=l 4+< b;) (b—a)?,

which proves the first part of (3.1).
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Using Holder’s integral inequality for p > 1, % + % =1, we get

b b i
/ p(at) 1 (1) dt| < ( / |p<x,t>|th> TN
x b %
:V (t—a)th—i—/ (t—b)th] 170,

_aq-i-l _xq—H%
=[(“" A ]nf’n,,.

qg+1

Using (3.2), we then get the second part of (3.1).
Finally, we have

b
/p<x,t>f<>dt < 5w Ip(e.0) If )| dt = max {z — a,b— z} | '],
a te(a
b—a a+b
= |55 o= 5,

from which, via (3.2), we get the last part of (3.1). Here we have used the
well-known fact that max {X,Y} =22 + 1| x — Y.

Comments
(a) The constant 1 in the first inequality is sharp in the sense that it cannot
be replaced by a smaller one. This inequality in a different form is named
after Ostrowski [147].

To prove the sharpness of (3.1), we choose f (z) = x to get

a+b 1 x — atb
‘x— > ’< 4+< b_;) (b—a) (3.3)

for all x € [a, b].

If in (3.3) we choose © = a or z = b, then equality is achieved.
(b) In Peachey, McAndrew, and Dragomir [148] it was shown that the constant
1 in the last inequality in (3.1) is also sharp.
(c) The constant ﬁ in the second part of (3.1) cannot be improved by a
constant of the form —t5 with 0 <¢ <1.

Indeed, if we assume that there is such a constant, then for f(z) = x we

would have
a+b c z—a)\' b—a2\9
‘x— 2 ’S{q—i—l (b—a) +(b—a> (b—a) (34)
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for all x € [a,b].

1
) | from which we conclude

If in (3.4) we choose = a, we get 3 < (qil

that ¢ > q;—ql for all ¢ > 1. Letting ¢ — +1, we get ¢ > 1 and the sharpness of
the constant is proved.

3.2 Ostrowski’s Integral Inequality for Mappings of
Bounded Variation

Let f : [a,b] — R be a mapping of bounded variation on [a,b]. Then we
have the inequality [70]

-t [ ol <

for all x € [a,b] , where \/Z (f) is the total variation of f on [a,b].
The constant % is the best possible in (3.5).

‘ _a+b‘

L b_a]YU> (35)

PROOF The integration by parts formula for the Riemann-Stieltjes inte-
gral gives

/x@—wdﬂﬂ=ﬂx—®f@0—/mf®dt (3.6)

b b
/ﬁ—@ﬁ@z@—@ﬂ@—/f@ﬁ, (3.7)

for all z € [a, b].
By adding (3.6) and (3.7), we get the identity

and

b b
/f@wzw—@ﬂm+/pwm#@, (3.8)

where
t—aift € [a,x]
p(t,x):= , X € [a,b].
t—bifte (]

It is known that if the mapping g : [a,b] — R is continuous on the partitions
and v : [a,b] — R is of bounded variation on [a, b], then g is Riemann-Stieltjes
integrable with respect to v and thus

[ s@ane)

b

< sup |g(@)|\/ (v). (3.9)

z€la,b) a
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By applying (3.9) for p and f, we can state

b b
[ peodo| < s ()1 V/ () (3.10)
a tela, a
with
sup |p(t,x)] = max {z —a,b—x}
te(a,b] z€la,b
= f(b—a)—k T — ath
2 2

where we have used the fact that 2 - max{A,B} = A+ B+ |B — A4].

Then by (3.10) and (3.8) we deduce the desired inequality (3.5).

To prove the sharpness of the constant 5 , assume that (3.5) holds with
constant ¢ > 0, that is,

- [roa

for all = € [a, b].
Choose f : [a,b] — R given by

@) {Oifxe[a,“;“b)u(‘#’,b],

| — Wﬂ \b/ (3.11)

: a+b
lifx = %
Then f is of bounded variation on | f f()dt =0 and \/Z (f) = 2. With
this choice of f in (3.11) and z = “T'H’, we get 1 < 2¢. Thus, ¢ > % and the
proof is completed. I
Comments

Let f be as above and I, == a = 29 < 71 < -+ < Tp_1 < x, = b be a
partition of [a,b], h; := ®i11 — x;, & € [, @i41], @ = 0,n — 1, and let the
Riemann sum be represented by

n—1
o (f,6:00) = > f(&) i
1=0
We then have .
/ @) de =0 (f.€. 1)+ R(f,6,1,)., (3.12)

where the remainder R (f,¢&, I,,) satisfies the estimation

T+ XTip1

R(fE 1) < .

1
v (h)+ sup & —

i=0,n—1
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Indeed, applying (3.5) on the intervals [z;, z;4+1] and for & € [z;, x;41], we get

] v ).

Zq

Ti + Tit1

-2

[ rwd-nie

1
< | =h;
_|:2hz+

Summing over ¢ from 0 to n — 1 we get

n—1
=0

g — LTt

Ti + Tit1
2

] e

Zq

i=1 x;

N

T; + xz-{-l

xz + xH»l

where v (h) = max_h;.
; 1

3.3 Trapezoid Inequality for Functions of Bounded
Variation

Let f : [a,b] — R be a function of bounded variation. Then we have the
inequality [38]:

2

b
pyde - LTI o) <Py sy

where \/Z (f) is the total variation of f on [a,b].
The constant % is the best possible in (3.14).

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

[ () @=L 0 00 [ e

Now, assume that A, : a = xé”) < xﬁ") ..

of divisions with v (A,) := max (xz(_i)l _ xgn)) and 51‘”) [sc(-") (n)} If

. i 7.+1
1=0,n—

p: [a,b] — R is a continuous mapping on [a,b] and v : [a,b] — R is of bounded

(n) (n)

’y < axn’ =bis asequence
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variation on [a, b], then

[ rermo] | gm Sole) () o ()] o
< S ()] () - ()
< g Ol (45) = (7))

b

= max |p(z)]\/ (v).

z€[a,b]

Applying inequality (3.16), we get

b a a b

/(x ;b) f ()] < s [z ;LbY(f) (3.17)
b—ab
==V

and, via identity (3.15), the inequality (3.14) is proved.
For the sharpness of the constant, assume that the inequality (3.14) holds
with a constant ¢ > 0, that is,

fla)+£(b)
2 (b

b

) <cb-a)\/ (). (3.18)

a

Let us consider the mapping f : [a,b] — R given by

lifz € {a,b}

f(z) =
0ifz € (a,b).

Then f is of bounded variation, \/Z (f) =2 and f: f(x)dx =0, giving

+f
[ 1@ L0 G
and
b
b-a)\/(H)=20b-a).
Thus by inequality (3.18) we get (b — a) < 2¢ (b — a), which implies that ¢ > £
and demonstrates that the constant 3 is the best possible in (3.14). I
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Comment
If we assume that I, ca =29 <21 < -+ < zp_1 < T, = b is a partition of
the interval [a,b] and f is as above, then we have

b
| @) da = Ar (7,1) + Re (4,1, (319)
where Ar (f,I,,) is the trapezoid rule. That is, we recall
1 n
Ar =3 Z (i) + f (igr) by, hii= w1 — 24,
i=1

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

b
|Br (f, In)| < V(Qh \ () (3.20)

where v (h) :== max {h;}. The constant % is the best possible.
i=0,n—1

3.4 Trapezoid Inequality for Monotonic Mappings

Let f : [a,b] — R be a monotonic nondecreasing mapping on |a,b]. Then
we have the inequality [38]

—a)

b
sgn<xa+b)f(x)d:r

z)dx — M (b (3.21)

IN

1
-0 e -1@) - |

NENTIE O

The constant % is sharp in both inequalities.

PROOF The integration by parts formula for the Riemann-Stieltjes inte-
gral gives

/ab<x—a+b)df<> W“‘“)‘/abf(x)dx' .

Now, assume that A, : a = xé”) < x&") < e < x(njl <2 =bis a

sequence of divisions of the interval [a,b] with v (A,) — 0 as n — oo, where
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v(A,) == ma (mgi)l - xEn)) and fgn) € [:cl(-n),xl(-i)l}. Ifp:a,b] > Risa
1=0,n—1

continuous mapping on [a, b] and v is monotonic nondecreasing on [a, b], then

/ (@) do (2)

I I
= s
b= b=
25 B
I
o
IMIIMIt
O— O_ o
i s S
o /N o
m
B
=

Applying (3.23), we can state:

/ab <33— “"2”’> df (z) (3.24)
</ab x—“;b‘df(w)

:/a+ <a;rbx)df(w)+/:b (x—a;b)df(:r)

bsgn (gc— a+b>f(x)d:v

and the first inequality in (3.21) is proved.

1
-0 ®-7@) - |

a

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

a+b

[ (5 (57) -5 ()
/;f(m)dxz (b_a;b)f(a;b) _ b;af(a—;—b)

and
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and so

a+b

/absgn(z_a;rb>f(z)dx/a ’ f(f)der/c;f(x)dx

b—a a+b b—a a+b
>t () - ()

:O7

and the second inequality in (3.21) is also proved.

To prove the sharpness of the constant %, we choose the following function

f:
0if z € [a,b)

flx) =
lifz =0,

which is monotone nondecreasing on [a, b] and produces equality in both in-
equalities in (3.21).

Comments

If f is as above and I, is a partition of [a, b], then we have

b
/ F(x)dz = Ar (f,1,) + R (f, 1) (3.25)

where Ar (f,I,,) is the trapezoid rule and the remainder Ry (f;I,) satisfies
the estimation;

|Rr (f, 11| (3.26)
n—1 n—1 Tit1 ) )
<5 2 Ut = felh =3 [ v (o= ) g (@)
— v(h
< U )~ Pl < 2 (1)~ 1 (@),
=0
where h; :== 2,41 —2; and v (h) = max_h;.
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3.5 Trapezoid Inequality for Absolutely Continuous
Mappings

Let f:[a,b] — R be an absolutely continuous mapping on [a,b]. Then [38]

dx—i)Jrf()(b—a)

O | f)| i f' € Log [, 1]

LA 6 S € Lyl
q q

IN

p>1, %—F;:l;
b_Ta”f/Hl iffIELl [a’b]7

where ||||,, are the usual p-norms in the Lebesque spaces Ly [a,b]. That is,

b v
1l = ess sup |f"(t)], and [f'], = (/ 1! (t)lpdt> for p>1.

t€la,b]

PROOF The integration by parts formula gives

Using the properties of modulus, we get from (3.28),

b
it = o— ) LI < [l 2
If /' € Ly [a,b], then
b a+b b a+b b—a)?
[ ore- S5 a< i [ e- 52 a =, S5

If f' € L, [a,b], then by Hélder’s integral inequality for p > 1, % + % =1, we

get

[ of-=5as ([

_ (- a)'t
2(g+1)

t_a+b

o (fore)

11, -

Q= mu
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Finally, if f' € Ly [a,b], then

b b
+0b a+b b—a
[ -2 s s -2 [irora="0 0,
a t€la,b] 2 a 2
and the inequality (3.27) is proved. a

Comments
Let f be as above and I,, a partition of the interval [a,b]. Then we have

b
/ f (@) dz = A (f.1,) + R (. 1,) (3.30)

where Ar (f,1,,) is the trapezoid rule and the remainder Ry (f,I,) satisfies
the estimation

|RT(f7 )|
n—1
111 X0 his
1
’ n—1,q+1)4¢ 1,1 _ 4.
<{ L e, (Sico h™)", wherep>land L4+1 =15 (3.31)
s 11w (R,
where h; ;== 2,41 —2; (i=0,...,n—1) and v (h) := max_h;.

i=0,n—1
We provide the proof for the second inequality in (3.31). The proof for the
first and third inequalities is left for readers.
Applying (3.27) on the intervals [z;, z;11], we get

/:“ f (@) da — [ (i) +2f (@it1)

1

1 1+21 ik U\ 7 .
< —h; ¢ lf @) dt) , forallief{0,...,n—1}.
2(g+1)" @i

Summing and using Holder’s discrete inequality, we get

\RT(f,In)IS T Zh1+ </11+1|,(t)pdt>;
A

n—1 é
1 1
— Il < it )
2(g+ 1) : ;

and the inequality (3.31) is completely proved.
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3.6 Trapezoid Inequality in Terms of Second Derivatives

Let f : [a,b] — R be a mapping whose derivative [’ is absolutely continuous
on [a,b]. Then we have the inequality [89]

b
/ f(x)dx_w(b,a)

2
i
% (b—a)’ if /€ Lo [a,b];
1 1 1
<q 517, B g+ 1g+1)]% (b —a)* 5 i f7 € L, [a,0], (3.32)
1 ) p q
S IF (b —a) if f" € Ly [a,b],

where ||-||,, are the usual norms (p € [1,00]) on Ly [a,b] and B (-,-) is the Beta
function of Euler, that is,

1
B (a,f) :/0 L1 -0 tat, o,8>0. (3.33)

PROOF Integrating by parts twice on [a, b], we get

/(af—a)(b—fc)f”(:c)dw=(b—a)(f(a)+f(b))—2/ f(@)de (334)

and so
e L0
<[ e-ao-alrw @)
If f” € Lo [a,b], then
[ eae-air @i, [ e-oe-ne
= %(bfa)?’.

12
This proves the first part of (3.32).
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If f” € Ly [a,b], then by Holder’s integral inequality, we have
b
[ @-at-o)f @lds

) : L
<11, (/ <x—a>q<b—x>wm> p>1o o= (350)

Using the transformation x = (1 —t)a + tb, t € [0, 1], we get
(z—a) (b—2)"=(b—0a)®t9(1—19), do=(b—a)dt
and thus
b
/ (@—a) (b—2)'de = (b—a)* ' B(g+1,q+1).

Now, by (3.35) and (3.36) we get the second part of (3.32).
Finally, if " € L4 [a,b], then we have

b
[ @-a) =)l @)]de < max (- o) - 2) 1],

z€[a,b]

(b—a)®

= 2=,

and the inequality (3.32) is completely proved. I

Comments
Let f be as above and I,, a partition of the interval [a, b]. Then we have

b
/ fx)de=Ar (f,I,) + Rr (f, 1) (3.37)

where Ar (f, I,) is the trapezoid formula and the remainder Ry (f, I,,) satis-
fies the estimate

‘RT (f7 In)l

LS we,
12 *= "

<!{1 1 (" ag4 1,1 1. (3.38
SN 51 B Ll (S ) pe 1 peton 639
1 12 2
S (),
where h; ;= ax,41 —2; (i=0,...,n—1)and v (I,) := max_h;.

© 2011 by Taylor and Francis Group, LLC



Ostrowski and Trapezoid Type Inequalities 129

3.7 Generalised Trapezoid Rule Involving nth Derivative
Error Bounds

Throughout this section, we denote I to be the interior of an interval I C R.
Using Hayashi’s inequality (see Mitrinovié¢, Pecarié¢, and Fink [141, pp. 311-
312]), Cerone and Dragomir [30] obtained the following trapezoidal inequality
for differentiable mappings where the bound is in terms of the upper and lower
bounds of the first derivative.

Let f : I C R—R be a differentiable mapping on I and [a, b] 1 with
M = sup f'(x) < oo, m = ir[lfb]f' () > —o0, and M > m. If [’ is
z€[a,b] z€la,
integrable on [a,b], then the following inequalities hold:

" f@yde - 17O b)| < (b—a)” S M—28) (3.39
/af(%‘) T - — [f (a) + f (b)] _m( -m)(M—S) (3.39)
SM;m(b;a)) (3.40)

whereS:w.

The result (3.39) was also obtained previously in a similar fashion by Cerone
and Dragomir [30]; however, their formulation did not reveal (3.40). A prior
result obtained by Iyengar [124] (see also Mitrinovié¢, Pecari¢, and Fink [141,
p. 471]) is recovered if we take in (3.39): m = —M.

Cerone and Dragomir [30] also obtained nonsymmetric bounds for a gener-
alised trapezoidal rule, namely,

Let f satisfy the conditions of the results in (3.39) and (3.40), then the
following result holds:

o< [ r@a-o-0[(522) @+ (3=2) o) <o, @y

where
B = 537 18 (o = 8) = m],
1= (i (5 (5 = 220) + miM],
Y= (i:Z)M-F (Z:e)m, YL =M +m -,

with § = L0 454 ¢ € [a,0].
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Milovanovié and Pecarié¢ [137] proved the following specialization of a more
general result in which ("~ satisfy the Lipschitz condition, namely,

Let the function f : [a,b] — R have a continuous derivative of order n — 1
and |f(”) (z)] < M for x € (a,b).
If f (a) = f® () =0 (k=1,2,...,n — 1), then the inequality

b b—a
[ f@ar- "5t @+ £ o)

A )

holds, where

¢ satisfies ("—(1-)"=q¢:= ———

Generalised trapezoidal type rules involving a parameter 6 are obtained in
assuming that the nth derivative is bounded both above and below. Further,
the restrictive assumption of vanishing lower order derivatives at the end
points is not made in the current work. Some of the results are compared with
those obtained in Qi [155] where a Taylor approach is utilised. It is shown
that the current developments give better results than the Taylor approach
used by Qi.

The following result due to Hayashi in Mitrinovié¢, Pecari¢, and Fink [141,
pp. 311-312] will be required and is thus stated for convenience.

Let h : [a,b] — R be a nonincreasing mapping on [a,b] and g : [a,b] — R an
integrable mapping on [a,b] with

0<g(x) <A, forallzéela,bl,

then

al h(x)dazg/bh(x)g(x)dxSA/H/\h(x)dx, (3.42)

b—X

where

1 b
)\:Z/ g (z)dx.

The result (3.42) is attributed to a generalisation of Steffensen’s inequality
(see Mitrinovié, Pecarié¢, and Fink [141, pp. 311-312]) which is obtained by
taking A = 1 in the above result. Inspection of Steffensen’s original paper
[162] reveals that the more general situation depicted by the following result
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was also treated. Thus Hayashi’s result is a special case of the following result
of Steffensen (see also Section 4.4).

Let h : [a,b] — R be a nonincreasing mapping on [a,b] and g : [a,b] — R be
an integrable mapping on [a,b] with

o <g(x)<®, foralxeElal],

then

¢~/Hh( )d:c+<I>/bb>\h(x)dz

a+A b
J/ h(z)g(@)de < - j[ h@de+o [ h(z)de, (3.43)
a a+A
where ,
A:A(ﬂmmgauy:%?;b ®+ o, (3.44)

We note that result (3.43) may be obtained upon simplification and by
using Steffensen’s more well-known result that

b b a+X
/ h(x)dx < / h(z)G(z)dx < / h(x)dz, (3.45)
b—AX a a
where A is as given by (3.44) and 0 < G (x) < 1. Contrarily, if we take ¢ =0
and ® = 1 we obtain (3.45) from (3.43). Also, if we take ¢ = 0 in (3.43) then
the Hayashi result (3.42) is seen to be included.
Equation (3.45) has the pleasant interpretation, as noted by Steffensen,
that if we divide by A then

b G a+A
: M@d_fgl/ h(z) da.
A Jb-x f G AJa

Thus, the weighted integral mean of h (z) is bounded by the integral means
over the end intervals of length A, the total weight.

Further, it should be stated here that the discrete versions of (3.43) and
(3.45) were also treated in Steffensen [162].

The following result gives trapezoid type rules using the above results [18]:

Let f : I CR — R and ™Y be absolutely continuous on I (I is the interior

ofI)and[ab}CIwzthm— 1nf f”)()> —00, M = sup f(z) < oo,
z€la,b]

and M > m. If f) is mtegmble on [a,b], then the following inequalities hold:

(x)dx — T, (0;a,b) — P, (0;a,b)| < Q,, (0;a,b), (3.46)
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where
= (0=a) fED (@) + (1) T (b= 0)" fED (b)
T, (6;a,b) = ’; 5 . (347)
Pa(B50.0) = o " o [(0— )™ + (-1 b - 0] + Qf (G:0.0), (3.49)
with
2(n+1) )
YA £ (0;a,b) (3.49)
5 1y (") ) [0 - @) ()" o= 0)" ] nodd
I e N e R S O O ]
+ {(/\%)n—kl + (=" ()\fl)n+1} , N even
and

A0 = Mo (a,0), A% = N, (a,0), AL =X, (6,b) and 60€[ab], (3.50)

— (Su-1 (a,b) = m) (3.51)

fFr®) = fY (a)

b—a

Sn—l (a, b) =

(3.52)

PROOF Following Cerone [18], let h(x) = %7 6 € [a,b] and g (z) =

) (z) — m. Assume for the time being that 7 is odd, then h (z) is a nonin-
creasing function, and so from Hayashi’s inequality

L, < I, <U, (3.53)
where
b= tn@an = [ (70 @) ) ae
A (a,0) = — /b (f<”> (z) — m) dz =\ (for n odd)
M—m/, n ’
and

Lo=W (b=X0,b), U, =W (a,a+ )

© 2011 by Taylor and Francis Group, LLC



Ostrowski and Trapezoid Type Inequalities 133

with
YO —x)"

dx.
n!

W(l,u)_(M—m)/luh(z)dx_(Mm)/l

The above expressions may be simplified to give

b
I, (0;a,b) :/ f(x)de =T, (0;a,b)

m n+1 n n+1
L - 1) (b — 54
e LA VNGRSO M PN CED
where A0 is as given by (3.52) and (3.51), and
_ M—-—m n+1 n+1
W = T [(9 0) (0 —u) } (3.55)
with "
_M-m o O\FL g pyntl
Lo= 0oy (0= (=)™ =@ —v)"] (3.56)
and o
- —m o \nHl _ 0\\n+1
o= ot {(9 a) (60— (a+A2)) ] . (3.57)
Further, it may be noticed from (3.53) that
Uo + Lo Uo B Lo
I, — < .
po Totlol (o te (3.59)
where

U+L, M-m ’il(_l)j_l (n+1)
2 _2(n+1)!] j

—1

x (A2’ [(9 By L e)”“ﬂ} . (3.59)

Combining (3.54), (3.58), and (3.59) produces the results (3.46)—(3.52) for n,
odd.

Now, for the case when n is even. It should be noted that the inequality
(3.42) is reversed for h (z) nondecreasing and so for n even (9—7:!;) is nonin-
creasing for x € [a, 0] and nondecreasing for = € (0, b]. Let a superscript of a
or b represent these intervals.

Then on the interval [a, 6] we have

L* < Iy <U*° (3.60)
where

IZ :In (9;@,9),
LY =W (0—72,0), U =W (a,a+\%)
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with J_a
X = A (0,6) = 27— (S (a,6) — m)
Similarly, on (6,b] we have
L' <1 <U?, (3.61)
where
I = 1 (6;0,0),
LP=W (0,0+ X)), U =W (b—\>,b)
with
A=\, (0,b) = =0 (Sp_1(6,b) —m).
M —m
Thus, combining (3.60) and (3.61) gives
L.<I,<U., (3.62)
where
I, =I¢+10, (3.63)
L,=L%+1L°
Ue=U"+U".
That is, I, is as given by (3.51) and, on using (3.55),
Le=W(0—X,0) + W (6,0 +)\5) (3.64)
= g [ o )]
and
Ue =W (a,a+ X2+ W (b— A5, b) (3.65)
M—m &2 i1 (n+1
e (")
X [Oa) (8- )" (=) () (- 0" ]
Further, from (3.58) we have
I, — Ue ;Le < Ue 5 Le7 (3.66)
where
Ut+Le M-m [, i (n+1 o b1
2 2(n+1) {;(_1) < j ) sy @-a)

+<NOW@W“@¢WWM+<N@WMH.QM
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Combining (3.54), (3.66), and (3.67) produces the results (3.47)-(3.52) for n
even and thus the proof is complete.

We may use Steffensen’s inequality (3.43) with g (z) = f (x) and h (z) =
% to prove the above result. This will not be pursued here.

The following results were also obtained by Cerone [18] (see also Liu [131]):
Let the conditions leading to the results (3.46)—(3.52) be valid. Then

b
L+R§/ f(x)dz — T, (0;a,b) <U+ R (3.68)

holds, where T,, (6;a,b) is as given by (3.47),

(n+1)!

—R=(0- a)" " (=) (b—o)" T, (3.69)

o [0~ 00 i

|
U)o (3.70)
M —m ayn+1 n (yp\nt+1
A"+ (=" (X5) ", n even
and
O—a)"™ = (0 —a—X0)""", n odd,
(n+1)!
M=—mU =) 0—a" =0 —a— )" (371
4 (—1)"H! {(b 0N = (b= 0", n even
with
b—a
0 _ —
An - M—m (Sn—l (a'vb) m) )
u 0—a
An = U —m (Sn-1(a,0) —m),
b—0
b _ —_
A = W —m (Sp—1(0,b) —m),
and (n—1) (n—1)
n—1 b) — n—1
B LI 10}

b—a

Let Cy = U+ R and Cp, = L+ R where R, L, and U are as defined in
(3.69)—(3.71). Further, let Qr and Qu be as defined by (3.74) and (3.75).
Consider Dy := Cy—Qu and Dy, := C, —Qp, then Cy < Qu and Cp, > Q..
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PROOF  We have from (3.69)—(3.71) that

— (M —m) {(9 —a =" (b6~ )\Z)HH] for n even
(n+1)'DU =
— (M —m) (0 —a—X0)""" for n odd
( ) ( )

and

(M —m) [(/\‘;L)”Jrl + (A%)nﬂ} for n even
(M—m)(b—0- )\Z)nﬂ for n odd.

Thus we can conclude that Dy < 0 and Dy, > 0 for both n odd and even
since 0 < A2 < —aand 0 < A\, < b— 6.
I

Comments

(a) It should be noticed that U > 0 and L > 0 since 0 < A\ < b — q,
0< N\ <0 —a, and0<)\2<b—9as()<%<l. Further, R > 0
for n even or for 6 > ’ITH’ and n odd. Now, R < 0 for 0 < %‘b and n odd.
(b) The result (3.68) gives nonsymmetric bounds for the generalised trape-
zoidal rule T, (6;a,b) as defined by (3.47) while the result (3.42) gives sym-
metric bounds for a perturbed trapezoidal rule. The bounds involve the upper
and lower bounds M and m of f (x), z € [a,b] and some arbitrary point
6 € [a,b]. If 6 is taken to be at the midpoint, that is, § = %rb, then some
simplification occurs. In particular, for n odd, P, (“7“’; a, b) = 0; and so there
is no perturbation. For n odd and 6 = ‘IT“’ then R =0 in (3.69).

(c) If n =1 in (3.46), then we recapture (3.39) on taking 6 = 22, Further,
(3.41) is reproduced from (3.68) on taking n = 1. Thus, the results of this
section are an extension of the work of Cerone and Dragomir [30] to involve

bounds for the generalised trapezoidal rule in terms of bounds on f().
If n =1 in (3.46) then

/f<x>dx—[(9—a>f<a>+<b—e>f<b>1

= (b—a)[So (a,b) —m)] <9_a;b)‘

< (So (a,b) —m) (M — So (a,b)).

2(M —m)

Now, using the definition of Sy (a,b) = W, then the above result may
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be simplified to

/abf(:l:)dx_bQG[f(a)Jrf(b)]er(ba) <9a;b)‘

(b= a)®

S oM —m)

(So (a,b) — m) (M — Sy (a,b)) .

It may be noticed that the above result is a perturbed formula which has the
same bounds (3.39) independent of 6. Further, the perturbation vanishes if

6= 2t
(d) Using a Taylor series approach, Qi [155] obtained the following in our
notation: ,
Q< [ F@)ds =T, (6:0,0) < Qus (3.72)
where, if we define
(60 —a)" nw (="
mu— Y (1) .
Q w0y = T + o (373)
then
Q (m,m), n even
QL= (3.74)
Q(m,M),n odd
and

Q(M,M),n even

Qu = , (3.75)
Q (M, m), n odd

where m < f(™ (x) < M, x € [a,b].

A comparison of (3.72) with (3.68) shows that (3.72) provides better bounds
(see Liu [131]). We note that R as defined in (3.69) is equivalent to @ (m,m),
which is the lower bound in (3.72) for n even.

3.8 A Refinement of Ostrowski’s Inequality for the
Cebysev Functional

The following result holds [50]:

Let h: [a,b] — R be an integrable function on [a,b] such that

—o0 <y <h(z) <T < oo for a.e. zon [a,b]. (3.76)
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Then we have the inequality

bia/ab /:humt_”bfs/abh(u)du
(bla/:h(“)d“‘v) (F_bla/{lbh(U)du>£_i

dx (3.77)

The constants % and % are sharp in the sense that they cannot be replaced by
smaller constants.

PROOF  Ostrowski [146, p. 368] proved the following result:
If f:[a,b] — R is integrable and

b
—a< f(r)<l—a, ac|0,1] and / f(x)dz =0, (3.78)
then ,
[ ip@iar< 20D 62, (3.79)
where F (z) = [ f (t) dt.
Define
b
O = 5 [h(t) = h(u)du] telat, T4£7).
Obviously,
b
F)ydt=0
and by (3.76),
B 1 -
F< - bi‘:f_“j(u)du —1_ I f“s(_u)d“ T telab]  (3.80)
and .
_ 1
f) > = f“j(u) du, t€[a,b]. (3.81)
Denoting
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we observe, by (3.80) and (3.81), that
—a< f(z)<l—a for z€a,b].

We also have

F(x):/:f(t)dt: Flj [/azh(t)dt— g:;”/abh(u)du]

and thus, by (3.79), we may state the following inequality:

T —a b
/ah(t)dt—z_a/a h (u) du
1 (b_laf;h(u)duy> (F—b_laf;h(u)du

<3 T T )(b—a)2 (3.82)

dx

1 b
F—’Y a

which is clearly equivalent to the first inequality in (3.77).
To prove the second inequality in (3.77), we make use of the following
elementary fact:

1
af < 7(a+0)" 0,0 €R; (3.83)
with equality if and only if @ = 3, for the choices

I I
oz:bia/ah(u)du—w7 ﬂ:P_b—a/ah(u)du'

To prove the sharpness of the constant %, assume that (3.77) holds with a
constant C' > 0. Namely,

x b
T—a
h(t)dt — /hudu
r=vl L Wd=y=a ), "

b b —a
<C<b_1a/a h(u)du—V) (F—bia ’ h(u)du>§_7- (3.84)

Consider the function A : [a,b] — R,

1 b

-1te [a,‘%"b},
h(t) :=
1 te(42].

Obviously v = —1, ' = 1, and f:h(u) du = 0.
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i< [ | [ rafas ][

d;v]
:1+b b

:bia V (x—a)dx—k/”b(bx)d:c} :b;“,

2
and thus, by (3.84), we deduce
b—a b—a
4 - 2

We have

t)dt

giving C' > %
The fact that the constant % is best possible is obvious, and we omit the
details. I

The following bounds for the Cebysev functional T (£, g) hold [50]:

Let f,g : [a,b] — R be such that g is absolutely continuous on [a,b] with
g € Lo [a,b] and f is Lebesgue integrable and such that there exist m, M € R

with
—co<m< f(z) <M < oo for a.e. zon [a,b]. (3.85)
Then we have the inequality
1T (f,9)] (3.86)
J1 e (FElf@deom) (M- g [} @do)
<3 lo'le o (b~ a)

< S b—a) (M —m) gl

The constants % and % are sharp in the above sense.

PROOF Integrating by parts gives

ab (sz(t) dt — u) du) g (v)dz
(/f t)d b u)du)g(x)b
—/ag@:)l ——/f du] ]

1 b
- - s@ @t @t [
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Taking the modulus, we have

T (f9)| < b t)dt — (u) dul|g’ (z)| dz
<119l o ) du| d
(5 S e —m) (M= [ () de)
<5 ll9lls Y (b—a),

where we have used the result (3.77).
To prove the sharpness of the constant %, assume that (3.86) holds with a
constant D > 0. That is,

1T (f,9)l

b 1 b
< i, (FEL IO 7;[)_(]\5 “HRIOE) L e

Consider the functions g (z) =2 — 2£2, f : [a,0] — R,

~1if z € [a,%$],

f(z)=
1 if ze (¢Lp].
Then
b b
/f(m)dx:/ g(x)de=0, ||¢'|,=1, m=-1, M=1
and ,
1 a+b b—a
T = — =
G =5 [ o ]dx -
Thus, from (3.87), we deduce
b—a b—a
<D-
4 2 7

giving D > %
The last inequality and the sharpness of % are obvious; and we omit the
details. I

We note, by (3.83), that the equality is achieved in the last inequality of
(3.86) if and only if o = (3 so that

/ (a)de =" M. (3.88)

b—a
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Consequently, for any integrable function f : [a,b] — R, such that (3.88) does
not hold, the last inequality in (3.86) is strict, showing that the above result
indeed provides a refinement of Ostrowski’s inequality. The same applies for
the various applications of this inequality outlined below; and we omit the
details.

Comments

(a) We may apply (3.86) to obtain the following result due to Agarwal and
Dragomir [1]. Note that, to obtain (3.89), they used Hayashi’s inequality and
assumed differentiability of the function on the entire interval.

Let f : [a,b] — R be an absolutely continuous function so that there exist
the real numbers v, I with

—00 <y < f(x) <T < oo for ae. = € [a,b]. (3.89)

If we denote by [f;a,b] := w the divided difference, then we have the
1nequality

f(a);f(b)_bia/abf(t)dt (3.90)

L (fiat) =) (€ [fiat)
<3 o (b—a)
< (T=9)(b-a),

The constants % and % are best possible.

PROOF We start with the identity

b b
f();rf b—a/ £t /a(t_a; >f’(t)dt.
By using (3.86), we may state that
1 b a+b 1 b a+b 1 b
b_a/a (t— y )f()dt—b_ (t— u )dt-b_a/af(t)dt
L (P ydt— ) (T =22 [P f ()t
O

I'—~

S —7)(b—a),

which is clearly equivalent to (3.90).
The case of sharpness for the constant % may be proved in a similar way as
above by choosing f (t) = ‘t ,t € la,b].
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We omit the details. I

(b) Let I C R be a closed interval, a € I, and n be a positive integer. If
f: I — R is such that f is absolutely continuous, then for each x € I

f(2) =Ty (f;a,2) + Ra (f;0,2) (3.91)
where T, (f; a,x) is Taylor’s polynomial, namely7
w (fra,x) Z ® (a) (3.92)
k=0

(note that f(©) = f and 0! = 1), and the remainder is given by

Y n
Ra(fia,z) = o [ (=" £ g)ar (3.93)
By using (3.86), we may point out the following perturbation of the Taylor
expansion [50]:

Let f: 1 — R be as above and a € I. Then we have Taylor’s perturbed
formula:

(.17 _ a)n+1
(n+1)!

and the remainder G, (f;a,x) satisfies the estimate

f (@) =Ty (fra,2)+ [faw] 4 G (fram); (3.99)

1
|G (f;a,7)] < m

™5 a2] = i @) [Taga (@) = [f™;0,2]]
L1 (2) = Yt (2)

|z —a["*" (3.95)
where x € I and

Pugr (@) =sup {0 (1), € [a,0] (w,a])},

it (2) = inf { D (@), € faa] (lza])}

PROOF Using (3.86), we may state the following inequality:

1

Tr—a

/ m (z—t)" fO) (1) at

1 n 1 ("
—x_a/ (x —1t) dt-m/ f("+)(t)dt’

< Lo sup fr— opt W02 =001 @] [Pogs ()= [0, 2]]
tela,x] Fn+1 (m) — Tn+1 (:,C)

\x—a|,
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which is clearly equivalent to

;'/az (& — t)" f(n+1) (t)dt — ﬁ (z — a)n+1 [f(n); a, x}
< 1 |z — a|n+1 Hf(”);a,w} — In+1 (m)} [Pn+1 (x) — [f(");a,wﬂ
~2(n-1)! Tpi1 (2) = Yopa (@) '

Using the representations (3.91) and (3.93), we deduce the desired result. [|
(c) Let f : [a,b] — R be a function such that the derivative f(»~1 (n > 1)

is absolutely continuous on [a,b] . Cerone, Dragomir, Roumeliotis, and Sunde
[41] obtained the following generalisation of the trapezoidal rule:

/abf(t)dt

- Z_: & +1 01 (&= )" £9) (@) + (=1 (b = )" 1) ()]
k=0 :

+ ;,/b (z— )" f) (t)dt. (3.96)

By the use of (3.86), we may state the following perturbed version of (3.96):

With the above assumptions for f : [a,b] — R and if there exist the constants
Yn, I'n € R such that

—00 <9 < fM(£) < T, < o0 for ace. t € [a,b], (3.97)

then we have the representation

f(t)dt
n—1 1 1
= kZ:O (k+1)! {(CE - a)k+1 f(k) (a) + (_1)k (b— x)k+ f(’“) (b)]
) (1) (b — )
+ (z —a) ELn(+ 11)), (b— =) {f(nm;b, a] +Sn (f, ) (3.98)

and the remainder S, (f,x) satisfies the estimate

1 1 a+b n-t 9
|S,,L(f,a:)|§2(n_1)!{2(b—a)+‘x— } (b—a)
([f"5a,b] =) (Tn = [F" 715 a,0])
X A . (3.99)
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for any x € [a,b].

PROOF Applying (3.86), we may state that

bi /( H" F™ (1) t——/ (z—t)"dt- —/ F () dt‘

(n—1) _ _ (n—1)
S ln Sup |.’Ij—t|n71 . ([f ;aab] n) ( n [f aaab]) (b_a)
t€(a,b] Tn—n

1 ]1 a+b[]"!
([F"Y50,8] = ym) (Tn = [f"" D3 a,b])

X b—a
I'n—mm ( )

for any x € [a,b].
Further simplification gives

1 [ (z—a)" "+ (=) b—2)"
l _H" ) _ (n=1).
ml(”ﬂf (£)di (n+ 1) it
1 1 a+b[]"! )
< = |Z(p— _ _
S S5mo ) [2(13 a) + |z 5 } (b—a)
([£"Ysa,0] = yn) (T = [f;a,b])
X .
Fn —Tn
Using the representation (3.96) we deduce the desired result. a
It is natural to consider the following particular case.
With the above assumptions, we have
1 b—a\" ,
(k) _1)k £R)
[ rwa > (5F9) @+t )
b—a\" [+ (=D"] [ ;n).
+ ( . ) D) [/ Dsb,0] + 8a (1) (3.100)

and the remainder Sy, (f) satisfies the bound:

1 n
|Sn(f)|§m(b_a) i

(n—1). _ — (n=1).
" ([f 1 ,a,b] ;/n)_(:/n [f ! ’a’b]). (3.101)
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3.9 Ostrowski Type Inequality with End Interval Means
Let the functional S (f;a,b) be defined by
S (fiab) = f(x) = M(f;a,b). (3.102)
where

M (fia,b) = / f(z (3.103)

The functional S (f;a,b) represents the deviation of f (z) from its integral
mean over [a, b].
In 1938, Ostrowski proved the following integral inequality [147]:

Let f : [a,b] — R be continuous on [a,b] and differentiable on (a,b) and
assume |f' ()| < M for all x € (a,b). Then the inequality

(3 < (-5

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

M

104
T (3.104)

1S (f3a,b)] <

In a series of papers, Dragomir and Wang [111]-[114] proved (3.104) and
other variants for f' € L, [a,b] for p > 1, by making use of a Peano kernel
approach and Montgomery’s identity [142, p. 585]. Montgomery’s identity
states that for absolutely continuous mappings f : [a,b] — R

/f dt—i—— bp(x,t)f’(t)du (3.105)

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

t—a,a<t<xz<hb,

p(z,t) =
t—b,a<x<t<h

If we assume that f' € Lo [a,b] and ||f'||,, := esssup|f’ (t)], then M in
]

te|a,

(3.104) may be replaced by || f'||
Dragomir and Wang [111]-[114] utilised an integration by parts argument,
ostensibly Montgomery’s identity (3.105), to obtain

[(552) + (@ - 22)?) W e 1 [,

1 ’
|S (fa a, b)| g |:(‘T*0«)q+1+(b7z)q+l:| q ||f ||p f/ c Lp [(l, b] , (3106)

q+1 b—a ?
p>1, +é

=
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1
1
(g+1)«

where f : [a,b] — R is absolutely continuous on [a, b]. The constants %,

and % are sharp.
The following identity was developed by Cerone [28] using integration by
parts on separate intervals.

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

a5 (£5) 1 €laal
P (z,t) = (3.107)

a-fﬁ(b t),te(x,b]

where a, B € R nonnegative and not both zero, then the identity
b
[ Panr

= [f(z)

xfal f(dﬁ%——f/)f d% (3.108)
holds.

The identity (3.108) was used to obtain the bounds by Cerone [28] given
below.

Let f: [a,b] — R be an absolutely continuous mapping and define

1
a+ 0

where M (f;a,b) is the integral mean as defined by (3.103), then

T (v;0,8) := [ (x) — [aM (f;a,z) + BM (f;z,0)], (3.109)

T (250, 8)
f/
(e —a)+ B b—a)] Dol [ € Loola,t];
1 f
A+ p-a) —e  per iy, @310
(g+1) 9 (a+p)
p>1 o+, =1
1] o
a—0 1
|1+ lazgl] Bk,

where ||hl|, are the usual Lebesgue norms for h € Ly [a, b] with

T l=

t€la,b]

b
[hlly :=ess sup [h(t)] <oo and |h],:= </ |h(t)|pdt> , 1<p< oo
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PROOF By taking the modulus of (3.108) we have the following from

(3.109) and (3.103):
/bP(x,t) () dt

Thus, for f’ € Lo [a,b], (3.111) gives

b
T (@50, 8)] = < / P(@,0)l|f ()]t (3.111)

b
T (@50, 8)] < ||f'|\oo/ P (1)) dt.

A simple calculation using (3.107) gives

[P@ora= o [Tt 2o [

- {Mﬁ(xawaiﬁ(bx)} /Oludu

and hence the first inequality results.
Further, using Hélder’s integral inequality, we have for f' € L, [a,b] from
(3.111)

b q
T (0, B) < (11, (/ P(%t)lth) ;

where %—i—% =1 with p > 1. Now

A A R A (=)

o=+ 0o ([ )’

and so the second inequality is obtained.
Finally, for f' € L [a,b] we have the following from (3.111) and (3.107):

T (z;0,8)| < sup |P (@, 0)[ | f]];
t€la,b]

where
o+ o —
(a+8) sup |P(z,8)] = max{a, g} = 228 4 |22 5|
t€la,b) 2
This completes the proof. I
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Comments
(a) It should be noted that from (3.109) and (3.102), we have

(a+ )T (w30, 8) = oS (f;a,) + BS (f;2.,). (3.112)

It was shown by Cerone [28] that using the triangle inequality produces coarser
bounds for |(a+ §) T (z;«, 5)| than those in (3.104).

Cerone [28] further showed that (3.109) may be written in the equivalent
form

T (;0,8) —f(x)[(l 3

af_ﬁp(:ﬂ))/\/l(f;a,m)JrMp(f)M(ﬁavb) ’

where p(z) = 222, so that for fixed [a,b], M (f;a,b) is also fixed, which
reduces the amount of work required for applications.

The result in (3.106) may be recaptured from specialisations of the above
results by taking a = 3.
(b) Perturbed versions of the results may be obtained by using Griiss type
results involving the Cebysev functional

T(f,9)=M(fg) = M(f)M(g) (3.113)
with M (f) being the integral mean of f over [a,b], as defined in (3.103).
For f,g: [a,b] — R and integrable on [a, ], as is their product, then

T (f,9)| <T% (f,f) T% (g,g), Dragomir [54]
fOI‘ fag S L2 [aab];

< 5T (1) Matié et al. [135]
fory<g(t)<T,telab, (3.114)
< W, Griiss (see Mitrinovié, Pecarié,

and Fink [141, pp. 295-310]),
< f<®, te]ab].

Dragomir [54] obtains numerous results if either f, g or both are known,
although the first inequality in (3.114) has a long history (see for example,
Mitrinovié, Pecarié, and Fink [141, pp. 295-310]. The inequalities in (3.114)
when proceeding from top to bottom are in order of decreasing coarseness.

The following result is valid (see Cerone [28]).

Let f : [a,b] — R be an absolutely continuous mapping and o > 0, 8 > 0,

a+ B #0, then
T @,0,8) — (2= 7) 5] < b - ) (@) [ 1715 - 52]
f/ELQ [a,b];
< (b—a)r(z) 52, (3.115)
y< fft)y<T, te]a,bl;

S(b_a)rzl;’yy
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where T (x, ., B) is as given by (3.109)

_eath o 10 f
a+p3"’ ’

K2 (x) = % <a+ﬂ> (v —a) ( f_ﬁ>2(b—x)1 (3.117)

()

(3.116)

PROOF (Sketch)  Associating f (t) with P (z,t) and g (¢t) with f (),
then from (3.107) and (3.113) we obtain

T(P(z,), f' (1) = M(P(z,), f' (1)) = M(P (z,-)) M (f(-))
and so, on using identity (3.108),
(b—a)T(P(z,-),f ()=T(z,0,8) = (b—a) M(P(z,-))S  (3.118)
where S is the secant slope of f over [a,b] as given in (3.116). The reader is

referred to Cerone [28] for the details of the complete proof.

(c) The following is an application to the cumulative distribution function.
Let X be a random variable taking values in the finite interval [a,b] with
cumulative distribution function F (z) = Pr(X <z) = [ f (u) du, where f
is a probability density function (p.d.f.). The following result holds [28].

Let X and F be as above. Then
[(a(b—z) = B(z—a)) F(z) - (z—a)[(«

(b—2)(c—a)[afe—a)+Bb—2)]- '7 f'€ Lo a8
< (b—x)(m—a)[oﬂ(w—a)—&—5‘1(17—:13)];~(L|_]:1|)E,f/€Lp[aab]a
p>1,%+%f1,

(b—x)(x—a)[a+ﬁ+|a—ﬁ|]'Hf2”17 f € Lyia,b].

The specialisation of a = 3 = % produces the following result.

Let X be a random variable, F (x) a cumulative distribution function, and
f (z) the probability density function. Then

(“5 o) F@ =0 [6-0 7@ - |
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b-a)@—a)b-a) Ll per [0
Ao-ne-ao-or e perey, @)
2(q+1)4

p>1, %—F%:l;
(b_‘r)(m_a)'HfQHlv f/GLl[ab]

The above results allow the approximation of F' (x) in terms of f (z). The
approximation of R (z) = 1 — F (z) could also be obtained by a simple sub-
stitution. R (z) is of importance in reliability theory where f () is the p.d.f.

of failure.
We may take directly from (3.109) and (3.110) § = 0, by assuming that
a # 0, to give
(Ifa)2 / / L bl -
2 ”f”oov f' € Lo [a, 0] ;
|F () — (x —a) f (z)] < (JZ—CL)H_% ”le , el [a,b]7 (3.121)
(¢+1)9

(@ —=a) [l el [a,b]

which agrees with (3.106) for |S (f;a,z)|.

The perturbed results of Comment (b) could also be applied here; however,
this will not be pursued further.

We may replace f by F in any of the Equations (3.119)—(3.121) so that the
bounds are in terms of ||pr, p > 1. Further, we note that

)

/bF(u)du:b—E[X].

3.10 Multidimensional Integration via Ostrowski
Dimension Reduction

For f : [a,b] — R we define the Ostrowski functional by

S(fiea,d) = f(x) = M(f;¢,d), (3.122)

where

1 d
M (f;c,d) = ﬁ/ f (u)du, the integral mean. (3.123)
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The following identity may be easily shown to hold, for f of bounded variation,
by an integration by parts argument of the Riemann-Stieltjes integrals, and

50
d
S(ficad) = [ patedd @), (3.124)
%, t € e, x]
p(x,t,c,d) =
t—d
ﬁ, te (.’I;,d]

Further, if f (¢) is assumed to be absolutely continuous for ¢ over its respective
interval, then df (¢t) = f' (¢) dt and the Riemann-Stieltjes integrals in (3.124) is
equivalent to a Riemann integral. In this instance, the corresponding identity
to (3.124) is known as Montgomery’s identity (see Cerone and Dragomir [37]).
In Cerone [20], Ostrowski type results were procured for multidimensional
integrals using an iterative approach from the one-dimensional result as a seed
or generator.
The following result uses an iterative approach to extend the Ostrowski
functional identity to multidimensions. First, we require some notation.
n
Let I = H [ai, bz] = [(11, bﬂ X [az, bg] XX [an,bn] . Further, let f I — R
i=1
and define operators F; (f) and A; (f) by

F; (f) = f (th oyt Ty, tiger, - ,tn) where x; € [(17;, bl] (3125)
and

I
)\i (f) = E/ f(tl,...,tl;l,ti,thrl,...,tn)dti. (3126)
3 a;

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

1 b of
Li(f) =+ pi (w4, ;) Z=dt; = (F; — Xg) (f), (3.127)
di a; 8tz
fori=1,2,...,n, where
%, t; € [ag, 2]
i (Zi, ti e
pilTiti) _ (3.128)
i ti — b t; € (w;, by
bz _ al? 1 1y Y1y
and dz = bl — a;.
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Thus (3.127) and (3.128) are ostensibly equivalent to identity (3.124) for
absolutely continuous f (¢1,...,%—1,% tit1,-..,tn) where t; € [a;, b;] .
The following result was obtained by Cerone [20]:

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

En (f)

n b,
1 i
:f(l‘l,l‘g,...,fﬂn)fzg/ f(l'l,xz,...,$¢,1,ti7$i+17...,1}n)dti
i=1 " Jai

1 b
+Z / / f(:l?l,...,Ii_l,ti,l‘i+1,...,tj,...,In)dtidtj
did; Jo, Ja,

1<J

(_1)?1 bn bi
= oo [ F bt dty .ty (3.129)

Dn Qn a;

where
1 bn b1 n a’nf
B, (f) = — [ - (i) =ty .. dtn, 3.130
() D/ / [t = (3.130)
Dn = Hdi’ dz = bz — Q;, (3131)
=1

and p; (z;,t;) s given by (3.128).

PROOF  Define E, (f) by [20]

E.(f) = (H &-) (f)- (3.132)
i=1

Then, from the left identity in (3.127), E,, (f) is as given by (3.130). Further,
E.(f)=Lr(E.—1(f)), for r=1,2,...,n (3.133)

where Ey (f) = f.
Now, from (3.132),

Ey(f) =L (f) = (Fr = ) (f),
which is the Montgomery identity for 1,21 € [a1,b1]:

1 b1 af
E1 (f) = df P1 (ml,tl) 8T (tl,tg, . ,tn) dtl (3134)
1 Jay 1
1M
:f(:vl,tg,...,tn)—— f(tl,tg,...,tn)dtl.
di Ja,
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Further,

Es (f)
= L2 (B () = (F2 = X2) (B ()
= Fy (B (f) = A2 (B (f))

1M
:f($1,$27t3,...,tn>—df f(t17m2at3a---7tn)dt1
1 ay
1 b 1M
_d72/ f(xl,tz,...,tn)—dfl f(tl,tQ,...,tn)dtl dtg
ag ay
I
:f(xhir?vt?)w"vtn)_di f(tlax25t3a"'7tn)dtl
1 Ja,
1 bo 1 bo by
- — f(thtg,tg,...,tn)dtg—‘ri/ f(tl,tg,...,tn)dtldtg.
dz as d1d2 as ai

Continuing in this manner until 7 = n gives the result as stated in (3.129). [I

The result given by (3.129) may be utilised to approximate the n-dimensional
integral in terms of lower dimensional integrals and a function evaluation
f(z1,22,...,2,) where z; € [b;,a;], ¢ = 1,2,...,n. Specifically, there are
(g) function evaluations, (?) single integral evaluations, and so forth, in
each of the axes, (Z) double integral evaluations and so on, and, of course,

(Z) n-dimensional integral evaluations. This results from the fact that

B (f) = (H ﬁ) () = (H (F; - m) f), (3.135)

i=1

on using (3.132) and (3.125)—(3.127).

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

In the following result, bounds for 7, (a, T, b) are obtained where

Tn (a,x, b)

n b;
1 7
:f(xl’@""’x”)_ZE/ f(3:1,332,...,xi_l,ti,xiﬂ,...,xn)dti
i=1 7

n b b,
1 b
+ § / / f(xla"wxiflathxi‘Fl?'"amjflvtjaxj+17"'7xn)dtidtj
i<j d]dl a; a;

(_1)n bn by
— g | St dn L de, (3136)

© 2011 by Taylor and Francis Group, LLC



Ostrowski and Trapezoid Type Inequalities 155
and z = (21, 22, ..., 2n) [20].

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

Tn (a,:v, b)‘ (3.137)
P |——| , —L el I";
E ()Hatn...atl o T o S el
n q anf anf
= P; : L,[I",
- (11:[1 (Q)> Ot ... 0t |, Otn... 00 € Lyl"]
p>1, s +o=1
- o f o f
0 || =———| — 2 eI,
g Oty ... 0t ||, oo <
where T, (a, x, b) is as defined by (3.136),
(@+1) P (q) = (w; — a)™™ + (b — )", (3.138)
b; —a; a; +b;
0; = i = 1
; 5 x 5 (3.139)

PROOF  (Follows Cerone [20]; see also Cerone [17]). From (3.130) and
(3.136), we obtain

Tn(a,:ﬂ,b>’ b
o [ [ i

Now, for

it Y Oty .. .00

dty...dt,. (3.140)

- € Log [I™], we have

Bt
D | By ( (3.141)
b | n
n 1 a’nf
/ /a ]:[]% T, t 1 dtl dt, a 8t1
o"f
1:[/ |pi (w4, t)| dt; ..ot N

© 2011 by Taylor and Francis Group, LLC



156 Mathematical Inequalities: A Perspective

n Zq b; anf
—I:IIV (tz——az)dtﬁ/wl (b, — t:) dt HM )
T s — a4 (b —a?] |2
2"11_[1[(% a;)” + (b xl)}Hatn...(‘)tl )

Hence combining (3.140) and (3.141) gives the first inequality of (3.137).
Further, using the Holder inequality, we have for % € L,[I"],1<

p < 00,
1
by n q q on
e »
where
bn bl n a
/ / Hpi (.Ti,ti) dtl...dtn
An ay i
= H/ |pz i, t; ‘ dt;
; x4 b;
:H / (t; — a;) dti+/ (bi—ti)thi]
_ 1 - ) \q+1 ) \g+1
! (= 0™ + =)
and so the second inequality is valid on noting (3.138).
The final inequality in (3.137) is obtained from (3.140) for 8t € Ly [I™],
giving
by n
D, |E, (f)|< sup sz (x4, ;) 3f dtl .dt,,
i=1

te{a a

*H sup |p; (@i, t; |HM

i—1 ti€lai,bi] 1

= Hmax{xl al, I’Z} Hatatl

1

On noting that max {X, Y} = %—l—@ readily produces the stated result.

[
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Comments
(a) The expression for 7, (a,x, b) may be written in a less explicit form

which is perhaps more appealing. Namely,

n—1
m (@@, b) = f(@naam) + 30 (CDF Y My (<) Mo, (3142)
k=1 k

where M, represents the integral means in k variables with the remainder
being evaluated at their respective interior point and ), My is a sum over
all (2) , k-dimensional integral means. Here

1 bn by
n = 7= t1, ..., tn)dty...dt,
M an/an alf(l ) dt

and

1 b1 b2
SMi=— [ fltra,.. dt1+— f (21,12, 23, ..., 2n) dtz
1

1 n
++7/ f(xlum27'~-7xn717tn)dtn-
dn Ja,

(b) Taking «; = ‘“‘QH”" above gives a midpoint type rule.
(c) Perturbed rules via the Cebysev functional were obtained by Cerone [20].
(d) Other rules may be utilised as the seed or generator of multidimensional
integrals in an iterative fashion as shown by Cerone [20].

3.11 Multidimensional Integration via Trapezoid and
Three Point Generators with Dimension Reduction

For f : [a,b] — R we define the Ostrowski and trapezoidal functionals by

S(f;e,x,d) = f(x) — M(f;¢,d) (3.143)

and

r(fead)= (525) 1@+ (525 F@ - Mifiea, @1

respectively, where

1 d
M (f;e,d) = ﬁ/ f (u) du, the integral mean. (3.145)
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The following identities may be easily shown to hold for f of bounded varia-
tion, by an integration by parts argument of the Riemann-Stieltjes integrals

and so
d Ctl:(éa te [Ca (E]
S(f;c,:n,d):/ p(z,t,e,d)df (t), plx,t,c,d)= (3.146)
¢ =te (a,d
and

d
T(f;qx,d):/ q(x,t,e,d)df (t), q(x,t,c, d):%, x,t € [e,d]. (3.147)
c

Dragomir and Rassias’s book Ostrowski Type Inequalities and Applications
in Numerical Integration [109] is devoted to Ostrowski type results involving
(3.143) and numerous generalisations (see also Cerone [23]).

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

i(f;a,a,x,ﬁ,b)
a—a 00—« b— )
= (=) 1@+ () 0+ (72 ) F0 - M) Gaa)
Cerone and Dragomir [37] showed that for f of bounded variation, the identity
b ﬁ, t € [a,z]
T(fia, 0,2, 8,b) =/ r(z,t)df (t), r(z,t) = (3.149)
a %, t € (z,b)

is valid. They effectively demonstrated that the Ostrowski functional and the
trapezoid functional could be recaptured as particular instances. Specifically,
from (3.148) and (3.149), we have

S(f;CI/?x?b):(:g(f;a7a7m7b’b)
and
T(f;a7:177b):S(f;a7z7x7x7b)7

where S (f;a,z,b) and T (f;a,2,b) are defined by (3.143) and (3.144) and
satisfy identities (3.146) and (3.147), respectively.
It should be noted at this stage that

5a+b a+b a+5b
b—a)T | f; b
e )

= bg“ {f(a)+4f<“;b)+f(b>} /abf(z)dx
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is the Simpson functional.

Further, if f(¢) is assumed to be absolutely continuous for ¢ over its re-
spective interval, then df (t) = f’ (t) dt and the Riemann-Stieltjes integrals in
(3.148) and (3.149) are equivalent to Riemann integrals.

In the current work, the generalised trapezoidal (3.146) and (3.147), and
three point identities and (3.148) and (3.149) for absolutely continuous func-
tions are used as generators to produce identities involving multidimensional
integrals in terms of lower dimensional integrals and function evaluations.
These are used to procure bounds for % € L,[I"],1<p < oo, where
I" =a1,b1] X -+ X [ay, b,] . Here for h : I™ — R we mean by h € L, [I"], the
Lebesgue norms, that is,

bn bl %
2, == / / \h(t1,ta, . t)|Pdty .. dty |,
An al

1<p<oo, for he L,[I"], (3.150)

and
|h]|, == ess sup |h(t1,ta,...,tn)], for h € Lo [I"], (3.151)
teln

where t = (t1,t2,...,t,) and ¢; € [a;,b;],i=1,2,...,n.

The methodology of Cerone [20] (see also Section 3.10) is used for the cur-
rent work. That work turns out to be a particular case of the three point
development starting from Equation (3.171). The generalised trapezoidal re-
sults below are also specialisations of the three point results.

We follow the presentation by Cerone [22]. The generalised trapezoidal
identity (3.147) with (3.144) is used as the generator of a higher dimensional
result. We restrict the current work to absolutely continuous functions so that
the Riemann integral identity corresponding to (3.147) is used. Let f : I — R
and define the operator

A;
Gi (f) = di.f (tlv'"7ti717aivti+17"°7tn)
B;
+ dif (th"'7ti717bi7ti+17"'7tn) (3152)
(3
and
1 b
Ai (f) 115/ Flt, o tion tistivn, .o tn) dt (3.153)
where

Here d;G; (f) represents the generalised trapezoid in the ith variable, giving
the standard trapezoid when z; = %
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We note that A; + B; = d; and if we extend the notation to

Ai (l‘z) =X; — a4, and Bl (IZ) = bz — Xy,
then we see that

- 0, z; = ay . di, v, = a;
A (x;) = p . and B;(z;) = 0 -
iy Li = by y T =b;

Now, for f (-) absolutely continuous in the ith variable ¢; € [a;, b;] we have

b;
mi(f):%/ Qi(xiati)%dti:(Gi_/\i)(.f)v i=1,2,...,n, (3.155)

where G; (f) and A; (f) are as given by (3.152)—(3.154), and

i (i, i ti —x;
! (dA ) b g Tili€ [ai, bi] . (3.156)

Let ¢ = (¢1,¢3,...,¢,), where ¢; = a; or b; in the ith position for i =
1,2,...,n. Also, let o9 (c(o)) be the set of all such vectors which consists of
2™ possibilities. Further, let

C.
Y = H(’f> df’ k=0,1,...,n, (3.157)

where C; = A; or B; with the exception that k of the C; = d; and so % =1

In a similar fashion, let %) be a vector taking on the fixed values a; or b; in
the ith position except for k of the positions which are variable, t,. Let My
be k-dimensional integral means for f (c(k)) . Here ¢®) € gy, (c(’“))7 the set of
all such elements, of which there are (Z) =k,

With the above notation in place, the following identity holds [22].

Let f : I™ — R be absolutely continuous and be such that all partial deriva-
tives of order one in each of the variables exist. Then

R, (f) = ZO Xof (c(o)) — Zl x1Mi + ZQ X2 Ma (3.158)
e — (_1)n71 Zn_l ananfl + (_1)nMn

= Pn (Cl,l', b) )
where, Xk is as defined in (3.157), My is the k-dimensional integral mean for

f (c(k)) , specifically,

1 bn b1
./\/ln:‘Di/v / f(tl,tg,,tn)dt1dtn,
n Jap, al
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where

D, =[]d: (3.159)

and )", is a sum involving each of the elements of oy, (c(k)) of which there
are (Z) 2"~% terms. Further,

L[ bt o f
R, (f) = F/ / HQi ($i,ti) mdtl - dty,, (3160)

1o=1

and q; (x;,t;) is given by (3.156), D,, by (3.159). Here, ¢; is equal to either a;
or b; in which case C; = A; or B;.

PROOF (Follows from Cerone [22]).  Let R, (f) be defined by

R (f):= (H 93?1> (f) (3.161)

then from the left identity in (3.155), R, (f) is as given by (3.160). Now,
R, (f) =M, (R—1(f)), forr=1,2,...,n, (3.162)

where Ry (f) = f.
Thus, from (3.161)

Ry (f) =9 (f) = (G1 = M) (f),

which is the generalised trapezoidal identity for ¢1,z; € [aq, b1],

1™ of
Ry (f) = dT/ ¢ (z1,t1) o, (t1,t2, ..., tn)dts (3.163)
A B
= 71f(Cl1,t2, L. ,tn) + Jf(bl,tg,. .. ,tn)
dq dq

1 [
S f oty ta, ... tn)dty
di Ja,

contains three entities; two function evaluations and one integral. Further,

Ry (f) =My (R (f)) = (G2 — A2) (B (f))
= G2 (R1(f)) — A2 (R1 (f))

_A2p

By
=4 + —= R (f)

da

to=as to=bo
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contains nine entities. Thus,

) (3.164)
Ay (A B
= d722 {dllf(alaa2;t37-..atn) + ?if(b17a27t3,...,tn)
I
o | Slhants,.. ) dh
1 Jay

By (A B
+72 Jf(alaant?n"wtn)J’_Jf(b17b2at37"-atn)
dy | dy dy

1 [

-7 f(tl,bg,t3,...,tn)dt1}
1 Jay

1 [2(A B
_d2/a2 {dllf(al’tz""’t")—'_dllf(blvt%t?n"'»tn)

I
T f(tl,tg,...,tn)dtl dto
1Jay
A2A1 A2B1
=222 tayeitn) + =222 f (b1, an,ts, ... tn
A dlf(al,az, CTR ‘)+d2 dlf(1a2 3 )
B2A1 B2B1
2200 bo,ta, .. otn) + 2L F(by,bo,ts, ... tn
+d2d1f(a1’2’3’ ) )+d2d1f(123 )
Ay 1 B
_dijdil f(t17a27t37'-~7tn)dtl
ai
By 1 ™
_d722d71 f(tl7b27t3,'--;tn)dtl
ai
A1 b
_dilldig f(al,t27...,tn)dt2
az
B 1 [™
_dilld72 f(b17t27t3,'--;tn)dt2
az
1 b by
+d2d1/ Ft to, ... ) dtydts.
a a

From the 3% entities of Ry (f) there are 22 function evaluations, 2 x 2 single
integrals, and one double integral:

Ry (f) =Mz (R2(f)) = (G5 — A3) (R2(f)) = G3 (R2(f)) — A3 (R2(f))

. b3
— Bp, L Ry () da

B3
= + —R
d3 2 (f) — d3 as

ds

t3=as

This will produce 32 entities with (g) 23 function evaluations, (:15) 22 single

integrals, (g) 2! double integrals, and (3) 20 triple integrals. The 2 occurs
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since evaluation is at either the a; or the b;.
Continuing in this manner we obtain the result as stated where there are

3" entities for Ry, (f), with ({) 2" function evaluations only, () 2"~! single
integrals, (%)2" 2 double integrals, ... , ( " )2, (n — 1)th integrals, and

n—1

one n-dimensional integral. [

We now obtain bounds for p, (a, x, b) as defined in (3.158) for % €
L,[I"], 1 < p < oo with the usual Lebesgue norms [22].

Let f: I™ — R be absolutely continuous such that all partial derivatives of
order one in each of the variables exist. Then

Pn (a,x, b)’

Dy,

o

Hz 1 Ql ( H Oty - fa

on
> 3t1L---J;t1 € Lo [In] ;
oo

IN

1 o
(IT-, Qi (9))° H Btn“-](;h

or n
. 8tn~~{3’t1 €L,[I"], (3.165)
1 1 _
p>1 s+, =1

BTI,
5 Tgtl € L1 []n] )

871

H’L 1¢1

1

where py, (a,:ﬂ, b) is as defined by (3.158),

(¢+1)Qi(q) = Al + BT, (3.166)

d;
¢i = 5 + |.T1 — ’)’i| . (3167)

PROOF (Follows Cerone [22].)  From (3.158) and (3.160) we have

pu (a2, g)\ = |Ru (5) (3.168)

St

TLf
HQZ x’u Z . a
Now, for dti € Lo [I"], we obtain

TL
n b1
/ / H qi xla
al

H/ lgi (x4, t:)| dt;
j=1" i

dty - dty.

R ()I_H 8"f ) dty---dt,  (3.169)
_ |9
—Hatn...atl .
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Y A f[ /xi(t.— »)dt'+/bi(b~—t»)dt-
- atn e 3751 P a; ! i ’ x; ' ' '
IR & APF 2] of

’2n11;[1A+B Oty -+~ Oty || o

Thus, combining (3.168) and (3.169) gives the first inequality in (3.165).
Further, using the Holder mequahty for multiple integrals, we have from
(3.168) the following for at - € L,[I"], 1 <p < oo

D |Rn (f)]

n

bn bl 4
/ / H%’(iﬂz"ti)
p \’an a1 |i=1

o f ‘

Here, on using (3.156), we have

Hq’L :CZ?t’L
Qn
H/'\pzxz, )" dt, = H[

=1

Rl

=1

q
dty---dty,

T b;
/ (ti — a;)? dt; +/ (b; — ;)7 dti]

i i

by,

The second inequality in (3.165) holds on utilising (3.168) and noting (3.166).
The final inequality in (3.165) is obtained from (3.169) for at € Ly [I™],
giving from (3.168)

on
D |R ( sup qu xw 7 Hfﬁt
26{2 o] b=t o
_H sup  |g; (w4, t; |H 8”f
i—1 ti€lai,bi] Oty - - -

= Ai.Bit | 57—
Emax{ }Hat oty ||,
Noting that
X+Y X-Y
max {X,Y} = ;_ + | 5 |

gives the final result. I

We follow the development by Cerone [22].
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For f (-) absolutely continuous, then from (3.148) and (3.149)

b ’;}‘—O‘ t € [a,z]
T(f;a,a,x,@b):/ r(x,t) f (t)dt, r(x,t)= s o . (3.171)
@ = t € (z,

However, it may be noticed that

T(fia,0,2,68,0) =T (f;a,0,2) + T'(f;3,5,b) (3.172)

and
q(a,t),t € [a,z]
r(zr,t) = (3.173)
q(B,t), t e (b

where g (z,t) = =%, t,x € [a,b].
Thus we have the identity

~ ~

= Pn (a,a,ac) + Pn (1‘75’ b)

1o o f
_l)n/an /a H(tz‘—ai)iatnmatldh'“dtn

1 4=1

1 bn by nf
+Dn[£n/x H(ti—ﬁi)mdtlmdtn

1 4=1

b by n
n 1 anf
_/an ‘/a Hrz(xl,tl)mdtldtn

1 4=1

\I/n (a,a,x,ﬁ, b) (3174)

where

Ll t) (3.175)
di ti — B
d;

s t; € (I'i, bz]

It is important to obtain an identity for the three point rule since the
bounds are tighter than using the bounds of the two trapezoidal rules, as this
would entail using the triangle inequality. We notice that ¥, (a, a,z, 3, b)

in (3.174) is not expressed explicitly. This may be accomplished by returning
to (3.158), or else we may use the generator methodology which was utilised
to obtain the results for the Ostrowski and trapezoidal functionals.
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Let f: 1™ — R and define the operator

e
Hl(f) = :i f(th-~-ati717ai7ti+17-~-atn)

(z)

(2
V.

+ Zi f<t17"',ti—17xi7ti+l7'")tn)
90
+ Zl f(tl,...,tifl,bi,tile,...,tn), (3176)

l/i(a) = — Gy, l/i(z) =B — ay, Vi(b) =b; — Bi, di =0b;i—a;. (3.177)

Then, from (3.153)—(3.171) for f (-) absolutely continuous in the ith variable
t; € [al,bl] we have

by
where H; (f) and X; (f) are as given by (3.176)—(3.177), and (3.153) respec-
tively.
If we now follow the work of the previous subsection and let ¢(® =
(c1,¢2,...,¢y), where now ¢; = a;,2;, or b; in the ith partition for i =
1,2,...,n, then og (c(o)) is the set of all such vectors consists of 3" possi-

bilities. Let x,, be as in (3.157) where now, C; = uj(-a) or Z/j(-z) or V](-b) are as
defined by (3.177) with the exception that k of the C; = d; and so % =1.
Further, %) is a vector taking on fixed values of either a;,z; or b; in the
1th position except for k of the positions which are variable, t,. Let My be
k-dimensional integral means for f (c(k)) , then the following result holds [22].

Let f : I™ — R be absolutely continuous and be such that all partial deriva-
tives of order one in each of the variables exist. Then

B, (f) = ZO Xof (c(0)> — Zl x1 M1+ 22 Y2 Mo (3.179)
. — (_l)n—l thl Xn—an—l + (—l)n Mn

where
n

C.
— (k) Z3 -
X’“__H 4 k=0,1,...,n, (3.180)
Jj=1
with C; = VJ(»G), VJ(»w), or Z/J(»b) as defined in (3.177) except for k of the C; =
d;, giving % = 1, My is the k-dimensional integral mean of f (c(k)), and
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specifically,

O G

Finally, 3, is a sum over all (%) 3"
(3.174).

dt1

Type Inequalities 167

dty, ™ = (ty,ts,. ..

sln) .

—* terms and B, (f) is as defined in

The proof is similar to the result in (3.158), except that for each variable
t; there are now three possible choices for evaluation of either a;, z;, or b;.

The following result gives bounds for the ¥, <a,a,x,ﬁ, b) as given in

cither (3.179) or (3.174) [22

).

Let f : I™ — R be absolutely continuous and be such that all partial deriva-
tives of order one in each of the variables exist. Then

b

~

Dy,

v, (g,g,g,ﬂ,

)

n anf N
1L HM S € Lo 17
= ’ " (3.181
> (Z]:IISZ(Q)> 3tn8t1 p7 8tn8t1 ELOO [I ]’ ( )
onf
¥ -y L In;
HC atl . 5tn~--3t16 1 [1"]

where [|h][,, 1 < p < oo, and |h,

are defined by (3.150) and (3.151),

v, (a,a, x, 3, b) is defined by (3.174) or, explicitly, by (3.179),

(¢+1)Si(q)

= (o —a) "™ + (2 — )+ (B — )T+ (b - )T, (3.182)
1 (b, —a a; + x; x; +b;
“= 2{ 2 e R
i T i | — |Pi . 1
T 5 5 I} > } (3.183)
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Comments
(a) It should be noted that the bounds given on |7, (a,x, b)’ by (3.137)

in Section 3.10 are exactly the same bounds as those given by (3.165) for
Pn (a, x, b)) . It was shown by Cerone [25] that the bounds in terms of the

Lebesgue norms on |S (f; ¢, x,d)| and |T (f;¢,z,d)|, as defined in (3.143) and
(3.144), are the same. Since the identities for these two functionals were used
as generators for the multidimensional extension, the equality of the two sets
of bounds (3.137) and (3.165) should not come as a great surprise. Finally we
notice, due to convexity of the bounds in (3.165), that the sharpest bounds
occur at x; = y; = %

(b) The bounds obtained above in the result (3.181) are the product of the
bounds for the one dimensional integral results. It should further be noted
that the three point results recapture the generalised trapezoidal results of
the previous section if we take a; = 3; = x;. In addition, the Ostrowski type
results of Cerone [20] are recaptured if we take a; = a; and 3; = b;.

3.12 Relationships between Ostrowski, Trapezoidal, and
Cebysev Functionals

In this section, we consider the relationship between the three functionals,
for f:]a,b] — R,

S(f;a,x,b) = f(z) — M(f;a,b), (3.184)
T(fawt)i= (7o) 1@+ (520 10 - M(fiad), (3155)
and
T(f,9;a,b) .= M (fg;a,b) — M (f;a,b) M (g;a,b), (3.186)
where
1 b
M (f;a,b) = ' a / f (u) du, the integral mean. (3.187)

The above functionals will be termed as the Ostrowski, trapezoidal, and
Cebysev functionals, respectively.

It may easily be demonstrated through an integration by parts argument
of the Riemann-Stieltjes integral on the intervals [a,z] and (z,b] that the
functional S (f;a,x,b) satisfies the identity

b Z:—‘;, t € la,x],
S(fiant) = [ p@d®). plet) - (3.188)
a 20 e (a,b).
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For f absolutely continuous, df (t) = f’(t)dt. Thus, (3.188) becomes the
Montgomery identity.

It may further be demonstrated by integration by parts of the Riemann-
Stieltjes integral that the identity [39]

t—x

b
T(f;a,x,b):/ Q@ 0d W), gl = 1 wrefnl]  (318)

holds.
More recently, Cerone [23] showed that

1 b
(gah) = ot / O () df (1), (3.190)
where
b
() = (t—a)G(tb) — (b—1) G (a,t), G(a,b):/ g(uw)du.  (3.191)

In the current section, relationships between the functionals (3.184), (3.185),
and (3.186) will be investigated through their respective identities (3.188),
(3.189), and (3.190). It will be shown that one identity may be obtained from
the other through some transformation. An investigation of the effect on their
respective bounds is also undertaken.

It may be noticed that if H (u) is the Heaviside unit function defined by

1L,u>0
H (u) := (3.192)
0,u<0

then p (z,t) from (3.188) may be written in the following form:

p(a,t) = (Z:Z)H(x—t)+ (;_Z)H(t—x), st €a,b], (3.193)

and from (3.189) let

. t—=x
q(z,t) =q(z,t;a,b) = (b

)H(t—a)H(b—t), z € la,b].  (3.194)
—x
The following result holds [25]:

For p(x,t) defined by (3.193) and q(x,t) by (3.194), then the following
relationships are valid for z,t € [a, b):

(z—a)p(a,t)+ (b—z)p(b,t)
b—a

q(w,t) = (3.195)
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and
—a)q(a,t; b—x)q(bt;z,b
b—a
PROOF From (3.193) and using (3.192), we have
t—>b t—a
p(a,t)—m and p(b’t)_b—a
and so
(x—a)p(a,t)—i—(b—x)p(b,t):(x—a)(t—b)+(b—x)(t—a)
b—a (b—a)?
t—x
= = t
b_a q(l’, )7

producing identity (3.195).
Now to prove (3.196) use the more explicit representation of ¢ (x,t) as given
by (3.194), then

i(a,tia,7) = (;:‘;) H(z—t) and (b tiab)— (;:Z) H(t— 1)
e (xfa)(j(a,t,a,:z:b)j (b—2)d (b,t:2,b)
_ <Z_Z)H(zt)+ (;_Z)H(ta:)
=p(z,t).

I

It should be emphasized that there is a strong relationship between the
Ostrowski and trapezoidal functionals. This is highlighted by the symmetric
transformations amongst their kernels that provide the identities (3.188) and
(3.189).

The following result is from Cerone [25].

The Lebesgue norms for the generalised trapezoidal rule and those for the
Ostrowski functional are equal. That is,

lp (2, )l = lla (@, )l,, v ell,oo], (3.197)

where p (x,t) and q(xz,t) are as given in (3.188) and (3.189) or (3.193) and
(3.194), respectively.
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PROOF Let A = =2 and 1 -\ = ==, then [p (z,t)| = ;=% varies linearly

from 0 to A, for a <t <z and |g (:E,t)|
a <t < z. Further, |p (z,t)] and |¢ (z,t)| are symmetric about t = within
the interval t € [a,z]. Similarly, over the interval ¢ € (z,b], |p (x,t)| = =t

a
tfz

Hp

T_a varies hnearly from A to 0 for
a+z

which varies linearly from 0 to 1 — A for < t < b, and |q(z,t)| =
varies linearly from 0 to 1 — A for ¢ € (z,b]. Again |p(z,t)| and |g (a:,t)\ are
symmetric about ¢ = %rb, the midpoint of the interval ¢ € (z,b]. We thus

conclude that (3.197) is true. a

Q‘ ‘

All the bounds obtained for the Ostrowski functional are valid for the trape-
zoidal functional, due to the symmetric transformations amongst their kernels.

_ We now illustrate the process for acquiring the identity (3.190) for the
Cebysev functional from the identity (3.188) for the Ostrowski functional.

We start with (3.188), multiplying by % 9@) and then integrating over [a, b]

—a
to give, on assuming that the 1nterchange of order is permissible,

T(hgiab) = // p (@, 1) df (t) da
_bia/a V 9<$>(Z_a)+/:g<x> (;;_Z)]df(t)dx
:bia/abKZ:Z)/tb <>dw+(b:b)/a (x)dx] df (¢)
- [ voa o

which is identity (3.190) where ¢ (¢) is as given by (3.191).

Thus, we have noticed how multiplication and integration transform the
Ostrowski functional identity to the Cebysev functional identity.

The reverse path is also possible.
From (3.190) and (3.191) let

g)=H(t—a)H(B—1), a<a<pf<bh, (3.198)

where H (-) is the Heaviside unit function defined by (3.192), to give

(522) T (e = D(Jiasa,5.0) = M(fi0,8) — M(F5a,) (3199
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where 9 (t) = 1 (t) with g (t) as given by (3.198), and so from (3.191)
(6 —a)(t—a), a<t<a
bW ={ab-a)-a@-a)-[(b-a) - (B-a)t,a<t<f (3200)
(B—a)(t—b), B<t<b.
Now, if we take &« = x and 3 = x+h, then from the left-hand side of (3.199)
D(f,a,x,x+h,b) :M(faxwl‘_'_h) _M(.fvayb)v
giving
S(f;a,z,b) = }llin%)D(f;a7:r7x—|—h7b).
The right-hand side of (3.199) and using (3.200) produces, for f continuous,

i {2 [ e-aao

x+h
+%/z [ (b—a) — ah — (b—a— k) 1] df (t)

b b
+ /Hh(t—b)df(t)} } =/a p(z,t)df (t)
and so (3.188) is obtained.

For further work on various bounds for D (f;a, «, 3,b), the difference be-
tween two means, the reader is referred to Barnett et al. [5] and Cerone and
Dragomir [32].

If in (3.199) and (3.200) we take @ = a and 8 = a+ h and allow h — 0,
then after some simplification, we get

r@-man= [ (=) aw.

Further, taking o = b — h and 8 = b gives

10 -mien=[ (5=2)aro

from (3.199) and (3.200) after allowing h — 0. Combining the above results

gives
(E2)r@+ (3=2) rw
1 b
T ACERIGURI IR0
1 b
—— [ t-n)dr@).

a
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The identity for the trapezoidal functional (3.189) is thus recaptured.

Comments

(a) The functional ¥ (f;a,,z,[,b) involves the difference between the inte-
gral mean, a weighted combination of a function evaluated at the end points
and an interior point. Namely, for a < a <z < 8 < b,

T(fia.auz,B,b) = (j:;‘) /(@) + <§_j> /(@)

+ (g:g) f () —=M(f;a,b). (3.201)

Cerone and Dragomir [34] showed that the three point functional (3.201)
satisfies the identity

Z_Ta t € [a,z]

a’

b
T(fra,a,z, B.5) = / ra ) df (1), 7 (a,t) = (3.202)
a I8t e (x,0).

It was shown by Cerone [19] that (3.202) may be obtained from (3.188) and
(3.189) and vice versa.
(b) The following results hold:

Let a, B : [¢,d] — R be continuous on [c,d] and |« (t)] = |8 (c+ d —t)]|, then
the Lebesgue norms
ledl, = 18Il , v € [1,00]. (3.203)

PROOF First, note that

||| := ess sup |a ()| = ess sup |B (c+d —t)]
t€le,d] t€le,d]

= ess sup |3 (u)] = |16l -

u€ld,c

Further, for 1 < p < co we have
d d d
leelly ::/ |a(t)|pdt:/ |ﬁ(c+d—t)\pdt:/ 18 (W) du = |8l -
[ c (&
Thus, the result is proved. I

Let o, B : [ci,d;] — R be continuous on [c;,d;], where I; = [¢;,d;] C |a,b]
and J;_ I; = [a,b]. If

i (t)| = |8 (i +di — V)],
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then
ledl, = 1181, v € 0,00],
where a, B : [a,b] — R and a(t) = o; (t), t € [¢;,d;] and B(t) = B; (¢),
te [Ci, dl] .
The proof follows directly from the result (3.203) applied to each subinterval

[ci,di], 1 =1,2,...,n with ¢; =a and ¢, = b.

The generalised Peano kernels involving f(™ (-) for Ostrowski and trape-
zoidal type inequalities are defined as follows:

@, t € la,z]
n!
Py (z,t) = (3.204)
(t—b)"
et (2,0]
and
(t—=)"
Qn (z,t) = R t,x € [a,b], (3.205)
respectively.

It may be noticed that over each of the intervals [a, 2] and (x, b], the moduli
of the two kernels are equivalent, that is,

|Qn (x,a +x —t)|, t € [a,x]
|Qn (x, 2 +b—1)|, t € (z,b].

It was shown by Cerone [25] that the bounds are the same for these kernels.
The result was proved from first principles by Cerone, Dragomir, and Roume-
liotis [40] and Cerone, Dragomir, Roumeliotis, and Sunde [41]. Bounds for
the trapezoidal and Ostrowski rules were found independently by Cerone and
Dragomir [34, 35].

3.13 Perturbed Trapezoidal and Midpoint Rules
Let f : [a,b] — R and define the functionals

b
[(f) = / £ () dt (3.207)

b—a

I (f) ==,

[f (a) + £ ()] (3.208)
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and

1D ()= (b—a) f (“;b). (3.209)

Here I™) (f) and I™) (f) are the well-known trapezoidal and midpoint rules
used to approximate the functional I (f).
Atkinson [3] defined the corrected (or perturbed) trapezoidal and midpoint

rules by

PIO () = 1) (£) = S [ () — ' (@) (3:210)
and )

PIOD (f) = 10D (£) + Z |f (5) = £ (a) (3.211)
respectively, where ¢ = b’T“.

Let the trapezoidal functional T (f;a,b) be defined by

r(an) =10 -1 ) = [ a5 @+ o).
(3.212)
Then it is well known that the identity
1 b
T (fia,b) = —§/a (t—a)(b—1) f" (1) dt (3.213)

holds. The following result was obtained by Dragomir, Cerone, and Sofo [89]
using identity (3.213).

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

T (f5a.b)|
17 (b - ay? if " € Loo [a, ]
< LI, B g+ g+ D] (b—a)*™s z‘f{” € Lylat],  (3.219)
1" 5 E - 1 p > 1
Hf8||1 (b_a)2 Z:ff” €L1 [a,b],

where B is the beta function, that is,

1
B(r,s) = / (=) dt, s > 0.
0

Let
2

T(fia,b):=1(f) = PID () = T (fia.b) + S [f' (6) = £/ (a)], (3.215)
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where ¢ = 252, then the following results hold (see Cerone [19]):

3
Let f : [a,b] — R be such that f' is absolutely continuous on [a,b], then

1 b
PT (f;a,b) = 5/ K (t) f (t)dt (3.216)
is valid with 2 , )
a—+ c —a
n(t)(t 5 ) —3 =5 (3.217)
PROOF From (3.215) and (3.217), we have
1P 2
PT(fiat) =5 [ (t=@) =01 @ dt+ 510 - f ()]
bre2 1 1
- [ 5 -5a-a0-0|r@u
b
— %/ [tQ - (a+b)t+ab+2cﬂ 7 (t)dt
b 2 2
_ %/ l(t— a;b> - % £ (t) dt.
Thus, (3.216) holds with « (t) as given by (3.217). I

Let f: [a,b] — R be such that f' is absolutely continuous on [a,b], then

IPT (f;a,b) (3.218)
e L i 1" € Loc [a. ]

1
S{aB Gar ) w2 [ (@ = 1) du} " £, if £ € Lylasbl,

% + % =1,p>1
S0 if " € Ly [a 1],
where B is the beta function and ¢ = b_T“.
PROOF From identity (3.216) and using (3.217) we have
1 b
PT(frab) <5 [ oIl @] a (3219)

1M, ([ ¢l
<=2 [ Ik@ratt ) p>1.
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Now we need to examine the behaviour of « () in order to proceed further. We

notice from (3.217) that  (a) =  (b) = 2¢% and  (t) = 0 where t = 4 + et
Further,
<0,t < b
! a+b atb.
K(t)=2(t— 5 =0,t= %%
>0,t> b,

Also, & (t) is a symmetric function about ‘”b since K (a+b +z) =k (a“’ ),
so that from (3.219)

a+b +

2 b
= [ s [ wwa @a)

=t

s

i=2[L(q) + L2 (q)]-
Now, from (3.217)

Let atb then

IU—t—

sg L1 (1
I (q) \f/< ) (1—u?) du:?)qu;~2B<27q+1> (3.221)
smcefo (1-u?)'du=1B(1,q+1).

Also,
b 2 27¢
IQ(q)/ (t”b) N
ety o 2 3
and substituting fv =t— a—“’ gives
c [(A\? ! q
L) =— (= [0* —1]" dv. (3.222)

V3\3/ Jo

Combining (3.221) and (3.222) into (3.220) gives from (3.219) the second
inequality in (3.218).

The first inequality is obtained by taking ¢ = 1 in the second inequality of
(3.218) as may be noticed from (3.219).

Thus

/|/s (t)|dt = 7
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Now, for the final inequality, from (3.219) we obtain

1
[PT (f;a,0)] < 5 sup |w (@],
tela,b

and so, from the behaviour of x (t) discussed earlier,

2,51 2} 2 5
sup |k (¢ zmax{c ,=C = —=c".
te[a’b}l (®)] 3¢ 3 3

This completes the proof. I

The following result is a particular case of the preceding ones which involve
the Euclidean norm (see Cerone [19]):

Let f;[a,b] — R be such that f"" € La[a,b]. Then we have the inequality

V2ce3 (b—a)?

PT (f;a,b “II., 3.223
[PT (f;a,b)| < W 171l = o5 11 (3.223)

where ¢ = b_Ta The proof follows by letting p = 2.
Let, from (3.207) and (3.209), the midpoint functional, M (f;a,b), be de-

fined by
M (f5a,b) =1 (f) = 1% () (3.224)
1 b a+b
b—a/af(t)dt_(b_a)f( 5 )

Then the identity
b
MU%M=/¢@W@£ (3.225)

is well known, where

(t —a)? e, ath
2 2]
o(t) = [ ] (3.226)

(b—t)27 Lo <a+b,b].

2 2
The following result concerning the classical midpoint functional (3.224)

with bounds involving the Ly [a,b] norms of the second derivative is known
(see Atkinson [3]).
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Let f : [a,b] — R be such that f' is absolutely continuous on [a,b]. Then

(b—a)® || ¢nr Iy .
i 1" i f" € Lo [a,b];

(b—a)**

8(2¢+1)

Q| Qe

[M (f;a,b)] < 1N, if f" € Ly [a,b], (3.227)
T+i=1,p>1

—a)? ‘
%”qul if f € Ly [a,b)].

The first inequality in (3.227) is the one that is traditionally most well
known. Further, from (3.211) and (3.224) define the perturbed or corrected
midpoint functional as

2

PM (fia,b) = 1(f) = PI® () = M (fia,b) = &

[f" () = f' (a)], (3.228)

where ¢ = b_?“.

The following identity concerning PM (f;a,b) holds (see Cerone [19]):
Let f: [a,b] — R be such that f' is absolutely continuous on [a,b]. Then

Pﬂfﬂﬁa,wzzéylbx(wj”(wdn (3.229)
where
(t—a)2—%cz,t [ ,a;—b} ,
X (t) = (3.230)
(b—ﬂ2—§8,te(a;bw]
with ¢ = =2,

2

Further, the following result is valid [19].

The Lebesgue norms for the perturbed midpoint functional PM (f;a,b) as
given by (3.229) are the same as those for the perturbed trapezoid function
PT (f;a,b) given by (3.218).

PROOF To prove the result, it suffices to demonstrate that

IxIl, = lI&ll,, p>1. (3.231)

The properties of k were investigated in the proof of (3.218). Now for x (¢),

we note that X(a)zx(b):—é and x (1) =0 whent=a+ -%, b—

Vel % for
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€ [a,b]. Further, y (¢) is continuous at t = %% and x (%42) = 2¢2. Also

|
il

In fact, for t € [a, %$2], x (t) = K (a+ %2 —t) and for t € (%2,0], x (t) =
ki (b+ “E2 —¢). It implies that x (¢) and /@( ) are symmetric about 34t (the
midpoint of [a, %t%]) and “£3%  (the midpoint of (%%,b]). Thus, (3.231)
holds; and the result is valid as stated.

2(t—a)>0, te [a,
X' (1) =

—2(b—t)<07te<

The bound given in (3.223) also holds for PM (f;a,b) given the above
results.

Comments 5
(a) Perturbed Rules from the Cebysev Functional. For g,h : [a,b] — R the
following ¥ (g, h) is well known as the CebySev functional. Namely,

T(g,h) = M(gh) = M (g) M (h), (3.232)

where M (g) = b - f g (t) dt is the integral mean.

The Cebybev functlonal (3.232) is known to satisfy a number of identities
including

b
Toh)= 1 / h(t) g (t) - M ()] dt. (3.233)

Further, a number of sharp bounds for |¥ (g, h)| exist, under various assump-
tions about g and h, including (see Cerone [25], for example):

1T (9, h)]
S (9,9))7 [T (h,h)]? , g,h € L2 [a, ]

Nl=

< AFAT (hh))2, A< g(t) < Ay, tE [ab) (3.234)

(%) (@) , By <h(t) < By, t€lab] (Griiss).
The following result holds [19]:
Let f : [a,b] — R be such that f' is absolutely continuous, then

IPT (f30,b)] (3.235)
b—a)? 1

S el Dl LAl RV I A
(b—a)3 .

= (Bu=B1), Bi<f"(t)<Bu, telal,
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where PT (f;a,b) is the perturbed trapezoidal rule defined by (3.215).

PROOF Let g(t) = —3 (t — a) (b —t), the trapezoidal kernel, and h (t) =
f" (t), then from (3.232) [19]

b
b= TS0 = [ g @it M / Fd (3.230)
=T (fra,0)+ 5 1 )~ (@) = PT (fi0.8).

where M (g) = —%.
Now, from (3.233),

and so (3.235) and (3.236) produce identities (3.216) and (3.217). Using
(3.234) gives (3.235) from (3.236) and (3.237).

(b) Even though A; = —% < g(t) <0=A4,, it is not worthwhile using this
in the second and third inequalities of (3.236) as this would produce a coarser
bound than those stated in (3.235). For a different proof of the sharpness of
(3.235) see Barnett, Cerone, and Dragomir [4].

3.14 A Cebysev Functional and Some Ramifications

For two measurable functions f, g : [a,b] — R, define the functional, which
is known in the literature as CebySev’s functional, by

T(f,9) = M(fg) - M(f) M(g), (3.238)

where the integral mean is given by

b
M(f):bia/ f (@) da. (3.239)

The integrals in (3.238) are assumed to exist.
Further, the weighted Cebysev functional is defined by

T(f,9:p) =M (f,9;p) — M (f;p) M (g5p), (3.240)
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where the weighted integral mean is given by

_Jep(e) f (@)de

M (f;p) fbp(m) da

(3.241)

We note that,

T(f,9:1) =T (f,9) and M(f;1)=M(f).

It is worthwhile noting that a number of identities relating to the Cebysev
functional already exist. The reader is referred to Mitrinovié, Pecari¢, and
Fink [141, Chapters IX and X]. Korkine’s identity is well known (see Mitri-
novi¢, Pecarié¢, and Fink [141, p. 296]) and is given by

b b
T(ﬁg)zw / / (f (@)~ f W) (9 () — g (4)) dudy.  (3.242)

It is identity (3.242) that is often used to prove an inequality of Griiss for
functions which are bounded above and below [141].
The Griiss inequality is given by

1
T (F,0)| < § (@5 — 67) (@, — 6,) (3.213
where ¢y < f(2) < @y for x € [a,b].

If we let S (f) be an operator defined by

S(f) (x) = f(z) = M(f), (3.244)
which shifts a function by its integral mean, then the following identity holds.
Namely,

T(f,9)=T(S(f),9)=T(f,5(9)=T(S(f),5(9)), (3.245)
and so
T(f,9) = M(S(f)g) = M(fS(g9)) = M(S(f)S(9)) (3.246)

since M (S (f)) = M (S (g)) = 0.

For the last term in (3.245) (or 3.246) only one of the functions needs to
be shifted by its integral mean. If the other were to be shifted by any other
quantity, the identities would still hold. A weighted version of (3.246) related
to T(f,9) = M((f (x) —k)S(g)) for k arbitrary was given by Sonin [161]
(see Mitrinovié, Pecari¢, and Fink [141, p. 246]).

The following result presents an identity for the Cebysev functional that in-
volves a Riemann-Stieltjes integral and provides a Peano kernel representation

[23].
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A. Let f,g: [a,b] — R, where f is of bounded variation and g is continuous
on [a,b], then

T(f.9) = / V() df (¢ (3.247)
where
Y()=(Ct—a)A(t,b)—(b—1t)A(a,t) (3.248)
with ,
Ala,b) = / g (z)dx. (3.249)

PROOF From (3.247), integrating the Riemann-Stieltjes integral by parts
produces

= /w )df (¢
:(b—a)z{ ] /f d¢}

b
- {w(b)f(b)—w(a)f(a)—/ £ty <t>dt}

since v (t) is differentiable. Thus, from (3.248), ¢ (a) = ¢ (b) = 0 and so

(b—a /¢ T -

1 b
- a)” Ja

b

bia/ l9.(t) = M (9)) £ (1) dt
= M(fS(9))

/[(b—a)g(t)—A(mb)}f(t)dt

= g

from which the result (3.247) is obtained on noting identity (3.246). a

The following well-known results will prove useful and are stated here for
lucidity.
B. Let g,v : [a,b] — R be such that g is continuous and v is of bounded
variation on [a,b]. Then the Riemann-Stieltjes integral f:g(t) dv (t) exists

and is such that
b b
[ awan

< sup |9/ (v), (3.250)

t€la,b]
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where \/Z (v) is the total variation of v on [a,b].

C. 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

b
/g@mw

with v is L-Lipschitzian if it satisfies

< L/b lg ()] dt (3.251)

lv(z) —v(y)| < Lz -yl

for all x,y € [a,b].

D. Let g,v : [a,b] — R be such that g is continuous on [a, b] and v is monotonic
nondecreasing on [a,b]. Then

/abg(t)dv

It should be noted that if v is nonincreasing then —v is nondecreasing.
The following provides bounds for the CebySev function [23].

b
0 < [ latelae (. (3.252)

Let f,g : [a,b] — R, where f is of bounded variation and g is continuous
on [a,b]. Then

(b—a)*|T (f.9)l
sup 10 (01 (5),

t€la,b]

IN

N (3.253)
Lf [v (t)] dt, for f L-Lipschitzian,

f [ ()| df (¢ for f monotonic nondecreasing,

where \/z (f) is the total variation of f on [a,b].

The proof follows directly from the above results A through D. That is,
from the identity (3.247) and (3.250)—(3.252).

The following result gives an identity for the weighted Cebysev functional
that involves a Riemann-Stieltjes integral [23].

Let f,g,p: [a,b] — R, where f i of bounded variation and g,p are contin-
uous on [a,b]. Further, let P (b f p(x)dx > 0, then

b
S(f00) = gy [ VO 0. (3254)
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where X (f,g;p) is as given in (3.240),
V(t)=P@#)G({)—P(t)G(t) (3.255)
with
= [p(x)de,  P(t)=P(b)—P(t)

and (3.256)
= ['p(x)g(z)dz, G(t) = G (b) — G (t).

The following bounds were obtained by Cerone [23] from identity (3.254).
Let the conditions of (3.254) on f, g, and p continue to hold. Then

P2(b)|Z(f.g:p)]
b

sup |W ()] V (f),

te(a,b] a

IN

3.257
Lf |W (t)] dt, for f L-Lipschitzian, ( )

f |V (¢)|df (t),  for f monotonic nondecreasing.

where T(f,g p) is as given by (3 240) and \IJ( )=P(@{#)G(b) — P((b)G(t),
with P (t f p(z)dz, G(t f p(z

PROOF The proof uses results A through D and follows closely the proof
in procuring the bounds in (3.253).

Griiss type inequalities obtained from bounds on the Cebysev functional
have been applied in a variety of areas including in obtaining perturbed rules
in numerical integration (see for example, Cerone and Dragomir [34]). In the
following, the above work will be applied to the approximation of moments.
For other related results, see also Cerone and Dragomir [31].

If f is differentiable, then the identity (3.247) would become

T(f,9) /ﬁ) (3.258)

and so

[l 11/ loe > £/ € Loo [a,b];
b—a)IT(f,9) < 1IN, £ € Lylab],

p>1, s+ =1
191l 111y 5 " € L1 [a, ] ;
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where the Lebesgue norms ||-|| are defined in the usual way as

b »
1 1

”g”p = </ |g(t)|pdt> ’ for g e Lp[aab]v PZ ]-7 ]; + 5 =1

and
9l :=ess sup|g ()], for g€ Lo [a,b].
t€la,b]

_ We note from (3.248) and (3.259) that in order to obtain bounds on the
Cebysev functional, norms of ¢ () are required. To this end, since

P (t) = (t—a)(b-1)D(g;a,t,b),
where
D (g;a,t,b) := M (g;t,b) — M (g;a,t), (3.259)

then the following result provides bounds for D (g;a,t,b). We further note
that (3.259) is an expression for the means over the end intervals in [a, b] for
all t € [a,b] (see Cerone [23, 28]).

Let g : [a,b] — R be absolutely continuous on [a,b], then for D (g;a,t,b)
given by (3.259):

(%5%) l19'lloc » 9' € Lo [a,0];
) 1
t— q —t q q
(L=l 0=t ), o € Ly, 8],
p>1, s+ =1
D (g;a,t,b)| << llg'lly 9 € Lia,b]; (3.260)
\/Z (9), g of bounded variation;
b—a . . L
5 L, g 1is L-Lipschitzian.
PROOF  Let the kernel r (¢,u) be defined by
= u€lat],
r(t,u) = (3.261)

beu e (t,0)],

then a straightforward integration by parts argument of the Riemann-Stieltjes
integral over each of the intervals [a,t] and (¢, b] gives the identity

b
/ r(t,u)dg (u) = D(g;a,t,b). (3.262)
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Now for g an absolutely continuous function, we have

b
D(giatt) = [ r(t.u)g (wdu (3.263)
and so

|D(g,atb)|<ebssup|rtu\/ lg" ()| du, for ¢ € Lyla,b],
u€la,b]

where from (3.261)

ess sup |r (t,u)| = 1; (3.264)
u€[a,b)

and so the third inequality in (3.260) results. Further, the Holder inequality

gives
b VA B
|D(g;a,t7b)§</ |T(t,u)|qdu> (/ |g’(t)pdt> (3.265)

1 1
for p>1, —4+-=1;
P q

where explicitly from (3.261), we get

b B o \a s
(/ |r(t,u)qdu> _ [(t “)qif’ 2 ] . (3.266)
Also
|D (g;a,t,b)| <esssuplg (u \/ |r (¢, uw)| du, (3.267)
u€la,b)

and so from (3.266) with ¢ = 1 gives the first inequality in (3.260).
Now, for g (u) of bounded variation on [a, b], then from result (3.250), equa-
tion (3.250), and identity (3.262), we get

b

D (g;a,t,b)| < ess sup|r (t,u)| \/ (g)

u€la,b] a

producing the fourth inequality in (3.260) on using (3.264). From (3.251) and
(3.262) we have, by associating g with v and r (¢,-) with g (-),

b
D (g;a,t,b)| < L/ |7 (t,u)| du
a

and so from (3.266) with ¢ = 1 gives the final inequality in (3.260). a
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Comments
(a) Results Involving Moments

Bounds on the nth moment about a point y are investigated from the above
results. Define for n a nonnegative integer,

b
M, (v) := / (x —)"h(x)dz, v€R. (3.268)

If v = 0 then M, (0) are the moments about the origin, while taking v =
M, (0) gives the central moments. Further, the expectation of a continuous
random variable is given by

E(X) = /b h(z)dz, (3.269)

where h (z) is the probability density function of the random variable X and
so E(X) = M; (0). Also, the variance of the random variable X, o2 (X) is
given by

b
o2 (X)=E [(X _E (X))ﬂ - / (z — E (X)) h(z) du, (3.270)
which may be seen to be the second moment about the mean, namely
0% (X) = My (M; (0)).

The following result obtained by Cerone [23] provides bounds on moments:

Let f : [a,b] — R be integrable on [a,b], then

Bn+1 _ An+1

M (v) = — 1 M(f)
b
sup ¢ (t)|- %H \V (f), for f of bounded variation on |a,b],
t€la,b] a
= ipschitzi 3.271)
- L-L (
ntl f o (t)|dt, for f ipschitzian,
1 f lo ()| df (t), for f monotonic nondecreasing,

where My, (7) is as given by (3.268), M (f) is the integral mean of f as defined
n (3.239),
B:bf’% A:afﬂ)/a

and

s ="~ |(;Z2) 0=+ (=2 ) -] Gam)
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PROOF Taking g (t) = (t — )" in (3.253), then using (3.238) and (3.239)
gives

Bn+1 _ An—i—l

(b—a)|T(f,(t=)")=|Mn(y) - M (f)]-

n+1

The right-hand side is obtained on noting that for g (t) = (t —7)", ¢ (t)

_¥®)
b—a"

—=

(b) Approximations for the Moment Generating Function.

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

b
Mx (p) = E [e?¥] = / eP?h (x) de. (3.273)

The following result will prove useful later as it examines the behaviour of
the function 6 (t):

(b—a) 0 (t) = tA, (a,b) — [ad, (t,b) + bA, (a,t)], (3.274)

where

bp _ pap
A, (a,b) = %. (3.275)

The following result was obtained by Cerone [23]:

Let 0 (t) be as defined by (3.274) and (3.275) then for any a,b € R, 0 (t) has
the following characteristics:

(ii) €(t) is convex for p < 0 and concave for p > 0,

Ap(a,b)

(ili) there is one turning point at t* = %ln ( i

)andaﬁt*gb.

The following bounds were developed for approximants to the moment gen-
erating function (Cerone [23]) based on the above result.
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Let f : [a,b] — R be of bounded variation on [a,b], then

/ el f (t)dt — Ay (a,b) M (f)

a

ap_,0bp Z
(m (hl (m) _ 1) 4 be — ) Valf)

ol >

<q (b—a)m {(b;a) p— 1] |L| for f L-Lipschitzian on [a,b],
p
|£| (b—a)m|[f (b)— f(a)], [ monotonic nondecreasing,
p
(3.276)
where

Ay (a,b)  eP — e
= = . .2
m T v 0=a) (3.277)

3.15 Weighted Three Point Quadrature Rules

In this section, weighted (or product) inequalities are developed. The weight
function is assumed to be nonnegative and integrable over its entire domain.
In order to simplify the working, some notation needs to be presented.

Let w : (a,b) — [0,00) be an integrable function so that f;w (t)dt < oc.
Define the zeroth and first moments of w () by

m (a,b) = / " (t) dt (3.278)

and

M (a,b) = / "t (8) dt, (3.279)

respectively. Both are assumed to exist over the entire domain of w (-). The
weight function may be zero at the end points.

The following result involving the supremum norm of the first derivative
was developed by Cerone, Roumeliotis, and Hanna [42]:

Let f : [a,b] — R be a differentiable mapping on (a,b) whose derivative is
bounded on (a,b), and denote || f'||, = sup,eqp) |f' (t)| < 0o. Further, let a
nonnegative weight function w (-) have the properties as outlined above. Then
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for x € [a,b], a € [a,z], B € (x,b], the following inequality holds:

[ w®F@d=m(@5) 1 @)+ maa)f@)+m(B) f )

Iz, B) 1 o > (3:280)

where
I (o2, 8) = /b k(2. 8)w (1) dt, (3.281)
t—a, tE€]la,q]
k(z,t)= { |z —¢t|,t € (0] (3.282)
b— ta te (ﬁ7 b]

PROOF  Define the mapping K (-, ) :

_ [m(a,t),t € a,x]
K (2,t) = {m(m)’t c ool (3.283)

where m (a, b) is the zeroth moment of w (-) over the interval [a, b] and is given
by (3.278).

It should be noted that m (¢, d) is nonnegative for d > c.
Integration by parts gives, on using (3.283),

/bK(:r,t)f’(t)dt
/mat dt+/mﬁt "(t)dt
b

—mwwﬂﬂhflﬂmﬁmﬁ+mmwﬂﬂ —Aﬂww@w,

t=x

producing the identity

/bK(x,t) () dt

b
— (@) ] (@) +m(ea) f@)+m B O) - [ w®F Od, (3250

which is valid for all x € [a, ].
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Taking the modulus of (3.284) gives

/w<t)f(t)dt—[m(a,ﬁ)f(w)+m(a,a)f(a)+m(ﬁ,b)f(b)]

/K;vt t)dt

Now, we wish to determine f; |K (z,t)|dt. To this end notice that, from
(3.283), K (z,t) is a monotonically nondecreasing function of ¢ over each of
its branches. Thus, there are points «a € [a, 2] and 8 € [z, ] such that

<I1fle /|th>|dt (3.285)

K (z,a) = K (z,8) = 0.

b
+/x m(ﬁ,t)dt—/ﬂ m (B,t)dt. (3.286)

Integration by parts gives, for example,

_/:m(a,t)dt:—(t—a)m(a,t)ra+/aa(t—a)W(f)dt

:/aa(t—a)w(t)dt._

A similar development for the remainder of the three integrals on the right-
hand side of (3.286) produces the result

/b K (2,0)|dt = I (0,2, 8), (3.287)

where I (o, x, 3) is as given by (3.281) and (3.282). Combining (3.285) and
(3.287) produces the result (3.280); and hence the result is proved.

The following results were also proven by Cerone, Roumeliotis, and Hanna
[42]:

A. Inequality (3.280) is minimised at x = x* where x* satisfies

m(a*, %) = m(z*, 5%) (3.288)
and . _—
ot = “J;x and f* = = 2+ . (3.289)
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B. Let the conditions imposed on result (3.280) be maintained here. Then the
following inequalities hold:

b
[ w®F@d—m(@5) 1 @)+ maa)f@)+m(B) f b)

w|l, - K1 (2)
<l X . (3.290)
[wlly - Koo ()

where
2 2
K1<x>:;[<b;a> o (o)
2 2
+<a‘”2‘x> +<6—x;b> (3.201)

rz+b

b—a_’_‘a a+z

+|p-3
a+b ‘ a+x
+ o —

rz+b

—i-‘:r—

o= 537|] @2

with ||g||; := f lg (s)| ds meaning g € L1 [a,b], the linear space of absolutely
integrable functions, and ||g|,, = supye(a,p) |9 (£)] < 00

The following result involving the one-norm of the first derivative was ob-
tained by Cerone, Roumeliotis, and Hanna [42]:

Let f: I CR — R be a differentiable mapping on I (the interior of I) and
a,b €l are such that b > a. If f’ € Ly [a,b], then 1 = f |/ ()] dt < oo.
In addition, let a nonnegative weight function w(-) have the properties as
outlined on 190. Then for x € [a,b], a € [a,z], and 5 € (x,b] the following
inequality holds:

b
/ w(t) f (£)dt — [ (o, B) f (2) +m (a, ) f (a) +m (8,5) f (B)]
0 B) 1]l (3.299)

where

0 (a,z,0) (3.294)
= L {m(a.) + m (a,2) ~m (a,0)| + m (5.5) ~ m (z.5)

+m (a,2) = m (,0) + |m (a, 2) — m (a, )| — [m (B8,0) — m (z, B)||}
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and m (a,b) is the zeroth moment of w (-) over [a,b] as defined by (3.278).

PROOF From identity (3.284) we obtain, from taking the modulus

0 (a,z,8) = sup |K (x,t)],
t€la,b]

where K (z,t) is as given by (3.283). As discussed in the proof of (3.280),
K (z,t) is a monotonic nondecreasing function of ¢ in each of its two branches
so that

0 (o, z,8) = max {m(a,a),m (a,z) ,m(z,8),m(5,b)}.
Now, by using the fact that
X+Y Y- X
+Y |

max {X, Y} = = =,

we have
= max {m a,0),m 0 2)} = 3 [ (a,2) + | o 2) = m (0, )]
and ma = max {m (2, 6),,m (8,6)} = 5 [m (2,) + |m (8,6) = m (&, )],

to give

0 (OZ,.T,ﬁ) = max{mlamQ} =

mi + ma mi1 — Mo
2 +’ 2

The result (3.294) is obtained after some simplification. This completes the
proof. I

It should be noted that the tightest bound in (3.294) is obtained when «, x,
and [ are taken as their respective medians. Thus, the best quadrature rule
in the above sense is given by

b
/w@f@ﬁ—h@@ﬁ@ﬂw@ﬁw@+m@@ﬂMI

< m (a,b)
- 4

£y (3:295)

where

m(a, %) = m(Z,b), m(a,&) =m(a,z) and m(5,b) = m(z, ).
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Chapter 4

Griiss Type Inequalities and Related
Results

A number of inequalities related to the famous Griiss result for approximating
the integral mean of the product of two functions by the product of the integral
means are investigated in this chapter. The Griiss-Cebysev integral inequal-
ity and the multiplicative version of Karamata are provided. Various recent
generalisations of the Griiss inequality for Riemann-Stieltjes integrals with
Lipschitzian, monotonic, and of bounded variation integrators and integrands
are presented. The famous Steffensen and Young inequalities, complemented
by evocative new remarks and comments, are given as well. Generalisations
of Steffensen’s inequality over subintervals are also considered.

4.1 The Griiss Integral Inequality

Let f,g: [a,b] — R be integrable on [a,b] and satisfy
p<f(x) <P, v<g(z)<T forall z€a,bl. (4.1)

Then we have the inequality

T (f,9) (4.2)
—a/f dm—i/f )dx - a /b (z)dx
i(@ 8 (T~ ),

where T (f,g) is known as the Cebysev functional.

The constant % is the best possible.

195
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PROOF  Start with the well-known Korkine identity:

(ba)/abf(w)g(w)dm/abf(x)dx/abg(w)d:v

[ [ U@-r 6w -gwydaan. @

Applying the Cauchy-Bunyakovsky-Schwarz integral inequality for double in-
tegrals, we have

y)) (9 (z) — g (y)) dzdy

<[/ab/ab(f(:c)— d:vdy] [// dxdy];. (4.4)

Now, observe from (4.3) that we have

// y))? dady
(ba)/abe(x)dz(/abf(x)d:U)z, (4.5)

and a similar identity for g.
A simple calculation shows that

bia/abﬂ(x)da:—(b_la/bf<x>dx>2
(o) oo
- /G<f<>¢><

— O f(@)dr (46)

and a similar identity for g.

By the assumption (4.1) we have (f (z) — &) (® — f (z)) > 0for all z € [a, b],
and so

b
/<f<x>—¢><<1>—f<x>>dxzo
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which, from (4.6), implies that

bla/abe(mdx—( /f ) (47)
g(@—bfa/a f<x>da:) (b_lafabf<x>dx—¢>

lel<q)_b—1a/a f(x)dm) +<b—la/a f(x)dx—¢>]
1 2
=5(@-9)7,

IN

where we have used the fact that (A;—B)Q > AB.
A similar argument gives

/ / y))* dedy < 4(I‘ 7)2. (4.8)

Using the inequality (4.4) via (4.5) and the estimations (4.7) and (4.8), we

%/ / (f (@) = £ (v)) (g (x) — g (y)) dady

and then, by (4.3), we deduce the desired inequality (4.2).
To prove the sharpness of the constant i let us choose f,g : [a,b] — R

f(z) =sgn (z — 2$2), g () = sgn (z — 4£2). Then

/af(ff:)g(x)dwzl, /abf(ﬂc)dx:/abg(x)d:vzo

< (@=0)(C =) (- ay

and

P—gp=TI—-~v=2
and the equality is realised in (4.2). I
Comments

(a) The condition (4.1) can be relaxed by assuming the weaker condition

b b
/(f(x)—sb)(‘l)—f(x))dxz(), / (' =g () (g (x) —7)de=0. (4.9)

(b) If we assume that f(z) = (z —a)’, p > 0, then we get the following
inequality for the moments of g:

b —a)? b
/a(x—a)pg(x)da:—(l;_'_l) /ag(x)dx

< (- (M —m),

1
4
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where we presume that m < g (z) < M for = € [a,b].

(c) If g, for example, is known explicitly, then tighter bounds may be obtained
1

from (4.4) by calculating [f; f; (9 () — g () dady * rather than utilising

the bound F%W

4.2 The Griiss-Cebysev Integral Inequality

Let f,g: [a,b] — R be Ly, La-Lipschitzian mappings on [a,b], so that

|f () = fW)] < Lilz—yl, |g(x)—9gW)| < La|r—y (4.10)

for all z,y € [a,b] . We then have the inequality [83]:

bia/abf(x)g(x)dx_b_la/abf(x)dﬂ?'bia/abg(x)dm

1
< plala (b~ a)®. (4.11)

The constant % is the best possible.

PROOF We have the Korkine identity

b b b
(b—a)/ f(x)g(x)dx—/ f(x)dx./ g(z)dz
b b
:%/a /a (f () = f () (9 (x) — g (y)) dxdy. (4.12)

From condition (4.10), we have

(f @) = F @) (9(x) =g )] < LiLs (x —y)* forall 2,y € [a,b]. (4.13)
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Integrating (4.13) on [a,b]*, we get

b b
/ / (F (&) — £ ) (9 ) — g ()] dudy
b b
§L1L2/ / (x —y)* dudy

b b
= L1L2/ / (x2 — 2zy + y2) dxdy
a a

b b
=L1L, 2(ba)/z2dz2</ a:da:)

b3—a3_ b2 — a2\ 2 _L1L2(b—a)4
2 N 6 ’

2

=2L,Ls

Using (4.12) we get (4.11).
Choose f () = g (x) = x. Then, L; = Ly =1 and

_a/f dxf—/f )dz - / (x)dx(b12a)2

and the identity (4.11) is realised. I

Comments

(a) If we assume that f and g are differentiable on (a, b) and whose derivatives
are bounded on (a,b), so that || f'|| := sup |f'(t)] < oo, then CebySev’s
te(a,b)

result holds, that is,

o T gy o

< Pl e (0 - 0. (4.14)

The constant % is the best possible.
(b) The inequality (4.11) can be generalised for Holder type mappings. As-

sume that f : [a,b] — R is of s-Hdlder type, that is,
|f(x) = fy)| < Hilz—y|>, H >0 (4.15)

for all z,y € [a,b], where s € (0,1] is fixed. Further, let g : [a,b] — R be of
r-Holder type, with r € (0,1] and the constant Hy > 0. Then, we have the
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inequality [57]:

—a/f da:—i/f )dx -

H,H, (b
T (r+s+)(r+s+2)

/ (z)dx

)r+s

(4.16)
Indeed, as above, we have

b b
[ [ 1@ =@ @ -gwldsy

b b b r+s+1 r+s+1
b— —
S H1H2/ / ‘l’ _ y|T+S de'dy _ HlHQ/ l( y) + (y a/) ‘| dy
a a a

r+s+1
_2(b—a) TP H Hy
C(rs+)(r+s+2)

Using the identity (4.12) we deduce (4.16).

4.3 Karamata’s Inequality

Let f,g:[0,1] — R be integrable and satisfy the conditions 0 < a < f (t)
Aand 0 <b<g(t) < B for t €[0,1], then [125]

K2< fo vdr e (4.17)
fo d:z: fo ) da
where
FVJ; V\/Af > 1. (4.18)
ab +

PROOF Let F = [ f(t)dt, G = [/ g(t)dt, and V = [ f(t)g(t)dt.
Then, by the mean value theorem there are a y1 and a yo such that

vbe:/O f@)(g(t)=b)dt=(G—b)yr, a<y1 <A

and
BF—V:/ F(®)(B=g(t)dt = (B—G)ys,
0

a<ys <A
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Now,
a_ypn A
ATy T a
and so G-b V —bF G-b\ A
_ a _ _
< < —. .
(B—G)A‘BF—V‘(B—G)a (4.19)
Some algebraic manipulation of (4.19) gives
1%
h(GQ) < I < H(G), (4.20)
where b(B )+ AB(x - b)
a —x)+ T —
H =
U s ¥ pegy
and Ab(B B(x—b

AB—-z)+a(x—0)

Comparing (4.17) with (4.20), it may be seen that H:(f) and h(;) need to be

investigated. It may be further noticed that H (z) and h (z) are related by

an interchange of a and A so that only one needs to be analysed in detail.
Let

€ [b, B]

then 6 (b) = 6 (B) = 1. Further,

o (2) = (A—a) ab(B—x)* — AB(x —b)?
2 [a(B—z)+ A(z —b)]?
and ¢’ (b) = % > 0,0 (B) = (?43“) < 0, so that a maximum exists at
x* where
vaB+ VA
¢ (z*)=0 and z* = @zt -Vvb
Vab + vAB \/AB
with b < z* < vbB < B.
Here 6 (z*) = K as given by (4.18).
. h(z) VAB+Vab |\ /pB
Similarly, > attains its minimum at z, = NI TN ﬁ, with
b< VBB <. < B. Also, Ml — ;A — 1 <1, I
Comments

(a) The inequality (4.17) may easily be transferred to a general interval o, (]
to give
N vt [ (z) da f ; x) d < K2

K%< K2, 4.21
(B —a) fﬁ x)dw (4.21)
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where 0 <a < f(t) < Aand 0<b<g(t) < Bforte [a,p]

Lupag [134] extends Karamata’s inequality for positive linear functionals.
See Cerone [21] for applications to approximating and bounding the Gini mean
difference used as a measure in business and social sciences.

(b) If we let g (t) = ﬁ, then we obtain

f dx

0<k2w—af§1ffwwxé @)

<k*(B—a) (4.22)

where

A
9 Vit \/; (a+ A)?
k= —"—] =—-2+>1.

2 4aA
The right inequality is due to Schweitzer [159], and it may also be obtained
from the Griiss inequality (4.2). Using Karamata’s inequality (4.21) gives a
tighter lower bound rather than zero.

4.4 Steffensen’s Inequality

Let f,g: [a,b] — R be integrable mappings on [a,b] such that f is nonin-
creasing and 0 < g (t) <1 for t € [a,b]. Then

b b a+\
[ rwars / £ () g (b dt < / f () dt, (4.23)
where A = fabg (t) dt.

PROOF First, notice that A < b—a so that a+ A, b— X € [a,b]. By direct
calculation the identity

a+A b
/ f(t)dtf/f(t)g(f)dt
a+\
:/ (f () — fatN)(1—g(t)dt

b
+ / (Fla+X)—F(B)gydt (4.24)

+A

may be shown to hold. Now, since f is nonincreasing and 0 < g (t) < 1, then

a+A b
/ f(t)dt—/ f (g ()dt>0
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and thus the second inequality in (4.23) is valid.
Replacing g (t) by 1 — g (t) in (4.24) gives

b

b
/f(t)g(t)dt* £ (t)dt

b—X

b—X\
=/ (F(5) = £ (b—\) g (t)dt

b
+ / (F(b—N) — [ () (1—g(t)dt (4.25)
b

-

which is again nonnegative by the postulates and thus proves the first inequal-
ity in (4.23).

Comments
(a) The assumption that 0 < g (¢) < 1 may be relaxed in a number of ways.
Hayashi showed a similar result to (4.23) for 0 < g (t) < A, which may be
obtained by replacing ¢ (¢) by % in (4.23).

In his original paper, Steffensen [162] obtains a generalisation of the better
known (4.23), which includes Hayashi’s result as a special case. He shows that
for ¢ < g(x) <P, x € [a,b] then

b

b—A b
o rwdrs [ pwas [ roaw
a-+\ b
scb/ f(t)dt+¢/“f(t)dt,

where \ = fabG(t)dt, G(t) = %j’, ® £ ¢.

Vasié¢ and Pecari¢ [164] show that (4.23) holds if and only if

b T
og/ g(t)dt <b—z and og/ g(@t)dt <x —aforall z € [a,b].

a

(b) For m < k' (t) < M, Cerone and Dragomir [30] obtained the trapezoid
inequality

< 02D (s myr -9,

b —a
/h(m)dm—bQ h@+h O < 50

where § = w by taking f () =0 — =z, 0 € [a,b] and (M —m) g (x) =

B (z)—m in (4.§3). An inequality due to Iyengar [124] is recaptured by taking
—m = M.
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(c) For [¢,d] C [a,b] and A=d — ¢ = f g (t) dt the identity

/f dt—/f

d
=/< (@)~ F (1) g ()dt+/ (F(6) — F(d)(1—g(t)dt
b
+ [ rog@ar (120
d

holds. Taking ¢ = a and d = a + A reproduces (4.24). A comparable identity
to (4.25) may be obtained from (4.26) by replacing g (t) by 1 — g ().
These identities were used by Cerone [26] to obtain
da

f()dt—T CQ,dQ / f dt< f()dt* (Clydl)

C2 Cc1

where X
r(carda) = /d (f (e2) — F (1) g (£)dt > 0
and

Rievd) = [ (70 - fasar=o,

with [¢;,d;] C [a,b], dy <dg and A=d; —¢;, i =1,2.

Taking ¢; = a and dy = b recaptures the Steffensen inequality (4.23).
(d) Steffensen’s inequality was first derived for actuarial applications but has
since found application in many directions, including in special functions,
bounding the Gini mean difference which arises in business and social sciences
(see Cerone [21, 27]).

4.5 Young’s Inequality

Let f be a continuous and increasing function on [0, c] with ¢ > 0. If f(0) =
0,a € [0,c] and b € [0, f (c)], then for f=1, the inverse function of f, we have
[141]

a b
/ f(x)dz+ [ f~'(x)dx > ab. (4.27)
0 0
Equality holds if and only if b= f (a).

PROOF We start with the expression

(a) = ba — /Oa f(x)dx (4.28)
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with a parameter b > 0. Then, g (a) is an increasing function. Further, since
g (a) =b— f(a), we have

>0,0<a< f1(b)
g'(a) ¢ =0,a=f"1(b)
<0,a> f71(b).
Thus, g (a) is the maximum value of g attained at a = f~1 (b), that is,
g(a) <maxg(z) =g (f~ (b)) (4.29)
Integration by parts shows that, from (4.28),

g(a):ba—xf(x)]g—i-/oaxf/(gg)dx
and so "
g(a):ba—af(a)—i-/o xf' (z)dx

The substitution y = f (x) produces

f(a)
¢ () = ba — af (a) + / £ () dy (4.30)

b
-1 b):/o ~(y) dy. (4.31)

Substitution of (4.31) into (4.29) and using (4.28) gives (4.27).
It may readily be seen from (4.30) that equality is obtained in (4.27) if and
only if b= f (a).

and so

Comments
(@) If f(z) = 2P~ p > 1 then f~!(z) = 297! where p > 1, % + % =1. Now
from (4.27) we have

p q
a—+b—>ab for a,b >0,
p q

which is the inequality between the arithmetic and geometric means (see Equa-
tion 1.13).
(b) If f(x) =In(z+ 1) and a is replaced by a — 1, then we obtain

ab<a(lna—1)+eb

(¢) If f: Ry — R, is an increasing and continuous function on Ry, then
f1 exists. Let f(0) =0 and f(x) — 400 as & — +oo. Further, let these
properties hold for f~!. The functions

/f )ds and F, ( /f

are then convex on R and the following statements hold:
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(i) 2y < F(z)+ F. (y), 2> 0,y >0 (Young’s inequality 4.27);
(i) 2y =F(x) + Fu (y), y = [ (z) = F' (2);
(i) F/(y) = (F' ()"
(iv) Fu. = F;

(v) Fi(y) = sup (zy — f (z)).

x>0

If f*: I* — R and f is convex on I, then the conjugate function

f*(y) = sup (zy — f (x))

xzel

is important in optimisation theory (see Mitrinovié, Pecari¢, and Fink [141,
Chapter XIV]).

(d) Witkowski [166] gave a reverse for Young’s inequality in 2007. Namely,

a b
| s@de s [ 5@ < ab (1710) - )6~ fa),
0 0

4.6 Griiss Type Inequalities for the Stieltjes Integral of
Bounded Integrands

Consider the weighted Cebysev functional

1 b
T. (f.9) W/ w(t) f (H) g (t)dt
1

1 b b
_W/a W(t)f(t)dt-w/a w(t)g(t)dt (4.32)

where f,g,w : [a,b] — R and w (¢) > 0 for almost every (a.e.) t € [a,b] are
measurable functions such that the involved integrals exist and f; w (t) dt > 0.
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Cerone and Dragomir [29] obtained, among others, the following inequali-
ties:

Tw (f.9)] (4.33)

<;Wmﬁw t/ 'Ifw@mws

dt
fbw(s) ds

| /\
ﬁ
g
\

1
b P
< lo(0) - [w@gas| d| @>1
f: w (s) ds Ja
1 1 b
< (M —m)ess sup |g(t) — ———— [ w(s)g(s)ds
2 tela,b] J, w(s)ds Ja
provided
—co<m< f(t) <M < oo forae. te€la,b] (4.34)
and the corresponding integrals are finite. The constant % is sharp in all
the inequalities in (4.33) in the sense that it cannot be replaced by a smaller

constant.
In addition, if

—0<n<g(t)<N<oo forae telab], (4.35)

then the following refinement of the celebrated Griiss inequality is obtained:

Tw (f:9)] (4.36)

1

b
g(t)—ﬁ,w(s)ds/a w(s) g (s) ds| dt

IA
N |
~
|
2
2
S
5
\@
IS

IN
DO |
=
|
&
1
—
o
g
—_ ~~
N
&
—
(=l
S
S

1
. b 2 7%
X g(t)_f:w(s)dS/a w(s)g(s)ds| dt
gi(M—m)(N—n).

Here, the constants % and i are also sharp in the sense mentioned above.

Before stating the next result, let us denote Cla,b] to be the set of all
continuous functions on [a,b], and BV]a,b] to be the set of all functions of
bounded variation on [a, b].
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In this section, we extend the above results for Riemann-Stieltjes integrals.
For this purpose, we introduce the following CebySev functional for the
Stieltjes integral:

b
T (f.9:u) ZM/ £ () g () du (1)

b b
_M/ f(t)du(t)-M/ g(t)du(t), (4.37)

where f,g € Cla,b] and v € BV [a,b] with u (b) # u (a).
For some recent inequalities for the Stieltjes integral, see Dragomir [68, 69].
The following result holds [78]:

Let f,g: [a,b] — R be continuous on [a,b] and u : [a,b] — R with u(a) #
u (b) . Assume also that there exist the real constants m, M such that

m < f(t) <M foreacht € [a,b]. (4.38)
If w is of bounded variation on [a,b], then we have the inequality

v
ju (b) —u(a)]

b
QM/ g(s)du(s)

where \/Z (u) denotes the total variation of w in [a,b]. The constant % is
sharp, in the sense that it cannot be replaced by a smaller constant.

(M —m)

|~

T (f,g9;u)] <
b

\ (w), (4.39)

co @

X

PROOF It is easy to see, by simple computation from (4.37) with the
Stieltjes integral, that the following identity,

b m
T(fvg;u):m/ {f(t)_ ;M

b
y [g (t)—m / 4 (s) du(s)] du(t), (4.40)

holds.
Using the known inequality

b

b
[ pav)| < sw p@)V @), (4.41)

t€la,b]
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provided p € C[a,b] and v € BV [a, b], we have, by (4.40), that

T (f, g3 w)
m+ M 1 b
< tiﬁ?b] {f (t) — 5 ] [9 (t) - m/a g(s) du(s)l ‘

<Since f(t)—m—;M‘<M;mforanyté[mb])
M-—m 1 b 1 ’
=7 |F‘uaﬁ—umxlg““““>w'maﬁ—umnY“”

and the inequality (4.39) is proved.
To prove the sharpness of the constant % in the inequality (4.39), we assume
that it holds with a constant C' > 0, namely,

v
u(b) = u(a)]

b
QM/ g(s)du(s)

Let us consider the functions f =g, f : [a,b] — R, f(t) = ¢, t € [a,b], and
u : [a,b] — R given by

T (f,g;u)] < C (M —m)

b

\ (w). (4.42)

co @

—1if t=a,
u(t)=<¢0 if te€(a,b), (4.43)
1 if t=0b.

Then f, g are continuous on [a, b], u is of bounded variation on [a, b], and

b
L [rmgmdun =T

b
et [ () = 12

t—

= sup

a+b‘ _b—a
t€la,b]

2 2 7’

and
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Substituting these values in (4.42), we get

a?+b?  (a+b)? 1 (b—a)
— < — c— .
5 1 <C(b—a) 3 3 2,
giving C > 1. This completes the proof. (

The corresponding result for monotonic function w is incorporated in the
following [78]:

Assume that f and g are as above. If u : [a,b] — R is monotonic nonde-
creasing on [a,b], then one has the inequality:

) 1
T (f.g5u)| < §(M*m)m

1 b
g(t)*m/a 9(s) du(s)

The constant % is sharp in the sense that it cannot be replaced by a smaller
constant.

du(t). (4.44)

PROOF  Using the known inequality (4.41), we have (from the identity in
Equation 4.40) that

T (f, g5 u)l

IN
IS
—
=
| | =
IS
=
S~—
ﬁ

1 1 b 1 b
Si(M‘“”‘)iu(b)_u(a)/a g(t)—iu(b)_u(a)/a 9(5) du (s)

Now, assume that the inequality (4.44) holds with a constant D > 0, instead
of %, so that,

du (t) .

b
00~ e L 9w

If we choose the same function as above, we observe that f, g are continuous
and u is monotonic nondecreasing on [a, b] . Then, for these functions, we have
>+ (a+b)?  (b—a)

2 4 4

du(t). (4.45)

T(f g;u) =
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b b b
1 a+b
gt—i/gsdusdut:/t— ‘dut
[ o= i | s due]au = | (0
=b—a,
so that by (4.45) we get
2
(b;a) <D(b—a)=(b—a),
giving D > % This completes the proof. I

The case when w is a Lipschitzian function is embodied in the following
[78]:

Assume that f,g : [a,b] — R are Riemann integrable functions on [a,b] and
f satisfies the condition (4.38). If u: (a,b) — R (u(b) # u (a)) is Lipschitzian
with the constant L, then we have the inequality

_r
|u(b) = u(a)]
1

b
w00

The constant % cannot be replaced by a smaller constant.

T (f,g:)] < 3 L.(M —m)

dt. (4.46)

PROOF 1t is well known that if p : [a,b] — R is Riemann integrable
on [a,b] and v : [a,b] — R is Lipschitzian with the constant L, then the
Riemann-Stieltjes integral f; p (t) dv () exists and

b b
[ rodw| <L [ o (4.47)

Using this fact and the identity (4.40), we deduce the following:

T (f,g;u)
L b
= \u(b)—u(a)\/a

b
g(t)—m/a 9(5) du (s)

1 L b
< g M=m) |u<b>—u<a>|/a

and the inequality (4.46) is proved.

m+ M
2

f) -
1

X dt

b
g(t)M/a g(s)du(s)
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Now, assume that (4.46) holds with a constant E > 0 instead of 1, i.e.,

1

IT(fg3u)l < BL(M —m) s

dt. (4.48)

Consider the function f =g, f : [a,b] — R with

—1if t € [a, %]

)= i
1 if te (42,0

and v : [a,b] — R, u (t) = t. Then, obviously, f and g are Riemann integrable
on [a,b] and u is Lipschitzian with the constant L = 1.
Since

b b
i L W0 == [a—
b b
M/ f(t)d“(ww/g(t)du(t)o,
b

and
M=1 m=1,

then, by (4.48), we deduce that E > %, and the result is completely proved. I

Comments
For f,g,w : [a,b] — R, integrable and with the property that f; w(t)dt # 0,
consider the weighted Cebysev functional

b

Tw(f,9) = w(t) f(t)g(t)dt

N wl(t) dt /a

1 b 1 b
_ffw@)dt/a w(t)f(t)dt-w/a w(t)g(t)dt. (4.49)

(a) If f,g,w : [a,b] — R are continuous and there exist the real constants
m, M such that

m < f(t) < M for each t € [a, ], (4.50)
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then one has the inequality

1 1
T (f0)] < 3 (M —m)
2 ‘ffw(s)ds‘
1 b ’
S [ aueis . [ was. @

The proof follows by (4.39) on choosing u (t) = fat w (s)ds.
(b) If f,g,w are as in (a) and w(s) > 0 for s € [a,b], then one has the
inequality

Tw (f,9)] <

b
g —— / g (s)w(s)ds| w(s)ds. (4.52)

f; w(s)ds

(c) If f,g are Riemann integrable on [a,b] and f satisfies (4.50), and w is
continuous on [a, b] , then one has the inequality

1 1
Tw (f,9)] < s llwllipp oo (M —m) 7—F———
Tw (f 9)] < 5 | ||[ b, ( ) f;w(s) ds‘
b 1 b
x/ﬂ g(t)— fbw(s)ds/a g(s)w(s)ds|ds. (4.53)

4.7 Griiss Type Inequalities for the Stieltjes Integral of
Lipschitzian Integrands

In the following, some Griiss type inequalities for the Stieltjes integral of
Holder and Lipshitz continuous integrands are presented [60]:

Let f,g: [a,b] — R be such that f is of r-H-Hélder type on [a,b], i.e.,
lf ()= f(s)|<H|t—s|" forany ts€a,b], (4.54)

and g is continuous on [a,b]. If u : [a,b] — R is of bounded variation on
[a, b] with u(a) # u(b), then we have the inequality

U H(b_a)r. 1
|T(f,g, )‘S or ‘u(b)_u(a)‘
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where \/Z (u) denotes the total variation of u on [a,b].

PROOF It is easy to see, by simple computation with the Stieltjes integral,
that the following identity

P00 = e |70 -1 (5]

y [g O Do / g(s)du (s)] du(t) (4.56)

holds.
Using the known inequality (4.41), we have from (4.56) that

ro-1(“5)] [gu)—w/;g(s)du(s)H

T (f,g;u)] < sup
t€la,b]

a+b 1 b
St;ﬁ] f(ﬂ—f( 5 )’ g—u(b)iu(a)/a g(s)du(s) )
1 b
@ —uga Y
b—a\" 1 b
<1(*5) Jo- s [ 00 )
1 b
@ —uga Y
This completes the proof. I

The following particular case is a Griiss type inequality for Lipschitz con-
tinuous integrands, and may be useful in applications [60]:

Let f be Lipschitzian with the constant L > 0, that is,
F® =N <Llt—s| forany t,s€ [a,b], (4.57)
and u, g are as above. Then we have the inequality

< L Llb—a)
T (f,g;u)] < 2 [u (b) — u(a)|
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The constant % cannot be replaced by a smaller constant.

PROOF Inequality (4.58) follows by (4.55) for = 1. It remains to prove
only the sharpness of the constant %

Consider the functions f = g, where f : [a,b] — R, f(¢t) = ¢, and u :
[a,b] — R, given by

—1if t=a,
u(t)=<0 if te€(a,b), (4.59)
1 if t=b.

Then, f is Lipschitzian with the constant L = 1, g is continuous, and u is of
bounded variation.

If we assume that the inequality (4.58) holds with a constant C' > 0, namely,

b

\ (w), (4.60)

oo a

1

b
(g € CLO=0) o= s [ g () dus)

and since
: b b? + a?
w0 @ ), T MW du(t) = ——,
1 bf(t)du(t) _ 1 /bg(t) oy 2 1
u(b) —u(a) J, w(b) —u(a) /, .
: b = atbl _b-a
g_“(b)—u(a)/ag(s)d”(s) —tghll}?b]t— 2=
and \/Z (u) = 2, then, by (4.60), we have
b2+a2 a+b 2 (b_a)b_a
2 ( 5 > <C 5 . 2,
giving C' > % [I

The following result concerning monotonic function u : [a, b] — R also holds
[60]:

Assume that f and g are as above. If w : [a,b] — R is monotonic nonde-
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creasing on [a,b] with u(b) > wu(a), then we have the inequalities:

r

_a+b
2

(4.61)

H b
|T(fa9§u)‘§m/a t
b
moesr i RICLIS

H(b—a)
= 27w (b) — u (@]

b

|

a

PROOF  Using the known inequality

b
/ p(t) do (1)

provided p € C'[a,b] and v is monotonic nondecreasing on [a, b], we have, by
(4.56), the following estimate:
(gl < e (0 - (U2
3 g7 u — u “ 2
1 b
t)— ———— d
<o g [ 9@t

H b "
gu(b)—uw)/a !

b
g(t)—m/{l g (s)du(s)

O - SRR S
Tu®) - ula) s |2

X |g(t) — du (t)

1

b
00— e L 9 du(9)]due).

b
< / Ip ()] dv (1), (4.62)

du (t)

a+b
2

X du (t)

which simply provides (4.61). I

The particular case of Lipschitzian functions that is relevant for applications
is embodied in the following result [60]:

Assume that f is L-Lipschitzian, g is continuous, and u is monotonic non-
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decreasing on [a,b] with u(b) > wu(a). Then we have the inequalities

. L I a+bd
|T(f’g7u)§u(b)—u(a)/a t— > ‘ (4.63)
b
<0 - ey | 9] du o)

b
M-W/a g (s)du (s)

The first inequality is sharp. The constant % in the second inequality cannot
be replaced by a smaller constant.

du (t).

PROOF  The inequality (4.63) follows by (4.61) on choosing » = 1 and
H = L. Assume that (4.63) holds with the constants D, E > 0, so that

T (f,9;u)l (4.64)

L-D b a+b

=30 —u<a>/a ‘
1

2
b
OEsTE / 9 (5) du (s)
1

L-E(b—a) [° b S du (s
< . T [, 9O )

Consider the functions f = g, where f : [a,b] = R, f(t) =t, and u is as given
by (4.59). Then, f is Lipschitzian with the constant L = 1, g is continuous,
and v is monotonic nondecreasing on [a, b] .

t—

g(t)— du (t)

g(t) — du (t).

Since ( )2
b—a
T(f,g:u) =~
and
[l 0 - st [ o an|a = 52
; 2 |7 T u) —u J, O T
b 1 b
| o0 g | @ due) duy =p—a
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givingDzlandEZ%. I

Another natural possibility to obtain bounds for the functional T (f, g;u),
where u is Lipschitzian with the constant K > 0, is embodied in the following
result [60]:

Assume that f :[a,b] — R is of r-H-Holder type on [a,b]. If g: [a,b] = R
is Riemann integrable on [a,b] and u : [a,b] — R is Lipschitzian with the
constant K >0 and u (a) # u (b), then one has the inequalities:

I(ﬁm)l (4.65)
a—i—b

g(t) — (s)du (s)| dt

ﬁ/

HK(b—a)"! .
27 (r 1) [u(b)—u(a)] Hg b) w(a) f g(s Hoo’

l
HK(b o)t H

1 b
ey Jo 9 (5) du(s)|
27 (qr+1) 7 |u(b)—u(a)| o J p

if p>1, L4+ 1=1;

IN

HK(b—a)"
27 Tu(b)—u(a)] Hg b) w(a) f g(s H1

PROOF  Using the identity (4.56), we have successively

(g0l < oo (“‘2”’)] (4:66)
b
x g“)w)—u(a)/a 9 () du (5)| dt
a+b
- |u ) —u(
b
x |g (t) _u(b)—u(a)/a g (s)du(s)|dt,

which proves the first inequality in (4.65).
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Since

r

a+b

t—
2

r

1 b b a+b|"
<llg ) u(a)/ag(s)du(s) oo/a t— 5 dt
(b—a)t! 1 b
A g_u(b)—u(a)/a 9 @)

then by (4.66) we deduce the first part in the second inequality in (4.65).
By Hoélder’s integral inequality we have

/
< (/j

_ [(b— )™t

r

a+b

t—
2

N
dt>

b
Q(t)—m/ g(s)du(s)
N o
‘“) </a 90~ iy ), 9O
b
Q—W/ g(s)du(s)

b
0 e [ 9 )

Using (4.66), we deduce the second part of the second inequality in (4.65).
Finally, since

a+b
2

t —

1
q

297 (qr +1)

(b—a)*s
2" (qr+1)7

p

a+bl|" b—a\"
- <
- < (P50 el
we deduce
b a+bl|" 1 b
_ t) —
/a = - o u(a)/ag(s)du(s) dat
(b—a)" 1 /b
— d .
< S o s , 90|
This completes the proof. I

The following particular cases are useful in applications [60].
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If f is Lipschitzian with the constant L and g and w are as above, then we
have the inequalities:

LK "I, a+b
\T(f,g;U)lém/a t—Q‘
b
X o= u(b)iu(a)/ g(s)du(s)|dt (4.67)
LK(b_ ’ — 1 b s)au (s .
4|“(b)U(a)|Hg U(b)fu(a)fag( )d ()Oo,
LK (b—a) B 1 b (s)du (s
=) 2+ )7 fu(®) - u ) Hg u(b) M?I“gj)ldjl) 2
tp>1 p+5=5
LK(b_&) _ 1 b S)au (s
2|U(b)—u(a)|H u(b)_u(a)fag( )d ()1.

The first inequality in (4.67) is sharp.
The constants % and % in the first and second branches of the second in-

equality cannot be replaced by smaller constants.

PROOF  The inequality (4.67) follows readily from (4.65) on choosing
r=1.

Now, assume that the following inequalities hold:

T (f, 9:w)| b (4.68)
<@ | -
x g(t)—M/abg(s)du(s) dt
2 b
e Aoy RIS o

IN

ELK (b—a)'ts - 1 b
D () — (@) Hg O —u /ag(s) du (s)

with C, D, E > 0.
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Consider the functions f,g,u : [a,b] — R, defined by f(t) = t — %t®
u(t) =t and
—1if t€ [a, 4],
g(t) =
1 if te (<bp].

Then both f and u are Lipschitzian with the constant L = K = 1 and g is

Riemann integrable on [a, b].
We obviously have

T (f,9;u) 7/ f@#)g(t)dt— _a/ f(t /abg(t)dt

4 3
b _a+b B 1 b 7(b—a)2
/Qt 5 ‘ (t) u(b)—u(a)/ag(s)du(s) dt = 1
1 b
- e | au)| =l
and
1 ’ 1
- | Otu(o)] =lol, = 6~0?
Consequently, by (4.68), one has
2 D(:ia)Q'l
b—a< C (b—a) < —@
4 “b-a 4 o M

(q+1) (b—a)

giving

<
- E 1y CI>1>
(g+1)4

1
from which we conclude that C > 1, D > i and £ > %. Letting ¢ — 1+,
we deduce E > % and the result is proved. [
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Comments
(a) If f,g,w : [a,b] — R are continuous and f is of r-H-Holder type, then one
has the identity

H|b—al 1
2T

|Tw (f,9)l <

X

1 b
I f:w(s)ds/u 9()w

/ |w ()] ds.
The proof follows from (4.55) on choosing u (t) = fat w (s)ds.
(b) If f,g9,w are as in (a) and w(s) > 0 for s € [a,b], then one has the

[a;b],00

inequality
Tw (f.9)] (4.69)
b a+bl"
Sﬁf()dsl 2
1 b
X |g(t) — fabw(s)ds/a g(s)w(s)ds|w(s)ds

w(s)ds.

CHb=—a" L (s ds
<2Tf;w(s)ds/a 9 (%) ffw(s)ds/ag() (£)d

The proof follows from (4.61) on choosing u () = f; w(s)ds.
(c) If f is of r-H-Holder type, g is Riemann integrable on [a,b], and w is
continuous on [a, b] , then one has the inequality

|Tow (£, 9)] (4.70)
H||wl, 1 b
H ||[ b] _a+b g(t)— — / g (s)w(s)ds| di
[ w(s)ds Ja
H |[wlly 400 (0—a)" 1
focbl,c0 9- J2 g (s)w(s)ds ;
27 (r+1) ‘f dS( Jo w(s)ds fa,b],
T P R 1
g e bloe - fig(s)w(s)ds|
=N 27 (gr+ )7 | [Jw(s)ds Jo w(s)ds [a,b],p
p>1, % + % =1;
HHU}H a oo(b_a’)r 1 b
o - JY g (s)w(s)ds
2 | [ w (s) ds‘ J, w(s)ds [a,b],1
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The proof follows from (4.65) on choosing u (t) = ft w(s)ds.

a

4.8 Other Griiss Type Inequalities for the
Riemann-Stieltjes Integral

Dragomir and Fedotov [90] considered the following functional,

b b
D(fiw)i= [ f@)duls) = [w®) - u(@)]- ;= [ F@d @7

with the provision that the involved integrals exist.
In the same article [90], the following result, in estimating the above func-
tional, was obtained:

Let f,u:[a,b] — R be such that u is L-Lipschitzian on [a,b] so that
|u(x) —u(y)| < Lz —y| forany x,y € [a,b] (L >0) (4.72)
and f is Riemann integrable on [a,b]. If m, M € R are such that
m < f(x) <M for any x,y € [a,b], (4.73)

then we have the inequality
1
1D (fu)l < SL(M —m)(b-a). (4.74)

The constant % is sharp in the sense that it cannot be replaced by a smaller
constant.

In Dragomir and Fedotov [91], the following result complementing the above
was obtained.

Let f,u : [a,b] — R be such that u : [a,b] — R is of bounded variation
in [a,b] and f : |a,b] — R is K-Lipschitzian (K > 0). Then we have the
inequality

b
D (i)l < 5K (- )\ (w). (4.75)

The constant % is sharp in the above sense.

The proofs are left to the reader.

In this section, we consider some Griiss type inequalities for the Riemann-
Stieltjes integral. Before stating the results, we introduce the following iden-
tity (cf. Dragomir [59]).

© 2011 by Taylor and Francis Group, LLC



224 Mathematical Inequalities: A Perspective

Let f,u: [a,b] — R be such that the Stieltjes integral f; f(t)du(t) and the
Riemann integral ff f(t)dt exist. Then we have the identity

D(fiw = [ o0 () - abF(t)df(t) (4.76)
[ awe-nswao.
where
R ) L1 RS R I N

b—a
L)=0-a)fud)—u®)]—0-1)ul)-ula)], telab],

and
A(t) :== [u;b,t] — [ust,a], t€ (a,b),

where [u; v, 3] is the divided difference, that is, we recall,

(%)

u(a) —u
a—pf

[u; o, ] :=

PROOF We observe that

/ab@(t)df(t):/ab [@—a)u@ﬂb—t)“(a) u<t>} df (1)

b—a
_ {(ta)u(b;j((lbt)u(a) _u(t)] f(t):
_/abf(t)d [(t—a)u(b)irib—t)u(a) _u(t)]
_ _/abf(t) [Wdt —du (t)}
- [0wn -0 [ rpa
T sccond and hird dentiiesmve sbvious. 0

If v is an integral, so that u (t) = fatg (s) ds, then from (4.76) we deduce
Cerone’s result [23] in

b
T(f,g) = / W (1) df (1), (4.77)

1
(b—a)
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where

ds—/g(s)ds (t € [a,b])

[t—a ds—(b—t)/g(s)ds] (t € [a, b))
_ (t—a) j; s)ds f(f g (s)ds
N b—a l b—t t—a ] (t € (b))
If w: [a,b] — R is integrable and f t)dt # 0, then the choice of
ftw(s)g(s)ds
u(t) = t———"—, tecla,b 4.78
(t) [T (s) ds € [a, 0] (4.78)
produces
Liw(s) f($)g(s)ds _ Jjw(s)g(s)ds 1 "
Dy, (f;u) = =% —=a . f(t)dt
fab w(s)ds ff w(s)ds /a )
= E(f.giw).

The following weighted integral inequality is thus a natural application of
the above result (4.76).

If w, f,g are Riemann integrable on [a,b] and f;w (t)dt # 0, then

b b
E(fgiw)= [ u@dr) =5 [ Tudr) @)

b
_ ! /(t_a)@_tmw(t)df(t),

b—a
where
t—a\ Jiw(s)g(s)ds  [1w(s)g(s)ds
q>w(t)<b_@> 7w (s) ds Fuwds
ftbw(s)g(s)ds ftw(s)g(s)ds
r,)=t—a) t—>>">"—-"— _(b—t)2e "~
=0ty T e

fbw(s)g(s)ds B f;w(s)g(s)ds

t

(b—1t) [Pw(s)ds (t—a) [Cw(s)ds

The following general result in bounding the functional D (f;u) may be
stated [59].

Ay (t) =
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Let f,u:]a,b] — R.
(i) If f is of bounded variation and w is continuous on [a,b], then

sup |® ()] V2 (f),

t€la,b)

(gl < 7 2, IOV (). )

(ii) If f is L-Lipschitzian and u is Riemann integrable on [a,b], then
L[Y|® (1) dt,
1D (fiu)| <4 5L [V |7 (1)] dt, (4.81)

ﬁfi’ (t—a) (b— 1) |A (1)] dt.

(iil) If f is monotonic nondecreasing on [a,b] and u is continuous on [a,b],
then

S 1@ (@) df (¢

ID(fiw) < 5L [0 10 ()] df (¢ (4.82)

ﬁff(t*a)(bft)IA(t)\df(t)-

The proof follows by the identity (4.76), and further details are omitted.

Comments
It is natural to consider the following particular cases, since they provide
simpler bounds for the functional D (f;u) in terms of A defined above [59].

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

ID(fu)l <5 ~ sup [(t—a) CEDFNOIAVAT)) (4.83)

— G tefa,b]

a

b

b—a
121V (),

a

IA

where \/Z (f) denotes the total variation of f on [a, b].
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If f is L-Lipschitzian and u is Riemann integrable on [a,b], then

|D (f;u)| (4.84)
I b
< t— b—t)|A(t)|dt
<= [ t—ae-niae)
§L(b—a)* Al
< o)t q 141
<A Lb-a)F Bg+La+ DAL, p>1, L4l
TLb—a)llA],,
where B (-,-) is Euler’s beta function (see Equation 3.83).
If f is monotonic nondecreasing and g is continuous, then
1D (f;u)] (4.85)
1 b
< - —t)]A
S e A GINCI
F0—a) 1AWl @),
b 7 B
<y ez (e-oe-ara®) (Jaord o).
p> 1, 5 + E = 1,
b
o 1Al J, (¢ —a) (b—t)df (t).
If one chooses u (t) = fatg(s) ds above, then the result incorporated in

Theorems 4-6 of Cerone [23] are recaptured.
Finally, the following result on the positivity of the functional D (f;w) holds
[59]:

Let f be a monotonic nondecreasing function on [a,b]. If u is such that
A (t) = A(u;a,t,b) := [u;b,t] — [u;t,a] >0 (4.86)

for any t € (a,b), then we have the inequality

1 b
D(fiu) 2 5 / (t —a) (b =) [l[u; 0, 8]| — [[u; ¢, al[]df ()| = 0. (4.87)

—Qa

The proof is similar to the case in Theorem 3 by Cerone and Dragomir [36];
and the details are left to the interested reader.

It is easy to see that a sufficient condition for (4.86) to hold is that u :
[a,b] — R is a convex function on [a, b] .
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4.9 Inequalities for Monotonic Integrators

The following result holds [59]:

Let f:[a,b] — R be L-Lipschitzian on [a,b] and u monotonic nondecreas-
ing on [a,b]. Then we have the inequality

D)l < 3L~ ) [u(®) ~ u(a) ~ P(w)] (185)
< S (b a)u(b) —ua),

where D (f;u) is as defined in (4.71) and

P () :=(b:4a)2/abu(x) (x—“;b> da (4.89)

i [ ()] oo

The constant % in both inequalities is sharp in the sense that it cannot be
replaced by a smaller constant.

PROOF  Since u is monotonic nondecreasing on [a, b], then from (4.71)

b u —ula b
il = [ @ - O rgal @)
b 1 b
-/ (f @) - [ 10 dt) du (@)
b 1 b
< [ @) -5 | Foaau

Taking into account that f is L-Lipschitzian, we have the following Ostrowski
type inequality (see for example, Dragomir [87]),

b
bia/ F(b)dt

r — atb ?
‘f(x)— <L jl+< b_; ) (b—a), (4.91)
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for all z € [a,b], from which we deduce

/abfm—b_la/abf(t)dt du (z)

2
<L(b—a)/b i+<mb__3b> du(z). (4.92)

Now, observe that, by the integration by parts formula for the Riemann-

Stieltjes integral, we have
b
b
b
,2/ u (x) (17 a; >dz

/ab <x a;b)Qdu(I)u(m) (:17 “;b)z

_ “"4“)2 [u(b)—u(a)]—Q/abu(x) (x— ”‘2”)> do

and then
2
b a+b
L il
/a 4+< T ) du (z)

1 2 b a+b
S0 @) - o [u (v 2

) dr. (4.93)

Using (4.90)—(4.93) we deduce the first part of (4.88).

The second part is obvious by (4.89) which follows by the monotonicity of
w on [a,b].

To prove the sharpness of the constant %, assume that (4.94) holds with
the constants C, D > 0, so that

D (fiu)| < CL (b a) [u(b) - u(a) -~ P (u) (4.94)
< DL(b—a)[u(®) - u(a)].

Consider the functions f,u : [a,b] — R given by f (z) = 2 — %? and

0if z € la,b)
u () =
1if x=b.

Thus f is L-Lipschitzian with the constant L = 1 and v is monotonic nonde-
creasing.
We observe that for these particular choices of f and u,

b
b—a
— u(x)dx = ,
[ verte=

b

b
D(f;U)=/ f (@) du(z) = f (2)u(z)

a
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K (u) =0, and u (b) —u (a) = 1, giving in (4.94)
b—a

<Cb-a)<D(Mb-a).
Thus, C, D > %, proving the sharpness of the constant % in (4.88). I

Another result of this type is the following one [59].

Let u : [a,b] — R be monotonic nondecreasing on [a,b] and f : [a,b] — R

be of bounded variation such that the Stieltjes integral ff f(x)du(x) exists.
Then we have the inequality

b
1D (f;w)] < [u(b) —ula) = Q)] \/ (/) (4.95)

where

Q(u):bia/absgn<xa;rb>u(:c)d:1? (4.96)

b
:ﬁ sgn(m—a;b> [u(az)—u(a;—b>}d$20.

The first inequality in (4.95) is sharp in the sense that the constant 1 cannot
be replaced by a smaller constant.

PROOF Since u is monotonic nondecreasing, we have (see Equation 4.90)

that
b

b
(sl < [ |f@) - [ Fd]duo). (4.97)

a

Using the following Ostrowski type inequality obtained by Dragomir [70],

b p_atb|]0
’mwﬁjmwz}bi]Wm (498)
for any z € [a,b], we have
b 1 b
[lr@- 5= [ twaaw
b b Iim
S\/(f)/ %-ﬁ- bis ]du(w). (4.99)
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A simple calculation with the Riemann-Stieltjes integral gives that

/

a+b

T —

‘ du (x) (4.100)
/+ <a'2”’—x> du(x)+/; <xa;b> du (2)
. (a;b—x) +

I
o |
—
(=l

I
Q
~
B
—~~
=
~

I
IS
—
Q
=

I

and then by (4.97)—(4.100) we deduce the first inequality in (4.95).

The second part of (4.95) follows by (4.96) which holds by the monotonicity
property of w.

Now, assume that the first inequality in (4.95) holds with a constant F > 0,
so that

b
1D (f;u)] < BN () [u(b) = u(a) = Q (u)]. (4.101)

Consider the mappings f,u: [a,b] = R, f (z) =z — “}2, and

0if =€ [a, 4],
u(z) =
Lif ze (%42,0].

Then we have

b —ula b
(i = [ r@ut@) - O [y a

/ab (ma;b> du (z) = <xa;b)u(9~")

b—a b—a

b

a/abu(x)dx
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showing that F > 1, and the result is proved. I

Comments
Similar results for composite rules in approximating the Riemann-Stieltjes
integral may be stated, but we omit the details (see Dragomir [59]).

4.10 Generalisations of Steffensen’s Inequality over
Subintervals

The following inequality is due to Steffensen [162] (see also Mitrinovié,
Pecarié¢, and Fink [141, p. 181]).

Let f,g : [a,b] — R be integrable mappings on [a,b] such that f is nonin-
creasing and 0 < g (t) <1 fort € [a,b]. Then

b

b at+A\
RCLE / F(6)g(t)dt < / () dt, (4.102)

where

A= / " o) dt. (4.103)

Hayashi obtains a similar result (see Mitrinovié¢, Pecarié, and Fink [141, p.

182]), which may ostensibly be achieved from (4.102) by replacing ¢ (¢) with

t . i
—91(4), where A is some positive constant.
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For Steffensen type inequalities with integrals over a measure space, see the
work of Gauchman [118].

It may be noted that Steffensen’s inequality (4.102) and (4.103) involve

integrals of functions and of products of functions.
The following result [26] will be useful for the subsequent work:

Let f,g : [a,b] — R be integrable mappings on [a,b]. Further, let [c,d] C
a,bl with \=d—c= bg t)dt. Then the following identities hold. Namely,
a

d b c
/f(t)dt—/ f(t)g(t)dtz/ (F(d) — £ (£) g (t) dt
C d a a b
+ / (F(8) = F(d)(1—g(t)di+ / (Fd)— F()g(t)dt (4.104)
and

c
a

b d
/f(t)g(t)dt—/ f(t)dt=/ (f (t) = f(c)g(t)dt
d b

+ [ G@-runa-g@as [ (0 - 7)o@ (@105
c d

PROOF  We follow the proof by Cerone [26]. Let

S(c,d;a,b):/df(t)dt—/bf(t)g(t)dt, a<c<d<b  (4106)
then
d c b
s<c,d;a,b>=/ (1—g<t))f(t)dt—V f(t)g(t)dt+/d f(t)g(t)dt]
d d
— [a-s®) O - f@yde+f) [ a-g@)a

[ u@-r0s0a-r@ [ 9w
b b
+/d (f(d)—f(t))g(t)dt—f(d)/d o (t)dt.

The identity (4.104) is readily obtained on noting that

£(d) [/cddt—/:g(t)dt] —0.
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Identity (4.105) follows immediately from (4.104) and (4.106) on realising that
(4.105) is S (d, ¢; b, a) or, equivalently, —S (¢, d; a, b).

If ¢ = a in (4.104) and d = b in (4.105), then the identities obtained by
Mitrinovi¢ [139] are recaptured.
The following result was developed by Cerone [26].

Let f,g : [a,b] — R be integrable mappings on [a,b] and let f be nonin-
creasing. Further, let 0 < g(t) < 1 and X\ = f;g(t) dt = d; — c;, where
[ci,d;] C [a,b] fori=1,2 and d; < ds.

Then the result

do b dq
f(t)dt—T(CQ,Ch)S/ fWadt< [ f@)di+ R(erdy) (4.107)

holds, where

b
(e, d) :/d (f (c2) — £ (1) g () dt > 0

2

and

Rievd) = [ (01 @)y )it >0

PROOF From (4.104) and (4.106)

Sterdian)+ [ (F0-F @) g0

- [ G@=sa@na-gmas [ (Fa)-so)ga=o

by the stated assumptions.
Hence, from (4.106)

dy c1 b
fodes [ @ -s@yga- [ fegwizo.

Thus, the right inequality is valid.
Now, from (4.105) and (4.106), we have

—S<C2,d2;a,b>+/ (f (e2) — F (1) g (t)dt

da

c2 da
— [ GO -FE@)g@ar [ (e~ f0)1-g@)dez0

Cc2
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from the assumptions.
Thus, from (4.106) we obtain

do

/f(t)ﬂt)dt—[ 2f(t)dt—/ (f (e2) — (1) g (1) dt| >0,

giving the left inequality.
Both 7 (c2,dz2) and R (c1,d;) are nonnegative since f is nonincreasing and
g is nonnegative. The result is now completely proved.

If in (4.107) we take ¢; = a and so dy = a + A, then R(a,a+ ) = 0.
Further, taking do = b so that co = b— X gives r (b — A, b) = 0. The Steffensen
inequality (4.102) is thus recaptured. Since (4.103) holds, then ¢y > a and
dy < b, giving [¢;,d;] C [a,b]. The result (4.107) may thus be viewed as a
generalisation of the Steffensen inequality as given in (4.102), which allows
for two equal length subintervals that are not necessarily at the ends of [a, b].

It may be advantageous at times to gain coarser bounds that may be more
easily evaluated. The following bounds were obtained by Cerone [26].

Let the conditions leading to the result (4.107) hold. Then
b b
[ rwa-p-d) s < [ roga (4.108
Cc2 a
d

< [ rwdt—(er—a)f(d).

a

PROOF  From result (4.107) on using the fact that 0 < g (¢) < 1, we get

b

ogr<cQ,d2>=/d (f (e2) — £ (£) g () dt
b ’ b
< / (Fe2) = F () dt = (b—do) f (ca) — [ f(t)dt.

d2 d2

This implies that

da da b

f@)dt —r(c,d2) = f@)dt—(b—d2) fle)+ [ [f(2)dt.
C2 C2 d2

Combining the two integrals produces the left inequality of (4.108). The proof

for the right inequality is similar.

If we take ¢; = a and so d; = a + A and do = b such that co = b — A, then
(4.108) again recaptures Steffensen’s inequality.
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The following results produce alternative identities to those given by (4.104)
and (4.105). The current identities involve the integral mean of f () over the
subinterval [c, d] (see Cerone [26]).

Let f,g: [a,b] — R be integrable mappings on [a,b]. Define

and

where [c,d] C [a,b].
The following identities hold:

b d
/f<x>g<x>dx—/ £ () dy
b
— A () - M(fre.d)] — / G(x)df (x)  (4109)

and

/Cdf(y)dylbf(w)g(w)dx
b

— MM (fred) — f (a)] - / DN G@)]df (), (4110

a

where M (f; ¢, d) is the integral mean of f (-) over [c,d].

PROOF Consider
b d
L= [ @@ ds- [ 1wy
Then from the postulates % =1, giving

= [ @swar- 7 @ [ wa

Combining the integrals gives

L= / 9(@)[f () = M (f ¢, d)] da, (4.111)

where M (f; ¢, d) is the integral mean of f over [c,d].
Integration by parts from (4.111) gives
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L=G()[f(x) = M(f;¢,d)] } /G )df (x
and so b
L=Alf ) - M(fied)] - [ G@)df @)

since G (b) = X and G (a) =0
The second identity follows along similar lines. I

The identities (4.109) and (4.110) were used to procure the following results
(see Cerone [26]):

Let f,g:[a,b] = R be integmble mappz'ngs on [a,b] and f be nonincreasing.
Further, let g(t) > 0 and G (z) = [ g (t)dt with A = G (b) = d; — ¢; where
[ci.d;] C [a,b] fori=1,2 and d1 < ds. Then

da

f()dy A M (fs e, d2) — f ()]

dy
/f vyde < [ f)dy+A[f (@) - M (fiendy)] (4112)

C1

where dy > d;.

PROOF  From (4.109), and using the facts that f is nonincreasing and

g (t) >0, we get [26] ,
- [c@awz=o

da
/f dm—[ f @) dy +X[f(b) = M (ficz,da)]| > 0;

This implies that

and so the left inequality is obtained.
Similarly, from (4.110) and the postulates we have

—/ NG ()] df (z) > 0

which gives

d b
f@)dy+ XM (fier,di) = f(a)] = [ f(x)g(z)dr >0.

C1 a
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Comments
(a) The lower and upper inequalities in (4.112) may be simplified to Af (b)
and Af (a), respectively, since

d
/ f @) dy =AM (f;c.d).
That is,

/ f(2)g(x)dz < \f(a). (4.113)

The result should not be overly surprising, since it may be obtained directly
from the postulates since

b
xeir[zﬁb]f(x)/ dx</ f(x x<£1[1apb}f( )/a g (z) da.

The result (4.113) readily follows on noting that

b
[ 9@l @-fwldz0

and
b
[ @@= f@)ds=o.

(b) The following result expresses S as a double integral over a rectangular
region to obtain bounds for the Steffensen functional.

Let f,g : [a,b] — R be integrable mappings on [a,b] such that f is non-
increasing and 0 < g(t) < 1 for t € [a,b]. Further, let [c,d] C [a,b] with
A=d—c= f g (t) dt, then the following inequality holds,

d
|S] = x)dx—/ f(y)dy (4.114)
S(a+b+c+d)./\/l(f;c,d)fd—,u(f;c,d)
/ e dx—/ e
g(c—a) (b—d +(a+b+c+4d) f(c)
(d+6) ()
where M (f; ¢, d) is the integral mean and
d
u(f;c,d):/ xf (x)de. (4.115)
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PROOF The following identity may easily be shown to hold:

b d
:dic/ / g9 (@) (f (x) = [ (y)) dydz. (4.116)

5] < 19 / / £ (@) - f () duda,

where ||g||, := ess sup|g (x)| = 1, from the postulates.

z€la,b

Then

Thus,
|S] < / / |f (z y)| dydz = 1. (4.117)

Now, using the fact that f is nonincreasing and that [c, d] C [a, b], we have

—cI—// dyd:c+// x)) dydz
/ / ) dyda + / / x)) dydz.

Using the facts that

/Cd/czf(y)dydx:/Cd(d—x)f(q;)dx and

/Cd/:ﬂy)dydx:/Cd<x—c>f<x>da:,
then

(d—c)I=(d—c) [/acf(x)dx/dbf(:v)dxl

d
+/ atbtctd—dz)f(x)de, (4.118)

from which the first inequality results.
The coarser inequality is obtained using the fact that f is nonincreasing,
giving, from (4.118),

4 d
I<(e-a)f@)=b-d)fO)+atbterd @77 (@) [

which upon simplification gives the second inequality in (4.114). I
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(c) The following result was obtained by Cerone [26]:
Let the conditions pertaining to the result (4.114) hold. Then

—2eM (fie,d) — ¢ (c,d) /f (4.119)
< 2dM (f;¢,d) + ¢ (c,d),

where
o (c,d) = (a—l—b)/\/l(f;c,d)—i—/cf(x)da;

/ f(z dm—iu(f,c d) (4.120)
with M (f;c,d) being the integral mean and p (f;c,d) the mean of f over the
subinterval [c,d] given by (4.115).

When these results are specialised to refer to end intervals, then it is an open
problem as to whether the bounds are better or worse than those provided by
the Steffensen bounds (4.102).
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Chapter 5

Inequalities in Inner Product Spaces

In Modern Functional Analysis the concept of a Hilbert space plays a funda-
mental role. It creates a natural background for solving numerous problems
in mathematics, physics, engineering, and science.

The purpose of this chapter is to present some of the fundamental inequali-
ties that involve inner products and norms. Various inequalities related to the
Schwarz, triangle, and Bessel inequalities are surveyed. More recent results
due to Boas-Bellman’s and Bombieri’s generalisations of the Bessel inequality
are presented. The generalisations due to Kurepa, Buzano, and Precupanu
of the Schwarz inequality as well as the Dunkl-Williams inequality are also
given. Last but not least, an account on recent advancement of the Griiss
inequality in inner product spaces is provided as well. These, as usual, have
been complemented by numerous remarks and comments that engender fur-
ther research and application of the results.

5.1 Schwarz’s Inequality in Inner Product Spaces

Let (H; (-,-)) be an inner product space over K, where K =R or C. Then

]yl = [, y)l (5.1)

for all x,y € H. Equality holds in (5.1) iff x and y are linearly dependent,
that is, x = Ay for some A € K.

PROOF  Observe that
0< Iyl ~ @y (52)
= llylI* 2> = 2 1yl ¢z ) T, ) + [, )P
= gl (Il Iyl> = 1z, )I7)

If ||ly|]| = 0, that is, y = 0, then the inequality (5.1) is obviously satisfied.
Assume that ||y|| # 0. Then by (5.2) we get

Izl lyl1* = |z, y)I” (5:3)

241
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which is clearly equivalent to (5.1).

Itz = Ay (A € K), then [lz] lyll = A [y} and [(z, )| = M| lgll®, and we
have equality in (5.1).

Now, if in (5.1) we have equality, then by (5.2)

91 & = Ty = 0
and thus, x and y are linearly dependent. This completes the proof. I

Comments
Assume that H is the class of all inner products which can be defined on H.
Let the mapping p: H x H? — [0, 00] be defined by

w (o) s myy) o= [zl yll = [z, )]
Then p (-, z,y) is superadditive in H [98], that is,
,LL(<, '>1 + <'7 '>23I7y) Z H’(<7 '>1 ,l’,y) + M (<7 '>2 ,l’,y) Z 0 (54)

forall (-,-), e H (1=1,2).
The proof may be demonstrated as follows:

p(Gy+(0)en29) (5:5)

1 1
= (el +11213) " (IyllF +113)* = o vy + o]
= [lzlly Nylly + Nl lylly = [z, )1 | = [, y)s|
=n () el ), 2y).
Note the use of the following elementary inequality for real numbers:
(a® +b?) (c* + d?) > (ac + bd)®

for a,b,c,d > 0.

We say that the inner product (,-), is greater than (-,-); and denote it by
()9 > (-, ) if (z,2)y > (x,2), for all z € H\ {0}. If (-,-), > (,-);, then the
mapping (-, ~>2’1 :=(-,-)5 — (-,-); is an inner product on H.

Consequently, we have the following monotonicity property for u (-, z,y):

If <'a '>2 > <'a '>17 then ;U'(<7 '>2 axay) > 1% (<7 '>1 7:177y) fO’f’ all T,y € H [98]
The proof is shown below:

1)z swy) = (o + G ay)  (by 5.4)

> () s w) () m) = (o) ).

Note the use of the fact that u ((, ~>2’1 , T, y) > 0, which is Schwarz’s inequal-

ity for the inner product (), -
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5.2 A Conditional Refinement of the Schwarz Inequality

Let (H;(-,-)) be an inner product space over the real or complex number
field K and r1,790 > 0. If z,y € H such that

[z =yl = r2 = = |zl =yl (5.6)

then we have the following refinement of Schwarz’s inequality:
1
=l lyll = Re (z,y) > 5 (r3 = 1) (= 0). (5.7)

The constant % is best possible in the sense that it cannot be replaced by a
larger quantity.

PROOF We follow the proof by Dragomir [73].
From the first inequality in (5.6) we have

2 2
l2lI” + llyll” > 73 + 2Re (z,3) . (5-8)
Subtracting in (5.8) the quantity 2 ||z| [|y|| , we get

(lll = llyl)* = 73 =2 (Il lyll = Re (z,3)). (5.9)

By the second inequality in (5.6) we have
2
i > (el = llyl)”. (5.10)

Hence, from (5.9) and (5.10) we deduce the desired inequality (5.7).
To prove the sharpness of the constant % in (5.7), let us assume that there
is a constant C' > 0 such that

Izl |yl — Re (z,y) > C (r3 —17), (5.11)

provided that  and y satisfy (5.6).
Let e € H with ||e]| =1 and for 73 > 1 > 0, define
ro + 11 rL— T2

T = 5 -e and y = 5

-e. (5.12)
Then

T —Y =rae, ||.’£7y||:T'2,
Izl = llyll =71, and [z —[ly[l| = r1.
If we replace = and y as defined in (5.12) into inequality (5.11), we get

(ro+711)(ra—m1)  (r2+ri)(ri—r2)
4 4

>C (r3 —r3).
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Simplifying the above inequality gives
2 _ .2
% >C (2 —1?),

which implies that C' < =. This completes the proof. I

1
5
The following triangle type inequality may be stated [73]:
With the assumptions of (5.6), we have the inequality:

v vz
lall + ol = 22 e 4yl = Y2/ — 2. (5.13)
PROOF We have, by (5.7), that
(el + I9)? =l + wll? = 2 (] Iyl = Re (e, 9)) = % — 12 > 0,
which gives
2
(el + Iw)? = llz + vl + ( —r%) | (5.14)

By employing the following elementary inequality

2(a®+ %) > (a+p)°, @20,

we get
2 2
ool + (=) 23 (levul+y3-02) . a9
Utilising (5.14) and (5.15), we deduce the desired inequality (5.13). I
Comments

Assume that (H;(-,-)) is a Hilbert space over the real or complex number
field. Suppose that p; > 0, ¢ € N with > 77, p; = 1 and define

5127 (H) = {X = (:Ci)iEN|xi € H, ieN and Zpi ||£E,L||2 < OO}

=1

It is well known that £2 (H) is endowed with the inner product (-, -) p defined

by
= Zpi (i, yi)
i=1

which induces the norm

1

oo
2
1%l = (Z pi |l >
i=1
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Furthermore, ¢? (H) is a Hilbert space over K.

We may state the following discrete inequality improving the Cauchy-Bunyakovsky-
Schwarz classical result [73]:

Let (H;(-,-)) be a Hilbert space and p; > 0 (i € N) with > 2 p; = 1.
Assume that x,y € €2 (H) and 71,15 > 0 satisfy the condition

lzi —yill = 2 > 1 > ([l — [yl (5.16)

for each © € N. Then we have the following refinement of the Cauchy-
Bunyakovsky-Schwarz inequality:

o0 o0 1
<Zpi [EAIFY ||yi||2> sz Re (zi,y:) > 5 (13 =17) 2 0. (5.17)
i=1 i=1

The constant % is best possible.

PROOF  From the condition (5.16) we simply deduce

2 2
Yopillz—will* =3 =0 =Y pi (el — will) (5.18)

i=1 =1

o B o 3
2 2
(Zpi llill > - <ZP1 [yl )
i=1 i=1

Note the use of the Cauchy-Bunyakovsky-Schwarz inequality,

o0 oo % oo
2 2
(Zpixill > pilluil ) > i el llyill
i=1 i=1 i=1

in inequality (5.18).
In terms of the norm ||-[|,, the inequality (5.18) may be written as

I = yll, 2 v 2 1 > [Ixll, = Iy, | (5.19)

Utilising (5.7) for the Hilbert space (EZ (H), (, >p> , we deduce the desired
inequality (5.17).

For n = 1 (p1 = 1), the inequality (5.17) reduces to (5.7), for which we
have shown that % is the best possible constant.

By the use of (5.13), we may state the following result as well:
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With the assumptions of (5.16), we have the inequality

1 1 1
[e%s) 2 [e%e] 2 oo 2
2 2 V2 2
<§ pi |zl > + <§ pi llyill ) -5 (E pillzi + vill )
i=1 i=1 i=1

2
> g r2 —r2. (5.20)

5.3 The Duality Schwarz-Triangle Inequalities

Let (H;(-,-)) be an inner product space and R > 1. For x,y € H, the
subsequent statements are equivalent:
(i) The following refinement of the triangle inequality holds:

Izl + llyll = Rz + yll; (5.21)

(ii) The following refinement of the Schwarz inequality holds:

1

Izl lyll = Re (z,y) > 5 (R* = 1) [l + yl* (5.22)

PROOF We follow the proof by Dragomir [73].

Taking the square in (5.21), we have
2|z [ly] > (R 1) |2|* + 2R Re (2, y) + (R* — 1) [lyl*. (5.23)
Subtracting from both sides of (5.23) the quantity 2 Re (z,y), we obtain
2 ([l lyll - Re (o)) > (82 ~ 1) [/ +2Re (w.9) + 1]
=(R*—1) |l +y|?,

which is clearly equivalent to (5.22). a

By the use of the above equivalence, we may now state the following result
concerning a refinement of the Schwarz inequality [73]:

Let (H;(-,)) be an inner product space over the real or complex number
field and R>1,r > 0. If x,y € H are such that

7 Uzl +1yl) = llz + 3l = 7, (5.24)

then we have the following refinement of the Schwarz inequality:

1
Iz lyll = Re (z,y) > 5 (R* = 1) 7. (5.25)
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The constant % 1s best possible.

PROOF The inequality (5.25) follows readily from (5.21). We only need
to prove that 1 is the best possible constant in (5.25).
Assume that there exists a C' > 0 such that

]l lyll = Re (z,y) > C (R* 1) r?, (5.26)
provided z,y, R, and r satisfy (5.24).
Consider r = 1, R > 1 and choose z = %e, y = %e with e € H,
le]l = 1. Then

R—1 R+1
ol + llyll _ 25t + B4
R

=1
R )

v+y=e,

giving equality in (5.24).
From (5.26), for the above choices of x and y, we have

2 P2
R4 11 4R S C(R 1),

giving % (R2 — 1) >C (R2 — 1) , which shows that C < % (0

The following result also holds [73]:

Let (H;(-,-)) be an inner product space over the real or complex number
field K and r € (0,1]. For x,y € H, the following statements are equivalent:
(i) We have the inequality

Nzl =Nyl <7 llz = yll; (5.27)
(ii) We have the following refinement of the Schwarz inequality:

1
Izl Iyl = Re (z,y) > 5 (1 =) Jlo = . (5.28)

The constant % in (5.28) is best possible.

PROOF By taking the square in (5.27), we have
2 2 2 2
el = 2 e ]+ ol < 2 (Il - 2Re (w90 + ol?)
which is clearly equivalent to
2 2
(1=72) [lle]® = 2Re (@,9) + Iwll*] <2 (ol Iyl — Re (2, y)

or with (5.28).
Now, assume that (5.28) holds with a constant E > 0, i.e.,

Izl ly]l = Re (z,y) > E (1= 1%) & —y|*, (5.29)
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provided (5.27) holds.

Define z = r+1e y=

]l = ||y||| = IIx =yl = el =1,

showing that (5.27) holds with equality.
If we replace z and y in (5.29), then we get E (1 —r?) < 1 (1 —r?), which
shows that £ < % (0

Comments

The following result holds [73]:

Let (H;(-,-)) be a Hilbert space and p; > 0 (i € N) with Y ;= p; = 1.
Assume that x,y € 82( ) and R > 1, r > 0 satisfy the condition

1
7 Ulzill +llyal) = llzs + gill = (5.30)

for each © € N. Then we have the following refinement of the Schwarz in-
equality:

1

00 oo 3 o
(;107 [l ;Pz‘ ||yi||2> - ;pi Re (w,y:) > 3 (R*—1)r*.  (5.31)

The constant % 18 best possible in the sense that it cannot be replaced by a
larger quantity.

PROOF By (5.30) we deduce
sz il = Nlwall) ] <sz i + il ) > (5.32)
By the classical Minkowski inequality for nonnegative numbers, we have

(Zpi ||Ii|2> + <sz |yi|2> > lZPz‘ (sl + ||Z/z‘||)2] - (5.33)

By utilising (5.32) and (5.33), we may state the following inequality in terms
of [|-][:

1
= (Il + 1y1,) > I+, > 7 (5.34)

By employing the inequality (5.25) for the Hilbert space £2 (H) and the in-
equality (5.34), we deduce the desired result (5.31).

Since, for p = 1, n = 1, (5.31) reduces to (5.25), for which we have shown
that 1 is the best constant, we conclude that 3§ is the best constant in (5.31)

as well. |]
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Finally, we may state and prove the following result incorporated by Dragomir
[73]:

Let (H;(-,-)) be a Hilbert space and p; > 0 (i € N) with Y o, p; = 1.
Assume that x,y € €2 (H) and r € (0,1] such that

Nzl = llwilll < 7 llz: — will for each i € N (5.35)

holds true. Then we have the following refinement of the Schwarz inequality:

o0 o0 % oo
2 2
(Zpi il > pi il ) =Y " piRe (2, p:)
=1 1=1 =1

1
> 5 (1=r?) Zplnzz will®. (5:36)

The constant % is best possible in (5.36).

PROOF From (5.35) we have

[zpz el + l1l) ] <r[2pz s yzu]

Utilising the following known result,

2 2 2
(Zpi [l > - <Zpi [yl ) < <Zp¢(lll’i|+ 1%ill) ) :
i=1 i=1 i=1

derived from the Minkowski inequality, we may state that

[N

[, =y, yll,-

Now, by making use of (5.28), we deduce the desired inequality (5.36) and the
fact that % is the best possible constant. We omit the details.

5.4 A Quadratic Reverse for the Schwarz Inequality

Let (H;(-,)) be an inner product space over the real or complex number
field K(K=R, K=C) and x,a € H, r > 0 are such that

z € B(a,r):={z€ H|||z—al <r}.
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If \la|| > 7, then we have the inequalities
2 112 2 2 112 2 2
0 < [l all” = [z, a)|” < [l]° [la]” - [Re {w,a))” <+r*[lz]”.  (5.37)

The constant C =1 in front of 2 is best possible in the sense that it cannot
be replaced by a smaller one.
If ||a|| =, then
|z]|* < 2Re (z,a) < 2|(x,a)]. (5.38)

The constant 2 is best possible in both inequalities.
If ||la|| <, then

> < r* = lal|* + 2Re (&, a) < r* — ||al|* + 2|(z,q)| . (5.39)

Here the constant 2 is also best possible.

PROOF  We follow the proof by Dragomir [74].
Since = € B (a,r), it follows that ||z — a||* < 2, which is equivalent to

Iz)|* + [lal|* — r* < 2Re (z,a) . (5.40)

If ||a|| > r, then we may divide (5.40) by \/|lal|* — 72 > 0 to get

[Edls 2 2Re (z,a)
e+l -2 < S (5.41)
lall” —r? \lall” =2

By using the elementary inequality
1
OCP+EQZ2\/p» O[>0, paqzov

we may state that

(s [i12
2|zl < T llal® = r2. (5.42)

Making use of (5.41) and (5.42), we deduce that

Izl \/llal® = 7> < Re (z,a). (5.43)

Taking the square in (5.43) and re-arranging the terms, we deduce the third
inequality in (5.37). The others are straightforward.

To prove the sharpness of the constant, assume, under the stated hypothe-
ses, that there exists a constant ¢ > 0 such that

lz)* lal|* = [Re (@, a))* < er? |lz]?, (5.44)
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provided = € B (a,r) and ||a|| > r.

Let r = e >0,e€(0,1), a,e € H with |la|| = |le] =1 and a L e. Put
& = a++/Ze. Then obviously z € B (a,r), ||a|| > r and ||z|* = ||la]®+¢ ||le||* =
1+4¢, Re(z,a) = |la]”> = 1, and thus ||z||* ||a||* — [Re (z,a)]* = . By using
(5.44), we may write that

e<ce(l+e), >0,

giving
c+ce>1 forany € > 0. (5.45)

Letting ¢ — 04, we get from (5.45) that ¢ > 1, and the sharpness of the
constant is proved.

The inequality (5.38) is obvious by (5.40) since ||a|| = r. The best constant
follows in a similar way to the above.

The inequality (5.39) is obvious. The best constant may be proved in a
similar way to the above. We omit the details. 0

The following reverse of Schwarz’s inequality holds [74]:

Let (H; (-,-)) be an inner product space over K and z,y € H, v,T' € K such
that either

Re Ty — x,2 — yy) > 0, (5.46)
or, equivalently,
'+~ 1
o= 552 < 0=t (5.47)

holds.
If Re(I'y) > 0, then we have the inequalities

AR [T +79) (9]}
Re ()

.M|<xy>|2
Re(Ty) "7 -

2 2
[l Nyl

IN
I I S

(5.48)
<

The constant i 18 best possible in both inequalities.
If Re(I'y) =0, then

lz]* < Re [(T+7) (z,9)] < [T+ [(z,9)].
If Re(I'y) < 0, then

]* < = Re (I'7) [[y|* + Re [(T +7) (x,v)]
< —Re (T9) [lyl* + |7 + 41 |(z, )]
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PROOF The proof of the equivalence between the inequalities (5.46) and
(5.47) follows by the fact that in an inner product space, Re (Z — z,x — z) > 0
(for z,z,Z € H) is equivalent to Hac — %H <iz-2.

Consider for y # 0, a = %y, and r = 3 | — 7| |ly[| . Then

2 2
2 T+ =T =1l 2 o ll[2
lall” = 7* = 1 [ylI” = Re (I'7) [lylI” -

If Re (I'y) > 0, then by the second inequality in (5.37) we have

F+ - 1
ol B 2 = 2 fRe [(T47) (]} < 210 = 2 ol ol
from which we derive
| NP L) NPV 1 —
A2 a2 g2 < 2 (e [0 49) (]

giving the first inequality in (5.48). The second inequality is obvious.
To prove the sharpness of the constant + 1, assume that the first inequality
n (5.48) holds with a constant ¢ > 0, i.e.,

o, (Be [T +7) )}
- Re (I'y) ’

Iz 1y (5.49)

provided Re (I'y) > 0 and either (5.46) or (5.47) holds. Assume that I",y > 0,
and let = vy. Then (5.46) holds and by (5.49) we deduce

(T +7)22|ly|*

2 4
< e
Pyl < e T

giving
Iy <c(D+7)° forany I',y> 0. (5.50)
Let € € (0,1) and choose in (5.50), T =1+4¢,7y=1—¢ > 0toget 1 —&? < 4c
for any ¢ € (0,1) . Letting ¢ — 0+, we deduce ¢ > i, and the sharpness of the
constant is proved.
The other inequalities are obvious and we omit the details. I

The following result provides a reverse inequality for the additive version
of Schwarz’s inequality [74]:

With the above assumptions for x,y,v,T" and if Re (I'y) > 0, then we have
the inequality:

2 2 1 |F—7 2
0 < Jla)* lyl* = [z, 9)* < 5 - — [z, y)|”. (5.51)

The constant 5 is best possible in (5.51).
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The proof is obvious from (5.48) on subtracting in both sides the same
quantity |(z, y>|2 . The sharpness of the constant may be proven in a similar
manner to the one incorporated in the proof of (5.48). We omit the details.

Comments

Let (2,%, 1) be a measurable space consisting of a set 2, a o-algebra 3 of
parts, and a countably additive and positive measure p on ¥ with values in
RU{oo}. Let p > 0 be a g-measurable function on Q with [, p(s) du (s) = 1.
Denote by L% (©,K) the Hilbert space of all real or complex valued functions
defined on ) and 2 — p-integrable on €2, that is,

/ p ()11 (5) du (s) < oo.
Q

It is obvious that the following inner product,

(f,9), = / p(s) ()9 () (s),

generates the norm || f[|, := (fﬂp(s) |f (s)|? dps (s))g of L2(Q,K), and all

the above results may be stated for integrals.
It is important to observe that, if

Re [f(s)@} >0, for uy—ae se,

then, obviously,

Rolf.), =Re | [ p(6) £ ()7 (5] (5.52)

= [ ) Re[£ (97 due(s) =0,

In general, the reverse is evidently not true.
Moreover, if the space is real, i.e., K =R, then a sufficient condition for
(5.52) to hold is

f(s)>0, g(s) >0, for p—ae. se.

We now provide, by the use of certain results obtained above, some integral
inequalities that may be used in practical applications.

Let f,g € Lz (Q,K) and r > 0 with the properties that
If(s)—g(s)| <r<lg(s)], for u—ae. seq. (5.53)

Then we have the inequalities

0< / p ()11 () du (5) / 0 (5) |9 (5)[? dpe (5) (5.54)

© 2011 by Taylor and Francis Group, LLC



254 Mathematical Inequalities: A Perspective

< / o ()11 (5) du (5) / p ()19 () du (5)
| [ e (16)56) dn <s>]2
92/9[)(5) 19 () dia ().

The constant ¢ = 1 in front of r2 is best possible.
The proof follows by (5.37); and we omit the details [74].

Let f,g € L2 (,K) and ~,T € K such that Re () > 0 and

Re {(I‘g (s) = f(s)) (m—im)] >0, for u—a.e se€.

Then we have the inequalities

/ p ()1 ()2 dpe (s) / p ()19 ()P du (s) (5.55)
Q Q
1 {Re[(T+7) Jor(s) £ ()9 () (s)] }
< 2.
4 Re (T7)
1 \F+'y\2 2
<1 Regy | Lo ()3l )

The constant % is best possible in both inequalities.
The following result may be stated as well:

With the previous assumptions, we have the inequality

OS/QP(S)UC(SN du(S)/ﬂp(s) lg (s)|” dp (s) (5.56)

1 M=

~— 4 Re(Iwy)

/ p(s) £ (5) 9 (®)d (s)
Q

The constant % 1s best possible.

If the space is real (K = R) and we assume, for M > m > 0, that
mg(s) < f(s) < Mg(s), for u—ae. se,
then, by (5.55) and (5.56), we deduce the inequalities
/QP(S) [f ()] dps (8)/9/?(8) lg ()] dpe (5)

<1 @frm) [/Qp(S)f(S)g(S)du(S) (5.57)
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and

0< / o () [f (5)) ds (5) / o () lg (5)]7 s (5) (5.58)

Q

- [/QP(S)f(S)g(S)du(S)r

(M —m)*

<L
— 4 mM

[/ﬂp(S)f(S)g(S)du(S)r-

The inequality (5.57) is known in the literature as Cassels’ inequality.

5.5 A Reverse of the Simple Schwarz Inequality

Let (H;{-,-)) be an inner product space over the real or complex number
field K, x,a € H and r > 0. If

v € B(a,r):={z€ H||z—al <r}, (5.59)
then we have the inequalities:
0 < [lz] llall = Kz, a)| < [lz] [la]l — [Re (z,a)| (5.60)

1
< [lzll lall = Re (z, a) < 57“2.

The constant % is best possible in (5.60) in the sense that it cannot be replaced
by a smaller constant.

PROOF We follow the proof by Dragomir [61].
The condition (5.59) is equivalent to
l2)* + [lal* < 2Re (z,a) + 2. (5.61)
Using the elementary inequality
2|z] llafl < l|=|* + [lal*, e,z € H
and (5.61), we deduce
2| llall < 2Re(z,a) + 1,

giving the last inequality in (5.60). The other inequalities are obvious.
To prove the sharpness of the constant %, assume that

0 < ||z la]l - Re (x,a) < cr® (5.62)
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for any x,a € H and r > 0 satisfying (5.59).

Assume that a,e € H, |la]| = |le] = 1, and e L a. If r = /&, € > 0, and
T = a + \/ge, then ||z — a|| = v/ = r, showing that the condition (5.59) is
fulfilled.

On the other hand,

| lall - Re z,a) = 1/|ja + vZe|” - Re {a + vZe,a)

2 2 2
lall™ + e lell” = ol

14+e—-1.
Utilising (5.62), we conclude that
V14+e—1<ce for any € > 0. (5.63)

Multiplying (5.63) by /1 + e+ 1 > 0 and then dividing by € > 0, we get

(VI+e+1)c>1 forany > 0. (5.64)
Letting £ — 0+ in (5.64), we deduce ¢ > 1, and the result is proved. a

The following result also holds [61]:

Let (H;(-,)) be an inner product space over H and x,y € H, v,T € K
(T # —~) so that either

Re(Ty —xz,x —~yy) >0 (5.65)

or, equivalently,

T =~/ Iyl (5.66)

r
-

|<3
holds. Then we have the inequalities

0 < lzlHlyll = [{z, )] (5.67)

T+7
S ! y _’Re|: x’ :|‘
| [lyll |F+W|< Y)

T+%
< el Iyl - Re | ()]
LIEal e,
—4 T+

The constant i in the last inequality is the best possible.
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PROOF  Consider for a,y # 0, a = % -y, and 7 = 3| = 7| |ly[|. Thus
from (5.60), we get

'+~ '+~
0 < ol |52 o - |2 )
2 2
I +y r'+7
< el |55 1 - |re [S57 o
T+ C+%
< all| 52 ol - e [ S5 (o)

IN

1 201 12
S - .
L r o

Dividing by % IT' + 7| > 0, we deduce the desired inequality (5.67).
To prove the sharpness of the constant i, assume that there exists a ¢ > 0
such that:

L+7 I —
fet ol Re [T o] < B2 e, oo

provided either (5.65) or (5.66) holds.

Consider the real inner product space (R?, (-,-)) with (X,¥) = 191 + z2yo,
%= (r1,22),¥ = (y1,92) € R%. Let § = (1,1) and I',¥ > 0 with T’ > ~. Then,
by (5.68), we deduce

2
V24/23 4 23 — (21 + 22) §20~M. (5.69)

I'+y
If x1 =T, g =, then
Iy-xx—79)=C-21) (@1 -7+ T —22)(22—7)=0

showing that the condition (5.65) is valid. By replacing z; and x5 in (5.69),

we deduce )
T —

If in (5.70) we choose I'=1+¢, vy =1—¢ with € € (0,1), then we have

4
2 1+§—2<2&i
giving
V14e2 —1< 22 (5.71)
Finally, by multiplying (5.71) with v/1 +&2 4+ 1 > 0 and then dividing by &2,
we deduce
1g20(v1+52+1) for any e (0,1). (5.72)
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Letting ¢ — 0+ in (5.72) we get ¢ > %, and the sharpness of the constant is

proved. I

Comments
We now provide, by using certain results obtained above, some integral in-
equalities that may be used in practical applications.

Let f,g € Lz (Q,K) and r > 0 with the property that
[f(s)—g(s)|<r for p—ae se.

Then we have the inequalities

Nl=

0< [/QP(S)If(S)IZdu (S)/QP(S) lg (S)IQdu(S)} (5.73)

N

<\ [r@lr P [ polaeF )]

| p@Re[7 7] dus)

< [ [r@1r@Pane [ o6 g<s>|2du<s>}
- / p(s)Re [ ()9 ()] dis(5)

< re.

DO =

The constant % is best possible in (5.73).
The proof follows by (5.60), and we omit the details.
Let f,g € Li (2,K) and v,T' € K so that ' # —v, and

Re [(Fg (s) = f(9) (m —WWS))} >0, for u—ae seq.

Then we have the inequalities

0< [/Qp(S)f(S)Qdu(S)/Qp(S) lg (S)IQdu(S)} (5.74)

/ p(5) f (3)g (3)dp (s)
Q
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1

< | Lo@lr P [ o6l as)]|

~re |t [ (91 ()7l )|
1 T4 2
S el RAQIGOI O

The constant % is best possible.

If the space is real and we assume, for M > m > 0, that
mg(s) < f(s) < Mg(s), for p—ae s€e€Q, (5.75)
then, by (5.74), we deduce the inequality

1
2

o< | [p@1f@Fas) [ o)l dne)
o) £ &7 )

Ok [ o) lg ) au ).

The constant i is best possible.

<

5.6 A Reverse of Bessel’s Inequality

Let {e;},c; be a family of orthonormal vectors in H, F a finite part of I,
and ¢;,®; (i € F), real or complex numbers. The following statements are
equivalent for x € H:

(1) Re <216F (I)iei — T, T — ZieF ¢lez> 2 07

<3 (Teerti—ail).

.. i+ D;
(i) o - Tier 250

PROOF It is easy to see that for y,a, A € H, the following are equivalent:
(i) Re(A—y,y —a) >0 and

(i) [l — 2] < 34—l
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Now, for a =}, p ¢ie; and A=), ®ie;, we have

2\ 2
A —all = |I> (B = ¢i) e > (@i — i) e
icF i€l
1 1
2 2
- (- orier) = (Siw-or)
i€l i€F
giving, for y = x, the desired equivalence. I

The following reverse of Bessel’s inequality holds [46]:

Let {ei};cr, F, ¢i, @iy i € F and x € H such that either (i) or (ii) holds.
Then we have the inequality

0< ||lz|* - Z [(z,e))|>  (Bessel’s inequality) (5.76)
i€F
1
=3 Z |®; — ¢il* — Re <Z Pie; —x,x — Z¢i6i>
el ieF i€EF
1 2
< 7 l%i— ol
i€F

The constant % is best in both inequalities.

PROOF Define
I —ZRe{ —{(z,€;)) (m—@)}
icH
and

Ig := Re

<Z e, — v, 1 — Z¢iei>] .

ieH icH
Observe that

ZRe{ wel} ZRe @i (z,e) —ZRG[@M—ZK%@HQ

i€H i€H i€H i€H

and

=Re | Y Oiz.ei)+ > dilme) — 2> =YY gy (eirey)

icH i€H ic€H jeH
—ZRe{ xel} ZRe b; (z,€;)] — ||z||? ZRe
i€H icH i€cH
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Consequently, by subtracting I from I7, we deduce the following identity:

lall* = 1 el = 3 Re |(@; — {a.e:)) (T e) 1) |
<Z Pie; — 0 — Z@eiﬂ . (5.77)

i€H i€H

Using the following elementary inequality for complex numbers,
1
Re [ab] < Z|a+b|“‘, a,beK,

for the choices a = ®; — (x,e;), b= (x,¢e;) — ¢; (i € F), we deduce

ZRe[ xe,>)(<xT )} Z|‘I’ : (5.78)

i€H

Making use of (5.77), (5.78), and the assumption (i), we deduce (5.76).

The sharpness of the constant 1 was proved for a single element e, ||e[| = 1
by Dragomir [47], and for the real case by Ujevié [163].

We provide the following simple proof:

Assume that there is a ¢ > 0 such that

2 2
0 < [ll* =D [, el (5.79)
iR
<ed |®i— ¢l —Re<Z<I>iei —x,x—2¢iei>,
= = ier
provided ¢;, ®;, x, and F satisfy (i) or (ii).
We choose F' = {1}, e; = ey = (i i) €R? x = (v1,22) € R?, &) =

V2 V2
®=m>0,¢; =¢=—m, H=R? to get from (5.79) that

0<a?+as— W (5.80)
o () ) (5 ) )
V2 V2 V2 V2
provided
0 < (me —z,z + me) (5.81)

() ) () ()

\/5, XTog = %, then (5.81) is fulfilled and by (5.80) we get
m? < 4dem?, giving ¢ > 1 1 [I

If we choose 1 =
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Comments

Consider the family {f;},c; of functions in L2 (Q,K) with the properties that

/Qp<s>fi<s>f7<s>du<s>=6ij, ijel,

where ;5 is zero if i # j and d;; = 1if i = j. {fi},c; is an orthonormal family

in 12 (2,K).
The following proposition holds [46]:

Let {fi};c; be an orthonormal family of functions in L2 (Q,K), F a finite

subset of I, ¢;,®; € K (i € F), and f € L2 (Q,K), such that either

/ (Z@ fi (s > (f(S)—Z@ T <3)>] di(5)20  (5.82)
i€F icF
or, equivalently,
[ o676 - T2 06| dulo < 3 e
Q i€F zeF
We then have the inequality
2
0< /Q p ()1 () du (s) - ZI; /Q p(s) £ (5) F: () dpa (5) (5.83)
< i > 1% — il
ieF
- [ p(s)Re (2% (s) —f(s>> <f<s> —Z@fi(s)ﬂ i (s)
Q icF ieF
< i > 1% — il
ieF

The constant i is the best possible in both inequalities.

5.7 Reverses for the Triangle Inequality in Inner
Product Spaces

The following inequality,

n
D
k=1

n
<3 .,
k=1
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is well known in the literature as the triangle inequality.

Let (H;(-,-)) be a complex inner product space. Suppose that the vectors
xp € Hy k€ {1,...,n} satisfy the condition

0 <ri|xkl]| <Relxk,e), 0<ryl|zk|| <Im(zg,e) (5.84)

for each k € {1,...,n}, where e € H is such that |le| =1 and ri,r2 > 0.
Then we have the inequality

n
VY el <
k=1

where equality holds if and only if

> ap = (ry +iry) (Z ||xk||> e. (5.86)
k=1 k=1

zn:xk (5.85)

k=1

PROOF  We follow the proof from Dragomir [86].
In view of the Schwarz inequality in the complex inner product space
2
2
el
k=1

(H;{-,-)), we have
> <zn:xkae>
k=1
- <k_15” >

(

n 2
Z Re xk, ) .Z‘k, > .
Now, by hypothesis (5.84),

<Z Re (xk,e)> > r? <Z ||a?k||> (5.88)
k=1 k=1

2

n
D

(5.87)

2

=

Il
/_\

and

(ZIm(mk,e>> > 73 (ankn) . (5.89)
k=1 k=1

If we add (5.88) and (5.89) and use (5.87), then we deduce the desired in-
equality (5.85).
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Now, if (5.86) holds, then

n n n
S| = 1 4o (z nzkn) lell = /77 773" .
k=1 k=1 k=1

The case of equality is valid in (5.85).
Before we prove the reverse implication, let us observe that for x € H and
e € H, |le|| = 1, the following identity is true:

2 2 2
[ = (z, e)ell” = [[z]|” = [{z, &),

so that ||z|| = |(z,e)| if and only if z = (x,€) e.
If we assume that equality holds in (5.85), then the case of equality must
hold in all the inequalities required in the argument used to prove the inequal-

lty (5.85) F,F]TILIS7 we may btate that
< z ka e>
k=1

>
k=1
r1||lzkl] = Re(zp,e), ro okl = Im (xg, e) (5.91)

for each k € {1,...,n}.
From (5.90) we deduce

, (5.90)

and

Zxk = <Z mk,e> e. (5.92)
k=1 k=1

Further, from (5.91), by multiplying the second equation by ¢ and summing
both equations over k from 1 to n, we deduce

(ry +ira) Y [kl = <Zxk,e> . (5.93)
k=1 k=1

Finally, by (5.93) and (5.92), we get the desired equality (5.86). a

The following result is of interest [86]:

Let e be a unit vector in the complex inner product space (H;({-,-)) and
p1,p2 €(0,1). If z, € H, k € {1,...,n} are such that

lzx —ell < p1,  |lzk —iel| < p2 for each ke {l,...,n}, (5.94)

then we have the inequality

n

> (5.95)

n
2-pt = p3 ) Nl <
k=1 k=1
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with equality if and only if

jfm:(¢vw%w¢bmﬁ<fﬂmoe. (5.96)
k=1 k=1

PROOF  From the first inequality in (5.94) we deduce

0 <4/1—p?|lzk] < Re(zk,e) (5.97)

for each k € {1,...,n}.
From the second inequality in (5.94) we deduce

0< /1= 3 llzkll < Re {ap, ic)
for each k € {1,...,n}. Since
Re (x,ie) = Im (xy, €) ,

we get
0 < \/1— p3 |lak]l < Im (., e) (5.98)

for each k € {1,...,n}.
Now, observe from (5.97) and (5.98) that the condition (5.84) is satisfied

for r1 = \/1—p?, 72 = /1 —p3 € (0,1). Thus the result is proved. I
The following more practical result may be stated as well [86]:

Let e be a unit vector in the complex inner product space (H;(-,-)) and
My >my >0, Mo >mg >0. If x, € H, k € {1,...,n} are such that either

Re (Mie — g,z — mye) > 0, (5.99)
Re (Msie — xy, x, — moie) > 0
or, equivalently,
M- 1
Th — %e ‘ < 5 (M1 —m), (5.100)
M. 1
Hl’k - 2;7’1216“ < 3 (M3 —ma),

for each k € {1,...,n}, then we have the inequality

1

M M 2 n
my My 4 ma My _ Z 2| < ) (5.101)
(My +mq) (My + mg) 1

n
Do
k=1
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The equality holds in (5.101) if and only if

ka =2 ( Vi ‘/7) (Z ||:r:k||> (5.102)

M1+m1 M2+m

PROOF From the first inequality in (5.99),

0 < VM 2\/ mlM

S A, Il = Re oy, e) (5.103)

for each k € {1,...,n}.
The proof follows the same path as the one above. We omit the details. I

Comments
The following reverse of the generalised triangle inequality with a clear geo-
metric meaning may be stated [86]:

Let 21, ..., 2, be complex numbers with the property that

0< 1 Sarg(zr) <2 < g (5.104)

for each k € {1,...,n}. We then have the inequality

\/sin2 1 + cos? @QZ |z] < sz . (5.105)
k=1 k=1
Equality holds in (5.105) if and only if
sz = (cos<p2+ising01)2\zk|. (5.106)

k=1 k=1
PROOF Let zp = ag + iby. We may assume that by > 0, ap > 0, k €
{1,...,n}, since, by (5.104), Z—i = tan[arg (2;)] € [0, %), k€ {1,...,n}. By
(5.104) we have

b2
Ogtan2<p1§a—§§tan2<pg, ke{l,...,n}
k

from which we get

2 2
bk+ak< 1

ke{l,....,n}, o2 € (ng)

ai = cos? s’
and
2 b2 1+ ta 1
akt <17 n‘plz —— ke{l,...,n},wle((),z),
aj; tan? ¢ sin” @1 2
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giving the inequalities
|zi|cospa < Re(z) and |zx|sing; < Im(zg)

for each k € {1,...,n}.

Now, by applying (5.85) for the complex inner product C' endowed with the
inner product (z,w) = z - @ for xp = 2z, 11 = coOS P2, r2 = sinp; and e = 1,
we deduce the desired inequality (5.105). The case of equality is also obvious.
We omit the details.

Another result that has an obvious geometrical interpretation is stated in
the following:

Let ¢ € C with |z] =1 and p1,p2 € (0,1). If 2z, € C, k € {1,...,n} are
such that

|z —¢| < p1, |2k —ic| < py foreach ke {l,...,n}, (5.107)
then we have the inequality

n
V2= =y lal <
k=1

, (5.108)

n
D
k=1

with equality if and only if

Zn:zk: (\/l—p%—ki\/l—p%) <zn:zk|> c. (5.109)
k=1

k=1

If we choose ¢ = 1, and for py, p2 € (0,1) we define

D(1,pm):={2€C|lz ~ 1] < p},
D (i, p2) == {z € C[ |z — | < pa},

then obviously the intersection
Sprpe = D (1,p1) N D (i, p2)
is nonempty if and only if p; 4+ pz > v/2.

If 2z, € Sy, p, for B € {1,...,n}, then (5.108) holds true. The equality
holds in (5.108) if and only if

n n
Soa=(Vimd+i1-8) Sl
k=1 k=1
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5.8 The Boas-Bellman Inequality

Boas in 1941 [11] and Bellman in 1944 [7] independently proved the following
generalisation of Bessel’s inequality (see also Mitrinovié¢, Pecarié¢, and Fink
[141, p. 392)):

If x,y1,...,yn are vectors in an inner product space (H;(-,-)), then the
following inequality,

Nl=

n
2 2 2 2
D M) <zl | max Jlwall*+ (>0 [woy)d”| | (5.110)
i=1 == 1<i#j<n
holds.

A recent generalisation of the Boas-Bellman result was given in Mitrinovié,
Pecari¢, and Fink [141, p. 392] where they proved the following:

If x,y1,...,yn are as above and c1,...,c, € K, then one has the inequality:

2

Z Ci <.’£, y1>
i=1

n
2 2 2 2
<ol Yo lel® [ max sll®+ (S0 lwewd) | 11D
i=1 == 1<i#j<n

They also noted that if in (5.111) one chooses ¢; = (z,y;), then this in-
equality becomes (5.110).

In the following [64], we point out some results that may be related to both
the Mitrinovié-Pecéari¢-Fink and Boas-Bellman inequalities:

Let z1,...,2, € H and aq,...,a, € K. Then one has the inequality:

2 2
11;1%Xn‘04i| Dic Nl

2 1 1
c\ o B
< (Sila) " (S 1=0*) 7, where a > 1,
1 1 _ 1.
stE=1

n
E ;2
i=1

2 2
Yy loal” max =l
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R (V1D SO CHPHIE
: : :
n n 2
(Sl = (S aal™)] 7 (Srcissan 12002 ) :
(5.112)
where v > 1, 7—1—5 =

[(Ci i) = 0y o] | mae (e )1

1<i#j<n

PROOF  We follow the proof from Dragomir [64].
Observe that

i Zi

2 n n
= ZQizi,Zajzj (5113)
i=1 j=1

= ZZ%@(%%) = ZZ%@T(%Zﬁ

i=1 j=1 i=1 j=1
n n
<IN el @] 120, 25)|
i=1 j=1
n
2 2
=Y ezl + >0 el oyl (20 25)] -
i—1 1<itj<n

Using Holder’s inequality, we may write that

n
> Ll i)l
i=1

max Joi[* 32 [12i])%
1§z§n i=1 ’

IN

1 1
n o n B
(2 |ai|2“> (z ||zi||25) , where a>1,L4+1=1; (5.114)
i =1

=1

Z il max szl\

By Holder’s inequality for double sums we also have

> Jail lagl [z, 25)) (5.115)

1<i#j<n
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| Jnax v 131%9 (21, 25)] 5

1
1
, ) (2, )|
1<iZ#j<n 1<1¢J<n

where v > 1, 1—1—5:

IN
~//
g
B
)
g
)

S el oyl max [Gzi,z)]
n

1<i#j<n 1<i#j<
max qjeso Ziy2i)l;
[ max {Ja JI}KZ_;J_S”H i 2)|;

1
5

1,17 4.
where v > 1, s+s5=1

==

I n 2 n 9

(£ hait) = £ fo?| | max 1.5

Utilising (5.114) and (5.115) in (5.113), we may deduce the desired result
(5.112).

Inequality (5.112) in fact contains nine different inequalities which may be
obtained by combining the first three inequalities with the last three.

A particular case that may be related to the Boas-Bellman result is embod-
ied in the following inequality [64]:

With the above assumptions we have

(2 (5.116)
n
<l
=1
1
2 2
2 4 1
(S i) - ol N\
max ||z + , 5 [(2i, 25)|
lsisn i |l 1<i#j<n

(M

n

2 2 2

< Dloil® § g a4 {35 e
=

1<i£j<n

The first inequality follows by taking the third branch in the first curly
bracket with the second branch in the second curly bracket for v =§ = 2.
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The second inequality in (5.116) follows by the fact that
1
n 2 n 2 n
2 4 2
(o) -S| <X ar
i=1 i=1 i=1
Applying the following Cauchy-Bunyakovsky-Schwarz type inequality,

n 2 n
(Zm) §nZa?, a; € Ry, 1<i<n,
i=1

i=1

we may write that

n 2 n n
(Z Iailw) - Z i < (n - 1) Z i (n>1) (5.117)

and

<Zail> Zlazl (n—1 Zlazl (n>1). (5.118)
=1

Also, it is obvious that:

< .
| Jnax {lao]} max. |al| (5.119)

Consequently, we may state the following coarser upper bounds for [|[>""_; ;2 ||2
that may be useful in applications [64]:

With the above assumptions we have the inequalities:

n 2
E Qi Z4
i=1

1I£1a<x |a2| Zz 1”2%”

1 1
(Z?Zl |ai\2a) ° (Z?:l ”21”2/3) ? . where o> 1, 1y % =1,

IN

2 2
iy loa]” max =],
2
fg%xn ;] E1gi¢jgn (215 25015
1
1 2 5
(=1 (S aal™) (Sicigyen zi20°)

where v > 1, 7—1—5:1

1
5

(5.120)

2
(1= DTy louf” | max (5]
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The following inequalities which are incorporated in (5.120) are special cases
of the more complicated results above:

n
E Q;z;
i=1

2
< max o | Y=+ Y eazl|s (Ga21)
i=1

1<i<n .
1<i#j<n

2 1ir 1
n P n q
2 2
< (Zm ) (z I )
i=1 i=1

+=1r > | | (5.122)

iZi

Q=

1<i#j<n
where p > 1, %—i—%:l; and
n 2
il < - Ll (5
Do =Xl [ 0"+ 0= 1) s (605 G120

We are now able to present the following result obtained by Dragomir [64],
which complements the inequality (5.111) due to Mitrinovié, Pecari¢, and
Fink [141, p. 392]:

Let x,y1,...,yn be vectors of an inner product space (H;{-,-)) and c1,...,¢cp €
K (K=C,R). Then one has the inequalities:

n 2
Zci <xayz>
=1
max Jesl* Sy ol
20\ = 28\ 7
< lz|? x (Z?:l |eil a) (Z?:l llyill ﬁ) , where a>1,
1 1 _ q.
lil=q
ZzﬂwlggHM\
1<rgﬁax< {leics|} Z1gi7&jgn (i yi) |5
1
2 2 Bl
(2l = (S lel™) |7
2 S %
+ ||=|1? x X(th#ﬁ@\@uyﬁl) , (5.124)
1 1 _ 1.
where v > 1, ;—|—3—1,
2 2
(S le)’ =S leil’] | max 1.0,
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PROOF We note that
Using Schwarz’s inequality in inner product spaces, we have:
> i) > awi
i=1 i=1

Now, by using (5.120) with «; = ¢, 2z = y; (i=1,...,n), we deduce the
desired inequality (5.124).

2
< |l

The following particular inequalities may be obtained from the above results
[64].

With the above assumptions one has the inequalities:
2

‘<$7yi>

<i<n

1
2 2 2\ 2
S slal® { s 1l + (Srzossee o))}
2
e Jeif” {0 1917 + Yacipyn (0901

<0 (S be) (S ) (5.125)

+(n—1)7 <Z1gi¢j§n i yj>|q) é} 7

1,01 _
where p>15+5=1

n 2
S e {max el + (n— 1) max |<yi,yj>}.

1<i< 1<i#j<n

Note that the first inequality in (5.125) is the result obtained by Mitrinovié,
Pecari¢, and Fink [141]. The other three provide similar bounds in terms of

the p-norms of the vector (|c1\2 e |cn|2) .

If one chooses ¢; = (x,y;) (i =1,...,n) in (5.124), then it is possible to
obtain nine different inequalities between the Fourier coefficients (x,y;) and
the norms and inner products of the vectors y; (i =1,...,n). We restrict
ourselves only to those inequalities that may be obtained from (5.125).

Comments

As Mitrinovié, Pecarié¢, and Fink noted [141, p. 392], the first inequality in
(5.125) for the above selection of ¢; will produce the Boas-Bellman inequality
(5.110).
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From the second inequality in (5.125) for ¢; = (x,y;), we get

" 2

2
<Z|<$7yi>|> < [l” max |z, i) leyzll > 1wyl
i=1 1<i#j<n

By taking the square root in this inequality we obtain

n

2
D @yl < ol max |z, yi)] leyzll > iyl
=1

1<i#j<n

(5.126)

for any x,y1,...,y, vectors in the inner product space (H; (-, "))

If we assume that (e;);;,, is an orthonormal family in H, then by (5.126)
we have o

n
S (@ e)? < vallall max [(w,e)], « e H.
P 1<i<n

From the third inequality in (5.125) for ¢; = (z,y;), we deduce

<Z|<x,yi>2> < |l=)* (ZI(%WIQ”)
i=1 i=1

x (annzq) Fo=0r (3 )

1<i#j<n

Q=

for p > 1, %—1—1:1.
By taking the square root in this inequality we get

1
n

31 wl? < e <Z|<x,yi>|2"> p

1=1

Q=

X <Z|yi2q> +-07 [T el (5.127)
=1

1<i£j<n

foranyxuyh 7yn€Hap>17%+%:].

The above inequality (5.127) becomes, for an orthonormal family (e;); -, <, s

n n ﬁ

1
S @ e) < ni | (Zl(%evz)l?”) , weH
1=1 =1
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Finally, the choice ¢; = (z,y;) (i =1,...,n) produces

n 2 n
2 2 2 2
(;Mx,ym) < Fel 3l W+ 1) s o0l

in the last inequality in (5.125); giving the following Boas-Bellman type in-
equality,

n

Z|<x,yi>|2§||z|2{max il + (0~ 1) max |<yi7yj>}7 (5.128)

— 1<i<n 1<i#j<n
1=

for any z,y1,...,yn € H.
It is obvious that for orthonormal families, (5.128) will provide the well-
known Bessel inequality.

5.9 The Bombieri Inequality

In 1971, Bombieri [12] (see also Mitrinovié¢ and Pecarié¢ [140, p. 394]) gave
the following generalisation of Bessel’s inequality.

If x,y1,...,yn are vectors in the inner product space (H;(-,-)), then the
inequality

n n

2 2
>l sl® < ol max 3 3 ) (5.129)
1= J:

holds.

It is obvious that if (y;),.,,, are orthonormal, then from (5.129) one can
deduce Bessel’s inequality.

In 1992, Pecarié¢ [149] (see also Mitrinovié¢ and Pecarié¢ [140, p. 394]) proved
the following general inequality in inner product spaces:

Let x,y1,...,yn € H and c1,...,¢c, € K. Then

n 2 n n

2 2
D eilmyd)| <ol lel® (D K v))] (5.130)
i=1 i=1 =1

n n
2 2
< ol D Jeal” max &S Vo)
i=1 == =1

He showed that the Bombieri inequality (5.129) may be obtained from
(5.130) for the choice ¢; = (x,y;) (using the second inequality).
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In this section, we consider a generalisation of the Bombieri inequality which
also compliments (5.130).
We start with the following general results for norm inequalities, which are
also interesting in themselves [65].

Let z1,...,z, €

where

and

max Jax[*

273, o

max |ogl
1<k<n

H and aq,...,a, € K. Then one has the inequality:

Z (i, 25)] 5

1,j=1

Z || max <i

1<i<n

N—
=
AE
/\93
e
2
N
M=

N———

3 =
N
IL~=

8
N
sl
1
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n 2
E Qi Z4
i=1

A
B
C

)

<§<zi,zj>|> ) el

VS
M=
)
Q

~—

[i=}
N—————
Q=
=
vV
—

(5.131)
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PROOF  We follow the proof from Dragomir [65].
Observe that

n 2
E Qi Z4
i=1

n n
= E 24, E Qjzj
i=1 J=1

E g o, (2, %) E g o, (2, %)

=1 j=1 =1 j=1

n n
ZZW@H‘%H iy Zj |—Z|az| ZIO‘JH zi 2j)|

n
g loe] 35 (20 %)
n L 1
n P n
|| [(zi5 25} < al? zivz)4 ], p>1, 4+ i=1;
J P q
j=1 k=1 j=1

max |(22,)

n

> la]
k=1

for any i € {1,...,n}, giving

n
max Jau| Y- Jail 3 (e 2)] = M

=1 j=1
1 1
n ? n n q
M < (z W) 5 o) (z |<zi,zj>|q> - M,
k=1 =1 =
1 1 1.
p>1, 5 7 =1;
n n
3 Joel 35 ol max |(215)] = M
k=1 i=1 1<5<

By Holder’s inequality, we also have:
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max Joq| > [{zi2)];

1<i<n ij=1

1

) (5(510))
+

1 1
7’>,; s

IN

1<i<n j=

; jos|  max (i1|<zi,zj>|).

Hence,
max. | ; (zi, )5
1
v/ [ n
M, < 1r<ni§§ || (Z ‘O‘Z‘ ) (l; <J21|<Zi723 > )
r>1,141=
2 lo] Z js| max <E |<ZZ7Z7>|> ;

and the first three inequalities in (5.131) are obtained.

By Hoélder’s inequality we also have:

1<i<n

S (j :|akp> : X (2?1 |ai| ) =1 <]Z_1 |<Zlazj>|q> )
k=1
+

max Jo| - (Z |<zz-,zj>|‘I) E

Q=

1<i<n

n n
> || max <Z<Zivzj>|q> ;
i=1 j=1

and the next three inequalities in (5.131) are proved.
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Finally, by the same Holder inequality, we may state that:

o o] 3 (121 )

n n # n l %
m
<3 (1o07)” (£ (s o) )

m>1, +7:1,

n
; Jovi 1g1_13>§<n|<zz*,2j>l;

and the last three inequalities in (5.131) are proven.

279

If we would like to have some bounds for ||> ; @z ||2 in terms of 1, o |?

then the following results may be used.

Let z1,...,2zn and aq,...,a, be as above. If 1 <p <2, 1<t <2 then

one has the inequality

Qe
gl

2 n
<nb S |3 EZIZu%v ’
k=1

=1 =

n
E Q25
i=1

1,1 _ 9 1
where sts=1L3+

PROOF By the monotonicity of power means, we may write that

n 1 2 %
(zk_naup)u(m_nau) L 1<p<o
n n

1 1
n t\ t n 2\ 2
(Zk:nau) (zk:1|ak|> Ccizo
n n

This implies that
()
k=1

n n %
Z 1_1 Z
( |akt> S o < |ak|2> .
k=1 k=1
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and

IA

S =
IN
S
S|
|
Nl
-~
(3=
)
=S
o
N—————
Wl

and

o=

(5.132)
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By using the fifth inequality in (5.131), we then deduce (5.132). I

An interesting particular case is the one for p = ¢ =1t = u = 2, giving

1
2

2 n n
2 2
<Dl | Y i 2)]
k=1

i,j=1

n
E QG Z;
i=1

With the above assumptions and if 1 < p < 2, then

Q=

1<i<n

2 n n
<ne Y ol max | [ 3 (i) , (5.133)
k=1 j=1

n
E Qi Z4
i=1

1,1 _
where 5—’_5_1'

PROOF Since

-

n % L n 2
<Z|Ozk|p> <nr 2 (Z |O¢k|2>
k=1 k=1

and .
n n 2
S fest o (S o)
k=1 k=1
then inequality (5.133) follows from the sixth inequality in (5.131). I

In a similar fashion, one may prove the following two results:

With the above assumptions and if 1 < m < 2, then

n 2 n n l %
1

E a;zil| <nm E | (E {max <Zi>zj>] ) ’

‘ 1<j<n

i=1 k=1

i=1
where % + % =1
With the assumptions, we have:

n
g ;2
i=1

2 n
<nYfouf s (s
< nk_l |ov|  Jpax |(zi, 2;)]

The following result, which also complements the inequality obtained by
Pecarié¢ [149], may be of interest as well [65]:
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With the above assumptions, one has the inequalities

2 n n
< il Iz, 7)) (5.134)
i=1 j=1
Sy leal® mmax [0 (24,201

i<n

n
g Qi 2z
i=1

1

(T loel®)* (1o 2)) )%

p>1 =+

IN
D =
-Q\»—'

lrgag( |0‘z| 223:1 (23, 25)] -

PROOF From the above, we know that

2 n n
<D > lallagl I(zi 251 -

i=1 j=1

n
E ;25
i=1

Using the simple observation that (see also Mitrinovié¢ and Pecarié [140, p.
394))

1 o
jaillos] < 5 (laal* + ) . g € {10},

we have

n

n n
2 2
D23 el eyl £ 5 30 (Il + o) 1621, )]

w\»—‘

DO =

i,j=
[Z 0‘2| |(zi, 2;)] + Z |aj| (23, 25)]

4,g=1
n
2
> el 1z, 7)1

1,j=1

which proves the first inequality in (5.134).
The second part follows from Hélder’s inequality, and we omit the details.

The first part in (5.134) is the inequality obtained by Peéarié¢ [149].

We are now able to present the following result obtained by Dragomir [65],
which complements inequality (5.130) due to Pecarié [149] (see also Mitrinovié
and Pecarié¢ [140, p. 394]).
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Let x,y1, ... ,Yyn be vectors of an inner product space (H;(-,-)) and ¢y, . ..
K. Then one has the inequalities:
n 2 D
2
> ez <llzl* x4 E, (5.
i=1 F

where

n
1r<nl?,é( \ck\ ”_221 (Y ys) | 5

=

1=

D:= 1I<nkaX |Ck| (Z |C1| )T lzn: <i |<yzayj>|> ‘| , r>1, %-‘,—%

n
max e Z e max <j§1|<yi,yj>l>;

(Zer) (5

~
\
=

=
_|_

3

SAE

i=1

and

S el s el Sy | G0

l
1
F = 22:1 |ck] (Z:l:l| al™)m (Z?_l [1@5‘2{ [(yi, y; q )
1 _
L=

(il ma (i)l
PROOF We note that

Z T,y = <x,iclyl>

i=1
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n D 4
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Using Schwarz’s inequality in inner product spaces, we have

Zci (2,y:) Za‘yi
i=1 i=1

Finally, by using the above result with a; = ¢ and z; = y; (i =1,...,n), we
deduce the desired inequality (5.135). We omit the details.

2
<l

The following results may be useful if one needs bounds in terms of y_"_; |ci|2:

With the previous assumptions and if 1 <p <2, 1<t <2, %—i— % =1,

1,1 _ i ity:
:+3 =1 one has the inequality:

1

1
n n E “
-<:c7yi> < [le|*n IZ\cA Z [y )| . (5.136)
i=1 \j=1
and, in particular, for p=q=1t=u = 2,
1
2 n n 2
2 2 2
)| < 2l lel® | Y2 K wi)l
i=1 ij=1
If 1 <p<2, then
1
n 2 X n n a
2 1 2
docilwun| <lal*nr Yo le® max | iyl |
i=1 =

k=1 - 7

1,1 _
where ste=1
The following two inequalities also hold:

With the above assumptions for x,y;,c; and if 1 < m < 2, then

2 n n l %
1
< el n® Y faf? (Z | (05)] ) SINCREL

k=1 =1

Z (& <ﬂ§, yz>
=1

where % + % =1.
With the above assumptions for x,y;,c;, one has

< z|? nZICkI max |(yi,y;)] - (5.138)

<x7y2 1<5<n
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We may state the following result as well:

With the previous assumptions one has the inequalities:

n 2
Z C; <.’IJ, yl>
=1

n n
2 2
< Nzl D lel* D 1o )
i=1 j=1
2
Sl max [0 1w u)l]

1

<2 d (Zimlel?)” (i (S o wi)l
1

p >

ax Jeil* 3255 i i)l

that provide some alternatives to Pecari¢’s result (5.130).

Comments
We point out some inequalities of the Bombieri type that may be obtained
from (5.135) on choosing ¢; = (z,y;) (i=1,...,n).

If the above choice was made in the first inequality in (5.135), then one can
obtain

n
2
(ZI(I,WI ) < Jlz|* max x|, 4] Z (i )|
i=1

1,j=1

giving the following, by taking the square root:

2
> Haya)l” < el max [yl | D vyl | . z€H (5139
/ = ig=1

If the same choice for ¢; is made in the second inequality in (5.135), then one
can get

<Z|<x,yi>|2) < Jof* max | yz>|<z|<x,yi>|">r

This implies that
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1
n l 2r
Sl i) <l e e, 2<Z|wz )

i=1

=

Z Z|yl,y] . (5.140)

=1 Jj=1

Where7+ff1 s> 1.
The other inequalities in (5.135) will produce the following results, respec-
tively:

n l
S ol < el s o) 2(z|xyz )
=1

=

Sl < el ol (3

i=1

Q=
Nl

where p > 1,

D=

NS
N
[]=
w
&
~
T
N——
¥

S e < ol (D e )
i=1 i=1

=1
1
% 2u
n n
< 1D | D 1w w)l . (5.143)
=1 j=1
L1 1,1 _
wherep>1, J+y=Lt>1 ¢+ =1
2
Z|<$,Z/z>‘ < ||| (ZK%%)P) (Zl - >
i=1 i=1
n 24
. AL
x max (D el | L (5.144)
=
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Wherep>1,%—|—%:1;

W=

>l sl < e [_Z‘Tux,ym] max (@, 5:)
x (Z e <yz,y]>|D . (5.145)

i=1

n

> Iy < [_Zux,y»m] [Z | |<yuyj>lH (5,146

i=1 i=1
where m > 1, %—F%:l' and

- 1
Y )l < IISCIIZI 2, yi)| max [(yi, y;)[* - (5.147)
=1

=1

If in the above inequalities we assume that (¥i);<;<, = (€i)1<;<, ,» Where
(€i)1<;<, are orthonormal vectors in the inner product space (H, (-,-)), then
from (5.139)—(5.147) we may deduce the following inequalities, which are sim-
ilar in a sense to Bessel’s inequality:

n

S lwe? < Vi ol ma {I(w.e0)}

i=1

n

1
> s e)* < n
i=1

Wherer>17%+%:1

> lwe < ol max {1(r. e <Z|<x,ei>> ,

L
2

i
) Z
mHllgagxn{ x,e;)| [{z, ;)| ,

—

n . n %
Z|<x,ei>|2 < V/n|z|| max { T, e;) 5} Z\ (x,e;)] ,
pat 1<i<n —

where p > 1;
1 1
n n 2p n 2t
2 1
S (o€t <0 ] (zux,ew) (zux,e»v) ,
i=1 =1 =1

where p > 1,¢>1, 1 + 1 =1;

n n
> el §||x||<z ,e;) >
=1 =

NS
PO
[+
&
QD
~—
=
=
Vv
—_
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n

Y Haedl” < Vo (ZK%@I) max {|<w76i>|
i i=1

1<i<n

Nl
——

3

2
Dol e <zl Y [ el
i=1 i=1

Observe that some of the above results will produce the following inequal-

ities which do not contain the Fourier coefficients in the right side of the
inequality.

Indeed, if one chooses ¢; = (x,y;) in (5.136), then

Qg
g

i=1

n 2 . L n n n
(ZK%yi)Iz) <2l Ky P YD i)l :
i=1 i=1 j=1

giving the following Bombieri type inequality:

u
n

Z |<xayz>‘2 S ’I’L%Jr%*l ||.’L’||2 i i

=1
Where1<p§2,1<t§2,%—|—$:1

If in this inequality we take p =

n

2 2 2
D My <llal” [ D 1way)l
i=1

ij=1

For a different proof of this result see also Dragomir, Mond, and Peé¢arié [101]
In a similar way, if ¢; = (z,y;) in (5.137), then

1
n I\ 7
2 L 2
Sl < b e (3 [ ] )
=1 =1
where m > 1,

1
Finally, if ¢; = (z,y;) (¢ =1,...,n) is taken in (5.138), then

> Ny <) Jmax [(yi y;)] -
— <i,j<n
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5.10 Kurepa’s Inequality

In 1960, de Bruijn proved the following refinement of the celebrated Cauchy-
Bunyakovsky-Schwarz (CBS) inequality for a sequence of real numbers and
the second of complex numbers (see de Bruijn [13] or Dragomir [53, p. 48]):

Let (ai,...,ay) be an n-tuple of real numbers and (z1,...,z,) be an n-tuple
of complex numbers. Then

n
E ag Rk
k=1

n

2 n
< %Zai lz Zk\ +
k=1

z": >

k=1

] (5.148)

(£ Ee)

Equality holds in (5.148) if and only if, for k € {1,...,n}, arp = Re(Az),
where \ is a compler number such that A2, _, z2 is a nonnegative real
number.

In 1966, in an effort to extend this result to inner products, Kurepa [130] ob-
tained the following refinement for the complexification of a real inner product

space (H; (,-)).
Let (H;(:,-)) be a real inner product space and (Hc, (-,-)¢) its complexifi-
cation. For any a € H and z € Hc we have the inequality:

1 .
?< 5 Nl [l2lg + Kz, 2)cl] (5.149)

2 2
(< llall®1202) -

To be comprehensive, we define in the following the concept of complexifi-
cation for a real inner product space.

Let H be a real vector space with the inner product (-, -) and the norm ||-|| .
The complexification Hc of H is defined as a complex linear space H x H of
all ordered pairs (z,y) (z,y € H) endowed with the operations

(2, a)cl

(@,y) + (@ y) = (@+2"y+y), a2yy €H;
(o +ir) - (z,y) = (o — Ty, T + 0Y) , z,y € H and o,7 € R.

On Hc one can canonically consider the scalar product (-, -) defined by:

(z,2")¢ =z, 2") + (g, y) + i [(y, ") — (x,9)]

where z = (x,y), 2/ = (2/,y’) € Hc. Obviously,

2 2 2
Izl = =1+ llyll”,
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where z = (z,y).

The conjugate of a vector z = (z,y) € Hc is defined by z := (z, —y) .

It is easy to see that the elements of H¢ under defined operations behave
as formal “complex” combinations = + iy with x,y € H. Because of this, we
may write z = x + iy instead of z = (z,y) . Thus, z = z — iy.

The following elementary inequality is of interest [48].

Let f:[0,27] — R given by
f(a) = Asin® a + 23sinacosa + acos® a, (5.150)

where A\, 3,y € R. Then

[N

1 1
sup f(a)= 3 A+v)+ 3 [(7 — ) +4p? (5.151)
a€l0,27]
PROOF Since

.9 1 — cos2a 9 14 cos2a . .
sin a:f, cos a:f7 and 2sinacosa = sin 2q,

we may write f as

1 1
fla)= 3 A+7)+ 5(7—)\) cos 2 + [3sin 2a. (5.152)
If 8 =0, then (5.152) becomes
1 1
f(a)= 5()\—1—7) 2("/—)\)(?08204.
Obviously, in this case
1 1
sup f(a) =5 (A+7)+ 5|y — Al =max(y,A).
ael0,27) 2 2

If 8 # 0, then (5.152) becomes

(A7) + 8 [sin2a + cos2a| .

(=N
fla) = 3

N)M—l

Let ¢ € ( s g) for which tan ¢ = "’ . Then f can be written as

1 g
=— (A sin (2 .
fla)=5A+7)+ Cowsm( a+p)
For this function we have
1 18
sup f (A4 . 5.153
a€el0,27] ( ) 2 ( ) ‘COS %0| ( )
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Since
sinfp (=)’
cos2p  4p2
we get
L (o= ]
lcosp| 2141
From (5.153) we deduce the desired result (5.151). a

The following result holds [48].
Let (H; (-,-)) be a complex inner product space. If x,y,z € H are such that

Im (z,z) = Im (y,z) = 0, (5.154)
then we have the inequality:

Re? (z,2) + Re? (y, 2) (5.155)
= [(z +iy,2)|"

1 2 2 2 2)2 2 2
2{||sc|| + ly +[(||x|| ~Iyl*)” +4Re* @) | o1
(1 + 1) 11211

IN

IN

PROOF  Obviously, by (5.154) we have
(x +1iy,z) = Re(x,z) +iRe(y,2).

Therefore, the first part of (5.155) holds true.
Now, let ¢ € [0,27] be such that (z + iy, z) = €' |(x + iy, z)| . Then

[z +iy, 2)| = e (z +iy,2) = (7 (z + 1Y), 2) -
By utilising the above identity, we can write:

[z + iy, 2)| = Re (e (z +1y), 2)
(cosp —isiny) (z +1iy), 2)
=Re(cosp-x+sinp-y—ising- -z +icosy-y,z)

(

(
=Re(cosp-x+sinp-y,z) +Im(sinp -z —cose-y,z)
=Re(cosp -z +siny-y,z)+sinplm (z, z) — cos pIm (y, 2)

(

=Re(cosp- -z +sinp-y,z).

Note that for the last equality we have used the assumption (5.154).
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Taking the square and using the Schwarz inequality for the inner product
(+,-), we have

[z + iy, 2)|> = [Re (cos @ - & + sin @ - y, 2)]° (5.156)
< [leos -z +sin-yl* |2

On making use of (5.151), we have

. 2
sup |lcos-x +sing - y||
a€el0,27]

= sup [||x||2coszgaJrQRe(sc,y)sincpcosgoJr||y|\2sin2cp]
ael0,27)

= % {||x||2 + Hy||2 + {(”xHQ _ Hy”2>2 ARe? <I7y>} 5}

and the first inequality in (5.155) is proved.
Observe that

2 2
(el = 1)+ 4Re? (2, 9) = (ll* + wl*)” = 4 [ll2]* 9] = Re? (2 y)]

2
2 2
< (el + wl*)
which proves the last part of (5.155). a
Comments
Observe that if (H, (-, -)) is a real inner product space, then for any z,y,z € H
one has

2

(@,2)” + (y,2) (5.157)

1
1 2 2 2 2 2 2 2 2
< 5 { el 1P + | (el = 1)+ 4 e?] | el
2 2 2
(e + 1) 11211

If H is a real space, with the inner product (-,-), Hc¢ its complexification,
and (-, )¢ the corresponding complexification for (-,-), then for z,y € H and
w:=x + 1y € Hc and for e € H we have

A

IN

Im (z,e) =Im (y,e) =0,

2
2 2 2 _ 2 2 2
lolle = lall® + Il @)l = (ke = Iyl*) " + 4z, 0)°,

where w = x — iy € Hc.

© 2011 by Taylor and Francis Group, LLC



292 Mathematical Inequalities: A Perspective

Applying (5.155) for the complex space H¢ and complex inner product
(-s)¢c » we deduce

2 2 2 _ 2 2
[, )l < 5 lel [l + lfw, @)el] < llell lwll?. (5.158)

N

which is Kurepa’s inequality (5.149).
Let z,y, z satisfy (5.154). In addition, if Re (z,y) = 0, then

[Re? (2, 2) + Re? {y, 2)] * < |l2]| - max {]Jo]] . ly]l}. (5.159)

If H is a real space equipped with an inner product (-,-), then for any
x,y,z € H with (z,y) = 0 we have

M

(2,2 + (. 20| < |12l - max {J2l, 1y} (5.160)

5.11 Buzano’s Inequality
Buzano [14] obtained the following extension of the celebrated Schwarz

inequality in a real or complex inner product space (H; (-, -)) :

[(a,2) (2,0)] < 5 [llall - [B]] + (@ )] ], (5.161)

N | =

for any a,b,x € H.
It is clear that for a = b, the above inequality becomes the standard Schwarz
inequality
(a,2)|* < [lall* |lz)*,  axeH (5.162)

with equality if and only if there exists a scalar A € K (K=R or C) such
that x = Aa.

As noted by Fujii and Kubo [117], where they provided a simple proof
of (5.161) by utilising orthogonal projection arguments, the case of equality
holds in (5.161) if

_a_ (a,b) b
@ (Ha\l T @] HbH) , when (a,b) #0
xTr =
a(ﬁ"’ﬂ‘ﬂfzo, when (a,b) = 0,
where a, 5 € K.
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It might be useful to observe that, from (5.161), one may get the following
discrete inequality:

'aiﬂipixia
<sz|az sz|b| )

where p; >0, a;,z;,b; € C, i € {1,...,n}.
If one takes in (5.163) b; = @; for i € {1,...,n}, then one obtains

szazxzz;nzam S* lZplaA + Zpl ]Zpl |xl ,  (5.164)

for any p; >0, a;,z;,b; € C, i € {1,...,n}.

Note that, if x;, i € {1,...,n} are real numbers, then from (5.164) we
may deduce the de Bruijn refinement of the celebrated Cauchy-Bunyakovsky-
Schwarz inequality [13],

Zpiwizz S %sz [sz |ZZ| + sz
i=1

where z; € C, i € {1,...,n}. In this way, Buzano’s result may be regarded as
a generalisation of de Bruijn’s inequality.

Similar comments obviously apply for integrals, but, for the sake of brevity
we do not mention them here.

The following result may be stated [71]:

szaz i an |xz| 5 163)

[\3\>—l

] , (5.165)

Let (H;(-,)) be an inner product space over the real or complex number
field K. For all « € K\ {0} and z,a,b € H, a # 0, one has the inequality

18]

<
| [||

[l =1 [, ) + 12l = (@ )] . (5.166)

The case of equality holds in (5.166) if and only if there exists a scalar A € K

so that
a- <a7$>z

]

= a+ Ab. (5.167)

PROOF We follow the proof by Dragomir [71].
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Using Schwarz’s inequality, we have that

2 2
'<a. <“’”32>x - a,b>| < ||a <“’5”2>x - a|| 1612, (5.168)
[EA] [EA]
and since
2 2 2
Ha . <a’ ‘r2>$ — aH — ‘Oé|2 |<a7xz| o 2‘<a7mg‘ ReOZ+ Ha||2
||l |zl (4]
I 11 {a, 2)* + [lz]* lall* = [{a, 2)|?
[Ells
and

<a. (@) b> . [(a,m) (@,b) (a,b>]
I =] a |

hence by (5.166) we deduce the desired inequality (5.166).
The case of equality is obvious from the above considerations related to the
Schwarz inequality (5.162).

Using the continuity property of the modulus, namely, ||z] — |u|| < |z — u],
z,u € K, we have:

||<a,x><x,b>| |<a,b>|| @b

2
] a

[EdlS o

. (5.169)

Therefore, by (5.166) and (5.169), one may deduce the following double in-

equality,
o i = L (ja = 28+ el ol f)) ]| 170)
a,) (@)
T |
< qar 10+ 5] (o1 e bl el - 6,1 )]

for each a € K\ {0}, a,b,z € H, and z # 0.

It is obvious that we may obtain various particular inequalities from (5.166).
‘We mention a class of these in the following, which is related to Buzano’s result
(5.161) [71].

Let a,b,x € H, x # 0 and n € K with |n| = 1, Ren # —1. Then we have
the inequality:
(a,z) {x,b)  (a,b)
el L+n

< __lall 1ol ’
~ V2T +Rep

(5.171)
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and, in particular, for n =1, the inequality:

(a,z) (x,b)  (a,b)

2
] 2

_ lall ol

5 (5.172)

Using the continuity property of the modulus, we get from (5.171) that

[{a,2) (x,b)] _ [(a, b)| + [|al| [[5]
lel® = V2VItRen '
which provides, as the best possible inequality, the above result due to Buzano

(5.161).
If the space is real, then the inequality (5.166) is equivalent to

In| =1, Ren# —1,

@l e 0 e el el - 2] (5a73)
(a,x) (x,b)

= el?

<8y o[- 0 0a)? + ol ol - (0. 007]°

for any o € R\ {0} and a,b,z € H, = # 0.
If in (5.173) we take a = 2, then we get

1
5 [{a;0) —la]l [jB]]] [Elly

IA

(a,x) (z,b) (5.174)
1
2

IN

[(a,5) + llall 1yll} =]

which apparently, as mentioned by Precupanu [154], has been obtained inde-
pendently of Buzano, by Richard [156].

Pecari¢ [149] gave a simple direct proof of (5.174) without mentioning the
work of either Buzano or Richard, but tracked down the result, in a particular
form, to an earlier paper due to Blatter [10].

Obviously, the following refinement of Buzano’s result may be stated [71]:

Let (H; (-,-)) be a real or complex inner product space and a,b,x € H. Then

a,2) (@, 3] < [{@,2) (@, 8) — 5 {a, D) Il + 5 Ve B > (5.175)

(
1
2

IN

[lall 1811 + I{a, )]l -

PROOF  The first inequality in (5.175) follows by the triangle inequality
for the modulus |-| . The second inequality is merely (5.172), in which we have
added the same quantity to both sides.
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For o = 1, we deduce from (5.166) the following inequality:

161l

DT (g, by | < L
(@0 < g

[l lla)® = [{a, 2)/?] (5.176)

for any a,b,x € H with x # 0.
If the space is real, then (5.176) is equivalent to

[l %
(a8) = [ al® = I ) (5.177)
(a,x) (x,b)
Ek
[l A
<y el lal® = a2 7] + o,

which is similar to Richard’s inequality (5.174).

Comments
The following refinement of Kurepa’s result may be stated [71].

Let (H;(-,-)) be a real inner product space and (Hc,(-,-)¢) be its complex-
ification. Then for any e € H and w € Hc, one has the inequality

2 2| 1 _ 2
)l < F ol (6179

)
< 2 lell® [lwll2 + I, )]
=9 C ’ Clf -

/\
a('ﬁ
o
a
I
|
—~
g

PROOF We follow the proof by Dragomir [71].
If we apply (5.175) for (Hc,(-,-)¢) and x = e € H, a = w, and b = w, then
we have

[(w, e)¢ (e, w)c| (5.179)

_ 2
)cl el

IN

(w,ele e, @)c — 5 {w,w)c el | + 5w

IN

L2 _ _
3 el llwlic [@lic + [{w, w)cl]-

Now, if we assume that w = (x,y) € Hc, then, by the definition of (-,-). we
have
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<6, u_)>([j = <(67 0) ’ (CU, _y)>(C

(e, ) + (0, —y) + i [(0,2) — (¢, —y)]
<€,$> + ’L <67y> = <’U},€>C )
and 2 2 2 2
@lle = lzlI” + lyll” = llwlc -
Therefore, by (5.179), we deduce the desired result (5.178). I

Denote by £2 (C) the Hilbert space of all complex sequences z = (2;),;cy With

the property that for p; > 0 with Y ;2 p; = 1 we have >, p; |2 < oo. If
a = (a;);cy is a sequence of real numbers such that a € £2 (C), then for any
zel’ ((C) we have the inequality:

2

(5.180)

105 %

IN

(imam) *fzpz 22/’122 + = sz
DT [zm o[ ]

Similarly, if by Lg (S, %, u) we understand the Hilbert space of all complex-
valued functions f : S — C with the property that for the p-measurable
function p > 0 with [ p () du (t) = 1 we have

/Sp(tﬂf(m“’du(t) <o,

then for a real function a € L% (5,3, u) and any f € L% (S, %, 1), we have the
inequalities

2

/g p(t)a(t) (1) du (1)

([rra®ra <t>)2
1

5 [0 P [0 ()du()‘
‘/ (0 £ O du(®)] [ o0 (@) dut)

g;/Sp<t>a2<t)du<t>[[gp<t>|f )2 dp (¢ \/ (1) 12 (1) de

(5.181)

<
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5.12 A Generalisation of Buzano’s Inequality

Buzano [14] obtained the following extension of the celebrated Schwarz
inequality in a real or complex inner product space (H; (-, -)):

1 2
@, @) (@, b)| < 5 [lla]l 16l + [, &[] [l=[I", (5.182)
for any a,b,x € H.
It is clear that when a = b, the above inequality becomes the Schwarz
inequality, that is,

2 2 2
a,0)? < llal 2], a,x € H; (5.183)

in which equality holds if and only if there exists a scalar A € K (R, C) so that
T = Aa.

As noted by Precupanu [154], independently of Buzano [14], Richard [156]
obtained the following similar inequality which holds in real inner product
spaces:

% lzl* [{a, b) — lla]l [|b]]

IN

(a,x) (x,b) (5.184)

IN

% 2] [{a,0) + flall [B]] -

We say that the finite family {e;},.,; ([ is finite) of vectors is orthonormal
if (e;,e;) =01if i,j € I with ¢ # j and ||e;]| = 1 for each ¢ € I. The following
result may be stated [58]:

Let (H;(-,)) be an inner product space over the real or complex number

field K and {e;},c; a finite orthonormal family in H. Then for any a,b € H,
one has the inequality

S (aei) (es) — 5 {a.0)| < 5 lall ] (5185)

el

The case of equality holds in (5.185) if and only if

1 1 b
Z (a,e;)e; = 3@ + (Z (a,e;) (e;, b) — 5 (a, b>> . W (5.186)

icl i€l

PROOF  We follow the proof by Dragomir [58].
It is well known that, for e # 0 and f € H, the following identity holds:

A1 lell” = 1, e {fie)e

2 2
lell el

2
. (5.187)

|-
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Therefore, in Schwarz’s inequality,
[(Fe)l* <P llel®,  fre € H; (5.188)

the case of equality, for e # 0, holds if and only if
(f.e)e

.
lel

f=

Let f:=2),.;(a,e;) e;—a and e := b. Then, by Schwarz’s inequality (5.188),
we may state that

‘<22<a,ei) e; — a,b>

iel

2

2
< 1b]|? (5.189)

22<a,ei)ei—a

icl

with equality, for b # 0, if and only if

22(@,60@ —a= <22(a,ei>ei —a,b> ||bb|2 (5.190)

iel iel
Since
<22 (a,e;)e; —a, b> =2 Z (a,e;) (e;, b) — (a,b)
iel iel
and

2

22<a,ei>ei—a

el
2
=4|> (a.en) e 4Re<Z<a,ei>ei,a>+||a||2
el eIl
2 2 2
=43 fa.e)? — 43 (a,e)? + |lal
i€l el
2
:”all )

hence by (5.189) we deduce the desired inequality (5.185).
Finally, as (5.186) is equivalent to

a 1 b
a,e;)e; — = = a, €; eiabffavb T2
e § = (Tloed - o) o

icl i€l

the equality thus holds in (5.185) if and only if (5.186) is valid. I
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Comments

Recall the following result, known as Bessel’s inequality,
Sl en? < 2, @€ H, (5.191)
i€l

where, as above, {e;},.; is a finite orthonormal family in the inner product
space (H;(-,-)).
If one chooses a = b = x in (5.185), then one gets the inequality

1
Sl el - 5 el

iel

L2
[l

which is obviously equivalent to Bessel’s inequality (5.191). Therefore, the
inequality (5.185) may be regarded as a generalisation of Bessel’s inequality

as well.
Utilising the Bessel and Cauchy-Bunyakovsky-Schwarz inequalities, one may
state that
3
2 2
S (aged (end)] < | S Haved P 1P| < lall bl (5.192)
il iel i€l

A different refinement of the inequality between the first and last terms in
(5.192) is incorporated in the following [58]:

With the above assumption, we have

S (aei) (ean )| < [ {ares) e b) — 5 (@ b)| + 5@ b)]  (5.198)
el i€l

< 5 all I8 + I{a, B

< llall 1.

If the space (H; (-,-)) is real, then, obviously, (5.185) is equivalent to

1 1
5 (@) = llall bll) <> {a,eq) {ei b) < 5 [lall Bl + (@, b)) (5.194)
iel

It is obvious that if the family is comprised of only a single element e = ﬁ,
x € H, x # 0, then from (5.193) we recapture the refinement of Buzano’s
inequality incorporated in (5.182) while from (5.194) we deduce Richard’s
result from (5.184).

The following result is of interest as well [58]:

Let {ei};c; be a finite orthonormal family in (H;(-,-)). If z,y € H\ {0}
are such that there exists the constants m;,n;, M;, N; € R, i € I such that:

<M;<1, iel (5.195)
[E4] yll

© 2011 by Taylor and Francis Group, LLC



Inequalities in Inner Product Spaces 301

and
I )T :
e < mlme) Inlye) g (5.196)
|zl [yl
then
R
22 mi +ng) — _M_1+2ZM+N) (5.197)
Tl Tl

PROOF We follow the proof from Dragomir [58].
By using (5.185) and the fact that for any complex number z, |z| > |Re z|,

we have
1
ZRe [(x,e;) (e;, y)] — 3 Re (z,y) (5.198)
i€l
< |3 @i leny) — 5 (2.0)
= . = (2] 2 9
i€l
1
< 5 =l iyl
Since
Re [<:177 6i> <6i7 y>] =Re <x7 6i> Re <ya ei> +Im <.’,E, ei> Im <ya ei> )
we have the following from (5.198):
1 1
=5 llzlHlyll + 5 Re{z, y) (5.199)
< ZRe (x,e;) Re (y,e;) + Zlm (x,e;) Im (y, e;)
iel iel

1 1
<= - )
< 5 llall 1yl + 5 Re (&, 1)

Utilising the assumptions (5.195) and (5.196), we have

Zml < Z Re(z,ei)Re(y,ei) _ ZM (5.200)

2 S 2 Ty

and

an < Z Im (z, e;) Im (y, e;) ZN (5.201)

ZMEL TR S &

Finally, by making use of (5.199)—(5.201), we deduce the desired result (5.197).
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By Schwarz’s inequality, is it obvious that, in general,

_ Re <xiy> < 1
= Ayl —

Consequently, the left inequality in (5.197) is of interest when » . _; (m; + n;) >
0, while the right inequality in (5.197) is of interest when ), ; (M; + N;) < 0.

5.13 Generalisations of Precupanu’s Inequality

In 1976, Precupanu [154] obtained the following result related to the Schwarz
inequality in a real inner product space (H; (-, -)):

For any a € H, z,y € H\ {0}, we have the inequality:

~ lal 1] + ¢a. )
2
@@l | o , mawhE) g,
I Il Il ]
_ lall o) + fat).

2

In the right-hand side or in the left-hand side of (5.202) we have equality if
and only if there are A\, u € R such that

1
/\<I’a2>-m+u<y’b2>~y=*(/\a+ub)- (5.203)
| Iy 2

Note for instance that Precupanu [154], if y L b, i.e., (y,b) = 0, then by
(5.202) one may deduce:

— llall lIo]] + {a, b)

; lz|> (5.204)

|2||* < (z,a) (x,b) <

lal} [1BI] + {a, b)
2

for any a, b,z € H, which is an inequality that has been obtained previously by
Richard [156]. The case of equality in the right-hand side or in the left-hand
side of (5.204) holds if and only if there are A, p € R with

2\ (z,a) z = (Aa+ pub) ||z|°. (5.205)
For a = b, we may obtain from (5.202) the following inequality [154]:

< <CC, a>2 <y7a>2 9. <.%', a> <y7a> (x,y) < Ha||2 . (5.206)

— 2 2 2 2
[l [yl ™ 1yl
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This inequality implies [154]:

@) 1 ne) e ]’

Il Iyl = 2 Lzl el [yl il

3
- —. 2
- (5.207)

Moore [143] pointed out the following reverse of the Schwarz inequality,
[y, 2 < llyllll=ll,  y,z€H, (5.208)

where some information about a third vector x is known:

Let (H; (-,-)) be an inner product space over the real field R and x,y,z € H
such that:

(zu)l = (M=) lzlllyll, K,z = @ =)zl =], (5.209)

where € is a positive real number, reasonably small. Then
Iy, 2)| > max {1 —e—2,1- 45,0} Iyl 121l - (5.210)

By utilising Richard’s inequality (5.204), which is written in the following
equivalent form,

. (5.0) (2,1)

2
]

{z,a) (x,b)

2
]

— llall o] < {a,b) <2- + llall 18]l (5.211)

for any a,b € H and a € H\{0}, Precupanu has obtained the following
Moore’s type result:

Let (H;(-,-)) be a real inner product space. If a,b,x € H and 0 < g1 < &9
are such that:
ezl flall < (z,a) < ezl [af, (5.212)
e[|zl [[boll < (x,b) < ea [l [[b]],
then
(2¢7 = 1) llall 6]l < (a,b) < (2¢% + 1) [|a] [1b]] - (5.213)

We remark that the right inequality is always satisfied, since by Schwarz’s
inequality we have (a,b) < ||a|||b]]. The left inequality may be useful when
one assumes that 1 € (0,1]. In that case, from (5.213) we obtain

= llall Bl < (227 = 1) llall [Bl] < (a, ) (5.214)

provided e ||z] Ja]| < (x,a) and 1 ||z|| ||b]] < (z,b), which is a refinement of
Schwarz’s inequality
= llal{lol] < (ab).
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In the complex case, independently of Richard, Buzano [14] obtained the

following inequality,

[lall ol + [{a, b)]

2
e R

[(z,a) (z,b)] <

(5.215)

provided z, a, b are vectors in the complex inner product space (H; (-, ")) .
In the same paper [154], Precupanu, without mentioning Buzano’s name in
relation to the inequality (5.215), observed that, on utilising (5.215), one may

obtain the following result of the Moore type [143]:

Let (H;(-,-)) be a (real or) complex inner product space. If x,a,b € H are

such that
Kz, a)| = (L —e)llzllflall,  Kz,b)| = (1 —e)lz| 0],

then
(@, b)| > (1 — 4e +2¢%) [|a] [[0] -

(5.216)

(5.217)

Note that the above result is useful when, for e € (0,1], the quantity 1 —

4e 42250, ie., € € (0,1f§}.

When the space is real, inequality (5.217) provides a better lower bound
for |{a,b)| than the second bound in Moore’s result (5.210). However, it is
not known if the first bound in (5.210) remains valid for the case of complex
spaces. From Moore’s original proof [143], apparently, the fact that the space

(H;{-,-)) is real plays an essential role.

Before we point out some new results for orthonormal families of vectors
in real or complex inner product spaces, we state the following result that
complements the Moore type results outlined above for real spaces [56]:

Let (H;{-,-)) be a real inner product space and a,b,x,y € H\{0}.
(1) If there exist 01,02 € (0,1] such that

o) s )
[zl flall [yl [lall
and 01 + 6o > 1, then
<$,y> 1 2 3
> = (01+62)" — = >—1).
Tl =20 % 5 (&7
(ii) If there exist u1 (pe2) € R such that
z,a)(x,b
ol 1 522 (< o 1)

and 1> pu1 >0 (=1 < g <0), then

Fr=lzn -1 T (S a1 1),
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The proof is obvious by the inequalities (5.207) and (5.211). We omit the
details.

The following result concerning inequalities for orthonormal families may
be stated [56]:

Let {e;};er and {f;};c; be two finite families of orthonormal vectors in
(H;{-,-)). For any xz,y € H\ {0} one has the inequality

Z <£L’, €i> <ei7y> + Z <I‘, fJ> <fj7y>

iel jeJ

—2 Y fmed (g en fi) — 5 (o0)]| <

i€l,jed

el ol (5.220)

N

Equality holds in (5.220) if and only if there exists a A € K such that

—dy =2 (meei—A> (W) fi ] (5.221)

iel jeJ

PROOF We follow the proof by Dragomir [56].
We know that if u,v € H, v # 0, then

2 2 2 2
y >H Ll el ~ ) (5,222

2 ’
&l o]l

showing that, in Schwarz’s inequality
2 2 12
[{w, 0)[* < lull [l (5.223)
the case of equality for v # 0 holds if and only if

(u, v)

2
o]l

‘v, (5.224)

u =

so that there exists a A € R such that u = \v.

Now, let u:=23%", (z,e;)e; —wand v =23, ; (v, f3) fi — v
Observe that

2
—4Re <Z (z,e;) €i,$> + H@"”2

ul|* = 22 x,e;)e;
iel i€l
2 2 2 2
=4y [(zen)l” =4 [z, e + al* = |lz]*,
icl iel
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and, similarly
2 2
[oll™ = llyll” -
Also,

(w0) =4 Y (&) (f5,9) (e f;) + (2,9)
iel,jeJ
_22<m7€z><elvy>_22<xaf]><f]7y>

iel jed

Therefore, by Schwarz’s inequality (5.223) we deduce the desired inequality
(5.220). By (5.224), the case of equality holds in (5.220) if and only if there
exists a A € K such that

22<1’,6i>6i—1’:>\ 22<yﬂfj>fj7y )

iel jeJ
which is equivalent to (5.221). a

If in (5.221) we choose = = y, then we get the inequality

Yo Hwed D N )P =2 D0 (we) (fi @) (i fi) — % ]|

iel jeJ iel,jeJ

for any = € H.
If in the above result we assume that I = J and f; = ¢;, i € I, then we get
from (5.220) the Schwarz inequality |(z,y)| < ||z |y]| -
fINJ=9,1UJ=K gn=ex, k€l gp=fr,keJ and {gr},cf is
orthonormal, then from (5.220) we get

1 1
> g loey) 5 @yl < 5lallloll,  wyed (5226
keK

which has been obtained earlier by Dragomir [58].
If I and J reduce to one element, namely, e1 = &, fi = ”—}CH with e, f # 0,

then from (5.220) we get

(we)ley) (@ ffy) o, @elfiylef) 1.
T PRI
<glellyl,  wyeH, (5220
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which is the corresponding complex version of Precupanu’s inequality (5.202).
If in (5.227) we assume that x = y, then we get

o | [P, (e (o) (o)
EEETTE el 1712

1 1
—Sllel?] < S llel®. (5.228)

The following result may be stated [56]:

With the assumptions leading to the result (5.220), we have:

Y (we) feny) + Y (@ fi) iy (5.229)

i€l JjeJ

=2 Y (moe) (F,0) leir £i)

iel,ged
1
< 5 eyl + 3 (e (eny) + 3 (@, fi) (5 0)
i€l JjeJ

-2 Z (x,ei) (fj,y) (ei, i) — \< )

iel,jedJ

<5 Kl + =l yll]-

N

PROOF  The first inequality follows by the triangle inequality for the
modulus. The second inequality follows by (5.220) on adding the quantity
1 |{z,y)| on both sides.

Comments
(a) If we choose x = y in (5.229), then we get:

Yo laenl+ Y W il =2 Y (e (fia) (i i) (5.230)

i€l jeJ icl,jeJ
2 2
<D e + > [, £3)]
i€l jeJ

1
—2 Y Az (fia) (e fi) - *Ilez + 5 lll?
iel,jeJ

2
< l]”
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We observe that (5.230) will generate Bessel’s inequality if {e;},c;, {fj}
are disjoint parts of a larger orthonormal family.
(b) From (5.227) one can obtain:

jeJ

2 2 2 2
lell 11l llell™ 1171

< % HlHyll + [z 9l (5.231)

<mww+mﬁmm2cmwM@w

and in particular

[(z,e)|? ) NP 5. (T.e) (fre) <e,f>‘ < Il (5.232)

2 2 2 2
el 11 lell™ 11 £l

for any z,y € H.
The case of real inner products will provide a natural generalisation for
Precupanu’s inequality (5.202) [56]:

Let (H;(-,-)) be a real inner product space and {e;},cr, {fj};c; be two

finite families of orthonormal vectors in (H;(-,-)). For any z,y € H\ {0}
one has the double inequality

Sl o)l = el Il < 3 (e (e + 3 @ i) o f5) (5.233)
iel JjeJ
—2 > (xe) (b, f) (ein £i)

i€l jed

1
< 5 el iyl + Iz, )11
In particular, we have
O§Z<z7ei>2+z<xafj>2_2 Z <Jf,ei> <1"7f]> <ei7fj> (5234)
el jeJ i€l,jeJ
< ||z,

for any x € H.

5.14 The Dunkl-Williams Inequality

If a,b are nonnull vectors in the real or complex inner product space (H; (-, -)),
then

lla = bl = (

= IbIH (5.235)
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Equality holds in (5.235) if and only if either ||a|| = ||b]| or ||a||+||b]| = || — b]| -

PROOF  We follow the proof by Dunkl and Williams [116].
Observe, by the properties of inner products, that

’ : <a b oa b>
lall N6 llall 1]
a b
=2-2Re{ —, ——
<||a| ||b>

1
2 ||a|l ||b]] — 2Re {a,b
e oy 2 el 10l - 2Re (a.5)

Ha||1||b\| [”a —b|* = ([lal - Hb||)2} .

a b

lall — T8ll

Hence

a b2

lall 1ol

_ el =180 Tt o 1612 — fa — 52
= el Ll + 10)° = flo = o]

1
la —b]* - 5 (lall + Ib)®

Inequality (5.235) follows directly from the above inequality by the use of the
triangle inequality.

Comments

One may observe that in an inner product space (H;(-,)), for ,y # 0, the
following two statements are equivalent:

() |

(ii) The following reverse (improvement) of Schwarz’s inequality holds:

TeT *”%HH < (2)m

1
2l lyll = Re (z,y) < (=) 572 [l=]l Iyl (5.236)

Then, by utilising the Dunkl-Williams inequality, we have

lz — y||?
x —Re{z,y) <2- ————— ||z .
[l [yl (z,y) TG ]| [yl
Now, consider the inequality
_2ll=lllyll (e>0). (5.237)
(Il + llylD* ~
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This is equivalent to:
2 2
ellz” =21 =) =l lyll + & llylI” = 0. (5.238)

If we divide (5.238) by ||y/|*> > 0 and denote % = t, then we get

et? —2(1—e)t+e>0.
We have

A=4(1—-¢e)—4e2 =4(1—-2¢).

Since inequality (5.237) is of interest for small &, we assume that & € (0, 3] .

2
Then (5.237) holds iff

15\/1—25§|”Z|||§5\/1—25. (5.239)

Therefore, if x,y satisfy (5.239), then we have the following reverse of the
Schwarz inequality:

2
[zl lyll — Re (z, y) < ellz —yl”,

where £ € (0,1].

5.15 The Griiss Inequality in Inner Product Spaces
The following elementary inequality holds [79]:

Let a,x, A be vectors in the inner product space (H, (-,-)) over K (K = R,C)
with a # A. Then
Re(A—x,2—a) >0

if and only if

A 1
-2

PROOF Define

a+ Al?

2

T —

Li=Re(A-rz—a), I=|A—af -

A simple calculation shows that

I = I, = Re[(z,a) + (A, z)] — Re (A, a) — ||z||*.
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Thus, I; > 0 iff Is > 0, showing the required equivalence. I

The following particular case is obvious:

Let x,e € H with |le]| =1 and §,A € K with § # A. Then

Re (Ae —z, 2z —de) >0

iff

I+ A
—_ —— e

Ty

HgllAél-
2

If H=C, then
Re[(A—z)(z—a)] >0

if and only if

a+ A 1
— <-|A-
’x 2 ’_2| a"

where a,z,A € C. If H = R and A > a, then ¢ < z < A if and only if
o — 454 < 3[A—al.

The following representation of the difference in Schwarz’s inequality is of
interest [79]:

Let x,e € H with ||e|]| = 1. Then one has the following representation:

2 2 . 2
12" = [z, e)” = inf [lz = Ae||” = 0. (5.240)

PROOF Observe, for any A € K, that
(2= e, = (@) €) = all* = (@, &)* = A[ (e, ) = {e,) e
= [|lz|* = |{z,e)|*.
Using Schwarz’s inequality, we have
[z ~ 1. )] = e — e,z — ()

< & = del* |z = (z,e) el

= Jlz = xel* [Ile)* = [{a, ) ]
giving the bound

]| = [z, e)* < [z = Xe]*,  AeK. (5.241)

Taking the infimum in (5.241) over A € K, we deduce

2 2 N 2
— < inf ||z — Xe||”.
l2l* = I{z,e}” < inf flz = Ael
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Since for Ao = (z, ) we get ||z — Xoe||> = ||z]|> = |(z,€)|?, then the represen-
tation (5.240) is proved.

The following Griiss type inequality in inner product spaces, with a different
proof than the one from Dragomir [47], may be stated [79]:

Let (H,(-,-)) be an inner product space over K and e € H,|le| = 1. If
0,7, @, are real or complex numbers and x,y are vectors in H such that the
conditions

Re(®Pe —z,x — pe) >0, Re(T'e—xz,x —ve) >0

hold, or, equivalently, the following assumptions

p+ P 1 v+T 1
- e <= D — —— | < =T - 5.242
lo- 222 e <ot [u-23E e <j-n1 G2m)
are valid, then one has the inequality
1
[z, y) — (. e) eyl < 7 1@ — |- [I'—1]. (5.243)

The constant i is best possible.
PROOF It can be easily shown (see for example the proof of Theorem 1
from Dragomir [47]) that

1
2

.0 = (.6 (essd] < [lall ~ e, a]* [l = )] (5249)

for any z,y € H and e € H, ||e|| = 1. On using the representation (5.240) and
the conditions (5.242), we have that

3 P 1
[let? = K] = nt o = el < o = £52 o] < 10—l
and
3 T 1
[l = 1] = ot Iy = el < o= 55 e < 0=l
By (5.244), the desired inequality (5.243) is obtained. a
Comments

Some particular cases of interest for integrable functions with real or complex
values and the corresponding discrete versions are listed below.

Let f,g:[a,b] - K (K=R, C) be Lebesgue integrable and such that

Re[(@ - f (@) (F@ -%)] 20, Re[T—g@) (sG)-7)] >0
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for a.e. x € [a,b], where p,7,®,T" are real or complex numbers and zZ denotes
the complex conjugate of z. Then we have the inequality

—a/f I)dx’b—la/abg(x)dx

1
< —|®—op|-|T"—~|.
< qle—el- P =7l
The constant % 1s best possible.
The discrete case is embodied in:

Let z,y € K™ and ¢,v,®,T" be real or complex numbers such that
Re[(® — i) (7 —9)] = 0 and Re[T =) (i —7)] =0
for each i € {1,...,n}. Then we have the inequality

S egi Y }j% HERPN
=1 =1

The constant i is best possible.

5.16 A Refinement of the Griiss Inequality in Inner
Product Spaces

The following result gives an improvement to the Griiss inequality in inner
product spaces [79]:

Let (H,(-,-)) be an inner product space over K and e € H,|e| = 1. If
©,7,®,T are real or complex numbers and x,y are vectors in H such that the
conditions

Re (®Pe — z,z — pe) > 0, Re(T'e — z, 2 — ve) > 0,

or, equivalently,

o+ 1 v+ F 1
- e < =D — - <= —
hold, then we have the inequality
|<x,y> - <JI, €> <€7 y>| (5245)

IA

1
Z1® -l =
112 =l T =

— [Re (®Pe — z,x — @e)]% [Re (T'e — y,y — ve)]

1
(312 -l im0 =n1).

Nl

IN
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The constant i 1s best possible.

PROOF  As in Dragomir [47], we have
(@9 = (@,e el < [llel = e, e)P] [l = 1w, e)?], (5.246)

lall® = (@) = Re [(@ = (z.€)) ({@.€) = 7) | — Re (@e —z,2 — pe),
(5.247)
and

Iyl =1(y, e)|* = Re [(F —(y,€)) ((y,e) - 7)] —Re(Te —z,x —ve). (5.248)

Using the elementary inequality
4Re (ab) < la+b*; a,beK (K=R,C),

we may state that

_ 1
Re[(@ = (z.e)) ({@.e) = %) | < 10—, (5.249)
and
S 1 )
Re [0 = (v, e)) (0] —7)] < ;TP (5.250)
Consequently, by (5.246)—(5.250) we may state that
2
|<.’L‘, y> - <LL‘, €> <€, y>|
1 182
< [4 [ ([Re (Pe —x,x — <pe>]i‘) }
1 2 1 2
x| 30— = (Re(Te =gy —yel )| . (5.251)
Finally, using the elementary inequality for positive real numbers,
(m* —n®) (0 = ¢*) < (mp—nq)®,

we have

%Ié — ¢ — ([Re (@e — 2,2 — soe>]%)2
|

N|=

)]

1 1 1\
< (J10 =gl I =1~ [Re (e — 0 = el [Re (e =y =) )

x [i T )"~ ([RC (Te —y,y —ye)]
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giving the desired inequality (5.245).

The fact that i is the best constant can be proven in a similar manner to
the one in the Griiss inequality (see, for instance, Dragomir [47]) and we omit
the details.

Comments

The following companion of the Griiss inequality in inner product spaces holds
[79]:

Let (H,{-,-)) be an inner product space over K and e € H, with |le|]| = 1.
If v,T' € K and x,y € H are such that

Re <Fe _ 2 ; y xQﬂ — 'ye> >0, (5.252)

or, equivalently,

z+y v+ 1
_ cell < 2T =
5 5 BH <g =1l
then we have the inequality
1
Re[(z,y) — (z. ) (e,y)] < 7T = V. (5.253)

The constant i 1s best possible.

PROOF We start with the following inequality:
1
Re (z,u) < ZHz+u||2; z,u € H. (5.254)

Since
<$U,y> - <$,€> <€,y> = <$L' - <x,e> €Y — <y,€> 6),

we may write the following, on using (5.254):
Re [<JJ, y> - <l‘, €> <6, y>] = Re [<Z‘ - <Jf, €> €Y — <y7 6> €>] (5255)
1
<l {zelety—(m.e)el?

J:—l—y_ x—l—ye _62
2 2’

Tty 2 /Tty . 2
2 2
If we apply Griiss’ inequality in inner product spaces for, say, a = b = ”Hg'y,
we get
T+y ? T+y 21 9
— <-|I'- . 2
- [ < qir-al (5.256)
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By making use of (5.255) and (5.256) we deduce (5.253).
The fact that i is the best possible constant in (5.253) follows by choosing
x =y in (5.252), whence we obtain

Re(Te — z,2 — ve) > 0,

implying that 0 < |jz[|>—|(z, e)|* < 1T - ~|?, for which, by Griiss’ inequality
in inner product spaces, we know that the constant % is best possible. I

The following result might be of interest if one wanted to evaluate the
absolute value of

Re[(z,y) — (. ¢€) (e, )]

Let (H,{-,-)) be an inner product space over K and e € H,|le|| = 1. If
v, I' € K and z,y € H are such that

+ +
Re<Fe—x yz y—ve>>07

2 72

or, equivalently,

xty ~+T 1
— cell< 2 =
5 5 BH <g =1l
holds, then we have the inequality
1
[Re [(z,y) = (@,e) (e, )] < 7 T - (5.257)

If the inner product space H is real, then (for m, M € R, M > m)

+
<Me—QC:2|:y,ny—7ne>207

or, equivalently,

rxy m+M 1
— cell < = (M —
G- < o),
which implies that
1
[(2,9) = (z.€) (e, )] < 5 (M —m)”. (5.258)

The constant % is best possible in both inequalities (5.257) and (5.258).

PROOF We only remark that, if

rT—Yy T—Y
— _ >
Re<I‘e D) 76> 0
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holds, then by (5.245), we get

2
‘F_’y‘ ;

| =

Re [_ <$,y> + <$,6> (e,y}] <

showing that
1
Re[(z,y) — (z,¢) (e, )] = =7 IT = V7. (5.259)

Making use of (5.253) and (5.259), we deduce the desired result (5.257). [l
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Chapter 6

Inequalities in Normed Linear
Spaces and for Functionals

The concept of a normed, and subsequently a Banach space has become over
the last 70 years, a turning point in functional analysis with countless appli-
cations in mathematics and its use for modeling in science. There is no field of
analysis which cannot be viewed from this perspective. Further, the unifying
power of this concept provides a rich background of results and techniques for
mathematicians to use in order to solve their specific problems.

In this context, both the discrete and integral versions of the triangle in-
equality are of crucial importance. It is therefore a natural problem to find
sufficient conditions for the vectors or functions involved in order to produce
reverse inequalities in both multiplicative and additive forms.

In this chapter some classical as well as recent results providing reverses of
the generalised triangle inequalities are presented. The results of Diaz and
Metcalf [45], together with more recent developments, are surveyed. The cases
for bounded linear functionals are also provided.

Last but not least, the abstract functional versions of Jensen’s and Hermite-
Hadamard’s inequalities for convex functions and related results are presented.
They are accompanied by numerous remarks and comments that will lead
the reader to further work in both research or in the use of the results for
applications.

6.1 A Multiplicative Reverse for the Continuous
Triangle Inequality

Let f : [a,b] — K, K = C or R be a Lebesgue integrable function. The
following inequality, which is the continuous version of the triangle inequality,

/abf(x)d;z:

plays a fundamental role in mathematical analysis and its applications.

b
< / 1f ()] de, (6.1)

319
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The first reverse inequality for (6.1) was obtained by Karamata in his book
[126] from 1949 (see Mitrinovié, Pecari¢, and Fink [141, p. 492]). It can be

stated as
b
/ f(x)dx

—0<argf(z) <0, z¢€a,b

b
0089/ |f (x)]dx < (6.2)

provided

for given 0 € (O7 %) .
We consider now the case of vector-valued functions in a Hilbert space.
We recall that f € L ([a,b]; H), the space of Bochner integrable functions
with values in a Hilbert space H, if and only if f : [a,b] — H is Bochner

measurable on [a, b] and the Lebesgue integral f: Ilf ()|l dt is finite.
The following result holds [75]:

If f € L([a,b];H) is such that there exists a constant K > 1 and a vector
e€ H, |e|| =1 with

lf @) < KRe(f(t),e) fora.e. tela,b], (6.3)

then we have the inequality

. (6.4)

/:f(t)dt

b
/If@HﬁSKw

Equality holds in (6.4) if and only if

b b
waw:;<lf@w§e (6.5)

PROOF By the Schwarz inequality in inner product spaces, we have

/ﬂwt /f@wwn (6.6)

</abf(t)dt7e> Re</abf(t)dt,e>‘
>Re</:f(t)dt,e> :/abRe(f(t),@dt.

From the condition (6.3), on integrating over [a,b], we deduce

> >

b b
/mgw@ﬁz%/wwwt (6.7)
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Thus, on making use of (6.6) and (6.7), we obtain the desired inequality (6.4).

If (6.5) holds true, then
b b
K| = el [ e = [ 0f ey
showing that (6.4) is identically true.

If we assume that equality holds in (6.4), then by the argument provided at
the beginning of our proof, we must have equality in each of the inequalities
from (6.6) and (6.7).

Observe that in Schwarz’s inequality ||z|| ||y|| > Re (z,y), x,y € H, the case
of equality holds if and only if there exists a positive scalar p such that = pe.
Therefore, equality holds in the first inequality in (6.6) iff f; f(t) dt = Xe, with
A > 0.

If we assume that a strict inequality holds in (6. 3) for ¢ in a nonzero mea-
sure subset of [a,b] , then f IIf ()] dt < Kf Re (f (t),e)dt, and by (6.6) we
deduce a strict inequality in (6.4), which contradlcts the assumption. Thus,
we must have || f (t)]| = KRe (f (t),e) for a.e. t € [a,]].

If we integrate this equality, we deduce

/||f )| dt = K/ Re (f e)dt = KRe</f dte>

= KRe{)\e,e) = AK,

1 b
- [ Wi,

and thus the equality (6.5) is necessary.
This completes the proof. I

t)dt

giving

Comments
A more appropriate result from an application point of view is stated in the
following [75]:

Let e be a unit vector in the Hilbert space (H;(-,-)), p € (0,1), and f €
L ([a,b]; H) so that

lf (@) —el| <p forae te]al]. (6.8)

Then we have the inequality

b
VIZg [rwld<

(6.9)

/abf(t)dt ,
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with equality if and only if

b b
/ Ft)dt=/1— 22 ( / I @) dt) e. (6.10)

PROOF From (6.8) we have

If @) = 2Re (f (1) ,¢) +1 < p%,
giving )
I£OIF +1=p* <2Re(f (1), ¢)

for a.e. t € [a,b].
Dividing by /1 — p? > 0, we deduce

w VIS < W (6.11)

for a.e. t € [a,b].
On the other hand, by the elementary inequality

B+qa22\/p, 2,920, a>0
(07

we have

1F @I
2 1—p2? 6.12
I < 0L 4 1= (6.12)
for each ¢ € [a,b].

On making use of (6.11) and (6.12), we deduce

1
If @l < 17—p2Re<f (t).e)

for a.e. t € [a,b].

By applying the inequality (6.4) for K = —-2

1=p2’
inequality (6.9). a

we deduce the desired

In the same spirit, we also have the following result [75]:

Let e be a unit vector in H and M >m > 0. If f € L([a,b]; H) is such
that
Re(Me — f(t),f(t) —me) >0 (6.13)

or, equivalently,

(M —m) (6.14)

o=

© 2011 by Taylor and Francis Group, LLC



Inequalities in Normed Linear Spaces and for Functionals 323

for a.e. t € [a,b], then we have the inequality

b
B dt < /f(t)dt (6.15)
or, equivalently,
b
0<) / I (@)l dt - 1) dt (6.16)
)

- M+m

Equality holds in (6.15) (or in the second part of Equation 6.16) if and only
if
b b
2vV'mM
/ f@)dt e (/ IIf @)l dt) e. (6.17)

PROOF First, we remark that if z,z,Z € H, then the following state-
ments are equivalent:

(i) Re(Z—z,2—2) >0

and
i) o - 2] < $1Z 21

By using this fact, we may realise that (6.11) and (6.12) are equivalent.
Now, from (6.11), we obtain

Lf @)1 +mM < (M +m)Re(f (1), e)

for a.e. t € [a,b]. Dividing this inequality with vmM > 0, we deduce the
following inequality that will be used in the sequel:

”\J;% +Vmdl < % Re (f (1), €) (6.18)

which holds for a.e. t € [a,b].
On the other hand,

211f (1)) < ”j;i” i (6.19)

for any t € [a, b].
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By utilising (6.18) and (6.19), we may conclude the following inequality,

M+m

If @l < WRQU (t),e),

for a.e. t € [a,b].
Applying inequality (6.4) for the constant K := 2% > 1, we deduce the

desired result. (0

6.2 Additive Reverses for the Continuous Triangle
Inequality

The following result concerning an additive reverse for the continuous tri-
angle inequality of vector-valued functions in Hilbert spaces holds [52]:

If f € L([a,b];H) is such that there exists a vector e € H, |e|]| = 1 and
k:la,b] — [0,00), a Lebesgue integrable function with

Ilf Ol —Re(f(t),e) <k(t) fora.e. t€]la,b|, (6.20)

then we have the inequality:

b b b
02 [ IIf(t)Idt—‘ [ twa) < [k (6.21)
Equality holds in (6.21) if and only if
b b
[ir@na= [ o (6.22)

and
b b b
/f(t)dtz(/ ||f(t)Hdt—/ k(t)dt) ‘. (6.23)

PROOF If we integrate the inequality (6.20), then we get

/b Ilf ()|l dt < Re </bf(t) dt,e> +/bk(t)dt. (6.24)
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By Schwarz’s inequality for e and fab f (t) dt, we have

Re < / " F e, e> (6.25)
Re</abf(t)dt,e> </abf(t)dt,e>’
/abf(t)dt /abf(t)dt

We deduce the desired inequality (6.21) on making use of (6.24) and (6.25).
If (6.22) and (6.23) hold true, then

‘/abf(t)dt /abf(t)IIdt—/:k(t)dt

b b
=/ Hf(t)IIdt—/ aor

and equality holds in (6.21).

Conversely, if equality holds in (6.21), then (6.22) is valid and we need only
to prove (6.23).

If||f (Ol = Re(f (t),e) < k(¢) for t in a nonzero measure subset of [a,d],
then (6.24) holds as a strict inequality, implying that (6.21) also holds as a
strict inequality. Therefore, if we assume that equality holds in (6.21), then
we must have

< <

<

el =‘

ell

lf @) =Re(f(t),e)+k(t) forae. t€la,bl. (6.26)

It is well known that equality holds in Schwarz’s inequality |z| [ly| >
Re (z,y) iff there exists a A > 0 such that © = Ay. Therefore, if we assume
that equality holds in all of (6.25), then there exists a A > 0 such that

/bf (t) dt = Ae. (6.27)

Integrating (6.26) on [a,b], we deduce

b b b
/||f(t)||dtRe</ f(t)dt,e>+/ k(1) dt,

and thus, by (6.27) we get

b b
/||f<t>||dt:AHeH2+/ k(1) dt.
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. b b
giving A= [||f (t)||dt — [k (t)dt
Using (6.27), we deduce (6.23) and the result is completely proved. I

Comments
The following particular case may be useful for applications [52]:

If f € L([a,b];H) is such that there exists a vector e € H, |le|| = 1 and
€ (0,1) such that

lf (@) —ell <p forae te€]la,b], (6.28)

then we have the inequality

0<) / 17 (¢ ||dt|

Sﬁ(uﬁ </f d”>
SW(HW}

Equality holds in (6.29) if and only if

/b If (8)]| dt > r Re</bf(t)dt e> (6.30)
a - ﬂ(uﬂ) a ’ ‘

t) dt (6.29)

2

t) dt

and

b
| rwa
(/ If (1)l dt — (iﬁ e</abf(t)dt,e>) c. (6.31)

PROOF First, note that (6.22) is equivalent to

IF @®)I° +1=p* <2Re(f (t),€),
giving

If @11 5 2Re(f (D), ¢€)
ﬁ_pg—i—\/l—pé e

for a.e. t € [a,b].
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Since )
1f @)l
2[lf Ol < == + V1—-p?
V1=p?
for any t € [a,b], we deduce the inequality
I @) < % for ae. t € [a,0],
—p

which is clearly equivalent to

1F @Ol = Re (f (1), e) < v Re (f ()., ¢)
VI=7 (14V1=7)

for a.e. t € [a,b].

Applying inequality (6.21) for & (t) := \/172(5-\/172) Re(f(t),e), we
—p —p

deduce the desired result. [I

In the same spirit, we also have the following result [52]:

If f € L([a,b];H) is such that there exists a vector e € H, |e|]| = 1 and
M > m > 0 such that either

Re(Me— f(t),f(t)—me) >0 (6.32)

or, equivalently,

~ (M —m) (6.33)

o= <

for a.e. t € [a,b], then we have the inequality

(0 <>/b IIf(t)IIdt—‘
(\/7 \F Re</f dte>
(W—W)
§W|

£) dt (6.34)

(t)dt

Equality holds in (6.34) if and only if

2
/abllf(t)dtz MRe</abf(t)dt,e>

2vVmM
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and

/abf(t) /llf )l dt — \ﬁ Re</f dte> e

PROOF  Observe that (6.32) is clearly equivalent to
I1f )7 +mM < (M +m)Re (f (1))
for a.e. t € [a,b], giving the inequality
[FAQIs M+m
4+ vVmM < ———=Re(f (t),e
NaD] Vg RV 0

for a.e. t € [a,b].
Since

21 o) < O L gz

for any t € [a,b], hence we deduce the inequality

M4+m
vmM

which is clearly equivalent to

If @) < Re(f (t),e) forae. t € a,b],

VAL - i)

||f(t)||—Re<f(t),e>S( Wroyvi Re (f(),e)

for a.e. t € [a,b].
Finally, by applying the inequality (6.21), we obtain the desired result. []

We can state now (see also Dragomir [52]) the following fact:

If feL([a,b];H) and r € Ly ([a,b]; H), e € H, |le|| =1 are such that
lf @) —e|l <r(t) fora.e. t€]la,b], (6.35)

then we have the inequality

0</Hf dt—‘

Equality holds in (6.36) if and only if

b b
Jurwaz; [ 2w

t)dt|| < %/ 2 (t) dt. (6.36)
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b b b
/f(t)dt_</ Hf(t)||dt—%/ r2(t)dt>e.

PROOF  The condition (6.35) is obviously equivalent to

and

If @I +1 < 2Re (f (1), ¢) +7* (¢)

for a.e. t € [a,b].
Using the elementary inequality

20lf O < If @I +1, ¢ €ab],

we deduce

IF @Ol =Re (f () e) < 5r* (1)

for a.e. t € [a,b].
Applying inequality (6.21) for k() := 2r%(t), t € [a,b], we deduce the
desired result. I

Finally, we may state and prove the following result as well [52]:

If f € L(la,b];H), e € H, |e]] =1, and M,m : [a,b] — [0,00) with

M > m for a.e. on [a,b] are such that (%_J::L)z € L[a,b] and either
7= 20O < S ) - mo) (6.37)
or, equivalently,
Re (M ()e — £ (1), (1) ~m (1)¢) > 0 (6.39)
for a.e. t € [a,b], then we have the inequality
’ ’ L[ M () —m (1)
<ogLnfwwv¢quMts4LM@+m@)ﬁ (6.39)

Equality holds in (6.39) if and only if

b L) - m ()
[ir@na=; [ EO-nOL,

b b b —m
/f(t)dt—(/ ||f(t)||dt*i/ W

and

=
[\v]
Q.
~
\/
®
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PROOF  The condition (6.37) is equivalent to

2
I+ (A0

<2 (MO Re (7 0.1+ 4 0 (0 - m 0
for a.e. t € [a,b], and since

2 (OO o < i+ (MDY e,

2 2
hence )
LM () —m ()]
|l —R t <=
I @)1 = Re (7 (1)) < 3 5 =m0

for a.e. ¢ € [a,b].

Now, applying the inequality (6.21) for k (t) := LIMO_mOP 'y o [a,b], we

; : = ATMETmE) 9

deduce the desired inequality. (l

6.3 Reverses of the Discrete Triangle Inequality in
Normed Spaces

Diaz and Metcalf [45] established the following reverse of the generalised
triangle inequality in real or complex normed linear spaces:

Let K be the field of real or complex numbers. If F : X — K is a linear
functional of a unit norm defined on the normed linear space X endowed with
the norm ||-|| and the vectors x1, ..., x, satisfy the condition

0<r<ReF(x;), i€{l,...,n}, (6.40)
then
(6.41)

n
ry il <
i=1

FEquality holds if and only if both

F <Z x) = TZ [EAl (6.42)

n
> i
i=1

and

(6.43)
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If X =H, (H;(,-)) is an inner product space and F' (z) = (z,e), |le| =1,
then the condition (6.40) may be replaced with the simpler assumption

0 <7 |lz;|| <Re(xzi,e), i=1,...,n, (6.44)

which implies the reverse of the generalised triangle inequality (6.41). In this
case equality holds in (6.41) if and only if [45]

in =r (Z ||xl||> e. (6.45)

Let Fy,...,F,, be linear functionals on X, each of unit norm. As in Diaz
and Metcalf [45], consider the real number c defined by

c:sup[

20 [l ]
it then follows that 1 < ¢ < m. Suppose the vectors x1,...,x,, whenever
x; # 0, satisfy
0 <7 ||zi]| < ReFy (z4), i=1,...,n, k=1,...,m. (6.46)

Then one has the following reverse of the generalised triangle inequality [45]:

1
mﬁ 7”2 3 n n
<Zklk> Z | < ZIZ
¢ =1 =1

Equality holds if and only if

F, (Zz) =Y lwill,  k=1....m (6.48)
1=1 =1

(6.47)

and
Z Fy, <Zml>1 =c sz (6.49)
k=1 i=1 i=1
If X = H, an inner product space, then, for Fj (x) = (x,ex), where
{ex}r—15 is an orthonormal family in H, the condition (6.46) may be re-
placed by
0 <7 ||lzs|| < Re (i, ex), i=1,...,n, k=1,...,m. (6.50)

Hence, the following reverse of the generalised triangle inequality holds:

m % n
(z) S sl <
k=1 =1

n

, (6.51)

Zq
1

1=
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where equality results if and only if

Z z; = (Z ||xi||> > rkex. (6.52)

k=1
The following result may be stated [51]:

Let (X, |||]) be a normed linear space over the real or complex number field
K and F, : X = K, k € {1,...,m} continuous linear functionals on X. If
x; € X\{0}, i € {1,...,n} are such that there exists the constants r > 0,
ke{l,...,m} with >, 7 >0 and

Re Fy, () > g ||zl (6.53)

foreach i€{l,...,n} and k € {1,...,m}, then

n

S

i=1

> ) < 12tz Tl (6.5)
i=1 =

Zklk

The case of equality holds in (6.54) if both

() ()= )5 o

(=) (%)

PROOF  Utilising the hypothesis (6.53) and the properties of the modulus,

<I§Fk> (Z;x) <é & ’“) (Z;x)H (6.57)
> éReFk (ix) _ iiReFk -

k=1 i1=1
m n
> (z ) S
k=1 =1

On the other hand, by the continuity property of Fy, k € {1,...,m} we
obviously have

|5 (5)
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(6.56)

> B
k=1

n
D i
i=1

I := > [Re

< (6.58)

m
> B
k=1

n
i
i=1
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We deduce the desired inequality (6.54) on making use of (6.57) and (6.58).
Now, if (6.55) and (6.56) are valid, then obviously the case of equality holds
true in the inequality (6.54).
Conversely, if equality holds in (6.54), then it must hold in all the inequal-
ities used to prove (6.54). Therefore, we have

Re Fi (z;) = rg ||z (6.59)

foreach i€ {1,...,n}, ke {l,...,m};
m n
> ImF (Z xi> =0 (6.60)
k=1 =1

m

> P

k=1

n

(6.61)

S rer (Yon) -
k=1 i=1
Note that, from (6.59), by summation over ¢ and k, we get

</§:1 Fk) (ixﬂ - (,é rk) imn, (6.62)

Since (6.60) and (6.62) imply (6.55), while (6.11) and (6.62) imply (6.56), the
proof is thus complete. I

€Ty
1

i=

Re

If the norms ||Fy||, k € {1,...,m} are easier to find, then, from (6.54) one
may get the (coarser) inequality that might be more useful in practice:

n

>

=1

S > ey I1Fl
> Nl < S (6.63)
=1

Zk:l k

Comments
The case of inner product spaces, in which we may provide a simpler condition
for equality, is of interest in applications [51].

Let (H; (-, -)) be an inner product space over the real or complex number field
K, ex, z; € H\{0}, ke {1,....m},ie{l,....n}. If . >0, k€ {1,...,m}
with Y v, v, > 0 satisfy

Re (z;, ex) > ri ||| (6.64)
for each i€{l,...,n} and k€ {1,...,m}, then

n
5177:

i=1

(6.65)

i”xH < HZ?:l ek”
il = m
i=1 21 T
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Equality holds in (6.65) if and only if

Y= DY L (Z | Z||>Zek (6.66)
i=1 ||Zk 1 k”

PROOF By the properties of inner product and by (6.64), we have

‘<2$1,Z€k>‘ (6.67)

2 Z Re <sza €k>

k=1 i1

Z e (x;, ex) (Z > Z lz:|| > 0.
k=1 i1

Observe also that, by (6.67), >, ex # 0.

On utilising Schwarz’s inequality in the inner product space (H;(,-)) for
D i1 Tis Xy €k, We have

<Zx Zek>| (6.68)

Making use of (6.67) and (6.68), we can conclude that (5.129) holds.
Now, if (6.66) holds true, then, by taking the norm we have

:(ZZL LTh) Die 1H%|| Ze
”Zk 16k|| k=1

Zk 17’1c
) |Z” il

so that the case of equality holds in (6.65).
Conversely, if the case of equality holds in (6.65), then it must hold in all
the inequalities used to prove (6.65). Therefore, we have

Re (z;, ex) = 7k ||| (6.69)

n

>

i=1

for each i € {1,...,n}and k € {1,...,m},

— ’<ZxZek>‘ (6.70)

and

Im <Zmz,26k> =0. (6.71)
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From (6.69), on summing over ¢ and k, we get

Re <Z x;, ; ek> = (,; rk> Zl Iz || - (6.72)

i=1

By (6.71) and (6.72), we have

<Z xi,Zek> = (Z rk> Z Il || - (6.73)
i=1 k=1 k=1 i=1

On the other hand, from the following identity in inner product spaces,

) vl loll® = (o)
U— % = T , v #£0, (6.74)
[[v]] [[v]]
the relation (6.70) holds if and only if
Z T; = <Zi:l :I;? Zk:% ek> €. (675)
i=1 1> k= ekl k=1

Finally, on utilising (6.73) and (6.75), we deduce that the condition (6.66) is
necessary for the equality case in (6.65).

Before we give some particular results, we need to state the following el-
ementary inequality that has been basically obtained by Dragomir [53]. For
the sake of completeness, we provide a short proof here as well.

Let (H;{(-,-)) be an inner product space over the real or complexr number
field K and x,a € H, r > 0 such that:

|l —a| <r<|al. (6.76)
Then we have the inequality
1
ol (llall® = )" < Re (2, 0) (6.77)
or, equivalently,
2, 12 2 2
l[I* lall” = [Re (2, a)]” < #* |l]*. (6.78)

Equality holds in (6.77) (or in (6.78)) if and only if

|z —al| =7 and |z +r* = |a|>. (6.79)

PROOF From the first part of (6.76) we have

lz]* + lal|* = 7* < 2Re (w,a). (6.80)
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By the second part of (6.76) we have (||a||2 - r2>§ > 0, therefore, by (6.80),

we may state that

2 1
L (o -2)” < 2R s

(= r2)* (llaf* ~r2)"

Utilising the elementary inequality

0<

1
aQ+ap22\/p7 a>07p>0aq20

N=

with equality if and only if a = \/g, we may state (for a = (HCLH2 - r2) )
p=1,q=|z|*) that

1
2zl < ——— + (Jlall* = 7%) " . (6.82)
2

N

2
lall” =

Inequality (6.77) follows now by (6.81) and (6.82).
From the above argument, it is clear that equality holds in (6.77) if and
only if it holds in (6.81) and (6.82). However, equality holds in (6.81) if and

1
only if || — a|| = r and in (6.82) if and only if (||aH2 - 7“2) = lz]] -
The proof is thus completed.

We may now state the following result [51]:

Let (H;(-,-)) be an inner product space over the real or complex number field
K, ex, z; € H\{0}, k€ {1,....m},ie{1,...,n}. If pp >0,k €{1,...,m}
with

[z — erll < pr < el (6.83)
foreach i €{l,...,n} and k € {1,...,m}, then

(6.84)

n
D

i=1

- 12 ey exll

Dl < : 12

=1 Sy (lewll® = o3)
Equality holds in (6.84) if and only if

=

1
n m (He ||2 _ 2) 2 n m
k=1 k Pk
> wi= (Z ||xz-|> S e
i=1

2
||Z;n=1 ekl i=1 k=1

PROOF  Utilising (6.78), we have from (6.83) that

-

Jall (llexll® = p2) " < Re (@i, ex)
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foreach k € {1,...,m} and i € {1,...,n}.
Applying (6.65) for

Nl

T = (||ek|\2 — pz) , ke{l,...,m},
we deduce the desired result. (0

If {ex}reqa,.. my are orthogonal, then (6.84) becomes

1
m 2\ 2
n (i lesl?)”
> il < 5 ; z; (6.85)
= Sy (el =) 1=
with equality if and only if
oo (el - )%
k=1 \ll€k
zi = g2 z)
; 3y [ (Z Z
Moreover, if {€x}e(1 ) is assumed to be orthonormal and
|z —ek|| < pp for ke {l,...,m}, ie{l,...,n}
where pi, € [0,1) for k € {1,...,m}, then
Z [l; | < —; Zw (6.86)
Dt (1= p)? 5=

with equality if and only if

Zx - Z’“— (Z ||xz||> S e

The following elementary inequality may be stated as well [77]:

Let (H;(-,-)) be an inner product space over the real or complex number
field K, z,y € H and M > m > 0. If

Re (My —z,z —my) >0 (6.87)
or, equivalently,
o= 52| < 5 0r = my . (689
then 1 Mim
Re(z,y) . (6.89)

T
el Iyl < 5
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Equality holds in (6.89) if and only if the case of equality holds in (6.87) and
]l = VmM [[y] - (6.90)

PROOF Obviously,
Re (My — @2 — my) = (M + m) Re (z,y) — | = mM [ly|*.

Then (6.87) is clearly equivalent to

A=l +m
+ Re(z,y) . 6.91
Wi M ||yl < m (z,9) (6.91)
Since, obviously,
2
€T
2 il < i+ Vi (6.92)

with equality iff ||z]| = vmM |ly|| . Hence (6.91) and (6.92) imply (6.89).
The case of equality is obvious and we omit the details.

Comments
Finally, we may state the following result (see Dragomir [51]):

Let (H;{(-,-)) be an inner product space over the real or complex number
field K, ex, x; € H\{0}, k € {1,...,m}, i € {1,...,n}. If My > up > 0,
ke {l,...,m} are such that either

Re (Myper, — @i, x; — preg) >0 (6.93)
or, equivalently,
My, + 1
o = 2| < 5 0= ) e

for each k€ {1,...,m} and i € {1,...,n}, then

- 1325y exll

k
ol € S (6.94)
i=1 py 12#kil}\/[k llexll ||i=

Equality holds in (6.94) if and only if

n Z 2\/ k]vfk

k=1 ,uk+Mk
D ZII%HZ%
i=1 13251 exll i=

PROOF  Utilising (6.89) and (6.93), we deduce

2 - /g My,

o ar Tilllexll < Re s, ex)
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foreach k € {1,...,m} and i € {1,...,n}.
Applying (6.89) for

2/ M,

Tk :zikHekH, ke{l,...,m},

we deduce the desired result. (0

6.4 Other Multiplicative Reverses for a Finite Sequence
of Functionals

Assume that Fy, k € {1,...,m} are bounded linear functionals defined on
the normed linear space X.
For p € [1,00), define [76]

(cp)

Cp 1= Sup
z#0

F;
Coo 1= SUP [ max {| k(@) H . (Coo)
z#£0 1<k<m H:EH

Since |Fy (z)| < ||Fk||||lz|| for any = € X, where ||Fy|| is the norm of the
functional F}, we have

m B
ep < <Z ||Fk||p> ;o p=1
k=1

[zz;l |Fi <x>q »

(el

and for p = oo,

and
Coo < max || Fgll.
1<k<m

We may now state and prove a new reverse inequality for the generalised
triangle inequality in normed linear spaces [76]:

Let (X, |||l) be a normed linear space over the real or complex number field
K and Fr, : X — K, k € {1,...,m} continuous linear functionals on X.
If x; € X\{0}, i € {1,...,n} are such that there exist constants r, > 0,
ke{l,...,m} with 37" 1, >0 and

Re Fi (z;) > ri ||z (6.95)
for each i€{l,...,n} and k € {1,...,m}, then we have the inequalities
n max || F]
(1 <) izl Coo 2, 15 (6.96)
Sl =m0 S om0
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Equality holds in (6.96) if and only if

Re | Fy (Zx)] =7 |zl foreach ke {l,...,m} (6.97)
i=1 i=1
and
1g}%mee F, (Zl x1>] = Coo lel (6.98)

PROOF Since, by the definition of ¢, we have

Coo 2| >  ax |Fi (x)|, forany ze€ X,

we can state, for z = Y1 | x;, that

| > ) > 4

Coo le > max |F <Zl a:) max || Re F <§1 x) H (6.99)
> s =
> lrgr}gagxm Rei_z1 Fy (z;) 12}%){771 ;_1 Re Fy, ()

Utilising the hypothesis (6.95) we obviously have

max

1<k<m 1<k<m

i Re Fy, (z;)
i=1

n
> max {r}- Y i
i=1

Also, 37 | @; # 0, since from the initial assumptions, not all rj, and x; with
ke {l,...,m} and i € {1,...,n} are allowed to be zero. Hence the desired
inequality (6.96) is obtained.

Now, if (6.97) is valid, then, taking the maximum over k € {1,...,m} in
this equality, we get

max Re
1<k<m

)

Ey, <Zml>1 = max {rs} le
i=1 == i=1

which, together with (6.98), provides the equality case in (6.96).
Now, if equality holds in (6.96), it must hold in all the inequalities used to
prove (6.96); therefore, we have

Re Fy (z;) = rg ||zi]| for each i€ {1,...,n} and ke {l,...,m} (6.100)

“(5))

and, from (6.99),

= max Re

C
e 1<k<m

n
D i
i=1
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which is (6.98).

From (6.100), on summing over i € {1,...,n}, we get (6.97), and the
inequality is proved.

The following result in normed spaces also holds:

Let (X, ||I) be a normed linear space over the real or complex number field
K and Fr, : X - K, k € {1,...,m} continuous linear functionals on X. If
x; € X\{0}, i € {1,...,n} are such that there exist the constants 1, > 0,
ke{l,...,m} with Y ;" >0 and

for each i€ {1,...,n} and k € {1,...,m}, then we have the inequality

> i Nl Cp S Bl 5
T Y <_ S ) , (6.102)

where p > 1.
Equality holds in (6.102) if and only if

Fy <Z x1>1 =7y Z |lz;|| for each ke {l,...,m} (6.103)
i=1

i=1
and
m n p n p
Z Re F}, (Zx,)} =cp Zml (6.104)
k=1 i=1 i=1
PROOF By the definition of ¢,, p > 1, we have
A z|” > Z |Fi (z)]P for any z € X,
implying that
e Zx (Z g:> > Z Re Fy, (Z a:> (6.105)
i=1 i=1 =1

p

> |
k=1
i i Re Fy, (z;)

k=1

wr (5] -5

Utilising the hypothesis (6.101), we have that

> Re Fy (w:) ZZ[ZW@H] => (inn) . (6.106)
=1 k=1 =1

k=1 Li=1

m

>

k=1
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Making use of (6.105) and (6.106), we deduce

" <§k> (zjxn)

which implies the desired inequality (6.102).
If (6.103) holds true, then, by taking the power p and summing over k €

{1,...,m}, we deduce
m n p m n p
2 |Re | Fi (Z)H =>. (Zmn) ,
k=1 i=1 k=1 i=1

which, together with (6.104), shows that equality holds true in (6.102).
Conversely, if equality holds in (6.102), then it must hold in all inequalities
needed to prove (6.102); therefore, we must have:

n

S

i=1

b

P

Re

and, from (6.105),

p m

p
“

Re Fy, (x;) = rg ||zi]] foreach i€ {1,...,n} and ke {l,...,m} (6.107)
n
D i
i=1

n P
Re F}, (Z x)] ,
i=1
which is exactly (6.104).

From (6.107), on summing over ¢ from 1 to n, we deduce (6.103). This
completes the proof. I

k=1

Comments

Similar results may be stated in the case of inner product spaces where one
could choose the following bounded linear functionals Fj, (z) = (x, ex) , where
{ex}tr=1, m are vectors in the inner product space (H, (-,)) . The details are
omitted.

6.5 The Diaz-Metcalf Inequality for Semi-Inner
Products

In 1961, Lumer [132] introduced the following concept.

Let X be a linear space over the real or complex number field K. The
mapping [+, -] : X x X — K is called a semi-inner product on X, if the following
properties are satisfied (see also Dragomir [77, p. 17]):

() [z+y, 2] = [2,2] + [y, 2] for all z,y,z € X;

© 2011 by Taylor and Francis Group, LLC



Inequalities in Normed Linear Spaces and for Functionals 343

(i) [Ax,y] = X[z, y] for all z,y € X and X €K
(iii) [z,2] >0 forall x € X and [z,2] =0 implies x =0;

(iv) [[,9]]* < [z,2][y.y] for all z,ye X;
(v) [z, \y] = X[z, y] forall z,y € X and X €K.

It is well known that the mapping X 5 z — [z, x]% € R is a norm on X

and, for any y € X, the functional X 3 2 % [z,y] € K is a continuous linear

functional on X endowed with the norm ||-|| generated by [-,] . Moreover, one
has |loy]| = ||y|| (see, for instance, Dragomir [77, p. 17]).

Let (X, ||]]) be a real or complex normed space. If J : X —o X* is the
normalised duality mapping defined on X i.e., we recall that (see, for instance,
Dragomir [77, p. 1])

J(2) ={p € X"p (z) = llell ], llell = llzll}, =eX,

then we may state the following representation result (see, for instance Dragomir

[77, p. 18]):

FEach semi-inner product [-,-] : X x X — K that generates the norm ||-|| of
the normed linear space (X, ||-||) over the real or complex number field K is
of the form

[z,y] = <J(y) ,x> for any xz,y € X,

where J is a selection of the normalised duality mapping and (@, z) = ¢ (z)
for p € X* and x € X.

Utilising the concept of semi-inner products, we can state the following
particular case of the Diaz-Metcalf inequality:

Let (X,]|]]) be a normed linear space, [-,] : X x X — K a semi-inner
product generating the norm ||-| and e € X, with |le| = 1. If z; € X,
i€ {l,...,n}, and r > 0 such that

r|lz;|| < Relz;,e] for each i€ {1,...,n}, (6.108)

then we have the inequality

n
ry el <
i=1

Equality holds in (6.109) if and only if both

[in,el :rZHLUiH (6.110)

n
D i

i=1

(6.109)
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and

[Zwi,e =D (6.111)
i=1 i=1

The proof is obvious from the Diaz-Metcalf theorem [45, Theorem 3] applied
for the continuous linear functional F, (z) = [z,¢], z € X.

Comments

Before we provide a simpler necessary and sufficient condition of equality in
(6.109), we need to recall the concept of strictly convex normed spaces and a
classical characterisation of these spaces.

A normed linear space (X, ||-||) is said to be strictly convez if for every x,y
from X with x # y and ||z|| = |ly|| = 1 we have |Az+ (1 —N)y| < 1 for all
Ae(0,1).

The following characterisation of strictly convex spaces is useful in what
follows (see Berkson [8], Gudder and Strawther [120], or Dragomir [77, p.

21]):

Let (X, |||]) be a normed linear space over K equipped with a semi-inner
product [-,-] which generates its norm. The following statements are equiva-
lent:

(i) (X, |]|]) is strictly convex;

(ii) For every z,y € X, x,y # 0 with [x,y] = ||z| ||yl , there exists a X >0
such that © = A\y.

The following result may be stated:

Let (X, |||]) be a strictly convex normed linear space, equipped with a semi-
inner product [-,-] which generates the norm and e, xz; (i € {1,...,n}) as
above. Then the case of equality holds in (6.109) if and only if

S wmi=r (Z ||xz-||> e (6.112)
i=1 i=1

PROOF If (6.112) holds true, then

n n n
S = (z xin) el =3 fail
=1 =1 =1

which is the equality case in (6.109).

Conversely, if equality holds in (6.109), then (6.110) and (6.111) hold true.
By utilising the criterion (i) and (ii) above, we conclude that there exists a
> 0 such that

n
> @i = pe. (6.113)
=1
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By substituting this in (6.110) we get

n
2
pllel* =ry " Il
i=1
giving
n
M:TZH%‘H- (6.114)
i=1

Finally, by (6.113) and (6.114) we deduce (6.112) and the statement is proved.

6.6 Multiplicative Reverses of the Continuous Triangle
Inequality

Let (X, ||-||) be a Banach space over the real or complex number field. Then
one has the following reverse of the continuous triangle inequality [75]:

Let F be a continuous linear functional of unit norm on X. Suppose that
the function f :[a,b] — X is Bochner integrable on [a,b] and there exists an
r >0 such that

rIf (O SReF(f(t) forae. t€lab]. (6.115)

Aéﬂﬂﬁ

and equality holds in (6.116) if and only if both

b b
F</ ﬂwﬁ>=r/f@mm (6.117)
b b
F</ f(t)dt) ‘/ el

PROOF Since the norm of F' is one, then

Then

b
7"/ If @)l dt < 7 (6.116)

and

(6.118)

|F (z)| < ||z|| forany z € X.
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Applying this inequality for the vector f; f () dt, we get

b b
|/ f@)dt| > |F (/ f @ dt>| (6.119)
> ReF(/bf(t)dt>|: /bReF(f(t))dt .
Now, by integration of (6.115), we obtain
b b
/ ReF (f (t))dt > r/ Ilf (t)] dt, (6.120)

and by (6.119) and (6.120) we deduce the desired inequality (6.115).
Obviously, if (6.117) and (6.118) are true, then equality holds in (6.116).
Conversely, if equality holds in (6.116), then it must hold in all the inequal-

ities used before in proving this inequality. Therefore, we must have

r|lf )| =ReF (f(t)) fora.e. t€[a,b], (6.121)

Im F (/bf(t) dt) —0, (6.122)
b b
’/ Ftydt| =Rrer (/ f(t)dt). (6.123)

Integrating (6.121) on [a,b], we get

b b
r/ ||f(t)||dt:ReF</ f(t)dt). (6.124)

By utilising (6.124) and (6.122), we deduce (6.117), while (6.123) and (6.124EI
would imply (6.118). The statement is thus proved.

and

Comments

Let (X, |||]) be a Banach space equipped with a semi-inner product [-,-| that
generates the norm ||| and e € X, with |le|]| = 1. Suppose that the function
f:]a,b] — X is Bochner integrable on [a,b] and there exists an r > 0 such
that

rlIf ()| < Relf (t),e] for a.e. t€]a,b]. (6.125)

/abf(t)dt

Then

b
7‘/ If @)l dt < (6.126)
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and equality holds in (6.126) if and only if both

[ b ] b
/f(t)dt,e :r/ If @) dt (6.127)

—/abf(t)dt,e_ - /abf(t)dt

The proof follows from (6.116) for the continuous linear functional F (z) =
[z,€], x € X, and we omit the details.

The following particular case which provides more information for the equal-
ity case may be stated [75]:

and

: (6.128)

Let (X,]|-]|) be a strictly convex Banach space, equipped with a semi-inner
product [-,-] which generates the norm || and e € X, with |le] = 1. If
f :[a,b] = X is Bochner integrable on [a,b] and there exists a r > 0 such
that (6.125) holds true, then (6.126) is valid. Equality holds in (6.126) if and

only if
b b
/ f@)dt=r </ Ilf @l dt) e. (6.129)

PROOF If (6.129) holds true, then, obviously

b b b
’/’fwdt=r</|ﬁ@Mﬁ)Wﬂ=r/|vanw,

which is the equality case in (6.126).
Conversely, if equality holds in (6.126), then we must have (6.127) and
(6.128). Utilising (6.128) we can conclude that there exists a u > 0 such that

b
/ £ () dt = pee. (6.130)
Replacing this in (6.127), we get
, b
alell? = [ 1f @),
giving
b
p=r [ 15 @l (6131)
a
Utilising (6.130) and (6.131), we deduce (6.129) and the proof is completed.

It may be noted that the above proof is similar to that leading to (6.113)
since the result is its integral counterpart.
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6.7 Reverses in Terms of a Finite Sequence of
Functionals

The following result provides a reverse for the continuous triangle inequality
in terms of m functionals [75]:

Let (X,]||-]]) be a Banach space over the real or complex number field K
and Fr, : X — K, k € {1,...,m} continuous linear functionals on X. If
f : [a,b] — X is a Bochner integrable function on [a,b] and there exists
re >0, ke{l,...,m} with >}, rx >0 and

relf @) < Re Fy (f (1)) (6.132)

for each k € {1,...,m} and a.e. t € [a,b], then

: IS Al
AL o

The case of equality holds in (6.133) if both

(iFk> (/abf(t) dt) = (g:lrk> /ab If (@)l dt (6.134)
Sn) (£r0e)-

PROOF  Utilising the hypothesis (6.132), we have

t)dt| . (6.133)

t) dt||.

—~

6.135)

m b m
I:=|)"F (/ f(t)dt) > |Re ZFk (/ f(t dt)” (6.136)
k=1 a =1
> Re iFk (/bf(t)dtﬂ :i</bReka(t)dt>
k=1 @ k=1 \’¢

b
> Tk |- ft dt.
<k§_j ) /GH o)

On the other hand, by the continuity property of Fj, k& € {1,...,m}, we
obviously have

g (o)
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Making use of (6.136) and (6.137), we deduce (6.133).

Now, obviously, if (6.134) and (6.135) are valid, then equality holds in
(6.133).

Conversely, if equality holds in (6.133), then it must hold in all the inequal-
ities used to prove (6.133); therefore we have

e | f ()] = Re Fy. (f (1)) (6.138)

for each k€ {1,...,m} anda.e. t€[a,b],

m b
Im <Z Fk> (/ f() dt) =0, (6.139)
k=1 @

m b m b
Re Fk f (t) dt> = Fk ’ f (t) dt
(o) (Lrom)-[E]]

Note that, by (6.138), on integrating on [a,b] and summing over k €
{1,...,m}, we get

m b m b
Re (ZFk> (/ £ ) dt) - <Zrk>/ If ()] dt. (6.141)
k=1 @ k=1 a

Now, (6.139) and (6.141) imply (6.134), while (6.139) and (6.140) imply
(6.135). Therefore the result is proved. I

. (6.140)

The following new results may be stated as well [76]:

Let (X, ||||) be a Banach space over the real or complex number field K
and F, : X — K, k € {1,...,m} continuous linear functionals on X. Also,
assume that f : [a,b] — X is a Bochner integrable function on [a,b] and there
exists r, > 0, k € {1,...,m} with Y ;- 7 > 0 and

i ||f (0] < ReFy (f(t))

for each k € {1,...,m} and a.e. t € [a,}].
(i) If coo is defined by (cso) on page 339, then we have the inequality

(1<)

b
Jo If @) at < Coo << maxi <k <m || ||
fbf(t) dtH - maxlgkgm{rk} - maxlgkgm{rk}

) . (6.142)

Equality holds if and only if

Re (F) ( / ) dt) = / I (b)]l dt
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for each k € {1,...,m} and

b b
Re (Fy) (/ f(t)dtﬂ =coo/ I (0)] dt.

(ii) If ¢p,p > 1 is defined by (c,) on page 339, then we have the inequality

max
1<k<m

Ju ||f ®) IIdt <G ( 3y 1Fk|p>

L mop
(k1 TR)7

(1<

k=1"T%

Equality holds if and only if

b b
e (1) (/ f(t)dt>=m/ I @l dt

for each k € {1,...,m} and
m b P b p
> ReFk</ f(t)dt)] =t /f(t)dt
where p > 1.

k=1
The proof is similar to that immediately above and we omit the details.
The case of Hilbert spaces, which provide a simpler condition for equality,
is of interest for applications [75]:

Let (X,|"||) be a Hilbert space over the real or complex number field K
and e, € H\{0}, k € {1,...,m}. If f :[a,b] — H 1is a Bochner integrable
function and ri, > 0, k € {1,...,m} and Y_;", ri > 0 satisfy

e llF (B < Re (f (1), ex) (6.143)

for each k € {1,...,m} and for a.e. t € [a,b], then

b
[ rna< ) g a (6.144)
a k 1Tk
Equality holds in (6.144) for f #0 a.e. on [a,b] if and only if
b m b m
[ rpas S LU OIS .
a ”Zk:l ekl k=1
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PROOF  Utilising the hypothesis (6.143) and the modulus properties, we

have
‘</ f dtiek> > iRe</bf(t)dt,ek>| (6.146)

zf} </f dtek>

—;/Re

e | [ )] dt.
,; k>/ H

By Schwarz’s inequality in Hilbert spaces applied for f: f(t)dtand Y ;" ex,

we have
</ f(t)dt Zek>‘ (6.147)

Making use of (6.146) and (6.147)7 we deduce (6.144).

Now, if f # 0 a.e. on [a,b], then f; |f (¢)]] dt # 0. Note also that Y ;" | ey
# 0 from (6.146). If (6.145) is valid, then taking the norm we have

i

k=1

3

t)dt

MH (Shy ) Ju 1F @) dt
[y 1ekH

Zk 17k
)y ||/ 17 @) dt

i.e., the case of equality holds true in (6.144).
Conversely, if equality holds in (6.144), then it must hold in all the inequal-
ities used to prove (6.144); therefore we have

Re (f(t),ex) =i £ (@)l (6.148)

for each k € {1,...,m} and a.e. t € [a,}],

el o)
@ k=1

Im</bf(t) dt,zm:ek> =0. (6.150)

m

>

k=1

t)dt

and
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From (6.148), on integrating on [a,b] and summing over k from 1 to m, we

get
b m m b
Re</ f(t)dtazek>= (Zm)/ If (1)l dt, (6.151)
@ k=1 k=1 a

and so by (6.150) and (6.151), we have

m b
</ f(t)dt, ek><2rk>/ £ ()| dt. (6.152)
k=1 k=1 a

On the other hand, by the use of the identity

v el ol — ¢, o) *
u — (u,v) = S , u,v € Hov#0,
[v o]l
the relation (6.149) holds true if and only if
b m
b <fa f(t)ydt, >0, ek> m
ft)dt = > e (6.153)
/a 12 k=1 exll ;

Finally, by (6.152) and (6.153) we deduce that (6.145) is also necessary for
equality to hold in (6.144). The result is thus proven.

If {ex}yeqa,.. my are orthogonal, then (6.144) can be replaced by

/ ot < (S5 lewl®)” ' o150
Zk 1,'01C a .
with equality if and only if
b (Shy ) Ju IS ()]t
f(t)ydt = ==L "2 ek (6.155)
/a Sy llexll® ;
Moreover, if {ek}ke{l,...,m} are orthonormal, then (6.154) becomes
b b
[iswnas <) [ s@a (6.150)
a 2k Tk || Ja

with equality if and only if

b 1 m b m
/ f(t)ydt=— (Zrk) ( / IIf(t)IIdt> > ek (6.157)
@ @ k=1

k=1
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The following particular case may be stated as well [75]:

Let (H;{(-,-)) be a Hilbert space over the real or complex number field K
and e, € H\{0}, k € {1,...,m}. If f:]a,b] — H is a Bochner integrable
function on [a,b] and py >0, k € {1,...,m} with

I1f (&) = exll < pr < el (6.158)

for each k € {1,...,m} and a.e. t € [a,b], then

b m
/ I1f ()] dt < 1= e ; / () dt (6.159)
‘ Sy (llewll® = o
Equality holds in (6.159) if and only if
b Sy (lewl® = 02)°
f@t)dt = ||f )| dt : (6.160)
a IS0y el
Comments
If {ex}reqa,.. my are orthogonal, then (6.159) becomes
b (v llenl?)
/ If @) dt < % / f(t)dt (6.161)

Sy (lewll® -

with equality if and only if

b s (el = 2)
/af(t)dt: ST (/ If (¢ ||dt>Zek. (6.162)

Moreover, if {ex}, {1,...,m} is assumed to be orthonormal and

I (®) —ex|l| < pr. for ae. t€la,b],

/fdt

where pi, € [0,1), k € {1,...,m}, then

/||f Mt < — Y
Zk 1 1_/)k2

with equality if and only if

/f b i)</ Ilf (¢ |dt>§:lek. (6.164)

(6.163)

H

© 2011 by Taylor and Francis Group, LLC



354 Mathematical Inequalities: A Perspective

Finally, we may state the following special case as well [75]:

Let (H;{(-,-)) be a Hilbert space over the real or complex number field K
and e, € H\{0}, k € {1,...,m}. If f :[a,b] = H is a Bochner integrable
function on [a,b] and My > ur, >0, k € {1,...,m} are such that either

Re <Mkek - f (t) ,f (t) - ,ukek> Z 0 (6165)
or, equivalently,
My, + 1
Hf (t) — IC?M%H 3 (Mg — ) llex |l (6.166)

for each k € {1,...,m} and a.e. t € [a,b], then

122k exll
/ If Ol dt < 5 (6.167)
@ > ket Zuki'hk el

Equality holds if and only if

24/
Zk: 1 s

b Pk + My d
/af(t) ”Zk 1€k|| </ 17l t) Z

6.8 Generalisations of the Hermite-Hadamard
Inequality for Isotonic Linear Functionals

In this section we shall give some generalisations of the Hermite-Hadamard
inequality for isotonic linear functionals.

Let E be a nonempty set and let L be a linear class of real-valued functions
g : E — R having the properties:

L1: f,g € L implies (af + bg) € L for all a,b € R;
L2: T €L, that is, if f(t) =1 (t € E) then f € L.
We also consider isotonic linear functionals A : L — R. That is, we suppose:
Al: A(af +bg) =aA(f)+bA(g) for f,g€ L, a,beR;
A2: feL,f(t)>0on E implies A(f) > 0.

We note that common examples of such isotonic linear functionals A are
given by

A(g) = /gdu or A(g) = > Pk

keE
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where p is a positive measure on E in the first case and E is a subset of the
natural numbers N, in the second (pr, > 0,k € E).

We shall use the following result which is well known in the literature as
Jessen’s Inequality (see, for example, Pecari¢ and Dragomir [152] or Dragomir
49)):

Let L satisfy properties L1 and L2 on a nonempty set E and suppose ¢ is
a convex function on an interval I CR. If A is any isotonic functional with
A(I) =1, then, for all g € L such that ¢ (g) € L, we have A(g) € I and

?(A(g) < A(o(9))- (6.168)
The following result holds [152]:

Let X be a real linear space and C its convex subset. Then the following
statements are equivalent for a mapping F: X — R :

(i) f is convex on C;

(ii) for all x,y € C the mapping gz : [0,1] = R, g5, () :== f (tz + (1 —t)y)
is convex on [0,1].

PROOF  Assume that (i) holds. Suppose z,y € C and let t1,t5 € [0,1],
)\1,)\2 2 0 with )\1 + )\2 = 1. Then

9,y (/\1t1 + )\th) =f [(Altl + )\gtg) T+ (1 — A\t — )\th) y]
=f [(Altl + )\th) x + [)\1 (1 — t1) + Ao (1 — tg)] y]
SMf(tr+ (1 —t)y) + Xaof (tar + (1 —12) y).
That is, g, is convex on [0,1].

Conversely, assume that (ii) is true. Let z,y € C and A\, A2 > 0 with
A1 + Ay = 1. Then we have:

Jz+Xy)=f(Mz+ (1= )Y) = gey (A1-14+A2-0)
< AiGay (1) + X202, (0) = A f () + A2 f (),

that is, f is convex on C. This completes the proof. a
The following generalisation of Hermite-Hadamard’s inequality for isotonic
linear functionals holds [152]:

Let f:C C X — R be a conver function on C, L and A satisfy conditions
L1, L2 and A1, A2, and h : E — R, 0 < h(t) < 1, h € L is such that
9oy o h € L for x,y given in C. If A(I) =1, then we have the inequality

f(A(h)z+ (1= A(h)y) < A[f (he + (T = h)y)] (6.169)
<

A
A(h) f(x)+ (1= AR) f(y).
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PROOF Consider the mapping g, : [0,1] = R, gz, (s) :=f (s + (1 —9)y).
Then, by the above result, we have that g, , is convex on [0,1]. For all t € E
we have:

Gay (B (#) - 14+ (L =R () 0) < h(t) goy (1) + (1 = h(t)) gy (0) ,

which implies that

A(gay (h) < A(h) gay (1) + (1 = A(h)) gay (0)
that is,

Alf (he+ [T =h)y)] < A(h) f(z)+ (1 - A(h)) f(y).
On the other hand, by Jessen’s inequality, applied for g, ,, we have:
9y (A(R)) < A(gay (h)),

which gives:

fAM)z+ (1= A(h)y) < A[f (he + (I-h)y)]

and the proof is completed. I

If h: E — [0,1] is such that A (h) = %, we get from the inequality (6.169)

that
() s ar e a-mp < LTI )
for all z,y in C.
Comments
(a) If A = fo’ [0,1],h(t) =t,C = [x,y] C R, then we recapture from
(6.169) the class1ca1 mequahty of Hermite-Hadamard, because
/ fltz+(1—1t)y) / F(t
—x
(b)IfA=2 fo ,E=1[0,%], h(t) =sin’t, C C R, then, from (6.170) we get
9 ™
f(x;y) < —/2 f(zsin®t +ycos®t) dt < 7f(x);rf(y),
T Jo

,y € C, which is a new inequality of Hadamard’s type. This is as % fog sin’ tdt =

c) If A = fol,E = [0,1],h(t) = ¢, and X is a normed linear space, then

x
1
5-
(

(6.170) implies that for f (z) = ||z||”,z € X, p>1:

x+y

" + llyl”
2

/ ltz + (1 —t) y||P dt <
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for all z,y € X.
(d)IfA=L5" E={l,....,n}, X0 t; =%, C CR, n>1, then from
(6.170) we also have

f(x—;—y) < i;f(thr(lti)y) < 7f(x)42rf(y)

for all z,y € C, which is a discrete variant of the Hermite-Hadamard inequal-
ity.

6.9 A Symmetric Generalisation

To give a symmetric generalisation of the Hermite-Hadamard inequality, we
present the following result which is interesting in itself [49]:

Let X be a real linear space and C' be its convex subset. If f:C — R is
convez on C, then for all x,y in C the mapping gy, : [0,1] — R given by

oy (0) = 3 [ (b4 (L= ) + £ (1= )2+ 1)

is also convex on [0,1]. In addition, we have the inequality

(55 s < LW (6.17)

for all x,y € C and t € [0,1].

PROOF  Suppose z,y € C and let t1,t2 € [0,1], o, 3 > 0, and o + 5 = 1.
Then

oy (01 + Bt2) = 2 1 (ot + Bt) 2+ (1= aty — Ba) )
+ [ (1 —aty — Bta) z + (ats + Bt2) y)]
= L (Fla(hz+ (1= 1)y) + B (b + (1 - 1))
F (=) + hay) + B (1 1)+ t2))
5 (@f [z + (1= 01)g] + 57 [t2 + (1~ 12)3)]
+ af [(1—t1) + tawy] + Bf [(1 — t2) z + tay])
= agey (1) + Bgay (t2),

IN

which shows that g, , is convex on [0,1].
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By the convexity of f we can state that

Goy (£) > 1 ;(m“lt)yﬂlt):cﬂy)} f<x;y>

In addition,

fe)+ 1 ()

gay (1) < S[Ef(2) + (A —1) fy) + (L —1) f (2) +1f (y)] < >

N

for all ¢ in [0,1], which completes the proof. I

By the inequality (6.171) we deduce the bounds

SUP Gay () = M and inf gz, (t)=f (m —; y)

t€0,1] t€[0,1]

for all z,y in C.
The following symmetric generalisation of the Hermite-Hadamard inequal-

ity holds [49]:

Let f:C C X — R be a convex function on the convex set C, where L and
A satisfy the conditions L1, L2 and A1, A2. Further, suppose that h : E — R,
0<h(t)<1(t€E), and h € L is such that f (hx+ (1 —h)y), f(1—h)x
+hy) belong to L for x,y fized in C. If A (1) =1, then we have the inequality:

f (f”;y) (6.172)
< A+ (1= A y)+ (1 - AR) o+ A(R)y)
< 5 (ATf (e + (L= R)g)] + AL (T By + hy))

f @)+ )

2

PROOF  Let us consider the mapping ¢, : [0,1] — R given above. Then,
by the above result we know that g, , is convex on [0,1].
Applying Jensen’s inequality to the mapping g, , we get:

Ga,y (A(R)) < A(gay (h)).
However,
oy (A (h)) =

and

[fAMR)z+ (1 —-AMR)y)+ (1 —-AR)z+ A(h)y)]

N | =

A (9ay (b)) = % (A[f (he + ([ =h)y)] + A[f (T=h)z + hy)])
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and thus proves the second inequality in (6.172).
To prove the first inequality in (6.172) we observe, by (6.171), that

f(x;y> < oy (A(h)) as 0 < A(h) <1,

which is exactly the desired outcome.
Finally, by the convexity of f, we observe that

L (ha U= hyy) + £ (A hyo+ hy) < ZE TS W

2 2
on F.
By applying the functional A, since A (I) = 1, we obtain the last part of
(6.172). I

Note that, if we choose A = fol,E = [0,1],h(t) = t,C = [z,y] C R, we
recapture, by (6.172), the Hermite-Hadamard inequality for integrals. This
is because

/ftx+ (1—-t)y)dt = /f (L—t)z+ty)d _x/f

Comments
(a) Let h : [0,1] — [0, 1] be a Riemann integrable function on [0, 1] and p > 1.
Then, for all x,y vectors in the normed space (X; ||-||) we have the inequality:

x;y p_% H(l—/olh(t)dt>x+(/Olh(t)dt>y ’
+ H(/Olh(t)dt>x+<1—/01h(t)dt>y p]
<3 [ [ 1 @asa-nara

1
+f <1h<t>>w+<h<t>)y|pdt}

_ Ll + sl
- 2
If we choose h (t) = t, we get the inequality obtained above,

] + [lyll”
tr + ( Pagp <20~ 190
/ [tz t)yll 5 ;

for all z,y € X.
(b) Let f: C € X — R be a convex function on the convex set C' of a linear
space X, t; € [0,1] (i =1,n). Then we have the inequality
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IA

(g t)or e 5]

IN
g~
— =
(]

<

If we put in the above inequality ¢; = sin® a;,a; € R (i = I,n) , then we have:
1 I I
()30 5m) e (1)

(711 z”: cos? ai> x+ (711 z": sin? ai> y} )
= En: (f [(sin® a;) 2 + (cos® ) o]

i=1

+ f [(cos al) T+ (Sm az) y])

@I
- 2

(c) For z,y > 0, let us consider the weighted means:
Ao (z,y) =azx+(1-a)y

and
-

Ga (z,y) = 2%y’

where « € [0,1].
If h:[0,1] — [0,1] is an integrable mapping on [0, 1], then, by (6.169) we
have the inequality

1
Apipar (T,9) = exp [/0 In [Ap) (z,y)] dt} > G (@) (6.173)
If fol h(t)dt =%, we get

A(x,y) > exp {/0 In [Ap) (z,9)] dt] > G(x,y), (6.174)

which is a refinement of the classic arithmetic mean-geometric mean (A.-G.)
inequality.
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In particular, if in this inequality we choose h (t) =t, t € [0, 1], we recap-
ture the well-known result for the identric mean:
A(z,y) > I(z,y) > G (2,y).

Now, if we use (6.172), we can state the following weighted refinement of the
classical A.—G. inequality:

Az,y) > G (A [ e (59 AL e (@ y)) (6.175)
1
> exp |:/ In [G (Ah(t) (LL', y) 7Ah(t) (yvx))] dt:| >G (l‘,y) :
0
If fol h(t)dt = % then, by (6.175) we get the following refinement of the A.—G.
inequality.

1
A ($7y) > exp |:/0 In [G (Ah(t) (ﬁt,y) 7Ah(t) (yax))] dt:| >G (l’,y) . (6176)

If, in the above inequality we choose h (t) =t for t € [0,1], then we get the
inequality

A(z,y) > exp [/0 In[G (At (z,y), At (y,2))] dt} > G (z,y). (6.177)

(d) Some discrete refinements of arithmetic mean—geometric mean inequality
can also be done.
If z = (x1,...,2,) € RY}, we can denote by G,, (Z) the geometric mean of

1
7, ie., Gn (%) == (T, 20)" .
If ¢ = (t1,...,tn) € [0,1]", we can define the vector in R” given by

Af (l‘,y) = (At1 (I’y) IRN) Atn (‘T7y))

where x,y > 0.
By applying (6.169) for the convex mapping f (z) = —Inz and the linear
functional A := % Yo ti, we get the inequality

( ) > Gy (At (x y)) > GE (xa y) (6-178)
where £ := 13" | ¢ 6[ 1] and 2,y > 0.
If we choose t; so that % we get
which is a discrete refinement of the classical arithmetic mean—geometric mean
inequality.
In addition, if we use (6.172), we can state that
A(z,y) =2 Gn (A; (2,y), A7 (y, 7)) (6.180)

which is another refinement of the arithmetic mean—geometric mean inequal-
ity.
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6.10 Generalisations of the Hermite-Hadamard
Inequality for Isotonic Sublinear Functionals

Recall the isotonic linear functional A as defined in Section 6.8. The map-
ping A is said to be normalised if

(A3) A(1) = 1.

Isotonic, that is, order-preserving, linear functionals are natural objects
in analysis which enjoy a number of convenient properties. Thus, they pro-
vide, for example, Jessen’s inequality, which is a functional form of Jensen’s
inequality and a functional Hermite-Hadamard inequality.

In this section we show that these ideas carry over to a sublinear setting
[104]. Let E be a nonempty set and K a class of real-valued functions g :
FE — R having the properties

(K1) 1€K;
(K2) f,g€ K imply f+g € K;
(K3) fe Kimpliesa-14+ - f€ K for all o, € R.

We define the family of isotonic sublinear functionals S : K — R by the
properties

(S1) S(f+9) <S(f)+S(g) forall f,g € K;
(S2) S(af)=aS(f) forall >0 and f € K;

(S3) If f > g, f,9 € K, then S(f) > S (g).
An isotonic sublinear functional is said to be normalised if

(S1) S(1) =1

and totally normalised if, in addition,
(S5) S(-1)=-1.

We note some immediate consequences. From (K2) and (K3), f — g belongs
to K whenever f,g € K, so that from (S1)

S(=S((f-9)+g) <S(f-9)+S(9)

and hence

(S6) S(f—9)=S5(f)—S(9)if f,ge K.
Moreover, if S is a totally normalised isotonic sublinear functional, then
we have
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(S7) S(a-1)=aforalla e R
and

(S8) S(f+a-1)=S(f)+aforall a e R.
Equation (S7) is immediate from (S2) when o > 0. When a < 0 we have
S(a-1)=5((-a)- (1)) = (-a) §(-1) = (-a) (-1) = a.
Also, by (S6) and (S7), we have for @ € R
S(f-a-1)=285()+5(-a-1)=5(f) -,
which by (S1) and (S7)
S(f—a-1)<S(f)+5(—a-1)=S(f)—a,
so that
S(f—a-1)=5(f) -
Since this holds for all & € R, we have (S8).
It is clear that every normalised isotonic linear functional is a totally nor-
malised isotonic sublinear functional.
In what follows, we shall present some simple examples of sublinear func-
tionals that are not linear.

Let Ai,..., A, : L — R be normalised isotonic linear functionals and p; ; €
R (4,5 € {1,...,n}) such that

pij > 0foralli,je{l,...,n} and Zpi»j =1forall je{1,...,n}.
i=1

Define the mapping S : L — R by

S __12522/{§£:p1j }

Then S is a totally normalised isotonic sublinear functional on L. As particular
cases of this functional, we have the mappings

So (f) == max {A; (f)}

1<j<n

and B
So (f) = max {Ql > aidi (f)}
== Ji=1

where ¢; > 0 for all i € {1,...,n} and Q; > 0 for j = 1,...,n. If we choose
gi=1foralli e {1,...,n}, we also have that
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is a totally normalised isotonic sublinear functional on L.
If Aq,..., A, are as above and A : L — R is also a normalised isotonic
linear functional, then the mapping

Sa(f) = Pi > pimax (A(f), Ai (1)},

where p; > 0 (1 <i <n)with P, =>""" , p; > 0, is also a totally normalised
isotonic sublinear functional.

The following provide concrete examples.

Suppose & = (1,...,2,) and y = (y1,...,Ys) are points in R™. Then the

mappings
S (z) = 1rgja<xn{zpz]x1} )

where p; >0 and > p;j =1forje{l,...,n},

So (z) == 1IE?<X {z;}

and 4
1 J
Sq (v) = 11%1%)(“ {Qg ; QiAm}

where ¢; > 0 and Q; > 0 for all 4,5 € {1,...,n}, are totally normalised
isotonic sublinear functionals on R™.

Suppose ip € {1,..,n} is fixed and p; > 0 for alli € {1,...,n}, with P, > 0.
Then the mapping

1 n
Sio (z) == B Zpi max {20, z; }
oi=1

is also totally normalised.
Denote by R [a, b] the linear space of Riemann integrable functions on [a, b] .
Suppose that p € R [a,b] with p(¢) > 0 for all ¢ € [a,b]. Then the mappings

f p(t dt]
fa p(t

Sp (f) == sup
z€(a,b]

1 x
s1(f) = le(l(fb} [x_a/a f(t)dt]

are totally normalised isotonic sublinear functionals on R [a,b] .
If C € [a,b], then

and

I p(t)ymax (f (), f (1) dt

SC,P (f) = f:p(t) dt
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and

b
e () im gy [ max (£ (). 7 1)

are also totally normalised on R [a,b].
We can give the following generalisation of the well-known Jensen’s inequal-
ity due to Dragomir, Pearce, and Pecarié¢ [104]:

Let ¢ : [a, 5] CR — R be a continuous convez function and f : E — [a, (]
such that f,¢po f € K. Then, if S is a totally normalised isotonic sublinear
functional on K, we have S (f) € [a, §] and

S(¢of)=e(S(f)). (6.181)

PROOF By (S3) and (S7), a-1<f< -1 implies

a=5(-1)<S(f)<S@E1 =4

so that S (f) € [«, 3]
Set I; () = z for all z € [a, B]. For an arbitrary but fixed ¢ > 0, we have
by convexity of ¢ that there exist real numbers u,v € R such that

(i) p< ¢ and

(ii) p(S(f)) =2 o (S(f) —a

where
pt)=u-1+v-1(t).
If « < S(f) < B or ¢ has a finite derivative in [a, 5], then we can replace
)

(i) by p(S(f)) = ¢ (S(f)). Now (i) implies po f < ¢ o f. Hence, by
(S3)

S(@of)zS5pof)=Su-1+v-f).
If v > 0 by (S8) and (S2), then we have
S(u-1+v-f)=u+0S(f) =p(S(f),

while if v < 0 by (S6), (S7), and (S2), then we have

S(u-14v-f)=5w-1—[v|f) >u—=5(vlf)
=u—[o]S(f) =u+0vS(f) =p(S(f))-

Therefore, we have in either case

S(gof)ze(S(f) —a
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Since q is arbitrary, the proof is complete. I

If S = A, a normalised isotonic linear functional on L, then (6.108) becomes
the well-known Jensen’s inequality.

The following generalisations of Jensen’s inequality for isotonic linear func-
tionals also hold:

Let Ay,..., A, : L — R be normalised isotonic linear functionals and p; ; €
R be such that:

n
pij => 0 and Zpi,j =1 foralli,je{l,...,n}.
i=1

If ¢:[a, 8] = R is convex and f : E — [a, 3] is such that f,¢o f € L, then

R |

The proof follows by the above result applied for the following mapping

which is a totally normalised isotonic sublinear functional on L.
If Ay,..., A, ¢ and f are as above, then

s (4,600 1) 2 6 (max (4,())

1<j<n

{ Z% } ¢ (fSHJaSXH{C;jZQiAi (f)})

where ¢; > 0 with Q; > 0 for all ¢,j € {1,...,n}.

The following result may be stated as well:

If Ay,..., A, ¢ and f are as shown, p; > 0,i € {1,...,n},P, > 0 and
A : L — R are also normalised isotonic linear functionals, then we have the
inequality

and

Pianimax{A((bof),Ai((ﬁof)} > ¢ (;ZpimaX{A(f),Ai (f)}>

The following reverse of Jensen’s inequality for sublinear functionals was
proved by Dragomir, Pearce, and Pecarié¢ [104]:
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Let ¢ : [a, 8] C R — R be a convez function (a < (3), f: E — [, 5] such
that po f,f € K and A =sgn(¢(8) — ¢ (a)). If S is a totally normalised
isotonic sublinear functional on K, then

S(9an) < 2000 BO0Egp, g
PROOF  Since 4 is convex on [a, #] we have
0(0) < b (u) + -0 (w),
where u < v < w and u < w.
Set u = a,v = f (t),w = B. Then

o)< 2 g0+ L= 1 e 5
or, alternatively,

bor<BlA=000) 0@ 0t

Applying the functional S and using its properties we have

S(¢Of)SS<W-1+W.f>
¢(a) —ag(P) ¢ (B) — ¢ ()
_M—kS(ﬂ_a.f)
B la) —ad(B) | #(B) ~ ¢(e)]
ﬂ o 6_04 S()‘f)

Hence, the result is proved. (l

If S = A, and A is a normalised isotonic linear functional, then, by (6.182)
we deduce the inequality

{B-A(f) () +(A() —) o (B)}
(B—a)
Note that this last inequality is a generalisation of the inequality

{(b—A)¢(a) +(A(lL) —a)d(b)}
(b—a)

Ao (f)) <

A(g) <

due to Lupas (see, for instance, Dragomir, Pearce, and Pecari¢ [104]). Here,
E = [a,b] (—o0o<a<b< o), L satisfies (L1), (L2), A : L — R satisfies
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(A1), (A2), A(1) =1,¢ is convex on E and ¢ € L,ly € L, where [ (z) =
z,x € [a,b].

By the use of Jensen’s and Lupas’ inequalities for totally normalised sub-
linear functionals, we can state the following generalisation of the classical

Hermite-Hadamard integral inequality due to Dragomir, Pearce, and Pecari¢
[104]:

Let ¢ : [a, f] — R be a convex function and e : E — [a, §] a mapping such
that poe and e belong to K and let X :=sgn (¢ (8) — ¢ (a)). If S is a totally
normalised isotonic sublinear functional on K with

SO =20 and 5 (e) = 20
2 2
then we have the inequality
(b(a;_ﬂ)SS((boe)SW. (6.183)

PROOF  The first inequality in (6.183) follows by Jensen’s inequality
(6.181) applied to the mapping e.
By inequality (6.182), we have

B () —ag(B) | (¢(8) =9 () (B+a)

e T )
_ 9@ +¢(B)
= 5 ;
and the statement is proved. I

If S = A, ¢ is as above and e : E — [a, ] is such that ¢ o e,e € L and
Ale) = O‘;“ﬁ , then the Hermite-Hadamard inequality

o(252) < 1600 < L2

holds for normalised isotonic linear functionals (see also Pe¢ari¢ and Dragomir
[152] and Dragomir [49]).
The following fact may be stated as well [104]:

Let ¢, f and S be defined as above with ¢ (8) > ¢ (a). Then

{(B=S5(f) () +(S(f) =) ¢ (B)}
f—a '

S(e(f) < (6.184)

Finally, we have the following result [104]:
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Let T be an interval which is such that T O ¢ ([o,5]). If F(u,v) is a
real-valued function defined on T X T and increasing in u, then

FIS(6()).6(S (/) (6.185)
08—z T —«
< max F [5_a¢(“)+ ﬁ_aas(ﬂ),as(z)]
— max Fl69() + (1-0)9(5) 6 (6a-+ (1 - ) ).

PROOF By (6.184) and the increasing property of F (-, y) we have

-9 S(f)—
Pis@ssO)<F [ o+ 2 0005,005 (1)
08—z T —«
=T {ﬁ mra A a¢(ﬁ)’¢(x)] '

Equality in (6.185) follows immediately from the change of variable 6 = g:z,
so that x =fa+ (1 —6) 3 with 0 < 6 < 1. a
Comments
(a) Suppose that e € K, p > 1, e? € K, and S is as above. We define the
mean

1
Ly (s,e) =[S (e")]7 .
By the use of (6.183) we have the inequality
Ao, B) < Ly (s,e) < [A(a”, 87)]7
provided that
a+p

2

A particular case which generates in its turn the classical L,-mean is where
S = A, where A is a linear isotonic functional defined on K.
(b) Now, if e € K is such that e~! € K, then we define the mean as

L(s,e):=[S (e_l)]fl.

If we assume that S (—e) = —QTJFB and S (e) = O‘Qﬂ, then, by (6.183) we have
the inequality:

S(e) =

H(a,$) < L(S,e) < A, ).

A particular case which generalises in its turn the classical logarithmic mean
is where S = A, where A is as above.
(c) Finally, if we suppose that e € K is such that Ine € K, we can also define
the mean

I(S,e):=exp[—S(—Ine).
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Now, if we assume that S (—e) = —QT‘W and S (e) = O‘Tw, then, by (6.183) we
get the inequality:
G(a,p) <I(S.e) < A(a,p),

which generalises the corresponding inequality for the identric mean.
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