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ON A JENSEN-TYPE INEQUALITY FOR GENERALIZED
f-DIVERGENCES AND ZIPF-MANDELBROT LAW

DILDA PECARIC, JOSIP PECARIC AND MIRNA RODIC

Abstract. By means of one new Jensen-type inequality for signed measures which is character-
ized via several different Green functions, in this paper we derive new inequalities for generalized
f—divergences. The applications on the Zipf-Mandelbrot law, as one specific kind of probability

distributions, are also %iven._ .
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