Jensen Gap and Bounds

1013

100g

1

—_

o

|
tul

—_

2
[
1

—

I
w
1

10_4g

B Jensen Gap
Upper Bound

Lower Bound

Noraml
(u=1,0=0.01)

(
(
(
(

Lower Bound (Variance)
Lower Bound (d2)

2
J5)

Lower Bound (d19)

Normal
(p=1,0=0.1)

Normal
(pL=1,0=0.3)

Uniform
(a=0.1, b=1.0)




