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Abstract

In this dissertation, we introduce and investigate approximately monotone,
Holder, convex and affine functions. We focus on characterization, decom-
position, building blocks and association of classical inequalities and theo-
rems with these generalized function classes. The dissertation is divided into
four chapters as summarized below. Motivations and historical comments will
given in each chapter. In what follows, we briefly describe the content of each
chapter now.

In Chapter 1, we broadly study approximately monotone functions. The
basic properties about this function class along with envelopes and sandwich
type theorems are investigated. We also give a precise formula to obtain the
enveloping subadditive function for a given nonnegative function. Finally we
discuss about atoms for the approximate monotone functions and characterize
them.

In Chapter 2, we deal with generalization of Holder functions. We start
with the initial concepts and later explore a newly defined function property,
named as absolute subadditivity. Similarly to the first chapter, we discuss
about ideal cover functions and sandwich type theorems. In the last section
we go through characterization of approximate Holder functions along with
discussing their building blocks.

Further in the Chapter 3, we discuss about the relationship between approx-
imately monotone and approximately Holder functions with some extensions
of the classical inequalities and results. We introduce a new type of a varia-
tion and obtain a generalized Jordan type decomposition theorem. We deduce
Hermite—Hadamard and Ostrowski type inequalities for these function classes
and then we verify the sharpness and reverse implications. In the last section,
we talk about some miscellaneous results such as approximation, characteri-
zation etc..

Finally in Chapter 4, we investigate the classes of approximately convex
and affine functions. Here we will see how all these function classes are related
to each other. We find a new type of nonnegative error function bearing a
specific property termed as ’Gamma property’. We briefly study the structural
and characteristic properties of all these newly mentioned classes. We will
go through the convex minorant and sandwich type theorems. At the end, we
characterize the approximately convex and affine functions.



Notation and Symbols

the set of real numbers

the set of nonnegative real numbers

a nonempty open interval

the length of the interval

the class of error functions on [

the class of functions ® € £(I) with &(0) = 0
the class of error functions with the I'-property
the class of functions ® € €' (1) with ®(0) = 0
symbols for error functions

the subadditive envelope of ¢

the absolutely subadditive envelope of ®

class of ®-monotone functions

class of all approximatly monotone functions
the upper ®-monotone envelop for f

the lower ®-monotone envelope for f

the individual error function for ®-monotone function f
class of ®-Holder functions

class of all approximately Holder functions

the upper ®-Holder envelope for f

the lower ®-Holder envelope for f

the individual error function for ®-Holder function f
class of ®-convex functions

the lower ®-convex envelope for f

class of ®-affine functions

the ®-variation of f w.r.t. the partition 7

the total ®-variation of f on [a, b]






CHAPTER 1

Approximately Monotone Functions

1.1. Preliminaries

The main concepts and results of this chapter are distillated from the fol-
lowing elementary observations. Assume that / is a nonempty interval and a
function f : I — R satisfies the following inequality

(L.1) flx) < fly)+ely—2) (v,yel, x<y)

for some nonnegative constant ¢ and real constant p € R. That is, f is non-
decreasing with an error term described in terms of the pth power function.
Clearly, if ¢ = 0, then the above condition is equivalent to the nondecreas-
ingness of f. Conversely, one can notice that every nondecreasing function
f satisfies (1.1). On the other hand, if p = 1, then (1.1) holds if and only if
the function g(z) := f(z) + ez is nondecreasing and hence f(z) = —ez is a
strictly decreasing solution of (1.1). If p < 1, then the function f(z) := —ea?,
(x > 0) is a strictly decreasing solution of inequality (1.1) on the interval
I =10,00].

Surprisingly, for p > 1, the situation is completely different. Fix a < b in
I, then choose n € N arbitrarily, set u := (b — a)/n and apply inequality (1.1)
for the values 2 := a + (k — 1)u and y := a + ku. Then we get

fla+ (k—1)u) < fla+ ku) + eu? (ke{l,...,n}).

Adding up these inequalities side by side for £ € {1,...,n}, after trivial
simplifications, we arrive at

fla) = f(a+0u) < f(a+nu) +neu? = f(b) +en'?(b—a)’ (ne€N).
Upon taking the limit n — oo, it follows that
fla) < f(b)  (a,b€l, a<b),

which shows that f is nondecreasing. Therefore, for p > 1 a function f : [ —
R satisfies (1.1) for some nonnegative ¢ if and only if f is nondecreasing.

In the paper [45], the particular case p = 0 of inequality (1.1) was consid-
ered and the following result was proved: A function f : I — R satisfies (1.1)
for some € > 0 with p = 0 if and only if there exists a nondecreasing function

5



6 CHAPTER 1. APPROXIMATELY MONOTONE FUNCTIONS

g : I — Rsuch that | f — g| < £/2 holds on /. In other words, certain approxi-
mately monotone functions can be approximated by nondecreasing functions.

The above described observations and results motivate the investigation of
the class of function that obey a more general approximate monotonicity.

Let I be a nonempty open real interval throughout this dissertation and let
((I) €]0, oo] denote its length.

The class of all functions ® : [0, 4(])[ — Ry, called error functions, will
be denoted by £(7). Obviously, (I) is a convex cone, i.e., it is closed with
respect to addition and multiplication by nonnegative scalars. The subset of
&(I) whose elements also satisfy ®(0) = 0 will be denoted by £y (]).

A real valued function f defined on a real open interval [ is called ®-
monotone if, for all x,y € I with z < y it satisfies the following inequality

(1.2) f@) < f(y) + @y — ).

If this inequality is satisfied with the identically zero error function @, then
we say that f is monotone (increasing). The class of all ®-monotone functions
on I will be denoted by Mg (7). We also consider the class of all functions that
are ®-monotone for some error function ® € E(7):

M) = | Ma(D).

dee(l)

1.2. Basic Structural Properties

In the beginning, we will describe elementary properties of ®-monotone
functions. We will go through various inclusion and structural properties deal-
ing with supremum and infimum operations.

PROPOSITION 1.2.1. ( [13]) Let ®4,...,®, € &(I) and ay, ..., a, € Ry.
Then

alM‘Pl (I) +eet Oéan)n (I> - Ma1<191+~--+an<19n (I)

In particular, for all functions ® € E(I), the class Mo (I) is convex. Further-
more, M(I) is a convex cone.

PROOF. To prove the first inclusion, let f € ayMe, (I)+- - -+, Mg, ().
Then, there exist fi,..., f, belonging to Me, (), ..., Me, (1), respectively,
such that

(1.3) f=a1fi+- -+ a,fa
Then, for all z,y € I with x < y, we have

filz) < fi(y) + ®i(y — z) (ie{l,....n}).



1.2. BASIC STRUCTURAL PROPERTIES 7

Multiplying this inequality by «; and summing up side by side, we will arrive
at

flz) = Zaifi(w) < Z i fily) + Z a;®;(y — ) = f(y) + Oy — ),

where @ := """ | a;®;. This shows that f € Mg (I), which proves statement.
The additional statements are immediate consequences of what we have
proved. 0

We say that a family F of real valued functions is closed with respect to
the pointwise supremum if {f, : I — R | v € I'} is a subfamily of J and
f I — R such that
(1.4) f(z) =sup fy(x) (x 1),

vyel
then f € J. Similarly, we can define that a family J of real valued functions
which is closed with respect to the pointwise infimum.

PROPOSITION 1.2.2. ([13]) Let ® € E(I). Then the class Mg (1) is closed
under pointwise infimum and supremum. Furthermore, Mq (1) is closed with
respect to the pointwise liminf and limsup operations.

PROOF. Assume that {f, | v € I'} is a family of ®-monotone functions
with a pointwise supremum f : I — R, i.e., (1.4) holds. Let z,y € I be
arbitrary with z < y. Then, by the ®-monotonicity property, for all v € I', we
have that

Fi(@) < f1(y) + @y — ) < fy) + (y — ).
Taking the supremum of the left hand side with respect to v € I', we get

f(x) < fly) + @(y — ),

which shows that f is ®-monotone. The proof of the assertion related to the
pointwise infimum is similar, therefore it is omitted.

To obtain the statements with respect to the liminf and limsup operations,
let f : I — R be the upper limit of a sequence f,, : [ — R. Then

f=inf g,, where G = sup fp.
neN k>n

If all the functions f,, are ®-monotone, then for all n € N, the function g, is
d-monotone. On the other hand, the sequence (g,,) is decreasing, therefore f
is the pointwise chain infimum of {g,, | n € N}, thus f is also ®-monotone.

In a similar way, one can prove that the class of ®-monotone functions is
closed under the liminf operation. OJ
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As an immediate consequence, we can see that if f is $-monotone, then
f+ = max(f,0) is also $-monotone.

1.3. Optimal Error Functions

In what follows, a function ® € £(7) will be called subadditive if, for all
u,v € Ry with u + v < (1), the inequality
(1.5) O(u+v) < D(u) + P(v)
holds. Obviously, a decreasing function & € &£(I) is automatically subad-
ditive. Indeed, if u,v > 0 with u + v < £(I), then u < wu + v implies
O(u + v) < P(u), which, together with the nonnegativity of ®(v), yields
(1.5).

The simplest but important error functions are of the form

,(0) :=0, D, (u) = uP (u>0),

where p € R. Their subadditivity is characterized by the following statement.
PROPOSITION 1.3.1. ([13]) Let p € R. Then ®, is subadditive on R if and
only if p €| — 00, 1].

PROOF. Let p < 1. To show that ®,, is subadditive, it is enough to check
(1.5) for & = P, in the case uv # 0. Then

u v u p v p
== () )
ut+v u+v U+ v U+ v
Multiplying this inequality side by side by (u + v)?, we get
(1.6) O, (u+v) = (u+v)! <uP 40P =0,(u)+ Ppy(v),

which shows the subadditivity of ®,,.
If p > 1, then with u := v > 0 in (1.6), we get

O, (u+u) = (u+u)’ = (2u)? = 2PuP > 2uP = O,(u) + @, (u),

therefore, ®, cannot be subadditive (in fact, one can see that ®,, is superaddi-
tive). ]

It is also not difficult to see that the class of subadditive functions is closed
with respect to pointwise supremum. Therefore, for any & € E(7), there exists
a largest subadditive function 7 € £(I) which satisfies the inequality 7 < &
. The functions &7 will be called the subadditive envelope (or subadditive
minorant) of the function ®, respectively. Obviously, the equality & = &7 is
valid if and only if ® is subadditive . More generally, the function ®7 can be
constructed explicitly from ® by the following result.
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PROPOSITION 1.3.2. ([13]) Let ® € E(I) be an arbitrary function. Define
the function ®7 : [0,¢((I)[— Ry by
7 (u) = inf {D(u1) + - +P(uy,) |

neNu,...,u, € Ry: ul—l—--'—l—un:u}.
Then ®° is the largest subadditive function which satisfies the inequality

O7 < ® on [0,4(])]. Furthermore, ®°(0) = ®(0) and, additionally, if ¢
is increasing, then ®7 is also increasing.

PROOF. First we are going to prove the subadditivity of ®7. Letu,v € R
such that u + v € [0,¢(I)[. Let ¢ > 0 be arbitrary. Then there exist n,m € N
and uy, ..., Uy, vy, ..., 0, € Ry such that

n n c
U= U;, D(u;) < 7 (u) + =
; ; (us) < () + 5
and

m m . e
U—Z’Uj, Z@(vj)<<b (v)+§.
7j=1 7=1
We have that u +v = » 7" | u; + > 7| v;. Therefore, by the definition of 7
and by the last two inequalities, we get

7 (u+0) <Y Plu) + Y D(v;) < D7(u) + 7 (v) + €.
i=1 j=1
Since ¢ is arbitrary, we conclude that ®7(u + v) < ®7(u) + ®7(v), which
completes the proof of the subadditivity of ®°. By taking n = 1, u; = u
in the definition of ®7(u), we can see that ®7(u) < ®(u) also holds for all
u e [0,0(1)].
By the definition of ®7 and the inequality ®(0) > 0, we have that

d7(0) = ing n®(0) = ¢(0).
ne
Now assume that ¥ : [0, /(I)[ — R, is a subadditive function such that ¥ < &

holds on [0, ¢(])[. To show that ¥ < &% let u € [0,4(/)] and € > 0 be
arbitrary. Then there exist n» € N and uy, ..., u, € R, such that

(1.7) v=u+- - +u, and D(ur) + -+ P(uy,) < P7(u) +e.
Then, due to the subadditivity of W,
U(u) < U(up) + -+ Y(up) < P(ug) + -+ P(uy,) < P7(u) +¢.

By the arbitrariness of ¢ > 0, the inequality ¥(u) < ®7(u) follows for all
u € [0,¢(I)[, which was to be proved.
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To verify the last assertion, assume that ® is increasing. let u,v € [0, ()]
with v < u. Let ¢ > 0 be arbitrary. Then there exist n € N and uq,...,u, €
R, such that (1.7) is satisfied. Define v; := “u;. Then v; < u;, hence ®(v;) <
®(u;). On the other hand, vy +- - - +v,, = 2(uy +- - - +uy,) = v, which implies
that

P (v) < P(vy) + -+ P(vy,) < Dlug) + -+ + P(uy,) < P7(u) +e.

Passing the limit ¢ — 0, we arrive at the inequality ®7(v) < ®?(u), which
proves the increasingness of 7. U

THEOREM 1.3.3. ([13]) Let & € E(I). Then
Mo (I) = Moo (1).

PROOF. The inclusion Mgo(I) € Mg (1) is a trivial consequence of the
inequality &7 < ®. To prove the reversed inclusion, let f € Mg (/). To show
that f is also ®7-monotone, let x < y be arbitrary elements of / and € > 0 be
arbitrary.

For u :=y — x < ((I), there exist n € N and uy, ..., u, € R, such that
(1.7) holds. For the sake of convenience, let ug := 0 and

Tii=x+ugt -y (i €40,...,n}).

Obviously, r = o < 1 < --- < x, = y. Applying the ®-monotonicity of f,
we get that

Adding up the above inequalities for i € {1,...,n} side by side, we obtain
that

flx) = flxo) < flan) + @(ua) + -+ - 4 P(un)
< flzp) + 9% (u) +e=fy) +P7°(y —x) +&.

Upon taking the limit ¢ — 0, it follows that

f(2) < fly) +°(y — ),
which completes the proof of the $7-monotonicity of f. U
COROLLARY 1.3.4. ([13]) Let ® € E(I) such that, for all 0 < u < ((I),

(1.8) inf nq>(3> —0.

neN n

Then ®° = 0. In particular, for p > 1, ®7 = 0.
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PROOEF. If n € Nand 0 < u < {(I), then, by the construction of 7,
D7 (u) < n@<g>
n
Taking the infimum of the right hand side of this inequality for n € N, we get
that ®7(u) < 0, which yields ¢7(u) = 0.
For the particular case, let ® = ®,, for some p > 1. Then 1 — p < 0, thus

. U . - . -
inf nq)p(—) = inf n' P = lim n' PuP =0,
neN n neN n—00

which shows that @g =0. O]

COROLLARY 1.3.5. ([13]) Let ® € E([) be such that, for all 0 < u < ((I),
(1.8) holds. Then Mg (1) equals the class of increasing functions on 1.

PROOF. In view of Corollary 1.3.4, we have that $° = (. Combining this
with the result of the Theorem 1.3.3, we get that Mg (1) = Mg (I), which is
equivalent to the statement. 0J

The following result demonstrates that the subadditive and increasing error
functions optimally determine the corresponding classes of monotone func-
tions.

THEOREM 1.3.6. ( [13]) Let ® € &y(I) be an increasing and subadditive
function and let V € E(I) satisfy the inequality W < ®. Then My (I) =
Mo (1) if and only if V = ®.

PROOF. The inclusion My (1) C Mg (I) follows from the inequality ¥ <
®. To prove the statement, it suffices to show that if ¥(p) < ®(p) for some
p €]0,4(1)] then the inclusion My (I) € Mg([) is proper. For this, we
construct a function f : I — R such that f € Mg ([) but f & My(1).

The inclusion p € ]0, ¢(I)[ implies that there exist u,v € I such that p =
v — u. Define

f(x) = {O fz<u (z €1).

—d(z—u) fu<zx

To prove that f € Mg (1), we fix z,y € I with x < y and distinguish three
cases.

If 2 <y < u,then f(z) = f(y) = 0, hence the inequality (1.2) is a
consequence of the nonnegativity of .

If 2 < u < y, then f(x) = 0 and f(y) = —P(y — u), therefore the
inequality (1.2) is now equivalent to

Py —u) <Py — ),
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which is a consequence of the increasingness of P.
If u <z <y,then f(z) = —®(z — u) and f(y) = —P(y — u), therefore
the inequality (1.2) is now equivalent to

Dy —u) < P(y — 2) + P(x —u),

which is a consequence of the subadditivity of .

This completes the proof of the inclusion f € Mg (/) and hence shows
that f € Mo (I). To complete the proof, we have to verify that f ¢ My(1).
Indeed, we have that

flu) = f(v) = ®(v —u) = B(p) > ¥(p) = V(v —u).

This strict inequality shows that f cannot be ¥-monotone. U

1.4. Approximately Monotone Envelopes and Sandwich Type Theorems

As we have seen it in Proposition 1.2.2 the class Mg (/) is closed with
respect to pointwise infimum and supremum. Therefore, for any function f :
I — R, the supremum of all $-monotone functions below f (provided that
there is at least one such function) is the largest ®-monotone function which is
smaller than or equal to f. Similarly, the infimum of all ®-monotone functions
above f (provided that there is at least one such function) is the smallest ®-
monotone function which is bigger than or equal to f. The next result offers a
formula for these enveloping functions.

PROPOSITION 1.4.1. ([13]) Let & € Ey(I) and let f : I — R be a function
which admits a ®-monotone minorant. Then the function M 4(f) defined by

My (f)(x) = inf (fy) + @7y —2)) (v el)

is real-valued and is the largest ®-monotone function which is smaller than or
equal to f. Analogously, if f admits a -monotone majorant, then the function

My (f) defined by
Ma(f)(z) =sup (f(y) = ®"(z—y))  (v€1)

y<wz

is real-valued and is the smallest ®-monotone function which is bigger than
orequal to f.

PROOE. Obviously, M4 (f) cannot take the value +oo at any point in /,
ie., Mg(f)(x) < 400 for all z € I. The condition ®(0) = 0 implies that
®7(0) = 0, therefore, by taking y = x in the defining formula of M 4(f)(x),
we get that M (f)(x) < f(z) holds for all x € I.

Now suppose g is a $-monotone function such that ¢ < f holds (by the
assumption, there is at least one such function g). Then, by Theorem 1.3.3, g is
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also ®7-monotone. In order to show that g < M4 (f), let z € I be arbitrarily
fixed. Then, for all y € [ with x < y, we have
9(x) < g(y) + @°(y — ) < fy) + 7 (y — 2).
Upon taking the infimum of the right hand side with respect to y > z, we get
g(z) < if (f(y) + 27(y = 7)) = My (f)(2),

which proves the desired inequality g(z) < M4(f)(x) and also that M 4(f)
cannot take the value —oo at any point of /.

To see that M 4 ( f) itself is -monotone, it is sufficient to show that M 4 ( f)
is ®?-monotone. Let u,v € I with v < v. Then, using the subadditivity of
®7, we obtain

Mg (f)(u) = inf

T=My(f)(v) + 27 (v - ),
which completes the proof of the ®-monotonicity of M 4(f).
The proof of the second assertion is completely similar. [

The following result is of a sandwich type one.

COROLLARY 1.4.2. ([13]) Let ® € Ey(I) and let g,h : [ — R. Then in
order that there exist a ®-monotone function f : I — R between g and h it is
necessary and sufficient that, for all x,y € I with x < y, the inequality

(1.9) 9(x) < h(y) + ¢7(y — x)

be valid.

PROOF. Assume first that f is a ®-monotone function such that ¢ < f <
h. Then, f is ®?-monotone and, for all x,y € I with x < y, we have

g(x) < f(z) < fly) + D7(y — x) < h(y) + 7 (y — z),

1.e., (1.9) holds.
Conversely, assume that (1.9) holds true for all x,y € [ with x < y. For a
fixed x € I, define

f(z) := Mg(h)(x) = inf (h(y) + %(y — :E))

<y

Now, in view of inequality (1.9), we have that g(z) < f(z). By takingy = «
in the definition of f, the condition ®(0) = 0 ensures that f(z) < h(z) is also
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valid. Finally, arguing similarly as at the end of the proof of Proposition 1.4.1,
it follows that f is $?-monotone and hence ®-monotone as well. U

Before we formulate and prove the next theorem we shall need the follow-
ing auxiliary result.

LEMMA 1.4.3. ([13]) Let ®,V € E(I) such that (—®) is V-monotone on
10,4(1)[. Then (—®°) is also W-monotone on |0, (I)].

PROOF. To prove this lemma, let z,y €]0,¢(])| with x < y and ¢ > 0 be
arbitrary. Then by definition of ®7, there exist n € N and uy,...,u, € Ry
such that v = u; + - - - + u,, satisfying

(1.10) D(up) + -+ P(uy,) < O9(z) +¢.
Using the W-monotonicity of (—®), we have
(=) (un) < (=@)(un + (y — ) + U(y — x),
from which we obtain
D(u, + (y — ) < P(uy) + ¥(y — x).

Observe that y = uy + - -+ +u,_1 + (u, + (y — x)). Thus, using the inequality
in (1.10), we arrive at

P(y) < P(uy) + -+ P(up—1) + P(uy, + (y — ))
< D(ug) + -+ Pup—1) + 2(uy) + ¥(y — )
<P (z)+V(y—x)+e.
As ¢ is an arbitrary positive number, we can conclude that (—®7)(z) <

(—®7)(y) + ¥(y — x), which completes the proof of the ¥ monotonicity of
(—D%). O

THEOREM 1.4.4. ([13]) Let ®,V € E(I) such that (—®) is V-monotone on
10,¢(I)[ and let f : I — R. Then f is ®-monotone if and only if there exist
two V-monotone functions f,, f* : I — R such that f, < f < f* hold on I
and, for all z,y € I with x < vy,

(1.1  f(z) < fuly) +@7(y —x) and f*(x) < f(y) + D7 (y — 2).

PROOF. First assume that f is ®-monotone. Then, by Theorem 1.3.3, it is
also ®?-monotone. For a fixed point x € I, define

fulz) = ilg:) (f(u) = ®7(z —w)) and f*(z):= ir<1£ (f(v) + D7 (v —2)).

In view of the ®?-monotonicity of f, for all u < z < v, we have that
flw) =8z —u) < f(x)  and  f(z) < f(0) + B (v - ).
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Therefore, upon taking the supremum for v < z and the infimum for z < v,
we get that f.(z) < f(x) and f(x) < f*(x), respectively. That is, we have
that f, and f* are real valued functions and the inequalities f, < f < f* hold
on /.

In the next step, we establish the W-monotonicity of f, and f*. By the
definition of f*, for all x,y € I with x < y, we have

(112)  £@) = sup (f(u) = @"(x = w)) < sup (f(u) = 07 (x —u)),

u<x u<y
By Lemma 1.4.3, we have the W-monotonicity of (—®7), which, for all u € T
with u < x, implies
—0%(z —u) < =0 (y —u) + ¥((y —u) — (v — u))
=—9%(y —u)+ ¥(y — x).

Applying this inequality to the right most expression of inequality (1.12), we
arrive at

f«(z) < sup (f(u) — o7 (x — u))

u<y

< sup (f(u) = @7(y —w)) +¥(y — )

u<y

= f(y) + ¥(y —x),
which shows that f, is also ¥-monotone.
Take z,y € I with = < y. Then, by the definition of f*, we have

(113) @)= inf (£0)+ @70 —2)) < inf (f(0) +97(0 — 2)).
By the W-monotonicity of (—®?), for all v € I with y < v, we obtain
(v =) < O(v—y) + U((v=2) = (v —y)) = (v —y) + V(y — 2).

Applying this inequality to the right most expression of inequality (1.13), we
arrive at

fH(@) < inf (f(0) + (v - 2))

y<v

< inf (f(0) +97(v —y)) +¥(y — )

= [ (y) + ¥y — ),
which proves that f* is ¥-monotone.
Finally, for z,y € I with x < y, from the definitions of f, and f*, we
obtain the inequalities

fl) =% (y—2) < fuly) and [ (z) < f(y) + 7 (y — ),
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respectively, which prove that f, and f* satisfy the inequalities stated in (1.11).

Conversely, if the first inequality in (1.11) holds for some function f, :
I — Rsatisfying f. < f, then f(z) < fu(y) + @7 (y—2) < f(y) +P7(y —2),
which shows the ®?-monotonicity of f. Similarly, the existence of a function
f*: I — Rsatisfying f < f* and the second inequality of (1.11), also implies
that f is $7-monotone. O

By taking the error function ¥ = (0, the previous theorem directly implies
the following result. Observe that, in this case, V-monotonicity is equivalent
to increasingness.

COROLLARY 1.4.5. ([13]) Let & € E(I) such that ¥ is decreasing on |0, ((I)|
and let f : I — R. Then, f is ®-monotone if and only if there exist two
increasing functions f,, f* : I — R such that f, < f < f* hold on I and, for
all x,y € I with x <y, the inequalities in (1.11) are satisfied.

1.5. Characterization of Approximately Monotone Functions

In the main results of this section, using the notions of upper and lower
interpolations, we establish a characterization for approximately monotone
functions. This allows one to construct ®-monotone functions from elemen-
tary ones, which could be termed the building blocks for this class.

In what follows, we construct a large class of elementary ®-monotone
functions provided that ® is a subadditive and nondecreasing error function
whose members will turn out to be the building blocks of ®-monotone func-
tions.

If® € EU), h : I — [—00,00] and p € I, then define the functions
hy, h? : I — [—00, 00| as follows:

) (=) ifx <p,
(119 )= {h@) a(-p) ifp<s

and

pioy . JRp)+@(p—x) ifz<p,
(@)= {h(x) ifp <u.

PROPOSITION 1.5.1. ([14]) Let ® € E(1) be subadditive and nondecreasing

and h : I — [—00, 00| be nondecreasing. Then, for all p € 1, the functions h,,
and h? defined by (1.14) are ®-monotone.

PROOF. Let p € I be fixed. To show that /), is ®-monotone, let z,y € I
with < y. We now distinguish three subcases according to the position of p
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with respect to x and y.
If x <y < p, then

hp(x) = h(z) < h(y) = hy(y) < hp(y) + Sy — ).
If x < p < y, then the increasingness of ¢ implies
hp(x) = h(z) < h(p) = hy(y) + P(y — p) < hy(y) + (y — 2).
Finally, if p < x < y, then the subadditivity of ® results
hp(x) = h(p) — ®(x = p) = hy(y) + S(y — p) — ©(x — p)
< hp(y) + Sy — ).

The proof of the ®-monotonicity of ~” is analogous, therefore omitted. 0J

If® e &), f: I — Randp € I, then we say that f can be interpolated
at p by a ®-monotone function from below [resp. from above] if there exists

a ®-monotone function & : I — R such that h(p) = f(p) and h < f [resp.
S <hl

PROPOSITION 1.5.2. ([14]) Let & € E(I) be a subadditive and nondecreas-
ing function, let f : [ — R and p € I be fixed. Then f can be interpolated at
p by a ®-monotone function from below if and only if, for all x € I,

(1.15) —oo<[ixn£]f ifx<p and f(p) < f(z)+P(x—p) ifp<zx.

Analogously, f can be interpolated at p by a ®-monotone function from above
if and only if, for all x € I,

a.16) J(@) < fp)+@(p—x) ifz<p and suwpf<+oo ifp<u.

[p,]

PROOF. Suppose first that there exists a ®-monotone function i : [ — R
such that h(p) = f(p) and h < f. Let x € I be arbitrary.

If x < pandt € [z,p], then by the P-monotonicity of / and the nonde-
creasingness of @, we get

W) < h(t) + @t —x) < h(t) + S(p — 2) < f() + (p — 2),
which implies that
inf f > h(z) — ®(p — ) > —00.

[z.p]

If p <, then f(p) = h(p) < h(z) + ®(x — p) < f(x) + (z — p) proving
the second part of condition (1.15).
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To prove the sufficiency, assume that condition (1.15) holds and define the
function h : [ — [—00, 00| by

inf f ifz<p,
[2.p]

h(z):=q flp) ifz=p,
sup [ ifp <.
[p.]
Then one can easily check that h is nondecreasing, h(p) = f(p) and, by the
first part of (1.15), h(x) is finite if x < p. Therefore, the function h, has
finite values everywhere. According to Proposition 1.5.1, h, is ®-monotone
and h,(p) = h(p) = f(p). Thus, it remains to show that h, < f. Indeed, if
x < p, then h,(x) = inf, 5 f < f(x). If p < 2, then, by the second part of
(1.15), hy(z) = h(p) — ®(x — p) = f(p) — ®(x — p) < f(x) and the proof is
completed.
The second part of the proposition can be verified analogously. U

THEOREM 1.5.3. ([14]) Let & € E(I) be a subadditive and nondecreasing
function and f : I — R. Then the following assertions are equivalent.

(i) f is P-monotone.
(ii) There exists a function H : I x I — R such that H satisfies the functional
equations

min(H (z,y), H(y,2)) = H(x, z) and
max(H (z,y), H(y,x)) = H(z,z)

forall x,y,z € I withx <y < zand, for all p € I, the function h :=
H(-,p) is nondecreasing and h,, and h? are ®-monotone interpolations
for f at p from below and from above, respectively.

(iii) For every p € I, there exists a nondecreasing function h : I — R such
that hy, is a ®-monotone interpolation of f at p from below.

(iv) For every p € I, there exists a nondecreasing function h : I — R such
that h? is a ®-monotone interpolation of f at p from above.

(1.17)

PROOF. (i) = (ii): Assume that f is ®-monotone and let’s define the
function H : I x I — R by

inf f ifz <y,
[z,y]

H(z,y) =« f(z) ifz=y,
supf ifx >y.

[y,]
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By its ®-monotonicity, the function f can be interpolated from below and
from above by a ®-monotone function, thus, Proposition 1.5.2 implies that the
values of H are finite.

Then, for any x,y, z € [ withx < y < z, we have

min(H(z,y), H(y, =) = min ([inf] fint f) = int [ = H(z,)
T,y Y,z T,z
Analogously, we can also establish the second equality:

() H(y ) = mo ( sup fosup £ ) = sup f = H(z.2),
[y.z] (2] [z,2]
Thus, we have shown that H satisfies the functional equations of assertion (ii).
Let p € I be fixed. To show the nondecreasingness of h := H(-,p),
assume z,y € [ with x < y. If x < y < p, Then, by the defination of h, we

have
h(z) = H(z,p) = inf f <inf f = H(y,p) = h(y).
[x,p] [y,7]
Ifz<p<uy,
h(z) = H(x,p) = [in]f]f < f(p) < ?pur])f = H(y,p) = h(y).
z, Y

Finally, if p < x < y, then

h(z) = H(z,p) =sup f <sup f = H(y,p) = h(y).
[p.al [p.y]

This completes the proof of the monotonicity.
Finally, we just need to show that h,, is a ®-monotone interpolation of f at
p from below.

hpy <f<h and  hy(p) = f(p) = h*(p).
For the first inequality, let = € [ be arbitrary. If z < p, then
fM@Zhﬁﬁﬂﬂ%m:g%fﬁﬂ@-
If p < z, then the $-monotonicity of f yields
hp(x) = h(p) — ®(x — p) = H(p,p) — (z — p)
= f(p) — ®(z —p) < f(2).

Therefore, h, < f holds on I. The equality h,(p) = f(p) is obvious.
Analogously, one can see that h? is a ®-monotone interpolation of f at p
from above.
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(1) = (i4i), (iv) : Assume that H : [ x I — R satisfies the conditions
of assertion (ii). For any p € I, define h := H(-,p). Then h, and h? are -
monotone interpolation of f at p from below and above, respectively. Hence
assertions (i7¢) and (iv) are valid.

The proof of the last two implications is based on the result of our previous
paper [13] which states that the family of ®-monotone functions is closed
under pointwise supremum and infimum.

(73i) = (i) If we assume that f admits a $-monotone interpolation from
below at every point p € I, then f is the pointwise supremum of a family of
such ®-monotone functions, and therefore, f itself is a $-monotone function.

(iv) = (i) If we assume that f admits a $-monotone interpolation from
above at every point p € I, then f is the pointwise infimum of a family of such
®-monotone functions, and therefore, f itself is a -monotone function. [

In the following chapter, we will discuss a very important subclass of ®-
monotone functions.



CHAPTER 2

Approximately Holder Functions

2.1. Preliminaries

For a real parameter p, a real valued function f defined on a real open
interval [ is called p-Holder if, for all x,y € I, it satisfies

(2.1) [f(x) = F(y)] < elz =yl

for some nonnegative constant € and real constant p € R.

When p = 1, we simply call it a Holder function. But when p > 1, one
can easily verify that f is a constant function. In this chapter we generalize
the notion of p-Holder functions by replacing the right hand side of (2.1) by a
more general term.

For an error function ® € £(I),amap f : I — R is called ®-Holder if

(22) [f(z) = fe)| < @(lz—yl)  (z,yel).

In other words f is ®-Holder if both f and — f are ®-monotone.

In fact, the class of approximate Holder functions was introduced in the
paper [34], but this property was only investigated in the related context of
approximate convexity.

The class of all ®-Holder functions defined on  will be denoted by Hq (7).
We also consider the class of all functions that are ®-Holder for some error
function ® € E(I):

H(I) = | Ho(D).

deg(I)

2.2. Basic Structural Properties

In the following section we will see some of the basic structural properties
of ¢-Holder functions.

PROPOSITION 2.2.1. ( [13]) Let ®4,...,®, € &(I) and o, ..., o, € R
Then
arHe, (1) + - + anHa, (I) € Hiay o+ tlan|e, (I)-

21
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In particular, for all functions ® € E(I), the class Hq(I)is convex and cen-
tral symmetric, i.e., Hq(I) is closed with respect to multiplication by (—1).
Furthermore, H(1) is a linear space.

PROOE. To prove the first inclusion, let f € ayHe, (1) + - -+ a,Heo, ().
Then, there exist fi, ..., f, belonging to He, (I),...,He, (I), respectively,
such that (1.3) holds. Then, for all z,y € I, we have

|fi(x) = fi(y)] < @iy — 2) (i €{1,...,n}).

Multiplying this inequality by |«;| and summing up side by side, we will arrive
at

[f(z) = fy)| =

> aulhite) - fi<y>>' <3l 1fite) £

<Y lail®i(y — @)
=1

— a(y - ),

where @ := >  |a;|®;. This shows that f € Hq([), which proves the
statement.
The additional statements are immediate consequences of what we have

proved. U
PROPOSITION 2.2.2. ([13]) Let ® € E(I). Then

(2.3) Ho(I) = Mo (1) N (=Mo (1))

Furthermore,

(2.4) H(I) =M(I) N (=M(1)).

PROOF. Assume that f is a ¢-Holder function. Then, for any z,y € I
with z <y, f will satisfy the inequality (2.2) and hence the inequalities

(2.5) flx) = fly) <@y — ), fly) = flz) <Py — ).

Rearranging theses two inequalities, we have that both f and —f are ®-
monotone. Thatis f € Mg () N (—Mo(1)).

To show the inverse inclusion, let f € Mg (I) N (—Mg(/)). Due to the
property of ®-monotonicity of the two classes of function, f will satisfy the
two inequalities in (2.5). Hence, inequality (2.2) holds for x < y. This
inequality being symmetric in x and y, we get that (2.2) is satisfied for all
x,y € 1.
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To verify (2.4), let first f be a member of (/). Then there exists & € E([)
such that f € Hg (). In view of the first part, this implies that

f e Mo(I) N (=Ma(1)) € M(I) N (=M(1)).

Thus, we have shown the inclusion C for (2.4).

For the reversed inclusion, let f € M(I) N (—=M(I)). Then there exist
Oy, Py € E(I) such that f € Mg, (I) and —f € Mg, (). Define ¢ :=
max(®Py, P2). Then, obviously, f € Me(I) and —f € Mq(]), therefore,
f € Ho(I) € H(I). This completes the proof. O

We have already discussed about the notions of pointwise supremum and
pointwise infimum in the Chapter 1. Here, we will go through some of the
closure properties of approximately Holder function under these operations.

PROPOSITION 2.2.3. ([13]) Let ® € E(I). Then the class Ho(1) is closed
under pointwise infimum and pointwise supremum. Consequently, Hq(I) is
closed with respect to the pointwise liminf and limsup operations.

PROOF. Assume that f : [ — R is the pointwise supremum of a family
{f, | v €T} C Hq(I). By Proposition 2.2.2, we have that +f, € Mg (I)
holds for all v € T". In view of Proposition 1.2.2, this implies that

f=supf, € Mg(I) and — f=inf(—f,) € Ms(I).
vel yel
Therefore, f € Mo (1) N (—Mq(I)) = Ha(I). The proof of the statement for
the pointwise infimum is analogous.

The proof for statement concerning liminf and limsup operations is analo-

gous to the of Proposition 1.2.2 and hence omitted. 0

As a trivial corollary, we obtain that if f is ®-Holder, then |f| =
max(f, —f) is also ®-Holder.

2.3. The Optimal Error Functions

A stronger property than subadditivity of a function ® € &£(I) is the ab-
solute subadditivity, which is possessed by a function & € E(I) if, for all
u,v € Rwith |ul, |v], |u+ v| < ¢(I), the inequality

(2.6) O(fu +vf) < (ful) + @(Jv])

is satisfied. It is clear that absolutely subadditive functions are automatically
subadditive.

In this section, we are going to study various properties of absolute subad-
ditive functions. We also give precise formula to obtain the optimal absolute
subadditive error function for a given error function.
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LEMMA 2.3.1. ([13]) If ® € &(I) is increasing and subadditive, then it is
absolutely subadditive.

PROOF. Le u,v € R with |ul, |v|, |u+v| < £(I). If uv > 0, then |u|+|v| =
|u + v| < ¢(I) and the subadditivity implies

O(lu+v]) = S(ul + |v]) < (ful) + (Jv]).

In the case uv < 0, one can easily check that |u + v| < max(|ul, |v|). There-
fore, the monotonicity property of ® yields

P ([u + v[) < ®(max([ul, [v])) = max(P([u]), D(|v])) < S([ul) + P(|v]).
Thus, we have proved (2.6) in both cases. ]

PROPOSITION 2.3.2. ([13]) Let p € R. Then ®,, is absolutely subadditive on
R, ifand only if p € [0, 1].

PROOF. If p € [0, 1], then ®, is increasing and also subadditive on R,
hence, by Lemma 2.3.1, it is also absolutely subadditive on R .

If p > 1, then @, is not subadditive, hence, it is also not absolutely subad-
ditive. If p < 0, then with u := n + 1 and v := —n, the absolute subadditivity
of ¢, would imply

L= ®y(1) = Op(fu +v]) < Sp([ul) + Bp(Jo]) = (n + 1)" + 1

for all n € N. Upon taking the limit » — oo and using p < 0, we arrive at the
contradiction 1 < 0. Hence ®, cannot be absolutely subadditive. U

It is also not difficult to see that the class of absolutely subadditive func-
tions is closed with respect to pointwise supremum. Therefore, for any
® € E(I), there exists a largest absolutely subadditive function ®* € £(1)
which satisfy the inequality ®* < & on [0,¢()[. The function &~ will be
called the absolutely subadditive envelope (or absolutely subadditive mino-
rant) of the function ®. Obviously, ® = ®“ is valid if and only if ® absolutely
subadditive. More generally, the function ®* can be constructed explicitly
from @ by the following results.

LEMMA 2.3.3. ([13]) Assume that ® € E(I) is absolutely subadditive. Then,
foralln € N, uy, ..., u, € Rwith |uyl, ..., |uy|, |ug + -+ u,| < (1),

B(lug + -+ unl) < O(Jur]) + -+ - + D(|ug)).

PROOF. The statement is trivial for n = 1. For n > 2, we prove the
assertion by induction. If n = 2, then it is equivalent to the absolute subaddi-
tivity of ®. Let n > 2 and assume that the statement holds for n variables. Let
Uly ooy U1 €] —L(D),£(I)[ suchthat ug := uy+- - +u,q €] —4(1),L(I)].
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We may assume that vy > 0, (otherwise we can replace u; by —u; for all
i € {1,...,n+ 1} in the argument). Then, for at leastone i € {1,...,n+1},
we have that u; > 0. By the symmetry, we may also assume that u,,; > 0.
Then, using the inequalities ug > 0, u,11 < (1), upy1 > 0and uy < £(1),
respectively, we get

<uUp Uy, SUupF o Uy F Up = up < (D).
This shows that uy + - - - +u, €] — ¢(I),¢(I)]. Now, applying the inequality
(2.6) withu := uy +- - -+u, and v := u,,41 and then the inductive assumption,
it follows that

O(fur + -+ +una]) < B(Jua + - + unl) + P(|unga])
< (fu]) - -+ + (Junl) + (funia]).

Therefore, the statement is valid also for n + 1 variables. ]

PROPOSITION 2.3.4. ( [13]) Let ® € E(I) be an arbitrary function. Define
the function ®* : [0,((I)[— Ry by
®*(u) :=inf {®(|w1]) + -+ + ®(Ju,|) | n € N,
lur], oy Jun] < (1), up + -+ 4+ up :u}.
Then ®“ is the largest absolutely subadditive function which satisfies the in-
equality ®* < & and hence ®* < &7 on [0, ((1)].

PROOF. First we are going to prove the absolute subadditivity of ®“. Let
u,v € R such that |ul, |v],|u + v| < ¢(I). Without loss of generality, we
may assume that u + v is nonnegative (otherwise, we replace v and v by (—u)
and (—v) in the argument below). Let ¢ > 0 be arbitrary. Then there exist

n,m € N and real numbers w1, ..., U, v1,..., 0, €] — €(I),¢(I)] such that
n N c
u=>Yu, Z‘I’ [usl) < @ (Jul) + 5
=1
and

v:Zvj Z@(MD < %(Jo]) + 5

We have that u +v = Y1 | u; + > v;. Therefore, by the definition of ®*
and by the last two inequalities, we get

% (u+v) < Z‘D(!ui!) + Y 0(loyl) < @ (Jul) + @ (Jo]) + ¢

Jj=1
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Since ¢ is an arbitrary positive number, we conclude that ®*(u + v) <
O(|ul) + P*(|v|), which completes the proof of the absolute subadditivity
of ®*. By taking n = 1 and w; = w in the right hand side expression for ®¢,
we can see that ®* < & holds.

Now assume that ¥ € £(]) is an absolutely subadditive function such that
U < & holds on [0, £(])[. To show that ¥ < &%, letu € [0,¢(I)[ and e > 0
be arbitrary. Then there exist n € N and uy, ..., u, €] —¢(I),¢(I)] such that

27 u=u+--+u, and D(|lui|)+ -+ P(|Ju,|) < P (u) +«.
Then, due to the absolute subadditivity of ¥ and Lemma 2.3.3, we get
U(u) < U(lug]) + -+ Y(Jun|) < P(Jua]) + - + P(Jun|) < @%(u) +&.

By the arbitrariness of ¢ > 0, the inequality ¥(u) < ®%(u) follows for all
u € [0, £(I)[, which was to be proved.

The function ®“ being subadditive, the Proposition 1.3.2 implies that * <
7 also holds. U

The following corollaries demonstrate cases when the absolutely subaddi-
tive envelopes of an error function are the identically zero functions.

COROLLARY 2.3.5. ([13]) Let ® € E(I) such that, for all 0 < u < ((I),
2.8) inf ncp(E) — 0.

neN n
Then ®* = 0. In particular, for p > 1, &7 = 0.

PROOF. If (2.8) holds, then, by Corollary 1.3.4, we have that &7 = 0.
Hence the inequality ®* < ®“ implies that ¢ = (. The last assertion also
follows from Corollary 1.3.4. U

COROLLARY 2.3.6. ( [13]) Let I be an unbounded interval and ® € E(I)
such that

(2.9) lim ®(v) = 0.

vV—00

Then ®* = 0. In particular, for p < 0, &5 = 0.

PROOF. Let 0 < u. Then, by the construction of ¢, for all v > 0, we
have the inequality
P*(u) < P(Ju+v|) + (] —v]) = P(u+v) + P(v).
Upon taking the limit v — oo, the equality (2.9) yields that ®*(u) = 0. O
The next result shows that for the notions of ®-Holder property, the error

function ® can always be replaced by its subadditive and absolutely subaddi-
tive envelope, respectively.
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THEOREM 2.3.7. ([13]) Let & € E(I). Then
Ho(I) = Heo (1).
Additionally if, I is an unbounded interval, then
Ho (1) = Hea (1).
PROOF. Using Proposition 2.2.2 and the above verified equality, we get
Ho(I) =Mo(I) N (=Ma (1)) = Mao (1) N (=Mage)(I) = Heo (1).

Now assume that / is unbounded. The inclusion Hga (1) C Ho(I) is a
trivial consequence of the inequality ®* < ®. To prove the reversed inclusion,
let f € He(I). To show that f is also P*-Holder, let z,y € I and € > 0 be
arbitrary. We may assume that z < y. Then u := y — x < ¢([) and there exist
n € Nanduy,...,u, €] —£€(I),¢(I)] such that (2.7) holds.

Now we have to distinguish two cases according to the unboundedness of
1. Assume first that / is unbounded from below. Then we may assume that
(1) :=ug < up <--- <y, < (). In view of (2.7), we have that u,, > 0,
therefore there exists a unique k£ € {1,...,n} such that ux_; < 0 < wuy. For
the sake of convenience, let

Ty =, Tii=r4u -y (1e{l,...,n}).
By the construction of £, it follows that
T=202%1 2 2T <Tp <o STy =Y.
Therefore, x; < max(z,y) = forall i € {1,...,n}. Thus the unboundedness

of I from below yields that z;,...,x, € [ hold. Applying the ®-Holder
property of f, we get that

f(ic1) < f@i) + (o — i) = flag) + ©(jwi|) (@ €{L,...,n}).
Adding up the above inequalities for i € {1,...,n} side by side, we obtain
that
f(@) = flxo) < flan) + P(Jua]) + -+ D(fun|) < flzn) + P%(u) +
=fy) + 2%y —x) +e
Upon taking the limit ¢ — 0, it follows that

(2.10) f(z) < fy) + 2%(ly — z]).

In the case when [ is unbounded from above, one should take the ordering
—(I) < up <--- <wuy < ug:={(I)and use a completely similar argument
to obtain inequality (2.10).

Finally, interchanging the roles of = and y in the above proof, we can get

fy) < f(x) + 2%y — =),
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which, together with (2.10), shows that f is ®*-Holder and hence completes
the proof. U

COROLLARY 2.3.8. ([13]) Let ® € E(I) such that, for all 0 < u < ((I),
(2.8) holds. Then Hq(I) consists of constant functions.

PROOF. In view of Corollary 1.3.4, we have that ®° = & = 0. Com-
bining this with the result of the Theorem 2.3.7, we get that Hq (1) = Ho(1),
which is equivalent to the statement. U

The following result demonstrates that the subadditive and increasing er-
ror functions optimally determine the corresponding classes of monotone and
Holder functions.

THEOREM 2.3.9. ( [13]) Let & € &y(I) be an increasing and subadditive
function and let V € E(I) satisfy the inequality ¥ < ®. Then, Hy(I) =
He (1) if and only if ¥V = O.

PROOF. The theorem is the direct consequence of Theorem 1.3.6 and
Proposition 2.2.2 U

2.4. Approximately Holder Envelopes and Sandwich Type Theorems

In this section we have given the precise formula for the ®-Holder minorant
and majorant for a given function defined on a unbounded interval. We also
derive a sandwich type theorem.

PROPOSITION 2.4.1. ( [13]) Let I be an unbounded interval, & € Ey(I) and
let f : 1 — R be a function which admits a ®-Holder minorant. Then the
function Hg(f) defined by

Hy(f)(x) =it (f(y) + (ly —2l))  (wel)

is real-valued and is the largest -Holder function which is smaller than or
equal to f. Analogously, if [ admits a ®-Hélder majorant, then the function
Ho(f) defined by

Ha(f)(@) :=sup (f(y) = @*(Jw —yl))  (x€ )

yel

is real-valued and is the smallest ®-Holder function which is bigger than or
equal to f.

PROOF. Obviously, H4(f) cannot take the value +oco at any point in /,
ie., Hy(f)(x) < oo for all z € I. The condition ®(0) = 0 implies that
®(0) = 0, therefore, by taking y = x in the defining formula of H(f)(x),
we get that H(f)(z) < f(x) holds for all z € I.
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Now suppose g is a $-Holder function such that ¢ < f holds (by the
assumption, there is at least one such function g). Then, by Theorem 2.3.7, g
is also ¢“-Holder. In order to show that ¢ < Hy(f), let z € [ be arbitrarily
fixed. Then, for all y € I, we have

g9(x) < g(y) + 2% (ly — 2) < fy) + 2*(ly — =),
Upon taking the infimum of the right hand side with respect to y € I, we get

g(z) < inf (f(y) + 2y — 2])) = Ho(f) (=),

which proves the desired inequality g(z) < Hg(f)(x) and also that H 4 (f)
cannot take the value —oo at any point of /.

To see that H(f) itself is ®-Holder, it is sufficient to show that H4(f)
is ®*-Holder. For any u,v € I, using the absolute subadditivity of ®<, we
obtain

Hy(f 1f(f )+ & |y—u|)

(f +(I>a v)|)+(I>°‘(|(v—u)|))
( ) + @7 ry—vo) +@(Ju - u])

Hy(f)(v) + @%(Jv — ul).

In the same pattern as above, interchanging the roles of « and v in the above
equation, we will obtain

Hy(f)(v) < Ho(f)(u) + 2%(|v — ul),
which shows that H 4 (f) is ®-Holder.

The proof of the second assertion is completely similar. 0

COROLLARY 2.4.2. ( [13]) Let I be an unbounded interval, let ® € Ey(I)
and let g,h : I — R. Then in order that there exist a ®-Holder function
f I — R between g and h it is necessary and sufficient that, for all x,y € 1,
the inequality

(2.11) g(z) < h(y) + ®%(|ly — zl)
be valid.

= inf

PROOF. Assume first that f is a ®-Holder function such that g < f < h.
Then, f is ®*-Holder and, for all z,y € I, we have

g(x) < f(z) < fly) + 2%(ly — =|) < h(y) + 2*(|ly — =),
i.e., (2.11) holds.
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Conversely, assume that (2.11) holds true for all x,y € I. For a fixed
x € I, define

f(x) == Hg(h)(x) = inf (h(y) + ®*(Jy — z|)).

yel

Now, in view of inequality (2.11), we have that g(z) < f(z). By takingy = x
in the definition of f, the conditions ®(0) = 0 ensures that f(z) < h(z) is also
valid. Finally, arguing similarly as at the end of the proof of Proposition 2.4.1,
it follows that f is ®*-Holder and hence ®-Holder as well. Il

Before we formulate and prove the next theorem we shall need the follow-
ing auxiliary result.

The analogue of Lemma 1.4.3 for the W-Holder setting is contained in the
following lemma.

LEMMA 2.4.3. ([13]) Let I be an unbounded interval, let ®,V € E(I) such
that ® o | - | is V-Holder on R. Then ®* o | - | is also V-Hélder on R.

PROOF. To prove this lemma, let 2,y € R and € > 0 be arbitrary. Then by
definition of ®¢, there existn € Nand uy,...,u, € Rwithy =u;+---+u,
satisfying

(2.12) O(lur]) + -+ + P(unl) < P*(Jy|) + €.
Using the W-Holder property of ® o | - |, we have
Dy + (@ = y)I) < B(fual) + W(|y — 2.
Observe that x = uy + - - - + uy_1 + (u, + (z — y)). Thus, using the inequality
in (2.12), we arrive at
O (|z]) < @fwa]) + - - + PJun-]) + S(lun + (x = y)])
< ) + -+ P(funa]) + S(Junl) + ¥(ly — 2|)
< O%(Jyl) + U(y — zf) +e.

As ¢ is an arbitrary positive number, we can conclude that ®* o | - | is W-
Holder. O

REMARK 2.4.4. The property that ® o | - | is U-Ho6lder on R means that,
forall z,y € R,

O(|z]) < @(lyl) + V(ly — ).

Denoting |z| and |y| by w and v, respectively, the above inequality implies, for
all u,v > 0,

D(u) < O(v) +min(V(jv — ul), U(u+v)).
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Conversely, one can see that the W-Holder property of the function ® o | - | is a
consequence of the last inequality. Therefore, if W is increasing, then ® o | - |
is W-Holder if and only if ® is W-Holder.

THEOREM 2.4.5. ( [13]) Let I be an unbounded interval, &,V € E(I) such
that ®o || is U-Hélder on R. Then f : [ — R is ®-Holder if and only if there
exist two V-Holder functions f,, f* : [ — R such that f, < f < f* holds on
I and, forall x,y € [ withx #y

(2.13)

f@) < fuly) + %y —xf)  and  f7(x) < f(y) + 2% (Jy — =)
Additionally, for all x € I,

(2.14) fr(w) = fu(x) < inf20(jy — z).
ye

PROOF. First assume that f is ®-Holder. Then, by Theorem 2.3.7, f is
also ®*-Holder. For a fixed point = € I, define

F.(@) = sup (/) = @ (ju = a)
ue
and
F() = inf (F(u) + 8w~ ).
In view of the ®*-Holder property of f, for all u, x € I, we have that
flu) =@%(ju—zf) < f(x)  and  f(z) < fu) + O%(ju —z]).
Therefore, upon taking the supremum and infimum for all © € I, we get that
fe(z) < f(x) and f(x) < f*(x), respectively. That is, f. and f* are real
valued functions and f, < f < f* is satisfied on /. In the next step, we
establish that f, and f* are W-Holder.
In view of Lemma 2.4.3, the W-Holder property of ®o|-| yields that ®*o]-|
is also W-Holder. Therefore, for all u, x,y € I, we have
—0%(|lz —ul) < =%(Jy —ul) + ¥(|(y — ) = (z —w)])
< =0%(fu —yl) + Uy — z)).

Applying this inequality to the definition of f,, we arrive at
() = sup (f(w) = @*(ju — )
ue

< sup <f(u) — &%(Ju — ZJ|)> + V(ly — )

uel

= f«(y) + ¥(ly — z),
which shows that f, is W-Holder.
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Similarly, by the W-Holder property of ®* o | - |, for all u,z,y € I, we
obtain
O (Ju — z|) < @*(Ju —y|) + ¥(l(v—y) — (u—))
= @ (Ju—yl) +¥(ly — ).

Applying this inequality to the definition of f*, it follows that
f*(2) = inf (f(u) + @ (ju—a]))

< inf (f(u) + 9 (ju— y)) ) + ¥ (Jy ~ )

= f"(y) + ¥(ly — z),

which proves that f* is also W-Holder.
Next we prove that f, and f* satisfy the inequalities stated in (2.13). In-
deed, for x,y € I, from the definitions of f, and f*, we obtain the inequalities

f@) =@ (ly—=z|) < fuly)  and  [7(x) < fly) + 2%(|y — x),

respectively. Conversely, if the first inequality in (2.13) holds for some func-
tion f, : I — Rsatisfying f, < f, then f(x) < f.(y) + ®*(Jy — z]) <
f(y) + P%(|y — z|), which shows that f is ®*-Holder. Similarly, the existence
of a function f* : I — R satisfying f < f* and the second inequality of
(2.13), also implies that f is P*-Holder.

Finally, to obtain the last inequality (2.14) of Theorem 2.4.5, we inter-
change 7 and y in the first inequality of (2.13) and we obtain

—fulz) < = f(y) + @(ly — 2|)

By summing up this inequality with the second inequality of (2.13) side by
side, we will reach at our desired conclusion. O

2.5. Characterization of Approximately Holder Functions

In this section, using the the notions of upper and lower interpolations,
we establish a characterization for ®-Holder functions. This allows one to
construct ¢-Holder functions from elementary ones, which could be termed
the building blocks for those classes.

If® e &), f: I — Randp € I, then we say that f can be interpolated
at p by a ¢-Holder function from below [resp. from above] if there exists a
®-Holder function h : I — R such that h(p) = f(p) and h < f [resp. f < h].

In what follows, given an error function & € £(/) and p € I, we define
the function @, : I — R by

(2.15) O, (z) :== ®(|x — p|) (x €I).
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PROPOSITION 2.5.1. ([14]) Let ® € £y(1) be an absolutely subadditive func-
tion. Then, for all p € I, the function ®,, is ®-Hdlder on 1.

PROOF. Letp € [ and let x,y € I. Then, using the absolute subadditivity
of @, it immediately follows that

|Pp(2) = Pp(y)| = |®(|z = pl) = D(ly —pl)| < D(|y — ).
This shows that ¢, is ®-Holder on 1. O

PROPOSITION 2.5.2. ([14]) Let ® € Ey(1) be an absolutely subadditive func-
tion, let f : [ — R and p € I be fixed. Then f can be interpolated at p by a
®-Holder function from below if and only if, for all © € I,

(2.16) f(p) < f(x) + @(|z — pl).

Analogously, f can be interpolated at p by a ®-Holder function from above if
and only if, for all x € I,

(2.17) f(z) < f(p) + @(|z — pl).

PROOF. Suppose first that there exists a $-Holder function h : I — R
such that h(p) = f(p) and h < f. Let x € I be arbitrary. Then

f(p) =h(p) < h(z) + @(lx — p|) < f(z) + (|2 — p|)

verifying condition (2.16).

To prove the sufficiency, assume that (2.16) holds for all z € I and define
h := f(p) — ®,. According to Proposition 2.5.1, it follows that / is ®-Holder.
On the other hand, the condition ®(0) = 0 implies that 4(p) = f(p).

It remains to show that o < f. Indeed, if x € I, then (2.16) implies
h(z) = f(p) — ®(|]z — p|) < f(z) and the proof is completed.

The verification of the second assertion is analogous. UJ

THEOREM 2.5.3. ([14]) Let ® € Ey(I) be absolutely subadditive function
and let f : I — R. Then the following assertions are equivalent to each
other:

(i) fis ®-Holder.

(ii) For every p € I, the functions f(p) — ®, and f(p) + ®, are ®-Holder

interpolations of [ at p from below and above, respectively.
(iii) For every p € I, f possesses a ®-Holder interpolation from below.
(iv) For every p € I, f possesses a ®-Holder interpolation from above.

PROOF. (i) = (i) Let f be a ®-Holder function. Then, trivially, f pos-
sesses ¢-Holder interpolation at p from below and from above. Thus, by
Proposition 2.5.2, the inequalities (2.16) and (2.17) are valid. Therefore we
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have that f(p) — @, < f < f(p) + ®,. On the other hand, these two functions
are -Holder and interpolate f at p. This proves (ii).

The implication (i7) = (i7i) and (i7) = (iv) are obvious.

The proof of the implications (i7é) = (i) and (iv) = (i) is based on
a result of our previous paper [13] which states that the family of ®-Holder
functions is closed under pointwise supremum and infimum. If we assume
that f admits a $-Holder interpolation from below (resp. from above) at every
point p € I, then f is the pointwise supremum (resp. infimum) of a family of
®-Holder functions, and therefore, f itself is a ®-Holder function. |

In the next chapter, we will see the relationship of ®-monotone and -
Holder functions with various classical results.



CHAPTER 3

Generalization of Some Classical Results

3.1. Preliminaries

The classical Jordan decomposition theorem yields that "Every function
of bounded variation defined on a closed interval can be decomposed into the
difference of two nondecreasing functions." In the upcoming section we aim
to obtain a similar kind of result by defining a new type of variation while
dealing with ®-monotone functions.

Let f : I — R be a convex function. Then for any a,b € I with a # b, the
following inequality

f<a+b) = bia/abf(t)dtgw

2 2

holds, which is termed the Hermite—-Hadamard inequality (cf. [17,18]).

On the other hand suppose, f is differentiable in the interior of / with a
locally bounded derivative. Then f satisfies Ostrowski’s inequality (cf. [43]),
i.e., for any [a, b] C I with arbitrary x € |a, b], the following inequality holds

b o atb)?
O RCE iﬁ%l (5= )1 i

Below we derive analogous inequalities in terms of ®-monotone and -
affine functions.

3.2. Jordan-type Decomposition of Functions With Bounded ®-Variation

Let & € £(I). Then a function f : I — R is called delta-®-monotone if
it is the difference of two ®-monotone functions. In what follows, we shall
extend the celebrated Jordan Decomposition Theorem for delta-®-monotone
functions. For this purpose, we have to extend the notion of total variation to
this more general setting.

Let [a,b] C I and let 7 = (to,...,t,) be a partition of the interval [a, b]
(i.e,a=1ty <ty <---<t, =0). Then the ®-variation of f with respect to

35
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T is defined by

n

VE(fiT) = Z (If(t:) = Fltia)| = ®(ti — ti1)).

i=1
Finally, the fotal ®-variation of f on the interval [a,b] is defined by
V[ib]f .= sup{V®(f;7) | 7 is a partition of [a, b]}.

LEMMA 3.2.1. ([13]) Let ® € E(I). Then, forall f : I - Randa <b < ¢
in I, we have

(3.1) ViewS + Viiaf < Vgl
PROOF. Let
u < %ib]f and v < ‘/[;I?c}f
be arbitrary real numbers. Then there exist a partition 7 = (¢, . .., t,,) of [a, b]
and partition o = (sq, ..., S;,) of [b, ] such that
u< Y (1f(t) = ftia)l = @t — i)
i=1
and
v <> (I£(s5) = Fsj-)| — (s — s5-1)).
j=1
Observe that 7 U o := (tg,...,t, = b = So,...,Sn) is a partition of the

interval [a, c]. Therefore, adding the above inequalities side by side, we get
ut+v<VE(fitUuo) < Vﬁc]f.
Using the arbitrariness of v and v, it follows that (3.1) holds. |

Our first result characterizes those functions whose total ®-variation is
nonpositive on every subinterval of I.

THEOREM 3.2.2. ([13]) Let ® € E(I). Then V[jb}f < 0 holds for all a < b
in I if and only if f is a ®-Holder function.

PROOF. Assume first that f is a ®-Holder function and let @ < b in [I.
Then, for any partition 7 = (t,...,t,) of [a,b], the ®-Holder property of f
yields

|f(ti) — f(tica)| — ®(ti —tio1) < (i €{l,...,n}).

0
After summation, this results that V‘I’( f;7) < 0 for all partition 7 and hence
VianS < 0.
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Now assume that, for all a < b in I, V[g”b}f < 0. Then V®(f;7) < 0,
where 7 is the trivial partition ¢y = a, t; = b. Therefore,

|f(b) = fa)| — (b —a) < 0.
This shows that f is ®-Holder, indeed. ]

The main results of this section are as follows.

THEOREM 3.2.3. ([13]) Let &,V € E(I). If f : I — R is the difference
of a ®-monotone and a V-monotone functions, then the total 2 max(P, V)-
variation of f is finite on every compact subinterval of I.

PROOF. Assume that f = g — h, where g : I — R is $®-monotone and
h : I — R is ¥-monotone. Let [a,b] C [ and let 7 = (¢¢,...,t,) be a
partition of [a,b]. Then, by the monotonicity properties of ¢ and h, for all
ie{l,...,n}, we have

g(ti) — g(tima) + @(t; —tia) 20
and
h(t;) — h(ti—1) + ¥ (t; — tieq) > 0.
Therefore, by the triangle inequality,
|f(t ‘) - ( i 1)| — 2max(®, V)(t; — ti-1)
= |lg(t;) — g(tim1) + (t; — ti1)] — [h(t;) — h(ti—1)
+ \If(ti — t,-_l)] + (U = ®)(t; — t;-1)| — 2max(P, U)(t; — t;1)
<[g(t:i) — g(ti-1) + (t; — ti1)] + [h(ti) — h(ti-1)
+U(t; —tic)] + |V —D(t; — timy) — 2max(P, V) (t; — ti—1)
= g(t:) = g(tia) + h(t:) = h(tia) + ( + ¥ + [V — D
—2max(P, V) (t; — t;—1)
= g(t:) — g(ti-1) + h(t;) — h(ti-1).
Summing up these inequalities side by side for i € {1,...,n}, we obtain
VEmO () < g(b) — g(a) + h(b) — h(a).
Upon taking the supremum with respect to all partitions 7 of [a, ], it follows
that
Vi ™ f < g(b) = g(a) + h(b) = h(a) < co.
Hence f is of bounded 2 max(®, ¥)-total variation on [a, b]. O

The particular case & = W of the above result yields the following state-
ment.
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COROLLARY 3.2.4. ([13]) Let ® € E(I). If f : I — Ris a delta-P-monotone
function, then the total 2®-variation of f is finite on every compact subinterval
of I.

THEOREM 3.2.5. ([13]) Let ® € E(I) let f : I — R such that the total
2®-variation of f on is finite on every compact subinterval of 1. Then, for all
a € I, f is a delta-®-monotone function on INJa, co].

PROOF. Assume that the total 2®-variation of f on every compact subin-
terval of I is finite.
Let a € I be an arbitrarily fixed point and, for x € I, x > a, define

o) = S(VERF+ (@) and  he) = o (VEF — f(2).

Then, we immediately have that f = g — h.
Then, based on the Lemma 3.2.1, fora < = < y, we get

VESf+ fz) — fy) — 20(y — ) < V2% + | f(2) — f(y)] — 20(y — x)
< VS + Ve < Vi f

Rearranging this inequality, it follows that
9(x) < g(y) + Sy — ),

which proves that g is ®-monotone. Similarly, we can see that h is also ®-
monotone. This, together with the identity f = g — h show that f is delta-®-
monotone function on /N Ja, co]. O

3.3. Hermite-Hadamard-type Inequalities

In the sequel, a function defined on an interval will be called locally inte-
grable if it has a finite Lebesgue integral over every compact subinterval of its
domain.

For the description of our subsequent results, we now introduce the follow-
ing notation and terminology: If a,b € I then the convex hull of {a, b}, i.e.,
the smallest interval containing a and b, will denoted by (a, b). If, addition-
ally, f : (a,b) — R is Lebesgue integrable, then the integral average of f over
(a, b) is defined by

(32) A(f, (a,b)) == /1f(ta+ (1— t)b)dt.
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One can easily see that the following equality holds:

(3.3)
la,b] ifa<b, /f ifa < b,
(a,b) .= ¢ {a} ifa=0b, and A(f,(a,b)) = ( ifa=b.
[b,a] ifa >0, / e
\a_b b

The inequalities stated in the following results summarize both Hermite—
Hadamard and Ostrowski-type inequalities for the ®-monotone as well as for
the ®-Holder settings.

THEOREM 3.3.1. ([14]) Let ® € £(I) and f : I — R be locally Lebesgue
integrable functions. If f is ®-monotone, then, for all u,v,w,z € I with
u<wandv < z,

GA) A () A, (w,2) + A, (w—u, 2 — ).
If f is ®-Holder, then, for all u,v,w,z € I,
(3.5) |A(f, (u,v)) — A(f, (w, 2))| S A(@o ||, (w—u,z—v)).

PROOF. Assume first that f is ®-monotone. Then the inequalities u < w
and v < zimply tu + (1 — t)v < tw + (1 — t)z for t € [0, 1], hence

fltu+ (1 —=t)w) < fltw+ (1 —t)z) + P(t(w —u) + (1 — t)(z —v)).
Integrating with respect to ¢ over [0, 1], we get that (3.4) holds.

In the case when f is ®-Holder, for ¢ € [0, 1], we get

fltu+ (1 —=t)v) — ftw+ (1 —t)z) < O(|t(w —u) + (1 —t)(z —v)]),
flw+ (1 —=1t)z) — ftu+ (1 —t)v) < D(|t(w —u) + (1 —t)(z — v)]).
Integrating both inequalities with respect to ¢ over [0, 1], we get that (3.5)
holds. -

Assuming ®-monotonicity, we deduce a monotonicity type integral in-
equality which we will call the lower and upper Hermite—Hadamard inequal-
ities for ®-monotone functions.

THEOREM 3.3.2. ([14]) Let ® € E(I) and f : I — R be a ®-monotone.
Assume that both functions are locally Lebesgue integrable. Then, for every
x < yin I, the following two inequalities hold:

1 y—x 1 Yy 1 y—x
(3.6) f(:c)—y_x/o @gy_x/mfgf(y)er_x/o ®.
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Furthermore, if ® is subadditive and nondecreasing, then, forall v < yin I,

1 Y 1 y
o (-2 [7) ZfGS};gI)(y_x/ﬁ F- 1)
v
—y_x/o o

PROOF. Let x < y. Then the left and right hand side inequalities in (3.6)
follow from (3.4) and (3.3) by taking the particular cases © = v = w = z,
z=yand u = x,v=w = z = y, respectively.

Now assume that ¢ is subadditive and nondecreasing. In view of (3.6), it
is clear that both supremums are not bigger than the right hand side of (3.7).
To prove the equalities in (3.7), let z < y in I. Then let f and f be defined by

Flu) = {0 ifu<uz,

(3.7)

—P(u—2x) ifz <u,

and

0 ify <.

(1) = {@(y—u) ifu <y,

By Proposition 1.5.1, we can obtain that both f and f are ®-monotone. On
the other hand, we have

1 ¥ 1 Y
fei?f([)(f(x)_y_x/m f) Zi(m>_y—$/x i

1 ) 1 y—x
= / S(u — x)du = / ¢
Yy—= Jg Yy—x Jo
and

feSJ\}thE)(I)(y—x/x f_f(y)) Zy_x/z f=1)

1 y 1 y—=
= / Oy —u)du = / d.
Yy—x Jy Yy— Jo

These two inequalities together with their reverses imply that the equality (3.7)
holds. U

COROLLARY 3.3.3. ([14]) Letp € [0,1], ¢ € [0,00[ and f : I — R be a
¢(+)P-monotone locally Lebesgue integrable function. Then, for every x < y
in I, the following two inequalities hold:

c » 1 Y c »
fa) ==ty =ar < —— ["f < )+~ -ar
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Furthermore, forall v < yin I,

1 Yy
fe%&)(f@*y—x/xf)—fewf (=)

(y — ).

PROOF. Apply the previous statement for the error function & € E(R,)
given by ®(t) := ct?. This error function is subadditive and nondecreasing,
therefore, the second part of the theorem can also be applied. U

LEMMA 3.3.4. ([14]) Let V € E(I) and assume that the map t — V(t)/t is
locally integrable on [0, ((I)] and define ® € E(I) by

Yt
(3.8) O (u) = U(u) +/ ¥dt (u€]0,6(1)]).
0
Then @ is locally integrable and satisfies the following equation:
1 u
(3.9) (u) + 5/ O—d()  (ue)o,dD).
0

PROOF. By the assumption, we also have that ¥ is locally integrable and
hence ® defined by (3.8) is also locally integrable. Let u € ]0, ¢(I)[ be fixed.
Then, by Fubini’s theorem, we obtain

W(u) + % /Oucb(s)ds — W(u) + % /Ou <\I/(s) + /0 W)dt)ds
:\If(u)—F%/O\I/ ds+i/0 /Os‘yitdtd
:qf(u)+i/0uqf ds+%/0 /uwddt
- w<u>+§/0“\v<s>ds+% REEEY
TRERY SR PRy
:xy(u)+/0w7t — B(u).

This completes the proof of (3.9). O

THEOREM 3.3.5. ([14]) Let V € E(I) and assume that the map t — V(t)/t
is locally integrable on [0, ((I)| and define ® € E(I) by (3.8). If f : I — Ris
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an upper semicontinuous solution of

! /vf+\11(v—u) (u,v € I, u <),

v—1Uu

(3.10) flu) <

then f is ®-monotone on 1.

PROOF. Let f : I — R be an upper semicontinuous solution of (3.10).
Then f is Lebesgue measurable. Therefore f is upper bounded on any com-
pact subinterval [u, v] of I and hence the Lebesgue integral of f exists and it
cannot be +00. On the other hand, (3.10) shows that (v —u)(f(u) — V(v —u))
is a lower bound for the integral of f, thus f has a finite Lebesgue integral over
[u, v].

To prove that f is ®-monotone, let z,y € I be fixed with x < y. Let
USC([x,y]) denote the family of upper semicontinuous Lebesgue integrable
functions and, for g € USC([z,y]), define

do o Ly [ o+ v ifuelnal
9() ifu=uy.

Then 7" is a monotone and affine operator which maps USC/([x, y]) into itself.
Observe that inequality (3.10) for v = y gives that f < T'f holds on [z, y].
By the monotonicity of 7, it follows that T'f < T(T'f) = T?f. By induction,
this yields that 7"~ f < T™f for all n € N. Therefore, the sequence 7" f is
increasing.
Define F': [z,y] — R by

F(u) :=sup f.

[u,y]

By the upper semicontinuity of f, we have that F' is finite.

Let v €]z,y[ be arbitrarily fixed. We prove by induction, for all n €
N U {0}, that
(3.11)

) < (y — ) (F(2) = F(0) + F(v) + 0y —u) ifu€ [z,0],
F(v)+ ®(y — u) ifu € [v,y].
If n =0, then 7" f(u) = f(u) and (3.11) simplifies to
., <{F(I)+<I>(y—u) ifu € [z,v],
F)+®(y—u) ifuc€ vy,

which follows from the definition of F' and the nonnegativity of ®.
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Now assume that (3.11) holds for some n. For v € [z,v[, using the first
and second inequalities in (3.11) on the intervals [u, v] and [v, y], respectively,
and finally the assertion of Lemma 3.3.4, we get

(T ) (w)

v
:y_%/u T"f+¥(y —u)

:yiu</uvT”f—i—/vyT”f>+\If(y—u)

<V ‘“((”_I)”(F(x) _ F(v)) +F(v)) + y%u/uvcb(y—t)dt

Yy—u\\y—1x
+5:21’@)4—y_%/vyfb(y—t)dt—l—\lf(y—u)

= o (0=) (P - P+ F()
+y—Lu y(I)(y—t)dt—l—\IJ(y—u)

S(y_x) (F@) - Fw) + P+ —— [ o+ (-

_ (” - x)nﬂ(p(x) ~F(v)) + F(v) + ®(y — u).

If u € [v,y[, then [u,y] C [v,y] and hence we shall only need the sec-
ond inequality for 7" f on [u,y]. Using this estimate and the assertion of
Lemma 3.3.4, we get

(T f) () =

y—u
Yy
< F(v) + - Oy —t)dt + V(y —u)

u

:F(U)%—yiu/oyu<I>+\I/(y—u):F(U)+<I>(y—u).

and the trivial inequality (7" f)(y) = f(y) < F(v) + ®(y — u) shows the
desired inequality is true for u = y.
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In view of the monotonicity of the sequence 1™ f, we have that f < T™ f
for all n € N. Thus, (3.11) implies, for all n € N, that

vV—T

flu) < (y_x)n(F(x)_F(U>>+F(U)+q’(y—u) ifu € [x,v],
< Fv)+ ®(y — u) if u e [v,y].

Upon taking the limit n — oo, the above inequality yields, for all v € [z, y],
that

flu) < F(v) + @y —u) Z?UI})fﬂL‘D(y—U) u € [z,y].

Now, taking the limit v — y, the upper semicontinuity of f yields, that
fw) <fly)+ey—u)  welryl

In particular, this inequality holds for © = x, which completes the proof of the
®-monotonicity of f. U

The following result is a counterpart of Theorem 3.3.5. It can be proved
directly in an analogous way, however, we will deduce it from this theorem
using a sign transformation.

THEOREM 3.3.6. ([14]) Let V € E(I) and assume that the map t — V(t)/t
is locally integrable on [0, ((1)] and define ® € E(I) by 3.8). If f : I — R is
a lower semicontinuous solution of

1

vV—Uu

(3.12) /Ufgf(v)—l—\ll(v—u) (u,v €I, u<v),

then f is ®-monotone on 1.

PROOF. Assume that f : [ — R satisfies (3.12). Define g(z) := —f(—x)
forxz € J := —I. Then ¢(I) = ¢(J) hence ®,¥ € &(J) and g is lower
semicontinuous over J. On the other hand, for u,v € J with © < v, we have
that —u, —v € I with —v < —u. Applying (3.10) for these variables, we
obtain

1 —Uu
_u_—(_v)/_v f<fl=u) +P(—u—(—v) (w,veJ u<v).

This, after replacing f(x) by —g(—x), gives
1

V—Uu

/UQS—Q(U)—F\II(U—U) (u,v € J, u < ).
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From here, we can see that g satisfies the inequality (3.10) (wherein f is
replaced by ¢g). According to Theorem 3.3.5, we can conclude that g is ¢-
monotone on .J. This, with an analogous substitutions, implies that f is also
®-monotone. [

COROLLARY 3.3.7. ([14]) Let p €]0,1], ¢ € [0,00[. If f : I — Risan
upper semicontinuous solution of

flu) < ! /Uf—l—c(v—u)p (u,v €1, u<w),

v—u
then f is <lp +1)( -)P-monotone on I. In particular, f is increasing if p > 1.

PROOF. By our assumption, f satisfies (3.10) with ¥ defined by ¥ (u) :=
cu®. In order to apply the previous theorem, we have to compute ¢ which is
given by (3.8).

u \I] u
P(u) = VU(u) + / #dt = cu? +/ ct?dt
0 0

— e 4 Gy = AP D)
p p

u?.

Thus, by Theorem 3.3.5, f is <& H)( )P-monotone on .

In the case p > 1, the %( )P-monotonicity implies that f is in fact
increasing. 0

The next assertion is a counterpart of Corollary 3.3.7. Its proof can be
obtained from Theorem 3.3.6 exactly in the same way as the previous corollary
was deduced from Theorem 3.3.5.

COROLLARY 3.3.8. ([14]) Letp €]0,1], c € [0, 00[. If f : [ — Ris a lower
semicontinuous solution of

1

V—Uu

/ f<fw)+clv—u)? (u,v €I, u<v),

then f is pH)( )P-monotone on 1. In particular, f is increasing if p > 1.

3.4. Ostrowski-type Inequalities

The result stated in the next theorem will be called an Ostrowski-type in-
equality for ®-Holder functions.
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THEOREM 3.4.1. ([14]) Let ® € E(I) and [ : I — R be a P-Hilder. Assume
that both functions are locally Lebesgue integrable. Then, for everyx < p <y
in I with x < y, the following inequality holds:

(3.13) 'f(p)_yix/:f‘gyix(/opch)Jr/prq)).

Furthermore, if ® is subadditive and nondecreasing with ®(0) = 0, then, for
all x < p <wyinl withx <y,

f(p)—yix/:f‘—yix(/opx@+/0ypq>).

PROOF. Let p € [x,y] be fixed. Applying the second assertion of Theo-
rem 3.3.1 in the particular case u = v = p, w = z, and z = y, the inequality
(3.5) yields

|A(f, {p}) — A(f. [z, y])| S A(@o ||, [z — p.y — p])
- [ aquar

y—x —p
1 p—z Yy—p
- ( [ e | q>).
y—x 0 0
which reduces to (3.13).

Assume now that ® is subadditive, nondecreasing and & € Ey(I). Let
xr < y be fixed. For p € [z,y], define the function ¢, : I — R by (2.15).
Then, by Proposition 2.5.1, we have that @, is a ®-Holder function. Therefore,

i - [T f e, - [a,
L /

(3.14) sup
JeHe(I)

sup

feHao(I) Yy — y—r

1 )
_ /q)p
y—x J,
1 p—x Yy—p
_ (/ q>+/ <p>.
y—x 0 0

This inequality together with its reverse imply that the equality in (3.14) is
valid. U

The inequalities obtained in the particular cases p = x and p = y will be
called the lower and upper Hermite—Hadamard-type inequalities for ®-Holder
functions.
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COROLLARY 3.4.2. ([14]) Let ¢ € [0,1], c € [0,00[ and f : [ — Rbea
c(+)?-Hélder locally Lebesgue integrable function. Then, for every x < y in I,

f0)-— [ 1< Z-or+ =) Gel)
Furthermore, forall x < yin I,
i) [ = et ) e )

PROOF. Apply the previous statement for the error function & € E(R,)
given by O(t) := ctP. O

THEOREM 3.4.3. ([14]) Let V € E(I) and assume that the map t — V(t)/t
is locally integrable on [0, ((I)| and define ® € E(I) by (3.8). If f : I — Ris
a continuous solution of

(3.15) ‘f(u) f‘<\Ilv—u) (u,v € I, u <),

v—u
then f is ®-Holder on I.

PROOF. If f satisfies (3.15), then f and —f fulfill (3.10). Therefore, in
view of Theorem 3.3.5, we obtain that f and — f are -monotone, which im-
plies that f is ®-Holder on /. OJ

The proofs of the following results are similar to that of the previous theo-
rem, they are left to the reader.

THEOREM 3.4.4. ([14]) Let V € E(I) and assume that the map t — V(t)/t
is locally integrable on [0, ((1)] and define ® € E(I) by 3.8). If f : I — R is
a continuous solution of

’U—U

-

then f is ®-Holder on I.

f'<\11v—u) (u,v €I, u<v),

COROLLARY 3.4.5. ([14]) Let p €1]0,1], ¢ € [0,00[. If f : I — Riisa
continuous solution of

1

V—Uu

fu) =

f‘<cv—u)p (u,v €I, u<v),

then f is pH)( )P-Hélder on I. In particular, f is constant if p > 1.
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COROLLARY 3.4.6. ([14]) Let p €]0,1], ¢ € [0,00[. If f : I — Risa
continuous solution of

flo) — —

Vv—Uu

/ f’gc(v—u)p (u,v € I, u <),
then f is @(-)p-Hdlder on I. In particular, { is constant if p > 1.

3.5. Individual Error Functions and Other Results

In this section we shall characterize the elements of the classes M(/) and
H(I). For this purpose, given a function f : I — R, we define the following
two extended real valued error functions on [0, ¢(I)]:

OF(u) == o )(f(w) — @+ u))+
and
O} (u) = sup |f(z) - flz+u)|
zeIN(I—u)

Here, the positive part of a real number c is defined as ¢, := max(c, 0).

THEOREM 3.5.1. ([13]) Let f : I — R. Then we have the following two
statements.
(i) f € M(I) if and only if ® is finite valued on [0, ((I)[. Additionally, if
for some @ € E(I), we have f € My (), then 7 < ©.
(ii) f € H(I) if and only if ® is finite valued on [0, ((I)[. Additionally, if
for some @ € E(I), we have f € Hq(I), then &G < ®.

PROOF. Assume that f € M(/). Then there exists an error function ¢ €
E(I) such that f € Mg (I). Therefore, for all u € [0, £(])],
flz) = flz +u) < D(u) (xeIN(l—u)).
Using that ¢ is nonnegative, we get
(f(z) = f(z +u)y = max(f(z) — f(z+u),0)
< P(u) (x e IN(I—u)).
Upon taking the supremum with respect to z € I N (I — u), we get that

®%(u) < ®(u), which proves that ®¢ has finite values.

Conversely, assume that <I>‘]{ has finite values. Then CIYJ’Z € &(I) and, for all
we [0, andz € I NI —u),

f@) = f& +u) < OF(u).
This shows that f is ®7-monotone, and hence, f € M(I).
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The proof about the second assertion is very similar and therefore, it is
omitted. UJ

THEOREM 3.5.2. ([13]) Let f : I — R. Then we have the following two
statements.

(i) If f € M(I), then ® is subadditive. Additionally, if for some ® € E(I),
we have f € Mg (1), then G < 7.

(ii) Provided that I is unbounded, if f € H(I), then ®¢ is absolutely subad-
ditive. Additionally, if for some ® € E(I), f € Hy(I), then &F < .

PROOF. Let f € M(/) and let u,v € R such that u + v < ¢([). By the
definition of ®¢ and the subadditivity of the function (-),, we have

G (u+v) = o (f(z) = flz+ (u+0))),

< swp o (f(2) = flztu),
zelN(I—(u+v))

+ (flx+u) = flz+ (u+v))),
< sup (f(zx) - flz+uw),

zelIN(I—(u+v))

+  osup (fletu) - flz+ (uto)),
xeIN(I—(u+v))

sup  (f(z) — f($+u))+

zeIN(I—u)

- sup (flz+u) = flz+ (u+w))),
ze(I—u)N(I—(u+v))

= B (u) + % (v),

IN

which establishes the subadditivity of ®F.

Since,®? is the largest subadditive function satisfying the inequality ¢ <
®. Therefore, the inequality CID‘; < &7 follows.

Suppose that the interval / is unbounded from above. Let f € H (/) and
let u,v € R such that |ul, |v|, |u 4+ v| < ¢(I). We may assume that u + v is
nonnegative (otherwise we replace u by (—u) and v by (—v)). Therefore, by
the unboundedness of I, we have that I C I — (u+ v) holds. Then at least one
of the value u and v is nonnegative. By symmetry, we may also assume that
u > 0 and thus we have I C [ — u. In this case, z +u € [ forall z € I. By
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the definition of ®F and the subadditivity of the function | - [, we have

i (u+v) = eIﬂ(SIIiI() ) !f(x) — flz+ (u +v))|

= sup |f(z) = flz + (u+0))]

<sup |f(z) = f(@z+u)| + |f(z +u) = f(z+ (u+v))]

xel
gsgx;lﬂx)—f(wu)\+sg|f(w+u)—f(x+(u+v))\
< sup |f(z) — flz +u)
zelN(l—u)

+ oswp ot u) = fla ot (ut )|
ze(I—u)N(I—(u+v))
= OF([ul) + @7 (|vl),

which establishes the absolute subadditivity of ®% if I is unbounded from
above. The argument for the remaining case is similar, therefore it is left to
the reader.

Since, ®“ is the largest absolutely subadditive function satisfying the in-
equality ®* < ®. Therefore, the inequality ®% < & follows. U

The superadditivity of nonpositive functions can easily be characterized
according to the next statement.

PROPOSITION 3.5.3. ([14]) Let I C R, withinfl = 0. Let f : I — R
be a nonpositive function. Then f is superadditive if and only if f is (—f)-
monotone.

PROOF. Assume first that f is (— f)-monotone. Let x,y € [ withz +y €
I. Then the (— f)-monotonicity of f implies

f@) < flz+y) + (= )W),
which yields that f is superadditive.
Conversely, assume that f is superadditive. Then, for any x,y € [ with
r <Y,
fy) =fle+y—2) = fl@)+ fly—2) = flz) = (=)y— =)
Which establishes the (— f)-monotonicity of f. O



CHAPTER 4

Approximately Convex and Affine Functions

4.1. Preliminaries

The motivation for the notions and results comes from the theory of ap-
proximate convexity which has become an active field of research and many
important contributions have been made, see for instance [2-12, 16, 19-42,
44-49]. In these papers several aspects of approximate convexity were in-
vestigated: stability problems, Bernstein—Doetsch-type theorems, Hermite—
Hadamard type inequalities, etc. The notions and results have various applica-
tions in nonsmooth and convex analysis and optimization theory, and also in
the theory of functional equations and inequalities. The main concepts and re-
sults of this chapter are distillated from the following elementary observations;
primarily studied in the paper [34].

Assume that / is a nonempty interval and a function f : I — R satisfies
the following inequality

flz+ (1 —t)y) <tf(z)+ (1 —1t)f(y)
4.1) +e(t(T=t)z—y))"+ @ =t)(tlz —y])"),
(x,y eI, te]0,1])

for some nonnegative constant £ and real constant p € R. Clearly, if ¢ = 0,
then the above condition is equivalent to the convexity of f. One can easily
notice that every convex function f satisfies (4.1). On the other hand, if p = 0,
then f satisfies (4.1) if and only if it can be decomposed as f = g + h, where
g is convex and ||h||o < /2 (cf. [16,19]). In the case p = 1 then f fulfills
(4.1) if and only if f = g + ¢, where g is convex and /¢ is Lipschitzian with
a Lipschitz modulus ce (cf. [45]). Surprisingly, for p > 2, the situation is
completely different. Then (4.1) holds if and only if f is convex (cf. [2,46]).
The above described observations and results motivate the investigation
of classes of functions that obey a more general approximate convexity and
also the related approximately affine property. In fact, the class of ®-convex
functions was introduced in the paper [34], but this property was only char-
acterized therein. In this chapter, we describe the structural properties of this
function class and determine the error function which is the most optimal one.

51
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We show that optimal error functions for approximate convexity must possess
the so-called I' property. Then we offer a precise formula for the ®-convex
envelope and also obtain sandwich-type theorems.

A real valued function f defined on a real open interval [ is called ®-
convex if, for all z,y € I, t € [0, 1] it satisfies

fltr + (1 =t)y) <tf(x) + (1 —1)f(y)
+t0((1 =)z —y]) + (1 —)P(t|x — yl).
If the above inequality is satisfied with the identically zero error function
®, then we say that f is convex. The class of ®-convex functions on I will be
denoted by Co (7).

Finally, a function f : I — R is said to be ®-affine if, for all x,y € I and
t € [0, 1], satisfies the following inequality

[f(tz+ (1= t)y) —tf(z) = A=) f(y)] < t@((1 = t)]z —y|)

+ (1= t)®(tlz —y).
In other word, If f and — f are simultaneously ®-convex, then f is said to be
a ®-affine function. In particular, the ab ove inequality is satisfied with the

identically zero error function ®, then we say that f is affine. The class of
®-affine functions on I will be denoted by A4 (7).

4.2)

(4.3)

4.2. Basic properties

Below we are going to establish the structural properties of the classes
of ®-convex and P-affine functions. The statements of the below mentioned
Proposition 4.2.1 and Proposition 4.2.2 are analogous to the Proposition 1.2.1
and Proposition 2.2.1, respectively.

PROPOSITION 4.2.1. ( [15]) Let ®4,..., P, € E(I) and oy, ..., € Ry
Then
1Cq,(I) + -+ 4+ €, (I) C Coyay4tana, (1)

In particular, for all functions ® € E(I), the class Cq (1) is convex.

PROOF. To prove the inclusion, let f € «,Cq,(/)+- -+, Cq, (). Then,
f is of the form

4.4) f=afi+ - F+a,fn

for some elements fi, ..., f, belonging to Cq, (I),...,Cq, (I), respectively.
Then, forall z,y € I,t € [0,1],and i € {1,...,n}, we have

filtz + (1 —t)y) <tfi(x)+ (1 —1t)fily)
+ 1D (1= t)]z —yl) + (1 — 1)@ ((t]x —y]).
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Multiplying this inequality by «; and summing up side by side, we will arrive
at the inequality (4.2), where ® := > "  «,;®;. This proves that f € Cq([)
and completes the proof of inclusion. U

The following result is the counterpart of the previous statement.

PROPOSITION 4.2.2. ( [15]) Let ®4,...,P,, € E(I) and ay,...,a, € R
Then

o{1‘/44’1 (I> + e + Oén‘A‘I)n (I) g -A|a1‘<1>1+..‘+‘a"|<1>n (I)

In particular, for all functions ® € E(I), the class A¢ (1) is convex and central
symmetric, i.e., Ag(I) is closed with respect to multiplication by (—1).

PROOF. To prove the inclusion, let f € oA, (1) + -+ + a,Aq, (I).
Then, f is of the form (4.4) for some elements fi,..., f, belonging to
Ag, (I),...,As, (I), respectively. Then, for all x,y € I, t € [0,1], and
ie€{l,...,n}, we have

|fite 4+ (1 = t)y) —tfi(x) — (1 —t) fily)| < tPi((1 —t)]z — yl)
+ (1= t)®;(tz — y|).

Multiplying this inequality by |c;| and summing up side by side, we will arrive
at the inequality

[f(tr + (1 =t)y) —tf(z) = (1 =) f(y)|

= [ Soauats + 0= 00 - 40 - (- 050)|

i=1

< Z il | filtz + (1= t)y) — tfi(z) — (1 =) fily)|

< Z o] (t(I)i((l — )|z —yl) + (1 — )@ ((t]z — yl))

= 1@((1 = )|z —yl) + (1 = )@ ((t]z — y]),

where ® := >  |a;|®;. This proves that (4.3) holds, i.e., f € Ag(I) and
completes the proof of inclusion.

The additional statements are immediate consequences of what we have
proved. 0

PROPOSITION 4.2.3. ([15]) Let ® € E(I). Then
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PROOF. To show the equality assertion, assume that f is a $-affine func-
tion. Then, for any z,y € [ and ¢ € [0, 1], f will satisfy the inequality (4.3)
and hence the inequalities
(4.6)

fltr+ (1 =t)y) <tf(x)+ (1 —1)f(y)
+t0((1—t)|z —y]) + (1 =)@tz — y]).
and

tf(z)+ (1 =1)f(y) < flte+ (1= 1t)y)

+tP((1—t)|z —y|) + (1 — )@ (t|x — y|).
hold. Rearranging theses two inequalities, we have that both f and — f are
d-convex. Thatis f € Co(I) N (—Co(1)).

To show the inverse inclusion, let f € Cg(I) N (—Cs(I)). Due to the
property of ®-convexity of the two classes of function, f will satisfy the two
inequalities in (4.6). Hence, inequality (4.3) holds for any z,y € [ and t €
[0, 1]. This inequality being symmetric in x and y, we get that (4.3) is satisfied
forall x,y € I.

To prove the inclusion in (4.5), let f € Hqg (). Letz,y € I and t € [0, 1].
By the ®-Holder property of f, we have

[tz + (1 =1t)y) < fz)+2((1 —t)]z —yl),
[tz + (1L —=1t)y) < f(y) + @ (tz —y]).

Multiplying the above inequalities by ¢ and 1 — ¢, then summing up the in-
equalities so obtained side by side, we get

[tz 4+ (1 —t)y) <tf(z)+(1—1)f(y)
+ t@((l —t)|z — y|) +(1-— t)CID(t|x — y|),

which shows that f € C(/). Repeating the same argument with (— f) instead
of f, it follows that — f € Cg(I). Therefore, f € Co(I)N(—Cos(I)) = As(I).
Which completes the proof. U

COROLLARY 4.2.4. ([15]) Let ®,V € E(I). Then
PROOF. By Proposition 4.2.3, we have He (1) C Ag(I) C Cp(I). There-

fore, the statements follow from Proposition 4.2.1 and Proposition 4.2.2 re-
spectively. U

The closedness under pointwise supremum and infimum are already de-
fined in Chapter 1. A family {f, : I — R | v € I'} is called a chain if, for
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all o, B € T, either f, < fgor f3 < f, holds on I. We say that a family J of
real valued functions is closed with respect to the pointwise chain supremum
(chain infimum) if {f, : I — R | v € I'} C J is a chain with a pointwise
supremum (infimum) f : I — R, then f € J.

PROPOSITION 4.2.5. ([34]) Let & € E(I). Then the class Co(I) is closed
under pointwise supremmum and pointwise chain infimum.

PROOF. Assume that {f, | v € I'} is a family of ®-convex functions with
a pointwise supremum f : I — R, i.e., assume that (1.4) holds. Let x,y € [
be arbitrary with x # y and ¢ €10, 1[. Then, by the ®-convexity property, for
all v € I', we have that

[tz + (1 =t)y) <tfy(x)+ (1 —8)f(y)
+t0((1— )|z —y]) + (1 =)@ (t|]z — y)
<tf(z) + (1 =10)f(y)
+t0((1—t)|z —y]) + (1 =)@ (t|x — y]).
Taking the supremum of the left hand side with respect to v € I', we get
fltr + (1 =t)y) <tf(z) +(1—1)f(y)
+ t<I>((1 —t)|z — y|) +(1- t)(ID(t|x — y|),
which shows that f is ®-convex.
Assume that {f, | 7 € I'} is a chain of ®-convex functions with a point-
wise infimum f : [ — R. Let z,y € I be arbitrary with = # y and ¢t €10, 1].

Then, by the ®-convexity property and by the inequality f < f,,forally € T,
we have that

[tz + (1 —t)y) < ify(x) + (1 —1)f4(y)
+t0((1—t)|z —y]) + (1 =)@ (t|x — yl).

Let o, 8 € I' be arbitrary. Then either f, < fgor fz < f, holds on I. In the
first case, f,(y) < fs(y), therefore, (4.7) for v := « implies

fltz+ (1 —t)y) < tfalz) + (1 —1)fs(y)
+t0((1—t)|z —y]) + (1 = t)@(t|x — yl).

In the other case fz(x) < f,(x) holds, therefore (4.7) v := [ implies (4.8).
Now taking the infimum of the right hand side of (4.8) with respect to «, it
follows for all 5 € I that

fltr 4+ (1 —=t)y) < tf(x) + (1 —1)fs(y)
+ tCD((l —t)|z — y|) +(1- t)@(t|x — y|)

4.7)

(4.8)
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Finally, computing the infimum of the right hand side with respect to 3, we
get that f is $-convex. O

COROLLARY 4.2.6. ([15]) Let & € E(I). Then the class Co(1) is closed with
respect to the limsup operation.

PROOF. Assume that f : I — R is the upper limit of a sequence f,, : [ —
R. Then

f = inf g,, where Gn = sup fx.
neN k>n

If all the functions f,, are ®-convex, then for all n € N, the function g, is
®-convex. (Because these classes are closed with respect to the pointwise
supremum.) On the other hand, the sequence (g,,) is decreasing, therefore f is
the pointwise chain infimum of {g,, | n € N}, thus f is also ®-convex. O

PROPOSITION 4.2.7. ([15]) Let ® € E(I). Then the class A () is closed
under pointwise chain infimum and pointwise chain supremum. Consequently
Aq (1) is closed with respect to the pointwise limit operation.

PROOF. The statement easily follows from Proposition 4.2.5. The state-
ment concerning the pointwise limit operation is obvious. U

THEOREM 4.2.8. ([15]) Let ® € Ey(I), let f : I — R be a P-convex function
and g : R — R, be an increasing and sublinear function. Then (g o f) is a
(g o ®)-convex function.

PROOF. Using the ®-convexity of f, the nondecreasingness and sublinear-
ity and properties of g, we arrive at

(90 (e + (1= 1)) < g1/ (@) + (1 = 1)ly ~ 1))
+ (=) (f(y) +2(tly - 93|))>
<t(go flx)+go®((1—1t)y—a|))
+(1- t)(go fly) +90(I)(t|y - $|))

Therefore, we arrive at our desired conclusion. O

4.3. Optimal Error Functions

We say that an error function ® € &(I) possesses the property T if it
satisfies the inequality

4.9) Bz +y) < D(x) + Y

d(y) (x>0,y>0,z+y <L()).
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The subclass of error functions in (/) with the property I" will be denoted
by EY(I). The subset of EY'(I) whose elements also satisfy ®(0) = 0 will be
denoted by &} (I).

One can easily see that any subadditive error function satisfies property I,
however, as we will see later, the reversed implication is not true.

The next result establishes some necessary and some sufficient conditions
for the I" property.

THEOREM 4.3.1. ([15]) Let ® € E'(I). Then /® and the map t — t~'®(t)
is subadditive on 10, ((I)[. If, in addition, ¢ : [0,¢(I)[ — R is decreasing on
10, 6(1)[, then ¢ - ® € EY(I). In particular, if ¥ € E(I) and t — t~2U(t) is
decreasing on |0, ((I)[, then ¥ € E'(I).

PROOF. To prove the subadditivity of v/® on 0, ¢(I)[, let z,y > 0 with
x+y < {(I). We have
2r +y

)
and, interchanging the roles of = and y, we also have

Dz +y) < O(z) + D(y) + 2%@(1;).

Oz +y) < d(a) + B(y) = D(z) + Dy) + 2§<b<y>.

These two inequalities imply that
. (T
(4.10) O(x+y) < d(x)+ P(y) + 2min (gq)(y), %@(z))
By using that the geometric mean of two numbers exceeds their minimum, we
get

Oz +y) < D) + () +2¢/2(2)2(y) = (VO(z) + VE(y))".

Taking square root of this inequality side by side, it follows that

VeO(z+y) < VO(x) +/O(y),

which completes the proof of the subadditivity of v/®.

To show the subadditivity of ¢ + ¢~1®(t), we use that the minmimum
of two numbers is smaller than their arithmetic mean. Thus, from (4.10) we
arrive at

Bz +y) < () + D(y) + <§(I>(y) +Lo())

= (x+y)¥ + (x+y)¥.

Dividing both sides by = + y, we can reach at our desired conclusion.
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To prove the next assertion, denote W := ¢ - ® and let z > 0, y > 0 with
x+y < {(I). Using the I" property of ® and then the decreasingness of ¢, we
get

+y

U(r 1 y) = oo+ 9)(x +y) < o+ 9)8) + 2 Yoo+ ()

< p(z)®(z) + 2ty

e(y)e(y)

which establishes the I" property of W.

Finally, let U € &(I) be arbitrary such that ¢ — ¢t2WU(t) =: o(t) is de-
creasing on |0, ¢(I)[. Since ®(t) := t* possesses the [ property, it follows
that ¥ = ¢ - ® belongs to (). O

COROLLARY 4.3.2. ([15]) Let p € R and define the function ®,, : [0, co[ —
R, by ®,(t) :=t? for t > 0 and ®,(0) := 0. Then ®, € E'(R,) if and only
ifp <2

PROOF. Assume that ®, possesses the I' property. Then, according to
the first part of Theorem 4.3.1, t + t~'®,(¢t) = ¢*~! is subadditive on R,.
Therefore, p — 1 < 1, which yields p < 2.

On the other hand, if p < 2, then ¢ — t72®,(t) = t*~2 is decreasing,
therefore the last part of Theorem 4.3.1 yields that @, € EN(R,). O

PROPOSITION 4.3.3. ([15]) Let ® € &' (I). Then, for all n € N and for all
u >0, ug, ..., up > 0withuy + -+ + u, < (1), the following inequality
holds
4.11)

2

P .
g <UQ> +
2(ur + -+ up1) +u,

Unp,

D(uy).

PROOF. Assume that ¢ possesses the [' property, i.e., (4.9) is satisfied.

If n = 1, then the statement trivially holds with equality. If n = 2, then
(4.9) with x := wu; and y := wus is equivalent to (4.11). Assume that (4.11)
has been proved for some n > 2 and let vy > 0, ug,...,u,11 > 0 with
Uy + -+ + upp1 < £(I). Then, by the I property with x := uy + -+ - + uy,
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Y = Up+1 and then by inductive assumption, we get
D(uy 4 -+ + Upqr)

2(uy + - up) +uy
< Dlug 4+ uy) + ( ) +

P (unt1)

Un+1
2(uy + -+ Up—1) + up
< P(uy) + -+ ( - ) ®(uy,)
2(ur + -+ up) +uy,
+ ( ! ) + (I)(unJrl)u
Un+41
which is exactly the inequality to be proved for n + 1 variables. 0

PROPOSITION 4.3.4. ( [15]) The classes E'(I) and E}(I) are closed with re-
spect to addition, multiplication by nonnegative scalars, pointwise supremum,
pointwise chain infimum and the limsup operation.

PROOF. The proof is similar to that of Proposition 4.2.1 and Proposi-
tion 4.2.5, therefore it is left to the reader. O

In view of the above proposition, we can see that the supremum of all error
functions with the I' property which are smaller than a given error function
® € £(1) is the largest error function below ® with the I property, which will
be denoted as ®' and called the I'-envelope of ®. In what follows, we describe
a construction for ®' in the class &} (I). For this aim, for any error function
® € Ey(I), we define its y-transform ®7 : [0,¢(I)[ — R, of ® by

®7(0) := 0,

and
2
O (1) = inf {@(:p) it
v

Obviously, taking = 0 in the above definition, it follows from ®(0) = 0 that
P7 < P on [0,4(])].

THEOREM 4.3.5. ([15]) Let ® € Ey(I) and define the sequence (P,,)>°, by
(4.12) o, =, D, =) (n € N).

D (y) x20,y>0:x+y:u} (u>0).

Then (®,,) is a pointwise decreasing sequence on [0, (1) whose pointwise
limit function equals ®* on [0, ((I)].

PROOF. The inequality &, < P, is the consequence of &7 < &. Now,
using the obvious monotonicity of the mapping ¢ — ®7, by induction on n,
it follows that ®,,,; < ®,, holds on [0, £(])[, which proves the decreasingness
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of the sequence (®,). This implies that the pointwise limit function of this
sequence, denoted as @, exists and is not greater than .
By the construction, for all n € N, we have that ®,,(0) = 0 and

2r+y

Buaa0) = #0) =t {8,(2) + 2L )|
x20,y>0:x+y:u} (0 <u<(1)).

This implies that
2¢ 4y

Opiq (2 +y) < Dy(x) + O,(y)  (220,y>0, 2+y<(I).

Upon taking the limit as n — oo, it follows that &, possesses the I' property.

It remains to show that @, is nonsmaller than any error function ¥ € (1)
with W < & which possesses the I' property. We prove, by induction on n,
that ¥ < ®,, on [0, ¢(I)[. The inequality ¥ < ®; = & holds by assumption.
Assume that ¥ < ®,, is valid for some n € N. Let u €]0,¢(I)[ and let x > 0,
y > 0 such that u = = + y. Then

20 +y
Y
Upon taking the infimum for all x > 0, y > 0 with u = z + y, it follows that

W(u) < ) (u) = By (u).

U(u) =V(x+y) <¥(z)+ 22ty

U(y) < ®p(x) +

®,.(y).

This shows that ¥ < ®,, .4 holds on [0, ¢(I)[, which was to be verified.
Finally, taking the limit n — oo, we can conclude that ¥ < & is valid

on [0, ¢()[, which demonstrates that ® is the largest error function below ®

possessing the I property. Therefore, ®; = ®' holds. U

The next result establishes a sufficient condition that ensures the I" enve-
lope to be zero.

THEOREM 4.3.6. ([15]) Let ® € &(I) and assume that
(4.13) lim ¢2®(t) = 0.

t—0+t
Then " (u) = 0 holds for u €0, £(I)].

PROOF. Letu €]0,¢(I)[ andletn € N. Then, with uy := - - - := u,, := %,
the inequality (4.11) applied for ®' (instead of ®) and the inequality &' < &

3
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yield that

(IDF(U)S(1+3+...+(2n_1))q)p<%>

—n20 () <n?e(:) - u2(ﬁ)2q>(3).
n n u n
Upon taking the limit n — oo and using the relation (4.13), we get that

' (u) = 0, which proves the statement. O

COROLLARY 4.3.7. ([15]) Let p € R and define ®, as in Corollary 4.3.2.
Then

r_
¢, =

Q, ifp<2
0 ifp> 2.

PROOF. If p < 2, then, by Corollary 4.3.2, ®, possesses the I' property,
and hence, <I>£ = ®,. In the case p > 2, we have that

lim ¢2®,(¢) = lim #~ 2 = 0.

t—0+ t—0+

Therefore, by Theorem 4.3.6, it follows that CIDIF) =0. O
The following theorem is one of the main results of this section.

THEOREM 4.3.8. ([15]) Let ® € Ey(I). Then
€¢(I) :eqﬂ“(I) and .A(D(I) :A<I)F(_[>
PROOF. Due to the inequality &' < @, it follows that
Co(l) D Cor(I)  and  As(D) D Agr(I).

To prove the reversed inclusions, we will first verify that Co (1) C Cgv (1).

Let f be a -convex function and let x,y € I with z < y and ¢ €]0, 1].
Define u := tz+ (1 —t)y and then choose v € [z, u[ and w € |u, y| arbitrarily.
Applying the ®-convexity of f in the interval [v, w], we obtain

w—Uu u—v

4.14)  f(u) < w_v(f(v) +<I>(u—v)) + " _U(f(w) + O(w —u))

Again upon considering the intervals [z, u[ and |u, y], respectively and apply-
ing ®-convexity, we get the following inequalities

F(0) € = (f(2) + (v = 2)) + —(f(u) + B(u—v))
and
fw) < E==(F(u) + @(w —u) + —— (f(y) + @y — w))

y—u y—u
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After replacing f(v) and f(w) in the right of side of (4.14) and conducting a
simple calculation, this reduces to the inequality

flu) < % (f(x) + v —1z)+ %qm - v))
“15) ! u—2x 2 —u — W
+ — (f(y)+(l>(y—w)+wau®(w—u)).

Observe, that by the definition of ®7, we have that

-2
inf (@(v —z)+ u—l—v—xq)(u — v)) = o7 (u — x)
vE[z,ul u—
and
20 —u—w
inf | ®(y — —P(w — =®7(y —u).
(@0 + 2 e ) ) =0y - w

Therefore, upon taking the infimum with respect to v € [z, u[ and w € |u, y]
in (4.15), it follows that

—Uu u—2x

<

fu) <

_x(f(x)+<1ﬂ(u—x))+y_x

(f(y) + " (y —u)),

<

which proves that f is ®7-convex.

Now define the sequence of error function ®,, by the iteration (4.12). By
the assumption, f is ®; = ®-convex. On the other hand, using what we have
proved above, it follows that if f is ®,-convex, then it is also ®, ;1 = P]-
convex. Therefore, f is ®,-convex for all n € N. Upon taking the limit
n — oo and using Theorem 4.3.5, we obtain that f is ®'-convex.

For the second part of the assertion, observe that if f is ®-affine, then by
Proposition 4.2.3, f and (— f) are ®-convex. Thus, by the first part, we get that
f and (— f) are ®"'-convex, which according to Proposition 4.2.3 again implies
that f is ®"-affine. Therefore, the reversed inclusion Ag(I) C Agr (1) also
holds. O

COROLLARY 4.3.9. ( [15]) Let p > 2 and define ®,, as in Corollary 4.3.2.
Then
€q>p(l) = eo(]) and Aq;p(]) :Ao(l)

PROOF. The statement directly follows from Theorem 4.3.8 and Corol-
lary 4.3.7. U
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4.4. The Approximately Convex Envelope and Sandwich Type Theorems
For ® € Ey(I) and f : I — R, define Cy(f) : I — [—00,00) by

. H(f () + ®((1— By — )
(4.16) QJ”W”iweFimu( +ﬂf¢ﬂﬂ$+®&w—ﬂn

u=tzr+ (1—-1t)y

THEOREM 4.4.1. ([15]) Let ® € Ey(I). Then the operator Cg is monotone
and concave in the pointwise sense, i.e., for f,g : I — R and X € [0,1], we
have

Ao (f) + (1 =N Cs(g) < Co(Af + (1= A)g).

Furthermore, for all f : I — R, the inequality C4(f) < [ holds and here
equality is valid if and only if [ is ®-convex. In other words, the fixed points
of Cy are exactly the ®-convex functions.

PROOF. The monotonicity of C'y is obvious. To see its subadditivity, ob-
serve that, by the definition, for all v € [ and z,y € I,t € [0,1] with
u =tz + (1—t)y, we have
AC(f)(w) + (1 = AN)Coe(g)(u)

SAt(f(@) +((1 =)y — 2))) + (1 =) (f(y) + @(tly — z)))
+ (1 =N (t(g(@) + (1 =)y —z[)) + (1 = t)(g(y) + P(tly — ])))
=t((Af + (1 =N)g) (@) + (1 = t)|y — z|))
+ (=) ((Af+ (1= Ng)(y) + D(tly — 2[)).

Upon taking the infimum for z,y € I, ¢t € [0,1] with u = tz + (1 — t)y, it
follows that

Ao (f)(u) + (1 = A)Cg(9)(u) < Cp(Af + (1 = A)g)(u).

Taking x := y := w in the definition of C's(f)(u) and using ®(0) = 0, we can
see that Cq,(f)(u) < f(u) holds for all u € 1.
On the other hand, if f = C4(f) holds for some f : [ — R, then, for all
z,y € Iand t € [0, 1] with u := tz + (1 — t)y, we get
fltz+ (1 =t)y) = f(u) = Cp(f)(u)
< (F() + (A~ D)ly — o)) + (1= () + 2y — ),

which shows that f is ®-convex.
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Conversely, if f is ®-convex, then, for all z,y € [ and ¢t € [0, 1] with
u=tr+(1—1t)y,
fw) = f(te + (1 —1)y)
<t(f(z) + (1 —t)ly —z])) + (1 =) (f(y) + P(tly — =])).
Now, taking the infimum for z,y € I, t € [0,1] with u = tx + (1 — t)y, it

follows that f(u) < Cg(f)(w). This implies that, in fact f(u) = Cy(f)(u) an
completes the proof of the equality f = C(f). O

In what follows, we construct the $-convex envelope of any function which
admits a $-convex minorant in terms of the operator C'y,. The following aux-
iliary result will be useful.

LEMMA 4.4.2. ([15]) Let ® € &y(I) be increasing and subadditive. Then
U(u) := —P(Ju|) is ®-convex on J := I — I. In particular, for p € [0,1],
U, (u) == —,(|u|) is ®,-convex on R.

PROOF. Letz,y € Jand t € [0, 1]. Then
~U(z) = ®(|z|) < O([tz + (1 — t)y| + |(1 — t)(z —y)])
< O(ftz + (1 = )yl) + 2(I(1L = 6)(x —y)))
= —V(tz+ (1 —t)y) + (|1 — t)(z —y)])
and
—U(y) = @(ly|) < Ot + (1 = t)y| + [t(y — 2)])
< O(ftz + (1= t)y|) + (|t(z —y)|)
= —U(tz + (1 — t)y) + &(|t(z — y)|).

Multiplying the first inequality by ¢ and the second one by (1 — ¢) and then
adding up the inequalities so obtained side by side, we obtain that

—t0(x) — (1 -t)¥(y) < Ptz + (1 —t)y)
+t(|(1—t)(z —y)]) + (1 = )@(|t(x — y)]),
which proves that W is $-convex.

The last assertion of the lemma follows from the fact the ®,, is nondecreas-
ing and subadditive provided that p € [0, 1]. O

THEOREM 4.4.3. ( [15]) Let ® € Ey(I) such that ¥(u) := —®(|u|) is -
convexon J :=1 —1I. Let f : I — R be a function which admits a ®-convex
minorant. Then the function Cg(f) is the largest ®-convex function which is
smaller than or equal to f.
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PROOF. The inequality Cy(f) < f follows from the previous theorem.

Now suppose g is a $-convex function such that ¢ < f holds (by the
assumption, there is at least one such function g). Then, according to Theo-
rem4.4.1, g = Cy(g) < Cqy(f), which proves that g < C' (f)

To complete the proof, it will be sufficient to show that g := C¢(f) is
convex. Let u € [ be fixed arbitrarily. Then, for all x < u < y, with t := :
we have u = tx + (1 — t)y. Thus, the definition of g(u) = Cy(f)(u) y 1e1ds

y—u u—x
<Z - Pl —
o) < L= (@) + @ = 0)) + T () + By — ).

This inequality implies

) o 20 = T = Rlu—2) L 0) + 0 =) — glu)
r<u u—2x T u<y Yy—u

Therefore, for every z € I, we have

(4.17) g(u) + @(u)(z —u) < f(2) + (|2 — ul).

Letv € I and € > 0 be arbitrary. Then, by the definition of g(v) = C(f)(v),
there exist x,y € I, t € [0, 1] with v = tx + (1 — t)y such that

t(f(z) + (1 =ty —z]) + L =) (f(y) + (tly — 2])) < g(v) +e.

Now, applying the inequality (4.17) for z := z and 2 := y, and in the last step
using the ®-convexity of W, it follows that

g(u) + p(u )(U—U)

= t(g(u) (z—u)) + (1 =1)(g(u) + ¢(u)(y — u))
< t(f(x) +<I) x—u|)) (L=t (f(y) + 2|y —ul))
<g(v) +e+t(P(lz —ul) — (1 — 1)y — zl))

+ (1= 0)((ly —ul) — Pty —«[))
=g()+e+t(—U(z—u)—2((1—1t)|y— )
+ (L=t (= Uy —u) — Oty — x|))
< g(v) +2—U((tr + (1 - t)y) - u)
=g(v) +e+ P(Jv — ul).
Upon taking the limit ¢ — 0", we obtain that g satisfies the inequality
g(u) + (u)(v —u) < g(v) + ©(jv —ul) (v el).

Therefore, according to the characterization theorem of ®-convexity, this im-
plies that g is $-convex. OJ
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Combining the assertions of Lemma 4.4.2 and Theorem 4.4.3, we imme-
diately obtain the following consequence.

COROLLARY 4.4.4. ([15]) Let ® € Ey(I) be nondecreasing and subadditive.
Let f : I — R be a function which admits a ®-convex minorant. Then the
function C4(f) is the largest ®-convex function which is smaller than or equal

to f.

The next result is an extension of a classical result of Baron, Matkowski
and Nikodem [1].

THEOREM 4.4.5. ( [15]) Let ® € Ey(I) and let f,g : I — R such that
g < h < f for some ®-convex function h : [ — R. Then, for all x,y € I and
t € [0, 1], the functional inequality

g@x+(1—tw)§tf() (1—1)f(y)

+ (1 =)y —a]) + (1 = )D(ty — )
holds. Conversely, if V(u) := —®(|u|) is ®-convex on J := I — I and (4.18)
is valid for all x,y € I and t € [0,1], then there exists a ®-convex function
h: I — Rsuchthat g < h < f holds on I.

(4.18)

PROOF. Let f,g : I — R such that ¢ < h < f holds for some ®-convex
function h. Then, for all z,y € [ and ¢ € [0, 1], we have
gtz + (1 —t)y) < hte + (1 —t)y)
Sﬁﬂ) (1 —1)h(y)
+HPA =)y —2|) + (1 = )®(t]y — z])
<tf(z)+ (1 =1)f(y)
FH@(1 )]y — al) + (1~ )B(tly — ).
This shows the validity of (4.18) on the indicated domain.
Assume that f, g : I — R satisfy (4.18). Then, this inequality yields that

g < C4(f). Inview of Theorem 4.4.3 and the ®-convexity of W, it follows that
C s (f)is ®-convex. Therefore, the statement is fulfilled with b := Cy(f). O

Combining the assertions of Lemma 4.4.2 and Theorem 4.4.5, we imme-
diately obtain the following consequence.

COROLLARY 4.4.6. ([15]) Let € &Ey(I) be nondecreasing, subadditive and
let f,g : I — R. Then the inequalities g < h < f hold for some ®-convex
function h : I — R if and only if, for all x,y € I and t € [0, 1], the functional
inequality (4.18) is satisfied.
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THEOREM 4.4.7. ([15]) Let ® € Ey(I). Let f : I — R be a function which
admits a ®-convex minorant and define the sequence f,, : [ — R by

=1, Jo1 = Co(fn) (n € N).

Then the sequence (f,) is pointwise decreasing and its limit function is the
largest ®-convex function which is smaller than or equal to f.

PROOF. The pointwise monotonicity of the sequence follows from the
property C'y(f) < f established in Theorem 4.4.1. Let f, denote the pointwise
limit function of the sequence (f,,). Now suppose ¢ is an arbitrary ®-convex
function such that ¢ < f Then g < Cy(g) < Co(f) = Co(f1) = f2. Using
the same iterative argument, we can show that g < f, for all n € N. Upon
taking the limit, we get that g < f; holds.

Finally, we show the ®-convexity of fo. Let x,y € I andt € [0, 1] be
arbitrary. From definition of f,,,; it follows that

fara(te + (1= t)y) < t(fulz) + (1 = 1)y — )
+(1=1)(faly) + 2ty — 2[)).

Upon taking the limit as n — oo, we get that

Joltz + (1 =t)y) < tfo(x) + (1 —1t)foly)
tHO(1 =)y — ) + (1 —t)(Dt]y — z[)),

which shows that f; is ®-convex, indeed. O

4.5. Characterizations of Approximately Convex and Affine Functions

In this section, we have characterized the ®-convex and ®-affine functions.
We also establish the relationship of a ®-convex function with an approximate
monotone function.

THEOREM 4.5.1. ([34]) Let ® € E(I) and f : I — R. Then the following
conditions are equivalent to each other:
(i) fis ®-convex;
(ii) Forall x,u,y € I withx < u <y,
flu) = f(2) = (u—2) _ fly) = fu) + Py —w)

— )

u—2x y—u

(iii) There exists a function p : I — R such that, for all x,u € I,
(4.19) fw) + (x —up(u) < f(z) + (ju — z[);
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(iv) Foralln e N, z{,...,x, € I, t1,....t, > 0witht; +---+1t, =1,
[tz + -+ tyay,) <Zt (@) + O(|(Liwy + - + tywn) — ).

PROOF. (i)=-(ii): Assume that f is ® convex and let x < u < y be arbi-
trary elements of /. Choose ¢ € [0, 1] such that u = tx + (1 — t)y. That is let

t = u. Then (4.2) can be rewritten as
y—x
y—u u—x Yy —
flu) < flx fy—ir—(I)u—x—l——(I)
(1) < I @)+ 0 )+ S () Tl )
Therefore,

(y—u+u—z)f(u) <(y —u)f(z) + (u—2)f(y)
+(y—u)®u—2z)+ (u—2)P(y —u).

Rearranging this inequality, it follows that
<

fu) = f(z) = P(u—x) < fly) = flu) + Sy —u)

U—x y—u

(ii)=(iii): Assume that (ii) holds and define the function ¢ on I by

(1) = Sup(f(ﬂ) — f(x) - @(U—l’)) (wel.

z<u u—2=x

In view of condition (ii), for all * < u < y in I, we have

fl) @)~ @) ) = )+ By )

Uu—x y—u

(4.20)

From the left hand side inequality in (4.20), we get
@21 fw)+ (@ —uwe() < fla)+Qu—z) (vl z<u).

Similarly, from the right hand side inequality in (4.20) (replacing y by =z, it
follows that

(4.22) flw) 4+ (z —u)p(u) < f(z) + P(z —u) (rel, u<uz).

Now, combining inequalities (4.21) and (4.22), the condition (iii) follows (also
in the case x = u).

(iii)=(iv): To deduce (iv) from (iii), let x1,...,2, € I,t1,...,t, > 0
witht; +---+t, = land u := ty21 + - - - + t,x,. Substituting z by x; in
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the inequality of condition (7ii), then multiplying this inequality by ¢;, finally
adding up the inequalities so obtained side by side, we get

Zti(f(u)ﬂ <Zt (@:) + @(|u — 2:])).

Using that > | ¢;(x; —u) = 0, the above inequality simplifies to the inequal-
ity of condition (iv).

(iv)=(i): To deduce the ®-convexity of f from condition (iv), let z,y € [
and t € [0,1]. Takingn = 2, xy := x, x9 := ¥y, t; := tand ty := 1 — ¢ in
condition (iv), it is immediate to see that the inequality reduces to the defining
inequality of ®-convexity. U

Motivated by the condition (iii) of Theorem 4.5.1, we say that ¢ : I — R
is a ®-slope function for f if it satisfies inequality (4.19) for all z,u € I. Then
Theorem 4.5.1 states that the ®-convexity of a function f is equivalent to the
existence of a ®-slope function for f.

THEOREM 4.5.2. ([15]) Let ® € E(I) and f : I — R. Then the following
conditions are equivalent to each other:

(i) fis ®-affine;
(ii) Forallx,u,y e lwithr <u <y,
flw) = f@)  fly) — fw)
u—x y—u
(iii) Foralln € N, x1,...,x, € I, t1,...,t, > 0withty +---+1, =1,

< O(u— ) +(I>(y—u)'

Y

U—x y—u

’f(tlwl + ot ) — iti(f(xi))’

< T HO(| (i + e b)) — @)

=1

Provided that ® is increasing, each of the properties (i), (ii) and (iii) is also
equivalent to the following condition:

(iv) There exists a function ¢ : I — R such that, for all x,u € I,
(4.23) [f(u) = f(@) = (u—z)p(u)] < D(Ju— =)

PROOF. Assertions (i), (ii) and (iii) are equivalent to each other by Theo-
rem 4.5.1.
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Assume that (ii) holds and @ is increasing. First we are going to show the
following inequality:

4.24)
u)— flx) —Pu—x — f(u) — oy —u
o p 10 =L))o, 0= 10~ ¥13=1)
Smin(inff<u)_f(x>+<p<u_x),inff(y)_f(u>+q)(y_u)).
z<u u—2x u<y y—u

By condition (ii), for all x,u,y € I with z < u < y, we have the following
two inequalities

flw) = f@) _ f@) = fw) 2u—2) 2y—u
(4.25) u—x Yy—u Toou— Yy—u
_f(ui:i’(x) N f(ygi:i(u) < <1>§Lu_—xx) +<I>?(Jy_—uu)_

Then, one can easily see that the first and the second of the above inequalities
imply

Fw) = () = Dlu—2) _ . fly) = f(w) + By —w)

ffi{f u—x ~ u<y y—u ’
o J0) 500 = By =) _ )~ f2) + 00— )
u<y y—u z<u u—2x

for all uw € I, respectively. In order to show that (4.24) holds, it remains to
prove that

fu) = f(x) = ®(u —x) f(u) = f(z) + ®(u — )

sup < inf ,
4.26) r<u U—T z<u U—2
' sup W = fW =2y —w) oY) = fu)+ Py —v)
u<y y—u T u<y y—u ‘

For the first inequality, we need to prove that, for all x1, 22 < u,
f(w) = f(a2) + (u—x)

f(u)—f(wl)—q)(u—xl)g ‘

u— I U — Ty

(4.27)

If 1 = x4, this follows from the nonnegativity of ®. We have to consider two
cases according to the possibilites ;1 < x5 or 9 < x7. In the first case, using
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(4.25) for the triplet 1 < x5 < u, then the monotonicity of ¢, we get

fu) — f(z1) B flu) = f(x2)

U — Ty U — Ty
_ T2 f(z2) — f(m1) _f(U)—f<l’2)

U — I To — T1 U — T2
< To — I1 ((I)(xg—l‘l) _'_(D(U_l?))

U — I Tog — X1 U — o
< O(xy — 1) +x2—x1 D(u — x9)

u — I U — I U — Ty

< P(u— 1) +(I)(u—:c2)’

u— I U — To

which shows (4.27) in the case x1 < x5. In the case x5 < x1, the proof
is analogous, and hence the first inequality in (4.26) has been verified. The
second inequality in (4.26) can be shown in a similar manner. Thus, inequality
(4.24) has been proved, too. Define now the function ¢ : I — R by
— — O(y — — — O(y —
a— (Sup f) = () =@ =) ) = () = By u>>'

z<u u— u<y y—u

Then, for all z < © < y, we get

flu) = f(x) = (u—2)p(u) < D(u— ),
(4.28) and

fy) = fu) + (u=y)o(u) < (y — ).
Based on inequality (4.24), we also have

flu) = f(@) + P(u—2) ff(y)—f(U)Jr‘I)(y—U))’

w) < min | inf in
plu) < <x<u u—ux Tu<y y—u

which implies, for all x < u < y, that
fl@) = fu) + (u—2)p(u) < O(u— )
(4.29) and
flu) = f(y) = (u—y)o(u) < D(y —u).
The first inequalities in (4.28) and (4.29) yield, for all x < u, that
[f(u) = f(2) = (u—2)p(u)| < P(u—2).
On the other hand, the second inequalities in (4.28) and (4.29) show, for all u© < y,
that

[f(u) = f(y) = (u = y)p(u)| < (y — u).

Combining these two inequalities, we can see that assertion (iv) must be valid.
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Conversely, if assertion (iv) holds, then ¢ is a ®-slope function for f, whence it
follows that f is ®-convex. Similarly, (iv) also implies that (—¢) is a ®-slope function
for (—f), hence (—f) is also ®-convex. These two ®-convexity properties yield that
f is ®-affine. O

Motivated by the condition (iv) of Theorem 4.5.2, we say that o : [ — R
is an absolute ®-slope function for f if it satisfies inequality (4.23) for all
x,u € I. Then Theorem 4.5.2 states that a function f is ®-affine (provided
that @ is increasing) if and only if there exists an absolute ®-slope function for
f-

The next two propositions state that the ®-slope function of a ®-convex
(resp. absolute ®-slope function of a ®-affine) function is approximately
monotone (resp. Holder) with respect to a transformation ®* of the error func-
tion P.

PROPOSITION 4.5.3. ([15]) Let ® € (1), f : I — R be a -convex function

and ¢ : I — R be a ®-slope function for f. Then p is ®*-monotone, where
D(t

2¥ ifo<t</(I),

0 ift=>0.

(4.30) (1) =

PROOF. Let ¢ : I — R be a ®-slope function for f and let z,y € I with
x < y be arbitrary. By obvious substitution into the inequality (4.19), we get

f(@) + (y —2)p(z) < fly) + (y — 2),
f) + (@ —y)ely) < flx) +(y — 2).

Adding these inequalities side by side, the values f(x) and f(y) cancel out,
hence we arrive at

(y — 2)(p(2) — 0(y)) <20(y — ).
Dividing by y — z, this inequality implies that ¢ is ®*-monotone, which was
to be proved. U

PROPOSITION 4.5.4. ( [15]) Let & € E(I) be increasing, f : [ — R be a
®-affine function and ¢ : I — R be a ®-slope function for f. Then o is
®*-Holder, where ®* is defined by (4.30).

PROOF. Let ¢ : I — R be an absolute ®-slope function for f and let

x,y € I with x # y be arbitrary. By obvious substitution into the inequality
(4.23), we get

1f(x) = f(y) = (x — y)p(zx)| < P(Jz —y]),
(2) = (y — 2)p(y)| < O(ly — ).

=

s
|

Kh
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Therefore, by the triangle inequality,
(y — 2)(p(2) — ¢(y))|
< |[f(@) = fy) = (@ = y)e(@)| + [f(y) = () = (y = 2)e(y)|
< 290(|y — ).

Dividing by |y — x|, this inequality shows that ¢ is ®*-Holder, which was to
be proved. 0

In the following sections, we provide a brief summary of our research find-
ings. There are still scope for further studies; we also discuss about it along
with some open problems.






Summary

In this section we summarize the most important results of this PhD disser-
tation. We mention some of the interesting lemmas, propositions, theorems,
and corollaries based on our research which can be found in full details in the
papers [13-15].

We start with the definition of the four approximate classes of functions
(monotone, Holder, convex and affine). Next we will go through some of the
basic structural and inclusion properties of these function classes. Then we
will obtain precise formulas for the optimal error functions for each of the
pre-mentioned function classes. We also give formulas for the minorants and
majorants. Besides, a few sandwich type theorems are also presented. Towards
the end, we characterize these approximate function classes and also we are
able to find the building blocks for some of them. In the application part we
primarily focus on associating our results with Jordan-type decompositions,
Hermite—Hadamard-type inequalities and Ostrowski-type inequalities.

Let / be a nonempty open real interval throughout this summary and let
¢(I) €10, o0] denote its length. The symbols R and R denote the sets of real
and nonnegative real numbers, respectively.

The class of all functions ® : [0, ¢(I)[— R, called error functions, will
be denoted by £(/). Obviously, (/) is a convex cone, i.e., it is closed with
respect to addition and multiplication by nonnegative scalars. The subset of
E(I) whose elements also satisfy ®(0) = 0 will be denoted by Ey(I). In
what follows, we are going to define four concepts related to an error function
o e E(I).

A function f : I — R will be called ®-monotone if, for all x,y € I with
r <y,

f@) < fly) + 2y — ).
If this inequality is satisfied with the identically zero error function ®, then we
say that f is monotone (increasing). The class of ®-monotone functions on /
will be denoted by Mg (I).
A function f : I — R will be called ®-Holder if, for all x,y € I,

|f(x) = f(y)] < O(|lz —y]).

75
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The class of ®-Holder functions on [ will be denoted by He (7).
We say that a function f : [ — R is ®-convex if, for all z,y € I and
t € 0,1],
flte + (1 =t)y) <tf(x) +(1=1)f(y)
+t0((1—t)|z —y]) + (1 =)@ (t|x — y]).
If the above inequality is satisfied with the identically zero error function @,
then we say that f is convex. The class of ®-convex functions on / will be
denoted by Co (7).
A function f : I — Ris said to be ®-affine if, forall z,y € I and t € [0, 1],
Ft+ (1= t)y) = t£(@) = (1 = ) (1)
<t ((1—t)|z—y|) + (1 —t)®(t|z —y|).
If, in particular, the above inequality is satisfied with the identically zero error
function @, then we say that f is affine. The class of ®-affine functions on [
will be denoted by Ag(]).

Below we describe some of the basic structural properties by dealing with
various operations such as sup, limsup, inf, liminf etc.

PROPOSITION. Let ®4,..., 9, € E(I) and oy, ... ,a, € Ry. Then

1Mo, (I) + -+ 4+ anMa, (1) € Mo, 0,4 tand, (1),

1Cp, (1) + -+ + @nCos,(I) C Coyy 4 tandn (1)

In particular, for all functions ® € E(I), the classes Mg (1) and Co(I) are
convex.
PROPOSITION. Let ®y,..., P, € E(I) and o, ..., a, € R. Then

o He, (1) + -+ 0 Ha, (1) € Hiay)or+-tlan|@n (L),

arhg, (1) + -+ + ande, (1) C Ajay@r4+-+lanj@, ()
In particular, for all functions ® € E(I), the classes Hq(I) and A (1) are

convex and central symmetric, i.e., He (1) and Ag (1) are closed with respect
to multiplication by (—1).

We say that a family & of real valued functions is closed with respect to
the pointwise supremum if {f, : I — R | v € T'} is a subfamily of F with a
pointwise supremum f : [ — R, i.e.,

f(x) =sup f,(x) (x €1),
~yel
then f € J. Similarly, we can define that a family J of real valued functions
is closed with respect to the pointwise infimum.
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A family {f, : I — R |~ € I'} is called a chain if, for all o, 8 € T, either
fa < faor fz < foholds on I. We say that a family J of real valued functions
is closed with respect to the pointwise chain supremum (chain infimum) if
{fy: I = R|~yel} C Fis achain with a pointwise supremum (infimum)
f:I—R,then f € 7.

PROPOSITION. Let & € E(I). Then the class Mg (1) is closed under point-
wise infimum and supremum and the class Cq (1) is closed under pointwise
supremmum and pointwise chain infimum. Furthermore, Mg (1) is closed with
respect to the pointwise liminf and limsup operations, and Cq (1) is closed with
respect to the limsup operation.

PROPOSITION. Let & € E(I). Then the class Hq (1) is closed under point-
wise infimum and pointwise supremum, furthermore the class Ag(I) is closed
under pointwise chain infimum and pointwise chain supremum. Consequently,
Ha (1) is closed with respect to the pointwise liminf and limsup operations,
and Ag (1) is closed with respect to the pointwise limit operation.

The upcoming proposition indicates the relations and inclusions among
these classes of functions.

PROPOSITION. Let & € E(I). Then
j‘f@([) :Mcp([)ﬂ(—Mcp([)) and .Aq;([) = €¢(I)ﬂ<—(‘3q>(f))

Furthermore,
Ho(I) C As(1).

Now we are going to briefly study the class £(/) of error functions. We
begin with subadditivity and describe the optimal subadditive minorant for a
given error function. Next, we introduce a new class of error function, termed
as absolute subadditive functions. A similar type of study is conducted on it
as well. Finally, we also define a new type of functional property called the
['-property. We will also look at some of the basic behavioral properties for
this subclass of error function.

In what follows, a function ® € £(I) will be called subadditive if, for all
u,v € Ry with u + v < ¢(I), the inequality

O(u+v) < P(u) + P(v)
holds. It is easy to see that a decreasing function ® € £(I) is automatically

subadditive.
The simplest but important error functions are of the form

(1) ®,(0) := 0, Dy (u) = uP (u>0),
where p € R. Their subadditivity is characterized by the following statement.
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PROPOSITION. Let p € R. Then ®,, is subadditive on R if and only if p €
| — o0, 1].
PROPOSITION. Let & € E(I) be an arbitrary function. Define the function
®7 2 [0,4(I)[— R by
7 (u) = inf {®(u1) + -+ +P(uy) |

neNu,...,u, € Ry u1+---+un:u}.
Then ®° is the largest subadditive function which satisfies the inequality

®7 < P on [0,4(])]. Furthermore, ®°(0) = ®(0) and, additionally, if ®
is increasing, then ®° is also increasing.

A stronger property of a function & € E(I) is its absolute subadditivity,
which is defined as follows: for all u,v € R with |u|, |v|, |u 4+ v| < ¢(I), the
inequality

O(lu+vf) < B(ful) + @(Jv])
is satisfied. It is clear that absolutely subadditive functions are automatically
subadditive. For a reversed implication we have the following

LEMMA. If ® € E(I) is increasing and subadditive, then it is absolutely sub-
additive.

PROPOSITION. Let & € E(I) be an arbitrary function. Define the function
O [0,0(1)— Ry by
®*(u) ;= inf {P(|ua|) + -+ + P(Jun|) [ n €N,
[ugl, ..y Jun] < 0(1), u1+~--—|—un=u}.

Then ®“ is the largest absolutely subadditive function which satisfies the in-
equality ®* < & and hence ®* < ®7 on [0, 4(1)].

We say that an error function ® € &(I) possesses the property I if it
satisfies the inequality

2 +
Oz +y) < P(x) + Ty

d(y) (x>0,y>0,x+y<{I)).

The subclass of error functions in €(/) with the property I" will be denoted
by EY(I). The subset of EV'(I) whose elements also satisfy ®(0) = 0 will be
denoted by &} (I).

One can easily see that any subadditive error function possesses property
I', however, as we will see later, the reversed implication is not true.

The next result establishes some necessary and some sufficient conditions
for the I" property.
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THEOREM. Let ® € EV(I). Then /® and the map t — t~'®(t) is subadditive
on 10, ¢(I)[. If, in addition, ¢ : [0, ((I)] — Ry is decreasing on 10, ((I)[, then
- ® € V(D). In particular, if ¥ € E(I) and t — t~>V(t) is decreasing on
10, £(1)[, then U € EV(I).

COROLLARY. Letp € R. Then ®, € EV'(R,) if and only if p < 2.

PROPOSITION. Let ® € EY'(I). Then, for all n € N and for all u; > 0,
Ugy .oy Uy > O withuy + -+ - + u, < L(I), the following inequality holds

2uq + us

Oup + -+ +up) < P(ug) + D(ug) + ...

Usg
1 2(u1+~~-1—un_1)+un

D (uy,).

PROPOSITION. The classes EV(I) and &} (I) are closed with respect to ad-
dition, multiplication by nonnegative scalars, pointwise maximum, pointwise
chain infimum and the limsup operation.

In view of this proposition, for every error function & € £(I) there exists
a largest error function below ® which possesses the I' property. This will
be denoted by ®'. To give a formula for this function, for any error function
O € Ey(I), we define its y-transform 7 : [0,£(I)[ — R, of & by

$7(0) := 0,
and
2
O (u) = inf{@(m)+ ""‘;y

It follows from ®(0) = 0 that &? < ® on [0, ¢(1)].
THEOREM. Let & € £y(I) and define the sequence ($,,)5° , by
(I)l = (I), q)n—H = (DZL (TL € N)

Then (®,,) is a pointwise decreasing sequence on [0, ((I)[ whose pointwise
limit function equals ®" on [0, ((I)].

d(y) xZO,y>0:x+y:u} (u>0).

We are now ready to present the optimal error functions for our approxi-
mate classes of functions.

THEOREM. Let & € E(I). Then
Mo (1) = Meo (1) and Ho(I) = Heo (1)
Additionally if I is unbounded, then
Heo(I) = Hoe ()
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THEOREM. Let & € Ey(I). Then

Co(l) = Cor (1) and Ag(l) = Apr(1).
COROLLARY. Let p > 2 and define ®, as in (1). Then

Co, (1) = Co({) and  Ag,(I) = Ao(1).

Now, in this part of summary, for a given function we focus on the con-
struction of the best minorants and majorants with respect to the one of the
approximate classes of functions. Moreover, a few interesting sandwich types
theorems are also presented.

PROPOSITION. Let ® € Ey(I) and let f : [ — R be a function which admits
a ®-monotone minorant. Then the function M 4( f) defined by

My(f)(x) = it (f(y) + 27y —2))  (we])

is real-valued and is the largest ®-monotone function which is smaller than or
equal to . Analogously, if f admits a ®-monotone majorant, then the function
M (f) defined by
My(f)(x) = sup (fly) =27(x~y)) (zel)
Yysx

is real-valued and is the smallest ®-monotone function which is bigger than
orequal to f.

COROLLARY. Let & € Ey(I) and let g,h : I — R. Then in order that there
exist a O-monotone function f : I — R between g and h it is necessary and
sufficient that, for all v,y € I with x < vy, the inequality

9(x) < hly) + &%y — )
be valid.
PROPOSITION. Let I be an unbounded interval, ® € Ey(I) andlet f : I — R

be a function which admits a ®-Holder minorant. Then the function Hg(f)
defined by

Ho(f)(w) = inf (f) + 2%y —=)))  (zel)

is real-valued and is the largest ®-Holder function which is smaller than or
equal to . Analogously, if [ admits a ®-Hélder majorant, then the function
Hs(f) defined by

Ho(f)(x) :=sw (f(y) =@ (lz —y)) (v e])

yel

is real-valued and is the smallest ®-Holder function which is bigger than or
equal to f.
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COROLLARY. Let I be an unbounded interval, let & € Ey(I) and let g, h :
I — R. Then in order that there exist a ®-Holder function f : [ — R between
g and h it is necessary and sufficient that, for all x,y € I, the inequality

g(x) < hy) +2%(|ly — x)

be valid.
For ® € Ey(I) and f : I — R, define Cy(f) : I — [—00,00) by
Colp)w) =  mf @A =Dy —a])

zyel, telol] +(l—t)(f(y)+<1>(t|y—x|)).
u=tr+(1—-t)y

THEOREM. Let & € Ey(I). Then the operator Cy is monotone and concave
in the pointwise sense, i.e., for f,g : [ — Rand \ € [0,1], we have

MCs(f) + (1 =AN)Cs(g9) < Co(Af + (1 =A)g).

Furthermore, for all f : I — R, the inequality Cy(f) < f holds and here
equality is valid if and only if f is ®-convex. In other words, the fixed points
of C4 are exactly the ®-convex functions.

LEMMA. Let & € Ey(I) be increasing and subadditive. Then V(u) :=
—®(|ul) is ®-convex on J := I — I. In particular, for p € [0,1], ¥, (u) :=
—&,(|ul) is ®,-convex on R.

THEOREM. Let ® € (1) such that V(u) := —D(|ul]) is P-convex on J =
I —1I. Let f : I — R be a function which admits a ®-convex minorant. Then
the function C4(f) is the largest ®-convex function which is smaller than or
equal to f.

COROLLARY. Let & € Ey(I) be nondecreasing and subadditive. Let f : I —
R be a function which admits a ®-convex minorant. Then the function Cg(f)
is the largest ®-convex function which is smaller than or equal to f.

THEOREM. Let & € Eu(I) and let f,g : I — R such that g < h < f for
some ®-convex function h : I — R. Then, for all z,y € I and t € [0, 1], the
functional inequality

gtz + (1 =t)y) < tf(x) + (1 —1)f(y)
+ U@ =)y —x]) + (1 = )@ty — =)
holds. Conversely, if ¥(u) := —®(|u|) is ®-convex on J := I — I and (2)

is valid for all x,y € I and t € [0,1], then there exists a ®-convex function
h: I — Rsuchthat g < h < f holds on I.

2)
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COROLLARY. Let & € Ey(I) be nondecreasing, subadditive and let f,g :
I — R. Then the inequalities g < h < f hold for some ®-convex function
h : I — R ifand only if, for all x,y € [ and t € |0,1], the functional
inequality (2) is satisfied.

The net result establishes a formula for the $-convex envelope of real func-
tion.

THEOREM. Let & € Ey(I). Let f : I — R be a function which admits a
®-convex minorant and define the sequence f, : I — R by

1= 1, fn+1 = Q(I)(fn) (HEN)

Then the sequence (f,) is pointwise decreasing and its limit function is the
largest ®-convex function which is smaller than or equal to f.

In this part of the summary, we describe how using the notions of upper
and lower interpolations, we can establish a characterization for approximately
monotone and Holder functions. We also see the construction of ®-monotone
and ®-Holder functions from elementary ones, which could be termed the
building blocks for this class.

If & € E(I), f : I — Rand p € I, then define the three functions
h,h,, h? : I — [—00, 0] as follows:

inf f ifx <p,
[,p]

hz) =< flp) ifz=p,
bupf ifp <.

ifx <p,

[L’
h(p) x—m if p <,

ifp <.

{h —x) ifz <p,
(1)

PROPOSITION. Let & € E(I) be subadditive and nondecreasing and h : I —
[—00, 00| be nondecreasing. Then, for all p € I, the functions h, and h?
defined above are ®-monotone.

If® € &(I), f: 1 — Randp € I, then we say that f can be interpolated
at p by a ®-monotone function from below [resp. from above] if there exists
a ®-monotone function & : I — R such that h(p) = f(p) and h < f [resp.
[ <hl
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PROPOSITION. Let & € E(I) be a subadditive and nondecreasing function,
let f : 1 — Randp € I be fixed. Then f can be interpolated at p by a
®-monotone function from below if and only if, for all x € I,

—co<inff ifr<p and f(p) < f@)+9(@—p) Fp<z

Analogously, f can be interpolated at p by a ®-monotone function from above
if and only if, for all x € I,
f(x) < flp)+@(p—2) ifr<p and supf<+oco ifp<u.
[p.x]

THEOREM. Let ® € E(I) be a subadditive and nondecreasing function and
f I — R. Then the following assertions are equivalent.

(i) f is ®-monotone.
(ii) There exists a function H : [ x I — R such that H satisfies the functional
equations

min(H (z,y), H(y, z)) = H(z, 2) and
max(H (z,y), H(y,x)) = H(z,z)

forall x,y,z € I withx <y < zand, for all p € I, the function h :=
H(-,p) is nondecreasing and h,, and h? are ®-monotone interpolations
for f at p from below and from above, respectively.

(iii) For every p € I, there exists a nondecreasing function h : I — R such
that hy, is a ®-monotone interpolation of f at p from below.

(iv) For every p € I, there exists a nondecreasing function h : I — R such
that h? is a ®-monotone interpolation of f at p from above.

If® € &(I), f: 1 — Randp € I, then we say that f can be interpolated
at p by a ®-Holder function from below [resp. from above] if there exists a
®-Holder function b : I — R such that h(p) = f(p) and h < f [resp. f < h].

In what follows, given an error function & € £(/) and p € I, we define
the function @, : I — R by

Dp(x) = @(|x —pl)  (zel).

PROPOSITION. Let & € (1) be an absolutely subadditive function. Then,
forall p € I, the function @, is ®-Hélder on 1.

PROPOSITION. Let & € Ey(I) be an absolutely subadditive function and let
f:I —Randp € I be fixed. Then f can be interpolated at p by a ®-Holder
function from below if and only if, for all x € 1,

fp) < f(z) + (|x — pl).
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Analogously, f can be interpolated at p by a ®-Holder function from above if
and only if, for all x € I,

f(z) < f(p) + @(|z — pl).

THEOREM. Let & € Ey(1) be absolutely subadditive function and f : I — R.
Then the following assertions are equivalent to each other:

(i) fis ®-Holder.
(ii) For every p € I, the functions f(p) — ®, and f(p) + ®, are ©-Holder
interpolations of [ at p from below and above, respectively.
(iii) For every p € I, f possesses a ®-Holder interpolation from below.
(iv) Foreveryp € I, f possesses a ®-Holder interpolation from above.

The theorems mentioned below characterize the ®-convex and ®-affine
functions, respectively. The first one was partly establised in the paper [34].

THEOREM. Let ® € E(I) and f : I — R. Then the following conditions are
equivalent to each other:

(i) fis ®-convex;

(ii) Forall x,u,y € I withx < u <y,

fw) = (@) = (=) _ (o) = f(u) + 0y~ )

Uu—x y—u

(iii) There exists a function @ : I — R such that, for all x,u € I,
(3) fw) + (x —w)p(u) < fz) + O(Ju — z[);

(iv) Foralln e N, z{,...,x, € I, t1,....t, > 0witht; +---+t, =1,
fltizy + - +txn<Zt () + (| (s + - + tyxy) — 24])).

THEOREM. Let ® € E(I) and f : I — R. Then the following conditions are
equivalent to each other:

(i) fis ®-affine;
(ii) Forall x,u,y € I withx < u <y,

f) = J(x) _ J@) = )] Su—z) 2y—u)

u— y—u - u—=x y—u
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(iii) Foralln e N, xy,...,z, € I, t1,...,t, > 0witht;+---+1t, =1,

fltizy + - + tpx,)— Z ti(f<xi>) ‘

<Y 4 O(|(tm A+ e ) — 2]).
i=1
Provided that ® is increasing, each of the properties (i), (ii) and (iii) is also
equivalent to the following condition:

(iv) There exists a function ¢ : I — R such that, for all x,u € I,
(4) [f(w) = flz) = (u—z)p(u)| < O

The following results of slope functions tell us about the connections of ®-
convexity with ®-monotone function and ®-affinity with ®-Holder function.

u— xl).

PROPOSITION. Let & € E(I), f : I — R be a ®-convex function and ¢ :
I — R be a P-slope function for f, i.e., it satisfies (3) Then p is *-monotone,
where

2@ if 0<t</((I),
0 if t=0.

PROPOSITION. Let ® € E(I) be increasing, f : I — R be a ®-affine function
and ¢ : I — R be a ®-slope function for f, i.e., it satisfies (4) Then ¢ is
®*-Holder, where

O*(t) ==

2%2 if 0<t<((I),

0 if t=0.

Now we are ready to discuss about some of the application of these ap-
proximate monotone classes.

Let & € £(I). Then a function f : I — R is called delta-®-monotone if
it is the difference of two ®-monotone functions. In what follows, we shall
extend the celebrated Jordan Decomposition Theorem for delta-®-monotone
functions. For this purpose, we extend the notion of total variation to this more
general setting.

Let [a,b] C I and let 7 = (to,...,t,) be a partition of the interval [a, b]
(i.e,a =1ty <ty <--- <t, =0). Then the ®-variation of f with respect to
T is defined by

VA7) =D (1) = f(tion)| = B(t — L))

=1
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Finally, the fotal ®-variation of f on the interval |a, b] is defined by
V[S’b]f .= sup{V®(f;7) | 7 is a partition of [a, b]}.
LEMMA. Let ® € E(I). Then, forall f : I - Rand a < b < cin I, we have
Vi + Visaf < Viea -

THEOREM. Let ® € E(I). Then V[;D,b]f < 0 holds for all a < bin I if and
only if f is a ®-Holder function.

THEOREM. Let &,V € E(I). If f : I — R is the difference of a P-monotone
and a V-monotone functions, then the total 2 max(®, V)-variation of f is finite
on every compact subinterval of I.

The particular case & = W of the above result yields the following state-
ment.

COROLLARY. Let ® € E(I). If f : I — R is a delta-®-monotone function,
then the total 2®-variation of f is finite on every compact subinterval of I.

THEOREM. Let ® € E(I) let f : I — R such that the total 2®-variation of
f on is finite on every compact subinterval of 1. Then, for all a € I, f is a
delta-®-monotone function on IN Ja, 0o|.

The classical Hermite—Hadamard inequality states that "The integral mean
of a convex function in any subinterval of its domain is sandwich between
the functional value of the midpoint and the average of the two functional
values at the extreme points." Likewise, we can deal with locally integrable
®-monotone functions and give a proper bound to their integral mean.

In the sequel, a function defined on an interval will be called locally inte-
grable if it has a finite Lebesgue integral over every compact subinterval of its
domain.

For the description of our subsequent results, we now introduce the follow-
ing notation and terminology: If a,b € I then the convex hull of {a, b}, i.e.,
the smallest interval containing a and b, will denoted by (a, b). If, addition-
ally, f : {(a,b) — R is Lebesgue integrable, then the integral average of f over
(a, b) is defined by

A(f, (a,b)) = /01 Fta+ (1= D)b)dt.
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One can easily see that the following equality holds:

( 1 b '
la,b] ifa <, b—a/a fofa<b
(a,b) ;== {a} ifa=0b, and A(f,{a,b)) =4 f(a) ifa =0,
b if b .
ba] ifa>b, alb/f ifa> b,
(@ — 0 Jp

The inequalities stated in the following results summarize both Hermite—
Hadamard and Ostrowski-type inequalities for the ®-monotone as well as for
the ®-Holder settings.

THEOREM. Let & € E(I) and f : I — R be locally Lebesgue integrable
functions. If f is ®-monotone, then, for all u,v,w,z € I with u < w and
v <z,

A(f, (u,v)) < A(f, (w, 2)) + A(P, (w — u, z — v)).
If f is ®-Holder, then, for all u,v,w, z € I,
}‘A<f7 <u,v>) - ‘A(fa <w7 Z>)‘ S ‘A(CD © ‘ ' |7 <w —u,z = U>)
Assuming ®-monotonicity, we deduce a monotonicity type integral in-

equality which we will call the lower and upper Hermite—Hadamard inequal-
ities for ®-monotone functions.

THEOREM. Let ® € E(I) and f : I — R be a ®-monotone. Assume that
both functions are locally Lebesgue integrable. Then, for every x < yin I, the
following two inequalities hold:

f(x)—yix/oy_xcbgyix/:fsf(yﬂyix/owqx

Furthermore, if ® is subadditive and nondecreasing, then, forall x < yin I,

1 Y 1 y
aw (- )= ae (5 [ 1 1w)
1 e
-— [ =

COROLLARY. Letp € [0,1], ¢ € [0,00] and f : I — R be a c(-)P-monotone
locally Lebesgue integrable function. Then, for every x < y in I, the following
two inequalities hold:

fla) — = !

2P <
p—l—l(y z) Ty—=x

/xyf < f(y) +]ﬁ(y—x)p-
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Furthermore, forall x < yin I,

1 )
fesﬁ)(f)(f(x)_y—x/wf):fei\lﬁlf ( —37/f f )

p+1(y— z)P.

LEMMA. Let ¥ € E(I) and assume that the map t — V(t)/t is locally inte-
grable on [0, ((I)[ and define € E(I) by

Yt
(5) O(u) = ¥(u) —|—/ %dt (u€]0,0(1)]).
0
Then ® is locally integrable and satisfies the following equation:
1 u
\If(u)—l—a/ O = d(u) (uw e€l0,4(1)]).
0

THEOREM. Let ¥ € &(I) and assume that the map t — V(t)/t is locally
integrable on [0, ()| and define ® € E(I) by (5). If f : I — R is an upper
semicontinuous solution of

flu) < /f—ir‘If'U—u) (u,v € I, u <),

v—u
then f is ®-monotone on 1.

The following result is a counterpart of previous theorem. It can be proved
directly in an analogous way, however, in our dissertation we deduce it from
this theorem using a sign transformation.

THEOREM. Let U € E(I) and assume that the map t — W (t)/t is locally
integrable on [0,((I)[ and define ® € E(I) by (5). If f : I — R is a lower
semicontinuous solution of

/vfgf(v)—i-\lf(v—u) (u,v € I, u <),

v—u
then f is ®-monotone on I.

COROLLARY. Letp €]0,1], ¢ € [0,00[. If f : I — R is an upper semicontin-
uous solution of

u) < /f+cv—u (u,v € I, u <),

Vv—1Uu

then f is < +1)( YP-monotone on 1. In particular, f is increasing if p > 1.
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COROLLARY. Letp €]0,1], ¢ € [0,00[. If f : I — Ris a lower semicontinu-
ous solution of

1

V—Uu

/ f<fw)+clv—u)? (u,v €I, u<v),

then f is <l +1)( -)P-monotone on 1. In particular, f is increasing if p > 1

The result in the next theorem will be called an Ostrowski-type inequality
for ®-Holder functions. The Ostrowski’s inequality provides a sharp upper
bound between the difference of integral mean of a bounded differentiable
function and functional value at any point in that interval.

THEOREM. Let & € E(I) and f : I — R be a O-Holder. Assume that both
functions are locally Lebesgue integrable. Then, for every x < y in I, the

Jfollowing inequality hold:
1 y 1 p—z y—p
- [ ([ Tes [Te) wea.
TS Y—T\Jo 0

y—
Furthermore, if ® is subadditive and nondecreasing with ®(0) = 0, then, for
allx <yinl,
1 Yy 1 p—T y—p
o 10— [T = ([Te [Te) we ),
feXs () Yy— Jg —T\Jo 0

The inequalities obtained in the particular cases p = x and p = y will be
called the lower and upper Hermite—Hadamard-type inequalities for -Holder
functions.

COROLLARY. Let g € [0,1], ¢ € [0,00] and f : I — R be a c(-)?-Holder
locally Lebesgue integrable function Then, for every x < yin I,

f(p) o f’ q+1 (p—2)'+w—-p)")  elzy)
Furthermore, for allr <yinl,
swp 110) - —— [ 1= -0 -9 el
FeHo(I) Yy—x J, q+1

THEOREM. Let ¥ € E(I) and assume that the map t — V(t)/t is locally in-
tegrable on [0, ((I)[ and define ® € E(I) by (5). If f : I — R is a continuous
solution of

0 -
then f is ®-Holder on I.

1

v—Uu

f‘<\IJv—u) (u,v € I, u <),
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THEOREM. Let ¥ € E(I) and assume that the map t — V(t)/t is locally in-
tegrable on [0,((I)[ and define ® € E(I) by (5). If f : I — R is a continuous
solution of

-
then f is ®-Holder on I.

f‘<\If"U—u) (u,v € I, u <),
v—u

COROLLARY. Letp €]0,1], ¢ € [0,00[. If f : I — R is a continuous solution
of

(u) =

then f is pH)( VP-Hélder on I. In particular, f is constant if p > 1.

< —u)? el <
[ gco-wr woenu<n,

COROLLARY. Letp €]0,1], ¢ € [0,00[. If f : I — R is a continuous solution
of

’f(v) -

then f is p+1)( )P-Holder on 1. In particular, f is constant if p > 1.

f’gc(v—u)p (u,v €I, u<v),
—u



Further Possible Studies and Open Problems

So far we have broadly studied the classes of approximately monotone,
Holder, convex and affine functions. On the other hand, still there are many
tempting and challenging open questions in these fields.

One of the most recent interesting branches of Mathematics is stochastic
calculus. Due to its application in financial industry, in the last few decades
many renowned mathematicians work in this field. One of the concepts in
stochastic analysis is Wiener process or Brownian motion. In simple mathe-
matical words, it can be considered as a continuous, stationary function which
has normally distributed graph. This function can be decomposed into two
parts, one part consists of regularity properties and the other part of it give
randomness to it, makes it almost impossible to perform some of the basic
mathematical operations including differentiation and integration. In the simi-
lar way we can consider our defined approximate functions to model financial
scenarios where the associated error term can be used to provide necessary
randomness.

During our study of approximate monotone, Holder, convex and affine
functions, we avoid regularity properties except the application part. It gives
us a future opportunity to investigate these classes of functions under some
conditions. One can consider a function equipped continuity, differentiation
and integrability properties and reconsider research on it under those assump-
tions.

In several branches of mathematics, functional decomposition is the pro-
cess of resolving a functional relationship into its constituent parts in such a
way that the original function can be reconstructed (i.e., recomposed) from
those parts by a function composition. For instance, a function of bounded
variation in a closed interval can be decomposed as the difference of two
monotone functions. Proposition 1.2.1 states that algebraic sum of a mono-
tone and a ®-Holder function is -monotone. Similarly, in Corollary 4.2.4, we
proved that algebraic sum of a convex and a ®-Holder function is ®-convex.
These findings can lead us to study the possible decomposition for the above
mentioned approximate functions.
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While studying the optimal error function for ®-convexity, we developed
a new functional property, termed as [' property (more precisely I'; property).
It has been established that the function ¢? satisfies I' property for any p < 2
(Corollary 4.3.2). We can think about the ways to generalize the idea of the
I’y property to I',;, such that with each improvement we expand the classes of
function till ™ where n € N.

In Chapters 1 and 2, while dealing with ®-monotone and ®-Holder char-
acterization; we find out the building blocks of them in the form of upper
(lower) envelopes each interpolating the function at a specific point. The col-
lective pointwise supremum (infimum) reconstruct back the original function
(Theorem 1.5.3, Theorem 2.5.3). But, the atoms for the ®-convex and ®-affine
functions are still unknown.

In Chapter 3, in the sections ’Hermite—Hadamard’ and Ostrowski’s type
inequalities we pre-assumed that the associated error function is Lebesgue in-
tegrable along with other regularity properties (Theorem 3.3.1,Theorem 3.3.2,
Theorem 3.3.5,Theorem 3.4.1,Theorem 3.4.3 etc.). However, from the appli-
cation point of view, one can think about minimizing the assumed condition
by introducing new mathematical techniques such as numerical integration.

In Chapter 4 Theorem 4.4.3 and Theorem 4.4.7, we have formulated the
best ®-convex minorant for any arbitrary function provided it admits at least
one ®-convex envelope from below. Based upon these formulas, we can also
derive a sandwich type theorem (Theorem 4.4.5) as well. But, until now the
exact formula describing the minorant or majorant of ®-affine function is still
unknown.
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