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1. Introduction

Throughout this paper, let R = (—o0, 00) and R = [0, c0).
The following inequality holds for any convex function f defined on R and a,b € R witha <b

b
f(a;b)gbiaL f(x)dxgw. (1.1)

Both inequalities hold in the reversed direction, if f is concave on [a, b]. The inequality (1.1) is well-known
in the literature as Hermite-Hadamard’s inequality. We note that the Hermite-Hadamard’s inequality may
be regarded as a refinement of the concept of convexity and it follows easily from Jensen’s inequality. The
classical Hermite-Hadamard’s inequality provides estimates of the mean value of a continuous convex
function f : [a,b] — R.

In [2], Dragomir considered convex functions on the co-ordinates defined in a rectangle from the
plane.

Definition 1.1 ([2]). Let A := [a, b] x [c, d] be the bidimensional interval in R? with a < b and ¢ < d. The
function f : A — R is said to be convey, if the following inequality

fAx+ (1 —=2A)z, Ay + (1 —A)w) < Af(x,y) + (1 —A)f(z,w),

holds for all (x,y), (z,w) € A and A € [0, 1].
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Definition 1.2 ([2]). A function f: A := [a,b] x [c, d] € R? — R will be called convex on the co-ordinates
with a < b and ¢ < d, if the partial mappings fy : [a,b] = R, fy(u) := f(u,y) and fx : [c,d] = R, fy(v) =
f(x,v) are convex where defined for all y € [c, d] and x € [a, b].

A formal definition for co-ordinated convex functions may be stated as follows.

Definition 1.3. Let A := [q,b] x [c, d] be the bidimensional interval in R with a < band ¢ < d. A
function f : A — R will be said to be convex on the co-ordinates on A, if the inequality

fltx+ (1—t)zAy + (1 —A)w)
SEAf(x, y) + (1 = A)f(x, w) + A (1 —t)f(z,y) + (1 —t)(1 = A)f(z,w),
holds for all (x,y), (x,w), (z,y), (z,w) € A and t,A € [0, 1].
In [2], Dragomir also obtained the following inequalities of Hadamard type.

Theorem 1.4. Suppose that f : A = [a,b] x [c,d] € R? — R is convex on the co-ordinates on A with a < b and
¢ < d. Then one has the inequalities

a+b c+d 17 1 (° c+d 1 (4 /a+b
<z - - R
f( 2 ' 2 >\2{b—aLf<x' 2 >dx+d—cjcf< 2 ’y>dy}
1 b rd
<—o—— f(x,y)dxd
(b—a)(d—c)LL Dyl
1 1 (° 1 (°
<D | -
< [b — L f(x, c)dx + - L f(x, d)dx

d

+ 1 de( )d +—1 Jf(b )d
d—c . YT c i

<f(a,c) +f(a,d) +f(b,c) +f(b,d)
= 4

The above inequalities are sharp.

Recently, several extensions and generalizations have been considered for classical convexity. A sig-
nificant generalization of convex functions is that of operator convex functions introduced by Dragomir
in [5].

We review the operator order in B(H) and the continuous functional calculus for a bounded self-
adjoint operator. For self-adjoint operators A,B € B(H), we write A < B, if (Ax,x) < (Bx,x) for every
vector x € H, we call it the operator order.

Let A be a bounded self-adjoint linear operator on a complex Hilbert space (H; (.,.)). The Gelfand map
establishes a x-isometrically isomorphism ® between the set C(Sp(A)) of all continuous complex-valued
functions defined on the spectrum of A, denoted Sp(A) and the C*-algebra C*(A) generated by A and the
identity operator 14 on H as follows (see for instance [20, p.3]). For any f,g € C(Sp(A)) and any «, 3 € C,
we have

(i) ®(af+pg) = xd(f) + RO (g);
(i) @(fg) = @(f)®(g), and O (f*) = O(f)*;
(ii) @ (F) [|=] fll = sup,cspn, | F:
(iv) @©(fp) =1y, and @ (f1) = A, where fo(t) =1 and f1(t) =t for t € Sp(A).

With this notation, we define
f(A) :=@(f), Vfe C(Sp(A)),

and we call it the continuous functional calculus for a bounded self-adjoint operator A.
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If A is a bounded self-adjoint operator and f is a real-valued continuous function on Sp(A), then
f(t) > 0 for any t € Sp(A) implies that f(A) > 0, i.e., f(A) is a positive operator on H. Moreover, if both f
and g are real-valued functions on Sp(A) such that f(t) < g(t) for any t € Sp(A), then f(A) < f(B) in the
operator order in B(H).

A real-valued continuous function f on an interval I C R is said to be operator convex (operator
concave), if the operator inequality

f((1—=A)A+AB) < (Z)(1—A)f(A) +Af(B),

holds in the operator order in B(H), for all A € [0,1] and for every bounded self-adjoint operators A and
B in B(H) whose spectra are contained in I.

In [5], Dragomir gave the operator version of the Hermite-Hadamard inequality for operator convex
functions.

Theorem 1.5. Let f : I C R — R be an operator convex function on the interval 1. Then for any self-adjoint
operators A and B with spectra in 1, we have the inequality

A+B\ 1[ (3A+B A+3B
f( 2 )<2[f( 4 )”( 4 )}
1
gJ 1 [f(A+B> +f(A)+f(B)}  f(A)+1(B)

— < -
. f(tA+ (1 —1)B)dt < 5 >

(1.2)

Some inequalities of Hermite-Hadamard type were also obtained in [1, 3, 4, 6-8, 11-14, 16-19, 21] and
plenty of references therein.

Motivated by the above results we investigate in this paper operator convex functions on the co-
ordinates and the associated Hermite-Hadamard type inequalities.

2. Operator convex function on the co-ordinates

Let I, I, be real intervals and let f : I} x I — IR be a Borel measurable and essentially bounded
function. Let X = (Xj,X3) be a 2-tuple of bounded self-adjoint operators on Hilbert spaces H;, Hp such
that the spectrum of X; is contained in I; for i = 1,2. We say that such a 2-tuple is in the domain of f. If

xizj ME(dN), i=1,2,
I.

1

is the spectral decomposition of X; where E; is a bounded positive measure on I;, we define
)= | DM (@) @ Ealdhs),
Il X IZ

as a bounded self-adjoint operator on the tensor product H; ® Hy. If the Hilbert spaces are of finite
dimension, then the above integrals become finite sums and we may consider the functional calculus for
arbitrary real functions. This construction have the property that

(X1, X2) = 1(Xq1) ® f2(X2),

whenever f can be separated as a product f(tq,tz) = f1(t1)f2(t2) of two functions each depending on only
one variable.

With above functional calculus, we say that a function f : I; x I — R is said to be operator convex, if
f is continuous and the operator inequality

fEX+ (1 —1)Y) < tf(X) + (1 —t)f(Y),
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holds for all 2-tuples of self-adjoint operators X = (X1,X2) and Y = (Y1, Y2) in the domain of f acting on
any Hilbert spaces H;, Hy and for all t € [0, 1].

For some fundamental results on operator convex and operator monotone functions of several vari-
ables, see [9, 10, 15] and the references therein

Now we define the operator convexity on the co-ordinates.

Definition 2.1. A continuous function f: I; x I, € R?> — R is called operator convex on the co-ordinates,
if the partial mapping fx, : I1 = R, fx,(u) := f(u, X)) and fx, : b = R, fx,(v) := f(Xy,v) are operator
convex where defined for all operators X, € B(H,) and X; € B(H;) whose spectra are contained in I, and
I, respectively.

The following is a formal definition of the co-ordinated operator convex function.

Definition 2.2. A continuous function f : Iy x I, € R? — R is said to be operator convex on the co-
ordinates, if the operator inequality

f(tA+ (1 —t)C,AB + (1—A)D)
SEAM(A, B) +t(1— A)f(A, D) + (1 —t)Af(C,B) + (1 —1t)(1— A)f(C, D),

holds for all t,A € [0,1] and 2-tuples of self-adjoint operators (A,B), (C,B), (A,D), and (C,D) in the
domain of f acting on any Hilbert spaces Hy, Ho.

The following lemmas hold:

Lemma 2.3. Every operator convex mapping f : Iy x Io C R? — R is operator convex on the co-ordinates, but the
converse is not generally true.

Proof. Suppose that f is operator convex mapping on I x I. Consider fx, : I} = R, fx, (u) := f(u, X2).
Then for all t € [0, 1] and operators A, C € B(H;) with spectra in I;, one has

fx, tA+(1—-1)C) =f(tA+ (1 —t)C, tXo + (1 —t)X3)
< (A, X)) + (1 —1)f(C, X5)
= tfx,(A) + (1 —1)fx,(C),

where X, € B(H2) with spectra in I,. It shows the operator convexity of fx,.

The fact that fx, : I, = R, fx, (v) := f(Xy,V) is also operator convex on I, for all operators X; € B(H;)
with spectra in I; goes likewise and we shall omit the details.

Now we consider the function of two variables f : [0,1]> — Ry given by f(r1,1m2) =11 x 1. It is obvious
that f is operator convex on the co-ordinates but is not operator convex on [0, 1]2.

Indeed, choosing A =D =1y,B = C =0y and t € [0, 1], we write

f(tA+ (1 —1)C,tB + (1 —t)D) =(tA + (1 —t)C) ® (tB + (1 — t)D)
—t(1-t)A®D =t(1—t)1n,

and
tf(A,B)+ (1—t)f(C,D) =tA®@B+ (1—t)C®D =0y.
Thus, for all t € (0,1), we know
f(tA+(1—1)C,tB+ (1 —t)D) > tf(A,B) + (1 —t)f(C,D),

which shows that f is not operator convex on [0, 1]2. Lemma 2.3 is thus proved. O
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Lemma 2.4. Let f: I; x I € R? — R be a continuous function on 1y x Ip. Then for operators (A,B),(C,D) €
B(H1) x B(Ha) with spectra in 11 x Ip, the function f is operator convex on the co-ordinates for operators in
[A, Cl:={tA+ (1 —1t)C} x [B,D] :={AB + (1 — A)D} if and only if the function defined by

(pX,A,B,C,D (t/ )\) = <f(tA + (1 - t)C/ AB + (1 - )\)D)X/ X>r
is convex on the co-ordinates on [0, 1] x [0, 1] for every x € H with ||x| = 1.

Proof. Suppose that f is operator convex on the co-ordinates for operators in [A, C] x [B, D], then for any
t1,t2,A1,A € [0,1] and a4, i = 0 with o3 + B3 =1 for i = 1,2, we drive

©x,AB,c,0 (01t + Brta, coAr + BoAr) =(f(aq (1A + (1 —11)C) + B1(t2A + (1 —12)C),
®2(A1B + (1 —2A1)D) 4 B2(A2B 4 (1 —A2)D))x, x)
<oqo(f(ttA+ (1 —t1)C,AB+ (1 —A1)D)x,x)
+ 01 Bo(f(t1A + (1 —t1)C, A2B + (1 —A2)D)x, x)
+ Broo(f(t2A + (1 —t2)C, AB + (1 —A1)D)x, x)
+ B1B2(f(t2A + (1 — t2)C, AB + (1 — A2)D)x, x)
=x102@x,A,B,C,D (t1, A1) + x1B2¢x,A,B,c,D (t1,A2)
+ B1o2@x,A,B,c,D(t2, A1) + B1B29x,A,B,c,D(t2, A2).

It shows that @4 A B,c,p(t,A) is convex on the co-ordinates on [0, 1] x [0, 1].
Let now ¢« A B,c,p(t,A) be convex on the co-ordinates on [0,1] x [0,1] and E = 1A+ (1 —t;)C, F =
A+ (1—1t)C, M = B+ (1 —A1)D and N = AB + (1 —Ay)D for any ty,t,A1,A2 € [0,1]. Fixing
€[0,1],1=1,2, we find

(f(y1E+ (1 —v1)FyaM + (1 —v2)N)x, x)
=({f((yit1 + (1 —y1)t2) A+ (1 —y1t1 — (1 —y1)t2)C,
(Y2A1 + (1 —=v2)A2)B + (1 —v2M — (1 —v2)A2)D)x, X)
=@x,A,B,C,D (Vit1 + (1 —vy1)t2, v2M + (1 —v2)A2)
<Y1Y29x,A,8,¢,D (t1, A1) +V1(1 —v2)©x,A,B,c,D(t1,A2)
+ (1 =v1)v20x,A,8,c,D(t2, A1) + (1 —v1) (1 —v2) @x,A,B,c,D(t2, A2)
=Y1v2(f(E, M)x, %) +v1(1 —v2)(f(E, N)x,x)
+ (1 —vy1)v2(f(F, M)x, x) + (1 —v1) (1 —v2) (f(F, N)x, x).

Hence f is operator convex on the co-ordinates and the proof of Lemma 2.4 is complete. O

3. Hermite-Hadamard type inequalities for operator convex functions on the co-ordinates

In this section, we obtain some new inequalities of Hermite-Hadamard type for the co-ordinated
operator convex functions.

Theorem 3.1. Suppose that a continuous function f : Iy x I, € R?> — R is operator convex on the co-ordinates
for all 2-tuples of self-adjoint operators in the domain of f acting on any Hilbert spaces Hy, Ha. Then we have the
inequalities

f<A+C B+D) 1[

1 B+D A+C
5 5 <3 J (tA+(1—t)C 2)dt~|—L < LB+ (1—A )D>d)\]
<

0 2
1

1
JJfﬁA+¢L—UQAB+u—Ammmﬂ
0JO
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1

1
<1U f(tA+(1t)C,B)dt+J ftA+(1-t)C D)at
4] 0

1 1
J f(A,AB+ (1—A)D)dA + | £(C,AB+ (1—A)D)dA (3.1)
0 0

f(A,B) + f(A, D) +f(c B) + f(C,

\

where (A,B), (C,D) € B(H;) x B(Hy) with spectra in Iy x Ip.

Proof. Since the spectrum of tA + (1 —t)C and AB + (1 —A)D are contained in the intervals I; and I,
respectively, and f is continuous, the operator valued integrals f(l) f(tA 4+ (1—t)C)dt, fé f(AB+(1—A)D)dA
and [§ [, f(tA+ (1—t)C,AB + (1—A)D)dtdA exist.

From the co-ordinated operator convexity of f and the inequality (1.2) it is easy to see that

1
f(A;C ?\B+(1—7\)D> <J F(tA + (1 —t)C,AB + (1 —A)D)dt
0

_f(AAB + (1= A)D) +f(C,AB + (1 —A)D)
AN 2 .

Integrating this inequality on [0, 1] over A, we deduce

1 p1
J f<A+C AB + (1—A)D >d7\ <J J F(tA + (1—1)C,AB + (1 — A)D)dtdA
2 0 Jo (62)

1 !
<= U f(A,AB + (1 —A)D)dA +J f(C,AB + (1 —%)D)d?\} :
0

0

N

By a similar argument we get

1 1 p1
J f<tA+( t)C, BZD>dt <J J f(tA + (1—1)C,AB + (1— A)D)dtdA

0 0 Jo 1 (3.3)

1
<% U f(tA + (1—t)C,B)dt~I—J

ftA + (1—-1)C, D)dt} .
0 0

Summing the inequalities (3.2) and (3.3) and dividing by 2, we get the second and the third inequalities
in (3.1).
Also, by Hermite-Hadamard type inequality (1.2), we observe

1
B+ D A+C B4+D
J (tA—i—(l—t)C +>dt>f<+,+>,
. 2 2 2

and

J f<A+C AB + (1—7\)D)d7\ > f(M,M>,
2 2 2

which give, by addition, the first inequality in (3.1).
Finally, by the same inequality we can also state

1
J f(tA + (1—1)C,B)dt < f(A,B) ;—f(C,B),
0
1
J f(tA+ (1 - 0C, D)t < (ADIEACD)
0
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Ll f(A,AB+ (1 —A)D)dA < f(A,B) —;f(A,D),
and

E f(C,AB+(1—A)D)dA < f(C,B) —|2-f(C’ D),
which give, by addition, the last inequality in (3.1). The proof thus is complete. O

Theorem 3.2. Suppose that continuous functions f,g: I; x I, C R? — R are operator convex on the co-ordinates
for all 2-tuples of self-adjoint operators in the domain of f, g acting on any Hilbert spaces Hy, Hp. Then for any
self-adjoint operators (A, B), (C,D) € B(H;) x B(Hy) with spectra in 1 x I, we have the inequalities

1 1
J J (f(tA+ (1—t)CAB+ (1 —=A)D)x, x){(g(tA+ (1 —t)C,AB + (1 —A)D)x, x)dtdA

0 Jo (3.4)
_4U(A,C,B,D)+V(A,C,B,D)+2P(A,C,B,D)

~ 36 7

holds for any x € H with ||x|| = 1, where

U(A,C,B,D) =(f(A,B)x,x)(g(A, B)x,x) + (f(A,D)x,x)(g(A, D)x, x)

+ (f(C,B)x, x)(g(C,B)x, x) + (f(C,D)x,x)(g(C, D)x, x), (3:5)
V(A,C,B,D) =(f(A,B)x,x){(g(C,D)x, x) + (f(A, D) x)(g(C, B)x, x) (3.6)
+ (f(C,B)x,x)(g(A, D)x,x) + (f(C,D)x, x)(g(A, B)x, x),
P(A,C,B,D) =(f(A,B)x,x){(g(A,D)x,x) + (f(A, B)x, x><g(C, X, X)
+ (f(A,D)x, x){g(A, B)x,x) + (f(A,D)x,x){(g(C, D )x, x) (3.7)
+ (f(C,B)x,x){(g(A, B)x,x) + (f(C, B )x, x)(g (C,D)x,x)
+ (f(C,D)x,x){(g(A, D)x,x) + (f(C,D)x, x){g(C, B)x, x).

Proof. Since f, g are operator convex on the co-ordinates, for every t, A € [0,1] we drive

(f(tA 4+ (1—t)C,AB+ (1—A)D)x,x)(g(tA + (1 —t)C,AB + (1 —A)D)x, x)
SEEA2(F(A, B)x, x){(g(A, B)x, x) + t2A(1 — A)(f(A, B)x, x)(g(A, D)x, x)
+1t(1— t)?\2<f(A, B)x,x)(g(C, B)x, x) +tA(1—t)(1 —A){f(A,B)x,x)(g(C, D)x, x)
+t2A(1 = A)(f(A, D)x, x)(g(A, B)x, x) + t2(1 — A)2(f(A, D)x, x)(g(A, D)x,x)
+ (1 —t)A(1 = A){f(A, D)x,x)(g(C, B)x,x) +t(1 —t)(1 —A)3(f(A, D)x,x)(g(C,D)x, x) (3.8)
+t(1 —t)AX(F(C, B)x, x)(g(A, B)x,x) + t(1 — t)A(1 — A)(f(C, B)x,x)(g(A, D)x, x)
+ (1 —1)2A%(f(C, B)x, x)(g(C, B)x,x) + (1 — t)2A(1 — A)(f(C, B)x,x)(g(C, D)x, x)
+t(1 —t)A(1 —=A){f(C,D)x,x){(g(A,B)x,x) + t(1 —t)(1 — )\)2<f(C, D)x,x)(g(A, D)x, x)
+ (1 —1)2A(1 = A){f(C,D)x,x)(g(C, B)x,x) 4+ (1 —1)?(1 — A)?(f(C, D)x, x)(g(C, D)x, x).

Integrating both sides of (3.8) over t,A € [0,1], we get the required inequality (3.4), which completes the
proof of Theorem 3.2. O

Theorem 3.3. Suppose that continuous functions f,g: I; x I, C R? — R are operator convex on the co-ordinates
for all 2-tuples of self-adjoint operators in the domain of f, g acting on any Hilbert spaces Hy, Hp. Then for any
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self-adjoint operators (A, B), (C,D) € B(H;) x B(Hy) with spectra in 1y x I, we have the inequalities

f A+CB+D x A+C B+D x
7 ’ 2 % g 2 ’ 2 ’

1l
J J (f(tA + (1 —t)C,AB + (1 —A)D)x, x)(g(tA + (1 —t)C,AB + (1 —A)D)x, x)dtdA  (3.9)

1
<=
4

SU(A C,B,D)+8V(A,C,B,D)+7P(A,C,B,D)
144 !
holds for any x € H with ||x|| = 1, where U(A, C,B, D), V(A,C,B, D) and P(A, C, B, D) are defined in (3.5), (3.6)
and (3.7), respectively.

Proof. Using the co-ordinated operator convexity of f, g, for every t,A € [0, 1] we can write

(ATCBED A+C B4+D
(552 )P 2 ))
i[(f(t}\—i— (1—1)C,AB+ (1—A)DJx, %) + (FtA + (1—1)C, (1 — A)B +AD)x, x)
+ (f((1—=t)A+tC,AB+ (1 —A)D)x,x) + (f((1 — t)A +tC, (1 —A)B +AD)x,x)]

f(tA+ (1 —1)C, (1—A)B+AD)x, x)(g(tA + (1 —1)C, (1—A)B + AD)x, x)
f((1—t)A +tC,AB+ (1 —A)D)x,x)g((1 —t)A +tC,AB + (1 —A)D)x, x)

!

[(f(tA+ (1—t)C,AB+ (1 —A)D)x,x){(g(tA + (1 —t)C,AB + (1 —A)D)x, x)
f((1—t)A+tC, (1—A)B+AD)x,x){(g((1 —t)A+tC,(1—A)B+AD)x,x)]
1

(

(
f{t A2[(£(A, B)x,x)(g(A, D)x, x) + (f(A, B)x, x) (g
f(A,B)x,x){g(C, B)x,x)] +12(1 —A)Z[(f(A,D x,x)(g(A, B)x, x)
f(A,D)x,x)(g(C,D)x,x) + (f(A,D)x,x)(g(C, B)x, x)}
1—t)*A%[(f(C, B)x,x)(g(C, D)x,x) + (f(C, B)x,x)(g(A, B)x,x)
f(C,B)x, x)(g(A, D)x,x)] + (1 —t)*(1 —A)2[(f(C, x)(g(C, B)x, x)
f(C,D)x,x)(g(A,D)x,x) + (f(C,D)x, x){(g(A,

1—t)N*[(f(A, B)x, x)(g(A, D)x,x) + (f(A, B

C,D)x,x)

D)x,
B)x, x)]

(
f(A,B)x, x)(g(A, B)x,x) + (f(C, B)x,x)(g(C,D)x,x) + (f(C, B)

(

(

(

(

(

t )x,%)(g(C, D)x,x)

( ( ) % x){g(A, D), %) (3.10)
(f(C,B)x,x)(g(C, B)x,x)] + t*A(1 —A) [(f(A, B)x,x)(g(C, B)x, x)
(f(A,B)x,x)(g(C,D)x,x) + (f(A, B)x,x)(g(A, B)x, x) + (f(A, D)x,x)(g(C, D)x, x)
(f(A,D)x,x){(g(A,D)x,x) + (f(A, D)x,x)(g(C, B)x,x)]

t

(

(

(

+

1—1)(1—A)?[(f(A,D)x,x

—

2{(g(C,B)x, x) + (f(A,D)x,x)(g(A, D)x, x)
(A, D)x,x){(g(A,B)x,x) + (f(C,D)x,x)(g(C,D)x,x) + (f(C, D)x, x)(g(A, B)x, x)
f(C, D)X,X><9(C,B)X,X>] +(1— )27\(1—7\)[<f(C B)x,x)(g(A,D)x, x)
(C,B)x, x)(9(C, B)x,x) + (f(C, B)x, x)(g(A, B)x,x) + (f(C, D)x,x)(g(C, D)x, x)
+ (f(C,D)x, x){(g(A,B)x,x) + (f(C,D)X,X><g(A,D)X,X>] +t(1—t)A(1 —7\)(P—|—U)}.

We integrate both sides of (3.10) over t, A € [0, 1] and obtain the required inequality (3.9), which completes
the proof of Theorem 3.3. O
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Theorem 3.4. Suppose that continuous functions f, g : I; x I, C R? — R are operator convex on the co-ordinates
for all 2-tuples of self-adjoint operators in the domain of f, g acting on any Hilbert spaces Hy, Hp. Then for any
self-adjoint operators (A, B), (C,D) € B(Hy) x B(Hy) with spectra in 1y x I, we have the inequalities

1 rl
<f(A+C,B+D)x,x>J J (g(tA + (1—)C,AB + (1 — A)D)x, x)dtdA

2 2 0 Jo
1 rl
+ <9<A;C,B;D>X,X>J J (F(tA + (1 —1)C,AB + (1 — \)D)x, x)dtdA (3.11)
0Jo
1 rl
<;J J (F(tA + (1= 1)C,AB + (1— A)D)x, x) (g(tA + (1 — )C,AB + (1 — A)D)x, x)dtdA
0Jo
+5U(A,C,B,D)+8V(A,C,B,D)+7P(A,C,B,D)

72

holds for any x € H with ||x|| = 1, where U(A, C,B, D), V(A,C,B, D) and P(A, C, B, D) are defined in (3.5), (3.6)
and (3.7), respectively.

Proof. By the co-ordinated operator convexity of f, g, for every t,A € [0, 1] we observe that

<f<A+C B+D>X X>
2 72 ’

%[(f(tA—H —1)C,AB+ (1—=A)D)x,x) + (f(tA+ (1—1t)C, (1 —A)B +AD)x, x)

+ (f(1 = t)A+tC,AB + (1 —A)D)x,x) + (f((1 —t)A +tC, (1 —A)B+AD)x,x)],
and

A+CB+D

(o552

1[<g(tA+(1—t)C,>\B+(1—7\)D)x,x>+<g(tA+(1—t)C,(l—)\)B+?\D)x,x)
+(g((1=t)A+tC,AB + (1 —A)D)x,x) + (g((1 —t)A + tC, (1 — A)B +AD)x, x)].

N
—_

We multiply by one under the other and by one across the other of the above inequality and then we add
these inequalities, so we obtain

i<f<A—£C,B—;D)X,X> [(g(tA +(1—t)C,AB+ (1 —=A)D)x,x)

+(g(tA+(1—1)C, (1 —A)B+AD)x,x) + (g((1 —t)A +tC,AB + (1 —A)D)x, x)

1 A CB D
g((1—t)A+tC, (1 ?\)B+7\Dxx +< ( + + >x,x>

o~

+
[(f(tA+(1—t)C,AB+ (1— )\)) x) + (f(tA —1)C (1—7\)B+)\D) x)
(f((1—t)A+tC,AB+ (1—-A)D >+<f((1—tA+tC( —A)B +AD)x, x)]
[(F(tA+ (1 —t)C,AB + (1 —A)D)x, x) + (f(tA + (1 —t)C, (1 — A)B + AD)x, )
( xx)+

X

+

1

S8

+{(f(1—t)A+tC,AB+(1—A)D (f((1 = t)A+1tC, (1 —A)B + AD)x, x)]
x [(g(tA+ (1 —=t)C,AB + (1 —=A)D)x,x) + (g(tA + (1 —t)C, (1 —A)B + AD)x, x)
+(g((1—t)A +tC,AB+ (1—-A)D x,x> (g((1—t)A+tC,(1—=A)B+AD)x,x)].

From the same calculation as in (3.10), we may get (3.11). The details are omitted. O
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