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Abstract

A concept of synchronicity associated with convex functions in linear spaces and a Chebyshev type
inequality are given. Applications for norms, semi-inner products and convex functions of several real
variables are also given.
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1. Introduction

The Jensen inequality for convex functions plays a crucial role in the theory of
inequalities due to the fact that other inequalities such as the arithmetic—geometric
mean inequality, Holder and Minkowski inequalities, and Ky Fan’s inequality can be
obtained as particular cases of it.

Let C be a convex subset of the linear space X and f be a convex real-valued
functionon C. If p= (p1, ..., pn) is a probability sequence and X = (x, ..., x;) €

C", then
f(Z pixi) <> pifx), (1.1)
i=1

i=1
is well known in the literature as Jensen’s inequality.

For refinements of the Jensen inequality and applications related to Ky Fan’s
inequality, the arithmetic—geometric mean inequality, the generalized triangle
inequality and the f-divergence measures, see [5—11, 13-16, 21].

Assume that f : X — R is a convex function on the real linear space X. Since for
any vectors x, y € X the function

gry :R—=>R, gy y(t):=f(x+1y)
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is convex, it follows that the limits

Vi f@0)i= lim flo A fyt> —f)

exist and are called the right (left) Gdteaux derivatives of the function f at the point x
in the direction y.
It is obvious that, for any r > 0 > s,

fx+1y) = f(x)
t

> Vo f(0)(y) = [igg[f@ + tyt> — f(x)}

> sug[f(x +sys) — f(x)} =V_fx)() (1.2)
. fx+sy)— f(x)
S

for any x, y € X and, in particular,

Vof@)(u—v)= f(u) — f(v) = Vi f0)u—v) (1.3)

for any u, v € X. We call this the gradient inequality for the convex function f. It will
be used frequently in the following in order to obtain various results related to Jensen’s
inequality.

The following properties are also of importance:

Vif@)(=y) ==V_f)©) (1.4)

and
Vi fx)(ay) =aVi f)(y) (1.5)

forany x, y € X and o > 0.
The right Gateaux derivative is subadditive while the left one is superadditive,

that is,

Vif@)(y+2) = Vi f()O) + Vi f(x)(2) (1.6)
and

Vofx)(y+2) =2 Vo f(x) () + V- f(x)(2) (1.7)
for any x, y, z € X. Some natural examples can be provided by the use of normed
spaces.

Assume that (X, || - ||) is a real normed linear space. The function f: X — R,
fx):= %||)c||2 is a convex function which generates the superior and inferior semi-
inner products

oy = G EEOE
t—0+(—) t
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For a comprehensive study of the properties of these mappings in the geometry of
Banach spaces see the monograph [10].
For the convex function f, : X — R, f,,(x) := ||x||” with p > 1,

p—2 LX) if 0

forany y € X. If p =1, then

Ix =y, x)sy ifx#£0

Vi i)y = {+(_)||y|| ifx=0

for any y € X. This class of functions will be used to illustrate the inequalities obtained
in the general case of convex functions defined on an entire linear space.

In the recent paper [12] the following refinement and reverse of the Jensen
inequality in terms of the gradient were obtained.

THEOREM 1.1. Let f: X — R be a convex function defined on a linear space X.
Then for any n-tuple of vectors X=(xi,...,x,) € X" and any probability
distribution p = (p1, . . ., pn) € P" we have the inequality

PN AAICAEAEDY ka—f(xk)(z pl-x,-)
k=1 k=1 i=1
> pif) - f<Z pm) (1.8)
i=1 i=1
= ka+f(Z Pixi)(xk) - V+f(z Pixi) (Z Pixi) > 0.
k=1 i=1 i=1 i=1

A particular case of interest is for f(x) = ||x||” where (X, | - ||) is a normed linear
space. Then for any p > 1, for any n-tuple of vectors x = (x, ..., x;) € X" and
any probability distribution p = (p1, ..., py) € P" with Y _7_, pix; # 0 we have the
inequality

n

> pillxill? -
i=l1

n

> pixi
i=1

p

n

>

l:1p—2 n n
[Zpk<xk,2pjxj> -
k=1 j=1 s

2} (1.9)
>p

n
> pixi
i=1

> 0.

If p > 2 the inequality holds for any n-tuple of vectors and probability distribution.
Also, for any p > 1, for any n-tuple of vectors

X=(x1,..., %) € X"\ {,...,0)}
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and any probability distribution p = (p1, . . ., pn) € P" we have the inequality

n n n
p[Z prllxell? =) pk||xk||P—2<Z Pjxj, xk> }
k=1 k=1 j=1 i
n n
>3 pillxill? = || D pixi
i=1 i=1

For related inequalities for norms and inner products, see [1-4, 20, 22].

Motivated by the above results we introduce in this paper a class of sequences
associated with convex functions in linear spaces and establish a Chebyshev type
inequality and some new inequalities for convex functions. Applications for norms,
semi-inner products and convex functions of several real variables are also given.

» (1.10)

2. Vf-Synchronicity

Consider f : X — R a convex function on the linear space X. We also assume that
u=(Uuy,...,uy) and v= (v, ..., vy) are two n-tuples of vectors with u;, v; € X,
ief{l,..., n}

DEFINITION 2.1. We say that v is Vf-synchronous with u if

Vo flu) e —v;) = Vo fuj) (e —vj) 2.1
for any k, j e{l,...,n}. If the inequality is reversed in (2.1) for each k, j €
{1, ..., n}, then we say that v is Vf-asynchronous with u.

We notice that in general, if v is Vf-asynchronous with u, this does not imply that u
is Vf-synchronous with v.

As general examples of such convex functions we can consider f(x) = |x|?,
p > 1, where (X, || - ||) is a normed linear space. Since (see introduction)

V_f(x)(y) = pllxIP~*(y, x); forx, y € X with x #0;

0 ifp>1

V_fO)() = {—nyn ity foryeX:

Vi f()(y) = pllxIP~(y, x)s forx, y € X with x #0;
0 if p>1

\Y 0 = . fory e X,

where (-, -)s is the superior semi-inner product and (-, -); is the inferior semi-inner
product, we can define the following concepts of synchronicity for the two n-tuples of
vectors u = (U1, ..., uy) and v = (vy, ..., Vy).
Let p>1 and u, v € X" be as above. We say that v is p — V-synchronous with
u if
a7~ (o = vz, )i = N 177> (o = v, 1) (2.2)

forany k, j € {1, ..., n}.
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We observe that for p € [1, 2) we should assume that u; # 0 for k € {1, ..., n}.
For p = 2, the relation (2.2) reduces to
(vk —vj, ug)i = (vg —vj,uj)s foranyk, je{l,..., n}. (2.3)
If (X,|-]]) is a smooth normed space, meaning that the norm is Gateaux
differentiable on any x € X, x # 0, and if we denote by [-, -] the semi-inner product
generating the norm || - || (see [10, pp. 19-20]), then the fact that v is p — V-
synchronous with # means that
g 1P~ [0k = vy, ] = Juj 1P~ o = vy, ;] 2.4)
forany k, j € {1, ..., n}. For p =2,
[vk —vj, ug] > [vg —vj,u;] foranyk, jefl,..., n} (2.5)
Moreover, if the norm || - || is generated by an inner product (-, -), then v is p — V-

synchronous with # means that
(ok = vy Nl P 2ug — lluj 1P uj) =0 foranyk, je{l,....n},  (2.6)
while for p = 2, it reduces to
(vk —vj,ug —uj;)>0 foranyk, jefl,..., n}, 2.7

which is the concept of synchronous sequences in inner product spaces that was
introduced in [18]. For some inequalities for synchronous sequences in inner product
spaces, see [17, 18].

As natural examples of synchronous sequences in inner product spaces, we can
consider the sequences {x;};ieny and {Ax;};eny Where A : X — X is a positive linear
operator on X, thatis, (Ax, x) > 0 for any x € X.

For a convex function f : X — R we define 6f ()() as

VI ) () =3[V f () () + Vi fF D], (2.8)
where x, y € X. We observe that for f as above, we have the homogeneity property:
Vf (@) (@y) = aVf(x)(y) foranyx,y e X, (2.9)

and any o« € R.
The following inequality for V — f-synchronous sequences holds.

THEOREM 2.2. Assume that v is V — f-synchronous withu andp = (p1, ..., pn) IS
a probability distribution. Then
n 5 n N
S eV @) = > pipiVf i) ;). (2.10)
i=1 i,j=1

PROOF. Since V(-)(+) is subadditive in the second variable, then

Vi fuj)(i —vj) >V f(uj)(;) — Vi fuj)(v;) (2.11)
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foranyi, j € {1, ..., n}. Also, by the fact that V_(-)(-) is superadditive in the second
variable, we have that

Vo flui)(wi) = Vo flu)(j) = Vo fui)(v; —vj) (2.12)

for all i, j €{1,...,n}. Now, by (2.11), (2.12) and by the definition of V — f-
synchronicity, we deduce that

Vo flui)i) = Vo fui)(vj) =V fuj)(vi) — Vi fuj)(v)),
which is equivalent to
Vo fui)i) + Vi fuj)(j) = Vi fuj) i) + V- f(ui)(v)) (2.13)

foralli, je{l,...,n}
Therefore, by multiplying (2.13) with p; p; > 0 and summing over i and j from 1
to n, we get

Y piVofud)+ Y piVif )y
i=1 j=1

; " (2.14)
= > pipiVef W)+ Y pipiV-fu) ;).
ij=1 i,j=1
Now, observe that
n n
iV S @)= piVef W) (@)
j=1 i=1
and
n n
Z pipjVy f(uj)(vi) = Z pipPjV+fui)(vj),
i,j=1 i,j=1
which, by (2.14) divided by 2, provides the desired result (2.10). O

COROLLARY 2.3. With the assumptions of Theorem 2.2, and if in addition 6f(ul-)(-)
is additive for any i € {1, . .., n}, then

> piVf W) (i) zZpﬁf(u»(Z pjuj). (2.15)
i=1 i=1 j=1

ISEMARK 2.4. If f is Gateaux differentiable at the points u;, i € {1, ..., n}, then
Vf(ui)(-) = Vf(u;)(-) and is therefore linear on X. With this assumption, inequality
(2.15) becomes

> PV @) zZWf(a»(Z pjuj). (2.16)
i=1 i=1 j=1
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Moreover, we note that there are examples of convex functions defined on linear spaces
for which Vf(x)(-) is linear for any x # 0 without the function f being Gateaux
differentiable at that point (see, for instance, [10, pp. 44—45]).

Following [19], we consider the g-semi-inner product {-,-)¢: X x X — R
defined by
(o x)g = 5Ly, )i+ 2)). X yEeX.

Using this notation, we have the following conditional inequality for semi-inner
products and norms in normed linear spaces.

PROPOSITION 2.5. Let (X, || - ||) be a normed linear space, u = (uy, ..., uy), v=
Wi, ..., eXand p>1. If
1?2 ok — vy, uk)i = luj 17~ (e — vj, uj)s (2.17)
foranyk, je{l, ..., n}, then
n n
3 ol P2 e, wedg = > papllucl P v) . uk)g (2.18)
= k,j=1
for any p a probability distribution. If p < 2, then we should have in (2.17) all uy # 0.
If p=2and
(Ve —vj, ug)i = (Vg —vj, uj)s (2.19)
foranyk, j €{l,...,n}, then
Zpk w3 ey el (2.20)
k,j=1

for any p a probability distribution.

As a particular case of interest, we state the following result that holds in inner
product spaces.

COROLLARY 2.6. Let (X, (-, -)) be a real inner product space, u = (uy, ..., up),
v=w1,...,0n) X" and p > 1. If

(e — vj, g 1P 2ug = Jujl1P2uj) = 0 2.21)
foranyk, je{l,..., n}, then

n
> pellug 177 (g, ) <Z p,u,,ZpknukuP uk> (2.22)
k=1

for any p a probability distribution.

REMARK 2.7. We observe that if the n-tuples u and v above are synchronous, that is,

(vk —vj,ur —uj;)>0 forany j, ke{l,..., n}, (2.23)
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then we have the Chebyshev type inequality

Z Pi{ve, ug) <Z Pk Vi, Z Pkuk>. (2.24)

This result was first obtained in [18].

3. Inequalities for convex functions
The following result for convex functions may be stated.

THEOREM 3.1. Let f: X — R be a convex function on the linear space X and
x,y € X". Let p be a probability distribution so that

n n
Z Dixi = Z biYi.
i=1 i=1

If x—y is V — f-synchronous with y and Vf(y;)(-) is additive for each i€

{1, ..., n}, then
n n
Y pifGi) =D pif (). 3.1)
i=1 i=1
PROOF. Since f is convex, then for any x, y € X,
f@) = fO) = Vi f) & —y) = V() (x —y). (3.2)
Then from (3.2), 3
fi) = fi) = V(i) (xi — yi) (3.3)
foreachi € {1, ..., n}.
If we multiply (3.3) by p; > 0 and then sum over i from 1 to n, we get
n n n -
Yo pif@i) =Y pifGi) =Y piVf G — yi). (3.4)
i=1 i=1 i=1
If we now use Corollary 2.3 for u; = y; and v; = x; — y;, i € {1, ..., n}, we deduce

the inequality

P AVIDIETESHED Y Piﬁf@i)(z pi(xi — yi)>
i=1 i=1 i=1

" (3.5)
=Y piVf()0)=0
i=1
Combining (3.4) with (3.5), we deduce the desired inequality (3.1). d

REMARK 3.2. It is clear that if f is Gateaux differentiable at all the points y;,
ief{l,...,n}, then Vf(yl)( ) =Vf(yi)(),i €{l, ..., n}, which are linear on X and
then inequality (3.1) holds true.
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In the case of Gateaux differentiable functions, we can state the following result as
well.

THEOREM 3.3. Let f : X — R be a convex and Gdteaux differentiable function on
the linear space X. Assume that x, y € X" and p is a probability distribution. If x — y
is V — f-synchronous with y and

n

> pixi =Y pivi €[ ) ker(VF (3 (),
i=1 i=1

i= i=1

then
Y pifGi) =Y pif . (3.6)
i=1 i=1

The proof is as for Theorem 3.1 when in (3.5) we take into account that

Vf(yi)(z piXi — Z piy,-> =0
i=1 i=1

foralli € {1, ..., n}since

n n n
> pixi =Y pivi e[ ) ker(VF () ().
i=1 i=1 i=1
The following result in smooth normed linear spaces may be stated.

PROPOSITION 3.4. Let (X, || - ||) be a smooth normed linear space and let [- , -] be
the semi-inner product that generates its norm || - ||. If x, y € X" and p > 1 are such
that

Iyl P2k — yk = xj + v, ykd = Iy 1P 20k — vk — xj + 5, y)] (3.7
for any k, j € {1, ..., n}, then, for any probability distribution p with the property

that
n n
> pixi=>_pjyi (3.8)
=1 =1

we have the inequality

n n
> pelxl? =Y pellyell”- (3.9)
k=1 k=1
If p €[1, 2) we shall assume that y;, #0 fork € {1, ..., n}.
If p=2and
ek — vk —xj + v il =[xk — v — xj + ¥, vl (3.10)

foranyk, j €{l, ..., n}, then for any probability distribution p satisfying (3.8),

n n
> pell® = prllyell®. (3.11)
k=1 k=1
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The case of inner product spaces is incorporated in the following corollary.

COROLLARY 3.5. Let (X; (-, -)) be an inner product space. If x, y € X" and p > 1
are such that

(e — 7 Ikl P2 = 1177250 = O = vjs I3l P2y = i I1P2y;) - (B.12)
foranyk, j €{l,...,n}, then for any p satisfying (3.8) we have inequality (3.9).

If p € [1, 2), then we shall assume that y, #0, k € {1, ..., n}.
If p=2and
(k= xj. vk —yi) = lyk — il foranyk, je{l, ... n}, (3.13)
then for any p satisfying (3.8), we have inequality (3.11).
REMARK 3.6. We notice that examples of sequences x; and yx, k€ {l,...,n},
satisfying (3.13) can easily be provided by taking xy = Ayx, k € {1, ..., n}, where A

is a selfadjoint operator on the Hilbert space H satisfying the condition (Az, z) > ||z]|%,
for any z € H, thatis, A > I in the operator order of the Banach algebra B(H).
4. Applications for convex functions on R

Now consider an open and convex set C in the real linear space R, m > 1. For a
convex and differentiable function f : C — R,

af (x)
Vf(x)(y)=< ];x ,y>, xeC,yeR", 4.1
where
0 0 0
fx) = f(x)’.”’ f(x) ., ox=x' ..., xMecC
ax ax! axm
and (-, -) is the usual inner product in R™, that is, (u, v) = ZZ;I u' - vl, where
u=@', ..., u™andv= (!, ..., ") eR"
Now, ifv:i=(vy, ..., v,) e R" andu:= (uyq, ..., u,) € C"™, then we say that v is

V — f-synchronous with u if

<3f(uk) _afy)
0x ax

The following result may be stated.

k—vj>20 forany k, j € {1,...,n}. 4.2)

PROPOSITION 4.1. Let f:C — R be a differentiable convex function on the open

and convex set C CR™, If vi=(vy,...,v,) €R" and w:=(uy,...,u,) € C”
are such that v is V — f-synchronous with u, then for any probability distribution
pz(plv e ey Pn),

Zm(afa(;”), vi> z<2 pi 0, ;pivi>. (43)

i=1 i=1

The proof is obvious by Corollary 2.3.
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Now, if ug = (uy, ..., uf"), ke {l,...,n},and v = (v}, ..., v}"), then
f w) ofwy) — \_ x~(ofu)  f @)\ o,
< dx ax K UJ>_;< axt dxt >(vk vj)- (44)

REMARK 4.2. Relation (4.4) shows that a sufficient condition for v to be V — f-

synchronous with u is that all the sequences {af(uk)/axe}kzl """" n and {v,f}k=1 ,,,,, n are
synchronous, where £ € {1, ..., m}, that s,
af (ur)  9f (uj) .
< T E axfj (v —v5) =0 foranyk, je{l,....n} (4.5)
andforall £ € {1, ..., m}.

The following result is an obvious consequence of Theorem 3.3.

PROPOSITION 4.3. Let f:C — R be a differentiable convex function on the open

and convex set CCR™. Ifx=(x1,...,x) €eR" and y=(y1,..., yp) € C™ are
such that
af (ye)  3f (yj) af (ye)  3f (yj)
— —Xx;i)> - —yj 4.6
< ox oy kT X2\ "0 oy kT Vi) (4.6)
for each k, j €{l,...,n}, then for any probability distribution p = (p1, ..., Pn)

with
n n
> pixi=)_ pivi, 4.7)
i=1 i=1

we have the inequality

n n
Y pifGi) =Y pif . (4.8)
i=1 i=1
REMARK 4.4. As above, a sufficient condition for (4.6) to hold is that the sequences
{8f(yk)/8x£}k:1,wn and {x,f — y,f}kzlw,,, are synchronous for each £ € {1, ..., m}.
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