
Definition 13.27. [162] Let 𝐴 ⊂ ℝ. A function 𝑓 ∶ 𝐴 → ℝ is said
Lipschitz continuous if there exists 𝐿 > 0 such that ∀𝑥, 𝑦 ∈ 𝐴,

|𝑓(𝑥) − 𝑓(𝑦)| ≤ 𝐿|𝑥 − 𝑦| .

A function 𝑓 ∶ 𝐴 → ℝ is said Hölder continuous if 𝐿 > 0 and 𝛼 ∈ (0, 1]
exist such that ∀𝑥, 𝑦 ∈ 𝐴,

|𝑓(𝑥) − 𝑓(𝑦)| ≤ 𝐿|𝑥 − 𝑦|𝛼 .

The constant 𝛼 is called the order.
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