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Let v1,--- ,v, be orthonormal eigenvectors of A with eigenvalues Ay, -+, \,, and wq, -
orthonormal eigenvectors of B with eigenvalues g1, - , fin.
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By Hélder’s inequality on a weighted (product) counting measure,
1/p 1/q
n n n n n n
ITr(AB)| = D> AalofwiP| < [ D0 Il lofuwyl? Do wglofwyf?
j=1i=1 j=1i=1 j=11i=1
, and by the orthonormality of eigenbases,
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