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ABSTRACT. In this article first, we give an integral identity and
prove some Hermite-Hadamard type inequalities for the function
f such that |f”|? is convex or concave for ¢ > 1. Second, by
using these results, we present applications to f-divergence mea-
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1. Introduction

The following class of functions is well known in the literature and is
usually defined in the following way: a function f : I — R, defined on the
interval I in R, is said to be convex on I if the inequality

(1) fOz+ (1= XNy) <Af(x) + (1 =N f(y)

holds for all z,y € I and A € [0,1]. Also, we say that f is concave, if the
inequality in (1) is reversed. Geometrically, the convexity of the function f
implies that if there are any three distinct points R, S and T located on the
graph of the convex function f with S lies between R and T, then we have
the point S lies on or below the chord joining the points R and T.

Many important inequalities have been obtained for the class of convex
functions, when the idea of convexity was introduced more than a hundred
years ago. But among those one of the most prominent is the so called
Hermite-Hadamard’s inequality (or Hadamard’s inequality). This double
inequality is stated as follows (see for example [16]):

Let I be an interval in R and f : I C R — R be a convex function
defined on I such that a,b € I with a < b. Then the inequalities

o) () < [ stoyis < 1020
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hold. If the function f is concave on I, then both the inequalities in (2)
hold in the reverse direction. It gives an estimate from both sides of the
mean, i.e. from above and below of the mean value of a convex function.
It is also a matter of great interest and one has to note that some of the
classical inequalities for means can be obtained from Hadamard’s inequality
under the utility of peculiar convex functions f. These inequalities for convex
functions play a crucial role in analysis as well as in other areas of pure and
applied mathematics.

For recent results, generalizations and refinements related to Hermite-
Hadamard inequality see [1, 2, 3, 5, 8, 9, 10, 11, 12, 13, 14, 15, 16, 25,
26, 19, 20, 21, 22, 27, 28, 30] and the references given therein. In 1998,
Dragomir and Agarwal proved the following lemma and established some
significant results for the class of differentiable convex mappings which are
closely annexed with Hadamard’s inequality. This important result is stated
as follows:

Lemma 1 ([14]). Let f: I° C R — R be a differentiable mapping on I°,
a,b € I° with a <b. If f’ € Lla,b], then the following identity holds:

a b —a [!
3) £ );rf(b)_bia/ f(x)dx:bQ /0(1—2t)f’(ta+(1—t)b)dt.

Here I° denotes the interior of I.

The following two results are the ultimate consequences of Lemma 1,
which have been presented in [14].

Theorem 1. Under the assumptions of Lemma 1 and the convexity of
function |f'| on [a,b], we have the following inequality:

a b —a "(a /
@ ‘f( i) L f(a:)dx‘g =7 @1+ 170

Theorem 2. Suppose that all the assumptions of Lemma 1 are satisfied.
_b
Furthermore, if the mapping |f'|?=T (p > 1) is convex on [a,b], then the
following inequality holds:

a b
5 LOES I Ry
b [17/@) ¢ !f’(b)lpplr;
T op+ 1) 2

In 2000, Pearce and Pecari¢ [27] employed Lemma 1, and proved the
following theorem.
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Theorem 3. Suppose that all the assumptions of Lemma 1 hold. Fur-
thermore, if the mapping | f'|? (¢ > 1) is concave on [a,b], then the following

inequality is valid:
,(a+b
5 .

fl@+fe) 1 b
(6) = [ @) <

The main purpose of this paper is to give integral identity and to present
some Hermite-Hadamard type inequalities for convex as well as concave func-
tions (Theorems 4-8). Then we discuss the importance of our results (Corol-
laries 1-5). Also, in the next section we present applications to f-divergence
measures. At the last section, applications to some special means of real
numbers and estimates for the error term of trapezoidal formula are given.

2. Main results

We begin this section with the proof of our first main result in the fol-
lowing theorem.

Theorem 4. Let f: I CR — R be a twice differentiable function on I°
such that f" € L[a,b] where a,b € I° with a < b. If |f"| is convex function
on [a,b], then we have the following inequality:

f'(@) ((z — a)® = (b—2)?) +2f(b)(b— z) + 2f(a)(z — a)

2(b—a)
/ f(u)du

< (x—a [3|f”( a)| +5[f"(z )q n (b—x)° [3|f”(b)|+5!f”(93)|
- b—a 24 b—a 24

(7)

for all x € [a,b].

Proof. Integrating by parts, we have

r—a)d !
(Q(b _ C)l) /0 (1—1%) f"(ta+ (1 — t)a)dt
— 3 1
;?b - C)l) /0 (1—22) f"(tb+ (1 — t)zx)dt

(1—12) f(ta+ (1 —t)z) |

a—x

B /1 (=20)f'(ta+ (1 = t)x) .
0

a—x

0
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X gzb_@) (1=#) S0+ (=) ) / (=2 t0+1 =) dt]
[ [t Ot
b [ [ fl{ =
_ ;ﬂzb—_azj [—afi(zuz ‘tf ta;_lx —t)e / fta:_x H
e ]

By applying the limits of integration and changing the variables we get

®) f'(@) ((@=a)® = (b—2)%) +2f(b)(b - =) + 2f(a)(z — a)
2(b—a)
ik [
_(.CC—a) "(ta AT
_2(b_a)/0 (1= f"(ta+ (1 — t)z)dt

(b_x>3 ! 2 "
+2(b_a)/0 (1= ) f(th+ (1 — Ha)dt

Now from (8) and the well-known triangular inequality of real numbers, we
have

F(@) (2~ 0 — (b —2)?) + 2/ — ) +2f (@) —a) 1 [*
2(b—a) a b—a/ fuw)du

z—a) [!
= (Q(b_c)b) /0 (1=2) | f"(ta+ (1 —t)z) | dt
—x 3 1
+$b_i)/0 (1=2) | f"(tb+ (1 —t)z) | dt
(x —a)® [*
=20 a) / (1= 22) [t | f"(a) | +(1 = 1) | f"(x) [}t (by convexity of [f"])

(b_$)3 ! 2 7 _ "
s S [ =)0 400 | ) [

_(@—a)’ [3|f”(a)| +5|f”(l’)|} n (b—a)® [3f”(b)| + 5/ (@)]]
b—a 24 b—a 24

This completes the desired proof. |
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Corollary 1. Under the assumptions of Theorem 4, we have the follow-

ing inequality:
fla) + /
‘ 2 b—a f(u)du

(b )Pﬂ +wﬂﬁﬂ+wwq

(9)

8 24
(b—a)®

<

[ (@)| + 1" ®)1] -

Proof. By choosing = = a+b in inequality (7), we get the first inequality

in (9) and then using the convex1ty of | f”|, we obtain the second inequality. B

Theorem 5. Let f: I C R — R be a twice differentiable function on
I° and a,b € I° with a < b. If f" € Lla,b] and |f"|? is convex function on
[a,b], for some fived ¢ > 1 such that p~' + q~! =1, then we have

f'(@) (& —a)* — (b—=)?) + 2 (b) (b — @) + 2f(a)(z — a)

2(b—a
rTp+ 1))
b—a/f du_( (p+) )

L @=a’ [If"(@)]" + " ()] o + (b= 2) [ " (B)] + £ ()|
4(b—a)

(10)

~—

for each z € [a,b].

Proof. Considering (8) and using the famous Holder inequality, it follows
that

f'@) (& —a)* = (b—2)*) +2f () (b —2) +2f(a)(x —a) 1 [
2(b—a) b—ua / J(w)du

S ([ o-era) ([ o-oara)
+éb(b_x(); </01(1t2 > (/ |f”tb+(1t))|th>

Using the convexity of |f”]9, we get

1 1
/|ﬂm+@4MWﬁs/@w%wwu4nﬂmmﬁ
0 0

(@) + " ()]
2 )
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similarly

1 1
/ | f7(tb+ (1= t)a) | dt < / (1 @) |7 +@ =) [ f'(2) |7) dt
0 0

_ O+ @)
2

and using the beta function, we have

([ a-rpa) = (3 [ a-oreria) - (W)

The combination of all the above inequalities and facts lead us to the re-
quired conclusion. |

Corollary 2. Under the assumptions of Theorem &, the following in-
equality holds:

a b
SRNIES Ui

<05 (”EE}; f;”)é [(\f”m)rq e () Y
+ (irere (430 |q)é]

G-a? (2 (TECE+DY? o
<0 (1+2;)< T ) (5@ + 17" ®)).

Proof. By putting x = “T‘"b in the above inequality (10) in Theorem 5,

we get the first inequality in (11). The second inequality is obtained by using
the convexity of |f”|? and the fact that: Y, (g + Br)® < > p;(ow)® +
Zzzl(/@k’)s fOI‘ (0 S S S 1)7 ap, 02,03, ..., 0p 2 07 517/827/837 7571 2 0. |

Theorem 6. Let f: I C R — R be a twice differentiable function on
I° and a,b € I° with a < b. If f" € Lla,b] and |f"|? is concave function on
[a,b], for some fixred ¢ > 1 and p = qfql, then the following inequality holds:

f'(@) (@ —a)* — (b—=)*) +2f(b)(b — 2) + 2f(a)(z — a)

(12) 2(b—a)

b
— bia/ f(u)du
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- [r<;>r<p+1>

e () e ()
2T(p + 3)

2(b—a) =

for each x € [a,b].
Proof. As in Theorem 5, taking (8) and then apply the famous Holder

inequality for ¢ > 1 and p = q%’l, we have

F'(@) (& = a)* = (b—=)*) + 2/ (b) (b — @) + 2f(a)(z — a)
2(b—a)

a

< ggb__“i;’ (/01 (1- t2)”dt>’1’ </01 (a4 (1— b)) |f dt)é |
+ éb(b__xij </01 (1—¢37 dt)p </01 | (tb+ (1 —t)x) |2 dt)q.

Since, |f”|? is concave on [a, b], therefore by applying Jensen’s integral in-
equality for the concave function |f”|? we get:

/01 | F(ta+ (1—t)a) |7 dt < |f </01(m+ (1 —t)x)dt)

g (r+a\|!
- (55)

s {T+Db
()
and also from above, we have

([« —t2)pdt); -(3 [« _x>px—;dm>’l’ _ (;F<Fg<f3+)1>>

Combining all the above inequalities and facts, we get the desired inequality
in (12). |

q

Similarly,
q

/1 | f7(tb+ (1= t)a) |[*dt <
0

Corollary 3. Under the assumptions of Theorem 6, we have the follow-
mg:

a b
TR LCES R Sy
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- L1
< LG+ |? (b—a)|]|,, (3a+b L a+ 3b
| 2P (p+3) 16 4 4
- L1
< F(%)F(p—i—l) ! (b_a)2 n(atd ‘
T 2k +3) | 8 2 )1
Proof. By setting z = “—"'b in the inequality (12), we get the first in-
equality in (13). The second inequality in (13) is obtained by using the
concavity of |f”|. [ |

Theorem 7. Let f : I C R — R be a twice differentiable function on
I° and a,b € I° with a < b. If f" € L[a,b] and |f"|? is convex function on
[a,b], for some fixred ¢ > 1, then the following inequality holds:

f'(@) (2 = a)* = (b—2)*) +2f(b)(b — =) + 2f(a)(z — a)

2(b — a)
/ Fw)du

<1)q <<x—a> 3@ + 51" (@)
8 3(b—a)

L o= BI O +5f”(w)l‘”;>
3(b—a)

(14)

Q=

<

for each x € |a, b].

Proof. Likewise Theorem 5, again consider (8) and then apply the fa-
mous power-mean inequality for ¢ > 1, we have

P@) (@ = = (b-2?) + 20 Ob-2) +2f (@@ —a) 1 [
- b—a/ f(u)du

2(b—a)
< ot (1 — ) | f"(ta+ (1 —t)z) | dt
B ( a)
)/ 2| f(th+ (1— b)) | dt
a) 72 ! 42 " a — ) |4 %
< b a)(/ (1 tdt) (/0(1 2| f'(ta+ (1 t))dt)

Szb 3;( (1% )_(11(/01(1—t2)|f//(tb+(1—t)x)|th>é.
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Since, |f”|? is convex on [a, b], therefore we have

/0 (1= 82)| f"(tat (1—t)x) 2 dt < / (1= )" (@) + (1~ )] ()|t

3|/ (a)|? + 5" ()|
12 '

Similarly,

31/ ()7 + 51" (x)|*
12

/1(1 — ) | f'(tb+ (1 —t)z) |7 dt <
0

1
2
1—t3)dt = =.
/0( =3

Combining all the above inequalities and facts, we get the desired inequality
in (14). |

and also we have

Corollary 4. Under the assumptions of Theorem 7, we have the follow-
g nequality:

(15) ’ﬂﬁgﬂw_biaéwwmu
(1) 0

+ {3 |/ (0)]" +5

1
Q}q

{atrr@p+s|r (450
]
<o ((Z) +2(%) ;) 1" @) + 15 0]

Proof. By putting z = “TJFb, in inequality (14), we get the first inequality

in (15). The second inequality is obtained by using the convexity of |f”|
and the following fact: Y ) (o + Br)® < D i q(ar)® + > i i (Br)® for
(O S S S 1)7 a1, 02, a3, ..., 0p 2 07 /817527637 7/871 2 0. ]

Theorem 8. Let f : I C R — R be a twice differentiable function on
I° and a,b € I° with a < b. If f” € Lla,b] and |f"|? is concave function on
[a,b], for some fized q¢ > 1, then the following inequality holds:

f'(@) (& —a)* — (b—=)*) + 2 (b) (b — @) + 2f(a)(z — a)

(16) 2(b—a)

b
— bia/ f(u)du
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_ (= a)l " (3) [+ (0 — @)%l ()|
- 3(b—a)

for each x € [a, b].
Proof. By power mean inequality, we have
(" (@] + @ =) ONT < tf" @)+ (1 —8)]f"(b)]
[f"(ta + (1 = t)b) |7,
(by concavity of |f”|?)

<
<

and therefore
|f"(ta+ (1= t)b)| > t|f"(a)| + (1 = )| f" ()],

this shows that |f”| is also concave.
Now applying triangular inequality on (8) and then using Jensen’s inte-
gral inequality, we have

f'@) ((z—a)? = (b—2)*) + 2f () (b—x) + 2f(a)(x —a) 1 [°
2(b—a) b—a /a flu)du

r—a)d [l

= (Q(b_i) /O (1—=2) [ f"(ta+ (1 —t)z) | dt
—1‘3 1

+§Zb-i)/0 (T=2) [ f"(tb+ (1 —t)z) | dt

" (fol(l - t2)(ta +(1- t)x)dt) ‘

(:13 _ a)3 1 .
=20 a) </o o )dt> (1 —t2)dt
J (f&(l —2)(th+ (1 — t)x)dt) |

+ SZb_—xc);; (/01(1 a t2)dt> Jo (1 —t2)dt

(0= Pl (2452 | + (0 — 2|7 (2452)
3(b—a) '

Corollary 5. Under the assumptions of Theorem 8, we have the follow-
g inequality:

(17) ‘f(a);f(b) _bia/abf(u)du
2 (30,

24
()

<

» ( 1la + bb
d (m)”

_(b-ap?
- 12
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Proof. By taking z = ‘ITH’ in the inequality (16), we get the first inequal-
ity in (17). The second inequality is obtained by the concavity of [f”]. W

3. Applications to f-divergence measures

One of the basic problems in various applications of Probability Theory
is finding an appropriate measure of distance between any two probability
distributions. For this purpose, a lot of divergence measures have been
proposed and extensively studied by Kullback and Leibler [23], Renyi [29],
Havrda and Charvat [17], Burbea and Rao [6], Lin [24], Csiszar[7], Ali and
Silvey [4], Shioya and Da-te [31] and others (see for example [18] and the
references therein). But here, we will consider only two of them, and in this
connection we define the following terms.

Let the set x and the o-finite measure p be given and consider the set of
all probability densities on p to be defined on Q := {p|p : x = R, p(z) >
0, [, p(a)du(z) = 1}.

Let f:(0,00) = R be given function and consider D(p, q) be defined by

(18) Df(p,q) := /p(:v)f ng] du(z), p,qeQ.

If f is convex function, then (18) is known as the Csiszar f-divergence [7].
In [31], Shioya and Da-te introduced the Hermite-Hadamard (HH) di-
vergence

a(x)

P f(t)dt
W o= [0, paen
X p(z)

where f is convex function on (0,00) with f(1) = 0. In [31], the authors
gave the property of HH divergence that D{{ 1 (p,q) > 0 with the equality
holds if and only if p = q.

Proposition 1. Let all the assumptions of Theorem J hold with I =
(0,00) and f(1) =0. If p,q € Q, then the following inequality holds:

xXr) — X 2
(20) ;Df(pvq)—DZH(pyq)‘ < % [[f”(l)\/wdu(x)
X

[ (]

Proof. Let X; ={z € x : q(z) > p(z)}, Xo ={z € x : ¢(x) < p(z)} and
Xz ={z € x:q@)=p()}
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If x € X3, then obviously equality holds in (20). Now if x € Xj, then
by using Corollary 1 for a =1, b = ggg multiplying both hand sides of the

obtained results by p(z) and then integrating over X, we get

q(z

T p(z)
e g ewr [ - [ ol )

p(x)

1 " (g(x) —p(x))2
< 5 |l [ S )

L (]

Similarly if x € X5, then by using Corollary 1 for a = f%, b = 1, multiplying

both sides by p(z) and then integrating over Xy, we get

q(x)

(2 ;Lfmﬂ%ﬂwm—éf@fw(iwm

<o [l [ @ )P )

- 0 ]

By adding inequalities (21) and (22) and then using triangular inequality
we get (20). [ |

Proposition 2. Let all the assumptions of Theorem & hold with I =
(0,00) and f(1) =0. If p,q € Q, then the following inequality holds:

(23) ’ Ds(p,q) — %H(p,Q)‘
1 2 F l // (Q(x) _p(m))z
Sw@*ﬁ><§ 9 )[V ORI

(29

Proof. The proof is similar as to that of Proposition 1 but use Corollary 2
instead of Corollary 1. |
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Proposition 3. Let all the assumptions of Theorem 6 hold with I =
(0,00) and f(1) =0. If p,q € Q), then the following inequality holds:

1 ,
5D;(p,q) = Dy (P, q)’ < [W
2

2 )
1 _
()] [ moptel? o () ot ||
8) 1)y  »p@) 2p(x)
Proof. The proof is similar as to that of Proposition 1 but use Corollary 3
instead of Corollary 1. |

‘ 1

Proposition 4. Let all the assumptions of Theorem 7 hold with I =
(0,00) and f(1) =0. If p,q € Q, then we have the inequality:

1) |52r000) = D)
“an((0) o) ron [ e
¢ [ (s o]

Proof. The proofis similar as to that of Proposition 1 but use Corollary 4
instead of Corollary 1. |

Proposition 5. Let all the assumptions of Theorem 8 hold with I =
(0,00) and f(1) =0. If p,q € Q, then we have the inequality:

(25) lDf(p, q) — Dy (p, q)‘

:
1 (a(z) — p(x))?
=1 [/X p(x)

Proof. The proof is similar as to that of Proposition 1 but use Corollary 5
instead of Corollary 1. |

(o]

4. Applications to some special means and
trapezoidal formula

In this section, we are concerned with the applications of our main results
to some special means of real numbers as well as new error estimates of
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trapezoidal formula. For this purpose, we consider the following means of
positive real numbers:
(i) The arithmetic mean:

(74) The logarithmic mean:
b—a
L(a,b)—m, a;ﬁb, a,b>0.

(7i7) The generalized logarithmic mean:
bn+1 o an+1
(b—a)(n+1)

In the following propositions applications of the above results to certain
means of real numbers have been incorporated:

Ln(a,b):[ ]n, ne?Z\{-1,0}, a,b>0, a#b.

Proposition 6. Let 0 < a < b, n € Z, |n(n —1)| > 3 and ¢ > 1 such
that p~' + ¢~ =1, then we have

[4(a", ") — Ly(a, b)|
_q)2 1
< nn—1)° " ) (1 - ;) [F(ﬁ)r(ﬁ )
[4(a",0") — Ly(a, b)|

< [n(n —1)| L I;)Q ((;)3 +2 (156> ;> A(a"20m72) .

Proof. Consider the function f(z) = 2", = >0, [n(n —1)| > 3, n € Z.
Then clearly f satisfies the conditions of Theorem 5. Therefore using this
function in Corollaries 2 and 4, we obtain the required inequalities. |

Proposition 7. Let 0 < a < b and ¢ > 1 such that p~' + ¢ ' = 1, then
we have

TSN 2> <F<I§>r<p+ 1))31(&_3, =
2
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Proof. Consider the function f(z) = %,:U > 0. Then clearly f satisfies
the conditions of Theorem 5. Therefore using this function in Corollaries 2
and 4, we obtain the required inequalities. |

Next, we provide some new error estimates for the trapezoidal formula.
For this, we proceed as follows:

Let d be a division a = 29 < 21 < ... < Tn_1 < T, = b of the interval
[a, b] and consider the quadrature formula

b
/ f(x)dz = T(f.d) + E(f. d),

where

n—1
)= 3 L) oy )
=0

for the trapezoidal version and E(f, d) denotes the associated approximation
error.

Proposition 8. Let f : I C R — R be twice differentiable function on
I° and a,b € I° with a < b. If f" € Lla,b] and |f"|? is convex function on
[a,b] with ¢ > 1 and p~' + ¢~ = 1, then we have:

2 (Hrp+1) z
) < (1 51) <r<p+>>
n—1

. — : 3
o S I I ) 1 )]
1=0

Proof. Applying Corollary 2 on the subintervals [z;, x; 1] (1 =0,1,2,.. .,
n — 1) of the division, we have

flr t flew) - L [

2 Ti+1 — T4
3 F(%)F(p—i— 1) % (Tit1 _xi)g (s s
< <1+ 2(11) ( F(p+%) ) 32 Uf ( z)’+|f ( z+1)”

hence from above

[ 1 -0, )
n—1

{/:+1 fz)dz — fla) + (@) (Tit1 = xl)}'

™

2

{/:“ f)da — f (@) +2f(95i+1) (501 — xz)}'

I
—

n

<

N
Il
=)
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2\ (T &2 (wn =2’ e L
<(1+3) (w> > )+ 1 )

Proposition 9. Let f: I C R — R be twice differentiable function on
I° and a,b € I° with a < b. If f" € Lla,b] and |f"|? is concave function on
[a,b] with ¢ > 1 and p~' + ¢~ = 1, then we have:
n [ Tit Tiyl
2

1

T +1) )" &= (wie1 —

E(f,d)| < 2— it

aas (S S
=

Proof. The proof is analogous as to that of Proposition 8 but use Corol-

lary 3 instead of Corollary 2. |

Proposition 10. Let f : I C R — R be twice differentiable function on
I° and a,b € I° with a < b. If f" € Lla,b] and |f"|? is concave function on
[a,b] with ¢ > 1 and p~' + ¢~ = 1, then we have:

n—1
Tit1 — T T; + x;
i) < 3 e m ) (B,
i=0

Proof. The proof is similar as to that of Proposition 8 but use Corollary 5
instead of Corollary 2. |
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