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Abstract: We refine Jensen's inequality as

w(/;rfdp)if (ff zydﬁ[:c})ﬂ[y f[wnf dp,

where (X,.4,u) and (¥, B, A) are two probability measure spaces,
w:X xY — [0,00) is aweight function on X x Y, I is an interval of the

real line, f € L* (), f(z) €T forall x € X and ¢ is a real-valued convex

function on I.
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