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APPROXIMATION OF f-DIVERGENCE MEASURES BY USING
TWO POINTS TAYLOR’S TYPE REPRESENTATIONS WITH
INTEGRAL REMAINDERS

SILVESTRU SEVER DRAGOMIR?!:2

ABSTRACT. In this paper we establish some approximations of the f-divergence
measures by the use of two points Taylor’s type representations with integral
remainders. Some inequalities for particular instances of interest are provided
as well.

1. INTRODUCTION

One of the important issues in many applications of Probability Theory & Sta-
tistics is finding an appropriate measure of distance (difference or discrimination)
between two probability distributions.

A number of divergence measures have been proposed and extensively studied
by: Jeffreys 1946 [26], Kullback-Leibler 1951 [32], Rényi 1961 [39], Ali and Silvey
1966 [1], Csiszar 1967 [11], Havrda-Charvat 1967 [23], Sharma-Mittal 1977 [41],
Rao 1982 [38], Burbea-Rao 1982 [8], Kapur 1984 [29], Vajda 1989 [48], Lin 1991
[33], Shioya and Da-te [42] and others, see [36]

These measures have been applied in a variety of fields such as: anthropology [38],
genetics [36], finance, economics and political science [40], [45], [46], biology [37],
the analysis of contingency tables [22], approximation of probability distributions
[10], [30], signal processing [27], [28] and pattern recognition [7], [9].

Assume that a set Q and the o-finite measure p are given. Consider the set of
all probability densities on p to be

{0 -Rp@ 20, [ p@duo -1},

The Kullback-Leibler divergence [32] is well known among the information diver-
gences. It is defined for p, g € P as follows:
p(z)

(1) Dt .0) = [ o) |20 du o)

where In is to base e.

In Information Theory and Statistics, various divergences are applied in addition
to the Kullback-Leibler divergence. These are defined for p, ¢ € P as follows

D, (p,q) :== / Ip () — q (z)|du (x), variation distance,
Q
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Dy (p, q .—/ ‘\/ —/q ’d,u , Hellinger distance [24],

D,z (p,q) := /Q p(z) l(ggg)z - 1] dp (), x*-divergence,

4 l1—a 1ta X
D ()= 1= 53 |1 /Q (@] [ ] de (o) a-divergence
D5 (p,q / \/p x)dp (), Bhattacharyya distance [6],

= M armonic distance
DHa(paQ)_/Qp() ()d ()5H dt )

/ [p(z) — q(x)]ln [(iﬂ du (x), Jeffrey’s distance [26],

and

= M T riangular discrimination

For other divergence measures, see the paper [29] by Kapur or the book on line
[43] by Taneja.
In 1967, I. Csiszér [12] introduced the concept of f-divergence as follows

(1) )= [ p(a) S L‘iiii] ().

for p, ¢ € P, where f is conver on (0,00) and normalised, i.e. f (1) =0.

Most of the above distances are particular instances of Csiszar f-divergence.
There are also many others which are not in this class (see for example Taneja’s
book online [43]). For the basic properties of Csiszar f-divergence such as

Iy (p,q) >0 for any p, q € P,

and
PxP>3(pq) —If(p,q) is convex,
see [12], [13] and [48].
In the recent papers [14], [15] and [16] we obtained several reverses of Jensen’s
integral inequality. These applied to Csiszar f-divergence produce the following
results:

Theorem 1 (Dragomir 2013, [15]). Let f : (0,00) — R be a convex function with
the property that f (1) = 0. Assume that p, ¢ € P and there exists the constants
0<r<1<R< oo such that

(1.3) r < ZES < R for p-a.e. x € S.
Then we have the inequalities
(1.4) 0<1I;(p,q) < W sup ¥y (47, R)
te(r,R)
<(r-n-n B0
< TR LB - 0],
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and ¥y (7, R) : (r,R) — R is defined by
FR) 1) f0)-f0)

Wyt B) = —p— t—r

We also have the inequality

(15) 0< 1y (a) < (R LI LR

< {BR-D[FL R - 7).
and the inequality
(1.6 0< 1 (o) < 2w { =1 =0
fr)+f(R) r+R

()

1
< §max{R— L1—r}[fL(R)— fi(r)].
Some bounds in terms of the variation distance are as follows:

Theorem 2 (Dragomir 2016, [16]). With the assumptions of Theorem 1 we have

(17) 0< 11 (a) < 3 [ ()~ £ ()] Dy (0.0)
<5 [ (B~ 110 D (pra)] 2
< R-D LR - L]

and

(19) 01y () < 5 (LB ] = [ 1 £1) Dy (9, 0)
< (LR 71~ 15 ) [Dye ()2
< SR~ LA (R =),

where [a,b; f] is the divided difference
f(b) - f(a)
b—a

Further bounds in terms of the Lebesgue norms of the derivative are embodied
in the next theorem:

la,b; f] :==

Theorem 3 (Dragomir 2013, [14]). With the assumptions in Theorem 1 we have
(1.9) 0<If(p,q) < By (rR)
where

(R=1) [} 1f Ol de+ (=) [F 1 (1) dt

(1.10) By (r,R) = 7y
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Moreover, we have the following bounds for By (r, R)
(1.11) By (r, R)

[; + '1;[?'} PRI (@) de

<
R R
LI @l 3|1 @t S @)
and
(1 — T) (R — 1) / /
(1.12) By (r,R) < B [Hf 1, 77,00 T 11 ||[r,1],oo]
1 ||f/‘ [1,R],00 + Hf/H[r,l],oo 1 /
< 5 (R—1) 5 < 5 (R—=r)[lf ”[r,R],oo
and

1
(1L13)  B;(nR)< 4

- T

1
(=) R= DYy gy,
1
FR=1) 1=,
< 1 g (L= 1) (R 1) + (R 1) (1= )]
- R —7r [rR],p ’
Motivated by the above results, in this paper we establish some new inequalities
for f-divergence measures by employing two points Taylor’s type expansions that

are presented below. Applications for particular instances of interest are provided
as well.

2. SOME PRELIMINARY IDENTITIES

The following result is well known in the literature as Taylor’s formula or Tay-
lor’s theorem with the integral remainder.

Lemma 1. Let I C R be a closed interval, ¢ € I and let n be a positive integer. If
f: I — C is such that the n-derivative f™ is absolutely continuous on I, then
for each y €1

where Ty, (f;¢,y) is Taylor’s polynomial, i.e.,
. _7 - (y — C)k (k)
k=0 )
Note that f© := f and 0! := 1 and the remainder is given by
1 [Y n
(23) Ra(ficw)i= o [ =07 10 ) at
* (&

A simple proof of this lemma can be achieved by mathematical induction using
the integration by parts formula in the Lebesgue integral.

For related results, see [2]-][5], [20]-[21], [28], [33]-[35] and [47].

The following identity can be stated:
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Lemma 2. Let f : I — C be n-time differentiable function on the interior I of
the interval I and f, with n > 1, be locally absolutely continuous on I. Then for
each distinct t, a, b € I and for any A € R\ {0, 1} we have the representation

(24) SO ==X f(a)+A ()
53 S50 @) - 0+ (1) A ) (60— 1))
k=1 "

+ Sn,)\ (tv a, b) ’
where the remainder Sy, x (t,a,b) is given by
(2.5) Sp (t,a,b)

= om0 [ e - as

~ ol
! 1
+(=D)" T A (b - t)"“/ FOD (1= s)t + sb) s"ds} .
0

Proof. Using Taylor’s representation with the integral remainder (2.1) we can write
the following two identities

@6 FO=Y Y@= [ @) ar
k=0 " TJa
and

- (—1)k (k) k
@7 fO=> P Oe-1"+

k=0

(—1)n+1 /b f(”+1) (1) (r — t)" dr

n! ‘

for any ¢, a, b € I.
For any integrable function h on an interval and any distinct numbers ¢, d in
that interval, we have, by the change of variable 7 = (1 — s) ¢+ sd, s € [0, 1] that
1

/dh(T)dT:(d—c) h((1—s)c+ sd)ds.

0

Therefore,

[ s ey ar

’ 1
= (t—a) / OV (1 =s)a+st)(t—(1—s)a—st)"ds
0
=(t—a)"™ /1 fOD (1= s)a+st)(1—s)"ds
0

and

/ " (1) (7 0" dr

t

:(b—t)/olf("“)((1—s)t—i—sb)((l—s)t—i—sb—t)"ds

1
=(b-t)" / FOFD (1 = s) t + sb) s"ds.
0
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The identities (2.6) and (2.7) can then be written as
1
(28) F@&)=> %@ -af
k=0
1 1
+=@t—a)"" [ Y (1 —s)a+st)(1—s)"ds

n! 0
and
(D" (k) ok
(2.9) fty=> M me-1
k=0 )

n+1 1
+ (=)t %/ FOFD (1 = s) t + sb) s™ds.
: 0

Now, if we multiply (2.8) with 1 — X\ and (2.9) with A and add the resulting
equalities, a simple calculation yields the desired identity (2.4). |

Remark 1. If we take in (2.4) t = “7“’, with a, b € I, then we have for any
A€ R\{0,1} that

210 7 (5) =0-Nr@+Ar0)

t2 ﬁ [(1=2)£9 (@) + (~1)F A ©)] (0 - 0)
k=1 '

+ Sn (a,b),
where the remainder 5‘,17)\ (a,b) is given by
(2.11) Sy (a,b)
— 1 n+1 ! (n+1) a+b "
= gt 0= Ja=n [ (0= ga e -

1
b
+ (=)™ )\/ forty ((1 —5) % + sb) s”ds} .
0
In particular, for \ = % we have

i) (1) L0

’ ; ﬁ {f(k) (a) + (—1)" f® (b)} (b—a)*

+3S, (a,b),

where the remainder S, (a,b) is given by

(213) 8, (a,b)
1
= szn! (b—a)"*! UO Flrt ((1 - s)a+sa;b> (1—s)"ds

1
+ (_1)n+1 / foty ((1 —8) aro —2|_ b + sb> s”ds} )
0
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Remark 2. The case n = 0, namely when the function f is locally absolutely
continuous on I with the derivative f! existing almost everywhere in I is important
and produces the following simple identities for each distinct t, a, b € I and \ €

R\ {0,1}
(2.14) ) =@ =X) f(a) +Af(b) +Sx(ta,b),

where the remainder Sy (t,a,b) is given by
1
(2.15) S (t,a,b):=(1—=N\)(t— a)/ f (1 —s)a+st)ds
0

—/\(b—t)/o £ (1= s)t + sb) ds.

3. Two PoOINTS ESTIMATES

Assume that p, ¢ € P and there exists the constants 0 < r < 1 < R < oo such
that

(3.1) r< a(x) < R for p-a.e. x € €.
p(z)
We consider the following divergence measures
k
(3.2) Dy . (p,q) = / Mdu () > 0for k € N,
Q. ()
and
R B k
(3.3) D (p,q) = / (Fp ("’;)_1 a(x)) dp(2) > 0 for k € N.
Q. Pt (@)

Theorem 4. Let I be an open interval with [r, R] C I as above, f : I — C be n-time
differentiable function on I and f"), with n > 1, be locally absolutely continuous on
I. Then for any p, q € P satisfying the condition (3.1) we have the representation

(3:4) Ir (p,q) = (L= A) f(r) + Af (R)
+ 3 [0 D 0 Dy, r0) + (1 AT (B) Dt (9,0
k=1 "

+ Ry (P, @A)
and the reminder Ry, (p,q; A) is given by

—rp(z)" Tt
(35)  Rpn(pa; ) :% l(l —/\)/Q az) ~1p(z))

p" (x)
1
(n+1) —9r SQ(x) _ )" ds .
x(o Font ((1 yr 4 p(m))a )d)du()
1 (Rp () — g (x))" "
(1) A/Q 7 (@)

where A € [0,1].
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In particular, for A = % we get

(3.6) Iy (p,q)ZM
Z;;l 20 Dy (p,q)+(‘21)’“f<’“> (R) DR (P, 9)
+Rf,n (pa )7
where
BT Ryt = gy | [ AE )
" 2TL' Q p" (1'

69 7 (5)
S (=N £ )+ ()

Fa[e-vmo () e a(e )]

where the remainder S, » (p(g )T R) is given by

(3.9) Spa <Zq)gg T R)

“wo-n () [ (ot oo

+(=1)"A <R - m)”*l/o fory ((1 R A/ sR) s”ds} :

p(z)

where z € Q.
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If we multiply (3.8) by p(x) and integrate on 2 we get

B10) [ pes (gg;) an (2)

— (1N F(r) + M (R)] /Q p () du (z)
k
+Z l ) [ @S

k
Y e 1

where

(311)  Rpn(pgi)) = /

Q

i |oew e (28 -

</ o (= o2 i)
0t [t (n-2)

)

X (/O fotD ((1 - )(z) - sR) s"ds) du (x)} ,
for A € [0,1].

This proves the representations (3.4) and (3.5). O

Corollary 1. With the assumptions of Theorem 4 and if f"+tV) € Lo, [r, R], then
we have the following bounds for the reminder

(3.12) |Rfn (g5 N)|

1 q(x) —rp(x et n
< (1 _)\)/ ( ( ) - ( )) ‘f( +1) ao) d/,(, ($)
(n+1)! Q p" (z) [“p(ac)]po
(Rp (x ntl
+>\/ ‘ ) du (z)
(4423 B o
g ‘f(n-i—l) —_— [(1 = X) Dyns1, (9,q) + ADg yns1 (p, )]
< ’ (n+1) _
< Sl
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. . 1
for any X € [0,1], and, in particular, for A = 5

L (g (@) =rp @)™ i) x
(3.13) [Ryn(p,@)| < 2(n+1)! /Q 7 (2) f H[%] dp (z)
(Bp (2) =g @) )1 ) d
+/Q P () f ‘[%R]m 1 ()
1
= 2T f(nH)H[T,R],OO [Dywir v (9,0) + Dp e (1, )]
44444%4444, (n+1) o+l
= (n+1)! Fr ‘[T’R]m (R=r)""".

Proof. From (3.5) we have

(3.14)  |Ryn (p,q; V)| < % [(1 _ )\)/ (q(z) —rp(x))

& dps ()
0 X
(Rp(z) — q ()"
A /Q =
1
(n+1) -8 9(2) s s"ds T
x| g ((1 ok R> d d,u()]

|
x </01 FotD) ((1 S)THZEg) ‘ 1-s)" ds) dy (z)
o [ Ul gx»"“
X /01 (f“”;j)((l —5) ig; + SR> s"dsdpu (m)]
=Ky (p.q

for any A € [0,1].
‘We have

/

oo

1
< essup | f("+D) (l—s)r+sq(x)> / (1-2s)"ds
s€[0,1] p (1’) 0
= 1 f'(nJrl) ‘ < 1 f(n+1) ‘
n+1 [ri5]0e ~ n A1 [r.R].00

p(x)
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and
1
1) (1 _ oy 4(®) ) n
/0 f ((1 S)p(as)+SR s"ds
1) (1 _ oy 4(2) '
ol (005 )|
_ (n LI [[PERED
- n+ 1 Hf w [%,R},oo = n+1 Hf " [r,R],00
for z € Q.
Therefore
. 1 (q(z) —rp(x)) (n+1)
) < gy |02 [ ST gy )
(Bp (@) —q (@)™ |l it
+)\/Q 7 () Hf + (420 7] o dp (z)
(n+1) B (q(x) —rp ()"
(Rp (z) — g (x)""
) Q P (z) A (w)]
- 1 (n+1) (1 o /\)/ (x) Q(Jf) . n+1 . (x)
BRCESY ) o \p (@) !
n+1
+A/Qp<x> (r-22) " <x>]
( (n+1) e (R— 7ﬂ)n+1
[ D) (@) 47 [ p(0)an o)
— n n+1
- (n+1 Hf( +) [T,R],OO (R—T) ’
and from (3.14) we get (3.12). O
We consider the divergence measures
_ n+141/s
(315) DXn+1+1/s’,r. (p, q) = /Q. (q (Z‘) p;ﬁgle) d/,L (.23) >0forneN, s>1

and

(316) DR,X"+1+1/S (p7 Q)

_ / (Bp (z) — q(x))" "/

/s (z) dp(z) >0forneN, s> 1.
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Corollary 2. With the assumptions of Theorem 4 and if f™tV) € L,[r, R], with
s, q>1, and % + é =1, then we have the following bounds for the reminder

(317)  |Rgn (p,q; M)

1 (q(z) —rp(x))" T/ .
<o |20 , [ s dp ()
(n+1)! o pnti/s (x) [r 45 ].s
(Rp (x) — g ()" 1" .
o[ e @)
% prtl/s (z) (4% ,R],s
< 1 Hf(n—&-l)’
(gn+ 1Y (n+1)! [r,R).s
X [(1 = X) Dynsrs1ss o (P, @) + ADpg ynt1s1/s (P, q)]
< 1 Hf(n—&-l)‘ (R— T>n+1+l/s
T+ D) (0 1) R
or any A € [0,1], and, in particular, for A = L
f Yy [0,1], and, in p ) [ 5
(3.18) R n (p;q)
1 / (a(@) = rp @) (@)
“2n+ D! | Jq prtl/s (x) [r, 42,5
N / (Fp @) = a @)y i (@)
o pn+1/s (.CC) [Q((;;,R],s
1
< 1/q Hf(nﬂ)
2(gn+ 1) (n+1)! [r, 2],

X [Dxn+1+1/s,r (p, q) + DR,X'H.+1+1/S (p, q)]
1

<
~ (qgn+ 1)1/(1 (n+1)!

(R - T)T’L-‘,-l-‘rl/s )

(n+1)
Hf [r,R],s

Proof. Using Holder’s integral inequality for s, ¢ > 1 and % + % =1, we have

/

Flr ((1 T)T‘FTq(x))‘(l —7)"dr

p(z) 1 1
) ([

FoED ((1 — )+ 7'3) Eg)

a(x) ) 1/s ) 1/q
r) it (u)‘ du) (qn — 1)
_ 1 q (-'L') _ )1/5 (n+1)
rrd GoRi N e W
1 q(z) )l/s (n+1)
(gn +1)"/1 (p (z) " Hf [r,R],s
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and, similarly

/

FntD <(1 —7) ;Eg +7R) dr

1 (z) 1/s
= (gn +1)"/1 (R_;($)> H (

1 @\ | pnsr
<o (Ba)

(5658

[r,R],s
for z € Q.
Therefore,
Ko (p,@; \)
< 1
(qn+ 1) (n+1)!
(q(z) —rp(x))" /e
X (T=A / (n+1) di(z
T e el RRE
Rp ))7L+1+1/s
A (n+1) d
: / ”“/S (z) T e g )
< 1 H o)
T (qgn+ DY (n+ 1) [ R].s
(q (m) —Tp (x))n-‘rl-’rl/é / Rp ))7L+1+1/s
1—A A p
X [( )/Q pnt1/s () )+ n+1/s( ) 1 ()
1
S 1/ H (n+1) [(1 _)\) (R_T)TL+1+1/S+)\(R_T)n+1+1/5j|
(gn+1)79 (n+ 1) [r,R],s
= 1 H (n+1) (R - ,’,)nJrlJrl/s ’
(gn+ 1)V (n+1)! [ R].s
which, by (3.14), produces the desired result (3.17). O

4. APPLICATION FOR KULLBACK-LEIBLER DIVERGENCE

Consider the logarithmic function f (¢) = —Int, ¢t > 0. Then

I ra) = [ p(a)n [;Eﬁﬂ du (2) = Dics, (p20)

for p, g € P.
k
We have f() (t) = W, keN, k> 1 and for [a,b] C (0,00),

Hf(n+1)

1 n!
= FeHD( t‘:n! sup{ }:;
[a.,b],00 te[a B] ‘ ) tefap LT antt
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and for o > 1

Hf(n-l—l)

1 1
b o b o
a dt
— (n+1) =nl -
la,b],c ' (A f (t)’ dt) " [/a t(n+1)a‘|

| b(n+1)a—1 _ a("“‘l)a—l 1
=nl! |:[(n + 1) o — 1] b(n-i-l)a—la(n_t,_l)a_l:l

Assume that p, ¢ € P and there exists the constants 0 < r < 1 < R < oo such
that

(z)
(z)

Q

r <

< R for pra.e. z € Q.

iS]

By using Theorem 4 we have

(4.1)  Dgkr(p,q)
=In [r*(lﬂ\)R”‘]

(=D -a A
+> Z [()T(,C)D ko (0,0) + T Droxr (,0)| + Diin (9,45 A)
k=1
and the reminder D, (p,q; \) is given by
n+1
n T
(12) D (i) = (1= ) (-1t [ Ll o)
Q " (2)
/1 (1—s)"
0 ((1 )T+SQ($)
- n+1
YL BT

p

n(m
S

)
! "ds
* A (a-923 +SR)”“)du($)’

where A € [0,1].

In particular, for A = % we get

(43) Dir(pq) = In [r=/2R71?]

1
ka,r (pv Q) + ﬁDR,x"’ (pv Q) + Df,n (pv Q)
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and the reminder D, (p, q) is given by

(44) Dy (p.q)

_ 1 n+1 ( (I’) — T (m))n+1 ! (1 — S)n dS
_5(_1) : /Q : p”énx) /o ((1—s)r+s%)n+l dp ()
1 (Bp@)—q@)" " [ ! s"ds

By Corollary 1 we have

1
et (=2 Dyt (0:0) + ADp s (. 9)]

S (F-)

for any A € [0,1], and, in particular, for A = 1

(4.5)  |Dn(p@ M) <

1
(4.6) |Dn (p, Q)| < W [Dxnﬂ,r (p, Q) + DR,XTLH (p, Q)]

()

From Corollary 2 we have for s, ¢ > 1 with % + % =1, that

(4.7) |Dn. (p, ¢ M|

- 1 R(nJrl)sfl _ T,(n+1)571
> (qn N 1)1/q (TL + 1) [(TL + 1) s — 1] R(n+1)s—1p(n+1)s—1

X [(1 — )\) DXV,L+1+1/S7T (p, q) + )\DRVXn+1+1/s (p, q)]

- 1 R(n+1)s—1 _ T.(7L+1)s—1
T (gn+ )Y (n+ 1) Lln+1)s = 1 ROHDs T pd)s—

~ (R _ T)n+1+1/s

w |-

@ =

for any A € [0,1], and, in particular, for A = %

2
(4.8) [ Dn (P, 9)|

1 |: R(nJrl)sfl _ ,r(n+1)571 :| H
= 2 )T e 1) L D s - TR

[DXn+1+1/s’T (p, q) + DR’Xn+1+1/s (p, q)}

X

1 R(n+1)sfl _ ,r(n+1)571 s
> (qn 4 1)1/q (TL + 1) [(n + 1) S — 1] R(n+1)s—1p(n+1)s—1

% (R _ 7,.)’I’7,<|>1~|>1/,S‘ )
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