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Abstract

By utilizing some basic analytical techniques, the authors establish some new Gamma function inequalities occurring
in the study of Probability Theory.
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1. Introduction

This paper is motivated by the inequality:

(m+n)! m!n!
(m+n)mtn =~ mmpn’

m,n € Z* (1)

which occures in Probability Theory. For instance, in a Bernoulli (or binomial) trial, there are two mutually
exclusive outcomes, often referred to as ”"success” and ”failure”. If the probability of success is p, the probability
of failure is 1 — p. The probability of k succeesses in n statistically independent trials, each with a probability of
success p is given by:

P(k) = (Z)p’“(l —p)"* where (Z) = k;'(nn'k)'

In particular, the probability of m successes in m + n trials with probability of success, p on an individual trial is
given by:

m+n
P = m1-p)" <1
(m) < m )p (I-p)
for all p € (0,1) and m,n € ZT. That is;

(m+n)!
m!n!

(1-p)" <1 (2)
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By setting p = —"— in (2) the inequality (1) is obtained. This special inequality also appeared as Problem B-2

m+

in the 65th William Lowell Putnam Mathematical Competition [3].

Let T'(z) and +(z) respectively be the classical Gamma and Psi functions defined for z € RT by:

nln® i
I(z) = li = t*“letdt
(z) 60 x(sr:+1)(x—|—n)] /0 ¢ ’

d I'(z)

W(x) = . InT(x) = ()

It is well-known that the Gamma function satisfies the following properties.

L(n+1)=n!, neZzZt, (3)
I'(z+1)=al(z), zecR'. (4)

By utilizing the relation (3), inequality (1) takes the following elegant form:

F(m+n+1) (m +n)mtn
Fm+ 1)I'(n+1) mmnn

, m,n € Z*t. (5)

The purpose of this paper is to establish some related inequalities by using some basic analytical techniques. The
results are presented in the following section.

2. Main results

Definition 2.1. Recall that a function f : (0,00) — R is said to be completely monotonic if it has derivatives of
all orders and

(-1D)Ff®(z) >0 for ze(0,00), k=0,1,2,...
For more information on completely monotonic functions, refer to [4], [5], [6] and the references therein.
Lemma 2.2. [2]. Suppose that g : (0,00) — (0,1] is a completely monotonic function. Then,

g(z +y)

or I + .
s@gly) =L for my e BTUL0) (6)

Lemma 2.3. For x,y € RT, the following inequality holds true.

Pety+l) _ (@+y""

Mz +DI(y+1) = a7y (™

Proof. Let g(z) := e*z *T'(z + 1) for x € (0,00). Then, Ing(x) is completely monotonic on (0,00). See [1] for
instance. Consequently, g is completely monotonic and the result follows directly from Lemma 2.2.

Remark 2.4. Observe from equation (7) that;

xyY Pz+y+1)
(@ +y)*t T(x+ Dl (y+1)

Lemma 2.5. Let S and T be defined for z € [,1) and y € (0,1) by

S(z+vy)

S(x) =€z T(x+1) and T(x,y)= S@5w)

Then,

(i) S is increasing, and
.. Y 1

(”) ZT S S(y) S T(l’,y)
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Proof. (i) Let f(z) =InS(z) for z € [3,1). That is,
fl@)=xz—zlnz+InT(x+1). Then,

fl@Y =—-Inaz+y@+1)>0 for xe[%,l).

[\CI[9N}

Hence S(x) = e/(®) is increasing. Notice that t(z) > 0 for every z >
(ii) Proceed as follows for z € [3,1) and y € (0,1):

Sty Sk+y) 1 I yY v
T = S5~ S@ Sk - 5~ oT(yil) = o

since S(z) is increasing and I'(y + 1) < 1 for y € (0, 1).

Theorem 2.6. Let x € [%, 1) and y € (0,1). Then, the following inequalities hold true.

@ty Tety+l) _ (@+y"™
z®ey T T+ DC(y+1) = z%yy

Proof. By equation (8) and Lemma 2.5, we obtain;

v gy r 1
Vg = S @ty+l) _
ev (z+y) v D@+ 1)l(y+1)

concluding the proof.

Lemma 2.7. Let Q and A be defined for x € [1,1) and y € (0,1) by:

" T(x+1) an o) = Qz +y)
Q=AY = g

where v = 0.57721566490... is the Fuler-Mascheroni’s constant. Then,
(i) Q is increasing, and
(i) 2 < gt < Al@,y).

Proof. (i) Let g(z) = InQ(z) for z € [3,1). That is,
glx)=zlnr+Inl(x+1) —lny—2zlnz. Then,

1
g(z) =Inm—14+¢(@x+1)—Inz >0 for ze]

=, 1).
2’)

Therefore, Q(x) = ¢9(*) is increasing.

(i) Similarly, for z € [3,1) and y € (0,1), we proceed as follows:

RQlr+y)  Qla+y) 1 1wy

A(z,y) = Q(2)Q(y) = Qx) Q) 2 Qy) m(y+1) = nv

since @Q(x) is increasing and I'(y + 1) < 1 for y € (0,1).

Theorem 2.8. Assume that x € [%, 1) and y € (0,1). Then, the following inequalities are valid.

(z +y)*ty Nz+y+1)
<
z®ry T T+ 1DI'(y+1)

1 (x+y)*tY
v Ty

<

51
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Proof. By equation (8) and Lemma 2.7, we obtain;

yaryY Flz+y+1)
(x+y)etv e+ DI(y+1) —

vyY

ey < A(z,y) =

yielding the result.

Lemma 2.9. Let U and L be defined fora>1, > e, x € [%, 1) andy € (0,1) by:

Uz +vy)

af*I(z+1)
U(x)U(y)

mm

U(z) = and L(z,y) =

where e = 2.71828... is the Fuler’s number. Then,
(i) U is increasing, and

(ii) £ < pbs < Lz, y).

Proof. (i) Let h(z) =InU(z) for « > 1, B > e and = € [§,1). That is,

hz)=Ina+zlnf+InT(zx+1)+zlnz. Then,
hz) =InB—-1+9(@+1)—Inz >0

Hence, U(x) = "(®) is increasing.
(i) Also, for o > 1, 3> e and z € [1,1), we have;

Uty Uty 1 S 1 yY -y
U(x)U(y) Ulz) Uly) ~ )

Uly) apT(y+1) ~ apy
since U(z) is increasing and I'(y + 1) < 1 for y € (0,1).

L(xvy) =

Theorem 2.10. Suppose that « > 1, 8 >e, x € [%, 1) and y € (0,1). Then, the following inequalities are valid.

@ty  Tlety+l) _ (@+y)"
x® QY T+ DI(y+1) — xryY

(11)

Proof. By equation (8) and Lemma 2.9, we obtain;

yY 1 a%yY Nx+y+1)

o < L(z,y) = — (z+y) v+ DI (y+1)

establishing the result.

3. Conclusion

Some new two-sided inequalities related to the inequality (5) have been established. The procedure makes use of
some basic analytical techniques.
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