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Abstract. In the present paper, Hermite-Hadamard inequality for point-wise convex maps is
given. Jensen type inequality for the Legendre-Fenchel conjugation is also established. Ap-
plications are given to the case of quadratic functionals and positive operators.

1. Introduction

Let Q be a p-measurable set such that |Q| > 0. Let D be a nonempty convex
subset of R and f: D — IR be a convex function. Let ¢ € L!(Q) be such that ¢ (x) € D
almost everywhere and fo ¢ € L!'(Q). Then, we have the integral Jensen inequality

f(ﬁ i ¢(x)du(x)> < g | fowauto. (L.1)

which provides a large utility in various mathematical contexts. As consequence, the
following double inequality

f<a+b)< I Lbf(x)dx<M (1.2)

2 b—a 2 ’

is known as Hermite-Hadamard inequality for convex functions f : [a,b] — R. Such
inequality is very useful in many mathematical contexts and contributes as a tool for
establishing some interesting estimations, [1, 2, 3]. For instance, several mean inequal-
ities can be obtained via inequality (1.2). The following examples explain this latter
situation.

EXAMPLE 1.1. Let a,b > 0 with a # b. The following double inequalities

a+b\ ! loga—logh a'+b7!
< < )
2 a—>b 2
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b
\/— < (b ) \ a + b7
a? 2
known, respectively, as the arithmetic-logarithmic-harmonic and arithmetic-identric-
geometric mean inequalities can be deduced from the Hermite-Hadamard inequality by
choosing f(x) = 1/x and f(x) = —log x, respectively.

As well known, inequality (1.2) has an extension for real-valued convex map-
ping with variables in a linear vector space E in the following sense: Let C C E be
a nonempty convex subset of £ and ¢ : C — R be a convex mapping, then for all
x,y € C there holds

1
r(2 g/f((l—t)x—i—ty)dth. (1.3)
2 0 2
In particular, in every linear normed space (E, ||.||), we have
P P
T Py T LA w

for all x,y € E and every real number p > 1.

Now, let H be a real or complex Hilbert space with its inner product (.,.) and the
associated norm ||.||. A real function F defined on an interval J is said to be operator
monotone increasing if for all bounded self-adjoint operators A and B, defined from H
into itself, with spectra in J,

A<B= F(A) <F(B),

for the Lowner partial ordering: A < B if and only if B— A is positive semi-definite.
The operator convexity and concavity of F are defined in a similar way.

With this, analogue of inequality (1.3) from scalar convex mapping to operator convex
one can be obtained for particular cases. Let us observe the following example.

EXAMPLE 1.2. Let A and B be as in the above. Inequality (1.4) with x = Au,
y=Bu,uc H and p =2 yields
| Au]|> + || Bu]|>
> .

HAIH—Bu 2

1
5 g/ (1 —2)Au + tBu||*dr <
0

This, with the fact that ||u||*> = (u,u) for all u € H, can be written as

<<#>2u7u> < /01 <((1—t)A+zB)2u,u>d, < <<A2;Bz> uu>

or in terms of Lowner operator order
2
A+B ! 2 AT+ B
(%) </ <(1—t)A+zB> dt < er ,
0

which is an analogue of inequality (1.3) for the convex operator map A —— AZ.
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2. Point-wise convexity

. . . . . =H
We preserve the same notations as in the previous section. The notation R refers
to the space of all functions defined from H into R = RU {—oo, 40} equipped with
the point-wise partial ordering,

v f, gGKH7 f<g < YucH f(u)<gu),
where we extend the structure of R on R by setting
VxeR, —co<x<+oo, (d00)4x=400, 0.00=00,

With this, let 4" be a nonempty convex subset of R’ and ®: 4 —TR" bea map. We
say that @ is point-wise convex if for all f,g € % and all real ¢ €]0, 1] there holds

O((1-1)f +18) < (1=1)®(1) +1D(g).

The point-wise concavity and point-wise monotonicity notions can be defined in a sim-
ilar manner. ~

Let R:=RU{+eo} and f: H — R, the notation f* stands for the Legendre-
Fenchel conjugate of the functional f defined by

V' €H f(u) = sup{Re(u,u) — f(u)} = sup {Re(u,u’)— f(u)},

ucH ucdom f

where dom f refers to the effective domain of f defined by
dom f:={ucH, f(u) < +oo}.

The bi-conjugate duality f —— f** := (f*)* is defined similarly. It is well known that
f=f* if and only if f € T'o(H), where the notation I'y(H) refers to the cone of all
convex lower semi-continuous functionals that are not identically equal to +eo. We
denote by ¢ = (1/2)||.||> the unique self-conjugate convex functional.

An important and typical example of R¥ — functional having good properties is fx
defined by

VueH fa(u) = (1/2)Re(Au,u),

where A is a bounded linear operator defined from H into itself. The functional f4 is
quadratic in the sense f4(Au) = |A|>f4(u) for all u € H and all complex number A .
It is easy to see that the conjugate operation preserves the quadratic character, i.e. if
f is quadratic so is f* and every continuous quadratic functional can be written in the
form f4 . For further details about the above notions, we refer the reader to [4, 11] for
instance.

Now, we will state some examples of mappings involving functional variables and
having some interesting properties.
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EXAMPLE 2.1. The first important example of mapping with functional variable
is the conjugate duality map f — f*. It is well-known that if A is a positive definite
operator then, f; takes the explicit form,

Vut € H  fi(w') = (1/2)(A " u* u*).
In another way, the conjugate operation can be interpreted as an inverse in the sense

(fA)* = fA*la

for every positive definite operator A defined from H into itself. Further, it is well-
known that the map f —— f™ is point-wise convex.

EXAMPLE 2.2. For f € Ty(H) and u € H, we set

- /1 o) - ((1 —t)a+tf)*(u)

dt,
0 t

which is the Logarithm of the functional f in convex analysis introduced in [6]. This
functional logarithm extends the logarithm of a positive definite operator A in the sense
that

g(fA) = flog A-

As studied in [6], the map f+—— Z(f) has analogue properties of that A — log A.
In particular, f — Z(f) is point-wise concave and £ (f*) = —Z(f). This justifies
again that the conjugate operation can be interpreted as an inverse in some sense.

EXAMPLE 2.3. Let f € Tg(H) and 0 <m < 1, for u € H define

: oo sm—1 *
(m) _ Sln(mﬂ) /+ t 1 t «
S (u) - L T l+t6+l+tf (u)dt, (2.1)

which is the convex better m-iterate of f introduced in [7]. When m=1/n, n > 2
integer, f (1/n) is said the convex n-th root of f. As shown in [7], the functional f(")
is a reasonable extension of A” from the case that the variable A is a positive operator
to the case that the variable is a convex functional in the following sense

(fa)") = fan.
Further, f — f(") is point-wise concave.

Now, we will observe the following question: what should be the analogue of (1.1)
and (1.2) when the scalar-valued convex function f is a functional-valued point-wise
convex map @ and the scalar variables @ and b are functional variables f and g.

The fundamental goal of this paper is to give an analogue of inequality (1.1) for
the point-wise convex duality map and analogue of (1.2) for a point-wise convex map.
As consequence we deduce that of f — f*, f+— Z(f) and f — f™ . In the
quadratic case, we immediately obtain those of operators.
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3. Hermite-Hadamard inequality for point-wise convex maps
Our first main result is recited in the following.

THEOREM 3.1. Let € be a nonempty convex subset of RA and ®: ¢ — RH
be a point-wise convex map. Then the functional double inequality

@(%) < /OICD((I —t)f+tg)dz < w 3.1)

holds for all f,g € €.
If ® is point-wise concave then the above functional inequalities are reversed.

Proof. First, we notice that the functional variables f and g of the map ® can
take the value 4o and so the functional equalities f — f =0 and f —g= —(g— f) are
not always true. For the same, the functional inequalities f < g and f — g < 0 are not,
in general, equivalent. With this, it is easy to verify that

frg=(1=0)f+1g)+ (tf+(1-1)g),
forall f,g € R and ¢ €]0,1[. By the point-wise convexity of ® we then have

(f) +2(g)

> (3.2)

@(%) < %(@((1 —1)f+1g)+D(tf+(1 —t)g)) <

Integrating the three sides of (3.2) and remarking that
1 1
/ cp((l —t)f+tg>dt = / cD(tf+ (1 —t)g)dn
0 0

we deduce the desired result. [l

If we apply Theorem 3.1 for the point-wise convex map f —— f* on RY we
obtain the following result.

COROLLARY 3.2. Let f,g € RH then there holds

(ﬂf </01 <(l_t)f+tg>*dz< [ ts (3-3)

2 2
Now, applying successively the above theorem for the point-wise concave maps

f— 2(f) and f— £ on T'y(H), we immediately obtain the following.

COROLLARY 3.3. Let f,g € To(H) and 0 < m < 1 be a real number. Then we
have the following

w < /Ol,,gﬂ((l —t)f+tg>dt <$<¥>.

f(m) + g(m) 1 (m) f+ g (m)
s () Ta< (5F)
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REMARK 3.1. The double functional inequality (3.3) implies that

(f*;-g*>*< </01 ((l—t)f—ktg)*dt)*é #

Setting

*

w0 =(E5E) L 200 = ([ (a-0r+m) @) |

which are respectively the harmonic and logarithmic functional means of f and g, we
obtain the arithmetic-logarithmic-harmonic functional mean inequality, [8]

A8 <L) < (.0)= T 5L

In particular, choosing f, g : R — R such that f(x) = (1/2)ax?, g(x) = (1/2)bx* with
a >0, b >0, we find again the statement of Example 1.1.

As application for bounded linear operators, Theorem 3.1 when combined with
Examples 2.1, 2.2, 2.3 yields the following result.

COROLLARY 3.4. Let A and B be two positive definite operators defined from H
into itself. Then one has

A+B\ ' -1 A'4B!
_— < — < —. .
( ! ) \/O (1-na+1B) ar < - (3.4)

log A+log B _ (! A+B
REATIEE < g ((1-nasip)ar<iog (P3F). 69

2 0 2

An BT m_ (A+B\"

< — < | — .

7 \/o ((1 t)A+tB> dt\< 2 )

Various operator mean inequalities can be deduced from the above. As examples,
we may state the following.

EXAMPLE 3.1. Since the map X —— X! is operator decreasing (on the convex
cone of positive invertible operators) then inequality (3.4) implies that

-1

Alpp 1\ 1 1 A+B
_ < — < —
( 7 ) < </o ((1 t)A—|—tB> dt) <S5

. (A—1+B—1

Settin
& —1
H(A,B): 5 ) =24(A+B)"'B,

-1

L(AB) = (/01 (1 —t)A+tB)1dt) ,
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A+B
o/ (A,B) = —
which are, respectively the harmonic, logarithmic and arithmetic monotone operator
means, we obtain

H(A,B) < ZL(A,B) < (A,B),
called the arithmetic-logarithmic-harmonic operator mean inequality, see [8]. In the
scalar case, the above double inequality is reduced to
2ab < b—a <a+b7 atb.
a+b " logb—loga 2

EXAMPLE 3.2. The double operator inequality (3.5) is equivalent to

A+B

log A+log B 1
expu jexp/ log ((1 —t)A+tB>dt = —
0

2

where < is the chaotic partial ordering defined by, A < B if and only if log A <log B.
In terms of operator means we obtain

¢Y9(A,B) <€.9(A,B) = </ (A,B),
which is the arithmetic-chaotic identric-chaotic geometric operator mean inequality,
with | |
EY(A,B) :=exp (E log A+ Elog B)

is the chaotic geometric operator mean of A and B, [5], and

1
€7 (A,B) = exp/ log ((1 —t)A+tB>dt
0

is the chaotic identric operator mean of A and B, [9, 10].

We end this section by stating another application for bounded linear operators.
In what previous we have seen that if A is a positive definite operator then (fy)* =
f4-1. In the case where the operator A is only positive semi-definite, i.e. not necessary
invertible, and A'/2 denotes the square root of A (i.e. the unique positive semi-definite
operator X such that X? = A) then it is well known that

(fa) () = (1/2)[[(A"2) ul® ifw € ran A'2, (fa)"(u) = +oo else, (3.6)

where (A!/2)* refers to the pseudo-inverse of A'/2. It follows that, A < B if and only
if ran A'/? C ran BY/? and ||(B"/?)*u| < ||(AY?)"u| for all u € ran A'/?. This when
combined with Theorem 3.1 yields the following result.

THEOREM 3.5. Let A and B be two positive semi-definite operators defined from

H into itself. Then
12 A+B\'?
ran AV Nran BV/? C ran((l —t)A—HB) C ran (%) (3.7)
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holds for all t € [0, 1] almost everywhere, and
42 2
A+B\'? ! 2\t
H <<L> ) u‘ </ (((I—I)A—HB) ) u
2 0

1 1
< IRl 4 (B2l
holds for all u € ran A'/* N ran B'/2.

dt

2

The above theorem has many interesting consequences. For instance, the double
inclusion (3.7) gives us new good information. More precisely, the following result
holds.

COROLLARY 3.6. Let A and B be two positive semi-definite operators defined
from H into itself. Then one has

1/2 A+B\'?
max ran((l —t)A—i—tB) =ran | —— ,
0<r<l1 2
where the maximum is taken with respect to the set-inclusion partial ordering, i.e. M C

HNCH,M<N ifandonly if M CN.

4. Jensen inequality for Legendre-Fenchel conjugation

Let .7 be a nonempty set and H a Hilbert space. For fixed r € 7, let F(t,.) :
H — IR which we will briefly write F;. The functional F* : H — R denotes the
conjugate of F; for fixed t € .7 . Now, we are in a position to state the integral Jensen
type inequality, recited in the following.

THEOREM 4.1. Let dv(t) be a probability measure on 7 and (F;);c 7 be a fam-
ily of measurable functions with respect to dv(t). Then, the following inequality holds

(/gF,dv(t)y < /7E*dv(t)'

Proof. By definition, we can write for all u* € H

(/f/Edv(O)*(;ﬁ) = sup (Re(u*’u>—F,(u)>dv(t),

ucHJ T
or again

(/?Edv(t)>* (u") < / sup (Re(u*,u) —E(u)>dv(t).

T ucH

The desired inequality follows, thus completes the proof. [l
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Theorem 4.1 has many consequences involving interesting functional inequalities.
For instance, the Hermite-Hadamard type inequalities proved in the above section can
be again deduced from the above theorem by setting

F=(1-10)f+tg, 7 =[0,1], dv(r) = dt.

Further, we have also the following results.

COROLLARY 4.2. Let (F,);co be afamily of To(H)-functionals. Then, we have
the following inequality

R ( /7Edv(t)) > /7$(E)dv(t).

Proof. For s €]0,1] we can write

o ((1 —s)6+s/7Edv(t)>* —0— (/7 ((1 —s)a+sF,)dv(z))*.

According to Theorem 4.1, we have

oc— ((1 —s)G—l—s/quv(t)) > /? <G— (1 —s)0+sE)*>dv(t).
By Example 2.2 and Fubini Theorem we deduce the desired result. [

COROLLARY 4.3. Let (F;);co be as in the above, then the following inequality

holds -
( /f/Edv(t)) > /7Ft(m)dv(t).

Proof. Similar to that of the above corollary. We omit the routine details. [

As application for linear operators, Theorem 4.1 combined respectively with Ex-
amples 2.1, 2.2, 2.3 gives the next result.

COROLLARY 4.4. Let (< );co be a family of positive definite operators defined
from H into itself. Then the following operator inequality holds

(/7sztdv(t)>l < /yﬁft*ldv(t).
log </{q42f,dv(t)> > /glogszf,dv(t).

(/ﬁ/ﬁﬂdv(t))m > /f/ﬁftmdv(t),

REMARK 4.1. With some precautions, the above notions and their related results
can be extended from the case of a Hilbert space to the case of a locally convex linear
space.
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