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SOME REVERSES OF THE JENSEN INEQUALITY FOR
FUNCTIONS OF SELFADJOINT OPERATORS IN HILBERT
SPACES

S.S. DRAGOMIR

ABSTRACT. Some reverses of the Jensen inequality for functions of selfadjoint
operators in Hilbert spaces under suitable assumptions for the involved oper-
ators 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),
an the C*-algebra C* (A) generated by A and the identity operator 1y on H as
follows (see for instance [4}, p. 3]):

For any f,g € C (Sp(4)) and any «, 8 € C we have

(i) @ (af +Bg) =a®(f)+ 62 (g);

(i) ®(fg)=®(f)®(g) and @ () = @ (f)";

(i) 19 ()] = L1l = supyespn 1f (8]

(iv) ®(fo) =1g and ®(f1) = A, where fo (t) =1and f; (t) =t, fort € Sp(A).

With this notation we define

f(A):=d(f) forall f € C(Sp(A))

and we call it the continuous functional calculus for a selfadjoint operator A.

If A is a selfadjoint operator and f is a real valued continuous function on Sp (A4),
then f(t) > 0 for any ¢ € Sp(A) implies that f(A) > 0, i.e. f(A) is a positive
operator on H. Moreover, if both f and g are real valued functions on Sp (A4) then
the following important property holds:

(P) f(&)>g(t) for any t € Sp(A) implies that f (A) > g (A)

in the operator order of B (H).
For a recent monograph devoted to various inequalities for functions of selfadjoint
operators, see [4] and the references therein. For other results, see [I1], [5] and [7].
The following result that provides an operator version for the Jensen inequality
is due to Mond & Pecari¢ [9] (see also [, p. 5]):

Theorem 1 (Mond- Pecarié¢, 1993, [9]). 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
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2 S.S. DRAGOMIR

m < M. If f is a convex function on [m,M], then
(MP) [ (Az, z)) < (f (A) z,z)
for each x € H with ||z| = 1.

As a special case of Theorem [[] we have the following Holder-McCarthy inequal-
ity:
Theorem 2 (Holder-McCarthy, 1967, [6]). Let A be a selfadjoint positive operator
on a Hilbert space H. Then

(i) (Ax,z) > (Az,z)" for allv > 1 and x € H with ||z| = 1;

(ii) (ATz,z) < (Az,x)" for all0 <r <1 and x € H with |z| = 1;

(iii) If A is invertible, then (A"x,z) > (Az,z)" for allv < 0 and x € H with
]l = 1.

The following theorem is a multiple operator version of Theorem |[I| (see for in-
stance [4, p. 5]):

Theorem 3. 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 377, H%H2 =1.Iffisa
convex function on [m, M|, then

n

(1.1) FAD A,y | <D (A aj,25).

Jj=1 Jj=1

The following particular case is of interest. Apparently it has not been stated
before either in the monograph [] or in the research papers cited therein.

Corollary 1. Let A; be selfadjoint operators with Sp (A;) C [m,M], j € {1,...,n}
for some scalars m < M. If p; >0, j € {1,...,n} with Z?lej =1, then

(1.2) f <ijij,x> < <ijf(Aj)x,x>,
j=1 j=1

for any x € H with ||z| = 1.

Proof. Follows from Theoremby choosing z; = /p;-z, j € {1,...,n} wherez € H
with [|z|| = 1. 1

Remark 1. 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:

(1.3) FUID | ] <D pif (4))
j=1 j=1

The inequality reverses if the function is concave on [0, M].
As particular cases we can state the following inequalities:
P

(1.4) ijAj < ijA? )
=1 j=1
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forp>1 and

p

(1.5) donidsl| = DAl
=1 j=1

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

(1.6) exp [ D piAs|| | <D piexp(4))],
j=1 j=1

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

In Section 2.4 of the monograph [4] there are numerous and interesting converses
of the Jensen’s type inequality from which we would like to mention one of the
simplest (see [7] and [, p. 61]):

Theorem 4. 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 E?Zl ;|| = 1. If f is
a strictly convex function twice differentiable on [m, M), then for any positive real
number a we have

(1.7) (f (Aj)zjyag) < af [ D (Ajj,a5) | + 8,
j=1 i=1
where
B=psto+vy—af(to),
M) —f(m)  Mf(m)—mf (M)
Hr = M—m T M—m
and
) w5 <
ty = M if M < f'=1(5)
m if fI71 (%f) <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)z,z) — f ((Az,2)), x € H with ||z| =1,

will be provided. Applications for some particular convex functions of interest are
also given.
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2. REVERSES OF THE JENSEN INEQUALITY
The following result holds:

Theorem 5. Let I be an interval and f : I — R be a convexr and dzﬁerentmble
function on I (the interior of I) whose derivative [’ is continuous on I. If Aisa
selfadjoint operators on the Hilbert space H with Sp (A) C [m, M) CI, then

2.1) (0 (f (A z,2) - f((Az,2)) < (f' (A) Az, z) — (Az,z) - (f' (4) 2, 2)

for any x € H with ||z|| = 1.

Proof. Since f is convex and differentiable, we have that
fF@)—fls)<f @) (t—s)

for any t,s € [m, M].

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

(2.2) f@) = f((Az,2)) < f' (1) - (t — (A, z))
for any t € [m, M| any x € H with |jz| = 1.

If we fix x € H with ||z]] =1 in and apply the property then we get

([f (A) = f ((Az,2)) 1]z, x) < (f'(A) - (A - (Az,2) L) @, )

for each € H with ||z|| = 1, which is clearly equivalent to the desired inequality
(2.1). m
Corollary 2. Assume that f is as in the Theorem @ If A; are selfadjoint op-
erators with Sp (A;) C [m, M] cl, je{l,...,n} and xj € H,j € {1,...,n} with
S0y llagl* =1, then

(23) (0<) > (f(A)msms) = f | D (Ajayoay)
j=1 j=1
Z VAT, ) Z (Ajz;, ;) Z Aj)zj,zj).
Jj=1 j=1 Jj=1
Proof. Asin [4 p. 6], if we put
A1 0 X1
A= . and T =
o . . . A, T

then we have Sp( ) C [m,M], ||Z| =1,

< () > i j) T, ;) <IZ§75> iA:cJ,xj

j=1 j=1
and so on. _
Applying Theorem |5| for A and & we deduce the desired result lb |
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Corollary 3. Assume that f is as in the Theorem@ If A; are selfadjoint operators
with Sp (A;) C [m, M] clje{l,..,n} and pj > 0, j € {1,...,n} with 377 p; =
1, then

(2.4) (0<) <ijf (Aj)x,x> —f <ijij,x>
=1 j=1
<ij i) Ajz a:> - <ijij7x> . <ijf’ (Aj)x,x> .

for each x € H with ||z| = 1.

Remark 2. The inequality , in the scalar case, namely
(2.5) (0< ij (x5) ijmj
n n
< ijf' (@) z; =Y pjws- > pif (x;)
j=1 j=1 j=1

where x; Gf, j €41,....,n}, has been obtained by the first time in 1994 by Dragomir
& Tonescu, see [3].

The following particular cases are of interest:

Example 1. a. Let A be a positive definite operator on the Hilbert space H. Then
we have the following inequality:

(2.6) (0 <)In ((Az,2)) — (In(A) z,2) < (Az,z) - (A 'z, 2) — 1,
for each x € H with ||z| = 1.
b. If A is a selfadjoint operator on H, then we have the inequality:
(2.7) (0 <) {exp (A) z,z) — exp ({(Az, z))
< (Aexp(A)z,z) — (Az, ) - (exp (A) 2, 2) ,

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

(2.8) (0 <) (APz,z) — (Az,z)P < p [(APz,z) — (Az,2) - (AP 2, 2)]

for each x € H with ||z|| = 1. If A is positive definite, then the inequality (@ also
holds for p < 0.

If0 < p <1 and A is a positive definite operator then the reverse inequality also
holds

(2.9) (APz,x) — (Aw, )’ > p [(APz,2) — (Az,z) - (AP 2, 2)] >0,
for each x € H with ||z| = 1.

Similar results can be stated for sequences of operators, however the details are
omitted.
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3. FURTHER REVERSES

In applications would be perhaps more useful to find upper bounds for the quan-
tity
(f (A)z,z) — f ((Az,x)), x € H with |z| =1,
that are in terms of the spectrum margins m, M and of the function f.
The following result may be stated:

Theorem 6. Let I be an interval and f : I — R be a convexr 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| CI, then

B.1) (0 (f(A)z,z) - [ ((Az,2))

2 2]1/2
Lo —m) I (A)al - (' (4) 2, 2)?]
= 2 2]1/2
Lo (1 (M) = 1 (m) [ 4z - (Az, 2)7]
< 3 (0 = m) (' (M) = £ (m),

for any x € H with ||z|| = 1.
We also have the inequality
32) (0=)(f(A)z,z) - f((Az,z)) < % (M —m) (f' (M) = f" (m))
[(Mz — Az, Az —ma) (f' (M) z — [ (A)x, f (A)z — f' (m) z)]* ,

‘<AJJ,1‘> - N[;m’ ’<f/ (A)x,x> _f (JVI)'QFf (m)

< 3 O = m) (M) = £ (m),

for any x € H with ||z| = 1.
Moreover, if m > 0 and f’' (m) > 0, then we also have

3.3) (0= (f(A)z,z) - f((Az, z))

1, M=m)(FAD-F'(m) 4 '
2 ) VAP anm) (Az,z) (f' (A) z,2),

(VM = yin) (VI (M) = /T (m)) [(Aw @) (' (A) 2, 2)] %

for any x € H with ||z| = 1.

N

Proof. We use the following Griiss’ type result we obtained in [I]:

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 hand g are continuous on [m, M| and
7y = mingepm, a1 b (t) and T := maxyepy, 2y b (1) , then

(34) | (4)g(4)2.2) — (b (D) 2.2) - (g (A) 2,29
<3 - [ls@al - gz’ (< - @ -0)

for each x € H with [[z[| = 1, where 6 := minyc(,,, 271 9 (t) and A := maxyeipm 1) 9 (1) -
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Therefore, we can state that
(35) (A (A)a2) — (Az2) - ([ (4) 2.2)
<5 O —m) (I ()l ~ (7 (W) w2y <
and
(36) (Af (A)a, ) — (Aw,2) - (' (A) 2,)
00— ) [14a)? — w2 < E 00— m) (7 1) £ )

for each z € H with ||z|| = 1, which together with (2.1)) provide the desired result
(3.

!

On making use of the inequality obtained in [2]:

B.7) [r(A)g(A)z,x) = (h(A)z,z) (9(A)z,2)| < 7-(T=7)(A=0)

{ [Tz — h(A)z, | (A)x — o) (Ax — g (A) 2, g (A)x — 62)]? ,

B~ =

b

[(h(4)2,2) = 52| (g (4) 2, 2) — 22

for each © € H with ||z|| = 1, we can state that

{ [(Mz — Ax, Az — mzx) (f' (M 17—f’(A)x,f’(A)ZE—f'(m)Iﬂ%7

[(Az, ) = 232 |(f (A) 2, 2) — LODE )

for each « € H with ||z|| = 1, which together with (2.1)) provide the desired result
(3-2)-

Further, in order to proof the third inequality, we make use of the following
result of Griiss’ type we obtained in [2]:
If v and ¢ are positive, then

(3.8) [(h(A)g(A)z,x) = (h(A)z,2) (9 (A)z,z)]

{ b S (b (A) z,a) (9 (A) 2, @),
<
(VT=A) (VA= V8) [(h (A)z,2) (g (A) 2, 2)]

for each x € H with ||z|| = 1.
Now, on making use of (3.8) we can state that

(Al (A)z,2) — (Az, ) - (f' (A) 2, 2)

1 (M—m)(f (M)~ (m)) ,
4 \/Mmf'(M)f’(m) <AI,,I> <f (A) SC,.’,U> )

N

(VAT = vim) (VI OD) = VT (m)) (A, ) (' (4) 2,2))*
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for each © € H with ||z|| = 1, which together with (2.1]) provide the desired result

B3)-u

Corollary 4. Assume that f is as in the Theorem@ If A; are selfadjoint operators
with Sp (A;) C [m, M| cl, je{1,..,n}, then

j=1

(3.9 (0)> (f(Aj) s a;) — f (Z <Ajl‘ja$j>>
J=1

5O =) [T () a1 = (S 1 (4 ”]’”)T/Q’

IN

—

Lo (f (M) — f (m)) [Z?—l I Aj;* - (ZJ 1 (A2, 5) )1 .

(M —=m) (f' (M) = f"(m)),

»P\H

for any x; € H,j € {1,....,n} with 377_, ||;1cj||2 =1.
We also have the inequality

i) xj,xi) — f (Z <ijj>$j>>
1 j=1

< Z(M—m) (f" (M) = f" (m))

(3.10) (0<)
J

n

1

|25 (M — Agw, Ay —may)|”

[ ) — £ (A 7 (A s — )]

)

‘Z] 1 (A, @5) — M+mHZJ (1 (A

for any x; € H,j € {1,....,n} with 377_, ||ac]||2 =1
Moreover, if m > 0 and [’ (m) > 0, then we also have

(3.11) (0 <) EE (Z <Aj$j7$j>>
]=1

j=1
(M—m)(f'(M)—f'(m)
T \/MTSLf’(M)f’(m) )Zﬂ (Agwg,ag) 3050 (' (A)) zj,25)

=1 (VAT = vim) (VFTQI) - /7 ()
X [Z] 1 (45 fﬂmxﬁzj  (f1(A )%7%)}
for any x; € H,j € {1,....,n} with 377_, lla;))* = 1.

The following corollary also holds:

Nl

)
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Corollary 5. Assume that f is as in the Theorem @ If A; are selfadjoint operators
with Sp(A;) C [m, M| CI, j € {1,...,n} and p; >0, j € {1,....,n} with 3°5_, p; =
1, then

(3.12) (0<) <ijf (4;) QJ,:L'> —f (<ijij,9:>>

571/2
b =) [ 1 (Al - (Shmd )y |

IN

=

L (f (M) ~ £ (m) {Z}’_lm l4jall” - <E?—1PJ‘AJ“’””>1 .

<

(M —m) (f' (M) = f"(m)),

= =

for any x € H with ||z| = 1.
We also have the inequality

(3.13) (0<) <ijf (4;) x,z> —f (<ijij,x>)

< 3 (M —m) (7' (M) ~ ' (m))

1

2

[2?21 Pj <M.r - AjLE, ij — mm)}
1/2

xS (e = Ay e f (A e ()|

(i pije ) = | |(S0 by (4)) @, @) — LA

(M —m) (f (M) = f"(m)),

<

>~

for any x € H with ||z| = 1.
Moreover, if m > 0 and f’ (m) > 0, then we also have

(3.14) (0<) <ijf (4;) x,z> —f (<ijij,x>)

1 (M-—m)(f'(M)—f'(m)) /<~n .
4 \/Mmf’(M)fr(m) <Zj:1pj‘4jxax> <Ej:1pjf/ (Aj)aj,x>7

=\ (Va1 - vim) (VIO - VT m)
< [(Siipise ) (S0 pif (4 za)] "

for any x € H with ||z| = 1.

M

Remark 3. Some of the inequalities in Corollary[j 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].
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For instance, if we use the inequality , then we have

n

S nds| | < 5 O —m) (7 (M) f (m)

j=1

(315) (0=) | pif (A7) = f

Moreover, if we use the inequality , then we obtain

(816) (0 =) pif (A5))) = f | [ 2opids

)

1 (M—m)(f' (M)~ (m)) H n HH 0w
1T Mmp (M) () 21 PiA || ||1225= Pt (A7)

IN

B

(VAT = vim) (VIO = VFm) [y pids || [y s (45)]

4. SOME PARTICULAR INEQUALITIES OF INTEREST

1. Consider the convex function f : (0,00) — R, f () = —Inz. On utilising the
inequality (3.1]), then for any positive definite operator A on the Hilbert space H,
we have the inequality

(4.1) (0 <)In((Az,z)) — (In(A) z, )

5o = m) [l - (a2

- <<1_<M—m>2>
- 1/2 — 4 mM

/
LMo | Ae) ~ (Az,z)’]

for any « € H with ||z]| = 1.
However, if we use the inequality (3.2)), then we have the following result as well

1
(4.2) (0<)In((Az,z)) — (In(A) z,z) < iy

[(Mz — Az, Az — ma) (M 'z — A" g, A7 e — m*1$>]% ’

1 (M —m)?
< MY
— 4 mM
for any x € H with ||z| = 1.

2. Now consider the convex function f : (0,00) — R, f (z) = zlnz. On utilising
the inequality (3.1, then for any positive definite operator A on the Hilbert space

[(Az, o) — A5 [ [(A7 e, z) — 3057
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H, we have the inequality
(43) (0<)(Aln(A)z,z) — (Az,z) In ((Az,x))

LM —m) [||1n (eA) z||* — (In (eA) z, )

1/2
/A - [l Aa]® - (Aa,0)?]
<§ 1(Mm)1n1/M>
2 m
for any x € H with ||z| = 1.

If we apply now the inequality (3.2)), then we have the following result as well

}1/2

<

(44) (0<){(Aln(A)z,z) — (Az,z)In ((Az,x)) <

SRS

[(Mz — Az, Az — mx) (In (M) z — In (A) ,ln(A)x—ln(m)x}]%

)

1 M
<§ (M—m)lnq/)
2 m
for any x € H with ||z| = 1.

Moreover, if we assume that m > e~!, then, by utilising the inequality (3.3]) we
can state the inequality

|(Az,z) — M4 | ‘<ln(A)x,x> fln\/m‘

(45) (0<)(Aln(A)z,z) — (Az,z) In ((Ax,x))

1, (M—m) ln\/%
2 \/Mmn(eM)In(em) (Az,z) (In (eA) z, z),

IN

N

(\/M - \/rn) (\/ln (eM) — y/In (em)) [(Az,z) (In (eA) z, )] .

for any « € H with ||z]| = 1.
3. Consider now the following convex function f : R — (0,00), f (x) =

exp
with a > 0. If we apply the inequalities (3.1, (3.2]) and (3.3) for f (z) = exp (ax)

and for a selfadjoint operator A, then we get the following results

(4.6) (0 <) {exp (ad) z,z) — exp (o (Az, )

ca(M —m) |:||eXp (aA) xH2 — (exp (@A) 1'7x>2} 1/2

IA
Nl

N

o (exp (aM) — exp (am) [||42]* — (A2, 2)°] v

(= o = ) exp (00) — exp () )
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and
(4.7) (0 <) (exp (@A) z,z) — exp (a {Az, )
< {0 (M — m) (exp () — exp (am)
[(Mz — Ax, Az — mx>]1/2

Caxd ¥ [(exp (M) x — exp (aA) z,exp (aA) x — exp (am) )] 2,

Nl

’(Ax,x) — M;m‘ ‘<€Xp(aA)$,$> — W‘

(g ia (M — m) (exp (@) — exp (am)))

and
(4.8) (0 <) (exp (aA) z,z) — exp (o (Az, )

b ARy (Ax, ) (exp (ad) @, 2)

a X

<
- (VA = ym) (exp (22) — exp (23))
x [(Az, z) (exp (aA) z, x)]? .

Nl |

for any x € H with ||z|| = 1, respectively.
Now, consider the convex function f : R — (0,00), f(z) = exp(—fz) with

B > 0. If we apply the inequalities (3.1) and (3.2) for f (z) = exp (—fx) and for a
selfadjoint operator A, then we get the following results

(4.9) (0<) (exp(—PA)z,x) —exp (-0 (Az, z))

5+ (0 = m) [lexp (~BA) 2l — (exp (), 2)?]

< B x

5 (exp (~m) — exp (~400) [ Ax]? — (Az29?]

(= 001 = m) (exp (-m) — exp (~52) )
and
(4.10) (0 <)(exp(—BA)z,z) —exp (-0 (Az,x))
< 10 = m) (exp (—9m) — exp (~0M))

[(Mz — Ax, Az — mx>]1/2
x [(exp (=BM) x — exp (=B A) z,exp (=fA) z — exp (=fm) z)]* ,

Nl

-8 x
(A, @) — Mg |(exp (~BA) , ) — SR oaCom)|

(= 3801 = m)texp () — exp (-3

for any x € H with ||z|| = 1, respectively.
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4. Finally, if we consider the convex function f : [0,00) — [0,00), f(z) = 2P

with p > 1, then on applying the inequalities (3.1]) and (3.2) for the positive operator
A we have the inequalities

(4.11) (0 <) (APz,x) — (Az, )P

O ) [l = (a0t

N[

SpXx

b (=t et [ e — (A, ]

(= g0 = m) (3 =)
and

1
(4.12) (0 <) (APz,2) — (Az,z)P < 1
[(Mz — Az, Ax — ma) (MP~ e — AP~ 1z, AP~ 1o — mP~12)] : J

p (M —m) (MP~H —mP™)

_px

[(4z,2) — Mg | |(4r~iz, g) - M gmit

(< o —m) (- =)

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

(13.3), we have

(4.13) (0 <) (APz,2) — (Az,z)”

M—m)(MP~t—mP~1
i ! 13/[(1’/2mp/2 ) (Az, ) <Ap_1m,x>,

<px

(VM = ym) (M@0 = me=D/2) [(Az, z) (AP~ )7
for any x € H with ||z| = 1.
Now, if we consider the convex function f : [0,00) — [0,00), f(x) = —2P with

p € (0,1), then from the inequalities (3.1)) and (3.2]) and for the positive definite
operator A we have the inequalities

(4.14) (0 <) (Az,z)’ — (APz,2)

(1 = m) [t~ (a1, 2)?])

N[ =

<px

(SIS

- (mp=t — ML) [HAxH? - <A:c,x>2} v

(S ip(M —m) (m? — Mp_l))
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and
(415) (0<) (Az, )" — (A%,2) < 1p (M —m) (m~" — M7™)

[(Mz — Az, Ax — ma) (MP~ e — AP~ 1z, AP~ g — mP~1z)] : J

[(Aa, o) = 25| ‘<Ap715'3,z> — MPTlimPt

(< 2y -1

for any x € H with ||z|| = 1, respectively.

Similar results may be stated for the convex function f : (0,00) — (0,00),

f(x) = 2P with p < 0. However the details are left to the interested reader.
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