Two unexpected examples concerning
differentiability of Lipschitz functions on
Banach spaces

David Preiss! and Jaroslav Tiger?

In this note we present two examples illustrating some surprising rela-
tions between the known existence theorems concerning two main concepts
of differentiability of Lipschitz functions between Banach spaces. Recall that
these concepts are: Gateaux derivative of a mapping ¢ : X — Y at x € X,
which is defined as a continuous linear map ¢'(x) : X — Y verifying

) g+ tu) — ()
(¢'(2),u) = lim ;

for every u € X, and Fréchet derivative which, in addition, requests that the
above limit be uniform for ||u| < 1.

The examples we give point out that our understanding of differentiability
properties of (real-valued) Lipschitz functions on Banach spaces is far from
being complete. Since the motivation behind each of them is quite different,
we will explain it in detail at the beginning of each of the two sections. Here
we will confine ourselves to basic motivational remarks in the case of an
infinitely dimensional separable Hilbert space H.

Our first example comes from the observation that the proof of existence
of a point of Fréchet differentiability of a Lipschitz function f : H +— R in [§]
appears to be unnatural in the sense that it doesn’t use the existing strong
results about Gateaux differentiability: Since we know that f is Gateaux
differentiable on a set £ C H whose complement is “negligible”, the natural
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way would be to prove that any set with a negligible complement contains
a point of Fréchet differentiability of f. We show, however, that the natural
way has one disadvantage: It does not work, at least not with the presently
known notions of negligibility.

The original motivation behind our second example arose from a technical
point in the proof of the Fréchet differentiability result mentioned above; this
will be explained later. The first examples, however, suggested that the real
problem was how rich the set F' of Fréchet derivatives of a Lipschitz mapping
f+ H — R" has to be inside the set G of its Gateaux derivatives. If n = 1,
the mean value theorem for Fréchet derivative (see [8]) implies that the sets F’
and G have the same closed convex hull. For large n this completely fails: In
the second part of this paper we construct a Lipschitz mapping f : H — R3
and three vectors ey, es, e3 € H such that

(fi@),e1) + (f3(x), e2) + (f5(2), e5) = 0

at every point x of Fréchet differentiability of f, but such that f is Gateaux
differentiable at the origin and verifies

(f1(0),e1) + (f2(0), e2) + (f3(0), e3) = 1.

1. Incompatibility of Gateaux and Fréchet
differentiability results

We recall that the strongest present result about existence of Gateaux deriva-
tive of Lipschitz functions due to Aronszajn [1] says that the set of points
of Gateaux non-differentiability of a Lipschitz mapping f of a separable Ba-
nach space X into a Banach space Y with the Radon-Nikodym Property is
“small” in the following sense.

Definition 1. Let X be a separable Banach space. A set F C X is neg-
ligible in the sense of Aronszajn if for every sequence e; whose linear span
sp{ei,ea, ...} is dense in X one can find Borel sets E; covering E (i.e.,
E C |J;2, E;) such that the intersection of E; with any line in the direction
e; has linear measure zero.

Remark. An easy way to see that £ = X is not negligible (and therefore
that Aronszajn’s differentiability result gives non-trivial information) is to
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observe that every set E negligible in the sense of Aronszajn is of measure
zero for any non-degenerated Gaussian measure in X (see [7]).

The converse problem, i.e., whether Borel sets £ C X which are of mea-
sure zero for any non-degenerated Gaussian measure in X are necessarily
negligible in the sense of Aronszajn, is still open. According to a result of
Bogachev [3] the requirement that the sets E; are Borel is not just a “formal”
measurability requirement: For every sequence e; whose linear span is dense
in X one can decompose X = Ufil X, such that the intersection of X, with
any line in the direction e; has linear measure zero.

Bogachev uses his result to deduce that sets of measure zero for any
non-degenerated Gaussian measure in X are negligible if one replaces the
requirement that E; be Borel by requiring only that they are measurable for
any non-degenerated Gaussian measure in X. The main part of his argument
is that any set £ C X is decomposed as E = |J;o; E N X;. If now E is
null for any non-degenerated Gaussian measure, then clearly each £ N X; is
measurable for any such measure, and we obtain the required decomposition
of E.

This, however, seems to be far from solving the above mentioned prob-
lem: To see why, we may try to use the above argument for one fixed non-
degenerated Gaussian measure v in X. Replacing Borel measurability of F;
by their v measurability, we conclude that the so defined negligible sets are
precisely sets of v measure zero. But this is obviously false for negligibility
in the sense of Aronszajn.

The reason behind this is that the decomposition of X into X; is badly
based on the axiom of choice. To see its analogy in the plane, we recall
that one of the tools Aronszajn uses is a simple corollary of Fubini’s theorem
saying that a Borel set E in the plane can be decomposed into two Borel sets
FE4, E5 such that F; is of linear measure zero on every line in the direction
of the z-axis and Fj, is of linear measure zero on every line in the direction
of y-axis. The above argument can be modeled, e.g., by first using the
continuum hypothesis to decompose the plane into sets A and B such that A
is countable on every line in the direction of the x-axis and B is countable on
every line in the direction of y-axis and then considering the decomposition
E=(ENA)U(ENB). If £ is of Lebesgue measure zero, this decomposes
E into Lebesgue measurable sets which are not only of linear measure zero
but even countable on required lines, but this decomposition is surely of a
completely different nature than the Borel decomposition obtained by the
use of Fubini’s theorem.



After this side remark, we may return back to the real theme of this
section. It is our intention to decompose every separable infinite dimensional
Banach space X into two Borel sets U and V' such that U is negligible in
the sense of Aronszajn and V' is negligible for whatever notion is appropriate
to handle Fréchet differentiability. The latter is achieved by constructing a
real-valued Lipschitz function f on X which is Fréchet non-differentiable at
any point of V.

Our example is, indeed, much stronger than this: U is not only negligible
in the sense of Aronszajn, but even of linear measure zero on every line and
V' is a countable union of closed porous sets.

Definition 2. A set F C X is said to be porous if there is ¢ € (0, 1) such
that for every z € E and every § > 0 there is z € X such that 0 < [[z—z|| < 0
and EN B(z,¢c||z — z||) = 0.

We are really interested in countable unions of porous sets (usually termed
o-porous). These have been studied quite extensively in Real Analysis; an
up-to-date survey can be found in [9]. Since we will not need any of the
results, we just remark that o-porous sets are of the first category and in
case X is finite dimensional they are also of Lebesgue measure zero. Deeper
results say, for example, that the family of o-porous sets is much smaller
than that of first category Lebesgue measure zero sets or that porosity could
have been defined with one fixed value of ¢, say ¢ = 1/2. (This would, of
course, give a different notion of porosity, but it would lead to the same
notion of o-porosity.) We will need only the following simple reformulation
of the definition of porosity for closed sets.

Lemma 1. If E is a closed porous set, then there are C > 1 and a dis-
jointed family B of closed balls of radii less then one whose union is dis-
joint from E and which has the property that for every § > 0 the family
BU{B(z,Cr); B(z,r) € B,r € (0,0)} covers X.

Proof. Let S; C X \ F be maximal sets such that, whenever z € §;, then
B(z,27)NE = 0 and |ly — z|| > 272 for every y € S;, y # z. By
induction, we define By as the family {B(z,1); z € Sy} and B; as the family
of those balls from {B(z,27%); z € S;} which are disjoint from all balls
from the families B; (j < ¢). We prove that the statement holds with B
being the union of the families By, By, .... Since for every é > 0 the family



BU{B(z,Cr); B(z,r) € B,r € (0,9)} obviously covers the union of B, let
x € X be not in this union. Since the union of each family B; is a closed set
(every two different balls from B; are at distance at least 2~ 0*+1) we may
start by finding o € (0,6) such that every ball from B meeting B(z, o) has
radius less than d. If ¢ is the number from the definition of porosity of E, we
find z € X such that 0 < ||z — z|| < /4 and EN B(z,c||z — z||) = 0. (Since
E is closed, we may find such z even if x ¢ E.) Let j be the least natural
number such that 27712 < ¢||z — z||. Then the maximality condition implies
that there is a point u € S;NB(z,c||z—x||) C B(z,0/2). Hence we may find
0 <i < jandaball B(v,27%) € B; such that B(v,27)NB(u,277) # (). Since
B(u,279) C B(z,0), we infer that B(v,27%) N B(z,0) # 0. Hence 27° < §
and x € B(z, ||z — z||) C B(2,277 3¢ 1) C B(v, (18¢71)27%). Consequently,
the statement holds with C' = 18/c.

The connection between porosity and differentiability is given in the fol-
lowing proposition. We do not know if its third statement holds for o-porous
sets and/or in non-separable spaces.

Proposition 1. (i) If E C X is porous, there is a real-valued Lipschitz
function f on X which is Fréchet non-differentiable at any point of E.

(ii) Any o-porous set belongs to the o-ideal generated by sets of points of
Fréchet non-differentiability of real-valued Lipschitz functions on X.

(i) If X is separable and E C X is a subset of a countable union of closed
porous sets, then there is a real-valued Lipschitz function f on X which
1s Fréchet non-differentiable at any point of E.

Proof. (i) Let f(z) be defined as the distance of the point z to the set
E. If x € E and h is such that E N B(z + h,c||h]]) = 0, then we have
fx+h)+ f(x —h)—2f(x) > f(x+ h) > c|/h|. Hence

lim sup flath)+ fle—h) - 2f(@) ‘.
h—0 17l

which easily implies that f is not Fréchet differentiable at x.

(ii) This follows immediately from (i).

(iii) If X is not an Asplund space, we may take for f any equivalent
norm which is nowhere Fréchet differentiable. (See [6] or [4, Chapter I,



Theorem 5.3].) If X is an Asplund space, we may, according to the Asplund’s
theorem (see [2] or [4, Chapter II, Theorem 2.6(ii)]), assume that the norm
of X is differentiable away from the origin.

Let E; be closed porous sets covering E and let C; > 1 and families of balls
B; be as in Lemma 1. We define a real-valued function f; on X by f;(z) =0
if x does not belong to any of the balls from B; and f;(x) = (r? — ||z — z|]*)/r
if z € B(z,r) € B;. Then f; is a Lipschitz function on X with Lipschitz
constant at most two. It is clearly Fréchet differentiable at every point of
the union of the interiors of the balls from B;. Whenever x does not belong
to this union, we have, similarly as in the proof of (i),

lim sup filw + ) + fi(z — h) — 2fi(x)
h0 17|

Let 0 < d; < 27 be such that

>1/C.

d; -
— >4 d;
TRPY
i=j+1
for every j and let f =) . d;f;. If + € E, we find the least j for which = does
not belong to the interior of any ball from B; and use the differentiability of

fi (i < j) at x to estimate

fle+h)+ fle—h)—2f(z)

lim sup
h—0 17|
. o file +h) + filz — h) = 2fi(x)
=1 d;
e ) 1Al

i=j+1
> dJ/C]—4ZdZ>O
i=j+1
Hence f is not Fréchet differentiable at x.

Lemma 2. FEvery infinite dimensional separable Banach space X has a sub-
set Z such that the balls B(z,6) (z € Z) cover X and

{qua y] N UzeZ B(Zv 1))
ly — |

lim sup

sx,ye X |ly—z|| > sp =0.
tim veX.ly-al 2 s}



Proof. Let z,, (n = 0,1,...) be a sequence dense in X. We let zy = x
and choose, by induction, a point z; € X such that ||z — z;|| < 6 and
dist(z,sp{20,..-,2k-1}) > 5. (This is where we use that X is infinitely
dimensional: Let 2* € X* be such that ||z*|| = 1, (a*, 2;) = 0 for i < k and
(x*,x) > 0. Choosing x € X with ||z|| = 1 such that (z*,z) > 5/6, we see
that z, = x4 +6x verifies dist(zx, sp {20, . - ., 2k-1}) > (*, zx) > 6(z*, x) > 5.)

Let p be a line in X and let n; < ny < ... be all indices for which
dist(z,,,p) < 1. We pick w; € p such that ||w; — z,,|| < 1 and prove that,
whenever i < 7 < k, then

dist(wg, [wi, wj]) > ||w; —w;l|. (1)

Indeed, if dist(wg, [w;, w;]) < ||w;—w;||, we have wy, = aw,;+ Pw; with |a] < 2
and |B] < 2. Hence dist(2,,,5P {20, - -+ 2n,-1}) < |20, — (20, + B2n,)|| <
|20, — will + ||| zn; — will + B[] 20; — w;|l <5, which contradicts the way in
which z,, has been defined.

We infer from (1) that any subset of the sequence wy, ws, ... having at
least n > 2 elements has diameter greater than 27!, Indeed, this is obviously
true for two element sets, since ||w; — wjl| > |2, — 2n,l| =2 > 2 if 7 # j.

The estimate follows therefore by induction, since (1) shows that adding the
element with the highest index multiplies the diameter by at least 2.

To finish the proof, assume for a while that m > 2, z,y € p, 2" 2 <
ly — z|| < 2™' and L([z,y] N U, B(z,1)) > 2m + 2. Then we would
infer from the estimate of the measure that the segment [z, y| would contain
a subset of the sequence wq,ws,... having at least m elements. But this
would imply that ||y — x| is at least the diameter of this set which is greater
than 2!, This contradiction shows that

ﬁ([m,y] N UzeZB(Z’ 1))

S (m+ 1)2—m+3’
|z — yl|

which proves the statement of the lemma.

Theorem 1. FEvery infinite dimensional separable Banach space X may be
decomposed into two sets U and V such that U is of linear measure zero on
every line and V' is a countable union of closed porous sets.

In particular, U is negligible in the sense of Aronszajn and there is a
Lipschitz real-valued function on X which is Fréchet non-differentiable at
every point of V.



Proof. Let Z be the set from Lemma 2 and let G be the union of open
balls with radius one centred at Z. For every n = 0,1,... let s, € (1,00)
be such that L([z,y] N G) < 27"||y — z|| whenever ||y — z|| > s,. Defining
G, = {z/(2"s,); z € G}, we observe that L([z,y] N G,) < 27"y — z||
whenever ||y — z|| > 27™. Let

Al

k=0n=~k

Whenever ||y — z| > 27%, we may estimate
L] n0) < 3 L] NG < 327y — 2l =24y — 2.
n=k —

Consequently, U is of linear measure zero on every segment. Moreover, the
complement V' of U is the union of the sets X \ |J.—, G,, which are clearly
closed and porous.

2. Strange difference between Fréchet differ-
entiability of Lipschitz functions and
of Lipschitz mappings

Even though we know that real-valued Lipschitz functions on Asplund spaces
possess Fréchet derivatives at some points (see [8]), it is still an open problem
if every finite (or countable) family of Lipschitz functions on such spaces (or
even only on a separable Hilbert space) possesses a common point of Fréchet
differentiability.

One of the facts behind the proof of the case of one function was the
observation that, if f is a real-valued Lipschitz function on a separable
Banach space X which is Gateaux differentiable at x and if, in addition,
f'(x) is a weak* strongly exposed point of the set of all f’(y) (where y runs
through those points of X at which f is Gateaux differentiable), then f
is Fréchet differentiable at x. (Recall that 2* € E* C X* is a weak* ex-
posed point of E* if there is e € X such that the diameters of the sets
{y* € E*; (y*,e) > (x*,e) — &} tend to zero as 6 N\, 0.) It was observed dur-
ing a discussion of differentiability problems between the first named author



and Joram Lindenstrauss that an analogy of this statement for more func-
tions (i.e., for mappings into R™) is false. Here we strengthen this observation
by showing that the following basic fact about differentiability of Lipschitz
functions (proved in [8]) becomes false even for Lipschitz mappings of an in-
finitely dimensional Hilbert space into finitely dimensional spaces: Whenever
f is a real-valued Lipschitz function on a separable Asplund space, then for
every weak* slice S of the set of all Gateaux derivatives of f (i.e., of the set
{f'(x); f is Gateaux differentiable at x}) there is a point x € X at which f
is Fréchet differentiable and f’(z) € S. (Recall that a weak* slice of a set
E* C X* is any non-empty set of the form {z* € E*; (x*,e) > c}, where
e € X and ¢ € R.) In this section we prove

Theorem 2. Let 1 < p < 0o and let n be a natural number greater than p.
Then there is a Lipschitz mapping f = (f1,..., fn) of €, to R"™ such that

n

> (fila).e;) =0 (2)

j=1
at every point x at which f is Fréchet differentiable, but which, at the same

time, is Gateaux differentiable at the origin and verifies

n

> (f(0),¢) = 1.

=1

In addition, there are constants 0 < ¢,C'" < oo such that f has, at every
x € L, the following properties.

(i) For every linear mapping T = (T1,...,T,) of {, to R"

lim Sup,_, ||f(y)*f|‘(;v)_;|(|T,yfz>|| >c )Z?:l <T]7 ej) )
(ii) liminf,_o > i (filw +tey) — fi(z)) >0, and

lim sup,_ 1 > (filw +tey) — fi(z)) < 1.
, , " , (r—1)/p
(i) [1//(@) = O) < € (1= Sjea (@), e5))
differentiable at x.

whenever f is Gateaux



We remark that, in particular, for the set S of all Gateaux derivatives
f'(x) such that >"  (f/(x),e;) > 0 there is no point z € X at which f is
Fréchet differentiable and f’(z) € S. Since S is a (weak*) slice of the set of all
Gateaux derivatives of f (in the space of linear operators from £, to R™), this
shows that the basic Fréchet differentiability result for real-valued functions
does not have a simple analogy for mappings into finitely dimensional spaces.
The difference between the higher dimensional and one dimensional ranges
is stressed by the fact that f is not Fréchet differentiable at the origin, even
though (ii) and (iii) imply that f'(0) is a (weak*) exposed point of S.

Another way how to view this theorem is to consider it as a construction
of a strange solution to the partial differential equation (2). Namely, an
immediate consequence of the Gauss-Green Theorem ([5, 4.5.6]) is that, if
we consider (2) as an equation for an unknown Lipschitz function f between
finitely dimensional spaces, the solution set will be the same independently
of whether we require its validity for almost all x or for all x at which f is
differentiable. However, our mapping shows that even in the simplest infinite
dimensional situation the notion of solution depends on whether we require
(2) for points of Fréchet or Gateaux differentiability.

We also remark that if n = 1 the validity of equation (2) at every point of
Fréchet differentiability implies that the function is constant. (This is true
in every Asplund space, see [8, Theorem 2.5].) So for 1 < p < 2 the theorem
gives an optimal result. However, in case of a Hilbert space we do not know
if such a mapping exists with n = 2. As far as we know, an example with
n = 2 could exist in every infinite dimensional Banach space.

We should also point out that the value of the main statement of this The-
orem may depend on time. It is possible that there exist nowhere Fréchet
differentiable Lipschitz mappings of ¢, into finite dimensional spaces. Once
such functions are discovered, one may just observe that they may be easily
modified to have the main properties stated in the theorem. However, ac-
cording to a (so far unpublished) result of the first named author, for every
Lipschitz mapping f of a space X with a uniformly rotund norm into a fi-
nite dimensional space Y there are points with an arbitrarily small error in
Fréchet differentiability. In other words, for every € > 0 there are x € X and
a continuous linear mapping 7" of X to Y such that

1f(z) = flz) = (T,z — )

lim sup T < e. (3)

Nevertheless, because of (i), the mapping f from our example has the prop-

10



erty that even the closed convex hull of the set of continuous linear mappings
T verifying (3) with € = ¢/2 does not contain all Gateaux derivatives of f.

We do not know if the construction of our mapping f can be modified to
strengthen the above discrepancy between the set of e-approximating linear
mappings and Gateaux derivatives to get, for a fixed € > 0, that Gateaux
differentiability of f at x and (3) with 7" = f'(x) imply (2). Another inter-
esting open question is whether a mapping with the main properties from
Theorem 2 can be everywhere Gateaux differentiable.

2.1. Preliminaries

Let 1 < p < o0, 1—1) + é =1 and let n > p be an integer. We decompose the
set N of all positive integers into infinitely many disjoint sets N = (J,~, Vi
such that Ny = {1,2,...,n} and all N; with i > 1 are infinite. Then we
put X; = (,(N;) and observe that {, = &2 X;, where & means the ¢, sum.
Further, let

Tm o Lp—= X,
Om @ L — OTX,
am . by = B2, 11X

denote the corresponding canonical projections. We also define oy = 0. The
symbol || - || is used for the norm in ¢, and (e;),j > 1 stands for the usual
basis of /,,.

If p: ¢, — Xois amap and v, z € {,, then ¢'(z;v) denotes the derivative
of ¢ at the point z in the direction v. In particular, the derivative of the
norm at the point z in the direction v is || - ||'(z;v). We will often use the
simple fact that —|jv|| < || - ||'(z;v) < ||v]|. We also define

Try'(z) = Y (W(z¢)),¢5),
j=1
where (e})j_, is the dual basis to (e;)}_;.
Let h : [0,400) — [0,+00) be the C'—function defined by

h(t) = 1 for te€[0,1]

= B2 2. for te(1,+00).
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Finally, let g : [0, +00) +— [0, +00) be another C'—function given by

o0 = ([ aeras)

v(t) = 0 for ¢€[0,1)U[3,+400)
= t—1 for t€]l,2)
= 3—t for te[2,3).

where

For convenience, all (easy to show) facts about these functions which will
be needed in the sequel are collected in the following lemma.

Lemma 3. The functions g and h are continuously differentiable on [0, c0)
and, for everyt > 0, verify

(i) W(t) <0,0<h(t) <1, h(t)=1ift <1, and h(t) — 0 as t — oo,

(ii) A6t < (p+ D)hi(t),

(iii) nh(t) +h'(t)t = (n —p)h(t),

(iv) h(t) + R (D[t < (p+ 1DA(?),

(v) (1) <0,0<g(t)<1,g9(t)=01ift>3, and g(t) =1ift <1, and
)

1

lg'(t)] < pge(t).

Let r,, and s,, be positive reals and let us define ¢, : £, — X as

1 T2 Om?Z ToZ
o) = Lozl o el o)
n T Sm Tm

Then we have the following lemma.

(vi

Lemma 4. The mappings ¢,, have the following properties.

@) llem(2)Il < B 7.

(i1) om(z) = 0 provided that ||myz|| > 3rm or ||omz| > 3sm.
(iii) 2= h(\\:?:u) g<n7:;zu> g(nﬁzn> <Try (2) < h(n:(:jn)
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(iv) [lh(z50)]| < 25 Trgl, (2)|1v] for v e X,

1
[ty (25 0)|| < B Im <HL_pTrg0;n(z)> ol forv e @' X, and

n Sm
1

I (o)l < P2 (Mol () ol for v € X,

Proof. (i) Since 0 < g < 1, we have

H7TOZH> lmozll T_mh(llﬂod!) Imoz]  p+1

Tm n n Tm Tm 0N

my

lem()]l < h(

where the last inequality follows from ((ii)) and ((i)) of Lemma 3.
(ii) Obvious since g(t) =0 if t > 3.
(iii) A direct calculation gives

1
o) = o1l (loml [t e (et
n T'm Sm T'm T'm T'm

The upper estimate is now obvious, since A’ < 0 and g < 1. The desired
lower estimate follows directly from (iii) of Lemma 3.
(iv) Let v € Xy and ||v]| = 1. Then

1 TTm#% Om~<
Izl = —g(” “) g<“ H>
L 'm Sm
X Hh(M) 7Tov—|—h’(||7702||) - (7T02 v) H
T'm Tm
< lg(””mz“) g(!IUmZH> [h(H?ToZ”> (mzu)‘ HWW
n T'm Sm 'm

Using (iv) of Lemma 3 and the already proven point (iii) of Lemma 4, this
can be estimated by

s 1g(llﬂm2|l> g(IIUmZH) h(llﬁo?«'ll)
n T'm Sm 'm

1
P+ Tr¢l (2).
b

<

n —
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Let v € @1<i<mX; and [|v|| = 1. Then
L mmzl] , (llmoz]]
ezl = 5 o(lya(1mel g
n Tm Tm m Sm
< Im g<||7TmZ||) h(||7ToZ||) oz g/(HUmZH) '
NSm T'm T'm T'm Sm
Using that 0 < g < 1 implies g < ¢'/%, applying Lemma 3(vi) and (ii), and
using the estimate of Tr ¢! (z) from (iii) of this Lemma, we infer that

g/<H0;mZH) |- I'(omz;v)

< T (mezﬂ) (p+ 1)1t (H?ToZH) - (HamzH)
NSm T'm Tm Sm
1
1) rm a
GO
no Sy \n—p
If v € X, and ||v]| = 1, we use the same arguments as in the preceding

case to estimate

O\ el I (rnzev)
Itz = o120 (120 ey (1 &
m m m m
1 OmZ IOV M2 T2
¢ 1y(lomst) (imel bt |
n Sm T'm T'm 'm
< 1
oon

1(||lomz 1 [ ||moz 1 ||z
gq(n H) (pﬂ)hq(r\ : H)pgq(!l H)
Sm T'm T'm

1

< WD (Lng )

n n—p

For each m > 1 we choose a maximal set E,, C X,, containing the origin
and such that ||z, — x5|| > 24r,, whenever 1,2, € E,, are different. Note
that the maximality means that for any z € X,, there is x € E,, such that
|z — z|| < 247r,. To every point x € E,, we assign infinitely many points
Y™ (z,1) € X, i > 0 such that

(O() y(m)<x’ 0) =,
(8) |y (z,i) — x| = 8rp,, and

() My (@, i) =y (2, j)|| = 8 whenever i # j.

We can obtain y™(z,4) by rearranging the points x + 8r,e; (j € N,,) into
a sequence. Let us denote, further, by (dgm))izo a countable dense subset of
iy X
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Lemma 5. Let m > 1.

(i) Every open ball in €, of radius r,, meets at most one of the supports of
the functions z +— @ (2 — y"™ (2,1) — dgm)) (x € Ep,i >0).

(ii) For any choice of real coefficients c(x,1) the function
bz) = D Y el ipm(z — 4™ w,i) — d)
2€Ey =0

is well-defined and continuously differentiable on €, with derivative
given by

V(z) = DY cla, i)l (z — y™ (i) — d™).

ze€b, =0

(iii) If the c(x,i) are bounded, then b is a bounded function with a bounded
uniformly continuous derivative.

(iv) Ifz € E,, andi >0, then b(z) = c(x,1)pm(z — y"™ (i) — dl(m)) for all
z € L, such that || T,z — y™ (x,1)|| < 4r,,.

) b(2) = b((m0 + omi1)(2))-

(vi) [[b(z)]| < B v, sup {|e(z,i)]; @ € Ep,i > 0},
) If c(z,i) > 0 for all x € E,, and i > 0, then Trt/(z) > 0 for all z € £,,.
)

If0 < e(x,i) <1 for all x € E,, and i > 0, then
V(0| < 22 Teb(2) o] forv € Xo,

1
[0 (z;0)| < 22t rm (#Tr b’(z)> || forve @' X;, and

n Sm

Jun

V(50| < 22 (5Tl () ol forv € X,

n

Proof. Observing that

70 (5™ () + d{™)
= ("™ (u, 7)

whenever (u,7) # (v, j), we deduce (i)—(iv) immediately from Lemma 4(ii).

T (™ (v, §) + d™) |
y ™ (0, §)]| > 8y,
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The statement (v) follows from the definition of the mappings ¢,, and
(vi) from (i) and from Lemma 4(i).

Finally, using (i) once more, we deduce (vii) from Lemma 4(iii) and (viii)
from Lemma 4(iv), where the only additional fact we need to observe is that
c(x,1) < (c(x,4))Y9.

2.2. The construction

In the preliminary part we have worked for each m > 1 separately with so
far free parameters r,, and s,,. Here we recursively choose their particular
values; these will be defined together with mappings G,, : £, — Xy (m > 0)
and by, : £, — Xy (m > 1); to determine them, we will also need recursively
defined real coefficients c¢(™ (x,i) (m > 1, 2 € E,,, i > 0).

We start by choosing the starting values:

(RO) Go(2) =0 for all z € £, 1, = s, = 1, and ™ (z,0) = 0 for all m > 1
and x € E,,.

If ri,...,7n_1, and sq,...,S,,_1 have been already fixed, and if G,,_; has
been defined in such a way that it has a uniformly continuous derivative, we
choose the real parameter s, to verify

(R1) [1G}—1(21) = G,

(2] €27t whenever ||z — 23| < 65,

Then we choose 7, small enough to satisfy the following two conditions:
(R2) 7, <27 2 min{s,,,71,...,7m_1}, and

Tm

(R3) h (3—m) < 9~ (mt1),

Once 7, and s,, have been fixed, the mappings ,, are fixed as well and we
may use them in our final bunch of definitions:

(R4) ™ (z,i)=1-2""—Tr G, _,(d™) for z € E,, and i > 1,

(R5) bun(2) = S ep, S0 €™ (@, 0)pm (2 — y™ (2,4) — d™), and
(R6) Gn(2) = Groe1(2) 4 b (2).

16



We observe that this construction does not stop, since, once we know that
G.n—1 has a bounded uniformly continuous derivative (which we surely know
if m = 1), then we first use (R4) to infer that ¢™(z,4) are bounded, deduce
from Lemma 5(iii) that b,, has a bounded uniformly continuous derivative,
and finally use (R6) to conclude that G, has a bounded uniformly continuous
derivative as well.

2.3. Further properties

A simple combination of (R1) and Lemma 5(v) gives
Lemma 6. Whenever ||(mo + 0m)(21 — 22)|| < 684, then
() 1Gh1(21) = Gl i ()| < 270" D0, and

(i) |Tr Gl _(z1) — Tr G! _(z9)] < 27 (m+D),

Lemma 7. For every z € {, the sequence Tr G}, (z) is non-decreasing and
verifies 0 < Tr G (2) < 1—2"M*D " In particular, 0 < ™ (2,4) < 1—27™.

Proof. We prove the Lemma by induction with respect to m; the mono-
tonicity statement is considered as the inequality TrG! (z) > TrG,_,(2).
Assume that m > 1 and that 0 < TrG),_;(w) < 1 —27™ for every w € ¢,,.

(This is clearly true if m = 1.) Since c(™(x,i) = 1 — 2™ — Tr G;n_l(dl(-m))
for i > 1 and ¢™(z,0) = 0, we immediately infer that

0< c(m)(x,i) <1-2"™,

Thus Lemma 5(vii) shows that TrG.,(z) > TrG!,_,(z) and hence also that
Tr G, (z) > 0.

To finish the proof of the only remaining statement, namely of the inequal-
ity TrG! (2) < 1 — 27" we may assume that Tr G/, (2) > TrG’,_,(2).
Then Lemma 5(i) and (ii) imply that there are z € E,,, and ¢ > 0 such that

Tr Glm(z) =Tr Glm_1(Z) + C(m)(l’, i)Tr go:n(z — y(m)(l’, l) _ dZ(Tfl))7

and ™ (x,9)Tr¢! (2 — y"™(z,4) — dl(m)) # 0; because of Lemma 4(ii) the
latter implies that ||z — omd ™| < 3.
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If we now assume also that ||mgz — Wodgm)H < 38, We get
(7o + 0m) (2 = d™)I| < 5.
Hence Lemma 6(ii) gives
(T Gooa(2) = Tr Gy (d™)] < 270740,
Since ¢™(x,4) > 0 and Tr¢!, < 1 (see (iii) of Lemma 4), we have

TG (2) = TG y(2) + ™ (a,i)Tr ol (2 — y™ (x,4) — d'™)

< TG () + ")
= 12 (TG () = TGl (A7)
< 1- 2—(m+1)'

In the remaining case when ||mpz — Wodgm)H > 38, we use Lemma 4(iii)
and the fact that ™ (x, i) <1 to infer that

TrG(2) = TGy (2) + ™ (a,i)Tr ¢l (2 — y™ (x,4) — d'™)

)
< 1_2—m+h<||7foz mod; H)

T'm

< 1-2"4h (33—’”) <1- g (mty)
Tm

where we also used that h is non-increasing and (R3).

Now we are ready to define (almost) the mapping we need by putting

G(2) = lim Gu(2) = > bi(2).

The limit exists because the estimate of ¢™(x,7) in Lemma 7 and Lemma
5(vi) imply that ||by,(2)|| < Zr,, and because (R2) shows that > o 1
converges.

Lemma 8. Whenever m = 1,2,... and w € {p, then

(1) (G = Gm)(w)]| < 4rmsa,
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(i) [|Gm(w +u) = Gu(w) = (G (w), w|| < 27 [[ul] for |ul| < 65pi1, and
(ili) [|3(Gm(v) + Gu(w)) — Gu(z(v + w))|| < 27™||v — wl|| provided that

|lv —wl|| < 6Spi1-

Proof. (i) The estimate ||bx| < p+1rk mentioned above, the obvious inequal-
ity 221 <2, and (R2) imply

G -Gl < 3 @l <22 S 7y < A

k=m+1 k=m+1

(ii) Using the mean value estimate and (R1), we get

|G + 1) — G (w) — (G, (w), w)|
< sup{|(G),(w +tu) — G, (w),u)||; 0 <t <1}
< 2.

(iii) Using (ii) with v = v — w and with u = %(v +w) —w =

(U - w)7
we get

o=

15(Gm(v) + Gm(w)) = G (5(v + w))|
< 3(Gun(v) = Gu(w) - < m(w), v —w))]
G (5(v + w)) = G (w) = (G, (w), 3 (v — w))|

< 27w — w||.

Lemma 9. For every z € {,,

(i) limp,o SUP { ||G(z+u)—G|(|z)“—<Gm(z),u>H; |u| = 5m+1} =0,
(i) limym o ‘G<Z+Sglj*f"<z (G (2 ] =0 if u € £, with ||ul| =1,

Sm 777

(i) T oo 37, <M e’f> = limy oo Tr G, (2),
(iv) ||G'(2)|| <liminf,, . ||GL,(2)|] if G is Gateaux differentiable at z, and
(v) limy, oo [|G'(2) — G (2)]] = 0 if G is Fréchet differentiable at z.
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Proof. We use Lemma 8(ii) and (i) to estimate

1G(z +u) = G(z) = (G(2), )| < [|Gm(z + 1) = Gm(2) = (G,(2), u)]
+ (G = Gn)(z+u)l
+ (G = Gm)(2)l
< 27" ||| + 871

The first statement now follows by dividing by ||u|| = s,,41 and observing
that (R2) implies that lim,, ..o mi1/Sme1 = 0.

The statement (ii) is just a special case of (i). To prove (iii), we use (ii)
to infer that

lim

m—00

zn:<G(z+smej) —G(2) _o,

Sm

: e]*-> —TrG,(2)

=1

and note that Lemma 7 implies that the limit lim,, ., Tr G}, (z) exists.
To prove (iv), if suffices to note that if G is Gateaux differentiable at z
then (i) implies that (G'(z), u) = lim,,_.«(G},(2), u) for every u € £,,.
Finally, we observe that

lull=sm-+1 ]
- |G(z +u) = G(z) = (G'(2),u)||
i ||u||=s2+1 { [l } '

Since we proved that the first supremum on the right hand side tends to zero
as m tends to infinity, and since the second supremum tends to zero if G is
Fréchet differentiable at z, this proves (v).

Lemma 10. There is a constant 0 < ¢ < 5- such that, whenever z € £, and
T is a continuous linear mapping of £, to Xy, then

1G(y) = G(z) = T,y = 2)||

lim sup > 2¢(1— lim Tr G, (2)).
y—z ly — 2| m—so0
Consequently,
G(y) — G(z) — (T,y — =
limsup “ (y) (Z) < Y Z>H > 0’1 . Z<T€ja6;> )
i Iy — 2]
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Proof. We prove that the statement holds with ¢ =
us assume first that for some z and T

i sup 1G(0) = G() = (T = 2)]

u— lu = =]

1 .
95, - Lo this end, let

< cl,

where 0 = 1 — lim,, .o, Tr G, (2).
Noting that clearly § > 0, we find m so large that § > 27""7(n + 1), and

1G(w) = G(2) = (T u = 2)|| < cBfju — 2|

whenever ||u — z|| < 37r,.
We choose = € E,,, and i > 1 having the properties that ||m,,z—z| < 24r,,

and |[(mo + o)z — dgm)H < rm. We intend to estimate the contribution of

the summand
™ (@, 1) o (2 — y™ (x,0) — d™)

to the value of the function G. Since the sequence Tr G/, (2) is non-decreasing,
we have Tr G/, _,(z) <1 —6. Since

(o + o) (2 = d"™)| = (Mo + o)z = di™|| < i < s
(where the last inequality comes from (R2)), we infer from Lemma 6(ii) that
(T Gla(2) = Tr Gy (d7) < 27040,
Hence the coefficient c¢(™ (x,7) can be estimated from below

(i) = 1-27"—Te G, _(d™)>1-27" TG _ (z) — 2"
> 1—2m_2 ) _149=9_9 ™ _2 (Mt > g/9

Let y1,y2 € X,,, be such that

Yy +y2) =y"™(z,i)  and 1 — 12|l = 67m,

and let d € Xy be any vector with ||d|| = r,,. Then we put, for j = 1,2,

wj=d+d™ +y; + 0™z,
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and estimate

lu; — 2| = |ld+d"™ +y; — (w0 + O + Tm) 2|
< ldlf + (A = (mo + o) 2| + lly; — v (,
+ g™ (2,0) — || + ||z — Tmz]]

IN

Since ||Tnu; —y™ (@

377,

)| =y — v (z,4)|| = 3r,,, we have

oy — y ™ (z,i) —d™) = 0.

Using 5(iv), we infer that

bin(uz) = ™

(2, 1) om(u; — y"™ (2, 1) — d™) = 0.

Using 5(iv) once more, we get

15m (3 (1 + u2))[| =

>

™ (@, i)l pm(d)l| = ™ (x, )3l mo(d)

0
2n 2n ! 'm:

Noting that Lemma 8(iii) gives

15 (Gm—1(u1) 4+ Goi(uz)) —

< 27wy — || < 27, < SQrer,

and that Lemma 8(i) and (R2) imply

(G = Gu)(W)|| < 4rms1 <2777 < 1557m,

we conclude that

15(G(ur) + G(ug)) — G(5 (Ul + ug))|
> |15 (b (u1) + b (u2)) = b (3 (w1 + u2)) ||
— [15(Gm-1(u1) + Gm1(u2)) = Groo1 (5 (ur + uz))]]
2)

—%H(G G)(U1)|I—§|I( — Gn)(u

0 A
> 5-Tm — — 2 = -Tm-

8n

22

Grm—1(3(ur + ua))

i)l

d(m)

7
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On the other hand, we also have

13(G(wr) + G(uz)) — G(5(w1 + w2))|
< 3lG(uw) = G(2) = (T, ur = 2)[| + 51| G(u2) — G(2) — (T, uz — 2)]|
G (5(ur +u2)) = G(2) = (T, 5(ur + up) — 2}
< %QCQHul — z|| 4+ $cBlua — 2| + B3 (ur + up) — 2|| < T4chry,

= Erma

which is a contradiction proving the first statement of the Lemma.
To prove the second statement, we observe that the inequality

oo

limsup ||G(y) — G(Z) B <T7y B Z)” < 0’1 . Z<T€jae;>

y—z ||y - Z||

J=1

and Lemma 9(iii) together with nc < 3 would imply that

— lim TrG),(2)| < 3|1 — Z<T€j’ %)
o m—o0o o
But then
‘ Z Tej,ef)| < ‘1— lim Tr G, (2)| + Z Tej,ef) — lim TrG), (2)
< ‘1 — lim TrG,( Z Tej, ;)
m—o00 o

which would give

lim sup IGty) = G(z) = Ty = 2)] <2c¢(1— lim Tr@G, (2)),

y—> ly — =l m—o0

contradicting thus the already established first part of the Lemma.

Lemma 11. There is a constant 0 < C' < 0o such that for all z,v € £,

G (2 0)]| < C (T Gl(2))7 0]l

In particular, the function G is Lipschitz.
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Proof. From Lemma 7 we see that 0 < Tr G/, (z) < 1 and that the assump-
tions of Lemma 5(viii) are satisfied with the constants ¢®)(z,4). Hence

167, (2; V) <

Tr by (2)]|v]| for v € Xo,

1
1) 7 7
p+ ) Im ( n Tr by, (2) )q |v|| for v € @] X;, and
Sm \ M —
n

[ (z:0)]| < o+ 1) (

n

bz o)) <

1
q

Tr b} (2 )) || for v € X.
n—p

Using also that b},(z;0®v) = 0 (see Lemma 5(v)) and the inequalities
Trb,(2) < TrG! () if k <mand Tr G/ (2) < (TrG? (2)'/9, we estimate

IGL (o)l < S bz o)l = Y 1 (2: mov + op + mp) |
k=1 k=1
< Sz mov)l +Z 185,(2; o0)]| +Z 166, (25 mx0) |
k=1 k=1 k=1
m n-+1
< S T Teb(2) vl
k=1 p
1
- p(p—l—l) T'm / a
+ ; PR (n _pTrbk(z) |lowv]
“pp+1) om0\
Trb
+Z — TG ) el
1
< 2 oma ()|
n—p
pip+1) ([ n ) i =
TrG —
PR () ey
1 1
p(p+1) m n q m P
- (Zn_pTrb;<z>> (ZHWH”)
k=1 k=1
< O(Tr & (2)) o],
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where

<

1
o="tL pet]) ( ! ) (1+2m:—m>,
n—p n n—p ~ Sm
which is finite because of (R2).
Finally, to prove that G is Lipschitz, we note that our estimate of the
derivative implies that ||G,,(uv) — G, (V)| < Cllu — v|| (u,v € £,), and take
the limit as m tends to infinity .

Lemma 12. G'(0) = 0.

Proof. Recalling that, for each k& > 1, the origin belongs to Ej, and that
y*(0,0) = 0 and ¢*(0,0) = 0, we infer from 5(iv) that b(z) = 0 whenever
|mez]] < 4rg. In particular, G,,(2) = > ,_, bk(z) = 0 if ||z|| < 4r,, and
be(2) = 0if 2 € B X

Let v € @2, X;. Then the above discussion shows that

G(tv) = G(0) _ Gu(tv) = Gun(0) i bi(tv) — by, (0)

t N t t

=0

k=m+1

if |¢] is so small that ||tv|| < 47,,. So, taking the limit ¢ — 0, we get that
G'(0;v) = 0 for every v € @&, X; and every m > 0. Since the vectors v of
this type are dense in ¢, and since the function G is Lipschitz we conclude
that G'(0) = 0.

2.4. Proof of Theorem 2

We prove that the statement of the Theorem holds with
f = %71’0 — G

Because of Lemma 11, the mapping f is Lipschitz. Obviously, the points of
(any kind of) differentiability of f and G coincide. In particular, because
G'(0) = 0 according to Lemma 12, f is Gateaux differentiable at the origin
and Tr f/(0) = 1. However, if z is a point of Fréchet differentiability of the
function f, we deduce from Lemma 10 that lim,, .., TrG! (z) = 1 and from
Lemma 9(iii) that Tr G’(z) = 1; this shows that Tr f’(z) = 0.

The stronger statements of the Theorem follow similarly easily: (i) from
the second statement of Lemma 10, (ii) from Lemma 7 and Lemma 9(iii),
and (iii) from Lemma 11 and Lemma 9(iii) and (iv).
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