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We apply the theory of isotonic linear functionals to derive a series of known inequalities, exten-
sions of known inequalities, and new inequalities in the theory of dynamic equations on time
scales.

1. Introduction

A time scale is an arbitrary nonempty closed subset of the real numbers. For an introduction
to the theory of dynamic equations on time-scale, we refer to [1]. For functions defined
on a time scale, we can consider the derivative and also the integral. For example, when
the time scale is the set of all real numbers, the time-scale integral is an ordinary integral;
when the time scale is the set of all integers, the time-scale integral is a sum; when the time
scale is the set of all integer powers of a fixed number, the time-scale integral is a Jackson
integral.

In this paper, we present a series of inequalities for the time-scale integral. Among the
inequalities presented, we offer time-scale versions of Jensen’s-inequality, Jensen-type
inequalities, converses of Jensen’s inequality, inequalities for means, Holder’s inequality,
Minkowski’s inequality, Dresher’s inequality, Aczél’s inequality, Popoviciu’s inequality, and
Diaz-Metcalf’s inequality.



2 Abstract and Applied Analysis

The monograph [2] contains numerous classical inequalities that are proved for the
so-called isotonic linear functionals. Since the time-scale integral is in fact an isotonic linear
functional, the results from [2] can be applied to this setting. Our work shows that it is not
necessary to prove such kinds of inequalities “from scratch” in the time-scale setting as they
can all be obtained easily from well-known inequalities for isotonic linear functionals.

The setup of this paper is as follows. In the next section, we review some known
results from the literature concerning Jensen’s inequality on time-scale. Section 3 contains the
definition of an isotonic linear functional and the confirmations that the time-scale Cauchy
delta, Cauchy nabla, a-diamond, multiple Riemann, and multiple Lebesgue integrals all
are indeed isotonic linear functionals. Section 4 then is devoted to the time-scale Jensen’s
inequality and some of its generalizations. Some converses of Jensen’s inequality in the
form of time-scale Hermite-Hadamard’s inequality and generalizations of it are contained
in Section 5. Section 6 presents the multidimensional time-scale versions of Holder’s and
Cauchy-Schwarz’s inequality, followed in Section7 by Minkowski’s inequality. Section 8
is concerned with Dresher’s inequality, and Section 9 offers time-scale versions of Aczél’s
and Popoviciu’s inequalities. Section 10 contains Bellman’s inequality and Section 11 deals
with the Diaz-Metcalf inequality and some consequences. Five further converses of Jensen’s
inequality are contained in the final Section 12.

2. Known Results Concerning Jensen’s Inequality

Jensen’s inequality is of great interest in the theories of differential and difference equations
as well as other areas of mathematics. The original Jensen inequality can be stated as follows.

Theorem 2.1 (Jensen’s inequality [3, Formula (5')]). Let a,b € R with a < b, and suppose I C R
is an interval. If ® € C(I, R) is convex and f € C([a,b],I), then

Ja fOdEY [ O(f(®)dt
o = < . 2.1

< b-a - b-a @1
The Jensen inequality on time-scale has been obtained by Agarwal et al. [4].

Theorem 2.2 (Jensen’s inequality [1, Theorem 6.17]). Let a,b € T with a < b, and suppose I C R
is an interval. If ® € C(I,R) is convex and f € Crq([a, b],I), then

b-a b-a
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When T = R in Theorem 2.2, we obtain Theorem 2.1. When T = Z in Theorem 2.2, we
get the usual geometric-arithmetic mean inequality.

The following result is given by Wong et al. in [5]. When h(f) = 1 in Theorem 2.3, we
obtain Theorem 2.2.
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Theorem 2.3 (Jensen’s inequality [5, Theorem 2.2]). Let a,b € T with a < b, and suppose I C R

is an interval. Assume h € Cwq([a,b],R) satisfies J’E |h(t)|At > 0. If ® € C(I,R) is convex and
f € Cwl(la,b],I), then

b b
o <fa|h<t>|f<t>At> PHLOILICONY 23)

IO A MO Y:

In [6], Ozkan et al. proved that Theorem 2.3 is also true if we use the nabla integral
(see [1, Section 8.4]) instead of the delta integral. In [7], Sheng et al. introduced the so-called
a-diamond integral, where 0 < a < 1. It is a linear combination of the delta integral and the
nabla integral. When a = 1, we get the usual delta integral, and when a = 0, we get the usual
nabla integral. The following result concerning the a-diamond integral is given by Ammi et
al. in [8] (see also [6]).

Theorem 2.4 (Jensen's inequality [8, Theorem 3.3]). Let a € [0,1]. Let a,b € T with a < b and

suppose I C R is an interval. Assume h € C([a, b], R) satisfies Ll: |[h(t)|Oat > 0. If ® € C(I,R) is
convex and f € C([a,b],I), then

b b
(D<fa|h(t)|f(t)<>ut> . Jalh O£ () Oat (2.4)
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3. Isotonic Linear Functionals and Time-Scale Integrals
We recall the following definition from [2, page 47].

Definition 3.1 (Isotonic linear functional). Let E be a nonempty set and L be a linear class of
real-valued functions f : E — R having the following properties:

(L1) If f, g€ Land a,b € R, then (af +bg) € L.
(L) If f(t) =1forallt € E, then f € L.

An isotonic linear functional is a functional A : L — R having the following properties:
(A)) If f,ge Land a,b € R, then A(af + bg) = aA(f) + bA().
(Ap) If feLand f(t) >0forallt € E, then A(f) > 0.

When we use the approach of isotonic linear functionals as given in Definition 3.1, it
is not necessary to know many details from the calculus of dynamic equations on time-scale.
We only need to know that the time-scale integral is such an isotonic linear functional.

Theorem 3.2. Let T be a time scale. For a,b € T with a < b, let

E=[a,b)nT, L=Cu([ab)R). (3.1)
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Then (L1) and (Ly) are satisfied. Moreover, let

b
A(f) = f F(H)At, (32)

where the integral is the Cauchy delta time-scale integral. Then (A1) and (Ay) are satisfied.
Proof. This follows from [1, Definition 1.58 and Theorem 1.77]. O

Instead of recalling the formal definition of the time-scale integral and the definition
of the set of rd-continuous functions C,q used in Theorem 3.2, which can be found in [1,
Section 1.4], we choose to only give a few examples.

Example 3.3. If T = R in Theorem 3.2, then L = C([a, b],R) and

b
A(f) = f f(tydt. (3.3)

If T = Z in Theorem 3.2, then L consists of all real-valued functions defined on [a,b - 1] NZ
and

b-1
A(f) = X f®). (3.4)
t=a
Let h > 0. If T = hZ in Theorem 3.2, then L consists of all real-valued functions defined on
[a,b—h] NhZ and
b/h-1

A(f)=h D, f(K). (35)

k=a/h

Let g > 1. If T = g"° in Theorem 3.2, then L consists of all real-valued functions defined on
[a,b/gq] N g" and

logq(b)—l

A(f)=@-1) X d'f(d). (3.6)

k:logq(a)

Note that Theorem 3.2 also has corresponding versions for the nabla and a-diamond
integral, which are given next for completeness.

Theorem 3.4. Let T be a time scale. For a,b € T with a < b, let

E = (a,b]NT, L =Cyq((a,b],R). (3.7)
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Then (L1) and (Ly) are satisfied. Moreover, let

b
A(f) = f £V, (3.8)

where the integral is the Cauchy nabla time-scale integral. Then (A1) and (Ay) are satisfied.
Proof. This follows from [1, Definition 8.43 and Theorem 8.47]. O

Theorem 3.5. Let T be a time scale. For a,b € T with a < b, let
E=1[ab]NT, L =C([a,b],R). (3.9)

Then (L1) and (Ly) are satisfied. Moreover, let

b
A(f) = J f(#)0at, (3.10)

where the integral is the Cauchy a-diamond time-scale integral. Then (A1) and (A) are satisfied.
Proof. This follows from [7, Definition 3.2 and Theorem 3.7]. O

Multiple Riemann integration on time-scale was introduced in [9]. The Riemann
integral introduced there is also an isotonic linear functional.

Theorem 3.6. Let Ty,..., T, be time-scale. For a;, b; € T; with a; < b;, 1 <i<n, let

E c ([a1,b1) NT1) x -+ x ([an, bu) N Ty) (3.11)

be Jordan A-measurable and let L be the set of all bounded A-integrable functions from E to R. Then
(L1) and (Ly) are satisfied. Moreover, let

A(f) = L f(tAt, (3.12)

where the integral is the multiple Riemann delta time-scale integral. Then (A1) and (A;) are satisfied.
Proof. This follows from [9, Definition 4.13 and Theorem 3.4]. O

From [9, Remark 2.18], it is also clear that a theorem similar to Theorem 3.6 is also true
for the nabla case or any mixture of delta and nabla integrals in the multiple variable case.

The multiple Lebesgue integration on time-scale was introduced in [10]. The Lebesgue
integral introduced there is also an isotonic linear functional.

Theorem 3.7. Let Ty,..., T, be time-scale. For a;,b; € T; with a; < b;, 1 <i<n, let

Ec ([allbl) ﬁ’]I‘l) Xoeee X ([an/bn) an) (3.13)
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be Lebesgue A-measurable and let L be the set of all A-measurable functions from E to R. Then (L)
and (L) are satisfied. Moreover, let

A(f) = L F(t)AL, (3.14)

where the integral is the multiple Lebesgue delta time-scale integral. Then (A1) and (Ay) are satisfied.
Proof. This follows from [10, Section 3]. O
Theorem 3.8. Under the assumptions of Theorem 3.7, let A(f) be replaced by

_ [h)lf (At
AROS:

A(f)

, (3.15)

where h : E — R is A-integrable such that (. |h(t)|At > 0. Then A is an isotonic linear functional
satisfying A(1) = 1.

4. Jensen’s Inequality

Jessen in [11] gave the following generalization of Jensen’s inequality for isotonic linear func-
tionals.

Theorem 4.1 (Jessen’s inequality [2, Theorem 2.4]). Let L satisfy properties (L1) and (Ly).
Assume @ € C(I,R) is convex, where I C R is an interval. If A satisfies (A1) and (Az) such that
A(1) =1, then for all f € L such that ®(f) € L, one has A(f) € I and

D(A(f)) < A(D(f))- (41)

Now our first result is the following generalization of Jensen’s inequality.

Theorem 4.2 (Jensen’s inequality). Assume @ € C(I,R) is convex, where I C R is an interval. Let
E C R" be as in Theorem 3.7 and suppose f is A-integrable on E such that f(E) = 1. Moreover, let
h:E — R be A-integrable such that [ |h(t)|At > 0. Then

q)<fglh(t)|f(t)At> < fglh(t)I‘D(f(t))At' 42)
[elh(t)|At [e|h(t)|At
Proof. Just apply Theorems 4.1 and 3.8. O

Remark 4.3 (Jensen’s inequality). Note that the known results from Section 2 follow from
Theorem 4.1 in the same way as Theorem 4.2 does: Theorem 2.3 follows as in Theorems 3.2
and 2.4 follows as in Theorem 3.5. Note also that a similar theorem for the multiple Riemann
integral can be stated and proved using Theorem 3.6. This will be the case for all inequalities
stated in this paper; however, we only explicitly state each time the case for the multiple
Lebesgue integral.
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5. Hermite-Hadamard’s Inequality

Beesack and Pecari¢ in [12] gave the following generalization of Hermite-Hadamard’s
inequality for isotonic linear functionals.

Theorem 5.1 (Beesack-Pecari¢’s inequality [2, Theorem 3.37]). Let L satisfy properties (L1) and
(Ly). Assume @ € C(I,R) is convex, where I = [m, M] C R with m < M. If A satisfies (A1) and
(Ay) such that A(1) =1, then for all f € L such that ®(f) € L, one has

A(f) (f)

A(D(f)) € —7—~D(m) + <I>(M) (5.1)

Theorem 5.2 (Hermite-Hadamard’s inequality). Assume @ € C(I,R) is convex, where I =
[m,M] C R with m < M. Let E C R" be as in Theorem 3.7, and suppose f is A-integrable on
E such that f(E) = I. Moreover, let h : E — R be A-integrable such that [, |h(t)|At > 0. Then

[elhOID(f )AL M — [p[h(DIf )AL/ [lh ()] At

AZOI M- o )
. IEIh(t)lf(t)i;/_fih(t)|At—m OM).
Proof. Just apply Theorems 5.1 and 3.8. O

Remark 5.3 (Hermite-Hadamard’s inequality). Note that the known result [13, Theorem 3.14]
(see also [14, 15]) follows from Theorem 5.1 in the same way as Theorem 5.2 does, this time
applying Theorem 3.5.

A combination of Theorem 4.1 and Theorem 5.1 in a slightly different form is given by
Pecari¢ and Beesack in [16] as follows.

Theorem 5.4 (Pecari¢-Beesack’s inequality [2, Theorem 5.13]). Let L satisfy properties (L1) and
(Lp). Assume @ € C(I,R) is convex, where [m, M] C I with m < M and I C R is an interval.
Suppose A satisfies (A1) and (Ay) such that A(1) = 1. Let f € L such that f(E) C [m, M] and
@(f) € L, and define p,q > 0 such that p + q > 0 and

M
A(f) = _P";Z (5.3)
holds. Then
pm+gM p®(m) + gd(M)
®<—P+q >§A((D(f))§ LI (5.4)

Theorem 5.5 (Hermite-Hadamard’s inequality). Assume @ € C(I,R) is convex, where
[m, M] C I withm < M and I C R is an interval. Let E C R" be as in Theorem 3.7 and suppose f is
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A-integrable on E such that f(E) C [m, M]. Moreover, let h : E — R be A-integrable such that
[ |h(t)|At > 0. Let p, q > 0 be such that p + q > 0 and

[lh®If ()AL pm +gM

AT >
holds. Then
CI,<pm+qM > OIS B) AL pd(m) +gDM) 5:6)
p+q [glh(®)|At p+q
Proof. Just apply Theorems 5.4 and 3.8. O

6. Holder’s Inequality
We first recall Holder’s inequality for isotonic linear functionals as given in [2].

Theorem 6.1 (Holder’s inequality [2, Theorem 4.12]). Let E, L, and A be such that (L), (L,),
(A1), and (Ay) are satisfied. For p#1, define g = p/(p — 1). Assume |w||f|P, |w||g|?, |lwfg| € L. If
p>1, then

A(lwfgl) < AVP(lwl| f|7) AV (1wl | 7). (6.1)

This inequality is reversed if 0 < p < 1 and A(lw||g|7) > 0, and it is also reversed if p < 0 and
A(Jellf17) > 0.

Theorem 6.2 (Holder’s inequality). For p > 1, define g = p/(p —1). Let E C R" be as in
Theorem 3.7. Assume |w||f|P, |w||g|?, |wfg|are A-integrable on E. If p > 1, then

| wwsmswlats ([ wolleo |”At)1/p<L |w<t>||g<t>|th)1/q. (62)

This inequality is reversed if 0 < p < 1 and [ |w(t)||g(t)|1At > 0, and it is also reversed if p < 0 and
Je koI (At > 0.
Proof. Just apply Theorems 6.1 and 3.7. O

Remark 6.3 (Holder’s inequality). Note that the known results from the time-scale literature
follow from Theorem 6.1 in the same way as Theorem 6.2 does: [1, Theorem 6.13] follows as
in Theorem 3.2 and [8, Theorem 4.1] (see also [17, 18]) follows as in Theorem 3.5.

Theorem 6.4 (Cauchy-Schwarz’s inequality). Let E C R" be as in Theorem 3.7. If |w|f?, |w|g?,
|w f g| are A-integrable on E, then

fE |eo(t) F(1)g(1)] At < \/ (fE|w<t>|f2<t>At) (fE|w<t>|g2(t>At). (63)

Proof. Just let p = 2 in Theorem 6.2. O
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7. Minkowski’s Inequality

Another classical inequality is Minkowski’s inequality. We first recall Minkowski’s inequality
for isotonic linear functionals as given in [2].

Theorem 7.1 (Minkowski’s inequality [2, Theorem 4.13]). Let E, L, and A be such that (Ly),
(Ly), (A1), and (A,) are satisfied. For p € R, assume |w||f|F, |w||g[F, |w||f + g[P € L. If p > 1, then

AYP(lwl|f + g|") < AP (||| f]P) + AVP (Jw]|g|P)- (7.1)

This inequality is reversed if 0 < p <1 or p < 0 provided A(|w||f[P) > 0 and A(|w||g|P) > 0 hold.

Theorem 7.2 (Minkowski’s inequality). Let E C R" be as in Theorem 3.7. For p € R, assume
lw||fIF, |w||glP, |w|| f + g|P are A-integrable on E. If p > 1, then

<Llw(t)||f(t) +g<t>|”At)1/p < (L Iw(t)llf(t)lpAt>1/

+ (L |w(t)||g(t)|pAt>1/

This inequality is reversed for 0 < p < 1 or p < 0 provided each of the two terms on the right-hand
side is positive.

(7.2)

Proof. Just apply Theorems 7.1 and 3.7. O

Remark 7.3 (Minkowski’s inequality). Note that the known results from the time-scale
literature follow from Theorem 7.1 in the same way as Theorem 7.2 does: [1, Theorem 6.16]
follows as in Theorem 3.2 and [8, Theorem 4.4] (see also [17, 18]) follows as in Theorem 3.5.

8. Dresher’s Inequality

If n = 2 in the result of this section, then one has the so-called Dresher inequality (see [19,
Section 7]). We first present the generalization of this inequality for isotonic linear functionals
as given in [2].

Theorem 8.1 (Dresher’s inequality [2, Theorem 4.21]). Let E and L be such that (Ly), (L,) are
satisfied, and suppose that both A and B satisfy (A1), (Ag). If

n P n r
[wl| fil”, IWI<Z|fi|> ol |w|<Z|gi|> €L, (8.1)
i=1 i=1

where p > 1 >r > 0and B(|lw||gi|") > 0 for 1 <i < n, then

A<|w|(z,1|f1|>)> e n<A<| ||fl|”>>”<” g
<B(|w|(2i:1|3i|)) ; B(lw||gi|") : (82)
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Theorem 8.2 (Dresher’s inequality). Let E C R" be as in Theorem 3.7. If

n p n r
|w||f1 p, |w|<Z|f1|> ’ |w||gl r, |w|<Z|g,|> (8.3)
i=1 i=1

are A-integrable on E, wherep > 1> r > 0 and fE lw(t)]|gi(t)|" At > 0 for 1 <i < n, then

<fE|w<t>|<2?_1|fi<t>l>”At>1/(p_r) < i(f'f ©Ollf "(t)lp“>l/(p_r). (8.4)
[elo®I(Zi|g:(D])" At T AN\ JElo®]]si] At

Proof. Just apply Theorems 8.1 and 3.7. O

Remark 8.3 (Dresher’s inequality). Dresher’s inequality on time-scale is new even for the
cases of a single-variable Cauchy delta and nabla integral and also for the a-diamond integral.

9. Popoviciu’s Inequality
We first recall Popoviciu’s inequality for isotonic linear functionals as given in [2].

Theorem 9.1 (Popoviciu’s inequality [2, Theorem 4.27]). Let E, L, and A be such that (L1), (L),
(A1), and (Ay) ave satisfied. For p #1, define q = p/(p — 1). Assume |f|P, |g|9, |fg| € L. Suppose
fo, o > 0 are such that

fo-A(fP) >0, g -A(lgl) >0 (9.1)
Ifp > 1, then
(72 -Af) " (52~ Adgl) " < fogo - A £3])- 92)

This inequality is reversed if 0 < p < 1and A(|g]|7) > 0orif p < 0and A(|f|P) > 0.

Theorem 9.2 (Popoviciu’s inequality). Let E C R" be as in Theorem 3.7. For p#1, define q =
p/(p—1). Assume |f|F,|g|%,|f g| are A-integrable on E. Suppose fo, o > 0 are such that

ff;-J‘ |f(O|"At>0, gg—f lg®)]7at > 0. (9.3)
E E
Ifp > 1, then
1/p 1/q
_ p_ P q_ q
fuso- [ 1rwglacz (- [ 1rorar) " (s0- [ 1gorar) o

This inequality is reversed if 0 < p < 1and [ |g(t)|1At > 0orif p < 0and [, |f(t)[P At > 0.

Proof. Just apply Theorems 8.1 and 3.7. O
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Theorem 9.3 (Aczél’s inequality). Let E C R" be as in Theorem 3.7. Assume f?, g%, |fg| are A-
integrable on E. If fo, go > 0 are such that

g-[ poaso G| goarso ©5)
E E
then
- 2 _ 2 _
oo~ [ I 1001t > \/ (7-[ roar)(g-] soar). ©96)
Proof. Just let p = 2 in Theorem 9.2. O

Remark 9.4 (Aczél’s and Popoviciu’s inequalities). Aczél’s and Popoviciu’s inequalities on
time-scale are new even for the cases of a single-variable Cauchy delta and nabla integral
and also for the a-diamond integral. The original Aczél inequality can be found in [20]. For a
version of Aczél’s inequality for isotonic linear functionals, we refer to [2, Theorem 4.26].

10. Bellman’s Inequality
We first recall Bellman’s inequality for isotonic linear functionals as given in [2].

Theorem 10.1 (Bellman’s inequality [2, Theorem 4.29]). Let E, L, and A be such that (L1), (L,),
(A1), and (A,) are satisfied. For p € R, assume |f|7, g7, (| f| + |g|) € L. Suppose fo, go > 0 are such
that

fi=A(fI")y >0, g -A(gl")>o. (10.1)

Ifp>1, then

(- 4051)" + (5 -4081)"™") < Go+ o) - AU+ 181)).
(10.2)

This inequality is reversed if 0 < p < 1or p < 0and A(|f|F) > 0.

Theorem 10.2 (Bellman’s inequality). Let E C R" be as in Theorem 3.7. For p € R, assume
Lf17, 1817, (If| + |g|) are A-integrable on E. Suppose fo, o > 0 are such that

f- L lfm)Pat>o, & - L lg®)|" At > 0. (10.3)
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Ifp > 1, then

<(f§ -[ |f<t>|”At)w « (st~ |g<t>|”At)w>p < ()’ - [ (f0]+ g0l AL

(10.4)

This inequality is reversed if 0 < p < 1orp <0and [, |f(t)|P At > 0.

Proof. Just apply Theorems 10.1 and 3.7. O

11. Diaz-Metcalf’s Inequality

If p = g =2 and w = 1 in the first result of this section, then one has the so-called Diaz-Metcalf
inequality. We first present the generalization of this inequality for isotonic linear functionals
as given in [2].

Theorem 11.1 (Diaz-Metcalf’s inequality [2, Theorem 4.14]). Let E, L, and A be such that (Ly),
(Ly), (A1), and (Az) are satisfied. For p#1, let q = p/(p — 1). Assume |w||f|P, |w||g|?, |wfg| € L

and, if p#0,

0<m<|f(0)]||g@®)] " <M, VxeE. (11.1)

Ifp>1,orifp <0and A(Jw||f|P) + A(|w]||g|7) > 0, then
(M -m)A(|lwl||f]") + (mMP - Mm”)A(|wl||g|") < (MP -mP)A(|wfg]). (11.2)

This inequality is reversed if 0 < p < 1 and A(lw||f|P) + A(Jwl|g|7) > 0.

Theorem 11.2 (Diaz-Metcalf’s inequality). Let E C R” be as in Theorem 3.7. For p#1, let q =
p/(p—1). Assume |w|| f|F,|w||g|?, |wf g| are A-integrable on E and, if p #0,

0<m<|f(x)]||g@)] " <M, VxeE. (11.3)

Ifp>1,orifp < 0and at least one of the two integrals on the left-hand side of the following inequality
is positive, then

(M - m) Llw(t)l | (1) At + (mMP — MmP) Llw(t)l |g(t)|" At
(11.4)

< (MP — ) fElwu)f(t)g(t)IAt-

This inequality is reversed if 0 < p < 1 and at least one of the two integrals on the left-hand side is
positive.

Proof. Just apply Theorems 11.1 and 3.7. O
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The last two results in this section follow from [2, Theorem 4.16 and Theorem 4.18] in
the same way as Theorem 11.2 follows from Theorem 11.1.

Theorem 11.3. Let E,p,q,w, f, g, m, M be as in Theorem 11.2. If p > 1, then

M —m)"P(mMP — MmP)"/1
Llwmf(t)g(t)mtz [p)7]q] V)

< L|w<t>||f<t>|”At)w(L|w<t>||g<t>|w>l/q.

This inequality is reversed if p < 0 or 0 < p < 1, provided at least one of the two integrals on the
right-hand side is positive.

(11.5)

Proof. Just apply [2, Theorem 4.16] and Theorem 3.7. O

Theorem 11.4. Let E,p,q,w, f, g, m, M be as in Theorem 11.2 and assume

0<m<F(x)<M, 0<G(x)<M, VxeE, (11.6)

where F = f(f +¢)™P and G = g(f + g)™"'P. Let K(p,q, m, M) denote the constant on the right-
hand side of the inequality in Theorem 11.3. If p > 1, then

1/p
( L o(t)I(|f()] + |g<t>|)”At>

>K(p,q,m, M) x {(JE |w(t)||f(t)|pAt>1/p + <’[E |w(t)||g(t)|pAt>1/p}.

(11.7)

This inequality is reversed if 0 < p <1, or if p < 0 and the integral on the left-hand side is positive.

Proof. Just apply [2, Theorem 4.18] and Theorem 3.7. O

12. Further Converses of Jensen’s Inequality

Several results from the previous sections are sometimes also called converses of Jensen’s
inequality. This section is concerned with some further converses of Jensen’s inequality. The
five results presented follow from the specified results in [2] in the same way as Theorem 5.2
follows from Theorem 5.1.

Theorem 12.1. (a) Assume ® € C(I,R) is convex, where I = [m, M] with m < M such that
@"(x) > 0 with equality for at most isolated points of 1. Assume further that either

(i) D(x) >0 forall x € 1,
(i") D(x) > 0 for all m < x < M with either ®(m) = 0, @' (m) #0, or D(M) =0, D' (M) #0,
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(ii) d(x) < Oforall x € I,
(ii") d(x) < 0 for all m < x < M with precisely one of ®(m) =0, D(M) = 0.

Let E C R" be as in Theorem 3.7, and suppose f is A-integrable on E such that f(E) = 1. Moreover,
let h: E — R be A-integrable such that [, |h(t)|At > 0. Then

(12.1)

[elh@®0(f(B) AL A(D<J,5|h(t)|f(t)At>
[pIh(t)|At - [e|h(t)| At

holds for some A > 1 in cases (i), (i), or A € (0,1) in cases (ii), (i ). More precisely, a value of A,
depending only on m, M, ®, may be determined as follows: define v = (®(M) — D(m))/ (M — m).
Ifv =0, let X € (m, M) be the unique solution of the equation ®@'(x) = 0; then A = ®(m)/D(X). If
v #0, let X € [m, M] be the unique solution of the equation v®(x) — @' (x)(D(m) + v(x —m)) = 0;
then A = v/®' (X). Moreover, one has X € (m, M) in the cases (i), (ii).

(b) Let all the hypotheses of (a) hold except that @ is concave on I with @"(x) < 0 with equality
for at most isolated points of 1. Then

(12.2)

Jelh@®IO(f ()AL MD<IEIh(t)If(t)At>
[BIIGIN - [t )’

where A is determined as in (a). Furthermore, A > 1 holds if ®(x) < O for all x € (m, M), and
0 <X < 1holds if ®(x) >0 for all x € (m, M).
Proof. Just apply [2, Theorem 3.39] and Theorem 3.8. O

Theorem 12.2. (a) Let E, f,1,m, M, h, v be as in Theorem 12.1, and let ® € C(I,R) be differentiable
such that @' is strictly increasing on 1. Then

JelhOI@(fB)AL ¢,<M> (12.3)

[e|h(t)|At - [ph(t)|At

for A = ®(m) - O(X) + v(x —m) € (0,(M —m)(v —D'(m))), where X € (m, M) is the unique
solution of the equation @' (x) = v.
(b) Let all the hypotheses of (a) hold except that @' is strictly decreasing on I. Then

(12.4)

®<fglh(t)|f(t)At> PN BLIG GO
[BIGIIN Y [L|n(b)|At

for L = ®(X) - D(m) —v(x —m) € (0, (M — m)(D'(m) —v)) with X given in (a).

Proof. Just apply [2, Theorem 3.41] and Theorem 3.8. O
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Theorem 12.3. In addition to the assumptions of Theorem 5.2, let | C R be an interval such that
J D ©(I) and assume that F : | x | — R is increasing in the first variable. Then

F<fEIh(t)I‘I’(f(t))At’q)<fElh(t)lf(f)At>>

Jelh)at Jeln(b)]at
< max P ®(m) + 3 m0(M), 0(x)) (125)

= max F(O0(m) + (1= 0)D(M), ®(0m + (1= O)M),

and the right-hand side of the inequality is an increasing function of M and a decreasing function of
m.
Proof. Just apply [2, Theorem 3.42] and Theorem 3.8. O

Theorem 12.4. Under the same hypotheses as in Theorem 12.3 except that F is decreasing in its first
variable, one has

F<IEIh(t)I‘D(f(t))At,q)<fElh(f)lf(t)At>>

[elh(t)| At [oIh(t)|At
i M- x xom (12.6)
2 it F (R + S 20,000

= min FO®(m) + (1= O)D(M), ®(0m + (1 - 0)M)),

and the right-hand side of the inequality is a decreasing function of M and an increasing function of
m.

Proof. Just apply [2, Theorem 3.42'] and Theorem 3.8. O

Theorem 12.5. Assume @ € C(I,R) is convex, where I C R is an interval. Let E C R" be as in
Theorem 3.7. Let h : E — R be A-integrable on E such that 0 < [ |h(t)|At < a for some a € R. If
|h|f and |h|(D o f) are A-integrable on E and a € I is such that

aa— [ |h(t)|f (t) At

= [RDIAE el (12.7)

then

(12.8)

q><“a - IEIh(t)If(t)At> S a®(a) - [ |h()|D(f(t)) At
a— [c|h(t)|At - a - [|h(t)|At )

Proof. Just apply [2, Lemma 4.25] and Theorem 3.7. O
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