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Abstract: Here we examine some connections between the notions of generalized arithmetic means, geodesics, Lagrange-Hamilton
dynamics and Bregman divergences. The key ingredient for the relationship is the case in which a Riemannian metric has a square root
that is the Jacobian of a diffeomorphism. In such case the geodesics of the of the Riemannian metric turn out be the pullback of straight
lines by the diffeomorphism. This is interesting when the Riemann metric is the Hessian of a convex function because in this case we
obtain comparison results between the Bregman divergence determined by the convex function and the geodesic distance determined

by its square root.
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1 Introduction and Preliminaries

In this paper we establish a relationship between concepts
arising in different fields. We shall see that the concept of
generalized arithmetic can be given a geometric and a
variational interpretation as well as a multidimensional
extension. The geometric interpretation will be as normal
coordinates in a Riemannian metric that can be factored
as the square of the Jacobian of a diffeomorphism. The
variational interpretation relates the generalized
arithmetic mean to the best predictor in a geodesic
distance given by the aforementioned metric.

Generalized arithmetic mean is a natural extension of
the concept of certain equivalent introduced by Bernoulli
to deal with the Saint Petersburg paradox in the XVIII-th
century. It can be traced back to the work of Bonferroni
[1] and de Finnetti [2]. Historically speaking, generalized
arithmetic means were introduced by Bernoulli under the
name of certainty equivalent. They capture the price of a
random cash flow (the payoff of a bet) for an investor with
utility function u. The first variational characterization of
generalized arithmetic mean seems to be due to Berger and
Casella, [3], and is worth recalling because it is the germ
of the ideas in this work.

Consider a strictly monotone function u : . — R,
where .# C R is an open interval. If {xi,...,x,} is a
collection of points in ., their generalized arithmetic

mean is defined by:

Sl
c=u 1(;;u(x,)) (1)

That is, ¢ is which the distance

1/2
() — u(e))?)
extend to a many dimensional setup, and we provide a

geometrical interpretation to the change of variables and
to the distance as a geodesic distance.

the point at

is minimal. This is what we

1.1 Organization of the paper

In Section 2 we consider the manifold .# = .#" and verify
that the distance given by

Sy = (L) —u)?) @

is actually a geodesic distance between x and y in cM.
This simple case is nice because it leads to a diagonal
Riemannian metric in .# and the determination of the
geodesic distance in that metric is trivial. In Section 3 we
replace u by a general diffeomorphism U defined on .#
and use it to define a Riemannian metric on .#. The
geodesic distance in this metric is a multidimensional
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version of the generalized arithmetic mean. It is here and
Section 5 where the main results are contained.

In Section 4 we consider the changes of variables and
the integration of the geodesic equations within the
framework of Hamilton-Lagrange formalism just to
provide a point of contact with classical mechanics. The
idea is to regard the integration of the equations of the
geodesics from another point of view.

In Section 5 we relate the results in Sections 2 and 3 to
the work of [4]. The relationship goes in two directions. On
the one hand, for every x € .# we can reinterpret U (y) —
U (x) as normal coordinates in a neighborhood of x. On the
other hand, we show that the arithmetic means introduced
in Sections 2 and 3 coincides with the notion of intrinsic
mean in [4].

It is in Section 6 where we establish conditions for a
two way connection between Hessian matrices of convex
functions and diffeomorphisms in R", while in Section 7
we compare the geodesic distance to the Bregman
divergence defined by the convex function. In Section 8
we collect some examples and address some collateral
themes, and in the Final remarks section we say a few
words on how this work intersects an older line of work
on Hessian structures on R”.

A word about notations.

In the remainder of this paper we use .# = (.#)", where
as said, .# is an interval (bounded or unbounded). We use
this setup because in many cases we want to consider
convex functions of the type Y u(x;) with u(x) convex. As
the manifold that we are considering is a simple subset of
R" naturally provided with a global chart, the standard
constructs of differential geometry in this case are very
simple. For example, the tangent bundle and the
cotangent bundles are trivially identifiable with .Z x R".
We use the standard (v, v,) to denote the usual Euclidean
scalar product between the vectors vi,v,. And to finish,
we use the standard h'(x) to define the derivative of the
function (x) : .# — R, and x and X to define the first two
derivatives of x() : (a,b) — R where ¢ is thought of as
“time.”

2 Geodesics and one-dimensional changes of
scale

Let u: . — R. be a twice continuously differentiable,
strictly increasing function and u'(x) its derivative. At
each x € .# define the Riemannian metric (on the tangent
space to . at x) by

g,-yj(x) = g(x,')&,j = u'(xl-)z&,j. (3)
That is, not only is the coordinate system orthogonal (that
is, the metric is diagonal), but it is separable as well, that
is, gi; is a function of x; only. The equation of the geodesic
that minimizes the distance between two points x,y € .4

is obtained minimizing

/ (Zgl] x,x])l/zdt @)

over the class of continuous functions x : [0,1] — .Z,
twice continuously differentiable on (0,1). It is a standard
result, that in this case, the equations of the geodesics are
(see [5], for example):

d a 1 o .
E(a_xkizgi,j(x)xixj)
l’.]
8xk( th,J xlx'j), k=1,...n
=dg(x)/dx,

(&)

In this special diagonal metric, if we put g’(x)
the equations of the geodesic are

1
S8 () (@)?, k=1,..n.

g () + 5

Substituting g(x;) = (u'(x;) we obtain

u () +u' () =0, k=1,...n

This can be simply integrated. At the first step, note that we
obtain that u'(x;(r))x; = Ci, where Cy is some unknown
constant. This equation can be trivially integrated to obtain
u(x¢ (1)) = u(x(0)) +¢Cy. To determine Cy, make use of the
fact that x;(0) = x and x; (1) = y to obtain C = u(yx) —
u(xg). To close the circle, note that the geodesic distance
between x and y is, according to (4)

/ (Zg” x,xj)l/zdt

= [[(xe) a= (Lo —ue?) "

which equals d,,(x,y).

3 Geodesics induced by a diffeomorphism

Here we extend the setup of the previous section. Let
U: . # — R" be a twice continuously differentiable
diffeomorphism between .# and U(.#). On the tangent
bundle U (.#) x R" we consider the Euclidean metric. Its
pullback to .#Z x R" at x € .# is given by

gij(x ZU"

Here, U*(x) denotes the k—th component of U and U}
denotes 8Uk/8xj, that is, the Jacobian of U. We denote
by Vf the inverse of UX, that is, the Jacobian of the
inverse of U. Again, the geodesics minimize the distance

", for 1<i,j<n. (6)
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given by (4) with g;; given by (6). If r — x(r) is a
geodesic from x(0) = x to x(1) =y, then it must satisfy
equation (5).

If in (5) we substitute (6), after some simple but boring
arithmetics we obtain

n

YU (Zan+ZUn,xnx,) —0, k=1,

i—1 n=1

Now, multiply both sides by Vf and sumoverk=1,...,n
to obtain

=0, j=1,...,n

n .
Y Ui+ LU
n=1 [T

This can be written as

d (i :
4 fo,,)zo, i=1,.n.
dt n=1 "
Which implies that
d n
“Ui(x
dt 2::

for some constants C;, j = 1,...,n. Again, this implies that
U/(x(t)) = U/(x(0)) +¢C; and that C; = U’(y) — U/(x)
for j =1,...,n. As above, inserting this into the definition
of geodesic distance between x and y we obtain

f; (Zautone) a= [ (zer)

— (L) - v

=Cj, j=1,.

(7N
- dU(x7y)'

Notice that dy(x,y) is positive, symmetric, satisfies the
triangle inequality, and since U is a diffeomorphism,
dy(x,y) = 0 < x =y, thus the notation is consistent. The
comparison with the first case is clear: There
UX(x) = u(x;) fork=1,...,n

4 A detour into classical mechanics

Here we address the issue of integrating the geodesic
equations from the point of view of classical mechanics.
This is to explain the trivial integration of the geodesic
equations within the context of an elegant framework. We
refer the reader to [6] for the essential notions. Cutting
some edges, the general approach to Newton’s equations,
consists of specifying some manifold (.# in our case), on
whose tangent bundle .#Z x R" a Lagrangian function
L(x,x) is defined. A trajectory of the system between
points x(1) and x(2) at times t1,f, respectively, is the
curve that minimizes the (action) integral:

/ % L(x(t), 5(t), 1)t

1

over the class of all (twice continuously) differentiable
curves joining the said points at the given times. It can be
shown, see [6], that such trajectory satisfies (the
Euler-Lagrange) extension of the Newton’s equation of
motion:

(2 Lx(0).5(0).0)) = -

0%y

If we put
L(x(t),x(r)) = %Zgi,j(x)xixja

We recognize the equations of the geodesics as the
Euler-Lagrange equations of some dynamical system.
Notice that if we consider the curves y(¢) = U(x(¢)) in
U( ), then the Lagrangian in these coordinates becomes

(yk)2

, 1
L(y,y,t) = 2

HM:

and the Euler-Lagrange (Newton) equations become
¥k = 0, namely the equations of straight lines. We already
saw that in Section 3, hidden in the notation. Another way
of understanding that change of variables is to begin with
the Hamiltonian associated with the Lagrangian. This is
defined by introducing the momentum variables p; by

t)= i gk (%)x;
=1

d
Dk = a—ka(x(t) x(t

Under the assumption of invertibility of the Jacobian U ]’:,
solving for x and substituting in the expression for L we

obtain:
Zg x)pip;.

where we use the conventional g€/ to denote the inverse
of gi ;. The analogue of the Euler-Lagrange equations are
the Hamilton equations for (x, p) is:

oH JoH

Er sz—a—xk- 9)

X =
To complete explaining the change of variables we
need to show that there exists a mapping (x,p) — (y, )

from # x R" to U(#) x R", under which the
Hamiltonian becomes

-1 g
H=2Y (m)
25

and that the change of variables preserves the form of the
Hamiltonian equations of motion (9). The mapping is:

and n,prj i=1,..,n
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The condition for this mapping to preserve the form of the
equations is that the following holds for the given Poisson
“brackets”

[yi,yj] = [77.',',717]'] = 0, and [yi,ﬂ.'j] = 5,"1‘, i,j = 1,...]1

which, for any pair of continuously differentiable
functions f,g on .# x R" is given by:

As we said, we were to cut a lot of corners. See [6] for full
details. That the system is trivially integrable, means that
(9), in the new coordinates becomes

- , 0H
yl:a—m:ﬂj and ﬂj:—a—yizo,

which imply that 7;; = constant = C; and y’ = y/(0) +C;.
That is, the constants of integration that determine the
solutions to the equations of the geodesics are the
constant values of the momenta. For trajectories go from
a point x to a point y in a unit of time, the momenta are
related to the distance between the two points by

Y(1)=y'(0)=C".

5 Hessians of convex functions and
diffeomorphisms in R"

In the two (sub)sections that come up next, we do two
things. First we extend the results in [7] that were
summed up in Section 2, to a more general convex
function, after that we examine in which case a
diffeomorphism U determines a convex function whose
Hessian coincides with the Riemann metric given by (6).

5.1 From a convex function to diffeomorphisms

Let us begin by stating some necessary properties of the
convex function.

Assumptions S1Let us now consider an open, convex
subset # of R" and a strictly convex function
D M — R" satisfying

1 @ is at least twice continuously differentiable in all
variables.

Denote its Hessian matrix by @", that s,
(@")i,j = dP®/Ix;jdx;. The strict convexity of @ implies
that the Hessian ®" is positive definite. Let us denote by
k(x) its smallest eigenvalue and let us suppose that:

2 There exists a > 0 such that a < k(x) for all x € M, or
equivalently

0<a(§,8) <k(x)(§,&) <(§@"E), VER" (10)

And we now have:

Theorem 1.With the notations introduced above, let us
suppose that there exists a continuously differentiable
square root S of ®”, that is, " = S'S such that:

a S(x) is invertible at each x € M .

b For every i = 1,...,n we have 9S; ;/dx; = 9S;/dx;j,
forall1 < jk<n.

Fix some xo € ./ and define

Ul(x) = ./‘Si,j(}’(s))ﬂs)ds

where 'y denotes any continuously differentiable trajectory
between xy and x. Then, the mapping U : # — R" with
components U'(x) is well defined (up to a constant), and it
is a global diffeomorphism satisfying

4 1 aUm aUn’l
b. . = - - -
hJ mzz:l 8x,~ 8xj

Before proving the theorem we need the following result.

Lemma 1.With the notations introduced above, let T
denote the inverse S~ of S. Then ||T|| < 1/a.

Proof.In item (2) of Assumption 51 replace & by V& to
obtain

a(VE,VE) <k(x)(VE,VE) < (VE, @"VE)

=(E.V''VE) = (E.V'UUVE) =(E.8).

In other words
V'V <1/k(x) <1/a=|[V| <K= (Va!)

since ||V| is given by the square root of the largest
eigenvalue of V'V.

Let us now complete the proof of Theorem 1.

Proof.

Since .# is convex, it is simply connected and
assumption (b) in the statement implies (via Stokes
theorem) that U is a well defined mapping on .#, and
that its Jacobian S is non vanishing (by assumption), and
thus U is a local diffeomorphism. Invoking the previous
lemma and Hadamard’s theorem, see, for example
Theorem 2 in [8], we conclude that U is a
diffeomorphism satisfying

" QU™ QU™
D, . = -
b Z 8x,~ 8xj

m=1

which concludes the proof.
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5.2 From diffeomorphisms to convex functions

A convex function has a positive definite Hessian. The next
result imposes a condition on the diffeomorphism U so
that the metric that it defines, as explained in Section 3,
can be the Hessian of a convex function. The result that
we obtain is a variation on the theme of Section 2 of [9].

Theorem 2.Let .# be an open convex subset of R" and
U: . # — R". be a diffeomorphism satisfying

n aZUm aUm
=Y (11)

m=1 8xl-8xj 8xk

i aQUm ou™
m—=1 8xk8x,- 8xj

Then there exists a strictly convex function @ : M — R"
such that
1P
8xl-8xj

n aUm aUm

B m—=1 8x,- ax]'

’,ﬁl:l%% Fixan 1 <i<n
i J

and an x(0) € .# and consider the following curve joining
x(0) to x defined piecewise by increasing one coordinate at
a time: At the k—th step, move along the k—th coordinate
axis from x(0) to xg, that is, along the line:

Proof.As before, g; ; =

(X152, oy X 15 &, X011 (0), ., %,(0)) with X (0) < & < xy.

Call this trajectory y. The import of condition(11) is to
make the integral defined below to be independent of the
trajectory.

Al(x) = Af(xo) + k; / s

where A’(xq) are constants of integration. Now, since
0A'/dx; = gij = gji = 0A’ /dx;, then the following line
integral is also independent of the trajectory. Thus
integrating along the same piecewise trajectory we put:

b(x) = d(x0)+ Y [ Ak (pds.
k=1%(0)

We choose the special trajectory so that the verification
that the Hessian of @ is g is trivial. Thus we prove the
claim.

6 Generalized means, intrinsic means and
exponential barycenters

Throughout this section we suppose that U : .# — R”" is
as in Section 3, namely a twice continuously
differentiable diffeomorphism between .# and its image
U(A#). As said above, here we relate the generalized
arithmetic means to the notion of intrinsic mean and
barycentric mean presented in [4].

As . is arather simple manifold with tangent at every
point x denoted by .#. We might think of it as the set

of all displacements starting at x. On .#, we consider the
metric given by (6) If x(¢) : (a,b) — . is a continuously
differentiable curve (a,b) is some open interval containing
[0,1]), its length between x(0) = xp and x(1) = x; is given
by

Lxo,x,] = /01 \/<dUE;(t)),dU(x(t)>>dt. (12)

dt

In Section3 we showed that the geodesic between x(y and
X is given by

x(t)U'<U(xo)+t§), where & =U(x;) — U (xp).
(13)

If we want to fix the initial point, call it x now, and think
of £ as a possible initial velocity we have to be careful.
The problem shows up if .# is bounded. In this case if
we want to let & vary, it will have to be in a ball about 0
such that U(x) + & € U(.#). Such an ball is easy to
determine in our setup because both U and U~' are
diffeomorphisms. So, given x let B(r) be a ball about 0 in
My such that U(x) +& € U(#) for & € B(r). In this
case, the exponential mapping exp, : B(0) C Ay — A is
given by

expx(€)=01(0<x)+§)- (14)
Note that given y in U(#), it comes from
& =exp,!(y) = U(y) — U(x). And the characterization
of m € ./ as intrinsic mean value of a .Z valued random
variable X given in [4] or of m as barycenter of X is as
follows.

Definition 1.The point m € .# is the (intrinsic) mean
value of X if there is a normal neighborhood W of m such
that P(X e W) =1 and

Eplexpp' (X)] = E[U(X) ~ U(m)] = 0.

Clearly, & = U(X) — U(m) is the initial velocity of a
trajectory that takes m to X along the geodesic (13) in a
unit of time.

7 A comparison result: Divergence versus
geodesic distance

Bregman divergences are a common measure of
discrepancy. They are used to compare how different are
two objects that can be described by points in a convex
subset of some many-dimensional space. The definition
goes as follows:

Definition 2.Let .# CR". be an open convex set P : M —
R be a strictly convex, continuously differentiable function
and put

Sp(x.y) = @(x) — D(y)— (x—y).VO(y)). (15)

@© 2022 NSP
Natural Sciences Publishing Cor.


www.naturalspublishing.com/Journals.asp

506 NS B

H. Gzyl: Arithmetic means and Bregman divergences

Comment: Since the right hand is non-negative, and
vanishes if and only if y = x, the notation chosen for the
left hand side is consistent, even though in general, it is
not a true distance. This is why it is called a
discrimination function between x and y.

This notion was introduced in [10], and has been used
in a variety of applications. For a short list, consult with
[7]. Actually, the function @ considered there is rather

simple:
n

P(x) =) ¢(x)
i=1
with ¢ : .# — R being a convex function defined on the
interval .# and .# = .#". This is a typical example in
many applications. The thrust in [7] was to compute the
geodesic distance defined by the Riemannian metric
defined by the Hessian of &, and to compare it to the
pseudo distance 8¢ defined in (15).

In this section we generalize a comparison result
previously obtained in [7] for the separable case. Before
we state the result, we shall introduce some notations to
declutter the typography and carry out a few elementary
calculations that form the basis of the proof of the result.

We shall use 0; 82 to denote partial (and repeated
partial) derivatives w1th respect to x; (respectively x; and
xj). We shall use Einstein summation convention
whenever it does not lead to confusion. That is, for
example d;U™d;U™ stands for Y, _, d;U™9;U™. Next we
present three instances of the same computation: Once for
functions, once for vector fields and once for matrix
valued functions. Just to refer to them when the time
comes up.

Again let .# C R" be an open, convex, connected set
and @ : .#Z — R be a twice continuously differentiable
function. Let y : [0,1] — .# be a continuously
differentiable curve. We shall denote by 7 the k—th
component of y. Let y,x € R” and suppose that y(0) = x
and y(1) = y. Below, anytime that y(z) appears as the
argument, say of a function defined on .#, we shorten it
totr.

Starting from

1
) = @)+ [ 40(5) (1)
As above 7 stands for the time derivative of y. Apply this
same computation to the function d;®(x) that appears
under the integral sign to obtain.

+/ acb +/a,” dt)y,()

Now integrate the first term to obtain (y — x);d;P(x). To
complete, exchange the integration over ¢ with that over s,
notice that the integral over ¢ becomes (y — ¥(s)); and the
whole identity becomes

D(y) = P(x)

16
Ho0de0) + [ () ReRds

A similar identity holds componentwise for vector valued
functions A : .# — R”". In this case the analogue of (16)
becomes

An(y) = Ap(x) + (y — x)idiAm(x)
] 17)
[ = 700) B Anta )
Let us now rewrite (16) as

530.%) = D3) — B(x) + (y— 1) AD(x)
(18)
= [ 1) R el (5)as

and proceed with the right hand side as follows. Suppose
that as in Section 3 that there exists a diffeomorphism U
such that 812,(@15 = g;U™d,U™. Now, for a fixed m consider

only (y — ¥(s)),0U™. According to (17) in which x is
replaced by y(s) this can be rewritten as

U0~ U"(6) ~ [ ) 20 ) )

and reinserted back in (19) to obtain
5 1
0.2 = [ () -v")

_ .[1()’* }’(u))l&lszm( )y (u )du)akUmYk(s)ds

Therefore, the first term under the outer integral
becomes

/ 1 (U™ (v) = v(5)) AU Yi(s)ds
1 (19)

= S IU0) U@ = 3d3(x)

To  rewrite the second  term, notice  that
AU (s)ds = dU™(y(s)). Now, we shall consider a
specific trajectory: y(r) = x +1(y —x). With this choice
we have

(= 7()), 02,0 ()3 (1) = (1 — 1) (y = x):Uf' (1) (y — )

and therefore, the second integral becomes

1 I
| ([ =00 =220 —,)du)av”.
N
(20)
We now gather these results in the main result of this
section.

Theorem 3.With the notations introduced above, suppose
that the convex function ®@ : .# — R is at least three
times continuously differentiable, that its Hessian can be
factored as afkqb = JU™KU™, and that the

diffeomorphism U is at least twice continuously
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differentiable ~ and  such  that the sign of
K(&) = 0},U™(8)aU™ (&) is constant over § € A, then

Sé(y,x) < dlzj(x,y) whenever K(&) >0, 21)

5%, (y,x) > dlzj (x,y) whenever K(&) <O0. (22)

N = N =

The proof is contained in the computations carried out
above. The conclusion is obtained after substituting (19)
and (20) into (16).

In the most common case in applications, when
P(x) =Y ;0(x;), that is in the separable case, then
0" (x) = (4/(x))> > 0, then «’(x) > 0 and the condition
upon the sign of u”(x) is equivalent to a condition upon
the sign of ¢"’(x). In this case, the result of Theorem 3
was obtained in [7].

8 Examples

8.1 Extended generalized arithmetic means

Here is a direct extension of the notion of generalized
arithmetic mean.

Theorem 4.Let .# be a convex open subset of R? and
U :.# — R? be a diffeomorphism such that U(.#) is a
convex open subset of RY. Consider a set {x(1),...,x(M)}
of points in cM. There is a unique point ¢ in .# which
minimizes the dy distance to the set {x(1),....x(M)}. It is
given by

c:U*l(% f: U(x(m)))). 23)

m=1

The proof is easy and follows the pattern of the simple
one-dimensional case: To find & € U(.#) such that
minimizes Y2 ||U(x(m)) — &|| is easy. It is given by
E=LYM U(x(m)). Since & e U(4), let c = U (&)
and we are through.

8.2 Means defined by a flow

With the notations of Section 3 and the previous example
in mind, let U (z,x) be the flow associated to the geodesics
determined by the diffeomorphism U, and the solution to
the geodesic equation such that x(0) = x and x(0) = &.
That is

U(t,x) =U " (U(x) +1§). (24)

To verify that for any real 7, s U (t +s5,x) = U (s,U(t,x)) is
routine -as long as the solution to the geodesic equations is
defined for all times. With the aid of (24) one can construct
a family of transition kernels {P;(x,A) : 1 > 0,A € Z(R")},
where Z(IR") denotes the Borel-subsets of R”, as follows:

P (x,A) =1,(U(t,x)) (25)

where I, stands for the usual indicator function of the set
A. To verify that {P,} is indeed a (semi)group is trivial
using (24). Skipping a considerable amount of detail, it
is intuitive that this semi group defines a Markov process
{X;:t >0} having R" as state space, and {7, } as transition
semigroup. Furthermore, this process is such that for any
Borel, measurable function f : R” — R, we have

E[f(Xiis) X = f(U(s,X,)).

In particular, if X;(¢) denotes de i—th coordinate of X, for
i=1,....nwehave E[X;(t+5)|X;| = Ui(s,X;), or in vector
notation:

E[X(t+s)|Xt] = l](S,Xt)7

that is, the current position is the best predictor of the
future values of the position.

8.3 Harmonic means in R"

As second example, consider the inversion with respect to
the unit sphere in 2 = R"\ {0} The mapping
U(x) = x/||x||? is an involution of 2. Let . C 2 such
that U(cM) is convex. If {x(1),...,x(M)} is a finite set of
points in .# , then

(L f s
=V(3 L )

is the point closest to {x(1),...,x(M)} is the dy distance.
Thus we have a variational interpretation of the
n—dimensional extension of the notion of harmonic
mean. The metric defined by U is:

8i,j(x) = (W) (81, +4ni(x)n;(x)), ni(x) =xi/||x].

The geodesic that starts at xo € £ with initial speed & is
x(1) =U (U (xo) +1&). It is defined for all 7 if U (xo) +1&
never passes through 0.

8.4 A metric defined by a Jacobian

Consider .# = (0,%0)? and U : .# — (0,1)? defined by

X1
U! -
(v1,%2) 1+x1+x]

X2
U? - 7
(x1,%2) L+x1+x

The inverse V =: (0,1)? — (0,0)? of that mapping is

Y1
Viy,y) = m7

Y2
Vz(yl,yz) = m
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The Jacobian of the mapping U is given by

i 1 X1+x2 —xp
Uiy = — .
i) (I+x1+x2)? { X1 XX

As proposed in Section 3, this leads to a metric given by

1 (x1+x2)2 67 —(x1+x)?
| |

gi’j(x) - ( —(x1 +XQ)2 ()C1 +x2)2 +x%

1+x;4x2)4
To determine the geodesics in this metric might be quite
laborious. But knowing the connection established in
Section 3, we know that the geodesic through a point x(0)
with initial speed & is given by

x(t) = V(U(x(O)) +t§).

8.5 An example of a convex function whose
Hessian is a product of Jacobians

For this example, let .2 C R? = Hz:] _# be a product of
open intervals and let ¢y : _7; — R be twice continuously
differentiable, strictly monotone convex functions, and let
ui be strictly increasing and such that (u})> = ¢/ as in
Section 2. LetA be a d x d invertible matrix and think of
its rows as the transpose of the d—vectors a*.

Thus the mapping U : .# — R? whose k—th
component is u((a*,x)), is a diffeomorphism. To check
its invertibility, note that for y in its range, the solution of
y = U(x) is given by x; = A;jluj’l(yj). The Jacobian
matrix of U is

9 k
%XE") — i ((a" x))d.

From the above and ¢’ = (u})?) it is also clear that

aZ(D 7 d Lk 82¢k
8x,~8xj7k:l i

8.6 Multidimensional best predictors

Here we extend the situation considered in the second
example. Let (2,.%,P) be a probability space, that is, a
set 2, a o—algebra of subsets of 2, and a probability PP.
By the customary Ep we shall denote expectation with
respect to P. All the random variables X in this section
will take values in U(#) and be such that
Ep[U(X)?] < . Let 4 C .7 be a sub-c—algebra. We
have

Theorem 5.Define the U distance between any two
random variables X ,Y by

0 (x.¥) = (Exlao (x. %))

Then, there is a unique, ¢ —measurable, square integrable
random variable X ¢ which satisfies

X = argmin{dy(X,Y)|Y measurable with respect to 4}.

It is given by
Xy=U" (EP[U(XW]).

A particular case of this result is contained in the following
result.

Theorem 6.Let & = {0,Q2} be the trivial sigma algebra,
and Let X be a random variable taking finitely many
values {xy,....xy} with probabilities P(X = x;) = pj,
i=1,....,M. The rest of the notations are as before. The
best predictor of X given no information is given by the
generalized arithmetic mean. As noted at the outset, it
happens to coincide with the notion of certainty
equivalent.

X)) =U~ (Es[Ux)]) =U"! (kiv(xim). 26)

8.7 Generalized arithmetic means and convex
functions defined by the gradient of a convex
function

A particular case of the results in sections 3 and 5 is
provided by strictly convex (or concave) functions, that is
functions whose Hessian is strictly positive (or negative).
Suppose ¥(x) is a strictly positive function on R”, then
VW is locally invertible. Let us suppose that its inverse is
global. If we consider the metric introduced in (6), that is,

8ij(x) = Wik (x) ¥k (x)

using Einstein’s summation convention, then the
generalized mean of the set {x;,...xy} that it defines is
given by

Y
(ve) " (< k; V¥ (x,)).
If the condition mentioned in Section 5.2 hold, namely:
For each fixed i=1,....,n ¥, Wjx = ¥, j ki
then there exists a convex function @(x) on R” such that
(%) = W(x) 4 (%)

to which the comparison results established in Section 6
apply, whenever the condition mentioned in Theorem 27
holds, namely: The sign of ¥, (x)%¥ . (x) is constant
over R” independently of i, j, k.

A pending question related to the topic of this section
is the following: Is there any relationship between the
gradient flow determined by ¥ (that is, the solution to

& = +£V(&)) and the geodesic flow of &;;?

@© 2022 NSP
Natural Sciences Publishing Cor.



Appl. Math. Inf. Sci. 16, No. 4, 501-510 (2022) / www.naturalspublishing.com/Journals.asp

8.8 Geodesics and distances determined by the
Fenchel-Legendre conjugate

Consider the simplest possible case in which @ : R" — R
has a strictly positive Hessian and that V@ : R" — R" is a
diffeomorphism whose range is R". Recall that:

Definition 3.The Fenchel-Lagrange dual ®* is defined by

@ (&) = sup{(§,x) — P(x)|x e R"}.

The basic properties of this definition can be seen, for
example, in [11]. To begin with, we have:

Lemma 2.With the assumptions made at the outset of the
section, a simple computation shows that:

D(E) = (E, (VD) (&)~ @((VO) ' (£)).

And more importantly

Vo' (€)= (Vo) (&). @7

And also (using Einstein’s summation convention):

R0 (E)R, (VD) '(E) =6, (28

The following result is known. See [12] for example. Its
proof drops out of a computation.

Theorem 7.With the notations introduced above, let
{x(¢) : 0 <t < 1} be a geodesic in R" between the points
x1 = x(0) and x2 = x(1) with respect to the metric given
by the Hessian matrix of @. Let us put
E(t) = (VO)(x(t)) with & = (V®)(x1) and
&, = (V) (x2). Then &(t) is a geodesic between x1 and
&, in the metric given by the Hessian of ®*.

Proof.To verify the assertion it suffices invoke (27) and
(28) to verify that

ai%j‘l’*(g)gi(t)&j(f) = ai?jd’(x)xi(t)xj(t)'
This is left for the reader to carry out.

Let us now verify that if the Hessian of & can be
factored as in Section 3, then the Hessian of @* can be
factored as well.

Theorem 8.Let @ and P* be as above. Suppose that
there is a diffeomorphism U of R" such that
85d5(x) = 8,-Uk(x)8jUk(x).

Then U*(§) = U((V¢)71(§)) is a factorization of the
Hessian of ®*.

Proof.Observe that invoking (28) we obtain:
UL (&) = AUk((VP) ' (&) 351 * (§).
From this and (28) it follows that
AU (8)0;U; (§) = 0;,;®" ().

Thus concludes the proof.

To finish, let us verify that the distances along the
geodesics in the Hessians of @* and @ coincide.

Corollary 1.With the notations introduced above, let & (t)
and x(1)) be geodesics described in Theorem 27. Then

O+ (§17§2) = 5¢’(x15x2)'

Proof-We saw in Section 3 that
52.(&,,&,)) = |U*(&,) - U*(&,)||>. From the definition
of U* and since & () = V& (x) we obtain

85+(81,82) = IU* (&)~ U (&)l
= |U(x1) ~Ux)| = 83 (x1,x2).

And thus the assertion is verified.

9 Final remarks

We should mention that Hessian structures on Euclidean
spaces is a well studied subject. See for example [9] and
[13]. In that line of work, the focus is on the geometry on
R4 resulting from a Hessian metric, that is, a metric of the
type g = Hess®P,or more explicitly,
gij(z) = I*@(x)/dx;dxj, when @(x) is a twice
continuously differentiable convex function defined on an
open convex subset of R”.

The relationship of that line of work to the work
presented here, is that here we are interested in the
geometry on R” for a metric given by g = J;Jy where Jy
is the Jacobian of a diffeomorphism U. This is related to
that of a Hessian metric when Hess® can be factored as
Hess® = J;;Jy, which is the subject of Section 5. But as
the example in section 8.4 suggests, an open question
remains. Given that a Riemannian metric g is given by a
positive matrix, does it admit a square root X such that X
is the Jacobian of a diffeomorphism?
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