Famous Inequalities:

Triangular: e+ y] <[]+ ] or equivalently ||x|—|y||£|x—y|

In R" with standard norm, it has a form:
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Minkowski: (Z(ai +bi)pJ < [Zaipj +(Zb[pj for al.,bl. >0 , P> 0
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Notice that forn = p =2 we have Triangular Inequality:

\/(al +b1)2 +(a, +b2)2 < \/af +a; +\/b12 +b;
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Cauchy-Schwarz:

(with equation iff the sequences (al.) and (bl.) are proportional)

n
Bernoulli: (1 +X ) > 1+ nx for every integer n > 0 and real x > —1

n
with strict inequality (1 + .X) > 1+ nx forn>2 and x#0

Zn:f(xi) S

Jensen: = < 1= if fis concave down

if fis concave up

with equality iff x, =x, =...=Xx
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Inag, +...+Ina, a,+..+a,
Example: <In| ——=

] as Inx is concave down
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