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

f) < f)+D@(» —x),

where ®: [0, £(/)[— Ry is a given nonnegative error function, where £(/) denotes the
length of the interval /. If f and — f are simultaneously ®-monotone, then f is said to be a
®-Holder function. In the main results of the paper, we describe structural properties of these
function classes, determine the error function which is the most optimal one. We show that
optimal error functions for ®-monotonicity and ®-Holder property must be subadditive and
absolutely subadditive, respectively. Then we offer a precise formula for the lower and upper
®-monotone and ®-Holder envelopes. We also introduce a generalization of the classical
notion of total variation and we prove an extension of the Jordan Decomposition Theorem
known for functions of bounded total variations.

Keywords ®-Monotone function - ®-Hdélder function - ®-Monotone envelope - ®-Holder
envelope - ®-Variation - Jordan-type decomposition theorem

Mathematics Subject Classification Primary 26A48; Secondary 26A12 - 26A16 - 26A45

The research of the second author was supported by the 2019-2.1.11-TET-2019-00049, EFOP-3.6.1-16-
2016-00022 and EFOP-3.6.2-16-2017-00015 projects. The last two projects are co-financed by the European
Union and the European Social Fund.

B Zsolt Piles
pales @science.unideb.hu

Angshuman R. Goswami
angshu@science.unideb.hu
Doctoral School of Mathematical and Computational Sciences, University of Debrecen, Pf. 400,

Debrecen 4002, Hungary
Institute of Mathematics, University of Debrecen, Pf. 400, Debrecen 4002, Hungary

Published online: 11 June 2020 @ Springer


http://crossmark.crossref.org/dialog/?doi=10.1007/s10998-020-00351-0&domain=pdf

A. R. Goswami, Z. Pales

1 Introduction

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

fO<fMH+ey—x)Ff (x,yel, x<y) (1.1)

for some nonnegative constant ¢ and real constant p € R. That is, f is nondecreasing with
an error term described in terms of the pth power function. Clearly, if ¢ = 0, then the above
condition is equivalent to the nondecreasingness 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(x) := f(x) + &x is nondecreasing and hence f(x) = —ex is a strictly
decreasing solution of (1.1). If p < 1, then the function f(x) := —ex? (x > 0) is a strictly
decreasing solution of inequality (1.1) on the interval I =]0, oo[.

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

fla+ (k—Du) < fla+ku) +eu? (kefl,...,n}).

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

f(@) = f(a+0u) < f(a+nu)+neu? = fb) +en'"P(b —a)? (neN).
Upon taking the limit n — o0, it follows that
fla) < f(b) (a,bel,a<b),

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

Another motivation for our paper comes from the theory of approximate convexity which
has arich literature, see for instance [1-34,36-39]. In these papers several aspects of approx-
imate convexity were investigated: stability problems, Bernstein—Doetsch-type theorems,
Hermite—Hadamard type inequalities, etc.

In the paper [35], the particular case p = 0O of inequality (1.1) was considered and the
following result was proved: A function f: I — R satisfies (1.1) forsome & > O with p =0
if and only if there exists a nondecreasing function g: I — R such that |f — g| < ¢/2
holds on /. In other words, certain approximately monotone functions can be approximated
by nondecreasing functions.

The above described observations and results motivate the investigation of classes of func-
tions that obey a more general approximate monotonicity and also the related Holder property.
In fact, the class of approximate Holder functions was introduced in the paper [26], but this
property was only investigated in the related context of approximate convexity. In this paper,
we describe structural properties of these function classes, determine the error function which
is the most optimal one. We show that optimal error functions for approximate monotonic-
ity and for the Holder property must be subadditive and absolutely subadditive, respectively.
Then we offer a precise formula for the lower and upper approximately monotone and Holder
envelopes and also obtain sandwich-type theorems. In the last section, we introduce a gener-
alization of the classical notion of total variation and we prove a generalization of the Jordan
Decomposition Theorem known for functions of bounded variations.
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On approximately monotone and approximately Holder functions

2 On ®-monotone and P-Holder functions

Let I be a nonempty open real interval throughout this paper and let £(/) €]0, oco] 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 £(1). Obviously, £(1) is a convex cone, i.e., it is closed with respect to addition and
multiplication by nonnegative scalars. In what follows, we are going to define four properties
related to an error function ® € £([7).

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

JE) = f)+ 2@ —x). 2.0

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 / will be denoted by
Mo (I). We also consider the class of all functions that are ®-monotone for some error
function ® € £(1):

M) = ] Mo(D).

DeE(I)
A function f: I — R will be called ®-Holder if, forall x,y € I,
[f(x) = fO)] < P(x —y). 2.2)

The class of all ®-Holder functions on / will be denoted by H e (/). The family of all functions
that are ®-Holder for some error function ® € £(1) will be denoted by H(7):

H() = (] Ho).

deE()
Proposition 2.1 Let @, ..., P, € E(I) and ay, ..., o, € Ry. Then
aiMo, (1) + - +ayMo,(I) S My )+ tay, ().

In particular, for all functions ® € £(1), the class M (1) is convex. Furthermore, M(I) is
a convex cone.

Proof To prove the first inclusion, let f € «1 Mg, (I) + - - - + ay, Mo, (I). Then, there exist
f1, ..., fu belonging to Mg, (1), ..., Mo, (I), respectively, such that

f=aifi+-+oafu. (2.3)

Then, for all x, y € I with x < y, we have

fix) = i) +®ily—x) G efl,....n}.

Multiplying this inequality by «; and summing up side by side, we arrive at
n n n
fO =Y aifir) <Y aifiy)+ Y ai®i(y —x) = f(3) + Py — x),
i=1 i=1 i=1

where @ := Z?:l o; @;. This shows that f € Mg (1), which proves statement.
The additional statements are immediate consequences of what we have proved. O

The following result is the counterpart of the previous statement.
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Proposition 2.2 Let ®¢,..., P, € E(I) and ay, ..., o, € R. Then
arHe, () + - +anHo, (1) S Hig)|®)+tlon| @0 (1)-

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

Proof To prove the first inclusion, let f € aiHo,([) + - -+ + oy, Hae, (I). Then, there exist

f1, ..., fu belonging to He, (1), ..., He, (I), respectively, such that (2.3) holds. Then, for
all x, y € I, we have

i) = fiDI = @iy —x) G efl,....n}.

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

[f ) = fI =

D il fitx) — fi()’))‘ < D leil- i) = fiy)l
i=1 i=1

< Dl ®i(y —x) = Dy — ),

i=1

where @ = Z?:l | |®;. This shows that f € Hq (1), which proves the statement.
The additional statements are immediate consequences of what we have proved. O

Proposition 2.3 Let ® € £(I). Then
Ho(l) = Mo () N (=Mao(I)). 2.4
Furthermore,
HUI) = M) N (=M(])). (2.5)

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

J@O=f) =@y —x), [fO)—-fx)=D(y—-x (2.6)

holds. Rearranging these inequalities, we have that both f and — f are ®-monotone. That is
f e Mo(I) N (=Ma (D).

To show the inverse inclusion, let f € Mg (I) N (—Mg(I)). Due to the property of
®-monotonicity of the two classes of function, f will satisfy the two inequalities in (2.6).
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.

To verify (2.5), let first f be a member of H(/). Then there exists ® € £(I) such that
f € Ho(I). In view of the first part, this implies that

f e Mo(I) N (=Mo (1)) € M) N (=M(I)).

Thus, we have shown the inclusion C for (2.5).

For the reversed inclusion, let f € M(I) N (—M(I)). Then there exist 1, &> € E(I)
such that f € Mq¢, (/) and — f € Mg, (/). Define ® := max(®P;, $,). Then, obviously,
f e Mg(l)and —f € Mg (1), therefore, f € He (1) € H(I). This completes the proof.O0
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We say that a family F of real valued functions is closed with respect to the pointwise
supremum if {f, : I — R | y € T'} is a subfamily of F with a pointwise supremum
f:I— R, ie,

f@)=sup fr(x) (xel), 2.7)
yel

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

Proposition 2.4 Let ® € £(I). Then the class M (1) is closed with respect to the pointwise
infimum and supremum. Furthermore, M (1) is closed with respect to the pointwise lim inf
and lim sup operations.

Proof Assume that {f, | y € T'} is a family of ®-monotone functions with a pointwise
supremum f: I — R, i.e., (2.7) holds. Let x, y € I be arbitrary with x < y. Then, by the
®-monotonicity property, for all y € I', we have that

Fy@) = [N+ Py —x) = f(y)+ Py —x).
Taking the supremum of the left hand side with respect to y € I', we get

JE) = f)+ 2@y —x),

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,,: I — R. Then

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

If all the functions f; are ®-monotone, then forall n € N, the function g, is ®-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 with
respect to the liminf operation. O

As an immediate consequence, we can see that if f is ®-monotone, then f; = max(f, 0)
is also ®-monotone.

Proposition 2.5 Let ® € E(I). Then the class He (1) is closed with respect to the point-
wise infimum and pointwise supremum. Consequently, He (1) is closed with respect to the
pointwise lim inf and lim sup operations.

Proof Assume that f: I — R is the pointwise supremum of a family {f,, | y € I'} C
He(I). By Proposition 2.3, we have that +f, € Mg (I) holds for all y € T'. In view of
Proposition 2.4, this implies that
f=sup f e Mo(I) and — f=inf(-f)) e Mo(]).
yell yel

Therefore, f € Me(I)N(—Mo (1)) = He(I). The proof of the statement for the pointwise
infimum is analogous.

The statements concerning liminf and limsup operations follow from the first part exactly
in the same way as in the proof of Proposition 2.4. O

As a trivial corollary, we obtain that if f is ®-Holder, then | f| = max(f, —f) is also
d-Holder.
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3 Optimality of the error functions
In what follows, a function ® € £(I) will be called subadditive if, for all u, v € Ry with
u + v < £(I), the inequality

Ou+v) <O+ D0 3.1

holds. Obviously, a decreasing function ® € £(I) is automatically subadditive. Indeed, if
u,v > 0withu+v < £(I),thenu < u+vimplies ®(u+v) < ®(u), which, together with the
nonnegativity of ®(v), yields (3.1). A stronger property of a function ® € £([) is the absolute
subadditivity, which is defined as follows: for all u, v € R with |u|, |v|, |[u + v| < £(]), the
inequality

P (Ju+v]) = @(ul) + (Jv)) (3.2)

is satisfied. It is clear that absolutely subadditive functions are automatically subadditive. On
the other hand, we have the following statement.

Lemma 3.1 If ® € £(1) is increasing and subadditive, then it is absolutely subadditive.

Proof Letu, v € R with |u|, |v], |u + v| < £(I). If uv > 0, then |u| + |v| = |u +v| < £()
and the subadditivity implies

O (lu+v]) = P(jul + [v]) = (Jul) + ().

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

D (Ju + v]) < ©(max(Jul, [v])) = max(P(u]), D(|v])) < ©(|u]) + D(|v)).
Thus, we have proved (3.2) in both cases. O

‘We mention here another related notion, the concept of increasing subadditivity which was
introduced in [26]: ® € £(]) is called increasingly subadditive if, for all u, v, w € [0, £(I)[
with u < v 4+ w the inequality

DP(u) < d(w) + P (w)

holds. One can easily see that this property implies absolute subadditivity, but the converse
is not true in general.
The simplest but important error functions are of the form

®,(0):=0, D, :=u’ (u>0),

where p € R. Their subadditivity and absolute subadditivity is characterized by the following
statement.

Proposition 3.2 Let p € R. Then

(i) @, is subadditive on Ry if and only if p €] — oo, 1].
(it) @, is absolutely subadditive on R if and only if p € [0, 1].

Proof Let p < 1. To show that @, is subadditive, it is enough to check (3.1) for & = @, in
the case uv # 0. Then

u v u )4 v r
u—+v u-+v u—+v u-+v
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Multiplying this inequality side by side by (« + v)?, we get
Cpu+v)=w+v) <uf +v7 =, + 0,0v), (3.3)

which shows the subadditivity of ®,.
If p > 1, then with u := v > 0in (3.3), we get

Op(u+u)=w+u)? =Qu)r =2u? > 2uf = &,u) + ®,u),

therefore, @, cannot be subadditive (in fact, one can see that ®, is superadditive).

If p € [0, 1], then @, is increasing and also subadditive on R, (by the first assertion),
hence, by Lemma 3.1, it is also absolutely subadditive on R .

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

1=9,(1)=,(lu+v)) < @p(lul) + @p(Jv)) = (n+ DP +n”

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

It is also not difficult to see that the class of subadditive functions as well as the class of
absolutely subadditive functions are nonempty (because they contain the O function) and are
closed with respect to pointwise supremum. Therefore, forany ® € £(7), there exists alargest
subadditive function ®° € £(I) and a largest absolutely subadditive function ®* € £([)
which satisfy the inequalities 0 < ®° < ® and 0 < ®* < ® on [0, £(I)[, respectively. The
functions ®¢ and ®“ will be called the subadditive envelope (or subadditive minorant) and
the absolutely subadditive envelope (or absolutely subadditive minorant) of the function @,
respectively. Obviously, the equalities ® = ® and ® = ®* are valid if and only if P is
subadditive and absolutely subadditive, respectively. More generally, the functions ®° and
®“ can be constructed explicitly from & by the following results.

Proposition 3.3 Let & € £(I) be an arbitrary function. Define the function ®° : [0, £(I)[—
R+ by

@”(u):=inf{d>(u1)+~~~+d>(un)|neN,u1,...,un6R+:u1+~-~+un=u}.

Then ®° is the largest subadditive function which satisfies the inequality ®° < & on
[0, £(I)[. Furthermore, ®° (0) = ®(0) and, additionally, if ® is increasing, then ®° is also
increasing, and hence ®° = d%.

Proof First we are going to prove the subadditivity of ®°. Let u, v € R such thatu + v €

[0, £(I)[. Lete > Obe arbitrary. Then there existn, m € Nanduy, ..., u,, vy, ..., vy € Ry
such that
n m n e m e
U= leu, v = X%vj, 2@%) < @7+ and z;cb(v_/) < 7(w) + .
i= Jj= 1= J=

We have that u +v = >/, u; + Z;f':l v;. Therefore, by the definition of ®° and by the
last two inequalities, we get

OT(u+v) <Y D)+ Y D)) < D7 () + 7 (v) + .
i=1 j=1
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Since ¢ is an arbitrary positive number, we conclude that ®° (u + v) < @7 (u) + &% (v),
which completes the proof of the subadditivity of ®?. By taking n = 1, u; = u in the
definition of ®° (1), we can see that ®° (1) < ®(u) also holds for all u € [0, £(I)[.

By the definition of ®° and the inequality ®(0) > 0, we have that

®7(0) = inf n®(0) = ©(0).
neN

Now assume that ¥ : [0, £(/)[— R is a subadditive function such that ¥ < & holds on
[0, £(I)[. To show that ¥ < @7 letu € [0, £(I)[ and ¢ > O be arbitrary. Then there exist
neNanduy,...,u, € Ry such that

u=u;+---+u, and D)+ -+ P, < P°u) +e. (3.4)
Then, due to the subadditivity of W,
W) < W)+ +Wup) < @)+ -+ Pup) < %) +&.

By the arbitrariness of ¢ > 0, the inequality W (1) < & (u) follows for all u € [0, £(1)],
which was to be proved.

To verify the last assertion, let u, v € [0, £(I)[ with v < u. Let & > 0 be arbitrary. Then
there existn € Nand uy, ..., u, € Ry such that (3.4) is satisfied. Define v; := %ui. Then
v; < u;, hence ®(v;) < ®(u;). On the other hand, v| + --- 4+ v, = 5(141 + - 4uy) =,
which implies that

P7(v) < P(v1) + -+ P(vp) < Pur) + - + P(uy) < 7 (u) + &

Passing the limit ¢ — 0, we arrive at the inequality ®° (v) < & (u), which proves the
increasingness of ®7. If this is the case, then ® is also absolutely subadditive, therefore,
PO = O%, m]

The following lemma is instrumental for the construction of the absolute convex envelope
of a given error function.

Lemma 3.4 Assume that ® € E(I) is absolutely subadditive. Then, for all n € N,
Ui, ... up € Rwith lurl, ..., lupl, lur + -+ un| < €(D),

Q(luy + -+ upl) = (urD) + - - + P(lunl).

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 subadditivity of ®. Let n > 2 and assume
that the statement holds for n variables. Let u1, ..., u,4+1 €] — €(I), £(I)[ such that ug :=
uy+ -+ upyr €] =€), £(I)[. We may assume that ug > 0, (otherwise we can replace u;
by —u; foralli € {1, ..., n+1}inthe argument). Then, for atleastonei € {1, ...,n+1}, we
have that #; > 0. By permuting the indices if necessary, we may also assume that u, 11 > 0.
Then, using the inequalities ug > 0, u,4+1 < €(I), up+1 > 0 and ug < £(1), respectively,
we get

—b) =uo—£() =ur+ -+ up + Wy — £(1))
<urt-otup Sup o Fup + g = uo < £(U0).

This shows that uy + --- + u, €] — £(I), £(I)[. Now, applying the inequality (3.2) with
u:=uy+---+u,and v := u,41 and then the inductive assumption, it follows that
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Q(lur + -+ upp1l) = (ur + -+ +unl) + C(uns1))
= @(urD) + -+ P(unl) + P(unt1D)-

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

Proposition 3.5 Let @ € E(I) be an arbitrary function. Define the function ®* : [0, £(I)[—
R+ by
%) : =inf {@(ur) + - + @(unl) [ n € N, url, ..., [un|
<), ui+ - +uy, =u}. (3.5)

Then ®“ is the largest absolutely subadditive function which satisfies the inequality ®* < &
and hence ®* < ®% on [0, L(1)[.

Proof First we are going to prove the absolute subadditivity of ®*. Let u, v € R such that
lul, |v], lu+v| < £(I). Without loss of generality, we may assume that « + v is nonnegative
(otherwise, we replace u and v by (—u) and (—v) in the argument below). Let ¢ > 0 be

arbitrary. Then there existn, m € Nandreal numbersuy, ..., u,, vy, ..., v, €]—L(), £(I)[
such that
n m n e m e
= Zlu v= Zlv,-, zcbuum < @“(lu) + 5 and Zlq’('”f') < (o)) + 5.
i= j= i= j=

We have that u +v = 37/ u; + 3, v;. Therefore, by the definition of ®* and by the
last two inequalities, we get

Q¥ (u+v) < Y D(uil) + Y @(|v;) < D (Jul) + D*(Jv]) +&.
i=1 j=1

Since ¢ is an arbitrary positive number, we conclude that ®*(u 4+ v) < ®%(|u|) + ®*(Jv|),
which completes the proof of the absolute subadditivity of ®*. By takingn = 1 and u| = u
in the right-hand side of (3.5), we can see that ®* < & holds.

Now assume that W € £(7) is an absolutely subadditive function such that ¥ < & holds
on [0, £(I)[. To show that ¥ < &%, letu € [0, £(I)[ and & > O be arbitrary. Then there exist
neNanduy,...,u, €] —€(), £(I)[ such that

u=ui+---+u, and O(ui])+ -+ P(u,l) < ®“(u) +¢. (3.6)
Then, due to the absolute subadditivity of ¥ and Lemma 3.4, we get
V() < W(lurl) + -+ V(ug)) < (lurl) + - + @(ugl) < O (u) + &.

By the arbitrariness of ¢ > 0, the inequality W(u) < T1*(u) follows for all u € [0, £(I)],
which was to be proved.
The function ®* being subadditive, the Proposition 3.3 implies that ®* < ® also holds.O0

The following corollaries demonstrate cases when the subadditive and the absolutely
subadditive envelopes of an error function are the identically zero functions.

Corollary 3.6 Let ® € E(I) such that, for all 0 < u < £(1I),
inf n@(z) = 0. 3.7)
neN n

Then ®° = ®* = 0. In particular, for p > 1, &7 = &7 = 0.
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Proof If n € Nand 0 < u < £([), then, by the construction of 7,
7 (u) < n@(z).
n

Taking the infimum of the right-hand side of this inequality for n € N, we get that ®*(u) <
D (1) < 0, which yields ®*(u) = ®° (1) = 0.
For the particular case, let = ¢, for some p > 1. Then 1 — p < 0, thus

inf ndDP(Z) = inf n'"Pu? = lim n'"PuP =0,
neN n neN n—00
which shows that CD‘;, = CD% =0. O
Corollary 3.7 Let I be an unbounded interval and ® € E(I) such that
lim ®(v) =0. (3.8)
V—>00
Then ®* = 0. In particular, for p < 0, 7 = 0.
Proof Let 0 < u. Then, by the construction of ®%, for all v > 0, we have the inequality
% (u) < P(lu+v)) + (| —v|) = @ +v) + P (v).
Upon taking the limit v — oo, the equality (3.8) yields that ®*(u) = 0. O

The next result shows that for the notions of ®-monotonicity and ®-Holder property,
the error function ® can always be replaced by its subadditive and absolutely subadditive
envelope, respectively.

Theorem 3.8 Let ® € £(1). Then
Mo(I) =Moo (I) and Ho(l)=Heo ().
If, in addition, I is an unbounded interval, then
Hao(I) = Hoo (I).

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

Foru :=y—x < £(I), thereexistn € Nand uy, ..., u, € R, such that (3.4) holds. For
the sake of convenience, let ug := 0 and

Xi:=x4uo+---+u; (ief0,...,n}).
Obviously, x = xp < x1 <--- < x, = y. Applying the ®-monotonicity of f, we get that
fxio) = fxi) + P —xim1) = fxi) + @) (@ €{l,...,n}.
Adding up the above inequalities for i € {1, ..., n} side by side, we obtain that

f @) = fxo) = fO) + Pur) + -+ P(up)
<[+ Q7)) +e=f(y)+P7(y—x) +e

Upon taking the limit ¢ — 0, it follows that

fx) < f(y)+ 0% (y —x),
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which completes the proof of the ®“-monotonicity of f.
Using Proposition 2.3 and the above verified equality, we get

Ho(l) = Mo(I) N (=Mo(I)) = Moo (I) N (=Moo (1)) = Heo (I).

Now assume that / is unbounded. The inclusion He« (1) € He (1) is atrivial consequence
of the inequality ®* < ®. To prove the reversed inclusion, let f € Hqe (7). To show that f
is also ®*-Holder, let x, y € I and ¢ > 0 be arbitrary. We may assume that x < y. Then
u:=y—x < £(I) and there exist n € N and uy, ..., u, €] — (), £(I)[ such that (3.6)
holds.

Now we have to distinguish two cases according to the unboundedness of /. Assume first
that / is unbounded from below. Then we may assume that —0(/) :=ug <u; <--- <u, <
£(I). In view of (3.6), we have that u,, > 0, therefore there exists a unique k € {1, ..., n}
such that u;_; < 0 < uy. For the sake of convenience, let

X0 = X, Xi:=x4u;+---+u; (ief{l,...,n}).
By the construction of k, it follows that

X=X0Z X Z - Z X <X =S Xp =Y.

Therefore, x; < max(x, y) foralli € {1, ..., n}. Thus the unboundedness of / from below
yields that x1, ..., x, € I hold. Applying the ®-Holder property of f, we get that

fio) = fO) + Pxi —xizi) = fOi) + @(ui)) G e{l,....n}.
Adding up the above inequalities for i € {1, ..., n} side by side, we obtain that
f&) = fxo) = flxn) + P(urD) + -+ + @(|unl)
< fl) + @) +e=f(y)+ Py —x) +e.
Upon taking the limit ¢ — 0, it follows that
FO) < fO) + %y — x. (3.9)

In the case when [ is unbounded from above, one should take the ordering —¢(1) < u, <
- <uy < ug:=£(I) and use a completely similar argument to obtain inequality (3.9).
Finally, interchanging the roles of x and y in the above proof, we can get

F) = fx)+@%(ly — x),
which, together with (3.9), shows that f is ®*-Holder and hence completes the proof. O

Corollary 3.9 Let ® € £(I) suchthat, forall0 < u < £(1), (3.7) holds. Then Mo (I) equals
the class of increasing functions on I and Hq (I) consists of constant functions.

Proof In view of Corollary 3.6, we have that ®° = ®* = 0. Combining this with the result
of the Theorem 3.8, we get that M (1) = Mo(/) and He (1) = Ho(1), which is equivalent
to the statement. ]

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

Theorem 3.10 Let @ € £(I) be a increasing and subadditive function with ®(0) = 0 and
let W € E(I) satisfy the inequality V < ®. Then My (I) = Mg(I) if and only if ¥V = ©.
Similarly, Hy (I) = Hao (1) if and only if ¥ = ©.
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Proof The inclusions My (I) € Mg (I) and Hy(I) € He (1) follow from the inequality
U < &. To prove the statement, it suffices to show that if ¥(p) < ®(p) for some p €
10, £(1)[ then both inclusions My (I) € Mg (1) and Hy (1) € He (1) are proper. For this,
we construct a function f: I — R such that f € Heo([) but f ¢ My ().

The inclusion p € ]0, £(1)[ implies that there exist u, v € I such that p = v — u. Define

0 ifx <u
feo = {—dD(x —u) ifu<x x & D).

Then — f is increasing because @ is increasing, hence — f € Mg ([). To prove that f €
Mo (1), we fix x, y € I with x < y and distinguish three cases.

If x <y <u,then f(x) = f(y) = 0, hence the inequality (2.1) is a consequence of the
nonnegativity of ®.

Ifx <u < y,then f(x) =0and f(y) = —P(y — u), therefore the inequality (2.1) is
now equivalent to

C(y —u) = P(y —x),

which is a consequence of the increasingness of ®.
Ifu <x <y,then f(x) = —®(x —u) and f(y) = —P(y — u), therefore the inequality
(2.1) is now equivalent to

Oy —u) <Py —x)+ dx —u),

which is a consequence of the subadditivity of ®.
This completes the proof of the inclusion f € Mg (1) and hence shows that f € He ().
To complete the proof, we have to verify that f ¢ My (I). Indeed, we have that

) — f) =@ —u) = D(p) > W(p) = ¥(v —u).

This strict inequality shows that f cannot be W-monotone. O

4 P-Monotone and d-Holder envelopes

As we have seen it in Propositions 2.4 and 2.5, the classes M (/) and He (I) are closed
with respect to pointwise infimum and maximum. Therefore, for any function f: I — R,
the supremum of all ®-monotone (P-Holder) functions below f (provided that there is at
least one such function) is the largest ®-monotone ($-Holder) function which is smaller
than or equal to f. Similarly, the infimum of all ®-monotone (®-Holder) functions above
S (provided that there is at least one such function) is the smallest ®-monotone ($-Holder)
function which is bigger than or equal to f. The next result offers a formula for these
enveloping functions.

Proposition 4.1 Let ® € £(I) with ®(0) = 0 and let f: I — R be a function which admits
a ®-monotone minorant. Then the function M ( f) defined by

My (H)(x) = ;rslfy (fM+e7(y—-x) (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 M ¢ () defined by

Mo(f)(x) := sup (f(y) —d(x—y) (el
y<x
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is real-valued and is the smallest ®-monotone function which is bigger than or equal to f.

Proof Obviously, M 4 (f) cannot take the value 400 atany pointin /,i.e., M 4 (f)(x) < 400
for all x € I. The condition ®(0) = 0 implies that ®° (0) = 0, therefore, by taking y = x
in the defining formula of M 4 (f)(x), we get that M 4 (f)(x) < f(x) holds forall x € I.

Now suppose g is a ®-monotone function such that g < f holds (by the assumption,
there is at least one such function g). Then, by Theorem 3.8, g is also @ -monotone. In order
to show that g < M4 (f),letx € I be arbitrarily fixed. Then, for all y € I withx <y, we
have

gx) <gM+P°(y—x) < f(y)+ D7 (y —x).

Upon taking the infimum of the right-hand side with respect to y > x, we get
$() < inf (F) +@7(y = 1)) = Mo ())().

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

To see that M4 (f) itself is ®-monotone, it is sufficient to show that M4 (f) is P°-
monotone. Let u, v € I with u < v. Then, using the subadditivity of ®°, we obtain

Moy () = ;gf) (fM+ @7 (v —w) =< yg (fO) + 27 (v —w)
< ;Llfy (fM+ D7 =) + P70 —u) = Mo (/) () + D7 (v — ),

which completes the proof of the ®-monotonicity of M 4(f).
The proof of the second assertion is completely similar. O

The following result is of a sandwich-type one.

Corollary 4.2 Let ® € (1) with ®(0) = 0 and let g, h: I — R. Then in order that there
exist a ®-monotone function f: I — R between g and h it is necessary and sufficient that,
forall x,y € I with x <y, the inequality

g(x) <h(y) + P (y — x) 4.1
be valid.

Proof Assume first that f is a ®-monotone function such that g < f < h. Then, f is
@ -monotone and, for all x, y € I with x < y, we have
() = f() = f(N+P7(y—x) =h(y) +27(y — ),

i.e., (4.1) holds.
Conversely, assume that (4.1) holds true for all x, y € I with x < y. For a fixed x € I,
define

F @) = Mo (h)) = inf (h(y) + 7 (y = ).

Now, in view of inequality (4.1), we have that g(x) < f(x). By taking y = x in the definition
of f,the condition ®(0) = Oensures that f(x) < h(x) isalso valid. Finally, arguing similarly
as at the end of the proof of Proposition 4.1, it follows that f is ®”-monotone and hence
®-monotone as well. O
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In the next proposition and corollary, we present formulas for the ®-Holder envelopes of
a given function and also a characterization of the existence of a ®-Holder separation. Their
proofs are completely parallel to those of Proposition 4.1 and Corollary 4.2, therefore they
are left to the reader.

Proposition 4.3 Let I be an unbounded interval, ® € E(I) with ®(0) = O0andlet f: I - R
be a function which admits a ®-Holder minorant. Then the function H 4 (f) defined by

Ho(f)(x) = inf (fO)+@*(y—xD) (el

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

Ho(f)(x) = Sur; (fO)—@*(x—yD) (xel)
ye

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

Proof Obviously, H 4 (f) cannot take the value +oo at any pointin /, i.e., Hg(f)(x) < 0o
for all x € I. The condition ®(0) = 0 implies that ®*(0) = 0, therefore, by taking y = x
in the defining formula of H 4 (f)(x), we get that H 5 (f)(x) < f(x) holds forall x € I.

Now suppose g is a ®-Holder function such that g < f holds (by the assumption, there
is at least one such function g). Then, by Theorem 3.8, g is also ®*-Holder. In order to show
that g < H4(f), let x € I be arbitrarily fixed. Then, for all y € I, we have

g(x) =g + 2%y —x) < fF(y) + D*(ly — xD),

Upon taking the infimum of the right-hand side with respect to y € I, we get
gx) = irylf (f) + @y = xD) = He(/H(x),

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

To see that H 4 (f) itself is ®-Holder, it is sufficient to show that H 4 (f) is ®¥-Holder.
For any u, v € I, using the absolute subadditivity of ®*, we obtain

He(f)u) = ir}{f (f) +@*(ly —ul) < iryl_f (f(y) + O(I(v = v)I) + P*(I(v — u)l))

= inf () + 01y = vD) + (v — ul) = Ho(£)() + & (v — u).

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

Ho ()W) = He ()W) + @ (Jv — ul),

which shows that H  (f) is ®-Holder.
The proof of the second assertion is completely similar. O

Corollary 4.4 Let I be an unbounded interval, let ® € E(I) with ®(0) = 0andletg,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 € I, the inequality

g(x) < h(y) +@*(ly — x| “4.2)
be valid.
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Proof Assume first that f is a ®-Holder function such that g < f < h. Then, f is ®*-Holder
and, for all x, y € I, we have

g(x) = f(x) = f(») + %y — x) = h(y) + ®*(Iy — x),

i.e., (4.2) holds.
Conversely, assume that (4.2) holds true for all x, y € /. For a fixed x € I, define

f(x) = He(h)(x) = inf (h(y) + @*(ly = xD).

Now, in view of inequality (4.2), we have that g(x) < f(x). By taking y = x in the
definition of f, the conditions ®(0) = 0 ensures that f(x) < h(x) is also valid. Finally,
arguing similarly as at the end of the proof of Proposition 4.3, it follows that f is ®*-Holder
and hence ®-Holder as well. O

Before we formulate and prove the next theorem we shall need the following auxiliary
result.

Lemma4.5 Let ®, ¥ € £(I) such that (—®) is V-monotone on 10, £(I)[. Then (—D) is
also V-monotone on 10, £(1)][.

Proof To prove this lemma, let x, y €]0, £(I)[ with x < y and ¢ > 0 be arbitrary. Then
by definition of ®?, there existn € N and uy,...,u, € Ry suchthatx = uy; 4+ --- + u,
satisfying

Oup) + -+ Puy) < @7 (x) + e (4.3)
Using the W-monotonicity of (—®), we have
(=P)(up) < (—=P)(up + (y —x)) + ¥(y — x),
from which we obtain
Q@up + (y —x) < Pup) + Wy — x).

Observe that y = u1 + - - - + uy—1 + (uy + (y — x)). Thus, using the inequality in (4.3), we
arrive at

P7(y) <P+ + Pup—1) + P, + (y — x))
<P+ -+ Pp—1) + Puy) + ¥y —x) < P°(x)+¥(y —x) +e

As ¢ is an arbitrary positive number, we can conclude that (—®?)(x) < (—®°)(y)+ ¥ (y—x),
which completes the proof of the ¥ monotonicity of (—®7). O

Theorem 4.6 Let ®, WV € E(I) suchthat (—®) is V-monotoneon]0, £(I)[andlet f: I — R.
Then f is ®-monotone if and only if there exist two V-monotone functions fy, f*: I — R
such that fy < f < f*holdon I and, forall x,y € I withx <y,

JO =M +P7(y—x) and  fT(x) = f(y)+P7(y —x). (4.4)

Proof First assume that f is ®-monotone. Then, by Theorem 3.8, it is also ®°-monotone.
For a fixed point x € I, define

Fu(x) = sup (f(u) — % (x — u)) and  f*(x) 1= inf (f(v) F 0% (v — x)).

u<x

@ Springer



A. R. Goswami, Z. Pales

In view of the ®°-monotonicity of f, forall u < x < v, we have that
f)—@°(x —u) < f(x) and f(x) < f(v) + D7 (v —x).

Therefore, upon taking the supremum for # < x and the infimum for x < v, we get that
fe(x) < 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 I.

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

Fo0) = sup (£@) = &7 (x =) = sup (f@) = &7 (x = w)). 4.5)

u<x u<y

By Lemma 4.5, we have the W-monotonicity of (—®?), which, for all u € I with u < x,
implies

=07 —u) = =P (y—w) +W((y—w) — (x —u)) = =D (y —u) + ¥(y — x).

Applying this inequality to the right most expression of inequality (4.5), we arrive at

fu(x) < sup (f(u) o0 (x — u))

u<y

= sup (@) = &7 =) + W —3) = L) + Wy = x),

u<y

which shows that f is also W-monotone.
Take x, y € I with x < y. Then, by the definition of f*, we have

F*(x) = inf (f(v) L (v — x)) < inf (f(v) L (v — x)). (4.6)
x<v y<uv
By the W-monotonicity of (—®?), for all v € I with y < v, we obtain
P —x) <P —y)+WV(v—x)— (V=) =D (v—y)+¥(y—x).

Applying this inequality to the right most expression of inequality (4.6), we arrive at

@) < inf (£ + 70— x))

y<v
< inf () + 07w =) + Wy —x) = F50) + Wy — ).

which proves that f* is W-monotone.
Finally, for x, y € I with x < y, from the definitions of f, and f*, we obtain the
inequalities

O =@7(y—x) < fi(y) and ) = fO)+ P70y — ),

respectively, which prove that f, and f* satisfy the inequalities stated in (4.4).

Conversely, if the first inequality in (4.4) holds for some function f,: I — R satisfying
fe < f,then f(x) < fiu(y) + ©°(y — x) < f(y) + ®°(y — x), which shows the P -
monotonicity of f. Similarly, the existence of a function f*: I — R satisfying f < f* and
the second inequality of (4.4), also implies that f is ®°-monotone. O

By taking the error function ¥ = 0, the previous theorem directly implies the following
result. Observe that, in this case, W-monotonicity is equivalent to increasingness.
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Corollary 4.7 Let ® € (1) such that ® is decreasing on 10, £(I)[ and let f: I — R. Then,
f is ®-monotone if and only if there exist two increasing functions fy, f*: I — R such
that fu < f < f* hold on I and, for all x,y € I with x <y, the inequalities in (4.4) are
satisfied.

The analogue of Lemma 4.5 for the W-Holder setting is contained in the following lemma.

Lemma 4.8 Let I be an unbounded interval, let ®, ¥ € E(I) such that ® o | - | is V-Holder
on R. Then ® o | - | is also V-Hélder on R.

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

P(uil) + -+ P(upl) < *(IyD) +e. 4.7
Using the W-Holder property of @ o | - |, we have
D (Jup + (x =) = P(lunD) + ¥y — x.

Observe that x = uy + - - - + uy—1 + (4, + (x — y)). Thus, using the inequality in (4.7), we
arrive at

P4(Ix) < D(lur]) + -+ P(lup—1D) + Pun + x — y))
SOl + -+ P(up—1D) + @(lunl) + Wy — x) < P“(yD) + Wy — x|) +&.

As ¢ is an arbitrary positive number, we can conclude that ®% o | - | is W-Holder. O
Remark 4.9 The property that ® o | - | is W-Holder on R means that, for all x, y € R,
C(lx]) = @y + ¥y — xD).
Denoting |x| and |y| by u and v, respectively, the above inequality implies, for all u, v > 0,
Qu) < @) +min(W(jv —ul), ¥(u +v)).

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 4.10 Let I be an unbounded interval, ®, ¥ € E(I) such that ® o | - | is V-Hélder
on R. Then f: 1 — R is ®-Holder if and only if there exist two V-Holder functions
fer f50 I — Rsuch that f < f < f*holdson I and, forall x,y € I withx # y

f) = M+ %y —x)  and  f7(x) = f()+ D¥(ly — x]). (4.8)
Additionally, for all x € 1,

FH(x) = fulx) < inf 20 (|y — x|). (4.9)
yel

Proof First assume that f is ®-Holder. Then, by Theorem 3.8, f is also ®*-Holder. For a
fixed point x € I, define

fu(x) == sup (f(u) — % (Ju — xl)) and  f*(x) = inf (f(u) T Y (|u — xl)).
uel uel

In view of the ®*-Holder property of f, for all u, x € I, we have that
fw) —d%(lu—x|) < f(x) and  f(x) < f(u)+ P(Ju — x|).

@ Springer



A. R. Goswami, Z. Pales

Therefore, upon taking the supremum and infimum for all u € I, we get that f.(x) < f(x)
and f(x) < f*(x), respectively. That is, f, and f* are real valued functions and f, < f <
f* is satisfied on 7. In the next step, we establish that f, and f* are W-Holder.

In view of Lemma 4.8, the W-Holder property of ® o | - | yields that ®* o | - | is also
W-Holder. Therefore, for all u, x, y € I, we have

—0%(lx —ul) = =@%(ly —uh) + V(O —u) — (x —w)) = =P*(lu — y) + ¥(|y — x).

Applying this inequality to the definition of f, we arrive at

Fule) = sup (f0) = &% (Ju — x]))

uel

= sup (£ = & (u = yD) + W(ly — ) = £ + Wy —x]),
uel
which shows that f, is W-Holder.
Similarly, by the W-Hoélder property of &% o | - |, for all u, x, y € I, we obtain

Q¥ (Jlu—x) = @*(Ju = yD + V(@ —y) — @ —x))) = *(u— y) + ¥y — x.

Applying this inequality to the definition of f*, it follows that
£7@) = inf (f@ + & (u—x))
uel
< inf (£ + @ (u = y)) +W(ly = x]) = £*) + Wy =%,

which proves that f* is also W-Holder.
Next we prove that f, and f* satisfy the inequalities stated in (4.8). Indeed, for x, y € I,
from the definitions of f, and f*, we obtain the inequalities

fO) =%y —xD = fuly) and  f*(x) =< fO) + P*(|y — x]),

respectively. Conversely, if the first inequality in (4.8) holds for some function f,: I — R
satisfying fi < f, then f(x) < fi(y) + @*(ly — x|) < f(y) + ®*(|y — x|), which shows
that f is ®*-Holder. Similarly, the existence of a function f*: I — R satisfying f < f*
and the second inequality of (4.8), also implies that f is ®*-Holder.

Finally, to obtain the last inequality (4.9) of Theorem 4.10, we interchange x and y in the

first inequality of (4.8) and obtain that

—fx(xX) = =f() +P(ly — x|

By summing up this inequality with the second inequality of (4.8) side by side, we reach at
our desired conclusion. O

5 Jordan-type decomposition of functions with bounded ®-variation

Let ® € £(I). Then a function f: I — Ris called delta-®-monotone if it is the difference of
two ®-monotone functions. In what follows, we shall extend the celebrated Jordan Decom-
position 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] € [ and let T = (tp, ..., t,) be a partition of the interval [a, b] (i.e.,a =ty <
t) < --- <t, = b). Then the ®-variation of f with respect to t is defined by
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n

VO =) (1) — fltion)] = Ot — 1)),

i=1
Finally, the total ®-variation of f on the interval [a, b] is defined by
V[f,b]f: = sup{Vq’(f; 7) | T is a partition of [a, b]}.

Lemma5.1 Let ® € £(1). Then, forall f: I - Randa < b < cin I, we have

Vool +Vaaf Ve af. (5.1)
Proof Let
u < V[ff’b]f and v < V[c;c]f
be arbitrary real numbers. Then there exist a partition T = (o, ..., t,) of [a, b] and partition
o = (sg, ..., Sm) of [b, c] such that
n
w<Y (If) = fti-)| — @@ —1;-1)) and
i=1
m
v < D (IFGp) = fsj=D] = D(sj = 55-1)-
j=1
Observe that Tt Uo = (fg,...,t, = b = s0, ..., Sy) is a partition of the interval [a, c].

Therefore, adding the above inequalities side by side, we get
u+v< Vd)(f;‘EUG) < V[;D‘C]f.

Using the arbitrariness of « and v, it follows that (5.1) holds. ]

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

Theorem 5.2 Let ® € E(I). Then V[:I;,b]f < 0 holds foralla < bin I if and only if f is a
®-Holder function.

Proof Assume first that f is a ®-Holder function and let a < b in I. Then, for any partition
T = (tp, ..., tn) of [a, b], the ®-Holder property of f yields

[f@) = fUi—)| =@ —ti-1) <0 (@G efl,....,n}).

After summation, this results that V®(f; t) < 0 for all partition 7 and hence V[f’ b f=<o.

Now assume that, for alla < b in I, V[g”b]f < 0. Then V®(f; 1) < 0, where 7 is the
trivial partition typ = a, t; = b. Therefore,

[fb) — fl@|—P0b—a)<0.
This shows that f is ®-Holder, indeed. O

The main results of this section are as follows.

Theorem 5.3 Let ®, W € E(I). If f: I — R is the difference of a ®-monotone and a V-
monotone functions, then the total 2 max(®, V)-variation of f is finite on every compact
subinterval of I.

@ Springer



A. R. Goswami, Z. Pales

Proof Assume that f = g — h, where g: I — R is ®-monotone and i: I — R is V-
monotone. Let [a,b] € [ and let T = (), ..., ;) be a partition of [a, b]. Then, by the
monotonicity properties of g and 4, for all i € {1, ..., n}, we have

gti) —gti—) + &t —ti-1) 20 and  h(t;) —h(ti—) + V(& —ti—1) = 0.
Therefore, by the triangle inequality,
| f(#) — fti-1)] — 2max(P, W) — 1)
= |[g(t) — g(ti—1) + @t — ti—D)] — [h(t;) — h(ti—1) + W (t; — ti-1)]
+(W — D)t — ti—1)| — 2max(P, W) (1 — ;1)
<lg) —glti-1) + @@ — ti—D]+ [h(t;) — h(ti—1) + V(@& — ti—1D)]|
HW — @t —ti—1) — 2max(P, W)(5 — ti—1)
=g() —gti—) +h(t) —h(ti—) +(© + W + |¥ — O] — 2max(P, W) (; —ti—1)
=g(t) — g(ti—1) + h(t;) — h(ti-1).
Summing up these inequalities side by side fori € {1, ..., n}, we obtain
VA (£ 1) < g(b) — g(a) + h(b) — h(a).

Upon taking the supremum with respect to all partitions t of [a, b], it follows that

V[2max(<l> YV f < ) — gla) + h(b) — h(a) < .

Hence f is of bounded 2 max(®, W)-total variation on [a, b]. O
The particular case & = W of the above result yields the following statement.

Corollary 5.4 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 5.5 Let ® € £(I) and f: I — R such that the total 2®-variation of f on is finite
on every compact subinterval of 1. Then, forall a € I, f is a delta-®-monotone function on
IN]a, ool.

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

1 1
g = S (Vihg £+ f(0) and  h(0) = 2 (Vilyf = £ ().

Then, we immediately have that f = g — h.
Then, based on the Lemma 5.1, fora < x < y, we get

VRS, f + f(0) = f(3) = 20(y —x) < “]f+|f(x) FO =20y —x)
[a,XJf+V[ f [avf

I/\

Rearranging this inequality, it follows that

gx) <g(y) + oy —x),

which proves that g is ®-monotone. Similarly, we can see that 4 is also ®-monotone.
This, together with the identity f = g — h show that f is delta-®-monotone function
on INJa, ool. O
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6 Individual error functions

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

PGw):= sup (f()—fx+u)y and DY) = sup |f(x)— flx+u)l
xelN(I—u) xelN(I—u)

Here, the positive part of a real number c is defined as ¢4 := max(c, 0).

Theorem 6.1 Let f: I — R. Then we have the following two statements.

1) f € M) if and only if CD‘;- is finite valued on [0, £(1)[. Additionally, if for some
o € ), we have f € Mo (1), then QD‘} < .

(1) f € H()ifandonly if@‘} is finite valued on [0, £(1)[. Additionally, if for some ® € £(1),
we have f € He(I), then dD‘} < ®.

Proof Assume that f € M(I). Then there exists an error function ® € £(I) such that
f € Mg (I). Therefore, for all u € [0, £(1)],

fO) = fx+u) <dw) (xelnd—u)).
Using that @ is nonnegative, we get

(f ) = fx+u)y =max(f(x) — fx+u),0) <Pw) (xeln —u)).

Upon taking the supremum with respect to x € I N (I — u), we get that dD(}(u) < O (u),
which proves that ®% has finite values.

Conversely, assume that be)’c has finite values. Then <bf; € £(I) and, for all u € [0, £(I)[
andx e IN( —u),

F@) = f@+u) < 0% w).

This shows that f is <I>‘}—m0n0t0ne, and hence, f € M(I).
The proof about the second assertion is very similar and therefore, it is omitted. O

Theorem 6.2 Let f: I — R. Then we have the following two statements.

W) If f € M), then de; is subadditive. Additionally, if for some ® € E(I), we have
f e Mo(I), then CD‘} < Q.

(ii) Provided that I is unbounded, if f € H(I), then dD‘;‘( is absolutely subadditive. Addition-
ally, if for some ® € £(I), f € Ho(I), then q)‘} < ¢“,

Proof Let f € M(I) andletu, v € Ry such that u + v < £(1). By the definition of dD‘} and
the subadditivity of the function (-)4, we have

Piu+v) = sup  (f@) = fOr+@+v)),
xelN(I—(u+v))

sup (f) = f+w), + (f+u) — fl+ @+v)),

xelN(I —(u+v))

sup (‘f(x)—_f(x+u))++ sup (f(x+u)—f(x+(u+v)))+
xelN(I—(u+v)) xelN(I—(u+v))

IA

IA
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IA

sup (f() = fx+w), + sup (fG+u) = fx+@+v)),
xelN(I—u) xe(I—u)N(I—(u+v))

= PF) + D),

which establishes the subadditivity of CD‘]’C.

Since,®? is the largest subadditive function satisfying the inequality ®° < &. Therefore,
the inequality CD‘} < @ follows.

Suppose that the interval / is unbounded from above. Let f € H(/) and let u, v € R
such that |u|, |v], [u + v| < €(I). We may assume that # + v is nonnegative (otherwise we
replace u by (—u) and v by (—v)). Therefore, by the unboundedness of 7, we have that
I € I — (u+ v) holds. Then at least one of the values u and v is nonnegative. By symmetry,
we may also assume that # > 0 and thus we have I C I — u. In this case, x + u € [ for all
x € I. By the definition of d>‘f’- and the subadditivity of the function | - |, we have

DG (u+v) = sup |f() = fxr+ @+v)|=sup|f(x) = fx+ u+v)
xelN(I—(u+v)) xel

5su;;!f(x)—f(x—i—u)|+}f(x+u)—f(x+(u+v))|

X€

5sur;\f(X)—f(vau)l+surl>|f(X+u)—f(X+(u+v))|

< sup [f) - fx+w|+ sup |f(x+u) — fx+ )

xelN(I—u) xe(l—uw)N(I—(u+v))
O (|ul) + % (Jv]).

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

Since, ®“ is the largest absolutely subadditive function satisfying the inequality ®* < .
Therefore, the inequality dD? < @Y follows. O
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