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SOME GENERALIZATIONS AND PROBABILITY

VERSIONS OF SAMUELSON’S INEQUALITY

HONGWEI JIN AND JULIO BENÍTEZ

Abstract. Several generalizations of Samuelson’s inequality are given, including complex data
and inequalities concerning random variables in a probability space. The proofs of these gener-
alizations need only a well known result from inner product spaces, namely, Bessel’s inequality.
Finally we apply these generalizations to locate the eigenvalues of certain matrices and tensors,
as well as the complex roots of polynomials.
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