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GENERALIZED STEFFENSEN MEANS

J. JAKSETIC* AND J. PECARIC

Communicated by Mohammad Sal Moslehian

ABSTRACT. Using Steffensen’s inequality and log-convexity mean-
value theorem, we introduce new means and then we establish their
monotonicity properties. We also generalize some parts of theory
given in [J. JakSetié, J.E. Pecarié, Steffensens means, J. Math. In-
equal. 2 (2008) 487- 498].

1. Introduction and preliminary

The well-known Steffensen inequality reads as follows

Theorem 1.1. Suppose that f is decreasing and g is integrable on [a,b]
with0 < g <1 and \ = fabg(t)dt. Then,

at+A

b b
(1.1) / f(t)t < / F()g(tydt < / F(t)dt.
b—\ a a

The inequalities are reversed for an increasing function f.

In [2, p. 184] it is shown that condition 0 < g < 1 in Theorem 1.1 can
be replaced with a more general one as specified in the next theorem.
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Theorem 1.2. Assume that f and g are integrable functions on [a,b].
Then, the inequalities in (1.1) hold for every decreasing function f if
and only if

(1.2)

b x
0§/g(t)dt§b—a: andog/g(t)dtgm—a, for every x € [a,b].

The following theorem represents a new generalization of mean-value
theorem given in [1].

Theorem 1.3. Let f € C'([a,b]) be increasing and let g be integrable
function on [a,b] such that (1.2) is valid and A = f g(t)dt. If h €
CL([f(a), f(b)]), then there exist n,& € [f(a), f(b)] such that

(131)) a+A a+\

/ B(f(t)g(t)dt — / B(F(t))dt = 1 (€ { / F(t)g(t)dt — / f(t)dt]
and

(1.4)

b
/ B (t))g(t)dt — / B(F(t))dt = 1 (n) { / F(t)g(t)dt —
A a

Proof. Since i’ is continuous on [f(a), f(b)], there exist m = minh’
and M = max k' both as real numbers. We first consider the function,
h(z) = Mz — h(z). Then, h/(z) = M — W (z) >0, = € [f(a), f(b)], and
so h is an increasing function. Applying Steffensen’s inequality, from
Theorem 1.1 on increasing function ho f, we have

/b f(t)dt] .
A

b—

/b?z t)dt — CL/H t)dt = M/f dt—/ (f(t)g(t)dt—

at+A a+A

M [ swaer [ nre,

a
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that is,
b a+A b a+A
/WWMWt/%mmﬁ«wUﬂm@ﬁ/mwl

Similarly, since h(x) = h(z) —ma is an increasing function we can apply
Steffensen’s inequality on increasing function h o f and get

b a+A b a+A
m {/f(t)g(t)dt / f(t)dt] S/h(f(t))g(t)dt— / h(f(t))dt.

We now conclude that there exists £ € [f(a), f(b)] satisfying (1.3).
With the same technique one can prove existence of 7 in (1.4). g

Remark 1.4. It can be shown (see [1]) that if ¢ is an integrable func-
tion that differs from the function z +— 1j, 4,45 (7) on a set of positive
measure, then the left hand side of (1.3) is different from 0. Similarly, if
g is an integrable function that differs from the function @ — 1p,_y 4 ()
on a set of positive measure, then the left hand side of (1.4) is different
from 0.

Corollary 1.5. Let f € C'([a,b]) be a strictly monotone function and
hi,ha € CY([f(a), f(b)]), g integrable on |a,b], with A\ = fabg(t)dt and
(1.5)

b T
0< /g(t)dt <b—zand0 < /g(t)dt <x—a forevery x€la,b.

Then, there exist ,n € [f(a), f(b)] such that

(16) Jo b (F()g(B)dt = [ ha(F(1)dE 1 (&)
' TP ha(F(#)g(t)dt — [T ho(F(1))dt  Ha(€)
wn S (f@)g@)dt — [\ h(FE)dt R ()

JEha(f)g(t)dt — [P ha(f(e))dt  hh(n)

Proof. We show (1.6) first. Define the linear functional L(h) =
S R(F(1)g(t)dt—[2 h(f(t))dt. Next, define ¢(t) = hy(t)L(ha)—ha(t)L(h1).
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By Theorem 1.3, there exists £ € [f(a), f(b)] such that

wor =0 | [ s [ ol

From L(¢) = 0, it follows that A} (§)L(he) — h4(§)L(h1) = 0 and (1.6) is
proved. The proof of (1.7) is quite similar. O

In [1], we used Steffensen’s inequality to define Cauchy means of two
numbers. In the next section, we will generalize this result by defining
Cauchy means of general monotonic functions.

2. Main results

Let x,y be fixed, with 0 < z < y. Let f € C*([z,y]) be strictly
increasing function and hy,ha € CH([f(z), f(y)]) monotonic functions,
and g integrable function on [z,y] such that A = [ g(¢)dt and g satisfies
the corresponding condition (1.5).

Corollary 1.5 enables us to define various types of means, because if
R /hY has an inverse, then from (1.6) and (1.7) we have

and

which means that £ and 7 are means of numbers x and y, for given
functions f and g. Specially, if we take substitutions h;(t) = t", ha(t) =
t* in (2.1) and (2.2), we obtain the following expressions,

T+

Fn(rengtde— | ma(Fe))e

4+ ’

Fha(renateyde — | ha(f(t))de

Futrengeye - fyA h(F(1))dt

fratronaterie— | sy



Generalized Steffensen means 87

y T+ r—s
s| [ fr(tgt)dt— [ f’“(t)dt>

23)  Silfsg@yim,s) ; Y
r (ffs t)ydt — [ fs(t)dt>

and
1
Y Yy r—s
(f Fwoa- | f’”(t)dt>
| (Fromoa- | o)

where, (r — s)r-s # 0.
Continuous extensions of (2.3) are:

Sl(fug;wvy;s')o) = Sl<f7g;xay;07s) =

0 =

Y T+
ffs t)dt — ffs
; T+ 787&0
(fg )In f(t) flnf )

Sl(f7g§$7y§373) =

fyg () In f(t)dt— f lnf(t dtf ffs t)g(t)dt+ f ret)d

exp — , 8#0
<ff tg(t)dt— [ fs(t)dt)

g(t) In? f(t)dt— f In? f(t)

T

fygt)lnf dt— f lnf(t dt)

y

J

Si(f,9;2,9;0,0) = exp (
2

Continuous extensions of (2.4) are:
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So(f,g;x,y;5,0) = Si(f,9;2,9;0,5) =

Frmewa— | rma |
: yi; , s#0
$ (f g(t)In f(t)dt — _fA lnf(t)dt>

So(f,g;2,y;8,8) =

H H 1Y 1 Y
S f(t)dt— [ Inf@)dt—= [ fe()g(t)dt+5 [ fo(t)dt

exp va = = , 8#0
( reaoa- | fs(t)dt)

Y
S2(fvg;xay;010) =

>

8 —e

fyg(t) In? f(t)dt— f In? f(t)dt
T y—A

exp ” ”
2([ g(t) In f(t)dt— fA In f(t)dt)

vl
Now, we establish monotonicity properties of the new means.

Theorem 2.1. Letr < wu, s <wv. Then,

Si(fyg;z,y3m, 8) < S1(fy 952, y;u,v)

and

SZ(fag; L, Y7, S) < SZ(fagv r,Y; U,U).
For the proof, we need the following two lemmas.

Lemma 2.2. Let f be a log-convex function. If x1 < y1, o < yo, x1 #
Ta, Y1 7 Y2, then the following inequality holds:

1/(za—1) 1/(y2—y1)
(2.5) (f(@)) < (f(y2)> .
f(@1) f(y)
Proof. This follows from Remark 1.2. in [2], O

Observe that

Sl(fag;xay;’r? S) = <¢> o )
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where,
Y z+A
S gt = [ f( )dt> r#0,
26) o= \" L
[g@®)Inf(t)dt — [ In f(t)dt, r=0
Similarly,
(BN
SQ(fvgax7y7ras)_(w(8)> ?
where,
y y
: ( J frtdt — ff"(t)g(t)dt> , T#0,
(2.7) U(r) =9 N7 Y
J Inf(t)dt — [ g(t)In f(t)dt, r=0.
y=A ©
Let us observe that lin% ¢(r) = ¢(0) and liH(l) P(r) = 1(0), meaning
that ¢ and v are continuous functions. O

Lemma 2.3. The functions ¢ and ¢ defined by (2.6) and (2.7) are log-
convex functions.

Proof. Consider the following function,

r+s
hx) = p*or(r)+2pge.(2)+¢*ps(x)  where z = and p,q € R,
and
o u#,
— u
#ul@) {lnx, u = 0.
Now,

h’(:ﬂ) — p2xr—1 + 2pq:cz_1 + q2xs—1
_ (px(r—n/z n qx(s—1>/2)2 > 0.

This implies that h is monotonically increasing. Since f is an increas-
ing function, then h o f is an increasing function. Then, the following
Steffensen’s inequalities from Theorem 1.2 are satisfied:
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Yy T+
(2.8) / B(F(£))g(t)dt — / B(f(t))dt > 0
and Q’y y ’
/ B (1))t / B(f(t)g(t)dt > 0
y—A T

From (2.8) it then follows:

P2o(r) + 2pgd(2) + d(s) > 0, where z = - ts

This implies:

and p,q € R.

P* () < B(r)e(s),
that is, ¢ is a log-convex function in the Jensen sense. Since we have
shown that ¢ is a continuous function, we conclude that ¢ is log-convex
function. The log-convexity of 1 can be deduced in a similar way. [

Proof. [Proof of Theorem 2.1] We now apply inequality (2.5) from
Lemma 2.2 for f = ¢, r < wu, s < v, 7 # s, u# v (r,t,u,v # 0) to

deduce:
(5e) =)

Since (r, s) — S1(f, g;x,y;r, s) is continuous, we have, for r < u, s < v,

Si(f, g2, 957, 8) < S1(f, 957,93 u,0).
The same arguments stand for Sa(f, g;z,y;7,s). O
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