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GENERALIZATION OF MAJORIZATION THEOREM

M. ADIL KHAN, N. LATIF AND J. PECARIC

(Communicated by A. Agli¢ Aljinovic)

Abstract. We give generalization of majorization theorem for the class of n-convex functions
by using Taylor’s formula and Green function. We use inequalities for the éeby§ev functional
to obtain bounds for the identities related to generalizations of majorization inequalities. We
present mean value theorems and n-exponential convexity for the functional obtained from the
generalized majorization inequalities. At the end we discuss the results for particular families of
function and give means.

1. Introduction and preliminaries
For fixed m > 2 let

X=(X1yees%m), Y= 15y Vm)

denote two real m-tuples. Let
Xy Z X 2. 2
X(1) S X@2) S-S

be their ordered components.

DEFINITION 1. [15, p. 319] x is said to majorize y (or y is said to be majorized
by x), in symbol, x >y, if
!

1
2V < 2 (1)

i=1 i=1
holds for [ =1,2,...,m—1 and

m m
Exi = 2)’i~
i=1 i=1

Note that (1) is equivalent to

2 s X X

i=m—I+1 i=m—I+1
holds for I =1,2,... . m—1.
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The following theorem is well-known as the majorization theorem given by Mar-
shall and Olkin [13, p. 14] (see also [15, p. 320]):

THEOREM 1. Let x = (x1,...,%n), ¥y = (V1,--.,Ym) be two m-tuples such that x;,
yi €la,b) (i=1,...,m). Then
m m
200i) < X9 (x) (2)
i=1 i=1
holds for every continuous convex function ¢ : [a,b] — R if and only if x >y holds.

The following theorem can be regarded as a weighted version of Theorem 1 and is
proved by Fuchs in [8] ([13, p. 580], [15, p. 323]):

THEOREM 2. Let x = (x1,...,%m), ¥ = (V1,...,Ym) be two decreasing real m-

tuples with x;, y; € [a,b] (i=1,...,m) and w = (w1, wa,...,wy) be a real m-tuple
such that
! !
Ewiyi< ZW,-x,-forlzl,...,m—l, 3)
i=1 i=1
and

m m
Y wiyi = D wixi. 4)
i=1 i=1

Then for every continuous convex function ¢ : [a,b] — R, we have
m m
S owit (vi) < Y wid(xi). )
i=1 i=1

The following integral version of Theorem 2 is a simple consequence of Theorem
12.14 in [17] (see also [15, p. 328]):

THEOREM 3. Let x,y: [a,b] — [a, B] be decreasing and w : [a,b] — R be con-
tinuous functions. If

/uv w(t)y(t)dt < /av w(t)x(t)dt forevery v € [a,b], (6)

and
b

/ ") (e dr = / w(t)x(1) dt )

a

hold, then for every continuous convex function ¢ : o, B] — R, we have

b b
[ o a < [wio ) ar ®)
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For other integral version and generalization of majorization theorem see [13, p.
5831, [1,2,3,4,5,11, 12].

Consider the Green function G defined on [a, 3] x [a, B] by
(P
bpiea cocp
The function G is convex in s, it is symmetric, so it is also convex in 7. The function
G is continuous in s and continuous in 7.

For any function ¢ : [a, ] — R, ¢ € C?>([e, B]), we can easily show by integrat-
ing by parts that the following is valid

G(1,5) = €))

_ B—x xX—0o

B
00+ G 9(B)+ [ G0 ()as (10)

where the function G is defined as above in (9) ([19]).
The following theorem is well known in the literature as Taylor’s formula or Tay-
lor’s theorem with the integral remainder.

¢(x)

THEOREM 4. Let n be a positive integer and ¢ : [ct, B] — R be such that ¢~
is absolutely continuous, then for all x € [o, B] the Taylor’s formula at the point ¢ €
o, B] is

O(x) =T,—1(¢;¢,x) +Ry—1(¢;¢,x) (11)

where T,_1(¢;c,x) is Taylor’s polynomial of degree n—1, i.e.

n=1 (k)
T-1(¢;c,x) = i%(x_c)k
= ~

and the remainder is given by

Rualien) = gy 07000y ar

In order to recall the definition and basic result of n-convex function, firs we write
the definition of divided difference.

DEFINITION 2. [15, p. 15] Let ¢ be a real-valued function defined on [a, f].
The divided difference of order n of the function ¢ at distinct points [, 8] is defined
recursively by

and

¢[x07.”7xn] _ (P[xl,...,)(fn} —(P[x 7...,)(:"71].
Xp — X0

The value @[xo,...,x,] is independent of the order of the points xo, ... ,x;,.
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The definition may be extended to include the case that some (or all) the points
coincide. Assuming that ¢/~1) (x) exists, we define

UV (x)

. 12
G- -

Ox,...,x] =
N——

Jj—times

DEFINITION 3. [15, p. 15] A function ¢ : [o, B] — IR is said to be n-convex, n >
0, on [a, B] if and only if for all choices of (n+ 1) distinct points xo,...,x, € [@, 3],
the nth order divided difference is non negative that is

Ox0,x1,...,%,] =0

THEOREM 5. [15, p. 16] Let (Z) [ ,[3] — R be a function such that ¢\ exists,
then ¢ is n-convex if and only if ¢ >0

In this paper we utilize Taylor’s theorem with the integral remainder and Green
function and establish generalization of majorization theorem for the class of n-convex
functions. We use inequalities for the Ceby3ev functional to obtain bounds for the
identities related to generalizations of majorization inequalities. We present mean value
theorems and n-exponential convexity for the functional obtained from the generalized
majorization inequalities which leads to exponential convexity and log-convexity for
these functionals. Finally, we discuss the results for particular families of function and
give classes of Cauchy type means and prove their monotonicity.

2. Main results

We begin this section with the proof of some identities related to generalizations
of Majorization inequality.

THEOREM 6. Let ¢ : [a, ] — R be such that ¢"~Y) is absolutely continuous
Sfor some n >3 and let w = (wi,...,Wp), X = (X1,...,%n) and 'y = (y1,...,ym) be
m-tuples such that x;, y; € [, 8], wi € R (i=1,...,m) and G be the Green function
as defined in (9). Then

iwﬂp (xi) — iwiq) (vi) = w iWi (xi —yi)
n—3 ¢(k+2)(a)

B [um m
+2 T/a (;WiG(xi,s) _;WiG(Yi75)> (s — a)kds

k=0

B[ (B[ m
+ﬁ/ (/ (2“”” sz (Vi s )S—f)”3dS> 0" (t)dr.
“Ja t =

13)
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and

iwm(xz')—iwsz(yz')— q)(ﬁ) ¢ Ewl Xi = yi)
i=1 =1 =
n=3 (_ 1\kp(k+2)
+ Z M[ ZWiG(xhs)_ ZwiG(yi,S) (ﬁ _S)kds
k. o i=1 i=1

k=0

—ﬁ/aﬁ (/O: (é w;G(xi,s) — éwiG(yhs)) (s—t)"‘3ds> o (¢)dr.

(14)
Proof. Using (10)in X7 w;i ¢ (xi) — X7, wi ¢ (i) we have
2wi (xi) = X wid (vi)
i=1 i=1
= #(B) —9() iwi (xi —vi) —|—/ﬁ iwiG(x,-,s) - iwiG(y,-,s) 0" (s)ds.
p-o S o izl i=1
15)

Now applying Taylor’s formula (11) on the function ¢” at the point ¢ and replacing n
by n—2 (n>3) we have

gwmw>

0'(0) = 3 T -t g [0 60t a6)

k=0

And similarly Taylor’s formula for ¢” at the point 8 and replacing n by n—2
(n > 3) we have

n=3 4 (k+2)

k=0

n 3
=B~ G /q) a (17

Using (16) in (15) we get

m m (ﬁ) ¢
;WW(X:')—;WW(%)— B o Zw,, yi)

i=1

+ 2 3 ¢lk+2) (oc) /ﬁ (iwiG(xi,S) —iwiG(yi,S)> (s— a)kds
' i=1 i=1
+ﬁ/a (giwiG(xi,s) i: G(yi,s) ) (/ ¢ )i 3dt>d

By applying Fubini’s theorem in the last term of (18) we obtain (13).
Similarly using (17) in (15) and applying Fubini’s theorem we obtain (14). [

(18)

Integral version of the above theorem can be stated as:
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THEOREM 7. Let ¢ : [a, B] — R be such that ¢""~) is absolutely continuous for
some n >3 and let and x,y : [a,b] — [a,B], w: [a,b] — R be continuous functions
and G be the Green function as defined in (9). Then

[ w@otenar— [ wiwot(e)ar = e | ’ w(©) (1) — y(2))dT
+:§ZW/; (/lew(r)((G(x(T),s) —G(y(r)7s))d1> (S—Ot)kds
1 B B b . "
o, ( / ( [ wEN(G0.5) - G ) (-0 s ) o
(19)
and
[ w@oton - [ w@o0@)ar = | ’ (1) (1) — ()T
+ 5 O ([ w601 e ) (8-
! ! t ’ n— (n)
_m/a (/a (/ﬂ W(T)((G(x(f),s)—G(y(r),s))dr) (s—1) 3ds) " (1)d.
(20)

In the following theorem we obtain generalizations of majorization inequality for
n-convex functions.

THEOREM 8. Let ¢ : [a, ] — R be such that ¢"~Y) is absolutely continuous
Sfor some n>=3 andlet w = (wy,...,wy), X = (x1,...,%n) and y = (y1,...,Ym) be m-
tuples such that x;, y; € [a,B], wi€ R (i=1,...,m) and G be the Green function as
defined in (9).

(i) If ¢ is n-convex and

B m m
/ (Z wiG(x;,8) — Zw,G(y,-,s)) (s—1)"3ds>0, te]a,pl, 2D
t i=1 i=1

then

S 16 (1) — S w6 () — 2B~ 0() §
;Wt(l)(t) l; 19 (vi) B_a

n=3 4 (k+2) m m
2 w /ﬁ (2 wiG(xi,5) — ZwiG(y,-,s)> (s—a)kds. (22)
: o« \i=1 i=1

2
k=0
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(ii) If ¢ is n-convex and

/[ (iwiG(x,-,s) - ﬁw,G(y,-,s)) (s—t)"_3ds <0, re€]o,pl, (23)
o \i=1 i=1

then
iwﬂP (xi) — iwi(b (i) — M ﬁwi(xi_yi)
i=1 i=1 p-o i=1

n=3 (_1\kH(k+2) m m
>y (l)q)k# / ’ ( wiG(x;,s5) — 2w,~G(y,-,s)> (B—s)kds. (24)
k=0 : o =1 i=1

1

Proof. Since the function ¢ is n-convex, therefore without loss of generality we
can assume that ¢ is n-times differentiable and ¢ > 0 see [15, p. 16 and p. 293].
Hence, we can apply Theorem 6 to obtain (22) and (24) respectively. [

Integral version of the above theorem can be stated as:

THEOREM 9. Let ¢ : [or, B] — R be such that ¢"~1) is absolutely continuous for
some n >3 andlet x,y: [a,b] — [a,B], w: [a,b] — R be continuous functions and G
be the Green function as defined in (9). Then

(i) If ¢ is n-convex and

/ ’ ( [ w6 - G<y<r>,s>>dr) (s—1)3ds >0, 1€ op),

(25)
then

[ w@ot@nar- [ won@ar- 2B 7y g 0)y(w)ar

B—o
n=3 5 (k+2) B
5 9 [ [ werems-comsr) s-atas 2o

>

k=0 o

(ii) If ¢ is n-convex and

/t (/abw(f)((G(x(T)J) —G(y(r),s))dr) (s—1)"3ds <0, r¢(o,Bl, 27)

then
[ et [ wwotenae-2EED [0y a(e)-enar

S5 )

=
|
=0 k!

([ w6219 GOr(r).9)ae) (B-s)'as
(28)

04
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The following generalization of majorization theorem holds.

THEOREM 10. Let ¢ : [a,B] — R be such that ¢"~V) is absolutely continuous
Sfor some n >3 and x = (x1,...,Xn), ¥y = (V1,---,Vm) be two m-tuples such thaty <
x with x;, yi € [a,B] (i=1,...,m) and G be the Green function as defined in (9).

(i) If ¢ is n-convex, then

i=1 =1
n_3 k+2) m m
> T ’ / (2 (s 8) = ZG()’i;S)> (s—oa)fds. (29
k=0 =1 i=1

Moreover if ¢(j)(06) >0 for j=2,...,n—1, then the right hand side of (29) will
be non negative, that is (2) holds.
(ii) If n is even and ¢ is n-convex, then

m m

Yoo xi)—> ¢ ()

i=1 i=1

— k (k+2) B [ m m
>3 LU0 (2 Glsi5)~ EGm,s)) (B 5ds. G0)
=0 o \i=1 i=1
Moreover if 9'V)(B) >0 for j=2,4,...,n—2 and $"V)(B) <0 for j=3,5,...,
n— 1, then the right hand side of (30) will be non negative, that is (2) holds.
(iii) If n is odd and ¢ is n-convex, then

m m

> o (xi)—> ¢ ()

=1 =1
-3/ k (k 2) B [ m m
ZJ / @G(xhs)_;ayi,s)) (B—s)'ds. (31)

Moreover if 9V (B) <0 for j=2,4,....n—1 and $")(B) >0 for j=3,5,...,
n— 2, then the right hand side of (31) will be non positive, that is reverse in-
equality in (2) holds.

Proof. (1) Since G is convex and y < x therefore by Theorem 8 we have

m

Elea ZGyla /

i=1

Also (s—1)""3 >0 for s € [t, 8]. Hence (21) holds for w; =1 (i=1,...,m).
Using Theorem 8, the inequality (29) holds.
Similarly we can prove the other parts. [l

In the following theorem we give generalization of Fuch’s majorization theorem.
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THEOREM 11. Let ¢ : [or, B] — R be such that ¢\"~Y) is absolutely continuous
Sor some n >3 and let x = (x1,...,xy) and y = (y1,...,Ym) be decreasing m-tuples
and w = (wy,...,wy) be any m-tuple such that x;, y; € [a,B], w; € R (i=1,...,m)
which satisfies (3), (4) and G be the Green function as defined in (9).

(i) If ¢ is n-convex, then

N owi ¢ (xi)— Y wid (vi)

i=1 i=1

n—=3 4 (k+2) B[ m mn

>3 ¢ - (Oﬂ)/a (Z{wiG(xhs) —izziwiG(yns)) (s—a)kds. (32)

k=0

Moreover if (o) >0 for j=2,...,n—1, then the right hand side of (32) will
be non negative, that is (5) holds.

(ii) If n is even and ¢ is n-convex, then

iwzﬂ) (xi) — iwﬂb (i)

—

n=3 (_1\k(k+2) B [m n
S5 U <2wie(xi,s>—zlw,-c<y,-,s>) (B—s)ds. (3%

Moreover if 9V)(B) >0 for j=2,4,....n—2 and $"V)(B) <0 for j=3,5,...,
n— 1, then the right hand side of (33) will be non negative, that is (5) holds.

(iii) If n is odd and ¢ is n-convex, then

iWHP (xi) — iwﬂb (vi)

i=1

n—3 —1 k 4 (k+2) B m m
<Y CUe ) / > wiG(xi,s) — X wiG(yi,s) | (B —s)kds. (34)
k=0 k! @ \i=1 i=1

Moreover if 9\V)(B) <0 for j=2,4,...,n—1 and $")(B) >0 for j=3,5,...,
n— 2, then the right hand side of (34) will be non positive, that is reverse in-
equality in (5) holds.

Proof. The proof is similar to the proof of Theorem 10 but use Theorem 2 instead
of Theorem 1. [J

The following generalization of integral majorization theorem holds.

THEOREM 12. Let ¢ : [or, B] — R be such thar ¢\"~Y) is absolutely continuous
for some n >3 and let x,y : [a,b] — [o, B] be decreasing and w : [a,b] — R be any
continuous functions such that (6), (7) hold and G be the Green function as defined in
(9).
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(i) If ¢ is n-convex, then

b b
| w@o@ar— [won(m)ar

”fwk“)(a) /ﬁ

>
- k!

=0 a (/ubw(r)((G(x(T)’s) _G(V(T)7S))df> (s—a)kds. (35)

Moreover if (o) >0 for j=2,...,n—1, then the right hand side of (35) will
be non negative.

(ii) If n is even and ¢ is n-convex, then

b b
| woeaenar— [w@eni)ar

a

- (+2)(g) /B
LS ) ([ we(Gtst01.9)~ Go(e).)ar ) 8 —s s

k=0 o
(36)

Moreover if 9V)(B) >0 for j=2,4,....n—2 and $")(B) <0 for j=3,5,...,
n— 1, then the right hand side of (36) will be non negative.

(iii) If n is odd and ¢ is n-convex, then

b b
[ w@otmnar— [Cwmon(m)ar

a

13 (Z1)kgkt2) B/ b
<5 EE B ([ wia)Giato) - Gt (8- sfas
k=0 @ \Ja

(37)
Moreover if 9V)(B) <0 for j=2,4,...,n—1 and $"V)(B) >0 for j=3,5,...,
n— 2, then the right hand side of (37) will be non positive.

3. Bounds for identities related to generalizations of majorization inequality

For two Lebesgue integrable functions f,4 : [, 8] — R we consider the Cebysev

functional
1dt — —— t)d ! h(t)d
foh B a/ @) ! / OLS —a/a (r)at

In [7] the authors proved the followmg theorems:

THEOREM 13. Let f: [0, 8] — R be a Lebesgue integrable function and h :
[a, B] — R be an absolutely continuous function with (- —a)(b—-)[W']*> € L[e, B].
Then we have the inequality

\/ﬁl_—a (/aﬁ (x—o) (B —x)[h’(x)]zdx> i . (3%)

=

LA

IA(f5h)] < 7
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The constant \f in (38) is the best possible.

THEOREM 14. Assume that h: [, B] — R is monotonic nondecreasing on o, B]
and f: (o, B] — R is absolutely continuous with f' € L.[a,]. Then we have the
inequality

IA(f, )] < )Ilf IIoo/ (x—0)(B = x)dh(x). (39)

(13

The constant % in (39) is the best possible.

In the sequel we use the above theorems to obtain generalizations of the results
proved in the previous section.

For m-tuples w = (wy,..., W), X= (X1,...,%,) and y = (y1,...,ym) With x;, y;
€[a,B], wie R (i=1,...,m) and the Green function G defined by (9), denote

=3[ (G =Gl oo Vs refapl @

sz [ (69~ Gon9) 6—1 a5, relapl @D

similarly for continuous functions x,y : [a,b] — [o, B], w : [a,b] — R, denote

R0 = [ ([ wE(G9)~ GO0)ar) -1 ds, 1€lapl @

B(r) = /’ ( /ahw(r)((G(x(T),s)—G(y(r),s))dr) (s—1)"3ds, 1€o,Bl. 43)

o

Consider the Cebysev functionals A(R,9R), A(B,B), A(R,R) and A(B,B) are

given by:
s = o [P (L [P owar) @
A(B.3) - ﬁ% [ a5 [ %(t)dr)2 @s)
AR, R) = /%2 {)di - <ﬁ_ /m dr) (46)
AGB,B) = /%2 d—<ﬁ_ /% dt) @7

THEOREM 15. Let ¢ : [ot, B] — R be such thar ¢~V is absolutely continu-
ous for some n >3 with (-—o)(B —-)[9"V]? € Liot, B] and let w = (wy,...,wn),
x=(x1,...,%n) and y = (y1,-..,ym) be m-tuples such that x;, y; € [o,B], wi € R
(i=1,...,m) and let the functions G, R and B be defined by (9), (40) and (41)
respectively. Then
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(i)
Zwi(b (i) — Zwifp (vi) = w Zwi (xi —yi)
i=1

(k+2) B[ m mn
+z"’ ) / <2w,-c<x,-,s>—2wi0<yl-,s>> (s~ o)fds

i=1

¢><" V(B) —

- a><n 3)!

/m Vi + K (9: 0, B).
(48)

where the remainder K\ (¢; o, B) satisfies the estimation

K008 < =L | [ B it

S V2(n—3)!
(49)
(ii)
iww(xi)—iwl-q)(yi):Wiwl{xi—m
i=1
k b (k+2) B[ m m
+ Z M/ (ZwiG(x,-,s) —ZIWiG(th)) (B —s)kds
(n
+¢O{[5n3 /%dt q)aﬁ)
(50)

where the remainder x2(¢; o, B) satisfies the estimation

|K2(0:00,B)| < [A(B,B)]2

[ a-arp-npr-oral
D

V2(n—3)!

Proof.

(i) If we apply Theorem 13 for f — 9 and h — ¢ we obtain

/9% dt——/iﬁdtﬁ_/d)

1

/T

D=

6= a)B -0t e g

o

[A(R,R)]

1
< —
V2
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Therefore we have
B (n=1)(B) —
ﬁ/a R ()0 (1)t = 2 (ﬁ(ﬁ;)(n_ / R(1)dt + K} (¢; . B)

where the remainder k! (¢;c, ) satisfies the estimation (49). Now from the
identity (13) we obtain (48).

(i) Similar to the first part. [J
Integral case of the above theorem can be given:

THEOREM 16. Let ¢ : [a, ] — R be such that ¢~V is absolutely continuous
for some n >3 with (-—a)(B —-)[¢"V]? € Lo, B] and let x,y : [a,b] — [ot,B],
w: [a,b] — R be continuous functions and let the functions G, R and B be defined
by (9), (42) and (43) respectively. Then

(i)
b b _ b
[ w@otenas [“woenene=*E=UD e -year
n=3 ¢(k+2)( ) B b
+kona /a ( / w(T)((G(x(T),s)—G(y(r),s))dr) (s — a)¥ds
(n—1
+ 0 ﬁ T () / R(t)de + & (0301, B).
(52)
where the remainder K!(¢; 0, B) satisfies the estimation
’fg}((j);%ﬁ)’ < \/57”51:30‘)‘ [A(D?{,if%)]% /f (t—o) (B —t)[¢(n+1)(t)]2dt 1
(53)
(i)
b b _ b
[ w@oetenas - [Mw@onimnar = LE=ED Py - yiear

+Z¢kf()Z;(/}@xm@w%g—aﬂﬂﬁmh>@_mws

o (@) /
54
+ (o — ﬁ =3 K (0301, B). (54)
where the remainder K (([) o, B) satisfies the estimation

B p) < Lo BB

(ﬁz

[ e —nie P

o

(55)
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Using Theorem 14 we obtain the following Griiss type inequalities.

THEOREM 17. Let ¢ : [0, B] — R be such that ") (n > 3) is absolutely contin-
uous function and ¢"*V) >0 on [a,B] and let the functions R and B be defined by
(40) and (41) respectively. Then we have

(i) the representation (48) and the remainder x.}(¢;a,B) satisfies the bound

, 1 p JoV(B)+He V() 9D (B)—9 ) (ar)
|Kr}(¢’avﬁ)|<n_—3)‘%“{ 2 ﬂ—OC }

(ii) the representation (50) and the remainder k>(¢; o, B) satisfies the bound

L {¢<"”(B)+¢<"”(a> ¢<"2><ﬂ>—¢<"2><a>}

(n—3)! 2 a B—o

k2 (00 B)| <

Proof.

(i) Applying Theorem 14 for f — 9% and h — ¢(") we obtain

lﬂ a/ R(r dt——/ R(1 /ﬁ(p(")(t)dt

S m”%’\\w/a (t—a)(B —t>¢<"+1>(t)dz.

(57)

Since
a0t = [ (ot Blo )
= (B=a) [0 V(B)+0" V(e)| 2 (6 (B) 9" (a)),

using the identity (13) and the inequality (57) we deduce (56).

Similarly, we can prove part (ii). [
Integral case of the above theorem can be given:

THEOREM 18. Let ¢ : [0, ] — R be such that ") (n > 3) is absolutely contin-
uous function and ") >0 on o, B] and let x,y : [a,b] — o, B], w: [a,b] — R be
continuous functions and the functions G, R and B be defined by (9), (42) and (43)
respectively. Then we have
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(i) the representation (52) and the remainder K\ (¢; o, B) satisfies the bound

&} (9500, B)| <

L gy 4 9"V (B)+0" V() 0" D (B)—¢" 2 (e)
(n—3.)!H I- 2 a B—o '

(58)

(ii) the representation (54) and the remainder K2(¢; o, B) satisfies the bound

EACH NSRS

(n—3)! B :Oc

L g JoU" B+ (a) 9D (B)—9" P (a)
1%l 5 5 .

Let ¢ : [r, B] — R be a function then the p-norm of ¢ is defined by

1
ol = <f£ |¢(t)|pdt> ", for 1 < p<oo, if |$|7 is R-integrable function,
b=

essential supremum of ¢, for p =eo, if ¢ is essentially bounded.

We present the Ostrowski-type inequalities related to generalizations of majoriza-
tion’s inequality.

THEOREM 19. Suppose that all assumptions of Theorem 6 hold. Assume (p,q)
p

is a pair of conjugate exponents, that is 1 < p,q < oo, 1/p+1/g=1. Let 'q)(”)

[0, 8] — R be an R-integrable function for some n > 3. Then we have:

(i)

ZWi¢(Xi)_ZWi¢(yi)_¢(B): (a)ZWi(XZ_yl)

i=1 i=1 p-a 5H
n— ( ) m m

Sl / ﬁ (ZwiGms) - zwiG@,-,s)) (s—o)ftas) O
k=0 k! o \i=1 i=1

_ L e

<=l 11

where

B[fom m
J= /t (;w"G(xf’s) - ;WiG(yuS)> (s—1)"3ds.

The constant on the right-hand side of (59) is sharp for 1 < p < oo and the best
possible for p = 1.



862 M. ADIL KHAN, N. LATIF AND J. PECARIC

(ii)
- iwid} 0i) - W iwi(xi_yi)
n=3 (_ 1\kqp(k+2) B m m
_kzo(l)(Pk—!(ﬁ)/a (Z{wiG(xi,s) —izzlw,.g(yi,s)> (B —s)¥ds
1 n
<a "
(60)
where

- /[ (i wiG(x;,s) — i wiG(y,-,s)> (s—1)"3ds.
o \i=1 i=1

The constant on the right-hand side of (60) is sharp for 1 < p < oo and the best
possible for p = 1.

Proof.

(i) Let us denote

1 ﬁ m m
0= 3y /t (21 WiG(x,s) — 2w,~G(y,-,s)> (s—1)"ds.

i=1

Using the identity (13) and applying Holder’s inequality we obtain

Ewl Ewl vi) q)( ;w,l vi)

n— 3¢k+2

a 2 ! (i (xi,s) ‘G(Yi75)> (s— a)ds

For the proof of the sharpness of the constant [, let us find a function ¢ for
which the equality in (59) is obtained.

For 1 < p < oo take ¢ to be such that
e
0" (1) = sgn3(1) [S(1)| 7T
For p = oo take ¢ () = sgn3 ().

For p =1 we prove that

<y o[ oola) e
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is the best possible inequality. As 3(¢) is continuous on [a, 3] so assume that
|3 (7)| attains its maximum at 7o € [o, B]. First we assume that S(zp) > 0. For €
small enough we define ¢ (r) by

0, o <t < t,
Oe(t) =4 = (t—10)", to<t<to+e,

L—1)"1, n+e<t<p.

fo+€ 1 1 rlo+e
/to S(t)gdt:E/tO 3(1)di.

Now from the inequality (61) we have

+ +
l/’“ gS(t)dtgi’s(to)/m gédt:fs(to).

€ Jy T

Then for & small enough

B
| 3o wr

Since,
1 rtote
lim — S(t)dr =3 (10)

e—0 € Jy,
the statement follows. In the case 3(zp) < 0, we define f(z) by
Lit—to—e)" !, a<t<,
Pe(t) =9 —Li(t—t0o—e)", 0n<t<n+e,
0, f+e<t<p,
and the rest of the proof is the same as above.
(i1) Similar to the first part. [J

Integral case can be given as:

THEOREM 20. Suppose that all assumptions of Theorem T hold. Assume (p,q)
p

is a pair of conjugate exponents, that is 1 < p,q < oo, 1/p+1/g=1. Let ’(P(”)
[0, B] — R be an R-integrable function for some n > 3. Then we have:
(i)

[ oo [ wmotenar- 2B [y 0) oo -y(o)ar

n—3 p(k+2) B
Sy @ ( / W(®)((Glx()5) ~ G<y<r>7s>>dr) (s — e0)*ds

!
k=0 k! o

< gille”] el

(62)
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where

st = ( [ @G - G<y<r>7s>>dr) (s— 1)y

The constant on the right-hand side of (62) is sharp for 1 < p < oo and the best
possible for p =1.

(ii)

!
=0 k!

<Gl

8y

where

&= [ ([ were. - o) (-1as.

o

The constant on the right-hand side of (63) is sharp for 1 < p < oo and the best
possible for p = 1.

4. n-exponential convexity and exponential convexity

We begin this section by giving some definitions and notions which are used fre-
quently in the results. For more details see e.g. [6], [9] and [16].

DEFINITION 4. A function ¢ : I — R is n-exponentially convex in the Jensen

sense on [ if
n X'-l-)C'
Y 5i§/¢< ) > j) >0,

ij=1

hold for all choices &, ...,&, € R and all choices x,...,x, € I. A function ¢ : [ —
R is n-exponentially convex if it is n-exponentially convex in the Jensen sense and
continuous on /.

DEFINITION 5. A function ¢ : I — R is exponentially convex in the Jensen sense
on [ if it is n-exponentially convex in the Jensen sense for all n € N.

A function ¢ : I — R is exponentially convex if it is exponentially convex in the
Jensen sense and continuous.
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PROPOSITION 1. If ¢ : I — R is an n-exponentially convex in the Jensen sense,
m

then the matrix s} is a positive semi-definite matrix for all m € N, m <
3 p
ij=1

(5]
ij=1

forallmeN, m=1,2,...,n

n. Particularly,

REMARK 1. Itis known that ¢ : I — R is a log-convex in the Jensen sense if and
only if

ao(0)+2080 (32 ) +500) >

holds for every o, 3 € R and x,y € I. It follows that a positive function is log-convex
in the Jensen sense if and only if it is 2-exponentially convex in the Jensen sense.
A positive function is log-convex if and only if it is 2-exponentially convex.

Motivated by inequalities (22), (24), (26) and (28), under the assumptions of The-
orems 8§ and 9 we define the following linear functionals:

0) = Sm9 )~ Lo () - HE=ED S i)
“ ~ -1

1

n=3 4 (k+2) m
_Z u/ <Zw, (xi,s —gwiG(}’i,S)> (s— )ds (64)

k=0

(P):iwiq)(xi)_z,wi(b()’i) (W} z iw,l yi)
i=1 =1

i=1

n=3 (_1\kgpk+2) m m
Coet) (zWiGm,s)_ zwiG(m> Bt (@)
) @ \i=l i=1
b b
F3(9) =/a w(r)q)(x(r))dr—/a w(1)o(y(1))dT

- w / " (0) (x(1) — y(1))dT

n73¢(k+2)(a) B
>

k=0

_kfo o (/ubw(f)((G(X(T),S)—G(y(‘b'),s))d’c) (s—o)*ds (66)

Fa@) = [ @@ [ wmom)ar

_%[w(r)(x(r)—y(f))df
n-3 k gy (k+2) B
;;o w /a ( / bw(r)((G(x(T)7s)—G(y(T)7S))dT> (B—s)"ds

(67)
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REMARK 2. Under the assumptions of Theorems 8 and 9, it holds F ;(¢) > 0,
i=1,...,4 for all n-convex functions ¢.

Lagrange and Cauchy type mean value theorems related to defined functionals are
given in the following theorems.

THEOREM 21. Let ¢ : [0, 8] — R be such that ¢ € C"[ax, B]. If the inequalities
in(21) (i=1), (23) (i=2), (25) (i =13) and (27) (i =4) hold, then there exist
& € [o, B] such that

Fi(@)=9" &) i(e), i=1,...4 (68)
where @(x) = % and F i, i=1,...,4 are defined by (64)—(67).

Proof. Similar to the proof of Theorem 4.1 in [10]. O

THEOREM 22. Let ¢,y : [a, ] — R be such that ¢,y € C"[o,B]. If the in-
equalities in (21) (i=1), (23) (i =2), (25) (i =3) and (27) (i = 4) hold, then there
exist & € [a, B] such that

Fi0) o0& ., )

Filw)  y(&)

provided that the denominators are non-zero and F ;, i = 1,...,4 are defined by (64)—
(67).

Proof. Similar to the proof of Corollary 4.2 in [10]. [

Now we will produce rn-exponentially and exponentially convex functions apply-
ing defined functionals. We use an idea from [16]. In the sequel I and J will be
intervals in R.

THEOREM 23. Let Q= {¢ :t € J}, where J is an interval in R, be a family of
functions defined on an interval I in R such that the function t — [xq,...,Xn; @] is
n-exponentially convex in the Jensen sense on J for every (n+ 1) mutually different
points xg,...,x, € 1. Then for the linear functionals I ;(¢) (i=1,2,..,4) as defined
by (64)—(67), the following statements hold:

(i) The function t — F {(¢) is n-exponentially convex in the Jensen sense on J and
the matrix [Ii(¢1;+4)|7)_y is a positive semi-definite for all m € N, m < n,

t1,..,tm € J. Particularly,

det[F i(¢y+y)|71=y 20 forall meN, m=1,2,...,n.
=

(ii) If the function t — F j(¢) is continuous on J, then it is n-exponentially convex
onJ.
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Proof. (i) For &; € R and tjeJ, j=1,...,n, we define the function
n
h(x) = &i& ¢y (x).
Ji=1 2
Using the assumption that the function # — [xo, ..., X,;¢] is n-exponentially convex in
the Jensen sense, we have
[%0,- -y xn, 0] = 2 EiGilxo, - s X3 @1y | 20,
2

Jil=1

which in turn implies that /4 is a n-convex function on J, so f;(h) >0, i=1,...,4.

Hence
n
Y & <¢t,;n> > 0.

Ji=1

)

We conclude that the function 7 — [ ;(¢,) is n-exponentially convex on J in the Jensen
sense.

The remaining part follows from Proposition 1.

(ii) If the function # — F ;(¢) is continuous on J, then it is n-exponentially convex
on J by definition. [J

The following corollary is an immediate consequence of the above theorem

COROLLARY 1. Let Q= {¢ :t € J}, where J is an interval in R, be a family
of functions defined on an interval I in R, such that the function t — [xq,...,Xu; ¢
is exponentially convex in the Jensen sense on J for every (n+ 1) mutually different
points xg,...,xp, € I. Then for the linear functionals F ;(¢;) (i=1,..,4) as defined by
(64)—(67), the following statements hold:

(i) The function t — F ;(¢) is exponentially convex in the Jensen sense on J and
the matrix [F j(§i;+, )}'J’?l:l is a positive semi-definite for all m € N, m < n,

t,...tm € J. Particularly,

det[f i(¢rj+4)|71=y =0 forall meN, m=1,2,....n.
-

(ii) If the function t — F i(¢) is continuous on J, then it is exponentially convex on
J.

COROLLARY 2. Let Q= {¢ :t € J}, where J is an interval in R, be a family
of functions defined on an interval I in R, such that the function t — [xq, ..., xn; ] is
2-exponentially convex in the Jensen sense on J for every (n+ 1) mutually different
points xo,...,.x, € 1. Let F;, i=1,...,4 be linear functionals defined by (64)—(67).
Then the following statements hold:
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(i) If the function t — F j(¢) is continuous on J, then it is 2-exponentially convex
function on J. If t — F i(¢) is additionally strictly positive, then it is also log-
convex on J. Furthermore, the following inequality holds true:

[Fi@)l ™" < [F@)] " [Fa@))™", i=1,....4
for every choice r,s,t € J, such that r < s <t.

(ii) If the function t — F {(¢;) is strictly positive and differentiable on J, then for
every p,q,u,v € J, such that p <u and q < v, we have

‘LLPH(FI'?Q) < .uM,V(FiaQ)a (70)
where 1
Fi(¢p) \ P=a
(¢;’)> ,  DP#q,
Hpg(Fi,Q2) = p (71)
WFi(@?
for ¢p,0, € Q.
Proof.

(i) This is an immediate consequence of Theorem 23 and Remark 1.

(ii) Since p — F ;(¢) is positive and continuous, by (i) we have that 7 — f ;(¢) is
log-convex on J, that is, the function ¢ — log [ ;(¢) is convex on J. Hence we
get

log/ i(9p) —logF i(9y) _ logF i(¢u) — logF i(90) )
pP—q u—v
for p <u,q <v,p# q,u#v.So, we conclude that
“Pﬂl('rin) guu7v(Fi7Q)~

Cases p = ¢ and u = v follow from (72) as limit cases. [l

5. Examples

In this section, we present some families of functions which fulfil the conditions of
Theorem 23, Corollary 1 and Corollary 2. This enables us to construct a large families
of functions which are exponentially convex. Explicit form of this functions is obtained
after we calculate explicit action of functionals on a given family.

EXAMPLE 1. Let us consider a family of functions

Q ={¢:R—R:reR}
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defined by
C Lt #0,
¢ (x) = n
o 1=0.
Since %( ) = €™ > 0, the function ¢ is n-convex on R for every € R and 7 +—
d"¢,

T (x) is exponentially convex by definition. Using analogous arguing as in the proof
of Theorem 23 we also have that # — [xg,...,X,; @] is exponentially convex (and so
exponentially convex in the Jensen sense). Now, using Corollary 1 we conclude that
t— Fi(¢), i=1,...,4, are exponentially convex in the Jensen sense. It is easy to
verify that this mapping is continuous (although the mapping ¢ — ¢, is not continuous
for r = 0), so it is exponentially convex. For this family of functions, u, ,(F;,Q1),
i=1,...,4, from (71), becomes

1

(rid”’))"q7 P#4q

0q

|

Mpg(Fi, 1) = exp(r(l'&f” —%)7p:q7é07

1 F
exp ("+1 i(%)
where id is the identity function. By Corollary 2 p, 4(f ;,Q1) is a monotonic function

in parameters p and g.
Since

§

SN—
<
I
BN
I
=

1

"6, \ 7
(%) (logx) = x,

dx"

using Theorem 22 it follows that:
Mp7q(Fi,Ql):log;,tpﬁq(Fth), i=1,...,4

satisfies
agMpg(Fi,Ql)glz izl,...,4.

So, M, 4(F ;,L1) is a monotonic mean.

EXAMPLE 2. Let us consider a family of functions
Q={g:(0,0) = R:reR}
defined by
X . 1¢{0,1,....n—1},

t(t—1)-(t—n+1)

J1 .
WM,IZJE{O,I,,n—I}

g (x) =

Since %( ) =x'"" > 0, the function g is n-convex for x >0 and ¢ — W(x) is

exponentially convex by definition. Arguing as in Example | we get that the mappings
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t— Fi(g), i=1,...,4 are exponentially convex. Hence, for this family of functions

Upq(Fi,0), i=1,...,4, from (71), is equal to

(), rta

Mpg(Fi,&0) =

kaép

Again, using Theorem 22 we conclude that

1

a< (M)M <b, i=1,... 4
Fi(gq)

So, Upq(Fi,2), i=1,...,4 is a mean and by (70) it is monotonic.

EXAMPLE 3. Let

- {CI : (0’00) - (0’00) HEAS (O7°°)}

be a family of functions defined by

Ty 1 # 13

t=1.

G(x) =

X n—1
exp ((~17 = D55 4" L) p=g (01

— Fi
exp [ (—1)"" (n— 1)1 580 2 L. p=qe{o1,...

n—1},
n—1}.
(73)

Since 3 o (x) = 17" is the Laplace transform of a non-negative function (see [18]) it is

exponentially convex. Obviously §; are n-convex functions for every 7 > 0.

For this family of functions, ;4 (F,€23), i=1,...,4, in this case for [a,b] € RT,

from (71) becomes
tL
( ) 1#q;
Heg (FiQ3) = eXP( /;((C,g)) [1,17>’ 1=q#1;
F

1 Fi(id &) o
exp(—m i(Cl)l)’ t=qg=1.

This is monotonous function in parameters ¢ and g by (70).
Using Theorem 22 it follows that

Mg (Fi,Q3) = —L(t,q)lnp 4 (F 1,Q3), i=1,..4.
satisfy

a<My(Fi,Q3)<b, i=1,.,4
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This shows that M, 4 (f ;,€3) is mean for i = 1,...,4. Because of the above inequality
(70), this mean is also monotonic. L(#,q) is logarithmic mean defined by

—q .
17 q;

logt—logq?’
L(t,q) =
t, t=q.

EXAMPLE 4. Let
Qi ={%:(0,00) = (0,0) : 1 € (0,)}
be a family of functions defined by

e ¥Vi
mo

%(x) =
Since ‘f;(?;’ (x) = e~V is the Laplace transform of a non-negative function (see [18]) it
is exponentially convex. Obviously ¥ are n-convex function for every ¢ > 0.
For this family of functions, ;4 (F ;,Q4), i=1,...,4, in this case for [a,b] € R,
from (71) becomes

1
Fily) \ ™4 '
M q (Fi794) = (Fi(')/q ) ’ l‘;éq7

_Filidy) _n _

exp (~3fs—#) 1 =a

This is monotonous function in parameters ¢ and g by (70).
Using Theorem 22 it follows that

|

Mt,q (Fi7g4) = _(\/;+ \/6_]) ln.LLt’q(Fi,ta), i= 17“74
satisfy
a<M,(Fi,Q)<b, i=1,..4.

This shows that M; , (F;,€24) is mean for i = 1,...,4. Because of the above inequality
(70), this mean is also monotonic.
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