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CHEER EFARE g(), EREREMN x <y Uk ae(0,1), 3 glax +(1-a)y) <
ag(x)+ (1 —a)g(y), WIFR g N REG A RTAE S AN TS, WER g N
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BN R RN & X, PLA— NN EREL g(), WEUEM E[g(X)] > g(E[X]), H#
g() ™R, W E[g(X)] > g(B[X]). BLE5LED Jensen A%,

o BRI BB LA, BARHATURE —INEH Lk, FHEVreR, A g(x) >
g(E[X]) + k(x — E[X]),

. R 4, IE8 E[X?] > (B[X])?



