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Preface

Roughly speaking two kinds of operator and/or matrix inequalities are known,
of course with many important exceptions. Operators admit several natural
notions of orders (such as positive semidefiniteness order, some majorization
orders and so on) due to their non-commutativity, and some operator in-
equalities clarify these order relations. There is also another kind of operator
inequalities comparing or estimating various quantities (such as norms, traces,
determinants and so on) naturally attached to operators.

Both kinds are of fundamental importance in many branches of math-
ematical analysis, but are also sometimes highly non-trivial because of the
non-commutativity of the operators involved. This monograph is mainly de-
voted to means of Hilbert space operators and their general properties with
the main emphasis on their norm comparison results. Therefore, our operator
inequalities here are basically of the second kind. However, they are not free
from the first in the sense that our general theory on means relies heavily on
a certain order for operators (i.e., a majorization technique which is relevant
for dealing with unitarily invariant norms).

In recent years many norm inequalities on operator means have been in-
vestigated. We develop here a general theory which enables us to treat them in
a unified and axiomatic fashion. More precisely, we associate operator means
to given scalar means by making use of the theory of Stieltjes double integral
transformations. Here, Peller’s characterization of Schur multipliers plays an
important role, and indeed guarantees that our operator means are bounded
operators. Basic properties on these operator means (such as the convergence
property and norm bounds) are studied. We also obtain a handy criterion (in
terms of the Fourier transformation) to check the validity of norm comparison
among operator means.

Sendai, June 2003 Fumio Hiai
Fukuoka, June 2003 Hideki Kosaki
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1

Introduction

The present monograph is devoted to a thorough study of means for Hilbert
space operators, especially comparison of (unitarily invariant) norms of oper-
ator means and their convergence properties in various aspects.

The Hadamard product (or Schur product) A o B of two matrices A =
[ai;], B = [bi;] means their entry-wise product [a;;b;;]. This notion is a com-
mon and powerful technique in investigation of general matrix (and/or opera-
tor) norm inequalities, and particularly so in that of perturbation inequalities
and commutator estimates. Assume that n x n matrices H, K, X € M, (C)
are given with H, K > 0 and diagonalizations

H = Udiag(s1, s2,-..,8,)U* and K = Vdiag(t1,ta,...,t,)V".

In our previous work [39], to a given scalar mean M (s,t) (for s, € R+), we
associated the corresponding matrix mean M (H, K)X by

M(H,K)X = U ([M(si,t;)] o (U"XV)) V*. (1.1)

For a scalar mean M(s,t) of the form Y ._, fi(s)gi(t) one easily observes
M(H,K)X = Y_; fi(H)Xg;(K), and we note that this expression makes
a perfect sense even for Hilbert space operators H, K, X with H, K > 0.
However, for the definition of general matrix means M (H, K)X (such as A-
L-G interpolation means M, (H,K)X and binomial means B,(H,K)X to
be explained later) the use of Hadamard products or something alike seems
unavoidable.

The first main purpose of the present monograph is to develop a reason-
able theory of means for Hilbert space operators, which works equally well
for general scalar means (including M,, B, and so on). Here two difficul-
ties have to be resolved: (i) Given (infinite-dimensional) diagonal operators
H, K >0, the definition (1.1) remains legitimate for X € C»(H), the Hilbert-
Schmidt class operators on a Hilbert space H, as long as entries M (s;,t;)
stay bounded (and M (H,K)X € C2(H)). However, what we want is a mean
M(H,K)X (€ B(H)) for each bounded operator X € B(H). (ii) General

F. Hiai and H. Kosaki: LNM 1820, pp. 1-6, 2003.
(© Springer-Verlag Berlin Heidelberg 2003



2 1 Introduction

positive operators H, K are no longer diagonal so that continuous spectral
decomposition has to be used. The requirement in (i) says that the concept
of a Schur multiplier ([31, 32, 66]) has to enter our picture, and hence what
we need is a continuous analogue of the operation (1.1) with this concept
built in. The theory of (Stieltjes) double integral transformations ([14]) due
to M. Sh. Birman, M. Z. Solomyak and others is suited for this purpose. With
this apparatus the operator mean M (H, K)X is defined (in Chapter 3) as

=1 K]
MH,K)X = / M(s,t) dE; X dF; (1.2)
0 0

with the spectral decompositions

1 H]| K|
H:/ sdEs; and K:/ t dF;.
0 0

Double integral transformations as above were actually considered with
general functions M (s, ) (which are not necessarily means). This subject has
important applications to theories of perturbation, Volterra operators, Hankel
operators and so on (see §2.5 for more information including references), and
one of central problems here (besides the justification of the double integral
(1.2)) is to determine for which unitarily invariant norm the transformation
X — M(H,K)X is bounded. Extensive study has been made in this direc-
tion, and V. V. Peller’s work ([69, 70]) deserves special mentioning. Namely,
he completely characterized (C1-)Schur multipliers in this setting (i.e., bound-
edness criterion relative to the trace norm || - ||1, or equivalently, the operator
norm ||- || by the duality), which is a continuous counterpart of U. Haagerup’s
characterization ([31, 32]) in the matrix setting. Our theory of operator means
is built upon V. V. Peller’s characterization (Theorem 2.2) although just an
easy part is needed. Unfortunately, his work [69] with a proof (while [70] is
an announcement) was not widely circulated, and details of some parts were
omitted. Moreover, quite a few references there are not easily accessible. For
these reasons and to make the monograph as self-contained as possible, we
present details of his proof in Chapter 2 (see §2.1).

As emphasized above, the notions of Hadamard products and double inte-
gral transformations play important roles in perturbation theory and commu-
tator estimates. In this monograph we restrict ourselves mainly to symmetric
homogeneous means (except in Chapter 8 and §A.1) so that these important
topics will not be touched. However, most of the arguments in Chapters 2 and
3 are quite general and our technique can be applicable to these topics (which
will be actually carried out in our forthcoming article [55]). It is needless to
say that there are large numbers of literature on matrix and/or operator norm
inequalities (not necessarily of perturbation and/or commutator-type) based
on closely related techniques. We also remark that the technique here is useful
for dealing with certain operator equations such as Lyapunov-type equations
(see §3.7 and [39, §4]). These related topics as well as relationship to other
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standard methods for study of operator inequalities (such as majorization
theory and so on) are summarized at the end of each chapter together with
suitable references, which might be of some help to the reader.

In the rest we will explain historical background at first and then more
details on the contents of the present monograph. In the classical work [36]
E. Heinz showed the (operator) norm inequality

|H XK ? + H* 'XK°| <||[HX + XK| (for 6 € [0,1]) (1.3)

for positive operators H, K > 0 and an arbitrary operator X on a Hilbert
space. In the 1979 article [64] A. McIntosh presented a simple proof of

1
| XK < S| HEX + XKK|
which is obviously equivalent to the following estimate for positive operators:
1
|HY2X K2 < SIHX + XK (H,K >0).

It is the special case 8 = 1/2 of (1.3), and he pointed out that a simple and
unified approach to so-called Heinz-type inequalities such as (1.3) (and the
“difference version” (8.7)) is possible based on this arithmetic-geometric mean
inequality. The closely related eigenvalue estimate

1
i (HY2KY/2) < ghn(H+K) (n=1,2,...)

for positive matrices is known ([12]). Here, {pn(-)}n=12,... denotes singular
numbers, i.e., i, (Y) is the n-th largest eigenvalue (with multiplicities counted)
of the positive part [Y| = (Y*Y)Y/2. This means |[HY2K/?| < LU(H+ K)U*
for some unitary matrix U so that we have

1
[I[EY 22| < SIIH + K]

for an arbitrary unitarily invariant norm ||| - |||.
In the 1993 article [10] R. Bhatia and C. Davis showed the following
strengthening:

1
WYX KM < LIIHX + XK (1.4)
for matrices, which of course remains valid for Hilbert space operators H, K >

0 and X by the standard approximation argument. On the other hand, in [3]
T. Ando obtained the matrix Young inequality

fim (H%K%) < tin (%H—s—%K) (n=1,2,...) (1.5)

for p,q > 1 with p~t + ¢~ = 1. Although the weak matrix Young inequality
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1 1
([[H? XKa||| < rpll|;HX + ; XK]| (1.6)

holds with some constant k, > 1 ([54]), without this constant the inequality
fails to hold for the operator norm |||- ||| = || - || (unless p = 2) as was pointed
out in [2]. Instead, the following slightly weaker inequality holds always:

1 1
I1H? X K[| < ZIIHX]| + | X K] (1.7)

In the recent years the above-mentioned arithmetic-geometric mean and
related inequalities have been under active investigation by several authors,
and very readable accounts on this subject can be found in [2, 8, 84]. Motivated
by these works, in a series of recent articles [54, 38, 39] we have investigated
simple unified proofs for known (as well as many new) norm inequalities in a
similar nature, and our investigation is summarized in the recent survey article
[40]. We also point out that closely related analysis was made in the recent
article [13] by R. Bhatia and K. Parthasarathy. For example as a refinement
of (1.4) the arithmetic-logarithmic-geometric mean inequality

1
1
I|[H2X K2 < |||/ H* XK' "dal|| < S||HX + X K] (1.8)
0

was obtained in [38]. The technique in this article actually permitted us to
compare these quantities with

1 & ko m41—k 1 nt k n—1—k
IS e XK, LS et xR ()
k=1 k=0
and moreover in the appendix to [38] we discussed the ||| - |||-convergence

m+1l—k

1 m 1
_ZHﬁXK M —)/ H* XK' *dz (as m — 00),
M= 0

n—1

(1.10)

1 . !
_ZHWLXK% —>/ H®*XK'"™%dz (as n — o)
0

" k=0
under certain circumstances.

The starting point of the analysis made in [39] was an axiomatic treat-
ment on matrix means (i.e., matrix means M (H, K)X (see (1.1)) associated
to scalar means M (s, t) satisfying certain axioms), and a variety of generaliza-
tions of the norm inequalities explained so far were obtained as applications.
As in [39] a certain class of symmetric homogeneous (scalar) means is con-
sidered in the present monograph, but our main concern here is a study of
corresponding means for Hilbert space operators instead. In order to be able
to define M(H,K)X (€ B(H)) for each X € B(H) (by the double integral
transformation (1.2)), our mean M(s,t) has to be a Schur multiplier in ad-
dition. For two such means M (s,t), N(s,t) we introduce the partial order:
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M =< N if and only if M (e*,1)/N(e”,1) is positive definite. If this is the case,
then for non-singular positive operators H, K we have the integral expression

M(H,K)X = /oo H*(N(H, K)X)K " dv(x) (1.11)

with a probability measure v (see Theorems 3.4 and 3.7 for the precise state-
ment), and of course the Bochner theorem is behind. Under such circum-
stances (thanks to the general fact explained in §A.2) we actually have

[M(H, K)X[| < [[[N(H, K)X]] (1.12)

(even without the non-singularity of H, K > 0). This inequality actually char-
acterizes the order M =< N, and is a source for a variety of concrete norm
inequalities (as was demonstrated in [40]). The order < and (1.11), (1.12)
were also used in [39] for matrices, but much more involved arguments are re-
quired for Hilbert space operators, which will be carried out in Chapter 3. It
is sometimes not an easy task to determine if a given mean M (s, t) is a Schur
multiplier. However, the mean M (s,t) = max{s,t} comes to the rescue: (i)
The mean M, itself is a Schur multiplier. (ii) A mean majorized by M
(relative to =) is a Schur multiplier. These are consequences of (1.11), (1.12),
and enable us to prove that all the means considered in [39] are indeed Schur
multipliers. The observation (i) also follows from the discrete decomposition
of max{s,t} worked out in §A.3, which might be of independent interest. Fur-
thermore, a general norm estimate of the transformation X — M(H, K)X
is established for means M =< M,. In Chapter 4 we study the convergence
M(H,,K,)X — M(H,K)X (in ||| - ||| or in the strong operator topology)
under the strong convergence H, — H, K, — K of the positive operators
involved.

The requirement for the convergence (1.10) in the appendix to [39] was the
following finiteness condition: either |||H|||,]||K]|| < oo or |||X]|] < oo. This
requirement is somewhat artificial (and too restrictive), and the arguments
presented there were ad hoc. The second main purpose of the monograph is
to present systematic and thorough investigation on such convergence phe-
nomena. In [39] we dealt with the following one-parameter families of scalar
means:

a—1 §¢ —t¢

Ma(svt) = o ga—1 _ ja-1 (700 Sas< OO),
1

Aq(s,t) = 5(so‘tl @45t (0<a <),

It is straight-forward to see that M,(s,t), Ax(s,t) are Schur multipliers,
and also so is By/,(s,t) thanks to the the binomial expansion By, (s,t) =
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273 (Z)s%t%. We indeed show that all of B,(s,t) are (by prov-
ing B, X My). Thus, all of the above give rise to operator means. Note
Mj5(s,t) = V/st (the geometric mean), M, = %(s +t) (the arithmetic mean)
and

My (s, 1) (: lim, Ma(s,t))

s—1t

1
= - = / s*t1=%dx  (the logarithmic mean).
log s — logt o

Because of these reasons { My (s, )} —co<a<oo Will be referred to as the A-L-G
interpolation means. The convergence (1.10) (see also (5.1)) means

(H,K)X — L[ =0

n
m+1 n—1

lim ||| M= (H,K)X — L||| = lim |||M
with the logarithmic mean L = M1 (H, K)X = fol H*X K'~*dz, and the main
result in Chapter 5 is the following generalization:

lim ||| Mo(H, K)X — Mo, (H, K)X[|| = 0
a—ag

under the assumption |||Mg(H,K)X||| < oo for some 5 > «p. This is a
“dominated convergence theorem” for the A-L-G means, the proof of which
is indeed based on Lebesgue’s theorem applied to the relevant integral ex-
pression (1.11) with the concrete form of the density dv(z)/dz. Similar
dominated convergence theorems for the Heinz-type means A, (H, K)X =
F(H*XK'=® 4+ H'=>XK®) (or rather the single components H*XK'~®)
and the binomial means B, (H, K)X are also obtained together with other
related results in Chapters 6 and 7.

A slightly different subject is covered in Chapter 8, that might be of inde-
pendent interest. The homogeneous alternating sums

n

A(n) = Z(_l)k—ﬁfﬁxf("tﬁk (withn =1,2,-),
k=1
m-l k —1—k

B(m)= Y (-D)*H= XK1  (withm=2,3,---)
k=0

are not necessarily symmetric (depending upon parities of n,m), but our
method works and integral expressions akin to (1.11) (sometimes with signed
measures v) are available. This enables us to determine behavior of unitar-
ily invariant norms of these alternating sums of operators such as mutual
comparison, uniform bounds, monotonicity and so on.

Some technical results used in the monograph are collected in Appen-
dices, and §A.1 is concerned with extension of our arguments to certain non-
symmetric means.
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Double integral transformations

Throughout the monograph a Hilbert space H is assumed to be separable.
The algebra B(H) of all bounded operators on H is a Banach space with the
operator norm || - ||. For 1 < p < oo let C,(H) denote the Schatten p-class
consisting of (compact) operators X € B(H) satisfying Tr(]X|P) < oo with
|X| = (X*X)¥2 where Tr is the usual trace. The space C,(H) is an ideal of
B(H) and a Banach space with the Schatten p-norm || X ||, = (Tr(]X[?))¥/?.
In particular, C1(H) is the trace class, and C2(H) is the Hilbert-Schmidt class
which is a Hilbert space with the inner product (X,Y)c,y = Tr(XY™)
(X,Y € C2(H)). The algebra B(H) is faithfully (hence isometrically) rep-
resented on the Hilbert space C2(H) by the left (also right) multiplication:
X €C(H)— AX, XA € C2(H) for A € B(H). Standard references on these
basic topics (as well as unitarily invariant norms) are [29, 37, 77].

In this chapter we choose and fix positive operators H, K on H with the
spectral decompositions

IH]] Il 5]
H:/ sdFE, and K:/ tdF;
0 0

respectively. We will use both of the notations dFs, E4 (for Borel sets A C
[0, ||H]|]]) interchangeably in what follows (and do the same for the other
spectral measure F'). Let A (resp. u) be a finite positive measure on the interval
[0, |H|l] (resp. [0, ] K]|]) equivalent (in the absolute continuity sense) to dE,
(resp. dF}). For instance the measures

1
(Brcnsen) (A S0, HI))

l\>|H

(Fzen,en) (£ C[0,[IK]])

(oo}
do the job, where {en}nzl,z’... is an orthonormal basis for H. We choose and
fix a function ¢(s,t) in L([0, ||H]]] x [0, | K||]; A x p). For each operator

F. Hiai and H. Kosaki: LNM 1820, pp. 7-32, 2003.
(© Springer-Verlag Berlin Heidelberg 2003



8 2 Double integral transformations

X € B(H), the algebra of all bounded operators on H, we would like to
justify its “double integral” transformation formally written as

IH| K]
B(X) = /0 /0 o(s, 1) dE, X dF,

(see [14]). As long as X € C2(H), the Hilbert-Schmidt class operators, desired
justification is quite straight-forward and moreover under such circumstances
we have &(X) € C2(H) with the norm bound

[2(X)]l2 < @l Le=gasepy X 1 X][2- (2.1)

In fact, with the left multiplication 7, and the right multiplication 7., 7,(Ex)
and 7, (Fz) (with Borel sets A C [0, ||H||]] and = C [0, | K||]) are commut-
ing projections acting on the Hilbert space C2(H) so that m(EA)m,(F=) is
a projection. It is plain to see that one gets a spectral family acting on the
Hilbert space C2(H) from those “rectangular” projections so that the ordinary
functional calculus via ¢(s,t) gives us a bounded linear operator on Cz(H).
With this interpretation we set

[[H] pll Kl
B(X) = ( L ¢<s,t>d<m<E>m<F>>> X, (2:2)

Note that the Hilbert-Schmidt class operator X in the right side here is re-
garded as a vector in the Hilbert space C2(H), and (2.1) is obvious.

In applications of double integral transformations (for instance to stability
problems of perturbation) it is important to be able to specify classes of
functions ¢ for which the domain of ¢(-) can be enlarged to various operator
ideals (such as Cp-ideals). In fact, some useful sufficient conditions (in terms of
certain Lipschitz conditions on ¢(-,-)) were announced in [14] (whose proofs
were sketched in [15]), but unfortunately they are not so helpful for our later
purpose. More detailed information on double integral transformations will
be given in §2.5.

2.1 Schur multipliers and Peller’s theorem

We begin with the definition of Schur multipliers (acting on operators on H).

Definition 2.1. When & (= @|¢,(3)) : X — @(X) gives rise to a bounded
transformation on the ideal C1(H) (C C2(H)) of trace class operators, ¢(s,t)
is called a Schur multiplier (relative to the pair (H, K)).

When this requirement is met, by the usual duality B(H) = (C1(H))*
the transpose of & gives rise to a bounded transformation on B(H) (i.e.,
the largest possible domain) as will be explained in the next §2.2. The next
important characterization due to V. V. Peller will play a fundamental role
in our investigation on means of operators:
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Theorem 2.2. (V.V. Peller, [69, 70]) For ¢ € L>=([0, | H||] x [0, || K||]]; A x 1)
the following conditions are all equivalent:

(i) ¢ is a Schur multiplier ;

(ii) whenever a measurable function & : [0, || H||] x [0, || K|]] — C is the kernel
of a trace class operator L2([0, || H||]; \) — L?([0, || K||]; ), so is the product
P(s,t)k(s,t);

(iii) one can find a finite measure space ({2, o) and functions « € L ([0, || H||]
XA x o), feL>®(0,|K|] x 2; ux o) such that

P(s,t) = /904(8756)/6’(75, z)do(x) forall s € [0, [|H[], ¢ < [0, |}, (23)

(iv) one can find a measure space ({2,0) and measurable functions «, 3 on
[0, [|H||] x £2, [0, || K]|] x £2 respectively such that the above (2.3) holds and

H /Q |a(.7x)|2da(x)HL°°(>\)H /Q |ﬁ("36)|2d0(36)HL°°(u) =

A few remarks are in order. (a) The implication (iii) = (iv) is trivial. (b)
The finiteness condition in (iv) and the Cauchy-Schwarz inequality guarantee
the integrability of the integrand in the right-hand side of (2.3). (c¢) The
condition (iii) is stronger than what was stated in [69, 70], but the proof
in [69] (presented below) actually says (i) = (iii).

Unfortunately Peller’s article [69] (with a proof) was not widely circulated.
Because of this reason and partly to make the present monograph as much as
self-contained, the proof of the theorem is presented in what follows.

Proof of (iv) = (i)

Although this is a relatively easy part in the proof, we present detailed ar-
guments here because its understanding will be indispensable for our later
arguments. So let us assume that ¢(s,t) admits an integral representation
stated in (iv). For a rank-one operator X = £ ®n° we have m(E,)m.(F=)X =
(EA&) ® (F=n)° so that from (2.3) we get

[[H] pllK]
P(X) = /o /o /Q a(s,z)B(t,x) (dEE) ® (dFyn)¢ do(x)
~ [ €@ @y do
Q
with
(1] (1K1
f(x):/o a(s,z)dEs¢  and n(x):/o B(t,x) dFyn. (2.4)

More precisely, the above integral can be understood for example in the weak
sense:
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(X)) = /Q (€() ® n(2))€', ') do(z)
- /Q (€ (@) (€(), 7') do(z). (2.5)

The above &(z), n(z) are vectors for a.e. x € 2 as will be seen shortly. We use
Theorem A.5 in §A.2 and the Cauchy-Schwarz inequality to get

1B ©n°)|ls < /Ilf ) ® n(x)° |ado /Ilf ) % lIn(z)] do(z)

< ([ le@iPasts )/(/ In(a) Pdoa )/ 26)

LA
Since ||&(x)||? = / la(s, ) |Pd(Es&, €) with the total mass of d(FE,&,€) be-

0
ing [|€]|2, we have

[ H||
| l@Paste) = [ ( / |a<s,x>|2da<x>) d(E.£,€)
<| [ atare@],_, <l @D

by the Fubini-Tonneli theorem. A similar bound for [, [[n(z)||?do(x) is also
available, and consequently from (2.6), (2.7) we get

96 @7l < Nl < ] | / ., 2)Pdo(e >Hm

| e,

Therefore, we have shown

< f o],
<[ [ 18t.as @2 <Xl @9

for rank-one operators X. Note that (2.7) (together with the finiteness re-
quirement in the theorem) shows ||€(z)]| < oo ie. f( ) is indeed a vector for
a.e. © € £2. Also (2.8) guarantees that (X) = [, &(x x)¢do(z) falls into
the ideal C1(H) of trace class operators.

We claim that the estimate (2.8) remains valid for finite-rank operators.
Indeed, thanks to the standard polar decomposition and diagonalization tech-
nique, such an operator X admits a representation X = Z?:l &y satisfying
X112 = 30 €l ¢ (]l Then, we estimate
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12(X) e < Y 1D @ 1)l

=1

<§jmanman/Ia F@'\me
XH/ |ﬂ(-,x)|2da(x)HLoo(H)

(by (2.8) for rank-one operators)

|t} < f ool <

We now assume X € C1(H). Choose a sequence {X,}n=1,2,... of finite-

rank operators converging to X in || - ||1. Since convergence also takes place
in [ |l2 (<] |l1), we see that &(X,,) tends to &(X) in || - ||2 (by (2.1)) and
consequently in the operator norm || - ||. The lower semi-continuity of || - |1

relative to the || - ||-topology thus yields

[2(X)]lx < liminf |(X,)]|x
1/2
<t | oo i
< liminf ( | lat, oo

<| [ eapao@)” x 1xla)
(

by (2.8) for finite-rank operators)

HJ/'“ 7)o (@) HLWQU ijlﬁ z)|*do( >HL o)1 X1

Therefore, &(X) belongs to C1(H), and moreover &(-) restricted to C1(H) gives
rise to a bounded transformation as desired.

Proof of (i) = (ii)

One can choose a sequence {&,,} in H with > ||| < oo such that {Ex&, :
A C0,[|H||} (m = 1,2,...) are mutually orthogonal and A is equivalent
to the measure ) (Ea&n,&n). In fact, choose a sequence {,,} for which
S llémll? < 00 and 3°, (Ea&m,&m) is equivalent to A. We set

An={s 01 Dol o)

with the Radon-Nikodym derivative d(FEs&m,&m)/dA(s) with respect to A.
Choose mutually disjoint measurable subsets A%, C A, (m = 1,2,...) with
U A% = U,,, Am; then a required sequence is obtained by replacing &,, by
E o & Furthermore, we easily observe that the condition (ii) (as well as (i)) is
unchanged for equivalent measures (by considering the unitary multiplication
operator induced by the square root of the relevant Radon-Nikodym deriva-
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tive). So one can assume A(A) = > (Ex&m,&m) with {&,} as above and sim-

ilarly 1(Z) = 3, (Fe i) where Sy, [ < 00 and {Fznn : = € [0, K|}
(n=1,2,...) are mutually orthogonal.

Let H1 be the closed subspace of H spanned by {E&,, : A C [0, || H||], m >
1} and Hz be spanned by {Fzn, : £ C [0,||K|],n > 1}; then L?()\) =
L2([0, || H||); A) and L?(u) = L2([0, || K||]; #) are isometrically isomorphic to
‘H1 and H> respectively by the correspondences

XA < ZEAfm and x= < ZFE%~
m n

Assume that a measurable function k on [0, ||H||] x [0, ||K||] is the kernel
of a trace class operator R : L?(\) — L?(p), i.e.,

[ H||
(RF)(t) = /O k(s,8)f(s)dA(s) for f € L2(A).

The assumption implies in particular that k(s,t) and hence ¢(s,t)k(s,t) are
square integrable with respect to A x p so that the latter is the kernel of
a Hilbert-Schmidt class operator. We prove under the assumption (i) that
@(s,t)k(s,t) is indeed the kernel of a trace class operator. Define X € C1(H)
by composing R with the orthogonal projection Py, as follows:

R

Hﬂﬂlng(,\) S L) 2 Hy — H.

Then (i) yields ¢(X) € C1(H). For each A C [0, ||H]||] and = C [0, || K] we
have

(@) (32 Ban ), > F=mn)
=~ (2(X), (Bagw) @ (Fn.)°)

C2(H)

C2(H)

=3 (X" (Bagm) @ (Fzma)"))
_ ,;I(X /OlHl /olK| &(s,t) d(m(Es)mr (Fy)) (Eabm) @ (FE””)C))CQ(H)
= Z(X, /A/Em(dEsfm) ® (dFtnn)c)Cz('H)

_ T;L /A /: (5,1) (XdEu&p, dFyny)

_ /A L (s, )k (s, t) dA(s) du(t)

because of
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Z(XEAfmFE??n) = (Bxa,X2)12() = /A/ k(s,t) d\(s) du(t).

m,n =

We thus conclude that ¢(s,t)k(s,t) is the kernel of the trace class operator
L2(\) — L?(u) corresponding to @(X)|s, : H1 — Ho.

Proof of (ii) = (iii)
This is the most non-trivial part in Peller’s theorem, and requires the notion
of one-integrable operators (between Banach spaces) and the Grothendieck

theorem. Assume that ¢ satisfies (ii) and define an integral operator Tp :
L*(X) — L>=(u) by

[1H|
(Tof)(t) = /0 o(s,0)f(s)dA(s) for [ € LA(N).

What we need to show is that Tp falls into the operator ideal J1 (L*(\), L™ (1))
consisting of one-integral operators in the space of bounded operators L(\) —
L°°(u). Our standard reference for the theory on operator ideals on Banach
spaces is Pietsch’s textbook [72] (see especially [72, §19.2]).

It is known (see [72, 19.2.13]) that J1(LY()\), L%°(p)) is dual to the space
of compact operators L*°(u) — L*()\). Thanks to [72, 10.3.6 and E.3.1], to
show Ty € J1(LY(N\), L*°(u)), it suffices to prove that there exists a constant
C such that

trace(ToQ)| < CIIQ| (2.9)

for finite-rank operators @ : L>(u) — LY(\) of the form Q = Zi,:l( i) gr
with g, € L*(\) and hy € L(p). Here, (-,-) denotes the duality between
L>(p) and L*(p) and

n

trace(ToQ) = Y _(Togw, hr)

k=1

for ToQ = ZZ:M “ hie)Togk.-

To show (2.9), one may and do assume that g, hy are finite linear combi-
nations of characteristic functions, say g = Z:T;l QkiXA;, bk = Z?:l Brixz;
where A = {A1,...,4,} and B = {Z1,...,5,} are measurable partitions
of [0, ||H]||]] and [0, || K]|] respectively. For p = 1,2, 00 write LP(A, A) for the
(finite-dimensional) subspace of LP()\) consisting of .A-measurable functions
(i.e., linear combinations of x,’s) and LP(B, u) similarly. The conditional
expectation Fg : LP(u) — LP(B, i) is given by

Egf = ZM(Ej)_l (/_ fdu> XE; -
j=1 Ej

Set Q = Qlre@,uy : L= (B, 1) — LY(A, )\) so that we have Q = Q o Ej.
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According to [61, Theorem 4.3] (based on the Grothendieck theorem) to-
gether with [61, Proposition 3.1], we see that () admits a factorization

L(B, ) M L2(B, 1) % LA, ), (2.10)

where My is the multiplication by a function i € L?(B, 1) and R is an operator

such that R R
[7ll2gy =1 and [|R]| < K¢l Q| (2.11)

with the Grothendieck constant K¢. Apply [61, Theorem 4.3] once again to
the transpose R’ : L>(A,\) — L2(B, 11) to get the following factorization of
Rt
L¥(A,N) 5 LX(A,N) -2 L2(B, ),
where M; is the multiplication by a function £ € L2 (A, \) and S is an operator
such that ~ A } }
€2y =1 and [|S]| < Ke|R|| = Kcl|R|. (2.12)

Hence R is factorized as

L2(B, ) =5 1204, 0) 23 a4, v, (2.13)

where M is again the multiplication by €. Combining (2.10) and (2.13) implies
that @ is factorized as
L®(p) 28 LB, 1) 22 L2(B, 1) - L2(A, ) 25 YA, \) — LE()).
Let S = SEp : L?(n) — L?(B,pu) — L2(A,\) C L2()\) and My : L2(\) —
LY(\), My : L*>(u) — L?(u) be the multiplications by &, 7 respectively. Since
Q = M1SMyEg = M1SEgM, = M1 SMo>,
we finally obtain a factorization of @ as follows:

S

L(p) 22 L2(u) -5 L2() = L)

with ~ ~ R
151 = 15|l < Kal|R|| < K&|IQll = K&IlQ|| (2.14)

thanks to (2.11) and (2.12).
Notice that MyToMj : L?(\) — L?(yu) is the integral operator

1] i
(M2To My f)(t) :/o ¢(s, )€ () (1) f (5) dA(s)-

Since £(s)7j(t) is obviously a kernel of a rank-one operator L2(\) — L?(u),
the assumption (ii) implies that M>TpM; is a trace class operator. Now, it is
easy to see that
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trace(ToQ) = trace(ToM1SM>) = Tr(MaToM1.S) (2.15)

with the (ordinary) trace Tr for the trace class operator MpToM1.S on L?(p).
For every ¢ € L?()\) and n € L?(u), the assumption (ii) guarantees that
one can define a trace class operator A(&,n) : L?(\) — L?(u) by

[1H|
(A&, m)F)(t) = /0 65, DES)NE) () AA(5):

in particular, MoToMy = A(€, 7). Write C1(L?(\), L?(u)) for the Banach space
(with trace norm ||-|¢, (z2¢x), 22¢uy)) consisting of trace class operators L2(\) —
L(p).

Lemma 2.3. There exists a constant C' such that
IAE Mley 20,02y < é||§||L2(A)||U||L2(u) (2.16)
for each ¢ € L?()\) and n € L?(u).
Proof. For a fixed £ € L?()\) let us consider the linear map
A&) s € LA(p) — A(&,m) € CL(L2(N), L (),
whose graph is shown to be closed. We assume
o — 1 in L?(p) and  A(&1) — B in C1(L*(N), L?(n)).
Choose and fix f € L?()\), and notice

NAE 1) f — Bfllraqy < A& ) — Bl 2oy, L2 | f1l 200
< [[A& 1) = Blley2oy, L2l fll 2oy — 0.

From these L?-convergences, after passing to a subsequence if necessary, we
may and do assume

M) — n(t) and (A€ na)f)(t) — (BA)(E) for prace. t.

We then estimate

(A, ) F)(E) — (A€ )1
[[H]|
/O 6(5, ) (1 (2) — (1)) €(5) F(5)dA(s)

<

1]
< [ (t) = n(®)] X [[6lloo x /0 1€(s)f (s)] dA(s)-

The last integral here being finite (due to &, f € L?()\)), we conclude
(B)(t) = (A€ m)])(t) for pac. t. This means Bf = A(€,)f € L?(u)
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and the arbitrariness of f € L?()\) shows B = A(£,7) as desired. Therefore,
the closed graph theorem guarantees the boundedness of A(¢,-), i.e.,

JAE, )| = sup{ | A& 0)lle, 2oy, z2qe = 1 € L2(R), [1nllz2gy < 1} < o0,
IA M ey 2,220y < TAE ) X (0] 22 (2.17)

We next consider the linear map
A: €€ LP(N) = A(E, ) € B(LA(n), C(L2(N), L2 (n)))-
To show the closedness of the graph again, we assume
o — € i L*(A) and  A(&,) — C in B(L* (1), Ca(LP(N), L*(n))).

We need to show A(¢,-) = C € B(L?(u),C1(L2(N), L?(p))), ie., A(&,n) =
C(n) € C1(L?(N),L?(n)) (n € L?(p)). For each fixed f € L?(\) (and n €
L?(p)), we have A(&,,n)f — C(n)f in L?(p). From this L2-convergence and
the fact € L?(u), after passing to a subsequence, we have

(Al ) N(E) — (COVN(E) and |n(b)] < oo for p-ae. t.

We estimate

(Al ) 1)) — A M) B
[1H|
/0 6(5, D(t) (En () — £()) F(5)dAA(5)

<

]|
< élloe x In(t)] % /0 |(€n(s) —€(s))f ()] dA(s)
< [@lloe X (B X 160 = ElL2 1 F 1l 23y

Therefore, we have (A(§,n)f)(t) = (C(n)f)(t) for p-a.e. t, showing A({,n)f =
C(n)f € L?(n) (f € L*(X)) and A(€,n) = C(n) € C1(L*(N), L?(n)) (for each
n € L?(u)). Thus, the closed graph theorem shows the boundedness

1A, ) < Cll€ll =y for some C,
which together with (2.17) implies the inequality (2.16). O

We are now ready to prove (iii). By combining the above estimates (2.15),
(2.16), (2.11), (2.12) and (2.14) altogether, we get

trace(ToQ)| < [|A(E, ) Slle,z2qyy < ClEl L2y llill 2o IS < CKENQI,

proving (2.9) with a constant C = CK?% (independent of Q). Thus, Tp €
J1(LY(N), L>°(u)) is established.

The following fact is known among other characterizations (see [72, 19.2.6]):
a bounded operator T' : LY(\) — L*(u) belongs to J1(LY()\),L>®(u)) if
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and only if there exist a probability space ({2,0) and bounded operators
Ty : LY()\) — L>®(2;0), T2 : LY(£2;0) — L*(u)** such that

T

LY(A)  — L%(u) = L&(u)*™
T T T2
L>(2;0) — LY(2;0)

is commutative. Therefore, we can factorize Tp as follows:
LX) 5 L2 (250) — L2 0) =2 L),

where (§2,0) is a finite measure space and T1,7% are bounded operators. In-
deed, L°°(u) is complemented in L*°(u)**, and this T is the composition
of a projection map (actually a norm-one projection due to M. Hasumi’s re-
sult in [35], and also see [76, p. 148, Exercise 22 and p. 299, Exercise 10])
L (p)** — L°(u) and the preceding T» : L*(£2;0) — L (u)**

Thanks to Lemma 2.4 below applied to the preceding bounded operators
T, Ty, there exist a € L°([0, || H||] x £2; Ax o) and 8 € L>°([0, || K||] X £2; ux o)
such that

I1H |
(Tof)(x) = / a(s,2)f(s)dA(s) for f € LA(N),

(T2g)(t / B(t, x)g(x) do(x) for g € LY(02,0).

Therefore, we have
[ H||
(Tof) (¢ // (s,2)B(t, 2) (5) dA(s) do(z)
[ H]|
- /O ( /Q a(s,a:)ﬁ(t,x)da(m)) F(s)dM(s) for f € LIV,

which yields (iii) and the proof of Theorem 2.2 is completed.

The next result can be found in [47] as a corollary of a more general result
(see [47, §XI.1, Theorem 6]), and a short direct proof is presented below for
the reader’s convenience.

Lemma 2.4. Let (£21,01) and (§22,02) be finite measure spaces. For a given
bounded operator T : L(£21;01) — L>(§22;07) there exists a unique 7 €
L (1 x $22;01 X 07) satisfying

(TF)(y) = /Q r(e, ) f(x) dor(z) for f € LNQ1;01).

Proof. Choose and fix a measurable set = C §2. For each f € L(01) we
observe the trivial estimate
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(T f,x2)02| < 02(2) X T fllLoo(on) < 02(Z) X (TN X ([ fll 220y

(with the standard bilinear form (-,-),, giving rise to the duality between
L>(02) and LY(07)), showing the existence of hz € L>(§21;01) satisfying
1hzllLeeoy < IT]| and

<Tfa XE>02 = 02(5) X <h5a f>01 for f € Ll(Ul)'

Let IT denote the set of all finite measurable partitions of (2>, which is a
directed set in the order of refinement. For every m € II we set

m(@,y) = Y h=(z)x=(y),  (2,y) € 21 x s,

Eem

so that a net {7 }remr in L>(01 X 02) satisfies ||7x || peo (o) xo0) < | T']| and

<Tf7 X5>U2 = <T7r7f X XE>U1><02 for f € Ll(al)

for each m-measurable = (i.e., 7 refines {Z, (% \ =}). Thanks to the w*-
compactness of {¢ € L®(01 X 02); |||l Loy xos) < ||T||} one can take a
w*-limit point 7 of {7 }remr. Then it is easy to see that

<TﬁX5%2_<ﬂfxxﬂmxm—:/([;TWJDﬂxﬁwﬂ@)wmw)

for each f € L(§21;01) and each measurable set = C (2. This implies the
desired integral expression, and the uniqueness of 7 is obvious. 0O

2.2 Extension to B(H)

We assume the condition (iv) in Theorem 2.2 (i.e., ¢(s,t) admits the integral
expression (2.3) with the finiteness condition described in (iv)) and will explain
how to extend @(-) to a bounded transformation on B(H) by making use of
the duality B(H) = C1(H)* via

(X,Y) € C1(H) x B(H) — Tr(XY) € C.

To do so, we first note that the roles of the variables s,¢ (and those of dFs
and dF}) are symmetric. Thus, the function

¢@@:M&®:AB@@M&@M@)

gives rise to the following transformation on C;(H):

B K| pIHI
@(X):/O /0 b(t, s) dF, X dE,.
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We consider its transpose & on B(H) = C1(H)*, that is,
Tr(XPH(Y)) = Te(P(X)Y) for X € C1(H), Y € B(H). (2.18)

Let us take X = & ® ° here. Then, the left side of (2.18) is obviously the
inner product (@*(Y)&,n). On the other hand, we have

h(X) = [ &) @ i) dota)
with
- LKl I H ]l
o= [ sndre md q@= [ aGodEn @19
0 0
(see (2.4), but recall that the roles of « and 0B were sw1tched) We claim that

the right side of (2.18) (when X = £ ®n°) is [,(Y&(x),7(x))do(x). In fact,
for vectors &', n’ we have

@X)YE o) = /Q (Y€, (@) E(), ) do(z)
- /Q (&), 7)€, Y*ii(x)) do(x)

thanks to (2.5). Let {en}n=12.. be an orthonormal basis for H. Since
PH(X)Y € C1(H), from the preceding expression we get

oo

THY) = 3 B en ) = 3 | (€@ eaen i) do)
n=1

n=1

(see [29, Chapter III, §8]). Here, we would like to switch the order of > 2,
and | o> Which is guaranteed by the Fubini theorem thanks to the following
integrability estimate:

/D )y €n)(ens Y i(2))] dor(a)
n=1

o) 1/2 o 1/2
ST N

=/ €@ < [[Y*i(x)|| do(x) < IIYII/ €@ x [li()|| do () < oo
2 2

(see (2.6) and (2.7)). Hence, we get

— [ Y@ ea)en Y i) doa)
2n=1
- / (@), Y*i(z)) do(x) = / (YVE(z),ii(x)) do (z).
0 0
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Therefore, the claim has been proved, and (for X = ¢ ® n°) (2.18) means

(@ (V)e,n) = / (VE(x),i(x)) do(z) (2.20)

2

with the vectors £(x) and 7j(z) defined by (2.19).
When YV = & ®@ 1/¢, the right side of (2.20) is

/ (@), )€ ii2)) do(x)
(9]

[1EK|] (1|l
:/ </ ﬁ(t,x)dth,n’> <§’,/ a(s,m)dEm) do(z)
2 \Jo 0
1K 1|
-/ (e, / ﬁ(t,x>dFm> ( / a(s,x>dEsf,n>

- / (¥ (@)¢, ) do(z)
(9]

do(x)

with the rank-one operator

lIH]l Il 51l ¢
Y(z) = (/0 a(s, ) dEs£’> ® </0 B(t, ) dFm') .

But, notice that the two involved vectors here are exactly those defined from
¢ and 1’ according to the formula (2.4). Therefore, we have shown

qﬁt(y):/ny(x) do(x) = d(Y) (2.21)

for a rank-one (and hence finite-rank) operator Y.

For a general Hilbert-Schmidt class operator Y, we choose a sequence
{Y.}n=1,2,... of finite-rank operators tending to Y in || - ||2. Since the conver-
gence is also valid in the operator norm and & (being defined as a transpose) is
bounded relative to the operator norm, we have & (Y) = || - ||- limy, o0 *(Y},).
On the other hand, we know

OY) = |- |l2- lim &(Yn) =|| - [l2- lim &(Y;,)
n—oo n—oo

thanks to (2.1) and (2.21). Therefore, we conclude #*(Y') = &(Y) so that &*
is indeed an extension of ¢ (originally defined on C2(H)).

The discussions so far justify the use of the notation #(Y") (for Y € B(H))
for expressing @!(Y'), and we shall also use the symbolic notation

([ H]| pllE
@) (= (V) = [ [ el dBYAR Gor Y € BOV)

in the rest of the monograph.
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Remark 2.5.

(i) The map @ : X € B(H) — #(X) € B(H) is always w*-w*-continuous
(i.e., o(B(H),C1(H))-0(B(H),C1(H))-continuous) because it was defined

as the transpose of the bounded transformation @ on C1(H).
(ii) From (2.19) and (2.20) we observe

@) = [ (VBUK. 0 () ) doo)
- [ (@a)Y 8 0)¢. ) doe)
with the usual function calculus
(ecd &1
alH, x) :/ a(H,z)dEs and B(K,x) z/ B(t, ) dF;.
0 0
Therefore, ¢(X) (for X € B(H)) can be simply written as the integral
B(X) = / o(H, 2) X B(K, z) do(x)
Q

in the weak sense. Remark that the integral expression (2.3) for ¢(s, t) is far
from being unique. Nevertheless, there is no ambiguity for the definition of
&(X). Indeed, the definition of $(X) (= & le,ory (X)) for X € C1(H) (S
C2(H)) does not depend on this expression (see (2.2)), and ¢(X) (for
X € B(H) = C(H)*) was defined as the transpose.

(iii) From the expression in (ii) we obviously have

FH)(@(X))g(K) = &(f(H)Xg(K))

for all bounded Borel functions f, g.

2.3 Norm estimates

We begin by investigating a relationship between the two norms

2]l (00,00) = sup{[|@(X)[| : | X <1},
12ll.ay = sup{|P(X)[|a + [| X[l < 1}

To do so, besides @ and & we also make use of the following auxiliary double
integral operator:

IH| K|
B(X) = /0 /0 6(s,1) dE, X dF.
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Proposition 2.6. (M. Sh. Birman and M. Z. Solomyak, [16]) For a Schur
multiplier ¢ € L ([0, ||H||] x [0, || K||]; A x p) we have

12022y = 19l ¢co,00)-

Proof. For X € C2(H) we easily observe &(X*)* = ®(X) and hence ||®|/(1.1y =
|2|l(1,1) by restricting the both sides to C1(H) (€ C2(H)). On the other hand,

12| (s0,00) = ||95||(1’1) is obvious from the definition, i.e., ¢ was defined as a
transpose. Therefore, to prove the proposition it suffices to see [|®[/¢1,1) =

1l2,2-
One expresses H and F in the direct integral form as follows:

@ 53]

M= H(s)dA(s), Ba— / XA (8) Loy dA(s)
[O,I1H][] [0, H|I]

for Borel sets A C [0, ||[H||]. Note that it is the central decomposition of the
von Neumann algebra {E4 : A C [0, || H||]} over its center

{Ea: AC[0,[HIY" = L0, [HI]]; A)-

(See [17, Chapter 7, §2] for more “operator-theoretical description”.) Similarly,
one can write

® . ®
H— H(t)du(t), Fs— / =(#)1 570 dpt)
[0, ]I K] [0,]1K1[]

for Borel sets = C [0, || K||]. A standard argument in the theory of direct
integral shows that C2(H) is represented as the direct integral

@ ~
Co(H) = Ca(H(s), H(t)) d(A x p)(s,t)
[0, [ |I1x[0, I K[1]
with the Hilbert-Schmidt class operators Ca(H(s), H(t)) from H(s) into H(t).
Take an X = fig' 1 g0y X (8:8) O\ x ) (s, 1) in Ca(H). Since

D
EaXFs = / Xoaxz(5, )X (5, £) d(A x 1)(s,t)
[0,]| H|[1X[O, || K |1

for Borel sets A C [0, [|H||] and = C [0, || K]], it is immediate to see that &(X)
and @(X) are written as

D

B(X) = / 05, 1) X (5, 1) d(X x 1) (5. 1),
[0,[| H||1X[O, || K|[]

- @

(X) = / S DX (5, ) d(A x 1) (5. 8)
[0,[| H||1X[O, || K|[]
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respectively. The measurable cross-section theorem guarantees that one can
select measurable fields

{J(s): se[0,|H|]} and {J(s):s€[0,]K|]}
of (conjugate linear) involutions J(s) : H(s) — H(s), J(s) : H(s) — H(s),
and they give rise to the global involutions
e - ® -
J :/ J(s)d\(s) and J :/ J(t) du(t)
[0, ]I HI[] [0,1K][]

on the Hilbert space H. Then we observe

[S3)
JO(X)J = / D(s, ) J(t)X (5,8)J () d(\ x p)(s,t) = B(JX.J).
[0, | E (|1 [0, | K |]

Since the map X — JX.J is obviously isometric on Ci(H), the equality
12/|1,1) = |2|l(1,1) is now obvious and the proposition has been proved. O

For each unitarily invariant norm ||| - [[|, let Zj|.;; and ZI(I(IJ?\H be the associ-
ated symmetrically normed ideals, that is,

Ly = {X € B(H) : [[IX]]] < oo},

(D = the |[| - ||-closure of Zan in Zj)p.,

where Zsin is the ideal of finite-rank operators (see [29, 37, 77| for details). For
a Schur multiplier ¢(t, s) we have shown

[2(X)[[1 < B[ X[l1 (X € C1(H)) and [|@(X)|| < K[| X]| (X € B(H)) (2:22)

with & = ||?]|1,1) = [|2]l(s0,00) (Proposition 2.6). The next result says that

#(s,t) is automatically a “Schur multiplier for all operator ideals Z; .|, I\(\(I)-)III”
with the same bound for

12011111y = sup{ @O = X[ < 13
Proposition 2.7. Let ¢(s,t) be a Schur multiplier with
k=12l = 1Pl (co,00) (< 00).
For any unitarily invariant norm ||| - ||| we have
@] < &l X]]] (< o0)

for all X € B(H) so that ® maps Iy into itself. Moreover, & also maps

the separable operator ideal I\(\(I)-)III into dtself. In particular, (X) is a compact
operator as long as X is.
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Proof. Recall the following expression for the Ky Fan norm as a K-functional:

11X ey = D por(X)
k=1
— inf{n|| Xol| + | Xal1: X = Xo+ X1}  (n=1,2,---),

where {pg(-)}k=12,.. denotes the singular numbers (see [26, p. 289] for ex-
ample). This expression together with (2.22) clearly shows [[|®(X)|||¢n) <

||| X |||y for each n, which is known to be equivalent to the validity of
[[|2(X)]|] < k||| X]||]| for each unitarily invariant norm (see [37, Proposition
2.10)).

It remains to show @ (I\(\(I)-)III) - II(I(IJ?\H' When X is a finite-rank operator,

P(X) is of trace class and can be approximated by a sequence {Y, }n=12,... of
finite-rank operators in the || - ||1-norm. Notice

[[@(X) = Yall| < [[@(X) = Yalls — 0,

showing ®(X) € II(I(IJ?\H' For a general X € ZI(I(IJ?\H’ one chooses a sequence
{X,}n=1,2,... of finite-rank operators satisfying lim,_, ||| X —X,||| = 0. Since
P(X,) € II(I(IJ?\H is already shown, the estimate |||®(X) — &(X,,)||| < k||| X —

Xn|ll = 0 (as n — c0) guarantees $(X) € II(I(IJ?\H' 0

2.4 Technical results

Here we collect technical results. When we deal with integral expressions of
means of operators in later chapters, a careful handling for supports of relevant
operators will be required and some lemmas are prepared for this purpose. In
the sequel we will denote the support projection of H by sg.

Lemma 2.8. Let ¢, be Schur multipliers (relative to (H, K)) with the cor-
responding double integral transformations @, ¥ respectively. Then, the point-
wise product ¢(s,t)P(s,t) is also a Schur multiplier, and the corresponding
double integral transformation is the composition P oW (=W o P).

Proof. As in Theorem 2.2, (iv) we can write
o5.0) = [ als,2)flt,a) doo)
vl t) = [ 5.3 () ).

We consider the product space 2 x 2 equipped with the product measure
o x o', and set
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a:(s,x,y) €[0,||H|] x 2x 2 — a(s,x)d(s,y),
b (t,z,y) € [0,[K]]] x 2 x 2" B(t,2)3(t,y).

At first we note

| lasapPiox o)) = [ jats.o)Pdota) x [ o't )P0

<| / aCoPdo@)], x| /Q @),

(and the similar estimate for b). Secondly, the Cauchy-Schwarz inequality
implies

/ (a5, 2, )b(t, 2, 9)] d(o X o')(z, )
2%

- </9m la(s, @,y)*d(o a’)(x,y)>1/2

X (/QQ 1b(t, 2, ) Pd(o U')(m,y))l/z.

From the two estimates we see the o x ¢’-integrability of a(s,z,y)b(t, z,y),
and the Fubini theorem clearly shows

/ als, 2, y)b(t, 7, 9) d(o x o')(z, )
2%

_ / a(s, )t ) do(z) x / o (5, 9)8 (8, y) do’ () = (s, (s, ).
(9] (9]

Therefore, the conditions stated in Theorem 2.2, (iv) have been checked for
the product ¢(s,t)¥(s,t), and it is indeed a Schur multiplier.

Let IT be the double integral transformation corresponding to ¢(s, t)¢ (s, t).
Then, it is straight-forward to see IT(X) = (¥ (X)) for each rank-one (hence
finite-rank) operator X. Let {pp }n=12.... be a sequence of finite-rank projec-
tions tending to 1 in the strong operator topology. Then, for each X € B(H)
the sequence {p, X p,} tends to X strongly and hence in the o(B(H),C1(H))-
topology (because of ||p, Xpy| < [|X]|). Since II(pnXppn) = P(¥(pnXpr)) as
remarked above, by letting n — oo here, we conclude IT(X) = ¢(¥(X)) due
to the continuity stated in Remark 2.5, (i). O

The additive version (which is much easier) is also valid. Namely, when ¢, ¢
are Schur multipliers, then so is the sum ¢(s, t)+1(s, t) and the corresponding
double integral transformation sends X to &(X) + ¥ (X).

Lemma 2.9. Let ¢(s,t) be a Schur multiplier (relative to (H, K)) with the
corresponding double integral transformation ®. With the support projections
s, sk of H K we have sg(P(X))skg = P(syXsk) and
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@(X) = SHQ(X)SK + ¢(H, O)SHX(l — SK) + (1 — SH)X8K¢(O,K)
+6(0,0)(1 — sg) X (1 — sk).

Proof. The equation sg(P(X))sx = P(spXsk) is seen from Remark 2.5, (iii).
Recall the following expression mentioned in Remark 2.5, (ii):

B(X) = /Q o(H,2) X B(K, z) do()

in the weak sense. Since

a(H,z) = a(H,x)sg + a(0,z)(1 — sg),
ﬁ(K,.’L‘) = 6([(,.%‘)8[( —|—ﬁ(0,$)(1 - 5K)7

we have

a(H,z2)XB(K, x)
=a(H,z)spXskP(K,x)
+5(0,x)a(H,z)sg X (1 — sk) + a(0,2)(1 — sp) X sk B(K, x)
+a(0,2)58(0,2)(1 —sg)X (1 — sk).

The integration of the first term over (2 is ®(sy X sk ). The second term gives
us

/Q B(0,x)a(H,x)sg X (1 — sk) do(x)
(1|l
= </ / a(s,x)5(0,x) dE, da(x)) spX(1—sk)
2 Jo
(1|l
= </ / a(s,x)B(0,2) do(x) dEs> spX(1—sk)
0 0

=]
= </ qb(s,O)dEs> spX(1—sk)=¢(H,0)sgX (1 — sk).
0
Of course the third term admits a similar integration. The last term gives us
[ a0.0)50.0)1 — 50X (1 = ) doa)
Q

= (/Q a(0,2)B(0, ) da(x)) (1—sg)X(1—sk)
= (25(0,0)(1 — SH)X(l — SK).

The above estimates altogether yield the desired expression for #(X). 0O
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We can consider sy (Pp x(X))skx as an operator from sxH to sgH, and
denote it by Pus, ks (SHXSK). It is possible to justify this (symbolic) no-
tation by making use of double integral transformation for operators between
two different spaces. The above lemma actually shows

su(Pur(X))sk = Prsy ks (SHXSK),
sH(Pu,k(X))(1 = sk) = su¢(H,0)X (1 - sk),
(1= su)(Pu.x(X))sk = (1 = su) X0, K)sk,
(1= 5m)(@a,x(X))(1—sk) =¢(0,0)(1 = sp) X (1 - sk).
When dealing with means in later chapters we will mainly use Schur mul-

tipliers satisfying ¢(s,0) = ¢(0, s) = bs (s > 0) for some constant b > 0. Then,
the expression in Lemma 2.9 becomes

@HJ((X) = 3H(¢H,K(X))3K + b(HX(l — SK) + (1 — SH)XK) (2.23)
thanks to
¢(H,0)sy =bHsy =bH, ¢(0,K)skg = bKskg =bK and ¢(0,0) = 0.

We fix signed measures vy (k = 1,2,3) on the real line R with finite total
variation and also a scalar a. With the Fourier transforms of these measures
we set a bounded function 7 on [0, 00) x [0, 00) as

1 (logs —logt) if s,t >0,

) 2(logs) if s> 0andt=0,
m(s,t) = v3(—logt) if s=0andt >0,
a ifs=t=0.

Lemma 2.10. The above 7(s,t) is a Schur multiplier for any pair (H, K) of
positive operators, and the corresponding double integral transformation IT is
given by

nx)= /_OO (Hsg)" X(Ksg) “du (x)

[ s it

— 00

+a(1 — SH)X(]. — SK).

We give a few remarks before proving the lemma. In the above expression,
(Hsg)™ for instance denotes a unitary operator on sg’H and it is zero on
the orthogonal complement (1 — sg)H, i.e., (Hsy)™ = (Hsy)®sy. We will
mainly use this lemma (as well as the next Proposition 2.11) in the following
special circumstances:
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7(s,0) = w(0,t) = ¢ (s > 0, t > 0) for some constant ¢ and 7(0,0) = 0.

This means v, = v3 = ¢dp and a = 0, and hence in this case the expression in
the lemma simply becomes

nx)= /fo (Hsg)™ X (Ksx) “du ()
+e(sgpX(1—skg)+ (1 —sp)Xsk).

Proof. We decompose the domain {(s,t) : s,t > 0} into the four regions

{(s,t) : s,t >0}, {(s,t): s>0, t=0},
{(s,t): s=0,t >0}, {(s,t): s=t=0}.
We accordingly set
| m(s,t)if s,t >0, [ m(s,0)if s >0and t =0,
m(s,t) = 0 otherwise, ma(s,t) = 0 otherwise,
_ [ 7m(0,¢)if s=0andt >0, _ [7m(0,0)if s=t=0,
m3(s,t) = 0 otherwise, ma(s,t) = 0 otherwise.
So 7(s,t) = 22:1 7, (s,t) is valid. We consider the following functions on
R+ x R:
P L(z) ifs>0 7 if >0
(s, ) { its—0, D= 10 oo,
ir _dva 3
s dly‘(a:) if s >0, 0 ift >0,
az(s’m){o if s =0, if t =0,
(5,2) = 0 if s >0, _ t”"d”3|x ) if t >0,
@HT) =\ 1 ifs=0, - it =0,
(s) = 0 if s >0, 1ft>0
aals) = a if s =0, ift=0

Here, 2% () denotes the Radon-Nikodym derivative relative to the absolute

? dlvkl
value |vg|. It is plain to observe

ma(s,t) = /_Oo (s, 2) B (t, ) dlve (@)

(for k =1,2,3)

and also ma(s,t) = aa(s)Ba(t). The finiteness condition in Theorem 2.2, (iv)

dvg >

is obviously satisfied (since dloi’s are bounded functions and |k |’s are finite

measures) so that all 7;’s are Schur multipliers. Thus, so is the sum 7 as was
mentioned in the paragraph right after Lemma 2.8.

We begin with 71 (with the corresponding double integral transforma-
tion ITy). Since mi(s,t) = 0 for either s = 0 or ¢ = 0, we note II1(X) =

sp(I11(X))skx by Lemma 2.9. For a rank-one operator X = &£ ® n°,

shows

(2.4)
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1) = [ ()9 & (oK) ) 2w a0

- / " (s HY (€ @ ) (1K) v ()

— 00

which remains of course valid for finite-rank operators. Actually this inte-
gral expression for I71(X) is also valid for an arbitrary operator X € B(H).
In fact, as in the proof of Lemma 2.8 we approximate X by the sequence
{pnXpntn=12.... At first II1(p,Xp,) tends to IT;(X) in the weak operator
topology as remarked there. Therefore, it suffices to show the weak conver-
gence

/_00 (Hsp) " ppXpn(Ksk) “dvy(x) — /_OO (Hsp)" X (Ksg)™ “dv ().

However, it simply follows from the Lebesgue dominated convergence theorem.
We next consider mp (with the double integral transformation II7). By
Lemma 2.9 (and Remark 2.5) we have

I(X) = sg(IL(X))(1 — skg) =m2(H,0)sa X (1 — sk).
Recall m2(s,0) = 2(log s) (s > 0) so that

m2(H,0)sp = / 2 (log s) dEs
(O,[1H 1]

o[- )i s

due to the Fubini theorem. Therefore, we have
I (X) = / (Hsg)™ X (1 — sx) dva(z).
Symmetric arguments also show

II3(X)=(1—spg)Xsgm3(0,K) = /00 (1 —sg)X(Ksg) “dus(x)

— 00

while
I4(X) = (1 = sg)(I1a(X))(1 = sk) = a(l = spg) X (1 — sk)

is just trivial. By summing up all the I1;’s computed so far, we get the desired
expression for I7(X). O
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Proposition 2.11. Let w(s,t) be the Schur multiplier in the previous lemma.
If ¢(s,t) is a Schur multiplier relative to a pair (H, K), then so is the point-
wise product ¥ (s,t) = 7(s,t)p(s,t). Furthermore, for each X € B(H) the
corresponding double integral transformations ®(X) and ¥(X) are related by

v(X) = /OO (Hsp)™((X))(Ksx) ™" dva(x)

— o0

o[ sy @00 - sx) vt

+/OO (1—sm)(P(X))(Ksx) " dvs(x)

— 00

+a(l —sg)(P(X))(1 — sk).

Proof. The first statement follows from Lemmas 2.8 and 2.10. To get the
expression for ¥(X), in the formula appearing in Lemma 2.10 we should just
replace X by #(X). O

We end the chapter with the following remark on the standard 2 x 2-matrix
trick, that will be sometimes useful in later chapters:

HO
0 K

relative to (H,H) (or equivalently, so is ¢ relative to (H,H), (H,K) and
(K,K)). Then, ¢ (on [0, ||H]||]] x [0, || H]||]) admits an integral expression as

(2.3) relative to (H, H). For X = {0 X

Remark 2.12. We set H = [ }, and assume that ¢ is a Schur multiplier

we compute

00
a0 %o = [0 0TS )
N

Therefore, the (1,2)-component of $5 H(X) = / o(H,2)XB(H,z)do(x) is
' o)
exactly

/Q o(H, 2) X B(K, 2) do(z) = By s (X).

The support projection of H is of the form
P SH 0
H ™ 0 SK ’

and sy (9w, x(X))sk is the (1,2)-component of sz (@ﬁﬁ(X))Sﬁ.
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2.5 Notes and references

Motivated from perturbations of a continuous spectrum, scattering theory
and triangular representations of Volterra operators (see [30]) as well as study
of Hankel operators (see [71] for recent progress of the subject matter), in
[14, 15, 16] M. Sh. Birman and M. Z. Solomyak systematically developed
theory of double integral transformations formally written as

Y = // #(s,t) dF, X dE,

Besides the definition given at the beginning of this chapter (first defined on
C2(H)), another definition by repeated integration

Y(s) = </¢)(s,t) dFt>X, Y:/Y(s) dE, (2.24)

was also taken by Birman and Solomyak, where the latter integration is un-
derstood as the limit of Riemann-Stieltjes sums. Indeed, the articles [15, 16]
were largely devoted to the well-definedness of the repeated integration in cer-
tain symmetric operator ideals in cases when ¢ is a function in some classes
of Lipschitz type or of Sobolev type. For example, the following criterion was
obtained:

Theorem Let ¢(s,t) be a bounded Borel function on [a,b] X [c, d] satisfying
Lip o with respect to variable s with a constant (of Holder continuity of order
«) independent of t. Assume that E; and F} are supported in [a, b] and [e, d]
respectively. If a > %, then ¢ is a Schur multiplier and for any X € B(H) the
repeated integral (2.24) exists and coincides with @¢(X) (defined in §2.1). If
o < 3, then for any X € Cp(H) with % > 1 — « the repeated integral (2.24)
exists as a compact operator.

But this type of results are not so useful in the present monograph because
we mostly treat means (introduced in Definition 3.1) which do not at all satisfy
the Lipschitz type condition.

As was shown in [69, 70] (also [15]), double integral transformations are
closely related to problems of operator perturbations. For a C*-function ¢ on
an interval I (C R) and self-adjoint operators A = [ sdE,, B = [ tdF; with
spectra contained in I we formally have

o) = plB) = [ [ (st ap. (A~ B)iF, (2.25)

with the divided difference
©(s) — ;P(t) (if 5 £ 1),
oM(s,t) = s
¢'(s) (it s =1).
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If oM (s,¢) is known to be a Schur multiplier relative to say some p-Schatten
ideal C,(H), then (2.25) for A — B sitting in the ideal is justified and hence
one gets the perturbation norm inequality

lp(A) = ¢ (B)|lp < const.||A— By, (2.26)

showing p(A)—@(B) € Cy(H), i.e., the stability of perturbation. The following
is a folk result (whose proof is an easy but amusing exercise): If (s) is of
the form ¢(s) = [7_e''dv(t) with a signed measure v satisfying [* (1 +
It]) d|v|(t) < oo, then @M(s,t) is a Schur multiplier relative to C1(H) (and
hence relative to any C,(H)). On the other hand, in [27] Yu. B. Farforovskaya
obtained an example of ¢ € C(I) for which (2.26) fails to hold for || - [|1. The
next result due to E. B. Davies is very powerful:

Theorem ([24, Theorem 17]) Let ¢ be a function of the form

S

cp(s):as—l—b—&—/ (s —t)dv(t)

— 00

with a,b € R and a signed measure v of compact support. Then, the estimate
(2.26) is valid for any p € (1, 00).

The following “unitary version” of (2.25) is also useful: If ¢ is a C1-function
on the unit circle T (with a Schur multiplier ¢(s,¢)), then we have

o(U) — (V) = /T /T AU(C, ) dE(U — V) dF,

for unitary operators U = fTCdEQ V= fT ndF,. This technique was often
used in M. G. Krein’s works and is closely related to his famous spectral shift
function.

Peller’s characterization theorem (Theorem 2.2) was given in [69] ([70] is
an announcement) while general results such as Propositions 2.6 and 2.7 were
shown in [15, 16] by M. Sh. Birman and M. Z. Solomyak. Unfortunately these
articles [15, 16, 69] (especially [69]) were not widely circulated. Our arguments
here are basically taken from their articles, but we have tried to present more
details. In fact, for the reader’s convenience we have supplied some arguments
that were omitted in the original articles.
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Means of operators and their comparison

From now on we will study means M(H,K)X of operators H, K, X with
H,K > 0 (for certain scalar means M (s,t)). In fact, our operator means
M(H,K)X are defined as double integral transformations studied in Chapter
2 so that corresponding scalar means M (s, t) are required to be Schur multi-
pliers. In this chapter general properties of such operator means are clarified
while some special series of concrete means will be exemplified in later chap-
ters. Here we are mostly concerned with integral expressions (Theorem 3.4),
comparison of norms (Theorem 3.7), norm estimate (Theorem 3.12) and the
determination of the kernel and the closure of the range of the “mean trans-
form” M(H, K) (Theorem 3.16).

3.1 Symmetric homogeneous means

We begin by introducing a class of means for positive scalars and a partial
order among them. This order will be quite essential in the sequel of the
monograph. We confine ourselves to that class of means for convenience sake
while all the results in the next §3.2 remain valid (with obvious modification)
for more general means (as will be briefly discussed in §A.1).

Definition 3.1. A continuous positive real function M(s,t) for s,t > 0 is
called a symmetric homogeneous mean (or simply a mean) if M satisfies the
following properties:

(a) M(Sa t) = M(ta S)a

(b) M(rs,rt) =rM(s,t) for r >0,

(¢) M(s,t) is non-decreasing in s, t,

(d) min{s,t} < M(s,t) < max{s,t}.

We denote by 91 the set of all such symmetric homogeneous means.

Definition 3.2. We assume M, N € 9. We write M < N when the ratio
M(e*,1)/N(e®,1) is a positive definite function on R, or equivalently, the

F. Hiai and H. Kosaki: LNM 1820, pp. 33-55, 2003.
© Springer-Verlag Berlin Heidelberg 2003
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M(Si, Sj)
N(Si, Sj)
with any size n. By the Bochner theorem it is also equivalent to the existence
of a symmetric probability measure v on R satisfying M (e*,1) = o(x)N (e, 1)
(x € R), that is,

matrix { } is positive semi-definite for any s1,...,s, > 0
ij=1,,n

M (s,t) = v(logs — logt)N(s,t) (s,t >0). (3.1)
o
Here, (x) means the Fourier transform o(z) = / e™du(y) (v € R).
—o0

The reason why a symmetric probability v comes out is that the real func-
tion M (e*,1)/N(e*, 1) takes value 1 at the origin. (See [39, Theorem 1.1] for
details.) Also, note that the order M < N is strictly stronger than the usual
(point-wise) order M (s,t) < N(s,t) (s,t > 0) (see [39, Example 3.5]). The
domain of M € 9 naturally extends to [0, 00) x [0,00) in the following way:

M = lim M M = lim M
(5,0) = i M(s,1) (s> 0), M(0.6) = lim M(s.) (¢ >0)

M(0,0) = lim M(s, 0) = lim M(0,1),
and M (s,t) remains continuous on the extended domain. It is easy to check
M(s,0) = M(0,s) = sM(1,0) (s >0) (3.2)

and hence
M(0,0) = 0. (3.3)

The most familiar means in 91 are probably

s+t

A(s,t) = 5 (arithmetic mean),
s—t 1 1 . .
L(s,t) = ————— = / s°t*"%dx  (logarithmic mean),
log s —logt o
G(s,t) = Vst (geometric mean),
2
Mhar(s,t) = s (harmonic mean).
s

The largest and smallest means in 91
Moo(s,t) = max{s,t} and M_,(s,t) =min{s,t}

will play an important role in our discussions below.
We have the following order relation among the above means:

M_o 2 Mpar =G 2 L=2A=X M. (3.4)

The proof is found in the more general [39, Theorem 2.1] (i.e., (5.2) right
before Theorem 5.1 in Chapter 5; see also [38, Proposition 1 or more generally
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Theorem 5]). However, here for the reader’s convenience we prove this special
case by bare-handed computations. Firstly Example 3.6, (¢) below shows A <
M. For L < A we just note

da.

L(e*,1) e*—1 " 2 2sinh(z/2) /1 cosh(az/2)
Afe®, 1) x e”+1  xcosh(z/2)  Jo

- cosh(z/2)

Since cosh(az/2)/ cosh(z/2) is positive definite for each a € [0,1] (see §6.3,
1), so is the above integral. (The Fourier transform can be also explicitly
determined; see (6.8) or the computations in [38, p. 305].) For G < L we
observe

G(e”, 1) )2 x x

L(e*, 1) SR 2sinh(x/2)
The well-known formula

L A S 3.5
/_oo 2sinh(z/2) c 4cosh2(ﬂ'y) (8:5)

and its inverse transform guarantee the positive definiteness of the ratio. Fi-
nally, both of

]\ﬁmr(eﬂﬁ7 1) _ 2 » e_x/z _ 1

G(e®, 1) e ?+1 cosh(z/2)’
M_(e*,1) . e +1 ety
_ = z 1 =
Mrar (7, 1) min{e®, 1} x 5 5

are obviously positive definite (see (5.8) and (7.3)), and we are done.
Now let H, K be positive operators in B(H) with the spectral decompo-

sitions H = fOHH” sdE, and K = fOHKH tdF;. For a mean M € 9 we would
like to define the corresponding double integral transformation relative to the
pair (H, K):

HI| I
M(H,K)X = My x(X) = / M(s,t) dE, X dF}
0 0

for X € B(H), and we consider this transformation acting on operators on H
as a “mean of H and K”. The transformation M (H, K) always makes sense
if restricted on the Hilbert-Schmidt class C2(H) (in particular, on the ideal
Ttin); it is the function calculus on C2(H) via M (s,t) of the left multiplication
by H and the right multiplication by K. But, to define M (H, K) = My x on
the whole B(H), we have to verify that M is a Schur multiplier relative to
(H, K). For instance, if H, K have finite spectra so that they have the discrete
spectral decompositions

H= isiPi and K = zn:thj
i=1 J=1
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with projections P;, @, such that > !, P, = Z?:l Q; = 1, then each M € M
is a Schur multiplier relative to (H, K) and

m n

M(H,K)X = > M(s;,t;)P;XQ;

i=1 j=1

(this is the case even for any Borel function on [0, co0) x [0, 00)).

In what follows we simply say that M € 91 is a Schur multiplier if it is so
relative to any pair (H, K) of positive operators. As for the means A, L and
@, the corresponding double integral transformations have the concrete forms

1
A(H,K)X = 5(HX + XK),
1
L(H,K)X = / H* XK' *dz,
0
G(H,K)X = H*XK?,

showing that they are indeed Schur multipliers. But it is not so obvious to
determine whether a given M € 9 is a Schur multiplier. The next proposition
provides a handy sufficient condition.

Proposition 3.3. Let M, N € 9 and H, K be positive operators.

(a) If M <X N and N is a Schur multiplier relative to (H, K), then so is M.
(b) If M < M, then M is a Schur multiplier (relative to any (H, K)).

Proof. (a) By Definition 3.2 there exists a symmetric probability measure v
satisfying (3.1). Noting M (1,0) < N(1,0) (following from M(s,t) < N(s,t)
when s,t > 0) we set ¢ = M(1,0)/N(1,0) if N(1,0) > 0, otherwise ¢ = 0.
Then, thanks to (3.2) and (3.3) we have M (s,t) = m(s,t)N(s,t) for all s,¢ > 0
with

v(logs —logt) if s,t >0,
if Oandt=0
(s, t) = ¢ ?5> o ’ (3.6)
c ifs=0andt >0,
0 ifs=t=0.

Hence the assertion is a consequence of Proposition 2.11 (based on Lemma
2.8).
(b) By virtue of (a) it suffices to show that M, is a Schur multiplier. Since
A is obviously a Schur multiplier (as was mentioned above), (a) implies by
(3.4) that M_., is a Schur multiplier. Hence so is M, because of the simple
formula
Moo (s,t) = 2A(s,t) — M_oo(s, 1) (3.7)

(see the remark after Lemma 2.8). O
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The fact that M., are Schur multipliers can be also seen from the discrete
decompositions explained in §A.3 (see (A.4) and Theorem A.6). All the con-
crete means treated in later chapters satisfy M < M, so that they are all
Schur multipliers. It is easy to write down examples of M € 9 not satisfying
M = M; nevertheless we have so far no explicit example of M € 9t which
is not a Schur multiplier.

3.2 Integral expression and comparison of norms

We begin with the integral expression (Theorem 3.4) for operator means,
which is an adaptation of the integral expression in Proposition 2.11 (also
Lemma 2.9) in the present setting of means in 9. (Similar integral expres-
sions for wider classes of means will be worked out in §8.1 and §A.1.) Then,
comparison of norms of means will be an easy consequence.

In [49, p. 138] the following formula appears as an exercise:

N B .
>N = jim o7 [ e

for a complex measure p on R. A related fact will be needed in the proof of
the theorem, and the proofs for this fact as well as the above formula will be
presented in §A.4 for the reader’s convenience.

Theorem 3.4. Let M, N € 9 and H, K be positive operators. If M < N with
the representing measure v for M(e*,1)/N(e®,1) (see Definition 3.2) and if
N is a Schur multiplier relative to (H, K), then so is M and

M(H,K)X = /jo (Hsp)™(N(H,K)X)(Ksk) “dv(z)
+M(1,0)(HX(1—sk)+ (1 —sg)XK) (3.8)
for all X € B(H). In this case we also have
M(H,K)X = (Hsp)™(N(H,K)X)(Ksg) “dv(z)

{270}
+v({0})N(H, K)X. (3.9)

Proof. We use the same notations as in the proof of Proposition 3.3, (a). Use
of Lemma 2.9 (see (2.23)) to N with (3.2) and (3.3) yields

N(H,K)X = sy(N(H, K)X)sk
+N(1,0)(HX(1—sg)+ (1 —sy)XK).  (3.10)

Since M (s,t) = w(s,t)N(s,t) for all s,¢ > 0 with 7 defined by (3.6), Proposi-
tion 2.11 implies
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(oo}
M(H,K)X = / (Hsy)™(N(H,K)X)(Ksg) “dv(x)
— 0o
te(su (N, K)X) (1= 1) + (1= s) (N (H, K) X)sic ).

Since M(1,0) = ¢N(1,0), the expression (3.8) is obtained by substituting
(3.10) into the above integral expression.

To show (3.9), we begin with the claim M(1,0) = v({0})N(1,0). When
N(1,0) = 0, we must have M(1,0) = 0 due to M(1,0) < N(1,0) and there is
nothing to prove. Thus we may and do assume N(1,0) > 0. In this case we
note

fm Ba)= lm M(e”, 1) _ M(0,1) ( %((;8)))

T——00 z——o0 N(e%, 1) N(0,1)
o ) e’ 1) . M(1l,e")  M(1,0)
1 = 1 R pu— 1 = .
Am () = i m oy = M N e T ML)
Therefore, we conclude
.oy M(1,0)
Hm @) = oy

and the claim follows from Corollary A.8 in §A.4. The claim and (3.8) yield
M(H,K)X
= / (Hsg)™(N(H, K)X)(Ksk) “dv(z)
{z#0}
+u({0}) (sH(N(H, K)X)sx + N(1,0)(HX (1 — sg) + (1 — sH)XK))

=/{ ¢0}(H8H)”‘(N(H,K)X)(KSK)‘”du(x)+V({o})N(H7K)X_

Here, the second equality is due to (3.10). O

From the expression (3.9) in the preceding theorem and Theorem A.5 we
have

Corollary 3.5. Let M\,N € M (M =< N) and H,K be as in the theorem.
Then for any unitarily invariant norm ||| - ||| we have

[[|M(H, K)X||| < [||N(H, K)X|]|
for all X € B(H). In particular,
IMCH, K| qpp11, 111 < INCEE) g nenn-

Ezample 3.6. The following examples are applications of the integral expres-
sion in the above theorem to means in (3.4).
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(a) Since the ratiolG(e””, 1)/A(e”,1) = (cosh(%))fl is the Fourier transform
of (cosh(rz)) ~,

> X X dx
H:XK? = Hsp)®(HX + XK)(Ksg) @ —
’ ’ / (Hsp)™( * )(Ksk) 2 cosh(mx)

— 00

Actually, the observation of this expression is the starting point of our
works on means of operators in a series of recent articles ([54, 38, 39]). We
also point out that the use of this integral transformation was crucial in
22, 23].

(b) Since M_n(e®,1)/G(e”, 1) = e~#I/2 is the Fourier transform of 5t (2? +
)7 (see (5.8) and (7.3)),

dx

o 1, 1
M_(H,K)X = H 2T X (K 2T
0x= [ o en e

(c) Since A(e”,1)/Mx(e”,1) = 3(1 + e~1*l) is the Fourier transform of the
measure 300 + 5= (2% + 1)t d,
HX + XK = Moo (H, K)X

o T —iz de
+[W(HSH) (Moo (H, ) X) (Es1) ™ -

The opposite direction of this is also possible. Since M_o(e®,1)/A(e*,1) =
2e7171/(1 + e1=l) = e~171/2/ cosh (%) is the Fourier transform of the con-
volution product

10 = () * (55 )

one obtains thanks to (3.7)

Moo(H,K)X = HX + XK

,%/C’O(HSH)i:r(HXJrXK)(KsK)*ifrf(x)dx. (3.11)

— 00

The general comparison theorem for means in 9t was summarized in [39,
Theorem 1.1] in the setting of matrices, and its extension to the operator
setting was stated at the end of [39]. However, the statement there is quite
rough and its sketch for the proof contains some inaccurate arguments. So,
for completeness let us prove the next theorem in a precise form.

Theorem 3.7. For M, N € 9 the following conditions are all equivalent:

(i) there exists a symmetric probability measure v on R with the following
property: if N is a Schur multiplier relative to (H,K) of non-singular
positive operators, then so is M and
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oo
M(H,K)X = / H™(N(H, K)X)K~“dv(x)
—o0

for all X € B(H);
(ii) #f N is a Schur multiplier relative to a pair (H, K) of positive operators,
then so is M and

M (H, K)X||| < [[[N(H, K)X]||

for all unitarily invariant norms and all X € B(H);
(iii) |M(H, H)X| <|N(H,H)X]| for all H>0 and all X € Tgp;
(iv) M < N.

Proof. (iv) = (i) is contained in Theorem 3.4, and (iv) = (ii) follows from
Corollary 3.5. When H, K and X are of finite-rank, (ii) and (iii) reduce to
the same condition in the matrix case (of any size). So (ii) = (iv) and (iii) =
(iv) are seen from [39, Theorem 1.1]. (Necessary arguments under a slightly
weaker assumption will be actually presented in the proof of Theorem A.3 in
§A.1.) For (i) = (iv) put H = s1 (s > 0) and K = X = 1; then the integral
expression in (i) reduces to M(s,1) = v(log s)N(s,1), i.e., M < N.

It remains to show (iv) = (iii), which is not quite trivial because N in (iii)
is not a priori a Schur multiplier relative to (H, H). At first, when H is also
of finite-rank, the inequality in (iii) follows from (iv) by [39, Theorem 1.1] (or
from (ii) since we have already had (iv) = (ii)). For a general H choose a
sequence {H,} of finite-rank positive operators such that | H,| < ||H| and
H, — H in the strong operator topology. Then 7¢(H,) — m¢(H) strongly on
C2(H) because for a rank-one operator £ ® n° we get

llme(Hn)(€ @ 1°) — me(H)(E @ n°)|2
= [[(Hn& — HE) @ n°[|l2 = [[Hn& — HE|| X [In]| — 0.
Similarly 7.(H,) — m.(H) strongly on C2(H). Since M (s,t) is uniformly
approximated on [0, ||[H||] x [0, || H||] by polynomials in two variables s and ¢,

it follows that M (H,,, H,) — M (H, H) strongly on C2(H). For every X € Zin
(C C2(H)) we thus get

and the same is true for N too. Hence the required inequality is obtained by
taking the limit from | M (H,, H,)X| < |N(H,, H,)X|. O
3.3 Schur multipliers for matrices

In estimating the norm of a double integral transformation, it is sometimes
useful to reduce the problem to the matrix case by approximation (though
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computing the Schur multiplication norm is usually difficult even in the ma-
trix case). Such an approximation technique is developed here, which will be
indispensable in §3.5.

We begin with basics on Schur multiplication on matrices. Let A =
[@ij]i,j=1,2,-. be an infinite complex matrix such that sup; ; |a;;| < oo. Then
one can formally define a Schur multiplication operator Ss on the space of
infinite matrices as

SA(X) =AoX = [aijxij] for X = [l’ij],

where o is the Schur product or the Hadamard product (i.e., the entry-wise
product). Consider the Hilbert space ¢? with the canonical basis {eiti=1,2,...
and identify an operator X € B(f?) as the matrix [(Xe;, e;)], j=1.2,...- We then
say that A is a Schur multiplier if S4 gives rise to a bounded transformation of
C1(£?) into itself (or equivalently, of B(¢?) into itself). A Schur multiplication
operator S4 as above is realized as a double integral transformation of discrete

type. In fact, assume that H, K > 0 are diagonalizable with

o0 o0
H:Zsi&@ff and Kzztmi(@mc
i=1 =1

for some orthonormal bases {{;} and {n;}. For any Borel function ¢ on
[0,00) x [0,00) the corresponding double integral transformation @ g can
be represented as

Dy x(UXV*) = US4(X)V* for X = [zy] € B(£2), (3.12)

where A = [¢(si,tj)]ij=1.2,.. and U,V are unitary operators given by Ue; =
&, Ve, = m;. In this way, ¢ is a Schur multiplier relative to (H, K) if and only
if A= [¢(ss,t;)] is a Schur multiplier, and in this case

1Pr,x a1y = [1Sall@,)- (3.13)

Moreover, the characterization (iv) of Theorem 2.2 reads as follows: there exist
a Hilbert space K (= L?(2,0) there) and bounded sequences {u;} and {v;}
of vectors in K such that

aij (= ¢(si, 1)) = (wi,vj)ec (6,5 =1,2,...).

This criterion (known as Haagerup’s criterion) was independently obtained
by U. Haagerup (see 4 in §3.7). In particular, when A = [a;;]; j=1,... » IS an
n X n matrix, the Schur multiplication operator S, is defined on M, (C), the
algebra of n x n matrices, and furthermore the following is known (see 4 in
§3.7):

[Salla,1y (= 1Sall(eo,00)
= min{x > 0 : there are &,...,&,,M1,...,Mn € C™ such that
||€z|| S 51/27 ||77j|| S K/1/27 Qi = (61777]') for Z7] = 17 R 7n}' (314)
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If A is a positive semi-definite matrix, then
15 all(oo,00) = max ;. (3.15)

In fact, this is immediately seen from (3.14); if &1, ..., &, are the row vectors
of AY2 then a;; = (&;,¢&;) for all i,j. (A different proof without using (3.14)
can be found in [4, 42].)

Lemma 3.8. An infinite matriz A = [a;j]; j=12,... ts a Schur multiplier if and
only if

Q.

ilgi HS[aU]i,j=1,---,n an <

In this case, ||Sall1,1) is equal to the above supremum.

Proof. If A is a Schur multiplier, then it is obvious that

[1Staisli jr o l@ry < 1Sall@yy (forn=1,2,...).

Conversely, assume that

K = SuD [[Sfas;1i jor. o all@,n) < 00
n>1

Let p, = >, e;®e§ with the canonical basis {e; } for £2. For every X € C1(¢?)
andn=1,2,... we get

[Sa(PnXpn)lls = llaijzijlij=1, nll1 < EllPnXpalls < K[| X1,

and
1Sa(PmXpm) — Sa(PnXpn)ll1 < EllPmXPm — DrX D1

By approximating X by finite-rank operators in the norm || - ||1, one observes
limy, n—oo [PmXPm —PnXpr|l1 = 0 so that {S4(pnXpn)}n=1,2,... is Cauchy in
C1(¢?) from the second inequality and ||Sa(pnXpn) — Y|z — 0 for some Y €
C1(£?). Since the convergence also takes place in the weak operator topology,
this limit ¥ must be equal to S4(X) and consequently

1S4 (X2 = lim_[|Sa(paXpa)la < 51X
from the above first estimate. O

The next lemma will play a key role in §3.5. The assumption of ¢ here
may not be best possible, however it is enough for our purpose.

Lemma 3.9. Let ¢(s,t) be a function on [0,a] X [0,a] where 0 < a < o0,
and assume that ¢ is bounded and continuous at any point possibly except at
(0,0). Then the following conditions are equivalent:

(1) ¢ is a Schur multiplier relative to every pair (H, K) of positive operators
with ||, | K]| < o



3.3 Schur multipliers for matrices 43

(ii) sup{HS[d,(Si’Sj)]i’j:L___,n :0<581,...,8, < a,n > 1} < oo, where

repetition is allowed for si,...,sp.

Furthermore, if (i) holds with finite supremum k, then ||Pm k||a1) < & for
any (H, K) with [ H|, [| K|| < a.

Proof. (i) = (ii). By assuming (i) and the failure of (ii), we will obtain a

contradiction. Since (ii) fails to hold, for each n one can choose s( ) e ,s%")

from [0, «] in such a way that

S , = 0.
sup | [qj(sgn),sg,w)]i’jzly__’n||(1,1) .
Let {s;}i=12,... be the sequence
RO I IR IR CINC I RSN O

obtained so far. We set A = [¢(s;, ;)]s j=1,2,.. and H = > 2 8,& ® £ where
{&} is an orthonormal basis. Then (i) implies that ¢ is a Schur multiplier
relative to (H, H), so A must be a Schur multiplier as remarked just after

(3.12). But, since [¢>(s§”) (n))}

55 is a principal submatrix of A, it is

i,j=1,--,n
obvious that

HS[‘f’(S?'”,SE'”)]. . ||(1,1) < [|Sall@,1y
) i,j=1,---,n

for all n. The supremum of the above left-hand side is oo, a contradiction.

(ii) = (i). Assume that the supremum & in (ii) is finite. Let H be a positive
operator with ||[H| < a and the spectral decomposition H = [;* s dE,. For
each n =1,2,... we divide [0, o] into subintervals

n—1

1
Agn)z{—z a,ia) (t=1,...,n—1) and Ag")z[
n

CY,O{|7
n

and let tl(") ==La (i=1,...,n). Define

Z St )\ i o (5,1) for (s,8) € 0,0] x [0, 0]
,] 1 J

and .
H, = Z tgn)EAgyL) .
=1 '
Then the double integral transformation @, = @, m, corresponding to ¢, is
given by

Z ¢ t(n) t(n) A(n,)XEA(n,).
3,j=1 !
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Since H,, is obviously diagonalizable, we write H, = > =/ SZ(-n)fi(n) ® §§n)c

with an orthonormal basis {fi(n)}i:Lz,m and set A, = [¢(s§n), sgn))}ijzl o
Then, thanks to (3.13) we get

|@nll,2) = 1S4, l2,1)-

By assumption (ii) we apply Lemma 3.8 to conclude ||S4,,
1P ll(1,1) < & for all n.
Now let &,71,&',n" € H be arbitrary. For & = &y g we get

1) < K so that

( (f®77)§ 77) (f®77)77 ®€ )Cz(H)

/ $(s,8) d(Es (€ @ 1) Be,n’ ©€°) o, 0

:// o(s, ) d(Es&,n') d(€, Exn),
0Jo

(@n(E@n°)E 1) // bn(s,t) d(Es&, ') d(E, Em).

and similarly

Here, the complex-valued measures d(E;§,n'),d(&’, Exn) are denoted by A, p
respectively with their absolute values |\, |u|. By assumption, |¢(s, t)| < m (so
|pn(s,t)] < m as well) on [0, ] x [0, a] for some m < co. For each 0 < § < «,
since ¢, (0,0) = ¢(0,0), we estimate

[(Pn(§@1°)E 1) — (P(E@0°)E 1)

<|/ (6n(5.2) = 95, 6) A x 1) (s5,1)|
([0,a]x[0,aD)\([0,6) x[0,6))

+ [ Bu(s,1) A x p) (s, 1)
([0,6)x[0,6))\{(0,0)}

+ [ 05, 1) A\ x p)(s,1)|
([0,6)x[0,6)\{(0,0)}

< / (6 (5,2) — 6, £)] d(|A] X |ul) (5, )
([0,a]x[0,a])\([0,6) x[0,5))

+2m(|A] x |ul) (([0,6) x [0,0) \ {(0,0)}).

For any § > 0 the first term of the latter expression tends to 0 as n — oo
because ¢ is continuous (hence uniformly continuous) on ([0,a] x [0,a]) \
([0,6) x [0,8)) so that ¢, — ¢ uniformly there. But the second term can be
arbitrarily small when § > 0 is small enough. Therefore, we arrive at

Jim (@,(6 @ 1) o) = (B(E @1 ).
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This implies that @, (X) — @(X) in the weak operator topology for all X €
Ttin. Since ||@y 1,1y < & for all n as stated above, the lower semi-continuity
of || - |1 in the weak operator topology (see [37, Proposition 2.11]) yields

[#(0)]x < limin [2,(X)]1 < X

for all X € Ziin. For each X € C1(H) we approximate X by p, X p,, with finite-
rank projections p,, /1. Then {&(p,Xpy)} is || - ||1-Cauchy and &(p, Xp,) —
Y € C1(H) in the norm || - ||1 as in the proof of Lemma 3.8. However, we
claim Y = ¢(X). In fact, since @ is a bounded operator on C2(H), we have
|1P(pnXpn) — P(X)||2 — 0 (as well as ||P(pnXpn) — V|2 — 0 thanks to
II-1l2 < |- |l1)- Since Y = &(X), from the above estimate for operators in
€ Tsin we have

[2(X)[lr = lim [|@(pnXpn)ll1 < w[ X1

for all X € C1(H).

Finally, the standard 2 x 2-matrix trick can be conveniently used to extend
this inequality to a pair (H,K) with ||H||,||K| < a. In fact, with H and X
as in Remark 2.12 we notice

25,500 = [o 75

which implies
1P e, (X) 1 = 125, 5 (X)]1 < £l X1 = #] X2

for X € Ci(H). Thus, ¢ is a Schur multiplier relative to (H,K) and
1Pmxllany <& B

3.4 Positive definite kernels

We say that M € 9 is a positive definite kernel if [M(s;, sj)]ij=1,- ,n 1S
positive semi-definite for any si,...,s, > 0 with any n. If N € 9 is a
positive definite kernel, then so is M € 9 with M < N. This is an immediate
consequence of the famous Schur theorem on the Schur product of two positive
semi-definite matrices. The next proposition says that the geometric mean G
is the largest in the order = among means in 9 that are positive definite
kernels. When H is a matrix with eigenvalues si1,...,s, > 0, M(H, H) is
essentially equal to the Schur multiplication by [M(s;, s;)]ij=1,..» (Up to
unitary conjugation, see (3.12)). So one may consider the property (i) below
as a generalization of the Schur theorem.

Proposition 3.10. The following conditions are equivalent for M € I:
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(i) M is a Schur multiplier and M (H, H)X is positive if so are H, X € B(H);
(ii) M is a positive definite kernel;
(i) M < G.

If this is the case, then ||M(H, K)|11) < /I H| x [|K|| for all H, K > 0.

Proof. (i) = (ii). Choose an orthonormal basis {{;}. For each n, by setting
X =308 ®@& and H =371, 8§ ®@ & with s1,..., 5, > 0, we get

M(H,H)X = Y M(s:,5;) ® .

ij=1
Hence (i) implies the positive definiteness of [M (s, s5)]i,j=1,--- ,n-

(ii) = (iii). This is immediate because of

M(si, sj) 12 ~1/2 12 -1
— ) =d 12Y[M(s;,s;)]d s
|:G(5i75j):| faglsy "% ) [M(siy8)] diag(s 5 5075

for any s1,...,8, > 0.

(i) = (i). Assume (iii) with the representing measure v for the ratio
M(e*,1)/G(e”,1). Then Theorem 3.4 implies that M is a Schur multiplier
and

M(H,H)X = / h (Hsg)™(HY2X HY?)(Hsg) "™ dv(x),

(because of M(1,0) = 0), which is positive if so is X. Furthermore, by Corol-
lary 3.5 we get

1M (H, K) X[ < [[[HY2X K[| < /(1] < K] ]]]1X]]

for any unitarily invariant norm. Therefore, ||M (H, K)||1,1) < I H|| x || K]
O

3.5 Norm estimates for means

When M is one of A, L and G, it is straight-forward to see | M (H, K)||(1,1y <
M(||H||, | K]|)- In fact, this was noticed for G in the proof of Proposition 3.10,
and for L we have

1
|||L(H7K)XIIIS/0 [ X K7 dee
! 1
S/O E N[N da [ X[ = LA [ED X

for any unitarily invariant norm. As long as M < M, we also get the estimate
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N

3
IIMH, K)X|I| < [[[Moo(H, K)X||| < S[||HX + X K]]]

IN

;(IIHIHIIKII)IIIXIII (3.16)

which is a consequence of Corollary 3.5 and (3.11).

The problem to compute the best possible bound of | M(H, K)|¢,1y (in
terms of ||H|| and || K]||) is not easy in general. In this section the optimal
bound will computed for the mean M = M.

Lemma 3.11. For every s1,...,5, > 0,

. . 2
HS[s,;Vsj],v,,j:L,.. n (m?X §i — min Si) + min s; <— max s;,

2
an =73 V3

where s;\/'t; = max{s;,t;}. Moreover, 2/+/3 is the optimal bound in the above
estimate.

Proof. The explicit formula of [[S4l|(o0,00) for a real 2 x 2 matrix A was ob-
tained in [21] by using Haagerup’s criterion (3.14) and it indeed says

2

HSE (1)] [P—— 7

(3.17)

(In fact, a direct computation of (3.17) with Haagerup’s criterion is also easy.)
Next, let s1,...,8, > 0. For a permutation v on {1,2,...,n} with the corre-
sponding permutation matrix I" we obviously have

S[S-y(i)vs-y(j)](X) = F(S[SiVSj](F_lxp))F_l'

Thus, we may and do assume s; > sp > -+ > s, > 0, and the matrix [s; V s;]
can be written as

[si Vs;] = (51 — sz)an) + (s2 — 53)J2(") + o4 (spo1 — sn)J,(fi)l + an,(L"),

where
1 11--- 17
(n) 1 11---1 .
Jpl = 1 10--- 0 (the zero block is (n — k) x (n — k)).
[1---10--- 0]

According to (3.17) and Haagerup’s criterion, there are ui,up,v1,v2 € C?
such that [lu;]|?, ||lv;]|? < 2/v/3 and
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(ul,vl) = (ul,vz) = (uz,v1) = 1, (uZ,Uz) =0.

For k = 1,...,n — 1 we get J,gn) = [(&,m;)] when & = -+ = & = u,
Cprr = --- =& =uz, M = -+ =N = vy and Ng+1 = --- = 1p = v2. This
implies

2
l(co,00) £ —= (fork=1,...,n—1),

V3

(00,00) = 1. Since

1,0

and obviously ||.S o

5[31\/37‘] = (81 — SZ)SJY” + (82 — SB)SJ;'L) + -+ (Sn,l — Sn)SJm) + SnSJan)

n—1

with positive coefficients, we get
2
||S[si\/sj]||(oo,oo) < ﬁ(Sl - Sn) + S

as desired. Finally the optimality of 2/4/3 is clear from (3.17). O

The next theorem is a consequence of Lemmas 3.11 and 3.9 (for ¢ = M)
together with Corollary 3.5 (or Theorem 3.7).

Theorem 3.12. If M € I satisfies M < My, then

2
IM(H, K)ll@.1) < —= max{|[H|, [| K]}

V3

for all H/K > 0. Consequently, for any unitarily invariant norm ||| - ||| we
have

2
I[M(H, K)X||| < %maX{IIHH, K3 X

for all X € B(H).
For each mean M € 9 one can define the mean M (™) € 9 dual to M by

MO (s,t) = M(s~ ™)™t fors,t>0 (3.18)

(see [39, §1]). For M, N € 9 note that M < N is equivalent to N(7) < M),
For example, GO = G, AG) = Mhnar and Még) = M_, concerning means
in (3.4). It is easy to see that if H, K are invertible positive operators, then

MO (H K™Y (M (H, K)X)
= M(H,K)(MOH K HX)=X (3.19)

for all X € C2(H). Indeed, this is the application of function calculus to the
equality M) (s71,+~1)M(s,t) = 1. Whenever both M and M) are Schur
multipliers, (3.19) remains valid for all X € B(H) so that M) (H~1, K1)
is the inverse of M (H, K) on B(H). Hence Theorem 3.12 implies
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Proposition 3.13. If M € 9 satisfies M_oo < M =< My and H,K are
inwvertible positive operators, then

V3 L1 ey
1M (H, KX > == mind [ H 75 [ HI 711X

for all unitarily invariant norms and all X € B(H).

Remark 3.14. The “mean transform” M (H, K) (when M < M, for example)
sends Zj). (and ZI(I(IJ?\H) into itself (see Propositions 2.7 and 3.3). However, if
H, K are positive compact operators in some Schatten class, then one can do
better. For example, let us assume H, K € Cp,(H) (1 < po < o0) and M = A,
the arithmetic mean. Then, thanks to the (generalized) Holder inequality

XY lpo < 1X[lp, [V [l (with pr* +pg* =p2*), (3.20)

M(H, K) sends the Schatten class Cp, (H) into the smaller one C,,(H) with
the norm bound

[ACH, K)X||p, < S([[HX[p, + | XK]lp.)

1

2
1

< SUHHlpo + 1K lpo) 1K 15, < max{[|H [lp, 1K llpo } | X l:-

We point out that this is a general phenomenon. Namely, let us assume M <
M, and pfl +p61 = pgl (1 < po,p1,p2 < 00). If positive operators H, K
belong to Cp,(H), then M(H,K) is a bounded linear operator from Cp, (H)
into C,, (H) satisfying

IM(H, K)X||p, < 3max{||H[|po, [[K|[po} [ X]lp:-

In fact, the general estimate (3.16) gives

3 3
IM(H, K)Xllp, < 5 HX + XK]p, < S (1HXlp, + | X K]].)

so that the assertion follows from (3.20) as before.

3.6 Kernel and range of M(H, K)

Assume M_,, = M =< Ms. When both of H,K > 0 are invertible, the
mean transform M (H, K) : B(H) — B(H) is bijective due to (3.19) (for each
X € B(H)). In this section we determine the kernel and the closure of the
range for general positive H, K.

Lemma 3.15. Assume that M € M satisfies M_ o, < M < M., and let H
be a non-singular positive operator.
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(i) If X € B(H) and M(H,H)X =0, then X = 0.
(ii) The range of M (H, H) is dense in B(H) in the strong operator topology.

Proof. (i) For § > 0 we note
0 = Es,00) (M (H, H) X) Es,00) = M(H E5,0), H E5,50)) (E5,00) X E(3,00))

with the spectral projection Fs .oy of H. Here, the second equality easily
follows from the integral expression pointed out in Remark 2.5, (ii). By re-
stricting everything to the subspace Es ooyH (where H E(s oy is an invertible
operator), from Proposition 3.13 (and (3.19)) we get Es 00y X E(s,00) = 0. We
then see X = 0 because the non-singularity of H yields the strong convergence
E(&,oo) /' 1 (as ) \ O)

(ii) Choose and fix X € B(H) and § > 0 at first. As above we regard
E(5,00) X E5.00) and HE(5 .y (> 6) as operators on Es o)H. Then, the oper-
ator equation

M(HE@ 00y, HE(5,00))Y = E(5,00) X E(5,00)
for an unknown operator Y € B(Es o)) possesses a solution, i.e.,
Y = MO ((HE(s,00)) ™4 (HE (s 00)) ™) (B(o,000 X Esioc)) - (se€ (3.19)).
However, since Y € B(Es.00)H) (€ B(H)), we observe
]\4(HE'«;KX&7 HE((;’OO))Y =M(H,HY

once again based on the expression in Remark 2.5, (ii). Consequently we have
]\4([’[7 H)Y = E(é,oo)XE(é,oo)7 meaning that E(é,oo)XE(é,oo) sits in the range
of M(H, H). We thus get the conclusion by letting 6 \, 0. O

Theorem 3.16. Assume that M € 9 satisfies M_o, < M < My, and let
H, K be positive operators.

I.  Case M(1,0)=0.
(i) For X € B(H) we have M (H, K)X =0 if and only if syXsk = 0.
(ii) The closure of the range of M(H, K) in the strong operator topology
is syB(H)sk.
II. Case M(1,0) > 0.
(iii) For X € B(H) we have M (H, K)X = 0 if and only if

sgXSKg = SHX(l — SK) = (1 — SH)XSK =0.

(iv) The closure of the range of M(H, K) in the strong operator topology

N {XeBMH): (1—syg)X(1—skg)=0}.
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Proof. We begin with the special case H = K. We recall

M(H,H)X
=sg(M(H,H)X)sg +M(1,0)(HX(1 —sg)+ (1 —sg)XH)
= M(Hsg,Hsg)(sgXsg)+M(1,0)(HX(1—sg)+ (1 —sg)XH)

(see Lemma 2.9 and (3.10)). By restricting everything to the subspace sygH
(where H sy is non-singular) Lemma 3.15, (i) says M (Hsu, Hsp)(suXsu) =
0 if and only if sy Xsy = 0, showing (i). When M (1,0) > 0, the additional
requirement HX(1 — sy) = (1 — sy)XH = 0 is needed. However, this is
obviously equivalent to sy X (1—sy) = (1—sy)X sy = 0, which corresponds to
(iii). On the other hand, from Lemma 3.15, (ii) (and the above decomposition)
we easily get (ii) and (iv). Note that to show (iv) we need the following obvious
fact for instance: HB(H)(1 — sp) is strongly dense in

{X € B(H) :sgpXsy = (1 — SH)XSH = (]. — SH)X(l — SH) = 0},

i.e., operators with only (non-zero) “(1,2)-components”. o
In the rest of the proof we will deal with the general case. With H, X in
Remark 2.12 we have

M(H,K)X =0 <= M(H,H)X =0,

which is also equivalent to s ﬁf( s = 0 (with the additional requirement

sgX(1—sp5)=(1—s5)Xszg =0 when M(1,0) > 0) from the first part of

the proof. But, since sz = {Sg SO , we easily get (i) and (iil) (in the general
K

setting). Indeed, we have

SﬁXqu =0<= sgXsg =0,
SﬁX(l —Sﬁ) =0<= spX(1—-sK)=0,

1-s5)X(1-s5)=0«<= (1—-sg)X(1—5K)=0.

To investigate the range, we consider the projections

10 00 .
P1 = |:0 0:| 5 P2 = |:0 1:| (m B(H @H))
The range M (H, K)(B(H)) is Po(M(H, H)(B(H ® H))P» (see Remark 2.12)
with the natural identification of the (1,2)-corner of B(H @ H) with B(H).
We claim

Pr(M (I, 0)(B(H © H)) P, = Py(M (I, ) (B(H © H)) P».

At first, 2 is obvious. To see C, we choose and fix Y from the left-hand side. We
note Y = P1Y P, and can choose Y\ = M (H, H)Z) (for some Z) € B(H®H))
such that P1Y, P, — Y strongly. But notice
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PiYAP, = Py(M(H,H)Z\)P, = M(H, H)(PLZ\P,)

due to the fact that P; and P commute with H (recall the integral ex-
pression in Remark 2.12). Therefore, each P1Y)P, actually belongs to the
range M (H,H)(B(H @ H)) so that the limit Y sits in the strong closure

M(H, H)(B(H ® H)). Hence, we have

Y =PYP, e PM(H,H)(B(H® H))P,,

and the claim is established.
From the discussions so far we have

M(H,K)(B(H)) = Py(M(H, H)(B(H & H))P,
=P (M(H,H)(B(H®H))P>. (3.21)

When M(1,0) = 0, we have

M(H,K)(B(H)) = Prsg B(H ® H)sg P2
=sgPB(H&H)P2sg = sgB(H)s .

Here, the first equality follows from (3.21) and the first part of the proof
(i.e, (ii) in the special case H = K) while the second is a consequence of
the commutativity of Py, P> with H. The last equality comes from the above-
mentioned natural identification. We note that the B(H) (appearing in the far
right side) is the one sitting at the (1,2)-corner so that sz B(H)sp actually
means sy B(H)sk (sitting at the same place). Therefore, we have shown (ii).

On the other hand, when M (1,0) > 0, from (3.21) (and (iv) in the special
case) we similarly get

M(H,K)(B(H))
= Pi(sgB(H & H)sp

+(1—s7)B(H®H)sg + sz BH S H)(1 — Sﬁ))Pz
= SI?PlB(H D H)stg
+(1 —szg)PLB(H®H)Pesg +sgPLB(H ® H)P2(1 — sj)
=sgB(H)sg + (1 —s5)B(H)sg +sgB(H)(1 —sg).
The B(H) appearing at the end is once again the one at the (1, 2)-corner, and

the same reasoning as in the last part of the preceding paragraph yields (iv)
in the general case. 0O
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3.7 Notes and references

1. Means of operators

In [39] the class 9 (in Definition 3.1) of homogeneous symmetric means
was introduced, and for matrices H, K, X (with H, K > 0) and M € 9 the
matrix mean M (H, K)X was defined by (1.1). With this definition Theorem
3.7 was obtained for matrices (as [39, Theorem 1.1]), and many norm inequali-
ties were obtained. We cannot determine if every M € 901 is a Schur multiplier
(probably not), and this problem seems to deserve further investigation. Any-
way the criterion M < M, obtained in Proposition 3.3, (b) is good enough in
almost all circumstances. The implication (iv) = (ii) in Theorem 3.7 (at least
in the matrix case, or equivalently (3.15)) has been known to many special-
ists ([42, p. 343] and [4, p. 363] for example) and indeed used as a standard
tool for showing norm inequalities. We actually have the bi-implication here.
Therefore, the theorem can be also used to check failure of certain norm in-
equalities, which will be carried out in our forthcoming article [55]. In §8.1
and §A.1 we will deal with “operator means” M(H, K)X for functions M in
wider classes. This will make it possible to study norm inequalities for certain
operators which are not operator means in the sense of the present chapter.

Our theory of operator means is useful in study of certain operator equa-
tions. Let us assume the invertibility of H, K > 0 for simplicity and regard

M(H,K)X =Y

as an operator equation with an unknown operator X. Then, (3.18) and (3.19)
show that X = M) (H~1 K~1)Y gives rise to a solution. With this idea
concrete integral expressions for solutions to many operator equations were
obtained in [39, §4]. In [68] related analysis was also made by G. K. Pedersen
from the viewpoint of “operator differentials” (see also [33, 67]). Theorem 3.16
in §3.6 provides us useful information on uniqueness of solutions to the above
operator equation.

Another important notion of operator means, quite different from those
treated in the present monograph, is the one axiomatically introduced by
F. Kubo and T. Ando in [57]. An operator mean in their sense is a bi-
nary operation B(H)+ x B(H)+ — B(H)+, and it bijectively corresponds
to an operator monotone function on R+. For example, the geometric mean
(formerly introduced by W. Pusz and L. Woronowicz in [73]) is given as
H#K = H:(H :KH 2)2H? for positive invertible H, K € B(H) while
our geometric mean G(H, K)X = HzXK?= is no longer positive even when
X =1.

2. Arithmetic-geometric mean inequality and related topics

The arithmetic-geometric mean inequality (1.4) for unitarily invariant
norms was first noticed by R. Bhatia and C. Davis in [10], and its alternative
proofs (and/or some discussions) were worked out by many authors including
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R. A. Horn ([41]), F. Kittaneh ([50, 51]), R. Mathias ([63]) and probably some
others. Proofs presented in [41, 63] are indeed based on the method explained
in 1. The article [13] by R. Bhatia and K. Parthasarathy is closely related to
our previous works [38, 39, 54|, and this method was systematically used to
derive an abundance of known and new norm inequalities. The same method
was used by X. Zhan ([83, Theorem 6 and Corollary 7]) to show the following
generalizations of the arithmetic-geometric mean inequality (as well as the
Heinz inequality (1.3)):

(i) for x € (—2,2] and 0 € [1/4,3/4],

24z
2

(i) for x € (—2,2],

[|HO XK + H* X KO < |||HX + XK + «HY2X K*/?||;

(2+2)|||HY?XKY?||| < |||HX + XK + «HY?X K?|||.

Similar results (based on the similar method) were also obtained in [78].
The following inequality was obtained by D. Joci¢ ([45, Theorem 3.1]) as
an application of the arithmetic-geometric mean inequality:

Il HX + XKP ||| < 227X |P7Y|| [HPTTHX + X KK [P
for p > 3 and self-adjoint operators H, K. It generalizes the earlier result
|||(H o K)2n+1||| < 22n|||H2n+1 o K2n+1|||

due to D. Joci¢ and F. Kittaneh ([46], and also see [7]). In fact, when p = 2n+1
odd, by setting X = 1 and using — K instead one gets |H|?"H = H?*"* and
(—K)|(-K)|*® = —K?"*1 This perturbation estimate in particular shows
H — K € Cip+1yp as long as H>"* — K271 ¢ €, and p € [1,00), which
improves L. S. Koplienko’s result in [52].

G. Corach, H. Porta and L. Recht studied the set of invertible self-adjoint
operators (and some other sets) as a space equipped with a certain natural
Finsler metric (see [60]). In [19] from the differential geometry viewpoint they
arrived at the inequality

1
IX)) < SIHEXH "+ HXH|

for an invertible self-adjoint operator H. This corresponds to the norm-
decreasing property of a certain tangential map, and their proof actually uses
Schur products. As noticed in [28, 51] for example (change X to HXH and
use the standard 2 x 2-matrix trick in Remark 2.12), their inequality is noth-
ing but the arithmetic-geometric mean inequality (in the operator norm). In
[20] they also gave a geometric interpretation of the Segal inequality

e < [lef/ZeR e 2 (< et e )
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for self-adjoint operators H, K.

3. Arithmetic-logarithmic-geometric mean inequality

The arithmetic-logarithmic-geometric mean inequality (1.8) (as well as
some further extensions such as monotonicity of the norms (1.9) in m and n)
was proved in [38]. In [9] R. Bhatia pointed out a close connection between the
logarithmic-geometric mean inequality and the Golden-Thompson-type norm
inequality (extending the Segal inequality)

e 5 < Mlle™ e

for self-adjoint operators H, K based on the differential geometry viewpoint
(akin to [19, 20]). (See [8, 37, 77] for the Golden-Thompson-type inequality.)

4. Schur multipliers in the matrix case

Haagerup’s criterion and (3.14) were presented in his unpublished notes
[31, 32], and a proof is available in the literature. Namely, the formula was
shown in the article [5] by T. Ando and K. Okubo as a consequence of its
variant for the numerical radius norm. The Ando-Okubo theorem was recently
extended to B(H) by T. Itoh and M. Nagisa in [44].

Materials in §3.3 are somewhat technical. But, we need them (especially
Lemma 3.9) to reduce the proof of Theorem 3.12 in §3.5 to the matrix case. In
fact, this technique enables us to make use of Lemma 3.11 (based on (3.14)).

(Sub)majorization theory for eigenvalues and singular values of matrices
provides a powerful tool in study of matrix (also operator) norm inequalities
for unitarily invariant norms (see [34, 62] and also [1, 2, 8] for surveys on recent
results). Among others, T. Ando, R. A. Horn and C. R. Johnson obtained in
[4] a fundamental majorization for singular values of Hadamard (or Schur)
products of matrices, which implies (3.15) as a corollary. Majorization method
was implicitly used in the proof of Proposition 2.6; however it does not have
much to do with the present monograph.
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Convergence of means

In this chapter we will investigate continuity properties of means (in operator
variables). In fact, the convergence M (H,,, K,,)X — M (H, K)X in a unitarily
invariant norm is discussed under the strong convergence H,, — H, K,, — K.
Our main result here is Theorem 4.1 in §4.1, and some related convergence
results are also presented in §4.2 as variants of (the proof of) the main theorem.

4.1 Main convergence result

Norm convergence is guaranteed under many circumstances. Although the
conditions imposed in the theorem below may not be optimal, many practical
situations are being covered.

Theorem 4.1. Let M € M be such that M < M, and ||| - ||| be a unitarily
invariant norm. Let H, K, H, and K,, (n = 1,2,...) be positive operators
such that H, — H and K, — K in the strong operator topology. Assume in
addition one of the following assumptions:

(@) (Il - Il és dominated by || - |2,
(b) su, — sy and sk, — sk strongly,
(¢) M =< L, where L denotes the logarithmic mean.

Then we have

i [|[M (Hp, Kn)X — M(H, K)X[[| =0

n—oo

for all X € II(I(IJ?\H'

Proof. Thanks to the assumption M < M., and the boundedness of || H,||
and || K, ||, Theorem 3.12 implies that there is a k < oo such that

1M (Hy, Kon) X|| < w]]1XT]|

F. Hiai and H. Kosaki: LNM 1820, pp. 57-63, 2003.
(© Springer-Verlag Berlin Heidelberg 2003
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for alln =1,2,... and all X € B(H). Since Zsi is dense in ZI(I(IJ?\H’ it suffices
to show the required norm convergence for rank-one operators X.

Case (a). This case is immediately seen because M (H,, K,) — M(H, K)
strongly as operators acting on the Hilbert-Schmidt class C2(H) (see the proof
(iv) = (iii) of Theorem 3.7).

Case (b). Any unitarily invariant norm is dominated by | - ||1, and hence
we may prove the case ||| - ||| = || - ||1. Put H, = H, + (1 — sz, ) and H =
H+(1-sp),so H, and H are non-singular positive operators. Since H, - H
strongly, it is well-known that ﬁ}f — H' strongly for all € R. Hence

(Hnan)mc = ﬁ}fcus — H%gpy = (HSH)””

strongly for all € R. Similarly, (K, sk, ) — (Ksk)™ strongly. For a rank-
one operator X, we claim that

lim || Moo(Hyn, Kn)X — Moo(H, K)X||1 = 0. (4.1)

In fact, (3.11) shows

Moo (H,, Kp)X = — %/OO (Hpsm,) ™ (Ho X + XK, (Kpsk, )™ f(x) do
+H;;:' + XK,
Mao(H, K)X = — % / T (Hsu) ™ (HX + XK)(Ks)~ f(z) do
+H3(OO+ XK.

It is straight-forward to see ||[(H, X + X K,,) — (HX + X K)||1 — 0 since X is
of rank-one. So it suffices to show

lim |[(Hnsm, )@ (HaX + XKp)(Kns, )™
—(Hsy)®(HX + XK)(Ksg) 1 =0  (4.2)

for all z € R. Indeed, we can then apply Theorem A.5 and the Lebesgue
dominated convergence theorem to get (4.1). However, the || - ||1-norm in (4.2)
is majorized by

[(Hspr,)™ (Ho X + XE) — (HX + XK))(Knsk, )" 1
HI((Hnsm, )™ — (Hsp)™)(XH + XK)(Knsk, )"l
HI(Hsp)™ (HX + XEK)(Knsk,) ™" = (Ksx) ™)1

< (H X + XK,)— (HX + XK)|1
HI(Hosm, )™ = (Hsp)") (X H + XK)|lx
HIHX + XK)(Knsx,) ™ = (Ksk) ™)1

so that (4.2) is obtained from the strong convergence
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(Hysn,)'™ — (Hsp)'™, (Knsk,)™" — (Ksg)™".

When M < M., Theorem 3.4 (see (3.8)) guarantees

M(H,,K,)X = /Oo (Hpsm,) ™ (Moo (Hp, K0)X) (Kpsk, ) dv(z)
_fMu, 0)(se, X(1—sk,) + (1 —sm,)XsKk,),
M(H,K)X = /Oo (Hsp)™ (Moo (H, K)X)(Ksr)™ “dv(z)
_rM(L 0)(sgX (1 —sg) + (1 — s) X sk).

The strong convergence sg, — SH, Sk,, — Sk is assumed while the preceding
claim says (4.1). Therefore, by making use of these we can repeat the argu-
ments in the proof of the claim for the above M (H,,, K, )X and M(H, K)X
to conclude

||M(Hn7 Kn)X - M(H7 K)XHl = 0.

Case (c). As usual we may and do assume H, = K,, and H = K thanks
to the 2 x 2-matrix trick, and we set o = sup,, ||Hp| (< o00). Choose and
fix § > 0. Let us assume E5(H) = 0 (where E,(H) denotes the spectral
measure for H) so that we have the strong convergence

Py = Ejo6)(Hyn) — P = Ejo5)(H)
(see [74, Theorem VIII.24]). We consider the decomposition
H,=H,P,+H,P-, H=HP+ HP*.
Based on the integral expression in Remark 2.5, (ii) we easily have
M(H,,H,)X = M(H,P,,H,P,)(P,XP,) + M(H,P,, H,P)(P,XP;)
+M(H, Py, HyP,) (P X Py) + M(H, Py, Hy Py ) (P X Py)

(and the similar decomposition of M (H, H)X).
We recall the general fact

ILCH, K)X|| < LAHI], KD 11X

(see the paragraph before Lemma 3.11). Corollary 3.5 together with this im-
plies
|| M(Hy Po, Ho Py ) (Po X P )|l < ||| L(Hu Py Ho Py ) (P X Py
< L(|| Ho Poll, [[Ha P D || P2 X P ||
< L6, o) [|1 X1l (4.3)

thanks to || H, P, || < 3, ||H, P || < a. Of course the same estimate is available
for
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[|M(HypPyh HoPy)(PEX P, |[|[M(HP,HP)(PX P
and |||M(HP+, HP)(PXP)|||.

Similarly we have

{ ||M (Hy P, Ho P, ) (P X Py

< 81X,
[|M(HP,HP)(PXP)||| <6

I <
11X

The estimates so far imply
|[M(Hy, Hp)X — M(H, H) X[]|
< |[[M(Ho Py Ho Py)(Py X Py) = M(HPS HP)(PEXPH||
+(20 + 4L, a))|[|X|])- (4.5)
Note L(d, ) \, 0 as § \, 0. For each ¢ > 0, we can choose § > 0 such that
(26 +4L(6, ))|||X[|| <e and E5(H)=0
(due to the separability of our Hilbert space). Then, we have
[M(Hy, Hn) X — M(H, H)X]]]
< |\[|M(H, P}, H P )(P-XPy) — M(HP*, HP)(PXPY)||| +e.
Since Es53(H) = 0, we have the strong convergence
sg,p, =P — syp =P+, H,P, — HP™*

as was remarked at the beginning, and Case (b) (or more precisely Re-
mark 4.2, (1) below together with the obvious fact lim, . |||[PFX Pt —
PLXPL||| = 0) guarantees

lim [|[M(H, P, H, Py )(Py XPy) — M(HPY, HPY)(P-XP)[|| = 0.
n—oo
Therefore, we have

limsup |||M (H,, H,)X — M(H, H)X||| <e,

n—oo
and the proof is completed. 0O
Remark 4.2. Some remarks are in order.

(1) The conclusion of Theorem 4.1 can be a bit strengthened: if X,,, X € II(I(I)?\ I
and ||| X, — X||| — 0, then

i [M (H, )X, — M(H, )X = 0
under the same situation. The result indeed follows from

<M (Hp, Kn)(Xo = X)||[ 4 [||M (Hp, Kn) X — M(H, K)X|]]
< K[| X = X||[ 4+ [||M (Hp, Kn) X — M(H, K)X]]|.



4.2 Related convergence results 61

(2) The case (a) covers the Schatten p-norm || - ||, for 2 < p < oo and the
operator norm || - ||, so if M < My, and H,, — H, K,, — K strongly, then
we have

for all X € C(H) (= Iﬁ), the algebra of all compact operators.
(3) The condition (b) is automatic as long as sg > sg, (for n large enough).
Hence, for example when either H, / H, K, / K or H, K are non-
singular, the condition (b) is satisfied. In fact, thanks to spy, > H,(e +

H,)™! (¢ > 0) and the strong convergence H,, — H we have

(SHgvf) Z lim sup(anf,f) Z lirginf(anfag)

n—oo

> liminf(H, (e + Hn) 6,6) = (H(e + H) 7€, €)

for each vector £. By letting € \, 0 one gets lim,, o (sg,&, &) = (sg&,§),
showing sg, — sg strongly.

(4) When M € 9 is a Schur multiplier, one can observe from the argument
before Remark 2.5 that M (H, K) on Zy)).;;| is the transpose of M (K, H) on

I\(\(I)-)III under the duality Zy).; = (I\(\(I)-)III ) . Here, ||| - |||/ is the conjugate
norm of |||-]||, and the duality is given by the bilinear form (X,Y") € Z;.j x
I\(\(I)-)III — Tr(XY) € C. Hence M (H, K) on Zj|.)|| is w*-w*-continuous, that

is U(I|||.H‘,I‘(‘(|)_)|H )—U(IH|.|||,I‘(‘?_)|H )—continuous, as in Remark 2.5, (i). It is
seen from this fact that M(Hy, K,)X — M(H,K)X in o (T, Z) )
for all X € 7). in the situation of (b) or (c) in Theorem 4.1.

4.2 Related convergence results

Variants of the arguments presented in the proof of Theorem 4.1 enable us to
obtain some related convergence criteria in many settings. We begin with the
strong convergence M (H,,, K,,)X — M(H, K)X, which is somewhat easier to
handle.

Proposition 4.3. Assume that M € I satisfies M <X M. Let H, K, H,
and K, (n = 1,2,...) be positive operators such that H, — H, K, — K,
s, — sg and Sk, — Sk in the strong operator topology. Then, for each
X € B(H), means M (H,,K,)X tend to M(H,K)X in the strong operator
topology.

Proof. As remarked in the proof of Theorem 4.1, we have the strong con-
vergence (H,sy, )™ — (Hsy)™, (Knsk,)™® — (Ksk)™@ (for each z € R).
We consider the special case M = M, at first. By substituting the integral
expression (3.11) to the right-hand side of the obvious equation
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H (MOO(HTM Kn)X - Moo(Hv K)X) f”

= sup | ((Moo(HnaKn)X - Moo(Ha K)X)fﬂ?) |a
Inll<1

we easily observe

H (Moo(HmKn)X - Moo(H7 K)X)fn
< ((HnX + XKy) — (HX + XK))E|

1 [ : )
b (s, (X + X ) (s,)
oo

—(Hsp)"(HX + XK)(Ksk)™")¢[| f(z) da.
Since
(Hpsm,) " (Ho X + XK,)(Knsk,) " — (Hsp)“(HX + XK)(Ksg)™ ™

strongly, the above estimate (together with the Lebesgue dominated conver-
gence theorem) implies the strong convergence

Moo (Hp, Kp)X — Moo (H,K)X.
Moreover, since Theorem 3.12 implies the uniform boundedness

sup || Moo (Hp, Kp) X|| < 00, (4.6)
n

the following strong convergence is also valid:

(Hnsm,)"™ (Moo (Hn, K) X)(Kysk,) ™™
— (Hsp)™ (Moo (H, K)X)(Ksg)™ ™. (4.7)

We now assume M < My,. Then, based on Theorem 3.4 (i.e., (3.8)) we
obtain the similar estimate for ||(M (Hy, K,,)X — M (H, K)X){|| as above with
the integrand

H ((HnSHn)im(MOO(Hm KH)X)(KHSK")%I
—(Hsp)"™ (Moo (H, K)X)(Ksk) )¢

Therefore, (4.6), (4.7) and another use of the Lebesgue dominated convergence
theorem yield the strong convergence M (H,,, K,)X — M(H,K)X. O

The strong convergence of M (H,,, K,)X to M(H, K)X is also guaranteed
by (i) the strong convergence H, — H, K, — K, (ii)) X € C(H) (ie., X is
compact) and (iii) M < L (i.e., the condition (c¢) in Theorem 4.1). We will
just sketch the arguments, and full details are left to the reader. In fact, by
using the same decomposition (as well as the notations) as in the proof of
Theorem 4.1, (¢) and the estimates (4.3), (4.4) for ||| - ||| = || - || the operator
norm, we obtain the following estimate for each vector ¢:
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(M (Hy, Hn)X — M(H, H)X) ||
< || (M(H Py Hy PPy X ) = M(HPS HPH)(PXPL)) €|
+(26 + 4L(8, )| X| < €]

Therefore, we can repeat the arguments at the end of the part (c¢) in the proof
of Theorem 4.1 to get the desired convergence; in fact, use the above estimate
in place of (4.5) and apply Proposition 4.3 (see also Remark 4.2, (1)) together
with ||PrX P — PLXPL|| — 0, which is a consequence of the compactness
of X.

We point out that the arguments in Case (b) in Theorem 4.1 gives us
the norm convergence M (H,, K,)X — M(H,K)X valid for all X € Z

(instead of I\(\(I)-)III under a stronger condition).

Proposition 4.4. Assume that M € I satisfies M X M. Let H, K, H,
and K, (n = 1,2,...) be positive operators such that H, K are invertible,
|Hy, — H|| — 0 and | K, — K|| — 0. Then for any unitarily invariant norm
[I| - ||| we have

n—oo
Jor all X € Z)j.p- In particular,

for all X € B(H).

Proof. Note that H,, K, are invertible for large n and ||HX* — H*| — 0,
|Ki® — K| — 0 for all z € R. By using the expression (3.11) (together with
Theorem A.5 and the Lebesgue dominated convergence theorem) it is easy to
see that

lim ||| Moo (Hy, K)X — Moo (H, K)X||| = 0

n—oo

for all X € Zj)|.|- Next, by using the expression
M(H,,K,)X = / H® (Moo (Hp, K,) X) K, “dv ()

and the same for H, K we obtain the conclusion. 0O
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A-L-G interpolation means M,

Three special one-parameter families of symmetric homogeneous means were
investigated in our previous article [39]: A-L-G interpolation means M,,
Heinz-type means A, and binomial means B, (see also Chapter 1). We
obtained there a variety of comparison (in terms of the order <) among
those means, which give norm inequalities including the familiar arithmetic-
logarithmic-geometric mean inequality for Hilbert space operators based on
Theorem 3.7 (though in [39] we restricted ourselves to the case of matrices).
In the rest we will deal with the same one-parameter families of means once
again, but our main aim here is to establish the norm continuity of their means
of operators in the parameter « (see Theorem 5.7 for instance). In this chap-
ter we begin with A-L-G interpolation means M, while Heinz-type means A,
and binomial means B, will be dealt with in the subsequent two chapters.

5.1 Monotonicity and related results

The most typical one-parameter family of means in 91 is the following M,
(-0 < a<o0):

a—1 s¢ —t«
X s#t
My(s,t) = a sl — ol (s 7 1),
s (s = 1),
where M, for « = —00,0, 1, 0o are understood as M_ ., G, L, M, respectively

mentioned in (3.4). Indeed, notice

G(s,t) = iano M. (s,t), L(s,t) = ilgj:ll_ My(s,t), Mioo(s,t) = lim My(s,t).

a—too

In this way, the one-parameter family M, interpolates familiar means such as

F. Hiai and H. Kosaki: LNM 1820, pp. 65-78, 2003.
(© Springer-Verlag Berlin Heidelberg 2003
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M,=A (the arithmetic mean),

My =1L (the logarithmic mean),
My =G (the geometric mean),
M_3 = Mpar (the harmonic mean).

The means M, for the special values o = %5 (n = 2,3,...) and a = -5
(m=1,2,...) are written as
1 S# — t# 1 nt k n—1—k
M’ nl(s’t) =X —FF = — Zsﬁt 1 |
e N gwe1 —¢Rm1 M
k=0
(5.1)

m m m
1 §m+l — {m+1 1 K mtl—k
— X = — §mATE mFT |
m §m+l — tm+1 m 1

M#(S’t) =

The former (resp. latter) means discretely interpolate A and L (resp. G and
L), and the corresponding operator means were thoroughly investigated in
[38] (where the notations A,, and G,, were used instead).

It was proved in [39] that

My =<Mg if —co<a<f<oo (5.2)

(see (3.4) and its proof for typical cases). Hence Proposition 3.3 and Corollary
3.5 imply the following monotonicity:

Theorem 5.1. For every —oo < a < oo the mean M, is a Schur multiplier,
and if —oo < a < 8 < o0, then

1Mo (H, K)X]|| < [[[Ms(H, K)X]]

for all HIK, X € B(H) with H K > 0 and for any unitarily invariant norm

The estimate (3.16) and Theorem 5.1 guarantee the equivalence of the
norms of M, (H, K)X for 2 < a < co. The equivalence actually remains valid
for 1 < a < oo (but not for @ < 1), as will be seen in the proposition below
together with mutual norm bounds. This difference comes from the fact that
M, (1,0) > 0 for a > 1 in contrast with M, (1,0) =0 for a < 1 (see Remark

5.5, (1))

Proposition 5.2. Let H, K be positive operators, X € B(H) and ||| - ||| be

any unitarily invariant norm. If 1 < a < B < oo, then we have
[ Mo (H, K)X|[| < [|[Mpg(H, K)X]]|

(a+1)8 -2

<—— x|||M.(H, K)X|||, 5.3

a=1)3 [ Mo (H, K)X1]| (5.3)

and
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2(8 - a)
| Mo (H, K)X — Mg(H, K)X]||| < TR Mo (H, E)X|||.  (5.4)
Here, f07” B = oo the constants (0:1)[13);0‘ and 2(/3 1;2 are understood as 23
and == respectively.

Pmof. The first inequality in (5.3) is due to Theorem 5.1. To show the second,
we first assume 1 < o < 8 < oo. Direct computations yield
Mg(e®, 1)  a(B—1) " ele=Dz 1 " |
My(e,1)  (a—1)3 eor — 1 e(B-Dz _ ]
_alfy)  sih(ge) o sinh(3e) (5:5)
(a=1)8 " sinh($z)  sinh(Zta)

From this we easily observe
(a—1)p " Mga(e®, 1
al(B—-1)  My(e®,1
sinh(% ) smh( a:) smh(—x) smh(g )
- ) smh(ﬁ 1 )

1-—

sinh %) sinh (
= X
sinh ( %x) sinh ( %x)

—~

(5.6)

by using sinh(% ) = smh(Tlx) cosh(%) —&—cosh(o‘Tflx) sinh(%) (and the sim-
ilar formula for smh(§ )) Thanks to 1 < a < 8 < o0, the two functions
sinh(%)/sinh(%2) and Smh(ﬁ;zax)/ sinh(%x) here are positive definite (see
[39, (1.4)]) so that (5.6) is the Fourier transform of a positive measure with
total mass (Bﬁ_ g This means that

a(B—1) (a—-1)p
M(s,t) = My (s, t) — Mg(s,t
(5.8) = T Mo (5.8) = =M (5,1
is a mean in 9T and M =< M, is satisfied. Therefore, from Corollary 3.5 we

get
= Do, 100 x D a1 < (1, KX (5.7)

f—a B
so that
=08 oz, 20|
< 2=, a1, 50 )|
= o 50 - C =D a1, x|
< (M2 )it ) = 2 a1
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implying the second inequality in the case § < oo.
The proof in the limiting case § = oo is similar. Indeed, we can replace
the expressions (5.5) and (5.6) by

[Ed|

« ez sinh(o‘Tflx) sinh(%)

sinh ( 5 x)

I_T'llxl

and e

respectively, and then we proceed as in the above case 3 < co. Here, we point
l1—a . oy .
out that the function e~z 1*! is positive definite thanks to

a eizy

o0
—alz| _ 2 4
¢ W[wy2+a2 v (a>0) (5.8)

(see also (7.3)).
Finally, by noting '()‘Osﬁ I)l ﬁ) > 1 and recalling (5.7), we estimate

1Mo (H, KX — My (H, K)X]|
< (M 1)|||Ma<H,K>X|||

(a=1)p
-1
IS Ma . )X = My (1, K)X]|
a(B—1) B—a )
Q) P VM (H, K)X]||.
< (2055 -1+ 2 a1
The last coefficient here is ?{Sfi _1;2 so that (5.4) is obtained. O

From the means M, with a = 25 (n =2,3,...) we get

n—1
1 n—1—k

Mo (HK)X =~ Hiri XK5
ne n
k=0

(see (5.1)). We showed in [38] that the norm |[[|% Z;é H%XK%T”H is
monotone decreasing in n (which can be thought of as a special case of Theo-
rem 5.1). Complementing this, we state the following special case of the above
proposition:

Corollary 5.3. Let H, K, X and |||-||| be as above. For all integersn > m > 2,

1 n-t k n—1—k 1 m-l k m—1—k
|||_§ :an_lXK = ||| < [||— E :Hfm_lXK = |||
n m
k=0 k=0
om — 1t -
< T x5 Y HEXE |
m n =0

and
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1 n—1 ’ . 1 m—1 .
1= E Heisi XKoo — & E Hast XK |||
n m

k=0 k=0

-1

2(7’L — m) 1 j ko n—1—k

- 7 — Hrn1 XK »n-1 .
DY I

<

5.2 Characterization of |||M(H, K)X||| < oo

The following is also a consequence of Proposition 5.2:

Proposition 5.4. For every H, K > 0, X € B(H) and any unitarily invari-
ant norm ||| - |||, the following conditions are mutually equivalent:

(i) ||IMa(H,K)X||| < 00 for some 1 < a < 00
(i) [[|Moo(H, K)XI[| < o0;
(iii) [[|HX + XK]||| < 0.

Moreover, when one (and hence all) of these conditions is satisfied, then we
have the norm convergence

lim [[[ Mo (H, K)X — Mp(H, K)X[|| = 0

for every 1 < 8 < o0.

Remark 5.5. A few remarks are in order.

(i) An estimate from the above such as the second inequality in (5.3) is
impossible (even for scalars) for o < 1. In fact, it is straight-forward to
see limg\ 0 M3a(s,1)/Mq(s,1) = oo for any § > « as long as o < 1.

(ii) In [53] unitarily invariant norms ||| - ||| under which the map A — |A] is
Lipschitz continuous were characterized as interpolation norms (see [6, 56)
for general facts on interpolation spaces) between ||- ||, and ||- ||, with 1 <
p1,p2 < 00, where the boundedness of the “upper triangular projection”
played a crucial role (see [30, 59]). For such norms the inequality (5.9) in
Proposition 5.6 below shows that the finiteness condition ||| HX + X K||| <
oo in Proposition 5.4 is equivalent to the requirement:

[[|HX]||| < oo and [||XK]||| < cc.

Proposition 5.6. If ||| - ||| is an interpolation norm between some Schatten
p-norms || - ||lp, and || - ||p, with 1 < p1, p2 < 0o, then one can find a constant
k (depending only on ||| - |||) such that

IIHX - XK|[| < [[[HX + XK]|| (5.9)

1s valid for all H, K, X with H, K > 0.
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Proof. The inequality (5.9) for matrices is known (see [24] and also [53]),
where k is a constant depending only upon ||| - ||| (independent of the size
of matrices). We have to generalize this inequality for infinite-dimensional
operators. Thanks to the standard 2 x 2-matrix trick we may and do assume
H = K > 0. Then, for any given € > 0 one can find a decomposition H =
D. + H. into self-adjoint operators such that |||H.||| < € and D, is diagonal
(see [58] or [48, Chapter X, §2.2]). Note |||H — |D¢|||| < const. |||He||| (with a
constant depending only upon ||| - |||) thanks to [53, Corollary 7]. Hence, by
replacing D, H. by |D.|, H — |D.|, we may and do assume the positivity of
the diagonal operator D.. Notice

[ 1D X + XDe|l| - IIHX + XHI|| |
< (XN + [ X He[] < 20| Hel|] x |1 X]] < 2e]| X].

Thus, to show (5.9) for infinite-dimensional operators we may and do assume
that H (= K) is a positive diagonal operator from the beginning, and hence
one finds a sequence {py, }n=1,2,... of finite-rank projections such that p,, tends
to 1 in the strong operator topology and Hp,, = p,H. We then estimate

< Hlinﬁ_ligf |||(anpn)(anpn) + (anpn)(anpn)H'

(by (5.9) in the matrix case)
— liminf ||pn (HX + X H)pu|
n—oo

k||| HX + XH|||

A

so that (5.9) for general operators is established. O

5.3 Norm continuity in parameter

In this section we will show the next theorem concerning the norm continuity
of My(H, K)X in the parameter a.

Theorem 5.7. Let H, K > 0, X € B(H) and ||| - ||| be a unitarily invariant
norm. If —oo < ap < 00 and |||Ms(H, K)X||| < oo for some 8 > min{ag, 1},
then
ahlg |||Ma(H>K)X - Mao(HvK)X||| =0.
— Qo

At first we prepare two easy lemmas for the proof of the theorem.

Lemma 5.8. Let ¢, 0, (n=1,2,...) be nonnegative functions in L*(R) such
that

lim h on(z)dx = /00 o(x) du.

n—oo
— 00 — 00

If the Fourier transforms
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o0 . o0 X
b = [ oy, on)= [ ety
— 00 — 00
are in L?(R) and
n—oo
then
Jim {lon — s = 0.

Proof. By the Fourier inversion formula we get ¢, ¢,, € L?(R) and

1. .
llon — @ll2 = o [¢n —@ll2 — 0 (n — 00).
iy

In particular, we have the convergence ¢,(x) — ¢(x) in measure. The as-
sumption means

oo o}

lim (on(z) + o(x)) dx = 2/ p(z) dx.

—
n—o0 ) —o0

Hence, by applying the extended form of the Lebesgue dominated convergence
theorem (see [75, Chapter 11, Proposition 18] or [26, Theorem 3.6]) to |¢, (z)—
o(x)] < pn(x) + (x), we conclude ||¢, — |1 — 0. O

Lemma 5.9. For any 6 > 0 and x > 0 the following inequalities hold:

0

. sinh(0x) T
(0 sinh(0x) =

Osinh((1 + 0)x) — sinh(z)

1
<1 ..
<l w
Proof. (i) is just the well-known inequality z < sinh(x) for > 0. The in-
equality (ii) is equivalent to
20 sinh((1 + 0)z) — sinh(fx) sinh(x) > 0.

However, it is indeed the case because the derivative (with respect to 6) of
the above left-hand side is

xsinh((1 4 0)z) + 226 cosh((1 + 0)z) — x cosh(fz) sinh(z)
= xsinh(fz) cosh(z) + 220 cosh((1 + 0)z) > 0.

O

Proof of Theorem 5.7. The assertion for the case 1 < ap < oo was already
shown in Proposition 5.4. To deal with the case —oco < ag < 1, we will consider
the following cases separately:

(a) 0<ap<l, (M) ap<0, (c)ag=1, (d) ap=0. (e) ag= —o0,
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(a) Case 0 < ap < 1. By the assumption (also Corollary 3.5 and (5.2)) we
can choose ag < 3 < 1 such that |||[Mg(H, K)X]||| < co. For 0 < o < 3 we
compute

My(e®,1)  (a—1)3 " e —1 " e~z _q
Mg(er, 1)  a(f—1) " ele=Dz 1 efr —1
_ (e —1)p " sinh () " sinh(#w)
a(B—1) sinh(gx) sinh(kTax)
= ¢a,8(2)

for some positive function ¢, 5 € L*(R) with ffooo Ya,p(x)dr = 1 (see the
proof of [39, Theorem 2.1] or [39, (1.4)]). We note

sinh ( %x) sinh ( %x)

= (a—p)|z| -
Sll’lh(gq;) Sinh(kTax) O(e ) (as |Z‘| 00)7

and take § > 0 satisfying 0 < ag—9 < ag+9 < . Then, cﬁi,ﬁ for |a —ap| < ¢
are uniformly integrable. Moreover, it is obvious that ¢ g(x) — @a,,8(z) as
a — «q for all x € R. Thus, the Lebesgue dominated convergence theorem
yields

im |[fa,s — Pao,sll2 =0,

a—ag

and so Lemma 5.8 implies
Jim la,s — @agslls = 0.
Since

Ma(H, K)X = /_Oo (Hsp)™ (Mg(H, K)X)(Ksk) ™" ¢ap(x) do

(0 < a < 8) by Theorem 3.4 and (5.2), we have
|[Ma(H, K)X — Mo, (H, K)X||| < [l@a,s — #ao.sll1 X [[[Mp(H, K)X]|| — 0

as a — ag.

(b) Case ap < 0. We can choose ag < 3 < F (or 23 < ap < 3) such
that |||Mg(H, K)X]||| < co. When 26 < a < 3, we have (see the proof of [39,
Theorem 2.1])

M, (e, 1) _ (1—a)(—p) sinh(=2z) sinh(#x)
Mp(e®, 1) (=a)(1 =) = sinh(5%z)  sinh(Fa)
_ (1—a)(-p) sinh(3)  sinh(%3°x)
(—a)(1 =) sinh(35%2) * sinh(5Lx)
R e
— L CR o) (5.10)



5.3 Norm continuity in parameter

for some positive function ¢, 5 € L*(R) with

°° _ ., (d=a)(=h)
[m Yap(x)de =1 Co)d=73)

In the same way as in Case (a) we have

lim [[@a,5 — Pao.sll2 =0
ao

oa—

so that Lemma 5.8 implies ||@a,3 — @a,8]l1 — 0 as & — ag. Since

My (500X = [ T (Hsn)* (Ma(H, K)X) (K s5)~ % () da

(1-0)(-5)
o - g U

by (3.9) in Theorem 3.4, we get

[[[Mo(H, K)X — Mo, (H, K)X|||
(1-a)(=h) (1 —a0)(=h)
< (H‘Poz,ﬁ - @aoﬂ”l + (—a)(l —ﬁ) - (—ao)(l _ ﬁ) D
x|[[Mg(H, K)X||[ — 0

as a — ag.

73

(c) Case ag = 1. Choose 1 < 8 < 2 such that |||Ms(H, K)X||| < co. We

have
My(e®,1) B y sinh () sinh (252 ) — ()
Mg(e®,1)  B-1 (%) sinh(%x) - LA

for some positive function 115 € LY(R) with [* 41 5(z)dx = 1 by [39,
Corollary 2.4]. Notice ¢1 3 € L2(R) because of 11 g(x)2 = O(x~2) as |z| — oco.

Now we deal with the two cases 1 < o < # and 0 < a < 1 separately.
First, consider the case 1 < a < 3. We notice

My(e®,1)  (a—1)p <1+ sinh (%) sinh(ﬁfax) )

Mga(e®,1)  a(B-1) sinh(o‘T_lx) sinh(%x)

* (a1
[ pesterar =1 aB-1)
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Indeed, choose @ = ap < a1 < -+ < ay, = B such that ax < 2ap_1 — 1
(1 <k < m). By the proof of [39, Theorem 2.1] there are positive functions
fi,.., fm € LY(R) such that

Mak71(6x7 1) o (ak—l - 1)ak A (l‘)

Mg, (e*,1)  ap_1(ar — 1) + (1<k<m)

so that

Mo (e", 1) 1 ((ap-1— Day Ao le-ns o
Mpg(e,1) _k.[[l(akl(ak -1) Il )> a(f—1) + Vas(@).

Here, 14,4 is a linear combination (with positive coefficients) of the convolu-
tions fi, * fr, ¥ - % fr, for 1 < k1 < ky <--- <k <m so that the positivity
of ¥ g is clear.
We have
(a— 15 _ sinh(3) sinh(%5%)
a(f—1) sinh(QT’lx) sinh(%x)
< 8 9 sinh(%) sinh(%x)
SG0-1 T (3)smh(2a)

X (o) < Pral)

bap(r) =

thanks to (a—1)/sinh(25tz) < % (see Lemma 5.9, (1)) and the increasingness
sinh(ﬁ%ax) < sinh(%x) (z > 0). Moreover, ¥ 5(x) — 1 5(z) as a \, 1
for all x € R. Therefore, the dominated convergence theorem shows

a6 — P1,8ll2 =0,

and Lemma 5.8 implies |9, — ¥1,8]]1 — 0 as a \, 1. Since
My(H,K)X = [ (s (M HK)X) (K k) “b,5(a) do
—o0

Mo, 50)x = [ " (Hsn ) (Mo (H, K)X)(Ksi0) ™ () d

+%Mﬁu{, K)X,

we get

|[Ma(H, K)X — My (H, K)X|||

< (ll%,ﬁ —Y1.8[l1 + (=15

m) 1M (H, K)X || — 0

as a "\, 1.
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Next, consider the case 0 < o < 1. Since

Mq(e®,1)  Mgy(e®, 1)
Mg(@x, 1) M1(8x 1)

X 11 5()

and M, (e®,1)/Mi(e*,1) is a positive definite function, there is a positive
function cpa,g € L*(R) such that

Ma(e,1) _(1-a)B  sinh($z)sinh(%7 )

Mpa(e®, 1) a(B—1) . sinh(15%z) sinh(Zx) = P (@)
We have

R 3 sinh(§)sinh(%HFe) 1 -

Papl®) < a(B—1) - (£)sinh(Zz) @ X Yrp(®),

because of (1 — a)/sinh(352z) < % see Lemma 5.9, (1)) and the increasing-
ness sinh(§z) < sinh(%) (z > 0). Hence we get

lim ||@a.g — ¥ =
al/mlH‘Pa,ﬁ Y1,62=0

by the dominated convergence theorem. Therefore, Lemma 5.8 implies ||¢q,3—
P18ll1 — 0 as a /' 1, and consequently

lim [||Ma(H, K)X — My(H, K)X]|| = 0

as before.

(d) Case ap = 0. Choose 0 < 8 < 1 such that |||Mg(H, K)X]||| < oo, and
deal with the two cases 0 < a < 3 and — < «a < 0 separately. For 0 < a < 3
we have

My(e”,1) (1 —a)f _ sinh

_ " ( x) sinh(—x
M@(@x, 1) a(l — 6) Sinh(

(e}
2
Zo) " Sm(GE

for some positive function ¢a,3 € L*(R). (Here, L sinh(4x) for aw = 0 means
.) Since Lemma 5.9, (ii) gives

1. ra (3)sinh(+522)
o X 81nh(§x) < sinh(%) ,
we get
. (1-a)8 (%) sinh(*5%2)sinh(357x)
Pap(7) 1-p 8 smh(i) smh(fx) sinh(lT )
(1-a)p " (%) sinh(“(g/z) )sinh(T’B )
- 1-p sinh(%) sinh(g )smh( 5/) )

<O0(e= 571y (as |z| — o)
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when for example 0 < « < . Hence, as usual we have limo~ o ||@a,3— 90,582 =
0 and so lima\ o ||@a,8 — 4,00,5”1 = 0. Consequently

h{%mMa(Ha K)X - MO(H> K)X||| =0.
Now, consider the case —(3 < a < 0. We have

My(e",1)  (1—-a)f _ sinh(52z) sinh(3522) )
Mpg(e®,1) — (—=a)(1 - ) 8 sinh(%x) X sinh(35%2) Pap(x)

for some positive ¢, 5 € L*(R). Since the estimate

sinh() (3)
(—a) sinh (352 ) = sinh(%)

(Lemma 5.9, (ii)) guarantees

(1-a)f (2) sinh(3522)
1-p sinh(%) sinh(%x)

Pa,p(z) < = (1 — a)po,5(z),
we get lim, o ||@a,3—P0,8l|2 = 0. Therefore, we get limy o ||pa,—¢0.5]1 =0
and

lim |||Ma(H> K)X - MO(Ha K)X||| =0

a0

as before.
(e) Case ap = —oo. We may and do assume that |||Mg(H, K)X]||| < o

for some 3 < —1. Then, for a < (3 we have smh(—x)/smh( ) <1, and
hence ¢, 5(7) in (5.10) is majorized by the L2-function
(1-a)(p)  _sinh(3)
(—a)(1—-p) sinh(%ﬁx)
Therefore, it follows that (¢ s converges in the || - ||2-norm to the function
e < 2lal sinh(%)
1-p sinh(%ﬁx)
as a — —oo. On the other hand, we notice
M_o(e”,1)  —f o2 sinh(%x)
Mg(e”, 1) 1-p sinh ()
B 45 e sinh (3)
“1-3 sinh _75:5)
so that the desired convergence is obtained as before. O
For the operator norm ||| - ||| = || - ||, the boundedness requirement in

Theorem 5.7 is automatic and hence we state
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Corollary 5.10. For each H, K > 0, X € B(H) and for each —0o < ag < 00
we have
lim || Ma(H, K)X — M, (H, K)X]|| = 0.

a—ag

In Theorem 5.7 we required the existence of 3 > «g satisfying the finiteness
condition |||Mg(H, K)X||| < oo, which enabled us to combine relevant integral
expressions with the Lebesgue dominated convergence theorem. We now deal
with the limiting case 8 = ap.

Proposition 5.11. Let H, K > 0, X € B(H) and |||-||| be a unitarily invari-
ant norm.

(i) For each —oo < ap < 0o we have

Jin || Mo (H, K)X||| = [[|Mao (H, K)X|| (< 00).

(ii) Assume —oo < ag < oo. If Zyj.y is uniformly convex, then as long as
Mo, (H,K)X € Iy we have My (H, K)X € ). for each o < ag and
the norm convergence

lim |||M,(H,K)X — M,,(H, K)X]||| = 0.
o,/ ap

The result also remains valid for the ideal C1(H) of trace class operators.

Note that the uniform convexity of 7., is the same requirement as that of

II(I(IJ-)\H' In fact, this condition actually implies the separability of Z. |, i.e.,

0 *
Iy = II(II-)H\ (see [29, §IIL6]), and that of the dual (Zj.;)" (see Corollary
A.11 in §A.5).

Proof. (i) By the lower semi-continuity of ||| - ||| in the weak operator topology
(see [37, Proposition 2.11]), Corollary 5.10 guarantees

1My ()X < limin || Mo (H, KX

which (together with the monotonicity obtained in Theorem 5.1) shows the
result.
(ii) From (i) and the uniform convexity of Zj|. |, it suffices to show

lim ¢(Ma(H, K)X) = ¢(Ma, (H, K)X)

« @Q

for each ¢ € (Zj.))) *. However, thanks to the boundedness of ||| M, (H, K)X|||
for a < ap, we need to check this weak convergence only against ¢’s in a dense
subset of (ZIII-\H)*' Thanks to the separability of (IHI-III)*7 ¢’s of the form
Tr(F ) with a finite-rank operator F' form a dense subspace in (IHI-III)*' But,

for ¢ = Tr(F -) the above convergence is trivial by Corollary 5.10. Finally, the
assertion for C1(H) is seen from for example [77, Theorem 2.19]. O
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Proposition 5.11, (ii) is meaningful only in the case g < 1. Actually,
a situation is much better in the case ag > 1; in fact, the latter case is
automatically covered in Theorem 5.7. It is known ([18]) that the uniform
convexity of Zj | is equivalent to that of the corresponding sequence Banach
space. For example, the Schatten p-class C,(H) for 1 < p < oo is uniformly
convex.

5.4 Notes and references
In [39] A-L-G interpolation means {M,} _co<a<oo Were introduced and the

monotonicity (Theorem 5.1) was proved (at least for matrices) as a refine-
ment of the arithmetic-logarithmic-geometric mean inequality (1.8). For the

special values a = %7 and a = 5 the operator means M _»_ (H,K)X and
M_= (H,K)X are easy to handle for Hilbert space operators (at least as far

as the definition is concerned). In fact, the expression (5.1) enables us to set

n—1—k

1 n—1 ’
(HK)X = = § Hin XK,
B n
k=0

M _n
n—

m+1—k

1 — k
M _m HKX:—E Hmi X K mt
(H,K) m 2

m—+1

directly so that detailed analysis on Schur multipliers (in Chapter 2) is ir-
relevant in this special case. Besides (1.8) these operator means were studied
in [38]. In fact, the monotonicity of their norms (i.e., (1.9)) was shown as a
refinement of (1.8).

In the appendix to [38] the norm convergence of M_»_ (H,K)X and

n—1

M_m_(H,K)X to the logarithmic mean M;(H,K)X was examined under

m+1

suitable assumptions ([38, Propositions 6,7, 8]). Theorem 5.7 (together with
the finiteness criterion Proposition 5.4) and Proposition 5.11, (ii) in this chap-
ter give rise to quite complete and satisfactory answers to such convergence
problems to all M, ’s.




6

Heinz-type means A,

In this chapter we will deal with the following means in 91:
1
An(s,t) = A1_a(s,t) = E(so‘tlf’)‘ + 517t (0<a<1),

that interpolates the arithmetic mean Ag = A and the geometric one A; /5 =
G. Obviously, each A, is a Schur multiplier, and one has

1
Ao(H, K)X = §(H“XK1*Q + H'" X K®) (6.1)

for all H, K > 0 and X € B(H) (with the convention H® = K° = 1 in the
case o = 0,1). We point out that operators of this form appear in Heinz-type
inequalities ([36]).

We noticed in [39] that

1
Ao 2 Ag if 0<f<a<y. (6.2)

Hence, Corollary 3.5 implies that |[|[H*X K1~ + H!=*X K“||| is monotone
decreasing in « € [0, %] for unitarily invariant norms, corresponding to the

well-known fact: the Heinz inequality (1.3) remains valid for these norms (see
§6.3, 1).

6.1 Norm continuity in parameter

The norm continuity of the Heinz mean A, (H, K)X in the parameter « is
given as follows: Let ||| - ||| be a unitarily invariant norm and 0 < ag < 3. If
|||[HP XK'=F + H'=PX KP||| < oo for some 0 < 3 < «p, then

lim [||(H*XK'"® + H'=°XK®) — (H° XK' + H'"PXK?)||| = 0.

a—ag

This can be proved by using the integral expression

F. Hiai and H. Kosaki: LNM 1820, pp. 79-87, 2003.
(© Springer-Verlag Berlin Heidelberg 2003
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HXK'"™*+ H'"*XK*
- / (Hsp)“(HPXK'P + H* P XKP)(Ksk)™" fop(z)dx

—00

for0<f<a< %, where f, g is a positive function with ffooo faplx)dr=1
such that

Aa(e®, 1)  cosh((3 —a)z) (2)

Apler,1) cosh((3 — B)z) T e

In fact, we have an explicit form of the function f, g (see [39, (1.5)]), and so
the proof is much easier than that of Theorem 5.7. Moreover, the above norm
convergence can be improved in Proposition 6.1 below.

Note that the convergence A, (H, K)X — A(H, K)X as o — 0 is not true
even in the matrix case. In fact, when P, @ are orthogonal projections with
P 1 Qand X =1, we have A(P,Q)1 = %(P—I— Q) but A.(P,Q)1 = 0 for all
0<a< %

One piece H*XK'=® of the mean (6.1) is asymmetric, however our
method using integral expressions can still work to treat it. Actually, the
following integral formula was obtained in [54, Theorem 6]:

)
HO‘XKl_O‘:/ (HsH)m(HX—‘rXK)(KSK)_m
—00

dx

x 2cosh(7rx + m’(a — %))

(6.3)

for each 0 < a < 1 and for all H, K, X € B(H) with H, K > 0. (A particular
case of this was given in Example 3.6, (a).) Let g, (z) be the density appearing
in (6.3). Then, Theorem A.5 implies

XK )| < ( / |ga<x>|dx) IHX + XK|,  (6.4)

which is the weak matrix Young inequality in [54] (see also [3]).

Proposition 6.1. Let H, K > 0, X € B(H) and |||-]|| be a unitarily invariant
norm. If 0 < ag < 1 and |||HP XK' =8 + HYX K'=7||| < oo for some 0 < <
ag < B <1 (this is the case in particular when |||HX + X K]||| < 00), then

lim [||[H*XK!'=* - H*XK'~*||| = 0.

a—Qq
Proof. Since
HPXK'"P + HYXK'"™" = HPS "V (H" XK' %)+ (H' XK' P)KP~"

and
a7 a—y

HOXK'™® = (HP ™)== (HY XK' P)(KP~=)' 5=
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we may and do assume |||[HX+X K ||| < oo (i.e., 8 = 1 and v = 0) by replacing
H,K,X by HP=7, K=, HY X K'~P respectively. Then by (6.3) and Theorem
A5, we get

IIHOXK'™ = H* XK' < ||ga = gao |1 ¥ IIHX + X K]||

for 0 < a, ap < 1. Thus, it suffices to see that ||go — gaoll1 — 0 as @ — ap.
However, by recalling ([54, p. 443])

1
2\/sinh2(7rx) + cos? (7T (04 - %))

we see that the above L'-convergence is an immediate consequence of the
Lebesgue dominated convergence theorem. 0O

|ga(z)| = : (6.5)

6.2 Convergence of operator Riemann sums

We present another application of the integral expression (6.3) in a similar
nature. Let us consider the following operator Riemann sum:

R(n) = %ZHékXKl_fk (with & € [&1, £)).

n ’'n
k=1

From (6.3) we get

R(n) = / S (Hsn)(HX + XEK)(Ksk)~ % (x) d

—00

with
n

1 1
bn(z) = n kz:; QCosh(ﬂ'CE Jrﬂ'i(fk - %))

For a moment we assume that Riemann sums are chosen symmetrically, i.e.,
Ent1—k = 1 — & for each n and k. (Asymmetric Riemann sums will be con-
sidered in Proposition 6.3.) Then, we easily compute

2m 1
¢2m($) = om P 2cosh 7m+7TZ(€k - ‘))
B m cosh(mz cos( (fk ))
T om kzl cos? (m (& — 3)) + sinh®(mx) o
thanks to
cosh(mz + mi (&, —

)
7(& — 1)) + isinh(mz) sin(7 (& — 1)).

1
2
= cosh(mx cos(
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We similarly get
b2m+1(x)

1 (i cosh(mz) cos(m (& — 3)) + 1 )7 (6.7)
k

T o2m+1 — COSQ( (fk - —)) + sinh? (7 x)  2cosh(mz)

where the last term arises from the midpoint &, 11 = % On the other hand,
the logarithmic mean is given by

1 oo
:/ HSXKlfsds:/ (Hsp)™(HX + XK)(Ksg) @ ¢(z) dx
0

with 1
x
o(z) = = log ‘coth(%)‘ (6.8)
(see [38, p. 305]).

Proposition 6.2. Let H, K > 0, X € B(H), and we assume |||HX+HK||| <
oo for a unitarily invariant norm |||-|||. Then, as long as Riemann sums R(n)
are chosen symmetrically (i.e., Eni1-k = 1 — & for each n and k) we have

lim [||R(n / HSXK'~*ds||| = 0.

n—o0

Proof. From the preceding integral expressions for R(n) and L we see

Ry -2 | T (Hsn)® (HX + XE)(Ksg)™ (6 (x) — 6(x)) do

so that Theorem A.5 shows
[[1R(n) — L[|| < [|¢n — ¢l x [[[HX + XK]]|.

Hence, as usual it suffices to see lim,_,o ||¢n, —@||1 = 0. The Fourier transform
of the positive and positive definite function ¢ is 1 tanh(%) (see [38, p. 306])

and hence o
| otwde=;

On the other hand, the positive (and actually positive definite) function ¢,
also satisfies - 1
n de = -
| eutwre =3
because of (6.6), (6.7) and

/ cosh(mz) do — 1
ooCOSQ 7r gk_—))—ksmh (mx) cos(ﬁ(gk.—%))7

=1.
/ cosh

3
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(The fact ffooo ¢(x)dx = ffooo ¢n(x)dz = § can be also seen by simply setting
H = K = X =1 in the integral expressions for R(n) and L.) We claim

lim_ ¢ () = o(x).

n—oo

Indeed, from (6.6) and (6.7) we observe that the limit in the left-hand side is
equal to the following definite integral:

cosh(mz) /0 cos(ma)

—1 cos?(ma) + sinh? (7x)

0
:cosh(wm)/ 5 COS(WQ? 5 do
—1 cosh”(mz) — sin”(7wa)

2

_ cosh(7x) /O 1 dt

s _1 cosh2(7m:) —¢2
1 [ 1 1
—5/ " it
2 J_q \cosh(mz) +¢  cosh(mz) —¢
1 cosh(rz) — 1

— 5 ;

cosh(mz) + 1

which is obviously ¢(z). The desired L'-convergence thus follows from the ex-
tended Lebesgue dominated convergence theorem (see [75, Chapter 11, Propo-
sition 18]). O

Proposition 6.2 (as well as Theorem 5.7) is a considerable generalization
of the convergence results obtained in the appendix to [38]. If Riemann sums
are asymmetric, then |||R(n)||| < oo is no longer guaranteed (under the as-
sumption |||HX + XK||| < oo). However, for interpolation norms between
I llp, and || - ||p, with 1 < p1,p2 < oo (see Remark 5.5, (ii)), the finiteness
[[|R(n)]|] < oo is indeed guaranteed (see the inequality at the beginning of
the proof of the proposition below). Actually, for such norms we have the
following strengthening of Proposition 6.2:

Proposition 6.3. For an interpolation norm between || - ||p, and || - ||p, with
1 < p1,p2 < oo the convergence in Proposition 6.2 remains valid for general
Riemann sums (which are not necessarily symmetric).

Proof. We choose and fix a small € > 0, and split the sum Y, _; H* XK'~
(appearing in the definition of the Riemann sum R(n)) into the following two
parts:

S summat%on over k’s satisfying [%, %] Cle,1—¢],
> summation over other k’s.

Thanks to the assumption on the norm ||| - |||, we have

I|HOXK'=||| < &|||HX + XK]|| (for each a € [0,1])
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with a constant « (depending only on ||| - |||) (see [39, Proposition 3.1] and
Proposition 5.6). By counting the number of subintervals “near the end-
points”, this inequality guarantees

1 2 +1
e S s x e < 2D gy x)

1
= 2(5+ E>/<c|||HX+XK|||.

We similarly get

€ 1
|||/ HS XK' *ds + HSXK'™%ds||| < 2ek|||HX + X K]|||.
0

l1—¢

From the estimates so far (near the endpoints), we conclude

1
IR - [ B XK s
0

1 1—¢
<|lI- > THE XK' — H* X K'~*ds]||

g

1
+2(25+ E)/ﬁ|||HX+XK|||. (6.9)

To see the limit (as n — oo) of the first quantity in the right-hand side of
(6.9), we need to check the behavior of Riemann sums corresponding to the
interval [e,1 — €]. From (6.3) we get

1 e , ,
SN S X K6 = / (Hsu)™ (HX + X K)(Ksx) " (2) da,
n — 00
1—¢ e i .
HXK'~*ds = / (Hsu)™(HX + XK)(Ksx)~"(z) dz
€ — 00
with the densities
1 , 1
¥n(@) = EZ 2(:osh(7rx+7ri(§kf%))7

1—¢ 1
¥(z) = / 2 cosh(ma + mi(a — 7))

Of course we have lim,_,o ¥, () = ¢(x) from the definition of >’ and the
continuity of the involved function. On the other hand, from (6.5) we observe

1
sinh2(7rx) + cos? (7T (fk - %)) .

do.

Yn(a)] < 53 7

From the definition of >~/ we have ¢ < £, <1 — ¢ and hence
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cos(ﬂ(fk — %)) > COS(?T(% — 5)) >0,

which enables us to obtain the following uniform (independent of n) bound:

1 1 L
[¥n(@)] < §mm{|smh(m)|’ cos(r (3 —¢)) }

The right side here being an L!-function, we see lim,,_, ||t/ —%||1 = 0 by the
Lebesgue dominated convergence theorem. The usual argument thus shows
1 c c 1—¢
=y 'H»XK'7% — HXK'™*d
> 6 sl

< ln =9l < [[IHX + XK]|[ — 0

as n — oo. Therefore, (6.9) implies

1
limsup|||R(n)f/ HSXK'™%ds||| < 4ex|||HX + XK]||,
0

n—oo

and consequently we get

1
lim |||R(n)—/ HSXK'™%ds||| =0
0

n—oo

due to the arbitrariness of e > 0. O

6.3 Notes and references

1. Heinz inequality

The Heinz inequality (1.3) (in the operator norm) is equivalent to the
decreasingness of the function

a€0,1/2] — |[H* XK' + H'"“XK°|.

For the special value a = % the Heinz inequality reduces to the arithmetic-
geometric inequality (1.4) (in the operator norm). The original proof in [36]
was quite involved, and in [64] A. McIntosh presented a simpler proof in two
steps: (i) a direct proof of the latter is obtained, (ii) the former is proved
from the latter by certain iteration arguments. In [10] the latter was shown
to remain valid for unitarily invariant norms, and hence so does the former
(i.e., the Heinz inequality). In fact, (although quite ingenious) the step (ii) is
based on just the triangle inequality (see [64, Theorem 4]). A slightly different
proof can be found in [63, Theorem 2.3]. Proofs can be also found in [13, 54].
The proof in [13] uses a Schur multiplier while that in [54, 39] uses an integral
formula of the form (3.9) (which arises from the Poisson integral formula
below). Both proofs are essentially based on the positive definiteness of
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cosh(ax) _ /°° cos(ma,/2) cosh(my/2)
cosh(z) —oo Cosh(my) + cos(ma)

ey (0<a< 1).

On the other hand,

sinh(az) 1 /°° sin(wa) ey

sinh(x) T2 oo Cosh(my) + cos(ma)

(0<a<l)

is also positive definite, which corresponds to the difference version
||| H XK' — HI X K9 < |20 — 1| x |||[HX — XK]||| (for 6 € [0,1])

of the Heinz inequality (see [13, p. 219] or [54, p. 435] for instance). From this
we get the following inequality (see [53, Theorem 4]):

X — XE|| < [[|e™/2Xe™ /2 e~ H2X K|,

where H, K are self-adjoint operators. This commutator estimate also follows
from the positive definiteness of the function z/sinh(x) (see (3.5)).

2. Matrix Young inequality and related topics

Almost all results in this chapter are based on the integral expression (6.3).
This formula appeared in [54], from which the weak Young inequality ((1.6)
and (6.4)) was derived. This inequality was motivated by T. Ando’s work [3]
on the (operator) Young inequality (1.5). The special case p = ¢ = 2 was
obtained earlier by R. Bhatia and F. Kittaneh ([12]). Note that (1.5) actually
implies

IFQE KD < IFGH + LK)

for p,q > 1 with p~ + ¢~ !

[0, o) satisfying f(0) = 0.
We observed
H7XKi = /

— 00

= 1 and a continuous increasing function f on

o}

T —1ix Sin(,ﬂ/q)
A (HX)K 2 (cosh(mz) — cos(m/q)) de

> T —ix Sin(ﬂ—/q)
+/ AP (X KK 2 (cosh(mx) + cos(m/q)) d

— 00

in [54, §2]. This is nothing but the Poisson integral formula (for the strip
0 < Imz < 1) applied for f(z) = H-#* XK' and the reason why the
Fourier transform of sin(ax)/sin(z) is given as above was also explained in
[54, Appendix B]. This integral expression immediately yields (1.7). We point
out that (1.7) is actually equivalent to the following multiplicative version:

I|H? XK ||| < [[|[HX]||M?||| X K]]|*/9.

Indeed, (1.7) comes from the multiplicative version together with the Young
inequality (for scalars). On the other hand, with t? H and K/t? (¢t > 0) instead
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of H, K (1.7) gives us |||H%XK%||| < %|||HX|||+%|||XK||| The minimum
of the right side here is |||H X|||'/?|||X K|||'/9 as desired. The multiplicative
version first appeared in [11] by R. Bhatia and C. Davis (see also [64, Theorem
4, (iii)]). It can be further extended for example to

I LB X7 1)< W LX) XK
(< BIEXP+ 20XE))

with » > 0 (see [43, Theorem 3], [54, Theorem 3] for instance). An updated
survey on these Holder-type norm inequalities can be found in [84, §4.4].



7

Binomial means B,

The “binomial means” introduced in [39] are

« a\ /e
Ba(s,t)—(s ;t ) (—o0 < a < 00).

For special values of a we have

B =4 (the arithmetic mean)
By =G (the geometric mean)
By = M.

In fact, notice lim,—.0 Ba(s,t) = G(s,t) and limy— 100 Ba(8,t) = Mioo(s,t).
In this chapter we will prove that the binomial means are Schur multipliers,
and norm continuity (in parameter) will be also discussed.

7.1 Majorization B, <X M

For means M (= M,, A,) in the preceding chapters the majorization M <
Moo (which ensures that M is a Schur multiplier) is relatively easy to establish.
We also have B, = M, however more involved arguments are needed.

In what follows we (mainly) assume a >0 and a # L (n=1,2,...). It is
plain to see

- . (7.1)

B, (e, 1) <1+e‘“”)1/a
We set

F. Hiai and H. Kosaki: LNM 1820, pp. 89-104, 2003.
(© Springer-Verlag Berlin Heidelberg 2003
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dalw) = (1+ e—a‘x‘)l/a —1=(1+ e—a'xl)ﬁ —1 (7.2)

with 8 =1/a € Ry \ N.
We consider the power series expansion of the analytic function

fa(z) = (1—2)".
The radius of convergence here is obviously 1, and the n-th coefficient is given
by
="

n!

xBB-1)B=2)-(B—-(n-1))

Ap =

forn=1,2,... and ag = 1.
The next lemma is an obvious extension of the one presented in [74, p. 195],
which will be repeatedly used.

Lemma 7.1. We have the absolute convergence Z lan| < oo.
n=0

Proof. From the above expression we observe that a,,’s are either all negative
or all positive (depending upon the parity of ng) for each n > ng = [8] + 1.
We first assume a,, < 0 for n > ng. For a real t with 0 < ¢t < 1 we have

’ﬂol

N o) N
(1—1t)" Z at" =Y ant"+ Y apt" < Y ant”

n=ng n=N+1 n=ng

for N large enough. Therefore, we have

N N N
— n
>l == Y = Y
n=ngo n=ngo n=no
no—1 no—1
n_(1_HB| =
S}%(Z ant (1-1) ) Zan
n= n=0
By letting N — oo, we see
no—1
SUED 3P

n=no
We next assume a,, > 0 for n > ng so that we have the reversed inequality

no—1

(1—1t)° Z ant™ > Z ant"

n=no

for 0 < t < 1. In this case we estimate
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N N N
Z |an| = Z an:}t% Z ant™

n=no n=nogo n=no
no—1 no—1
. n| _
§th/ni<1t Zant> Z)an,
n=

and hence
no— 1

Zlanl<—2an

n=nogo

by letting N — oo again. 0O

By substituting z = —e~ll € [~1,0) to f5(z) and then subtracting 1, we
have

dalx) = i an(_e—a\x\)n 1= i(_l)nane—nam _ i bne_"o‘lxl
n=0 n=1 1

(see (7.2)) with

bu = (~1)an = 25 x BB~ 1)(F = 2)+(F ~ (n— 1))

for n > 1. Note b, > 0 up to n = ng and then the signs of b,’s oscillates
(i-e., bg+1sbng+3, -+ < 0). The above expression of ¢, (t) is absolutely con-
vergent thanks to Lemma 7.1, which guarantees the validity of the following
re-grouping of terms:

Pa(z) = ¢a,+(x) - (boc,—(x)

with
no—1
¢a+ Z by, e—nelzl — Z by, e—nelz| +an Lome (no+2n)a\x\
b >0
o
GPa,—(x) = Z (,bn)efnalzrl = Z(,bn0+2n+1)67(n0+2n+1)a|m|
bn, <0 n=0
nofl
(with the convention Z =0 in the case ng = 1).

n=1

Theorem 7.2. For each o € [—00, 00| we have By, = My

Proof. Recall Bioo = Mio and By = G = M/, (the geometric mean),
for which the result is known (Theorem 5.1). For « = 1/n we obviously
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have B, = M., because the binomial expansion is available. We also recall
Mo 2 B_, for a < 0 ([39, Proposition 3.3]) so that we observe

Bo=BY) 2 M{,) = Myjs < My

(see (3.18)). Therefore, in the rest of the proof we may and do assume « > 0
and a # L (n =1,2,--+), and it suffices to see that the function ¢ (t) (see
(7.2)) is positive definite.

Recall that the Fourier transform of e~%l#! (with a > 0) is 2a(2? 4 a2)~!

1 _ 2a
$2+02 _x2+a2

%) ) a
e~ Wle gy = o x = x (7.3)
oo m

(thanks to (5.8) or by elementary direct computations). Lemma 7.1 and the
obvious estimate e~ "l < ezl gnable us to perform term-wise Fourier
transform for the above ¢, 4+ (z) (thanks to the dominated convergence theo-
rem), and we get

nol

2(ng + 2n)a
by, b
¢O(+ Z $2+ 7’L0[ +Z no+2n 2+(n0+2n) a2’
oo
~ 2(71() +2n + 1) «
_(z) = g —b
o, (x) n:O( mo+2n+1) 22 4+ (np + 2n+ 1)2a?2

due to (7.3). To establish the positivity of ¢n(z) = da.1(x) — da,_(2) (ie.,
the positive definiteness of ¢, ), we will make use of the expression

no
—9 y ———————
x) Z b $2+ na)2

= (no + 2n)a
Z( ng+2n

+ (no + 2n)2a2

(no +2n+1)a )

- *bn mn
( o+2 +1) xQ + (nO +27’L+ 1)2a2

no 1 1
rar < na < 5 and Lemma 7.1, the above sums for

Indeed, because of
g?)a,i(x) are once again absolutely convergent so that re-grouping terms is
certainly legitimate. We note

—bngrany1  —(B—(no+2n)) mno+2n—-5  2n+7

bn0+2n ng+2n+1 no—|—2n+1ino+2n+1

with v =ng — 8 =[]+ 1 — B € (0,1). Therefore, we can rewrite the above
quantity as follows:
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no—1 no

éa(ﬂﬁ) -2 Z by, m
n=1

> (no + 2n)a
=23 bugian
Z oty (no + 2n)2a2

n=0
2n + 5 (o +2n+ 1)a )
no+2n+1 " 22+ (ng +2n+ 1)2a?
00
=9 b ( - )
Z Q0py+2n 2+ (nO ¥ 2n)2a2 2 + (no + 2n + 1)2a2

n=0

Hence, it suffices to check that the difference appearing in the above last
parenthesis is positive. However, by elementary computation this quantity is
equal to

(no — )22 + (no + 2n) (1 + (no + 2n)(ng — v + 2)) a2
(22 + (no + 2n)2a?) (22 + (no + 2n + 1)2a2) '

Tt is certainly positive as desired because of ng —y=08=1/a>0. 0O

Proposition 3.3, (b) and Theorem 7.2 guarantee that By(s,t) is a Schur
multiplier for each a € [—00, 0] so that B, (H, K)X (€ B(H)) makes sense
for each operators H, K, X with H, K > 0, and moreover we have

1B (H, K)X||| < [|| Moo (H, K) X[ (7.4)

7.2 Equivalence of |||B,(H, K)X||| for a« > 0

In this section we investigate mutual comparison for ||| B, (H, K)X||| akin to
Propositions 5.2 and 5.4.

Proposition 7.3. For each o > 0 one can find a positive constant k. such
that
[Ba(H, K)X||| < [[[Moo(H, K)X||| < kall|Ba(H, K)X]]]

for each operators H, K, X with H, K > 0 and each unitarily invariant norm
Il - lll. In particular, the following three conditions are mutually equivalent:

(i) |||Ba(H,K)X||| < o0 for some a > 0;
(i) [[|Moo(H, K)XI[| < o0;
(ii) [||JHX 4+ XK||| < oo.

Proof. The first inequality was already pointed out (see (7.4)), and it remains
to show the second. To do so, we note
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Ba(e*,1) (1+2ew)1/a (1 4 eax)t/e

1/a alz| 1/a
— 9l/a (%) — 9l/a %
1+ e—elzl ez +e 2

o ,1|21,| l/a o ,1|21,| l/a
oVl ——— =l ——— . (7.5
< e +e—%> o)) Y

Recalling the Taylor series expansion of (1 — 2)'/® (see Lemma 7.1 and the
paragraph before the lemma), we have

My (e®,1)  max{e”,1} o1/a max{e”, 1}

_ nalz|
Moo(em71) — 21/a - an > € 2
B,(e*, 1) =t om cosh™ (22)

with the absolutely convergent coefficients >~ 7 1 27"|a,| < oo (and ag = 1).
nalz|

For each n > 1 both of the functions e” 72 and 1/cosh”(%) are posi-
tive definite (see (5.8), (7.3) and Example 3.6, (a)) and hence their product
e / cosh™ (%£) is the Fourier transform of a positive integrable function
fn(x) with f_oo fn(x)dz = 1. In particular, by considering the sums over n’s
with a, > 0 and a, < 0 separately, we observe that Mu(e”,1)/B,(e”,1)
is the Fourier transform of a signed measure v with finite total variation.
Therefore, we have

My (H, K)X = /_Oo (Hsp)™ (Bo(H, K)X)(Ksk) “dv(z),

and consequently the second inequality is valid with the constant k, = |v|(R).
O

From the above proof we obviously have r,, = |[v|(R) < 21/ 3°°° 127" a,,|.
But this quantity diverges as a \, 0. On the other hand, for & > 1 one can
obtain a somewhat more precise estimate. To do so, we at first point out

Lemma 7.4. If o > 1 and f(z) is a positive definite function satisfying 0 <

f(z) <1, then so is
g(z) =1— (1= fla)"/*.

Proof. As was seen in the proof of Lemma 7.1, the Taylor series expansion

I/Q—Zanz

(with > |an| < oo) satisfies a,, < 0 for each n > 1 (and ap = 1) due to
0 < 1/a < 1. By substituting z = f(x) € [0, 1], we observe
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o0

gl@) =1— (1= f@)* =D (~an)f(2)"

n=1

The desired conclusion is clear from this expression since all the powers of
f(z) are positive definite. O

For instance, with & = 2 and f(z) = 1/cosh?(z), we see the positive
definiteness of g(x) = 1 — | tanh(z)].
Proposition 7.5. Let H, K be positive operators, X € B(H) and ||| - ||| be

any unitarily invariant norm. For a > 1 we have
1
|1 Ba(H, K)X|I| < |[|Moo(H, K)X]|| < 2% = 1) [[|Ba(H, K)X]]|  (7.6)
and
11 Ba(H, K)X — Moo(H, K)X||| < 2(2"/% = 1)|||Ba(H, K)X||.  (7.7)
Proof. With the special choice

_ alz|

B 2cosh(%)

f(x)

(see (7.5)) in Lemma 7.4 we observe that the function

1 1/a
o) =1~ (e )

is positive definite. Therefore, it is the Fourier transform of a positive measure
with total mass ¢(0) = 1 — 27/, We actually have

~1/a Mool 1)

g(x):1_2 Ba(ew,l)

due to (7.5), and as usual we get
[ Ba(H, K)X =27 Moo (H, K)X||| < (1 = 27Y) [[| Ba(H, K)X|||. (7.8)
From this we estimate
1Moo (H, K)X ||| < |[|Moo(H, K)X — 2By (H, K)X]|]|
+2Y/%||Bo(H, K) X ]|
< (2% = 1) ||| Ba(H, K) X ||| +2"/%||| Ba (H, K) X|]|
= (2" — 1) ||| Ba(H, K)X]]|

which (together with (7.4)) shows (7.6). On the other hand, (7.7) is shown
from (7.8) as follows:

|||M00(HaK)X *Ba(HaK)Xm
< ||| Moo (H, K)X — 2/ Bo(H, K)X||| + (2% = 1) ||| Ba(H, K) X ||
< 202Y% = 1) [||Ba(H, K)X]]|.
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7.3 Norm continuity in parameter

Our goal in the section is to show the following norm continuity (and related
results):

Theorem 7.6. Let H, K, X € B(H) with H,K >0, and ||| - ||| be a unitarily
invariant norm. If ||| M (H, K)X||| < 0o (see Proposition 7.3), then one gets

lim [[|Ba(H, K)X — Ba,(H, K)X|[| = 0

a—QQ
for each ag € [0, 00].

Proposition 7.5 yields the case oy = oo in Theorem 7.6, and hence it
remains to show the case ag € [0,00). The proof for the case o € (0,00) is
not so hard while we will make use of a certain uniform integrability (as in
the Vitali convergence theorem) to deal with the case ag = 0 (see (7.11)).

For a > 0 the proof of Theorem 7.2 shows that

(: 271 g (x) (see (7.2)))

with a positive integrable function ¢, (x). For the limiting case & = 0 we have

fole) = ey = (=l )

with ¢o(z) = 2 (22 + %)71 (see (5.8) and (7.3)). At first we compute
1/
9 (1+ei)

a —alT —alz|
__ (1+e—a\w\)1/ ( (|x|e o log{ite )> <0,
a

1+ o) o?

and hence
Lemma 7.7. The function ¢, () is monotone decreasing in o > 0.

The assertion (ii) of the next lemma will be proved after we prepare a few
lemmas.

Lemma 7.8.

(i) lm ||[$g —Yagllz =0 forag >0, (i) lm [[{a — o]z = 0.
a—ag a\,0
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We at first assume ag > 0 and choose a positive integer ng with n—lo < ag.
For a > nio, thanks to Lemma 7.7 we observe

ZLa(l‘) =271/ ¢o¢(x) < ¢o¢(x) < ¢L(x)

7l0
Notice
e[ \ "0 70
¢ (r) = (1+e_ﬁ) 1= (T;O)e_%x

ng
k=1

||

< (2" —1)e 0 € L*(R).

When a — ag (with a > n%)v we obviously have ¢, () — tha, (2) for cach z €
R so that (i) in Lemma 7.8 follows from the Lebesgue dominated convergence
theorem.

We next deal with the case ag = 0 (i.e., Lemma 7.8, (ii)). We begin with
the special case

Jim [ —holl2 = 0.

Since all the relevant functions here are even, what we really have to show is

i [ falt) — foolt)Pdt = 0 (7.9)

n—oo 0

where
famy =27 ((1+ e*%)” —1) and fu(t)=e 2 (> 0),
To show (7.9) we use the binomial expansion
- n k
(1) =27 et
fa(®) ; (k)

Choose and fix § > 0 small, and we split the sum >,_, into the following two
parts:

>/ : summation over k € {1,2,...,n} with % >4,

> summation over k € {1,2,...,n} with % <.

We observe
—n n\ _st —n N\ _ky
fn(t)SQ Z’(k)e +2 Z”(k)e n
< e 0t +9-n Z// (Z) 8_%t.

By making use of the obvious fact 0 < f,(¢) < 1, from the above inequality
we estimate



98 7 Binomial means B,

/ fa(t)?dt < fu(t) dt s/ e Otdt+27 Y (n>/ e~ ntdt

M M M k) Jur

—6M | 9—n n(MA\D _Epy

e + Z (k €

e 0M | 9-n Z % (Z)% (7.10)

for M > 0 (to be specified shortly). Note that the second factor (containing

binomial coefficients) in the above far right side is no longer depending upon
M.

<

| = ;| =

Lemma 7.9. When 6 > 0 is small enough, we have

: -n n(MA\N
iz 2773 (k) R
Proof. Based on the Stirling formula we estimate
n\n
1 27" -
(0 (1)%)
= —nlog2 + log(n!) — log(k!) — log((n — k)!) 4+ logn — log k
1
= —nlog2+nlogn —n+ 3 logn
1 1
—kloghk+k— Elogk —(n—k)logln—k)+(n—k)— §log(n —k)
+logn —logk + O(1)
k
< —nlog2 — klog ( ) — (n —k)log (

n

=-n (log2+ Elog (E) + (1 — E) log (1 — E)) + §10gn+0(1).
n n n n 2

We set 0(z) = xlogz, and notice #(0) = 0(1) = 0 and §(z) < 0 for x € (0,1).
Choose and fix 0 < gp < log 2, and assume that § > 0 is chosen small enough
in such a way that

n —

k) + glogn+0(1)

() +0(1—z)>—eg for0<az<d

is guaranteed. Then, since % < 4 for k’s appearing in the sum ", we get

log 2 4 Elog (E> + (1 — E) log (1 — E) > log2 — €g.
n n n n

Thus, from the preceding estimate we get

log (2” (Z) %) < —n(log2 —eg) + glogn +0(1),
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that is,

- €o "
9—n (Z)% < K x n3/2 (%) (as long as % <9)

for some constant K. Therefore, we conclude

1 nfM\N 5/2 e \"
— <K /22—
on (k)k— 7)o

showing the desired convergence due to EETO <1l. O

Lemma 7.10. The L?-convergence (7.9) is valid, that is, we have
lim [j4h1 — tjoll2 = 0.
n—oo n
Proof. Let € > 0. We claim the following uniform integrability: one can find

an integer N and a positive M such that

o
fu()?dt <& for each n > N. (7.11)
M

In fact, we recall the estimate (7.10), and fix a small 6 > 0 so that Lemma 7.9
is valid. From this lemma, we have 27" %" (})% < /2 for n large enough.
Then, one can choose M > 0 large enough so that % e M < 2/2.

We estimate

Amuuw—fmwﬁw

M oo
- 2 2
§A|nw hﬁﬂﬁ+/(hw+hﬁﬁﬁ

M
M [e%s) 0
< [l - se@Pdr2 [ paPaeez [ poi
0 M M
Fatou’s lemma shows

oo oo
foo(t)2dt <liminf [ f,(¢)%dt.
M

n—oo M

Thus, from the estimates so far and (7.11) we get

) M
/Ihmfhﬁﬁﬁé/lh@fhﬁﬁﬁ+%
0 0

for n large enough, and hence

0o M
limsup/ | fn(t) = foo(t))?dt < limsup/ | (1) = fool(t)|?dt + 4e.
n— 00 0 n—00 0

Note that lim sup in the right-hand side is 0 since f,(¢) < 1 enables us to use
the Lebesgue dominated convergence theorem on the finite interval [0, M].
Since € > 0 is arbitrary, we are done. O
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Proof of Lemma 7.8, (ii). What we have to show is limy_oe [|tha, — tholl2 = 0
for each decreasing sequence {ay }x=1,2,... converging to 0. For each k one takes
the natural number ny such that ngy — 1 < 1/ag < ng so that {ng}r=12,...
is an increasing sequence tending to co. Notice 277 < 271/ < 2 x 277k,
Hence, from Lemma 7.7 we have

Yo (1) < 2% 27" ((1 + e*ak|m|)1/“k ~ 1)
=2ern ((14_812) k _1> =2x ¢ ().

np

Therefore, the LP-version of the extended Lebesgue convergence theorem (see
[25, p. 122] or [26, Theorem 3.6]) and Lemma 7.10 yield limy oo ||tVa,, —%0|l2 =
0 as desired. O

Proof of Theorem 7.6. As was pointed out right after the theorem, we may
and do assume «ag € [0,00). Lemmas 5.8 and 7.8 yield

ali_{go |Va = Yaoll1 =0 (a0 >0) and 0141{% 1%a — toll1 = 0.
Thus, from the integral expressions
Bo(H,K)X = 27Y*M_ (H,K)X
[ (o Mo (81 X) () ),

— 00

By(H,K)X = /_OO (Hsp)™ (Moo (H, K)X)(Ks)™ “o(z) da,

we get
lim [[|Ba(H, K)X — Boy(H, K)X||| =0
a—op

and
lim ||| Bo(H, K)X — Bo(H, K)X]|| = 0.

It remains to show

limy [[|Bo(H, K)X — Bo(H, K)X||| = 0.

Thus, we assume a < 0 and set

e® 67a|:r| 1/a
Ya(r) = ]5:0((63;711)) = (1 ha 2 > (see (7.1))

 —ll/2 g/ (M) _ el 1 o
2 cosh((fg‘)m)

_ Bo(e”, 1) — o-lal/2
Moo (e*,1) .
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Then, ¢q is a positive definite function and g = Vg (a < 0) with a positive
integrable function 1, (see (5.8) and the proof of [39, Proposition 3.3], and also
see §A.6). Since g, () < @o(z) = e 121/2 € L2(R) and lim,, o pu () = @o(2),
we have limg o ||pa — ¢oll2 = 0 by the Lebesgue dominated convergence
theorem. Since

/jo Va(@)de = pa(0) =1 (a<0),

Lemma 5.8 shows
Jim [ = ol = 0

and the desired convergence follows from the integral expression
B,(H,K)X = / (Hsg)™ (Moo (H, K)X)(Ksg) ™ “1)o(z) d (a <0).

O

Recall Bo(H, K)X = G(H,K)X = H'/?XK'/?, the geometric mean. For
operator means B, (H, K)X with a < 0 we have

Proposition 7.11. If ||| HY/2X K'/?||| < oo, then

lim [|[Bo(H, K)X — B, (H, K)X|[| =0
a—ag

for every ag € [—00,0).

Proof. We set

_ Ba(e”,1) —app (€1 1/
PalT) = Gler,1) ¢ 2

1
_ coshl/e (L) — L B
<ot ()~ ()

for a < 0. Then, ¢, is a positive definite function and ¢, = 1/3(1 with a positive
function v, € L'(R) (see the proof of [39, Proposition 3.3] or §A.6). Note that
©va(x) is monotone increasing in a because so is B, (e?, 1) as noted just after
(7.4).

Let us assume o # —oo. When [a — ag| < =52, we have o < % and
consequently 0 < po(z) < poo(z) with peo € LY(R). Of course we have
limy—a Pal(®) = @a,(x), and the Lebesgue dominated convergence theorem
implies

Jim (lea = ¢aulls = 0.

Hence, for each sequence {ay }x=1,2,... converging to ag we get
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Ve () = Yo (2)]

| orlw) = par )6 y] < 3 % la, = paglls — 0

— 00

1
< —
27

for a.e. x € R. Since
/ Ya(x)dr = o(0) =1 for each o < 0,

we have
lHm |9 — Ya,llt =0
a— Qg

as usual, and the required convergence can be seen from the integral expression
B.(H,K)X = / (Hsg)™ (HY2XKY?)(Ksg) g (z) dr.

Obviously the same proof works for g = —o0 as well with ¢ (2) = e~ 12/2

and Y_oo(2) = 5= (2% + %)71 (see (5.8) and (7.3)), and details are left to the
reader. O

Alternative proof of Proposition 7.11. As in the above proof we set

1

1 - i
YalT) = <@> (@<0) and ¢ o) =e 112

Then, ¢, is a positive definite function. In fact, we have p, = 77/304 with the
function
2

1
> 0.

wa(x)zﬁx%xlf(ﬁJri—i)

Details are worked out in §A.6 (see (A.10)), and this explicit form was pointed
out in [13].
The obvious continuity of the I'-function I'(z) shows

i o) = g (0) (712)

for ag < 0. This fact remains valid for ag = —oo as well. In fact, thanks to
I'(z+ 1) = 2I'(z) we compute
2)

lim Y, (x) = ! li <2ﬁ—ﬁ X ‘F(ﬁ Jri:cﬂ)
1 8
= or 0 <F(6+1) 8 ’F(§ “‘w>

a——00 %ﬁ{% F(ﬂ) 2
2
F(g + ixﬂ)

)

1
iy 2
2 ﬁ{%/ﬁ’
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Recall that 0,—1,—2,—3,... are simple poles of I'(z) (see [80] for example).
The residue at 0 is 1 so that near the origin I'(z) is of the form 1 + f(z) with
a holomorphic function f(z). This means F(g + ixﬁ) ~ (g + imﬁ)_l for 3
small, and we conclude

1 2 1 1 1 1
lim wa(x)z—imﬁin—xiz:—x
a=—oo 27 BN0 ‘g +zxﬂ| 2T |% +ix| 2T 2 +

1
1

This limit function is exactly ¥_oo(x) (see (5.8) and (7.3)), and hence (7.12)
has been checked for ag = —o0.
We have

/00 Ya(x)dr = po(0) =1 for each o € [—00,0).

Hence, (7.12) and the extended Lebesgue dominated convergence theorem
yield

m |[tha = thayll1 =0,

a— Qg

and as usual the required convergence can be seen from the integral expression
B.(H,K)X = / (Hsg)™ (HY2XKY?)(Ksg) g (z) dr.

O
From Theorem 7.6 and Proposition 7.11 we get
Corollary 7.12. For each H, K, X € B(H) with H /K > 0 and each —oco <

ap < oo we always have

lim || Ba(H, K)X — Bay (H, K)X]|| =0

a—QQ

in the operator norm || - .

7.4 Notes and references

The binomial means { By } — co<a<oco and the corresponding means B, (H, K)X
were studied in [39]. Only matrices were dealt with there so that the majoriza-
tion By X Moo (Theorem?7.2) was not necessary. This majorization (together
with Proposition 3.3, (b)) makes the notion of operator means B, (H, K)X
legitimate for Hilbert space operators.

We note that B,(s,t) is monotone increasing in a € [—o00,00] for each
fixed s,t > 0. Indeed, when 0 < o < 3, the concavity of the function t*/#
(t > 0) gives

PLE s 48\ "
< )
2 2
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i.e., Ba(s,t) < Bg(s,t). The case aw < § < 0 is similarly checked. However, the
comparison B, = Bg (similar to (5.2) and (6.2)) for general —oo < a < § <
o0 is an interesting open problem. The following partial results were obtained
in [39, Proposition 3.3]:

(i) for a >0 we have By (= M;,2) = Ba (j B (= Moo));
(i) we have B1 =< Bi as long as n (€ N) divides m.



8

Certain alternating sums of operators

In this chapter we will deal with alternating sums
H:XK?
H3XK3 - H3XK3
HiXKi - HiXKi+ HiXK*%
H3XKs —H:XK?® + H3XK? — H3 XK*

XK —HX
XK -H:XK? +HX
XK-H*XK? + HiXK? — HX

XK -HiXKi+HIXKi —HiXKi+HX

]

and investigate behavior of unitarily invariant norms of these operators such
as mutual comparison, uniform bounds (independent of n,m), monotonicity

and so on (in §8.2 and §8.3). For convenience we set

n

A(n) = Z(_l)k—lH#XK"IiIk (n=1,2,3--),
k=1
g k —1—k

B(m)= Y (-1)’H=TXK w1 (m=2,3,4,-"),
k=0

and these notations will be kept throughout. We note

B(m) — HX + XK —-A(m—2) form=3,5,7,---,
"ZV-HX + XK —A(m—2) form=4,6,8, .

(8.1)

The nature of the above two series of operators depends strongly on parities
of n and m, and it is quite obvious that we will have to treat odd and even

cases separately.

F. Hiai and H. Kosaki: LNM 1820, pp. 105-121, 2003.
© Springer-Verlag Berlin Heidelberg 2003
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8.1 Preliminaries

Forn=1,2,--- and m = 2,3,--- we set

n

3

-1
k m—1—k

an(s,t) = Y (DR LT T and bp(s,t) = Y (~1)FsmoTe e
k=1 k=0

(s,t > 0) as scalar “means” corresponding to A(n) and B(m). For s,t > 0 we
compute

Note that the denominator can be always expressed in terms of the hyperbolic
cosine function while for the numerator the hyperbolic sine function is also
needed for n even. Exactly the same computations yield

1 m

() T ==y
(57" + (%)

These formulas will be freely and repeatedly used. We note the homogeneity

1y _m
)EX m—1

[T

X |l

bn(s,1) = (st)% x

1
m—1

an(rs,rt) = ran(s,t), bm(rs,rt) = rby(s,t)
(with r > 0) and
an(t,s) = (—1)”“(1%(8,75), b (t,s) = (—1)m+1bm(s,t)

(see Proposition 8.2, (iii)).
We will repeatedly make use of the positive definiteness of the following
functions (see §6.3, 1):

1 cosh(Bx) sinh(Bx)
cosh(az)’ cosh(az)’ sinh (o)

with 0 < 8 < a (as was done in preceding chapters). The next observation is
also useful.
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Lemma 8.1. For a, 8 > 0 one can find a signed measure v on R such that

L0t D)oty (= [ ety

with |v|(R) < 5.

Proof. By the addition rule for the hyperbolic cosine function we observe
cosh((a+ fB)xr) sinh(az) sinh(6z)
cosh(ax) cosh(Bx) cosh(ax) cosh(fBx)
=1+ |tanh(az)| x |tanh(Bz)).

We set
p(z) = 1 — | tanh(az)|, ¢(z) = 1 — | tanh(Bz)|.

As was shown in Lemma 7.4 (see the paragraph right after the lemma), they
are positive definite and we observe

cosh((a+ B)z) N -
cosh(az) cosh () =1+ (1-p))(1 —q(z))

= (2 +p(@)q(2)) = (p(2) + q(2)).

(z)
Note that both of 2 + p(z)g(z) and p(x) + ¢(x) are positive definite with

24 p(0)g(0) =3 and p(0)+(0) = 2.

By the Bochner theorem there exist positive measures v, vo with the Fourier
transforms 2 + p(z)q(z), p(x)+ q(x) respectively and v, (R) = 3, v2(R) = 2.
Hence, the difference measure v = v; — v does the job. O

Let M(s,t),N(s,t) be continuous functions on [0,00) X [0, c0) satisfying
the homogeneity condition

M(rs,rt) =rM(s,t) and N(rs,rt) =rN(s,t) (forr >0),

from which we obviously have

{M(S,O) = sM(1,0), N(s,0) = sN(1,0), (8.2)

M(0,t) = tM(0,1), N(0,t) = tN(0,1).

We further assume that M(s,t), N(s,t) are Schur multipliers (relative to any
pair (H, K)) in the sense explained in §2.1. This assumption is not harmful
at all because the proposition below will be applied for a,,’s and b,,’s (which
are obviously Schur multipliers). The corresponding “operator means” will be
denoted by M (H, K)X, N(H, K)X as in Chapter 3.

Many integral expressions were obtained in Chapter 3 to establish norm in-
equalities. In particular, Theorem 3.4 deals with the symmetric homogeneous
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means; the proof is still valid if M(s,t), N(s,t) are symmetric homogeneous
functions and v is a signed measure such that M(e®,1)/N(e*,1) = o(x). The
next proposition (as well as its proof) is a variant of this result in the non-
symmetric case. The part (iii) plays a fundamental role in the present chapter
while the part (i) will be used in our forthcoming article [55].

Proposition 8.2. We assume that homogeneous Schur multipliers as above
satisfy
M(e®, 1)
N(e®, 1)

with a signed measure v on R.

=v(x)

(i) When H,K > 0 are non-singular, we have
M(H,K)X = / h H™(N(H, K)X)K~"“dv(z).
(ii) When M(1,0) = M(0,1) = 0, we have
M(H,K)X = /OO (Hsg)™(N(H,K)X)(Ksk) “dv(x).
(ili) When M(s,t) = —M(t,s) and N(s,t) = —N(t,s), we have

M(H,K)X = { ;éo}(HsH)”(N(H, K)X)(Ksk) “dv(z)
+v({0})N(H, K)X.

Proof. The assertions (i), (ii) directly follow from Proposition 2.11, and it
remains to prove (iii). To do so, we firstly note
M(s,t) _ M(t,s)
N(s,t)  N(t,s)

=

(8.3)

by the assumption in (iii). Secondly, Lemma 2.9 and (8.2) show

N(H,K)X = sy (N(H,K)X)sk
+N(1,00HX(1 - sg) + N(0,1)(1 - sy) XK (8.4)

(which is a replacement of (3.10) in the proof of Theorem 3.4).
We claim

M(1,0) = v({0)N(1,0) and M(0,1) = v({0})N(0,1).  (8.5)

To see the claim, we begin by noting
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M(s,t) = tM(s/t,1) = tN(s/t,1) / etrlogs=logt) gy, (4

— 00

— N(s,1) /oo (s/t)%du(z) (for 5,¢ > 0)

—00

(thanks to the assumption and the homogeneity). Thus, by the obvious con-
tinuity we get
|M(1,0)] < |[v|(R) x [N(1,0)]. (8.6)

Firstly, if N(1,0) = 0 (or equivalently N(0,1) = 0), then we get M(1,0) =
M(0,1) = 0 by (8.6) and (8.5) is certainly valid. Secondly, let us assume
N(1,0) # 0. Since v is a symmetric measure (by (8.3)), we have

M(e*, 1 M(1l,e™* M(1,0

lim #(z) = tim LD g, ML) M0)

z—+o00 z—oo N(e®, 1) z—oo N(1,e™%) N(1,0) .

Therefore, the claim (i.e., (8.5)) follows from Corollary A.8 thanks to

i o) = MO0 _ M(O,1)

r—3Fo0 N(]_,O) N(O,].) '

From Proposition 2.11 together with (8.5) we see
M(H,K)X = [ T Hsw) = (N (H, K)X)(Ksx)~“du(z)
+u({0}) (sH(N(H, K)X)(1 — sg) + (1 — sg)(N(H, K)X)sK).
Therefore, with (8.4) we compute
M(H,K)X
:/_ (Hsp)™(N(H,K)X)(Ksk)™ “dv(z)
+r({0}) (N(l, 0)HX(1— sx) + N(0,1)(1 — sH)XK)
:/ (Hsg)™(N(H, K)X)(Ksk) “dv(z)
{20}
+u({0}) (sH(N(H, K)X)sx
FN(1,0)HX (1 - sg) + N(0,1)(1 — sH)XK)

= [, o) UL K)X) (i) ) + v({0)N U, KX,

showing (iii). O
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The integral expressions in the proposition yield
(M (H, K)X|[| < |[v|(R) x |[[N(H, K)X]]

for each unitarily invariant norm |||-||| (when one of the conditions (i), (ii), (iii)
is satisfied). In fact, it follows from the Hahn decomposition v = v —v_ and
Theorem A.5. In the next two sections we will deal with signed measures v
satisfying M (e?*,1)/N(e2>*,1) = p(z) instead. This means that our integral
expression is actually of the form
M(H,K)X = (Hsp)? (N(H, K)X)(Ksg)™ 2 dv(z)
{z#0}
+v({0})N(H,K)X

(for example in case (iii)), and hence we have the same estimate as above.

8.2 Uniform bounds for norms

In this section we investigate uniform (upper and lower) bounds for |||A(n)]|||’s
and |||B(m)|||’s. We begin with comparison between |||A(n)||| and |||B(m)|||.
As was remarked before, odd and even cases have to be studied separately.

Theorem 8.3.

(i) Forn=1,3,5,--- and m=3,5,7,--- we have
[[A@)[] < [[B(m)]]].

(ii) Forn =2,4,6,--- and m = 2,4,6,--- we have

n+1

< lAmI < 2= f[Bm)]l.

Proof. We set

1
d = —.
n+1 and 3 m—1

o =

(i) We compute

bin (€27, )_cosh(n—ﬂx) ><cosh( -1
_ cosh((1 — a)x) " cosh(fx)
cosh(ax) cosh((8 + 1)x)
cosh((1 —a+ p)x) + cosh(( —a—f)x)
2 cosh(ax) cosh((5 + 1)x)

2(e27,1) cosh (nLHl‘) cosh ( 3
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‘We note
l—-a+f=———=>0 and 1—a—-fF=

thanks to n > 1 and m > 3. Since they are majorized by

o om  m(n+1)
= O = Dm0’

the ratio a,(e%*,1) /by, (e**,1) (whose value at x = 0 is 1) is positive definite.
(ii) In this case, we compute

an(e®®,1) _ sinh((1 — a)x) y cosh(fz)
bm (€27, 1) cosh(ax) sinh((8 + 1)x)
_ sinh((1 — a+ B)z) + sinh((1 — « — B)x)
2 cosh(ax) sinh((8 + 1)z)

instead. When m > 4 (i.e., m # 2), as in (i) both of 1 — a + 8 are positive
and majorized by 8 + 1 so that we have the positive definiteness as above. If
m = 2,then 1 —a— 3= —(n+1)"! < 0 so that the above argument does
not work. However, since § = 1 in this case, we have

an(e?*,1)  sinh((1 —a)z)  cosh(x) sinh((1 — a)x)

ba(e2r,1)  cosh(aw) sinh(2z) 2 cosh(ax)sinh(z)’
which is also positive definite thanks to 0 <1 —a = ;17 < 1. Therefore, the
ratio a,(e*,1)/bn(e2*,1) is always positive definite, and we have

1l -« n m—1

B+1 n+l T m

as the value at £ = 0. O

The difference version of the Heinz inequality (see [36] and also §6.3, 1)
states

XK'= — H'O X K|
<120 — 1| [[[HX — XK]|| (for 6 € [0,1)). (8.7)

Theorem 8.3, (ii) with n = m = 2 means
1 2 2 1 1
Nl X KE - XK < S|[HX - XK,
which is exactly (8.7) for the special value § = % More generally, the theorem

(with m = 2) states

n

A2 <
eIl < ="

x |||[HX — XK]|||.
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If one breaks the alternating sum A (2n) into pieces, then the repeated use of
(8.7) (together with the triangle inequality) gives us the constant

> 12

k=1

n

B 2k—-1 n?

k:12n—|—1 2n +1

X

k
—1
2n+1

so that the constant we obtained is far better.
In the next §8.3 we will see that both of

2n+1
ne= [[[AQ2n =[] and 7= ——— x[[]A(2n)]]
are monotone increasing (see Proposition 8.8) so that we have the following
uniform lower bounds:

1 1
72 XK= = [[[A@)]] < [[[A2n = D],
3n 1 2 2 1 2n 3
sXKs —H3sXKs||| = — A2 < I|A(2 .
s < NHXKS — HEXKH ||| = 5= x5 x I AQ@)] < [[|A@n)]

On the other hand, from Theorem 8.3 we have the upper bounds

1 1
AEn =Dl < IBG)I| = [[HX + XK - HZ XKz,
A )] < [[BE)]| = [[|HX - XK]|l,

that can be improved as is seen shortly (the remark below and Theorem 8.5).

Remark 8.4. The bound [||B(3)||| is comparable with |||HX + X K|||:
1 1 1 3
SIEX XK < 1X + XK - B XK < 21X+ XK

The arithmetic-geometric mean inequality (see (1.8)) actually shows the sec-
ond inequality, and the constant % can be removed for the Hilbert-Schmidt
norm ||| ||| = || |2 Indeed, the ratio (2 cosh(z) —1)/2 cosh(z) is majorized by
1 (see [39, proposition 1.2]). But, since it is not positive definite, the constant
% (for general unitarily invariant norms) seems optimal. On the other hand,
we estimate

IHX + XK||| < |||HX + XK — HE XK |||+ ||[H XK ||
1
<||HX + XK — H?XK?||| + SIIHX + XKJ|.

Thus, by subtracting 2|||[HX + X K]||| from the both sides, we get the first
inequality.

We actually have
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Theorem 8.5.
(i) For eachn=1,2,3,--- we have

1
I1A2n = D] < S[[[HX + XK]||.

(ii) For each n =1,2,3,--- we have

A 2n)]]] <

1
< goeg < X = XK1 (< gllerx - xx1)).

Proof. The arithmetic mean % (HX + HK) corresponds to Ma(s,t) = (s+1)
(see §5.1) and we have

Gan-1(e2*,1)  cosh (2=

Ma(e2*, 1) cosh(z )cosh(

~2)
)

On the other hand, we compute

asn(s,t) aan (8, 1)

=L e ()7 - ()

Therefore, the corresponding function (i.e., s = €2* and ¢t = 1) is

agn(ezm, 1) B sinh (%Hx)
—e 41 2sinh(z) cosh (2 ) )

The two functions are obviously positive definite so that we have the desired
inequalities. Notice that the coefficient 27::_1 in (ii) appears as the value of the
second function at x =0. O

Let us try to estimate [||A(2n — 1)]||, |||A(2n)||| (from above and below)
in terms of the norms of the “leading terms”

2n—1 2n—1

1 21 2 1
HanK 2n 4+ H 2n XKzn H2n+1 XK21L11 — H2n11 XKant1,

For instance the repeated use of the Heinz inequality (1.3) yields

IAG)||| = ||| HE XKS — HEXKS + HEXKS — HOXK? + HEXKH||
<|IHEXKE + HEXKS|[|+ ||HEXK® + HO XK ||+ [|[HE XK 3|
<t x it ¢ HxKH),
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Note that this type of reasoning gives us only

2 1 ne "o
1A @n = DIl £ =5— x |[[HF XK 5+ H 5 XK

B

where the constant 2"2’ L blows up. Instead, we actually have
Proposition 8.6.
(i) We have
1_ [[[A(2n — D)]| <D
27 ||H=m XK™n + H% XK= ~ 2
for each n.
(ii) We have
n 1A 2n)]l] 3n —2
S 1 2n 2n 1 S
2n — 1 ||| H=Z+ X K241 — H2os1 X K2 ||| 2n —1
for each n.
Proof. (i) Note that the sum 3 Ho XK*%~ + H% XK 2n) is the Heinz-

type mean A1 (H,K)X (see (6.1)) and we have

1 n— n
A%(s,t) =3 (Sﬁfznl +522nlt2n)

_(st)? " (3)%”7—?1 N (5)—%“;1
2 t t '

Since

asn—1(e2,1) cosh (znnlx) 2

/12%(62907 1) _cosh (5-2) cosh (2=Lx) 1 (1 . cosh (2n—3x)>

2 cosh ( 2n ! l‘)

is positive definite, we get the first inequality. To see the second estimate, we
need to look at the reciprocal

agn—1(e*,1) cosh (2";135)

Aﬁ(e%, 1) cosh (&) cosh (2=12)

and Lemma 8.1 says the desired inequality.
(if) To see the first inequality, we have to look at the ratio

cosh (2 T ) sinh (%ﬁx) 1 - sinh (g:i_ﬁx)

sinh (2n+1x) 2 sinh (221133)

This is positive definite and the value at z = 0 is
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1+2n72 _anl
2n T oon

N~

The reciprocal

is equal to

sinh (an ) cosh (gZH ) + cosh (an ) sinh (%ﬁx)
cosh (51 ) sinh(

nt1 ¥ 2n+1x)

sinh (QnJr1 ) cosh (g:i:x) cosh (an ) sinh (Qnﬁx)
cosh (2 T ) sinh (g:i_ﬁx)
sinh (gn_’_%x)
cosh (an ) sinh (g:i:x) .

Note that the subtracted ratio in the last expression is positive definite with

the value g” at x = 0. Thus, the whole function can be expressed as the

Fourier transform of a signed measure with total variation at most

=2 -

2n—2  2(3n—2)

2 =
Jr271—1 2n—1"

showing the second inequality. O

We next try to obtain uniform (upper and lower) bounds for |||B(m)|||’s,
and begin with the case m = 3,5,7,--- (odd). At first we note

=

_1 1 _
Myst) _(3)7+(5) 7 (77T +(3)
bm ,t o 2 S 3 X ’Z S _;Xm"i1
(> (G ()
Since
My (e2*,1) cosh(z) cosh (ﬁx) 1 cosh (m—ix)
e =5 |1t —F——
m(€?*,1) cosh( 7”1x) 2 cosh (%x)
is positive definite, we conclude
1
SIIHX + XK[|| = [||Ma(H, K)X[[| < [IIBm)]]|  (m =3,5,7,---).

For an upper bound we obviously have
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3
1Bl < [[[HX + X K[| + |llA(m = 2)[[| < Sl[[HX + XK]||

thanks to (8.1) and Theorem 8.5, (i). (Note that a slightly different estimate
based on Proposition 8.6, (i) is also possible.) We however point out that a
multiple of the norm ||| fol H*X K'=%dz]||| of the logarithmic mean cannot
majorize |||B(m)[||. Indeed, the leading term of b,,(s,1) is s while we have

1
—1
Ml(s,l):/ sy = 2
0

logs’
We next consider the case m = 2,4,6,--- (even). Theorem 8.5, (ii) and
(8.1) give rise to an upper bound for |||B(m)]|| as follows:

B[l < [I[HX = XKI[| + [[|A(m = 2)[|]

-2 1
<|[|HX — XK|||+ 2= x = x [[|[HX — XK]]|
m—1 2

m—2
= <1+m> x [||HX — XK]|||

for m = 2,4,6,---. To get a lower bound for |||B(m)||| (with m even), as in
the proof of Theorem 8.5 we compute

_e2r 41 B cosh (ﬁx)
bn(e2*,1)  ginp (%x)

 sinh ((1+555) @) +sinb ((1 - ) a)

x sinh(z)

251nh ml
1 smh m fx
= |l1+—"7
smh

This function is positive definite (thanks to m— < %7) with the value —1
at x = 0 so that we conclude

1 m—1

SIIHX - X K|l < < [|[B(m)][].

Summing up the discussions so far we have shown
Theorem 8.7.
(i) Form =3,5,7,--- we have

Lo Bl
2 7 || HX + XK||| —

(ii) Form =2,4,6,--- we have

1 m B m-2 [ 3
(5§>2mz1>SMHXXKm§1+2mz1>(§5>

3
-
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8.3 Monotonicity of norms

Monotonicity for |||A(n)||| and |||B(m)||| (either odd or even) is studied in
this section. We begin with the former (which is quite straight-forward).

Proposition 8.8.

(i) The norm |||A(2n — 1)||| is monotone increasing in n (n=1,2,3,---).

(ii) The quantity
1,2,3,---).

x |||A(2n)]|| is also monotone increasing inn (n =

Proof. For n’ > n (odd) we have

an (e, 1) cosh (n+1 ) cosh (n Hx)

= X .
an(e2®,1) cosh ( +1x) cosh ( Py R )

Because of 1 <1, 7 +1 < %H and n+1 < +1 both functions are positive

definite and the values at = 0 are 1. On the other hand, for n’ > n (even)
we have

an(ezz, 1) B sinh (7l+1x) cosh (n +1x)

an'(€**,1)  cosh (H—Hx) sinh (n T ) '

1 n

Because of —— - +1 < n+1 and —m) <. +1 this function is positive definite and
n'+1 n

the value at z =0 is = X e R

The case |||B(m)||| is more involved, and monotone decreasingness is ob-
tained only in a weak sense (except for the Hilbert-Schmidt norm || - ||2).

Theorem 8.9.
(i) We have
IB(2m +3) = B(2m + 1)[|| < [[[B(2m + 1)]||
form =1,2,3,---, and in particular
IB(2m +3)][| < 2[|[B(2m + 1)]]|.
(ii) We have

2m

[IB(2m +2) = B@2m)|[| < S [[BEm)|

form=1,23,---, and in particular

2m —1

B+ 2]l < (1+ 25 ) xIBEm (<2 IBEn]).
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(iii) For the Hilbert-Schmidt norm || -||2 we have the monotone decreasingness
BEm +3)[2 < [B2m +1)[la and [[B(2m + 2)[]> < [|B(2m)]lo.
(iv) The monotone decreasingness
B[ < [[B@m)]l|  (for m’ > m odd)
fails to hold for general unitarily invariant norms.

Proof. (i) For m’ > m > 3 (odd) we have

b (€27,1) cosh (ﬁx) cosh (m’,"_,lx)
b:l(ezz’ 1) a cosh (m%x) ' cosh (m},lx) . 59

1

For convenience we set

1
a=— and /Bi—m—l'
We compute
by (€2*,1) L= cosh((a + 1)z) cosh(Bz) )
bm (€27, 1) ~ cosh((8 + 1)z) cosh(ax)

cosh((a 4 1)) cosh(Bx) — cosh((5 + 1)x) cosh(ax)
cosh((8 + 1)) cosh(ax)
1
cosh(( + 1)z) cosh(ax) %

{ (cosh(am) cosh(z) + sinh(ax) sinh(x)) cosh(0z)

— (cosh(ﬁa:) cosh(z) + sinh(fSz) sinh(m)) Cosh(cm:)}

= sinh(z) X ¢ sinh(ax) cosh(fx) — cosh(ax) sinh(Gx
~ cosh((B8 + 1)z) cosh(azx) { h(ae) cosh(fz) h(az) sinh(8 )}
sinh(z) sinh((o — B)x)

cosh((3 + 1)z) cosh(az)

Since m’ > m, i.e., 0 < a < (3, the above last quantity is negative so that we
have the (point-wise) monotone decreasingness

(0 <) by (s,t) < b (s, 1),

showing (iii) in the odd case (see [39, Proposition 1.2]). Notice

b (e2%,1) cosh(( + 1)z) cosh(ax)
cosh((a — B+ 1)z) — cosh((a — 8 — 1)x)
2 cosh((8 + 1)x) cosh(ax)

by (%%, 1) 1 sinh(z) sinh((« — §)x)

=1+ (8.9)
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We now assume m' = m+ 2 (i.e.,, a = mLH and 3 = ﬁ) so that

o= B+1= et >0,

m+1)(m—1)
(8.10)
m2+1
a-f-1=- m <0.
Notice that the hyperbolic cosine function is even and
2 2
- 1
m -3 o ™ 4 mt < (8.11)
(m+1)(m—-1) ~ m—1 (m+1)(m—-1) " m—1

with Ll = B+ 1. Consequently, the second term in the far right side of
m—

(8.9) is a difference of two positive definite functions (with the value 3 at
x = 0), showing (i).
(ii) For m’ > m > 2 (even) we have
2 cosh | ——x sinh (=2 :
b (€27, 1) m—1 m/—1")  sinh((a + 1)z) cosh(Bz)

bm(eﬁjl) <inh (L ) X codl (;x) ~ sinh((8 + 1)) cosh(aux)

m—1 m’—1

instead with o and 3 appearing above. Hence, the computations in (i) are
changed as follows:

by (€22, 1) - sinh((« 4+ 1)) cosh(Bx) — sinh((8 + 1)z) cosh(ax)
bm (€27, 1) sinh((8 + 1)z) cosh(ax)

1
- sinh((8 + 1)) cosh(ax) x

{ (sinh(am) cosh(z) + cosh(ax) sinh(x)) cosh(0z)

— (sinh(ﬂx) cosh(z) + cosh(fx) sinh(x)) cosh(am)}
_ cosh(z) i — cosh(ax) sinh(Bz
= (3 D) coshlan) X {smh(am) cosh(fx) h(ox) sinh (5 )}
cosh(z) sinh((a — B)x)
sinh((83 + 1)z) cosh(az)

Since 0 < a < [, the above last quantity is negative so that once again we
have the point-wise monotone decreasingness

b (5, 8)] < [bm (s, 1),
showing (iii) in the even case. We have

by (€2%,1) _1 cosh(z) sinh((« — B)x)
bm (€27, 1) sinh((8 + 1)z) cosh(ax)
sinh((o — 8+ 1)x) + sinh((a — 8 — 1)1‘)

2sinh((8 + 1)z) cosh(ax)
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We now assume m’ = m + 2 as before. Since o — 3 — 1 is negative (see (8.10))
and the hyperbolic sine function is odd, we have

bimt2(e?*,1) - sinh((a — 8+ 1)x) — sinh((—a + S+ 1)x)
bm(e2%,1) 2sinh((8 + 1)z) cosh(ax) '

Therefore, (8.11) once again yields that the above ratio is a difference of
positive definite functions. Note that their values at x = 0 are

a—pF+1 m?—3 1 m-1 m?—3
= X — X = s
B+1 (m+1)(m-1) 2 m 2m(m +1)
—a+pf+1 m?+1 ><lxmfl_ m?+1
B+1  (m+1)(m—-1)" 2 m  2m(m+1)

respectively. They sum up to m74 so that (by changing (even) m to 2m) we
get the inequality in (ii).

(iv) When m is odd, it is obvious that the function b,,(s,t) in s, > 0 is
a symmetric homogeneous function such that b, (s,s) = s for all s > 0. Al-
though by, (s, 1) is not non-decreasing in s, the proof of (ii) = (iv) in Theorem
3.7 (i-e., (ii) = (v) in [39, Theorem 1.1]) works well (see also the proof of
Theorem A.3 in §A.1). Thus, if |||B(m/)||| < |||B(m)]|| (for odd m’ > m > 3)
were valid for all unitarily invariant norms, then

bm/(GQm, 1)
= b (e22 1)

by (€2*,1)
would be a positive definite function, i.e., f(z) = ¥(x) for some probability

measure v (because of f(0) = 1). However, by Proposition A.7 and (8.8) we
would have

f(x)

v({0}) = lim f()=1,

z—+o0

meaning f(z) =1, a contradiction. 0O

In the part (iv) of the theorem, the monotone decreasingness |||B(m/)||] <
[l|B(m)||| (for m’ > m odd) actually fails to hold for the operator norm
[l - 1|l = || - || and for the trace norm ||| - ||| = || - ||1. Indeed, the proof of [39,
Theorem 1.1] says that if the decreasingness (in case of matrices) were valid
for one of these norms then we would have the positive definiteness of the
above function f(z).

We are unable to determine what happens in the even case.

8.4 Notes and references

Trivial modification of the argument for the proof of the first inequality in
Remark 8.4 enables us to obtain
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2+
2

[|HX + XK||| < |||HX + XK +aH'2X K'/?||]

for z € (—2,0]. This fact and the ordinary Heinz inequality (1.3) imply that
the inequality (i) in §3.7, 2 holds true for each 6 € [0, 1] as long as z € (—2,0].
Inequalities involving the norm of an operator of the form

HOXK'™ 0 L ' OXK® + sH>XK?

have been studied by many authors (see [13, 78, 83] for instance). Note that
the cases 0 = 2,1 (and z = —1) correspond to A(3), B(3) respectively, and
quite thorough investigation on inequalities involving these quantities will be
carried out in the forthcoming article [55].

Note that the logarithmic-geometric mean inequality (see (1.8)) says

1
1 1 —
AMI] = [lH=XK=||] < |||/0 H* XK'~ da]]],

which should be compared with Theorem 8.5, (). The estimate of this form
is no longer valid for |||A(3)[||, but it is possible to estimate (more generally)

[[|A(2n — 1)||| by a constant multiple of ||| fol H*X K'==dz||| ([55]).
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Appendices

We collect six appendices here. In §A.1 we will deal with certain non-
symmetric means (by weakening the axioms stated in Definition 3.1), and
we will see that all the results in §3.2 remain valid for such means (sometimes
with obvious modification). In §A.2-A.6 some technical results used in the
main body of the monograph are clarified.

A.1 Non-symmetric means

We can deal with a wider class of (not necessarily symmetric) homogeneous

means for positive scalars. We denote by 21 the set of all continuous positive
real functions M (s,t) for s,t > 0 satisfying

the properties (b), (c¢) in Definition 3.1,
and M (s,s) = s for s > 0 in place of (d) there.

For M, N € M the order M =< N is introduced in the same way as in Definition
3.2, that is, M < N if and only if there exists a symmetric measure v on R
such that M(e*,1) = o(z)N(e*,1) (z € R).

Remark A.1. Here are some remarks on the above measure v.

(i) The measure v in Definition 3.2 was automatically symmetric (since so
are M(s,t) and N(s,t)) while it is now a part of the requirement.
(i) When M < N, we have

M(s,t)/N(s,t) = M(t,s)/N(t,s)

(although M (s,t) and N(s,t) might be asymmetric). In fact, since v is
symmetric, we compute

M(s,t)/N(s,t) = M(s/t,1)/N(s/t,1) = v(logs — logt)
=v(logt —logs) = M(t/s,1)/N(t/s,1) = M(t,s)/N(t,s).

F. Hiai and H. Kosaki: LNM 1820, pp. 123-139, 2003.
(© Springer-Verlag Berlin Heidelberg 2003
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(iii) The measure v is a probability measure because of
M(e 1) = N(e%,1) = 1.

As in the case of a mean in 9, the domain of M € 9 extends to [0, 00) x
[0, 00) as follows:

M(S,O):li{%M(s,t):sM(l,O) (s >0),

M(O,t):ii\rjr(l)M(s,t):tM((),l) (t>0),

and M (0,0) = 0 while M (1,0) # M(0,1) in general. So, for positive operators
H,K € B(H) one can define the double integral transformation M (H, K)X
first for X € Co(H) and then for all X € B(H) whenever M is a Schur
multiplier relative to (H, K).

__ We will show that the main results in §3.2 remain valid also for means in
M, and we begin with generalizations of Theorem 3.4 and Corollary 3.5 (see
also Proposition 8.2).

Theorem A.2. Assume that means M, N in m satisfy M < N.

(i) The integral expressions (i.e., (3.8) and (3.9)) in Theorem 3.4 remain
valid with the modification of (3.8) by

M(H,K)X:/ (Hsg)™(N(H,K)X)(Ksrk) “dv(z)
+M(1,00)HX (1 —sg) +M(0,1)(1 —sg) XK.
(ii) The norm inequality in Corollary 3.5 also holds true.

Proof. The proof of Proposition 8.2 works here thanks to (8.3) and Remark
A1, (ii). Note that the estimate (8.6) there is not necessary since we have the
stronger estimate M (1,0) < N(1,0) (due to Remark A.1, (iii)) as in the proof
of Theorem 3.4. Of course (ii) follows from Theorem A.5 as usual. O

We are now ready to prove a generalization of Theorem 3.7.

Theorem A.3. The conditions (1)—(iv) in Theorem 3.7 are all equivalent for
means M, N in 9.

Proof. Theorem A.2, (i) and (ii) guarantee (iv) = (i) and (iv) = (ii) respec-
tively. The proof of (iv) = (iii) is the same as in the proof of Theorem 3.7
while (i) = (iv) is trivial as in the proof of Theorem 3.7.

It remains show (ii) = (iv) and (iii) = (iv). To this end, it suffices to prove
M < N under the assumption that (iii) holds for all matrices H > 0 and X
of any size. Now, for any si,...,$, > 0 put H = diag(s1, ..., sp). Since (iii)
means
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I[M (i, 87)] o X|| < [[[N(si, 85)] o X]|

for all n x n matrices X, one gets | To X || < || X|| with T = [Aj\/,[((:?))]”ﬂ .
1997 sJ =4y

Since Tr((T o X)Y) = Tr(X(T* o Y)) for all n x n matrices X,Y, one has
[Tt oY1 <Y1 so that

IToY|i=(ToY) =T oY1 < [IY']1=[Y].
Choose the matrix of all entries 1 for Y; then the above estimate gives
[Tl = 1T e Y] <Yl = n.

On the other hand, since M (s,s) = N(s,s) = s, the diagonals of T are all 1
and consequently
IT|1 > TeT =n.

Hence we have seen ||T'||; = TrT. Let T' = V|T'| with a unitary matrix V', and
assume that |T'| is diagonalized with a unitary matrix U as follows:

IT| = Udiag(Ay, . .., An)U™.

Then, we observe

SN =Tl =TT =Tr(UVUdiag(Ar, ..., An)) = 3 it
i=1

=1

with the unitary matrix U*VU = [u;;]. Note u;; = 1 as long as A; > 0 (thanks
to the obvious facts |u;| < 1 and A\; > 0). Hence, by assuming say

)\1""’>\k>0:Ak+1:Ak+2:"':>\n,

we can write

U'VU =1, ® Wh—k,

and consequently

T=UI; ®W,_)U*Udiag(A1,..., g, 0,...,0)U"
= Udiag(/\l,...,)\k,O,...,O)U*.
This means T'=|T| > 0, and M < N is shown. O

Let us present two simple examples for which Theorem A.2 is useful. Firstly
let us assume
0<a<pf<l 0<6<min{a,l-73},

and we set

M(s,t) = st1 7> 4§91,
N(s,t) = g Oplmatd 4 (ftoyl—fp—5
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Although M, N fail to be symmetric, 3 L, 1N fall into 9 and they satisfy

M(e®, 1) €T 4 ef?
N(e’”, 1) T ela=d)x + e(B+d)z
e~ L5t 4 5 cosh (ﬁ%ax)

e o0 conh (252 4 0)a)
which is positive definite (see [39, (1.5)] for example). Therefore, we have
M =< N, and Theorem A.2, (ii) implies
IIH XK'=+ HOX K| < |[|HO-S X B1-o+0 1 AP+ X K159

for all unitarily invariant norms and all operators H, K > 0 and X. It is also
possible to derive this inequality from Heinz-type inequalities (see Chapter
6), and details are left to the reader.

Secondly we assume

0<ap,...,ap <1 and 0< g <min{oq,...,ap,1—aq,...,1—ax}.

For Ay,..., Ay > 0 with Zle Ai =1 we consider M, N € M defined by

k
t) =3 Ais“it! e
i=1

k
N(S,t) = %Z)V (sai+ﬁt17ai*ﬁ + Saifﬁtlfai+ﬁ).

i=1
Note N(s,t) = w x M(s,t) and

M(e*, 1) 1

N(e¥,1)  cosh(Bx)

is positive definite (see Example 3.6, (a)). Thus, once again Theorem A.2, (ii)
implies

k
11D AH X K|

i=1

l\')|’—‘

k
Z Ha i+B x l—ai— B+Haz BX K1~ al+l3)|||

In particular,
|||AH&XK17Q ( )HlfaXKa|||
—|||AH2“’5XK%* C L HIXKE 4 (1- NHI 2 XK 5|
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forevery%ﬁaﬁ%and()g)\gl.

The equivalent conditions for M, N € M obtained in Theorem A.3 are
somewhat too restrictive, and it is also interesting to characterize the sit-
uation where |||M(H,K)X||| < C|||N(H,K)X]||| holds with some univer-
sal constant C' (for all H, K > 0 and X). A sufficient condition is that
M(e*,1)/N(e®,1) = ji(z) (xr € R) for some signed measure p on R. This
condition implies the above inequality with C' = ||u|| (the total variation of
). A typical application of this reasoning is the weak Young inequality (6.4)
whose full details were worked out in [54]. Note that this method was employed

in Chapter 8 (although a,(s,t), bm(s,t) there need not fall into ﬁ)

A.2 Norm inequality for operator integrals

We assume that F' : 2 — B(H) is a weakly measurable operator-valued
function on a measure space ({2, ) in the sense that the function = € 2 +—
(F(z)¢,n) is measurable for each vectors &, n € H. In this section the operator
integral

| F@)dnte)

is considered, and its (unitarily invariant) norm estimate will be studied.
The proof of the next lemma is based on the separability assumption on
the ambient Hilbert space H.

Lemma A.4. For each unitarily invariant norm ||| - |||, the function
z € Q2 |[|F(2)|]] € [0,00]
s measurable.

Proof. At first we claim that @ — p,(F(z)) is measurable for each n =
0,1,..., where u,(-) denotes the n-th singular number. When n = 0, we note
wo(F(z)) = ||F(x)]|, i-e., the operator norm, and by choosing a dense sequence
{&}i=1,2,... in the unit ball of H we have

[1F (@)l = sup |(F ()& &)l

0

Therefore, the weak measurability guarantees the measurability of z +—
po(F(x)). To deal with general n’s, we recall the famous trick appearing for
example in the proof of the Weyl inequality (see [77, §1, (v)] for details) based
on anti-symmetric tensors. The main ingredient of the trick is the fact that
the n-fold anti-symmetric tensor product A" (F(x)) € B(A"H) satisfies

| A" E)] = T eE ).
k=0
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Hence, the preceding argument (using a dense sequence) applied for A™(F(x))
guarantees the measurability of z +— HZ;& wr(F(x)) (for each n) and we are
done.

Let @ be the symmetric norm for (finite) sequences corresponding to |||-|]|.
Since

|[F (@)l = HILIEOQ(MO(F(Z’)% i (F(x)), ..., pn(F(2)),0,0,...),
to prove the lemma it suffices to check the measurability of
T €N @(/U'O(F(x))vﬂl(F(x))a s a,LLn(F(‘r))a 0,0,.. ) € [Oa OO)

for each fixed n. Note that this map is the composition of the measurable
map x — (po(F(x)), w1 (F(x)), ..., un(F(x))) (thanks to the first half of the
proof) followed by

(ap,ai,...,an) € R" ™ s &(ag, a1, ...,an,,0,0,...) € [0,00).

However, the latter is a norm and hence continuous so that the composition
is clearly measurable. 0O

Next, we further require that a weakly measurable operator-valued func-
tion F': {2 — B(H) satisfies the || - ||-integrability

/ |F(@)]| du(z) < oo.
0

Then, the operator integral Z = [, F(x)du(x) € B(H) can be defined in the
weak sense, i.e.,

(Z€.m) = /Q (F(2)6.n) du(z)  (for &7 € H),

and the following estimate is straight-forward:

1Z) < /Q I1F ()| dp(a).

The next theorem asserts that a similar norm estimate remains valid for every
unitarily invariant norm.

Theorem A.5. Let ||| - ||| be a unitarily invariant norm, and we assume that
a weakly measurable operator-valued function F : {2 — B(H) on a measure
space (2, 1) satisfies the || - ||-integrability

[ 1@ duo) < oc.
[0}

Then, the norm of the operator Z = [, F(x)du(z) € B(H) (defined in the
weak sense as above) admits the following estimate:

|||Z|||§/QIIIF(:U)IIIdu(fU) (< 00).
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Proof. We at first point out that one can reduce the proof to the case where
(2, ) is a finite measure and |||F(+)||| is bounded.

(i) We can assume pu(f2) < oo. Indeed, (§2, ) can be assumed to be o-
finite because F' is supported on a o-finite measurable set. So let {2;}i=12,...
be an increasing sequence of measurable subsets with p(£2;) < oo (for each 7)
exhausting the whole space 2. We set

Z; = / F(z)du(z) (in the weak sense).

i

Then, the || - ||-integrability of F'(-) implies
| ((Z = Z)&n) | < ]l < llml] > /Q\Q 1E (@)l dp(z)  (§,n€H),

which tends to 0 as ¢ — oo due to the Lebesgue dominated convergence
theorem, i.e., {Z;}i=1,2,... tends to Z in the weak operator topology. Therefore,
if the result is known for (2;’s (of finite measure), then by the lower semi-
continuity of ||| - ||| in the weak operator topology (see [37, Proposition 2.11])
we get

|||Z|||§liirgj>gf|||Z¢||léligirolf/ IF @)l dutz) = [ 11P@)] dutz).

Here, the last equality follows from the monotone convergence theorem.

(ii) We can assume the |||-|||-boundedness of F. Indeed, if [, |||F'(z)|||du(x)
= 00, we have nothing to prove. Hence, we may and do assume the integrability
of [||F(-)]]]- In particular, we have |||F(z)||| < oo for u-a.e. z. We set

Q,={xe2:|||F(x)|||<n}and Z :/ F(z)du(z) (in the weak sense).

n

Then {2, } =12, is increasing with J, £, = 2 (up to a null set). The same
arguments as in (i) show that {Z,},=12... tends to Z in the weak operator
topology, and we have |[|Z]|| < [, |[|F(z)|||du(x) (if the result is known for
2,5).

Thanks to (i) and (ii), we can assume p({2) < oo and the |||-]||-boundedness
of F in the rest of the proof. We choose and fix € > 0 and « satisfying o <
1Z]1]- (1| Z]]| could be oo a priori, in which case « can be anything. However,
our arguments in what follows will rule out the possibility of |||Z]|| = o0.)

The set {X € B(H) : |||X]|]| > a} is an open neighborhood of Z relative
to the weak topology from the lower semi-continuity of ||| - |||. Hence, vectors
£1,€9,...,&ny € H and § > 0 can be chosen in such a way that

(X - 2)6n&)| <6 (st=1,...N) = [IX[|>a (A1)

Choose and fix a pair (s,t) € {1,2,...,N}? for a moment. Since || - || is
majorized by ||| - |||, (F(-)&s, &) is a bounded measurable function. By dividing
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the range of the function into small pieces and considering the corresponding
preimages, one can choose a finite measurable partition {Si,S2,...,S¢} of 2
such that | (F(2)&, &) — (F(2')&, &) | < ﬁ if x, 2’ belong to the same S;.
Note that we have finitely many (s,t)’s and do the same for each of (s,t)’s.
By considering the common refinement of all the partitions obtained in this

procedure (the refinement is denoted by {51, S2,...,S¢} again), we conclude
)
| (F(2)&s,&) — (F(2)6,&) | < () (for all s, 1) (A.2)
as long as x, 2’ sit in the same S; (i =1,2,...,¢).
On the other hand, since |||F( )| is bounded, we can also take a finite
measurable partition {11, T5s,...,T,,} of 2 such that
> Mu(Ty) < / (@)l dp(z) + & (A.3)
=1 @
with

My = swp{||F@)lll s ¢ € T} (G=1.2,....m).

Let {Qx}x=1,2,.- n be arenumbering of {S;NT; }i=1,2,... £:j=1,2,-.. ,m, and we
choose zj, from each Qi (k =1,2,...,n). Being a refinement of {S;};=12,... ¢,
the property (A.2) remains valid for the Qy’s. Firstly, for each s, t we estimate

| ((ZF oo )@’&) |- \Z | () = P &) dut)

xr) — F(x))€s, &) | du(x

s;/QkK(F( o) — F(@))ew, &)] d()
5 n

< meIM(Qk) =0

This means that

X = ZF .%‘k Qk EB(H)

satisfies the assumption of (A.l), and consequently we get ||| X]|| > «. Sec-
ondly, from the above definition of M; we observe

m

X = |IIZF ) i( Q)] <Z|I|F o) lln(Qk) < Z

k=1 J=1
since {Qr}r=1,2, . ,n is a refinement of {T}};=1,2,... . This estimate and (A.3)
imply

X1 < /Q IF@)[|| dp(z) + &
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Therefore, we conclude

a < ||[X]|} < /Q IE @)l dp(z) + &

Since « (< |||Z]]|) and e (> 0) were arbitrary, we are done. O

The following proof based on the duality Z. . = (ZI(I(I)?W) (see Remark
4.2, (4) and the first part of the proof below) is also worth pointing out:

Alternative proof of Theorem A.5. Let ||| -|||" be the conjugate norm of ||| - ||,
and recall that the duality Z;). = (IIII I ) is given by the bilinear form

(X,Y) e Ly XI\(\I)III’ — Tr(XY) € C. On the other hand, from the definition

of the separable ideal II(I(I)?W each Y € I\(\(I)-)III’ can be approximated by finite-
rank operators with norm at most |||Y|||". Therefore, we have

[|1X || = sup{|Te(XY)| : Y is of finite-rank and |||Y]||’ < 1}

(see the proof of [37, Proposition 2.11]). For each Y = """ & ® n¢ with
[[IY]]]' <1 we estimate

ITe(ZY))| ‘zn: (Z&,m:)
/’; )&, i)

< /Q 1P ()|l du(z).

Thus, by taking the supremum over Y’s, we get the conclusion. 0O

7‘/ Z )&, mi) dpla )’

duta) = |

Te(F(2)Y))]| dyu(x)

A.3 Decomposition of max{s,t}

We assume that the integral operator T' acting on L?([a,b]) with a kernel
k(s,t) (€ L?*([a,b] x [a,b])) is positive (i.e., k(s,t) is a positive definite in
the sense of §3.4), and let {A,}n=12,.. be the (strictly) positive eigenvalues
Al > Ay > A3 > -+ > 0 (with multiplicities counted). The spectral de-
composition theorem states 7' = > A,¢, ® ¢f, for an orthonormal system
{dn(t)}n=1,2,.. (C L?([a,b])) of corresponding eigenvectors. The following re-
sult (that is a consequence of Dini’s theorem) is known as Mercer’s theorem
(see [79, Theorem 7.7.2], [81, p. 125] or [82, Chapter 3 §2 32]): If a positive
definite kernel k(s,t) is a continuous function on [a,b] X [a,b], then so are
eigenfunctions ¢, (t) and moreover we have
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k(s,t) = Z )\n(ﬁn(s)(én—(t)v

the series being uniformly and absolutely convergent on [a,b] X [a,b]. Based
on this theorem one can prove the absolute convergence

min{s, t} = 2531 (ﬁf sin ((2”_21)7“) sin ((2” 3 1)”) (A.4)

for (s,t) € [0,1] x [0,1] (see the end of the section), which plays an impor-
tant role in analysis of the Brownian process. With slightly more involved
arguments the next decomposition can be also obtained.

Theorem A.6. The function max{s,t} on [0,1] x [0,1] admits the absolutely
convergent decomposition

a? -1

at

max{s,t} = 2( x cosh(as) cosh(at)

oo
1 2
+4a" x cos(aps) cos(ant)).
et
n=1 n

Here, a (> 1) is a unique positive real satisfying tanh(a) — 0 while

1
«
a1 < ag < -+ are the positive roots for the equation tan(x) + % =

0.
Proof. We consider the integral operator with the kernel max{s,t} acting

on the Hilbert space L2([0,1];dt), which is a self-adjoint operator sitting in
C2(L%([0,1])). Let z(t) be an eigenvector with an eigenvalue A € R

Az(t) = /01 max{t, s}x(s)ds = t/ot x(s)ds + /t1 sz(s)ds. (A.5)

When A = 0, the differentiation of the right-hand side gives us

(0=) /0 x(s)ds + tz(t) — tx(t) = /0 x(s) ds.

Hence, we must have x(s) = 0, that is, the operator is non-singular. In the
rest let us assume A # 0. Because of

we observe z/(0) = 0 and z(t) = Az” (t).
We begin with the case A > 0. The general solution for the differential
equation x” — A\7lz = 0 is

x(t) = Aexp ()\_%t) + Bexp (—)\_%t) .
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However, the boundary condition 2’(0) = 0 forces A = B so that an eigenvec-
tor must be a constant multiple of

x(t) = cosh ()\_%t) .

The direct computation of the right side of (A.5) with this function yields

¢ 1
t/ cosh (A" 7s der/ scosh (A7 7s) ds
[ cosh (#s) dat [ scosh (A~o)
= Afsinh (A*%) — Acosh ()F%) + Acosh (A*%t) . (A6)
Therefore, x(t) is an eigenvector if and only if
sinh (/\*%) — A% cosh ()F%) =0, ie,, ATE = o,

showing that A = 1/a? is the only positive eigenvalue. The square of the
L2-norm of the eigenvector x(t) = cosh(at) is

1 1 !
/ cosh?(aws) ds = 5/ (1 + cosh(2as)) ds
0 0
1 (1 N smh(2a)> 1 (1 N sinh(«) cosh(a)) '
2 2a 2 o
We note
sinh(a) cosh(a) = tanh(a) cosh?(ar) = M
1 — tanh*(a)

so that the above quantity is equal to

1 1 a2
— |1+ —x = = .
2 \' T a 1_(;)2 2(a2 —1)
Therefore, a unit eigenvector (for the eigenvalue A\ = 1/a?) is given by

xo(t) = % x cosh(at).

We next move to the case A < 0. By setting A= —X> 0, we consider the
differential equation 2 + A~'z = 0 with the general solution

Asin (5\_%1?) + B cos (5\_%75) .
As before the boundary condition z’(0) = 0 forces A = 0 and we set

x(t) = cos (5\_%1?) .
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Note that the computation (A.6) is replaced by
t B 1 o
t/ cos ()\_ s) ds + scos ()\_55) ds
0 t

1

= )\ sin (5\_%) + A cos (5\_5) — Xcos (5\_%1?) .

=

Therefore, x(t) is an eigenvector if and only if
sin (5\_%) + A2 cos (5\_%) =0,

that is, A™2 must be a (positive) solution for tan(z) + 1 = 0. We assume

A2 =, (n =1,2,---). This means that A = —\ = —1/a2 is a negative
eigenvalue with an eigenvector z(t) = cos(a,t). The preceding computations
for normalization should be modified in the following way:

1 1
1
/ cos? (o s) ds = 5/ (1 + cos(2ans)) ds
0 0

1 - sin(2ay,) 1 - sin(ay, ) cos(ay,)
2 Qan 2 Qnp
i1, te
2 an 14 tan®(ay,)
1
1 1 - o
= |1+ —=x On = n___
2 o, 1_~_(_0+)2 2(14+a2)

Thus, we conclude that

\/5\/1+a%

x cos(ant) (n=1,2,--+)
(7%

xn(t) =

is a normalized eigenvector for the negative eigenvalue A = —1/a2.
The arguments so far show that the integral operator T' with the kernel
max{s,t} admits the spectral decomposition

1 (6] G 1 C
T:g $0®$0*Za—2 l’n®l’n
n=1 "
Since the difference % xo ® x5 — T is a positive integral operator with the
continuous kernel

1

el xo(8)xo(t) — max{s,t}
1 2(a? —1
=5 % % x cosh(as) cosh(at) — max{s,t},

the desired convergence follows from Mercer’s theorem. 0O
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Assume 0 < H, K <1 for instance. Then, the above theorem permits the
following alternative definition:

2

-1
— X cosh(aH )X cosh(aK)
e

1+ a?
— Z X cos(a, H) X cos(anK))7 (A.7)
n

Moo (H, K)X :z(a

which coincides with the one considered in previous chapters (see Remark
2.5, (ii)). Substitutions s =t = 0 and s =t = 1 to the series in the theorem
give rise to

a? -1 L 1+a2
ot Z ad (A-8)
n=1
a?—1 s
X cosh? o = Z x cos? au,. (A.9)

The expression (A.7) clearly shows |||Ms (H, K)H||| < &|||X]|| with

2 ) 2
-1 1
m:2<aa4 x cosh? a + E Zf”).

n=1 n

Note that (A.8) and tanha = 1/« yield

21 202 — 1
a x (cosh®’a 4 1) =2 x c

at

while (A.9) and tana,, = —1/a, show

1 & 1+a2 202 +1
/{—2<§+nz::1a—4><(cos op +1 —1+2Z .

From the first expression for x and o > 1 we observe kK < 2. On the other
hand, the second and the obvious fact «,, < nw (for n =1,2,---) imply

o0
l€>1+222ﬂ- +1—1+—22n2 = Z 14=1+%

(thanks to 02, n~2 =n%/6 and Y -, n~* = 7*/90). Hence, (although the
expression (A.7) makes it trivial that max{s t} is a Schur multiplier) it seems
impossible to get the optimal constant \/— obtained in Theorem 3.12.

Both of positive and negative eigenvalues appeared in the proof of Theorem
A.6. This phenomenon corresponds to the fact that M., is not majorized (in
the sense of Definition 3.2) by the geometric mean G' = M 5 (see Proposition
3.10). The proof for (A.4) is easier since all the eigenvalues (which are actually
(2/(2n — 1)7)? with n = 1,2,---) are positive due to M_., < G. Details are
left to the reader as an easy exercise.



136 A Appendices

A.4 Cesaro limit of the Fourier transform

In this section the formula (i.e., Proposition A.9) that have appeared before
Theorem 3.4 and some related results are explained.

Proposition A.7. For every complex measure i on R, we have

p{0h) = Jim — [ ).

Proof. To prove the proposition, it suffices to show

T
p{0) =0 — Jim 5 [y =0

(by considering p— 1 ({0})dp), and hence let us assume p({0}) = 0. The Fubini
theorem shows

1 T 1 T oo -
— a(t) dt = — (/ e’ dp(s)) dt
2T T 2T T — 00

= /_O:o (% /jp e'st dt) dp(s)

> 1 6isT _ efisT
= / ()

— X
oo 2T s
*° sin(sT)
= dpu(s).
| =

Therefore, for each (small) § > 0 we estimate

1 T ‘ / sin(sT) /
— [ awd < dlpl(s) +
o [ a0 P e+ [

< Jl((=6,8)) + s lul(R)

LRIPI

and hence "
lin sup ‘i [ dt\ < 1(~5,8))
2T T

T—o00

Note that the assumption p({0}) = 0 implies |x|({0}) = 0. Since |u|(R) < oo,
we have |p|((—9,d)) — 0 as 6 — +0 and consequently

1 T
ﬁ/Tu(t)dt‘zo

lim sup
T—o0

as desired. 0O
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If i(t) — « as t — £oo, then it is plain to observe
T

1
lim — (1(t) dt =
706 2T _7 ) @

and hence we have

Corollary A.8. If hm [(t) exists, then it is equal to p({0}).

|t|—o0
Here is the formula mentioned before Theorem 3.4.

Proposition A.9. For a complex measure i on R we have

Proof. Let us set i(S) = u(—S) for S C R. Then we easily observe ji(t) = ji(t)
and hence

—

() = fOR() = ).

On the other hand, we note

pil(on = [

— 00

o} oo

At (o) = [ G dute) = 3 lul (e

> teR

Hence, Proposition A.7 applied to p * i gives the result. O

A.5 Reflexivity and separability of operator ideals

Here the reflexivity and separability of symmetrically normed ideals are dis-
cussed, and we need the following general facts on Banach spaces:

(i) The uniform convexity implies the reflexivity ([74, Chapter V, Problem
15]).

(ii) A Banach space X is reflexive if and only if so is the dual X* ([25,
Corollary I1.3.24]).

(iii) If X* is separable, then so is X ([74, Theorem II1.7]).

Proposition A.10. Let |||-||| be a unitarily invariant norm. If either Zy. or
II(I(I)-)H\ is reflexive, then 1.y is separable, i.e., Z)j.|| = II(I(I)-)H\ (see [29, §IIL.6]).
Proof. We assume that Zj|. is reflexive, and let ||| - ||| be the conjugate
norm of || - |[|. Then, the general duality Z).; = (I\(\(I)-)III’) and (ii) yield the

reflexivity of II(I(I)?\H/ so that we have

_ (70 T _ 70
@) = (Zhy)  =Zihy-
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Hence (IHI-III)* is separable and so is Z)jj.; by (iii).

Next, we assume that II(I(I)-)H\ is reflexive. Since the dual space Zj | =

(II(I(I)?\H) is reflexive by (ii), the first half of the proof (applied to ||| - |||")
guarantees that Z.» = II(I(I)-)W so that we observe
_ (70 \*_ * _ (70 N _ 0)
Ly = (Im-w) = (@) = (an-m) = Iy

showing the separability of Z;.. O

Corollary A.11. If one of Iy, I\(\(I)-)III’ Iy and II(I(I)?\H/ is reflexive, then
all of them are reflexive and we have the separability I). = I\(\(I)-)III’ Iy =
II(I(I)?\H” We also get the same conclusion when one of .|, I\(\(I)-)III’ Iy and

II(I(I)-) | 48 uniformly convez.

Proof. The proof of Proposition A.10 actually shows

the reflexivity of Zj.;;| = the reflexivity of I\(\(I)-)III’

and the separability of Z; .,
the reflexivity of I\(\(I)-)III = the reflexivity of Z;.-

and the separability of Z ..

Application of these to |||- ||| and ||| -|||" easily shows the first statement while
the second statement follows from the first and (i). O

A.6 Fourier transform of 1/cosh®(t)

The Fourier transform of 1/ cosh®(¢) for & > 0 can be found in standard tables

of Fourier transforms (see [65, p. 33] for instance). However, the authors are

unable to find details in the literature so that computations are given here.
Since the function in question is even, we note

° 1 ; °° cos(st)  cos(st)
I = ——— e"tdt = ———dt =2¢ ———dt.
/ o cosh™ () © / + cosh?(¢) / o (et

The change of variables ¢ = %log (ﬁ) (hence % =

gives us




A.6 Fourier transform of 1/cosh®(¢)
Notice

cos(£ log(1%:)) = cos(% log x) cos(% log(1 — x))
+ sin(% log x) sin(% log(1 — x)),

2 = 8% cos(Im 2 log ) + izR¢#sin(Im 2 logz) (for = > 0).
Based on these we easily observe
22 N (1—2)2 ' cos($log(1%)) =Re(z2 1+ (1—2)s7177%),

and consequently

1 1S (o3 s
I =2"'Re (/ r2 It (1 —g)2 7177 dx) )
0
The integral here is

p(e i a i\ _IE+3)I(E-3)
272

2 2

in terms of the B-function (and the I'-function), showing

I= % X Re(F(% + %)F(% - g))

139

Note I'(zZ) = I'(z) by the Schwarz reflection principle so that the above for-

mula actually means

SN2
o s
rf=+=

> 1 , 2a-1 1+
[t s 2 (1)
—o0 cosh'/*(at) al'(1)

oo a—1
/ L etdt = 2 X
oo COSh™(?) I'(@)

or equivalently,

(A.10)
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