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Abstract. We investigate how the type of convexity of the core function affects the Csiszdr f-
divergence functional. A general treatment for the type of convexity has been considered and the
associated perspective functions have been studied. In particular, it has been shown that when
the core function is MN-convex, then the associated perspective function is jointly MN-convex
if the two scalar means M and N are the same. In the case where M # N, we study the type of
convexity of the perspective function. As an application, we prove that the Hellinger distance is
jointly GG-convex.

1. Introduction

In the probability theory, the notion of Csiszar f-divergence is well-known in
relation with measures between probability distributions. Those kinds of measures have
many applications in many directions, like economics, genetics, signal processing and
so on. In fact, Csiszar [2, 3] introduced f-divergence functional of a function f :
[0700) —R by

I¢(p,q) := i q;f (2—1’)

j=1

for n-tuples of positive real numbers p = (p1,...,p,) and q = (¢1,...,q,). In above
definition, the undefined expressions are interpreted as

£(0) = lim £(r), w(%) -0, 0f<g) — lim f(%) _ plim7®,

1—0t e—0t f—oo

A useful fact concerning the f-divergence functional was proved by Csiszar and
Korner [4] as follows. In fact, they showed that the perspective function of a convex
function is sub-additive.
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THEOREM A. If f:]0,00) — R is convex, then I¢(p,q) is jointly convex in p and
q and

g(ZPj»ZéIj) quf< - j) <I(p,q) (1)
== q

JlJ

Sor all positive n-tuples p = (p1,...,pn) and q = (q1,...,q,), where the perspective
function g associated to f is defined by

g(x,y) :=yf (;‘C) -

We remark that Theorem A was independently proved by E. K. Godunova in [9].
The reader is referred to [14] for more on perspective functions.

When f varies through convex functions, the Csiszar f-divergence produces dif-
ferent known measures. Among others, we mention the following notable measures:

— Kullback-Leibler distance is defined by KL(p,q) := ¥'t_, p; log (”f_) and KL —
Iy, when f(t) =tInz (1>0).

— Total variation distance is defined by V(p.q) := X}_; | Pi—4q j| and V = Iy,
when f(1)=|r—1| (+ >0).

— Hellinger distance is defined by H*(p,q) :=2¥_, (\/pj — \/q—,)z and H> =1y,
when f(t) =2(v/1—1)*> (t >0).

2
— yx?-distance is defined by D,x(p.q): =%, % and D,» =1Iy, when f(t) =
(t—1)> (t=0).

— Rényi’s divergences are defined by Ru(p,q) := ﬁ Inpy(p,q) forevery o €

R\ {0,1}, where py(p,q) = X}_ lpf‘qj “and py = Iy, when f(t) =1* (t >
0).

For more information about f-divergence functional and its properties, the reader
is referred to [8, 10, 11, 12, 15] and references therein.

For every two positive real numbers x,y and every o € [0, 1], the most well-known
scalar means read as follows:

Ag(x,y) =ax+(1—o)y Arithmetic mean

Go(x,y) = x%y! Geometric mean
~1 .
Hy(x,y) = (ox '+ (1—a)y™") Harmonic mean.
The Arithmetic-Geometric-Harmonic means inequality is well-known:

Hy(x,y) < Go(x,y) <Ag(x,y), (x,y =0, o €[0,1]). (2)
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2. MN-convexity

Convex functions are known to be defined using the Arithmetic mean: A real
function f is convex when

f(AOt(xLY)) < Aa(f(x)7f(y))

for all x,y in domain of f and every « € [0,1]. However, when the Arithmetic means
are replaced by other means in both sides of the above inequality, different types of
convexities for functions can be derived. In the next definition, we limit the domain and
the range of our function to the positive half-line, while it will be possible to consider
this sets more general subsets of real functions depending on occasions. If My and
N are two o -weighted scalar means, a positive real function f on (0,o0) is said to be
MN-convex, when

Mg (x,)) < No(f(x), f()) 3)

holds for all x,y > 0 and every o € [0, 1]. Note that an AA-convex function is simply
called convex. Moreover, some of these functions enjoy well-known titles. For exam-
ple, HA-convex functions are called Harmonically convex and AG-convex functions
are known as log-convex functions.

Some basic facts concerning MN-convex functions are given in the following
lemma. The reader is referred to [1, 7, 13, 14, 16] to see the proofs and more infor-
mation about these functions.

LEMMA 1. Let f be a positive real function on (0,0).

1) If f is AG-convex if and only if log f is convex;

(ii) f is AH-convex if and only if 1/f is concave;

(iii) f is GA-convex (concave) if and only if foexp is convex (concave);

(iv) If h is convex (concave), then f(t) = h(Int) is GA-convex (concave);

(v) f is GG-convex if and only if the function h = Inofoexp is convex;

(vi) f is GG-convex if and only if h =1nof is GA-convex;,

(vii) f is GH-convex (concave) if and only if foexp is AH-convex (concave);
(iix) f is HG-convex if and only if h(t) = t1n f(t) is convex;

(ix) f is HG-convex if and only if In f is HA-convex;

(x) f is HH-convex (concave) if and only if h(t) =1t/ f(t) is concave (convex).

We note that each class of MN-convex functions we mentioned in Lemma 1 actu-
ally contains many examples. So we give several examples before we continue.

EXAMPLE 1. The functions # + 1/1/7 and t — —¢ > are AH-convex on (0, ).

The functions 7 — expr and 7 — " (r < 0) are AG-convex on R and (0,0),
respectively.

The function ¢ — log(1+1) is GA-convex on (0,0). Moreover, recall that the

well-known digamma function is defined by y/(r) = % logT'(¢) = Fr,((tt)) on (0,00), where

" denotes the gamma function, i.e., T'(¢) = [ X' le™"dx. It is known that [16] the
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functions t — y(t) + & and 1 — y(t) + L + t2 are GA-concave and GA-convex,
respectively, on (0,o0).

It has been shown in [13] thatif f(r) =3 ,cut" is a real analytic function whose
radius of convergence is r > 0 and whose coefficients ¢, are non-negative, then f is a
GG-convex function on (0,r). This implies that the functions exp, sinh and cosh are
GG-convex on R and the functions sec, csc and tan are GG-convex on (0,7/2). In

addition, the functions ¢ +— (1 —¢)~! and ¢ +— % are GG-convex on (0,1), see [5].

The functions 7 — ﬁ and ¢ +— —(Inz) =3 are GH-convex on (0, o).

For all » > 0 and r < —1, the function 7 — exp(¢") are HG-convex on (0,e0).

The functions 7 — ;- and 7 — 1" (0 <r < 1) are HH-convex on (0,).

Regarding the Jensen inequality, Lemma 1 can be used to demonstrate variants of
the Jensen inequality for every MN-convex function. For more information on MN-
convexity the reader can refer to [1, 5, 13, 14].

3. The effect of type of convexity of the core function
on the f-divergence functional

We begin with modifications of the celebrated result of Csiszar, Theorem A. A
consequence of Theorem A is that if f is convex, the associated perspective function
gy is convex in both variables. In the next theorem, we investigate the effect of the type
of convexity of the generating function f on the convexity of the associated perspective
function gy. When there is no fear of ambiguity, we briefly use g for the associated
perspective function of f. Once more, we note that although we restrict the domain
and the range of our function to the positive half-line, depending on the situation, it is
possible to consider this sets more general subsets of real functions.

THEOREM 1. Let f:(0,00) — (0,00) be a real function.
(1) f is AH-convex if and only if g is AH-convex on the first coordinate and convex
on the second coordinate. In particular, the inequality

g(Aa(a’b)’Aa(X’y)) S HOC{[AO!(g(a’x)?g(a?y))} ’ [Aa(g(bax)’g(b’y))]} (4)

holds for all a,b,x,y >0 and every o € [0,1].
@11) f is AG-convex if and only if g is AG-convex on the first coordinate and convex
on the second coordinate. In particular, the inequality

g(Aa(a,b),Aq(x,y)) < Ga{Au(g(a,x),8(a,y)),Aa(g(b,x),8(b,y)}  (5)

holds, for all a,b,x,y >0 and every a € [0,1].
(iii) f is GG-convex if and only if g is jointly GG-convex. In particular,

g(Ga(a7b)7Ga(x7y)) gGa{g(aﬂv)’g(b’y))} (6)

forall a,b,x,y >0 and every o € [0,1].
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@iv) f is HH-convex if and only if g is jointly HH-convex. In particular,

¢(Ha(a,b),Ha(x,y)) <Hg{g(a,x),8(b,y))} )

forall a,b,x,y >0 and every o € [0,1].
(v) f is GH-convex if and only if g is GH-convex in its first variable and GG-
convex in its second variable. In particular, the inequality

g(Ga(a’b)’Ga(xay)) S HOC {Ga(g(a’x)7g(a7y))aGa(g(b7x)’g(b’y))} (8)

holds for all a,b,x,y > 0 and every o € [0,1]. Moreover, in this case g is jointly
GG-convex, i.e., (6) holds.

Before proving Theorem 1, we would like to note that if f is MN-convex, then g is
not necessarily MN-convex in both variables, unless M = N. For example, if f is AH-
convex, then part (i) of Theorem 1 shows that g is AH-convex on the first coordinate
and convex on the second coordinate. However, g is not AH-convex in both variables.
To see this, consider the AH-convex function f(¢) = 1/v/f and put « =1/2, a=1,
x=2 and y=4. Then

162
4+V2

Note in addition that when f is AH-convex, g is AA-convex in both variables. How-
ever, the the reverse direction does not hold, i.e., if g is AA-convex in both variables,
then f is not necessarily AH-convex.

3V3=g(a,Ai(x,y) £ Hj(gla,x),glay)) =

Proof of Theorem 1. First assume that f is AH-convex. For all x,y,a > 0 and
every o € [0,1] we have

g(oa+ (1—o)b,x) —xf( (aa+(1-a)b))

I
[ —
I
k\
~
~
=1
SN—
|
_l’_
><
/_\
| =S

1Nk
| 1
— rg(a,x) ™ + (1 - )g(b,) ]
This ensures that g is AH-convex on the first coordinate. Therefore
~1
g(o@) + (1= a)(by)) < (ag(a,2) ! + (1 - @)e(b,2) )
where z= ax+ (1 — o)y. This means that

g(Aa(a’b)’Aa(xay)) S HOC {g(aaAOt(xay))’g(baAa(x’y))}' (9)
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On the other hand we can write

a (l—a)a
f (L) =f l;_x—i_iy"
Ao (x,y)

a a
_ Yra-p (). ao
%4_@ f<ﬁ<x> ( ﬂ)<y>) 1o
where § = Q+?1—a) :%

. Since f is convex, (10) implies that

f<Aa(cjc’y)) S .

(I—a)y . (a
= Ag(x,y) <x>+ f '
Multiplying both sides by Ay (x,y) we get

Aa(xa}’) ;
8(a,Au(x,y)) <Aalg(a,x),g(a,y)). (1D
Similarly
g(b7AOC(xay)) gAOC(g(brx)ag(bay)) (12)
Since the Harmonic mean is monotone, it follows from (11) and (12) that

g(Aa(a,b),Aa(x,y)) < HOC {g(aaAa(xay»?g(b:AOt(x’y))}

(by (9))
<Ho{Au(g(a,x).8(a,y)),Aa(g(b,x),g(b,y))}
which is the desired inequality (4). With x =y, this gives the AH-convexity of g in the

first coordinate and with a = b this implies the convexity of g in the second coordinate.
Conversely, if g is AH-convexity in the first coordinate, then f(¢) = g(,1) is an
AH-convex function, too. This completes the proof of (i).
Next suppose that f is AG-convex. For all x,y,a > 0 and every o € [0,1] we have

g(oa+(1—a)b,x) :xf(}c(aa—l— (1-a)))
<) ()]
o l-a
= ()" [ (2]
= g(a.x)%g(b.x)' "%,
whence g is AG-convex in its first variable. Hence

g(AO( (Cl, b)aAO( (x7y)) g GOC {g(a7AOC (x7y))ag(b’A05 ()C,y))} . (13)
Furthermore, taking into account the Arithmetic-Geometric means inequality, we know

that f is a convex function so that (11) and (12) hold. Regarding the monotonicity of
the Geometric mean in its both variables we conclude from (11) and (12) that

Go{g(a,Ax(x,y)),8(b,Aa(x,y))} < Go{Ax(g(a;x),g(

7y))aAO!(g(b’x)7g(b7y))}'
(14
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Combining (13) and (14) we infer (5). Putting x =y, the AG-convexity of g in first
coordinate follows from (5) and with a = b, (5) gives the convexity of g in the second
coordinate. Conversely, if g is AG-convex in its first coordinate, then f(r) = g(z,1) is
AG-convex as well.

To prove (iii), let f be a GG-convex function. Then

(gt ) = e e = (e (55)) <0a () (5)

Hence

s(Gate) Gate) =t (G255

< Gy(x,))Gq (f (2).r (g))
=G {g(a,x),8(b,y))}

as required. This proves (iii).
Next suppose that f is a HH-convex function. We write

Gt - ((rstae) )
((Eres))
r((p2ra-p3)")

. Since f is HH-convex, we obtain

ay
oy+(1—o0)x

() = (s (55)) < (4 5) 4 ()

Hufa.) Ha(03)) = Hate) (e ) <oty (1(2) 1 (2)).

in which we set § =

so that

A simple calculation shows that
a b
ooy (£(2) .7 (7)) =B lelen) 0.0},

Consequently, (7) follows from (15). Hence g is jointly HH-convex. Conversely, if g
is jointly HH-convex, then f(r) = g(z,1) is HH-convex. This proves (iv).
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Let f be a GH-convex function. For all a,b,x >0 and « € [0,1] we have

R G R CH ()

(1))
=Hy (g(a,x),8(b,x)), (16)

whence g is GH-convex function in its first coordinate. Furthermore, we can write

o)

Q
=R
<
~
N—

¢(a,:Ga(r.y)) = Galxy)f (

Q
]
=18

)

= 1]
S~
——

— Galoy)f (

< G(X(xay)HO( <f

N

=12 =1

< Gule)Ga (1
=Gq (g(a,x),8(a,y)), (17)

where the last inequality follows from the Harmonic-Geometric mean inequality. This
ensures that g is GG-convex in the second coordinate. Furthermore, combining (16)
and (17) and using the monotonicity of the Harmonic mean, we reach (8). In addition,
a similar argument as in (16) shows that g is jointly GG-convex. Indeed,

Go(a,b)

8(Ga(@b),Gulx.y)) = Galx.y)f (W)

=19
=
~_
~_

— Ga()f (Ga

TN
N—
~
N
=
S~
——

< Ge(x,y)He (f

A~
=1 =19
~—
~
TN
~ |
~
~__

< Ga(x7y)Ga (f
=Gq (g(a’x>7g(b7

and so g is jointly GG-convex as we claimed. The converse follows similarly as previ-
ous parts. [J

~<
N
=

We give some particular corollaries of of Theorem 1 for some f-divergence func-
tionals. It is easy to see that there are positive real numbers cy,c; for which the function
f(t) =tlogt is AH-convex on (cy,c;). Theorem 1 implies that the Kullback—Leibler

distance KL(p,q) = 2’;:1 pjlog <%> is AH-convex on the first coordinate and convex
h J
on the second coordinate. As another example, the function f(¢) =¢" is AG-convex on
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( ) for all » < 0. By Theorem 1, the generated divergence functional p,(p,q) =

j v q; " is AG-convex on its first coordinate and convex on its second coordi-

nate. As another example, the function f(r) = 2(v/7 — 1)? is GG-convex. Accord-
ingly, the related divergence functional, which is the Hellinger distance H*(p,q) :=

230 (VP — \/q—j)z is jointly GG-convex.
The MN-convexity of f produces variants of the Jensen inequality. Here, we study
inequality (1) in Theorem A, when the core function f enjoys MN-convexity.

THEOREM 2. Let a = (ay,...,a,) and b= (by,...,b,) be two n-tuples of posi-
tive real numbers with a =Y"_ a; and b =Y b;. Let f be a positive real function
on (0,0).

) If f is an AH-convex function, then

¢(a.b) <@L (ab) <Ly(ab). (18)

@) If f is an AG-convex function, then
_ = — 1
¢(80) <bexp | & husslab)] <1y (19)

@iii) If f is a HA-convex function, then

g(anp)= ggq, (b.a) = g:g(p (ab) < glq,(b,a) - gl(p (a,b),  (20)

where @(t) = f(1/t) and ¢(t) =1 f(z).

@v) If f is an increasing GA-convex function, then

¢ (2.6) < gfoerp (3.b) < Ipoesplarh). @D

Proof. Suppose that a,b are n-tuples of positive real numbers. For every i =
1,...,n, we set B; = Z"b—ibA so that (f31,...,B,) is a probability vector. First assume
k=1"k

that f is an AH-convex function for which we can write

(5) =f<z{’ibk+'“+ﬁ>

ay a, by,
+ -
f<b1 py - 1bk by Zzzlb;)

1
" I
2
(;zk 1hi f( Z‘)) @
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where we use the AH-convexity of f with §; = n Multlplymg both sides of (22)
by >;_ b we get

(Zmir(5r) < (
(
~(

which implies the first inequality in (18). To get the second inequality we use the
convexity of the function ¢ ¢~ !.

<zb"> fy (@b @b") <zzkblbkf<l,,—j>>l <o (f) =titan)

i=1 i=1

M=

k

b)(i )
1 k izlzzzlbkf(z_w
n 1 -1
bi—
(2

-1
b) Iy(ab)",

M: I M=

=
I|

1

This completes the proof of (i). Next assume that f is an AG-convex function. Then

f(zj ) =1 (Zﬁt )éf{f(%)ﬁ (23)

in which we use the same convex coefficients f3; as in the proof of (i). Moreover,

a; 1 ai
f1r(5)" = Flew 01 ()
L b; i 1
— exp [gl S e (%)] —exp {E Ilogf(mb)} e

The left inequality in (19) follows from (23) and (24). In addition, utilising the Arithmetic-
Geometric means inequality we reach

Hf <a> Zﬁz ( >=%If(a7b> (25)

and the right inequality in (19) is derived. This concludes (ii).
Now assume that f is a HA-convex function. It is not hard to see that [5] the
functions () = f(1/t) and ¢(r) =1 f(¢) are convex on proper domains so that The-

orem A gives go (5, 5) <Iy(a,b) and gy (5, 5) < Iy(a,b). We consider the convex

coefficients o; = 2,,“—’% for i=1,...,n in such a way that
k=1

—1 -1
2;,:1 ai> _ ( ;lei)l n b_ ai _ n ﬁ
f( i1 bi f( i1 di Z ai Yy ak ! i:zialai .
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By the HA-convex of f, this concludes that
) <2 (3) - sz ()
— | < (0] — | == a; — 1.
f( i1 bi gi / bi ZZ:MkZi ! bi
Multiplying both sides by >} _, by we reach
_ N _b
g (a,b) < 2l(b.a).
On the other hand,
N —.[/a\ b_
,b) —pf(2)=2
4 (a f (b) Za¢
Furthermore, we compute

Iy (b,a) = ia,-(p <ﬁ> = ibi%f (%) =1y (a,b),

i=1 di i1 Vi

oo
Il
1R=2
o9
P
/N
\.c“
)
N—
|
oo
o9
<
VS
u”‘
=
N——

so that we arrive at (iii).

For proving (iv), first note that a function f is GA-convex if and only if the func-
tion 7 +— f(¢') is convex, indeed, when proper domains are considered. So the Csiszéar
inequality in Theorem A implies the right inequality of (21):

8 foexp (57 b_> < If()exp(aab)~ (26)

When f is increasing, we have foexp > f on the positive half line. This ensures that
the left inequality in (iv) is valid. [J
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