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1 Introduction

The purpose of this text is to show some properties, especially those involv-
ing continuous and compact embeddings, of the spaces of Holder continuous
functions on a one-dimensional compact interval. These fuctions, which we
will call simply Holder functions for short, are usually defined in another
way than we are going to do. This definition contains a norm involving the
o™ power function for some o € (0,1) (this approach is metioned at the
very end of the text). However, that definition can be easily generalized in
order to obtain much wider class of functions and this is the approach we
will use.

In our case, the space of Holder functions is established using a “Hoélder
norm” employing some real-valued function which we will denote by ¢.
Hence, properties of the space depend on the properties of the function
. Our main goal is to describe when a Holder space is continuously or even
compactly embedded in another one. The answer to this question can be
obtained by comparing the functions which “generate” the respective norms
of those spaces. It will be shown, for instance, that the spaces can be in fact
the same although the norm-generating functions are different. Generally,
we will provide equivalent characterizations of the continuous and compact
embeddings of the Holder spaces.



2 Preliminaries

First of all, let us summarize the basic notation and statements which will
be used later in the text.

Throughout the text, K denotes the compact unit interval (0,1) C R.

Definition 1. Let (X, o) be a metric space and A a subset of X. A then
denotes the closure of A which is the smallest closed subset of X containing

A.
Proposition 2. Let (X, p) be a metric space and A a subset of X. Then

A={zeX:Hrx,} C X,0(zn,r) =0}
Definition 3. Let (X, ¢) be a metric space. A subset A C X is called com-

pact if every sequence {z,}32; C A has a converging subsequence {x,, }2°

whose limit z lies in A. (Symbolically: o (27, z) LN 0.)

A is called relatively compact if A is compact.

Theorem 4. A subset A of a metric space (X, o) is compact if and only if
for each open cover of A there exists a finite subcover.

The condition of all open covers having finite subcovers is a general defi-
nition of a set’s compactness in topological spaces. The property introduced
by our Definition 3 is then called sequential compactness. The theorem above
says that in the case of metric spaces the two definitions are equivalent.

Definition 5. Let (X, | - ||x) is a normed space (|| - ||x denotes its norm).
A subset A C X is called bounded if there exists a real constant C such that

lz||y <C VuzeA.

In other words,

sup ||z]| x < oo.
T€A

In the context of function spaces, it is quite common to call the bounded
subsets of a (normed) function space to be equibounded to distinguish be-
tween boundedness of a single function and boundedness of a set of functions
as elements of the function space. Anyway, we will use the term “bounded”
in both cases since it will be clear if it describes a property of a single func-
tion or a set of functions. However, the norm in which is a set bounded can
be emphasized to prevent confusion when dealing with more function spaces
and their respective norms.



Definition 6. Let (X, ) be a normed space. The symbol C(X) (C°(X)
alternatively) denotes the space of continuous functions f: X — R equipped
with the uniform norm defined as

[f1l == sup [f()].

zeX

Next, we define
CM(X):={f: X - R, f( exists and f € C(X)}.
The norm of C™(X) is defined as

1 = I+ D 1P
k=1

for a function f: X — R.

This text will deal in particular with C(K) and C™(K). In this case the
following proposition is true:

Proposition 7. Let X be a compact metric space. Then C(X) is a Banach
space.

The continuous and compact embeddings, the topic of this text, are
defined as follows:

Definition 8. Let (X, | - | ) and (Y, || - ||y-) be two normed spaces. We say
that the space X is continuously embedded into Y and denote this by

X =Y
if it holds that X C Y (as sets) and there exists b > 0 such that
lally <bllalx Vae X.
Moreover, we say that the spaces X and Y are equivalent, written
XY
if X =Y (as sets) and there exist a,b > 0 such that
allally < llzlly <bllzy ¥z e X.

Finally, we say that the space X is compactly embedded into Y and denote
this by
X =Y

if X C Y (as sets) and every bounded set in (X, || - || y) is relatively compact
in (Y, [ [ly)-



In the study of compact embeddings of some spaces, a description of
their (relatively) compact subsets is always useful. In the case of continuous
functions over a compact metric space, such a criterion is provided by the
Arzela-Ascoli theorem.

Definition 9. Let (X, o) be a metric space and xy € X. A subset M C C'(X)
is called equicontinuous at xq, if for every € > 0 there exists § > 0 such that

|f(z) — f(x0)| <€

for all f € M and all z € X such that o(x,zp) < 0.
M is called equicontinuous if it is equicontinuous at every zg € X.

Theorem 10 (Arzela-Ascoli). Let (X, 0) be a compact metric space. A sub-
set of C(X) is relatively compact in C(X) if and only if it is bounded and
equicontinuous.

The norm of Holder functions is in fact quite similar to the norm of the
Lipschitz ones. Not only for this reason the definition below is presented:

Definition 11. Let F': K — R be a real-valued function. The Lipschitz
seminorm of F' is defined by

F(x)— F(y
Pl sup = F)
zyeK |z —y|
Y

If |F|; < oo, then F is called Lipschitz function on K. We denote by Lip(K)
the space of all Lipschitz functions with the (Lipschitz) norm

-l =01

All the theorems and propositions above are well-known, however, their
proofs can be found, for instance, in [1] if needed.

Having introduced the preliminaries, we can proceed to the main part of
the work.



3 Continuous embeddings of the Holder spaces

It was said that the Holder functions would be introduced in a generalized
sense so we start with proper definitions.

Definition 12. We denote by H the set of all functions ¢ which satisfy the
following conditions:

(H1) ¢: K—(0,00) is non-decreasing on K,
(H2) 1imt*>0+ Sp(t) = Oa
(H3) lim¢—o4 @ = 00.

Definition 13. Assume that ¢ € H. Then, for a function f: K — R we
define the @-Hdélder seminorm of f as

_ |f(z) = f)l
Floi= s =a =)
z#y

We denote by C%¥(K) the space of all real-valued functions f on K such
that |f|, < oo equipped with the norm

-l =1+ (1)
A function f € C%¥(K) is called a p-Hélder function on K.

We will study the question when one Hélder space is continuously em-
bedded in another one, depending on properties of the functions from H
which generate the respective Holder seminorms of those spaces.

Theorem 14. Consider functions @, € H and denote
Y(t) ¥(t)

C1 :=liminf —=, (5 := limsup —=.
! t—0+ gD(t) 2 t_)0+p (,O(t)

Then the following statements hold:
(i) If C1 > 0, then CO?(K) — CO¥(K).
(ii) If Oy < oo, then CO¥(K) — C%?(K).
(iii) If 0 < Cy < Oy < 00, then C%¢(K) = C%¥(K).



Proof. (i) Suppose that

From (2), there exists 6 > 0 such that

<P yie 0,0, (3)

~p(t)

Consider a function f: K — R. We know that both ¢ and 1 are non-negative
and non-decreasing functions, hence we have for all ¢ € (0, 1):

() _ ()

S

p(1) ~ elt)
Thus, for all z,y € K such that |z —y| > ¢ and f(x) # f(y):

$(9) z) = FWl ez =yl
(1) (lz=yl)  [f(@) = fy)l

—~

_ I
=

and

v©) (@) = fWl _ [f@) = )]

(1) Yz —yl) — wlz-yl)
for all x,y € K such that |z —y| > . (In the case of f(x) = f(y) the second
inequalitiy holds trivially.) Finally

) @ =l @) = f)

©(1)  syex Yz —yl) T ayex ez —yl)
|lx—y|>6 lz—y|>d

Similarly, we have from (3):

F@) 1) 1) - )
Cr- S le—g) = S oyl

lz—y|<d |lz—y|<d
Denote w((S)
a = min C’l,} > 0.
{ v(1)
Then we have )
71y < 21fl,

hence COY(K) — CY%(K).



(ii) Both ¢ and v are non-negative on K, hence Cy = C% Therefore, (ii) is
a direct consequence of (i).

(iii) From (i) and (ii), we obtain that C%?(K) «— C%¥(K) as well as
CO¥(K) — C%(K), hence C*¥(K) = C%¥(K) by definition. O

Remark 15. One notices that although we assumed ¢, € H in the previous
theorem, it holds even for ¢, not satisfying (H3). Then (C%%(K), || - ,)
is still defined correctly though we do not call it “Holder” in this case. This
will be true also in some of the following statements and we will sometimes
refer to them in the sense of their “non—H3” versions without further notice.

However, the reason to add the (H3)-condition is to establish a wider
class of functions (of the Holder type), as seen in the following corollary.

Corollary 16. Let ¢ be a function satisfying the conditions (H1), (H2) and
the modified condition

(H3*) limy_oy 22 = C > 0.

Then C%%(K) = Lip(K).
Proof. Consider 1 (t) :=t and apply Theorem 14. (See Remark 15.) O

Theorem 14 provides a sufficient condition for existence of continuous
embedding of a Holder space into another one. However, we would like to
improve it to obtain a characterization of the existence of those embeddings.
The folowing theorem tells us that if, in particular, ¢ € C*¥(K) (i.e., ¢ is
Holder in the norm generated by ¢ itself), then the condition introduced in
Theorem 14 (i) is necessary, too.

Theorem 17. Consider functions @, € H and denote
Y(t) ¥(t)

C1 :=liminf —=, (5 := limsup —=.
! t—0+ go(t) 2 t_)[)_t,_p g@(t)

Then the following statements hold:
(i) If ¢ € CO9¥(K), then C*¥(K) — CO%¥(K) if and only if C1 > 0.
(ii) If v € CO¥(K), then CO¥(K) — C%?(K) if and only if Cy < oc.

(iii) If o € CO?(K) and ¢ € CO¥(K), then CO%(K) = CO%(K) if and
only if 0 < C < Cy < 0.



Proof. The “only if” parts of all three statements are proven by Theorem 14
under weaker assumptions.

We shall prove the “if” part of (i). The “if” parts of (ii) and (iii) will then
follow obviously. So, suppose that C; = 0. We will show that then it even
holds that C%¢(K) ¢ CO¥(K).

To do so, we have to find a function f € C%%(K)\ C*¥(K). Under given
conditions, it is not a very difficult task. We define f simply as

F(t) = p(t), teK.

By the initial assumption, there exists a decreasing sequence {t,} -, C (0,1)
such that ¢, \, 0 and

(tn)
Tﬁ(tn)>n VneN. (4)

Moreover, f (= ¢) is p-Holder and it holds that
F) = SO _ 5) | o

(tn) (tn)
(Remember that f = ¢ € H, hence f(0) =0 and f(¢) >0 for 0 <t < 1.)
On the other hand, from (4) we have

1(tn) >nf(tn) =n VneN

Ptn) ~  pltn)

therefore

[f(z) = f(y)] |[f(tn) = f(O)] f(tn)

fly = sup 2> sup = sup = 00.
i g vl TR WG G
Ty

Thus, f € CO%%(K) \ C*¥(K).

O

We can easily verify that the condition ¢ € C%¥(K) is satisfied, for in-
stance, if the the function ¢ € H is non-convex:

Proposition 18. Suppose that a function ¢ € H is non-convex on K. Then
p € C'%(K).

Proof. Since ¢ is non-decreasing and non-convex and ¢(0) = 0, it holds that
o(2) = p(y)] < ¢(lz = yl) — ¢(0) = o(|x —yl),
thus [¢|,, < oo. O



Proposition 18 provides a particular class of functions meeting the condi-
tion ¢ € CY¥(K) but this generally does not hold for every function ¢ € H.
Thus, Theorem 17 cannot be used directly in a general case.

However, if there was a special function which both satisfied the prob-
lematic condition and had a “suitable” relation to the original fuction ¢,
maybe the theorem would be still useful. This idea proves to be right and
it leads to the concept of the so-called “watch-functions” which we will in-
troduce now.

Definition 19. Consider t € K and denote A(t) the system of all finite
divisions of ¢, which means

N
A(t) := {{)\i}f\le: Zx\i = t} .

i=1
Then, for ¢ € H we define the watch-function corresponding to ¢ as
N

o(t) := inf Ai), teK.
o(t) A(t)msO()

To prevent confusion, we point out that N is not a fixed number but it
depends on the particular division of ¢. Of course, different divisions of ¢
generally have different numbers of their elements (which is expressed by V).

The watch-functions prove to have remarkable properties. Let us show
them in the following theorem.

Theorem 20 (Properties of a watch-function). Consider a function p€ H.
The corresponding watch-function @ has following properties:

(i) o(t) < @(t) forallt € K,
(i) p € H,
(iii) ¢ € C"?(K).

Proof. (i) Consider ¢ € K. The singleton {t} is a trivial division of ¢, thus
we have

N
e(t) 2 inf ;sow) = &(t).

9



(ii) We have to verify that ¢ satisfies the conditions (H1)—(H3), provided
that ¢ satisfies them.

Obviously, ¢ is a non-negative-valued function on K. To show that it is
non-decreasing, choose x,y € K such that x < y and let us prove that
P(z) < (y).

Choose a division of ¥, i.e., the set {\;}.; € A(y). First, consider the case
of N > 2. Then we can extract a subset S := {\;,,...,\;, } such that

DA<z X+ M YMES (5)
j=1 j=1

Notice that there can exist more subsets (and corresponding numbers r)
satisfying (5). In this case, we just choose one of them. Anyway, it holds
that 0 < r < N. Define

Aij I1<j<r
KRy 1= .
J =30 N j=r+l

If N =1, then A\ = y and we define r := 0, k1 := x and ko :=y — x.
One sees that the set S" := {k1,...,kr41} is a division of z. Moreover, from
(5) and the fact that ¢ is non-decreasing, it holds that

r4+1 N

D elkg) <D (M)
j=1 i=1

Obviously, the left side can be replaced by the infimum over all divisions
{ur}nl, € A(z). On the right side, the passage to the infimum is also
possible thanks to the arbitrariness of the division {)\}fi 1 € A(y). Together,

we have
N

M
o(x) = inf o(pg) < inf (X))
(=) A(z); () A(y)jz_; )
Thus, we have just proven that ¢ is non-decreasing, hence it satisfies (H1).
(H2) is satisfied by ¢ as a consequence of (i).
To prove that ¢ satisfies also (H3), it suffices to show that for every C' € R
there exists € > 0 such that

o(t
SOE) >C VYte(0,e).
Set C' € R. We know that ¢ satisfies (H3), so there exists n > 0 such that

*Oit)zc Vv te(0,n) (6)

10



Define £ := 7 and choose t € (0,¢). Using (6), for an arbitrary division
(MY € A(t), we have

gO(Az) >CN\ ViE{l,...,N},

therefore
N N
Do) =C> M=t
i=1 i=1
and, by passing to the infmium:
a(t) > Ct.

Hence, ¢ satisfies (H3), thus p € H.
(iii) We already have proven (ii), so C%¥(K) is defined correctly. We shall
show that

[p(x) = 2(y)| < o(lz —yl) (7)
for all x,y € K. Thus, choose (fixed) z,y € K, without loss of generality
assume that = < y. Then it holds by (i) that

[p(x) — o) = ¢(y) — ().
By the definition of ¢, for every ¢ > 0 there exist divisions {)\l}f\i 1 € A(z)
and {/{j}jj\il € A(y — ) such that

N
D) < @) + 5 ®)
=1
and
M 5
> els) <Py —a)+ 3. (9)

Together, {\;} U {x;} € A(y), therefore it holds

N M
o(y) < Z‘P()\i) + Z o(kj) < ox)+ oy —z) +e.
i=1 j=1

By the limit passage ¢ — 04 we have

Py) < @(x) + ¢y — ),
thus

Ply) — o) < ply — ).

Since z,y € K were arbitrarily chosen, the inequality above holds for every
pair 2,y € K, x < y, hence § € C%?(K). O

11



Let us continue our investigation the relation of the spaces C%?(K) and
C%¥(K). To be specific, we aim to prove that these spaces are identical.
A key step on the path to proving that statement is the lemma below.

Lemma 21. Suppose that o € H and f € C%?(K). Then we have

[f(@) = fW)l < |fl,@(lz—yl) Va,yekK

Proof. Choose z,y € K, without loss of generality assume that x # y.
(Otherwise, the requested inequality is trivial.) Let {\;}; € A(Jx —y|) be
an arbitrary division of |z — y].

Denote
1=0
x; = x+2§:1>\j 1<i<n-1
Y 1=n
We have
n—1
1f(@) = f)l < D1 (@) = flea)l < 1], (Zso )
i=0

Now, since the division {\;};, was arbitrarily chosen from A(jz — yl), we
can pass to the infimum over A(|x — y|) on the right side, thus

£@) = FW)| < Ifl,e inf S 00 = 71,30~ o).
=1

O]

Using the previous result, we are able to prove the following theorem
which is of a strategic importance. It states that the spaces C*¢(K) and
C%%(K) are equivalent even with unit constants of norms equivalence.

Theorem 22. Let f: K — R be a function and ¢ € H. Then it holds that

£l = [1F1l5-

Proof. 1t suffices to prove that |f[, = |f|5.
Let x,y be arbitrary points such that z,y € K and z # y. By Lemma 21,
it holds that

w(fs |z —yl) <[fl, -z —yl),

12



thus, in paticular,
[f(z) = f(v)]
o(lz —yl)
Next, by Theorem 20 (i) we have
[f(x) = fw)] _ [f@) = ()]
ele—yh) = o(lz—yl)
Combining (10) and (11), we obtain

[f(x) = fW)] _ [f(=) = [()]

< |fly- (10)

<= < £l
o(lz —yl) o(lz —yl) v
therefore, thanks to the choice of z,y:
O TR (T
zyek Pz =yl) T ayex  Plr—yl

TF£Y Ty

thus |f|, < |f|; < [f|,, which means that [[f]|, = [|f|l;. By the proof it
is also clear that [|f||,, = oo if and only if || f||; = oo, and in this case the
statement holds trivially. O

At last, we can now formulate a necessary and sufficient condition of the
existence of continuous embedding of Holder spaces.

Theorem 23 (A characterization of the existence of a continuous embedding
of Holder spaces). Consider two functions p,1) € H. Denote

Ci:=1 s Cy:=1 .
1 %:mln ( ) 1tmsup ( )

Then the following statements hold:
(i) If p € CO¥%(K), then C*¥(K) — C*¥(K) if and only if C1 > 0.
(ii) If ¢ € CO¥(K), then CO¥(K) — C%?(K) if and only if Cy < co.

(iii) If ¢ € CO?(K) and ¢ € CO¥(K), then C*¥(K) = CO%(K) if and
only if 0 < Ch < Cs < o0.

Proof. (i). By Theorem 22, it holds that C%¥(K) — C%¥(K) if and only if
C¥%(K) — C"¥(K). (12)

From Theorem 20 (iii) and Theorem 17, (12) is true if and only if C; > 0.
Statements (ii) and (iii) can be proven similarly. O

13



4 Compact embeddings of the Holder spaces

In a similar way as before, we will now study the compact embeddings of
Holder spaces. At first, the completeness of the Holder spaces needs to be
proven.

Theorem 24. Assume that p € H. (CY%(K), | - l,) is then a Banach
space.

Proof. Clearly, (C*¥(K), || - |,) is a normed linear space. We have to show
that it is complete.

Consider a Cauchy sequence {f,}oo; in (CO¢(K), | - Il,)-

Thanks to (1), {f,} is a Cauchy sequence in [ - || (as well as in | - [,,). Since
fn € C(K) foralln € Nand (C(K), ||-||) is complete, there exists f € C(K)
such that f, = f (on K).

Being Cauchy in |- |, {fn} is necessarily bounded in this seminorm, thus

there is a constant P € R such that

<P VneN Vaxye K, z#uy.
e(lz —yl)

f is the uniform limit of f,, so by the limit passage we have

M:lim M<P Ve,ye K,z #vy
pllo—yl) oo plle—yl) - R

in other words f € C%%(K).

It remains to prove that f,, converges to f in the w-Hdélder seminorm.

Set ¢ > 0. {f,} is Cauchy in that seminorm, hence there exists ny € N such
that

sup |fn($) — fm(l‘) — fn(y) + fm(y)|

oyeK oz —yl)
TFy

<e VmyneN, mn>ng.

Using the limit passage m — oo we have

b [fn(2) = f(2) = fuly) + F(¥)]

su <e VneN, n>ng.
syeK o(lz —yl)
TFY
Since € was arbitrarily chosen, |f,— f ‘(p — 0, the Cauchy sequence converges
(in || - ],), hence the space (CY(K), | - |,) is complete and so is the proof.
O

14



Definition 25. For ¢ € H we denote
By :={f € C"¥(K): | fl, < 1},
the unit ball in C%¢(K).

At this place let us just notice that when we need to prove that a space
(X, - [lx) is compactly embedded into (Y, || - |y ), we do so by using the
definition, so we verify that the unit ball in X is relatively compact in Y.

Lemma 26. Suppose that ¢ € H. Then C%¢(K) —— C(K).

Proof. || fIl +fl, = I fll, < 1 for all f € By, so By, is bounded in || - ||.
Choose € > 0. From (H2), we can find § > 0 such that

o(le—yl) <e Va,yekK,|r—y|l<o.

Since )
|f(@) = f)l < ez —yl) V[feB,VayeK,

we have
flx)—fy)l<e VY [feB, Vayek,|z—y|<é.

Thus, B, is equicontinuous, hence, by Arzela-Ascoli Theorem, it is relatively
compact in (C(K), || - )- O

The next result will be useful for the proof of the main theorems dealing
with compact embeddings of Hoélder spaces.

Lemma 27. Suppose p,v € H and it holds that

v(t) _
Jim, o) 0. (13)

Then, for every € > 0, there exists a 6 € (0,1) such that, for all f € C(K):

|f|sﬂ = max{5|f|w,290”(~§)”}'

Proof. Set e > 0. Since (13) holds, there exists § € (0,1) such that

M<<€ Vte(0,9). (14)

o(t)

15



We have

U@l
e A )
zAY
Cvd o @G @) - 1)
z,yeK (P(’x - y’) zyeK 90("1‘ - y’)
0<|z—y|<é 0<|z—y|<1
. =l )OI 7))
R (= ) O
0<|z—y|<s o<z —yl<1
2|/l
< max {E | fly 90(5)} .
(We used (14) and the fact that ¢ is increasing.) O

In the theorems involving continuous embeddings we needed some limit
superior to be a positive real number. If we want the embedding to be even
compact, the limit superior has to be zero, as we will see in the following.

Theorem 28. Consider functions p, v € H.

(i) If it holds that

L v(t)
t1—1>%1+ o) 0 (15)

then CO¥(K) —— CO%(K).

(ii) If, moreover, ¢ € CO¥¥(K), then CO¥(K) < CY%(K) if and only if
(15) holds.

Proof. (i) As it has been said above, we will prove that By, C C%¥(K) is
a relatively compact set in C%?(K). So, consider an arbitrary sequence
{fa}tory C By. From Lemma 26, we know that {f,} has a subsequence
converging in ||-||. Without loss of generality, we assume that it is { f,, } itself.
It means that there exists a f € C(K) such that f, =% f on K (because
C(K) is a Banach space). Of course, {f,} is then uniformly Cauchy (i.e.,
Cauchy in || - |[). We shall show that {f,} is Cauchy also in |- |.

Since f,, € By, for all n € N, it holds for all m,n € N that

an_fm”gz and |fn_fm|¢§2' (16)

16



Set € > 0. By Lemma 27 there exists § € (0,1) such that

2| fn = finll
©(9)

Now, ||fn|l is uniformly Cauchy, hence there exists ng € N such that

’fn_fmu Smax{i!fn—fm\¢, } vV m,n € N. (17)

]
an_me < 6804( ) m,n € N, m,n > ng.

Therefore, using (16) and (17) we have for all m,n € N, m,n > ng:

€ 2”fn_me €
— < — — LS AL i
|fn fm@_max{4‘fn fm|¢7 s0(5) =5 < &
Hence, {f,} is Cauchy in | - |¢. Thus, it is Cauchy also in || - ||§0 =+ |so

and, by the completeness of CU¥(K) (Theorem 24), {f,} converges
in C%%(K). Therefore, By is relatively compact in C%¥(K).

(ii) To prove necessity of (15), let us assume that ¢ € C%¥(K) but (15) does
not hold. Then we will show that By is not relatively compact in C%%(K)
by constructing a sequence in By which has no subseqgence converging in
-1,

Sinsge (15) does not hold, there exists ¢ > 0 and a decreasing sequence
{tn}o21 € (0,1) such that t, \, 0 and

Y(tn)
o(tn)

Without loss of generality we assume that

>e¢ VneN (18)

t, <2™™ VneN
and
Y(tn) <1 VneNl.

We know that ¢ € CO¥(K), thus [#]l,, < oo. Now define the sequence of
functions {f,} -, as

0 0<t<2
pE-27") - -
T o<t 4t
fu(t) = 2[¥1ly "
Y(tn) n
27" 4t <t < L
2[¥ 1y

17



It is easy to verify that {f,} C By. On the other hand, according to (18)
and the construction of the sequence, we have

[fm = fal, > YmneN, m#n,

therefore no subsequence of {f,} can converge in | -||,, hence By, is not
relatively compact in C%¥(K) and the proof is finished. O

Thanks to the results above we can now state the main theorem.

Theorem 29 (A characterization of existence of compact embeddings of
Holder spaces). Consider functions ¢,v € H The following conditions are
equivalent:

(i) CO(K) —— C¥(K),

Proof. By Theorem 22, (i) holds if and only if CO%(K) << CO¥(K) and,
according to Theorem 20 (iii) and Theorem 28, this is equivalent to (ii). [

In Lemma 26 we showed that C%¢(K) << C(K). Similarly we can ask
if it holds that C1(K) << C%?(K) for instance. The answer is positive
and not hard to prove.

Lemma 30. For any ¢ € H it holds that
Lip(K) —— C"(K) and CYK)—— C*(K).

Proof. Obviously C*(K) C Lip(K), thus consider 1 (¢) =t and apply Theo-
rem 28. (See Remark 15.) O

Our last results are connected to the spaces of functions on K whose
(first or higher) derivatives are Holder functions. At least, it also explains
why the “zero” symbol is used in the notation C%¥(K).

Definition 31. Let n be a positive integer and ¢ € H. We define the space
C"™?(K) as
C™?(K) = {f € C"(K): f™ e C"*(K)}.

The norm of this space is defined as

[N e N P
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Theorem 32. Suppose that v, € H and m,n are non-negative integers.
Then C™Y <s<s C™% if and only if one of the following conditions is
satisfied:

(i) m <mn,

s _ : b() _

(ii) m=n and lim_o4 o =0
Proof. The (i) part follows the fact that C™¥ < C™% if m < n. This
can be proven easily using the Arzela-Ascoli theorem. The second part is
a consequence of Lemmas 26, 30 and Theorem 29. ]

As a last remark, we will show one particular example in which we apply
the previous results.

We have adopted a general approach employing the function ¢ € H in
the definition of the Holder fuctions. However, a narrower definition is also
quite common, using ¢(t) := t* with a € (0,1) to establish the Holder class
of functions.

Let us now focus on this particular case of Holder functions a bit more.
For short we will denote by C%%(K) the space of a-Holder functions, i.e.,
the p-Holder ones for which ¢(t) := t* (a € (0,1)). The norm || - |4 is
defined similarly.

Consider a, 8 € (0,1), non-negative integers m,n such that m + a« <n+
and the spaces C™%(K), C™P(K) equipped with the norms || - |m.a and
| - |ln,g Tespectively. (C™(K) := C™%(K),p(t) := t*.)

From Theorem 32 we know that C™P —es O™,

Now, for v > 0 and k = max {n € NU{0}: n <~} denote shortly

Cck y=k
v
¢ '_{ Ckr=Fk  elge.

Notice that we have just shown a possibility how to extend the (countable)
sequence of spaces {C°(K),CY(K),C?(K),...} into the (uncountable) se-
quence {C7(K)} >0 while preserving the property C"(K) —— C"?(K) if
71 <72
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