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SOME MAJORIZATION INEQUALITIES FOR

CONVEX FUNCTIONS OF SEVERAL VARIABLES

JAGJIT SINGH MATHARU AND JASPAL SINGH AUJLA

(Communicated by R. Mathias)

Abstract. The purpose of this note is to prove some weak majorization inequalities involving
convex functions of several variables. A sub-additive inequality for separately matrix convex
functions is also proved.

1. Introduction

For m ∈ N, let Mm be the algebra of all m×m complex matrices, Πm ⊂ Mm the
set of all (Hermitian) projections in Mm , Sm the set of positive semi-definite matrices
in Mm and Pm be the set of positive definite matrices in Mm . Let I be an interval
in R . We denote by Mm(I) the set of all Hermitian members of Mm whose spectrum
is contained in I . By Im , we denote the identity matrix in Mm . Let m,n ∈ N, and let
I, J be intervals in R . Let f be a real valued function of two real variables x and y ,
x ∈ I, y ∈ J . Let A ∈ Mm(I), B ∈ Mn(J) have spectral resolutions A =∑k

i=1λiPi, B =
∑l

j=1 μ jQ j . Then f (A,B) is the matrix defined as

f (A,B) =
k

∑
i=1

l

∑
j=1

f (λi,μ j)Pi ⊗Qj

(Koranyi [11]). A function f : I× J → R is called matrix convex if

f (α(A,C)+ (1−α)(B,D)) � α f (A,C)+ (1−α) f (B,D)

for all A, B∈Mm(I), C, D∈Mn(J), 0 �α � 1 and m,n∈N . A function f : I×J→R

is called matrix convex in first variable if

f (α(A,C)+ (1−α)(B,C)) � α f (A,C)+ (1−α) f (B,C)

for all A, B ∈ Mm(I), C ∈ Mn(J), 0 � α � 1, and m,n ∈ N . The matrix convexity
in the second variable is defined in the same way. A function f : I × J → R is called
separately matrix convex if it is matrix convex in each variable separately. The function
f is called matrix concave (separately matrix concave) if − f is matrix convex (sep-
arately matrix convex). In case m = n = 1 we say f is separately convex/separately
concave accordingly. If f is positive, then f is called log convex (log concave), if
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log f is convex (concave). It is immediate that a matrix convex function is separately

matrix convex. The function f (s,t) =
1
st

is matrix convex on (0,∞)× (0,∞) where as

the function g(s, t) = st is separately matrix convex on (−∞,∞)× (−∞,∞) . For more
concrete examples of matrix convex functions of several variables the reader is referred
to [2, 6, 7, 8, 9]

Let x = (x1, . . . ,xn) and y = (y1, . . . ,yn) be elements in R
n . Let x↓ and x↑ be the

vectors obtained by rearranging the coordinates of x in decreasing and increasing order
respectively. The weak submajorization relation x ≺w y means

k

∑
j=1

x↓j �
k

∑
j=1

y↓j , 1 � k � n.

Similarly, the weak supermajorization relation x ≺w y means

k

∑
j=1

x↑j �
k

∑
j=1

y↑j , 1 � k � n.

Let x,y ∈ R
+
n . Then we define the weak sublog-majorization x ≺wlog y when

k

∏
j=1

x↓j �
k

∏
j=1

y↓j , 1 � k � n.

Similarly, the weak superlog-majorization relation x ≺wlog y means

k

∏
j=1

x↑j �
k

∏
j=1

y↑j , 1 � k � n.

For a Hermitian A ∈ Mn , λ ↓
j (A), 1 � j � n denotes the eigenvalues of A arranged in

the decreasing order. We use the notation λ (A) to denote the row vector (λ ↓
1 (A), . . . ,

λ ↓
n (A)).

Matrix convex and separately matrix convex functions of two and more variables
have been studied and characterized in terms of Schwarz inequalities in [1, 6, 7, 8, 9].
In [1], Ando proved that the function f (s,t) = sα t1−α , 0 � α � 1 is matrix concave on
(0,∞)× (0,∞) and used it to give a simple proof of Lieb’s concavity theorem.

In Section 2, we prove some majorization inequalities involving convex functions
of two variables. In Section 3, some sub-additive inequalities are proved for separately
matrix convex functions. These results can be written for functions of several variables,
however we restrict ourselves to the case of two variables for simplicity. The results
presented in this paper are motivated by the results in [3, 4, 8, 12].

2. Majorization Inequalities

In this section we shall prove some majorization inequalities. We begin with the
following lemma.



SOME MAJORIZATION INEQUALITIES 949

LEMMA 2.1. [2] Let f be a function defined on I×J, 0∈ I∩J, A∈Mm(I), B∈
Mn(J). Then

f (U∗AU,V ∗BV ) = (U ⊗V)∗ f (A,B)(U ⊗V )

for all unitaries U ∈ Mm , V ∈ Mn, m,n ∈ N .

LEMMA 2.2. Let f be a separately convex function defined on I × J and A ∈
Mm(I),B ∈ Mn(J) . Then

f (〈Ax,x〉 ,〈By,y〉) � 〈 f (A,B)x⊗ y,x⊗ y〉
for all unit vectors x ∈Cm,y ∈Cn .

Proof. First assume that A and B are diagonal. Let A = diag(a1,a2, . . . ,am) and
B = diag(b1,b2, . . . ,bn) . Let x = (x1,x2, . . . ,xm)∗ and y = (y1,y2, . . . ,yn)∗ be unit vec-
tors. Then

f (〈Ax,x〉,〈By,y〉) = f (x∗Ax,y∗By)

= f (
m

∑
i=1

|xi|2ai,
n

∑
j=1

|y j|2b j)

�
m

∑
i=1

n

∑
j=1

|xi|2|y j|2 f (ai,b j)

= (x⊗ y)∗ f (A,B)(x⊗ y)
= 〈 f (A,B)x⊗ y,x⊗ y〉,

using the separate convexity of f and the facts that
m

∑
i=1

|xi|2 = 1,
n

∑
j=1

|y j|2 = 1.

If A and B are not diagonal then their exist unitary matrices U and V such that
A = U∗D1U, B = V ∗D2V , where D1 and D2 are diagonal matrices. Then

f (〈Ax,x〉 ,〈By,y〉) = f (〈U∗D1Ux,x〉 ,〈V ∗D2Vy,y〉)
= f (〈D1Ux,Ux〉 ,〈D2Vy,Vy〉))
� 〈 f (D1,D2)Ux⊗Vy,Ux⊗Vy〉
= 〈 f (D1,D2)(U ⊗V)(x⊗ y),(U ⊗V)(x⊗ y)〉
= 〈(U ⊗V)∗ f (D1,D2)(U ⊗V)(x⊗ y),(x⊗ y)〉
= 〈 f (A,B)x⊗ y,x⊗ y〉 ,

using first part of the proof and Lemma 2.1 respectively. �

LEMMA 2.3. [5, p.281] Let A ∈ Mn be Hermitian. Then

k

∑
j=1

λ ↓
j (A) = max

k

∑
j=1

〈
Auj,u j

〉
, k = 1,2, . . . ,n,

where the maximum is taken over all choices of orthonormal vectors u1,u2, . . . ,uk.
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LEMMA 2.4. [4, p.228] Let A, B ∈ Pm . Then

λ (logA+ logB) ≺w λ (log(A1/2BA1/2)).

THEOREM 2.5. Let f be a convex function defined on I× J and A,B ∈ Mm(I) ,
C,D ∈ Mn(J) . Then

λ ( f (αA+(1−α)B,αC+(1−α)D)) ≺w λ (α f (A,C)+ (1−α) f (B,D))

for all 0 � α � 1 .

Proof. Let γ1,γ2, . . . ,γm and μ1,μ2, . . . ,μn be the eigenvalues of αA+(1−α)B
and αC+(1−α)D respectively with u1,u2, . . . ,um and v1,v2, . . . ,vn as an orthonormal
system of corresponding eigenvectors. Then for each r = 1, . . . ,mn , there exist pair
(ir, jr) ∈ {1, . . . ,m}× {1, . . . ,n} such that λ ↓

r
(
f (αA + (1−α)B,αC+ (1−α)D)

)
=

f (γir ,μ jr) . As f is convex and therefore separately convex, Lemma 2.2 can be applied
to f . Thus using convexity of f and Lemma 2.2 at appropriate places, we have

k

∑
r=1

λ ↓
r ( f (αA+(1−α)B,αC+(1−α)D))

=
k

∑
r=1

f (γir ,μ jr)

=
k

∑
r=1

f (〈(αA+(1−α)B)uir,uir〉 ,
〈
(αC+(1−α)D)v jr ,v jr

〉
)

=
k

∑
r=1

f (α(〈Auir ,uir〉 ,
〈
Cvjr ,v jr

〉
)+ (1−α)(〈Buir ,uir〉 ,

〈
Dvjr ,v jr

〉
)

�
k

∑
r=1

α f (〈Auir ,uir〉 ,
〈
Cvjr ,v jr

〉
)+ (1−α) f (〈Buir ,uir〉 ,

〈
Dvjr ,v jr

〉
)

�
k

∑
r=1

α
〈
f (A,C)uir ⊗ v jr ,uir ⊗ v jr

〉
+(1−α)

〈
f (B,D)uir ⊗ v jr ,uir ⊗ v jr

〉

=
k

∑
r=1

〈
(α f (A,C)+ (1−α) f (B,D))uir ⊗ v jr ,uir ⊗ v jr

〉
,

for 1 � k � mn . Hence by Lemma 2.3, we have

k

∑
r=1

λ ( f (αA+(1−α)B,αC+(1−α)D)) �
k

∑
r=1

λ (α f (A,C)+ (1−α) f (B,D)) .

This completes a proof. �

COROLLARY 2.6. Let f be a concave function defined on I×J and A,B∈Mm(I) ,
C,D ∈ Mn(J) . Then

λ ( f (αA+(1−α)B,αC+(1−α)D)) ≺w λ (α f (A,C)+ (1−α) f (B,D))
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for all 0 � α � 1 .

Proof. In Theorem 2.5 changing f to − f yield the desired majorization inequal-
ity. �

COROLLARY 2.7. Let f be a log-convex function defined on I × J and A,B ∈
Mm(I), C,D ∈ Mn(J) . Then

λ ( f (αA+(1−α)B,αC+(1−α)D)) ≺wlog λ
(
f (A,C)α f (B,D)1−α)

for all 0 � α � 1 .

Proof. The function log f (s,t) is a convex function on I× J . Therefore by Theo-
rem 2.5 and Lemma 2.4, we have

λ (log f (αA+(1−α)B,αC+(1−α)D))≺w λ (α log f (A,C)+ (1−α) log f (B,D))

= λ (log f (A,C)α + log f (B,D)1−α)

≺w λ (log[ f (A,C)α/2 f (B,D)1−α f (A,C)α/2]).

= λ (log f (A,C)α f (B,D)1−α )

This implies

λ ( f (αA+(1−α)B,αC+(1−α)D)≺wlog λ ( f (A,C)α f (B,D)1−α ). �

COROLLARY 2.8. Let f be a positive concave function defined on I × J and
A,B ∈ Mm(I), C,D ∈ Mn(J) . Then

λ ( f (αA+(1−α)B,αC+(1−α)D)) ≺wlog λ
(
f (A,C)α f (B,D)1−α)

for all 0 � α � 1 .

Proof. Since a positive concave function is log-concave, it follows that the func-

tion f−1(s, t) =
1

f (s, t)
is log-convex. Therefore by corollary 2.7, we have

k

∏
i=1

λ ↓
i

(
f−1(αA+(1−α)B,αC+(1−α)D)

)
�

k

∏
i=1

λ ↓
i

(
f (A,C)−α f (B,D)−(1−α)

)
,

for 1 � k � mn , which implies

k

∏
i=1

λ ↓−1
i

(
f (A,C)−α f (B,D)−(1−α)

)
�

k

∏
i=1

λ ↓−1
i

(
f−1(αA+(1−α)B,αC+(1−α)D)

)
.

Since λ ↓−1
i (R) = λ ↑

i (R−1) and λ ↑
i (RS) = λ ↑

i (SR) for R,S ∈ Pn , we have

k

∏
i=1

λ ↑
i

(
f (A,C)α f (B,D)1−α)�

k

∏
i=1

λ ↑
i ( f (αA+(1−α)B,αC+(1−α)D)).
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This completes a proof. �
We prove our next result for separately convex functions (see [10, Theorem 4.3]).

THEOREM 2.9. Let f be a separately convex function defined on I×J , 0∈ I∩J ,
f (x,0) = 0 = f (0,y) for all x ∈ I, y ∈ J . Then

λ ( f (X∗AX ,Y ∗BY )) ≺w λ
(
(X ⊗Y )∗ f (A,B)(X ⊗Y )

)
for all A ∈ Mm(I),B ∈ Mn(J) and contractions X ∈ Mm,Y ∈ Mn .

Proof. Let γ1,γ2, . . . ,γm and μ1,μ2, . . . ,μn be the eigenvalues of X∗AX and Y ∗BY
respectively, with u1,u2, . . . ,um and v1,v2, . . . ,vn as an orthonormal system of corre-
sponding eigenvectors. Then for each r = 1, . . . ,mn , there exist pair (ir, jr)∈{1, . . . ,m}×
{1, . . . ,n} such that λ ↓

r
(
f (X∗AX ,Y ∗BY )

)
= f (γir ,μ jr) . Since f (x,0) = 0 = f (0,y) , we

may assume that ||Xui|| 
= 0, ||Yv j|| 
= 0 for i = 1,2, . . . ,m; j = 1,2, . . . ,n . As f is
separately convex, Lemma 2.2 can be applied to f . Thus using separate convexity of
f , the condition f (x,0) = 0 = f (0,y) and Lemma 2.2 at appropriate places, we have

k

∑
r=1

λ ↓
r ( f (X∗AX ,Y ∗BY ))

=
k

∑
r=1

f (γir ,μ jr) = f
(〈X∗AXuir ,uir〉 ,

〈
Y ∗BYv jr ,v jr

〉)

=
k

∑
r=1

f
(〈AXuir ,Xuir〉 ,

〈
BYv jr ,Yv jr

〉)

=
k

∑
r=1

f

(
||Xuir ||2

〈
A

Xuir

||Xuir ||
,

Xuir

||Xuir ||
〉

, ||Yv jr ||2
〈

B
Yv jr

||Yv jr ||
,

Yv jr

||Yv jr ||
〉)

=
k

∑
r=1

f

(
||Xuir ||2

〈
A

Xuir

||Xuir ||
,

Xuir

||Xuir ||
〉

+
(
1−||Xuir||2

) ·0, ||Yv jr ||2
〈

B
Yv jr

||Yv jr ||
,

Yv jr

||Yv jr ||
〉)

�
k

∑
r=1

||Xuir ||2 f

(〈
A

Xuir

||Xuir ||
,

Xuir

||Xuir ||
〉

, ||Yv jr ||2
〈

B
Yv jr

||Yv jr ||
,

Yv jr

||Yv jr ||
〉)

+
(
1−||Xuir||2

)
f

(
0, ||Yv jr ||2

〈
B

Yv jr

||Yv jr ||
,

Yv jr

||Yv jr ||
〉)

=
k

∑
r=1

||Xuir ||2 f

(〈
A

Xuir

||Xuir ||
,

Xuir

||Xuir ||
〉

, ||Yv jr ||2
〈

B
Yv jr

||Yv jr ||
,

Yv jr

||Yv jr ||
〉

+(1−||Yv jr ||2) ·0
)

�
k

∑
r=1

||Xuir ||2||Yv jr ||2 f

(〈
A

Xuir

||Xuir ||
,

Xuir

||Xuir ||
〉

,

〈
B

Yv jr

||Yv jr ||
,

Yv jr

||Yv jr ||
〉)



SOME MAJORIZATION INEQUALITIES 953

+ ||Xuir ||2(1−||Yv j||2) f

(〈
A

Xuir

||Xuir ||
,

Xuir

||Xuir ||
〉

,0

)

�
k

∑
r=1

||Xuir ||2||Yv jr ||2
〈

f (A,B)
(

Xuir

||Xuir ||
⊗ Yv jr

||Yv jr ||
)

,
Xuir

||Xuir ||
⊗ Yv jr

||Yv jr ||
〉

=
k

∑
r=1

〈
f (A,B)(Xuir ⊗Yv jr),(Xuir ⊗Yv jr)

〉

=
k

∑
r=1

〈
f (A,B)(X ⊗Y )(uir ⊗ v jr),(X ⊗Y)(uir ⊗ v jr)

〉

=
k

∑
r=1

〈
(X ⊗Y )∗ f (A,B)(X ⊗Y)(uir ⊗ v jr),(uir ⊗ v jr)

〉
,

for 1 � k � mn . Hence by Lemma 2.3, we have

λ ( f (X∗AX ,Y ∗BY )) ≺w λ
(
(X ⊗Y )∗ f (A,B)(X ⊗Y )

)
.

This completes a proof. �

COROLLARY 2.10. Let f be a separately convex function defined on I × J , 0 ∈
I∩ J , f (x,0) = 0 = f (0,y) for all x ∈ I, y ∈ J . Then

λ

(
f

(
k

∑
i=1

xiAi,
l

∑
j=1

y jB j

))
≺w λ

(
k,l

∑
i, j=1

f (xi,y j)Ai ⊗Bj

)

for A1, . . . ,Ak ∈Sm , B1, . . . ,Bl ∈Sn where ∑k
i=1 Ai � Im, ∑l

j=1 Bj � In and xi ∈ I, y j ∈
J .

Proof. Taking X =

⎡
⎢⎢⎢⎣

X1 0 · · · 0
...

. . .
. . .

...
Xk 0 · · · 0

⎤
⎥⎥⎥⎦ , Y =

⎡
⎢⎢⎢⎣

Y1 0 · · · 0
...

. . .
. . .

...
Yl 0 · · · 0

⎤
⎥⎥⎥⎦ and A =

⎡
⎢⎢⎢⎢⎣

A1 0 · · · 0

0 A2
. . .

...
...

. . .
. . . 0

0 · · · 0 Ak

⎤
⎥⎥⎥⎥⎦ ,

B =

⎡
⎢⎢⎢⎢⎣

B1 0 · · · 0

0 B2
. . .

...
...

. . .
. . . 0

0 · · · 0 Bl

⎤
⎥⎥⎥⎥⎦ in Theorem 2.9 it follows that

λ

(
f (

k

∑
i=1

X∗
i AiXi,

l

∑
j=1

Y ∗
j B jYj)

)
≺w λ

(
k,l

∑
i, j=1

(Xi ⊗Yj)∗ f (Ai,Bj)(Xi⊗Yj)

)
(1)

for A1, . . . ,Ak ∈ Mm(I), B1, . . . ,Bl ∈ Mn(J) and X1, . . . ,Xk ∈ Mm, Y1, . . . ,Yl ∈ Mn

where ∑k
i=1 X∗

i Xi � Im and ∑l
j=1Y ∗

j Yj � In . Replacing Ai, Bj with xi, y j and Xi, Yj
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with A1/2
i , B1/2

j respectively in (1) we have

λ

(
f (

k

∑
i=1

A1/2
i xiA

1/2
i ,

l

∑
j=1

B1/2
j y jB

1/2
j )

)
≺w λ

(
k,l

∑
i, j=1

(A1/2
i ⊗B1/2

j ) f (xi,y j)(A
1/2
i ⊗B1/2

j )

)
.

Hence

λ

(
f (

k

∑
i=1

xiAi,
l

∑
j=1

y jB j)

)
≺w λ

(
k,l

∑
i, j=1

f (xi,y j)Ai ⊗Bj

)
. �

3. Sub-additive inequalities

To prove sub-additive inequalities for separately matrix convex functions, we use
the following lemma.

LEMMA 3.1. Let f be real valued function defined on I× J , 0 ∈ I∩ J satisfying
f (x,0) = 0 = f (0,y), x ∈ I, y ∈ J . Then the following are equivalent:

(i) f is separately matrix convex.
(ii) f (PAP,QBQ) � (P⊗Q) f (A,B)(P⊗Q) for A ∈ Mm(I), B ∈ Mn(J) and P ∈

Πm, Q ∈Πn, m,n ∈ N .
(iii) f (X∗AX ,Y ∗BY ) � (X ⊗Y )∗ f (A,B)(X ⊗Y) for A ∈ Mm(I), B ∈ Mn(J) and

contractions X ∈ Mm, Y ∈ Mn, m,n ∈ N .

(iv) f

(
k

∑
i=1

X∗
i AiXi,

l

∑
j=1

Y ∗
j B jYj

)
�

k,l

∑
i, j=1

(Xi⊗Yj)∗ f (Ai,Bj)(Xi⊗Yj) for A1, . . . ,Ak ∈

Mm(I), B1, . . . ,Bl ∈Mn(J) and X1, . . . ,Xk ∈Mm, Y1, . . . ,Yl ∈Mn such that
k

∑
i=1

X∗
i Xi �

Im and
l

∑
j=1

Y ∗
j Yj � In .

(v) f

(
k

∑
i=1

xiAi,
l

∑
j=1

y jB j

)
�∑

i, j

f (xi,y j)(Ai⊗Bj) , for A1, . . . ,Ak ∈Sm , B1, . . . ,Bl ∈

Sn where
k

∑
i=1

Ai � Im,
l

∑
i=1

Bj � In for xi ∈ I, y j ∈ J .

Proof. Equivalence of first three conditions have been proved in [2]. The proof of
(iii) ⇒ (iv) and (iv) ⇒ (v) follows as in Corollary 2.10. We prove (v) ⇒ (i) .

Let A,B ∈ Mm(I), C ∈ Mn(J) have spectral decompositions A =
k

∑
i=1

λiPi, B =

l

∑
j=1

α jQ j, C =
r

∑
t=1

γtRt then
k

∑
i=1

αPi +
l

∑
j=1

(1−α)Qj = Im . Using (v) we have

f (αA+(1−α)B,C) = f (α
k

∑
i=1

λiPi +(1−α)
l

∑
j=1

μ jQ j,
r

∑
t=1

γtRt)
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= f

(
k

∑
i=1

λi(αPi)+
l

∑
j=1

μ j((1−α)Qj),
r

∑
t=1

γtRt

)

� α∑
i,t

f (λi,γt)(Pi ⊗Rt)+ (1−α)∑
j,t

f (μ j,γt )(Qj ⊗Rt)

= α f (A,C)+ (1−α) f (B,C).

The matrix convexity in the second variable is proved similarly. �

THEOREM 3.2. Let f be nonnegative (nonpositive) separately matrix convex func-
tion on [0,∞)× [0,∞) with f (x,0) = 0 = f (0,y), x,y ∈ [0,∞) and A,B ∈ Sm, C,D ∈
Sn . Then there exists unitaries U, V, W, Z on Mm ⊗Mn such that

f (A+B,C+D) � U∗ f (A,C)U +V ∗ f (A,D)V +W∗ f (B,C)W +S∗ f (B,D)S.

Proof. We can assume that A+B is invertible. Then X = A1/2(A+B)−1/2 and Y =
B1/2(A + B)−1/2 are contractions and A = X(A + B)X∗, B = Y (A + B)Y∗ . Therefore
using Lemma 3.1 (iii) and the fact that for any T ∈ Mm, TT ∗ and T ∗T are unitarily
equivalent, we have

f (A,C +D) = f (X(A+B)X∗,C+D)
� (X ⊗ In) f (A+B,C+D)(X ⊗ In)∗

= U0 f (A+B,C+D)1/2(X ⊗ In)∗(X ⊗ In) f (A+B,C+D)1/2U∗
0

for some unitary U0 and so

U∗
0 f (A,C +D)U0 � f (A+B,C+D)1/2(X∗X ⊗ In) f (A+B,C+D)1/2. (2)

Similarly, we have

V ∗
0 f (B,C +D)V0 � f (A+B,C+D)1/2(Y ∗Y ⊗ In) f (A+B,C+D)1/2 (3)

for some unitary V0 . Adding (2) and (3) we get

U∗
0 f (A,C +D)U0 +V ∗

0 f (B,C+D)V0 � f (A+B,C+D) (4)

using the fact that X∗X +Y ∗Y = Im . Similarly, there exists unitaries R, T, L, M such
that

f (A,C+D) � R∗ f (A,C)R+T ∗ f (A,D)T

and
f (B,C+D) � L∗ f (B,C)L+M∗ f (B,D)M.

Thus it follows from (4) that there exists unitaries U, V, W, S such that

f (A+B,C+D) � U∗ f (A,C)U +V ∗ f (A,D)V +W∗ f (B,C)W +S∗ f (B,D)S. �

The following corollary follows on applying Theorem 3.2 to − f .
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COROLLARY 3.3. Let f be a nonnegative (nonpositive) separately matrix con-
cave function on [0,∞)× [0,∞) with f (x,0) = 0 = f (0,y) and A,B ∈ Sm, C,D ∈ Sn .
Then there exists unitaries U, V, W, Z on Mm⊗Mn such that

f (A+B,C+D) � U∗ f (A,C)U +V ∗ f (A,D)V +W∗ f (B,C)W +S∗ f (B,D)S.

RE F ER EN C ES

[1] T. ANDO, Concavity of certain maps on positive definite matrices and application to Hadamard Prod-
ucts, Linear Algebra Appl., 26 (1979), 203–241.

[2] J. S. AUJLA, Matrix convexity of functions of two variables, Linear Algebra Appl., 194 (1993), 149–
160.

[3] J. S. AUJLA AND J. C. BOURIN, Eigenvalue inequalities for convex and log-convex functions, Linear
Algebra Appl., 424 (2007), 25–35.

[4] J. S. AUJLA AND F. C. SILVA, Weak majorization inequalities and convex functions, Linear Algebra
Appl., 369 (2003), 217–233.

[5] R. BHATIA, Matrix Analysis, Springer Verlag, New York, 1997.
[6] A. L. BROWN AND H. L. VASUDEVA, The calculus of operator functions and operator convexity,

Diss. Math., 390 (2000), 1–48.
[7] C. DAVIS, Notions generalizing convexity for functions defined on spaces of matrices, Proc. Amer.

Math. Soc. Symposia (Convexity), 7 (1963) 187–201.
[8] F. HANSEN, Jensen’s operator inequality for functions of two variables, Proc. Amer. Math. Soc., 125

(1997), 2093–2102.
[9] F. HANSEN, Operator convex functions of several variables, Publ. Res. Inst. Math. Sci., 33 (1997),

443–463.
[10] F. HANSEN, Convex trace functions of several variable, Linear Algebra Appl., 341 (2002), 309–315.
[11] A. KORANYI, On some classes of analytic functions of several variables, Trans. Amer. Math. Soc.,

101 (1961), 521–554.
[12] O. E. TIKHNOV, A note on definition of matrix convex functions, Linear Agebra Appl., 416 (2006),

773–775.

(Received November 9, 2009) Jagjit Singh Matharu
Department of Mathematics

National Institute of Technology
Jalandhar 144011, Punjab

India
e-mail: matharujs@yahoo.com

Jaspal Singh Aujla
Department of Mathematics

National Institute of Technology
Jalandhar 144011, Punjab

India
e-mail: aujlajs@nitj.ac.in

Mathematical Inequalities & Applications
www.ele-math.com
mia@ele-math.com


