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MULTIVARIABLE MIXED MEANS AND INEQUALITIES
OF HARDY AND LEVIN-COCHRAN-LEE TYPE

ALEKSANDRA CIZMESUA AND JOSIP PECARIC

Abstract. We consider integral power means of arbitrary real order, taken over cells in R”, and
their dual means. We establish related mixed-means inequalities and then apply obtained results
to derive multivariable analogues and some new generalizations of Hardy and Levin-Cochran-
Lee type inequalities. Moreover, we prove the constant factors involved in the right-hand sides
of these relations to be the best possible, that is, they cannot be replaced with smaller constants.

1. Introduction

In 1928, G. H. Hardy proved one of the most important classical one-dimensional
integral inequalities (cf. [7], or [14]):

THEOREM A. Let p,k € R, p > 1 and k # 1. Suppose [ is a non-negative

measurable function such that xlf% f € 17(0,00), and the function F is defined on
(0,00) by

/xf(t)dt, k> 1,
0
F(x) =

/Oof(t)dt, k<1

/Ooox—ka(x)dx < (ﬁ)p/oooxp_kfp(x)dx, (1)

P
unless f = 0. The constant (L) is the best possible.

Then

k1]
Besides the famous Hardy’s inequality (1), we also need to consider a pair of
one-dimensional weighted exponential integral inequalities, closely related to (1), but
discovered more than fifty years later. They are given in

THEOREM B. Let o,y € R, a0 # 0, and f be a positive measurable function on
(0,00) suchthat [;°x'~'f (x)dx < co. Then the inequalities

/ x' " Lexp {%/ ta_llogf(t)dt] dxée%/ XU (x)dx, (2)
0 X Jo 0
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for o« > 0, and

/Oooxy1 exp {)% /00 ! logf(t)dt} dx < e /Oooxylf(x)dx7 (3)

X

for a < 0, hold. The constant et is the best possible for both inequalities.

Inequality (2) is due to J. A. Cochran and C.-S. Lee, [2], while inequality (3)
represents its dual result, proved by E. R. Love in [12] (see also [14] for both results).
However, it is not widely known that (2) is only a special case of a more general
inequality of V. Levin, published in 1938 in his unnoticed paper [11], written in Russian.
Because of this reason, inequalities (2) and (3) will be called the Levin-Cochran-Lee
inequalities.

Although classical, inequalities (1), (2) and (3) were during the last decade gener-
alized in many different ways by numerous mathematicians. One possible generalization
of Theorem A and Theorem B is to derive their various multivariable analogues. In this
paper we will generalize these theorems to n-cells, that is, we will obtain inequalities
with integrals taken over axis-parallel rectangular blocks in R”.

Before presenting our idea, it is necessary to introduce some notation. For two
vectors ¢ = (c¢1,...,¢y),d = (di,...,d,) € R" we define the vector ¢ - d by

c-d= (C1d1,~-~7Cndn)~

We also write ¢ < d (or, equivalently, d > ¢) if componentwise ¢; < d;, i =
1,...,n. In particular, if we denote 0 = (0,...,0),1 = (1,...,1) € R", then cases
¢i>0and d; >1,i=1,...,n,canbe written as ¢ > 0 and d > 1 respectively.
Further, for vectors ¢ = (c1,...,¢,) > 0 and @ = (a,...,0,) € R", let
¢* = [T, cf. Of course, ¢! =[], ¢; and ¢! = [T, & . On the other hand, if

1

c€R"issuchthat ¢; #0, i=1,...,n, we denote 1 = (Cl—l,...7 1).

We also introduce a notation for some special sets. For arbciltrary ¢,d € R",
¢ < d, asubset Reqg C R" let be defined by
Rea={(x1,...,x) eR" 1 ¢; <x; < dji=1,...,n}.
Similarly, if d € R”, let
Raoco ={(x1,..., %) eR":d; <x; < 00,i=1,...,n},
and finally, let
R=Rooo ={(x1,...,x0) ER":0<x; < 00,i=1,...,n}.

Since throughout this paper all integrals will be taken over these sets, by |, Reg u(z)dz
C,

and [, u(z)dz we denote n-fold integrals

d, dn oo oo
/ / u(zi,...,20)dzy .. .dz; and / / w(zi, o z0)dzy - .. dzy.
cl cn 0 0
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The first multivariable version of Hardy’s inequality was given by B. G. Pachpatte
in [19]. Using Fubini’s theorem and Jensen’s inequality, he proved the next theorem.

THEOREM C. Let p € R, p > 1, andlet f € [P(R) be a non-negative function.
If the function F is defined on R by

F(x) = Rf(Y)dy,
0.x

/Rx*”lF”(x)dx< (ﬁ)np /Rf”(x)a’x7

np
unless f = 0. The constant (%1) is the best possible.
p

then

Motivated by Pachpatte’s result, in this paper we generalize Theorem C to obtain
n-variable Hardy’s inequality which is a natural generalization of Theorem A. We also
derive a multivariable version of Theorem B of the same type and establish n -variable
Levin-Cochran-Lee type inequalities. Moreover, we prove that the constants obtained
on the right-hand sides of these inequalities are the best possible, that is, none of them
can be replaced with a smaller constant factor.

Furthermore, since the outer integrals on the both sides of derived multivariable
relations are taken over R, here we also investigate inequalities of the same type, with
the outer integrals taken over Ryy or Rpo.. We show that in that case Hardy and
Levin-Cochran-Lee type inequalities can be improved by providing sharp smaller upper
bounds for their left-hand sides.

A technique that will be used in the proofs consists of introducing two types of
multivariable integral means of arbitrary real order, over Rcq and Rq o, with power
weights, and proving the corresponding mixed (r, s)-means inequalities. All desired
results will be elegantly obtained as limit cases of related mixed-means inequalities.

The idea of using mixed means in deriving Hardy and Levin-Cochran-Lee type
inequalities has already been applied to one-dimensional integrals, finite and infinite
series (cf. [3] and [5]), and to integrals over balls in R” centered at the origin (cf. [4]
and [6]).

Although the mixed-means inequalities will be used here only as a technical help
in proving the main theorems, they are interesting in their own right. Their different
discrete and integral variants were investigated very recently (cf. [1], [3], [4], [8], [9],
[10], [13], [15], [16], [17], or [20]).

The analysis used in the proofs is mostly based on classical real analysis, on the
well-known Minkowski’s and Jensen’s inequality for integrals, and on the properties of
integral means (cf. [7]).

2. Multivariable integral means and related inequalities for mixed means

We start by introducing multivariable integral power means over n-cells and their
natural dual means. Let a,¢,d € R be such that ¢ < d, and let f be a non-negative
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measurable function on R. For r € R, r # 0, as in [7], we define the integral mean of
order r, with the power weight, of [, M[’](f;c7 d,a), by

7

MU(fied,a) = [al(dc)_a/R (xc)“‘lf’(x)dx] , (4)

cd

with the convention that M(f;¢,d, @) = 0 if » < 0 and f vanishes on a subset of
Rcq of positive measure. Especially, if f is a positive function, by

G(f;ed,a) = MY(f;c,d,a)

= exp (al(d - c)_a/lgx —o)* llogf (x)dx) (5)

c,d

we denote its geometric mean over Regq .
These means have the further properties (cf. [7]):

M[’](f;c,d,ot)<M[S](f;c,d,ot)7 for r,s €R, r <s, (6)
and
lirgl MU (fre,d,a) = 1i1(1)1+M[’](f;c,d7 a) =G(f;¢,d, o). (7)

The means defined by (4) and (5) naturally generate their dual means. Let d, @ €
R” be such that d > 0 and o < 0. If f is a non-negative measurable function on R,
for r € R, r # 0, the relation

MU (i, a) = [(—a)ld“/R x“lfr(x)dxl ’ (8)

d,co

defines the dual mean of order r of f . We set M (f;d,a) =0if r<Oand f(x) =0
on a subset of Rq ., of positive measure. Finally, for a positive function f , the relation

G.(f;d,) = MLO}(f;d,a) = exp ((a)lda/R xallogf(x)dx> 9)

d,c0

defines the dual geometric mean of f .
The main properties of dual means (8) and (9) are similar to those of means (4)
and (5):

MLr](f;d,a)gME](f;d,a), for r,s € R, r <s, (10)
and
lim MU (fid, @) = 1ir51+ML”(f;d,a) = G.(f:d, ). (11)

Now we state the basic result of this paper.
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THEOREM 1. Let f be a non-negative measurable function on R and r,s € R,
a,b € R be such that r,s #0, r <s,and a << b. If &,y € R" are arbitrary, then

(b—a)~* /(X —a)*! [(x —a) ¥ / (t— a)Y_lfs(t)dt] de
Rap Rax

1
s 3

><{(b—a) ¥ /R(x —a)¥! [(x - a)*“/R (t— a)“lfr(t)dt] dx

ab a.x
(12)
Equality holds if and only if f is of the form
f(a +u- (X — a)) :fl(ll) -fz(X), uc R071, X € Ra,b- (13)

Proof. Using the change t = a+ u - (x — a) of the independent variable in the
inner integral, the left-hand side of (12) becomes

S

r

s

(b —a)*“/R (x —a)*! |‘/R()11 ' atu (x— a))du] dx p , (14

ab

since the Jacobian of the transformation is equal to |%| = (x —a)'. Further, by
7

applying Minkowski’s integral inequality, we have that (14) is greater than or equal to

/ a1t [(ba)a/ x—a)*'f(atu- (xa))dX] P | - (15)

0.1 ab

o 1

Now, put a+u- (x —a) =t back and denote i = a—+u-(b—a). Since ‘at]—| =ul,

the term (15) is equal to
/ uv! [(b - a)*“u*“/ (t— a)“lf’(t)dt] du
Ro1 Ran

=< (b fa)*'f/R(xfa)Y*1 [(xa)“ /R(ta)“lf’(t)dt] x p

ab a,x

that is, the right-hand side of inequality (12). The last equality is due to the substitution
x=a+u-(b—a).

It is obvious that the equality in (12) holds if and only if it occurs in Minkowski’s
inequality, that is, if and only if the function f fulfills the condition (13). O

The dual inequality to (12) is stated in the following theorem.
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THEOREM 2. Let a,y € R", b € R, and let f be a non-negative measurable
functionon R. If r,;s € R are such that r,s # 0 and r < s, then

1

b—* / x*1 [XY / t“flf“(t)dtl dx
Rb, 0o Rx,00
> b7 /
R

Proof. Define the function g b
b, o, v, apply Theorem 1to g, 0,

s

x¥-1 x*“/ t“lfr(t)dt] rdx . (16)

bpo Rono

y g(x) =f (%), X € R. If we, instead to f, a,
L, —a, —7 respectively, (12) can be written as

1

b_a/ u %! [u'r/ v_Y_lgs(v)dvl du
R R

1 0.u
0, b

1
s

><b T / u Y ! * / v &l (v)dv| dup . (17)
Ryl Rou

b

Inequality (16) now easily follows by using the substitution t = % in the inner integrals,
and then x = 1 in the outer integrals on the both sides of (17). O

Note that the parameter & € R" in Theorem 1 and Theorem 2 was arbitrary. Fur-
thermore, the previous results avoided cases that include geometric and dual geometric
mean, that is, the cases where r = 0 or s = 0. These cases will be treated in the next
two theorems, but this time with some constraints on o .

THEOREM 3. Let f : R — R be a positive measurable function. If a,b,a € R
and v € R" are such that a < b, then the inequality

{(b - a)*'\’/R (x —a)¥! [exp (al(x - a)’“/R (t—a)*! logf(t)dt> ] dx}

L,
<exp{al(b— a)_“/(x —a)% log |(x - a)_Y/ (t—a)Y 15 (t)dt| dx
Rap Rax
(18)
holds forall s € R, s > 0.

Proof. For arbitrary 0 < r < s, apply Theorem 1 to the function aﬁlf instead of
f, and denote

h(x) = [(x — a)*‘f/R (t— a)Ylf“(t)dt] S , XER.

ax
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Using (4), inequality (12) becomes
1

{(ba)—Y/R (x —a)¥1 [Mm(f;a,x,a)rdx}A <MY (h;a,b,a).  (19)

ab

The definition and the properties (6) and (7) of means M imply that the sequence
(M "(f;a,x, a)) is non-negative and monotonically converges to the geometric mean
G(f;a,x,a), as r decreases to 0. Hence, by Lebesgue’s monotone convergence
theorem, the limit of the left-hand side of (19), as r\, 0, is equal to

{(b fa)_Y/R (x—a)Y 1 [G(f;a,x,a)° dx} .

ab

Since (7) also implies that lim,~ o M"(h;a,b,a) = G(h;a, b, ), the inequality (18)
holds by taking limx o of (19). O

The same analysis can be used to prove the dual result of Theorem 3.

THEOREM 4. Let b,a,y € R" be such that b > 0, « < 0, and let s € R,
s > 0. If f is a positive measurable function on R, then

{b'f/ xT1 [exp ((a)lx“/ ta'llogf(t)dt>] dx}s
Rp.0o Rx,00

1

x*~1og lx—Y / tY—lfS(t)dt] de . (20)
Rx,00

b,c0

< exp (—a)lb_a/
R

Proof. Inequality (20) follows from the definition and properties of means M, , by
using the same tools as in the proof of the previous theorem, if Theorem 1 is rewritten

for 0 < r <s, a < 0, and the function (—a)%lf instead of /. [

The main result of this section are the multivariable mixed (r, s) -means inequalities
for means M and their dual means M, .

THEOREM 5. Let a,y € R and a,b € R" be suchthat a << b. If f :R— R is
a positive measurable function, then the inequality

M (M[r](f;a,x7 a);a,b,'r) < Ml (M[S](f;a,x,'r);a,b,a) (21)
holds for all r,s € R, r <s.

Proof. Directly from Theorem 1, by replacing the function f with oﬁl'ﬁlf ,and
using the same analysis as in the proof of Theorem 3. [J

We conclude this section with mixed-means inequalities for dual means M, .
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THEOREM 6. Let b € R and a,y € R" be such that a,v < 0. If f :R— R is
a positive measurable function, then the inequality

M. (MQ](f:& a);b,Y) <m! (M@(f;xm);b#) (22)
holds for all r,s € R, r <s.

Proof. If r,s # 0, inequality (22) follows immediately from Theorem 2, applied
to the function (fczz.)l’1 (fy)ﬂf. In cases where 0 = r < s or r < s = 0, (22) is
obtained by using (10), (11) and Lebesgue’s monotone convergence theorem, as in the
proof of Theorem 4. [

If r,s # 0, itis easy to see that inequalities (21) and (22) hold also for non-negative
functions.

3. Multivariable Hardy’s inequality

Mixed means and related results, established in the previous section, can be used
as an approach to different integral inequalities. In this section we will apply relations
(12) and (16) to prove a natural multivariable analogue of Theorem A, and also to
obtain some of its new sharp generalizations.

First, we need to prove the following two technical lemmas.

LEMMA 1. If (by)nen is a strictly increasing sequence of non-negative real
numbers such that lim,_, o, b, = 1, then for each € € (0,1 — by) there exists Ny € N

such that the inequality
N

N b, 1
2= g

holds forall N € N, N > Ny.

Proof. Let € € (0,1—b;) bearbitrary. Since by < 1—¢ and b, /" 1, there exists
anumber no = max{n € N:b, < 1—¢}. Hence, l —by—€>--->1—-b,y—€>0
and 70 (1 — b, — 8)% > 0. Moreover, if § = Lz%“ ,then € — 6 > 0, and

b1<---<bno<1—£<1—6<b,10+1<b,10+2<---<1. (23)

Finally, since the series Y > - is divergent, there exists Ny € N such that

n= }’IU+1

N no
1 1 1

> - > (1—b,—€)=, N >N,
n n

or, equivalently,
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Considering (23), the right-hand side of the last inequality is less than

a2

Z ot Z =
n=np+1 n=1

so the proof is completed. [

LEMMA 2. Let k,p € R be such that k,p > 1, andlet N € N be arbitrary. If
k—
the function fy is defined on (0,00) by fy(x) = XTI_IX[LNH] (x), then

o N
i) / x”fkfl{;(x)dx<2%;

(ii) / Ufzv dt} dx><kp1)p§;(nil>k(1n17k)p%.

Proof. Observe that Zn , £ is an upper Darboux sum for the function x — 1 on
[1,N + 1]. Therefore,

so (i) is proved. Inequality (ii) is obtained by a straightforward computation:

/kafN }dx> NHkaN dt]dx
[T s g [ [ ]

p N _ P n+1
= (kp 1> ; nle — 1) /n x *dx
b b N %1 B I)P 1
k—1 (n+ 1)k

p N k
p n ( 1=k )P 1
=|— 1—n7r —. ]
(k 1 > ; (n +1 ) ")
In the next theorem we prove the multivariable Hardy’s inequality.

THEOREM 7. Suppose p e R, p>1,and k e R", k> 1 or k< 1. Iff is

a non-negative measurable function such that le%kf € IP(R), and the function F is
defined on R by

ft)ydt, k1,
Ro x
F(x) = (24)

f(tdt, k<1,

Rx,0
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then
/X_ka(X)dX <[ k- 1)_1‘]p/xp1_kf”(x)dx. (25)
R R
The constant [p" - |(k — 1)~ |" is the best possible.

Proof. Consider the case k > 1 first. If a = 0, arbitrary b € R, r = 1,
s=p>1,a=1and y = (p+ 1)1 — k are chosen as parameters in Theorem 1,
inequality (12) can be written in the form

1 p

P
/ x *FP(x)dx < b'7K / xp (k=11 [ / 1k ”(t)dt] dx p . (26)
Rop Rop R

0.x

Since

Iy = / 1R (1) dt > / t"1KfP(t)dt, x € Rop,
Rop

Ro x

the right-hand side of (26) is not greater than

p —1\7?
b'k / xp & V1| = bk prkD. F(kl)} Iy
Ro‘b p

= [P k-1D"5h.
Hence,

/ x *FP(x)dx < [p"- (k- 1)71)" / tP17KfP (1) dt, (27)
Rop Rop

s0 (25) holds by taking limp_,~ (thatis, b; = oo, i=1,...,n).
Now we prove that the constant [p" - (k — 1)*1]1’ is the best possible for (25).
Let € € (0,1) be arbitrary and (fy)ven be the sequence of functions on R, defined

ki—
by fn(x) = [T, fin(xi), where f;n(x) = le_lx[LNH] (x), x > 0. Using Fubini’s
theorem and Lemma 2, (ii), the left-hand side of inequality (25), rewritten for the
function f , is equal to

< = /ka[ Rofo(t)dtrdx_ f[/ooox,.kf Uoﬁf,,N(t,-)dt,-]pdx,-
> (k- 1)71]1’12[ lZN: (ﬁ)ki (1 fz‘Ek’)p ﬂ . (28)

i=1 Li=1

Obviously, the sequence (bl(i)) , where
IeN
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fulfills the conditions of Lemma 1. Therefore, for any i = 1,...n there exists N; =
N;(g) € N such that

N ki N
l ' 1=ki\P 1 1
— 1-1 - 11— -, N>=N;.

Finally, if N = N(¢) > max {Ny,...,N,}, then using Lemma 2, (i), and Fubini’s
theorem, the second row in (28) is greater than

(1—e) [ k-1 (Z %)
=1

ST TS S | ) AT

i=1
(e [ (=) [ ax (29)
R
By Z denote the right-hand side of (25), that is, let
#=p" (k- 1)*1]p/x”1*k P(x)dx .
R
Combining (25), (28) and (29), we obtain

(1-e)'% < & < X,

that proves the desired result.

For the case k < 1, inequality (25) is derived in the similar way. This time, by
starting from (16), with r =1, s=p > 1, a=1, vy = (p + 1)1 — k and arbitrary
b € R as parameters, we obtain the relation

1 P
P
/ x *FP(x)dx < b'7K / xp (kD=1 / 1K (tat| ax p . (30)
RbAoo Rb,oo Rx 0o
By making an analogous estimate to the one in the previous case, we proceed to
/ x *FP(x)dx < [p"- 1 -k / t"17KrP (1) dt, (31)
Rbpo Rbpo

s0 (25) holds by taking limy_. .

Observe that the pair of inequalities in (25) (for k > 1 and k < 1) are mutually
equivalent, since writing one of them for 2 -1 — k and x~>1f (%) , instead of k and
f, and then substituting z = % and y = % on its left-hand side, and y = i on its
right-hand side, we obtain the other inequality of the pair. Therefore, [p" (11— k)’l]p
is the best possible constant for the case k < 1. O

It is easy to see that generality of (25) will not be increased if the parameter a is
left to be arbitrary, since the function f can always be replaced with x*~1f .
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Now, let us take a closer look to inequalities (27) and (31), obtained in the proof of
Theorem 7. Both of them are of the same type as Hardy’s inequality (25), but with one
difference: the outer integrals on their both sides, instead of being over R, are taken
over its subsets Royp or Rp o~ . By a careful analysis of the proof of Theorem 7, it is
not hard to improve these results by providing smaller upper bounds for their left-hand
sides. Moreover, it will be shown that obtained new inequalities are sharp, that is, the
constant factor [p" - |(k —1)~! |]p is still the best possible.

These improvements are given in the following theorem.

THEOREM 8. Let p € R, b € R, and k € R" be suchthat p > 1, and k > 1 or
k < 1. Suppose [ is a non-negative measurable function, the function F is defined
by (24), and the function w is defined on R by
ki—1

n . 7
wisipde) =T [1- (3)

i=1

(i) fk>»1and 0 < fRobxpl’kfp(x)dx < 00, then

/ x *FP(x)ax < [p"- k- 17’ / w(x,p, Kk, b)x"1 7P (x)dx.  (32)
Rop Rop

(i) f k< 1and 0 < be xP17KfP(x)dx < oo, then

/R x *FP(x)dx < [p"- (1 fk)*l]p/R w(x,p, K, b)x"1 7P (x)dx. (33)

b,c0 b,c0

The constant [p” . |(k -1 Hp is the best possible for both inequalities.

Proof. First, we prove (32). As in the proof of Theorem 7, we start from the
relation (26). Denote

Ap = / xr 8D gx = pr (k= 1)1 Y,
Rop

The right-hand side of (26) is then equal to

1 p
1 P
"k —1)71° —/ xp k-1 V Pk P(t)dt] dx
Ap Rop Rox
1
< [p"-(k—l)*l]”.—/ x%““‘)“/ 1R FP (1) dtdx
Av Jryy, Rox
= [P (k= 1)1 pr / xr (0=t / kP (1) dtdx
Rop Ro x
_ [pn (k- 1)71]P—1b11’(1—k)/ 1k p(t)/ X},(k—l)—ldxdt
Rop Rib

=p"-k-1)"1" /R w(t; p, K, b) "1 KFP(t) dt, (34)
0,b
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so (32) is proved. Note that 0 < w(t;p,k,b) < 1, t € Ryp. The inequality in the
second row of (34) is obtained by using Jensen’s inequality, while the equality in the
fourth row of (34) is a consequence of Fubini’s theorem. Owing to the conditions on f
from the statement of the theorem, the inequality sign in (34) is strict.

Now we prove that the constant C = [p" (k- 1)*1]17 is the best possible for
inequality (32). If it is not true, then there exists a smaller constant D, 0 < D < C,
such that

x P (x)dx < D/ w(x, p,k, b)x"'7¥fP (x) dx. (35)
Rop Rop

P

Since limg_, {p” -k+(e— 1)1]_1} = C, there exists a small number € > 0
P

such that 0 < D < {p"-[kJr(sf 1)1]71} < C. Define the function f, by

Sfe(x) =xP p ot (e— 11— , X € Ry . Then we have

/ w(x,p, k, b)x"17k g’(x)dxg/ xP1REP(x) dx
Rop

Rop
n bi bel
e—1
:H/ X; dxi:—gn,
i=1 70

and therefore

n

4 bi
—k _ _ p ' e—1
/R X ( . xfg(t)dt> dx_{ k4 (e — 1)1 | | /0 X6 1dy,

- ; 1 pbel bsl
—{p [k + (¢ — D)1] } D

2D/ w(x,p, Kk, b)x"1 7P (x) dx.
Rop

This contradicts (35), so C is the best possible constant for (32).

The proof of (33) is similar, but this time we start from (30), and then use
Jensen’s inequality and Fubini’s theorem. To prove that [p” -(1- k)*l]p is the best
possible constant factor for (33), it suffices to consider the function g., defined by

ge(x) = xoM—EI iy c Ry . O

4. Levin-Cochran-Lee inequalities for multivariable functions

Theorem 3 and Theorem 4 can be used to derive n-variable Levin-Cochran-Lee
type inequalities, a natural multivariable analogue of Theorem B. In this section we
also establish some new generalizations of these inequalities, of the same type as the
improvements (32) and (33) of (25), derived in the previous section. Moreover, we
discuss the best possible constants for obtained inequalities.

First, we need to prove the next lemma.
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LEMMA 3. Let o,y,€ € R, o, & > 0. If the function f, is defined on {0, 00)
by
ae_%x‘”_”, 0<x<1,
felx) =
ole— & x— =Y x>1,
then

_ 2 .
Proof. Elementary calculus and the estimate e x* > e% x> 1, give the

/ x'Lexp {% / ! logfg(t)dt} dx
0 X Jo
! o [* ¥
= / x'"Lexp { / *~log (ae*ﬁx‘“”) dt] dx
x* Jo

1
+/ “lexp / *log (ae‘gxo‘g_y) dt
1 0
+/ * 1log Ote x ae*y) dt}}dx
1

R 2¢€
X%~ 1dx+e/ x~ % leT5E gy
1
> 2
> oe ¢ / oE- 1dx+/ x % gy | = 2 e7E
0 1 €

following:

that is, (i), and
e} v 1 [e%s) )

/ 7 fe(r)dt Ta / xae_ldx+/ X% gy | =2 e @,
0 0 1 €

thatis, (il). O
Now we prove the multivariable Levin-Cochran-Lee type inequalities.

Il
Q
s

THEOREM 9. Let o,y € R" and f be a positive measurable function on R such
that [, tY~1f (t)dt < co. Then the inequalities

v-1 lo—a a—1 ~ i xT-1
/Rx exp [a X /R t logf(t)dtl dx < exp (Z Oli> /R f (x)dx, (36)

0.x i=1
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for >0, and

/X'Y—l exp [(—a)‘x‘“/t“_l 10gf(t)dt] dx < exp (Zn: g)
& .

R X, 00 i=1 "

¥
R

(37)
for & < 0, hold. The constant exp (Z" 1 ) is the best possible for both inequalities.

i=1 o

Proof. First, we prove (36). By putting s = 1, a = 0 and arbitrary b € R in
Theorem 3 as parameters, inequality (18) becomes

/ xTLexp cz.lx_a'/ t* ogf (t)dt| dx
Rop R

0x
< exp {long + alb_a/ x*~!log lx_'r/ tY_lf(t)dtl dx} . (38)
Rop Rox
Considering relations
Jp = / tY 17 (t)dt > / tY=If (t)dt, x € Rop,
Rop Rox

and

1
/ x* Mogxjdx = (logb_,- — —) a b* j=1,...,n, (39)
Rob &

the second row of (38) is not greater than

log Jy, - /xa'*ldx - /x“fllog dex] }
Rob Rob

= exp Z Yilogb; 4 logJy — alb™* Z ¥i /Rxa_l log x;dx
i-1 =1 /Rop

exp {log bY +a'b~*

n

=Jp - exp Zg
Y

J=1

Inequality (36) now follows by taking limp_. . The other inequality, (37), is derived
from Theorem 4 by the same technique, choosing s = 1 in (20) as parameter and taking
limbﬂo .

To find out that exp (Z:’:l gl) is the best possible constant for both inequalities,

for any € > 0 we define the function f; on R by f.(x) =[]\, fie(xi), where

. )
oie” W xHMET L 0 <x <1,
fie(x) =

_yoo_ .
Oje” w x~METV, x> 1.
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By Lemma 3 and Fubini’s theorem, the left-hand side of inequality (36), rewritten for

fe,1s equal to

L = /XY_lexp lalx_a/ ta_llogfg(t)dt] dx
R Rox

n o o N ) n
= H/ i~ texp {T/ ffx'llogfi,e(fi)dfi} dx; > <—€E> ;
i1 70 Yt Jo €

while on the right-hand side we have

Thus,

n

ig) /Rt'f*1 c(t)dt = H {e‘% /()O;?’lfi,e(xz')dxi] = (g)"

He = exp (

1t i=1

X
1<§f<e"€—>1, as e — 0,
£

¥i

so the constant exp (27 2 ) is the best possible for (36). On the other hand, the

=1 a;

proof that the same constant is the best possible for (37) is similar, if the functions

are considered.

_r e
—que” WxTHETN D Q< x < 1,
fielx) =
_h e
—Qe o x%i€ 717 x> 1

O

We conclude this paper with the following result.

THEOREM 10. Let b € R and a,y € R" be such that & > 0 or a < 0.
Suppose f is a positive measurable function on R and the function h is defined by

h(x;b, ) :f[ {1 - (Z—)a] , XER.

i=1

(i) Ifa>0and 0 < fRObe_lf(x)dx < 00, then

/ xTlexp [alx_“/ ta_llogf(t)dt] dx
Rop Rox

< exp <Z g) /R h(x;b,a)x¥~If (x)dx. (40)

i=1 0,b

(i) If e <0 and 0 < be xV=1f (x)dx < oo, then

J

x¥lexp [(a)lxa/ ta'llogf(t)dt] dx
R

X, 00

< exp <Z g) /R h(x;b, @) x¥~1f (x) dx. (41)

i=1 ' b,oo

b,c0
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The constant exp (Z" 1i ) is the best possible for both inequalities.

i=1 o;

Proof. First, let @ > 0. As in the proof of Theorem 9, we start from (38).
Considering (39), the right-hand side of (38) is equal to

exp {long =+ cz.lb_a'/ x*1 log (X_Y) dx
Rop

+ alb_“/ x* !log [/ tY_lf(t)dt] dx}
Rop Rox

=exp{ loghY —alb™* Z}/j /Xa_l log xjdx
j=1 “Rop

+ albfa'/ x*1log [/ tYlf(t)dt] dx}
Rop Rox
= exp Z Y exp alb*a’/ x*1log / tY =17 (t)dt| dx
: O!/ Rop R01X

< exp Y alb’“/ xa”l/ tY =17 (t) dtax
Rop Ry

o Y X

= exp Y alb*“/ tYﬁlf(t)/ x* axdt
o Y Rop Rep

—ep S L / h(t;b, o) ¥ ~1f (t) dt, (42)
=1 % ) Jrop

so (40) is proved. Inequality (42) was obtained by Jensen’s inequality and Fubini’s
theorem. Note that under the conditions of the theorem the inequality sign in (42) is
strict.

The dual inequality (41) can be derived from the proof of Theorem 9 by the same

technique.

It is only left to prove that the constant factor exp (Z;':l g’]) is the best possible
for inequalities (40) and (41). Consider a > 0 first. For any € > 0 and the function
fe defined on Ryp by fe(x) = alexp (— >t g]) x**~7 | the left-hand side of (40)
is equal to

L = / x¥lexp [alx_“/ ta_llogfg(t)dt] dx
R R

0.b 0.x
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n

= / xVlexp( alx *log |alexp | — Y /ta'fldt
Rop j=1 % Rox

+ alx_a/ t* log (t°*7Y) at ¢ dx
Ro x
bSCL

_ alefne/ Xed.fldx _ . 67”87
en
Rop

while on the right-hand side of that relation we have

Ky = exp Zﬁ / h(x;b, &) x¥~1f, (x)dx
R

i

i=1 0.b
n Y bSCL
< exp Z—’ / x¥~1 g(x)dx:al/ xt*lgx = —.
—1 O R0,b R0,b €
Hence,
X
1<ZE<e™ — 1, [as] €0,

X Z
so the constant from the statement of the theorem is the best possible.
To prove that the same constant is the best possible for (41), consider the function

fe defined on Ry o by fe(x) = (—a)lexp (, ZJ”:l g]) %Y 0
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