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SOME INEQUALITIES INVOLVING UNITARILY INVARIANT NORMS
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(Communicated by J. Pecaric)

Abstract. This paper aims to present some inequalities for unitarily invariant norms. We first
give inverses of Young and Heinz type inequalities for scalars. Then we use these inequalities to
establish some inequalities for unitarily invariant norms.

1. Introduction

Let M, be the space of m x n complex matrices and M,, = M, ,,. Let ||-|| denote
any unitarily invariant norm on M,. So, ||UAV|| = ||A|| for all A € M, and for all
unitary matrices U, V € M,,. For A = (a;j) € M,, the Hilbert-Schmidt norm of A is

n
defined by ||A], =,/ X s? (A), where 51 (A) > -+ > s, (A) are the singular values of
=1

A, that is, the eigenvalues of the positive semidefinite matrix |A| = vAA*, arranged in
decreasing order and repeated according to multiplicity. Note that ||Al|, = /tr(AA*),
where #r is the usual trace functional. It is known that the Hilbert-Schmidt norm is
unitarily invariant, and it is evident that each unitarily invariant norm is a symmetric
gauge function of singular values [1, p. 54-55].

The scalar Young inequality says thatif ¢, » >0 and 0 < v < 1, then

a’b' ™" <va+(1—v)b (1.1)

with equality if and only if @ = b. The scalar Heinz inequality says that if @, » > 0 and
0<v«<l,
bV +a b <a+b. (1.2)

Hirzallah and Kittaneh [2] obtained a refinement of the Young inequality (1.1) as
follows: s
(@b') + 13 (a—b)* < (va+(1-v)b)*, (1.3)

where ryp = min{v, 1 —v}. Kittaneh and Manasrah [3] obtained a refinement of the
Heinz inequality (1.2):
(avb17v+alfvbv)2—|—2ro (a—b)* < (a+Db)*, (1.4)
Mathematics subject classification (2010): 15A45, 15A60.
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where ryp = min{v, 1 —v}.
Kosaki [4] and Bhatia and Parthasarathy [5] proved that if A, B, X € M,, such that
A and B are positive semidefinite and if 0 < v < 1, then

|A"XB' || < [[vAX + (1 —v) XB||2. (1.5)

Based on the refined Young inequality (1.3), Hirzallah and Kittaneh [2] proved that if
A, B, X € M, such that A and B are positive semidefinite and if 0 < v < 1, then

HAVXBl‘VH;—i—r% |AX — XB||5 < |[vAX + (1 —v) XB]}3. (1.6)

Bhatia and Davis [6] proved that if A, B, X € M,, such that A and B are positive
semidefinite and if 0 <v < 1, then

242X | < [[ArXB! Y+ A1 X | < [lAX + XB]. (1.7)

Kittaneh and Manasrah [3] obtained an improvement of the second inequality in (1.7)
for the Hilbert-Schmidt norm, which can be stated as follows:

|A"XB'~" + A'"XB"||5 +2r, | AX — XB||} < ||AX + XB|3, (1.8)

where rop = min{v, 1 —v}.

In this paper, we present the reverses of the inequalities (1.3) and (1.4). Based on
these inequalities, we establish the reverses of the inequalities (1.6) and (1.8) and give
some other inequalities for unitarily invariant norms.

2. Reverses of Young and Heinz type inequalities

In this section, we present reverses of the improved Young inequality (1.3) and the
refined Heinz inequality (1.4). To achieve this goal, we need the following lemma [7,
p. 137]; for the reader’s convenience, we will give a sketch of its proof.

LEMMA 2.1. If a, b >0 and 0 <v < 1, then
va? +(1-v)b* < (avbl_v)z—i—so (a—b)*, (2.1)
where so = max {v, 1 —v}.
Proof. If v= %, the inequality becomes equality. If v > %, then by (1.1), we have
(avblf")2 + s0(a—b)* —va*— (1—v) b2
= (@"p')* + (2v — 1) b* — 2vab

— (a"p' ") + (2v— 1) b+ (2 — 2v) ab — 2ab
> (a"bl_")2 + (al_"b")2 —2ab > 0.
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If v < %, then by (1.1), we have

(@b'7) + s0(a—b)* —va? = (1 —v)p?
_ ( vpl— V) _|_( _2\))a2—2(1—\))ab
(vbl v) + (1 —2v)a* +2vab — 2ab
(a +

> (a'b' )’ + (a'*b")* — 2ab > 0.

Hence, for all v € [0, 1],
va* + (1 —v)b* < (avblfv)2 +50(a—b).
This completes the proof. [

The following result gives a reverse of the inequality (1.3).

THEOREM 2.1. If a, b >0 and 0 <v < 1, then
2 vpl-n2 2 2
(va+(1—v)b)” < (a"b'™")" +55(a—b)~,
where so = max {v, 1 —v}.
Proof. If v= %, the inequality becomes equality. If v > %, then we have

(va+(1—v)b)* — 3 (a—b)* = (va+ (1 —v)b)* —v? (a—b)*
= (1—2v)b*+2vab
= va® + (1 —v)b* +2vab — vb* — va*.
By Lemma 2.1, we have

va* + (1 —v) b? + 2vab — vb* —va* < (avblf")2

and so s
(va+ (1—v)b)* < (avblf") +1v2 (a—b)*.

Ifv< %,then

(va+(1—v)b)* —s3(a—b)* = (va+ (1 —v)b)* — (1 —v)* (a— b)*
=(@2v-1)a*+2(1—v)ab
=va?+ (1 —v)b*+2(1 —v)ab— (1 —v)a?
—(1—=v)b%.

By Lemma 2.1, we have
va? + (1 =v)b*+2(1—v)ab— (1 —v)a> — (1 —v)b* < (a"bl_")2

and so 5
(va+(1-v)b)* < (@' ") + (1 —v)*(a—b)*.
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Hence, for all v € [0, 1],
(va+ (1 —v)b)* < (a"bl_")2 +s3(a—b)*.

This completes the proof. [l

It is easy to see that the left- and right-hand sides of the inequality (2.1) are greater
than or equal to the corresponding sides of the inequality (2.2), respectively. Therefore,
neither the inequality (2.1) nor the inequality (2.2) is uniformly better than the other.

By Lemma 2.1, we have the following result, i.e., a reverse inequality of (1.4).

THEOREM 2.2. If a, b >0 and 0 <v < 1, then
(a+b)* < (a"bl_"—l—al_"bv)z—I—Zso (a—Db)?, (2.3)
where so = max {v, 1 —v}.
Proof. By Lemma 2.1, we have
(a+b)*— (@b +a'p")? = @ +02— (a'b' ) — (a'b")°
=va®+ (1 —v)b>— (avblfv)2 + (1 —v)d?
+vb? — (al_vb")2

< so(a—b)” +s0(a—b)*
= 250 (a—b)*.

This completes the proof. [

3. Some inequalities for unitarily invariant norms

In this section, we first establish reverses of the inequalities (1.6) and (1.8) and
then give some other inequalities for unitarily invariant norms, which are based on the
inequalities (2.1)-(2.3).

By Theorem 2.1, we have a reverse inequality of (1.6).

THEOREM 3.1. Let A, B, X € M,, such that A and B are positive semidefinite. If
0<v<, then

12
[vAX + (1 —v)XB|; < ||[A"XB" ||, + s3 ||AX — XBJ|3,

where so = max {v, 1 —v}.

Proof. Since every positive semidefinite matrix is unitarily diagonalizable, it fol-
lows that there are unitary matrices U, V € M,, such that

A=UMNU*, B=VAV",
where

Al:diag(lla"'7zfn)7 A2:diag(.ul7"'nun)a z’ia .ui>0a i L.
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Let Y =U*XV = [y;;], then
VAX+(1=v)XB=U (VAiY + (1 =v)YA)V* =U [(vAi+ (1 —v) i) yij| V",
AX =XB=U[(Ai—uj)yijlV*
and
A'XB'Y = U [)L},u}*vy,-j} Vv*.
By the inequality (2.2), we have
2 Z 2 2
[VAX + (1 —v)XB||; = _Zl(vlﬁ(l —v)1)” [vij]
i,j=
n 7v 2 2 n 2
3 (4w ) il 43 S (i)l
i,j= i,j=

|A*X B~ ||+ 53 | AX — XB|3.

N

This completes the proof. [l
By Theorem 2.2, we have the following result, i.e., a reverse inequality of (1.8).

THEOREM 3.2. Let A, B, X € M,, such that A and B are positive semidefinite. If
0<v<l, then

IAX + XB||} < ||A"XB'~" +A'"XB"||> + 250 ||AX — XB||?,

where so = max {v, 1 —v}.

Proof. Since every positive semidefinite matrix is unitarily diagonalizable, it fol-
lows that there are unitary matrices U, V € M, such that

A=UMNU*, B=VAV*,
where
Ay =diag (A, An), Ao =diag (W, - Mp), Aiy i =2 0,i=1,---,n.
Let Y =U*XV = [y;;], we have
A'XB'"V+ATVXBY = U (AYAY Y+ ATYAY) VR
Therefore,
|A’XB' + AV X BY|2 = i (%V#TW lilfvtl;)z [y
ij=1

By the inequality (2.3), we obtain

> i+ ) |y

i,j=1

n 7v B 2 2 n 2
_ZI(UM} +] Vﬂ}) |yis] +2S0_Zl(7ti—#j)2 |yis]
L= L=

— ||A*X B!~ + AYXBY3 + 250 [|AX — X B3

|AX +XB||3

N
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This completes the proof. [

Kittaneh proved in [8] thatif A, B, X € M,, such that A and B are positive semidef-
inite and if 0 < v < 1, then

|AYX B~ + AV VX BY|| — 4ro||AY2XBY?|| + 210 |AX + XB||

< IAX +XB]|, 3.0

where ryp = min{v, 1 —v}. This is a refinement of the second inequality in (1.7).
Here, we have a reverse inequality of (3.1).

THEOREM 3.3. Let A, B, X € M,, such that A and B are positive semidefinite. If
0<v<l, then

IAX +XB| < |[A"XB'~ + A" X B|| — 45 HA1/2X31/2H + 250 ||AX + XB]|,
where so = max {v, 1 —v}.
Proof. 1f

|[AYX B!+ ATVXBY|| — 4s0||A2XBY?|| + 250 | AX + XB||

3.2
< |IAX + XB||, (3-2)

then it follows from (3.1) and (3.2) that
2||AXB' "+ ATXB|| - 4|4 1XB V|| +2]|AX + XB|| <2|AX +XB] .

So,
|aXB' = x| < 2[axB|,
which contradicts the first inequality in (1.7). This completes the proof. [

In view of the inequalities (1.7) and (3.1), one may ask whether it is true that

2||AY2XBY?|| — 4ry||AV2XBY?|| +2r0 |[AX + XB||
< ||A"XB'" +A"VXBY

)

where ro = min{v, 1 —v}.
This is refuted by the following example

51 10 41
= (1) =G o= (1)

v=1, =1l

)

Let A, B, X € M,, such that A and B are positive semidefinite. If 0 < v < 1, then
the following inequality holds (see [6]):

A XB"|| < v[AX| + (1 —v) | XB]. (3.3)
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Recently, Kittaneh and Manasrah [3] presented a refinement of (3.3):

2
14X B[+ ro (VTAXT = VIXBI)” <vlAX|+(1=v) |XB,  (3.4)

where ryp = min{v, 1 —v}.
Next, we ask whether the reverse of (3.4):

v[AX| + (1—v) ||XB| < ||[A"XB'~ VH—i—so(\/\AX —M\XB) (3.5)

is true or not, where so = max {v, 1 —v}.
It is not always true; we give two examples as follows:

(5 — (10 (3 =2 o
2= (557) 2= () 2 (Bn?) e

then we have
v||AX|, + (1 —v) | XB|, =7.3125

and

2

However, if we choose

(2 2 (10 (4 2 o
A‘<—24 ) X‘(m)’ B‘(—zz ) N0=V=ss

then we have
v||AX||, + (1 —v) || XB|, = 5.2915

and

2
|A"XB ), + 50 <\/AX||2 - \/XB||2) —49112.

It should be pointed out that although the inequality (3.5) doesn’t hold, the follow-
ing inequality is true:

2
1—
VIAX+ (1) |XB] < [AX] [XB]' + 5o (VIAXT — VIKB)

which is a direct consequence of the inequality (2.1). Note that this inequality is clearly
weaker than the inequality (3.5) by the following result [9]:

LEMMA 3.1. Let A, B, X € M, such that A and B are positive semidefinite. If
0<v<, then

[A7XB"™|| < lAX )" | XBI| '
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Let A, B, X € M), such that A and B are positive semidefinite. In view of the
inequality (2.1), one may ask whether the following result is true or not:

|A"XBY + AT XB||3 > [|vAX + (1 —v) XB|3
+]/(1—v)AX +vXB|;
+2 (IAX B3 — solAX ~ XB3)

where 0 < v <1 and 5o = max{v, 1 —v}.
The inequality above is not always true, as the next counterexample shows:

(250 (10 (160 1
A_<O 4>, X_<01)’ B_<O 9>7 V=3 =50.

We obtain that
2
[4XB' =+ AXBY = 24 PB2 | < 1744
and

IVAX 4 (1~ ) XBJ3 + [[(1~ ) AX B2 +2 (JAXB]3 — s0 X — XB]2)
2 2 2
= LA+ B|5+2|AB|5 — |A - B| =323411.

Next, we give another improvement of the inequality (3.3).

THEOREM 3.4. Let A, B, X € M,, such that A and B are positive semidefinite. If
0<v<, then

v —v||2 2 2
JA"XB'™||" + rg (JlAX || — [ XBI)* < (v]|AX |+ (1 —v) | XB|)

where ro = min{v, 1 —v}.

Proof. By Lemma 3.1 and the inequality [3]:
(a"bl*")2 +ro(a—b)* <va®+ (1 —v)b?,
we have

2
v — 2
(1ax | 1B~ + 3 (14X - IXB])
2
(vlAX] + (1 =v)[[XB]))".

larx B! |[* + 73 (llax]| - |1XBIl)?

NN

This completes the proof. [l

Finally, we give an inequality involving the trace norm and the Hilbert-Schmidt
norm. To do this, we need the following lemma (see [1, p. 48]).

LEMMA 3.2. Let A, BEM,,. Then

n

Y 55 (AB) < 351 (A)s; (B).

J=1 J=1
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THEOREM 3.5. Let A, B € M, be positive semidefinite. If 0 < v < 1, then
tr(vA+(1—v)B) <||A”||, HBI_VH2 + 50 <trA +1rB—tr ’Al/ZBmD ,

where so = max {v, 1 —v}.

Proof. By the inequality (2.1), we have

v (A) + (1) 55 (B) < 55 (4) s} (B) 50 (5 (4) 51 8))

for j=1,---,n. Thus, by Lemma 3.2 and the Cauchy-Schwarz inequality, we obtain

tr(vA+(1—v)B)
= vtrA—|— (1— v)trB
= Z (vsj (A) + (1 =v)s; (B))

n

»Ew+mzCHMﬂW®Y

©
<

AY)s; (B +m2(U+MD mz“ﬂ)%@

©
<

/\ HMsuMs

(
(
1/2
) SB) | Aso|trA+rB— Y s; (A1/2B1/2)>
j=1
||A"||2 |B1 V| +S0 trA+trB tr|A1/2Bl2})

This completes the proof. [l
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