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A NEW GENERALIZATION OF THE OSTROWSKI
INEQUALITY AND APPLICATIONS

Mohammad Masjed-Jamei and Sever S. Dragomir

Abstract
A new generalization of the Ostrowski inequality for functions in LP-spaces
is introduced and then applied to provide some estimates for the error value
of numerical quadrature rules of equal coefficients type.

1 Introduction

Denote by LP [a,b] (1 < p < c0) the space of p-power integrable functions on the
interval [a, b] with the corresponding norm:

b P
1]l = ( / If(t)lpdt> | (1)

Also let L®[a, b] be the space of all essentially bounded functions on [a, b] with the
related norm: || f|lcc =ess sup |f(x)].

z€la,b]
For two absolutely continuous functions f,g : [a,b] — R such that f, g, fg €
L'[a,b], the chebyshev functional [1,6] is defined by

b b
T(f,9) = bia/ (f( ) - dax) (g(a:)—bia/ WW) e
1 b 1 b b
= b—a/a f(z)g(z)dx — (e (/a f(:c)dx) (/a g(x)d:c) . (2)

A result related to Chebyshev functional is the Ostrowski inequality [8], i.e. if
f :[a,b] — R is a differentiable function with bounded derivative, then
G Wi :
mpp b=a)|lf'|loo for all x € [a,b]. (3)

‘ /fdt b
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This inequality plays a key role in numerical quadrature rules, see e.g. [3,4]. The
following theorem [7] is probably the most recent work about finding appropriate
bounds for the Chebyshev functional:

1.1 Theorem A Let f, o, 8 € LP[a,b] and g € La,b] (1/p+1/¢g=1,1<p<
00) be functions such that a(t) 4+ 5(¢) is a constant function and «(t) g ) < B(¢)
for all ¢ € [a,b]. Then we have the inequality

IT(f9)| < gy 18-l L ot @
9 =~ 2(b—a) O — ag
q

The main aim of this paper is to introduce a new generalization of the Ostrowski
inequality and apply it to find appropriate error bounds for numerical quadrature
rules of equal coefficients type. For this purpose, we first define the following kernel
on [a, bl:

L (b= w)f(b) - af(@)

=t—60; t€]la,xl],

o f(b) = f(a)
Kuy(z;t) = , W) —(etw)fl@ t e (x,b] ’
f(b) = f(a) 2 h

in which w € R, f(b) # f(a) and 02 — 61 = w. After some computations, one can

directly conclude
b
- / f(z)dx

Thus, for w = b — a in (6), the left hand side of Ostrowski inequality is generated.
On the other hand, we have

(x;t)dt| = (6)

b . B ((b—a)? + 2aw) f(b) + ((b — a)? — 2bw) f(a)
/a Ky (x;t)dt = wa — 270 = (@) . (7

Consequently
b
- / f(z)dzx

f(b) = f(a) N ((b —a)? + 2aw) f(b) + ((b —a)? - wa) f(a)
b—a 2(b—a)

(b—a) | T (Ku (z5t), f'(t) | =

(®)

The result (8) is important for us because for w = b — a it changes to [2,9]:

T (Kp—alxst), f'(1)] =

‘f(m)_bia/:f(w)dx_f(b(),:cjz(a) (x_a—21—b>‘. (©)
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To present our main theorem we still need to consider some further corollaries.
1.2 Corollary 1. we have

max |K,,(x;t)] = max (max |t — 61]; max |t —62) =
te[a,b] t€la,b] te(a,b]

1
s (2= 1] Ja = 0l o = Oal, b — 6al) = s ma {l(a—b ) f(6),
(@ —b+w)f(@)],] (@ —b+w)f®) + (a—)f(a),
(@ = B)F )+ (a+w —2)f(a)]}, (10)

in which #; and 65 are the same values as defined in the kernel (5).
For instance, if w = 0 in (10) then
bh—

70 = iy e (SO (@)])- )

By using this result one can immediately conclude that if f(b) # f(a) then

Ko(z;t)| =
2o Kol b)) = mmacg

(-

b bh—
f () Ko(z; t)dt| <

< 7 e (O @D 1 (12)

Similarly, since

b (b w)f() -~ Qatw)fa) 1
/a K (z;t)dt = wx ) = (@ +3 +
(&= w0) () —af(a))(bf(b) — (a +w)f(a)) (13)
(f(b) = f(a))? ’
and for w =0,
"o — [ (1= MO —af@\
/ Ko(x,t)dt—/ 4 7(0) — f(a) dt =
(b — )" £2(0) + 12(a) + F(@) () "
3 (f) = fla))> 7
therefore:
1.3. Corollary 2. If f(b) # f(a) then
) f2(0) + f(a) + f(@) f(0) |
ORNO 1
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2 Main Theorem

Let f : I — R, where I is an interval, be a function differentiable in the interior I°
of I, and let [a,b] C I'. Suppose that f’, a, § € LP[a,b] are functions such that
a(t) + B(t) is a constant function and «(t) < f/(¢t) < 8 for all t € [a,b]. Then we
respectively have the following inequalities

<

wf(z) - / ' fla)d

T b q
1 1
(/ o+ |t—92|%zt> I1£lp G <p<ontti=),

x b
(/ |t—91\dt+/ t—92|dt> 1 o, (p=o0, g=1),

vﬁ?;fb](|$*91|a|a*91\v\l’*92|7|b*92|)||f'||17 (g=o00; p=1),
) (16)
b f(b) = f(a) ((b—a)2 +2aw) f(b) + ((b—a)2 — 2bw) f(a)
wf(x)—/af(x)dx— — wr + 20 —a)

< 3 166) —alt], x

z L L W — ((b —a)? + 2aw) f(b) + ((b —a)? - wa) (a) q
</ T ( 2(70) — (@) ) &
q 1/q
b o w — ((b —a)?+ Qaw) F) + ((b —a)? - wa) f(a)
(17)

Note that to compute the integrals of the right hand side of inequalities (16)
and (17) we can use the following general identity:

(d— )7+ + (c — 0)7+1

1 , ife< 8 <d,

q

d
d—0)7+! — (c — )+l

/|t7@|th: ( ) q—i—ic ) , if 0 <c<d, (18)
_(d — @)at1 _ p)at+i
(d 9>q++1(c O ire<d<o,

in which ¢ < d, ¢ > 1and 6 € R.
Proof. The proof of (16) is straightforward if we apply the well-known Holder’s
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inequality [6]:
1 1
gl < 1flpllglla (42 =1, (19)

for identity (6) and then refers to the defined kernel (5). For instance, by noting
(13), we can apply the Cauchy-Schwarz inequality for p = ¢ = 2 in (19) to obtain

s @D w)f0) - Qatw)f@) |1 .
0 [ s iz < (ve 7(0)~ fa) HER
%M(b1Mﬂ)—M(D®ﬂ® w+wvm»y”HfH
(f(b) = f(a))? .
Note that the inequality (20) can still be optimized for
(2b — w)f(b) ~ (20 -+ w)f(a) o

Fmin = 2(f(b) - f(a)) ’

if and only if w > 0.

Similarly, to prove (17) one should refer to (8) and then use theorem A and relation
(7).

Remark 1. Although «a(t) < f/(t) < B(t) is a general condition in the main the-
orem, however sometimes one might not be able to easily obtain both bounds of
a(t) and B(t) for f’. In this case, we should consider two analogues for the main
theorem 1. In the first case, the corresponding theorem would be useful when f’ is
unbounded above (i.e. a(t) = o* < f'(t)) and in the second case, the corresponding
theorem is useful when f’ is unbounded below i.e. f'(t) < B(t) = B*.

2.1. Theorem 2. Let f : I — R, where [ is an interval, be a differentiable
function in the interior I° of I, and let [a,b] C I°. If f’ is a function such that
a* < f'(t) for any t € [a,b] and the constant number o*, then we have

(e (b= )+ 2a0) () + (b 0)? — 2bu)f(a)
[ e ( 270 — (@) M

F(b) = f(a) — a*(b— a)
ST ) v llle = b w) f)] @ = b+ w)fla)l,

[z =b+w)f(b) + (a—z)f(a)],[(x=0)f(b) + (a+w—2x)f(a)l}.  (22)

Proof. By noting relations (6) and (7) we have

/f Vi — o (wx—((b_a) +2aw)f(b)+((b—a)2—%w)f@))‘

wile 2(F(0) — f(@))

b
=L/K@@MU%)—aMt

<max\K xt\/

t€la,b]
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= max ([z—61],|a— 6] |z —0af,[b—02])(f(a) - fa) —a"(b—a)).  (23)

Vze(a,b]
Now, substituting (10) in (23) proves the theorem.
2.2. Theorem 3. Let f : I — R, where I is an interval, be a differentiable

function in the interior I° of I, and let [a,b] C I°. If f’ is a function such that
1/ (t) < B* for any t € [a,b] and the constant number §*, then we have

b
wf@) - [ fyts -5 (ws 2((8) - £(@)

((b— a)? + 2aw) f(b) + ((b— a)? — wa)f(a)> |

V;ré?;fb]{\(a —b+w)f(b)],[(a—b+w)f(a)l

_ B0 = f0)+ f(a)
=0 - f@)

(@ = b+ w)f(b) + (a—a) f(@)],|@ = B)FB) + (a+w—a)f(@)]}.  (24)

3 Application to numerical quadrature rules of equal
coefficients type

Consider the following kind of weighted quadrature rules [5,10]:

b n m
/mwmm=zwmwﬁymw+mwn (25)
a =1 k=1

where w(x) is a positive function on [a,b]; {w;}7;, {vk}y, are unknown coeffi-
cients; {x;}7_; are unknown nodes; {zx}}", are pre-determined nodes and R, ,,,[f]
is the error value denoted by

jemm) BT
Romlf] = m/ w(z) k];[l(x ) 1;[1(33 Ce2dr (a<C<b).  (26)

For m = 0, the formula (25) is reduced to an n-point Gauss quadrature rule as:

n

b n (2n) b
/aw(x)f(x)d:c—;wif(xi)Jrf(Qn)(!g)/a w(z) [[(@ = z:)?de. (27)

i=1

According to definition, the precision degree of formula (27) is 2n — 1, because for
any polynomial of degree 2n — 1 we have f*™(¢) = 0.

One of the special cases of Gauss quadrature formula is when wy = wy = -+ =
w, = Cy. This case is called weighted quadrature rules of equal coefficients and is
represented as

[ vz =,y ), 29
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where C,, is a constant number in terms of n and {x;}"_ , are quadrature nodes.
For instance, when w(z) = (1 — 2%)= 2 and [a,b] = [—1,1], the rule (28) is reduced

D et IS(w(0) e

which is known in the literature as the first kind of GaussChebyshev quadrature
rule and has the highest precision degree 2n — 1 [5,10].

Another type of formula (28) is the well known trapezoidal rule for n = 2, w(z) = 1,
T = a, xo =band C, = i.e.

2 ?

/a " Fayde =

And the third sample can be any random formula of type (28). For instance, the
following approximation

L (f(a) + F()). (30)

[ sz 100+ 1) + 5050+ 1086), (1)

obeys the rule (28) for n =4, [a,b] = [0,1], w(z) =1, 1 = 0, 29 = %, T3 = g,
r4 = 0.86 and C),, = 1.

In this section, we apply inequality (16) (for p = ¢ = 2 as a sample) to obtain
error bounds for quadrature rules of equal coefficients type in which w(z) = 1,
f € C'a,b] and f’ € L?[a,b] respectively.

For this purpose, let I,, = {a = 29 < 1 < -+ < x,, = b} be a given subdivision of
the interval [a, b] such that f(z;+1) # f(z;). By applying the introduced inequality
(20) to the subinterval [z;, x;11] and taking x = p; € [z, z;41] we get

Ly (ot e R

+w

(f(@ip1) — fz4))?
(32)
Now, summing the above inequality over ¢ from 0 to n — 1 and using the well
known triangle inequality yield

b n—1
‘/ Fydt—w Y foi) | < (If ]y x
a =0

2 (2T — W) f(@ir1) = Qi+ w)fz) 1 s
o (wpi f(@ip1) = f(w:) Pty
W @it =) @is1) = wif (1)) @i f (@i41) = (i + w)f(xi»)”?

(f(l”iﬂ) - f(xi))2

)

(33)

(@i1 = w)f (i41) = 2 (@) (@igaf (@) = (@i + w)f(a:m)” 2 ( / (f'(t))th)l/z-
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bec
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ause for any 1 =0,1,--- ,n — 1 we have
Tit1 1/2 b 1/2
0< ( / <f'<t>)2dt) < ( / <f’<t)>2dt) .
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