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Abstract. We establish a new Ostrowski type inequality for (n + 1)-times differentiable mappings which
are bounded. Then, some new inequalities of Hermite-Hadamard type are obtained for functions whose
(n + 1) th derivatives in absolute value are convex. Spacial cases of these inequalities reduce some well
known inequalities. With the help of obtained inequalities, we give applications for the kth—moment of
random variables.

1. Introduction

In 1938, Ostrowski established the integral inequality which is one of the fundemental inequalities of
mathematics as follows (see, [20]):

Let f : [4,b]> R be a differentiable mapping on (a,b) whose derivative f : (a,b)— R is bounded on
(a,b),i.e., < oo. Then, the inequality holds:

2
_axb
(x 2)

b
1 1
f(x)—mff(t)df < Z+W (b

1)

for all x € [a, b]. The constant % is the best possible.
The following inequality is well known in the literature as the Hermite-Hadamard integral inequality
(see, [7]):

f(“zb)_b ff()d ASL @

where f : I € R — Ris a convex function on the interval I of real numbers and a,b € [ witha < b.
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Inequalities (1) and (2) have wide applications in numerical analysis and in the theory of some special
means; estimating error bounds for some special means, some mid-point, trapezoidal and Simpson rules
and other quadrature rules, etc. Hence, inequality (1) and (2) have attracted considerable attention and
interest from mathematicans and researchers. Now, we give some inequalities related to (1) and (2) which
were proved in recent years (see, [7], [8], [11], [21], [24], [26]).

In [8], Cerone et.al. proved the following inequalities of Ostrowski type and Hadamard type respectively.

Theorem 1.1. Let f : [a,b] — R be a twice differentiable mapping on (a,b) and f : (a,b) — R is bounded, i.e.,
f|| . = sup f”(t)| < oo. Then we have the inequality:
te(a,b)
1 1 a+b\
—b-aP+=|x- "=
[24(b a)+2(x 5 )]

b
6

(9]

a+b

b
- g [ s (v- 5 f()‘

f/l

(o8]

forall x € [a, b].

Corollary 1.2. Under the assumptions of Theorem 1.1, we have the mid-point inequality:

a+ b 1 b
‘f - [ ] < ®
In [11], Kirmaci proved the following results connected with the left part of (2).
Theorem 1.3. Let f : I° € R — R be a differentiable mapping on I°, a,b € I°
then we have
b b b
1 a+ —ay,,
mff(t)alt—f(T) ST( )- (4)

Theorem 1.4. Let f : I° C R — R be a differentiable mapping on I°, a,b € I° witha < b, and let p > 1. If the

-
"I"7! is convex on [a, b], then we have

ﬁfbm)dt—f(‘%b)

< i [ovror® sy ot o]

Sarikaya et. al. pointed out some inequalities in [24], as follows:

P
p-1 +

Theorem 1.5. Let f : I € R — R be a differentiable function on 1°, with f”” € Ly [a,b]. If
then

is convex on [a, b],

f//

a+b b—a f7(@)] +|f"(b)

‘ f ‘ L (b—a ( | i N ©
Theorem 1.6. Let f : I C R — R be twice differentiable function on 1° such that f” € Ly [a,b] wherea,b€ I, a <b,
Ifif” T is convex on [a, b], g > 1, then

b [+lrof |
a+b 1 b-a)? |[f"@[ +[f"O)f |
‘f(z)_b ff(x)dxs . 7 ' 7
1 Ja 8(2p+ 1)
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In a recent paper, in [4], Barnett and Dragomir obtained a variety of bounds for the variance and expected
value of a continuous random variable whose p.d.f. is defined over a finite interval base on the identity:

b b
f(t—ml)zf(t)dt+(m1—b)(ml—a):f(t—a)(t—b)f(t)dt

b
where m; = fuf (u) du.
a

In recent years, researchers have studied some integral inequalities by using n-times differentiable
functions. For example, Authors gave some Ostrowski type inequalities for mappings whose nth derivatives
are bounded in [6] and [29]. Sofo established integral inequalities on L, norm in [27]. In [22] and [23], the
authors deduced midpoint and trapezoidal formulas for n-times differentiable mappings, respectively. In
[1], [2],[9], [18] and [28], researchers obtained some integral inequalities for functions whose obsolute value
of nth derivatives are convex, s—convex, m—convex and («, m) —convex. Kechriniotis and Theodorou proved
some integral inequalities via n-times differentiable functions and gave some applications for probability
density function in [10]. In [16], [17] and [19], Latif and Dragomir established Hermite-Hadamard type
inequalities for n-times differentiable.

In this study, first of all, we derive an identity for (n + 1)-times differentiable functions. Then, some
weighted integral inequalities are obtained by using this identity. Some results presented in earlier works
related to these inequalities are given. Finally, some applications for random variable whose probability
density functions are bounded and their derivatives in absolute are convex on the interval of real numbers.

2. Some inequalities for the moments

In order to prove weighted integral inequalities, we need the following lemma:

Lemma2.1. Let f: I € R — R be (n+ 1) —times differentiable function on I°, a,b € I° with a < b, f"* is
absolutely continuous on [a,b] and let w : [a,b] — R be nonnegative and continuous on [a,b]. Then the following
equality holds:

n b

b
ZMEX)'f(k) (x) = f w(b) f (D dt = f Py (x,£) fO () dt ®

k=0 p

where n € IN, My(x) is defined by
b
Mi(x) = f(u - x)kw (u)du, k=0,1,2,..
and

t
Lfw-t'w)dy, a<t<x
Pw (x, t) = at (9)
L [w-t'w)dy, x<t<b.
b
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Proof. By integration by parts, we have

b

f Py, (x, 1) fD (1) dt

a

x t b t

= % [ f (u—t)”w(u)dqu(””) (t)dt+% f [ f (u—t)”w(u)du] £ (1) it
a a x b
b X t

= %[I(M—X)”w(u)du]f(”) (x) + (n—ll)! f[f(u—t)"_lw(u)dqu(") (t) dt

a a

- _pr-1 (n
+(n— f[f(u f) w(u)du]f (t)dt.

By integration by parts n—times, we get

b

f Py (x,t) D (tydt =

a

M (x) L M)

TEE T @ e S W)

M, 1(X)

SR @)+ T

b

+M1(x) f* (x) + Mo(x) f (x) — f w () f(£)dt

a

which is the required identity in (8). Hence, the proof is completed. [

We establish a new inequality for functions whose (1 + 1) —th derivatives are bounded

Theorem 2. 2 Suppose that all the assumptions of Lemma 2.1 hold. Additionally, we assume that f"*V : (a,b) - R
FD||L = sup [f#D(#)] < oo, then we have the inequality
te(a,b)

b

Mk(x f(k) (x) — fw (t) f () dt (10)
k=0 a
||f‘”“)||[u,b],oo

(n+1)!

M1 (x) Jif n is an odd number

b x
{ [f (u — %) wu)du — f(u —x)"H w(u)du} , if n is an even number

forall x € [a,b].

Proof. If we take absolute value of both sides of the equality (8), because f®*1 is a bounded function, we
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can write
b

L 1 () - f w(t) f () dt

a

X ¢ b b
<o f [f (t - )" w(u)d”] o] ar+ - f [f (u=t" W(u)du] [FD)|at

Mk(x)

k=0

X

(n+1) (n+1
“f n“[ur f[f(t u)" w(u)du]dt+ %[[[( -1 w(u)du]dt

By using the change of order of integration and the fact that # is an odd number, we get

b

L 10 () - f w () f () dt

a

Mk(x)

k=0

‘|f(n+1)‘|[ﬂ,xlr°° ( n+1 | oy ” Xb] n+1
< Wf(x—u) wu)dy + ————— f( w(u)du

a

L2
[a,b],00

< - " )
s n+ 1) M1 (%)
Hence, the proof is completed. O

Remark 2.3. If we choose n = 1 in Theorem 2.2, then we obtain

f/l

‘nb]
2

< —7EMj (x).

M () F (1) + Mo f () — f () F (O dt

which was given by Sarikaya and Yaldiz in [25].

Remark 2.4. If we choose w(u) = 1 in Theorem 2.2, then we have the inequality

n kel _1\k _ g)k+1 7
Z b-x) z]_{(_i_ 3| (x—a) f(k) (x) - ff(t) dt
k=0 ' ?

f(n+1) .
< “ (n +“£),l!7], [(b _ x)n+2 + (x _ a)n+2] )

for all n > 0. This inequality was proved by Cerone et al. in [6].

Remark 2.5. If we take w(u) = 1 and n = 0 in Theorem 2.2, then we get the clasical Ostrowski inequality.

Remark 2.6. If we take w(u) = 1 and n = 1 in Theorem 2.2, then the Theorem 2.2 reduces to the Theorem 1.1 which
is proved by Cerone et.al. in [8].

Remark 2.7. Ifwe choose w(u) = 1 and x = %52 in Theorem 2.2, then we have the inequality

no(b-a)t 1+ (—1)f b
ZA 2k+1(]£+1)! ]f(k)(a-; )_ff(t)dt

k=0

_ sl o - oy
T o242t




S. Erden, M. Z. Sarikaya, H. Budak / Filomat 32:12 (2018), 4419-4433 4424

for all n > 0. This inequality was proved by Cerone et al. in [6].

Remark 2.8. Ifwe take w(u) = 1, x = %2 and n = 1 in Theorem 2.2, then the inequality (10) becomes the inequality
(3) which was given by Cerone et.al. in [8].

Now, we give an inequality for mappings whose absolute value of (n + 1) —th derivatives are convex.

Theorem 2.9. Suppose that all the assumptions of Lemma 2.1 hold. If |f®+V| is convex on [a,b], then, for all
x € [a,b], the following inequality holds:

b
Mi(x
MO0~ [wioswa ay
k=0 y
I0llia,p1,00 (x—a)"% (b=2)"" = (x—a)"\|
cwrne-o|\C? T 743 @)
(x—a)"" —(b—2)"" (b= )"\ wen
+( n+3 +b-a) n+2 |f (b)‘
where ||[w||, = sup |w(t)|.
tefa,b]
Proof. By taking absolute value of (8) and using the boundedness of mapping w, we find that
b
Mi(x
MO0~ [wioswa
k=0 y
|w“[a x],00 f(t _ )n+1 (n+1) (t)| b+ “ || xb] f(b ;1+1 (n+1) (l’)’ dt.
(n +1)!
Since | f(”+l)(t)| is convex on [a,b] = [4, x] U [x, b]
w (b=t t— (1+1) n+1)
f @_J+b ) el = o). (12)
Utilizing the inequality (12), we write
b
Mi(x
) 0 () - fw@fmm 13)
k=0

<% [wl”),(; a){ " @) f (t=a)"™ o - e+ | (b) f (t—a)”+2dt]

mTﬁéa{“Wﬂfw s | U@ - @ﬂ]

If we calculate the above four inetgrals and also substitute the results in (13), because of [|[wl|(g, ] c0 , [0l 5,00 <
|[0llf4, 67,00, We oObtain desired inequality (11) which completes the proof. [J
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Remark 2.10. Under the same assumptions of Theorem 2.9 with n = 0, then the following inequality holds:

b b
Il —a? (h-x°-
f(x)fw(f)dt—fw(t)f(t)dt < ﬁ[((b e 2“) L 0= -

(x —a)3)

f’(b))]

[a,b]. This inequality was given by

+(b—a)

+((x—a)3—(b—X)3

(b - x>
3 2

which is "weighted Ostrowski” inequality provided that
Sarikaya and Erden in [26].

Remark 2.11. Under the same assumptions of Theorem 2.9 with n = 0 and x = %2, then the following inequality
hols:
aeb) ( @l (0= 02 [|@)] + | ®)
f( . )fw(t)dt—fw(t)f(t)dt < [“'”"’; [ > }

which is "weighted mid-point” inequality provided that
Sarikaya and Erden in [26].

Remark 2.12. If we choose n = 1 in Theorem 2.9, then we obtain

b
M (x) f/ (x)+M0(x)f(x)—fw(t)f(t)dt

[[<0llia 51,00 (x—ﬂ) (b x)* -
< Sooa [(( - a) 4 )|f (@)

_ 4_ _ 4
+((x 7 4(b N x))|f (b)|]

which was given by Sarikaya and Yaldiz in [25].

Corollary 2.13. Under the same assumptions of Theorem 2.9 with w(u) = 1, then we have the inequality

b
n okt _ 1)k o k+1
R
k=0 pe

- [((x_a)mz s (b_x)n+3 _ (x_a)n+3)
I\ (n+2)! b-a)(n+1)!(n+3)

1) x—a)P=(b-20"" O©-=x)"?\| .0
f (a)’+((b—a)(n+1)!(n+3)+ (1 +2)! )‘f ']

Corollary 2.14. If we take w(u) = 1 and n = 0 in Theorem 2.9, then we have

< [((x—a)2+(b—x) (x - a))
2 3(b-

Remark 2.15. If we take w(u) = 1 and n = 1 in Theorem 2.9, then we get

( —a’—(b-x (b- x))
3(b-a)

|

b
w—Mﬂw—ffmm

b
w—Mﬂm+wﬁ%%¥—ﬁfm—j}Mﬂ

(x-a)  (b-2)- —a)' -~ (-0 (- w
sK — 8@ )V(ﬂ ( S —a) )V@ﬂ

which was given by Sarikaya and Yaldiz in [25].
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Remark 2.16. If we choose w(u) = 1 and x = %2 in Theorem 2.9, then we have the inequality

n (b - a)* 1+ (<1)F B\ ( 0 (b)

k=0

21+ (1 + 2)! 2

b — a)"*? [1 £ @) +

which was derived by Ozdemir and Yildiz in [22].

Remark 2.17. If we take w(u) = 1, x = ‘%” and n = 0 in Theorem 2.9, then the inequality (11) reduce to the
inequality (4).

Remark 2.18. Ifwe takew(u) =1,x = # and n = 1 in Theorem 2.9, then the inequality (11) becomes the inequality
(6).

We prove some inequalities by using convexity of | f*|".

Theorem 2.19. Suppose that all the assumptions of Lemma 2.1 hold. If ) flnt 1))q is convex on [a,b], q > 1, then, for
all x € [a, b], we have the inequality

b

Mk(x) —= Y- f w(t) f (B dt (14)
=0 a
”w”[a,b], ) (b x)(n+1 p+1 + (x ) (n+1)p+1 % )f(n+1)(a)|q + )f(n+1)(b)lq %
= (n+1)!( ~a)! (n+1p+1 2
where TR 1 =1, and |lwll. = sup [w(t)|.

telab]

Proof. By similar methods in the proof of Theorem 2.9 and from Holder’s inequality, we find that

b b b i
{ f Py (x,t)lpdt] [ f |Fo (t)(th] . (15)

b
Mk(x)f(k)( ) fw(t)f(t) dt

a

k=0

By simple calculations, we obtain

[fble (x, D dt]; If (t—uw)" w(u du] dt+f[f(u—t) w(u)du] (16)
f (t—a)" P dt + f - )(””)pdty

a

<0114, b1,00
(n+1)!

0l p1,00 [ (B = 2) P 4 (x — g)(+ D1 ;
T (n+1)! n+1p+1

Since | f('1+1)(t)|q is convex on [a,b] = [4, x] U [x, b], we have

q
‘f(rﬁ-l a+ li_zb) b

< - )f(n+1)( ))17 |f(n+1)(b)|‘7 17)
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Using the inequality (17), it follows that

b ; (n+1) (|7 n+1) (p)|? i
[t <o [0l 10 w

2

Hence, the proof of theorem is completed. []

Corollary 2.20. Under the same assumptions of Theorem 2.19 with n = 0, then the following inequality hols:

==

f@f +
2

1

< lwllig pye0 (b —a)7 [

p+1

(b= 2P + (x— gy ]; [ f’(b))ql

b b
f [wod- [0

which is "weighted Ostrowski” inequality provided that T is convex on [a,b] .

f/

Corollary 2.21. Under the same assumptions of Theorem 2.19 withn = 0 and x = 42,

hols:

then the following inequality

b b

f(252) [wom- fuosom

a a

f @+

<
2

fwwr

[2llgg 61,00 (b — )
2-(p+1)r

is convex on [a, ] .

which is "weighted mid-point” inequality provided that |f’
Remark 2.22. If we choose n = 1 in Theorem 2.19, then we obtain

b

M (x) f (x)+Mo(X)f(X)—IW(t)f(t)df

a

f”(ﬂ))q +
2

_a2pl _\pHl s
< [10lla,51,00 b0} -2+ (x—a) g
2 2+ 1

f//(b)|‘7 :| %

which was given by Sarikaya and Yaldiz in [25].

Corollary 2.23. Under the same assumptions of Theorem 2.19 with w(u) = 1, then we have the inequality

b
n ok _1)¢ — g)k+1
Z(b X) z;( (+ 3' (x—a) O (x) - f f(t)at
k=0 f

- (b _ a)% (b _ x)(n+1)p+1 + (x _ a)(n+1)p+1 % |f(”+1)(a)}q + |f(”+1)(b)|q %
T (n+1)! n+1p+1 2 ’

Remark 2.24. If we take w(u) = 1 and n = 0 in Theorem 2.19, then we get

f @+
2

NG
< b = f(ﬂ}_

7 1
1 _ )Pl LT
(b—a)f(x)—ff(t)dt [(b )+ (x—a) ] {
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Remark 2.25. If we take w(u) = 1 and n = 1 in Theorem 2.19, then we have

b
v-a0f@+e-0(50 -2 rw- [roa

_ - [(b P 4 (x— et ]; [!f”(a)lq +

o
2 2p+1 2

which was given by Sarikaya and Yaldiz in [25].

Corollary 2.26. If we choose w(u) = 1 and x = % in Theorem 2.19, then we have the inequality

n o (h- a)k+1 [1 " (_1)k] Db b
Z 2k+1 (ke + 1)! f(k)( 2 )_ff(t)dt

k=0

- Pﬂ“W@V+VW”@WF
T2l (4 )+ Dp + 1] 2 '

Remark 2.27. If we take w(u) =1, x = % and n = 0 in Theorem 2.19, then we have

)—fhf(t)dt

Remark 2.28. If we take w(u) = 1, x = %2 and n = 1 in Theorem 2.19, then the inequality (14) becomes the
inequality (7).

i+b 3 (b—a)2 ['f’(g)|q+
2 <

f/(b)|q‘|zla
2(p+1)7 2 '

w—Mf(

Theorem 2.29. Suppose that all the assumptions of Lemma 2.1 hold. If | f(””)|q is convex on [a,b], g > 1, then for
all x € [a,b], we have the inequality

b
%f(k) (x)_fw(f)f(t) at

k=0 "

(19)

01146100

T -a)i e+ D)+ 1) p+1]F
o { (x— a1+ [(b —a)y - (b-x)? |f(,1+1> (a)'q . (x — a)? |f(,,+1, (b)ﬂ

==

2 2
(b—-aP = (x—a | o p1]°
. f wﬁ]}

2
+ (b _ x)n+1+’; |:(b zx) 'f(”ﬂ) (ﬂ)’q +
where % + % =1, and |||, = sup |w(t)|.
tefa,b]

Proof. Using similar methods in the proof of Theorem 2.19 and from Hélder’s inequality, we obtain the
inequality (19). Hence, the proof is completed. [
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Remark 2.30. Under the same assumptions of Theorem 2.29 with n = 0, then the following inequality holds:
b

b
f [wod- [0

a

< ||w|]|[u,b],oo : {(x B a)“% [(b —a -
(b—a)i (p+1)r 2

+(b—x)'t7 [

wﬂ]

—(x -
2

1
q
f@W]}
which is "weighted Ostrowski” inequality provided that i
Sarikaya and Erden in [26].

Remark 2.31. Under the same assumptions of Theorem 2.29 with n = 0 and x = £, then the following inequality
hols:
b b

(252) faou- [ o

a a

1
- |[BlF@l +|rol]
< T +
Ap+1] 4
which is "weighted mid-point” inequality provided that

o) i
1 l 1llga,57,00
Sarikaya and Erden in [26].

Remark 2.32. If we choose n = 1 in Theorem 2.29, then we obtain
b

MunfM+vam—j@mfmm

a

< ”le[u,h],oo {(x o [(b —a)* — (b - x)?
2(b-a)i [2p+1] 2

2 2 i
P R L ”)V“”VI}

which was established by Sarikaya and Yaldiz in [25].

xa)

// )lq

Fro) ]

=i

+(b—x)*7 [

Corollary 2.33. Under the same assumptions of Theorem 2.29 with w(u) = 1, then we have the inequality

n ok I D LYWy o | p
R N
k=0 y

1
(b-a)i (n+ 1) [(n+1)p+1]F

2 2
X%x_wﬁn;rb—m ~0-

<

1

“vi

(n+1)

f

(n+1)

(b -

: PRI

f@

+ (b _ x)n+1+% [
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Remark 2.34. If we take w(u) = 1 and n = 1 in Theorem 2.29, then we get

(b—a)f<x>+<b—a)(”+b )f(x) ff(t)dt

L 1 1{<x_a>2+5[(b‘ 0~ (b —x7
20—a) [2p+ 1] 2

[(b x)°

f// (b)|‘7:| !

// )|‘7
f//(b)‘q] 1 }

Remark 2.35. If we choose w(u) =1 and x = “erb in Theorem 2.29, then we have the inequality

O e [ E ) I
(k) _
;; Fgan ( 2 ) ff(t)dt
f<n+1>(b)|fir {f("+l)(a))q+3 f<n+1>(b)|fir}
* 1

- (b _ a)n+2 3 |f("+1) (ﬂ)|q +
T2 (4 D) [(n+1)p+ 1] 4
which was proved by Ozdemir and Yildiz in [22].

Remark 2.36. If we take w(u) = 1, x = ‘”b and n = 0 in Theorem 2.29, then the inequality (19) reduce to the
inequality (5).

—(x -

+(b—x)*7

17 ‘7
f@| + >

which was given by Sarikaya and Yaldiz in [25].

Remark 2.37. If we take w(u) =1, x = ";b and n = 1 in Theorem 2.29, then we have the inequality

b 1 1
a+b) 1 b - a) 3@ + f"(b)lqr [f”(a)l”’+3 f"(b)lqr
—|-— Hdt < -

‘f( 2 ) b—”aff() 16[2p+1]v{ 4 " 4

which was given by Sarikaya and Yaldiz in [25].

Theorem 2.38. Suppose that all the assumptions of Lemma 2.1 hold. If ) f(”“))q is convex on [a,b], q > 1, then, for
all x € [a, b], the following inequality holds:

b

" M09 [warrear

a

”wH[a,b],oo ((b _ x)VHZ +(x— a)n+2),g

(20)

k=0

T+ 1) (b-a) (n+2)
(x _ u)n+2 (b x)n+3 i’l+3 n41)
x[((b—a) n+2 n+3 )‘f ’
(x _ a)n+3 _ (b _ x)n+3 (b _ x)?H—Z (1s1)
+( n+3 +o-a) n+2 ) (b)”

where 1 + = =1land |||l = sup [w(t)].
tela,b]
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Proof. From (10), using the properties of modulus and from Holder’s inequality, we get

b
MO0 - [wosoa @
k=0 p
1 1
b p( b q
< f 1P, (x, £)| dt [ f 1Py (x, )10 () dt] .
By simple calculations, we obtain
b (b _ x)n+2 + (X _ a)n+2
[ 1P it < ol S @

Because of convexity of | f (”“)r’ and bounded of w, appliying similar methods in the proof of Theorem 2.9
and using the inequality (17), we find that

b
f IPo (x, | fOD (1) it (23)
[01lia,61,00 (x—a)"™" G-x)""=@x-a)">\| o, 4
S(+1)!(b—a)[((b_”) nt2 n+3 )f @|
(X _ a)n+3 _ (b _ x)n+3 b x)n+ (n+1)
(= om0 S0 |

Substituting the inequalities (22) and (23) in (21), we easily deduce required inequality (20) which completes
the proof. [

Remark 2.39. In case (p,q) = (00, 1), if we take limit as p — oo in Theorem 2.38, then the inequality (20) becomes
the inequality (11). Thus, we obtain all of the results which are similar to Theorem 2.9.

Remark 2.40. If we take w(u) =1, x = % and n = 0 in Theorem 2.38, then we obtain

it @+ ol
‘f( - )——ff(t)dt [ .

which was established by Pearce and Pecaric in [21].

3. Some applications for the moments

Distribution functions and density functions provide complete descriptions of the distribution of probal-
ity for a given random variable. However, they do not allow us to easily make comparisons between two
different distributions. The set of moments that uniquely characterizes the distribution under reasonable
conditions are useful in making comparisons. Knowing the probability function, we can determine mo-
ments if they exist. Applying the mathematical inequalities, some estimations for the moments of random
variables were recently studied (see, [3]-[5], [12]-[15], [25]).
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Set X to denote a random variable whose probability function is w : [4,0] — R is a integrable and
nonnegative function on the interval of real numbers I and let a,b € I, (a < b). Denote by M,(x) the rth
moment about any arbitrary point x of the random variable X, r > 0, defined as

b
M(x) = [(u-x)w@)du, r=0,12,..

Now, we reconsider the identity (8) by changing conditions given in Lemma 2.1. Herewith, we deduce
an identity involving 7" moment.

Lemma3.1. Let f : I € R — R be (n+ 1) —times differentiable function on I°, a,b € I° with a < b, f"* is
absolutely continuous on [a, b] and let X be random variable whose probability function is w : [a,b] — [0, o) is
integrable on [a, b]. Then the following equality holds:

b b

ZMSX) FO (x) - f w(t) f (1) dt = f Py (x, 1) f*D () dt

k=0 pd p

where n € IN, My(x) is the kth moment and Py, (x, t) is defined as (9).

Similarly, using boundedness of f*1, convexity of |f"*D| or convexity of |f**D|" in addition to condi-
tions of Lemma 3.1, we obtain same of the inequalities given in previous section for random variable.
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