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4. AFH: TR g(), ag(x) + (1 - @)g(y) = glax + (1 — a)y), HFa € (0,1)
Lk 5 g() V1T 5 xo, WIXHER A x0 H

g(x) = g(xo) = k(x — xo)

Hrhx e R, %€ x = X,xo = EX, b X HFEHLAE, WA

9(X) — g(EX) > k(X ~ EX)
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E[g(X)] - E[g(EX)] > k(EX — EX)
E[g(X)] > E[9(EX)]
#r g(-) MRS U (R EE T 7 Elg(X)] > E[g(EX)]
5. iEBH: i 4 F E[g(X)] > 9(EX)

4 g(x) =x2, WH g'(x) = 2x, 9" (x) = x, W g(x) R k%L
W E(X?) > g(E(X)) = (EX)?, /31



