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SUPERADDITIVITY OF SOME FUNCTIONALS
ASSOCIATED WITH JENSEN’S INEQUALITY FOR CONVEX
FUNCTIONS ON LINEAR SPACES WITH APPLICATIONS
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Abstract

Some new results related to Jensen’s celebrated inequality for convex functions defined on convex sets in
linear spaces are given. Applications for norm inequalities in normed linear spaces and f-divergences in
information theory are provided as well.
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1. Introduction

The Jensen inequality for convex functions plays a crucial role in the theory
of inequalities due to the fact that other inequalities such as the generalized
triangle inequality, the arithmetic—geometric mean inequality, Holder and Minkowski
inequalities, Ky Fan’s inequality and so on can be obtained as particular cases of it.

Let C be a convex subset of the linear space X and f a convex function on C. If
I denotes a finite subset of the set N of natural numbers, x; € C, p; >0 fori € I and
Pr:=7Y ic; pi >0, then

1 1
— iXi | < — i f (), 1.1
f(P, iEEIPX><PI iEEIpf(x) (1.1)

is well known in the literature as Jensen’s inequality.
We introduce the following notation (see also [14]):

F(C, R) := the linear space of all real functions on C,
FT(C,R):={f e F(C,R): f(x)>O0forall x € C},
Pr(N) :={I C N: [ is finite},
J(R) :={p ={pilien, pi € R are such that P; # 0 for all I € Py(N)},
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JTR):={peJR): p; >0foralli e N},
Jo(C) :={x ={xj}ien: x; € C foralli € N}

and
Conv(C, R) := the cone of all convex functions defined on C.

In [14] the authors considered the following functional associated with the Jensen
inequality:

1
T L px) =) pif(xi) = sz(;I > pixi> (1.2)

iel iel

where f e F(C,R), 1€ Ps(N), pe JT(R), x € J,(C). They established some
quasi-linearity and monotonicity properties and applied the results obtained to norm
and mean inequalities.

The following result concerning the properties of the functional J(f, I, -, x) as a
function of weights holds (see [14, Theorem 2.4]).

THEOREM 1.1. Let f € Conv(C, R), I € P¢(N) and x € J.(C).
(i) Ifp.qeJT(R) then

Jfilp+q. )= J(f, L p.x)+ J(f, I, q,x)(=0), (1.3)

that is, J(f, 1, -, x) is superadditive on J* (R).
(i) Ifp,q e JT(R) with p > q, meaning that p; > q; for each i € N, then

Sl p,x) = J(f, 1, q,x)(=0), (1.4)

that is, J(f, 1, -, x) is monotonic nondecreasing on J* (R).

The behavior of this functional as an index set function is incorporated in the
following result (see [ 14, Theorem 2.1]).

THEOREM 1.2. Let f € Conv(C, R), p € JT(R) and x € J,(C).
G) If1, H e Py(N) withI N H = @, then

Jf,TUH, p,x)=J(f. I, p,x)+ J(f, H, p, x)(=0), (1.5)

thatis, J(f, -, p, x) is superadditive as an index set function on Py (N).
(i) Ifl, He Py(N)with H C I, then

J(Uf 1, p,x)=J(f, H, p, x)(=0), (1.6)

that is, J(f, -, p, x) is monotonic nondecreasing as an index set function on
Pr(N).
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As pointed out in [14], the above Theorem 1.2 is a generalization of the Vasi¢—
Mijalkovi¢ result for convex functions of a real variable obtained in [24] and therefore
creates the possibility of obtaining vectorial inequalities as well.

For applications of the above results to logarithmic convex functions, to norm
inequalities, in relation to the arithmetic—geometric mean inequality and to other
classical results, see [6—10, 12—-15, 19, 22].

Motivated by the above results, we introduce in the present paper a more general
functional, establish its main properties and use it for some particular cases that
provide inequalities of interest. Applications to norm inequalities in normed linear
spaces and f-divergences in information theory are provided as well.

2. Some superadditivity properties for the weights

We consider the more general functional

1 1
IXﬁan¢%=ﬂ¢b;2ﬁwﬁ»—fcgihm0} @.1)

iel iel

where f € Conv(C,R), I € Py(N), p e JTR), x € J,(C) and ®: [0, 00) - Ris a
function whose properties will determine the behavior of the functional D as follows.
Obviously, for & () =t we recapture from D the functional J considered in [14].

First of all we observe that, by Jensen’s inequality, the functional D is well defined
and positive homogeneous in the third variable, that is,

D(f, I, ap,x; ®)=aD(f, I, p, x; D),

for any o > 0 and p € J*(R).
The following result concerning the superadditivity and monotonicity of the
functional D as a function of weights holds.

THEOREM 2.1. Let f € Conv(C, R), I € P¢(N) and x € J,(C). Assume that o :
[0, o0) — R is monotonic nondecreasing and concave.

Q) Ifp.q et R) then
D(f,I,p+q.,x;®)=D(f, I, p,x; ®) + D(f. I, q, x; ®), (2.2)
that is, D is superadditive as a function of weights.
Gi) If p,g e JT(R) with p>gq, meaning that p; > q; for each i €N and ® :
[0, 00) — [0, 00), then

D(f, I, p, x; ®) = D(f, I, q, x; )(= 0), (2.3)

that is, D is monotonic nondecreasing as a function of weights.
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PROOF.
(i) Let p, g € JT(R). By the convexity of the function f on C,

P1+Q > (pi +ai) f(xi) f(P o, Z(p,+ql)x,)

iel iel

Pr(3 Yier Pif ) + Q1(ge Yicr i f (x2)

Pr+ 0y
~ f(Pz(P% Yier Pixi) + Q1(g Yics qm))
Pr+ Qg
Pi(; Y Pif (i) + Q1(gy Yiey i f (60)) 2.4
- Pr+ 0y
 Pif (G Yiey pixd) + Qi f (g Xiey 4ii)
Pr+ 0y
B PI[P% Yoier Pif(xi) — f(p% D icr Pixi)]
Pr+ Qg
. Qrlg: Yier i f (i) — (G Yier al)
Pr+ Qg

Since @ is monotonic nondecreasing and concave, then by (2.4),

CD|:P1 + 0y Z(Pz +qi) f(x;) f(P 10, Z(Pl +41)x1)]

iel iel
- Prolg Y pif (%) = f(3 Lies Pixi)]
B Pr+ 0y
Qr®lg- Yicr 4if (i) = f (g Yicr 4i%)]
+ )
P+ Qg

which, by multiplication with P; + Q; > 0, produces the desired result (2.2).
(ii) If p > g, then by (i),

D(fv I’ P, X; CD):D(f’ I, (p_Q)+an; CD)
>D(f,I,p—q,x; ®)+ D(f, I, p, x; D)
> D(f, 1, p, x; )

since D(f, I, p —q, x; ®) > 0. =
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COROLLARY 2.2. Let f € Conv(C, R), I € Py(N) and x € J,(C). Assume that ® :

[0, o0) — [0, 00) is monotonic nondecreasing and concave.
If there exist the numbers M > m > 0 such that Mg > p > mq, then

Mchb[ Y aif (x»—( quxl)]

iel iel
> PICD[ > pif(x) ( > pm)] 2.5)
iel iel
ZmQIcD|: Zﬂb (x;) — < Zébxz)}
iel iel

In particular,

g g (4 o)

iel iel
= |: szf( )= f ( szxz)i| (2.6)
iel iel
= ﬂ |: 14 ( l) - < 14 l):|
M ;q X ;qx

Now, if we write
S :={peJtR): p; <1foralli e N},

then we can state the following result as well.

COROLLARY 2.3. Let f € Conv(C, R), I € Py(N) and x € J,(C). Assume that ® :
[0, o0) — [0, 00) is monotonic nondecreasing and concave. Then we have the bound

sup {m[ Zp,fm)—( ZM)“

pesS) iel iel

= card(1)¢|:card(1) ; f(xi) o f(card(l) XI: )]

where card(I) denotes the cardinal of the finite set I.

2.7

REMARK 2.4. If we consider the concave and monotonic increasing function ®(¢) =
In ¢ and assume that f € Conv(C, R) and x € J,(C) are selected such that

_Zplf(-xl)>f( Zplxz>

iel iel
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forany I € Py(N) withcard(/) >2and p € J T(R) (notice that it is enough to assume
that f is strictly convex and x is not constant) then by the superadditivity of the

functional
1 1
D(f 1, p,xsIn) = Print — 3 pifi) = f( 5 D pixi
I er I el
=InK(f, I, p, x),
where

1 1 Pr
K(f, 1, p, %)= [E Do pif) - f(;l > pm)] : (2.8)

iel iel

we deduce that K (f, I, -, x) is supermultiplicative, that is, it satisfies the property

K(f.1,p+q.x)=K(f. I, p, )K(f, I, q, x) (2.9)

forany p, g € JT(R).

The proof is obvious by the monotonicity and the positive homogeneity of the
functional D(f, I, -, x; In).

Note that inequality (2.9) has been obtained in a different way by Agarwal and
Dragomir in [1].

Another important example of a concave and monotonic increasing function is
®(t) =5 with s € (0, 1]. In this situation the functional

1 S
Dy(f, 1, p, x):= [P;—1 > pifx) - Pff(;l > pixi)} >0 (2.10)

iel iel

is superadditive and monotonic nondecreasing as a function of the weights p.

It might be useful for applications to observe that the superadditivity property is
translated into the following version of Jensen’s inequality:

; i +a)xi\
[(P1 + 00 S (pi a0 ) — (P + Q,)sf<21e1<l’—‘1>xn

icl Pr+ Qg
1 N
> [Pfl Zl’if(xi)—Pff(Fme)} 2.11)
iel I Ger
1 N
+ [Qi‘l D aifoi) - Q§f<— Zqixiﬂ (=0,
iel ey

where p, g € JT(R).
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The property of monotonicity provides the following double inequality for p, g €
JT(R) such that Mg > p > mqg and M > m > 0:

[Q? " aife) - ( Zqzxz)]

iel iel
== [Pfl D pif (i) — ( > ple)} (2.12)
iel iel
Em[Qi_leif(-xi)_Ql < Z%%)} .
iel iel

This inequality has the equivalent form

M1/3|: Y i) - Q‘}f( quxl)]

iel iel
> P Y pifGi) =Pl f ( me) (2.13)
iel iel
zm”“'[ Y aif) - 0 f < Zq,x,)}
iel iel

Finally, from the Corollary 2.3 we also have the bound

sup {Ps "y pif) - ( Zp,x,)}

pesS) iel iel (214)
_ s—1 N s
= [card(])] Z] £ (i) — [card(1)] f( D) le )
For a function W : (0, o) — (0, oo) we now consider the functional
1
D(f, I, p,x; ®, W)=Y w(m)@[— D W) f(xi)
icl 2ier V(P 77 (2.15)

1
- N=———= Ypix
f(ZieI Y(pi) ,EZI (P >:|

where f € Conv(C,R), I € Py(N), p e JT(R), x € J,(C). Now, if we denote by
W (p) the sequence {W(p;)}icn, then we observe that

D(f, I, p,x; &, V) = D(f, I, V(p), x; D).
The following result may be stated.

COROLLARY 2.5. Let f € Conv(C, R), I € P¢(N) and x € J,(C). Assume that O :
[0, o0) — [0, 00) is monotonic nondecreasing and concave. If W : (0, oo) — (0, c0)
is concave, then D(f, I, -, x; ®, W) is also concave on J*(R).
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PRrROOF. Utilizing the properties of monotonicity, superadditivity and positive homo-
geneity of the functional D(f, I, -, x; ®), we may successively write

D(f,I,tp+ (1 —1t)g,x; ©,V)=D(f, I, V(ip+ (1 —1)q), x; P)
>D(f, 1, t¥(p)+ (1 —1)¥(q), x; P)
> D(f, 1, t¥(p), x; @)+ D(f, I, (1 =)W (q), x; @)
=tD(f, I, V(p), x; @)+ (1 =) D(f, I, ¥(q), x; P)
=tD(f, I, p,x; ®, W)+ (1 —=0)D(f, I, p, x; &, ¥)

forany p, ¢ € JT(R) and € [0, 1], which proves the statement. O

3. Some superadditivity properties for the index

The following result concerning the superadditivity and monotonicity of the
functional D as an index set function holds.

THEOREM 3.1. Let f € Conv(C,R), p e JT(R) and x € J,(C). Assume that ® :
[0, 00) — R is monotonic nondecreasing and concave.

() IfI, He Py(N)with I N H =, then
D(f,IUH, p,x; ®)>D(f, I, p, x; &)+ D(f, H, p, x; D), (3.1)

thatis, D(f, -, p, x; ®) is superadditive as an index set function on Py (N).
(i) Ifl, He Py(N)with H C I and ® : [0, 0c0) — [0, 00), then

D(f, I, p,x; ®) = D(f, H, p, x; ®)(=0), (3.2)
that is, D(f, -, p, x; ®) is monotonic nondecreasing as an index set function on
Pr(N).

PROOF.
(i) Letl, H € Py(N)with I N H = &. By the convexity of the function f on C we
have

> Pkf(Xk)—f< > Pka>

Pron 5o Prow 1 &5u
 Pi(p Y PifO) + Py X i f @)
Py + Py
f Pl(p% Yier Pixi) + PH(% ZjeH pjx;j)
P; + Py
Pi(3; Yier Pif ) + Pr(py Xjen Pif ()
- Py + Py
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Pif(3; Yier Pixi) + Puf(ps X jey Pix))
Py + Py
 Pilpy Yiep pif () = [ Yieq pixi)]
B Py + Py

N Pulpy Yjen Pif ) = [y Xjen Pix))]

P; + Pp

Since @ is monotonic nondecreasing and concave, then by (3.3),

1 1
<I>[ P[UHkZ pkﬂxk)—f(H > pkxk)}

elUH H yeron
- Pl(p[pll Z,‘g pi f(xi) — f(p% Ziel pixi)]
- Pr + Py

. Pu®lp-3 ey Pif &) = f(p: ¥jen Pixj)]

Pr + Py

(91

(3.3)

which, by multiplication with P; + Py > 0, produces the desired result (3.2).

(i) IfI, H € Ps(N) with H C I, then

D(f, 1, p,x; ®) = D(f, I\H)UH, p, x; ®)

> D(f, I\H, p, x; ®) + D(f, H, p, x; ®)

> D(f. H, p, x; ®)(= 0)

since D(f, I\H, p, x; ®) > 0.

O

For the special case I =1, :={1,...,n} we write D,(f, p, x; ) instead of

D(f, I, p, x; ®), that is,

1 & 1 &
Dy (f, p,x; ®) = Pﬂ[;ﬂ ; pi f(xi) — f(;n ; pm)}

where P, = P, =Y [, pi > 0.
The following particular case is of interest.

(3.4)

COROLLARY 3.2. Let f € Conv(C, R), p e JT(R) and x € J,(C). Assume that ® :

[0, 00) — [0, 00) is monotonic nondecreasing and concave. Then

max D(f, 1, p, x; ®) = D,(f, p, x; D) >0,
Ll

(3.5)

Dy (f, p, x; ®)
PO i F X+ pix; 3.6
I<i<j<n pi + pj pi +pj
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and

This is obvious by the monotonicity property of the functional D(f, -, p, x; ®) as
an index set function.
If we use the superadditivity property, then we can state the following result as well.

COROLLARY 3.3. Let f € Conv(C, R), p € JT(R) and x € J,(C). Assume that ® :
[0, 00) — R is monotonic nondecreasing and concave. Then

1 2n 1 2n
PZnCD[P2n ; pif(xi) — f<P2n Z Pixi)]
> pa [ Z p2i f(x2i) — (";pz > pzﬂm)]
i=1 i=1 o =1

i=1P i=

+ sz, 1<I>|: ZP21 1S (x2i-1)

,1P21 173

—f< P2i—1X2i 1>]
[1])2!1; . .

(3.8)

and

2n+1 2n+1
P2n+1q)|: Z pi f(xi) — ( Z Ptxt)]

Popy1 i—1
1 n
> Z D2i |: 1 Z p2i f(x2i) — (n—m 21: P2ixzi>]
2i= i— i=1 im

+ Zsz‘b[ ZPZZ-Hf(xZH-l)

1 1p21+1 i=1

- f( D2i+1%2i +1)]
, 1 P2i+1 Z l l

i=1

(3.9)

REMARK 3.4. If we consider the functional defined in (2.7), namely

K(ﬁl’pax)::[ ZP: (x;) — < ZPNQ)] )

iel iel

then by Theorem 3.1,
K(faIUHapy-x)zK(faIapax)'K(f’Hapax) (310)

for any I, H € Py(N) with I N H = &, meaning that the functional K(f, -, p, x) is
supermultiplicative as an index set mapping.
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This fact obviously implies the following multiplicative inequalities of interest:

T 1 2 Py
|:P2n ; pi f(xi) — f(PZn ; Pz‘)ﬁ')]
n Z?: P2i
> |: Z p2i f (x2i) — <n; > P2ix2i>i| .
Zz 1 P2i Z P2i 7§

. — 20
i= =155 =1 G.11)

[WZM 1f (x2i-1)
i=1 1 i=1

Z?:l P2i—1
- P2i—1X2i—1
f( 1 1 p21 1 Z . . )]

i=1

X

where f € Conv(C, R), p € JT(R) and x € J,(C).
Moreover, if we consider the functional defined in (2.10) by

Ds(f, 1, p, %) := [PiIZpif(xi)—Pif( Zplx,)} >0

iel iel

where s € (0, 1] and introduce the associated functional

F(f, 1, p,x) =Py Y pif (i) — P ( Zp,x,) (3.12)

iel iel

then by denoting
n 1 n
Fyn(f, po x) = Fs(f, I, p,x) = P57 ; pif(xi) — P,ff(;n ; p,-xl-) (3.13)

where I, = {1, . .., n}, we have that the sequence {F; ,(f, p, x)},>2 is nondecreasing
and the following bounds are valid:

1}r|l:a[XFS(f7 Iv Pax)st,n(f7 pv-x) (314)

and

pif(xi)+ pjfx)) (pixi + p,x,->}
F. , P, X) > max — i+ pi)f EE——
snlfs P2 %) 1§i<jsn{ (pi +p)'™* R +p;

> 0. (3.15)
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4. Applications for norm inequalities

Let (X, | 1) be a real or complex normed linear space. It is well known
that the function f), : X — R, f,(x) = [lx||¥, p > 1, is convex on X. Assume that

=(p1,...,pn) and g =(q1, ..., gy) are probability distributions with all g;
nonzero. In [10] we obtained the following refinements of the generalized triangle
inequality:

p n
lrglajn{ }[quux,np x; ]zijlllel"— X
j=1
4.1)
p
P _ Sy . >O
1313}1{ }[Zq, lx; x; ](_)
and
n
. Pl 1P — e
gg;«n{pl}[; ;117 = } pill Xj
4.2)

Z

= min (pi) [Z I l? = n! ](z 0)

forall p > 1.

We remark that, for p = 1 one may obtain from the previous results the following
inequalities that are intimately related with the generalized triangle inequality in
normed spaces:

n
1rgla<xn{ }[Z ajllxjl = xj ]_;p‘,ux,n i
4.3)
Lx. >( ,
11313”{ }[qu 1l = xj ](_ )
n n n
max {pi}[z el = > x; } > pillxjll - X
Isi=n j=1 j=1 i=1
“4.4)
n
= mlil {pi} [Z 1l — - Xj :|(Z 0).
If in (4.4) we take
1 .
/%1 withx; #0Yj € {1, ..., n}.

Pi= S )
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then, by rearranging the inequality, we get the result:

> il z 2 sl =
=1 1 =1

I

We note that inequality (4.5) has been obtained in a different way by Kato et al.
in [16] where an analysis of the equality case for strictly convex spaces has been
performed as well.

We can state the following result which provides a generalization of inequality (4.1).

max {IIXJII}[n
1<j<n

Xj

— i

> min {||xj||}[n—

I<j<n

PROPOSITION 4.1. Let (X, ||-|) be a normed linear space, x = (x1, ..., X,) an
n-tuple of vectors in X, and p=(p1,..., pn) and q =(q1, ..., qn) probability
distributions with all q; nonzero. If t > 1 and ® : [0, 0c0) — [0, c0) is monotonic
nondecreasing and concave, then

lrgaicn{ } [Zq,uxln -
> <1>[_Z pillxill" — } (4.6)
-l EfelE e[S

j Xi

i X

i Xi

and, in particular,

n

>

1<i<n =1

n
> ‘D[Z pillxill’ =
i_

>n min m}@[ anznf—n !

1<i<n

]
t

] 4.7)
]
The proof follows from Corollary 2.2 and the details are omitted.

Now, if p=(pi, ..., ps) are positive weights with P, =Y | p; >0 and x =
(x1, - .., xp) is an n-tuple of vectors in X, then by defining the functional

n
> pixi
i=1

n
n max {pi}CD[n_1 Dl —n
i=1

i Xi
n

>

i=1

n t
Dy(t. |Ill, p. x; @) = Pnob[P,,l > pillxillt = Pyt } (4.8)
i=1

we can state the following result as well.
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PROPOSITION 4.2. If t > 1 and ® : [0, co) — [0, 0co) is monotonic nondecreasing
and concave, then

Dn(ta ||||7 an; CD)

pillxill" + pillx;ll” H piXi + pjX;

,“ (4.9)
>0
Pi+pj pi + pj

>  max {(p,- —I—pj)CI>|:

- 1<i<j<n
and

Dn(t? ||||5 p’ X3 CD) Z Dn—l(t7 ||||5 p’ X3 CD) Z N Z DZ(Z» ||||9 p’ X3 CD) 20
(4.10)

The proof follows from Corollary 3.2 and the details are omitted.

5. Applications for f-divergences
Given a convex function f : [0, o0) — R, the f-divergence functional

1ﬂnq)=§:%f<ﬂ> (5.1)
i=1

1

was introduced by Csiszar [3] as a generalized measure of information, a ‘distance
function’ on the set of probability distributions P". The restriction here to discrete
distributions is only for convenience; similar results hold for general distributions. As
in Csiszar [3], we interpret undefined expressions as follows:

. 0
1) =t£rg+ f@, 0f<6> =0,

Of(%): mnsf<9):a1mligl a>0

e—0+ & t—o0 f

The following results were essentially given by Csiszar and Korner [4].

PROPOSITION 5.1 (Joint convexity). If f:[0, co) — R is convex, then I¢(p, q) is
Jjointly convex in p and q.

PROPOSITION 5.2 (Jensen’s inequality). Let f : [0, 0c0) — R be convex. Then for any
P, q €10, 00)" with P, :=Y_'_, pi >0, Qn:=) i, gi > 0, we have the inequality

P

Ir(p. @) = an(—"). (5.2)
On

If f is strictly convex, equality holds in (5.2) if and only if

pi_p2_  _Pn
g @ an

https://doi.org/10.1017/5S0004972709001105 Published online by Cambridge University Press


https://doi.org/10.1017/S0004972709001105

58 S. S. Dragomir [15]

It is natural to consider the following corollary.

COROLLARY 5.3 (Nonnegativity). Let f :[0, co) — R be convex and normalized,

that is,
f1)=0. (5.3)
Then for any p, q € [0, 00)" with P, = Q,, we have the inequality
Iy(p.q) = 0. (5.4)

If f is strictly convex, equality holds in (5.4) if and only if
pi=gqi forall i e {1, ..., n}.

In particular, if p, g are probability vectors, then Corollary 5.3 shows, for strictly
convex and normalized f : [0, co) — R, that

I¢(p,q)>0 and Ir(p, g) =0 if and only if p =gq. (5.5)

We now give some examples of divergence measures in information theory which
are particular cases of f-divergences.

Kullback-Leibler distance [18]. The Kullback—Leibler distance D(-, -) is defined by

n
bi
D(p,q):=)_ pi log(;)-
i=1 !

If we choose f(t) =t Int, t > 0, then obviously

Ir(p,q)=D(p, q).

Variational distance (/;-distance). The variational distance V (-, -) is defined by
n
V(p, @)=Y Ipi —qil.
i=1

If we choose f(t) = |t — 1], t € [0, 00), then
Ii(p,q)=V(p,q).

Hellinger discrimination [2]. The Hellinger discrimination is defined by V2R2(, ),
where h2(-, -) is given by

1 n
R(p.q) =5 Y (Vo = Vai)’.
i=1

It is obvious that if f () = %(\/f — 1)2, then

I1(p, q) =h*(p, q).

https://doi.org/10.1017/5S0004972709001105 Published online by Cambridge University Press


https://doi.org/10.1017/S0004972709001105

[16] Superadditivity of some functionals 59

Triangular discrimination [22]. We define triangular discrimination between p and
q by

n 2
|pi — qil
A(p, q) = E —_—.
i=1 pi +qi
It is obvious that if f(¢) = (t — 1)2/(t + 1), € (0, 00), then

Ig(p.q) = Alp, q).
Note that «/A(p, ¢g) is known in the literature as the Le Cam distance.
Chi-square distance. We define the chi-square (x?) distance by

n 2
(Pi — qi)
Dy (p, q)i=)  ~———.
-1 4

It is clear that if £(r) = (t — 1), t € [0, c0), then

Iy(p,q)=D,2(p, q).

Rényi’s divergences [21]. For o € R\{0, 1}, consider
- 1
pa(pr @)=Y _ piqi .
i=1

It is obvious that if f(¢) =t*(¢ € (0, 00)), then

Ir(p,q) = pa(p, q).

Rényi’s divergences Ry (p, q) :=1/(a( — 1))In[py(p, q)] have been introduced for
all real orders o # 0, o # 1 (and continuously extended for « =0 and & = 1) in [19],
where the reader may find many inequalities valid for these divergences, without, as
well as with, restrictions for p and g.

For other examples of divergence measures, see the paper [15] and the books [19,
23], where further references are given.

For a function f : (0, c0) — R we denote by f* the function defined on (0, co) by
the equation f*(x) := f(1/x). With this notation,

n n
Pi qi
Li#(p, q) =qu~f#(—f) = ql-f(—ﬁ). (5.6)
i=1 qi i=1 pi
Using Corollary 2.2, we can state the following result for f-divergences.

PROPOSITION 5.4. Let f : [0, 0c0) — R be convex and normalized and p, g two prob-
ability distributions such that R :=max;c(1,.. n){pi/qi} <00 and r :=minje(1,.»)
{pi/qi} > 0. If ® : [0, o0) — [0, 00) is monotonic nondecreasing and concave, then

RO 4(p, q) — f(Dy2(q, p) + DI = @[l (q, p)]

(5.7)
> r®#(p, q) = f(Dy2(q, p) + D]
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PRrROOF. Utilizing the inequality (2.5),

o Las(5) (L 3] ol () - o)

" g (5.8)
ro 3 () -1(55)]
i=1 p
Since
n 61'2
Y L =Dyl p)+1,
i=1 Pi
then by (5.8) we deduce the desired result (5.7). O

Finally, by means of Corollary 3.2 we also obtain the following lower bound for the
f-divergence.

PROPOSITION 5.5. Let f :[0, 00) - R be convex and normalized and p, q two
probability distributions. If ® : [0, oo) — [0, 00) is monotonic nondecreasing and
concave, then:

Pif(%)—i-pjf(%) g +4q;

¢ I ) i i q) d J — ! J _0
y(g p)]zlsrgafsn{(p + pj) [ Py f(pi+p,-)“ >
5.9

REMARK 5.6. If one chooses different examples of convex functions generating the
particular divergences mentioned at the beginning of the section, that one can obtain
various inequalities of interest. However, the details are not presented here.
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