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In this paper we derive refinements of the Jensen type inequalities in the case of real Stieltjes measure dA, not necessarily positive,
which are generalizations of Jensen’s inequality and its reverses for positive measures. Furthermore, we investigate the exponential
and logarithmic convexity of the difference between the left-hand and the right-hand side of these inequalities and give several
examples of the families of functions for which the obtained results can be applied. The outcome is a new class of Cauchy-type

means.

1. Introduction

The authors in [1] gave some conditions on the real Stieltjes
measure dA, not necessarily positive, under which the Jensen
inequality and the converse of the Jensen inequality hold for
continuous convex function ¢. These results are derived by
using the Green function G defined on [«, ] x [«, ] by

W fOl‘(XSSSt
-
G(ts) = @
(s _5)_(;_ ) fort <s<pf.

The function G is convex and continuous with respect to both
sandt.

Several interesting results concerning the Jensen type
inequalities have been derived by means of the function
G. The first one, which is stated in the following theorem,
gives the conditions on the real Stieltjes measure dA, not
necessarily positive, under which the Jensen inequality holds
for continuous convex function ¢.

Theorem 1 (see [1]). Let g : [a,b] — R be continuous
function and [«, B] interval such that the image of g is a
subset of [, B]. Let A : [a,b] — R be continuous function
or the function of bounded variation such that Ma) # A(b)

and [ g(x)dM(x)/ [} dA(x) € [, B). Then the following two
statements are equivalent.

(1) For every continuous convex function ¢ : [a, f] — R

[79(x)dr () _ [19(g(0)dA ()
farx ) [P

holds.
(2) For all s € [a, f]

[°9(x)dA ()

[7G(g().5)dA ()
[0 dr (x) )

3)
[0 dr(x)

5 S

holds, where the function G : [e, f] x [o, f] — Ris
defined in (1).

Furthermore, the statements (1) and (2) are also equivalent if
we change the sign of inequality in both (2) and (3). Also note
that for every continuous concave function ¢ : [, f] — R the
inequality (2) is reversed.

Remark 2. Note that in the case of positive measure dA we
get some well known results. If the function A is increasing
and bounded with A(a) # A(b), then inequality (2) becomes
Jensen’s integral inequality. On the other hand, if the function
g is continuous and monotonic, and A is either continuous or
of bounded variation, satisfying

Al@) <A(x)<A(®), Vxelab], A(a)<A®), (4
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then inequality (2) becomes the Jensen-Steffensen inequality
given by Boas in [2] (see also [3], page 59). Several other
theorems concerning the inequality (2) or its reverse can be
found in [3].

Similar results have also been derived for the converse of
the Jensen inequality. The following theorem from [1] gives
the conditions on the real Stieltjes measure dA, not necessarily
positive such that A(a) # A(b), under which the converse of
the Jensen inequality holds for continuous convex function ¢.

Theorem 3 (see [1]). Let g : [a,b] — R be continuous
function and [a, B] be an interval such that the image of g is
a subset of [a, B]. Let m,M € [a, 5] (im # M) be such that
m < g(t) < M forallt € [a,b]. Let A : [a,b] — R be
continuous function or the function of bounded variation, and
Ma) # A(b). Then the following two statements are equivalent.

(1) For every continuous convex function ¢ : [a, f] — R

fbfp(g(x))d/\(x) M-3F G-m
4 < (m) + (M)  (5)
J:d)t(x) M—m(P M—m(P

holds, where g = _[: g(x)dA(x)/ _[: dA(x).
(2) For all s € [a, f]

b
G(g(x),5)dA G -
L (?b(j; :)) ¥ AA;_ TG (m,9) + TG (M)
X
(6)

holds, where the function G : [«, 8] x [&, ] — Riis
defined in (1).

Furthermore, the statements (1) and (2) are also equivalent if
we change the sign of inequality in both (5) and (6).

Remark 4. If we set in Theorem3 m = « and M = f, the
inequality (6) transforms into (see also [1])

b
J.Glag,9)dAe)

7)
[P dr(x)

In his papers [4, 5], Dragomir gave some inequalities
concerning reverses of the Jensen inequality for positive
measure. In this paper we give a generalization of those results
and derive similar Jensen-type inequalities in the case of
real Stieltjes measure dA which is not necessarily positive.
Furthermore, we investigate the exponential and logarithmic
convexity of the differences between the left-hand and the
right-hand side of the obtained inequalities and give several
examples of the families of functions for which those results
can be applied.
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2. Main Results

Throughout this paper we will use the notation

[0 9(x)dr ()

(8)
[P dr(x)

y:

The following result holds.

Theorem 5. Let g : [a,b] — R be a continuous function and
[, B] an interval. Let m, M € {(«, ) be such that m # M
andm < g(t) < M forallt € [a,b]. Let A : [a,b] — R
be a continuous function or a function of bounded variation
such that Ma) # A(b), and let g € [m, M]. If (6) holds, for all
s € [a, B, then

i 9(g()dr ) o)
[0 dr (x)
M-9)(G-m), , ©)
< M=9)(g=m) Aj)_(g ") (4! (1) - . ()

< ‘-11 (M —m) (¢ (M) - ¢, (m))

holds for every continuous convex function ¢ : [a, f] — R.

Proof. Let (6) hold for all s € [a, B]. Then from Theorem 3
it follows that for every continuous convex function ¢ :
[«, B] — R we have

Jip(g)dr) o)
J, 42 (x) (10)
M-3 g-
< M_ifp(m) + ]\Z_anM) -¢(3)-

By the convexity of ¢ (as in [4]), we have the gradient
inequality

@) -9 (M) > ¢ (M)(t-M), (1)

for any t € [m, M]. If we multiply this inequality with t —m >
0, we get
(t—m)p(t) - (t —m)p (M) = ¢ (M)(t— M) (t—-m),
t € [m,M].
(12)

Analogously, we get

(M =1t)g(t) — (M —t) @ (m) 2 ¢, (m) (t —m) (M —1),

t € [m,M].
(13)
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Adding (12) to (13) and dividing by M — m, we get that

t-meM)+(M-t)p(m)
M-m
< (M —1t)(t—m)
M —
holds for any t € [m, M]. Substituting ¢t with g € [m, M], we
obtain the first inequality in (9).

To prove the second inequality in (9), it is enough to
notice that the function h(t) = (M — t)(t — m)/(M — m)
is concave on [m, M], so for every t € [m, M] inequality
h(t) < (1/4)(M — m) is valid. That completes the proof of
9). O

@(t)
(14)

(¢! (M) - ¢!, (m))

If we set that m = o and M = f3, we get the following
result.

Corollary 6. Let g : [a,b] — R be continuous function and
[, B] (where o # [3) an interval such that the image of g is a
subset of [, B]. Let A : [a,b] — R be a continuous function
or a function of bounded variation such that A(a) # A(b), and
let g € [e, Bl. If (7) holds for all s € [«, B, then for every
continuous convex function ¢ : [a, f] — R,

[olg)die)
fb YR ¢(9)
D0 (5 () g @) P

1 i !
<5 (B=a) (9" (B) - 9. @),
provided that ¢’ () and ¢’ () are finite.

Theorem 7. Let g : [a,b] — R be a continuous function
and [a, B] an interval. Let m, M € {(«,3) (m # M) be such
thatm < g(t) < M forallt € [a,b]. Let A : [a,b] — R
be a continuous function or a function of bounded variation
such that A(a) # AMD), and let g € [m, M]. If (6) holds for
all s € [a, B], then for every continuous convex function ¢ :
[a, B — R we have

i9(g)dr)
[P dr(x)
(M -79)(g-m) ,
ST Mom b e
M -9)(g- ! !
< % (¢ (M) - ¢, (m))
< 5 (M =m) (¢ 1)~ ¢l (m),
where Y, (sm, M) : (m, M) — Ris defined by
\{,(P(t;m,M):rp(M)—so(t)_<p(t)—<p(m). 17)

M-t t—m

3
If g € (m, M), then we also have
[fo(g)dr)
7 -¢(9)
|, dA(x)
1 _ (18)
<3 (M -m)¥, (g;m, M)
< }L (M —m) (¢. (M) - ¢, (m)).

Proof. Let (6) hold for all s € [«, 3]. Then from Theorem 3 it
follows that

ﬂ@%gu»dau)_¢@)
b
[, dr(x) (19)
M-3 -
< M_,flcp(m) + A‘i_rfnrp(M) -9(9)

holds for every continuous convex function ¢ : [, f] — R.
If g € (m, M), it is easy to verify that the term on the right
side of (19) is equal to

M-9)(@G-m) [¢M)-9(@) ¢(@)-90m)
M-m M-3 G-m |

(20)

and the term in the square brackets in (20) is equal to
‘I’(p(ﬁ; m, M), where the function ‘I’(p(~;m, M) is defined in
(24). As in [5], it follows that
¥, (gsm,M) < sup ¥, (t;m, M)
te(m,M)
M) —-o(t t) —
= sup [sv( )=o) _¢®) so(m)]
M-t t—m

te(m,M)

< sup [<P(M)—<P(t)]
te(m,M) M—t
_¢m—¢wq

+ sup [ "
-m

te(m,M)

<P(M)—<P(t)]
M-t

= sup [
te(m,M)
inf [q)(t)—qo(m)]

te(m,M) t—-m

= gL (M) - g, (m),
(21)

and since

M-3) (7 -
M-9)@G=m) 1. (22)
M-m 4

the inequality (16) follows. For g = m or g = M, the
inequality (16) is obvious. The inequality in (18) follows
directly from the proof of inequality (16). O



If we set that m = o and M = f3, we get the following
result.

Corollary 8. Let g : [a,b] — R bea continuous function and
[, B] (Where o« # ) an interval such that the image of g is a
subset of [«, B]. Let A : [a,b] — R be a continuous function
or a function of bounded variation such that A(a) # A(b), and
letg € o, B]. If (7) holds for all s € [, B], then

[Jolg)dre)
> -9(9)
[ dA(x)
T ey oltieF) (23)
s(‘“/’?#(d(ﬁ)—d(m)
<2 (B-0) (¢ (B) -9, @),

where ‘I’(P(-;oc, B) : {a, B) — R is defined by

_9B)-9®) ¢®) -9

B-t o Y

¥, (50, B)

holds for every continuous convex function ¢ : [, 5] — R,
provided that ¢, («) and ¢’ (B) are finite. If § € (o, B), then
we also have

frg(g()dre)

J: e ¢(9)

<

(B-a)¥, (g )

<

e N

(B-a) (¢ (B) -9} ().

Theorem 9. Let g : [a,b] — R be a continuous function
and [a, B] an interval. Let m, M € {(«,3) (m # M) be such
thatm < g(t) < M forallt € [a,b]. Let A : [a,b] — R
be a continuous function or a function of bounded variation
such that AM(a) # AMb), and let g € [m, M]. If (6) holds for
all s € [a, B], then for every continuous convex function ¢ :
[a, B — R we have

fig(g()dre)

J: e ¢(9)

< max{

M-g g—m}
M-m M-m
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[oom + gy - 29 ("))
(1 1 m+M _
_{E+M—m 2 _g“

'[<P(m)+<P(M)—2<P(m+2M>]

max {M - g,g - m} {tpl_ (M) - ¢, (m)}.

<

| =

In order to prove the theorem, we need the following
lemma, which is a special case of [6, page 717, Theorem 1] for
n=2.

Lemma 10. Let ¢ be a convex function on D, x, y € D, and
p>q € [0,1] such that p+ q = 1. Then

min {p, q} [go(x) +o(y) - 29"<w>]

2
< pp (x) +q¢ (y) — ¢ (px + qy) (27)
< max{p.a} [o 0+ 0 0) 20 (2]

Proof of Theorem 9. Let (6) hold for all s € [«, §]. Then from
Theorem 3 it follows that

g-m
M-m

(gL Mg

(M) (28)
[7dr(x) i

holds for every continuous convex function ¢ : [, f] — R.
Denote p = (M - g)/(M — m); so we have p € [0,1] and

g =p-m+(1-pM. Asin [7], by Lemma 10 we get the
following:

Jr 9 (9 () dA ()
[P dr(x)
L _M-3 - _
(@) < 3+ Lo (M) -9 ()

=pp(m)+(1-p)eM)—¢(p-m+(1-p)M)

gmax{p,l—P}'[¢(m)+‘P(M)_2§0<m+M>]

M-g g-
:max{_g,u}
M-m M-m

~[sv(m)+¢(M)—2sv<m+M>]

{1 1 m+ M _”
= - + —g
2 M-m 2

: [q)(m) +¢ (M) —24»(@)] .
(29)
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In order to prove the second inequality, it is easy to verify
that

@ (m)+¢ (M) -2¢ ((m+M)/[2)
M-m
M) —p((m+M)/2) ¢((m+M)/2)—¢(m)

M- ((m+M)/2) (m+M)/2)-m
(30)

1
2

Since ¢ is a convex function on [«, ], by the gradient
inequality we have (as in [5])

P g (m e M) s
= (m+M)/2)

€)
oI =gn)

(m+M)/2)—-m

and we finally obtain

() + 9 (M) =20 ((m+M)/2) 1y
v <3 ol on -l om)],

(32)

so the second inequality in (26) follows. O

If we set that m = o and M = f, we get the following
result.

Corollary 11. Let g : [a,b] — R be a continuous function
and [a, B] (where o + ) an interval such that the image of g is
a subset of [, B]. Let A : [a,b] — R be a continuous function
or a function of bounded variation such that A(a) + A(b), and
let g € [, Bl. If (7) holds for all s € [a, B, then for every
continuous convex function ¢ : [a, f] — R we have

frp(g)dr)
[Fdr(x)

]

-[¢m>+¢un—2¢(“+ﬁ)]

2

1

¢(9)

Smax{

(33)

2

:{%+ﬁfa
Jotrro®-20(2E)

S max {B-3,5- ot o (8) - ¢! (@)}

IN

provided that ¢’ () and ¢’ (B) are finite.

Remark 12. If in Theorem5, Corollary 6, Theorem 7,
Corollary 8, Theorem 9, and Corollary 11 we also request that

(3) holds for all s € [«, ], then by applying Theorem 1 we
will get that

, Loae)are

g (34)
ff e ¢(9)

also holds for every continuous convex function ¢ : [«, f] —
R.

Remark 13. Result given in Theorem 5 together with
Remark 12 represents a generalization of [4, Theorem 2],
result given in Theorem 7 together with Remark 12 represents
a generalization of [5, Theorem 2], and result given in
Theorem 9 with Remark 12 represents a generalization of [5,
Theorem 3].

3. Mean-Value Theorems

Asin the previous section, let g : [a,b] — R bea continuous
function and [a, 8] an interval. Let m,M € (o, ) (m #
M) be such that m < g(t) < M for all t € [a,b]. Let
A : [a,b] — R be a continuous function or a function of
bounded variation such that A(a) # A(b), andlet g € [m, M].

Motivated by the inequalities (9) and (26) for continuous
convex function ¢ : [a,f] — R, we define functionals
D,(g, A, @) and D, (g, A, @) by

M-3)(7- ’ ,
D, (g1 9) = W (6! () — g om)
3
[olg)dr (35)
o +¢(9).
[, dreo
1 1 M
otorns 1oyl
M
.[¢(M)+¢(M)—2<P<%>] -

B [79(g(x)dr () N

jf ) ¢(9)-

If (6) holds for all s € [«, ], then from Theorems 5 and
9 it follows that ®;(g, A, @) = 0 (i = 1,2). If the function ¢ is
concave, that is, if (6) holds with reversed inequality sign for
all s € [«, B], then we have ®;(g, A, ¢) <0 (i = 1,2).

Now we give two mean-value theorems for the function-
als ®;(g, A, ¢) (i = 1,2). In the following, ¢, will denote the
function defined by ¢, (t) = t* on whatever domain we need.

Theorem 14. Let g : [a,b] — R be a continuous function
and [e, B] an interval. Let m,M € {(«, ) (m # M) be such
thatm < g(t) < M forallt € [a,b]. Let ¢ : [, 3] — R,
Q€ C*([a, Bl. Let A : [a,b] — R be a continuous function
or a function of bounded variation such that A(a) + AM(b) and
g € [m, M], and let ®, and ©, be functionals defined in (35)



and (36), respectively. Then there exist &,,&, € [a, ] such that
the following equalities hold:

‘P” (&)
2

D; (g, A 9) = D, (g Mgy, i=12  (7)

Proof. We only give the proof for the functional ®,, since
both proofs have the same concept. Since ¢ € C* ([, B,
there exist m, = minte[a,m(p”(t) and M, = maxte[a‘ﬁ]q)"(t). It
is easy to verify that the functions ¢,, ¢, defined by

@ (1) = %tz —o(),
(38)

9, (£) = 9 (1) - %tz

are continuous and convex, and therefore ®,(g, A, ¢;) > 0,
®,(g, A, ¢,) = 0. This implies that

m M
7“1)1 (9 A 9) <D, (.4, 9) < TI(DI (9 Ae). (39)

Hence, as the function (p" is continuous, there exists El €
[, 3] such that

(P” (51) (40)
D, (9.4, 9) = T(Dl (9L 9)-
The proof for the functional @, is analogous. O

Theorem 15. Let g : [a,b] — R be a continuous function
and [«, B] an interval. Let m, M € {(«, ) (m # M) be such
thatm < g(t) < M forallt € [a,b]. Let o,y : [a, f] — R,
ORTES C¥([e, B).LetA: [a,b] — R bea continuous function
or a function of bounded variation such that A(a) + A(b) and
g € [m, M], and let ®, and ®, be functionals defined in (35)
and (36), respectively. Then there exist &,,&, € [a, 3] such that
the following equalities hold

D, (g, 1 9) _ ‘P" (&)
O (g hy) v (&) ’

provided that the denominators are nonzero.

i=1,2, (41)

Proof. We give the proof for the functional @,. Define the
function y as a linear combination of functions ¢ and v

X=a ¢-¢- vy, wherec = (g4y),
(42)
6= (949).

Now, applying previous theorem on our function y, we obtain
that there exists &; € [a, 3] such that

(280 "G

2 2T

)q)l (9> A, (Po) =0. (43)

Since ®,(g, A, ) # 0 (otherwise we would have a contradic-
tion with @, (g, A, w) # 0), we get

(g he) 9" (&)
o (g Ay) v (&)

The proof for the functional @, is analogous. O

(44)

Abstract and Applied Analysis

Remark 16. If the inverse of the function ¢" /y"’ exists, then
(41) gives

AN (g, M,

Remark 17. Theorems 14 and 15 also hold if we set m = « and
M = B; that is, if we extend the image of the function g to the
entire interval [«, ], provided that (p'+(oc), (pi(/g’), wﬁr(oc), and
wi(oc) are finite.

4. n-Exponential Convexity

At the beginning of this section, let us recall some definitions
and facts about exponentially convex functions (for instance,
see [8] or [9]).

Definition 18. A function f : I — R is n-exponentially
convex in the Jensen sense on I if

G X+ X;
ZPinf( > ]> 20 (46)

ij=1

holdsforall p; e Randx; € I,i=1,...,n.

A function f: I — R isn-exponentially convex if it is n-
exponentially convex in the Jensen sense and continuous on
I

Remark 19. We can see from the definition that 1-
exponentially convex functions in the Jensen sense are
in fact nonnegative functions. Also, n-exponentially convex
functions in the Jensen sense are k-exponentially convex in
the Jensen sense for every k € N, k < n.

By definition of the positive semidefinite matrices and
some basic linear algebra, we have the following result.

Lemma 20. If f is an n-exponentially convex function in
the Jensen sense, then the matrix [f((xi+xj)/2)]f_fj:1 is
positive semidefinite for all k € N, k < n. Particularly,
det [ f((x; + x]-)/2)]f’j:1 >0forallk e N, k<n.

Definition 21. A function f:I — R is exponentially convex
in the Jensen sense on I, if it is n-exponentially convex in the
Jensen sense for all n € N.

A function f : I — R is exponentially convex if it is
exponentially convex in the Jensen sense and continuous.

Remark 22. Some examples of exponentially convex func-
tions are as follows (see [10]):

(i) f: I — R defined by f(x) = ce™, where ¢ > 0 and
keR,

(ii) f: R* — R defined by f(x) = x*, where k > 0,

(iii) f:R* — R* defined by f(x) = e *V*, where k > 0.
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Remark 23. Tt is known that a function f : I — R is log-
convex in the Jensen sense on I if and only if the relation

o f @+ 208f (L)< FF ()20 @)

holds for every «, 3 € Rand x, y € I.It follows that a positive
function is log-convex in the Jensen sense if and only if it is
2-exponentially convex in the Jensen sense. Also, using basic
theory of convex functions, it follows that a positive function
is log-convex if and only if it is 2-exponentially convex.

The following lemma is equivalent to the definition of
convex function (see [3], page 2).

Lemma 24. If x,, x,, x5 € I are such that x, < x, < x5, then
the function f : I — R is convex if and only if the following
inequality holds:

(23 = 25) f (31) + (31 = x3) £ (x5) + (35 = %) f (x3) 2 0.
(48)

We will also need the following result (see [3], page 2).

Lemma 25. If f : I — R is a convex function and
X1, Xy V1> ¥, € I are such that x; < y;, x, < ¥, X, # Xy,
and y, # y,, then the following inequality is valid:

fla)-fx) _ fOn)-fOn)
Xy =X - Vo= .

If the function f is concave, then the reverse inequality in (49)
holds.

(49)

When dealing with functions with different degrees of
smoothness, divided differences are found to be very useful.

Definition 26. The second order divided difference of a
function f: I — R atmutually different points y,, y;, y, € I
is defined recursively by

il f=r1()s

i yin] f = -y =01, (50)

i=0,1,2,

_ [)’1’)’2]f_ [J’o’yl]f
oy 0] f = Y — Yo .

Remark 27. The value [y, y;, ¥,]1f is independent of the
order of the points y,, y;, and y,. This definition may be
extended to include the case in which some or all of the points
coincide (see [3], page 16). Taking the limit y; — y, in (50),
we get

lim [y, y1, .| f

1= %
= Yoo yoo 12] f
_ f ()’2) - f()’o) - f’ (J’o) (J’z - )’o)
= > s V2 F Yoo
()’2 - }’0)
(51)

provided that f' exists. Furthermore, taking the limits y, —
¥ i = 1,21n (50), we get

700 ()
2

Jm o lim [y, v 32] f = [vo o vl f =

provided that "' exists.
A function f : I — R is convex if and only if for
every choice of three mutually different points y, y;, ¥, €

I [y()) yl)yz]f >0 holds.

Now, we use an idea from [10] to give an elegant method
of producing n-exponentially convex functions and exponen-
tially convex functions by applying functionals ®; (i = 1,2)
to a given family of functions with the same property.

For the rest of this section we assume that (6) holds, so
from Theorems 5 and 9 it follows that ®;(g,A,¢) > 0 (i =
1,2) under the appropriate assumptions on functions g, A,
and ¢.

Theorem 28. Let g : [a,b] — R be a continuous function
and [e, B] an interval. Let m,M € {(«, ) (m # M) be such
thatm < g(t) < M forallt € [a,b]. Let Q = {(pp pe]t
(where ] is an interval in R) be a family of functions ¢, :
[, Bl = R, ¢, € C([a, B1), such that the function p
(Vo> ¥1> Y219, is n-exponentially convex in the Jensen sense on
] for every three mutually different points y,, y;, ¥, € [«, B].
Let A : [a,b] — R be a continuous function or a function of
bounded variation such that A(a) # A(b), let g € [m, M], and
let ®, and ®, be linear functionals defined in (35) and (36),
respectively. Then the function p — ®;(g,A,¢,) (i = 1,2) is
n-exponentially convex in the Jensen sense on J. If the function
P ©(g, A, ¢,) is continuous on ], then it is n-exponentially
convex on J.

Proof. Forq; € R (j =1,...,n) we define the function

n
hix)= ) Q9P p,+p/2 (X) 5 (53)
k=1
where p;,p € J,1 < j, k < n,and Pppo € Q. Since
P — [Yo »1> ¥219, is n-exponentially convex in the Jensen
sense by assumption, for every three mutually different points

Yo 1> V2 € o, B], we have
n
[yO’ )’17)’2] h= Z 99k [y()a Y1 yz] Pp+pe)i2 =20. (54)
k=1

It follows that 1 is convex (and continuous) function on [«, f3],
)

OF (g, A, h) >0, (55)
and hence
Z qjqk(Di (9, A (I)(pj+Pk>/2> > 0. (56)
k=1

We conclude that the function p — ®@;(g,A,¢9,) is n-
exponentially convex on ] in the Jensen sense.

If the function p — ®;(g, A, ¢,,) is also continuous on J,
then it is n-exponentially convex by definition. O



The following corollary is an immediate consequence of
the above theorem.

Corollary 29. Let g : [a,b] — R be a continuous function
and |e, B] an interval. Let m,M € {(«, ) (m # M) be such
that m < g(t) < M forallt € [a,b]. Let Q = {(pp :
p € J} (where ] is an interval in R) be a family of functions
P, [, ] — R, P, € C([«, B]), such that the function
P = Yo y1> y219, is exponentially convex in the Jensen sense
on ] for every three mutually different points y,, y, y, € [, B].
Let A : [a,b] — R be a continuous function or a function of
bounded variation such that A(a) # A(b), let g € [m, M], and
let ®, and ®©, be linear functionals defined in (35) and (36),
respectively. Then the function p — ®;(g, A, ¢,) (i = 1,2) is
exponentially convex in the Jensen sense on J. If the function
P+ ©i(g, A 9,) is continuous on J, then it is exponentially
convex on J.

Corollary 30. Let g : [a,b] — R be a continuous function
and [a, B] an interval. Let m, M € {(«,3) (m # M) be such
thatm < g(t) < M forallt € [a,b]. Let Q = {(pp cp el
(where ] is an interval in R) be a family of functions ¢, :
[, B] = R, 9, € C(la, B]), such that the function p
(Vo> Y1> Y219, is 2-exponentially convex in the Jensen sense on
] for every three mutually different points y,, y,, v, € [, Bl.
Let A : [a,b] — R be a continuous function or a function of
bounded variation such that A(a) # M), let g € [m, M], and
let ®, and ©, be linear functionals defined in (35) and (36),
respectively.
Then the following statements hold.

(i) If the function p — @,(g,A,¢,) is continuous on
J, then it is 2-exponentially convex on J. If p
(g, A, 9,) is additionally strictly positive, then it is
also log-convex on J, and for r,s,t € ] such thatr <
s < t, we have

(@ (9, 1,9.) " < (@ (91 e,) (@ (g 19) . (57)

(ii) If the function p — ®,(g, A, 9,,) is strictly positive and
differentiable on ], then for every p, q,u, v € J such that
p <uandq < v, we have

Hpg (99,Q) <, (9.9,Q), (=12),  (58)
where
r 1/(p-q)
<®i(9”\"/’p)> ' P#q
P, (9,1 9,)
Hpq (9,0, Q) = 1
(d/dp) ®; (9.1 9,)
exp . P=4
?, (g, M 9,)
(59)

for Py Pq € .

Proof. (i) The first part is an immediate consequence
of Theorem 28, and in the second part, log-convexity is
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an immediate consequence of Remark23. Since p
®,(g, A, 9,) is strictly positive, then by applying Lemma 24 on
the function f(x) =log®;(g,A,¢,) andr,s,t € J (r <s < t)
we get

t-5)D;(g.Ag,)+(r—1)D; (gL 9,)

+(s—1)®; (g, A g,) =0,

which is equivalent to inequality (57).

(ii) Since by (i) the function p — ®;(g, A, ¢,) is log-
convex on J, that is, the function p — log®;(g,A,¢,) is
convex on J, by applying Lemma 25 for p <u,q < v, p # g,
and u # v, we get

log ®; (9,1, 95) ~log ®; (9, 1. 9,)
r-4q
_ log®;(g.4.9,) ~1log ®; (g1, 9,)

u-—-v

(60)

(61)

and therefore we conclude that

tpq (9 0,Q) <, (9.9, Q). (62)

The cases p = gand u = v follow from (61) as limit cases. [J

Remark 31. Note that the results from Theorem 28 and
Corollaries 29 and 30 still hold when two of the points
Yoo V1> ¥» € la, B] coincide (say y; = y,), for a family
of differentiable functions ¢, such that the function p
(0> ¥1> 7219, is n-exponentially convex in the Jensen sense
(exponentially convex in the Jensen sense, log-convex in the
Jensen sense). Furthermore, these results still hold when
all three points coincide for a family of twice differentiable
functions with the above mentioned properties. The proofs
are obtained by recalling Remark 27 and suitable characteri-
zation of convexity.

Remark 32. The results from this section also hold if we set
m = aand M = f, that is, if we extend the image of the
function g to the entire interval [«, 3], provided that (pi((x)
and ¢/ () are finite.

5. Examples

In this section we will vary on choice of a family Q = {¢,, :
p € J}, presenting several families of functions which fulfil
the conditions of Theorem 28 and Corollaries 29 and 30 (and
Remark 31). This enables us to construct different examples
of exponentially convex functions and to construct some
Cauchy-type means.

Example 1. Let

Q, ={y,:R - [0,c0): p e R} (63)
be a family of functions defined by
1
pepxa p i O;
vy =11 (69
—x7 p=0
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Since (dz/dxz)wp(x) =eP* > 0forx € R, ¥, is convex
function on R for every p € R. From Remark 22 it follows
that the function p +— (d? /dxz)t//P(x) is exponentially con-
vex, and from [10] we then also have that p — [y, y1, 1,1y,
is exponentially convex (and so exponentially convex in the
Jensen sense). So, our family Q, of functions v, fulfills the
condition given in Corollary 29, and we conclude that p —
D;(g, A, ‘//p) (for i = 1,2) are exponentially convex in the
Jensen sense. It is easy to verify that these mappings are
continuous (although p — v, is not continuous at p = 0),
so they are exponentially convex.

Using Corollary 30 for this family of functions,
yp’q(g, ®;, Q) (i =1,2) from (59) become

tpq (9D Q)

( 1/(p-9)
( (Di (g’ /\’ V’p) )

q)i (g> As l//q)

®,(g, A, id -
=<ex (M_z>, p:q:f;o’
; (g: A, ‘/’p) p
NEIANED
3 0;(g. 1)

and using (58) we have that they are monotonous in parame-
ters p and q.

If®; (i = 1,2) are positive, then using Theorem 15 applied
forg =y, € O, andy =y, € Q,, it follows that

M, (9,0, Q) =logu,, (9,0, Q,),

satisfy

P#q
(65)

>> p=q9=0;

fori=1,2, (66)

x<M,, (9. 9,Q;) < B, fori=1,2. (67)

If we set that the image of the function g is [«, ], then we
have

o = tlg[l;rbl] {g (t)} < Mp,q (g’ CDi’fll)

(68)

<max{g()} =B fori=1,2,

te[a,b]

which shows that in this case M, (g, P;, ;) are means (of
the function g). Notice that by (58) M, (g, ;, ©),) are also
monotonic.

Example 2. Let
Q,={¢p,:R" > R:peR} (69)

be a family of functions defined by

xP
—— P#0L
pp-n F
P =1" (70)
—log x, p=0;
xlog x, p=1L1

Since (dz/dx2)<pp(x) = xP? = P Dlogx 5 ¢, is
convex function for x > 0. From Remark 22 it follows that

p - (dz/dxz)gop(x) is exponentially convex, and from [10]
we then also have that p — [y, 1, .19, is exponentially
convex (and so exponentially convex in the Jensen sense). So,
our family Q, of functions ¢, fulfills the condition given in
Corollary 29.

In this example we assume that our interval [«, ] from
Corollaries 29 and 30 is a subset of R™, and for our family of
functions we have the following:

tpq (9D Q)
1/(p—q)
<®K%%%J> ota
?,(g.19,)
- q)i )A’
exp( 1 2p1 ~ (9 ‘Po?’p)>’ poqt1,0;
] p(p-1) @ (g.M1e,)
(Di(g’)‘»q’g)
- —— ), =g=0
eXp( 2CD,-(g,)\,(p0) p=a
o, (9’ A, ‘Po‘/’l)
-1- ==, =q=1
Aexp( 2(Di(9>)‘:§01) p=a

(71)

As in the previous example, we conclude that functions
P ©i(g, 4 ¢,) (i =1,2) are exponentially convex and that
for p,, ,(g, @;, £),) the monotonicity property holds.

If ; (i = 1,2) are positive, then Theorem 15 applied for
¢ =9, €Q,andy = ¢, € Q, yields that there exist

§ €[ Bl

i=12), (72)
such that

g _ Pi(9A40))

I3 . (73)
(Di (g’ A’ (Pq)

Since the function & — &7 is invertible for p # g, we then
have

1/(p-q)
“S<M> <B, fori=1,2. (74
o, (9,1 9,)

As in the previous example, if we set that the image of the
function g is [«, ], then we have

1/(p-q)
o, (g1,
e min (50) & <(9_¢>>

tefab] @, (g: M <pq) (75)

< mmax lg®}=58

which shows that in this case yp’q(g, ®;,Q,) are means (of
function g).
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Now, we impose one additional parameter r. For r # 0 by
substitutingg — ¢g',p — p/r,andq — q/r in (75), we get

r/(p—q)
D, (g, A,
min {(g())'} < (M>
telat) ; (971 y) (76)
< trel%c%(] {(g (t)) }, fori=1,2.

We define new generalized mean as follows:

1/r
(Aup/r q/r (g (Dt’ QZ)) r#0;
Hpgr (9.0, Q) =
r=0.

(77)

Hpq (logg, ®;,Q,),

These new generalized means are also monotonic. If
p>q-u,v € R, 7 # 0 such that p < u, g < v, then we have

[”p,q;r (g’ ) QZ) < Auu,v;r (g’ D ‘QZ) > fOI‘ i= 1’ 2. (78)

This result follows from

1 (g A, (Pp/r) )r/(Pq)
(

[OF
u /r.q/r (g (DVQZ) <
" ACRRN)

r r/(u-v) 79
< <®i (g ’)"(Pu/r)) ( )
B (Di (gr’/\’ (Pv/r)

= n"iu/r,v/r (gr> CDi’ QZ) >

for p,q,u,v € R, r # 0, such that p/r < u/r, g/r < v/r, and
the fact that ,,(g, ®;,€),) for i = 1,2 are monotonous in
both parameters. For » = 0, we obtain the required result by
taking the limitr — 0.

Example 3. Let
Q;=1{6,:R" - R":peR’} (80)
be a family of functions defined by
e XVP

0, (x) = (81)
Since (dz/dxz)ep(x) = VP >, 8, is convex function for
x > 0. From Remark 22 we have that p (dz/dxz)Gp(x) is
exponentially convex, and from [10] we then also have that
P~ [Yo> y1> 3,10, is exponentially convex function. Family
Q5 of functions 6, fulfills the condition given in Corollary 29.
Here in this example we again assume that interval [«, 3]
from our corollaries is a subset of R, and so for our family
of functions we have the following possible cases for p1,, :

Hpq (9. 0;, Q)
((Di (g, A, ep) )1/(P—q)
@, (g.1.6,) )

®;(g,\,id -0
m<__EL;_4£_1>,p:%

2vp®; (g, 1,6,) P

P#q (82)

Abstract and Applied Analysis

As before, we conclude that the functions p
®,(g,1,0,) (i = 1,2) are exponentially convex and that for
Hp,q(9> P;> 3) the monotonicity property holds.

If®; (i = 1,2) are positive, then using Theorem 15 applied
forg =0, € Qyand y = 0, € Qs it follows that

M (9P, Q) = = (\p+ V) log p,, (9, 1 Q) (83)

satisfy

0;) < B,

If we set that the image of the function g is [«, 8], then
we have that in this case ./, (g, @;,();) are means (of the
function g).

as< M, (9P fori=1,2. (84)

Example 4. Let
Q,=1{¢,:R" > R": peR"} (85)

be a family of functions defined by

p
T, p# 1
2

—X

$, (x) =
< .
> p=1

Since (dz/dxz)gbp(x) =p”*
p > 0. From Remark 22 it follows that p — (dz/dxz)gbp(x)
is exponentially convex function, and from [10] we then
also have that p — [y, 1, ,1¢,, is exponentially convex.
Our family Q, of functions ¢, fulfills the condition given in
Corollary 29. We assume again that interval [«, 3] from our
corollaries is a subset of R*, and so for our family of functions
we have the following:

> 0, ¢, is convex function for

tpq (9D Q)
( 1/(p—q)
<®i(9’)"¢p)> o P
@; (g,/\,¢q)
:<eXp< (g/lld ¢P) 2 > p:qz/zl
p®,(g.1.,) ~plogp )’ ’
2(I)i(g, >1d"/’1))
exp|l ————F———- ), =q=1
p(s ®, (9. 1)) P q()
87

As before, we conclude that the functions p
®,(g:A.¢,) (i = 1,2) are exponentially convex, and for
Hyp,4(9> D;, €,) the monotonicity property holds.

If®; (i = 1,2) are positive, then using Theorem 15 applied
forg = ¢, € Q andy = ¢, € Q,, it follows that

N pa (9@ Q) = ~L(p,q)logu, . (9, P;, ), (88)

where L(p,q) denotes the logarithmic mean defined by

L(p,q) = (p—q)/(logp —logq) for p # g, and L(p, p) =
p satisty

Q) <p

as W, (9D fori=1,2. (89)
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If we set that the image of the function g is [«, 3], then
we have that in this case 4/ 249> @ Q,) are means (of the
function g).
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