
Exercises
E16.30 [1C3]Difficulty:*.Let 𝑓 ∶ [0, 1] → ℝ be Riemann integrable and
𝜑 ∶ ℝ → ℝ convex: show that

𝜑(∫
1

0
𝑓(𝑥)) 𝕕𝑥) ≤ ∫

1

0
𝜑(𝑓(𝑥)) 𝕕𝑥 . (16.31)

This result is known as Jensen’s inequality.
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