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RESOLVENT AVERAGE ON SECOND-ORDER CONE
Sangho Kum

Abstract. Recently Bauschke et al. introduced a very interesting and new
notion of proximal average in the context of convex analysis, and studied
this subject systemically in [3—7] from various viewpoints. In addition, this
new concept was applied to positive semidefinite matrices under the name of
resolvent average, and basic properties of the resolvent average are success-
fully established by themselves from a totally different view and techniques
of convex analysis rather than the classical matrix diagonalization [8]. In-
spired by their works and the well-known fact that the second-order cone is
the other typical example of symmetric cone, we study the resolvent average
on second-order cone, and derive corresponding results in a different manner
from Bauschke et al. [8].

1. INTRODUCTION AND PRELIMINARIES

Recently Bauschke et al. [5] proposed the following interesting and new notion
of proximal average of convex functions.

Definition 1. Let f = (f1,...,fm) and A = (A1,..., Ay) Where all f; :
R™ — (—o0, +0o0] are proper convex lower semicontinuous and A;’s are positive
real numbers with Ay +---+ A, = 1. Let q = 2 || - ||? be the quadratic energy
function and x be a positive number. Then the A-weighted proximal average of f
with parameter p is

PulfsN) =AM x (it p*Q)0 D x (fi +pxq) — pxq
— ()\1(f1 +M_1Q)*+"'+)‘m(fm+u_1 Q)*)*—/flq

where * stands for the Fenchel conjugate, and the epi-multiplication and the infimal
convolution (or epi-addition) are denoted by * and [J, respectively. Their motivation
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for the new object originally came from fixed point theory [2], and recent systematic
studies were accomplished in [3-7] from various viewpoints. The striking feature of
the proximal average lies in the fact that it provides a parametric family of convex
functions that continuously transform one convex function into another even when
the domains of the functions do not intersect, so that it may avoid serious defects
of the well-known arithmetic average and epigraphical one while we are averaging
convex, lower semicontinuous functions in the framework of convex analysis and
optimization problems [5].

On the other hand, this new concept was applied to positive semidefinite ma-
trices under the name of resolvent average, and basic properties of the resolvent
average are successfully established by themselves from a totally different view and
techniques of convex analysis rather than the classical matrix diagonalization [8]. As
is well known, there are two typical examples of a symmetric cone which are useful
in the theory of optimization: the one is the cone of positive semidefinite matrices
and the other is the second-order cone [1, 10]. Inspired by the work of Bauschke
et al. [8] and this observation, we study the resolvent average on second-order
cone in terms of symmetric cones, and present corresponding results in a different
manner. An elementary and useful approach exploiting some intrinsic properites of
second-order cone is proposed in this paper.

Now let us take a brief look at standard definitions and terminologies concerned
with the second-order cone (in short, SOC). First, recall that SOC is the closed
convex cone

K= {(1‘1,%‘2) eR xR ! ‘ HxQH < 1‘1} .

Then the Lowner partial order on R™ induced from K is defined by x < y <=
y—x e€K,and z < y :<= y — z € intKC. Also note that the Euclidean space R"
with the Jordan product defined by

roy = ((z,y), T1y2 + y172)

is a Euclidean Jordan algebra equipped with the standard inner product (-, -) where
= (21,22), ¥y = (y1,y2) € RxR""L. (For further details concerning a Euclidean
Jordan algebra V/, readers may refer to [10]). For each z = (z1,22) € R x R*~1,
the determinant and the trace of = are defined by

det(z) = 23 — ||z2)|?, tr(z) = 2x1.

In addition, z is said to be invertible if det(x) # 0. In this case, « has a unique
inverse y in the sense that x oy = y oz = e where e = (1,0, ---,0) is the unit
element of the Euclidean Jordan algebra V' = (R"™, o). In fact, we have

1 1

=X = 55— 15X, —X2).
O
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From the definition of determinant, it immediately holds
det(z +y) = (z1+ 1)* — |22 + o* = det(z) + det(y) + 2(z1y1 — (w2, 40)).

This simple equality is very useful, so it often appears in this paper. We close
this section with mentioning a reference [9] by Chen containing many interesting
properties of determinant and trace in the context of the second-order cone K.

2. THE RESOLVENT AVERAGE OF TWO VARIABLES

Lete = (1,0,---,0) be the unit element of the Euclidean Jordan algebra V' =
(R™,0). Leta, b= 0, (namely, a, b € ) and 0 < A < 1, u > 0 be real numbers.
Define the resolvent average R (A, 1 — A; a,b) of a and b with the parameter y to
be

-1
e\ -1 €e\—-1 e
RuM1=Xa,b)=(Aa+—) +Q=X)(b+— ) - —.
il )= (Mt D7+ a-N 6+ D) ‘
Along the corresponding results regarding positive semidefine matrices due to
Bauschuke et al. [8], we first write down some elementary properties of the resolvent

average R, (X, 1 — A; a,b) with proofs, for the sake of completeness.
Proposition 1. Leta=c>=0and b = d > 0. Then
Ru(A1 =X a,b) = Ru(A\ 1= X e, d).
Moreover, if additionally either a > ¢ or b > d, we have
Ru(M1 =X a,b) = R\ 1=\ e, d).

Proof. For u > 0, clearly a—l—ﬁ tc—i—ﬁ > 0, and b+§ td+ﬁ > 0 so that

0<(a+) 7 2+ and 0< b+ )T 2@+ 57

I I I I
Hence we get

-1 -1

(1) 0<A(a+;) +(1—)\)(b+;)_ jA(c+;) +(1—)\)(d+;)_.

Note that for z,y > 0, by Chen [9, Proposition 3.3]

Ty & ot <yt

=Yy & x_1<y_1.

It follows from (1) and the first equivalence that

Ru(M1—Aia,b) = Ru(\ 1= Ase,d).
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In addition, by the second equivalence, we obtain analogously that
RN 1= X a,b) = R\ 1= X ¢, d)
if additionally either a > ¢ or b > d. [ ]
As an immediate consequence, we obtain the following.
Corollary 1. Let a, b= 0. Then
Ru(M1— X a,b) >0
Proof. Taking ¢ = d = 0 in Proposition 1 yields the result. ]

From now on, unless otherwise specified, a, b = 0 is assumed and the abbrevi-
ation d(z) is used for det(x).

Proposition 2. For any a, b = 0, we have
d(a) a1 d(b) p1

W) e+ =705 d(a+0b)
B d(a+b)
(i) d(a™' +b71) = d(a)d(b)
o d(b) d(a)
(i) (™" + 0707 = 20 Gt h)
Proof.
) B 1 (a1, —ag) + (b1, —b2)
(1) (a+b) 1 = d(a+b)(a1+bl,—a2—b2) = ! d2(a—|—b)1 2
_ d(a) ot d(b) p1
d(a+0b) d(a+ )
(i)  da '+ =d@) +db ) +2((a )1 (b7 — (a2, (071)2))
1 R arby (ag, b2)
~ I " aw) +2<d<a>d<b> a(a >d<b>>
_ d(a) +d(b) + 2(a1b1 — (ag, by))
d(@)d(b)
_d(a+b)
= d(a)d(b)
(i) (e t+bH7l= d(a™) a+ d) b

dla=t+b-1) " d(a=t+b71)
L d(a)d(b) 1 d(a)d(b) 1
~dla+b)d@)” T da+b)d)
d(b) d(a)
RN ICETOK
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where the first equality comes from (i) and the second follows from (ii). =

Theorem 1. (Self-duality of resolvent average).
numbers 0 < A < 1 and p > 0, it holds

For any a, b > 0, positive
Ru(A1=Xa,0)] ' =R, (A, 1= Xa” !, 071,
To prove Theorem 1, we need three nontrivial equalities more as follows:

Proposition 3. For any a, b > 0, positive numbers 0 < A < 1 and p > 0, we

get
(4) d(b~ + pe)

A1 = N)2d(5(a " + pe) + 75 (071 + pe))

_ p ~_Ad(a)

T ANa+ )T F (- N0+ o) —pe) dlat D)
(i4) d(a_l + pe)

N (a5 pe) + Ly 6+ )

- I (1—\)d(b)

dMa+ )T+ 1 =N)b+) T —pe) db+E)

Proof. (i) First, we observe that

2u ai by
d0a)d(T=2b) T RA =2 T AI=N) (Ad(a) Tz A)d(b))
_d(Aa+ (1= N)b) + p2d(a)d(b) + 2u(Xbird(a) + (1 — N)ayd(b))
N A2(1 — X\)2d(a)d(b) '
where the second equality is due to Proposition 2(ii). By (2), we see that

LHS of (i) = %
, N2(1 = \)2d(a)d(b)
d(Aa + (1= A)b) + p2d(a)d(b) + 2u(Abid(a) + (1 = A)aid(b))
(3) A2d(a)d(b + =)
~dha+ (1= \b) + p2d(a)d(b) + 2 ()\bld(a) (1= Nard(b))
A\2d(a)d (b + =)
M,
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where the second equality follows from Proposition 2(ii) and

My = d(Aa+ (1= \b) + p2d(a)d(b) + 2pu(Abyd(a) + (1 — N)ayd(b)).

Secondly,
d()\(a—i-;) + 1=+ -) —ue)
:d<(§(a+§)) 1+($(b+5))‘1—ue>
B d(x(a+£)+ 250+ %)) )
T d(F e+ D)0+ ) "
(4) A 1 1) 1
—2p d(a+ﬁ)(“1+ )+d(b+§)(bl+ﬁ)>
A= N(a+ £)+Ab+5)) +pPda+ £)d(b+ )
d(a—l—ﬁ)d(b-ﬁ-ﬁ)
(Mar + )b+ 5) + (1= V(b1 + )d(a+ §))

—2u
From (4), we have

(5) RHS of (i) = Z

where
My = d((1 = Na+ b+ 2) + p2d(a+ E)d(b + z)
—2p(Aar + )b+ )+ (1= N (b1 + L)+ )

By (3) and (5), it suffices to check that M; = M. Put d(a) = «, d(b) =
and Y= a1by — <a2, bg>. Then

(6) My = Na+ (1= X228+ 271 — Ny 4+ 2u(\bra+ (1 — NaiB) + afp?

2((1 — )\)al + Ab1)

1
M, :(1—)\)2a+)\2ﬁ+2)\(1—)\)fy+ﬁ+

9 1 2a1 1 2[)1>
(7) +u <a+_ﬂ2+—u)<ﬁ+_/ﬁ+ ;
1 1 2b 1 1 24
_2M<)\(a1+;)(ﬁ‘f’ﬁ‘f—?)—f—(l—)\)(bl-f—;)(Oé-f—ﬁ-f—?)).
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After deleting 2\ (1 — \)~, multiplying both sides by x? and rearrangement, we
have only to verify that

(Na+ (1= N28)p? + 2(Mbia + (1 = Narf)p® + afu’
+2(Marp + 1) (B + 1+ 2b1p) + (1 = A (bip+ 1) (ap® + 1 4 2a111))
= (1 =X 2a+ N28)p? + 1+ 2u((1 — Nag + A\by)
+ (ap® + 1+ 2a1 ) (Bp® + 1 4 2b1 ).
This may look a little bit complicated, however, this is nothing but elementary

expansion by decreasing order with respect to x and cancellation process of both
sides. This completes the proof of (i).

(ii) Replacing a, b and X in (i) by b, a and 1—A, respectively, yields the result. m

Proposition 4. For any a, b > 0, positive numbers 0 < A <1 and x>0, we
have

1 A 1-A
dMa+ )1+ (1= A)(b+ )71 — pe) ' <d(a +5) * d(b+ ﬁ))
d((Ma+ )+ (1 =00+
dMa+ )71+ (1 =N+ £)71 — pe)
B /\(1;_/\)2d(b_1 + pe) + /\2(11_/\)d(a,_1 + pe) -
d(5 (a4 pe) + 75 (071 + pe))

Proof. By (4), we know that

e\—1 e\—1 M-
d()\(a—i—;) +(1—)\)(b+;) _Me>:d(a+ﬁ);(b+ﬁ)

eyt e.-1) _ d((l—Na+Xb+£)
d<>\(a+ L) =) ) T dlat 9)db+9)
Hence
(8) rrg 2 M+ E) + - Ndat 7 —d((1 - Na+ b+ F)

Mo
On the other hand, it follows from (2) that

1 _ 1 _ M
d(X("’ rue) g (07 “e)> = A
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Moreover, we see

1 - d(b+ £)p”
21— )\)Qd(b Ly pe) = m
1 B d(a + ﬁ)ﬂ2
)\2(1 — )\)d(a ! +M€) = m
Thus
m - at €)) 2 —
9) RHS = (Ad(a)d(b+ £) + (1 = N)d(b)d(a+ £))u® — M;

As seen in (8) and (9), it is sufficient to show that

0) <)\d(b+ ;) +(1—)\)d(a+;) —d((l—)\)a—i—)\b—i— ;))Ml

= <(Ad(a)d(b + ;) + (1= A)d(b)d(a + ;)),ﬂ — M1>M2.

Using (6) and (7) with an elementary calculation, we obtain that
LHS of (10) = M(1=X)(a+5-27) (04+2X(1=\)y+2u(Mbra+(1—N)ay 3)+afu?)
where § = A2a + (1 — \)?3. Hence
p? - (LHS of (10))
=AM1-\) <(a + B)op? + 2(a + B) (Abre + (1 — Nar ) i + (o + ﬁ)aﬁ/ﬁ)

—2A(1-)) <5u2+2)\(1—)\)( — aTw)u2+2()\bla+(1—)\)alﬁ)u3+aﬁu4>fy.

On the other hand,

p? - (RHS of (10))

MaBp? + o+ 2biap) + (1= A)(afp® + B + 2a18p)

— 8= 2XM1 = A)y — afp’ - 2(Abro+ (1 — )‘)alﬁ)ﬂ> (U2 M)
= (Aa+ (1 =NF—68—22(1- A7) - (1*My)
= (Aa+(1=X)B—=68—-2X(1—\)y)
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(aﬁ/fl + (2Ab1a + 2(1 = Na1 B) p® + 6p® + 2A(1 — A)fy/f)
= Aa+ (1=NB=10) (aBu* + (2A\bra+ 2(1 — Na1 )y + 64%)

—2X(1 - )) <aﬁu4 + (2Abra +2(1 — )\)alﬂ)ug + (26 — Aa— (1 - A)ﬂ)/ﬁ

+2M(1 - A)wf)v

where the third equality comes from (7). In addition, it is clear that the second parts
of 42 (LHS of (10)) and u?- (RHS of (10)) coincide. Thus to get a conclusion,
it should be checked that

A(1=N) <(a + B)op* + 2(a + B) (Abre + (1 = Nar B) i + (o + ﬂ)aﬂ;ﬁ)
= A+ (1-=X)B=10) (afu’ + (2Ab1a + 2(1 — N)a18)p® + du?).
However, this is direct from the equality
Ma+(1=NB=6=da+(1-NF- Na—-(1-X28=11-\(a+p).
This completes our proof. ]

Now we are in a position to prove Theorem 1.

Proof of Theorem 1. By Proposition 2(iii), we see that

RHS = (Ma " +pe) P+ (1 =N)0 "+ ue)_l)_1 — pe

1, _ _ 1, o\
— ((X(a ! + pe)) et (ﬁ(b ! + pe)) 1) — pe

d(L5 (07! + pe 1

_ — (1—>\( - H )_)1 __(a—1+ue)

d(x(at 4 pe) + 25 (b~ + pe)) A
d(%(af1 —|—ue))

—1
(11) +d(§(a—1+ue)+ﬁ(b—1+ue)) b ) e
B d(b™ + pe) o
A1 = N2d(E(a "+ pe) + 5 (b L+ pe))
d(a=! + pe) 1

+ b
A2(1=N)d(3(a 1+ pe) + 5 (b1 + pe))
(Wlik)gd(b—l + pe) + —AQ(ll_k)d(a,—1 + pe) - 1) ().
d(3 (a1t + pe) + 25 (b1 + pe))
On the other hand, by Proposition 2(i), we have

Mat )+ (1-Nb+e)" = 7d&d(+a£)a—1 + 7(2(_5 i)i()b)b—l

*(d(ai o d(lb_%)) (ﬁ)

(12)
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Now it follows from (12) and Proposition 2(iii) that

LIS = (<A<a+;>— " ;:))(H;)‘ )+ )

d a+ ) +(1 )\)(b—i— ) —ue)
(13) ( + T )\)(Hu) 1)
(( o ra-N0D) Y
d)\( + )) 4 N (b+ < )1—(/;6
27 ad( B
%( z) +M3< ))b + Malpe)

where
e\ -1 €\—1
Ms = d()\(a—i— ;) +(1=N(b+ ;) —ue), and
My = the LHS of Proposition 4.

By means of Propositions 3 and 4, we see that all of the coefficients for ¢=*, b1
and pe of (11) and (13) are exactly the same, which completes the proof. ]

We denote the well known arithmetic average and harmonic average of a and
b by
AN 1= Xa,b) =X a+ (1= A)b

HA L= Xa,b) = (Aa™" + (1= A7)

Then as a direct consequence of Theorem 1, the following result is obtained.

-1

Theorem 2. (Arithmetic-resolvent-harmonic average inequalities). For any
a, b > 0, positive numbers 0 < A < 1 and p > 0, we have

HOL L= Aa,b) 2 Ru(A 1= Asa,b) < AN, 1— X;a,b).

Proof. By the operator convexity of the inversion = — 2~! for = = 0, we
first get

(&

(14) <)‘(a+;)_ +(1_)‘)(b+;)_ ) _; j)\(a‘f’;)‘f—(l_)\)(b"f—;)——
—Xa+ (1—\)b.

From Corollary 1, the reverse order property of the inversion and replacing a, b
and p in (14) by o', b=! and 1/ respectively, we have
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(A '+ = pH 7 < ((A(af1 + ue)_l—f—(l—)\)(b_l—i—ue)_l)_l—ue) :

- (A(a—i— 2)‘1 +1=N b+ 2)‘1>_1 ¢

7
where the equality follows from Theorem 1. This completes the proof. ]

Theorem 3. (Limits). For any a, b> 0, positive numbers 0 <A <1 and p>0,
we have

(i) lim, o+ Ru(A 1= X;a,b) = A(A, 1= A;a,Db)

(i) imy— 00 RN, 1 — X;a,b) = H(A, 1 — A;a,b)

Proof. (i) Replacing a—t, b=! and x by a, b and % respectively, in (11) yields
that

e e -1 ¢
Ru(A1-Asa,b) = (A(GWL ;)_1 (A=A (b+ —)‘1> G

o)
d(b+ 5)
pu— a/
A1 =22 (5(a+ )+ 25+ 9)
(&
(15) . d(a+ ;) )
1
X(1=Nd(fa+2) + b+ )
1 e 1
+<)\(1_)\)2d(b+;)+ )\2(1_)\)d(a+—) 1)_
d(x(a+5)+x(b+5)) "
It is easy to check that
e 1 2aq e 1 201
dla+—) =d(a) + =+ dib+—)=d(b)+—+— and
(0+5) =d(@) + 5+ =2 d(o+ 2) = ) +
1 e 1
| = —— (b
(16) <)‘(a+ﬂ)+1_)\( +M)>
—d(9+ )+ 1 _i+2((1—>\)a1+>\b1)_l
SO TN A1 =) A2(1 — \)2 n
From the above three equalities (16), we can readily obtain that
y d(b+ 1) \
1im = A,
=0+ M1 — N)2d($(a + )+%(b+ )
d(a+ )
li =1-X and
(17) w0t X2(1— Nd(L(a+ ) + 50+ 9))
. <7/\(1i/\)2d(b+ ﬁ) + 7/\2(1_/\)d(a+ ﬁ) - ) 1 0
p—0* d(x(a+ )+ 250+ %)) p
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which entails
lim Ry(A,1=X0,b) = Aa+ (1= )b = A\, 1= X;a,b)
H—
by (15).
(ii) Similarly, we get from (16)
i d(b+5) d(b)
im = ,
ptoe XL N2(Eat O+ 5 0+2) A1 - N2d(% + )
lim d(a+ﬁ) = d(a) and
U8) = RN (F(at§) + 50+5)  X21-Nd(§+ )
lim (k(liwd(ﬂ Dt wamdat i) ) R
p—-oo d(5(a+ %)+ 250+ %)) 1
Thus, by (15)
(19) lim Ru(A,1-\a,b) = d) — a+ d(a) — b,
p—+oo AM1=N2d($+7%)  NA=-Nd($+)
On the other hand, we see that
-1
H(A1-Xa,0) = (a4 (1-A)p71) T = (%)‘#(&)‘1)
_ AR e L 43 b
(20) d(%"'%) A d(%"'%) 1-A
d(b) d(a b

2.7(a b a+ 2 )a b
A1 =X)2d(4 + ) A(1=Nd(4+ )
= lim R, A\ 1-Xa,b),

p—-+00
where the third equality is due to Proposition 2(iii) and the last comes from (19).
This completes our proof. ]

3. THE RESOLVENT AVERAGE OF m-VARIABLES

Based on the previous results up to now, we deal with a general m-variables
ar,---,am case. Let x> 0and \; > 0 with - A\; = 1. Analogously to the
two variables case, we define the resolvent average of nonnegative m-variables
ai,- - ,am, With the parameter u by

€e\—-1 €e\—-1 e
R )‘77)‘7717 y ooy Um) = A + — ++)‘m m+_ - —.
o s ) ( o) (0 +3) ) p

Following the same argument of Proposition 1, we immediately get two basic
properties:
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Proposition 5. Let a; = b; = 0fori=1,..., m. Then

Ru()‘lv .. .,)\m; at, .. .,am) t RM()‘lv .. .,)\m; bl, . .,bm).
Moreover, if additionally a; > b; for some ¢, we have
RM(Al,...,)\m;al,...,am) >—RM()\l,...,)\m;bl,...,bm).
Corollary 2. Let a; = 0fori=1,...,m. Then
Ru(Ai, . s Amsat, ... am) > 0.

Though it is easily checked, the following recursion formula plays an important
role as a ladder to the general case from two variables one

Proposition 6. (Recursion). We get

Ru(Ai, . s Amsat, ..., am)
) A1 Am—1
:Ru(l—)\m,)\wﬂu(l_)\m,..., 1_)\m7a1,...,am_1), am).

Proof. By definition,

A Am—1
1=y A Ry (1_1)\m,...,11”)\m;a1,...,am_1),am)
A1 m—1 e\—1
1_)\ 7"'71_)\m7a17"'7a’m—1)+u)

Ru(

(

( ( l)\m(a1+§)_1+...+ Am—1
(

Aa1+ )7 A (am +
)\17

°
1
=Ru( . )\Wal,.. y Q) -

Theorem 4. (Self-duality of resolvent average). For any ai,...,a, = 0,
Ai >0 with 7" \; =1 and p > 0, it holds

1) Ry, Amsar, . an)] T =R (A Ay ~1

My A1 ey Gy ).

Proof. Theorem 1 implies that (21) holds for m = 2. Suppose that the assertion
is true for m — 1. Employing Proposition 6 with Corollary 2, we have
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Ru(A1, .. Amsan, . .,a,m)]_1
=R —1(1—)\ A [R ( )\1 )‘m—l a1, ..., Q _1)]_1 a,_l)
7 msy 7\ Ml_)\mv 71_)\m7 I y “Ym y Ym
)\1 )‘m—l -1 -1 -1
=R,-1(1 —)\m,)\m;RM—1(1 T _)\m;al N D N
:RM_1()\1,...,)\m;al_l,...,a;f). [ |
The arithmetic average and harmonic average of a1, ..., a,, is denoted by

A()‘lv"' 7)‘m§a17"' 7am) :)‘la+"'+)\mam
’)—(()\17 e A G, 7am) — ()\lal—l 4+t )‘mar_nl)_l.
Theorem 5. (Arithmetic-resolvent-harmonic average inequalities). For any
at,...,am >0, A\; >0with >7", \; =1 and x> 0, we obtain
H(Alv"' 7)‘m;a’17"' 7a'm)
jRM()\lv---v)\m;alv"'va’m) jA()‘lv 7)‘m;a17"' 7am)-

Proof.  Exactly the same argument as in the proof of Theorem 2 yields the
result. ]

To extend Theorem 3 regarding the limiting properties of the resolvent average
for two variables to the general m-variables case, we should look at closer the
continuity of the function

(0, +00) XINICXINK 3 (p, a, b) — Ru(X, 1=X;a, b) € intC for each 0 < X < 1.
To this end, for ;1 = 0, let us define

Ro(A\ 1= X a,b) = A\ 1— X a,b).
Then the continuity of the following extended function holds.

Proposition 7. (Continuity at 0). Let A > 0. Define § : [0, +o0) X intkC x
int/C — intC to be
F(p, a, b) = Ru(A, 1= Asa, b)
where §(0, a, b) = Ro(A\, 1 — X;a, b) = A(A\, 1 — X;a,b). Then §F is continuous.
Proof. It suffices to show that § is continuous at (0, a, b). Let {(u, ax, bx)} 32,

be a convergent sequence to (0, a, b) within [0, +00) x IntKC x intC. The sequence
{(px, ax, by) } may be divided into two subsequences, that is, the one subsequence
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{(tny, @y by} With p,, = 0 and the other subsequence {(un,, an,, bn,)} With
fn, > 0. Note that F (i, , an,, bn,) = Riin, (A, 1= X an,, by,) = AN, 1 —
X; @, , by, ) converges to A(X, 1 — X;a,b) = F(0, a, b) because the function
(x,y) — A(X, 1 = X\;z, y) is clearly continuous on intlC x intXC and (ap, , b,, ) —
(a,b). Moreover, to check that F (i, , an,;, bn,) = Runi()\, 1 — X;ap,, by,) also
converges to A(X, 1 — X;a, b) = F(0, a, b), we recall the equations (15) and (16).
So
Rﬂni ()\7 1- )‘7 Qn,;, bnz)

= (A(ani + Mi)_1 + (L= A)(bn, + i)‘1>_1 -

d(bn, + )
= 2 anl
ML= 2)2d(5(an, + 75) + =5 (bn, +35)
(22) d(an, + =)
+ - n;
N2 (1=Nd (3 (an, + 75) + 25 (bn, + 35))

1 e 1
— Ay + —)+ ———d(a,, + —
+<)‘(1_)‘)2 ( Z+Mni)+)‘2(1_)‘)d(aZ+Mni)_1>i

1 e
d(Y(an, + &) + ——(bn; + — Hns
In addition,
1 2,
d(anl—i——) :d(anz)—i—T—i— (Z ’)1,
1 2(by
(b, + —) = d(bn) + — + Bni1 g
(23) U n; an

2[(1 = A)(@n )1 + Abn ] 1
A (1 —A)? fn;

From the above three equalities (23) and the continuities of determinant z —
d(x) and the projection map x — x1, we have
d(bn; + 75)
. lim 27(1 e . 1 e
. d(an, + u%)
24 lim Y -
292 21 = Nd((am, + )+ i (o + 55))

:A,

=1—) and

1 e 1 €
(,\(1—/\)2d(b”i + M_"i) + saa— dan, + M_"i) _ 1) L

lim d(: _e_ L _p _e_
()\(a’ni + Mni) + 75 (bp, + an)) Hin;

i——400
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which implies that

lim Ry, (A 1= A;an,bn) = Aa+ (1= \)b= A\, 1 \;a,b)

i——400

by (22). Therefore, we have

klirf S, ak, b)) = AN, 1= A a,b) = F(0, a, b).

This completes our proof. ]
Proposition 8. (Continuity at +00). Let A > 0. It holds that

lim R,(\ 1—Xay, b,) =H(A, 1-Xa,b)

H—+00

where limy, oo (ay, by) = (a, b) with a, b, a,, b, > 0.

Proof. Replacing a and b by a, and b, respectively, in (15) and (16) yields
that

. d(by + )
EI—EOO 1 e Ay
T = )2d(5(au + £) + 1 (b F ;))
_ d(b) "
a b ’
A1 — )\)Qd(x + ﬁ)
d(a, + <
(25) lim : (t 5) : e by
P 21— N)d((a+ ©) + s (b + )
= d(a) b and
b
A2(1—N\)d(4 + ﬁ)

1 e 1 e
i (md(bﬁg) +wandaat+3) ) ey
p—Fo0 m

by the continuities of determinant = — d(z) and the projection map = — x;. Hence

lim R,(\ 1—Xay, b,) =H(A, 1-Xa,b)

p—+00
by means of (19) and (20). This completes the proof. ]
Remark 1. Let us define R oo(A, 1 — Aja, b) = H(A, 1 — X;a, b) for A >0

and a, b € int/C. Then by the same argument above, it can be proved that the map
§(p, a, b) =R,u(A, 1=X;a, b) is continuous at +oo in the sense that F (1, aa, ba)
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converges to F(+o00, a, b) = Ris(A, 1 — Aja, b) = H(\, 1 — X;a, b) whenever
the net (ua, aa, ba) € [0, +00) X INtKC x IntkC goes to (+oo, a, b).
Now we are ready to state the following result.

Theorem 6. (Limits). For any ay,...,am,m > 0, A; > 0 with >, \; = 1 and
u >0, we have

(4) limy, o+ Ru(A1, - s Ams a1, .oy am) = A(A1, -0 A an,y o a)

(#1) imy oo Ru(A 1, - s Ams a1, ooy am) = H(AL o A ad, oo, Gm)

Proof. (i) Theorem 3 implies that (i) holds for m = 2. Suppose that the

assertion is true for m — 1. Employing Propositions 6 and 7 with Corollary 2, we
see that

lm R,(Ai, ... Amsa1, ..., am)

p—07F
, Al Am—1
_MlgngR“(l_)\m’)\WR“(l—)\m’”" 1_)\m7a1,...,am_1), am)
. )\1 )\m—l .
—A(l_)‘mv)‘mv [ME’%I+RM(1_)\W7"'7 1_)\m7a17---7am—1)]7 a’m)
A Am—
:A(l—)\m,)\m;A( ! ! A1, .y Ge), am)

1= 1= A
:A()\l,...,)\m;al,...,am).

(i) Using the same argument, we get the result with the aid of Proposition 8. m
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