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The equivalence among

three Kantorovich type inequalities
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Abstract

First we discuss Holder-McCarthy type inequality and Kantorovich
type inequality including the case that the exponents of (7Pz,z) and
(Tz,z)? are different. Among three regions of p-q plane, we derive these
inequalities in a region from those in the other regions.

1 Introduction

An operator means a bounded linear operator on a Hilbert space H. An
operator T is said to be positive (denoted by 7' > 0) if (T'z,z) > 0 and also T
is said to be strictly positive (denoted by T > 0) if T is positive and invertible.

Theorem A. (Hélder-McCarthy inequality)
Let A be a strictly positive operator on o Hilbert space H. For any unit vector

w?
(a) (Az,z) > (Az,2) for any A > 1,
(b) (A’z,z) > (Az,z)* for any X <0,
() (Ax,z) < (Az,z)* for any X € [0,1].

Theorem B. (original Kantorovich inequality)

Let A be a positive operator on o Hilbert space H such that MI > A>ml >0,
For any unit vector

2
(A™lz,z) < _“*——‘(771;5) (Az, )™,
2
(A%s,7) < %(m,gg)z.

The original Kantorovich inequality is extended as follows [3]i6l:

Theorem C. Let T be a strictly positive operator on a Hilbert space H such
that MI > T > mI > 0. Then for any unit vector x,
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(a) Ifp>1,g>1,

K(m, M,p,q)(Tz,z)* > (T"z, ),
(b) Ifp <0, ¢<0,

K(m,M,p,q)(Tz,z)? > (T?z, ),
() Ifo<p<l, 0<g<l,

K(m,M,p,q)(Tz,z)? < (TPz,x),

where Kantorovich constant
KO (m, M,p,q) if case 1 holds

K(m,M,p,q) = { mP™? if case 2 holds
MPa if case 3 holds,
‘ MP — MmP) ((g— 1)(MP —mP?)\*
K (m, M,p, q) = < .
(me M.p9) = {0 Ty 0 = m) \ almdr — Mrop)
4 4 MP —mP
mPlg < —— < MP'g (a),(b)
case 1. < I\% T
metg 2 22Tyt (o
( M?P —m
mp—lq > M (a')7 (b)
$ case 2. { M —mP
p—1
| ™ < — (0
( MP —mpP
5 | MPlg < ——— (a), (b)
case 3.
M?P —mP
Mrilgs = T .
\ \ 7= M-m (C)

As an application of Theorem C, the following chaotic order version is
obtained.

Theorem D. Let T be strictly positive operator on a Hilbert space H such
M
that MI >T >mI >0 and let h = e > 1. Then for any unit vector z,

SRy (p,q,m, M)A,(T?) > (TPz, ) forp>0andg>0,

where Specht ratio

4 —a
h"P-1 h?P —1
mPle— . ifg < < gh?
clogheer 1= Togh =1
SRh(?)QamaM):< mpP—1 th _15(1
logh 1
MP=a if gh? < ——
if gh? < logh’

determinant Az(T\) = exp({((log Tz, z)).
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2 Results

Theorem 2.1 Let T be a strictly positive operator on a Hilbert space H such
that MI > T > mlI > 0. Then for any unit vector x,
(a) fp>1,¢>1,

K(m, M,p,q)(Tz,2)? > (T?z,z) > C(m, M,p,q)(Tz,z)*,
(b) Ifp <0, g <G,

K(m,M,p,q)(Tz,2)? > (T*z,z) > C(m, M,p,q)(Tz, z)",
() If0<p<1,0<g<],

K(m, M,p,q)(Tz,2)? < (T?z,2) < C(m, M,p,¢)(Tz,2)*,

where

C=C(m,M,p,q) = { 2;‘:{{{”7;’; “_“’;71‘}{;'_‘;}} ((ci)) (b)

Kantorovich constant

K8 (m, M,p,q) if case 1 holds

K=K(m,M,p,q) =< mP1? if case 2 holds
‘ MP—a if case 3 holds,
i aane) {10 — )
() _ (m ,
R [ { g(mMP — Mm?)
¢ ¢ . — o1
. mPlg < ——— < MP7'g (a),(b)
case 1. < T oD
mr-ig > 2Tyl (g
. ]\% —m
mPlg > (a), (b)
{ case 2. A% iy
p—1
m" g < e — (c)
’ MPlg < M? —m? (a), (b)
case 3. M?P : mP
k ﬁ\ Mg > M-—m (©)-

Theorem 2.2 In Theorem 2.1,(a),(b) and (c) are derived from each other.
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Proposition 2.3 For any p,q,

(1) K(m,M,p+1,¢+1)= ( ),

(2) K(m,M,p.q)" Q—K( M %3)

K can be replaced by C.

Theorem 2.4 Under the assumption of Theorem 2.1, the following inequali-
ties are derived from each other.

e Ifp>3 L and g >
(d)K(m, M, i4p, 2+qr) (Tz, )it > (T3%Pz,z), > C(m, M, 5+p, 1 +q) (Tz,z)st
—

(G)K(Tn:M: %_pf %_Q) (T"L‘a x)%—q 2 (T%wpx»m) Z O(man %_pv %—' ) (TIE,ZE)%'—Q.

oIfO0<|p| < 5 and0 < lg| < 2,

(" K(m, M, 1 +p, 1yq) (T2, )2 1+ < (T2¥Pz, 1), < C(m, M, 3+p, 1 +q) (Tz, z)z+
—

(eN\K(m,M,t~p, 31— q) (Tz,2)57% < (T3 Pz,3) < C(m, M, }—p, 3—q) (Tz,z)59.
The relation (a)<(b) in Theorem 2.1 is included in Theorem 2.4.

Proposition 2.5 For every p,q,

1 1 1 11 1
K(mM,z+p-+q)=K|=,=,z-p5-q).
(m) 12+p’2+Q> K(MJmiz p72 q)

K can be replaced by C.

As an application of Theorem 2.1, the following chaotic order version is
obtained.

Theorem 2.6 Let T be a strictly positive operator on a Hilbert space H such
M

that MI >T >mlI >0 and h = proe > 1. Then for any unit vector x,

(a) Ifp>0,¢>0,

SRy(m, M, p,q)As(T%) > (T?x%,z) > C(m, M, p, q) A (T),
b)) Ifp<0,¢<0,

SRy (m, M, p, )AL (T > (TPz,z) > C{m, M, p, ¢)A(T7),
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where
determinant A,(T) = exp(((log T)z, z)),
C(m, M, 3 q) = min{m?~4, M=},
Specht ratio type constant
¢ _a
hrP-T h? —1
7l S — ; < < 2
™ elog h#-T fa= logh — e
P _
SRa(m M,pq) = 4 mp=9 ifhl hl <gq
08
Mr—9 if gh? < W1
L ~ logh’

these are case 1, case 2 and case 3.

By Theorem 2.1 (a), we get

logT e 1 i
K(my, My, np, ng) (IH— 08 a:,a:) > ((l+ OiT) m,z)

n
logT e
> C{(mq, My, np,ng) (1+ Oi 113,:13) , (2.1)
! M
where m; = 1+ ogm’ Mi=1+ logn

n tending to oo, we obtain
SRy (m, M, p,0)2(T%) > (TPz,z) > C(m, M, p,q)As(T")

On (2.1) operators appear in the form logT. So if we discuss an inequality
concerning two operators, it is natural that the assumption about order be-
tween these operators are given by chaotic order. Therefore we call Theorem
9.6 chaotic order version. The inequality (2.1) is a very good bridge between
usual order and chaotic order. (cf. Proposition 2.9)

Theorem 2.7 In Theorem 2.6, (a),(b) and (c) are derived from each other.

Proposition 2.8 For any p,q,

1 1
SRh.(ma M,p, q) - SR?L (_ﬁ) E:_ps—Q) .

SRy, can be replaced by C.

We can see that Kantorovich constant is point symmetric with respect to
(3,3), and Specht ratio is point symmetric with respect to (0,0) on p—¢ plain.
These fact are reflected in the proofs that an inequality in a region is derived
from one in the other regions of p-g plane.



108

Proposition 2.9 For any p,q,

1 log M
(1) HEm K(1+ Oim,1+ Oi ,np;RQ) :SRh(m,M,p,Q),

n—00
(2) th(mr,Mr,l“f“g,l'i‘g) :SRh(ma MaPaQ)7
rl0 P q?" r
' . ro.r ¥4y )

K and SRy, can be replaced by C.

3 Proof of results

Proof of Theorem 2.1. The left hand side inequality (Kantorovich type
inequality (p-g version)) is proved by Furuta and Giga [3][4]. We prove the
right hand side inequality (Holder-McCarthy type inequality (p-g version)).
It is clear that C' = C(m M, p q) satisfies this inequality by using original
Holder-McCarthy inequality. The best possibility of C = C(m, M, p ¢) is shown
as follows.
In the proof of Theorem 2.1[3], for a convex function f,

Ty < 1) + LEDZT (1 2y )

M —
Then
(1(Tya,2) < { (T2, ) + =L (22,0) - m) } a2y 6.
for ¢ > 1. Put

ht) =t~ ( Fim) + %@(t - m)) .

The function A(t) is a concave function. We consider f(T) = T% (p > 1). The
statement until here is in the proof of Theorem 2.1 in [3].

R < . i =
By (3.1), C(m, M, p,q) must be < h((Tz,z)). And L h((Tz,z))

min(m?, MP?) because f(t) is concave. Meanwhile min{m?, M?) satisfy the
Holder-McCarthy type inequality (p-q version). Then C(m, M, p, ¢) = min(m?, M?)
is the best possible constant in (a). (b) and (c) are proved similarly. ///

Proof of Theorem 2.2. The relation of Kantorovich type inequality among
three regions of p-q plane is proved by Furuta4]. As for the Holder-McCarthy
type inequality (p-¢ version), we will state later.

Proposition 2.3 is proved by calculation.

For the proof of Theorem 2.4, we prepare the following two lemmas.
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Lemma 3.1 Ifp> %, q> %,

4 1
; Mr5+p - ’Hl§+p

(d)§ mGPL+q) >

MGy T

these are case 1, case 2 and case 3 in Theorem 2.1.

Lemma 3.2 If0 < |p| < 1, 0<g| <3,

4 1 1
1 B M3tp . m§+p
g > T
MEtP — mate

(d){ miEte-1(L

e (z+a) < M—-m

Mit? — qpite

> MG (5 + )

\ M(%+p)—l(% +q) >

M-m

=

(VL BTG (1)
1\ G-t (L)i—P _ (L)E-P

(€)3 (—-) Aog<m i

) G T
1\ (z7p)1 1N\z™P _ (1Nz7P

\ m

these are case 1, case 2 and case 3 in Theorem 2.1.

Proof of Theorem 2.4.
(d)=(e)

Suppose p > 1,4 > 5, put y =

i
27X

175l
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Let k = K (m, M, ;+p, 5+q) .
k(TTjw, fsv) Z(T;_wTjw,Tj’x)
| T-2z) T 22| (T3] ||T3z]]
3t
k ‘”m)z(T““”’”m)
(IET"WH T2 T2zl T 22|

|73 2|? Ly
_ > 2
rtapw = 709
K| T 322059 > (T35, z)
k(T 'z,z)79 > (T-57r, 7).

.

By putting S = 7!, we obtain
k(Sz,2)579 > (577, z).

By using Proposition 2.5,

1 11 1 1 1
- = 54 > 5P .
K(M’m’z 2 q) (Sz,z)77 > (S7Px )

1 1
Since —I > S > —MI > 0, this means the inequarity in Theorem 2.4 (e). The

m
classification case 1,2,3 in (e) is guaranteed by Lemma 3.1.

(e)=(d) is obtained similarly.

As for the right hand side, replace K by C and reverse the sense of inequarity.

(d')&(e') is obtained similarly. ///

The proof of the part of Holder-McCarthy type ineguality in Theorem 2.2

is proved similarly to Theorem 2.4.

Proposition 2.5 is proved by calculation.

Proof of Theorem 2.6. This theorem is proved by Theorem 2.1 and Propo-
sition 2.9. The left hand side inequality (Specht ratio type inequality (p-¢

version)) is proved by Furuta and Giga [3][4].

For the proof of Theorem 2.7, we prepare the following lemma.

M
Lemma 3.3 Put h= — For any p, q,

(w1 r hP -1
< < ghP —g < < —qgh™P
7= logh < gh 1= logh — 1
(a) 4 Sl = < - it
7 logh 7 log
h? < b —P
¢ logh \ ah™" < logh ’

these are case 1, case 2 and case 3 in Theorem 2.6.
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Proof of Theorem 2.7.
(a)=(b) in Theorem 2.6
Suppose p > 0, ¢ > 0,

SRx(m, M, p, Q) A(T9) > (T?z, z).
Put §=T"1 ‘
SRh(m, Mapa Q)Aa,(S—q) > (S-pCC,.’E),
By using Proposition 2.8 ,

1 1
SRh(ﬁ; — =P )AL (877 > (87Pz, 7).

1 1
Since EI > S > —1I > 0, this means the inequality in Theorem 2.6 (b). The
classification case 1,2,3 in (b) is guaranteed by Lemma 3.3. /
(b)=(a) is obtained similarly.
As for the right hand side, replace K by C and reverse the sense of in-
equarity. ///

Proposition 2.8 is proved by calculation.

Proof of Proposition 2.9.

(1) is proved by Furuta-Giga[3].

(2) p-p version is proved by Yamazaki-Yanagida [7].
We state the proof of (2) p—g version.

K(mT,MT,l-f-z—),l—l— Q)
r 7

m" MrO+E) a4 D) g(Mr(l—t-%) _ mr(l"“{‘)) 1+2
- HMr —m") 1+ g)m"M’"(“‘%) — MrmratE)
ey [ @ "
= m"'"'p W{”(M)?‘ _ {n N o -
m (T"E'P){(;;) - (%) }m
AP —1  r TP 1\ 7 r\ e
=m 1+-) A 3.2
BT h’—l(h?—l) (**”q) (3.2)
hr+p—l_—)hp—lasr—‘}0 r — aslr__)(}
r+p q ' kr—1 logh 3

and (1+i) q—->lasr-+0.
q e

The following calculation is in the proof of Lemma 11 in [7].

hf+p_1 :l' RP
hFP=T — 0.
(hp—l) — h¥T asr—0
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U -
AP -1

Therefore {3.2) tends to mp_q——h—_-q_—- = SRp(m,M,p,q) asr — 0.
elog h#-T
(2)(p-q version) is thus proved. (2') is led immediately from (2) by the fact
(a) and (b) are derived from each other in Theorem 2.1. As for C(m, M, p,q),

we can prove it by calculation. ///

We show Figure 1 and Figure 2 below. In Figure 1, Kantorovich type
constant is bigger than 1 on  part and less than 1 on - part in p-¢ plane.
In Figure 2, Holder-McCarthytype constant is expressed similarly to Figure 1.

We remember the following original fact. For (T%z,z) and (T'z, z)?, > holds
and < does not hold when p > 1. We feel it is a big difference. On the other
hand, in thecase 1 <m<Morm <M < 1, comparing Figure 1 and Figure
2, the differnce between Kantorovich type constant and Holder-McCarthy type
constant is that the boundarys between bigger than 1 and less than 1 on p-g
plane are curved or straight only. I am so impressed by this fact.

<1, =1, >1

K(m,M,p,q) - C(m, M,p,q)
v P
I? : 1<m<M
i%‘i ’%/, {
i)
I
m<M<1
;
" }

m<l<M

Figure 1 Figure 2
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