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SOME BETTER BOUNDS IN CONVERSES
OF THE JENSEN OPERATOR INEQUALITY

JADRANKA MICIC, ZLATKO PAVIC AND JOSIP PECARIC

(Communicated by C.-K. Li)

Abstract. In this paper we study converses of a generalized Jensen’s inequality for a continuous
field of self-adjoint operators, a unital field of positive linear mappings and real values continuous
convex functions. We obtain some better bounds than the ones calculated in a series of papers
in which these inequalities are studied. As an application, we provide a refined calculation of
bounds in the case of power functions.

1. Introduction

We recall some definitions and notations. Let H, K will be Hilbert spaces and
PB(H), #(K) will be appropriate C*-algebras of all bounded linear operators. Let
o/ be a C*-algebra of operators on H and T be a locally compact Hausdorff space.
We say that a field (A;)er of operators A, € <7 is continuous if the function 7 — A,
is norm continuous on 7. If u is a bounded Radon measure on 7" and the function
1 +— ||A;|| is integrable, then we can form the Bochner integral [;A;di(t) which is the
unique element in the multiplier algebra

M (A )={Bec BH):AB+BA € o forevery A € o/}

<p( / Atdum) = [ ot au)

for every linear functional ¢ in the norm dual .o/,

Let &7 and % be C*-algebrason H and K respectively. A field (®;),cr of posi-
tive linear mappings @, : &/ — 4 is continuous if the function 7 — @, (A) is continuous
forevery A € o7 . Additionally, if the field (®;(1y));er is integrable with

so that

/CI)t(lH)du(t) Ik,
T

we say that a field (®;);er is unital.
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The self-adjoint operators on Hilbert spaces with its numerous applications play an
important part of the theory of operators. The bounds research for self-adjoint operators
is a very useful area of this theory. There is no better inequality in bounds examina-
tion than Jensen’s inequality. It is an extensively used inequality in various fields of
mathematics.

The starting point in an investigation of converses of Jensen’s operator inequality
by using the Mond-Pecari¢ method is given in [6]. The mentioned inequalities and their
consequences have been explored in the last years [2, 3, 5]. So, F. Hansen, J. Pecari¢
and I. Peri¢ gave in [3, Theorem 3.1] the following theorem.

THEOREM A. Let (A;)ier be a bounded continuous field of self-adjoint elements
in a unital C*-algebra </ with the spectra in [m,M|, m < M, defined on a locally
compact Hausdorff space T equipped with a bounded Radon measure L, and let
(®;);er be a unital field of positive linear maps @, : of — B from o/ to another
unital C*—algebra B. Let f,g: [m,M] — R and F : U xV — R be functions such
that f (Im,M]) C U, g([m,M]) CV and F is bounded. If F is operator monotone in
the first variable and f is convex in the interval [m,M], then

F[Jr® (f(A))du(t),g (JrP:(A)du(t))] (L.1)

M-z z—m
s Flyu—m M), Ik.
mZLzlgM M—mf(m>+M_mf( ),8(2)|

In the dual case (when f is concave) the opposite inequality holds in (1.1) with inf
instead of sup.

In [5] converses of a generalized Jensen operator inequality were studied for fields
of positive linear mappings (®;);cr such that [ @,(1y)du(t) = klx for some positive
scalar k.

Very recently, we gave in [4, Theorem 1] a version of Jensen’s operator inequality
without operator convexity as follows.

THEOREM B. Let (Ay,...,A,) be an n-tuple of self-adjoint operators A; € B(H )
with bounds m; and M;, m; <M;, i=1,...,n. Let (®y,...,D,) be an n-tuple of po-
sitive linear mappings ®; : B(H) — B(K), i =1,...,n, such that Y| ®;(1y) = 1.
If

(ma,Mp) N [mi,M;] =0 fori=1,...,n, (1.2)

where ma and My, ma < My, are bounds of the self-adjoint operator A=Y} | ®;(A;),
then

f (z cI»(A») <3 @ (f(A) (1.3)
i=1 =1

holds for every continuous convex function f : 1 — R provided that the interval I con-
tains all m;, M;.
If f 1 — R is concave, then the reverse inequality is valid in (1.3).

The result from Theorem B, where a special condition is given on the bounds of
the arithmetic mean of operators which appear in Jensen’s inequality, has inspired us
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to similarly improve the Mond-Pecari¢ method used in [1, 2, 3, 5]. So, in this paper
we give a better bound than the ones calculated in the above references, when we take
into account an interval which contains the bounds of the integral arithmetic mean of
operators. In the second section we give a general formulation of converses of Jensen’s
operator inequality. In the third and the fourth sections we give the difference and ratio
type converses, respectively, and applications to provide a refinement of bounds for
power functions.

2. Main results

In the following theorem we give a general form of converses of Jensen’s inequal-
ity which give a better bound than the one in Theorem A.

THEOREM 2.1. Let (A;)ier be a bounded continuous field of self-adjoint ele-
ments in a unital C*-algebra <f with the spectra in [m,M], m < M, defined on a
locally compact Hausdorff space T equipped with a bounded Radon measure [, and
let (®;),er be a unital field of positive linear maps @, : of — B from o/ to another
unital C*—algebra B. Let my and My, my < My, be the bounds of the self-adjoint
operator A = [; ®;(A;)du(t) and f:[a,b] = R, g:[ma,My] =R, F:UxV —R,
where f([a,b]) CU, g([ma,Ms]) CV and F be bounded.

If f is convex and F is operator monotone in the first variable, then

[/@, (A))du(t) (/d),A, d,u()ﬂ Ci 1k < Clg, 2.1)

where constants Cy = C(F, f,g,m,M,ma,My) and C=C(F, f,g,m,M) are

om o e[z ]
= s {Flpf(m)+(1—p)f(M), g(pm+(1—p)M)]},
M= SPS =
M—z z—m
= OSUPI{F[pf m)+(1—p)f(M), g(pm+ (1 —p)M)]}.
<p<

If f is concave, then the reverse inequality is valid in (2.1) with inf instead of sup
in bounds Cy and C.

Proof. We only prove the convex case. Since m®, (1) < @, (A;) < M, (ly) and
qu),(IH)d‘LL(Z) = 1k, then mlg < fT q)[(A,)d‘LL( ) < Mlg. Next, since my and My,
are the bounds of the operator [, ®;(A;)du(r) it follows that [ma,Ms] C [m,M].



592 J. MICIC, Z. PAVIC AND J. PECARIC

By using convexity of f and functional calculus, we obtain

[ < [ o (Mf(mef(M)) (e

M—m M—m
B Mlg — [ D(A;) 7@ (A;) —mlg
= S ) + TR (),

Using operator monotonicity of u +— F(u,v) and boundedness of F, it follows

| o o fstons)

< F[MIK;/IJ;th(AI)f(m) qu)t[\(?t>mlef(M)7g</Tq)t(At)d‘u(t))}

< sip {F| 2R pn) + S 0600 | i

my <z<My M—m M—m

< swp |25+ 222 gm0 1. O

m<z<M M—m M—m

REMARK 2.2. We can obtain an inequality similar to the one in Theorem 2.1
in the case when (®;);cr is a non-unit field of positive linear mappings, i.e. when
J7 @:(1)du(r) = k1 for some positive scalar k. Then,

[/cpt (A))du (1) (/cpt A)du(i ))]

< s LF S )+ 52 ) 500)| f

km/\ gzngA M —m M

< sup LF[8EE )+ 22 ) ] o

km<z<kM M—m M—m

This means that we obtain a better upper bound than the one given in [5, Theorem 2.3].

3. Difference type converse inequalities

We recall that the following generalization of Jensen’s inequality holds (see [3,
Theorem 1]). Let (A;);er and (®;),er be as in Theorem 2.1. If f is an operator
convex function on [m,M] and og < f on [m,M] for some function g and real number
o, then

0< [@ (14 du() - e ( / cbt(At)du(t)) . G.1)

In this section we consider the difference type converses of the above inequality.

For convenience we introduce some abbreviations. Let f: [m,M] — R, m <M,
be a convex or a concave function. We denote a linear function through (m, f(m)) and
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(M, £(M)) by £, i

M-z z—m
cho _
f[mM]() M—mf(m)—’—M—mf(M)’ zeR
and the slope and the intercept by ks and [y, respectively, i.e.
_ f(M)— f(m) _ Mf(m) —mf(M)
kf— M—m and lf— M—m .

The following Theorem 3.1 and Corollary 3.2 are refinements of [1, Theorem 2.4].

THEOREM 3.1. Let (A;)ier be a bounded continuous field of self-adjoint ele-
ments in a unital C*-algebra </ with the spectra in [m,M), m < M, defined on a lo-
cally compact Hausdorff space T equipped with a bounded Radon measure L, and let
(©;)er be a unital field of positive linear maps @, : &/ — P from o/ to another unital
C*—algebra 2. Let my and My, my < My, be the bounds of A= [ ®;(A;)du(t) and
fimM] =R, g:[ms,Ms] — R be continuous functions.

If f is convex, then

Jotranane - os( [ om)au0) 62)
<, max {kpz+1p—0g(z) } Ix

holds and the bound in RHS of (3.2) exists for any m,M,ms and My .
If f is concave, then the reverse inequality with min instead of max is valid in
(3.2). The bound in RHS of this inequality exists for any m,M,ms and My .

Proof. We put F(u,v) =u—ov, o € R in Theorem 2.1. A function z — kpz+
l; — ag(z) is continuous on [m4,my], so the global extremes exist. [J

In the following corollary, we give a way of determining the bounds placed in
Theorem 3.1.

COROLLARY 3.2. Let (A)ier, (D¢ )er, A, [ and g be as in Theorem 3.1.
(i) Let a < 0. If f is convex and g is convex, then

Jetranane) - ae( [ 0m)du0) < cuts 63
holds with
Coo = max { fi1%(ma) — 0glma) , filh (Ma) — crg(My) }. (3.4)
But, if f is convex and g is concave, then the inequality (3.3) holds with
Fel (ma) —0tg(ma) if o (2) > ky for every <€ (ma.My),
Co =1 finon (20)—0g(z0)  if 0 (20) <hy < gl (20) for some zo € (ma,Ma),

f[fgaM]( W) —og(My) if agl (z) < kg for every ze (ma,My).
3.5)
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If f is concave and g is convex, then

culi < [ @ (7(4))du) ~ g ( [ (At)du(t)> (.6)

holds with ¢y which equals the right side in (3.5) with reverse inequality signs.
But, if [ is concave and g is concave, then the inequality (3.6) holds with c,
which equals the right side in (3.4) with min instead of max.

(ii) Let o0 > 0.

If f is convex and g is convex, then the inequality (3.3) holds with Cy, defined by
(3.5). But if f is convex and g is concave, then (3.3) holds with Cy, defined by (3.4).

If f is concave and g is convex, then the inequality (3.6) holds with cy which
equals the right side in (3.4) with min instead of max. But, if f is concave and g
is concave, then (3.6) holds with co which equals the right side in (3.5) with reverse
inequality signs.

Proof. (i) : We only prove the cases when f is convex. If g is convex (resp.
concave) we apply Proposition 5.2 (resp. Proposition 5.1) on the convex (resp. concave)
function hy, —f[;i“}u]( 7) — 0g(z), and get (3.4) (resp. (3.5)).

In the remaining cases the proof is essentially the same as in the above cases. [J

Corollary 3.2 applied on the functions f(z) =z and g(z) = z7 gives the following
corollary, which is a refinement of [1, Corollary 2.6].

COROLLARY 3.3. Let (As)ier, (Dr)ier and A be as in Theorem 3.1, and addi-
tionally let operators A, be strictly positive with the spectra in [m,M|], where 0 < m <
M.

(i) Let 0. <0.

pr7q € (—oo’O] U [17°°)’ then

Joanaut)-a( [ @;(A»du(r))q <Cylk 37)

holds with
CZ( = max {k;pmA—Fl,p —OCmZ,k;pMA—Fl;p —OCMZ}. (3.8)

If p € (—o0,0) and g € (0,1), then the inequality (3.7) holds with

kﬂl ma +ltl’ — Otmz lf((XCI/ktp)l/(l_q) < mgy,
Co = S v+ alg—1) (cq/kp) D if ma < (00q/ken) /0 <My, (39)
ki Ma + lip — oM if (atq k)10 > My

If p€(0,1) and g € (—,0), then

q
1k < /qn, (APYdu(r) (/ @, (A dulr )) (3.10)
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holds with c}, which equals the right side in (3.9).
If p,q € [0,1], then the inequality (3.10) holds with ¢}, which equals the right side
in (3.8) with min instead of max.

(ii) Let o0 > 0.

If p.q € (—o0,0)U(1,00), then (3.7) holds with C}, defined by (3.9). But, if p €
(—0,0]U[1,+e0) and g € [0,1], then (3.7) holds with C}, defined by (3.8).

If p€10,1] and q € (—e0,0]U[1,00), then (3.10) holds with ¢}, which equals the
right side in (3.8) with min instead of max. But, if p € (0,1) and q € (0,1), then
(3.10) holds with ¢, which equals the right side in (3.9).

Using Theorem 3.1 and Corollary 3.2 with g = f and oo = 1 we have the following
theorem.

THEOREM 3.4. Let (A;);er be a bounded continuous field of self-adjoint ele-
ments in a unital C*-algebra </ with the spectra in [m,M), m < M, defined on a lo-
cally compact Hausdorff space T equipped with a bounded Radon measure [L, and let
(D )er be a unital field of positive linear maps @, : o/ — P from </ to another unital
C*—algebra 9. Let my and Ma, my < My, be the bounds of A= [, ®;(A,)du(t) and
f:[m,M] — R be a continuous function.

If f is convex, then

/d), (A))du(t) (/ @, (A;)dul(t )) < max {f[ﬁfj’vﬂ(z)—f(z)}ll(

mp<z<My

holds and the bound in RHS of (3.11) exists for any m,M ,my and My .
The value of the constant

C=C(f.mMma Ma)i= max {fin (@)~ /) |

A<Z<My

can be determined as follows

f[crﬁvl (ma)— f(ma) if f'(z) = ks for every z€ (ma,My),

C =4 fint (@)= (o) if & (20) < Ky < gh(20) for some 20€ (ma,My),  (3.12)
f[crszij( ) —f(My) if g (z) < kg for every z€ (ma,My).

If f is concave, then the reverse inequality with min instead of max is valid in

(3.11). The bound in this inequality exists for any m,M,ms and My. The value of the
constant

S = - . cho _
c=c(fomMomaMa)i= min { £ (2) - 1)}
can be determined as in the right side in (3.12) with reverse inequality signs.

If f is a strictly convex differentiable function on [m4,My], then we obtain the
following corollary of Theorem 3.4. This is a refinement of [1, Corollary 2.16].
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COROLLARY 3.5. Let (Ay)ier, (®;)ier and A be as in Theorem 3.4. Let f :
[m,M] — R be a continuous function. If f is strictly convex differentiable on [ms,My],
then

/q>, (A))du(t) (/ @, (A)du(t )) < (kpzo+1r— f(z0) 1k, (3.13)

where
ma lff/(mA) = kf7
20 = f1 (k) if f/(ma) < kp < f(Ma), (3.14)
My if f'(Mp) <ky.

The global upper bound is C(m,M, f) = ks zo+1r — f(Z0), where 7o = (') (k¢) €
(m,M). The upper bound in RHS of (3.13) is better than the global upper bound
provided that either f'(mp) > ky or f'(Ma) < ky.

In the dual case, when f is strictly concave differentiable on [ma,M,], then the
reverse inequality is valid in (3.13), with zo which equals the right side in (3.14) with
reverse inequality signs. The global lower bound is defined as the global upper bound
in the convex case. The lower bound in the reverse inequality in (3.13) is better than
the global lower bound provided that either f'(ms) < ks or f'(Ma) > ky.

Proof. We only prove the cases when f is strictly convex differentiable on [m4,M,].
The inequality (3.13) follows from Theorem 3.4 by using the differential calculus.
Since h(z) = kgz+ 1y — f(z) is a continuous strictly concave function on [m,M], then
there is exactly one point zg € [m,M] which achieves the global maximum. If neither
of these points is in the interval [ms,M,], then the global maximum in [ma, My] is less
than the global maximum in [m,M]. O

Using Corollary 3.3 with g = p, o = 1 or applying Corollary 3.5 we have the
following corollary, which is a refinement of [1, Corollary 2.18].

COROLLARY 3.6. Let (A;)ier, (Dr)ier and A be as in Theorem 3.4, and addi-

tionally let operators A; be strictly positive with the spectra in [m,M], where 0 <m <
M. Then

0< [ @ial)au@) (/ (A du(r ))psé(mA,MA,m M, p)Ix < Cm,M,p) Ik,
Sfor p&(0,1), and
0>/T(Dt(A{’)d;,L(t)— </T(Dt(At)d[,L(t)>p> c(ma,My,m,M,p)lg = C(m,M,p)lg,
for pe(0,1), where
kep ma + Ly —m; ifpmﬁf1 =k,

C(ma,Ma,m,M,p) = C(m,M, p) if pmb " <k < pMET!, (3.15)
ke Mp +lip — MY ifP]V[/I;F1 <k,
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and ¢(ma,Ma,m,M,p) equals the right side in (3.15) with reverse inequality signs.

C(m,M,p) is the known constant Kantorovich type for difference (see i.e. [1, §2.7]):

MP — P \YPY vpp e
m ) wm mm for peR.

C(m7M7P):(P—1)(m T

4. Ratio type converse inequalities

In this section we consider the ratio type converses of Jensen’s inequality. The
following Theorem 4.1 and Corollary 4.3 are refinements of [1, Theorem 2.9].

THEOREM 4.1. Let (A;);er be a bounded continuous field of self-adjoint ele-
ments in a unital C*-algebra </ with the spectra in [m,M), m < M, defined on a lo-
cally compact Hausdorff space T equipped with a bounded Radon measure [L, and let
(D )er be a unital field of positive linear maps @, : o/ — P from </ to another unital
C*—algebra AB. Let my and My, my < My, be the bounds of A= [ ®,(A;)du(t) and
f:[mM] — R be a continuous function and g : [ma,Ms] — R be a strictly positive
continuous function.

If f is convex, then

[etranant < "f”’f} g( / @(A»du(r)) @)

max
ma<z<My { g(2)

holds and the bound in RHS of (4.1) exists for any m,M,ms and My .
If f is concave, then the reverse inequality with min instead of max is valid in
(4.1). The bound in RHS of this inequality exists for any m,M,my and My .

Proof. We put F(u,v) = v"2uv=7 in Theorem 2.1.
A function z — LU
) 8(2)
ist. [

is continuous on [m4,my], so the global extremes ex-

REMARK 4.2. If f is convex and g is strictly negative on [ma,M,], then the
inequality with min instead of max is valid in (4.1). If f is concave and g is strictly
negative on [my4,My], then the reverse inequality is valid in (4.1).

In the following corollary, we give a way of determining the bounds placed in
Theorem 4.1.

COROLLARY 4.3. Let (A/)ier, (®)ier, A, f and g be as in Theorem 4.1. Ad-

ditionally, let f[fz";w] and g be strictly positive on [my, My].
If f is convex and g is convex, then

[ tranant < Cg( / @(A»du(r)) 42)
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holds with
firon (ma) krg(2)
A i g (2) > 15 for every € (ma, M),
_ ) o) krg
C= [é(z]o) ifg' (z0) < kﬁ’o(iol; < gh(z0) forsome zo € (my,My), (4.3)
fcho (My) krg
W ifg’ (z) < kff;flj)‘ Sfor every z& (ma,Mp).

If f is convex and g is concave, then the inequality (4.2) holds with

[ S (ma) S (Ma)
C = max { o) () . (4.4)
If f is concave and g is convex, then
[otanane)>ee( [ o.4aun) @)
T T

holds with ¢ which equals the right side in (4.4) with min instead of max.
If f is concave and g is concave, then the inequality (4.5) holds with ¢ which
equals the right side in (4.3) with reverse inequality signs.

Proof. We only prove the cases when f is convex. If g is convex (resp. concave)

iy iy . . NI
we apply Proposition 5.3 (resp. Proposition 5.5) on the ratio function A(z) = [";1(‘?)@

with the convex (resp. concave) denominator g, and so we get (4.3) (resp. (4.4)). U

Corollary 4.3 applied on the functions f(z) =z” and g(z) = z7 gives the following
corollary, which is a refinement of [1, Corollary 2.11].

COROLLARY 4.4. Let (A;)ier, (Dr)ier and A be as in Theorem 4.1, and addi-
tionally let operators A; be strictly positive with the spectra in [m,M], where 0 <m <
M.

prvq € (_°°70) U (lvoo)’ then

q
[oupane <c ([ oaau) 4.6)
holds with — .
1P MA 114 . q P
Tl i g5, Sma,
_ q. p
Cr =41 (542 ) i ma < £ 42 <M, (4.7)
i T > My

A

If p € (—o0,0]U[l,00) and g € [0,1], then the inequality (4.6) holds with

(4.8)

C* — max { kepmg +Lp kpp My + Ly }

q ) q
nmy My
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If p€0,1] and g € (—0,0]U|[1,00), then

/q>, (AP)du (1) (/ @, (A)du(t ))q 4.9)

holds with ¢, which equals the right side in (4.8) with min instead of max.
If p,q € (0,1), then the inequality (4.9) holds with ¢* which equals the right side
in (4.7).

Using Theorem 4.1, Proposition 5.4 and 5.6 with g = f we have the following
theorem.

THEOREM 4.5. Let (A;)ier be a bounded continuous field of self-adjoint ele-
ments in a unital C*-algebra </ with the spectra in [m,M), m < M, defined on a lo-
cally compact Hausdorff space T equipped with a bounded Radon measure L, and let
(©;)er be a unital field of positive linear maps @, : &/ — P from o/ to another unital
C*—algebra 9. Let my and My, ma < My, be the bounds of A = [; ®;(A;)du(r).
let f:[m,M] — R be a continuous function and strictly positive on [ma,M,].

If f is convex, then

Sima )
/Tq)z(f(At))d“(t) < mAg;‘gMA{ 7 }f(/T d),(A,)d/,L(t)) (4.10)

holds and the bound in RHS of (4.10) exists for any m,M ,my and My .
The value of the constant

fcﬂill() ()
E (f,m M mA’MA) mAIgzaéxM/\{ [J;]E/[Z])Z }

can be determined as follows:

feho (my)
[ffzﬁm) if f1(z) > kfz+lf for every z€ (my,My),

= feho (z0) . ky
C= [ffé]o) iff'(z0) < kfzj;(i(;; < fl(zo0) forsome zo € (ma,My), 4.11)
ff,,',"}\,,] (My) .

, ke f(z)
M) lffi(Z) < e Sor every z€ (ma,My).

If f is concave, then the reverse inequality with min instead of max is valid in
(4.10). The bound in this inequality exists for any m,M,ms and My. The value of the
constant

my<z<My | f(2)

can be determined as in the right side in (4.10) with reverse inequality signs.

cho z
c=c(fymM,mg,My) := min {M}
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REMARK 4.6. If f is convex and strictly negative on [m4,M,], then the inequal-
ity with min instead of max is valid in (4.10). If f is concave and strictly negative on
[ma,M,], then the reverse inequality is valid in (4.10).

If f is a strictly convex differentiable function on [m4,M,], then we obtain the
following corollary of Theorem 4.5. This is a refinement of [1, Corollary 2.10].

COROLLARY 4.7. Let (Ay)ier, (®;)ier and A be as in Theorem 4.5. Let f :
[m,M] — R be a continuous function and f(m), f(M) > 0. If f is strictly positive and
strictly convex twice differentiable on [ms,My], then

/TQt(f(At))du(t) < (%) (/ @, (A,)dur )) 4.12)

where zo € (ma,My) is defined as the unique solution of ks f(z) = (krz+1)f'(z) pro-
vided (kyma +17)f'(ma)/f(ma) < kp < (keMa+1p) f' (M) ] f(My), otherwise zg is
defined as my or My provided ki < (kpma +1f)f'(ma)/f(ma) or kp > (kfMa +
Le)f'(Ma)/ f(My), respectively.

The global upper bound is C(m,M, f) = (krzo+1f)/f(z0), where zo € (m,M)
is defined as the unique solution of k¢ f(z) = (krz+1f)f'(z). The upper bound in RHS
of (4.12) is better than the global upper bound provided that either ky < (kpmy +

lp)f'(ma)/ f(ma) or kg > (keMy +17) f' (Ma)/ f(My).

Inthe dual case, when f is positive and strictly concave differentiable on [my, My],
then the reverse inequality is valid in (4.12), with zg is defined as in (4.12) with re-
verse inequality signs. The global lower bound is defined as the global upper bound
in the convex case. The lower bound in the reverse inequality in (4.12) is better
than the global lower bound provided that either kp > (kpma +1¢)f' (ma)/ f(ma) or
kp < (keMa+17)f'(Ma)/ f(Ma).

Proof. We only prove the cases when f is strictly convex differentiable on [m4,M,].
The inequality (4.12) follows from Theorem 4.5 by using the differential calculus.

Next, we put h(z) = (krz+17)/f(z). Then W' (z) = H(z)/f(z)*, where H(z) =
k¢ f(z) — (kpz+1f)f'(z). Due to the strict convexity of f on [ma,Ms] and since
f(m), f(M) > 0, it follows that H'(z) = —(ksz+1s)f"(z) < 0. Hence H(z) is de-
creasing on [my,My]. If H(ma)H(M,) < 0, then the minimum value of the function
h on [my,My] is attained in zo which is the unique solution of the equation H(z) = 0.
Otherwise, if H(ma)H (M) > 0, then this minimum value is attained in my or My
according to H(my) <0 or H(My) > 0.

Since h(z) = (krz+1r)/f(z) is a continuous function on [m,M], then the global
maximum in [my,My] is less than the global maximum in [m,M]. O

Using Corollary 4.4 with g = p or applying Corollary 4.7 we have the following
corollary, which is a refinement of [1, Corollary 2.12].
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COROLLARY 4.8. Let (As)ier, (Dr)ier and A be as in Theorem 4.5, and addi-
tionally let operators A, be strictly positive with the spectra in [m,M|], where 0 < m <
M. Then

/ O, (A7) du (1)
T
p

< R(ma.Ma.m, M. p) ( / @;(A»du(t))p < K(m,M, p) ( / cbt(At)du(r)) ,
Sfor p&(0,1), and

/ @, (A7) (1)
T
V4

> Konao g ) ([ @4 du0) > Kt [ @a)aut))
for pe(0,1), where
W if pli/ma = (1 — p) ke,
K(ma,My,m,M,p) ={ K(m,M.p) if plir/ms < (1 —p)kir <plir /M, (4.13)
% if plin /Mo < (1 —p)kp,

and lg(mmMA,m,M,p) equals the right side in (4.13) with reverse inequality signs.
K(m,M,p) is the known Kantorovich constant (see i.e. [1, §2.7]):

MP — MmP —1 MP—mP
K(m,M,p) = K(m,M,p) := — “ (p =z

(p—1)(M—m)\ p mMP—MmP

REMARK 4.9. We can obtain inequalities similar to the ones in Section §3 and §4
in the case when (@, );cr is a field of positive linear mappings such that [ @, (1) dp(r)
= k1 for some positive scalar k. The details are left to the interested reader.

P
) , for peR.

5. Calculating the extreme values

In this section we give the calculation of extreme values of a difference or ratio
function y = h(z), of a linear function y = kx+ 1 and a continuous convex or concave
function y = g(x) on a closed interval. The basic facts about the convex and concave
functions can be found e.g. in books [7, 6].

We first examine two cases for the difference.

PROPOSITION 5.1. Let g : [a,b] — R be a continuous function and let h(z) =
kz+1— g(z) be a difference function. If g is convex, then

min h(z) = min{h(a), h(b)} (5.1)

a<z<bh
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and
ha) if §(2) > k for every z € (a,b),

lgaghh(z) = ¢ h(z0) if 8" (20) <k < g (20) for some zo € (a,b), (5.2)
AXTx

h(b) if &' (z) <k foreveryz e (a,b).
Additionally, if g is strictly convex and h is not monotone, then a unique number

20 € (a,b) exists so that
h(zo) = max h(z). (5.3)

a<z<b

Proof. A function y = h(z) is continuously concave because it is the sum of two
continuous concave functions y = kz+1 and y = —g(z). Since a function 4 is lower
bounded by the chord line through endpoints P,(a,h(a)) and P,(b,h(D)), then (5.1)
holds. Next, (5.2) follows from the global maximum property for concave functions.
With additional assumptions the equality (5.3) follows from the strict concavity of
h. O

PROPOSITION 5.2. Let g : [a,b] — R be a continuous function and let h(z) =
kz+1—g(z) be a difference function. If g is concave, then

max h(z) = max {h(a), h(b)}

a<z<h

and
h(a) if g (z) <k foreveryz € (a,b),
rgigbh(z) =< h(z0) if g (20) <k < g (20) for some zg € (a,b),
[SYES
h(b) if g' (z) =k for everyz € (a,b).
Additionally, if g is strictly concave and h is not monotone, then a unique number

20 € (a,b) exists so that
h(zp) = min h(z).

a<z<h

Proof. The proof is essentially the same as the one in Proposition 5.1. [

‘We now examine four cases for the ratio.

PROPOSITION 5.3. Let g : [a,b] — R be either a strictly positive or strictly neg-

ative continuous function and let h(z) = % be a ratio function with strictly positive

numerator. If g is convex, then

urélzigbh(z) =min{h(a), h(b)} (5.4)
and
h(a) ifg (2) > z+l ) for every z € (a,b),
max h(z) = ¢ hizo) if & (c0) < Y < &) for somez € (@b),  (53)

h(b) if g (z) < I]izﬁ forevery z € (a,b).
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Additionally, if g is strictly convex and h is not monotone, then a unique number
20 € (a,b) exists so that
h(z0) = max h(z). (5.6)

a<z<bh

Proof. Maximum value: A function y = h(z) is continuous on [a,b] because it is
the ratio of two continuous functions. Then there exists zo € [a,b] such that h(z) =
max,<.<ph(z). Also, since g is convex, then g’ (z) and g/, )z) existand g’ (z) < g/, (z)

n (a,b). Then A" and A/, exist and

kg(z) = (kz+1) g (2)
(8(2))?

First we observe the case when & is not monotone on [a,b]. Then there exists
20 € (a,b) such that h(z9) = max,<.<ph(z). So for every z € (a,b) we have

(kz+1)/g(z) < (kzo+1)/g(z0) (because h(zo) is maximum),
(kz+1) g(z0) < (kz+1)g(z) +kg(z) (z0—2) (because g > 0 or g < 0),

(kz+1) pig(2) (20 —2) < (kz+1) (8(20) = 8(2)) < kg(2) (20 —2)
(because g is convex),

kg(z) kg(z)
kz+1

"(z) < <
8- (2) < g(2) kztl
/

where [1,(z) is a subdifferential of the function g in z, i.e. y(z) € [¢(2),&/(z)]. So

We(z) =

NN

fora<z<zo and g (z) > We(z) > for b>z> 7,

W (z)>0 fora<z<z and K, (z) <0 forb>z>z. (5.7)

It follows that for each number zo at which the function % has the global maximum on

[a,b] the conditione g’ (z9) < I,?;(()Zﬁ; < g (z0) is valid.

In the case when / is monotonically decreasing on [a, b] we have max,<.<ph(z) =

h(a) and 1’ (z) <0 for all z € (a,b), which imply that g’ (z) > ’,‘j;i} for every z €
(a,b). In the same way we can observe the case when / is monotonically increasing.
With additional assumptions it follows by using (5.7) that the function # is strictly

increasing on (a,zo| and strictly decreasing on [zo,b). Hence the equality (5.6) is valid.

Minimum value: There does not exist zo € (a,b) at which the function % has the
global minimum. Indeed, if 4 is not a monotone function on [a, b], it follows by using
(5.7) that h is increasing on (a, Zo] and decreasing on [Zo,b), where Z( € (a,b) is the
point at which the function /4 has the global maximum. It follows that the function i
does not have a global minimum on (a,b), and consequently (5.4) is valid. O

Similarly to Proposition 5.3 we obtain the following result.

PROPOSITION 5.4. Let g: [a,b] — R be either a strictly positive or strictly nega-
tive continuous function and let h(z) = k”l be a ratio function with a strictly negative
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numerator. If g is convex, then the equality (5.4) is valid with max instead of min, and
the equality (5.5) is valid with min instead of max.

Additionally, if g is strictly convex and h is not monotone, then the equality (5.6)
is valid with min instead of max.

PROPOSITION 5.5. Let g : [a,b] — R be either a strictly positive or strictly neg-

ative continuous function and let h(z) = kZ(Jr)l be a ratio function with a strictly positive

numerator. If g is concave, then
h(z) = h h(b)}. 5.8
max h(z) = max {h(a), (5)} (5.8

and
h(a) ifg" (z) < kz+l for every z € (a,b),
. . ke

arélzlghh(z) =1 h(z0) if &' (20) < k’;(()zfr’l) < g (z0) for some zo € (a,b), (5.9)

h(b) if g (z ) > ke kz+l foreveryze(a b).

Additionally, if g is strictly concave and h is not monotone, then a unique number

20 € (a,b) exists so that
h(zo) = min h(z). (5.10)

a<z<h

Proof. The proof is the same as the one in Proposition 5.3. [J

Similarly to the above proposition we obtain the following result.

PROPOSITION 5.6. Let g: [a,b] — R be either a strictly positive or strictly nega-
tive continuous function and let h(z) = ]Zf—j)l be a ratio function with a strictly negative
numerator. If g is concave, then the equality (5.8) is valid with min instead of max,
and the equality (5.9) is valid with max instead of min.

Additionally, if g is strictly concave and h is not monotone, then the equality
(5.10) is valid with max instead of min.
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