
Famous Inequalities:

Triangular:    or equivalently x y x y+ ≤ + x y x y− ≤ −

In  with standard norm, it has a form:nR
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Notice that for  we have Triangular Inequality:2n p= =
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Cauchy-Schwarz:  
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Bernoulli:   for every integer and real ( )1 1nx nx+ ≥ + 0n ≥ 1x ≥ −
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Jensen: if f is concave down
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if f is concave up
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with equality iff .1 2 ... nx x x= = =

Example:  as   ln x  is concave down1 1ln ... ln ...lnn na a a a
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