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Abstract. Motivated by a recent refinement of the scalar Jensen inequality obtained via linear
interpolation, in this paper we develop a general method for improving two classes of Jensen-type
inequalities for bounded self-adjoint operators. The first class refers to a usual convexity, while
the second one deals with the operator convexity. The general results are then applied to quasi-
arithmetic and power operator means. As a consequence, we obtain strengthened forms of the
inequalities between arithmetic, geometric and harmonic operator means. We also obtain more
accurate Young-type inequalities for unitarily invariant norms as well as more precise relations
for some important jointly concave mappings.

1. Introduction

Throughout the paper, let H be a Hilbert space and let %),(H) be the semi-space
of all bounded self-adjoint operators on H . Further, let " (H) and %% (H) respec-
tively denote the sets of all positive and positive invertible operators in %;,(H). The
weighted operator arithmetic mean V,, geometric mean f;, and harmonic mean !, for
t€[0,1] and A,B € B"1(H), are defined as follows:

AV,B=(1 —1)A+1B,
Afi:B =A% (A"2BA"7)'Az,
AWB=((1-NA"" +B") ",

If + = 1, we write A!B, AfB, AVB for brevity.
Like in the real case, the arithmetic-geometric-harmonic operator mean inequality
asserts that
AV,B > At,B>A\B, t€]0,1], (1)

with respect to the operator order. Both real and operator mean inequalities lie in the
field of interest of numerous mathematicians. In the last ten years, a considerable atten-
tion has been given to developing methods for improving these inequalities. In 2011,
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Furuichi [8] (see also Kittaneh et.al. [15]), established the following refinement of the
operator arithmetic-geometric mean inequality in a difference form:

AV,;B—A%B > 2ry(t) (AVB—AtB), ro(t) =min{z,1 —1¢}. )

Moreover, Zhao and Wu [25], derived a more accurate estimate for the inequality (2):
If 0 <7< % and ri(t) = min{2ro(t), 1 — 2ro(t)}, then

AV,B—A4B > 2 (AVB—A$B) +ri(1) (AfB — 24 B+A), 3)

while for % <t <1, one has
AV,B—A4B >2(1 —1t)(AVB—AfB)+r (1) (AﬁB - 2Aﬁ4§B + B). 4

For some related refinements of mean inequalities, the reader is also referred to recent
papers [3], [22], [23], and references therein.
Inequalities (1), (2), (3) and (4) are established via improved versions of the scalar
inequality
(1-t)a+th>a"7'', a,b>0,0<r<1, (5)

usually referred to as the Young inequality, and by virtue of monotonicity principle
for bounded self-adjoint operators on a Hilbert space: If X € %),(H) with a spectrum
Sp(X), then f(z) > g(¢), t € Sp(X) = f(X) > g(X), provided that f and g are real
valued continuous functions (for more details, see [9]).

On the other hand, utilizing a suitable linear interpolation of a convex function,
Choi et.al. [4], obtained a general refinement of the scalar Jensen inequality. Recall
that a function f : I — R is said to be convex on interval [ if for all x,y € I and all
t€10,1]

(L=0)f(x)+2f(y) = f((1 =1)x+1) ()

holds. If the inequality in (6) is reversed, then f is said to be concave. In this article,
the inequality (6) will be referred to as the scalar Jensen inequality.

As we previously announced, we quote the refinement of the scalar Jensen in-
equality derived in [4]. If f:[0,1] — R is a convex function and N is a nonnegative
integer, then

N-1 2"

(L=0)f(0) +2f(1) = f(t) = 3 rn(t)ZAf(n,k)%(k !

Lt
n—=0 k=1 22

st =1 (G )4 (5) -2 (Gt ).

the functions r,(¢) are defined recursively by

)(t)7 @)

where

ro(t) =min{z, 1 —¢}
ra(t) =min{2r,_;(t),1 —2r,_1 ()},
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and where ) stands for a characteristic function of the corresponding interval. Any
summation having quvz_ol is assumed to be zero for N = 0, therefore in this case
the inequality (7) coincides with (6). Moreover, since f is convex, it follows that
Ag(n,k) > 0, therefore (7) represents the refinement of the inequality (6). In particular,
if N =1, the right-hand side of the inequality (7) becomes ry()Af(0, 1) providing the
well-known refinement of the Jensen inequality (for more details, see [11]):

(L=0)f(0)+1£(1) = £(t) = ro(e) (f(0) + (1) —2£(3)) -

It has been shown in [4] that the functions r;,, can be rewritten in an explicit form

_J2—k+1, << 2]
ra(t) = _on 2%—1 k
k—2 Z, on+T <t< 21

for k=1,2,...,2".
In particular, applying the inequality (7) to a convex function f(¢) = a'~'b', a,b >
0, 7 €[0,1], one obtains

(I—=1t)a+1tb
Nl E T S L S L B S O 8
Zal_tbt—l- 2 ra(t) Z (az WL hontl g2~ okl pont )2%(u L)(Z), ®)
n=0 k=1 7o

which represents a refinement of the Young inequality (5).

Motivated by the inequality (7), in this paper we develop a general method for
improving two classes of Jensen-type inequalities for bounded self-adjoint operators
on a Hilbert space. The first class refers to mere convexity, while the second one deals
with the operator convexity.

The paper is divided into five sections as follows: After this Introduction, in Sec-
tion 2 we obtain the improved class of Jensen-type inequalities for convex functions.
The main result is then applied to quasi-arithmetic and power operator means. As a
consequence, we obtain improved forms of inequalities between arithmetic, geometric
and harmonic operator means, presented in the Introduction. In Section 3 we derive a
similar refinement for a class of Jensen-type inequalities regarding operator convexity.
The main result is also applied to quasi-arithmetic and power operator means. In Sec-
tion 4 we consider some mappings possessing the so-called joint concavity property.
The most important are connections, the heart of the famous theory developed by Kubo
and Ando [18]. Namely, the operator means are defined via connections and there is an
one-to-one correspondence between connections and nonnegative operator monotone
functions on R . By virtue of the improved Jensen-type inequality from Section 3 we
obtain the strengthened form of the joint concavity property, and as an application, we
obtain refinements for the weighted operator versions of the Holder and Minkowski in-
equalities. Based on the refined Young inequality (8), in the last section we give several
strengthened Young-type inequalities for unitarily invariant norms.
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2. A unified treatment of the improved Jensen operator inequality
for convex functions

Based on the inequality (7), in this section we provide a unified approach to the
operator Jensen-type inequality referring to a usual convexity. In this regard, our first
step is to extend relation (7) to hold for an arbitrary interval. We have the following
simple result.

LEMMA 1. Suppose f : [a,b] — R is a convex function and let N ba a nonnega-
tive integer. Then the inequality

(1=0)f(a)+1f(b) = f(1 —t)a+1b)

N—1 2" (9)
>3 EAfab”k)X(kT 1)
n=0 k=1

holds for all t € [0,1], where
2" —k+1 k—1 —k k
Ag(a,b,n,k) :f< o a+ T )+f< a+—b)

2l 2k 41 2k—1
_2f< o+l a+ o+l b)'

If f :[a,b] — R is a concave function, then the sign of inequality (9) is reversed.

Proof. The inequality (9) follows directly from (7) by replacing f(¢) with a func-
tion f((1 —r)a+tb), which is obviously convex on [a,b]. The reversed inequality
for the case of a concave function f follows by using the fact that the function —f is
convex. [

REMARK 1. Due to the Jensen inequality, it follows that A¢(a,b,n,k) > 0. There-
fore (9) represents the improvement of the Jensen scalar inequality (6).

REMARK 2. According to the inequality (9), in this paper we deal with Jensen-
type inequalities including two points (or two operators in the operator case). On the
other hand, it has been shown in [11] thatif f:7 — R is convex function and 25-;1 wi =
1, w; > 0, then the relation

k

max {w,}]k (f,x) Z (Z‘wxl) > mm {w,}]k(f, x), (10

1<i<

where ji(f,x) =35, f(x;) —kf (%35 x;), holds forall x = (x1,x,...,x;) € I¥. The
first inequality in the above relation represents the converse while the second one pro-
vides the refinement of the Jensen inequality. It should be noticed here that the inequal-
ity (9) with N = 1 and the second inequality in (10) with £ = 2 coincide.
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Now, by virtue of the functional calculus we obtain the following Jensen-type
inequality for bounded self-adjoint operators on a Hilbert space. Throughout, 1y stands
for an identity operator on a Hilbert space H .

THEOREM 1. Suppose I is an interval in R, let d € 1, andlet N be a nonnegative
integer. If f:1— R is a continuous convex function and X € 9y (H) such that Sp(X) C
1, then the inequality

(1) /(1) 1) — (1~ )1 +1)
N-1 2" (11)
n=0 k=1

where

Ap(dly, X ,n,k) :f(lesz;lX) +f(d1HV2LX) —Zf(dIHVZ%X),
7 n on
holds for all t € [0,1]. If f:1— R is a concave function, then the sign of inequality
(11) is reversed.

Proof. Let x € I. We will first show that the scalar inequality
27!
(1=0)f(d)+1£() = f((1 ~1)d+1x) > z ) 3 A R)x e 1)) (12)
k=1
holds for all x € I and ¢ € [0,1]. If x > d, then the above inequality holds due to (9).
Otherwise, if x < d, then, employing (9) with a = x and b = d yields the relation

on

N—1
(L0 1)~ F((1 =4 1d) > T 1) S At m b g0 5)0)
n= k=1

Now, let u=1—1¢, t € [0,1]. Then X(k & )(l —u)= X2k, znfm)(u) holds for all
on on

u € [0,1]. Moreover, since Af(x,d,n, k) = Af(d x,n,2" —k+1) and r,(u) = r, (1 —u),
due to symmetry, the previous inequality reduces to

(1 =u)f(d) +uf(x) = f((1 —u)d + ux)
27!
= Zr,, ZAf dx,n,Z" k+1)X(2n k 2n2k+1)(14),
= k=1
which clearly coincides with (12). Hence the inequality (12) holds for all x € [ and
t€[0,1].

Now, continuous functional calculus provides for the function f, which is contin-
uous on [ to act on the self-adjoint operator X . Order preserving property for operator
functions provides that (12) holds if we substitute x by X . Hence the statement of the
theorem is true. [

Our next step is to give a form of Theorem 1 which will be more suitable for our
applications.
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COROLLARY 1. Let I be an interval in R and let d € I. Suppose A € 7+ (H)

and B € %,(H) are such that Sp (A’%BA’%) CI. If f:I— R is continuous convex
function, then the inequality

(1—1)f(d)A+1A? fF(A"2BA™2)A> — A2 f((1—1)d1 +tA 2 BA™7)A?
N 2z 1 1 1 1 (13)
> Y ralt) EAfAf(d,A*zBA*z7n7k)Af;¢(u ),
n=0 k=1 e
where

1

Ap(d, A" BA™S k) =f (A’% (dAVkZ,_nlB)A*%) tf (A’? (dAVZ_;%B>A’%>

)
holds for all t € [0,1]. If f:1— R is a concave function, then the sign of inequality
(13) is reversed.

[N

_2f <A5 <dAVMB) A-

on+1

Proof. We utilize relation (11) with X = A~2BA~% . In addition, multiplying the
inequality by A2 both-sidedly, which preserves the operator order, we obtain (13). O

Our first application of Corollary 1 refers to quasi-arithmetic means. Let ¢ : I — R
be a continuous strictly monotone function. We define

Mo (A,Bit) = ™' (1-1)p(A) +19(B)),  1€[0,1],

where A, B € %;,(H) are such that their spectra are contained in the interval I. In this
regard, Corollary 1 can be rewritten in the following form:

COROLLARY 2. Suppose @,y : 1 — R are continuous strictly monotone functions
andlet 1 € 1. Further, let A€ 7 (H) and B € %, (H) be such that Sp(A’%BA’%) C
1. If N is a nonnegative integer and @ oy~ is well-defined and convex on y(I), then
the inequality

Alg (M (1H,A*%BA7;:))A% _Alg (MW(IH,A*%BA*%;tDA%

®

N-1 2 . 1 . (14)
= 2 rn(t) EAQA(P7W(A773A7§7n7k>A7X(/f2;nl_2L)(t)v

n=0 k=1 2

where

holds for all t € [0,1]. If oy~ is a concave function, then the sign of inequality (14)
is reversed.
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Proof. Tt follows from the inequality (13) with the function @ oy~ !: y(I) — R
and with u/(A’%BA’%) and y(1) instead of A"2BA~2 and d respectively. LI

The most common example of a quasi-arithmetic mean is a power operator mean
defined by

1
= ) (1=0A"+1B)7, r#0
M50 {exp((l —1)logA +tlogB), r =0, "

where A,B€ %7 (H).
Now, taking into account the Corollary 2 we obtain the improved series of inequal-
ities for power operator means.

COROLLARY 3. Let A,B€ %" (H) andlet t € [0,1].

(i) If either s <O<rorr<0<sor0<r<s ors<r<0, then holds the
inequality

APM(15,A"2BA %;1)A% —ATM; (1y,A 2 BA™%;1)A%

- on (16)
>3 () S APA, (A TBA %, k)AZX(L 1))
n=0 k=1 e

where

Asr(Xon k) = MY (1, X3 550 + MY (1, X3 57 ) —2M5 (10, X5 21 ).
Further, if 0 < s <1 or r < s <0, then the sign of inequality in (16) is reversed.
(ii) If r <O, then

A% logMy(15,A"2BA™2;1)A? — A logM, (1,A” 2 BA%;1)A%

Nt X 1 1 17)
> rat) Y, A2A(A"2BA 2,n,k)A2%(k2;n1 2L)(z),
n=0 k=1 2

where

Ar(X,n,k)zlong(IH, ; 2,, )+logM (IH, ,2,,)
- ZIOng(lH,X, 2])<1+11)
while for r > 0 the sign of inequality is reversed.

Proof. The proof is a consequence of Corollary 2, accompanied with particular
choices of functions ¢ and y.
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First, set @(r) =¢* and y(¢t) =1", where s and r are real parameters such that
r# 0. The function (@oy ") (1) = ¢+ is convex on R if $<0or2>1,whichis
possible in each of the following four cases: s <O <rorr<0<sor0<r<sor
s < r < 0. Therefore we obtain (16).

Conversely, the function (@oy~!)(r) =17 is concave on R provided that 0 <
2 < 1, therefore, if 0 < s <r#0 or 0#r <s <0, we have (16) with reversed signs
of the inequality.

It remains to consider non-trivial cases when one of the parameters r and s is
equal to zero. If r =0, then, setting ¢@(¢z) =¢* and y(¢) = logt, it follows that the
function (@ oy~ ') (r) = exp(st) is convex for every s € R, that is, we obtain that the
inequality (16) with » = 0 holds for all s € R.

Finally, if s = 0, then, putting ¢(¢z) = logz and y(z) =", it follows that
((p o l//fl) (1) = %logt. Obviously, this function is convex (concave) for r < 0 (r > 0),
which yields (17) and the corresponding reversed inequality. [

By virtue of Corollary 3 we can improve the arithmetic-geometric harmonic oper-
ator mean inequality (1) as well as its refinements presented in the Introduction.

REMARK 3. Since
_1 _1 _1 _1
My (14,A"2BA™ 251) =(1—1)1g +1A"2BA™ 2,
My (14,A"3BA"731) =((1 —£) 1z +1A7B'A?) )
and so,
1 1 1 1
A2M; (14,A"2ZBA™2;1)AT =AV,B,
A2My(14,A"2BA"2;1)A? =A1,B,

the inequality (16) with s =1 and r = —1 reduces to

AV,;B—A\\B
>N_l S Al 1B+A! B—2A! B (18)
/;Zbrn(t)kgl oa B AL B =24l %(/«2—7172%)(1),

where 0 <7 < 1. If N =1, the inequality (18) reduces to the well-known relation in
which the difference between the weighted arithmetic and harmonic mean is bounded
by the difference of the corresponding nonweighted means (see [24]):

AV,B—A\B > 2ry(1) (AVB—AIB).

1

REMARK 4. Since My (1i,A"2BA™7;1) = (A2BA™2)", it follows that

A>My(14,A”7BA™7;1)A% = AB.
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Therefore the inequality (16) with s =1 and » = 0 reduces to

AV,B—At,B

n

N—1
> ralt) Y, <AﬁuB+AﬁLB—2AﬁMB> Xt 4 (0);
= o 2 ol

T 537
i—1 21 2

19)

where 0 < ¢ < 1. This inequality provides more accurate arithmetic-geometric mean
inequality than the refinements presented in the Introduction. Namely, if N = 1, the
inequality (19) reduces to (2), while for N =2 we obtain inequalities (3) and (4) estab-
lished in [25].

REMARK 5. By virtue of Corollary 3, we can also improve the geometric-harmonic

mean inequality. Namely, since the function g(r) = —% is operator monotone on R

(see [9], p.9), it follows that (A#,B) ' < (AL,B) . Therefore, considering (16) with
s = —1, r =0 and multiplying the inequality by A~! both-sidedly, we obtain the cor-
responding refinement:

(AuB) "' — (at:B) "

N— 2"
> rn(t) 2 ((AﬁkznlB)_l + (AﬁthB)_l —2(Aﬁ2k13)_1) %(#%)(I)
n=0 k=1 on+1 21 3

3. Extension to operator convexity

The method for improving Jensen-type inequalities presented in the previous sec-
tion can also be applied to operator convex functions. Recall that a real valued contin-
uous function f on an interval / is said to be operator convex if

(1=0)f(A)+1f(B) > f((1-1)A+1B) (20)

holds for all ¢ € [0, 1] and for every pair of selfadjoint operators A and B on a Hilbert
space H whose spectra are contained in /. If the sign of inequality (20) is reversed then
f is an operator concave function.

It has been shown in [17] that for an operator convex function there is a more
accurate version of (20). More precisely, if f:1 — R is operator convex function, then

(1=0)f(A)+1f(B) = f((1 —1)A+1B)
A+B 21
> () 1)+ 18) 27 (257 ).
assuming that A and B are selfadjoint operators with spectra contained in the interval /.
It should be noticed here that the right-hand side of (21) represents the positive operator
due to operator convexity of f.

Now, motivated by the techniques presented in [4], we can obtain even more pre-
cise estimate than the relation (21).
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THEOREM 2. Let f: I — R be an operator convex function and let N ba a non-
negative integer. If A,B € 9By,(H) are such that their spectra are contained in I, then
the inequality

(1—=0)f(A)+tf(B)— f((1—t)A+1tB)
1

N— 2" (22)
ra(t ZAfABnk)X(’% an)(t)’
n=0 k=1

where

AAAJLmk):f<AV%7 >+f(AVkB> 2f<AVMlB>,

on+1

holds for all t € [0,1]. If f:1 — R is operator concave function, then the sign of
inequality (22) is reversed.

Proof. Let N be a nonnegative integer. Denote by @y (z), 7 € [0, 1], a parametric
function

N—1 2"
owl0) = (1 =00 (A) +1(B) = 3, nl0) A AB R 15,40
n=| =1

2 M

The starting point in our proof is to find a more suitable form of the above function. We
will show that the relation

N —k+1, k-1
(pN(t):(k—ZNt)f< AT o8 B)

Nk ok
N
+(2 t—k+1)f< N A+2NB>

(23)

holds for kz;Nl <t < 2% and k=1,2,... ,2N. In order to prove our assertion, we use
induction on N. Obviously, if N =0, then @y(t) = (1 —¢)f(A) +1f(B) so that (23)
holds.

Further, suppose that (23) holds for N and let %= <t < 3, m=1,2,..., 2V
We consider two cases depending on whether m is an odd or an even integer. It m=
21—1,1€N,then 5 <1< 3+t < 57 and therefore

N

(pN+1(t):(pN(t)—rN ZAfABNk)%(k_L
oN 79N

= (pN(t) — rN( )Af(A,B,N,l).

Clearly, since 12—_N1 <t < ;{, —L it follows that ry(t) = 2V — [+ 1. Finally, rewriting
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expressions for @y(r) and A¢(A,B,N,I), we have

N 141 -1
‘PNH(I):(zl—zNHt_l)f( Y B)

VL2141 21—1
N+1
+ (2 t—21+2)f< ST A+2N+lB>

NH 1 m—1
_ N+1
_(m—Z t)f( NI A+2N+1B>

ON+1 _ m
N+1
+(2 t—m+1)f< S A+2NHB>.

The case of an even integer is treated in the similar way. Namely, if m = 2, then

12’—,\,1 < g,{,;} <r< 2LN , which implies that ry (1) =1 — 2Nt . Therefore, as in the previous

case, we have
on+1(t) = on (1) —rn(t)Af(A,B,N, 1)

N _
=02 —20+1)f (uAJr LB)

2N 2N

VL2141 211
N+1
+(20-2 t)f( ST A+2N+IB)

N+1

_ (oN+1 —m m
=(2 t—m+1)f< SNTT A+2N+lB>

M —mt+1, m—1
N+1
+ (m—2 t)f( ST A—i—ZNHB),

so the relation (23) holds for all nonnegative integers N .
Now, let 7 € [0,1] and let k € {1,2,...,2V} be such that "2_—Nl << 2LN A straight-
forward computation shows that the convex combination of operators A and B, that is,

. o N_ _

(1 —1)A+1B, can be rewritten as a convex combination of operators 2 2,§+1A + kz—NlB
2Nk

N

and

A+ 2%3 in the following way:

2V k41 k—1
N N B

(1—t)A+tB:(k—2Nt)< A+

2Nk k
N

Finally, applying the operator convexity of the function f to the above convex combi-
nation and taking into account relation (23), it follows that

f((L=0)A+1B) < on(1),

which yields the inequality (22).
The reversed inequality for the case of operator concave function f follows by
using the fact that —f is an operator convex function. [l
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REMARK 6. Since Af¢(A,B,n,k) > 0 for an operator convex function f, the in-
equality (22) provides the refinement of (20). Moreover, if N = 0, the inequality
(22) coincides with (20), while for N = 1, the right-hand side of (22) becomes
ro(t)Af(A,B,0,1), that is, we obtain the inequality (21).

Similarly to the previous section, we first give a variant of Theorem 2 which refers
to quasi-arithmetic means.

COROLLARY 4. Suppose @,y : 1 — R are continuous strictly monotone func-
tions and let A,B € %y(H) be such that their spectra are contained in I. If N is a
nonnegative integer and @ oy~ is well-defined and operator convex on y(I), then
the inequality

¢ (My(A,Bst)) — @ (My(A,B:t))

N-1 on (24)
Z 2 rn(t) EA(P7W(A’B7n7k>X(/‘2;nl72Ln)(I)a
n=0 k=1

where
Aoy (A B.n k) = @ (My (4,B: 1)) + @ (My (4, B: &) — 29 (MW(A B: 22’,;11))

holds for all t € [0,1]. If @ oy~ is operator concave, then the sign of inequality (24)
is reversed.

Proof. It follows from the inequality (22) accompanied with the function ¢ o y~!
v (I) — R and with operators W(A), y(B) instead of A, B respectively. [

In addition, the Corollary 4 can also be rewritten in terms of power operator means.

COROLLARY 5. Let A,B€ %" (H) andlet t € [0,1].

(i) If either 0 <r <s<2ror2r<s<r<0or0<s+r<rorr<r+s<0, then
holds the inequality

M;(A,B:t) — M;(A,B:1)
(25)

T 5N

N—1 2"
> Y ) 2AS,(A,B,n,k)%(k;l £,
n=0 k=1 2
where
Asr(A,B,n,k) = M3 (A,B; 551 ) + M2 (A, B; &) —2M3 (A, B; 2H).

> gn+l

Further, if r <s <0or0< s<r, then the sign of inequality (25) is reversed.
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(ii) If r <0, then

log My (A,B;t) —logM, (A,B;t)

N—1 2" 26
n=0

k_l
where

Ar(A,B,n,k) =logM,(A,B; 551 ) +logM, (A, B; )
—2logM, (A,B; %),

> gn+l

while for r > O the sign of inequality is reversed.

Proof. We follow the same procedure as in the proof of Corollary 3 except that we
utilize operator convexity instead of mere convexity.

Setting () =¢* and y(r) =¢", where s and r are real parameters such that r # 0,
it follows that (poy ') (1) = ¢+ . Now, the inequality (25) follows due to the fact that
the function @ oy~ ! is operator convex on Ry ifeither 1 <2 <2 or —1 <2 <0 and
is operator concave if 0 < & <1 (see [9], p.17).

The inequality (26) follows by substituting @(¢) = logz and y(z) =" in (24)
and by noting that the function (@oy~!)(r) = Llogs is operator convex (operator
concave) for r <0 (r>0). [

REMARK 7. Contrary to (16), the inequality (25) does not hold in general if »r =0
The reason for this lies in the fact that the function f(x) = expx is not operator convex
(see [9], p.17).

Corollaries 4 and 5 provide inequalities for quasi-arithmetic and power means of
two operators. The quasi-arithmetic mean of k self-adjoint operators is defined analo-
gously. Let ¢ : I — R be a continuous strictly monotone function. We define

My(Asw) =@~ (ﬁiWﬂP(Ak)),

where 2;{:1 wi =1, w; >0, and A = (A1,A2,...,A;) is a k-tuple of bounded self-
adjoint operators whose spectra are contained in /. The corresponding power mean is
defined as

1
k G
M, (A;w) = (2,-:1 WiAir) ) r#0
exp (X5 wilog4;), r=0.
In the following remark we show that corollaries 4 and 5 can be extended to a k-tuple of
positive invertible operators for the case when N = 1. If w = (%, %, ey %), we denote

My (A;w), M, (A;w) respectively by My(A), M, (A), for brevity.
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REMARK 8. It has been shown in [17] that if f:] — R is an operator convex
function and Zf?: (wi =1, w; > 0, then the relation

k

k
uax {wit SilfA) > 2mif (4 f(EwiAl)>lgl_igk{w,-}/k(f,A>, 27)
i=1 SIS

where _Z;(f,A)= Zi-‘zl f(A) —kf(% fozlAi), holds for all operators A; € %,(H), i =
1,2,...,k, whose spectra are contained in /. The first inequality in the above relation
provides the converse while the second one represents the refinement of the Jensen
inequality for operator convex functions. Similarly to the real case, the inequality (22)
with N =1 and the second inequality in (27) with k = 2 coincide.

Now, with the assumptions as in Corollary 4, the series of inequalities in (27)
reduces to

k max {wi} (@ (Mg(A)) — @ (My(A))) ¢ (Mp(A:wW)) — @ (My(Asw))

1<i<k
Zkfgiigk{wi} ((P (Mqo(A)) - (MW(A)) )

In addition, substituting the same power functions ¢ and y as in the proof of Corollary
5, we obtain the corresponding relations for the power operator means. More precisely,
the series of inequalities

k max {w;} (M} (A) — M}(A)) =M (A;w) — M} (A;w)

1<i<k

>k min {wi} (M (A) —M;(A))

holdsifeither 0 < r<s<2ror2r<s<r<0orO0<s+r<rorr<r+s<0, while
for r <s < 0or0<s < r, the signs of inequalities are reversed. In addition, if » <0,
then

k max {w;} (logMo(A) —logM.(A)) =logMo(A;w) —logM,.(A;w)

I<i<k

Zklrgiigk {wi} (logMy(A) —logM,(A)),

while for r > 0 the signs of inequalities are reversed. These series of inequalities
provide more accurate relations between power operator means than the corresponding
ones in [9] (see Chapter 4.).

Theorem 2 can naturally be extended to the case of an operator convex function in
m variables. Let H,H;, i =1,2,...,m, be Hilbert spaces and let X C [T, %,(H;) be
a convex set. A function F : X — ﬂh( ) is operator convex in m variables if for all
A= (A,Ay,...,An), B=(B1,Bs,...,By) € X andfor 0 <z < 1is

(1—1)F(A)+tF(B)>F ((1—1)A+1B). (28)

If the reverse inequality holds in (28), then the function F is operator concave in m
variables. With the above definition, it is obvious that the proof of Theorem 2 can be
extended to the just described multidimensional setting.
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COROLLARY 6. Let H,H;, i=1,2,...,m, be Hilbert spaces, let X C I}, %n(H;)
be a convex set and let F : X — %, (H) be an operator convex function. If A =
(A1,A,...,An), B=(B1,By,...,By) € X, then the inequality

(1—1)F(A) +1F(B) — F((1—1)A +B)

N—1 on (29)
> Y ralt) ZAF(AaBy’l:k)X(’%QLn)(I):
n=0 k=1

where

2n 2n 2n

2l k41 2k—1
_2F< o+l A+ o+l B)’

Pkl k-1 Pk ok
AF(A,BJlJc)zF( ALY B>+F< A+2—nB>

holds for all t € [0,1]. If F: X — B,(H) is an operator concave function, then the
sign of inequality (29) is reversed.

This corollary will be exploited in the next section where we are going to establish
more precise relations for some significant jointly concave mappings.

4. Applications to some jointly concave mappings

Our aim now is to apply just presented concept of operator convexity of several
variables to some interesting mappings.

The theory of operator means for positive operators on a Hilbert space was estab-
lished and for most part developed by Kubo and Ando [18]. Operator means are defined
via connections. A binary operation (A,B) € 8% (H) x #7(H) — AcB € % (H) in
the cone of positive operators on a Hilbert space H is called a connection if the follow-
ing conditions are satisfied:

(i) monotonicity: A< Cand B<D = AcB<CoD,
(ii) upper continuity: A, | A and B, | B =— A,0B, | AGB,
(iii) transformer inequality: T*(AoB)T < (T*AT)o(T*BT) forevery T.
An operator mean is a connection with
(iv) normalized condition: lyoly = 1g.

In condition (ii) symbol | denotes the convergence in the strong operator topology.

The key of Kubo-Ando theory is the one-to-one correspondence between connec-
tions and nonnegative operator monotone functions on R . Following the Kubo-Ando
theory, Fujii et.al. [6], gave extension of connections to solidarities establishing the
one-to-one correspondence between solidarities and operator monotone functions on
R, . A binary operation (A,B) € 9s C B1(H) x " (H) — AsB € %,(H) is called a
solidarity if it has the following properties:
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(i) BLC = AsB<AsC,

(i) B, | B = AsB, | AsB,
(i) A, — A strongly = A,sly — Asly strongly,
(iv) T*(AsB)T < (T*AT)s(T*BT) forevery T.

Although the solidarity s is defined for every ordered pair of positive invertible opera-
tors, it is not defined for every pair of positive operators. Hence, &, denotes the max-
imal subset of #" (H) x %" (H) on which solidarity exists as a bounded self-adjoint
operator.

Both connections and solidarities posses numerous common properties, one of
them is the so called joint concavity. More precisely, the following relations hold:

((1=1)A;+tBy)o ((1—1)Ay+1Bs)
((1=1)A;+1B1)s((1 —1)Ay+1By)

> (1—1)A10A, +1B10By, (30)
> (1—1)A15A, +1BsBy, (€20
where 0 <7 < 1 and A;,A;,B1,B, are positive operators provided that all the expre-
ssions with solidarities exist as bounded operators. In particular, if = %, the joint
concavity property reduces to the so-called subadditivity property of connections and
solidarities, e.g.

(A1 +B1)o(Ay+By) > A16Ay + B10B;

in the case of connections. It should be noticed here that the joint concavity property
of connections and solidarities corresponds to operator concavity in two variables, in
the sense of definition from the previous section. Therefore, utilizing Corollary 6 we
obtain relations which are more accurate than (30) and (31).

COROLLARY 7. Let ¢ be connection and let N ba a nonnegative integer. If Ay,
Aa, By, B, € B1(H), then the inequality

(1—1)A10Ay+1tB16By — ((1 —1)A1+1tBy)o((1 —1)Ay+1B))
<N§ ralt) zgns (A,B,n,k) (1)
\nzo on = (o] , D, 1, X(/\;l L) )

PRI

(32)

where

66(A7Banak)
=(2"—k+ 1A+ (k—=1)B))o((2"—k+1)Ay+ (k—1)B,)
+((2"—k)A1 +kBy) o ((2" —k)A2+kBy)
— (2" =2k + 1A+ (2k—1)By) o (2" — 2k + 1)A>+ (2k— 1)By)
holds for all t € [0,1]. In addition, the relation (32) also holds when connection ©

is replaced by a solidarity s, provided that all expressions with solidarities exist as
bounded operators.
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Proof. We utilize Corollary 6 with m =2 and with connection ¢ instead of F'.
Moreover, taking into account homogeneity property of a connection (solidarity) i.e.
a(XoY)=(aX)o(aY), X,Y € BT (H), a >0 (see [9], p.140), it follows that

1
AO’(AaB7n7k) = iSG(AaB7n7k)7 A= (A17A2)7B = (BlaBZ)a
so (32) holds. [

REMARK 9. The inequality (32) provides better estimate than the joint concavity
relation (30). Note also that the inequality 05 (A,B,n,k) < 0 represents the subadditiv-
ity property of connection o. If N =1, the right-hand side of (32) reduces to

10(1)0c(A,B,0,1) =ro(t) (A10A2 + B10By — (A1 + B1)0 (A2 + B2))
providing the relation derived in [17].

REMARK 10. Our first application of Corollary 7 refers to a geometric mean. Let
p and g be conjugate exponents, i.e. }—)+ é =1, p>1. By letting ¢ to be geometric
mean £, and replacing A1, Ay, By, By € 7" (H) respectively by A}, A, BY, B,
P
the inequality (32) reads

(1 —t)A’fﬁlAngthtilBg — (1= AT +1B0) 1 (1= 1)AT+1B)

\E

where AP7 = (A} A%) and B = (BY,Bj). This relation represents a refinement of
the weighted operator Holder’s inequality in two dimensional case.

Another example of connection is a parallel sum. Recall that for X, Y € £+ (H)
the parallel sum : is defined by X : ¥ = (X' +Y _1)71 . Now, considering (32) with
AN A, B, By instead of Ay, Ay, By, By € #7(H), we obtain the inequality

(AP9 BP0 )y 1) (1),

7

N

k=1 1’

(1—1) (A1 +A2) " +1(B1+By) !
_( (1=0)A +1B7Y) ™ = (1—1)A, ' +1B, ")

_ on
; 2 O.(A “IB 1, )X(k—l

k
o

-1

where A~! = (A1 A ) and B! = (31—1’32—1) . This inequality yields a refinement
of the weighted form of Minkowski’s inequality in two dimensional case. Note also that
nonweighted versions of operator Holder’s and Minkowski’s inequalities were estab-
lished in [20], so our relations may be regarded as more accurate weighted extensions
in two dimensional case. Furthermore, scalar forms of these relations were obtained in
[21] (see also [19], p.718).
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REMARK 11. A common example of a solidarity is relative operator entropy de-
fined by S(X|Y) = X? (logX_%YX_%)X% ,where X,Y € %" (H). In this setting, the
inequality (32) becomes

(1—1)S(A1]A2) +1S(B1|B2) — S (1 —1)A1 +1By|(1 —1)A2 +1B3)

N—1 (1 n
<Y, rz(n) 25S(A,B,n,k)%(k2;nl¢)(f),
n=0 k=1

providing a more accurate joint concavity relation for relative operator entropy. The
previous relation can also be extended to hold for a parametric extension of the relative
operator entropy known as the Tsallis relative operator entropy Tj(X|Y) =

X2 (logy X 2YX"2)X1,0<A <1, X,Y € BT (H) (see [7]).

REMARK 12. It is interesting that the weighted geometric mean can be conside-
red as a jointly concave mapping. Fujii et.al. [5], introduced the weighted geometric
mean G[m,u], 0 < u < 1, foran m-tuple of positive invertible operators Ay, Az, ..., Ap

S R |
as follows: Let G[2,u|(A1,A2) =AifiuAr =A] (A, *A2A, 2)*A] . For m >3, Gm, ]
is defined inductively: Put AEI) =A;,i=1,2,...,m,and

AV = Gln—1,u) AV, AT A Y Al

Then, there exist limr_mAEr) in the Thompson metric which does not depend on i and
the weighted geometric mean is defined as G[m, u](A,Az,...,An) = limHmAgr). It
has been shown in [5] that the geometric mean G[m, ] is jointly concave mapping
acting on m-tuple of positive invertible operators. Consequently, Corollary 6 yields

more accurate joint concavity relation, i.e.

(1= 1)Glm, 1)(A) +1Glm, u)(B) — Glm, 1] (1 — 1)A+1B)

N—1 2"
< 2 r"(t) ZAG[m,[J](AaB7n7k>X(k 1 )(t)v
n=0 k=1

'3

on

where A = (A,Ay,...,An), B=(B1,B2,...,By), and Ag(m,y) 1s defined in Corollary
6.

5. Some strengthened Young-type inequalities for unitarily invariant norms

Finally, in the last section we will improve some important Young-type inequalities
for unitarily invariant norms. For that sake, we are going to exploit the scalar inequality
(8) presented in the Introduction.

In this section, M,,(C) is the algebra of all m x m complex matrices and ||| - |||
stands for any unitarily invariant norm on M, (C). So, ||[|[UAV||| = |[|A]|| for all A €
M,,(C) and for all unitary matrices U,V € M,,(C). The Hilbert-Schmidt norm, the

trace norm, and the spectral norm of A € M, (C) are defined by [|A[]> = (X7, s? (A))% ,
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[All = X7, 5j(A), and [|A]| = s1(A), respectively, where s1(A) > 52(A) = -+ > sm(A)
are the singular values of A, i.e. the eigenvalues of the positive semidefinite matrix
|A| = (A*A)% . Clearly, these norms are unitarily invariant.

The Hilbert-Schmidt norm plays an important role in matrix analysis since ||A||, =
(X \a,-j\z)% for A = [a;;] € M,,(C). This fact makes this norm easily computable
and geometrically tractable.

Bhatia and Parthasarathy [2] and Kosaki [16], proved the so-called X -version of
the Young inequality for the case of the Hilbert-Schmidt norm: if A,B,X € M,,(C) are
such that A and B are positive semidefinite and 0 <7 < 1, then

[(1 = 1)AX +1XB|j > [A''XB 2. (33)

Now, the scalar Young inequality (8) yields the improved form of (33).

THEOREM 3. Let A,B,X € M,,(C) be such that A and B are positive semidefi-
nite, and let 0 <t < 1. If N is a nonnegative integer, then holds the inequality

I(1 =0)AX +1XB|3 > |A"'XB'|[3+ (1) | AX — XB|3

& & kel ket 1=k ok 10
+ 3 ralt) X AT XB AT XB |y

el k
s on
n=1 k=1 w2

)(Z)
(34)

Proof. Utilizing the spectral theorem for positive semidefinite matrices A and B,
it follows that there exist unitary matrices U,V € M,,(C) such that A = UAU* and
B=VIV*, where A =diag(A1,42,...,Ay) and T =diag(y1,%2,...,Ym), with A;,7% >0
for i=1,2,...,m. If Y = U*XV = [y;j], then

(1—=0)AX +tXB =U [((1 —1)Ai+17;)yij| V"
AlleBl U I:All*lf/yljjl V*

and
AT XBT — AT XBY = U[(A,
On the other hand, a straightforward computation shows that the relation
(1 =t)a+1b)> —rj(t)(a—b)* = (1 —1)a® +1b* — ro(t)(a — b)*

holds for all nonnegative real numbers a and b. Now, taking into account this relation
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and the inequality (8), it follows that

I(1=NAX +eXB3 = 3 ((1=0)Ai+17) |y
i,j=1

=r5(t) Y, (=)’ v

i,j=1

+‘z (L=0)AZ + 177 — ro(t) (A — 17)?) lyij*

m

>r5(0) ¥, (=) il + 2 (A7) i

i,j=1 i,j=1

el k&

N—1 m 7@47
+ ) ralt 2 YTy A 2'17/,'2")2|yij‘2%(%7%)(t)
n=1

k=11i,j=1
=r5()|AX —XB|3+[A"'XB'|3

N—1 2" - ,
+ 3 () Y AT XB T — AT XB By 4 (0. O
n— k=1 e

REMARK 13. If N =1, the inequality (34) becomes the refinement of (33) due
to Hirzallah and Kittaneh [10]. In addition, if N = 2 the inequality (34) becomes the
relation established in [25]. Some related refinements of the Young inequality (33),
with some extra conditions on matrices A and B can also be found in [12].

If X is a unit matrix, the inequality (33) holds for every unitarily invariant norm
(see [1]). Otherwise, the inequality (33) may not hold for other unitarily invariant
norms. However, it has been shown in [16] that the following weakened form of the
Young inequality holds for every unitarily invariant norm:

(L=n)[llAX]||+1[[[X B[ > [[|A"~"XB]]].
This weakened form of the Young inequality can also be refined via (8).

COROLLARY 8. Let A,B,X € M,,(C) be such that A and B are positive semidef-
inite and 0 <t < 1. If N is a nonnegative integer then holds the inequality

(1=o)[[JAXI[[+2[|IXBI]|

N-1 2" 1 k-l k-1
> AXB 4 Y ) S (IAXIE 5 BT s
n=0 k=1

1k k.
— X5 | XBI )y a1 0)

s DM

Proof. 1t follows from the inequality (8) with a = |||AX ||| and b = |||XB]||, since
A XB I < X[ X B (see [13D). O
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REMARK 14. Specializing the inequality (35) for the trace norm and letting X to
be a unit matrix, it follows that

tr((1 —¢)A+1B)

n
2 k—1 k—1

N-1
>twlATB [+ Y () Y, ((trA)%
n=0 k=1

2 _ k k
25T (B # —(trA) I (1B) Ty ) 4 (0),

7

oM

[N]

which represents improved trace version of the Young inequality. If N =1 the above
inequality reduces to the relation established in [14].
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