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SOME NOTES ON JENSEN-MERCER’S TYPE INEQUALITIES;
EXTENSIONS AND REFINEMENTS WITH APPLICATIONS
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(Communicated by M. Praljak)

Abstract. In this paper we study inequalities corresponding to Jensen-Mercer’s inequality. Some
new extensions of Niezgoda’s inequality and the integral version of Jensen-Mercer’s inequality
are given. The obtained inequalities do not only generalize the former ones, but our proofs are
natural and simple. They clearly show the structure of such inequalities: they consist of two
parts, a discrete or integral Jensen’s inequality and then a majorization type inequality. An-
other purpose of the paper is to provide a deeper understanding of the methods used to refine
Jensen-Mercer’s and the corresponding inequalities. Moreover, some new refinements of these
inequalities are obtained. Finally, some applications related to Fejér’s and Hermite-Hadamard
inequalities are given.

1. Introduction

A function f:C — R defined on an interval C C R is called convex, if for any x,
y € C and every 7 € [0, 1] one has

flx+(1=12)y) <tf(x)+(1—1)f(y).

Let the set I denote either {1,...,n} forsome n > 1 or N, :={1,2,...}. We say
that the numbers (p;),.; represent a discrete probability distribution if p; >0 (i € 1)
and Y p;=1.

i€l
There are a lot of important inequalities for convex functions. Perhaps the most
useful among them are the discrete and integral Jensen’s inequalities.

THEOREM 1. (discrete Jensen’s inequality, see [13]) Let C C R be an interval,
andlet f:C — R be a convex function.

(a) If p1,...,pn represent a discrete probability distribution, and xy,...,x, € C,
then

F Y pixi | <Y pif (xi). (1)
i=1

i=1
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(b) If p1,p2,... represent a discrete probability distribution, and X1,%2,- .eC
such that the series Z pixi and Z pif (x;) are absolutely convergent, then 2 pixi lies

i=1 i= i=1
in C and

f (i pm) < ipif (xi)- (2)
i=1 i=1

THEOREM 2. (integral Jensen’s inequality, see [13]) Let ¢ be an integrable func-
tion on a probability space (X, <7 ,|L) taking values in an interval C C R. Then /(pd,u

liesin C. If f is a convex function on C such that f o ¢ is |L-integrable, then

f /qodu </fo<pdu~ 3)

X X

An interesting variant of Theorem 1 (a) was discovered by Mercer [12], namely:

THEOREM 3. (Jensen-Mercer’s inequality) If C is an interval, f:C — R is a

convex function, py,...,pn represent a discrete probability distribution, and x1,. .. ,x, €
[a,b] C C, then
n n
fla+b=2 pxi | < fla)+f ()= pif (x). 4)
i=1 i=1

Mercer’s original proof consists of two parts: first, a direct application of the dis-
crete Jensen’s inequality (Theorem 1 (a)) gives that

i=1 i=1

f<a+b—ipixi> Sipif(a+b—xz-), &)

and then it is shown that
Y pif(a+b—x) < f(a)+f(b)= Y pif (xi). (6)
i=1 i=1

Obviously, inequality (6) is sharper than inequality (4), and the essence of The-
orem 3 is contained in (6). Mercer’s proof of inequality (6) is based on the following
observation: the pairs a, b and x;, a+b—x; (i=1,...,n) possess the same mid-point.
Another proof of Theorem 3 was given by Witkowski in paper [19]. It differs from the
proof of Mercer, although it is similar in principle to that. Niezgoda [14] extended
Theorem 3, and the principal tool in his treatment is majorization. His result is the
next:
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THEOREM 4. (Niezgoda’s inequality) Let f :C — R be a continuous convex
function on interval C C R. Suppose a = (ay,...,an) with aj € C, and X = (x;j) is a
real n x m matrix such that x;; € C for all i, j. If a majorizes each row of X, that is

X; = (X1, -, Xim) < (a1,...,am) =aforeachi=1,...n,
then we have the inequality
m m—1 n m m—1 n
f 2“1 ZZWU <Zf(a, ZZPfx” 7
j=1 j=1li= j=1 j=1li=
where py,...,pn represent a discrete probability distribution.

Inequality (7) (similarly to (4)) can also be divided into two parts, namely

m m—1 n n m m—1
f (Zaj )Y Zp%) <Y pif (Za/— 2 x,-,-> ®)
j=1 i=1 j=1

j=li= j=1
and
n m m—1 m 1 n
prf<2aj—2xu> SOWICHE ZZ (xij) - 9)
i=1 J=1 Jj=1 j=1 j=1li=1

Inequality (8) follows easily from the discrete Jensen’s inequality (Theorem 1 (a))
while inequality (9) can be verified by using majorization. It can be seen that inequality
(9) is the essential part of Theorem 4.

The integral version of Jensen-Mercer’s inequality is given in [2], and can be stated
as follows.

THEOREM 5. Let (X, L) be a probability space, and let ¢ : X — [a,b] be a
measurable function. Then for any continuous convex function f: [a,b] — R,

f a+b—/<pdu </fo(a+b—<p)du (10)
X X
b—[pdu Jodu—a
< W) @ < f @)+ ()~ [ fopdu. (D

X

In this result, inequalities in different types are clearly recognizable: inequality
(10) is an easy consequence of the integral Jensen’s inequality (Theorem 2), and the
middle and the third inequalities come from the integral form of the Lah-Ribari¢ in-
equality (see [11]). It is worth emphasizing that the first term in (11) gives a refinement
of the inequality

[reta+b-g)du<s@+fb)- [ oodn. (12)
X X
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which is the integral analogue of (6).

An integral version of Theorem 4 was given in [1].

In order to establish our results, we need some known results which are given
in Section 2. In Section 3 we extend Niezgoda’s inequality and the integral version of
Jensen-Mercer’s inequality. The obtained inequalities do not only generalize the studied
ones, but our proofs are natural and simple. They clearly show the structure discussed
above: first a discrete or integral Jensen’s inequality is applied and then a majoriza-
tion type inequality is used. The main purpose of Section 4 is to provide a deeper
understanding of the methods used to refine Jensen-Mercer’s and the corresponding in-
equalities. Moreover, some new refinements of these inequalities are obtained. Finally,
in Section 5 some applications related to Fejér and Hermite-Hadamard inequalities are
given.

2. Preliminary results

We introduce a majorization relation for finite sequences of real numbers.

DEFINITION 1. Let C C R be an interval. We say that x := (x1,...,x,) € C"
majorizes y := (y1,...,y,) € C", written x >y, if

k k n n
;)C[i] Zgy[i], k:l7...,n—1and ;x[i]:;y[i]v

where X[ > X[ > ... > X[ and Y > Yl > ... > Y[n are the entries of x and y,
respectively, in decreasing order.

The following classical result is often called majorization inequality (see [7]).

THEOREM 6. Let C C R be an interval, and let f:C — R be a convex function.
Ifx:=(x1,...,x;) €C" and y := (y1,...,yn) € C" such that x majorizes y, then

n

D)=

i=1

M=

f i)

1

Inequalities (6), (9) and (12) can be proved by applying majorization inequality.
This and our establishments about the structure of inequalities (4), (7) and (8-9) suggest
that by applying generalizations of majorization inequality, Theorem 4 is expected to
be extended. For this purpose we give two generalizations of majorization inequality.

The first one is called Fuchs’ inequality (see [4]).

THEOREM 7. Let C C R be an interval, and let f:C — R be a convex function.
If (x1,...,%0) €C", (y1,...,y0) €C" and qu,...,q, are real numbers such that
(@) x1=2...2xpandy; = ... 2y,
r

) Yax < X aqiyx (r=1,...,n—1),
=1 k=1

~



SOME NOTES ON JENSEN-MERCER’S TYPE INEQUALITIES 1097

n
() X qrxx = kzl qivk, then

M=

> aif (i) < X aqif (i)
i=1

1

The second result is called weighted Hardy-Littlewod-Pélya inequality (see [13]).

THEOREM 8. Let C C R be an interval, andlet f:C — R be a continuous convex
Sunction. If (x1,...,x,) €C", (y1,...,yn) €EC" and qy,...,qy are nonnegative numbers
such that

(@) x1 = ...2x,,
r r
(b) X< X quk (r=1,...,n—1),
k=1 =1
n n
(¢) X qrxk = X qiyk, then
k=1 =1
Y,qif () < X aif ()
=1 a

We stress that the continuity of the function f and the nonnegativity of the num-
bers qi,...,q, cannot be omitted in the previous result.

Majorization inequality is not a completely special case of Theorem 8, since the
continuity of f is not assumed in Theorem 6.

A recent refinement of the discrete Jensen’s inequality will be used too. We need
the following hypotheses:

(H,) Let the index set I denote either {1,...,n} for some n> 1 or N. Let the
index set J denote either {1,...,k} for some k > 1 or N_.

(Hz) Let (A;) ., represent a positive probability distribution. For each j € J let
7; be a permutation of the set I.

The following result comes from [5] (for the integral version, see [6]).

THEOREM 9. Assume (H,—H,). Let C C R be an interval, and f :C — R be a
convex function. If (x;);c; is a sequence from C and (p;);c; represents a positive proba-
bility distribution such that the series Y, pix; and Y, p;f (x;) are absolutely convergent,

i€l i€l

then

f (ZPVQ) < Cper = Cper (f,x,p, A, ) (13)
i€l

j%]zfjpﬂj(i)xn'j(i)
fl=—=—— | <prifx). (14)
%J/l/p”j(i) %

- (2 APy

icl \jeJ
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3. New Jensen-Mercer type inequalities

First, we prove an extension of Niezgoda’s inequality.

THEOREM 10. Let the set I denote either {1,...,n} for some n > 1 or Ny. Let
C C R be an interval, let f:C — R be a convex function, and let (p;);c; represent a
discrete probability distribution. Let m; > 2 be an integer (i € I), and for each i € I
let oy, B € Ny (k=1,...,1;) be such that

L=:Bio <oy < Bin < ... <oy <Py, < Qg1 :=mi+1,

li+1
and that L; := Y, (Olik _ﬁik—l) > 0. Let
k=1

qij =0, iel, je{l,...,m}

such that
li+1 og—1
> aij=L, i€l (15)
k=1 j=PBi_1
and let

aij7x,-jEC7 iel, jE{l,...,mi}.

Assume further that one of the following two groups of conditions is satisfied:
either

(a1) Xt Z x> ... 2 Xim, (P€1),
r
(b1) kzl%kxik < kzlqikﬂlik (r=1,....mi—1,i€l),

(c1) kzl GikXik = k21 giaw (i €1),
(dy) f is continuous,
or
(az) qij = 1 (i cl, ] S {1,... ,mi}),
(b2) (Xity- -\ Xim;) =< (@its- .. Qim;) (P €1).
If either the index set 1 is finite or I = N and then the series

i Li+1 op—1 pi Li+1 oy —1

1 1

ZE > D g Zf Y X aml| (16)
iel " k=1 j=By_, i€l 1 k=1 j=Py_1

and

41 o1 o m i Ba—1
Z& (2 Z Clijf(xij)> s Z% (2,161ijf(aij) - 2 Z qijf(xij)> (17)
=

ali \( 32 e iel i k=1 j=oy
J ik—1
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are convergent, then

(Z (2%% IEﬁilqz,xu» (18)

1 j=0ik

Jj=1 k=1 j=0ty

1 mj l ﬁ,k 1
nglf (L_z (2 qijaij — 2 2 quxl]>> (19)
i Li+1 op—1
LT\ 2 X ) (20)

icl k=1 j=By_

. mi i Ba—1
gz% (Zlqz, az/ Z Z quf xlj ) 21
j:

icl 1 =1j=04

Proof. The first case: Conditions (ay), (b1) (c1) and (dy) are satisfied.
It follows from (¢ ) that

m; i Biu—1 i Biu—1
ECIijaij_ 2 2 qijXij = ECIUXU 2 2 qijXij
Jj=1 k=1 j=04; k=1 j=0
li+1 o—1
= D qmj, i€l (22)
k=1 j=Bj_1
where the summation index k varies from 2 if Bio = o1, and it varies to [; if B, =

;41 -
According to this and (15)

1 [ i Br—1 Li+1 o—1
| 2 aiai— Z oapi| =7 % X 4 €C, i€l (23)
=1 k=1j=0y L k=1 j=Bj_,

Since (p;);c; represent a discrete probability distribution, the series in (16) are
convergent, and (23) holds, the discrete Jensen’s inequality can be applied, and we

obtain that
1 [ m i Pr—1
FlZpil o | Zavai— 2 X i
iel L\ Jj=1 k=1 j=0y

<> npif ( (Z qijaij — i ﬁkzl qu) >

icl =1j=0y

1 L+l ag—1
pr =2 D g |-

iel lkl] ﬁlkl

which is exactly the inequality (19).
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Another application of the discrete Jensen’s inequality gives that

1 Li+1 oy—1 1 Li+1 oy—1
X X ami) <X X aif ), i€l (24)
L k=1 j=PBy_, Y k=1 =B
By using the convergence of the first series in (17), it follows from (24) that
1 l+l Otikfl p l+l Ok — 1
1
2oifl T2 X gy | <ET X X auf (), (25)
i€l lk:ljzﬁik—l ie1 Li = 1 j=Bu—1

and thus inequality (20) is proved.
Under conditions (a;), (b1), (c1) and (d;), Theorem 8 implies that

> qiif (xij) < Y qijf (aij), i€l
j=1 j=1

and hence we can find by (22), that

li+1 op—1 l; ﬁ,k 1
2 2 quf xlj qujf alj 2 2 quf -xlj icl
k=1 =P, =1 k=1 j= oy

Multiplying both sides of the previous inequality by 7* (i € I) and then take the
sum of the products, inequality (21) is obtained by using (25) and the convergence of
the second series in (17).

The second case: Conditions (a;) and (b;) are satisfied.

We can copy the proof of the first case by using Theorem 6 instead of Theorem 8.
It is easy to check that the number of terms in the sum

Li+1 op—1
X 2
k=1 j=Pix—1

is just L;, and hence condition (15) automatically holds.
The proof is complete. [

REMARK 1. (a) Under special choices of parameters in the previous result (the
numbers m;, i, i, li, aij do not depend on the index 7, the index set / = {1,...,n}
is finite, and conditions (ay) and (b,) are satisfied) inequalities (18-21) contain

£ (xi) ) (26)

as a particular case. Inequality (26) is proved in Corollary 1 of [10] and in Corollary
2.6 of [1]. In each of these papers (26) is derived from integral inequalities, and it
is difficult to discover the true structure of this inequality. Theorem 10 does not only

1 m I Bi=1 n 1 m U
Mz (Za-2 5 S| < (Lr@-2 5 %
L =1 L j=1 k=1 j=0y

=1j=0yi=

IIMm
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generalize (26), but the argument is natural and simple. It clearly shows that (18-21)
follow the structure of inequalities discussed in the introduction: the discrete Jensen’s
inequality is applied twice, and then a majorization type inequality is used.

(b) We emphasize that the index set I in Theorem 10 can also be an infinite set.
There are few results dealing with variants of Jensen-Mercer’s inequality in which the
index set is not finite. The next inequality is proved in Theorem 4.1 and in Corollary 4.1

of [15]: Let Y, pix; be a convex combination of points x; € [a,b]. Then each convex

n=1
function f : [a,b] — R satisfies the double inequality

oo Z piXi—a b— oi PiXi
n= n=1
f <a+b—n§1pixi> < ﬁf(aﬂ' ﬁf(b) 27
<f@)+f(b) =Y pif (). (28)
n=1

It is easy to see that inequality between the first and the third term in (27-28) is a
very simple case of (18-21).

The second result concerns integrals. In our approach the emphasis is on the ap-
plicability of either Theorem 6 or Theorem 7 or Theorem 8, in contrast to papers [10]
and [1], where the extension of majorization to integrals is applied. We restrict the
discussion to a simple case, but the result could be formulated in a more general form
similar to Theorem 10.

THEOREM 11. Let C C R be an interval, let f:C — R be a convex function, and
let (X, 1) be a probability space. Assume further that m > 2 is an integer,

qjeRa jE{L...,m}, gm >0,

and
(pj,l[/jIX—>C7 jE{L...,m}

are measurable functions such that

either
(al) O1 2 ¢ 2 2 Om and ll/l ll/z [Vm,
(b1) IZICI/{ e < ; QWi (r= L...,m—l),

m 7
(c1) T akpe= X quWi.
k=1 k=1
or
(a2) (pm;
(by—c ) condmons (bl) and (cy) hold,
(d2) qj 20 (jE{1,...,m}),
(e2) f is continuous.
or

(@) gj=1 (G e{l,....m}),



1102 L. HORVATH

(03) (@1 (x)5- s 0m (%)) < (W1 (%), ¥ () (¥ € X).

If the functions

m m—1
Ons fOOm, D aifovi, D qifo9; (29)
=1 =1

are L -integrable, then
m—1
/ ZquVJ Z qj¢; | dp
b dm —1

1 m m—1
< /fo <— (2 avi— 2, CIJ'(P/')) du (30)
m \ j=1 =1

m m—1
(qufowj> du—i/<2 q,-fo<p,-> du. (31
q s

m

Proof. The proof is similar to the proof of Theorem 10.

Since f is Borel-measurable, the composite functions are all measurable.
We consider only the first case: Conditions (a;), (b1), and (c) are satisfied.
By (c1), and by g,y >0,

1
Clm (2‘1/% Elqup.f)-

As a direct application of the integral Jensen’s inequality (¢, and fo ¢, are -
integrable), we have inequality (30).
Next, we can use Theorem 7 which implies that

m—1 m—1
Zlqj'f(wj (x) )+qu< (Z q;v;j (x Z q;9; (x ))
-

<Y qif(wi(x), xeX.
j=1

Since g;, > 0, we obtain

( (Zq,% leqjqo, ))

CIm (Zq,f V/, 2 qff (pJ )) xeX.

Integrating both sides of the previous inequality on X with respect to the mea-
sure U (the u-integrability of the last two functions in (29) is used), inequality (31) is
obtained.

The proof is complete. [
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4. From refinements of Jensen-Mercer type inequalities

A number of papers deal with refinements of either Jensen-Mercer’s inequality or
Niezgoda’s inequality, see e.g., [2], [3], [8] and [9]. As we have seen in the introduction
these inequalities consist of two parts: a Jensen-type inequality (either 5 or 8 or 10) and
a majorization-type inequality (either 6 or 9 or 12). In most papers the Jensen-type
inequality is refined, but it is difficult to realize this without analyzing the proofs of the
results. This phenomenon can be illustrated by Theorem 1 of [3], Theorem 3 of [§]
and Theorem 3 of [9]. All these results refine Jensen-Mercer’s inequality by refining
the discrete Jensen’s inequality (5), however, with the exception of Theorem 1 of [3],
neither the results nor their proofs show this. Similarly, Theorem 7 of [&] is a refinement
of Niezgoda’s inequality by refining the discrete Jensen’s inequality (8), but this is not
evident from the result.

Since the considered inequalities contain a Jensen-type inequality, it is natural to
refine them by using a new or known refinement of either the discrete or the integral
Jensen’s inequalities. This is an easy and effective method because there are a lot of
different refinements for Jensen-type inequalities. To illustrate this, we apply Theorem
9 to Niezgoda’s inequality. Exactly the same way, Theorem 9 could be applied to
Theorem 10, but for the sake of simplicity and clarity we consider only Niezgoda’s
inequality.

THEOREM 12. Assume (Hi—H,) with I ={1,...,n}. Let f:C — R be a con-
tinuous convex function on interval C C R. Suppose a= (ai, ... ,an) with a; € C, and
X = (x4;) is a real n x m matrix such that x;; € C for all i, j. If a majorizes each row
of X, that is

then

m—1 n

\Z J(Za, leij> Zf aj)— ¥, Y. pif (xij),

j=li=1

=

where pi,...,pn represent a positive discrete probability distribution.

Proof. By applying Theorem 9 to (8), the assertion follows immediately.
The proof is complete. []
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It is more interesting but more difficult to refine the considered inequalities by
refining their substantial part, the majorization-type inequality. There are only a few
results in this direction, see e.g. Theorem 5, Theorem 2 of [3] and Theorem 4.1 of [15].

In the following two results we give new refinements of the discrete and the inte-
gral version of Jensen-Mercer’s inequality by refining inequality (6) and (12), respec-
tively.

THEOREM 13. Let the set I denote either {1,...,n} for some n>1 or Ny.
Assume C is an interval, f:C — R is a convex functlon (pi)ic; represent a discrete
probability distribution, and (X;),c; is a sequence from [a,b] C C. For each i € I define

yi:=min{x;,a+b—x;}, zi:=max{x,a+b—x}.
Then for all t € [0,1] we have
f <a+b—2pixi> <Y pif (a+b—x;)
iel iel

< pilf(ta+ (L=1)y)+f (1 —1)zi+1b) = f (xi))

iel

<r@+16)- 2D (s +r0-2r(452) <2p,yl )

icl

=Y. pif (xi) < f(a)+ f(b) = X pif (x;)

icl icl

Proof. Due to the compactness of the interval [a,b], every series that occurs in the
inequalities above is absolutely convergent.
Since for each i € I and for all 7 € [0,1]

(xi,a+b—x;) < (ta+ (1 —1)y;, (1 —t)z; +1b),
Theorem 6 implies that
F () fla+b—x) < f (ta+ (1=0)3)+ F (1 =)z -+ 1b).

The second inequality follows from this by an elementary calculation.
Since
i € ath i € a+bb €1
yl a? 2 ) Zl 2 b ) 4 )
convexity of f yields that for each i € I and for all 7 € [0, 1]

atb) _ f(a
flta+(1—1)yi) < %(mﬂl—ﬂyi—@ﬂ(a)
> a
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and

F((1=1)zi+1b) < )((l—t)z,-+tb—b)+f(b).

By using these inequalities, a simple calculation confirms the third inequality.

The forth inequality is trivial.
The proof is complete. [

The integral version of the previous result can be found in the next assertion.

THEOREM 14. Let (X, %, 11) be a probability space, let ¢ : X — [a,b] be a mea-
surable function, and let the functions y, ¥ : X — |a,b] define by

x (x) :==min{e (x),a+b—@(x)}, y(x):=max{p(x),a+b—@(x)}.

Then for any convex function f : [a,b] — R and for all t € [0,1] we have

f a+b—/<pdu </fo(a+b—<p)du
X X

< /(f(ta+(1 —0)x @)+ (=) y(x)+1b) = f (9 (x)))du (x)

X
<s@+re)- 50 (@ ro-20 (57)) [

/fo<pdu<f( +f(b /fowdu

Proof. There is no problem defining the integrals, since f is Borel-measurable.
We can follow the process of proving Theorem 13.
The proof is complete. []

5. Applications
We demonstrate the applicability of our results by considering Fejér’s inequality

and its special case Hermite-Hadamard inequality.
The first application concerns Theorem 11.
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THEOREM 15. If f :[a,b](C R) — R is a convex function, then for all t € [0,1]
we have

b b
/f(x)dx+/f<%(x—a)+2a3+b> dx (32)

5 b
+/f<2t3_2(x_a)+%(a—b)+b)dx</f(%(x—a)JFa)dx (33)

—i—/bf(%(x—b)—i-b)dx—i-/bf (%(x—a)—l—za;_b) dx. (34)

Proof. For each fixed € [0,1] define the functions @1, @, O3, WVris Wi, W3
[a,b] — R by
t—1 2a+b

o1 (x) = x, (ptg(x)zT(x—a)—i- 3

2t -2
3

t
03 = (x—a)—|—§(a—b)—|—b,

and
t t
Vi) =S (-@)+a, Y =Z(x—b)+b,

t 2a+b

i3 () = 3 (r—a)+ ——.

It is easy to check that

(@1 (%), P2 (%), @13 () < (i1 (%), W (%), i3 (%)), x € [, D]

forall 7 € [0,1], and therefore the result follows from Theorem 11.
The proof is complete. [

Next we derive some new refinements of Hermite-Hadamard inequality from the

preceding result.

COROLLARY 1. Let f:]a,b](C R) — R be a convex function.
(a) Then

1
b—a

/bf(X)dX<8(b3_a) /bf<x>dx+§(f<a>+f<b>+f(2“3+b)) (9)

< (36)

(2f<a>+3f(b>+3f(2"3“’)) L@ +7)

| —
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(b) Define the functions G, H : [0,1] — R by

b
1 1—t 2a+tb
G(t):3_t/f<3x+ . )dx
a

b
2—t 2-2t ta+(t+1)b
+3—t/f< 3 X+ 3 )dx

and

H() = 31_tf<(5—t)a46-(t+l)b> +§:f<a+32b).

Then for all t € [0,1] we have

b_a/f(x)dx:G(O)>G(t)>H(t)>G(l):H(l) (37)

W) ) o (42).

Proof. (a) By substituting t = 0 in (32-34), we obtain
/ dx—f—/f( (x—a) a;b>d +/f< (x— a)-l—b)d
2a+b
<-a(r@+ro+r(252)).

Now integrations by substitution show that

which implies inequality (35).

By applying the Hermite-Hadamard inequality to the integral on the right hand
side in (35), the first inequality in (36) follows. Finally, a simple application of the
discrete Jensen’s inequality gives the second inequality in (36).

(b) Since
1 / 1 2 2 / 2 b
a
=z X+ = = =x+= |d
3/f<3x+ 3)dx+3/f<3x+3> X,
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integrations by substitution show that

G(0)= /Tf(x)dx—l— /h f(x)dx—/hf(x)dx

It is obvious that

G(1)=H(1) = f<2a+b> f(““b)%(“;b).

Assume 7 € ]0, 1[. Tt follows from inequality (32-34) by an easy but tedious cal-
culation (integrations by substitution) that

2atb b—L(b—a)
6 3t
/f/i_t / I TeRrT FARET)
f(b—a)ta L(b— u)+2ﬂ+"

With the help of integrations by substitution we can get that the right hand side of
(38) is exactly G (¢), confirm the first inequality in (37).

By applying the Hermite-Hadamard inequality to the integrals in (38), it follows
that G () > H (t), ensuring the second inequality in (37).

The proof will be complete as soon as the third inequality in (37) is established.
This is an immediate consequence of the discrete Jensen’s inequality.

The proof is complete. [

REMARK 2. Theorem 15 and Corollary 1 typify in many respects the advantages
offered by Theorem 11. It is not hard to construct functions ¢;, V; : [a,b] — [a,b]
(i=1,...,m) depending on one or more parameters such that

(1 () s P (1) < (W1 () oo Y (1) (x € [ B]).

Then by applying Theorem 11, we can obtain a general inequality for convex functions
defined on [a,b] as in (32-34). From this inequality interesting and useful expressions
and functions (like the expression in (35) and the function G) can be derived which
are associated with Hermite-Hadamard inequality. Functions similar to G and H are
defined in many papers (see e.g. [18]), but the methods are different from the technique
used here.

The following result corresponds to Theorem 14 and it is a generalization of Fejér’s
inequality.

PROPOSITION 1. Let (X, 1) be a probability space, let f : [a,b] — R be a
convex function, and let @ : X — [a,b] be a measurable function. Define the functions
X, W:X — [a,b] by

Z (x) :=min{e (x),a+b—-@(x)}, w(x):=max{(x),at+b—x)}.
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If
[foodu= [ fola+b-g)dn. (39)
X X

then for all t € [0, 1] we have

f<a+b—/<pdu> </fo<pdu
X

<2 [ (Pt (=02 + £ (=) () +18)) dus (o)
X
<3 <f<“>+f<b>—2§1__a’> (r@+r@-2(*3)) (X/xdu—a>)
_F@ )

Proof. Tt is an immediate consequence of Theorem 14. [

This result contains Fejér’s and Hermite-Hadamard inequalities with some refine-
ments of their right hand side.

COROLLARY 2. Let f:[a,b] — R be a convex function.
(a) Assume g : a,b] — R is a nonnegative and Lebesgue-integrable function sat-
isfying g (x) = g(a+b—x) for all x € [a,b]. Then for all t € [0,1] we have

f(“;b)/hg(x>dx</bf<x>g<x>dx<Ng<t>

<P (1) < M/g(@dn

where
agb b
Ng(t)::/ f(ta+(l—t)x)g(x)dx+/f(tb+(l—t)x)g(x)dx ,
and

P (o) ::Mﬁ@m_%(ﬂaw( b) - f(““’))

a+b
2

[ s x-aax
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(b) Then for all t € [0, 1] we have

b
b 1
f(“; ) <o [ rwa

a+tb

2 b
<bia /f(ta+(1—t)x)dx+/If(tb+(l—t)x)dx

Proof. (a) Let X := [a,b], let &7 be the o -algebra of Lebesgue-measurable sub-
sets of [a,b], let the probability measure y be defined on </ by

)= [gldx,
A

and let @ : X — [a,b] be given by ¢ (x) := x. Under these choices of parameters
in Proposition 1, it is easy to check that condition (39) is satisfied for every convex
function on [a,b], and therefore Proposition 1 can be applied.

(b) Let g(x) :=1 (x € [a,b]) in (a).

The proof is complete. []

REMARK 3. (a) Proposition 1 shows that it is worth to study the following prob-
lem: find probability spaces (X,.«/,u) and measurable functions ¢ : X — [a,b] for
which (39) holds for all convex functions f : [a,b] — R.

(b) The refinement of the right hand side of Fejér’s inequality by N, (r) is proved
in Theorem 2.7 of [17], by applying a totally different method. It follows from our new
refinement by P, (7) that

LA TO) [ g [ rwsea (40)

a a

> L (f<a>+f<b>—zf(";b))-a/goc)(x—a)dx,

which is a positive lower bound for (40) if f is strictly convex and [ g (x)dx > 0.

a
(c) The following special case is proved in Theorem 2.1 of [16]:

b
1 /f(X)dx<f(a):f(b)Jr%f(aer)=P1(0)~

b—a 2
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