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CONVERSES OF JESSEN’S INEQUALITY ON TIME SCALES II

J. BARIC, R. JAKSIC AND J. PECARIC

(Communicated by C. P. Niculescu)

Abstract. We obtain new refinements of converse Jessen’s inequality with respect to the multiple
Lebesgue delta integral. The applicability of our results is illustrated in refinements of converse
inequalities regarding monotonicity properties of generalized means, power means and some
refinements of converse Holder’s inequality, which are all proved in the time scale setting.

1. Introduction

1.1. On time scale calculus

The theory of time scales was introduced by Stefan Hilger in his PhD thesis [13]
in 1988 as a unification of the theory of difference equations with that of differential
equations, unifying integral and differential calculus with the calculus of finite differ-
ences, extending to cases “in between” and offering a formalism for studying hybrid
discrete-continuous dynamic systems. It has applications in any field that requires si-
multaneous modelling of discrete and continuous time. Now, we briefly introduce the
time scales calculus and refer to [1, 14, 15] and the books [6, 19] for further details.

By a time scale T we mean any closed subset of R. The two most popular exam-
ples of time scales are the real numbers R and the integers Z. Since the time scale T
may or may not be connected, we need the concept of jump operators.

For ¢t € T, we define the forward jump operator o : T — T by

o(t)=inf{se€T:s>1¢}
and the backward jump operator by
p(t)=sup{seT:s<t}.

In this definition, the convention is inf @ = sup T (i.e., 6(t) =¢ if T has a maximum
t)and sup @ =inf T (i.e., p(¢) =¢ if T has a minimum ¢). If o(¢) > ¢, then we say
that 7 is right-scattered, and if p(r) < t, then we say that ¢ is left-scattered. Points
that are right-scattered and left-scattered at the same time are called isolated. Also, if
o(t) =1, then 1 is said to be right-dense, and if p(¢) =1, then ¢ is said to be left-dense.
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Points that are simultaneously right-dense and left-dense are called dense. The mapping
u:T — [0,e) defined by

u(r) = o)1
is called the graininess function. If T has a left-scattered maximum M, then we denote
T =T\ {M}; otherwise T* =T. If f: T — R is a function, then we define the
function f°:T — R by

fo(1)=f(o(r)) forall reT.

In the following considerations, T will denote a time scale, It = I/NT will denote a
time scale interval (for any open or closed interval 7 in R), and [0,e) will be used
for the time scale interval [0,00) NT.

DEFINITION 1. Assume f: T — R is a function and let # € T*. Then we define
fA(t) to be the number (provided it exists) with the property that given any & > 0, there
is a neighborhood U of ¢ such that

f(o@)—f(s)—f2@1) (o(t)—s)| <e|o(t)—s| forall seUr.

We call f2(t) the delta derivative of f at t. We say that f is delta differentiable on
T* provided f2(¢) exists for all # € T*.

For all 7 € T*, we have the following properties:

(i) If f is delta differentiable at 7, then f is continuous at #.

(ii) If f is continuous at ¢ and 7 is right-scattered, then f is delta differentiable at #
b A fo@)—f()
with f2(¢) = MO
(iii) If ¢ is right-dense, then f is delta differentiable at ¢ iff the limit lirrtl w
S :

exists as a finite number. In this case, f2(¢) = lim [O-T6)
S

(iv) If f is delta differentiable at 7, then f(o(¢)) = f(t) 4+ u(t) f2(¢).

DEFINITION 2. A function f: T — R is called rd-continuous if it is continuous
at all right-dense points in T and its left-sided limits are finite at all left-dense points
in T. We denote by Cyq the set of all rd-continuous functions. We say that f is rd-
continuously delta differentiable (and write f € CL;) if f2(¢) exists forall r € T* and
fA € Crd .

DEFINITION 3. A function F : T — R is called a delta antiderivative of f:T — R
if FA(r) = f(¢) for all € TX. Then we define the delta integral by

/atf(s)As — F(t)—Fl(a).
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The importance of rd-continuous function is revealed by the following result.

THEOREM 1. Every rd-continuous function has a delta antiderivative.

Now we give some properties of the delta integral.

THEOREM 2. If a,b,c €T, € R and f,g € Cyq, then

() FUFO +80)A = [ F0)A+ Fel)ars

b

(i) fof)n=of f)a

a

a

(i) [ F(0)A = o

(iv) 00 = ] 00+ 000

v [ fa=0;
(vi) if f(t) =0 forall t, then ff(t)At >0.

1.2. On positive linear functionals and time scale integrals

First we recall the following definition from [22].

DEFINITION 4. Let E be a nonempty set and L be a linear class of real-valued
functions f : E — R having the following properties.

(L)) If f,ge€L and o,B € R, then (arf+Bg)€L.

(Ly) If f(r)=1forallz € E, then f € L.

A positive linear functional is a functional A : L — R having the following properties.
(A)) If f,geL and o, B € R, then A(o.f + Bg) = 0A(f) + BA(g).

(Ay) If feLand f(r) >0 forall r € E, then A(f) > 0.

In[2, 3, 4, 10], the authors presented a series of inequalities for the time scale inte-
gral and showed that it is not necessary to prove that kind of inequalities “from scratch”
in the time scale setting as they can be obtained easily from well-known inequalities
for positive linear functionals since the time scale integral is in fact a positive linear
functional. Consequently, the results on classical inequalities, whose generalizations
for the positive linear functionals are given in the monograph [22], could be used for
obtaining new inequalities for the time scale integral.

Now we quote three theorems from [2] that we need in our research.
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THEOREM 3. Let T be a time scale. For a,b € T with a < b, let
E=[a,b)NT and L=Cy(E,R).

Then (Ly) and (Ly) are satisfied. Moreover, delta integral

b
[ roa,

is a positive linear functional which satisfies conditions (A1) and (A3).

Corresponding versions of Theorem 3 for nabla and o -diamond integrals are also
given in [2].

Multiple Riemann integration and multiple Lebesgue integration on time scale
was introduced in [8] and [9], respectively, and both integrals are also a positive linear
functionals.

THEOREM 4. Let Ty,...,T, be time scales. For a;,b; € T; with a; < b;, 1 <i<
n, let
& C (Jar,b1)NTy) x -+ X ([an,by) NTy)

be Lebesgue A-measurable and let L be the set of all A-measurable functions from &
to R. Then (Ly) and (L) are satisfied. Moreover, multiple Lebesgue delta integral on

time scales
o
&

is positive linear functional and satisfies conditions (A1) and (A).

THEOREM 5. Under the assumptions of Theorem 4, delta integral
({\h(f)\f(t)At
[ln@)ar
&

where h: & — R is A-integrable and [ |h(t)|At > 0, is also a positive linear functional
&

satisfying (A1), (Az) and A(1) = 1. )

1.3. On Jessen and Lah—Ribaric¢ inequalities

Using the known Jessen inequality for positive linear functionals ([22, Theorem
2.4]) and Theorem 5, M. Anwar, R. Bibi, M. Bohner and J. Pecari¢ proved in [2] the
following generalization of Jessen’s inequality on time scales.
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THEOREM 6. Assume ¢ € C(I,R) is convex, where I C R is an interval. Let
& CR" be as in Theorem 4 and suppose [ is A-integrable on & such that f(&) =1.
Moreover, let h: & — R be A-integrable such that [ |h(t)|At > 0. Then

JIR@If @A [r(@)]o(f(2))Ar
& &

IO ) S Thioa

¢

Lah and Ribari¢ proved in [20] the converse of Jensen’s inequality for convex
functions (see also [21]). Beesack and Pecari¢ gave in [7] the generalization of Lah—
Ribari¢’s inequality for positive linear functionals. Applying the fact that the multi-
ple Lebesgue delta time scale integral is a positive linear functional (Theorem 5) to
Beesack—Pecari¢’s result from [7], the following theorem is proved in [2].

THEOREM 7. Assume ¢ € C(I,R) is convex, where [ = [m,M] C R, with m < M.
Let & C R" be as in Theorem 4 and suppose f is A-integrable on & suchthat (&) =
1. Moreover, let h: & — R be A-integrable such that [ |h(t)|At > 0. Then
&

glh(f)\f(l)m ;lh(r)\f(z)m
(£|h(f)|¢(f(f))Af M-+ T l!\h(tﬂAt —m
d < : : .
I v L R v (UM
&

Recently, in their paper [16], R. Jaksi¢ and J. Pecari¢ presented new converses of
the Jessen and Lah-Ribari¢ inequalities. Now, we quote their main result.

THEOREM 8. Let ¢ be a continuous convex function on an interval of real num-
bers I and m,M € R, m < M, with [m,M) C Int(I), where Int(I) is the interior of I.
Let L satisfy conditions (Ly), (Lp) on & and let A be any positive linear functional
on L with A(1) = 1. If f € L satisfies the bounds

—o<m< f(t) <K M<e  forevery teé

and ¢o f €L, then

0 < AG() (A1)
< (- ANAG) ) sup Foltn )
< - A A —m) A=) @

< §<M_m><¢L<M>—¢’+<m>>7

where ¢' (M) = liﬁ, W is a left hand derivate of ¢ at M, and ¢ (M) =

X
lim+ W is a right hand derivate of ¢ at M, x € I. We also have the inequalities
x—M
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(M —m)>¥o (A(f);m,M)

4>|~

0 <AW() — 9(A(f)) <
< T (M —m)(@ () — 6L (m), 3)

where Yo (-;m,M): (m,M) — R is defined by

1 (¢(M)—¢(f) B ¢(l)—¢(m)>
M—m M—t t—m ’

If ¢ is concave on I, then all inequalities in (2) and (3) are reversed.

Yo(t;mM) =

2. New results

In this section, we prove converses of Jessen’s inequality on time scales which
refine the results given in [5] for multiple Lebesgue delta integral. For simplicity, we
introduce the following notations

Jo S (0)[h(1)| At
Jeln@)ae

where f,h:& — R are A-integrable and [, |h(¢)|Ar > 0.

(N = [ f0ar and Ta(fh) =

THEOREM 9. Let ¢ € C(I,R) be convex, where I = [m,M| C R, with m < M.
Assume & C R" is as in Theorem 4 and suppose f is A-integrable on & such that
f(&) =1. Moreover, let h: & — R be A-integrable such that [ |h(t)|At > 0. Then

<La(9().h) = ¢ (La(f. )
(M

—La(f,h)) (La(f,h) —m) s<.u1?u>‘l’¢(t;m,M)
) 600 L)
M—m

\
<

S ( (f: )) (ZA(f;h) —m 4)

4>|~

(M —m)(¢" (M) — ¢’ (m)),
where Wy (-;m,M): (m,M) — R is defined by

1 (¢(M)—¢(t) B ¢(t)—¢(m)>
M—m M—t t—m ’

If ¢ is concave on I, then all inequalities in (4) are reversed.

‘Pq;(t;m,M) =

Proof. Since ¢ is a convex function, first inequality in (4) follows from Theorem
6. From Theorem 7, we have

< M;WLi(r]; )¢(m) AS‘J/;,h)m

(5)
O(M)— ¢ (La(f,1))
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- f_(M QU,»@Mﬂm—M
fm)_¢@uﬁm)—Mm>
h) zA(fah)_
—La( )) (LA fih) —m) ¥y (La(f,h)im, M)
<( —La(f, 1)) (La(f 1) —m) ju%%(nm,M),

which is the second inequality in (4), provided that L (f,h) # m,M. When Lx(f,h) is
equal to m or M then inequality (4) is obvious.
Since,

. _ 1 OM)—9(t)  ¢(1)—¢(m)
S Yoltma) =g e )
O(M)—o(t) —(9(t) — ¢(m))
il S s =)
L SO0 o0 el o) 0L
 M-—m te(,,gm M—t telmM)  t—m B M—m ’

the third inequality in (4) is true. The last inequality in (4) follows from the elementary
estimate W < %(M —m), for every x € R. If the function ¢ is concave, then
—¢ is convex, so applying (4) to —¢ gives the reversed inequalities in (4). This
complete the proof. [

REMARK 1. According to (5), with the same assumptions as in Theorem 9, fol-
lowing inequalities are also true

0 < La(¢(f),h) — ¢ (La(f,h))

< ILa
%(M m)*Wy (La(f,h);m,M)
< 3~ m) (9" (M) — 0, (m)).

3. Applications

In this section we use the results from Theorem 9 to get new converse inequalities
for generalized means, power means and the Holder inequality in the time scale setting.

3.1. Generalized means

Applying classical results to the monotonicity properties of generalized means
with respect to the functional A, found in [12, p. 75, Theorem 92] and [22, p. 108,
Theorem 4.3], R. Jaksi¢ and J. Pecari¢ proved in [16] the following converse.
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THEOREM 10. Let L satisfy (L1), (Lp) and A satisfy (A1), (Ay) and A(1) = 1.
Suppose y, x : I — R are continuous and strictly monotone and ¢ = y oy~ is convex,
where I D [m,M], —eo <m < M < oo. Then, for every f € L suchthat m < f(t) <M,
t € [m,M] and w(f),x(f) € L, we have

0 < x(My(f,A)) — x (My(f,A))

(My =AW (N))AY(S)) —my) sup ¥, 1(W(1);my, My)

re(m,M)

o — o —1y m
< oy~ AU A1) —my) LY 0w Tone)

<
<

—_

< My —my) (o - (y) = oy V. (my),

where [my,My| = y([m,M)]) and My (f,A) =y (A(y(f))) is a generalized mean
with respect to the operator A and function . If ¢ is concave, then all inequalities in
(6) are reversed.

Using the generalized mean on time scales, with respect to the multiple Lebesgue
delta integral ([5]), from Theorem 9 and Theorem 10 we deduce the following result.

THEOREM 11. Suppose I =[m,M], —co<m <M <o, Y,y :1— R are continu-
ous and strictly monotone and ¢ = y oy~ is convex. Assume & C R" is as in Theorem
4 and f,h:& — R are A-integrable on & such that f(&) =1 and [¢|h(r)|At > 0.
Then,

0 < 2 (My (f,La )) X (My (f,L4))
< (M z ( )) (ZA(W(f)7h> _ml!/) €S<‘u[1)u>ql%oq/*1(l//(t);ml[/aMW)
(Mu/ LA h)) (ZA(W(f)vh) _m‘l/)
xew” >_( y) = oy (my) o
My —my
< 4 0ty = my) (oW ™) (0y) = (o ) (my).

where [my,My] = y([m,M]). If ¢ is concave, then all inequalities in (7) are reversed.
Proof. The claim follows from Theorem 4, Theorem 9 and Theorem 10. [

3.2. Power means

The following result on power means with respect to a positive linear functional is
proved in [16].
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THEOREM 12. Let L satisfy (Ly), (Lp) and A satisfy (A1), (A2) with A(1) = 1.
Let 0O<m< ft) SM<e fort €E, ", f*logf €L forr,s R, r<s and let

{t‘/’ r#£0,5s#£0,

o(r) = %logt:r;éO,s:O, 3)

e r=0,5#0.

IfO<r<sorr<O0<s, then

0.< (MPI(f,4)) — (M(f,4))
S (M =A(f))A(ST) —m") sup Wo(i"sm",M")

te(m.M)
s . - . . M — ST
S (M7= A(f)AST) —m') = )
S r r S—r S—r
< (7 =) =),

If r<s <0, then

0> (7. A)) — (M (1.0))
> (M7~ AG)AGT) — ) sup Walt'sm M)
te(m.M)
> S — A @A) —mry M 10
>~ (M = A(f)AS) —m') — (10)
S r r S—r S—r
/E(M —m" (M —m").

If s=0 and r <0, then

0 < log(M"(,4)) ~ log(M")(£,A))

<0 =AU =) sup FoltM )
<L O AGa ) -

<1(r M) 1 1
< —(m — BEE——
4r m- M

If r=0and s >0, then

0< (MM(f,4)) = (MO (f,A))
< (logM —A(log f))(A(log f) —logm) sup Wo(logt;logm,logM)
te(m.M)
M —m®

< s(logM —A(log f))(A(log f) —logm)m (12)

M
< s(MP —m')log —.
m
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According to definition of power mean on time scales with respect of the multiple
Lebesgue delta integral ([5]), from the Theorem 12 we derive the following result.

THEOREM 13. Suppose & C R" is as in Theorem 4, f is A-integrable on &
such that f(&)=1and 0 <m < f(t) <M <oo, fort €&, mMeR. Let h: & — R
be A-integrable such that [z |h(t)|Ar > 0. For r,s € R suppose f", f*, (logf) are
A-integrable on & .

(i) If0<r<sorr<0<s, then

0< (M[s] (fjA))S_ (M[’] (f,zA)y
< (M"=Ta(f" 1)) (Ta(f"h) — ") sup W (e"sm",M")

te(m.M)
K - _ - _ - - MS—I’ _mS—I’
< S (M =La(f" 1) (La(f" 1) =m") — = (13)
s r r s—r S—r
< y (M —m") (M —m*").

(ii) If r<s <0, then

0> (M[s] (f7zA)>s_ (M[’] (f,ZA)>
> (M"—Ta(f" 1)) (Ta(f7 k) —m") sup Wy (t"sm",M")

)

te(m.M)
K - _ - _ - - MS—r_mS—r
> ;(M —La(f",h)) (La(f" h) —m") By (14)
S r r S—r S—r
> y (M —m") (M —m*").

(iii) If s=0 and r <0, then

0 < log (M (1.Ls)) ~log (M (.L.) )
< (M7= La(f7, ) (La(f7, ) =) sup o (t"sM", )
te(m,
(M7 —Ta(f7, 1)) (Ta(f7.h) — )
M'm”

N

1
—— (15)
-
_ L -
4r M"m”
(iv) If r=0 and s > 0, then

0< (MY (£.T0)) — (MO (£.T4))

< (logM —Lx(log f,h)) (La(log f,h) —logm)

x sup W (logt;logm,logM)
te(m.M)

s
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s(M* —m?)

< (logM — La(log f,h)) (La(log f,h) —logm) - Tog M — logm

(16)

M
< s(MP—m')log —.
m

Proof. The claim follows from Theorem 4, Theorem 9 and Theorem 12. [

3.3. Holder’s inequality

The following theorem gives Holder’s inequality for delta time scale integrals
proved in [2].

THEOREM 14. Assume & C R" is as in Theorem 4 and |wl||f|P, |w||g|?, |wfg|
are A-integrable on &, where p > 1 and q=p/(p—1). Then,

[wosrosoia < | [wlroras) | [welsolar

This inequality is reversed if 0 < p < 1 and [, |w(1)||g(t)|?Ar > 0, and it is also re-
versed if p <0 and [o|w(t)||f(t)|?Ar > 0.

1

q

Next, we refine the converse Holder’s inequalities on time scales, proved in [5].

THEOREM 15. Assume & C R”" is as in Theorem 4 and w, f,g are real functions
on & such that w,f,g > 0. For m,M € R such that —eo < m < M < oo let m <
f)git) <M, te€ & If wfP, wg?, wfg are A-integrable on & and [w(t)g?(¢)Ar >
0, where p>1 and q=p/(p—1), then

4

q P
0< [winrroa | [wogioar | | [winswsoa
& & &
< (M [wogron - [worrsea | | [wir@goa—m [wigoa
& & & &
p—2
xteizlj)m‘l’q, (t;m,M) - (Zw a7
< |m / &= [w) s | | [wios@gan—m [wngoa
| | & p72£ &
p—1 _ ;=
x%- / w(0)g?(£)At
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P
< Pr—mr =y | [wiogtoar
(5'7

For p <0, inequalities (17) hold if [,w(t)f(t)g(t)At >0, t € &. Incase 0 < p <1,
all inequalities in (17) are reversed.

Proof. Inequalities (17) follow directly from Theroem 9 by taking the function ¢

to be of the form ¢(r) = ¢” and replacing # by wg? and f by fg_%. For p < 0 and
p > 1, the function #? is convex and inequalities (17) follow from inequalities (4). For
0 < p < 1, the function ¢ is concave and, according to Theorem 9, all inequalities in
(17) will be reversed. [

THEOREM 16. Assume & C R" is as in Theorem 4 and f,g > 0 such that fP,
g%, fg are A-integrable on & and fg‘f( JAr >0, where 0<p<land g=p/(p—1).

For m,M € R such that —eo < m <M< oo, let m< f(t)g (1) <M, t € &. Then,

0< [rigon—| [ roa ; JE0rS

— 17 . P _ q
< fggq M/g 1A — /f g/f (1)Ar mg/g (1)Ar
X sup ‘I‘¢(t,m7M) (18)
re(m,M)

1 1
1 M a—m 4
< - M [ g9 Az—/!’
p M-m f(pg‘l 1)At (O/g f

/ HOIE / (1)

1(M m)(M T—m- q /g

4p

For p <0, inequalities (18) hold if [, fP(t)At >0, t € &. In case p > 1, all inequal-
ities in (18) are reversed.

Proof. Inequalities (18) follow directly from Theroem 9 by taking the function ¢
1
to be of the form ¢(¢) =¢7» and replacing i by g7 and f by {—Z Namely, when p < 1,
1
the function 77 is convex and inequalities (18) follow from inequalities (4). For p > 1,

the function #? is concave and, according to Theorem 9, all inequalities in (18) will be
reversed. [
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THEOREM 17. Assume & CR" is as in Theorem 4 and f,g > 0 such that g1, fg
are A-integrable on & and [g%(t)At > 0, where p <0 or p>1and g=p/(p—1).

Let m,M € R such that —eo <m <M < oo and m < f(t)g' ~9(t) <M, t € &. Then,

o< [rrome| e . [ rgtoa
& & &
< M/g A1 - /f s || [ r@soa—m [gon
& &

/g sup Wy (t;m,M) (19)
re(m,M)

< (M [erwn— [rgon ) | [rogwa—m [goa
& & & &

MmpP—1 _yp—1
XP(M—_,T)' / S1(0)Ar
&

< Pr—mr—mr ) | [

In case 0 < p < 1, all inequalities in (19) are reversed.

Proof. Inequalities (19) follow directly from Theroem 9 by taking the function ¢
to be of the form ¢(¢) = ¢” and replacing & by g7 and f by fg'!~9. Namely, for p <0
or p > 1, the function #” is convex and inequalities (19) follow from inequalities (4).
For 0 < p < 1, the function #” is concave and, according to Theorem 9, all inequalities
in (19) will be reversed. [

3.4. Additional improvements

Recently, R. Jaksi¢ and J. E. Pecari¢ proved in [17] new refinement of the converse
Jensen inequality for normalized positive linear functionals, given in Theorem 8. Using
that result, we derive the following theorem which refines inequality (4) from Theorem
9.

THEOREM 18. Let ¢ € C(I,R) be convex, where I = [m,M] C R, with m < M.
Assume & C R" and L are as in Theorem 4 with additional property that for every
f,8 € L we have that min{f,g} € L and max{f,g} € L. Let f be A-integrable on &
such that f(&)=1. Moreover, let h: & — R be A-integrable such that [ |h(t)|Ar > 0.
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Then,
0 < La(¢(f).h) — ¢ (La(f,h))
< (M=Tal7.)) (Ca(f) =m) sup o(tim M) ~Ta(f.1)3s
< (0 =Ta(r) (Tar ) —m)- D) 7 7 ys, o)
< (M= m)(9L(M) — 9L (m)) ~ Ta(F )3y,
where

F=t- U 5= om)+o(v) 20 (252)

and Wy (-sm,M): (m,M) — R is defined by

Yo (t;m,M) = ﬁ (d’(ﬂzj’(l) _ ¢([Z:i(m)>‘

If ¢ is concave on I, then the above inequalities are reversed.

Proof. Inequality (20) follows directly from the main result of [17] and the fact
that multiple Lebesgue delta integral is a positive linear functional. [J

REMARK 2. Using the resoning shown in Theorem 18, the refinements of all in-
equalities proved in this paper in Theorem 10, Theorem 11, Theorem 12 and Theorem
13 can be obtained.
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