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Abstract: In this paper, we propose a generalization of Rényi divergence, and then we investigate
its induced geometry. This generalization is given in terms of a ¢-function, the same function that
is used in the definition of non-parametric ¢-families. The properties of g-functions proved to be
crucial in the generalization of Rényi divergence. Assuming appropriate conditions, we verify that
the generalized Rényi divergence reduces, in a limiting case, to the ¢-divergence. In generalized
statistical manifold, the ¢-divergence induces a pair of dual connections D(~1) and D(*). We show
that the family of connections D®) induced by the generalization of Rényi divergence satisfies the
relation D) = 154 p(=1) 4 Lap() with o € [—1,1].

Keywords: Rényi divergence; ¢-function; ¢p-divergence; ¢-family; statistical manifold; information
geometry

1. Introduction

Information geometry, the study of statistical models equipped with a differentiable structure, was
pioneered by the work of Rao [1], and gained maturity with the work of Amari and many others [2—4].
It has been successfully applied in many different areas, such as statistical inference, machine learning,
signal processing or optimization [4,5]. In appropriate statistical models, the differentiable structure is
induced by a (statistical) divergence. The Kullback-Leibler divergence induces a Riemannian metric,
called the Fisher-Rao metric, and a pair of dual connections, the exponential and mixture connections.
A statistical model endowed with the Fisher—Rao metric is called a (classical) statistical manifold.
Amari also considered a family of a-divergences that induce a family of a-connections.

Much research in recent years has focused on the geometry of non-standard statistical models [6-8].
These models are defined in terms of a deformed exponential (also called ¢-exponential). In particular,
x-exponential models and g-exponential families are investigated in [9,10]. Non-parametric
(or infinite-dimensional) ¢-families were introduced by the authors in [11,12], which generalize
exponential families in the non-parametric setting [13-16]. Based on the similarity between exponential
and @-families, we defined the so-called ¢-divergence, with respect to which the Kullback-Leibler
divergence is a particular case. Statistical models equipped with a geometric structure induced
by ¢-divergences, which are called generalized statistical manifolds, are investigated in [17,18].
With respect to these connections, parametric ¢-families are dually flat.

The ¢-divergence is intrinsically related to the (p, 7)-model of Zhang, which was proposed
in [19,20], extended to the infinite-dimension setting in [21], and explained in more details in [22,23].
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For instance, the metric induced by ¢-divergence and the (p, T)-generalization of the Fisher-Rao metric,
for the choices p = ¢! and f = p~!, differ by a conformal factor.

Among many attempts to generalize Kullback-Leibler divergence, Rényi divergence [24]
is one of the most successful, having found many applications [25]. In the present paper,
we propose a generalization of Rényi divergence, which we use to define a family of a-connections.
This generalization is based on an interpretation of Rényi divergence as a kind of normalizing
function. To generalize Rényi divergence, we considered functions satisfying some suitable conditions.
To a function for which these conditions hold, we give the name of ¢-function. In a limiting case,
the generalized Rényi divergence reduces to the g-divergence. In [17,18], the ¢-divergence gives
rise to a pair of dual connections D(~1) and D(!). We show that the connection D(*) induced by the
generalization of Rényi divergence satisfies the convex combination D(*) = 1_T‘J‘D(’l) + #D(l).

Eguchi in [26] investigated a geometry based on a normalizing function similar to the one used in
the generalization of Rényi divergence. In [26], results were derived supposing that this normalizing
function exists; conditions for its existence were not given. In the present paper, the existence of the
normalizing function is ensured by conditions involved in the definition of ¢-functions.

The rest of the paper is organized as follows. In Section 2, ¢-functions are introduced and some
properties are discussed. The Rényi divergence is generalized in Section 3. We investigate in Section 4
the geometry induced by the generalization of Rényi divergence. Section 4.2 provides evidence of the
role of the generalized Rényi divergence in ¢-families.

2. ¢-Functions

Rényi divergence is defined in terms of the exponential function (to be more precise, the logarithm).
A way of generalizing Rényi divergence is to replace the exponential function by another function,
which satisfies some suitable conditions. To a function for which these conditions hold, we give the
name @-function. In this section, we define and investigate some properties of ¢-functions.

Let (T, %, i) be a measure space. Although we do not restrict our analysis to a particular measure
space, the reader can think of T as the set of real numbers R, X as the Borel c-algebra on R, and u
as the Lebesgue measure. We can also consider T to be a discrete set, a case in which yu is the
counting measure.

We say that ¢: R — (0, ) is a ¢-function if the following conditions are satisfied:

(al) ¢(-) is convex;
(@2)  limy——co @(u) = 0 and limy 0 (1) = oo;
(a3) there exists a measurable function ug: T — (0, o) such that

/ @(c+ Aug)dp < oo, forallA >0, 1)
T

for each measurable function c: T — R satisfying [ ¢(c)dpu = 1.

Thanks to condition (a3), we can generalize Rényi divergence using ¢-functions. These conditions
appeared first at [12] where the authors constructed non-parametric ¢-families of probability
distributions. We remark that if T is finite, condition (a3) is always satisfied.

Examples of functions ¢: R — (0, o) satisfying (al)-(a3) abound. An example of great relevance
is the exponential function ¢(u) = exp(u), which satisfies conditions (al)-(a3) with uyg = 1r.
Another example of ¢-function is the Kaniadakis’ x-exponential [12,27,28].

Example 1. The Kaniadakis’ x-exponential exp, : R — (0,00) for x € [—1,1] is defined as

{(Ku + V1 +xZu2)Vx, ifx £0,

() = exp(u), ifk =0,
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whose inverse is the so called the Kaniadakis’ x-logarithm logy.: (0,c0) — R, which is given by

wou, ifx #0,
logK(u):{ 2K lfK#

In(u), ifx=0.

It is clear that exp, (-) satisfies (a1) and (a2). Let ug: T — (0, c0) be any measurable function for which
Jrexp,(ug)du < co. We will show that uq satisfies expression (1). For any u € R and a > 1, we can write

exp, () = a9 (Jic|u + /1702 + [x|2u2) 1/
< le/"“(|x|u L4114+ |K|2uz)1/\x|

= o/l exp, (1),

where we used that exp, (-) = exp_,(-). Then, we conclude that [ exp, (aug)du < co forall & > 0. Fix any
measurable function c: T — R such that [ ¢(c)dp = 1. For each A > 0, we have

1 1
/Texpk(c+)\u0)dy < E/Tepr(Zc)dy+E/Tepr(Z/\uo)dy
§21/"“*1/Texpx(c)d‘u—i—f/l"‘*l/Tepr(AuO)dy
< 0,

which shows that exp,(-) satisfies (a3). Therefore, the Kaniadakis’ x-exponential exp,(-) is an example of
@-function.

The restriction that [, ¢(c)du = 1 can be weakened, as asserted in the next result.

Lemmal. Letc: T — R beany measurable function such that [ ¢(¢)du < co. Then, [; ¢(C+ Aug)dp < o
forall A > 0.

Proof. Notice that if [ ¢(¢)du > 1, then [, ¢(¢— aug)dpu = 1 for some a« > 1. From the definition of
ug, it follows that [ ¢(¢+ Aug)dy = [ ¢(c+ (a + A)ug)du < co, where ¢ = ¢ — aug. Now assume
that [; ¢(¢)du < 1. Consider any measurable set A C T with measure 0 < pu(A) < wu(T).
Letu: T — [0,00) be a measurable function supported on A satisfying ¢(c+ u)14 = [¢(C) + a]14,
where a = (1 — [, ¢(¢)du)/pu(A). Defining ¢ = (¢4 )14 + 1y 4, we see that [ ¢(c)du = 1. By the
definition of 1y, we can write

/ @(C+ Aug)du < / ¢(c+ Aug)dp < oo, forany A > 0,
T T

which is the desired result. [
As a consequence of Lemma 1, condition (a3) can be replaced by the following one:

(a3”) There exists a measurable function uy: T — (0, c0) such that
/ o(c+ Aug)dp < 0o, forall A >0, 2)
JT

for each measurable function c: T — R for which [ ¢(c)du < 0.

Without the equivalence between conditions (a3) and (a3’), we could not generalize
Rényi divergence in the manner we propose. In fact, ¢-functions could be defined directly in terms
of (a3’), without mentioning (a3). We chose to begin with (a3) because this condition appeared
initially in [12].
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Not all functions ¢: R — (0, o0), for which conditions (al) and (a2) hold, satisfy condition (a3).
Such a function is given below.

Example 2. Assume that the underlying measure y is o-finite and non-atomic. This is the case of the Lebesgue
measure. Let us consider the function

e(u+1)2/2, u>0,
i) = {e(u+1/2), L<0, &)
which clearly is convex, and satisfies the limits limy_, o ¢(u) = 0 and lim, o ¢(u) = oco. Given any
measurable function ug: T — (0, 00), we will find a measurable function c: T — R with [ ¢(c)du < oo,
for which expression (2) is not satisfied.
For each m > 1, we define

where E,y = {t € T: uo((tz)) - uoz(t) —1 > 0}. Because vy, 1 oo, we can find a sub-sequence {vy,,, } such that

/ e(vmn‘i‘u(]"rl)Z/zdy Z on.
Emy,

According to (Lemma 8.3 in [29]) , there exists a sub-sequence wy = vy, and pairwise disjoint sets
Ai € Em,_for which

/ e(wk+uo+1)2/2d‘u =1.
Ag

Let us define ¢ = Clpya + Yio i wila,, where A = Ui, Ay and ¢ is any measurable function such that
@(c(t)) >0fort € T\ Aand fT\A ¢(c)du < oo. Observing that

e(zuk(t)+u0(t)+1)2/2 _ zm"ke(wk(t)+1)2/2, fOTt c Ak/

we get

(wer1?/2g, - 1
/Ak e dy e for every m > 1.

Then, we can write
/ c)du = /T\A p(C)du + i /A e(wk+1)2/2dy
= [ 0@+ e <
On the other hand,
/Tﬁo(chuo)dM = /T\A @ (©)du + Z/ elio ot/ 2,

= Odu+ ) 1=o9,
/T\A(P p k;

which shows that (2) is not satisfied.
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3. Generalization of Rényi Divergence

In this section, we provide a generalization of Rényi divergence, which is given in terms of
a ¢-function. This generalization also depends on a parameter & € [—1,1]; for « = %1, it is defined
as a limit. Supposing that the underlying ¢-function is continuously differentiable, we show that
this limit exists and results in the ¢-divergence [12]. In what follows, all probability distributions are
assumed to have positive density. In other words, they belong to the collection

Py—{pELO:/Tpdy—landp>O},

where LY is the space of all real-valued, measurable functions on T, with equality u-a.e.
(u-almost everywhere).

The Rényi divergence of order « € (—1,1) between two probability distributions p and g in P, is
defined as

() 4 l-a 1fa
Dy (Pllq)—az_llog</TP2q2du)- ()
For « = %1, the Rényi divergence is defined by taking a limit:
-1 .
DV (p o) = lim DR p | g), ©)
1 .
D (p Il 9) =lim D (p | 9) ©

Under some conditions, the limits in (5) and (6) are finite-valued, and converge to the
Kullback-Leibler divergence. In other words,

Dy ) =DV 1 p) = Drw(p || 9) < o,

where Dy (p || ) denotes the Kullback-Leibler divergence between p and g, which is given by

Drw(p Il 9) = /Tplog(s)dﬂ-

These conditions are stated in Proposition 1, given in the end of this section, for the case involving
the generalized Rényi divergence.
The Rényi divergence in its standard form is given by

® 1 o —K
DOy ) = = log( [ ' “an),  fora e 1), )

Expression (4) is related to this form by

DY (p | g) = 12Dy | ).

Beyond the change of variables, which results in « ranging in [—1, 1], expressions (4) and (7) differ
by the factor 2/ (1 — a). We opted to insert the term 2/ (1 — &) so that some kind of symmetry could be
maintained when the limits « | —1 and & 1 1 are considered. In addition, the geometry induced by the
version (4) conforms with Amari’s notation [5].

The Rényi divergence DI({“)(- | -) can be defined for every « € R. However, for « ¢ (—1,1),
the expression (4) may not be finite-valued for every p and q in P,. To avoid some technicalities, we
just consider « € [—1,1].



Entropy 2016, 18, 407 6 of 16

Given p and q in P, let us define

1-a 14«

k(a) = —log </ p2q2dy), fora € [—1,1],
T
which can be used to express the Rényi divergence as

4
DI({“)(P Il q) = 1_71((&), fora € (—1,1).
The function «(«), which depends on p and g, can be defined as the unique non-negative real

number for which
14+«

/Texp (1—Ta In(p) +

The function x(a) makes the role of a normalizing term. The generalization of Rényi divergence,
which we propose, is based on the interpretation of k() given in (8). Instead of the exponential
function, we consider a ¢-function in (8).

Fix any ¢-function ¢: R — (0, c0). Given any p and g in P, we take x(a) = x(a; p,q) > 0 so that

In(q) + K(zx))d;,t =1. (8)

1—a 1+a _
Joo(F7507 ) + 507 @) + (o ) = 1, ©)

or, in other words, the term inside the integral is a probability distribution in PP,,. The existence and
uniqueness of «(«) as defined in (9) is guaranteed by condition (a3’).
We define a generalization of the Rényi divergence of order &« € (—1,1) as

4

D (p ]l 4) = T——5x(@). (10)

For & = %1, this generalization is defined as a limit:
Dy V(p Il9) = lim DG (p | 9) a1
Dy (p 1l 9) =1lim D (p || g). (12)

The cases « = +1 are related to a generalization of the Kullback-Leibler divergence, the so-called
¢-divergence, which was introduced by the authors in [12]. The ¢-divergence is given by (It was
pointed out to us by an anonymous referee that this form of divergence is a special case of the
(0, T)-divergence for p = ¢~ and f = p~! (see Section 3.5 in [19]) apart from a conformal factor, which

is the denominator of (13)):
' (-9~ (9)
S 0 1)
up N
Jr e

Under some conditions, the limit in (11) or (12) is finite-valued and converges to the ¢-divergence:

Dy(p Il q) =

-1 1
Dy V(p 1) =Dy p) = Dy(p Il ) < co. (14)
To show (14), we make use of the following result.

Lemma 2. Assume that ¢(-) is continuously differentiable. If for ag, a1 € R, the expression

/T¢(1;“<P’1(P)+HT“<P’1(q>)du<°° (15)
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is satisfied for all & € [ng, a1], then the derivative of k(«) exists at any « € (ag, aq), and is given by

a1l (@) — o7 (P (ca)dp
™= J7 ¢/ (ca)uodn ' (16)

where ¢, = 52071 (p) + 2971 (q) + x(a)uo.

Proof. For a € (ag,a1) and x > 0, define

N 11—« 1 1+« -1
8l x) = /T(p( =9 (p) + —— ¢~ (g) +xug ) d.
The function x(«) is defined implicitly by g(a, x(«)) = 1. If we show that

(i) the function g(a, ) is continuous in a neighborhood of (&, x(«)),
(i) the p;rtial derivatives g—i and g—f exist and are continuous at (&, x(«)),
(i) and 52 (a,x(x)) >0,

then by the Implicit Function Theorem «(«) is differentiable at « € (g, 1), and

ok, . (9g/0a)(a,x(a))
aa ™ = " ag /) (@, k(@) 17

We begin by verifying that g(«, x) is continuous. For fixed a € (xg, 1) and x > 0, set ky = 2x.
Denoting A = {t € T: ¢ 1(q(t)) > ¢~ (p(t))}, we can write

¢(#¢’1(p) + #qfl(q) +ug) < 9@~ (p) + #[sv’l(q) — 97 (p)] + xomo)

<ole )+ S @ - (P H ) 1a (18)
+o(o7 (p)+ 127“0[4)’1(@ — @71 (p)] + Kotto ) 11\ 4,

for every B € (ag, 1) and A € (0, o). Because the function on the right-hand side of (18) is integrable,
we can apply the Dominated Convergence Theorem to conclude that

lim L A) = ¢(a, k).
o 8(6.2) = g(w)

Now, we will show that the derivative of g(«,x) with respect to a exists and is continuous.
Consider the difference

S 2B 2 [o(en+ 5Pl ) - 97 (] ) — g Au)] d, 19

where cg = #q}’l (p) + #qﬁl (9)- Represent by fg 1 the function inside the integral sign in (19).
For fixed & € (ag, 1) and x > 0, denote &y = (wg +a)/2, a1 = (a + a1)/2, and kg = 2x. Because ¢(-)

is convex and increasing, it follows that

|f/5,’y,)\| < fﬁl,ﬂél/KolA - fEO/th,KolT\A = f, forall B,y € (o, @1) and A € (0, %),

where A = {t € T: ¢ 1(q(t)) > ¢ 1(p(t))}. Observing that f is integrable, we can use the Dominated
Convergence Theorem to get

1i / d :/ li du,
lim, | fpadp T(;g;fﬂ,w) 1
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and then 3 ,
262 =5 [lo7 @) =07 (Pl (cp + Auo)dp. 0)

For B € (wp, 1) and A € (0, ), the function inside the integral sign in (20) is dominated by f.
As a result, a second use of the Dominated Convergence Theorem shows that g—i is continuous at (&, x):

. og og
im  25(8,A) = % (a,x).
(5 Sy 30 P = 3 ()

Using similar arguments, one can show that g—i (a,x) exists and is continuous at any & € (xg, 1)
and ¥ > 0, and is given by

9
%(oc, K) = /Tuo(p/(c,x + Kug)dp. (21)
Clearly, expression (21) implies that g—i (w,x) > O foralla € (0,a9) and x > 0.
We proved that items (i)—(iii) are satisfied. As consequence, the derivative of x(«) exists at any
a € (wp, a1). Expression (16) for the derivative of x(a) follows from (17), (20) and (21). O

As an immediate consequence of Lemma 2, we get the proposition below.

Proposition 1. Assume that ¢(-) is continuously differentiable.
(a) If, for some ag < —1, expression (15) is satisfied for all x € [y, —1), then

_ ) oK
Dy M (p l19) = Jim D (p || ) =25, (-1) = Dy(p || 9) < .

(b) If, for some aq > 1, expression (15) is satisfied for all x € (1, a1], then
(1) — lim D _ 2%y =
Dy (p ll9) =HmDy"(p || 9) = ~25.(1) = Dy(q || p) < co.

4. Generalized Statistical Manifolds

Statistical manifolds consist of a collection of probability distributions endowed with a metric
and a-connections, which are defined in terms of the derivative of I(t;0) = log p(t;0). In a generalized
statistical manifold, the metric and connection are defined in terms of f(t;0) = ¢~ '(p(t;0)). Instead
of the logarithm, we consider the inverse ¢~!() of a ¢-function. Generalized statistical manifolds
were introduced by the authors in [17,18]. Among examples of the generalized statistical manifold,
(parametric) ¢-families of probability distributions are of greatest importance. The non-parametric
counterpart was investigated in [11,12]. The metric in @-families can be defined as the Hessian of a
function; i.e., p-families are Hessian manifolds [30]. In [17,18], the ¢-divergence gives rise to a pair
of dual connections D(~1) and D(1) ; and then for & € (—1,1) the a-connection D@ is defined as the
convex combination D(®) = %D(’l) + HT"‘D(D. In the present paper, we show that the connection

induced by D((P'X) (- || -), the generalization of Rényi divergence, corresponds to D(®).

4.1. Definitions

Let ¢: R — (0,00) be a ¢-function. A generalized statistical manifold P = {p(t;0) : 6 € O} isa
collection of probability distributions pg(t) := p(t;6), indexed by parameters 6 = (61,...,6") € @ in
a one-to-one relation, such that

(m1) © is a domain (open and connected set) in R”;
(m2) p(t;0) is differentiable with respect to 6;
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(m3) the matrix ¢ = (g;;) defined by

¢~ (po)
_ /
gl’f__Ee[ 901907 } (22)

is positive definite at each 6 € ®, where

Jr ()¢’ (9 (po))dn
J7 109’ (9~ (po))du

Eé []= ; (23)
(m4) the operations of integration with respect to # and differentiation with respect to 6" commute in
all calculations found below, which are related to the metric and connections.

The matrix ¢ = (g;;) equips P with a metric. By the chain rule, the tensor related to g = (g;;) is
invariant under change of coordinates. The (classical) statistical manifold is a particular case in which
¢(u) = exp(u) and 1y = 1r.

We introduce a notation similar to Equation (23) that involves higher order derivatives of ¢(-).
For each n > 1, we define

1 _ JrC)e"™ (@~ (pe))dp
EM]] =

. 24
J7uog' (¢ (po))dn @)

We also use Ej[-], Ej[-] and E}’[-] to denote E{S”) [-] for n = 1, 2,3, respectively. The notation (24)
appears in expressions related to the metric and connections.

Using property (m4), we can find an alternate expression for g;; as well as an identification
involving tangent spaces. The matrix ¢ = (g;;) can be equivalently defined by

2199 (pe) 39~ (po)
i =Ef| 0! 20) | (25)

As a consequence of this equivalence, the tangent space Ty, P can be identified with TPQP,

the vector space spanned by & and endowed with the inner product (X,Y)y := Ej[XY].
The mapping

99" (o)
2”189, HZ“Z (pagz

defines an isometry between Ty, P and TPQP.
To verify (25), we differentiate [ podu = 1, with respect to 0', to get

/Pe n= /891 dﬂ—/ (Paglpe)qv(qv (Po))dp- (26)

Now, differentiating with respect to o/ , we obtain

82 71 9 B
_/ 89189] q) (p d‘u—i_/ q)agzpe) q)aegpe)q)//(q) l(PG))d.”,

and then (25) follows. In view of (26), we notice that every vector X belonging to TPGP
satisfies Ej[X] = 0.

The metric ¢ = (g;;) gives rise to a Levi-Civita connection V (i.e., a torsion-free, metric
connection), whose corresponding Christoffel symbols I';j are given by

_1/0g 98 98
=339 + 20 ~ 208) @7)
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Using expression (25) to calculate the derivatives in (27), we can express

r Eu{azqrfl(;ﬂe)aqtfl(pe)}jL E///[a(P (Pe)aflfl(r’e)aﬁfl(ﬁe)}
ik = 50 | " 010 0k 270 [T 900 Y o6k
1 99" (Pe) 84771(199) 7 a¢7l(p6) 1, 84’71(}%) a¢71<p9) nl 09~ (Pe)
§E9[ 207 90k ]Ef) [“0 967 ] 2k [ 967 96k }E9[ 00 ]
1 109~ (pﬂ) a(P_l(pG) " a¢_l(p9)
+5E [ %0 %0 ]E9 [”0 26k }

As we will show later, the Levi-Civita connection V corresponds to the connection derived from
the divergence D((Pa) (-] -) witha = 0.

4.2. ¢-Families

Let c: T — R be a measurable function for which p = ¢(c) is a probability density in P,.
Fix measurable functions uy, ..., u,: T — R. A (parametric) p-family F, = {py : 0 € O}, centered at
p = ¢(c), is a set of probability distributions in P, whose members can be written in the form

po == (p(c + i 0lu; — 1p(0)u0>, for each 6 = (Gi) €0, (28)

i=1

where ¢: © — [0, 00) is a normalizing function, which is introduced so that expression (28) defines
a probability distribution belonging to P,,.
The functions uy, . .., u, are not arbitrary. They are chosen to satisfy the following assumptions:

(i) wuo,uq,...,u, are linearly independent,

(i) [ruig'(c dy =0,and
(iii) there exists & > 0 such that [ ¢(c 4+ Au;)dp < oo, forall A € (—¢,¢).

Moreover, the domain ® C R" is defined as the set of all vectors 6 = (Gi) for which

n .
/ go<c+/\2()lui>d;4<oo, for some A > 1.
T i=1

Condition (i) implies that the mapping defined by (28) is one-to-one. Assumption (ii) makes of i
a non-negative function. Indeed, by the convexity of ¢(-), along with (ii), we can write

/Tq)(c)dy:/[ <291 ) dy</ <c+291 )dy,

which implies ¢(0) > 0. By condition (iii), the domain @ is an open neighborhood of the origin. If the
set T is finite, condition (iii) is always satisfied. One can show that the domain © is open and convex.
Moreover, the normalizing function ¢ is also convex (or strictly convex if ¢(-) is strictly convex).
Conditions (ii) and (iii) also appears in the definition of non-parametric ¢-families. For further details,
we refer to [11,12].

In a ¢-family F,, the matrix (g;;) given by (22) or (25) can be expressed as the Hessian of . If ¢(-)
is strictly convex, then(g;;) is positive definite. From

o9l pe) _ oy Py lpe) Py
a6! 'ooe’ 00100/ 00i06/”

2
it follows that g;; = Zl 5’2 7
The next two results show how the generalization of Rényi divergence and the ¢-divergence are

related to the normalizing function in ¢-families.
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Proposition 2. In a ¢-family F,, the generalization of Rényi divergence for « € (—1,1) can be expressed in
terms of the normalizing function ¢ as follows:

(29)

@) 2 2 4 l-a, 1+a
D (po Il po) = 15O + 72 ¥(®) — =¥ (-5 0+ —52),
forall 0,9 € ©.

Proof. Recall the definition of x(«) as the real number for which
ol 4 1+a 4 -
Jo(F5207 0 + 597 (pe) + x@ho )y = 1.
Using expression (28) for probability distributions in F},, we can write

1—a 4 1+«

59 (Pe)+T¢’l(pl9)+K(a)uo
(520 + 1520w — (15 000) + 155 9(8) — x(@) o

L
é( L 1—1—0&191) ¢(1—a9+1+a19)u0.

2 2

The last equality is a consequence of the domain ® being convex. Thus, it follows that

K(a) = 50 p(0) + L o) —p (T N0 %),

By the definition of D ( Il -), we get (29). O
Proposition 3. Ina ¢-family F, the p-divergence is related to the normalizing function 1 by the equality
Dy(po |l po) = p(9) — 9(6) = Vp(6) - (9 - 6), (30)
forall 6,9 € ©.

Proof. To show (30), we use
W gy Jrug (97 (po))dp
00" Jruog’ (9" (pe))dp’
which is a consequence of (Lemma 10 in [12]). In view of (¢~ 1) (1) = 1/¢' (¢~ (u)), expression (13)
with p = pp and g = py results in

Jrlo ™ (po) — o~ H(pa)l@' (9~ (po))dp G31)
Jr o9’ (97 (po))du '

Dy(pe |l ps) =
Inserting into (31) the difference
¢ ' (po) — ¢~ (ps) = (c + ; 0'u; — ¢(9)uo) - (c + ; Ou; — ¢(z9)u0)

— p(O)0 — (60)ug — i_ilwf o

we get expression (30). O
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In Proposition 2, the expression on the right-hand side of Equation (29) defines a divergence on
its own, which was investigated by Jun Zhang in [19]. Proposition 3 asserts that the ¢-divergence
Dy(pe || pe) coincides with the Bregman divergence [31,32] associated with the normalizing function ¢

for points ¢ and 6 in ©. Because 1 is convex and attains a minimum at 6 = 0, it follows that % (#)=0
at § = 0. As a result, equality (30) reduces to Dy(p || pg) = ¥(0).

4.3. Geometry Induced byD ( )

In this section, we assume that ¢(-) is continuously differentiable and strictly convex. The latter
assumption guarantees that

“)(p lg) =0 ifandonlyif p=g. (32)

The generalized Rényi divergence induces a metric ¢ = (g;j) in generalized statistical manifolds

‘P. This metric is given by ) )
si=—|(57), Gggr) Pete I 0)] (33)

To show that this expression defines a metric, we have to verify that g;; is invariant under change
of coordinates, and (g;;) is positive definite. The first claim follows from the chain rule. The positive
definiteness of (g;;) is a consequence of Proposition 4, which is given below.

Proposition 4. The metric induced by D ( || -) coincides with the metric given by (22) or (25).

Proof. Fix any « € (—1,1). Applying the operator ( to

891) Po

/TGU(sz)d# =1

JF

where ¢, = 552971 (pg) + 2971 (ps) + x(a)ug, we obtain

L () s

which results in

(i) (a __1+txfTa(p7] )‘P( )dV
007/ p, 2 Jr 109! (ca)dp

By the standard differentiation rules, we can write

(1 '(pe) 3 99 (ps)
(8) (8) o(a) = — 1+a Jr[5" (Pagtp +(w)pe’<(“)”0}%§0”(ca)dﬂ

06! Pe 967 Po 2 fTMO(P,(Ca)d.u (34)
_q 001
1o Jr 2200l (co)dp o[ 152200 4 (2, k()] p” (ca )
2 [ruo9!(ca)du Jruo9! (ca)dp '

Noticing that [ aq’;#q)’ (ca)dp = 0 for py = py, the second term on the right-hand side of
Equation (34) vanishes, and then

2] ) _
(2) (2) sw]  =-1=2h o e (0 (o))
90 /o 1001 7 po =" pa=o 4 Jr 109 (9~ (po))du
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If we use the notation introduced in (24), we can write

-1
8ij = — [(aagl)m (aaej)mpéf‘)(pe I W)LF,, = Eé’[a(P ae(lpe) i 895.”")]

It remains to show the case &« = +1. Comparing (13) and (23), we can write

Dy(po || po) = Eolp™" (po) — 9" (pe)]- (35)
We use the equivalent expressions

2 2

s = (saar) 262 19, = [ ) P57 19,

which follows from condition (32), to infer that

A 1979~ (o)
8ij = KW)WD(”(W | Pa)}pgzm = —Ey {W] (36)
Because Dy (p || 9) = Dy (q | P) Dy(p | 9), we conclude that the metric defined by (22)

coincides with the metric mduced by D ( | ) and D ( 9. O

In generalized statistical manifolds, the generalized Rényi divergence D((p“)(- | -) induces

a connection D(”‘), whose Christoffel symbols FE;;{) are given by

2
- [(ae?aw)p(j@k)pm I9],

Because Dfpa) (rllq = D((p_“) (7 || p), it follows that D(®) and D(~%) are mutually dual for any

a € [—1,1]. In other words, I*l(]'.’;c) and I”I(j;“) satisfy the relation Zggﬂk = Fl(]k) + I’I(k J YA development

involving expression (35) results in

o1 -1 2.1 1
M) _ pn[9°9 " (pe) 09 (Pe)1 L/ [9°9 (Pe)] pn[. 99 " (pe)
Ly = Eg[ 20007 o6k ] E9{ 90790] }Eg [”0 6k ] (37)
and
2 —1 —1 -1
(1) _ o [9%9 (pe) 99 (po) w99 (pe) 99~ (pe) 99~ (po)
Lije EG[ 20100/ 90k }JFE [ 901 007 20k }
n[09" " (Pe) 99" (pe) | [ 99 ' (pe) 18
_EG{ 00/ o0k }Ef’[ 901 ] (38)
o a(P (PG) a(Pil(pe) " a(P (pG)
E"{ 901 00k }Ee[ 90 ]
For & € (—1,1), the Christoffel symbols I' (k) can be written as a convex combination of F( U and

Fszl), as asserted in the next result.

Proposition 5. The Christoffel symbols Ff]f’;() induced by the divergence Dgx) (- || -) satisfy the relation

@ _1—a (1 T+a_
1—‘1]k - 2 1—‘ijk + 2 1—‘ijk’

fora € [-1,1]. (39)
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Proof. For « = £1, equality (39) follows trivially. Thus, we assume « € (—1,1). By (34), we can write

99 1(po)

a —1
(2) (2) xw=- 1+ a Jr 55 2P + () pk (o) g 9" (cn)dp
0607/ pg \0OK / pg 2 Jr uo9! (ca)dp (40)
Y 290}
14 a Jy 800 ' (ca)dp [ ug[ 52200 4 (2, x(a)uolg” (ca)dp
2 fT”OG"/(CtX)dV fT”0(Pl(Ca)dV .

Applying (%) pe to the first term on the right-hand side of (40), and then equating ps = py,
we obtain

1= rsz,,[az(P’l(Pe) afP*l(Pe)] 1+ <a a2 ) c(@)El {uoafp’l(m)}

4 0L opipi ook 2 \00ia0i / py a6k
-1y, [84) "(po) 99~ (po) pr’l(Pe)] (41)
4 2 L o a0/ a6k
1—a®1—a 199~ (po) 99~ (Po) 1 zi[, 99~ (Po)
| 9! 90~ JEi o 961 )
Similarly, if we apply (a o7 )ps to the second term on the right-hand side of (40), and make py = py,
we get
1—a®1—a_, 199 " (ps) 99~ (pe) ] i 99 ' (po)
T o [ 96i a6k }E [ 96! ] “2)

Collecting (41) and (42), we can write

@ _ 4 > 0
rijk o 1—&2[(aeiaei)p9(aek> K(“)Le_pﬂ
_ [824)’1(;?9) 340’1(;79)] % pon [aqv "(pe) 99~ (po) aqfl(Pe)}
o1 96i06i o0k 2 00 007 20k
1—a ., 199 (po) 99 (po)1 i 99 ' (ps) 43
2 E [ 96) 90k }Ee [“O 201 ] )
0199 (pe) 99 (p9) 1 w1, 99 (ps)
2 Ef’[ 90 0k }Eg [”0 20/ ]
1+a_, aZgD (Pe) " a(P (PG)
T2 E"[ 961007 }E" {”O 90k }

where we used

5 2 2
(a(a?aej)pf(“) = 4a Kae?aef> D (po | p”)} po=ro

1-a? 1-a? Eg[ o~ (Pe)]

T4 YTy 30706'

Expression (39) follows from (37), (38) and (43). O

5. Conclusions

n [17,18], the authors introduced a pair of dual connections D(~1) and D) induced by
g-divergence. The main motivation of the present work was to find a (non-trivial) family of
a-divergences, whose induced a-connections are convex combinations of D(~1) and D(1). As a result
of our efforts, we proposed a generalization of Rényi divergence. The connection D induced by the
generalization of Rényi divergence satisfies the relation D(®) = %D(’l) + #D(l). To generalize
Rényi divergence, we made use of properties of g-functions. This makes evident the importance of
@-functions in the geometry of non-standard models. In standard statistical manifolds, even though
Amari’s a-divergence and Rényi divergence (with & € [—1,1]) do not coincide, they induce the same
family of a-connections. This striking result requires further investigation. Future work should focus
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on how the generalization of Rényi divergence is related to Zhang's (p, T)-divergence, and also how
the present proposal is related to the model presented in [33].
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