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Abstract: We investigate the Riccati matrix equation XA~™'X = B in which the conventional matrix
products are generalized to the semi-tensor products <. When A and B are positive definite matrices
satisfying the factor-dimension condition, this equation has a unique positive definite solution, which is
defined to be the metric geometric mean of A and B. We show that this geometric mean is the maximum
solution of the Riccati inequality. We then extend the notion of the metric geometric mean to positive
semidefinite matrices by a continuity argument and investigate its algebraic properties, order properties
and analytic properties. Moreover, we establish some equations and inequalities of metric geometric
means for matrices involving cancellability, positive linear map and concavity. Our results generalize
the conventional metric geometric means of matrices.
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1. Introduction

In classical matrix theory, the conventional matrix multiplication is a fundamental operation for
processing of one/two-dimensional data. However, in modern data science, the conventional product is
difficult to work with big or multidimensional data in order to extract information. In the early 2000s,
Cheng [1] proposed the semi-tensor product (STP) of matrices as a tool for dealing with higher-
dimensional data. The STP is a generalization of the conventional matrix multiplication, so that the
multiplied matrices do not need to satisfy the matching-dimension condition. The symbol for this
operation is <. The STP keeps all fundamental properties of the conventional matrix multiplication.
In addition, it possesses some incomparable advantages over the latter, such as interchangeability and
complete compatibility. Due to these advantages, the STP is widely used in various fields, such as
engineering [2], image encryption [3, 4], Boolean networks [5, 6], networked games [7, 8], classical


http://www.aimspress.com/journal/Math
http://dx.doi.org/ 10.3934/math.20231195

23520

logic and fuzzy mathematics [9, 10], finite state machines [11, 12], finite systems [13] and others.

Matrix equations are fundamental tools in mathematics and they are applied in diverse fields.
Recently, the theory of linear matrix equations with respect to the STP were investigated by many
authors. Such theory includes necessary/sufficient conditions for existence and uniqueness of solutions
(concerning ranks and linear independence) and methods to solve the matrix equations. The solutions
of the matrix linear equation A < X = B were studied by Yao et al. [14]. Li et al. [15] investigated a
system of two matrix equations A < X = Band X =< C = D. Ji et al. [16] discussed the solvability of
matrix equation A x X =< B = C. Recently, the theory for the Sylvester equation A x X + X x B = C,
the Lyapunov one A < X + X < AT = C and the Sylvester-transpose one A < X + X! x B = C was
investigated in [17] and [18]. For nonlinear matrix equations, higher order algebraic equations can be
applied widely in file encoding, file transmission and decoupling of logical networks. Wang et al. [19]
investigated a nonlinear equation A < X < X = B.

Let H™", PS™" and P"™" be the set of n X n Hermitian matrices, positive semidefinite matrices and
positive definite matrices, respectively. This present research focuses on a famous nonlinear equation
known as the Riccati equation:

XA'X = B. (1.1)

In fact, this equation determines the solution of the linear-quadratic-Gaussian control problem which
is one of the most fundamental problems in control theory, e.g., [20,21]. It is known that the metric
geometric mean

AfB = A'2(a72AT) " A1 (1.2)

is the unique positive solution of (1.1). This mean was introduced by Pusz and Woronowicz [22] and
Ando [23] as the largest Hermitian matrix:

A#B = max {X e H™" . [;4( )Ig] € PSZ”XZ”} ,

where the maximal element is taken in the sense of the Lowner partial order. A significant property
of the metric geometric mean is that AB is a midpoint of A and B for a natural Finsler metric. Many
theoretical and computational research topics on the metric geometric mean have been widely studied,
e.g., [24-27].

The metric geometric mean on PS™" is a mean in Kubo-Ando’s sense [28]:

(1) joint monotonicity: A < C and B < D implies A§B < C#D;

(2) transformer inequality: T(A#B)T < (TAT)4(TBT);

(3) joint continuity from above: A; | A and By, | B implies A B, | AtB;
(4) normalization: 1,81, = I,.

Here, < is the Lowner partial order and A, | A indicates that (A;) is a decreasing sequence converging
to A.

There are another axiomatic approaches for means in various frameworks. Lawson and Lim [29,30]
investigated a set of axioms for an algebraic system called a reflection quasigroup. The set P""* with
an operation A @ B = AB™'A form a reflection quasigroup in the following sense:
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(1) idempotency: A e A = A;

(2) left distributivity: Ae (BeC) =(AeB)e(Ae (),
(3) left symmetry: A e (A e B)=B;

(4) the equation X @ A = B has a unique solution X.

From the axiom 4, we have that A#B is a unique solution of the Riccati equation XA~'X = B and call
A B the mean or the midpoint of A and B.
In this present research, we investigate the Riccati equation with respect to the STP:

X=xA'xX = B,

where A and B are given positive definite matrices of different sizes, and X is an unknown square
matrix. We show that this equation has a unique positive definite solution, which is defined to be the
metric geometric mean of A and B. Then, we extend this notion to the case of positive semidefinite
matrices by a continuity argument. We establish fundamental properties of this mean. Moreover, we
investigate certain equations and inequalities involving metric geometric means.

The paper is organized as follows. In Section 2, we setup basic notation and give basic results
on STP and Kronecker products. Positive (semi) definiteness of matrices concerning semi-tensor
products is also presented in this section. In Section 3, we define the metric geometric mean for
positive definite matrices from the Riccati equation. In Section 4, we extend the notion of metric
geometric mean to positive semidefinite matrices and provide fundamental properties of geometric
means. In Section 5, we present matrix equations and inequalities of metric geometric mean involving
cancellability, concavity and positive linear maps. We conclude the whole work in Section 6.

2. Preliminaries

Throughout, let C"™" be the set of m X n complex matrices. We consider the following subsets
of C™": H"™" the n X n Hermitian matrices, GL™" the n X n invertible matrices, PS™" the n X n
positive semidefinite matrices and P™" the n X n positive definite matrices. Define C* = C™!, the set
of n-dimensional complex vectors. For any A, B € H™", the Lowner partial order A > B means that
A—B € PS™", while the strict order A > B indicates that A—B € P"™". A matrix pair (A, B) € C"™"xCP*4
is said to satisfy factor-dimension condition if n|p or p|n. In this case, we write A >, B when n = kp
and A <; B when p = kn. Denote AT and A* the transpose and conjugate transpose of A, respectively.
We denote the n X n identity matrix by 7,,.

2.1. Semi-tensor and Kronecker products of matrices

This subsection is a brief review on semi-tensor products and Kronecker products of matrices.

Definition 2.1. Let X € C!"" and Y € C". If X >, Y, we split X into X}, X,,...,X, € C'* and define
the STP of X and Y as

XxY = Zy,-X,- e Cl¥,
i=1
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If X <; Y, we split Y into Y', Y2, ..., Y™ € C* and define the STP of X and Y as
XxY = Zx,-Yi e Ck.

i=1
From the STP between vectors, we define the STP between matrices as follows.

Definition 2.2. Let a pair (A, B) € C™" x CP*? satisfy the factor-dimensional condition. Then, we
define the STP of A and B to be an m X ¢ block matrix
m.q

AxB = [AixBj]

b

i,j=1
where A; is i-th row of A and B’ is the j-th column of B.

Lemma 2.1. (e.g., [31,32]) Let A € C"™",B € CP*1, P € C™", Q € C™". Provided that all matrix
operations are well-defined, we have

(1) the operation (A, B) — A x B is bilinear and associative;
(2) (Ax B)* = B* < A*;

(3) if P € GL™" and Q € GL™", then (P~ Q) = Q7! x P7!;
(4) if P < Q, then det(P »< Q) = (det P)*(det Q).

Recall that for any matrices A = [g;;] € C™" and B € CP*9, their Kronecker product is defined by
A®B = [aijB] e C"r,

Lemma 2.2. (e.g., [31,32]) Let A € C"™" and B € CP*4,

(1) IfA >, Bthen A< B=A(B® I).
(2) IfA <, Bthen A=< B=(A®I})B.

Lemma 2.3. (e.g., [33]) Let A € C"™", B € CP*1, P € C™" and Q € C™". Then, we have

(1) the operation (A, B) — A ® B is bilinear and associative;

(2) (A®B)* = A*® B*;

(3) rank(A ® B) = rank(A) rank(B);

(4) A® B =0 if and only if either A = 0 or B = 0;

(5) if P e GL™" and Q € GL™", then (P® Q)"' = P'® Q!;

(6) if P>0and Q >0, then P® Q > 0 and (P® Q)!/? = P2 @ Q'/?;
(7) if P>0and Q >0, then P® Q > 0;

(8) det(P ® Q) = (det P)"(det Q)".

2.2. Positive definiteness of matrices involving semi-tensor products

In this subsection, we provide positive (semi) definiteness of matrices involving semi-tensor
products.

Proposition 2.1. Let A € PS™",B € PS™",X € C™ and S,T € H™". Provided that all matrix
operations are well-defined, we have
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(1) X* < AxX > 0;
(2) AxB>0ifand only if A< B = B A;
(3)ifS >2Tthen X" =S x X > X"=xTwxX.

Proof. 1) Assume that A <; X. Since (X" <A x X)* = X" <A x X, we have that X* < A < X is Hermitian.
Letu € C" and set v = X = u. Using positive semidefiniteness of Kronecker products (Lemma 2.3), we
obtain that A ® I; > 0. Then, by Lemmas 2.1 and 2.2,

WX <AxX)u = (Xxu)' <AxXwxu) = viAQIL)v = 0.

This implies that X* =< A =< X > 0. For the case A > X, the proof is similar to the case A <; X.

2) Suppose that A <, B. (=) Since A, B and A =< B are Hermitian, we have by Lemma 2.1 that
AxB=(AxB)=B*"x<A* = BxA.

(<) We know that B and B'/? are commuting matrices. Since AxB = Bx A, we get Ax B!/2 = B2 <A,
Thus, A< B = A =< B2 < B!/ = B2 < A = B'/2, Using the assertion 1, A=< B = B'/2 < A= B'? > 0.
For the case A >, B, the proof is similar to the case A <; B.

3)Since S > T, we have S — T > 0. Applying the assertion 1, we get X* =< (§ —T) =< X > 0, i.e.,
X'xSxX2X"'=xTxX.

Proposition 2.2. Letr A € P™", B € P"™™ X € CP*4,Y € GL”” and S,T € H™". Provided that all
matrix operations are well-defined, we have:

(1) Ifrank X = g then X* < A=< X > 0.

(2) YY<xAxY > 0.

(3) A< B> 0ifand only if A< B = BxA.
(4) If S >T then Y xS <Y > Y " =xTwxY.

Proof. 1) Suppose A <; X and rank X = g. Applying Lemma 2.1, X" =< A =< X € H?9. Let u € C? —{0}.
Set v = X = u. Since rank X = ¢, we have v # 0. Since A ® I; > 0 (Lemma 2.1), we obtain

WX <xAxX)u = vVixAxv = vV A®L)v > 0.

Thus, X* < A =< X > 0. For the case A >; X, we have by Lemma 2.1 that X* x A =< X € H*_ Since
rank X = g, we get by Lemma 2.3 that rank(X ® I) = kq. Thus, v = (X ® Iy,)u # 0. Since A > 0 and
v # 0, we obtain u*(X* =< A =< X)u = v*'Av > 0, i.e., X* < A =< X is positive definite.

2) Since Y is invertible, we have rank Y = p. Using the assertion 1, Y* < A x Y > 0.

3)—4). The proof is similar to Proposition 2.1.

3. Metric geometric means of matrices induced from the Riccati equation

In this section, we define the metric geometric mean of two positive definite matrices when the two
matrices satisfy factor-dimension condition, as a solution of the Riccati equation. Our results include
the conventional metric geometric means of matrices as special case.

Definition 3.1. Let m, n, k € N be such that m = nk. We define a binary operation

°: mem % mem N mem’ (X, Y) — XY_IX,
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and define an external binary operation
% 0 P s PIXN Pme, (X, Y) — X x Y—l < X.

For convenience, we write e and * to the same notation e.
Proposition 3.1. Let m,n,k € N be such that m = nk. Then,

(1) AeA=A;

(2) a(A e B) = (@A) o (aB) for all a > 0;

(3) Ae(AeB)=BQ®I,;

(4) (AeB) ' =A"'eB!;

(5) Ae(BeC)=(AeB)e(AeC)

(6) ifA< BthenT eA>T e Bforall T € P"™".

Proof. The proof is immediate.

Theorem 3.2. Let A € P™" and B € P™ be such that A <, B. Then, the Riccati equation X e A = B
has a unique solution X € P™.

Proof. Set X = A'?x<(A712xBxA~12)112<A1/2_ Since B > 0 and A € GL™", we have by Proposition 2.2
that A=/2 < B< A™1/2 > 0. Thus, (A~"? x B < A~1/2)1/2 > (), Using Proposition 2.2 again, we obtain

1/2
< A2 > 0.

X = A2 (A—1/2 =< B KA—I/Z)
Applying Lemma 2.1, we get
XeA = A2 (A_1/2 x B < A_l/z)l/2 =< I, =< (A_l/2 =< B ix A_1/2)1/2 < A2 = B.

Thus, A§B := A2 =< (A71/2 < B = A71/2)1/2 A2 i5 a solution of X ¢ A = B. Suppose that Y € P
satisfying X ¢ X = B =Y e A. Consider

(A‘1/2><X><A_1/2)2 = AP (X e A) <A = A2 (Yo A) <A™
_ (A—I/Z . Y><A‘”2)2.

From the uniqueness of positive-definite square root, we get A™1/2 x X x A71/2 = A71/2 ¥ < A7V/2,
Thus,

X = AI/ZK(A—I/ZxXxA—l/z)xAl/Z — A]/ZX(A—I/ZKYKA—I/Z)KAI/Z .

For the special case m = n of Theorem 3.2, the Riccati equation A <; B is reduced to XA™'X = B
which has been already studied by many authors. e.g., [22], [25], [34].

Definition 3.3. Let A € P and B € P"" be such that A <; B. The metric geometric mean of A and
B is defined to be

ABB = AV (A2 B A7) 4112 3.1)
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Kubo and Ando [28] provided a significant theory of operator means: given an operator monotone
function on (0, o) such that f(1) = 1, the operator mean m is defined by

AmB = A2 f(ATV2BATI?) AN,
For the metric geometric mean, we can write
A#B = A2 xf(A—l/Z ><B><A‘1/2)><A1/2,

where f = vx, A € P™ and B € P™" with A < B.
Lemma 3.1. (Lowner-Heinz inequality, e.g., [35]) Let S, T € PS™". If S < T then S'* < T'/2,
The following theorem gives necessity and sufficiency condition for the Riccati inequality.

Theorem 3.4. Let A € P™" and B € P™™ be such that A <; B. Let X € H™™". Then, X < A#B if and
only if there exists Y € H™" such that X < Y and Y e A < B.

Proof. Suppose X < Af#B. Set Y = A§B. We have, by Theorem 3.2, Y ¢ A = Band Y > X. Conversely,
suppose that there exists ¥ € H™" such that X < Y and Y e A < B. By Proposition 2.1 and Lemma 3.1,
we have

A2y A2 = (A—I/Z < (Y o A) l><A_l/z)l/z < (A_l/z =< B xA—l/z)l/Z.

Using Proposition 2.1, we obtain

2

X <V < AP (AP u B A ) Pl = 4B,

From Theorem 3.4, we obtain that A#§B is the largest (in the Lowner order) solution of the Riccati
inequality Y e A < B.

4. Metric geometric means of positive semidefinite matrices

In this section, the expression Ay — A means that the matrix sequence (A;)ien converges to the
matrix A. For any sequence (Ay)reny in H™”, we write A; | A indicates that (A;) is a decreasing
sequence (with respect to the Lowner partial order) and A; — A.

Lemma 4.1. Let m = nk. Then, the operation § : P x P™" — P™" s jointly monotone. Moreover,
for any sequences (Ap)ien € PP and (Biien € P™™ such that Ay | A and By | B, the sequence
(A B ket has a common limit, namely, A§B.

Proof. First, let Aj, A, € P™" and By, B, € P™™. Suppose A; < A, and B; < B,. By Proposition 3.1
and Theorem 3.2, we have

(A1#iB)) @ A, < (A1§B)) ® A| = B; < B,.

Since A §B satisfies the Riccati inequality X e A, < B,, we obtain A;#B; < A,#B, by Theorem 3.4.
Next, let (A)ren and (By)ren be sequences in P and P, respectively. Assume that A, | A and
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By | B. Using the monotonicity of the metric geometric mean, we conclude that the sequence (A;#By)
is decreasing. In addition, it is bounded below by the zero matrix. The order completeness (with
respect to the Lowner partial order) of C™" implies that A #B; converges to a positive definite matrix.
Recall that the matrix multiplication is continuous. It follows from Lemma 2.2 that A,:l/ % By A,:l/ 2
converges to A™'/2 x B x A™!/2 in Frobenius norm (or another norm). By Lowner-Heinz inequality
(Lemma 3.1), we obtain

/2 1/2

Ai/z < (Alzl/z = B, KA;l/z)l "<A/i/2 A2 (A—1/2 < B xA—l/Z) < A2,

i.e., AkﬁBk - AﬁB

It is natural to extend the metric geometric mean of positive definite matrices to positive semidefinite
matrices by taking limits.

Definition 4.1. Let A € PS™" and B € PS™" be such that A <, B. We define the metric geometric
mean of A and B to be

AYB = lim (A + sl §(B + el,). 4.1

We see that A + €I, and B + &I, are decreasing sequences where £ | 0*. Since A + &I, | A and
B + &l,, | B, we obtain by Lemma 4.1 that the limit (4.1) is well-defined. Fundamental properties of
metric geometric means are as follows.

Theorem 4.2. Let A, C € PS™" and B, D € PS™" with A <, B.

(1) Positivity: A§B > 0.
(2) Fixed-point property: AjA = A.
(3) Positive homogeneity: a(A§B) = (@A)(aB) for all a > 0.
(4) Congruent invariance: T* < (AB) < T = (T* < A< T){(T* < B= T) for all T € GL™".
(5) Self duality: (A#B)™" = A~'4B".
(6) Permutation invariance: A§B = Bi(A ® I).
(7) Consistency with scalars: If A® I, and B commute, then A§B = A'/? < B'/2,
(8) Monotonicity: If A < C and B < D, then A§B < CHD.
(9) Concavity: the map (A, B) — A#B is concave.
(10) Continuity from above: If A, | A and By | B then AiiB; | A#B.
(11) Betweenness: [fA® I, < B, then A® I, < AB < B.
(12) Determinantal identity: det(AB) = +/(det A)* det B.

Proof. By continuity, we may assume that A, C € P™" and B, D € P™. It is clear that (1) holds.
(2) Since A @ A = A, we have by Theorem 3.2 that A§A = A.
(3) For @ = 0, we have a(AB) = 0 = (aA)#(aB). Let @ > 0 and X = A#B. Since

(aX)e (@A) = a(XeA) = aB,

we have by Theorem 3.2 that X = (@A)#(aB), i.e., a(AB) = (aA)f(aB).
(4) Let T € GL™™ and X = A§B. Applying Lemma 2.1, we have

(T"<Xx<T)e(T"<xAxT) = T"x(XeA)xT = T"<xBxT.
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This implies that T*<X =T = (T*<AxT)}(T*=<B=T). Hence, T*=<(A§B)=<T = (T*<AxT){(T*=<BxT).
(5) Let X = A#B. Applying Theorem 3.2, we have X! ¢ A~! = B~!. This implies that X! = A"'§B~!,
ie., (AfB)' = AR,

(6) Using Lemma 2.2 and Theorem 3.2, we have

X'eB! = X"'e(XeA)! = X"o(X"eA™) = A0

It follows that X~! = B#(A™' ® I)), i.e., (AB)™' = B '#(A~! ® I;). Using (5), we get A B! =
B '#(A~' ® I,). By replacing A~! and B~! by A and B, respectively, we obtain A§B = B#(A ® I).
(7) Since A ® I;, and B commute, we have that A'/? < B'/? = B1/? < A2 Then,

(A"2xBY?)eA = B x A" x A x A2 = B'? = B.

This implies that A§B = A'/? =< B'/2,
(8) Follows from Lemma 4.1.
(9) Let A € [0, 1]. Since (AflB) e B= A ® I, and (C§D) ¢ D = C ® I, we have

[A@Ik AﬁB]}O and [C@Ik CﬁD]>o.

A8B B CiD D
Then,
0 < A[A@Ik AﬁB] - [C@Ik CﬂD] _ A+ -DCle L AARB + (1 - HCED
AB B CtD D BB+ (1= )CED  AB+(1-)D
We have

[AA+(1 - DC1® L, > [AAEB + (1 — )CED][AB + (1 — )D)]"' [AA4B + (1 — )CHD]
and then
[(AB + (1 = )D)]"* < [AA + (1 = )C] < [(AB + (1 — )D)] '/
> {[(AB+ (1= HD)™ w [AAB + (1 = )YCHD] < [(AB + (1 = HD) 2.
It follows that

([(AB+ (1 = DD w [AA + (1 = DC] = [(AB + (1 - HD) 2}
> [(AB+ (1 = )D)]""? = [AA4B + (1 — A)CHD] = [(AB + (1 — )D)] />,

Thus, [14 + (1 — )CIH[AB + (1 — )D] > A(AHC) + (1 — )(CED).
(10) Follows from Lemma 4.1.
(11) Let A ® I; < B. By applying the monotonicity of metric geometric mean, we have

A®L = AfA®L) < AB < B§B = B.

(12) The determinantal identity follows directly from Lemmas 2.1 and 2.3.
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Properties 2, 4, 8 and 10 illustrate that the metric geometric mean (4.1) is a mean in Kubo-Ando’s
sense. In addition, this mean possesses self-duality and concavity (properties 5 and 9). The following
proposition gives another ways of expressing the metric geometric mean.

Proposition 4.1. Let A € PS™" and B € PS™" with A <; B.
(1) There exists a unitary matrix U € C"™™ such that
AB = A'Y? < U = B'.
(2) If all eigenvalues of A~' = B are positive,
AB = Ax(A'=xB)'? = (AxBH/?xB.

Proof. By continuity, we may assume that A € P™" and B € P"™".
(1)Set U = (A2 x B A7/%)1/2 < AV2 5 B~12 Since U*U = I,, and UU* = I,,, we have that U is
unitary and

Al/2 < U = Bl/2 — A1/2 < (A—l/2 I><BI><A_1/2)1/2 I><Al/2 — AﬁB

(2) Assume that all eigenvalues of A~! < B are positive. Recall that if matrix X has positive eigenvalues,
it has a unique square root. Since (A < (A~! < B)!/?) ¢ A = B, we have by Theorem 3.2 that A§B =
Ax (A7 = B)Y/2, Similarly, AB = (A< B™1)!/2 < B.

Let (V, (-, -)) be an inner product space. The Cauchy-Schwarz inequality states that for any x,y € V,
Ke P < (X X)Xy, ). (4.2)

Corollary 4.1. Let A € PS™" and B € PS™" with A < B. Then, for any x,y € C",

((A8B)x,y)| < V(A ®I)x, x)(By, ).

Proof. From Proposition 4.1(1), we can write AfB = A'/? = U x B'/? for some unitary U € C™". By
applying Cauchy-Schwarz inequality (4.2), we get

(A = [atBy ol = (a7 UxB)y)| = (UBPy.@"2 e L)
< (UB"y, UB"y) (A® 1)"x.(A® 1)"x) = ((A® L)x.x)(By.y).

5. Equations and inequalities involving metric geometric means

In this section, we investigate matrix equations and inequalities concerning metric geometric means.
Theorem 5.1. Let A, X,,X, € PS"™" and B,Y,,Y, € PS™" be such that A <; B.
(1) (left cancellability) If A§Y, = ARY, then Y| = Y,.
(2) (right cancellability) If X,#B = Xo8B then X, = X,.
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Proof. (1) Assume that A§Y, = AfY,. We have

1/2 1/2

(A—l/z < Y, xA—l/Q) — (A—l/z < Y, KA—]/Z)

This implies that A™'/2 < ¥} x A™1/2 = A=1/2 < ¥, =< A71/2. Applying Proposition 2.1(3), we get Y| = Y».
(2) Suppose that X;#B = X,#B. We have by Theorem 4.2(6) that B§(X; ® I;) = Bf(X> ® I;). Using the
assertion I, we get X @ I, = X, ® I. Since X -Y)® L, = X® [ - Y ® I, = 0, we get by Lemma 2.3
that X =Y.

Theorem 5.1 shows that the metric geometric mean is cancellable, i.e., it is both left and right
cancellable.

A map ¥ : C™" — C™ jg called a positive linear map if it is linear and W(X) € PS"" whenever
X € PS™". In addition, it said to be normalized if ¥(1,) = I,,.

Lemma 5.1. (e.g., [36]) If ¥ : C™" — C™™ is a normalized positive linear map then for all X € PS™",
P(X) < PXO).

Proposition 5.1. Let ® : C"™™" — CP*P be a positive linear map. Then, for any A € PS™" and
B € PS™" such that A <; B, we have

DO(AB) < D(A ® [HED(B).

Proof. By continuity, we may assume that A € P and B € P"*". Consider the map ® : C"™" — CP*?
defined by

O(X) := Y(B)'? ¢« ¥(B'? ¢ X).

We see that @ is a normalized positive linear map. By Lemmas 3.1 and 5.1, we get ®(X'/?) < ®(X)'/2,
Thus,

(D((B_I/ZQA)UZ) < (I)(B_I/ZQA)I/Z,
1.e.,

W(B)' o W (B2 e (B2 0 4)'P) < (¥(B) e ¥AR ).

It follows that W(AHB) = W(BH(A ® 1)) < Y(BP(A ® I,) = V(A ® IVE¥(B).

For the special map ®7(X) = T*XT, where T € C™", the result of Proposition 5.1 reduces to the
transformer inequality 7* < (AB) < T < (T* =< A=< T)}(T* =< B =< T).
A map ¥ : C™" x C™" — CP*P is said to be concave if for any A,C € C™" B,D € C™" and
A€[0,1],
YAA+ (1 -DC),AB+ (1 —A)D)) > AY(A,B) + (1 — H¥Y(C, D).

Proposition 5.2. Let ¥, : PS™" — PS™" and ¥, : PS”*? — PSS be concave maps with n | q. Then,
the map (A, B) — ¥(A)§¥,(B) is concave.

AIMS Mathematics Volume 8, Issue 10, 23519-23533.



23530

Proof. Let A,C € PS™",B,D € PS”*” and A € [0, 1]. Since ¥, and ¥, are concave, we have
Yi(MA+(1-DC) > Y1 (A)+ (1 - )¥P2(C) and Y,(UB + (1 — )D) > A¥,(B) + (1 — )W2(D).
Applying concavity and monotonicity of the metric geometric mean (Theorem 4.2), we obtain

Yi(AA + (1 - DORY2(AB + (1 = )D) > [A¥1(A) + (1 - DD(O)]§[A¥2(B) + (1 - HY¥(D)]

>
> A 1(AFP2(B) + (1 — P 1(OfF2D).
This shows the concavity of the map (A, B) — ¥, (A)§¥,(B).

Corollary 5.1. (Cauchy-Schwarz’s inequality) For eachi = 1,2,...,N, let A; € PS™" and B; € PS™"
be such that A; <, B;. Then

(AlzﬁBlz) < (Z Alz) o (Z Blz) ) (5.1)

Proof. By using the concavity of metric geometric mean (Theorem 4.2(9)), we have

Z (AiflB;) < [Z Ai) # (Z Bi] :

i=

1

By mathematical induction, we obtain

ZN: (AilB;) < [ZN: Ai) # (ZN: Bi] : (5.2)

i=

Replacing A; and B; by A? and B?, respectively, in (5.2), we arrive the desire result.
6. Conclusions

We investigate the Riccati matrix equation X < A™! < X = B, where the operation = stands for
the semi-tensor product. When A and B are positive definite matrices satisfying the factor-dimension
condition, this equation has a unique positive solution, which is defined to be the metric geometric
mean of A and B. We discuss that the metric geometric mean is the maximum solution of the Riccati
inequality. By continuity of the metric geometric mean, we extend the notion of this mean to positive
semidefinite matrices. We establish several properties of the metric geometric mean such as positivity,
concavity, self-duality, congruence invariance, permutation invariance, betweenness and determinantal
identity. In addition, this mean is a mean in the Kubo-Ando sense. Moreover, we investigate
several matrix equations and inequalities concerning metric geometric means, concavity, cancellability,
positive linear map and Cauchy-Schwarz inequality. Our results include the conventional metric
geometric means of matrices as special case.
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