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1 Introduction
Leta,b>0and X € [0, 1] be real numbers. The following expressions

aVib=(1-Na+ib,  abb=(a'Vib)',  atib=a"p (1.1)

are known in the literature as the A-weighted arithmetic mean, the A-weighted harmonic
mean, and the A-weighted geometric mean, respectively. For A = 1/2, they are simply de-
noted by aVb, alb, and afib, respectively. In the recent few years, these means have received
extensive attention which led to several developments and interesting applications, see
[1-3,5,7,10, 13, 16-19].

The previous weighted means satisfy the following inequalities:

d!Ab < aﬁ;\b < aV)\b (12)

known as the weighted arithmetic—geometric—harmonic mean inequality. Some refine-
ments and reverses of (1.2) have been discussed in the literature. In particular, the follow-
ing result has been proved in [10, 13]:

2r,(aVb — atib) < aV,b — aft; b < 2(1 — r;)(aVb — atih), (1.3)
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where we set
ry:=min(A, 1 —A). (1.4)

Another weighted mean, known as the Heinz mean, is defined by

1A 4 g plh
HZ, (a,b) = % (1.5)
As it is well known, HZ, (a, b) interpolates the arithmetic mean and the geometric mean

in the sense that the inequality
atth <HZ,(a,b) <aVb (1.6)

holds for any 4, b > 0.
A refinement and reverse of the right inequality in (1.6) have been recently obtained in

the literature, see [12, 13], for instance,
1
aVb - 5)\(1 - A)(b—a)log(b/a) <HZ,(a,b) <aVb-21(1- L) (Va- Vb)>. (1.7)

Other reversed and refined versions of the same inequality can be found in [11, 12].

The extension of the previous means, from the case where the variables are positive real
numbers to the case where the arguments are positive operators, has been investigated in
the literature. Let H be a complex Hilbert space and let 3(H) be the C*-algebra of bounded
linear operators acting on H. We denote by B**(H) the open cone of all (self-adjoint) in-
vertible positive operators in B(H). For A, B € B**(H), the following expressions:

AV,B:= (1- M)A+ AB =BV, A,
ALB:= ((1-0)A™ + 2B = BY 4,

Aﬁ)\B .= A1/2 (Afl/ZBAflﬂ))‘Al/Z — BHI—AA

are known in the literature as the A-weighted arithmetic operator mean, the A-weighted
harmonic operator mean, and the A-weighted geometric operator mean of A and B, re-
spectively. For A = 1/2, they are simply denoted by AV B, A!B, and AfiB, respectively. These

operator means satisfy the following inequality:

ALB < At, B < AV, B, (1.8)
which is the operator version of (1.2). Here, the notation < stands for the Lowner partial
order defined as follows: T' < S if and only if T"and S are self-adjoint and S — T is positive.

An operator version of (1.3) has been established in [10] and reads as follows:

2r,(AVB - AfB) < AV, B — At B < 2(1 - r,)(AVB — AB), (1.9)

where r; is defined by (1.4).
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By analogy with the scalar case, the Heinz operator mean is defined by

Aﬁ)LB +At£1_)\B

HZ,(A,B) = 5 (1.10)
We also have the following operator inequalities extending (1.6):
AfB < HZ,(A,B) < AVB. (1.11)

In fact, according to the Kubo—Ando theory [14], (1.9) and (1.11) can be immediately
deduced from (1.3) and (1.6), respectively. For more inequalities related to the Heinz mean
involving matrix/operator arguments, we refer the reader to [4, 8, 9, 11, 15, 24] and the

related references cited therein.

2 Functional means

The previous operator means have been extended from the case where the variables are
invertible positive operators to the case that the variables are convex functionals, see [21,
22]. To explain this, we need to recall some basic notions from convex analysis. Let f :

H — R U {+o0} be a given functional. The notation domf refers to the effective domain
of f defined by

domf = {x € H,f(x) < +o0},
while f* stands for the Fenchel conjugate of f defined through

Vx* e H, f*(x*)=sup{Nelx*,x)-f(x)}. (2.1)
xeH

The subdifferential 3f (x) of f at x € domf is the (possibly empty) subset of H defined by
s edfx) < VyeH, f(y)=fx)+Nelx*,y-x),
and it is well known that
xeof(x) < NRelx,x)=f*(x) +f(x). (2.2)

Henceforth, and by virtue of the definition of the subdifferential, whenever we write 9f (x)
it will be assumed that x € domf.

Let us denote by I'H(H) the cone of all functionals f : H — R U {+00} which are convex
lower semicontinuous and not identically equal to +oo. It is well known that f € I'y(H)
if and only if f** := (f*)* = f and, if f € IH(H) then x* € 9f(x) if and only if x € 9f*(x*).
If we denote by int(domf) the topological interior of domf, we recall that if f € I't(H)
and int(domf) is nonempty then for all x € int(domf), f is continuous at x and 3f(x) is
nonempty.

The following example, which will be needed in the sequel, explains the previous notions
in more detail.
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Example 2.1 Let A € B(H) be a self-adjoint operator. Usually, we denote by fy the
quadratic form generated by the operator A4, i.e.,

1
Vxe H, falx)= i(Ax,x).
Such functional f4 enjoys the following properties:
(i) Let A,B € B(H) be self-adjoint. For any «, B € R we have afy + Bfz = fua+ps. Further,
it is clear that f4 <fz if and only if A < B. If, moreover, A is positive then f4 € I'H(H)

and 9fy(x) = {Ax} forany x € H.
(ii) If A € B**(H) then we have

VxeH, fi(x)= %(A’lx,x),

which can be written as f; = f;-1.

Throughout this paper, we use the following notation
D(H) = {(f,g) € I'n(H) x I'y(H) :domf Ndomg # ¥ and domf™* N domg* # #}.

Now, let (f,g) € D(H) and A € (0, 1). The following expressions:

Ai(fo) = A= N)f +Ag, (2.3)

Hilf,g) = (1 - A)f* +2g")", (2.4)
_sinAm) (12!

G/ g) = — /0 (l_t)AHt(f,g)dt (2.5)

are called (by analogy) the A-weighted functional arithmetic mean, the A-weighted func-
tional harmonic mean, and the A-weighted functional geometric mean of f and g, respec-
tively. For A = 1/2, they are simply denoted by A(f, 2), H(f,g), and G(f,g), respectively. We
also have the following double inequality:

Hk(frg) S gk(f)g) S AA(f)g)’ (26)

known, by analogy, as the weighted arithmetic—geometric—harmonic functional mean in-
equality. Here, the symbol < refers to the pointwise order defined as follows: f < g if and
only if f(x) < g(x) for allx € H.

We can extend the previous functional means on the whole interval [0, 1] by setting

Ao(f,8) = Golf>g) = Ho(f,8) = f, Ai(f,8) = Gi(f.g) = Ha(f. Q) = g (2.7)

For all (f,g) € D(H) and X € [0, 1] we introduce the following expression [23]:

HZ,(frg) = %(gx(f,g) +Gia(f9) 2.8)

which is the Heinz functional mean of f and g. It is clear that HZ,(f,g) is symmet-
ric in f and g and HZ,(f,g) = HZ1.,(f,g). Further, HZ(f,g) = HZ:1(f,g) = A(f,g) and
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HZ1,2(f,g) = G(f,g). Otherwise, from (2.6) and (2.8) we can check that the inequality

HZ\(f,9)x) < A(f,g) (%) (2.9)

holds for any A € [0,1] and x € H.

The following remark may be of interest for the reader.

Remark 2.1 We notice that the mentioned functionals can take the value +oo. For this, we
observe the following:
(i) The equalities (2.7) cannot be deduced from (2.3), (2.4) and (2.5), respectively. This
is because the involved functionals can take the value +00, with the convention
0 - (+00) = (+00) — (+00) = (+00) + (—00) := +00, as is usual in convex analysis.

(ii) The functional inequality (2.9) can be easily proved, but with some precautions.
These precautions should be taken in consideration in the proof of any functional
equality or inequality. This latter point is explained in the following items.

(ili) For instance, the equality f —f = 0 is not always true for any f : H — R U {+o0} by
virtue of the same reason as in (i). Precisely, we have f — f = Wyoms for any
f+H — RU {+00}, where the notation ¥ refers to the indicator function of the
subset C of H defined as Wc(z) =0ifz€ C and ¥c(z) = +oo if z ¢ C.

(iv) Similarly, the equality f — g = —(g — f) is not always true, unless f or g is everywhere
finite. For the same reason, the functional inequality f < g is equivalentto g—f >0

but it is not equivalent to f —g < 0.

Clearly, A, (f.f) =f forany f : H - RU {+00}. Indeed, when f € I'(H) then f** = f and
so the previous functional means satisfy the following relations:

Ml ) =G, /) =HZ(f.f) =F.

Further, all the previous functional means are respectively extensions of their related op-

erator means in the following sense:

A}»(ﬁ%_fB) =f;4VAB$ H}\(ﬂh_ﬁg) =fA!)LB)
g)\(fAr B) :fAt)LBr HZA(ﬂ‘.: B) =fHZk(A,B)7

(2.10)

where the notation f4 (resp. fz) was defined in Example 2.1. With this, (1.8) is an immediate
consequence of (2.6); see [21, 22], for instance.

The main goal of this paper is to give some refined and reversed inequalities between the
weighted arithmetic mean and the weighted geometric mean involving convex function-
als. We also obtain some refinements and reverses of (1.11) when the operator variables
A and B are replaced by convex functionals. As applications, we obtain some refinements
and reverses for some inequalities involving the relative entropy and the Tsallis entropy

with operator or functional arguments.

3 Some needed results

Before stating our main results, we need to recall the following lemmas.
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Lemma 3.1 ([21]) Let (f,g) € D(H). For each t,s € (0, 1), the following inequalities:

res(As(f, @) (%) — Ho(f, 0 (%)) < Alf,0)(x) — He(f,0) (%)
< Res(As(f,0) (%) — Hs(f, ) () (3.1

hold for any x € H, where we set

. t 1-t t 1-t
res:=min| -, —— and R;s:=max|-,— ).
s 1-s s 1-s

Lemma 3.2 ([23]) Let (f,g) € D(H) and A € (0,1). For all x € H, one has

: 1 -1
490 -Gl = T [ (Al - Ml Q) (52)

In particular, for all x € H we have

A(f,)x) - G(f,8)(x) = Alf,9)(x) = Helf, 0) () dit. (3.3)

1Y 1
T /0 NG (
Lemma 3.3 ([23]) Let (f,g) € D(H). Then the map

Af,8) — Helf, 0

AT

is pointwise integrable on (0,1). That is, for any x € H, the integral

1 —
j(f,g)(x)::/ A:(f, @) (x) — H(f, g) (%) gt (3.4)

0 tl-1)
exists in R U {+00}.
Letf: H — RU {+00} and x,x* € H. We set
]-'f(x, x*) =f(x) +f* (x*) - S‘ie(x*,x). (3.5)

Following the so-called Fenchel inequality, we have

Vx,x* € H, .Er(x,x*) > 0. (3.6)
We also define
(fog)x):= sup {ET%e(x*,x) -g° (x*) }, (3.7)
x*edf (x)

with the usual convention supy(-) = —oc. With this, it is not hard to check that the following
formula:

(f 0 @) = (g" + Yorw) (%) (3.8)
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holds for any x € H. Using (3.7) or (3.8), we can see that (f ¢ g)(x) < g(x) holds for any
xeH.
Below, we present an example which explains the previous notions in more detail. Such

an example will be needed throughout this paper.
Example 3.1 Take f(x) = (1/2){Ax,x) and g(x) = (1/2)(Bx,x), where A,B € B*™(H). We

write f = f4 and g = f3, for the sake of simplicity. Since 9f(x) = {Ax} and g* = fz-1, (3.7)
yields

(f 0 2)(x) = Re(Ax, x) — fz-1(Ax) = (Ax, x) — %(B_le, Ax) = %((A © B)x, x),

where A ¢ B is given by
AoB=2A-ABA.
We notice that f ¢ g is not always a convex functional, and so A ¢ B is not always a
positive operator. However, from (3.7) we can immediately deduce that f ¢ g < g, which

implies that B — A ¢ B is always positive.
Finally, let a > 0, b > 0 and A, s € (0, 1). For the sake of simplicity, we set

§ 1
By(a,b) = f t“11-t)"dt and A}:= —B(1+A,1-4). (3.9)
0 S

By simple computation of integrals, it is easy to see that

By(1,1)=s and B(2,0) = —s—1In(1-3s).

We can then check that
In(1 -
A% tim A 21 and Al limAb = -1 - M0Z9) (3.10)
240 A1 s

We have the following result.

Proposition 3.4 For all s € (0,1), we have

AY? = %(—m + arctan( /ﬁ)) (3.11)

Proof It is a simple exercise of real analysis. We first use the change of variables by setting
u = /t/(1 —t) and then we proceed by an appropriate integration by parts. The details are

straightforward and therefore omitted. O

4 The main results
We preserve the same notations as in the previous sections. We start this section by stating

the following result.
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Theorem 4.1 Let (f,g) € D(H) and t € (0,1). Let x € H be such that 3f (x) # ¢ and
dg(x) # 0. Then the following inequality:

AL TGO _ 7 (1.0 4 7o) &

holds for any x* € of (x) and z* € 9g(x).

Proof By definition, we have

He(f0) () i= (1= £)f* + tg%) () := sup {Nelx™, x) — (1 - £)f*(x*) - tg" (x*) },

x*eH

from which we deduce that the inequality
He(f,8)(x) = R, x) - (1 - O)f* (x*) — 1g* (x*)
holds for any x,x* € H. It follows that
Aulf,8)(x) = Holf, @) (%) < (1= £)f (x) + tg(x) — Melx™,x) + (1 - £)f* (") + 1g* (x"),

or equivalently,
Af,0)@0) = He(f,0)(x) < (1 - O)(F(x) + % (x*) — Refx,x))
+(g() + g () — Nela*, x)).
If * € 9f (x) then f(x) + f*(x*) = Ne(x*, x) and so
Ad(f,)(x) = Ho(f,)(x) < tFg(x,x7).
Similarly, if z* € 9g(x), we have
Af,0) () = He(f,0)(x) < (1 - ) Fp (x,27).

It follows that if x* € 9f(x) and z* € dg(x) then

Alf,€) () ; H(f,8)(x) < Ty (%) (4.2)
and

At(f,g)(xi:jlz(f,g)(x) < F(n2). (4.3)
By adding (4.2) and (4.3), with a simple manipulation, we obtain (4.1). O

Corollary 4.2 For any x € H such that of (x) N domg* # ¥ and dg(x) N domf™ # ¥, the
integral (3.4) is finite, i.e., J (f,2)(x) < +00. Further, the inequality

T (f>@)(%) < Fo(xx*) + Fr(x,2")

holds for any x* € of (x) Ndomg* and z* € dg(x) N domf™.
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Proof First, by Lemma 3.3, the integral in (3.4) exists in R U {+oo}. This, with (4.1) and
(3.5), yields the desired result. The details are simple and therefore omitted here. d

The following result will be needed in the sequel.

Proposition 4.3 For all x € H, we have

A(f,9)(x) - HZ,(f,9) (%)

sin(Amr) 1 A, 9)(x) — Ho(f, 2) (%)
- /()szu—t,t) o

dt. (4.4)

Proof By (3.2), we can write

Adlf,0)(x) — He(f . 0) (%)

~ sin(Awr) [! N L
A01.900) - G590 = 2 [ i) O )
If we replace A by 1 — A in this latter formula, we obtain
A (f,9) @) = Gio(f, 9 (x)
_ Sin()‘n) ! 1-1 " At(f’g)(x) - Ht(f’g)(x)
= /0 (1 - 1) 1D dt. (4.6)
Adding (4.5) and (4.6), we obtain (4.4). a

We now state our second main result which reads as follows.

Theorem 4.4 With the same hypotheses as in Theorem 4.1, the following inequalities:

AL =)
2
AL =)

A (f,2) %) = G (f,2) (%) < (Fe (2, x) + Fr(x,2%)), 4.7)

A(f,9)(x) - HZ,(f,8)(x) < (Fe(mx®) + Fr(x,2%)) (4.8)
hold for any x* € 3f (x) and z* € dg(x).
Proof By (4.5) and (4.1), we can write

T
sin(Am)

1
(A (f,9®) - Gi(f,9) ) < (/0 - dt) (Fe(2 ™) + Fr(x,2%)).

If B and I" denote the standard beta and gamma special functions, respectively, then we
have

F+0)r2-2 Ara)-0ra-a
' (3) N 2!

MM e - mz_ 2 Sin?m).

1
/ PA-0)"rdt=B1+1,2-1)=
0

Thus inequality (4.7) follows.
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If we replace A by 1 — X in (4.7), we obtain

A (f,8) ) = Groa(f, g)(x }\(12 & (Fe(2,x) + Fr(x,2%)). (4.9)

Adding (4.7) and (4.9) and remarking that for x € H such that f(x) < +co we have

A (f58) () + A1 (f, 9) () = (f + @) (%),
we obtain (4.8). The proof is completed. d

We can write the previous theorem in another form, which is symmetric in f and g.
Precisely, the following result may be stated.

Theorem 4.5 With the same hypotheses as in Theorem 4.1, the following inequalities:

A, ) - Gu(f,@)x) < A(1 = ) (A(f, 9)(x) — A(f © g,g o f)(%)), (4.10)
A(f,9)(x) = HZ;.(f,9)(x) < A1 - M) (A(f,g)x) — A(f © g,g o f)(x)) (4.11)
hold, where f © g is defined by (3.7).

Proof According to (4.7), the functional

af (x) x dg(x) > (x*,z*) — fg(x,x*) + ]-}(x,z*)
is lower-bounded, with

(x&z*)e%%c)xag(x)(}—g(x’x*)+]:f(x’z*)):xg}ff Felww )+z*g31gf Tynz).

Following (3.5) and (3.7), we have

"*galff 7 (x, ) =g+ x*iegjf(x)(g* (x*) - me<x*’x>) =g(x) — (f 0 g)(x).

Similarly, one has

inf ff(x» ") =f(x) - (g o))

z*edg(x)

Summarizing, we have proved that

inf  (Fp(ma®) + Fr(x,2%)) =f (&) +g(x) - (f 0 ©) () = (g 0.)()

(x*,z*)edf (x) x dg(x)

=2(A(f,9) %) — A(f © g, © /) )). (4.12)

Substituting this into (4.7), we obtain (4.10).
Similarly, (4.11) can be deduced from (4.8). The proof is complete. O

The operator versions of Theorems 4.1 and 4.4 (or Theorem 4.5) are given in the follow-
ing.
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Corollary 4.6 Let A,B € B**(H) and A € [0,1]. Then we have the following operator in-
equalities:
AV,B-AL,B<)(1-A)(AB'A+BA"'B-A-B),

1= A
AV, B - At B < (1-%)

(AB'A+BA'B-A-B), (4.13)

AL - 1)
AVB-HZ;(A,B) < =

(AB'A+BA'B-A-B).
Now, let us observe the following remark which explains the interest of our functional
approach and its application for scalar/operator means.

Remark 4.1 The inequalities of the preceding corollary are important due to the fact that
they refine some existing operator inequalities. By virtue of the Kubo—Ando theory for
monotone operator means, it is enough to discuss the scalar case when justifying our
claim. We restrict ourselves to inequality (4.13), since the others can be investigated in
a similar manner.
Indeed, the scalar version of (4.13) is reduced to
AM1=2)(@a=b)*(a+b)

aVAb—aﬁ,\b < 5 ab . (4'.14)

We would like to compare (4.14) with the right inequality in (1.3). In fact, by the techniques
of real analysis, it is not hard to show that there exist 1o and A; € (0,1) such that if 0 <
Ao < Aor A; <A <1 then (4.14) is better than the right inequality of (1.3).

Now we will present some results giving simultaneously refinements and reverses of the
inequalities G (f, ) < A, (f,g) and HZ,(f,g) < A(f,2).

Theorem 4.7 Let (f,g) € D(H). For each X, s € (0,1), the following inequalities:

sin() (A7 + 4150) (A, () - Hslf,9) (%)

sin(A)

g

< A, 9w - Gi(f,9)(x) < (=1 T (.0 x) (4.15)
hold for any x € H.

Proof First, we show the right inequality of (4.15). By virtue of (2.6), we can write, for all

x€H,
-1 )
(lt——t))” (At(f,g)(x) - ’Ht(f,g)(x)) - ((1 _ t)l_}”t)‘) -At(frg)(:()l _7;l)t(f,g)(x)
< ((gal(xl(l - t)l‘*tk) Af(f’g)(f()l‘_%(ﬁg)(x)'

It is not hard to check that

max (1 — £)'¢" = (1 = )2 = (1 - D).

0<t<l1

The right inequality of (4.15) follows by Lemma 3.3 and (3.2).
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We now show the left inequality of (4.15). For the right hand-side of (3.2), we use the
left inequality in (3.1). For any fixed s € (0, 1), it is easy to see that

1 A-1 s A-1 1 A-1
t t t t 1-¢
| e [ qgader [ G
o (1-20) o (1-0)s s 1=+ 1-s

If in this latter integral, we use a simple change of variables, we deduce the desired in-

equality with the help of (4.7) and a simple manipulation. O
The operator version of Theorem 4.7 reads as follows.

Corollary 4.8 Let A,B € B**(H) and X,s € (0,1). Then we have

Smgm@Q+AtQmV£—AunSAWB—AmB
gsmgnﬂu—xmmypnm, (4.16)
where we set
ﬂABy=Alé%gggfdn4B—Am4awa (4.17)

with
S(A|B) := AM*log(A™*BAT?) AV,

Proof Ifin (4.15) we take f = f4 and g = f3, we obtain the left inequality of (4.16) by (2.10).
To obtain the right inequality of (4.16), we can check that, see [23],

T (fa.f3) = fiap),
where J(A, B) is given by (4.17). The details are simple and therefore omitted here. O

We need to introduce the following notation:

:HM@+HH%Q
5 )

O,(f,8): (4.18)

The following inequalities:

H(f,2)(x) < O,(f,9)(x) < HZ(f,2)(x) < A(f,2)(x)

hold for any x € H. For the left inequality, see [23]. For the other inequalities, they are
immediate from (2.6), (2.8), and (2.9).
As an application of the previous theorem, we may state the following corollary which

concerns a reverse and refinement of (2.9).
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Corollary 4.9 Let (f,g) € D(H) and X, s € (0,1). Then the following inequalities:

sin(Arr)

—— (A7 + A (A, 9)) - O4(f,9)(x))

T
sin(Ar)

< A(f,8)x) - HZ,(f,9)x) < (A= 1)e2) T (f, ) ) (4.19)

hold for any x € H.

Proof First, if x € H is such that f(x) = +oo then the inequalities in (4.19) are reduced to
an equality, since all sides of (4.19) are equal to +oo by virtue of the usual convention
+00 + ¢ = +00 for any ¢ € [-00, +00]. Assume that below f(x) < +00. If in (4.15) we replace
A by1-Aandsby1-sand add the results, we obtain the desired inequalities with the
help of (2.8), (4.18), and the fact that

As(f,@)x) + A1(f, @) (%) = (f + g)(x)
is valid for any s € (0,1) and x € domf. The proof is completed. O
The following result is of interest.

Corollary 4.10 Let (f,g) € D(H). Then the following inequalities:

! J(f,g)x) (4.20)

2

"2 (A9 - D) < AF. 90 - 0. =
hold for any x € H.

Proof Taking A = s =1/2 in (4.19) and using Proposition 3.4, we immediately obtain the
desired inequalities after a simple computation and reduction. The details are straightfor-
ward and therefore omitted here. O

The right inequality of (4.20) gives a lower bound of 7 (f,g), and the left one yields a
reverse of A(f,g) — G(f,g) < A(f,g) — H(f,g). Note that Corollary 4.2 contains an upper

bound of J (f,g).
Also, we have the following result.

Theorem 4.11 Let (f,g) € D(H) and X\ € (0,1). Then, for all x € H, we have the following
inequalities:

4(1 - ) (A(f, @) - G(f,9)®)) — 124 - 11T (f,g) (%)

= (A0 - HE.(f0) ()

~ sin(Aw)

<47 (A(f,9)x) - G(f,9)x)) + 21 - 1| T (f, @) (x). (4.21)

Proof From (1.3) we immediately deduce that, for all @, b > 0,

ro(a+b—2vab) < ”T”’ —HZ,(a,b) < (1= 1)+ b-2vab),
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or equivalently,

a+b
2

—(1=r)a+b-2vab) < HZ,(a,b) < # —r(a+b—2vab).

First, observe that 1 — 2r, = |21 — 1|. If we take @ = 1 — £ and b = ¢ in the latter inequalities,
we get, after simple manipulations,

21 21
| 5 2 - ) VEA =D <HZ (- £8) < | 5 o JH1 D).

Substituting the result into (4.4), we obtain

LHS < ——(A(f,g)®) - HZ,(f,g)x)) <RH.S,
sin(Ar)
with
C(M(12x -1 A9 - Hilf.0)w)
L.H.S-/O (T +2(1 - )Vt - t)> o dt

and

1
RHS= / <|2A2—1| +2r; t(l—t)> At(f’g)(f()l—gt(ﬂg)(x) "
0 —

It is not hard to see that

m 1| - H(f,8)(x)

t(l )

LH.S=- dt,

JT(F.9)x) + 21 - r )/ A8l

which, with (3.3), immediately yields the left inequality of (4.21).
Similarly, we show the right inequality of (4.21). g

Theorem 4.12 Let (f,g) € D(H) and * € (0,1). Let x € H be such that df (x) # ¥ and
9g(x) # . Then the following inequalities:

sin(Arr)

o 1T 96) = 2(1=2) (Fe (5) + Ty (x,27)) }

< A(f,g)x) - HZx(f, ) ()
_ sin(Ar)
- 27

{8A(1 - M7 (A(f,)x) - G(f, ) (%)) + (22 - 1)* T (f, ) ()} (4.22)
hold for any x* € 3f (x) and z* € dg(x).

Proof Ifin (1.7) we take a = 1 — t and b = t then we obtain

A1 -1 - 2t)log—<HZA(1 tt)<1—2x(1 V(1 -2yl -1)).

mH
wlr—l

Substituting the result into (4.4), we get

LH.S < A(f,g)(x) - HZ; (fg)(x) < RH.S,
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Csin(ar) (101 1-¢ )] Af,0)(x) — Helf, 2)(x)
LHS= /o{i_ik(l_)\)(l_zt)k)g ; } -0 dt

and

_ sin(ar) (1 A(f,9)(x) — Hi(f,2)(x)
RHS= ~ /O{E—M(l—x)(l—z t(l—t))} D) dt.

According to (4.1), with the fact that (1 — 2¢£) log((1 - £)/t) > 0 for any ¢ € (0, 1), it is easy to
see that

sin(Ar)
2w

LHS> [T, @) - (1 = Mer(Fy (x,57) + Fr(x,2%))},

for any x* € d9f (x) and z* € dg(x), where we set

1 1-t
a::/ (1-2t)log — dt.
0 t

A simple integration by parts leads to « = 1, and so the left inequality of (4.22) is obtained.
Otherwise, it is not hard to see that

sin(Am)
RH.S=

{(1 —4(1-1))T(f,g)(x)

o
+8)»(1—)»)/0 ﬁ(v‘tt(ﬁg)(x)—%t(ﬂg)(x)) dt}'

This, with (3.3) and the fact that 1 — 4A(1 — 1) = (21 — 1)?, immediately yields the right
inequality of (4.22). The proof of the theorem is finished. d

Theorem 4.12 implies an interesting result which may be recited in the following.
Corollary 4.13 Let (f,g) € D(H) and let x € H be as in Theorem 4.12. Then we have

AfQW-HEf0) 1

li == s .
lim : 5T (,8))
Proof It is immediate from (4.22). The details are simple and therefore omitted. O

Another interesting result that gives a reverse of (4.20) is given in what follows.

Corollary 4.14 Let (f,g) € D(H) and let x € H be as in Theorem 4.12. Then the following
inequalities hold:

sin(A7r)

= {T(f,9)x) =211 - V) (A(f,9) () — A(f 0 g,g o f) (%)) }

< Af,@9x) - HZ,.(f,) %), (4.23)

T (f.8)x) < 27 (A(f,g)(x) - G(f,.£)(x)) + %(A(f,g)(x) —Alfoggof)lv). (424
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Proof According to (4.12), the left inequality of (4.22) yields (4.23) after a simple manip-
ulation. If we take A = 1/2 in (4.23), we immediately obtain (4.24). O

We end this section by stating the following remark which may be of interest.

Remark 4.2
(i) We mention that if A = 1/2 then the inequalities in (4.21) are reduced to a trivial
equality. Otherwise, if we take » = 0 or A = 1 in (4.21) and use Corollary 4.13, we
obtain (4.20).
However, (4.15), (4.19), and (4.22) are reduced to a trivial equality when A = 0 and
A=1.
(ii) We leave to the reader the routine task of formulating the operator versions of
Theorems 4.11 and 4.12, as well as Corollary 4.14, in a similar manner as previously.

5 Applications for functional entropies
In this section we will apply the previous results for obtaining some refined upper bounds
for the relative entropy and Tsallis entropy of two (convex) functionals. The operator ver-
sions will be immediately obtained. We first need to recall some basic notions.

For A,B € B*(H) and A € (0,1), the relative operator entropy S(A|B) and the Tsallis
relative operator entropy T} (A|B) are defined by (see [6, 7], for instance)

S(A|B) = Al/Z ]Og(A_l/QBA_l/Z)Al/Z,

Af,B-A

T, (AlB) = =

It is well known that 7; (A|B) extends S(A|B) in the sense that the following equality:

lim T, (A|B) = S(A|B)
210

holds for all A, B € B**(H), where the limit is taken in the strong operator topology.

The operators S(A|B) and T (A|B) have been extended from the case where the variables
are invertible positive operators to the case where the variables are (convex) functionals
(see [20], for instance) as

1 —_
sigee [ 101
Og (5.1)
R,(f1g) = 2T
The following relationship:
1}{% Ri(flg) =E(fle) (52)

has been proved in [20]. Here, the limit is taken for the pointwise topology.
Some inequalities giving lower and upper bounds of £(f|g) and R, (f|g) can be found in
[20]. In particular, the following inequalities:

Ri(flg)x) = (g-f)x) and E(flg)x) < (g-f)x) (5.3)

hold for any x € domf.

Page 16 of 22
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In what follows, applying some results of the previous section, we will give some reverses
and refinements of (5.3). The related operator versions will be immediately deduced with-
out any additional tools.

Let us first state the following result which is useful and will be needed in the sequel.

Proposition 5.1 Let (f,g) € D(H) and A € (0,1). Let x € domf N domg. Then we have

HEZ, (/.00 ~ A, = 5 (Ra(fl)(0) + Ra el 0). 6.4
In particular, the following equality:

Z ) - bl
Igg;H *(fg)("i Al 2 =§(5<f|g><x)+6<gm<x>) (5.5)

holds for any x € domf Ndomg.

Proof 1If x € domf then (5.1) implies that

Gu(f,@)(x) = f () + AR,.(f12) (). (5.6)

We infer that if x € dom g then

G1(/,8) (%) = G,.(g./) (%) = g(x) + AR, (glf) (x). (5.7)

If x € domf Ndomg, we can add (5.6) and (5.7). We then obtain (5.4). Equality (5.5) follows
from (5.4) when combined with (5.2). The proof is finished. O

Combining Corollary 4.13 and Proposition 5.1, we immediately deduce the following
result which contains a relationship between the relative functional entropy and the func-
tional J (f,g) previously defined.

Corollary 5.2 The following equality:

Efl9x) + E@glf)x) = -T(f,g) (%) (5.8)
holds for any x € domf Ndomg.
By using (4.17), it is easy to see that the operator version of (5.8) is given by
S(B|A) = —BA7'S(A|B).

Now, we are in the position to state the following result which gives some reverses of
(5.3).

Theorem 5.3 Let (f,g) € D(H) and X\ € (0,1). Let x € H be as in Theorem 4.1. Then the
following inequalities:

0= =N -~ RolflQ) = = (Fylna’) + Fr(w2)), (5.9)
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1
0<(g-Nx)-Eflg)x) < E(fg(x,x*) + Fr(x,2%)) (5.10)
hold for any x* € 3f (x) and z* € dg(x).
Proof First, for any x € domf, it is not hard to see that

Au(f,9)(x) — Gu(f,©)(x) = Mg = f)x) +f(x) - Gi(f,2) (%)
= (g - ) - Ra(fl9) ). (5.11)

Substituting this into (4.7) and then dividing by A > 0, we obtain (5.9).
Letting 2 — 0 in (5.9) and using (5.2), we immediately get (5.10). (|

The operator version of Theorem 5.3 is recited in the following.

Corollary 5.4 Let A,B € B**(H) and X € (0,1). Then we have

I-A -1 -1
0<B-A-T,(A|B) < T(AB A+BA"'B-A —B),
1 -1 -1
0<B-A-S(A|B) < E(AB A+BAT'B-A-B).
We now state another result which gives a refinement and reverse of (5.3).

Theorem 5.5 Let (f,g) € D(H) and A,s € (0,1). The following inequalities:

) (47 4 A1) (AL W - Half )
< -N® - Relf19W = 2 (1 2)2,0) 7.0 .12
and
) (A ff, 90 - HlF, D) = (g -9~ EF 1)) = T (.9 61
hold for any x € domf.

Proof Substituting (5.11) into the middle part of (4.15) and then dividing by A > 0, we
obtain the desired inequalities (5.12).
We now prove (5.13). If in all sides of (5.12) we let A | 0 and use (3.10) and (5.2), with

the fact that
sin(A) .
1;?3 o 1 and 1;?3((1 - M) =1,
we then get the desired inequalities (5.13). O

The operator version of Theorem 5.5 is recited in the following result.
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Corollary 5.6 Let A,B € B**(H) and A,s € (0,1). Then we have

in(A
- sin(A7)

ATT

(1 =2)2)J(A, B)

and

Eﬁ%A%B_AunfB_A—SMﬂﬂSﬂABL
o

where J(A, B) is given by (4.17).

Now we will see other applications for the relative functional entropies. The first result

reads as follows.

Theorem 5.7 Let (f,g) € D(H) and X, s € (0,1). The following inequalities:

2 sin(A)
e —
< Ri(flg)x) + Ru(glf)(x)

2sin(Ar)
< - ‘7
- ATT

(1 =N)HA) T (f,9)(x)

(45 + A7) (A, 9() - 64(f, )W) (5.14)
hold for any x € domf Ndomg.

Proof From (4.19) we can write, for any x € domf Ndomg,

sin(A)

(A1=282) T (.0 )

<HZ,(f,9)x) - A(f,2)(x)
sin(A) (

AL+ AT (A, 9) () - O4(f,0) (). (5.15)

Substituting (5.4) in the middle part of these inequalities and then dividing by A/2, we get
(5.14). O

Corollary 5.8 Let (f,g) € D(H) and s € (0,1). The following inequality:

21n(s)
1-s

Efle ) + £l x) < (A(f,9)(x) - O(f,g) (%)) (5.16)
holds for any x € domf Ndomg.
Proof Letting A — 0 in (5.14) with the help of (5.2) and (3.10), we obtain (5.16). (|

The operator versions of Theorem 5.7 and Corollary 5.8 are given in the following result.
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Corollary 5.9 Let A,B € B**(H) and A,s € (0,1). Then we have

—W((l _ )\)ﬁx)\)](A’B) < T,(A|B) + T).(B|A)
2 sin(Ar)
< 2R

< pp (A} + A{Z})(AVB - Ab,B)

and

21n(s)

S(A|B) + S(B|A) <
1-s

(AVB - Ab,B),

where we set

AL B+ Al (B

Ab B :=
2

Another main result is given in the following.
Theorem 5.10 Let (f,g) € D(H) and A € (0,1). The following inequalities:

—4r; 7 (A(f,2)(x) - G(f,g)®)) — 12 - 1T (f,g)(x)

A
< Sin(:n)(Rx(flg)(x)+Rx(glf)(x))
<-4 - )7 (Af,9®) - G(f,9)x)) + 124 - 11T (f,2) (%) (5.17)

hold for any x € domf Ndomg.

Proof Here, we use (4.21). The details are similar to those of the proof of the preceding
results. O

The operator version of Theorem 5.10 is given below.

Corollary 5.11 Let A,B € B*™(H) and . € (0,1). Then we have

AT
—4r, m(AVB — AtiB) — |21 — 1]J(A,B) <

S0 (T5.(AIB) + T1(BIA))

< —4(1 —1r,)T(AVB - A£B) + |24 — 1|J(A, B).
Finally, our last result of applications is stated in the following.

Theorem 5.12 Let (f,g) € D(H) and » € (0,1). Let x € H be as in Theorem 4.1. Then the
following inequalities:

sin(Ar)
AT
<Ri(flg)x) + R.(glf)(x)

sin(Ar)
- AT

{811 - V)7 (A(f,9) (%) - G(f,9)®)) + (21 - 1)* T (f,9)(x) }

{T(F,9) &) = A1 = 1) (Fe (%, 5%) + Fr(x,2"))} (5.18)

hold for any x* € of (x) and z* € dg(x).
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Proof 1t is also similar to the previous proofs, by using (4.22). We leave to the reader the
routine task of providing the details of this proof. d

The operator version of Theorem 5.12 can be immediately deduced and reads as follows.

Corollary 5.13 Let A,B € B™(H) and X € (0,1). Then we have

_%in) {84(1 - M) (AVB - AgB) + (22— 1)*J(A, B)}

< T;.(A|B) + Ty.(B|A)

- sin(Ar)

s {J(A,B)-A(1-1)(AB'A + BA" B- A - B)}.
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