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Some reverses of the Jensen inequality for functions of self-adjoint operators in Hilbert spaces
under suitable assumptions for the involved operators are given. Applications for particular cases
of interest are also provided.

1. Introduction

Let A be a selfadjoint linear operator on a complex Hilbert space (H;(:,-)). The Gelfand
map establishes a *-isometrically isomorphism @ between the set C(Sp(A)) of all continuous
functions defined on the spectrum of A, denoted Sp(A), and the C*-algebra C*(A) generated
by A and the identity operator 15 on H as follows (see e.g., [1, page 3]):

For any f,g € C(Sp(A)) and any a, € C we have

(i) D(af + pg) = ad(f) + pO(g);
(i) D(fg) = D(f)D(g) and D(f) = D(f)*;

(iii) [ = 1] = sup,esyon | F O]
(iv) @(fo) = 1y and ®(f1) = A, where fo(t) =1 and fi(t) =t, fort € Sp(A).

With this notation we define
f(A)=@(f) VfeC(Sp(A)) (1.1)

and we call it the continuous functional calculus for a selfadjoint operatorA.
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If A is a selfadjoint operator and f is a real valued continuous function on Sp(A), then
f() > 0 for any t € Sp(A) implies that f(A) > 0, that is, f(A) is a positive operator on H.
Moreover, if both f and g are real valued functions on Sp(A) then the following important
property holds:

f(t)>g(t) foranyte Sp(A) implies that f(A) > g(A) P)

in the operator order of B(H).

For a recent monograph devoted to various inequalities for functions of selfadjoint
operators, see [1] and the references therein. For other results, see [2—4].

The following result that provides an operator version for the Jensen inequality is due
to [5] (see also [1, page 5]).

Theorem 1.1 (Mond and Pecari¢, 1993, [5]). Let A be a selfadjoint operator on the Hilbert space
H and assume that Sp(A) C [m, M] for some scalars m, M with m < M. If f is a convex function
on [m, M], then

f({Ax,x)) < (f(A)x, x) (MP)

for each x € H with ||x|| = 1.
As a special case of Theorem 1.1 we have the following Holder-McCarthy inequality.

Theorem 1.2 (Holder-McCarthy, 1967, [6]). Let A be a selfadjoint positive operator on a Hilbert
space H. Then

(i) (A"x,x) > (Ax,x)" forallr > 1 and x € H with ||x|| = 1;
(i) (A"x,x) < (Ax,x)" forall 0 <r <1and x € H with ||x| = 1;
(iii) if A is invertible, then (A"x,x) > (Ax,x)" forall r < 0and x € H with ||x|| = 1.

The following theorem is a multiple operator version of Theorem 1.1 (see e.g., [1, page

5]).

Theorem 1.3. Let A; be selfadjoint operators with Sp(A;) C [m, M], j € {1,...,n} for some scalars
m< Mandx; € H,j€{l,...,n} with Z}Ll ||xj||2 = 1. If f is a convex function on [m, M], then

f<é<ijfij>> < i<f(A]'>xj'xj>- (1.2)

j=1

The following particular case is of interest. Apparently it has not been stated before
either in the monograph [1] or in the research papers cited therein.
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Corollary 1.4. Let A; be selfadjoint operators with Sp(A;) C [m,M], j € {1,...,n} for some
scalarsm < M. If p; > 0,j € {1,...,n} with 37, pj =1, then

f<<éjij,-x,x>> < <2ij(Aj)x,x>, (1.3)

forany x € H with ||x| = 1.

Proof. It follows from Theorem 1.3 by choosing Xj=.,pj xj€ {1,...,n} where x € H with
[lx|l = 1. O

Remark 1.5. The above inequality can be used to produce some norm inequalities for the sum
of positive operators in the case when the convex function f is nonnegative and monotonic
nondecreasing on [0, M]. Namely, we have

f( 2PiAi > < 2pif(AD|. (14)

j=1 j=1

The inequality (1.4) reverses if the function is concave on [0, M].

As particular cases we can state the following inequalities:

n P n
DPiA < 2pAY (1.5)
j=1 j=1

forp > 1 and
n P n
S piAi||l > Zp]-A’]‘.’ (1.6)
j=1 j=1

forO<p<1.

If A;j are positive definite for each j € {1,...,n}, then (1.5) also holds for p < 0.
If one uses the inequality (1.4) for the exponential function, then one obtains the

inequality

where A; are positive operators for each j € {1,...,n}.

n

D piA;

=1

, (1.7)

> piexp(4))
j=1

In Section 2.4 of the monograph [1] there are numerous and interesting converses of
the Jensen type inequality from which we would like to mention one of the simplest (see [4]
and [1, page 61]).
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Theorem 1.6. Let A; be selfadjoint operators with Sp(A;) C [m,M], j € {1,...,n}, for some
scalars m < M and x; € H,j € {1,...,n} with Z}“:l ||x7||2 = 1. If f is a strictly convex function
twice differentiable on [m, M, then for any positive real number a one has

é<f<Aj)xfij> <af <Zn:<Aijrxj>> P (1.8)

j=1
where

P = pgto+ vy —af(to),
f(M) — f(m) L, - Mf(m) —mf (M)

WETMem M-m "
() omer () <
th=4 M ifMSf'_1<%>'
m 75 (4) <m

The case of equality was also analyzed but will be not stated in here.
The main aim of the present paper is to provide different reverses of the Jensen
inequality where some upper bounds for the nonnegative difference

(f(A)x,x) - f((Ax,x)), x€H with |lx]| =1 (1.10)
will be provided. Applications for some particular convex functions of interest are also given.

2. Reverses of the Jensen Inequality
The following result holds.

Theorem 2.1. Let I be an interval and f : I — R a convex and differentiable function on I (the
interior of I) whose derivative f' is continuous on I. If A is a selfadjoint operator on the Hilbert space
H with Sp(A) C [m, M] C I, then

0<(f(A)x,x) - f({Ax,x)) < (f'(A)Ax,x) - (Ax,x) - (f'(A)x, x) (2.1)

forany x € H with ||x|| = 1.

Proof. Since f is convex and differentiable, we have that
fO-f)<fB)-(t-s) (2.2)

forany t,s € [m, M].
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Now, if we chose in this inequality s = (Ax, x) € [m, M] for any x € H with ||x[| =1
since Sp(A) C [m, M], then we have

f®) - f((Ax,x)) < f'(1) - (t - (Ax, x)) (2.3)

for any t € [m, M] any x € H with ||x|| = 1.
If we fix x € H with ||x|| = 1in (2.3) and apply property (P), then we get

([f(A) - fF((Ax, x))1n]x, x) < (f'(A) - (A= (Ax, x)1n)x, x) (2.4)
for each x € H with ||x|| = 1, which is clearly equivalent to the desired inequality (2.1). [

Corollary 2.2. Assume that f is as in Theorem 2.1. If A; are selfadjoint operators with Sp(A;) C
[m, M] C },j €f{l,...,nfandx; € H, je(1,...,n} with 37, llx;[I> = 1, then

0< §;<f<A,~>x,-,x,»> —f<§;<A,-x,~,x,->>

(2.5)
< 2UF (AN A 1) = DA i) - S (f (A)) g, x;).
j=1 j=1 j=1
Proof. Asin [1, page 6], if we put
A1 0 X1
A= , x=| |, (2.6)
0 - Ay Xy

(f(A)% %) = i(f(A,-)xj,xj>, (A% %)= i<Afo'/xf>' (2.7)

and so on. The details are omitted._
Applying Theorem 2.1 for A and X, we deduce the desired result (2.5). O



6 Journal of Inequalities and Applications

Corollary 2.3. Assume that f is as in Theorem 2.1. If A; are selfadjoint operators with Sp(A;) C
[m,M]cCI,jell,...,n}andp; >0,j € {1,...,n} with Z;’zlp]- =1, then

o< <§p]_f(Aj)x,x> —f<<§Pjij,x>>

< <iPJfI<Aj)ijfx> - < > Pjij,x> : <ip]-f'(Aj)x,x>,
j=1 j=1 =1

]

(2.8)

for each x € H with ||x|| = 1.

Remark 2.4. Inequality (2.8), in the scalar case, namely
0< > pif(x) - f <ijxf> < 2 pif ()x = Yopixg - 2 pif (%)), (2.9)
i=1 j=1 j=1 j=1 j=1

where x; € I, j € {1,...,n}, has been obtained for the first time in 1994 by Dragomir and
Ionescu, see [7].

The following particular cases are of interest.

Example 2.5. (a) Let A be a positive definite operator on the Hilbert space H. Then we have
the following inequality:

0 < In((Ax, x)) - (In(A)x, x) < (Ax, x) - <A’1x,x> -1, (2.10)

for each x € H with ||x|| = 1.
(b) If A is a selfadjoint operator on H, then we have the inequality

0 < (exp(A)x, x) —exp((Ax, x)) < (Aexp(A)x, x) — (Ax, x) - (exp(A)x, x), (2.11)

for each x € H with ||x|| = 1.
(c) If p>1 and A is a positive operator on H, then

0< (APx, x) — (Ax, x)P < p[(A”x,x) - (Ax, x) - <A”‘1x,x>], (2.12)

for each x € H with ||x|| = 1. If A is positive definite, then inequality (2.12) also holds for
p <0.
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If 0 < p < 1and A s a positive definite operator then the reverse inequality also holds
(APx,x) — (Ax, x)P > p[(Apx,x) - (Ax, x) - <A7"‘1x,x>] >0, (2.13)

for each x € H with ||x|| = 1.

Similar results can be stated for sequences of operators; however the details are
omitted.

3. Further Reverses

In applications would be perhaps more useful to find upper bounds for the quantity

(f(A)x,x) - f({Ax,x)), x € H with ||x|| =1, (3.1)

that are in terms of the spectrum margins m, M and of the function f.
The following result may be stated.

Theorem 3.1. Let I be an interval and f : I — R a convex and differentiable function on I (the
interior of I) whose derivative f' is continuous on 1. If A is a selfadjoint operator on the Hilbert space

H with Sp(A) C [m, M] C I, then

0 < (f(A)x,x) - f({Ax,x))

> M- m) [ f Wl - (A
<
> (/) - £ () [ Al - (A, 2] (32)
< M=m) (£ ) - (),
forany x € H with ||x|| = 1.
One also has the inequality
0< (f(A)x,x) - F({Ax,x)) < Z(M=m) (f' (M) - f(m))
[(Mx — Ax, Ax —mx)(f'(M)x - f'(A)x, f'(A)x — f’(m)x)]l/z,
- f' (M) + f'(m) (3.3)

(Ax, x) - @H(f'm)x,x) - 5

<

(M =m)(f' (M) = f'(m)),

N,

forany x € H with ||x|| = 1.
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Moreover, if m > 0 and f'(m) > 0, then one also has

0. < (f(A)x,x) - f((Ax,x))
{1 (M= m)(f/(M) - f'(m))
4

N A A (34

VM~ /i) (VIO ~ /Fm)) [ Az, x) (' (A)x, x)] 2,

forany x € H with ||x|| = 1.

Proof. We use the following Griiss type result we obtained in [8].

Let A be a selfadjoint operator on the Hilbert space (H; (-, -)) and assume that Sp(A) C
[m, M] for some scalars m < M. If h and g are continuous on [m, M] and y := minse[m, v h(t)
and I' := max;e[m,pmh(t), then

[(h(A)g(A)x,x) - (h(A)x,x) - (g(A)x, x)]|

1 2/ 1 (3.5)
<5 (- y) [l - (g(A)x, x) ]1 2<s Z(T-1)(A -5))
for each x € H with [|x|| = 1, where 6 := minsec[m,ag(t) and A := maxse[m,m g (t).
Therefore, we can state that
<Af'(A)x,x> - (Ax,x) - (f'(A)x, x)
(3.6)
> M=m) [ A - Ay )] < G =) () - £ m),
(Af' (A)x,x) - (Ax,x) - (f'(A)x, x)
(3.7)

< 3 (/M) — /) [ Axl? - (A, x| < SOV - m) (M) - f(m)

for each x € H with ||x|| = 1, which together with (2.1) provide the desired result (3.2).
On making use of the inequality obtained in [9]:

|[(h(A)g(A)x, x) = (h(A)x, x)(g(A)x, x)| < 1 -(T-y)(A-9)

[y, ) - Y| (g x - 232

{[(Fx h(A)x, f(A)x —yx)(Ax - g(A)x, g(A)x - 6x)] /7, (3.8)
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for each x € H with ||x|| = 1, we can state that

(Af’(A)x,x> - (Ax,x) - <f’(A)x,x> < %(M - m) (f'(M) - f’(m))
[(Mx — Ax, Ax - mx){f'(M)x — f'(A)x, f'(A)x —f’(m)x>]1/2, (3.9)

M

o LD

(Ax, x) — >

||

for each x € H with ||x|| = 1, which together with (2.1) provides the desired result (3.3).
Further, in order to prove the third inequality, we make use of the following result of
Griiss’ type we obtained in [9].
If y and 6 are positive, then

[(h(A)g(A)x, x) - (h(A)x,x)(g(A)x,x)]|

: w(k(A)x,x)(g(A)x,x), (3.10)

VIYAS
VT = 7)) (VA = V8) [(h(A)x, x)(g(A)x, x)] 2

IN

—~ =

for each x € H with ||x|| = 1.
Now, on making use of (3.10) we can state that

(Af'(A)x,x) - (Ax,x) - (f'(A)x, x)

(M= m)(f'(M) - f'(m))
/M (M) f ()

1
1
(VM = vim) (\/FOM) = V/F ) ) [{Ax, 1) (£ (A)x, x)] 2

(Ax, x)(f'(A)x, x), (3.11)

<

for each x € H with ||x|| = 1, which together with (2.1) provides the desired result (3.4). O

Corollary 3.2. Assume that f is as in Theorem 3.1. If A; are selfadjoint operators with Sp(A;) C
[m,M]cClI, jell,...,n}, then

0< ilu(Af)xf,x» —f<i1<ijf,xf>>
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q1/2

%'(M—m) [_E;Hf'(f‘f)xjﬂz- <Z;<f’(Aj)xf,xj>> ,
) j= j= ]
2 1/2
% ~(f'(M) = f'(m)) [ZIIA;-xfIIZ - <Z Ajxj, x;) >
j=1 j=1

—_

< (M =m)(f'(M) - f'(m)),

g;

(3.12)

forany x; € H,j € (1,...,n} with 7, [l 1> = 1.
Ome also has the inequality

<f(A )X}, X)) = f<Z<A x],x]>>

j=1

M=

—.
]
—_

(M —m)(f' (M) - f'(m))

-

»Nr—t

1/2
[Z Mxj— Ajx, Ajx;j - mx]>]
= (3.13)

j=1

1/2
T\ x [Z f(M)xj—f'(Aj)xf/f'(Af)xj—f'(m)xf>] ,

M+m

|| 25 (A0, x;) - f'(M) + f'(m)

(A, xj) - 2 5
j=1

j=1

\

< L= my (£ ) - £ m),

forany x; € H,je(1,..., n} with 377, ||x]-||2 =1.
Moreover, if m > 0 and f'(m) > 0, then one also has

< é(f(Aj)xj,x]) _f<é<Aij’x7>>

(M —m)(f'(M) - f’(m))z
VMmf' (M) f'(m) 5

(1
4
< { (VM = vim) (VF M) = /F(m))
1/2
X[;<Aixifxj>§1<f'<Aj)xi'xf>] ,

forany x;j e H,je{1,..., n} with Z;‘zl ||x]-||2 =1.

iXjr Xj Z f'(Aj)xj, xj),
= (3.14)
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The following corollary also holds.

Corollary 3.3. Assume that f is as in Theorem 2.1. If A; are selfadjoint operators with Sp(A;) C
[m, M1 C1,j€(l,...,n}andp;>0,j € (1,...,n} with X, p; =1, then

0< <§p].f(Aj)x,x> —f<<§PjAjX,x>>

-

1/2

(M=) [imnf'(Aj)xW . <ipff'<Aj>x,x> ] ,

i=1 =1

N —

(3.15)
1/2

N[ —

(' (M) - f'(m)) [ZP;‘HA;‘XHZ - <ZP1AJW> ]
=1 im1

<

(M =m)(f (M) - f'(m)),

N

forany x € H with ||x|| = 1.
One also has the inequality

0< <§pjf(Aj)x,x> —f<<§lpfA;x,x>>
1
4

(M =m)(f'(M) - f'(m))

<

r . 1/2
[Zp]-<Mx - Ajx,Ajx - mx}]

= (3.16)

1/2
Bk [Zf’"(f '(M)x—f’<Af>x,f'(Aj>x—f’<m>x>] ’
<
<Zn:p]-ij,x> - M; = <§n:ij'(Af)xfx> [+ fom) (M);f o)
L] V=L j=1

(M =m)(f'(M) = f'(m)),

<

N

forany x € H with ||x|| = 1.
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Moreover, if m > 0 and f'(m) > 0, then one also has

0< <§pjf<Aj)x,x> —f<<§PjAjX,x>>

(1 MmO = F0m) [0 NS (4 x
4 V/Mmf M) f ) <Z”1A’ ’ ><§p]f o >

j=1
< § (VM= ym) (VFM) - V/F(m))

[<z><zf<)>]

(3.17)

forany x € H with ||x|| = 1.

Remark 3.4. Some of the inequalities in Corollary 3.3 can be used to produce reverse norm

inequalities for the sum of positive operators in the case when the convex function f is
nonnegative and monotonic nondecreasing on [0, M].

For instance, if we use inequality (3.15), then one has

Z

Moreover, if we use inequality (3.17), then we obtain

()

D PiA;
j=1
(1 (M-m)(F(M) - f(m))

n

D piA;

j=1

0<

gpjf (4))

> < }I(M—m)(f’(M) ~ f'(m)). (3.18)

é}rﬁf (4))

RN 1 ES , (3.19)
4 VMmf'(M)f'(m) jzlp] : ;pjf( %

< 4 . ; 1/2
(m-m)(W%M)—\/f'(m))[ 2P meTAf)] :
\ = -
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4. Some Particular Inequalities of Interest

(1) Consider the convex function f : (0,c0) — R, f(x) = —Inx. On utilising inequality (3.2),
then for any positive definite operator A on the Hilbert space H, we have the inequality

0<In({Ax,x)) — (In(A)x, x)

1 _ 2 B 211/2
) > (M—m)[”A Lx||” - (A'x, x) ] << 1 (M—m)2> (4.1)
- 4 M

3 S AP - (ax, 7] :

for any x € H with ||x|| = 1.
However, if we use inequality (3.3), then we have the following result as well:

_ 2
0 <In((Ax,x)) - (In(A)x,x) < % ' %

[(Mx - Ax, Ax - mx)(M™'x — Alx, Al x - m'x)] 1/21

M+m
2

_M+m
2mM

(Ax, x) - H(A’lx,x>

(4.2)

for any x € H with [|x|| = 1.

(2) Finally, if we consider the convex function f : [0,00) — [0,00), f(x) = xP with
p > 1, then on applying inequalities (3.2) and (3.3) for the positive operator A, we have the
inequalities

0< (APx, x) — (Ax, x)P

1/2
% (M -m) [IIAF’-lx||2 - <AP—1x,x>2] )
SPX <§ _p(M_m)<Mp—1_mp71>>,
1 ) ,1/2 4
> (M =) [[[AxP - Az, )2
[(Mx - Ax, Ax — mx><MP—1x _ Ap—lx, AP-lx — mp_1x>] 1/2,
X R
p ‘(Ax,x)_M;-mH<Ap—1x,x>_M%

<s }Lp(M —m)(MP - mrH))

for any x € H with ||x|| = 1, respectively.
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If the operator A is positive definite (m > 0) then, by utilising inequality (3.4), we have

0< (APx,x) - (Ax, x)P

M - MP1 -1
: n%ﬂmp/z ") A,y (AP, ), (4.4)

1
<px{?
(VM = ) (M2 6-02) [( Ax, x) (AP, )] 2,

for any x € H with ||x|| = 1.

Now, if we consider the convex function f : [0,00) — [0,00), f(x) = —x? with p €
(0,1), then from the inequalities (3.2) and (3.3) and for the positive definite operator A we
have the inequalities

0< <Ax/x>P - <Apx/x>

- (M - m) [”Ap—leZ _ <Ap71x,x>2]1/2

Nl—= N =

- (mP7t = MP) [||Ax||2 - <Ax,x>2]1/2

<s }Lp(M —m) (mr’-l - M”‘1>>,

1 (4.5)
0 < (Ax,x)P — (APx,x) < ZP(M —m) <m”’"1 - M”’_1>

[(Mx — Ax, Ax — mx)(MP 1x — AP~1x, AP 1x — mp—1x>]1/2,
—p X M+m Mp—l +mp—1
(Ax,x) - 5 "(Ap‘lx,x> e

)

for any x € H with ||x|| = 1, respectively.
Similar results may be stated for the convex function f : (0,00) — (0,00), f(x) = x
with p < 0. However the details are left to the interested reader.
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