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Multivariable generalizations of bivariate means via invariance
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Abstract. For a given p-variable mean M: [P — I (I is a subinterval of R), following
(Horwitz in J Math Anal Appl 270(2):499-518, 2002) and (Lawson and Lim in Colloq
Math 113(2):191-221, 2008), we can define (under certain assumptions) its (p + 1)-variable
B-invariant extension as the unique solution K: IP*1 — I of the functional equation

K(M(z2,...,3p1), M(x1,23, ..., Tpr1), ..., M(z1,. .., Tp))
=K(z1,...,2pt1), forall z1,...,zpp1 €1
in the family of means. Applying this procedure iteratively we can obtain a mean which

is defined for vectors of arbitrary lengths starting from the bivariate one. The aim of this
paper is to study the properties of such extensions.
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1. Introduction

The problem of the multi-variable generalization of bivariate means is very
natural. Regrettably, such extensions remain unknown for many families of
means. For example, in the family of generalized logarithmic means & : R%r —

R; (s € R\{—1,0}) defined as
$s+1 o ys+1 1/s
)

&) = (e -y
Stolarsky means, the Heronian mean, several means related to the Pythagorean
one, etc. (see for example [8] for their definitions).

The purpose of this note is to provide a broad approach to this problem.
Namely, we extend some ideas of Aumann [1,2], Horwitz [21] and Lawson
and Lim [26] to generalize bivariate means to the multivariable setting. More
precisely, for a given k-variable symmetric, continuous, and strict mean on an
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interval, we can apply the so-called barycentric operator to generate the (k+1)-
variable mean on the same interval. Then we use this procedure iteratively in
order to get the desired extension.

At the very beginning, let us introduce the family of Gini means, which
will be very helpful in illustrating the problem. Namely, in 1938, Gini [17]
introduced the generalization of power means. For r;s € R, the Gini mean
G5 of positive variables z1,...,x, (n € N) is defined as follows:

1
T T T—s
Gra (@, ) o= 1(3:7{ 1n(331)n+...+9321n($n)> .
P - if r=s.
Clearly, in the particular case s = 0, the mean G, o becomes the rth Power
mean P,. It is also obvious that G, , = G, .

It can be easily shown that for all » € Rand z,y € Ry we have G, _,(z,y) =
v/2y. This equality, however, fails to be valid for more than two arguments.
Thus (a priori) it could happen that two different means coincide in the bi-
variate setting. As a consequence, we cannot recover the multi-variable mean
based only on its two-variable restriction.

On the other hand, if f: I — R (I is an interval) is a continuous, strictly
monotone function and M = AUl: (J° " — T is a quasiarithmetic mean

n=1
(see Sect. 5.1 a for definition) then it solves the functional equation

M(x1,...,@k11) :M(M(.’I}Q,...,$k+1),M(.’E17.’I}3,...,$k+1)7...,
M(ml,...,xk)) forall k >2and x1..., 2541 € 1.

(1.1)

Moreover, one can show that M = Al is the only mean which solves this
equation and such that M(z1,z2) = AVFl(z1, 25) for all 21,25 € I. As a conse-
quence, we can utilize (1.1) to calculate the value of a quasiarithmetic mean
for a vector of arbitrary length based only on its bivariate restriction. The aim
of this paper is to generalize the procedure above, to extend other bivariate
means to vectors of arbitrary length.

1.1. General framework

Formally, a mean of order k, or k-mean for short, on a set X is a function
w: X* — X satisfying p(z,...,z) = for all z € X. In the twentieth century,
the theory of topological means, that is, symmetric means on topological spaces
for which the mean operation is continuous, was of great interest. This work
was pioneered by Aumann [1], who showed, among other things, that no sphere
admits such a mean [2].

Now we proceed to the notion of g-invariant extension introduced by Hor-
witz [21]. Given a set X and a k-mean p: X* — X, the barycentric operator
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B =B X*1 — X*+1is defined by

Bu(x) = (n(x"h),..., (@’ D)),

where 2V7 is a vector which is obtained by removing the j-th coordinate in
the vector z, that is 2V7 = (@i)i;. For a topological k-mean, we say that
the barycentric map 3 is power convergent if for each x € X**!, we have
lim, o B (2) = (2*,...,2*) for some a* € X.

A mean v: X*t! — X is a B-invariant extension of p: X* — X if vof3, = v,
that is

v(p), . oplz ") = v(e), xe XM
Let us now recall an important result by Lawson and Lim [26].

Proposition 1.1. ([26], Proposition 2.4) Assume that u: X* — X is a topologi-
cal k-mean and that the corresponding barycentric operator 3, is power conver-
gent. Define ji : Xkt — X by fi(z) = o*, where lim,, Bu(z) = (z%,...,z%).
Then
(i) fi: X' — X is a (k+1)-mean on X that is a B-invariant extension of
1
(ii) Any continuous mean on X 1 that is a B-invariant extension of p must
equal [i.
(iii) If p is symmetric, so is fi.

1.2. Properties of means on the interval

For the sake of completeness, let us introduce formally N := {1,...}, and
N, :={1,...,p} (where p € N).

Throughout this note, I is a subinterval of R. For a given p € N, a function
M: IP — [ is a p-variable mean on I if

min(z) < M(x) < max(z) for every x € IP.

We can define some natural properties such as symmetry, continuity, convexity,

etc. which refer to properties of M as a p-variable function. A mean M is called

strict if min(x) < M(z) < max(z) for every non-constant vector x € IP.
Now, define the order < on vectors of real numbers of the same lengths by

T <Y = (xl < y; for every z)
Then, a mean M: I? — I is monotone if M(x) < M(y) for all z,y € I with
T <y.
A function M: U;O:1 I? — [ is a mean if all its p-variable restrictions

MT,:= M]|» are means for all p > 1. Such a mean is called symmetric (resp.
continuous, etc.) if all M[,-s admit this property.
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1.3. Invariance in a family of means

For p € N a selfmapping M: I? — [P is called a mean-type mapping if M =
(M, ..., Mp) for some p-variable means M, ..., M, on I. A mean K: I? — [
is called M-invariant if K oM = K.

The most classical result by Borwein-Borwein [7] states that if all means
M; are continuous and strict, then there exists exactly one M-invariant mean.
This result has several generalisations (see, for example, Matkowski [33], and
Matkowski-Pasteczka [35]). For details we refer the reader to the rich literature
on the subject, the classical ones being Lagrange [25], Gauss [16], Foster-Philips
[15], Lehmer [27], Schoenberg [44] as well as the more recent ones Bajdk—Pales
[3-6], Dardéczy—Péles [9,11,12], Deregowska—Pasteczka [14], Glazowska [18,19],
Jarczyk—Jarczyk [22], Matkowski [30-33], Matkowski-Péles [36], Matkowski—
Pasteczka [34,35] and Pasteczka [38,39,41,42].

In the next section, we will only recall results from [42], as they are the
most suitable ones for our purposes.

In this restricted (interval) setting, we know that a S-invariant extension
is uniquely defined (in the family of means) if and only if the barycentric
operator is power convergent (see [35, Theorem 1]). Moreover, the barycentric
operator is a special case of a mean-type mapping consisting of extended means
(see [42]). Therefore, in what follows, we deliver a short introduction to these
objects.

2. Extended means

Observe that for d,p € N and a d-variable mean M : I? — I we can construct
a p-variable mean by choosing d indexes and applying the mean M to the
so-obtained vector of length d. Formally, for d,p € N and a vector « € Ng we

define a p-variable mean M @) : [P — T by
MP) (2, xy) = M(Ta,, ..., Ta,) for all (z1,...,2,) € IP.  (2.1)

Let us emphasize, that for a = (1,...,p) € NP, we have M®®) = M, thus
(purely formally) each mean is an extended mean. However, this approach al-
lowed us to establish several interesting results related to mean-type mappings
consisting of such means. We are going to recall them in the following section.

In a simple case, if A: R?2 — R is a bivariate arithmetic mean, p > 3 and
a = (2,3) then AP®): [P — [ is given by

AP (g ay) = AP () = 2222 for all (21,...,2p) € IP.
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2.1. Invariance of extended means

Before we proceed to discuss the invariance, we need to build a mean-type
mapping. The idea is to use an extended mean at each coordinate. Therefore,
in some sense, we need to vectorise the previous approach.

For p € N and a vector d = (dy,...,d,) € NP, let Ng = Ngl X e X N;lp.
Using this notations, a sequence of means M = (M, ..., M)) is called a d-
averaging mapping on [ if each M; is a d;-variable mean on 1.

In the next step, for a d-averaging mapping M and a vector of indexes
a=(ar,...,ap) € NIt x ... x Nir = Nd let us define a mean-type mapping
M,: IP — IP by

M, = (Ml(p;al), .. .,M,SP;O‘P)),

where M”*) g are defined by (2.1).

Observe that « is a p-tuple of sequences of elements in N,,. Such an object
can be represented as a directed graph. Therefore for a given p € N, d =
(dq,...,dp) NP and a € NZ‘;', we define the a-incidence graph G, = (Va, E)
as follows:

Vo:=N, and E,:= {(ai,j,i):iENP andjENdi}.

Since the graph G, plays a very important role in the invariance of M,
let us recall some elementary definitions from graph theory.

A sequence (vg,...,v,) of elements in V such that (v;—1,v;) € E for all
it € {1,...,n} is called a walk from vy to v,. The number n is the length
of the walk. If for all v,w € V there exists a walk from v to w, then G is
called irreducible. A cycle is a non-empty walk in which only the first and last
vertices are equal. A directed graph is said to be aperiodic if no integer k > 1
divides the length of every cycle of the graph. A graph is called ergodic if it is
simultaneously irreducible and aperiodic.

Now we are ready to recall the main theorem from the paper [42]. It turns
out that the natural assumption to guarantee that an M,-invariant mean is
uniquely determined, is that G, is ergodic.

Proposition 2.1. ([42], Theorem 2) Given an interval I C R, parameters p €
N, d € N?, and a d-averaging mapping M = (M, ..., Mp) on I such that all
M;-s are strict. For all o € Ng such that G is ergodic:

a) there exists a unique M -invariant mean K, : IP — I;

b) K, is continuous;

c) K, is strict;

d) M2 converges, uniformly on compact subsets of IP, to the mean-type
mapping Ko : IP — 1P, K, = (Kq, ..., Ka);

(e) Ky: IP — IP is M, -invariant, that is K, = K, o My;

TN~
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F1GURE 1. Graph G, related to Example 1

(f) if M, ..., M, are nondecreasing with respect to each variable then so is
Ky

(g) if I = (0,+00) and M, ..., M, are positively homogeneous, then every
iterate of M, and K, are positively homogeneous.

At this stage, let us recall a straightforward application of this result.

Ezample 1. ([42], Example 2) Let M: R4 — R% be given by

(2.2)

2 t 2 2
M(:c,y,zﬂt)::( Y z 4 +x )

x+y7\/yz7 2 ) 2

We show that there exists a unique M-invariant mean K: Ri — R;. Addi-
tionally, K is continuous and strict (Fig. 1).

Indeed, in the framework of d-averaging mappings, we express M defined
in (2.2) as M, where M consists of bivariate power means, that is

M = (P_1,P0,P1,P2), and o = ((1,2),(2,3), (3,4), (4,1)).

The vector d contains the lengths of the elements in o (since o € Ng), thus
d = (2,2,2,2). Obviously all means in M, being power means, are continuous
and strict. Moreover, the a-incidence graph (see Fig. 1) is aperiodic (since
every vertex has a loop) and irreducible (since (4321) is its Hamiltonian cycle).
Consequently the a-incidence graph is ergodic.

Thus, in view of Proposition 2.1, there exists exactly one M-invariant mean
K: R} — Ry. Moreover, by the same theorem, we know that it is continuous
and strict.

3. Results

3.1. Auxiliary results

In what follows we show two results. The second one shall be considered a
direct application of Proposition 2.1. It is preceded by a simple (and purely
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technical) lemma, which shows that a key assumption of this proposition is
satisfied.

Lemma 3.1. For every p > 3 the graph Q, := (N,,{(i,j) € NZ: i # j}) is
ergodic.

Indeed, we can observe that @, is a full directed graph (without loops),
and hence it is ergodic. Based on this lemma, in view of Proposition 2.1, part
(a) the following proposition immediately follows.

Proposition 3.2. Let p € N with p > 2, and M : IP — I be a symmetric, con-
tinuous, and strict mean. Then there exists a unique (ps-invariant extension.
Equivalently, the functional equation

K(M(zYY, ..., M@V®PH))) = K(z), zeI! (3.1)
has exactly one solution in the family of means K: IP*! — T,

Proof. Let a € N;’fll)w be given by

o= Ny \ {11 Npin \ {2}, Npia \ {p + 1)) (3.2)

Then G, = Qp4+1 and, by Lemma 3.1, it is ergodic. Thus, applying Proposi-
tion 2.1 part (a) to the d-averaging mapping M, where

d:=(p,....,p)and M := (M,..., M), (3.3)
—— ———
(p+1) times (p+1) times

we get that there exists a unique M,-invariant mean. In other words, the
functional equation K o M, = K has exactly one solution in the family of
means K : P! — J. However, in this setup,

M, (z) = (M®Po) (), ..., MPor+1) (7))

= (M(@ierena)s- - M(@ienonpe1y))
= (M(@Yh),..., M(zV®)),
thus the proof is complete. O

Remark 1. Observe that in the case when p > 2 and M := A, is the p-variable
arithmetic mean (on R) then equality (3.1) takes the form

K(x2+...+xp+1 m1+x3...+xp+1 x1++xp)

s PR

p p p

it +Tpya
p+1

= K(x).
If we define m := App1(21,...,Zpy1) == then we can rewrite this
equality in a simpler form

(@HUmr G lmor | m =y
p ’ p Y P
Clearly K = Ap1 is a solution of this equation. Moreover, by Proposition 3.2,

this solution is unique.
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3.2. Main result

In view of Proposition 3.2, for every symmetric, continuous, and strict mean
M: IP — I, we define its B-invariant extension M: IP*! — T (denoted also
as M"™) as the unique solution K of equation (3.1) in the family of means.

As we have already checked in Remark 1, A, = A,y for all p > 2. In other
words, the f-invariant extension of the p—variable arithmetic mean is simply
a (p + 1)—variable arithmetic mean. It turns out, see Lemma 5.3 below, that
this property remains valid also for quasiarithmetic means.

In the following result we prove that a mean shares several properties with
its B-invariant extension.

Theorem 1. Letp € N withp > 2, and M : IP — I be a symmetric, continuous,
and strict mean. Then

(a) M is continuous;

(b) M is symmetric;

(c) M is strict;

(d) if M is monotone, then so is M;

(e) if M is convex (concave) and monotone, then so is M.

(f) if I = (0,400) and M is positively homogeneous, then so is M;
Proof. Set «, d, and M by equations (3.2), and (3.3). Then M = K, is the
unique M-invariant mean. By Lemma 3.1, we know that G, is ergodic.

Therefore parts (a), (c), (d), (f), of this statement are implied by Propo-

sition 2.1 parts (b), (¢), (f), (g), respectively. Now, we only need to prove
statements (b) and (e).

To show (b), observe that for every vector # € I?*! and a permutation
0: Npp1 — Npjp1 we have

M, (zo0) = (M((zoo)"1),..., M((z 0 0) @)
= (]\4(95\/0(1))7 e M(xVU(p+1)))
= (Ma(@)]oqys -+ Ma(@)]op11)) = Ma(z) 0 0.
Therefore, by Proposition 2.1 part (d), for every x € IP*! we have
Ku(zoo)= lim M}(zoo)=( lim Ml(z)) oo =Kqu(z)oo,

n—oo
thus, since K, is an(y) entry in K,, we get K,(x o 0) = K,(x), which proves
that K, is symmetric.
Finally, to prove part (e) assume that M is convex and monotone and fix
two vectors z,y € I? and ¢t € (0,1). As the intermediate step shows that, for
all n > 0,

(M (tz + (1 = t)y)], < t[Mg(2)], + (1 - 1) [ML(y)],

3.4
for all k € Np4q. (3:4)
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For n = 0 inequality (3.4) obviously holds (even with equality). Now assume
that (3.4) is valid for some n > 0. Then, for every ko € Ny 41, we have

Mt + (1= )], = M (Mt + (1= ) ™)
M (EVE (2) 5+ (1= )M ()™ )
<M (ML (z)V5) + (1 — )M (M2 (y)"*0)
1

= (M2 ()], + (1) [MEF ()], .

Since ko is an arbitrary element in N,;; we obtain (3.4) with n replaced by

n+ 1. Consequently (3.4) is valid for all n > 0. In the limit case as n — oo, in
view of Proposition 2.1 part (d), we get

Ka(tr + (1 -t)y) < tKa(2) + (1 - ) Ka(y),

which shows that M = K, is convex and, by the already proved part (d),
monotone. The case when M is concave and monotone is analogous. This
completes part (e) of the proof. O

In the following proposition, we show that this extension preserves the
comparability of means.

Proposition 3.3. Let p € N with p > 2, and M,N: I? — T be symmetric,
continuous, monotone, and strict means. Then M < N yields M < N.

Proof. Let a, d, and M be like in equations (3.2), and (3.3). Additionally,
define N: (IP)P+1 — [P+ by N := (N,..., N). However, V% < yV* for every
xz,y € IPT! with x < y and k € Npt1. Therefore, since M is monotone, we
obtain

M(z¥%) < M(y'*) < N(y'*) for every k € N4 1,

which can be rewritten in a compact form as M, (z) < Ny (y). Thus, by simple
induction, z < y implies M” (2) < N%(y) for every n € N. In the limit case as
n — oo, by Proposition 2.1 part (d), we obtain that M(x) < N(y) for every
z,y € I? with x < y.

Finally, for every x € I, we have © < z. Therefore, we obtain the desired
inequality M(x) < N(x). O

4. Multivariable generalization of bivariate means

Let M: I? — I be a symmetric, continuous, and strict mean on an interval I.
Then its iterative B-invariant extension is a mean M*°: U;il I? — I defined



P. PASTECZKA AEM
by

1 for p =1;
Me(x1,...,2p) = § M(x1,22) for p =2; (4.1)
M~P=2(zy, ... x,) forp>2,

where M ™7 is the p-th iteration of the S-invariant extension operator, that is
M~ = M~ =M and M~ = (M~~~ for p > 2.

Now we adapt the result for S-invariant extensions to the iterative setting.

Proposition 4.1. Let M: I? — I be a symmetric, continuous, and strict mean.
Then

(a) Me¢ is continuous;
(b) M¢€ is symmetric;
(c) M¢€ is strict;
(d) if M is monotone, then so is M¢;
(e) if M is convex (concave) and monotone then so is M;
(f) if I = (0,400) and M is positively homogeneous, then so is M.
Proof. To show that M€ is continuous recall that, in view of Theorem 1 part
(a), the S-invariant extension operator preserves continuity. Therefore, once we
know that M€[, is continuous for certain p > 2, then so is M|, 1= (M°[,)"™.
Thus, since M°[o= M is continuous, by simple induction we find that M€[,
is continuous for all p > 2 which is equivalent to the continuity of M¢ and
completes part (a) of the proof.

Analogously, applying other parts of Theorem 1, we can show all the re-
maining parts of this statement. O

Next, we show that this operator is monotone with respect to the ordering
of means.

Proposition 4.2. Let M, N: I?> — I be symmetric, continuous, monotone, and
strict means. Then M < N if and only if M¢ < N°€.

Proof. First observe that, by Theorem 1 parts (a)—(d), all iterates M~? and
N~? (p € N) are symmetric, continuous, monotone, and strict.
If M < N then, by Proposition 3.3, one can (inductively) show that M~? <
N~P for all p > 1, which is equivalent to the inequality M*¢ < N¢.
Conversely, if M¢ < N¢ then M = M¢[s< N¢[,= N. O
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4.1. Conjugacy of means

For n € N, amean M: IP — I and a continuous, monotone function ¢: J — I
we define a conjugated mean M. J» — J by

M[“"}(le, Cey p) 1= o to M(gp(xl), .. .,gp(xp)).

Conjugacy of means is a generalization of the concept of quasiarithmetic
means. As a matter of fact, one can easily check that quasiarithmetic means
are simply conjugates of the arithmetic mean. In the next statement, we prove
that iterative f-invariant extensions commute with conjugacy.

Proposition 4.3. Let I,.J C R be intervals and M: I?> — I be a symmetric,
continuous, monotone, strict mean, and ¢: J — I be a continuous and strictly
monotone function. Then (M€)¥] = (Mlelye.

Proof. First, we show that the S-invariant extension commutes with conju-
gates. More precisely for every symmetric, continuous and monotone mean
N: I? — [ we have

(N)l#l = (Nlehy~, (4.2)
Indeed, define the mappings
M: IP* 5 2 (N(2VY), ..., N(zV®PT)) € Pt
P:JPtl sy (N[w](yVI)’ . .7N[so](yv(p+1))) e Jrtt,
: I sz (o), ..., o(Tper)) € JPHE
Then, for all y € JP*1, we have
doP(y) = <I>(NM (y¥1),...,N¥l (yv(erl)))
= (N(@(y)""). ... N(2(y)"*)) = Mo &(y).
Therefore P = & ! o M o ®, and whence

P"=®"'oM"o® for all n > 1. (4.3)

n=1

converges to N in each coordinate while (P™)%, converges to (N¥))™ in

each coordinate. Whence, if we take the limit n — oo, equality (4.3) implies
(NP~ = o710 N o ® = (N)¥l. Therefore (4.2) holds.

By (4.2) we easily obtain (M~P)[#] = (M#1)~P for all p > 1, which implies

(Me)[w] = (M[w])e, 0

By Proposition 2.1 part (d) we know that the sequence of iterates (IM"™)>2
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5. Applications to classical families of means
5.1. Quasiarithmetic envelopes

Quasiarithmetic means were introduced as a generalization of Power Means
in the 1920s/30s in a series of nearly simultaneous papers by de Finetti [13],
Knopp [23], Kolmogorov [24], and Nagumo [37]. For an interval I and a contin-
uous and strictly monotone function f: I — R (from now on CM(I) is a family
of continuous, strictly monotone functions on I') we define the quasiarithmetic
mean AVl: (J°° I™ — I by

APy ) = <f(171) + f(x2) +"'+f($n)) ,

n

where n € N and x1,...,x, € I. The function f is called a generator of the
quasiarithmetic mean.

It is well known that for I = Ry, m,.(t) := t" for r # 0 and my(t) := Int,
the mean Al™! coincides with the r-th power mean (this fact had already been
noticed by Knopp [23]).

There were a number of results related to quasiarithmetic means. For ex-
ample (see [20]) A/l = Al9) if and only if their generators are affine transfor-
mations of each other, i.e. there exist o, 8 € R such that g = af + 3.

Generalizing the approach from the paper [40], we are going to introduce
quasiarithmetic envelopes. First, for a given mean M : I? — [ we define sets
of quasiarithmetic means which are below and above M. More precisely let

F(M) = {f e CM(I): AVl(z) < M(z) for all z € I"};
FH(M) = {f e cM(I): AVl(z) > M(x) for all z € IP}.

Now, for a given mean M : IP — I, we define local lower and upper quasiarith-
metic envelopes Lyr, Upr: IP — I by
sup{AVl(z): f e F~ (M)} it F~ (M) #£0,
Ly(z) =4 :
min(x) otherwise;
inf{AVl(z): f e FH (M)} if FHM) #0,
max(x) otherwise.

U]\/[(.Z‘) = {

for all x € IP.

In the case M : U;ozl I? — I we have two approaches to this problem. First,
similarly to the previous case, we define two pairs Lys, Up;: U;il 1P — I by
Ly (1,...,2p) := Ly, (21, ..., 2p),

Unm(z1,... 2p) = Uy, (1, .. 2p),

where p € N is arbitrary and z1,...,2, € I.
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On the other hand, we can repeat the previous setting from the beginning
and define

G (M) :={f e cM(I): AVN(z) < M(z) for all z € fj 1P}
p=1
GH(M) = {f e cM(I): AVl(z) > M(z) for all = € [j vy},

Then we set (global) lower and upper quasiarithmetic envelopes as follows.
Let Lo, Uns: U;O:1 I? — I be given by

Care) im {sup{AW (x): f €S (M)} i G (M) #0,

min(x) otherwise;

Uas (@) = {inf{A[f](x): FeSH(M)} if GT(M) 0,

max(x) otherwise.

for all z € J2, I”.
Before we proceed, let us illustrate these concepts with a simple example.

Ezample 2. Define M: |J;2 R} — Ry by

1/p 1/p
€T _l’_._i'_.fI;
M(wl,...,xp)::( 1 ’ L

Then, since the restriction of M to a given (fixed) number of parameters is a
power mean (and therefore a quasiarithmetic mean), we get Ly = Uy = M.
Meanwhile, global quasiarithmetic envelopes bound M for a vector of param-
eters of arbitrary length. Using the fact that power means are ordered, we get
EM = ':Po and L{M = :Pl.

p
) pe€Nand xy,...,2, € Ry,

Now we are going to show a few basic properties of operators L, U and L,
U. We bind them into two propositions. The first one, refers to L and U, while
the second to £ and U.

Proposition 5.1. The following properties are valid:

(i) For every mean M: IP — I we have Lyy < M < Uy;.
(ii) Let M,N: IP — I be two means with M < N. Then Ly, < Ly and
Uy < Uy.
(iii) For every o € CM(I) we have L g0y = Uypo = Al¥L.
(iv) For every mean M : I? — I and a monotone, continuous function ¢: J —
I we have Lg\ﬁ] = Lyt and UJ[\ﬁ} = Ut -

Proof. We restrict the proof of this proposition to results concerning the lower
envelope. Parts concerning the upper envelope are analogous.
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To show (i), fix x € I? arbitrarily. If F~ (M) = () then
Lt (&) = min(z) < M(x).
Otherwise we have Al(x) < M(z) for all f € F~(M) which yields
Lag(w) = sup{ AV (z): f € 5~ (M)} < M(a),

which validates the inequality Ly, < M and completes the proof of part (i).

To prove part (ii), it is sufficient to observe that, under the assumption
M < N, we have ¥~ (M) C F~(N), which easily implies Ly; < Ly.

Next, for every ¢ € CM(I) we have p € F~(A¥]) which shows the in-
equality L 41, > Al?l Therefore L Alel = Al?l since the second inequality was
already proved in (i). Thus we get (iii).

Finally, in order to prove (iv) assume that ¢ is strictly increasing and note
that

F-(M¥Y = {f e cM(J): AP(z) < M¥)(z) for all 2 € JP}
={fecM(J): AV°* (z) < M(x) for all z € I*}
={feCM(J): fopt €T (M)}
={gopeCM(J): g T (M)}

Therefore either F~(M¥]) = F=(M) = § and the equality is trivial or for
every & = (21,...,x,) € I” we have
Lagiar(x) = sup{Al(z): f € T~ (M)}
= sup{Al°¥l(z): g € I~ (M)}
= sup {gofl(A[g} ((z1), ..., 0(xp))): g€ F (M)}
= (sup {41 (p(a1)...,plwy)): g € T (M)} ) = L (@),

and we get (iv), which was the last unproved part of this statement. O

In the same spirit, we can establish the analogous result for global en-
velopes.

Proposition 5.2. The following properties are valid:

(i) For every mean M : U;ozl 1P — I we have Lpf < M <Uyp.
(ii) Let M,N: U;il 1P — [ be symmetric, continuous and strict means with
M S N. Then ﬁ]\/[ S £N andl/{M SUN
(iii) For every o € CM(I) we have L g0 = Uy = Al
(iv) For every mean M : IP — I and a monotone, continuous function p: J —
I we have L:E\“f[] = L1 and UM = U0 -
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Its proof follows the lines of that of Proposition 5.1, but we need to replace
the set F~(M) by G~ (M).

In the next lemma, we prove that the (-invariant extension of a bivari-
ate quasiaritmetic mean is the quasiarithmetic mean generated by the same
function.

Lemma 5.3. If ¢ € CM(I) then (Al [2)6 = Alel,

Proof. Let ¢ € CM(I) and denote briefly M := Al?I},. We prove by induction
that
Melp= Al I (5.1)

for all p > 1. For p =1 and p = 2, this statement is trivial.
Now assume that (5.1) holds for some p = pg > 2. Then

MeTpo-‘rl: MN(pOil) = (MN(pO?Q))N - (MerPO)N = (A[Lp] TPU)N'
Consequently, for all z € IP°*! we have
Alel (A[sa] (x“), o Al (xV(P0+1)))

— Al (cp—1<90(331) t+o-F (;E)mpoJrl) - 90(931))7”.
o (@(xl) 4+ 4+ tp(;:oﬂ) - @(xpwl)))

:¢4< 1 gfwmn+~-+w%ﬁn—wmw)

po+1 =~ Po

(A3 ) = 4

k=1

Thus M® [y 1= (A [,))~ = AP ], 11, ie (5.1) holds for p = py + 1.
By induction we obtain that (5.1) holds for all p > 1, which is precisely the
equality (Al#1]5)e = Me = Al¥], a

Now we proceed to the discussion of comparability between envelopes. First,
we show that local envelopes approximate the mean better than global ones,
as expected.

Proposition 5.4. For every mean M : U;ozl I? — I we have
Ly <Ly <M< Uy <Up.

Proof. Takep € Nand x € I? arbitrarily. If G~ (M) = () then Ly = min < L.
Otherwise, by G~ (M) C F~ (M), we have

Lr(x) = sup{AV)(z): f € G (M)} < sup{AV)(2): f € F7(M)} = L (),
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which shows that
Similarly we obtain that either (M) = @ and Ly, = min or Afl(z) <
M (x) for all f € F~ (M), which yields
Ly (z) = sup{APN(2): f € T~ (M)} < M (),
which can be concluded as Ly (z) < M (x). Analogously we can prove the dual
inequalities M (z) < Ups(x) < Ups (). O

In the next result, we show how the extension of a mean affects its envelopes.

Theorem 2. Let M: I? — I be a symmetric, continuous, monotone, and strict
mean. Then

(a) G~ (M) =F (M) and ST (M) =F*T(M);

(b) Lare =sup{AV1: f € F=(M)} and Upre = inf{AV]: f € FT(M)};

(c) Lare = Ly and Unge = Upp on I2;

(d) Lare < (Lay)® < M < (Un)® < Upge.

Proof. First, for all f € CM(I), we have

feg (M®) — Al(z) < M¢(z) for all z € U v
p=1
— (AVNe(z) < Me(z) for all z € U v
p=1
— AVl(z) < M(z) for all z € I?
= feF (M)
Thus G~ (M*¢) = F~(M). The second equality is dual, thus we have proved

(a). In view of this, we trivially obtain (b).
To show (c) note that, in the case F~ (M) # 0, we have

Lase(x) = sup{AV(2): f € F7(M)} = L () for all z € I2.

For ¥~ (M) = () we obviously have £y;e = min = Ly, on I2. Similarly U =
UM on 12.

To prove (d), we focus on inequalities Lyre < (Lpr)¢ < M€, since the
remaining ones are dual. Additionally one can assume that (M) # 0, since
the second case is trivial.

First, note that

Lase = sup{ AV f e 57 (M)} = sup{(AF))e: f e F= (M)}
However, for all f € ¥~ (M) we have
(AVe < (sup{Al): g € 77 (M)})" = (Lar)",
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thus Lyre < (Lps)¢. Finally, Proposition 4.2 implies (Ly)¢ < M°©. O

5.2. Gini means

Let us recall two results characterizing the comparison in the family of Gini
means.

Proposition 5.5. ([10]) Let p,q,r,s € R. Then the following conditions are
equivalent:

o G, q(x) <Gy s(x) for alln € N and z € R™;
e min(p, ¢) < min(r, s), and max(p, q) < max(r,s);
b (pv q,7, S) € A00; where
Ao = {(p,q,r,s) € R*: min(p,q) < min(r,s) and
max(p, q¢) < max(r,s)}.

Proposition 5.6. ([43], Theorem 3) Let p,q,r, s € R. Then the following con-
ditions are equivalent:

e For all z,Yy > 0} 9p,q($7y) § 9r,s(xay);
e ptaq<r+s, mp,q) <m(rs), and p(p,q) < p(r, s), where

p(p;q) = { ’

m(p,q) =40 if pg <0, .”’q( i
. sign(p)  ifp=gq;
max(p,q) if p,q < 0;

o (p,q,7,8) € Aoy, where
Ay = {(p,q,7,8) ER*: p+q<r+s, m(p,q) <mrs),
w(p,q) < p(r,s)}.
By [28,29] we know that G, , is monotone if and only if

(p,q) € Mong := {(p,q) € R?: pg < 0} = m™"(0).
As a straightforward application of Proposition 4.2 we get.

Corollary 5.7. Let p,q,r,s € R with (p,q), (r,s) € Mong.

Then G, ,(x) < G5 () for alln € N and x € R} if and only if (p,q,7,s) €
As.

This corollary shows that the equality G, ; = G , fails to be valid for a large
subclass of parameters (p,q). For example if (p,q,7,5) € (MonZ N Ag)\Ax.
Then we have ¢ () < ¢ () for all z € | J;_; R while there exists a vector
z € U, R such that G 4(z) > G, s(Z). Consequently, at least one of the
equalities G, 4 = Sf)_q or §,, = 97‘375 is not valid.

Furthermore, for all p € R and z,y € Ry we have G, _,(z,y) = /7y =
Po(z,y) and therefore Gy, _, = P5 = Py. However, in general, the equality
Gp.—p(T1,. .. xn) = Po(x1,. .., 2y,) is not valid for n > 2.
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6. Conclusions and further research

6.1. Conclusions

Let us now review the most important outcomes of this paper.

(C1)

(C2)

(C3)

(C4)

f-invariant extension is the tool to construct a (k + 1)-variable mean
based on a k-variable one. Then we applied the iterative approach to
generalize bivariate means to multivariable ones—operator (-)¢.

Both of these operations are inner, in the sense that the only tools are
either taking the value of the mean or the limit. In particular, there are
no additional parameters in this process.

These operations are monotone and preserve the class of quasiarithmetic
means. It was used to show lower and upper bounds for the value of M¢.
The way of calculating M™~F at this stage requires recursive application
of k infinite procesess. Therefore, it has the order-type complexity w”.

6.2. Further research

Finally, since this is a new concept, there arise several possible ways of studying
this problem.

(R1)

At this stage, the explicit value of the iterative [-invariant extension is
known only in the family of quasiaritmetic means. It is worth asking if
we can obtain an explicit form for some other families of means.

It is a natural question what the image of the S-invariant extension is.
More precisely, to characterize (p + 1)-variable means N: IP*1 — T such
that N = M for some p-variable mean M: I? — I.

Once we know (C4), we can search for a single iteration process which
converges to M~? (or even M~F) for a given mean M.

There appears a natural question to characterize those means M: I? — I
so that M¢€ is repetition invariant, that is the equality

e _ e
Mx1,. o @1y Ty ooy @) = M(21,. .., 20)
———
m-times m-times

holds for all n,m € N and (21,...,z,) € I".

Motivated by Theorem 1 and Proposition 4.1, we can look for other con-
straints preserved by the extensions (for example differentiability and
higher order regularity assumptions).

One can ask about the stability properties of such an extension, that
is, the correspondence between ||M — N|| and |[M~ — N~|| (in a given
space).

The family of continuous, strict means M: I — I (I and p are fixed)
forms a convex subset of the space L>°(I™). In this sense, the S-invariant
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extension maps a convex subset of L>(I") to L°(I"*!). There appear
natural questions, for example if this mapping is one-to-one or continuous
(in a given sense, uniformly, pointwise, etc.).

(R8) Finally, it could happen that the f-invariant extension is not the most
suitable way of extending means. Finding an extension preserving a wider
class of means (not only quasiarithmetic ones) could be a great improve-
ment not only in this narrow field, but it might also provide a better
understanding of the theory of means.
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