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POTENTIAL INEQUALITY REVISITED I: GENERAL CASE

NEVEN ELEZOVIC, JosiIP PECARIC AND MARJAN PRALJAK

(Communicated by Ivan Peric)

Abstract. The main subject of this paper is a detailed study of potential inequality, which was
introduced in [5]. Original inequality is extended to the case of general convex and concave func-
tions. Various functionals connected with this inequality are defined and some improvements or
refinements of known inequalities are given. Special attention is given to exponential convexity
of such functionals. The inequalities obtained here are of general nature. They will be speci-
fied and studied in more details with concrete examples of involved kernels in our forthcoming
papers.

1. Introduction

M. Rao and H. Siki¢ introduced potential inequality in [5] (their formulation of it
is given below) and used it as a powerful tool which generates Hardy’s inequality and
many other inequalities as special cases. This paper will be the main reference in our
work. However, they define convex and concave function in a rather unusual way. For
example, for a convex function ¢, function —¢ is not concave in their sense, so the
main theorem cannot be applied directly to concave functions. Their theory applies well
to functions which behave like power functions x — x”, and this seems to be sufficient
enough for main applications.

The purpose of this paper is to revisit potential inequality in a more general setting.
We shall derive identities and corresponding inequalities in a general form which can be
applied to convex and concave function defined in the standard way. As a consequence
of this approach, the scale of possible applications is considerably larger and the derived
formulas are much more complete.

For the convenience of the reader, let us briefly describe the Rao-Siki¢ approach
to potential inequality.

We say that N(x,dy) is a (positive) kernel on X if N:X x B(X) — [0,4] is a
mapping such that, for every x € X, A+ N(x,A) is a o -finite measure, and, for every
A€ AB(X), x— N(x,A) is a measurable function. For a measurable function f, the
potential of [ with respect to N at a point x € X is

(NN = [ TNy,
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whenever the integral exists. The class of functions that have the potential at every point
is denoted by Z0.7 (N).

For a measure t on (X,%(X)) and a measurable set C € Z(X) we will denote
by Neu the measure defined by

(Rew)(@y) = [ Nexdyu(dx).

If C =X we will omit the subscript, i. e. Nu will denote the measure Ny Lt .

DEFINITION 1. ([5]) Let N be a positive kernel on X and #Z C 0.7 (N). We
say that N satisfies the strong maximum principle on % (with constant M > 1) if

(NF)(x) < Mu+N[f v psu] (%)
holds forevery x € X, f € Z and u > 0.

The main result in [5] which we want to generalize is stated for convex and con-
cave functions, but the definition given there of these classes of functions is not the
standard one. In order to understand the frame, we will restate the definitions from [5]
and call these functions RS-convex and RS-concave.

DEFINITION 2. ([5]) Function @ : [0,+e0) — [0,4-c0) is an RS-convex function
if there exists a (positive) Borel o -finite measure 1 on [0,+o) such that

T
(1) :/ ¢(t)dr,  forevery T € [0,+4e0),
0

where
(1) =n([0,1]), for every ¢ € [0, +o0).

DEFINITION 3. Function @ : [0,40) — [0,+e0) is an RS-concave function if
there exists a (positive) Borel measure 1 on [0, o) such that

n([a,b]) is finite, forevery 0 <a < b < +oo

and .
(1) :/ ¢(t)dr,  forevery T € [0,+e0),
0

where ¢ satisfies the following properties:

0< @(r) < oo, forevery s >0, lilgl to(t) =0,
1—0+

and
o(t)—o(s) =—n((s,2]),  forevery0 <s <t < oo
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Therefore, RS-convex function is convex in the usual sense and has additional
properties - it is increasing and satisfies ®(0) = 0. Similarly, RS-concave function is
concave in the usual sense, increasing and satisfies ®@(0) = 0. Prototypes for both of
the classes and main examples used in applications are the power functions ®(7) = 7,
0<p<oo.

THEOREM 1. (The potential inequality for convex functions, [5]) Let ® be an
RS-convex function. Let N(x,dy) be a kernel on X which satisfies the strong maximum
principle on # C 0. (N), with constant M. Then, for every f € %,

o[2] < A%N[fﬂp(s)},

where s = (Nf)7.

COROLLARY 2. Let ® and N(x,dy) be as in Theorem 1. Then for each © -finite
measure [l on (X,%A(X)), and for every f € X%,

/ch(%)du < %/Xfﬂp(s)d(fvu)-

where s = (Nf)*. In particular; if ®(1) =17, p > 1, then
/spd,uSpMpfl/ersp*ld(N,u).
X X

THEOREM 3. (The potential inequality for concave functions, [5]) Let ® be an
RS-concave function. Let N(x,dy) be a kernel on X which satisfies the maximum
principle on the set of nonnegative functions (i. e. % = X ), with constant M. Then,
for every nonnegative f: X — [0,+4o0),

O[] > A%N[ﬂp(s)},

where s = (Nf)T =Nf.

COROLLARY 4. Let ® and N(x,dy) be as in Theorem 3. Then for each © -finite
measure |1 on (X,%B(X)), and for every nonnegative f: X — [0,+o0),

s 1 "
[o(a)au =1 [ o
where s = (Nf)*. In particular, if ®(t) =1, 0< p < 1, then

/spd/,L}pMp*l/fsp*ld(N,u).
X X
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2. Potential inequality revisited

Our goal is to generalize the results given above to the class of convex and concave
functions defined in the standard way (see [3], Definition 1.1), without any additional
restrictions.

Let @ be a convex or a concave function and ¢ its right-continuous derivative,
i.e.

@(u) = lim w
(AN T—U
The positive measure generated by ¢ is denoted by d¢(u). Of course, if ® is differ-
entiable function, then ¢ is its derivative.
Integration by parts gives

@)~ () = | plu)dn
= 7p(9) - 2p(0) [ udo(w)

Z

-/ (- uyde(u) + 9(2) (1~ 2). )

THEOREM 5. (The potential inequality for convex functions) Let @ : (0,+o0) —
R be a convex function and N(x,dy) a positive kernel on X which satisfies the strong
maximum principle on % with constant M. Let f € %, x € X and z > 0 be such that
7 < (Nf)(x)/M and denote by B, the set

B:={yeX: (Nf)(y) >z}

Then
O(L(v)w) o) < Lt o1
+]lW(P(Z>N[f - f+le} ()C) - Z(P(Z).

Proof. Let T(x) = (N f)(x). Using (1) and the strong maximum principle, since
do(u) is a positive measure, we get

T(x
®(7(x)) - O(2) =/Z >(T(x)—u)dfp(u)+(P(Z)(T(x)—Z)

T(x)

< [ NI e ldot) + 90—

Z

Applying Fubini and the fact that f +1{ Nf>u) 1S @ nonnegative function, we further get
(x)
[N g ldo)
z

7(x)
N /z /Xf T pysuy N (x, dy)do(u)
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7(x)
= [N ) [ 1 0ot

= /Xf+ WIe((NSY)) = ()1, ()N (x,dy)
=N[fTo(Nf)1p.)(x) = @(x)N[f 15 (x).

Finally, the two inequalities above, together with linearity of the potential, give the
claim of the theorem. [

Let us further denote the set

B=|JB.={xeX:(Nf)(x) >0}.

>0

By integrating the potential inequality with respect to the variable x we can get
the following, integral version of the potential inequality

COROLLARY 6. Let the assumptions of Theorem 5 hold for a function z: B —
(0,400), i. e. z(x) < (Nf)(x)/M for x € B. Then, for C C B, C € B(X), and a finite
measure (L on (X, %A(X)), the following inequality holds

[ (205500 0) — (et )
i Jof, ORIV @
/ PN oy, = fIOR(d) — [ 2()o(0)u(dx)
In particular, for C = B. and z(x) = z, we get
[, @) mlan) ~ 0 B
< 37 J £ @) ) R, )
+3790) [ NI =7 1)) ~p(u(B.)
Proof. Integrating the potential inequality with respect to the measure { we get

/C(cb%uvf) (9) ~ P(ela)) ) < 57 [ N QN )

tag L OECONIT =7 1o Jw(an) — [ 2p(eta)ua)



792 N. ELEZOVIC, J. PECARIC AND M. PRALJAK

which is the first inequality.
The second inequality follows by taking C = B, and z(x) = z and by applying
Fubini’s theorem on the first integral of the right-hand side. [

REMARK 7. The first inequality in Corollary 6 is valid for a o -finite measure u
as long as the integrals on the right-hand side are finite.

Let us denote by @,, the following class of functions

p
ﬁv p#oala

®,(1) = —logt, p=0, @)
tlogt, p=1.

COROLLARY 8. Under the assumptions of Corollary 6, for p € R\{0,1} the fol-
lowing inequality holds

1 -l ) A

m/BZ(Nf)I’(X)#(dx) < =1 /Bzf+(x)(Nf)p () (Rl ) ()
(zM)P~! (zM)?u(B,)
+W/BZN[f—f+1BJ(x)u(dx)_ SR

Furthermore, for g = p/(p — 1) the following inequality holds

1 1
4

p—1 q

! M ) A
plp—1) /Bz(Nf)pd“ S-1n UI% Uﬂpd(NBZH)] /Bz(Nf)”d(NBzu)
(zM)P~! i
- /BZN[f_fﬁBJ(X)u(dx)—T.

Proof. Applying the second inequality from Corollary 6 for convex functions @,
p € R\{0, 1}, and rearranging we get the first inequality. The second inequality follows
from the first by applying Holder’s inequality on the first integral of the right-hand
side. [

COROLLARY 9. Under the assumptions of Theorem 5, if
(i) f is nonnegative and ¢(z) <0
or
(ii) B;=X and ¢(z) >0,
then for every x € B; the following inequality holds

1 1

(- (NS)()) — ®(2) < 2N QN1 (x) — 29(c). G)
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Furthermore, for a finite measure 1 on (X,%(X)), the following inequality holds

[ @GN N)a (@) - )u(B.)

< 37 700N )0) () )~z (5. @

Proof. Under the assumptions of part (i), for nonnegative f we have

PIN[f— fT15] = @(2)N[f15] <O.

Under the assumptions of part (ii) we have

PIN[f = fT15] = —@()N[f 1] <O.

Hence, in either case inequality (3) follows by potential inequality of Theorem 5.

Inequality (4) follows by integrating inequality (3) with respect to the measure p
over the set B, and applying Fubini’s theorem on the right hand side integral. [

COROLLARY 10. Under the assumptions of Corollary 9 (i), for p <1, p#0, the
following inequality holds

ﬁ/}gw(l\’f)p(x)u(dx)
Mpr-1 B R (zM)Pu(B,)
SH-1) /Bzf(xﬂNf)” {0 ) - L)
Furthermore, for g = p/(p — 1) the following inequality holds
2T PR (@)
Mmr—1 N % ~ % (zM)Pu(B;)
N [/B fpd(NBZW] JLvoratse| - SRS @

Under the assumptions of Corollary 9 (i), the above inequalities are valid, with
f replaced by f+, for p > 1.

Proof. Applying Corollary 9 for convex functions ®,, p € R\{0,1}, and rear-
ranging we get the first inequality. The second inequality follows from the first by
applying Holder’s inequality on the right-hand side integral. [J]
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3. Limiting cases of potential inequality

In this section we will give various forms of potential inequality based on the
limiting behaviour of ¢ at zero. If Theorem 5 or Corollary 9 (ii) hold for z > 0, then
they hold for every 7/, 0 < 7/ < z. Letting 7 — 0 we can get further inequalities.

In the following corollaries we will assume that either ¢ is nonnegative, or that
for every x € B there exists a function g, € L' (N(x,-)) such that |[fT@(Nf)| < gr. In
either case, by the monotone convergence theorem in the former and by the dominated
convergence theorem in the latter, we have

lim NI (N )] = NI p(N )]
since fT@(Nf)1p, — fT@(Nf)1p pointwise, when z — 0.

THEOREM 11. Under the assumptions of Theorem 5, if @(0+) is finite, then for
every x € B we have

(- (V) (W) ~ @(0+) < - NIF 9N )10
+$<P(0+)N[f—f+13}(x}

Furthermore, if W is a finite measure on (X, % (X)), then the following inequality
holds

/q’ (NF)(x))a(dx) — D(0+)(B)
< a7 |00 0) M) )

+27000+) [ N = 1l @)

Proof. Since @(0+) is finite and limy o7 @(Z') = 0, the first inequality follows
from Theorem 5.

The second inequality follows by integrating the first with respect to the measure
1 over the set B and applying Fubini’s theorem on the first integral of the righ-hand
side. O

COROLLARY 12. Let the assumptions of Theorem 5 hold and let ¢(0+) be finite.
Then

(i) forevery x€ B

O (NF)(0) ~®(04) < NI (V) )](x) — 2-0(0+)(NF ) ().
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(ii) if f is nonnegative, then for every x € X we have

1

(- (N) ()~ B(0+) < 3 NIFON)](2).

(iii) if f is nonnegative, ®(0+) =0 and U is a o -finite measure on (X, #B(X)), the
following inequality holds

[ OGNNENRE) < 37 [ F0(N) W) (@) (@),

Proof. (i) For x € B, the last term on the right hand side of the potential inequality
from Theorem 5 disappears because lim,_.oz¢(z) = 0. Furthermore, since ¢(0+) is
finite and B¢ = {(Nf)" =0}, we have

NIf T @((Nf) " )pe] = @(0+)N[f 1pe].

Finally, adding and subtracting the term 4;@(0+)N[f"1p](x) on the right hand side
of the potential inequality and rearranging, we get the inequality in part (7).

(ii) For x € B the inequality follows from part (7). On the other hand, since f
is nonnegative, (Nf)(x) =0 iff f =0 N(x,dy)-a.e. Therefore, for x € X\B, we also
have N[fo(Nf)](x) =0, i. e. the inequality holds trivially, with zero on both sides.

(iif) The inequality follows by integrating the inequality from part (ii) with re-
spect to the measure ( and applying Fubini’s theorem on the integral from the right
hand side. U

COROLLARY 13. Under the assumptions of Theorem 11, for p > 1 the following
inequality holds

[preou) < pmrt | M7 @ @u) (@),
B B

Furthermore, for g = p/(p — 1) the following inequality holds

1 1

[ yatian)

p q

[y ouan) < pur! [ [ rradm)
B B

Proof. The first inequality holds since convex functions ®,,, p > 1, satisfy the as-
sumptions of Theorem 11 with ®,(0+) = ¢,(0+) = 0. The second inequality follows
from the first by applying Holder’s inequality on the right-hand side integral. [J

REMARK 14. By Corollary 12, we see that Corollary 13 remains true if we re-
place B with X.
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THEOREM 15. Under the assumptions of Theorem 5, if f is nonnegative and
lim,_0z¢(z) =0, then

(1 (V)W) ~ D(0+) < 3-NIFO(NS 4] (o).

Furthermore, for a finite measure [ on (X,%(X)), the following inequality holds
1
[ N0 - @00 (B) < o7 [ F0(N) ) Fpsr) ).

Proof. By the maximum principle

NifUnrer] +N[flnsszy] = N(f) < Mz+N[fliys=z],
i.e.
LNl <2

Therefore,

1 1
lim - (2)N[f = f1.]| = | lim - (2)N[ 15
< limJz9(2)| = 0.

Hence, the first inequality follows from Theorem 5. The second inequality follows
by integrating the first with respect to the measure y over the set B and applying
Fubini’s theorem on the right hand side integral. []

COROLLARY 16. Under the assumptions of Theorem 15, for p >0, p # 1, the
following inequality holds

| Mmp-1
o) L0 Waa@) < o L0 () (Rip12)(dx).

Furthermore, for g = p/(p — 1) the following inequality holds

1 1

[ vryatian)

P q

1 mr-! N
m/B(Nf)p(x)u(dx) SO [/prd(NBIJ)

Proof. The first inequality holds since convex functions ®,, p > 0, satisfy the
assumptions of Theorem 15 with ®,(0+) = 0. The second inequality follows from the
first by applying Holder’s inequality on the right-hand side integral. [l

)

Notice that p and ¢ = p/(p — 1) satisfy

p>1 = g>1
O<p<l <= ¢<0 (8)
p<0 <= 0<gx<l1
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When one or both of the measures u and Ncu is bounded by the other up to
a multiplicative constant, then we can state further inequalities. Let K; and K, be
positive constants, if they exist, such that

Kiu < Nep ©
and
Neu < K. (10)

COROLLARY 17. Let the assumptions of Corollary 8 hold. If N and | satisfy
(10) with C = B, then for p > 1

1 1

/ (Nf)”dMSPKzMPI[ / (f*)”du]pl / (Nf)f’du]q
B B B.

z z z

()7 [ N = £ L] (0p(dn) = (p— DM (B,

When N and [ satisfy both (9) and (10) with C = B, then for 0 < p < 1

/ z(f*)”du] ,,

o) [ NI = £ 18 (0)R(0) — (p = ) (M) (B,

q
/ (Nf)Pdu > pKll/pKzl/qu_l
B,

Z

/ (Nf)”du]

while for p <0

A (Nf)”du] E

/ Z(f*)”du] E

o) [N = 1) (W) = (p = D M) (B

| vy < kK e
B.

z

Proof. The inequalities follow directly from (9), (10) and Corollary 8, taking into
account properties (8). [

COROLLARY 18. Let the assumptions of Corollary 13 hold. If N and 1 satisfy
(10) with C = B, then for p > 1

/ (Nf)”dul < pKoMP™! [ / (f*)”du] ,,
B B

Proof. The inequality follows directly from (10) and Corollary 13, taking into
account properties (8). [
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COROLLARY 19. Let the assumptions of Corollary 16 hold. If N and L satisfy
(10) with C = B, then for p > 1

1

l / (Nf)f’du] "< ko [ / f”du] P
B B

If N and p satisfy (9) and (10) with C = B, then for 0 < p < 1

P

1
P
/ (Nf)f’du] > pK!/P K} ! [ / fﬂdu]
B B

Proof. The inequalities follow directly from (9), (10) and Corollary 16, taking into
account properties (8). [

COROLLARY 20. Let the assumptions of Corollary 16 hold. If N and [ satisfy
(10) with C = B, then for p >0, p #1,

P

1

1
» 1)y e
B "KM
p(p—1) —1

| wsyran

[/fpd(NBH)
B

Proof. The inequality follows directly from (10) and Corollary 16, taking into
account properties (8). [

REMARK 21. Concave case. When @ is concave, do(u) is a negative measure
and the inequalities in Theorem 5, Corollary 6, Theorem 11 and Theorem 15 are re-
versed. The reversed inequality in Corollary 9 (i) holds if ¢@(z) > 0 and in Corollary
9(ii) if ¢(z) <O0.

4. Exponential Convexity

In this section, the well-known results on exponential convexity will be applied
to functionals derived from the potential inequality. Let us recall briefly definition and
main properties of exponential convexity.

DEFINITION 4. A function y : I — R is exponentially convex on an interval [ if
it is continuous and

n
2 ‘g’,-@l//(x,-—i—xﬁ >0
ij=1
forall n € N, all choices & € R and x;+x; €1, 1 <i,j<n.

From the definition, one can easily see that an exponentially convex function y is
nonnegative. Moreover, if there exists x € I such that y(x) =0, then v is identically
equal to zero.
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PROPOSITION 22. Fora y:1— R, the following statements are equivalent
(i) y is exponentially convex,

(ii) 'y is continuous and

y éiéjW(xj_;xj) >0

i,j=1

forall n € N, all choices & e R and x; €1, 1 <i<n.

COROLLARY 23. If v : I — R is exponentially convex, then

(i) the matrix [l//(xi;x-f )7 j=1 is positive semidefinite, so

det v (*57)];,., >

forallneNand x; €1, 1 <i<n.

(ii) Wy is a log-convex function, i. e.
y(Ax+(1=2)y) Sy )y H(y), forallx,yel,Ae0,1].

COROLLARY 24. Function y is log-convex on an interval 1 if and only if for all
a,b,c €1, a<b < c, the following inequality holds

)] < [w(@)] " [w(e)] ™.

COROLLARY 25. If y is a positive log-convex function on an interval 1, and
p.q,r,s €1 are such that p <r, q<s, p#q and r # s, then
1 1

v\ (v
(wn) <(w@)) |

Let us define linear functionals A =Ay,r v ., and Ay = Az, v, With

AN®) = SNIF QINAI() + 1 (NI~ F 1))
(L (V)W) + ()~ 20(2)

1a(®) = - [ £ () ) R0
20 [ NIF - 1)l

— [ S (an) + DIu(B) — p(Iu(B.)
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Linear functionals A, k = 1,2, depend on the choices of function f, kernel N
and points x and z, but if these choices are clear from context, we will omit them from
the notation.

Similarly, we define linear functionals Ay = Ay v x> k= 3,4,5,6, with

A5(®) = SNIFF QN0 + 00+ N — F15](0)

(- (V) () + @(0+),

= 7 | @l ) (aw) )
+22000+) [ NI =/ 1al(w)n ()
— [ @5 N @)a ) + 00+ u(B),
As(@) = %N[fw(Nf)IB](X) (- (V) () +B(04)
= o [ 70 e ) )
- [ @ N @A) + @0+ )u(B)

We also define functions y; : [ — R, by

Vi(p) = Ax(®p) (11)
with I} =L =R, 5 =13 = (1,+c0) and Is = Iy = (0,0). By Corollaries 8, 13 and 16,
functions g, k= 1,...,6, are, indeed, well-defined and nonnegative. It is straightfor-

ward to check that all of the functions y; are continuous.

LEMMA 26. Foreach k € {1,2,...,6}, the function Yy is exponentially convex.

Proof. LetneN, & € R and p; € I, 1 <i < n, be arbitrary. Define the function
O by

2 élé}‘DP1+P1

i,j=1

Since

I Pitpj o n ﬂ—l 2
(I) Zéz ;T 2 (Zéifz ) =0,

i,j=1 i=1

the function ® is convex.
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Furthermore, if kK =3 or 4, we have

0(04) = | X 6600 (04)] < +0

ij=1

2

so @ satisfies the assumptions of Corollary 13. Similarly, if k =5 or 6, the function
@ satisfies the assumptions of Corollary 16 since

%LI%Z(P(Z) = yj(l)ijz:,lﬂl’@ (z) =0.

Hence, by Corollaries 8, 13 and 16 and by continuity of y;, we have, for each k,

0 < A(®@) = i éiéjAk(CD@> = i éiéjwk<l7h;pj),

ij=1 ij=1
i. e., Y is exponentially convex. [J

COROLLARY 27. For Y, k=1,...,6, defined by (11) the following statements
hold

(i) Forall n €N and p; € I, 1 < i< n the matrix [Wk(@)]zjzl

semidefinite, so
i+Pi\]"
[ (252" 2o
2 i,j=1

is positive

(ii) For p,s,t € Iy we have

1—p p—s

vi(p) = [wi(s)] = [wi(0)] = ifp<s<t or s<t<p

~
I

- p—s

Cw@)] ifs<p<t

vi(p) < [wi(s)] 7

Proof. Since the functions y; are exponentially convex by Lemma 26, the in-
equalities in (i) follow from Corollary 23 (i), while inequalities in (ii) follow from
Corollary 24. O

Notice that the first set of inequalities in Corollary 27 (ii) are refinements of the
first inequalities in Corollaries 8, 13 and 16. Indeed, the latter inequalities, in the nota-
tion introduced in this section, are

0<Wk(p)7 k:274767p61k\{071}7

while the right-hand sides of inequalities in Corollary 27 (ii) are nonnegative. The same
results from Corollary 27 can be used to refine the second inequalities in Corollaries 8,
13 and 16 as well.
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COROLLARY 28.

(i) Let the assumptions of Corollary 8 hold. For p,s,t € R, p<s <t ors <t <p,
p#0,1 and g=p/(p—1) we have

14

1—

ﬁ

p=s 1
11—

= [ya(0)] <ml/ (f*)Pd(Np,u)

—IM/ — ] @du

Zpli( 2) 1
o _p(p—l)M”/Bz(Nf)pdu'

T

[va () |, pyasp)

(ii) Let the assumptions of Corollary 13 hold. For p,s,t € (1,+e), p <s <t or
s<t<p,and q=p/(p—1) we have

P

— q

'U

NG )]I’L < m l/g(ﬁ)pd(NB”)

- M @aa)

T

[ya(s)]

[ @pyraiisn)

(iii) Let the assumptions of Corollary 16 hold. For p,s,t € (0,+e), p <s <t or
s<t<p,p#land q=p/(p—1) we have

P

— q

ﬁ

T

[we()] ™ [we()] = <ml / f”d(NBu)] l / (Nf)”d(NBu)]

- m /B(Nf)p(X)u(dx).

Proof. We have shown in Corollary 27 (ii) that the left-hand sides of the inequal-
ities are less than or equal to yi(p), k = 2,4,6.

On the other hand, in the proof of Corollaries 8, 13 and 16 we have shown that
the right-hand sides of the inequalities are greater than or equal to Ax(®,) = yi(p),
k =2,4,6, which finishes the proof. [

Similarly, by using the inequalities from Corollary 27 (if) we can refine inequali-
ties from Corollaries 17-20.

COROLLARY 29. Let the assumptions of Corollary 17 hold and let p,s,t € R,
p<s<tors<t<p,p#0,1, g=p/(p—1). Ifthe kernel N and measure L satisfy
(10) with C = B, then for p > 1
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/ Z (f*)”du] ' l / Z (Nf)f’du] 6

= = K
[‘/’2(5)] [‘//2(’)] < m

il 2’ u(B;)
T m/BZN[f—fJFIBZ](x)[,L(dx) i
1
_ W/&(Nf)pd‘u'

When N and W satisfy both (9) and (10) with C = By, then for 0 < p < 1

A (f*)”du] !

L (Nf)”du] ,,

t—p pP—s

1/py1/q
[va(s)] = [ya()] = < Sk

(p—1)M

"u(B:)
+1 dx _ TR
_IM/ ~F )l - =E
- p
p(p_l)Mp / (Nf)Pdu,
while for p <0
t—p p—s Kl/qu/P P ‘li

/. }Nf)f’du]

/ }f*)"du]
Zu(B;)
_1 M/ — [T 1g ) (x )#(dx)—T

(- I)M” / Wiyap.

Proof. From the proof of Corollary 17 we can see that the right hand sides of the
above inequalities are greater than or equal to the right hand side of the inequality from
Corollary 28 (i), hence the claim follows. [

v ()] = [ya(r)] = < ﬁ

COROLLARY 30. Let the assumptions of Corollary 18 hold and let p,s,t € (1,+eo),
p<s<tors<t<p, q=p/(p—1). If the kernel N and measure Q satisfy (10)
with C = B, then

[wa(6)] = [wa()] = [ / (Nf)”du]
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Proof. By multiplying both sides of the inequality with [[,(Nf)?du]~'/4, from
the proof of Corollary 18 we can see that the right hand sides of the above inequality
is greater than or equal to the right-hand side of the inequality from Corollary 28 (ii),
hence the claim follows. [

COROLLARY 31. Let the assumptions of Corollary 19 hold and let p,s,t € (0,+o0),
p<s<tors<t<p,p#1l, q=p/(p—1). If the kernel N and measure | satisfy
(10) with C = B, then for p > 1

5 [ / (Nf)!’du]

N,

1—p

[we ()] ™ [we(1)]”

IS

LT P L S ranl’
s (r—1)M /Bf du] p(p—1)M? /B(Nf) d“]
If N and p satisfy (9) and (10) with C = B, then for 0 < p < 1
[wo(s)] ™ [wo(0)] = [ /B (Nf)Pdu
Kll/pKzl/q ) 5 1 ) »
S (p-1)M /Bf e ~plp—1)MP /B(Nf) o

Proof. By multiplying both sides of the inequalities with [ [(Nf)Pdu]~'/4, from
the proof of Corollary 19 we can see that the right-hand sides of the above inequalities
are greater than or equal to the right-hand side of the inequality from Corollary 28 (iii),
hence the claim follows. [

COROLLARY 32. Let the assumptions of Corollary 20 hold and let p,s,t € (0,+o0),
p<s<tors<t<p,p#1l, q=p/(p—1). If the kernel N and measure | satisfy
(10) with C = B, then

e,

—

(W (5)] 7

I
IS

S we()]

5 [ / (Nf)!’du]

1/q
<o l | rratsin) / (Nf)”du]

Proof. By multiplying both sides of the inequality with [[,(Nf)?du]~'/4, from
the proof of Corollary 20 we can see that the right-hand sides of the above inequality
is greater than or equal to the right-hand side of the inequality from Corollary 28 (iii),
hence the claim follows. [

1
P P

~plp—1)Mr
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5. Lagrange and Cauchy type mean value theorems

In the final section of this paper we shall derive some mean value type theorems
for the functionals defined above.

THEOREM 33. Let k € {1,...,6} and let the potential Nf be uniformly bounded,
i. e. let there be a constant K € R such that (Nf)(x) < K forevery xe X. If ¥ €
C%(0,K] with Ax(\P) finite, Ay(®,) # 0 and the function ¥ satisfies the same limiting
conditions at zero as the function ® in Theorem 11 (for k =3 or 4) or Theorem 15 (for
k=15 or 6), then there exists & € [0,K] (assuming that W (0) = lim,—o ¥’ (z) exists
when &, = 0) such that
A (P) =" (E)AK(D2).

Proof. Since @, is a convex function and A (®,) # 0, Theorems 5, 11, 15 and
Corollary 6 imply that A;(®;) >0, k=1,...,6. Let

I= inf W'(r) and L= sup ¥ (7).
7€(0,K] 7€(0,4K]

If L < +o0, then the function L®, — ¥ is convex since

2 2

A (LT_ _

dt2\" 2

Since the potential Nf is uniformly bounded by K, potential inequalities of Theorems
5, 11, 15 and Corollary 6 are meaningful for functions defined on the interval (0,K].
Since, by the assumptions of the lemma, the convex function L&, — ¥ satisfies the
assumptions of Theorems 5 (for k = 1), 11 (for k =3 or 4), 15 (for k=5 or 6) and
Corollary 6 (for kK =2), we have

‘P(T)) =L—¥'(1) >0.

0 <Ak<Lc1>2 —‘P), k=1,....6,
i.e.

A(Y) SLA(®),  k=1,...6. (12)
If L = +oo, then inequality (12) holds trivially. Similarly, for a finite / the inequality

A (®2) SAY),  k=1,...6 (13)

holds since ¥ — [®, is convex, while for [ = —eo inequality (13) holds trivially.
Finally, the existence of &, k=1, ...,6, follows from (12) and (13) and continuity
of ¥'. O

THEOREM 34. Let k € {1,...6} and let there exist K € R such that (Nf)(x) <K
for every x € X. If ¥ and Y satisfy the assumptions of Theorem 33 and if Ay (®,) #0
and A (\P) # 0, then there exists & € [0,K] such that

WI(E) _ A) "

P(E) A(P)
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Proof. Let us define the function ¢ by
0(7) = ¥(D)AL(F) — F(D)AL(P).

The function ¢ also satisfies the assumptions of Theorem 33 and, hence, there ex-
ists & € [0,K] such that Ax(¢) = ¢"(E)Ar(P2). Since Ar(¢) =0 and ¢"(&) =
W (ED)AL(Y) — P (&) Ak (P), equality (14) follows. [

Relation (14) allows us to define various means, because when ¥/ ¥ is an in-

vertible function we have
W\ AP
£— (~_> )\
p A (W)

Specially, for ¥ = ®,, and Y= @, recalling the definitions (2) and (11) of functions
@, and 4, respectively, we can define means E1]§7q by

e e
Bk Ap(@p) \ " _ wi(p) \ "
P4 Ap(Dy) vi(q)
for p,q € Iy, p # q. Moreover, we can continuously extend these means to cover the
case p = q as well by calculating the limits lim,_.4 E’l;q. For k=1 or 2 we get

1
«(®p) \ P4
((q,:)) ; P#4q
A (@D
. exp{pl(pzlf k Of)} p=q#0,1
Ef, = (15)
Ap(Pp D) —a=1
_2Ak<1>1 » P=4=
A(®
wli-25E). pano

The means EI’§ P k =3,...,6, have the same form, but are defined only for p > 1

and g > 1 when k=3 or 4, and for p >0 and ¢ >0 when k=5 or 6.

COROLLARY 35. Let 1 < k<6 and p,q,r,s € I} be suchthat p <r and g <s
Then
k k
Epg < Epse

Proof. Due to log-convexity of the functions y; (Lemma 26 and Corollary 23 (ii) )
and continuity of the means E*, the claim follows from Corollary 25. [J

By using our approach, we can get Hardy-type inequalities for gradients and use
these to obtain Fridriech-type inequalities. More formally, let Q be a bounded, open
and connected set in R” and let Q be its closure. Let f € C'(Q) with supp(f) C Q

and define g by
_ L HVf( )II
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where @, is the area of the surface of the unit hypersphere S"~! in R”. Function g is
equal to N(||Vf||), where N is the kernel with density

1

Glx,y)= ——
®2) = Gl

a7
The kernel N on R” satisfies the maximum principle on the set of nonnegative func-
tions with constant M = 1 for n > 3 (see [4] and Remark 1 in [5]) and with constant
M = 6 for n =2 (see Proposition 13 in [5]). Hence, the restriction of N on Q also
satisfies the maximum principle, since a nonnegative function on Q can be extended
with zero outside of Q.

Finally, define a linear functional A = Ag, vy~ for the nonnegative function
|IVf]| and measure p(dx) = dx by

a),,M/ IV/)lo(g ())dydx—/gq>(]‘i/lg(x))dx- (18)

[y —x[]"~1

THEOREM 36. Let Q be a bounded, open and connected set in R", let f € C! (Q)
be such that supp(f) C Q, let g be defined by (16) and the kernel N on X = Q by its
density (17). Then, for p,s,t € (0,+), p#1, p<s<t or s<t<p and q=
p/(p—1) we have

N

! [V£)]1g” " (x) |
TRTryY ) A e eyl A

where, for r # 1,

_ 1 IVf()llg" ' (x) 1 ,
i) = w,M(r—1) /Q o |y—x|*! dydx— r(r—1)Mp /Qg (x)dx
V()] (1 +logg(x)
(DnM// lly = x||"—! dd——/g d’

with M =1 forn>3 and M =6 for n=2

Proof. For a constant function f, we have Vf = 0, so the inequality is trivially
satisfied. For a non-constant f, the set B= {N(||Vf||) > 0} is equal to Q, so

Asp) ) = () ) = - [ ==y (19)

Therefore, the linear functional A defined by (18) satisfies

= 37 LIV () (Fm) @)~ [ @(5-g)ax.
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Taking into account Remark 7, we see that the linear functional A, restricted to
the set of functions @ for which ®(0+) = 0, satisfies the assumptions of Corollary
27 for k =6, with B=Q and f replaced with the nonnegative function ||V f]|. Since
y(r) = A(D,) is equal to the Yy (r) from Corollary (27), by part (ii) of that corollary
we have

| o 1
< 31Ty oIVl @) ) ) o | 6o

Taking into account (19), we see that this is exactly the inequality stated in the theo-
rem. O

Since

1 dy diam(Q)
- < , 20
AT .

we see that the kernel N and measure p satisfy the condition (10) with constant K, =
diam(Q)/2. Using this, we can further restate the inequality from the last theorem for
p>1.

COROLLARY 37. Let Q, f, g, N, w and M be as in Theorem 36. Then, for
p,s,t € (l,4o0), p<s<tors<t<pandq=p/(p—1) we have

1
1— q

plp =DM [y(9)] = [y(0)] & [ A gp<x>dx]

A ||Vf<x>1’dx] E [ A g%x)dx] ;

dpMP~!
2

<

where d = diam(Q).

Proof. Applying inequality (20) on the first integral of the inequality from Theo-
rem 36 for p > 1 we get

d - 1
S m/gﬂvfﬂ(x)gl’ (x) (dx) — W/Qgp(x)dx.

Finally, applying Holder’s inequality on the first integral from the right hand side and
multiplying by p(p — 1)MP [ [, g (x)dx] 174 \e get the claim of the corollary. (]

When the support of f is contained in €, then the well-known formula

f(x) — L/dey (21)

o [l ="
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holds. Using (21) and Corollary 37 we can prove the following, Friedrichs’ type in-
equality

COROLLARY 38. Let Q be a bounded, open and connected set in R", d = diam(Q)
and let f € C'(Q) be such that supp(f) C Q. Then, for p > 1

1A ler@) < CIV Ll @)

where C =dp/2 for n >3 and C = dp6P~'/2 for n=2.

Proof. The inequality follows from Corollary 37 since the left hand side of the
inequality from Corollary 37 is nonnegative and from (21) we have that

IfIP<gl. O

COROLLARY 39. Let Q, f, g, N and y be as in Theorem 36. Then  is expo-
nentially convex and

i) For all n € N and p; > 0, 1 < i< n the matrix Pitbiyin is positive
Y=

ij=1
semidefinite, so
i+Pi\1"
dee [y (2220 >0,
2 i,j=1

(ii) For p,s,t € (0,40) we have

[w(n)] ™ ifp<s<t or s<t<p

p p—s

w(p) < [w(s)] = [w()] = ifs<p<t

Proof. Linear functional A defined by (18) and restricted to the set of functions
@ for which ®(0+) = 0 satisfies the assumptions of Lemma 26 with k = 6 (with
Ag = A and f replaced by ||Vf|). From the proof of Theorem 36, one can see that
y(p) =A(D,), so v is equal to ys from Lemma 26. Therefore, y is exponentially
convex and the inequalities in parts (i) and (if) follow from Corollary 27. [

COROLLARY 40. Let the assumptions of Corollary 39 hold, let the linear func-
tional A be defined by (18) and let ¥ € C*(0,+0) be a convex function for which
lim, 0z¥'(z) =0 and ¥(0+) =0. Then

(i) there exists & € [0,+o0) (assuming that ¥ (0) = lim,_o W (z) exists when & =
0) such that A(W) =" (E)A(D,).

(ii) if ¥ satisfies the same assumptions as ¥ and A(®,) # 0, then there exist & €
[0,400) such that
Y'(E) _A(Y)

PE) A
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Proof. Since f € C'(Q) with supp(f) C Q, the norm of the gradient ||Vf|| is
uniformly bounded and, by (16) and (20), the potential N(||Vf||) is also uniformly
bounded. Hence, A, ¥ and ¥ satisfy the assumptions of Theorems 33 and 34 with
k = 6 and the claims follow.

Using the last corollary with ¥ = @, and Y= ®,, we can define means E, 4
for p,q € (0,+), p # g. We can extend these means continuously to cover the cases
p = g as well, getting the same expression as in (15) for p,q € (0,4o0), with EI’;q
replaced by E, , and A by A.

COROLLARY 41. Let the means E be defined as above. Then, for p1,p2,p3,pa €
(0,+o0) such that p; < p3 and py < pa, we have

EPI P2 < EP37P4 .

Proof. The function y(p) = A(®,) is exponentially convex by Corollary 39.
Hence, the claim follows by Corollary 25 and continuity of the means £. [J

REFERENCES

[1] M. ANWAR, J. JAKSETIC, J. PECARIC, ATIQ UR REHMAN, Exponential convexity, positive semi-
definite matrices and fundamental inequalities, J. Math. Inequal. 4 (2010) 171-189.

[2] A. KUFNER, H. TRIEBEL, Generalization of Hardy’s inequality, Confer. Sem. Mat. Univ. Bari 156
(1978), 1-21.

[3] J. PECARIC, F. PROSCHAN, Y. C. TONG, Convex Functions, Partial Orderings and Statistical Appli-
cation, Academic Press, San Diego, 1992.

[4] M. RAO, Brownian Motion and Classical Potential Theory, Lecture Notes Series No. 47, Aarhus Uni-
versity, 1977.

[5] M. Rao, H. §IKIC, Potential Inequality, Israel J. Math. 83 (1993), 97-127.

(Received December 2, 2010) Neven Elezovic¢
Faculty of Electrical Engineering and Computing
University of Zagreb

Unska 3

10000 Zagreb, Croatia

e-mail: neven.elez@fer.hr

Josip Pecari¢

Faculty of Textile Technology

University of Zagreb

Prilaz baruna Filipovica 28a

10000 Zagreb, Croatia

e-mail: pecaric@element.hr

Marjan Praljak

Faculty of Food Technology and Biotechnology
University of Zagreb

Pierottijeva 6

10000 Zagreb, Croatia

e-mail: mpraljak@pbf.hr

Mathematical Inequalities & Applications
www.ele-math.com

mia@ele-math.com



