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Chapter One

Introduction

The notion of a derivative is one of the main tools used in analyzing various types
of functions. For vector-valued functions there are two main versions of derivatives:
Gateaux (or weak) derivatives and Fréchet (or strong) derivatives. For a function f from
a Banach space X into a Banach space Y the Gateaux derivative at a point zg € X is
by definition a bounded linear operator 7': X — Y such that for every u € X,

lim flxo +tu) — f(zo)

lim p = Tu. (1.1)

The operator 7' is called the Fréchet derivative of f at xg if it is a Gateaux derivative
of f at xy and the limit in (1.1) holds uniformly in u in the unit ball (or unit sphere)
in X. An alternative way to state the definition is to require that

fwo +u) = f(x0) + Tu + o(||ul) as [Ju]| — 0.

Thus 7" defines the natural linear approximation of f in a neighborhood of the point x.
Sometimes 7' is called the first variation of f at the point z.

Clearly, for both notions of derivatives we have only to require that f be defined in
a neighborhood of x.

The existence of a derivative of a function f at a point z is not obvious. The ques-
tion of existence of a derivative for functions from R to R was the subject of research
and much discussion among mathematicians for a long time, mainly in the nineteenth
century. If f: R — R has a derivative at z( then it must be continuous at z¢. While
it is obvious how to construct a continuous function f: R — R which fails to have
a derivative at a given point, the problem of finding such a function which is nowhere
differentiable is not easy. The first to do this was the Czech mathematician Bernard
Bolzano in an unpublished manuscript about 1820. He did not supply a full proof that
his function had indeed the desired properties. Later, around 1850, Bernhard Riemann
mentioned in passing such an example. It was found out later that his example was
not correct. The first one who published such an example with a valid proof was Karl
Weierstrass in 1875. The first general result on existence of derivatives for functions
f:+ R — R was found by Henri Lebesgue in his thesis (around 1900). He proved that
a monotone function f: R — R is differentiable almost everywhere. As a conse-
quence it follows that every Lipschitz function f: R — R, that is, a function which
satisfies

|f(s) = f(t)] < Cls — 1|
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for some constant C' and every s,t € R, has a derivative a.e. This result is sharp in
the sense that for every A C R of measure zero there is a Lipschitz (even monotone)
function f: R — R which fails to have a derivative at any point of A.

Lebesgue’s result was extended to Lipschitz functions f: R® — R by Hans
Rademacher, who showed that in this case [ is also differentiable a.e. However, this
result is not as sharp as Lebesgue’s: there are planar sets of measure zero that con-
tain points of differentiability of all Lipschitz functions f: R?> — R. This can be
seen by detailed inspection of our arguments in Chapter 12 (more details are in [39]).
Questions related to sharpness of Rademacher’s theorem have recently received con-
siderable attention. See, for example, [2] or [15]. We do not cover this development
here since its main interest and deepest results are finite dimensional, whereas our aim
is to contribute to the understanding of the infinite dimensional situation.

The concept of a Lipschitz function makes sense for functions between metric
spaces. Consequently, this gives rise to the study of derivatives of Lipschitz functions
between Banach spaces X and Y. It is easy to see that in view of the compactness of
balls in finite dimensional Banach spaces both concepts of a derivative, defined above,
coincide if dim X < oo and f is Lipschitz. However, if dim X = oo easy examples
show that there is a big difference between Gateaux and Fréchet differentiability even
for simple Lipschitz functions.

In the formulation of Lebesgue’s theorem there appears the notion of a.e. (almost
everywhere). If we consider infinite dimensional spaces and want to extend Lebesgue’s
theorem to functions on them, we have first to extend the notion of a.e. to such spaces.
In other words, we have to define in a reasonable way a family of negligible sets on
such spaces. (These sets are also often called exceptional or null.) The negligible sets
should form a proper o-ideal of subsets of the given space X, that is, be closed under
subsets and countable unions, and should not contain all subsets of X. Since sets that
are involved in differentiability problems are Borel, we can equivalently consider o-
ideals of Borel subsets of X, that is, families of Borel sets, closed under taking Borel
subsets and countable unions. It turns out that this can be done in several nonequivalent
ways (in our study below we were led to an infinite family of such o-ideals). Thus the
study of derivatives of functions defined on Banach spaces leads in a natural way to
questions of descriptive set theory.

In the study of differentiation of Lipschitz functions on Banach spaces, one obstacle
has been apparent from the outset. It was recognized already in 1930. The isometry
t — 1jo,4 (the indicator function of the interval [0, ¢]) from the unit interval to L, [0, 1]
does not have a Gateaux derivative at a single point. The class of Banach spaces where
this pathology does not appear was singled out already in the 1930s and characterized
in various ways. The “good” Banach spaces (i.e., spaces X so that Lipschitz maps from
R to X have a derivative a.e.) are now called spaces with the Radon-Nikodym property
(or RNP spaces). The reason for this terminology is that one of their characterizations
is that a version of the Radon-Nikodym theorem holds for measure with values in them.
A detailed study of this class of spaces is presented in the books [4], [9], and [14]. All
separable conjugate (in particular reflexive) spaces are RNP spaces. As we have just
noted, this class does not include Banach spaces having L]0, 1] as a subspace. A
similar easy argument shows that an RNP space cannot contain ¢ as a subspace. More
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sophisticated arguments are needed to show that there are separable Banach spaces with
the RNP which are not subspaces of separable conjugate spaces or that there are spaces
which fail to have the RNP but do not contain subspaces isomorphic to L1 [0, 1] or ¢g.
Such examples are presented in detail in [4].

The theorem of Lebesgue can be extended to Gateaux differentiability of Lipschitz
functions from an open subset of a separable Banach space into Banach spaces with the
RNP. This was done by various authors independently in the 1970s by using different
o-ideals of negligible sets. The proofs are not difficult, and again all the details may be
found in [4]. The situation concerning the existence of Gateaux derivatives is at present
quite satisfactory. On the other hand, the question of existence of Fréchet derivatives
seems to be deep and our current knowledge concerning it is rather incomplete. This
book is devoted to the study of this topic. Most of it consists of new material. We also
recall the known results concerning this question and mention several of the problems
which are still open. The proofs of most known results in this direction are at present
quite difficult. It is not clear to us whether they can be considerably simplified. We
present the proofs of the main results with all details and often accompany them with
some words of motivation. Some examples we present seem to indicate that the fault
in the difficulty lies mainly in the nature of things.

In dealing with Fréchet differentiability it turns out quite soon that we have to re-
strict the Banach spaces that can serve as domain spaces. The function x — ||z|
from X to the reals is obviously continuous and convex and thus Lipschitz. If X = ¢4
this function is easily seen not to be Fréchet differentiable at a single point. A simi-
lar situation may occur whenever X is separable but X* is not. A separable Banach
space X is called an Asplund space if X ™ is again separable. The reason for this ter-
minology is that Asplund was the first to prove that in such spaces real-valued convex
and continuous functions have many points of Fréchet differentiability. “Many points”
means here a set whose complement is a set of the first category (i.e., small in the sense
of category and not in general in the sense of measure). This shows again why the
study of Fréchet differentiability is strongly connected to descriptive set theory. Thus
our real subject of study in this book is the existence of Fréchet derivatives of Lipschitz
functions from X to Y, where X is an Asplund space and Y has the RNP.

Perhaps the best known open question about differentiability of Lipschitz mappings
is whether every countable collection of real-valued Lipschitz functions on an Asplund
space has a common point of Fréchet differentiability.

Optimistic conjectures would assert Fréchet differentiability of Lipschitz functions
almost everywhere with respect to a suitable proper o-ideal of exceptional sets (or
null sets). Based on what we currently know (including the results proved here), an
optimistic differentiability conjecture may be stated in the following way.

Conjecture. In every Asplund space X there is a nontrivial notion of exceptional sets
such that, for every locally Lipschitz map f of an open subset G C X into a Banach
space Y having the RNP:

(C1) f is Gateaux differentiable almost everywhere in G.
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(C2) If S C G is a set with null complement such that f is Gateaux differentiable at
every point of S, then Lip(f) = sup,cg || f'(x)].

(C3) If the set of Giteaux derivatives of f attained on some E C G is norm separable,
then f is Fréchet differentiable at almost every point of E.

There is very little evidence for validity of this Conjecture in the generality given
above. On the positive side it holds if Y = R and, as we shall see in Chapter 6, it also
holds for some infinite dimensional spaces X. On the negative side, it is unknown even
whether every three real-valued Lipschitz functions on a Hilbert space have a common
point of Fréchet differentiability. (The fact that every two real-valued Lipschitz func-
tions on a Hilbert space have a common point of Fréchet differentiability is one of the
new results we prove here.) Moreover, as far as we know, the Conjecture fails with any
known nontrivial o-ideal of subsets of infinite dimensional Hilbert spaces.

In any detailed study of Fréchet differentiability one immediately encounters the
notion of porous sets (and of o-porous sets that are their countable unions). We will
give their usual definition later, since at this moment the only relevant fact is that a set
E C X is porous if an only if the function x — dist(x, E') is Fréchet nondifferentiable
at any point of F. It follows that porous sets have to belong to the o-ideal hoped
for in the above Conjecture. Of course, it also has to contain the sets of Gateaux
nondifferentiability of Lipschitz maps to RNP spaces. Denoting just for the purpose of
this discussion by Z the o-ideal of subset of X generated by the porous sets and sets
of Gateaux nondifferentiability of Lipschitz maps from X into RNP spaces, one may
hope that the Conjecture holds with exceptional sets being defined as elements of Z.
Both subproblems of this variant of the Conjecture are open: it is unknown whether it
holds with these exceptional sets, and it is unknown whether 7 is nontrivial.

A weaker variant of the Conjecture than the one at which we arrived above is in
fact true. For the I'-null sets (which will be defined in Chapter 5) we show that (C1)
and (C2) hold, and that (C3) holds for the given space X if and only if every porous
subset in X is I'-null. This result coming from [28] was the first showing that the
problem of smallness of porous sets is related to the problem of existence of Fréchet
differentiability points of Lipschitz functions. One of the contributions of this text is to
bring better understanding of this relation.

The statement (C2) is a weak form of the mean value estimate. Although it is stated
for vector-valued functions, it can be equivalently asked only for real-valued functions
(as the general case follows by considering z* o f for a suitable z* € X*). One
can argue that without the validity of this statement a differentiability result would not
be very useful. For vector-valued functions there is, however, a stronger mean value
estimate, the one that one would obtain by estimating in the Gauss-Green divergence
theorem the integral of the divergence by its supremum. We will explain this concept,
which we call a multidimensional mean value estimate, in detail in the last section of
Chapter 2. The main results of this book give a fairly complete answer to the question
under what conditions all Lipschitz mapping of X to finite dimensional spaces not only
possess points of Fréchet differentiability, but possess so many of them that even the
multidimensional mean value estimate holds. It turns out that this property is much
stronger that mere existence of points of Fréchet differentiability: for example, for



INTRODUCTION 5

mappings on Hilbert spaces it holds if the target is two-dimensional, but fails if it is
three-dimensional.

We now describe some of the contents of this book in more detail. Every chapter
starts with a brief information about its content and basic relation to results proved else-
where. In most cases this is followed by an introductory section, which may also state
the main results and prove their most important corollaries. However, some chapters
contain rather diverse sets of results, in which case their statements are often deferred
to the section in which they are proved. The key notions and notation are introduced at
the end of this Introduction; more specialized notions and notation are given only when
they are needed. The index and index of notation at the end should help the reader to
find the definitions quickly.

The main point of the starting chapters is to revise some basic notions and results,
although they also contain new results or concepts. Proofs that are well covered in the
main reference [4] are not repeated here.

Chapter 2 recalls the notion of the Radon-Nikodym property and main results
on Giteaux differentiability of Lipschitz functions and related notions of null sets.
Throughout the text, we will be interested not only in mere existence of points of
Fréchet differentiability, but also, and often more important, in validity of the mean
value estimates. We therefore explain this concept here in some detail. In particular,
we spend some time on explaining the meaning of multidimensional mean value esti-
mates, as this seems to be the concept behind nearly all positive results as well as the
main counterexamples.

In Chapter 3 we meet some of the most basic concepts that we will use in the
rest of the book. The existence of a Fréchet smooth equivalent norm on a Banach
space with separable dual is of such fundamental importance that we prove it here
even though it is treated in [4] as well. In separable Banach spaces with nonseparable
dual we construct an equivalent norm which not only is rough in the usual sense, but
has roughness directions inside every finite codimensional subspace (and even inside
every subspace for which the quotient has separable dual). We also establish here the
basic relations between porosity and differentiability, many of which will be further
developed in the following text. Some of our finer results are deeply ingrained in
descriptive theoretical complexity of sets related to differentiability. We therefore show
here also that the set of points of Fréchet differentiability of maps between Banach
spaces is of type F;s. In this book we normally assume that the Banach spaces we work
with are separable (although we sometimes remark what happens in the nonseparable
situation). The last section of this chapter justifies these assumptions: it describes
how one can show that many differentiability type results hold in nonseparable spaces
provided they hold in separable ones.

In Chapter 4 we treat results on e-Fréchet differentiability of Lipschitz functions in
asymptotically smooth spaces. In our context, these results are highly exceptional in
the sense that they are the only differentiability results in which we do not prove that
the multidimensional version of the mean value estimate holds; in fact we will show
later that it may be false. The chapter, however, is not isolated from the others: some
of the concepts and techniques introduced here will be used in what follows.

Chapter 5 introduces the notions of I'- and I',,-null sets. The former is key for the
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strongest known general Fréchet differentiability results in Banach spaces; the latter
presents a new, more refined concept. The reason for these notions comes from an (im-
precise) observation that differentiability problems are governed by measure in finite
dimension, but by Baire category when it comes to behavior at infinity. I',,-null sets are
thus defined as those (Borel) sets that are null on residually many n-dimensional sur-
faces; to define I'-null sets we use the same idea with n = oco. The results connecting
I'- and T",,-null sets will later lead to finding a new class of spaces for which the strong
Fréchet differentiability result holds.

The results of Chapter 6 are based on the already mentioned simple but important
observation that for the above Conjecture to hold, porous sets have to be negligible.
We show here that for I'-null sets the converse is also true: the Conjecture holds (for
the given space X)) with I"-null sets provided all sets porous in X are I"-null. In the
proof we meet for the first time the concept of regular differentiability. It was observed
a long time ago that if f is Fréchet differentiable at x, then for any ¢ > 0 and any
direction u, f(y + tu) — f(y) is well approximated by ¢ f/(z)(u) provided ¢ is small
and ||y —x|| < ct. (This observation was crucial, for example, in Zahorski’s deep study
[47] of derivatives of real-valued functions of one real variable.) The validity of this
observation or of its variants is called regular (Fréchet) differentiability. In general,
it is weaker than Fréchet differentiability. From this moment on, proofs of Fréchet
differentiability become two-stage: we show first that the function is, at a particular
point, regularly differentiable, and only then proceed to the proof of differentiability.
In this chapter the first stage is based on the relatively simple result that the set of
points of irregular differentiability is o-porous. In what follows, we will have to use
considerably more sophisticated methods to handle this stage. Much of the material in
this chapter follows ideas from [28], but the study of spaces in which porous sets are
I"-null is based on new results connecting I'- and I';,-null sets that we will show later
(in Chapter 10).

Chapters 7—14 contain our main new results. The first three contain new, sometimes
technical, methods on which these results are based.

To explain the direction we have taken, we recall one of the facts that is in the
background of the proofs of existing general Fréchet differentiability results in Banach
spaces: for real-valued Lipschitz functions on spaces with smooth norms, attainment of
the (local) Lipschitz constant by some directional derivative f'(x;u), where ||u|| = 1,
implies Fréchet differentiability of f at . In this form, this idea was used in [38] to
prove that everywhere Gateaux differentiable Lipschitz functions on Asplund spaces
have points of Fréchet differentiability. Fitzpatrick [18] replaced attainment of the Lip-
schitz constant by attainment of what he called a modified version of the local Lipschitz
constant, which is related to the notion of regularity mentioned above, and applied it to
the problem of Fréchet differentiability of distance functions. The first Fréchet differ-
entiability result for Lipschitz functions in [39] replaced the attainment of the Lipschitz
constant by the requirement that the function (z,u) — f’(x;u), perturbed in a suit-
able way, attains its maximum on a suitable set of pairs (z, ). These perturbations
are similar to those used in the proof of the Bishop-Phelps theorem. One of the contri-
butions of the present work is the recognition that this similarity can be carried much
farther, to the use of a variational principle of Ekeland’s type (see [16]). We therefore
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devote Chapter 7 to the study in some detail of such principles, in particular, of smooth
variational principles of the type found in [7]. We describe these principles as infinite
two-player games, which allows some unusual applications later. The material of this
chapter should be relevant to other areas of nonlinear analysis, and readers interested
in such applications may find it useful that the chapter can be read independently of the
others.

As we have already mentioned in description of Chapter 4, asymptotic smoothness
of the norm can be successfully used to prove a weaker form of differentiability. We
intend to extend this idea to showing that higher order asymptotic smoothness of the
norm implies existence of common points of differentiability of more functions. In
Chapter 8 we study general forms of such smoothness assumptions, which we make
on bump functions rather than on norms. (This is more a matter of technical conve-
nience than a serious generalization, and so in the following description of results we
will speak only about asymptotic smoothness of norms.) Unlike ordinary smoothness,
asymptotic smoothness allows arbitrary moduli, and one of the main contributions of
our work is in isolating the “right” modulus of asymptotic uniform smoothness to guar-
antee existence of many common points of Fréchet differentiability of n real-valued
Lipschitz functions, namely, o(t" log™ ' (1/t)).

Chapter 9, as its title “Preliminaries to main results” indicates, gives a number of
results and notions that will be needed in the sequel. In particular, it treats the impor-
tant notion of regular differentiability in some detail and proves inequalities controlling
the increment of functions by the integral of their derivatives. Another very important
technical tool introduced here describes a particular deformation of n-dimensional sur-
faces. The idea is to deform a flat surface passing through a point « (along which we
imagine that a certain function f is almost affine) to a surface passing through a point
witnessing that f is not Fréchet differentiable at . This is done in such a way that cer-
tain “energy” associated to surfaces increases less than the “energy” of the function f
along the surface, which is precisely what enables the use of the variational principle
to conclude that f is in fact Fréchet differentiable at x.

The ideal goal of Chapter 10 would be to show that in spaces with modulus of
asymptotic uniform smoothness o(t" log™ " (1/t)) porous sets are I',,-null. We prove
that this is the case for n = 1, 2, but for n > 3 we were unable to decide whether this
holds in finite dimensional spaces. Nevertheless, we decompose every porous set in
such a space into a union of its “finite dimensional” part (which is, for example, Haar
null) and of a set porous “at infinity.” We show that the latter set is I',,-null. In fact, we
use a condition weaker than asymptotic uniform smoothness o(t" log™ ' (1/t)). The
main advantage of this is that in the case n = 1 our results imply that a separable
space has separable dual if and only if all its porous subsets are I'y-null. Finally, we
establish a (not completely straightforward) relation between I',,-nullness for infinitely
many values of n and I'-nullness. This produces a new class of spaces for which the
Conjecture holds, containing all spaces for which it was known before.

In Chapter 11 we investigate whether the result of Chapter 6 that I"-nullness of
porous sets implies the Conjecture has a meaningful analogy for I';,-null sets. One of
the difficulties is that for n > 3 there are no (infinite dimensional) spaces in which we
are able to verify the assumption that the porous sets are I',,-null. From the previous
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chapter we know only that in spaces admitting an appropriately asymptotically smooth
norm every porous set can be covered by a union of a Haar null set and a I',,-null G
set. We therefore consider a space X having this property and show that the set of
Giteaux derivatives of a Lipschitz function f: X — Y, where dimY = n, is, for
every € > 0, contained in the closed convex hull of the “e-Fréchet derivatives,” that is,
of those f’(x) such that

If (@ +u) = f(2) = f'(@) (W] < ellul

for all « with ||u|| small enough.

In Chapter 12 we use the ideas developed in the previous chapters to improve known
results in the classical case of real-valued functions on spaces with separable dual. Here
the main novelty is that the variational principle is used to organize the arguments in a
way that leads to two new results. First, for Lipschitz functions we prove not only the
known result that they have many points of Fréchet differentiability, but also that they
have many points of Fréchet differentiability outside any given o-porous set. Second,
we show that even cone-monotone functions have points of Fréchet differentiability,
and again such points may be found outside any given o-porous set.

Chapter 13 contains perhaps the most surprising results of this text. We show that
if a Banach space with a Fréchet smooth norm is asymptotically smooth with mod-
ulus o(t" log" " '(1/t)) then every Lipschitz map of X to a space of dimension not
exceeding n has many points of Fréchet differentiability. In particular, we get that two
real-valued Lipschitz functions on a Hilbert space have a common point of Fréchet
differentiability and, more generally, that every collection of n real-valued Lipschitz
functions on ¢P has a common point of Fréchet differentiability provided 1 < p < oo
and n < p. The argument combines a significant extension of methods developed in
Chapter 12 with understanding of the role of a particular porous set: the set of points
of irregular differentiability. However, the results about porosity do not enter the proof
directly.

In Chapter 14 we explain the need for the rather strong smoothness assumptions
made in Chapters 10 and 13 to show I';,-nullness of sets porous “at infinity”” and/or ex-
istence of many points of Fréchet differentiability of Lipschitz maps into n-dimensional
spaces. Although it is probable that our assumptions are not optimal, we show that they
are rather close to being so. As a corollary we obtain that Lipschitz maps of Hilbert
spaces to R? and, more generally, maps of ¢ to R” for n > p do not have many points
of Fréchet differentiability. Here, of course, the word “many” (in the “mean value”
sense explained above) is crucial; without it we would have disproved the Conjecture.

The two last chapters do not follow the main direction of the book in the sense
that they return to the iterative procedure for finding points of Fréchet differentiability.
Chapter 15 actually presents the current development of our first, unpublished proof of
existence of points Fréchet differentiability of Lipschitz mappings to two-dimensional
spaces. Unlike in Chapter 13, for functions into higher dimensional spaces the method
does not lead to a point of Gateaux differentiability but constructs points of so-called
asymptotic Fréchet differentiability. Although some of these results follow from Chap-
ter 13, in full generality they are new. The proof does not use the variational approach;
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indeed, it uses perturbations that are not additive. It nevertheless still provides (asymp-
totic) Fréchet derivatives in every slice of Gateaux derivatives, and so by results of
Chapter 14 it also cannot be used to show existence of points of Fréchet differentia-
bility of Lipschitz mappings of Hilbert spaces to three-dimensional spaces. Readers
interested in attempts to find such a point by modifying the iterative (or variational) ar-
gument should probably start by checking in what way their approach differs from ours,
and why the difference may allow for slices of Gateaux derivatives without Fréchet
derivatives.

The final Chapter 16 gives a separate, essentially self-contained, nonvariational
proof of existence of points of Fréchet differentiability of R2-valued Lipschitz maps on
Hilbert spaces. It is mainly directed toward readers whose main interest is in Hilbert
spaces. The structure of the Hilbert space is heavily used, but even then some readers
interested in the much stronger results of Chapter 13 may find useful that it covers some
of the basic ideas in a substantially simpler way.

1.1 KEY NOTIONS AND NOTATION

We finish the Introduction by quickly recapitulating the main notions defined above
and introducing some notation that will be used throughout or for which there was no
other natural place. More specific notions and notation will be given only when needed
(and can be found in the Index or Index of Notation at the end).

First, we should remind the reader that not much would be lost by assuming that the
Banach spaces in this book are separable. We tend to give separability assumptions only
in key statement and notions and only when there is a significant difference between
the separable and nonseparable case. For example, in the definition of Haar null sets in
Chapter 2 we assume that the space is separable, although there is a natural definition
also in the nonseparable situation. The reason is that for separable spaces we may use in
this definition Borel measures (which we call simply measures) while for nonseparable
spaces we have to use Radon measures.

We will use the following notation for derivatives of functions between Banach
spaces X and Y. The directional derivative of a function f at x € X in the direction
u € X is defined by
fla -+ tu) ~ f(@)

t )

! . .
F'(ru) = Jim

provided the limit exists. To avoid any misunderstanding, we agree that by saying that
“a limit exists” we understand that it is finite.

The Gateaux derivative of f at x (defined at the beginning of the Introduction) will
be denoted by f’(x). So, provided f is Giteaux differentiable at x, we have two ways of
writing the directional derivatives at z: f'(x)(u) and f’(z;u). The second expression
may be meaningful even if the first is not. We will not use any particular notation for
the Fréchet derivative (also defined at the beginning of the Introduction), since its value
is the same as that of the Gateaux derivative and so we may use f’(x) if needed. (But
this expression by itself does not say that f is Fréchet differentiable at x:.)
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Although Fréchet differentiability is the main problem we study, we will also have
to use various other notions of differentiability. Gateaux or Fréchet differentiability of
a function f: X — Y in the direction of a subspace Z of X is defined in the obvious
way as Géteaux or Fréchet differentiability of the function z € Z — f(x + z) at the
point z = 0. We will use without any reference that the two notions of differentiability
in the direction of Z are equivalent when f is Lipschitz and Z is finite dimensional;
in this case we will often speak just about differentiability or derivative. Other, more
special notions such as regular differentiability and differentiability in directions of
linear maps will be introduced only when needed, most of them in Definition 9.2.1.

Since we will work with a number of (pseudo)norms, we fix basic notation for
them. (The only difference between a norm and a pseudonorm is that the latter may be
zero for some nonzero vectors. Similarly for pseudometrics, although for them we will
occasionally allow also infinite values.) The symbol || - || is used for most norms: for
example, it may denote the norm on the Banach space X we study or the usual operator
norm on the space L(X,Y") of bounded linear operators from X to Y. However, since
the Euclidean norm in R™ will often be used at the same time as other norms (on
other spaces), we will denote it by | - |. When needed, we add an index to give more
information about a particular norm. By || - || s We denote the supremum norm on the
space of (Banach space—valued) functions. More special norms that we will use include
[7ller = [[7ller sy = max{||[7]lss, [7[|oc } on the space of (Banach space—valued) C'*
functions on a subset .S of R™ and the norms ||y||; and ||y||<x on the space of surfaces
introduced in Chapter 5.

By B(z,r) we will denote the open ball with center = and radius r; in situations
when the space or the norm is not clear, we invent a way of indicating it.

After derivatives, the notion of o-porosity is perhaps the most often occurring no-
tion in this book. The underlying notion of porosity comes in several variants, of which
we will use the following three.

A set F in a Banach space X (or in a general metric space X) is called porous if
there is 0 < ¢ < 1 such that for every x € E and every € > 0O there is a y € X with
0 < dist(z,y) < € and

B(y, cdist(z,y)) N E = 0.

In this situation we also say that E' is porous with constant c.
If Y is a subspace of X, then E is called porous in the direction of Y if there is
0 < ¢ < 1suchthat forevery x € E ande > O thereisy € Y so that 0 < ||y|| < € and

B(z+y,c

yNE=0.

Instead of “porous in the direction of the linear span of a vector u” we say “porous
in the direction v”; we also say that £ C X is directionally porous if it is porous in
some direction.

The sets that will be really important for us are not the porous sets we have just
defined, but their countable unions. A subset of X is termed o-porous, o-porous in
the direction of Y, or o-directionally porous if it is a union of countably many porous,
porous in the direction of Y, or directionally porous sets, respectively.
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It remains to introduce some notation which is used more often but for which there
is no reasonable place elsewhere. The symbol f means the average integral: provided

0 < pA < oo,
1
fd :—/fd.
]{\ a pA 4 K

In this book we will never encounter serious measurability problems, but to make some
assumptions more compact we will identify measures with outer measures. So, for
example, £ denotes the outer Lebesgue measure in R™. The Lebesgue measure of
the Euclidean unit ball in R" is «,,.

As one of our main goals is finding points of Fréchet differentiability in arbitrary
slices of the set of Gateaux derivatives, we recall the relevant notions here. In general,
a slice of a subset M of a Banach space X is any nonempty set of the form

S={zxeM|z*(z)>c},

where x* € X* and ¢ € R. However, for us the more pertinent concept is that of
w*-slice, which is defined for a subset M of the dual space X * as any nonempty set of
the form

S={z*e M|z"(x) > c},

where z € X and ¢ € R. More generally, we will use the concept of w*-slices also
in the space of operators L(X,Y). A w*-slice S of a subset M C L(X,Y) is any
nonempty set of the form

S = {LGM ‘ Zy;‘in >c},
1=1

where m € N, z1,...,2.,, € X, y{,...,y5, € Y* and ¢ € R. Since sometimes the
number m of points and functionals determining the given slice plays a role, we will
call the least such number the rank of the slice S.

Finally, we make agreements about the use of some standard terms. We will use
the terms increasing and strictly increasing in the sense for which some authors use
nondecreasing and increasing, respectively. Similarly, we use the terms decreasing and
strictly decreasing, positive and strictly positive. However, we will not be pedantic in
the use of these terms; in particular, we may say non-negative instead of positive and
positive instead of strictly positive, the former since it may be clearer and the latter
when the meaning is obvious from the context. In most situations it does not matter
whether the set of natural numbers N starts from zero or one, but when it does, we
assume it starts from one.



Chapter Two

Gateaux differentiability of Lipschitz functions

We start by quickly recalling some basic notions and results that are well covered in [4]:
the Radon-Nikodym property, main results on Gateaux differentiability of Lipschitz
functions, and related notions of null sets. We also discuss what is meant by validity of
the mean value estimates, since this concept is deeply related to most of what is done
in this book.

2.1 RADON-NIKODYM PROPERTY

Lipschitz maps even from the real line into a Banach space need not have a single
point of differentiability. A simple and well-known example is f: [0,1] — L1([0, 1])
defined by

f(t) = 1[0,t] .
This map is even an isometry into L; ([0, 1]). For0 < s <t <1

f(t) = f(s) 1y

t—s Tt—s’

and this expression does not tend to any limit as ¢ — s. It is known (see [4, Theo-
rem 5.21]) that the following two properties of a Banach space X are equivalent:

(i) Every Lipschitz map f: R — X is differentiable a.e.
(i) Every Lipschitz map f: R — X has at least one point of differentiability.

We say that a Banach space X which has these equivalent properties has the Radon-
Nikodym property (RNP). Many other equivalent ways of defining the RNP can be
found in literature. Several geometric properties of RNP spaces, including the validity
of a version of the Radon-Nikodym theorem for vector measures, are discussed in detail
in [4]. We refer to this book for further details and references to the original literature.

We have just noted above that L;([0,1]) fails to have the RNP. Another simple
argument shows that ¢ fails to have RNP as well. Indeed, consider, for example, the
1-Lipschitz map f: [0,1] — ¢ given as

t
f@) = (a1, ag, ...), wherea, = / sin(2nws) ds.
0

The Riemann-Lebesgue lemma (or a direct calculation of the integral) guarantees that
f is a ¢p-valued function, but one can directly verify that f’(¢) does not exist at any
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point ¢ € [0, 1]. On the other hand, it is well known that a separable conjugate space
(and hence every reflexive Banach space) has the RNP. Clearly, any space isomorphic
to a subspace of a space with RNP has the RNP.

These facts, however, do not give a complete picture of the situation. Somewhat
more sophisticated proofs show that there are separable spaces with the RNP which do
not embed isomorphically into a separable conjugate space, and that there are separable
spaces which fail to have RNP but do not contain subspaces isomorphic to L4 ([0, 1])
or cg. (See [4, Examples 5.25 and 5.30].)

2.2 HAAR AND ARONSZAJN-GAUSS NULL SETS

On an infinite dimensional Banach space there is no translation invariant o-finite Borel
measure (except the trivial and useless case of identically zero measure). In our set-
ting, as well as in many others, it is essential to have an appropriate notion of “almost
everywhere” in a Banach space. There is no canonical notion for this; there are several
reasonable notions that are mutually nonequivalent. The simplest and most often used
ones are Haar null sets and Gauss null sets.

Definition 2.2.1. Let X be a separable Banach space. A Borel set A C X is said to be
Haar null if there is a Borel probability measure ;o on X such that

p(A+z)=0

for every z € X. A possibly non-Borel set is called Haar null if it is contained in a
Borel Haar null set.

This notion of Haar null sets was introduced by Christensen in [11]. In finite dimen-
sional spaces Haar null sets are exactly the sets of Lebesgue (i.e., Haar) measure zero.
A simple example of a Haar null set A in an infinite dimensional Banach space X is a
set for which we can find a line p in X such that the set (p+x)N A has one-dimensional
measure zero for every x € X. Then we can take as i any probability measure which
is supported on p and equivalent to the Lebesgue measure on this line. Also, if A is
a Borel set which is not Haar null one can show that A — A is a neighborhood of the
origin. Hence in any infinite dimensional Banach space every norm compact set is
necessarily Haar null. The class of Haar null sets in a Banach space forms a o-ideal.

Another often used class of null sets is the class of Gauss null sets. A Borel proba-
bility measure y on a separable Banach space X is called Gaussian if for every * € X
the measure ¥ = x*u on R has a Gaussian distribution. The Gaussian measure p is
called nondegenerate if for every z* # 0 the measure v = x*p has a positive variance
or equivalently, the measure y is not supported on a proper closed hyperplane in X.

Definition 2.2.2. A Borel set A C X is said to be Gauss null if pA = 0 for every
nondegenerate Gaussian measure ; on X.

For reasons that will be briefly touched upon after the statement of Theorem 2.3.1,
Gauss null sets are also called Aronszajn null. Again, in finite dimensional spaces these
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null sets coincide with Lebesgue null sets. Since the translate of any Gaussian measure
is again a Gaussian measure, every Gauss null set is a Haar null set. The converse fails
in every infinite dimensional Banach space. For example, in ¢5 the Hilbert cube is Haar
null since it is norm compact but fails to be Gauss null. For a detailed discussion of
these notions and results we refer to [4]. However, the following simple property of
Haar null sets is so useful that we also prove it here. Notice that, since the family of
Gauss null sets is smaller, the statement also holds for Gauss null sets.

Proposition 2.2.3. Let N be a Haar null set in a separable Banach space X and v a
Borel measurable mapping of a Borel subset Q2 of R* to X. Then the set of x € X for
which £*{u € Q | x +~(u) € N} = 0 is dense in X.

Proof. Define a o-finite Borel measure v on X by v(E) = Z*(y~1(E)). Assuming,
as we may, that NV is Borel, we find a Borel probability measure p on X such that
w(N — z) = 0 for every z € X. Convolving 1 with a measure whose support is the
whole of X, we may without loss of generality assume that the support of i is X. Then

/XV(N—x)du:u*u(N):/XM(N—:U)dV:O,

showing that Z*{u € Q | z +y(u) € N} = v(N — z) = 0 for y-almost all z € X,
and hence for a dense set of x € X. ]

Using this proposition for an affine map of R™ onto a k-dimensional subspace of X,
we get

Corollary 2.2.4. Let N be a Haar null set in a separable Banach space X and V be a
k-dimensional subspace of X. Then there is a dense subset D of X such that for every
x € D the k-dimensional measure of (V — x) N N is zero.

Example 2.2.5. Let E be a Borel set in X which is (Lebesgue) null on every line
in the direction of a fixed vector 0 # w € X. Then E is Haar null. In particular,
o-directionally porous sets are Haar null.

Proof. Fix aline L in the direction of v and any Borel probability measure on X that
is concentrated on L and absolutely continuous with respect to the Lebesgue measure
on L. Then any translate of E has measure zero, showing that ' is Haar null. A set
porous in direction of w is (for example, by the Lebesgue density theorem) null on
every line in direction of u, and the additional statement follows. O

Remark 2.2.6. If E is a directionally porous set, the function z — dist(z, F) is not
Gateaux differentiable at any point of . Hence o-directionally porous sets belong to
any o-ideal of subsets of X with respect to which every real-valued Lipschitz function
is Gateaux differentiable almost everywhere. As we will recall shortly, this condition
holds for Gauss null sets, and so o-directionally porous sets are even Gauss null.
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2.3 EXISTENCE RESULTS FOR GATEAUX DERIVATIVES

The theorem of Lebesgue that every Lipschitz function f: R — R is differentiable

a.e. is the basic result of the theory of differentiation. This theorem was generalized by

Rademacher, who proved that every Lipschitz function f: R” — R (n > 2) is differ-

entiable a.e. Our definition of the RNP easily leads to the extension of Rademacher’s

theorem to Lipschitz maps f: R™ — Y, where Y is a Banach space having the RNP.
The main existence result for Gateaux derivatives reads as follows.

Theorem 2.3.1. Every Lipschitz map f from a separable Banach space X into a
space Y with the RNP is Gdteaux differentiable almost everywhere.

This theorem was proved in different levels of generality independently by various
authors. Mankiewicz, Christensen, and Aronszajn obtained the above result, each with
a different interpretation of the notion “almost everywhere.” Later Phelps noted that
the exceptional sets defined by Aronszajn are Gauss null. More recently, Csornyei
proved that the exceptional sets used by Mankiewicz and those defined by Aronszajn
both actually coincide with the Gauss null sets. The result of Csornyei is, however, not
the end of the story. We clearly get a stronger version of the theorem once the o-ideal
used as exceptional sets to define a.e. is smaller. In [41] Preiss and Zajicek defined
several examples of o-ideals which can be used as exceptional sets in Theorem 2.3.1.
The smallest of the classes deﬁneg in [41] is strictly smaller than the class of Gauss
null sets. This class, called there A, is defined as follows. Let x € X and € > 0. We
let A(z, €) be the class of all Borel sets B such that

LHteR|~y(t) e BY =0

whenever v: R — X is such that the Lipschitz constant of () — tx is at most €. We
denote by A(z ) the family of all Borel sets 3 which can be written as B = Ure, B,
where Bj, € A(x ¢y for suitable ¢, > 0. Finally, we define A as the class of all
Borel sets B which can be, for every sequence (x,,)%2 ; whose closed linear span is X,
written in the form

B=|J B, with B, € A(xz,).

This definition is inspired by Aronszajn’s definition of null sets; see [3] or [4, Defini-
tion 6.23(ii)]. It is an open question whether A is the smallest possible o-ideal of Borel
sets which can be used in Theorem 2.3.1. We shall not use this o-ideal in this volume.

Even if we consider Lipschitz maps from R™ to R™, the question of structure of
the sets of nondifferentiability points is delicate and not completely resolved. It is
a classical fact that Lebesgue’s theorem is sharp. (See, for example, [4, page 165].)
A more precise result was proved by Zahorski [46]. A set A C R is a G4, set of
Lebesgue measure zero if and only if there is a Lipschitz function f: R — R which
is differentiable exactly at points of R \ A. (For a more up-to-date proof see [19].)
However, while considering questions of Fréchet differentiability of Lipschitz functions
from a Banach space to R, Preiss proved in [39] that Rademacher’s theorem is not
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always sharp. There is a Borel set A C R? of Lebesgue measure zero such that every
Lipschitz function f: R? — R is differentiable somewhere in A. This topic is studied
in detail in [2], and the situation is still not completely clear.

Theorem 2.3.1 holds also if f is defined just on an open set in X. The same remark
applies to all proofs of existence of derivatives in this volume. For the discussion and
proof of Theorem 2.3.1 and references to the original literature we refer to [4]. Here
we just give a simple corollary, which we need for future reference.

Lemma 2.3.2. Let X be a separable Banach space, xo € X, and Y, Z be subspaces
of X such that X =Y + Z. If E is a Banach space with the RNP, f is a Lipschitz map
from an open subset G of X to E and T € L(R?, X), then there is a dense set of points
(y,2) € Y X Z such that f is Gateaux differentiable at the point xo + z + ty + Tu for
almost all (t,u) € R x RP for which this point belongs to G.

Proof. Define ®: R xRP xY x Z — X by
O(t,u,y,2) =x0 + 2+ ty + Tu.

Then g := f o ® is locally Lipschitz on ®~1(G), so it is Gateaux differentiable except
for a Gauss null set by Theorem 2.3.1. Hence given an arbitrary (§,2) € Y x Z we
can find (y, z) € Y x Z as close to (7, Z) as we wish so that g is Giteaux differentiable
at (t,u,y, z), for almost every (¢t,u) € R x RP for which ®(¢,u,y,2) € G. To see
that such pairs y, z have the required properties, we just need to realize that Gateaux
differentiability of g at a point (¢, u, y, z), where ¢t # 0, implies Giteaux differentiabil-
ity of f at x¢ + z + ty + T'u. Indeed, the derivative of f at zy + z + ty + T'u in the
direction x = v + w, wherev € Y and w € Z, is

f'(@o+ 2z +ty + Tw; ) = g'((t,u,y,2);(0,...,0,v/t,w)),

and this expression is linear in x € X. O

2.4 MEAN VALUE ESTIMATES

Throughout this work, results on existence of derivatives are intimately connected with
(usually) validity or (mainly in Chapter 14) nonvalidity of an appropriate form of the
mean value estimates. For Gateaux derivatives, any of the notions of null sets with
which Theorem 2.3.1 has been proved leads to such estimates. We first treat the one-
dimensional case and then use this opportunity to explain what is behind the higher
dimensional case. In the additional statement we use for definiteness the Haar null sets
(as then the statement with the Gauss null sets follows), but the statement holds also
for other null sets, with a similarly easy proof.

Proposition 2.4.1. Let [ be a real-valued locally Lipschitz function on an open sub-
set G of a separable Banach space X, and let a,b € G be such that the straight
segment [a,b] is contained in G. Then for every ¢ > 0 there is a point x € G at
which f is Gdteaux differentiable and

f(@)(b—a)> f(b) = fla) —e. 2.1
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Consequently, for any Lipschitz map g from an open convex set G in a separable
Banach space to an RNP space and € > 0, there is a point © € G at which g is Gdateaux
differentiable and

lg'(x)|| > Lip(g) —e. (2.2)
If, in addition, a Haar null set N C X is given, we may find the point x satisfy-
ing (2.1) (resp. (2.2)) belonging to G \ N.

Proof. We prove directly the first part of the last statement, assuming, as we may, that
a # b, Lip(f) = 1 and N contains the points of Géteaux nondifferentiability of f.
Let L be a line in the direction b — a. By Corollary 2.2.4 find y € X with [jy|| < e
such that L. — y meets N in a set of one-dimensional measure zero. We may take ||y||
small enough that the segment [a — y, b — y] lies entirely in G. Since for almost every
teR,a—y+t(b—a)¢ N, andsince

1
/0 %f(a_y“(b_a))dt:f(b—y) — fla—y) > f(b) = f(a) —e, (2.3)
we infer that there is tg ¢ N with

f(b) = fla) —e < %f(a—yﬂo(b—a)) =f'(a—y+tob—a))(b—a).

For the second statement, we again assume Lip(g) = 1 and find a,b € G, a # b
such that ||g(b) — g(a)|| > ||b — a|| — €||b — a||. Then choose z* € X* with norm one
such that *(g(b) — g(a)) = ||g(b) — g(a)||. We use the first part of the proof with N
containing set of points of Gateaux nondifferentiability of g and with f = z* o g to find
x € G\ N at which

/ (z" 0 g)'(x)(b—a) _ x"(9(b) —g(a)) —ellb— al
llg'(x)|| > b= al > T >1—-e. O

We use this opportunity to explain how we understand the validity of the mean value
estimate for other derivatives. In the general setting, we are given amap f: G — Y
and a set D C G contained in the set of points of Gateaux differentiability of f (for
example, D may be the set of points of Fréchet differentiability of f). We wish to get
inequalities similar to those in Proposition 2.4.1. To be more precise, we start with the
case when f is real-valued. Then the most natural meaning of the mean value estimate
is the following.

e Forevery a,b € G such that [a,b] C G,

inf f'(e;b—a) < f(b) — f(a) < sup flwsb—a). Q4
zeD zeD

If X is separable (which we assume here), we already know that this statement holds
with Gateaux derivatives, and so we may reformulate this inequality as a comparison
between derivatives achieved in D and all Gateaux derivatives. Again the example of
Fréchet derivatives may explain it best: we may equivalently say that a real-valued lo-
cally Lipschitz function f on an open subset G of a separable Banach space X satisfies
the mean value estimate for Fréchet derivatives if the following condition holds.
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e For every z € G at which f is Gateaux differentiable and for every v € X and
€ > 0, there are y, z € G such that f is Fréchet differentiable at both y and 2z and

F'W)w) +e> fi(@)(u) > f'(2)(u) — e

Another easy reformulation of the same condition, in spirit closer to the theory of sub-
differentials, is the following.

e For any open H C G the w*-closed convex hull of the sets of Fréchet and
Gateaux derivatives attained at points of H coincide.

Yet another easy reformulation, this time in more geometric terms:

e For any open H C G every w*-slice S of the set of Gateaux derivatives of f
attained in H contains a Fréchet derivative.

Recall that a w*-slice S of a subset M C X* is any nonempty set of the form
S={z"eM]|z*(z)>c},

where z € X and c € R.

It is rarely interesting to know only that a particular function satisfies these esti-
mates. Usually, one wishes to know that (2.4) holds for every function in a given class.
Obviously, if this class is closed under changing sign, then either of the inequalities
from (2.4) is sufficient. However, in Chapter 12 we prove a Fréchet differentiability
result also for the class of so-called cone-monotone functions, for which only one of
the inequalities from (2.4) holds.

For vector-valued f there are several possibilities. We may require the rather weak
condition that the second statement of Proposition 2.4.1 holds. (Notice that this implies
the weakest form of the mean value estimates, namely, that the function is constant pro-
vided its derivative vanishes at every considered point.) Alternatively, we may require
the perhaps strongest condition, the validity of the first statement of Proposition 2.4.1
for every y* o f, y* € Y*. (Various conditions between these two have also been
used.) Here we show that under relatively mild assumptions these two conditions are
equivalent. There are clearly many variants of this statement; we have chosen the one
we will actually use. Notice, however, that easy examples show these conditions are
not equivalent in general. The proof has additional interest since it explains the rea-
son behind various “change of norm” arguments that have been employed in finding
a point of Fréchet differentiability. While the algorithmic procedure kept choosing
points x, and directions hj with the directional derivative f’(xy, hi) as large as pos-
sible, to assure convergence one needed that the new direction be close to the old one
and the directional derivative at the new point in the old direction be close to the di-
rectional derivative at the old point in the old direction; i.e. that ||hy41 — hg|| and
|f'(kt1, hi) — f' (2, hi)| are small. This is essentially what we do in the argument
below.

Observation 2.4.2. Let f be a locally Lipschitz map of an open subset G of a Banach
space X to a Banach space Y and let D C G be a set of points at each of which f
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is Gateaux differentiable. Suppose further that when X and Y are equipped with any
norms of the form

lzll = max{[|z|[, Cllx — e*(z)e[|} and |yl = [lyl| + [y"(y)I,

respectively, where C > 0, e € X, e* € X*, |le*|| = |le|| = e*(e) = 1 and y* € Y™,
then for every T € L(X,Y) there is x € D satisfying

If"(x) + Tl > Lipy. (f +T) — 1.

Then for every e > 0, y* € Y*, and a,b € G such that [a,b] C G there is a point
x € D such that

("o f) ()(b—a) > (y" o f)(b) = (y" o f)(a)) —&.

Proof. Lete > 0, y* € Y*, and ¢,b € G. We may assume that ||y*|| = 1 and
b # a. Choose a large constant C' > 1; particular requirements will become clear as
the argument develops. Let e € X be the unit vector in the direction of b — a, choose
e* € X* such that ||e*|| = e*(e) = 1, and also choose yo € Y such that ||y|| = 1 and
y*(yo) > 1 — 1/C?. We introduce new norms

ol = max{|jz]|, C*|lz — e*(2)ell} and lyll = llyll + Cly* ()|
and the operator T € L(X,Y) by

f(b) = f(a)
16— all
By assumption, there is # € D such that || f'(z) + T|| > Lipy. (f +7) — 1.

We show that z is the point we require. This just needs several estimates. First
notice that

Tz = Ce*(x)yo — " (x)w, where w =

I/(®) = f(a) + T(b—a)
16— all

Lipy. (f +T) =

= Cllyoll
=C(1+Cly*(yo)|) > C* +C — 1.
Let u € X be such that |Ju|| = 1 and ||(f'(z) + T)(u)|| > C? + C — 1. We denote
v = u — e*(u)e for short. Clearly, e*(v) = 0 and C?||v|| < |Ju] = 1. Hence
ICf" () + ) ()l = I1f () ()
<1+ O f ()W)
C

< (14 C) Lipyy () ol € =y Lipyy () < 1

provided C'is big enough. Since also |e*(u)| < ||u|| < |Ju[| = 1, we obtain
I () + T) ()l = (' () + T)(e"(uwe)l
> (@) + D))l = (' () + T)(v)l
>C*+C -2

+T
+T
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For the upper estimate of ||(f/(x) + T')(e)|| we use the fact that

v (f'(x)(e) + Te) = y*(f'(x)(e) + Cyo — w)
> Cy*(yo) — 2Lipy (f)
>C—1/C—=2Lip(f) =0,

assuming again that C' is big. It now follows

I (@) + T) (el = (' (z) + T)(e)ll + Cy™(f'(z)(e) + Te)
< C'+2Lip(f) + C? + Cy* (f'(z)(e) — w).

Hence C' + 2Lip ) (f) + C? + Cy*(f'(x)(e) — w) > C* + C — 2, implying that

x 2 .
y*(f'(z)(e) —w)) > G (L4 Lipy. (f)),
which, multiplied by ||b — a|| and for C large enough, gives the statement. O

So far we have considered what could be termed one-dimensional mean value es-
timates: although the range could be even infinite dimensional, the estimate involved
only derivative in a single direction. Arguments similar to those of Proposition 2.4.1
also lead to higher dimensional mean value estimates for Gateaux derivatives: just use
the divergence theorem (or the Stokes theorem) instead of (2.3). The natural formu-
lation may then sound somewhat awkward, but we may follow the same reasoning
as above. If, instead of a line segment, we imagine an n-dimensional (say C') surface
in X, then for any Lipschitz f: X — Y anduj, ..., u;, € Y* the appropriate integral
over the boundary of the surface will be majorized by the supremum of expressions

n
Z uk © f €5 Uk),
k=1

where z lies on the surface, uq, ..., u, are suitable tangent vectors to the surface, and
uy, o f are differentiable in the direction of the linear span of the vectors uq,. .., Up.
We may therefore define the validity of the multidimensional mean value estimate for
Gateaux (resp. Fréchet) derivatives of a locally Lipschitz function from an open subset
G of a Banach space X to a Banach space Y by the following requirement.

e Forevery z € G, n € N, every choice of vectors u1, . . ., u, € X and functionals
uj,...,ur € Y* such that the functions u; o f are differentiable in the direction
of the linear span of uy, ..., u,, and for every € > 0, there is y € G, arbitrarily
close to x, such that f is Gateaux (resp. Fréchet) differentiable at y and

n
Zuk (y; uk) >Zukof (z;u) —e.
k=1
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To avoid possible misunderstanding, we point out that the assumption of differ-
entiability of u} o f in the direction of span{uy,...,u,} cannot be replaced by the
existence of all directional derivatives (u} o f)’(x; ug), even though only these deriva-
tives appear in the mean value formula. For example, let f : R?> — R? be defined
by

F(s,8) = (max{]s| — [¢], 0} sign(s), max{[#| — |s],0} sign(?)).

On a neighborhood of every point at which f is differentiable one of the components
of the maximum is zero, which implies = af L+ af 2 = 1; but at the origin this expression
has value 2.

We show the simple but important fact that in the situation when we know that Lip-
schitz functions have enough points of Gateaux differentiability, the multidimensional
mean value estimate for Gateaux derivatives holds.

Proposition 2.4.3. Let f be a locally Lipschitz function from an open subset G of a
separable Banach space X to a Banach space Y with the RNP. Then for every x € G,
n € N, every choice of vectors ua,...,u, € X and functionals ui,...,u;, € Y*
such that the functions u; o f are differentiable in the direction of the linear span of
UL, ..., Uy, and every € > 0, there is z € G, arbitrarily close to x, such that f is
Gateaux differentiable at z and

Zuk (z;uk)) >Zuk0f (z;ur) — €. (2.5)
k=1

Moreover, if N C X is Haar null, the point z may be found in G \ N.

Proof. 1t suffices to prove the additional statement assuming also that the Haar null
set N contains all points at which f is not Gateaux differentiable. Define 7: R” — X
and L: Y — R" by

Tw=x+» wyue and Ly = (uj(y),...,up(y)).
k=1

Let g: R™ — R" be the composition g = L o f o T'. Observe that since f is differen-
tiable in the direction of the image of T, g is differentiable at 0.

Let n» = ¢/(2n) and suppose that §, > 0 is such that B(x,d9) C G and f is
Lipschitz on B(z, §y) with constant, say, C. Find 0 < § < 18 such that C||L||§ < n,
and choose 0 < r < 1 such that, letting  := Bg~ (0, ), we have T'(2) C B(z, $80)
and

lg(w) = g(0) — g'(0)(w)| < nlw]

for every w € Q. By Proposition 2.2.3 there is Z € X with ||Z|| < dr such that the
set M := {w € R" | Z + Tw € N} has Lebesgue measure zero. If we denote for a
moment by h the function h: R” — R™ given by

h(w) = Lo f(z + Tw),
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then
[h(w) = g(0) = g'(0)(w)] < [A(w) = g(w)] + |g(w) — g(0) — ¢ (0)(w)|]
< C|IL||||z|[ + nr < 29r

for w € Q. Denoting by vq the outer unit normal vector to €2, and recalling that
A" 19Q = noy,r™, we obtain by the divergence theorem,

/Q div(h(w) — ¢'(0)(w)) d.2"(w)
- /Q div (h(w) — g(0) — ¢/(0)(w)) d.L™ (w)

- / (h(w) — 9(0) - ' (0)(w)) - voy d™ " (w)
o0

> —2nna,r".

This implies that there is w € Q \ M such that

n

div h(w) > div(g'(0)(w)) — 2qn = > (uj o f)' (w3 ux) — €. (2.6)
k=1

Let z = &+ Tw. Then z ¢ N, ||z — z|| < ||Z]| + ||Tw — || < do, f is Gateaux
differentiable at z, and (2.6) is precisely (2.5). O]

It follows that for locally Lipschitz maps of separable Banach spaces to spaces with
the RNP the condition for the validity of the multidimensional mean value estimate
may be simplified to:

e For every x € G at which f is Gateaux differentiable, n € N, every choice
of uy,...,u, € X and uj,...,u); € Y*, and every ¢ > O thereis y € G,
arbitrarily close to z, such that f is Fréchet differentiable at y and

n

S wp(f (ysun) > Y up(f () — e
k=1

k=1

Equivalent conditions similar to the ones we stated for the real-valued function may
again be given. Perhaps the most natural one is in the language of slices. It would say
exactly the same as the one for real-valued functions:

e For any open H C G every w*-slice S of the set of Gateaux derivatives of f
attained in H contains a Fréchet derivative.

But this time, a w*-slice S of a subset M C L(X,Y) is any nonempty set of the form
S = {LGM ‘ Zy;‘LxZ >c},
i=1

wherem € N, z1,...,xp € X, y7,...,ys € Y, and c € R.



Chapter Three

Smoothness, convexity, porosity, and separable

determination

In this chapter we prove some results that will be crucial in what follows; in particular,
we show that spaces with separable dual admit a Fréchet smooth norm. For the first
time, we meet the o-porous sets and see their relevance for differentiability: the set of
points of Fréchet nondifferentiability of continuous convex functions forms a o-porous
set. We also give some basic facts about o-porous sets and show that they are contained
in sets of Fréchet nondifferentiability of real-valued Lipschitz functions. These results,
and their proofs, are important in order to understand some of the development that
follows. So, although much of this material is discussed in greater detail in [4], and we
refer again to this book for the original references, we present here the most relevant
results and arguments. Finally, we discuss a new way of treating separable reduction
arguments that can be used to extend some of our results to nonseparable setting.

3.1 A CRITERION OF DIFFERENTIABILITY OF CONVEX FUNCTIONS

Continuous convex functions on Banach spaces are easily seen to be locally Lipschitz
(see [4, Proposition 4.6]). Thus the differentiability of such functions is naturally in-
cluded, as a much simpler case, in the study of differentiability of Lipschitz functions.
The key to the simplicity is that convexity implies “differentiability from below,” which
is usually expressed more precisely as nonemptiness of its subdifferential 0 f (x) of f
at xg.

Definition 3.1.1. Let f be a convex function defined on a convex set C' and zo € C.
The subdifferential Of (xq) of f at g is the set of functionals z* € X* satisfying

x*(x —xg) < f(x) — f(zg) forallz € C.

Geometrically, this is the set of all linear functionals which support the convex
epigraph of f at (zg, f(xo)). Hence, by the Hahn-Banach theorem, in the interior
points of C' the subdifferential of a continuous convex function is nonempty.

Proposition 3.1.2. Let f be a continuous convex function on an open convex subset
C C X of a Banach space X, and let x € C. Then for every x* € 0f(x) and every u
such that v £ u € C,

0<flz+u)—flz)—a"(u) < flz+u)+ [z —u) = 2f(z).
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Proof. The first inequality comes from the definition of the subdifferential. The same
definition implies that f(x —u) — f(x) +2*(u) > 0, and the second inequality follows
by adding it to f(z 4+ u) — f(z) — 2*(u). O

An immediate corollary of this statement is a useful criterion for Fréchet or Gateaux
differentiability of convex functions on Banach spaces. Its main point is that differen-
tiability may be easily proved without actually finding the derivative. Although one can
prove criteria of differentiability avoiding the value of the derivative also in more gen-
eral situations, they become too complicated and their usefulness seems to be limited
to special tasks (see, for example, Section 3.6).

Proposition 3.1.3. Let f be a continuous convex function on an open convex subset C
of a Banach space X and let x € C. Then

(i) f is Gateaux differentiable at x if and only if for any u € X
flz+tu) + f(z —tu) —2f(z) = o(t) ast \,0;
(i) f is Fréchet differentiable at x if and only if

f(@+u) + [z —u) = 2f(z) = o||u]l) asu—0.

Proof. From Proposition 3.1.2 we immediately see that any element of the subdiffer-
ential of f at z is its Gateaux (resp. Fréchet) derivative. [

We may notice that the above criterion did not use the full strength of convexity.
For example, for the validity of (ii) we just needed nonemptiness of the “Fréchet subd-
ifferential” of f at x, that is, existence of * € X* such that

b g £+ 0) = £(@) = 2* (@)

> 0.
u=0 [l

We also remark that Proposition 3.1.2 shows that if a continuous convex function f
is Gateaux differentiable at x then its subdifferential at  has a single element, namely,
its Gateaux derivative at x. Conversely, if 9 f (x) consists of a single point, f is Giteaux
differentiable at x. This may be seen by an application of the Hahn-Banach theorem.
Details, and much additional information, may be found in [4, Chapter 4].

3.2 FRECHET SMOOTH AND NONSMOOTH RENORMINGS

An important example of a continuous convex function on a Banach space is its norm.
There are several known and for us very useful results on existence of interesting norms
in rather general Banach space. The first result of this nature which we present here is
due to Klee and Kadec independently.

Theorem 3.2.1. Let X be a Banach space such that X* is separable. Then there exists
an equivalent norm on X which is Fréchet differentiable at every point x # 0.
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Such a norm is called a Fréchet smooth norm, or just smooth norm. Observe that
no norm is (even Gateaux) differentiable at the origin.

The proof of this theorem is based on the following simple yet important lemma. To
state it, recall that the space X is said to be locally uniformly convex if ||z, — z|| — 0
whenever x, x,, are unit vectors and ||z + z,,|| — 2. Naturally, such norms are called
locally uniformly convex.

Lemma 3.2.2. Assume that X* is locally uniformly convex. Then the norm in X is
smooth.

Proof. Let x € X with ||z|| = 1. Find z* € X* such that ||z*|| = 2*(z) = 1. For
every u € X we choose a norm one functional i in X* such that y (z+u) = ||z +u]|.
Then

1o + 2"l 2 yu(2) + 27 (2) = llz 4+ ull =y (u) + 1.

Hence ||y + z*|| — 2 as |ju|| — 0. By the local uniform convexity of X* we deduce
that ||y} — 2*|| — 0 as |lu|| — 0. It follows that

O<flz+ul+lz—ul -2=yi(z+u) +y",(z —u) -2
= Yu (@) + 420 (2) = 2+ (y, — yZ,) ()
< g = =l lull = of[|ul)- u

Proof of Theorem 3.2.1. Since both X and X* are separable there are a dense sequence
(5,)22; in the unit sphere of X and an increasing sequence of finite dimensional sub-
spaces (F,)5 ; of X* such that

X* = UFn.

n>1

Consider now the following maps from X ™ into {5:

Tx* = (:c*(xl), %x*(xg),...,%x*(xn),...),

Sa* = (dist(z*, F1), 1 dist(z*, F»), ..., L dist(z*, F,),...).

The function on X* given as * — ||T'z*|| is w*-continuous on bounded sets and the
function z* — ||Sz*|| is w*-lower semicontinuous on bounded sets. Also

IT(" +y*)| < [Tl + Ty"[| and [[S(z" + )| < [|Sz"(] + [1Sy" |
Hence we can define the equivalent norm || - || on X* by
o7 = 2™ || + | 72" + [|S=|1>. 3.1)

Since all three summands are w*-lower semicontinuous the unit ball in this norm is
w*-closed. Thus || - || is norm dual to an equivalent norm on X. By Lemma 3.2.2 it
suffices to prove that (X*, || - ||) is locally uniformly convex.
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Assume that ||z*|| = ||z}|| = 1 for all K € N and
lim |Jz* + z;] = 2.
k—o0

Since each of the expressions ||z*||, ||Tz*||, and ||Sz*|| in (3.1) satisfies the triangle
inequality, we obtain that

(lzpl = 2= 1)* + (ITgl — |1 T2*()* + (1Sl - [|Sz*])?
<

@llagll® + 2l [* = [l + 2*]1%) (3.2)
+ @ITai ) + 2 Ta™||* — | T () + 27)]?) (3.3)
+ (218w + 20152*(1* — 1S (g + 2)][%) (3.4)

= 2l|zl? + 2l|2*[* — =k + z*[* — 0.
Hence ||z} || — ||=*|| (which we will not use) and, more important,
[Taill = [ITa"| and [[Sai]] — [[S2"].
Since each of the expressions (3.2), (3.3), and (3.4) is positive,
1T +ap)ll = 2T and  [[S(2" + 2p)]| — 2[|Sz7].
By the (local) uniform convexity of {5 it follows that
IT(z" —2p)l =0 and [|S(z" —ap)]| — 0,
which implies that for each n,

lim z}(x,) =2"(z,) and lim dist(zf, Fy,) = dist(z*, Fy).

k—o0 k—o0
Since the sequence (x,,) is dense in the unit sphere in X and (z}) is bounded, we infer
that 7 — x* in the w*-topology. For a contradiction, suppose that for some ¢ > 0
there is a subsequence of (z}) (which we may assume to be the original sequence) such
that

liminf ||z} — 2*|| > e.
k—oo

Pick n such that dist(z*, F},) < s&. Then for every k large enough there is a z}; € F,
with ||z — x}|| < 3e. Since F, is finite dimensional, a subsequence of (z}) converges

to some z* € Fj,. Thus

Jo* — )| < lmin i, — 2°]) < T nf 2} — | <
b 00 k— oo

w | m

and we get the desired contradiction,

e <liminf ||z} — || < ||z* — z*|| + lim ||z* — 2| + limsup||z; — z}|| <e. O
k—o0 k—o0

k—o0
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In the space /1 it is easily seen that the norm is nowhere Fréchet differentiable. The
next renorming result, whose first form is due to Leach and Whitfield, shows that this
is a special case of a general phenomenon. We state and prove it in a rather strong
form that will allow immediate applications to proving results showing that existence
of suitable smooth functions implies separability of the dual.

Theorem 3.2.3. Assume that (X, || - ||) is separable but X* is nonseparable. Then for
every 0 < ¢ < 1 there is an equivalent norm || - || on X such that || - || < || - ||, and for
every x € X, r > 0, and every subspace Y of X such that X/Y has separable dual,

sup ([l +yll = l=]) > er.
yeyY, |lyll<r

Proof. We choose 1 > a > b > cand e,7 > 0 such that (1 — 7)b — 7 > ¢. Let £ be
the family of norm separable subspaces of X *. For every £/ € £ let

Mg ={z" € X" | ||l=¥|| <1, dist(z*, E) > a} and
pe(x) = sup z*(z).
z*EMEg
Then pg is a pseudonorm on X majorized by || - ||. Moreover, we notice that the
pseudonorm pg satisfies pg < min{pg,, pg, } whenever E O E; U F5. Thus the
infimum

p(z) = inf pp(z)

is also a pseudonorm on X majorized by || - ||. Consequently,
Izl == 7zl + (1 = 7)p(2)

is an equivalent norm X majorized by || - ||.

Suppose now that x € X, r > 0 and Y is a subspace of X such that X/Y has
separable dual. We let ¢ = (a — b)r and show that there is y € Y with [|y|| = 1 such
that for every E € £ one can find y}, € Mg with

lyp(z) —p(z)| <2e and yx(y) > a. (3.5)

Indeed, if this were not the case, then for every y belonging to a countable dense subset
S of the unit sphere of Y we would find E, € & such that y*(y) < a for every
y* € Mg, with |y*(z) — p(z)| < 2. Choose E € € containing Y+ U Uyes By such
that [pg(x) — p(x)| < €. Then by the definition of pg there is y* € Mg such that
y*(x) > pg(x) — e, and so

ly*(z) — p(@)| < |y*(z) — pe(®)| + |pe(2) — p(z)| < 2¢.

Since Mg C ﬂyES ME, we see that y* belongs to all Mg,y € S, which implies that
lly*|v ]l < a. Hence
a>|y*ly| = dist(y*, Y*) > a.
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Having found y € Y and y3, € Mg, E € £, such that ||y|| = 1 and (3.5) holds, we
estimate

pE(z+71Yy) > yp(z +ry) = yp(x) + ryp(y) > p(w) — 26 +ar.

Hence p(z + ry) — p(x) > —2¢ + ar = br and we are ready to finish the proof by
concluding that

l +ryll = llzll = 7(llz + ryll = [l=]) + (1 = 7)(p(z + ry) — p(z))

> —71r+ (1 —=7)br > cr. O
Corollary 3.2.4. Assume that X is separable but X* is nonseparable. Then for every
0 < € < 1 there is an equivalent norm || - || on X such that for every z,
—yl -2
s 12+ 91+ 12 = 41 = 2
lyll—0 llyl
Proof. Let || - || be the norm obtained in Theorem 3.2.3 with some £ < ¢ < 1. Given

x € X, we find z* € X* with ||z*|| = 1 and 2*(x) = ||z|. Using the statement of
Theorem 3.2.3 with Y the kernel of x*, we find for any given r > 0 a pointy € Y such
that ||y|| < r and

Il +yll =zl > er.

Since also ||l — y|| — ||z|| > z*(z — y) — z*(x) = z*(—y) = 0, we have
Il +yll + llz — yll = 2zl > er = cllyll- H

Remark 3.2.5. Recall that, for ¢ > 0, a function f: X — Y is called e-Fréchet
differentiable at z if for some T' € L(X,Y) and § > 0,

1f (zo + ) = flzo) = Tzl < el

whenever ||z|| is small enough.

We will study this notion in detail in the next chapter (where it is defined more
formally in Definition 4.1.1), but we notice already that, given any 0 < € < %, the norm
Il - || from Corollary 3.2.4 (used with 2¢ instead of ¢) is not e-Fréchet differentiable at
any zo. Indeed, if 2* € X* and |||zo + z|| — ||lzo|| — 2*(x)| < e||z| for ||| < 6, then

lzo + 2l + llzo — 2l — 2[lzoll
< Mz + 2l = llwoll — 2™ ()] + [llwo — =]l = lzoll — 2™ ()] < 2ell||

for all such z, which is incompatible with the conclusion of Corollary 3.2.4.

3.3 FRECHET DIFFERENTIABILITY OF CONVEX FUNCTIONS

It is clear from Corollary 3.2.4 that positive results on existence of Fréchet derivatives
of continuous convex functions f: X — R, with X separable, may hold only if X*
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is separable. The same is true of course for general Lipschitz maps from X to any
Banach space Y.

Positive results on existence of points of Fréchet differentiability of continuous
convex functions on spaces with separable dual are indeed valid, and are even valid in
the sense of Baire category. Lindenstrauss proved that if X is separable and reflexive
then every continuous convex f: X — R is Fréchet differentiable on a dense G5
set (hence outside a set of the first category). This result was extended by Asplund
to every space with X* separable. In view of this result, spaces X with X* separa-
ble are called Asplund spaces. Notice that in the literature the term “Asplund space”
often refers to Banach spaces X such that for every separable subspace Z C X the
space Z* is separable. In this work, however, Asplund space will denote just spaces X
with X* separable. Only in comments or remarks (especially when we treat separable
determination in Section 3.6) we may occasionally mention the general case.

A stronger result than Asplund’s with a much simpler proof was obtained by Preiss
and Zajicek. It seems to be the first result connecting the question of Fréchet differ-
entiability with the notion of porous set. (See Section 1.1 of the Introduction for the
definition.) It turned out to play a central role in the whole subject and in particular in
this volume.

Theorem 3.3.1. A continuous convex function f on an Asplund space X is Fréchet
differentiable outside a o-porous set.

Proof. For each integer m € N cover the space X* by a sequence (B, ,, )72 ; of balls

of radius 1/(6m). For k, m,n € N consider the sets

Ak = {x eX ‘ there is u™ € Of (x) N By, with ||u*|| < n such that

flat+y) —flx) —u'(y) _ 1 }

n > limsup > —
y—0 [l m

The set where f is not Fréchet differentiable is | J komon Ajm.n. We show that each
A m,,n 1s porous with constant 1/(6mn).

Fix € Ay m,n and € > 0. Diminishing € if needed, we achieve that f is Lipschitz
with constant 2n on B(z, 2¢). Indeed, let 7, 7 > 0 be such that

fl@+y) = f(@) —u"(y) < (n—7)|yl

whenever ||y|| < r. If f were not 2n-Lipschitz on a neighborhood of x, we could find
points y;, z; € X such thaty; — x, z; — «, and

f(zi) = f(yi) > 2nllzi — yil.
Put w; = z; + § ==%. Then w; € B(x,r) for large i. By the convexity of f we see

lzi—ysll "
that
fzi) — f(yi)
e

flwi) = f(zi) =

r
llw; — 2| > 2n 5 =nr
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On the other hand, for large 1,

fwi) = f(z:) < f(wi) = f@) = v (wi — @) + (f(2:) = f(2)) + u"(w; — 2)
< (2n = 7)|lwi —z[| + f(z) = f(2).

Combining the last two inequalities we get
nr < (2n = 7)|lwi — 2| + f(wi) - f(2),

which gives a contradiction for i — oco.
By the definition of Ay ,, ., we now find v* € 9f(z) N By, and y € X with
|ly|| < € such that ||u*|| < n and

. 1
flz+y) = f(2) —u(y) > .
We claim that
Agmn 0 B(z +y, |lyll/(6mn)) = 0.

Assume otherwise, that there is a point z in this intersection. Let v* be the element in
Of (z) witnessing that z € Ay, 1, . Then v*(x — z) < f(x) — f(2) and also

* * 1
Ju* o) < o
m
because both belong to the same ball By, ,,,. Noticing that

1

7
= all < Iyl (1+ 5—) < 5 Iyl

we obtain
flx+y) = f(z)=fle+y) - f(x)+ f(z) - f(z)

>u*(y)+”mi”+v*($—z>
:H%'-i-u*(x—ky—z)-k(v*—il*)(f_z)

llyl
> = =l llz+y =zl = [[v" = || [z — 2|
m

Iyl nllyll 17 Iyl
> — lyll > 5—

~m  6mn 3mé6 3m’

On the other hand, we have already found that ||z — z|| < Z||y|| < 2e, and so using
that f is 2n-Lipschitz we get

1f(x+y) — F(2)| < 2n|z+y — 2| S%.

This contradiction finishes the proof. O
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3.4 POROSITY AND NONDIFFERENTIABILITY

We first point out another important, although obvious, connection between porous sets
and Fréchet differentiability.

Remark 3.4.1. If F is a porous set in a Banach space X, then the distance function
f(z) := dist(z, F) is nowhere Fréchet differentiable on E.

Proof. Let E be a porous with constant ¢ and let z € E. Then f(x) = 0, and since
f attains its minimum at x the only possible derivative of f at x is 0. For ¢ > 0, let
z € X satisfy ||z|| < e and

B(z+ z,c|z|) n E = 0.
Then
fle+2) = f(x) = dlz],
which makes f’(z) = 0 impossible. O
A slightly more involved variant of this remark is that even a o-porous set is con-
tained in the set of points of Fréchet nondifferentiability of some real-valued Lipschitz

function. This was proved in [40] (see also [4, Theorem 6.48]) for countable unions of
closed porous sets, and Kirchheim observed that “closed” is in fact not needed.

Lemma 3.4.2. Suppose that X has a Fréchet smooth norm and EE C X is porous with
constant c. Then there is f: X — [0, 1] with Lip(f) < 2 such that

fletu) + flz—u) —2f(x)

(i) lim igf > 0 for every x € X, and

[l
(ii) limsup flatw)+ fle—w) = 2f() > Lfor everyx € E.
w—0 [l 180

Proof. For every z € X \ E we define r(z) = min{1, § dist(z, E)}. By the 5r-
covering theorem (see, e.g., [33, Theorem 2.1]), there are z; € X \ F such that the
balls B(z;,7;), where 7; = r(x;), are disjoint, and for every z € X \ E there is j
such that B(z,r(x)) C B(x;,5r;). Notice also that the balls B(x;,6r;) still do not
meet . Define

f(x) _ )= HCL‘ - :Cj||2/rj ifz € B(xjﬂrj)’
o if = belongs to no B(x;, ;).

Clearly, 0 < f(z) < 1 and f has Lipschitz constant at most two on the closure of each
ball B(z;,;). Since on the boundary of these balls both formulas defining f coincide,
this implies that Lip(f) < 2.

The assertion (i) is obvious at the points where f(z) = 0. When f(x) > 0, x be-
longs to one of the balls B(x;,r;). In that case f is Fréchet differentiable at = and (i)
follows.
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To prove (ii), let z € F and 0 < & < 1. It suffices to find v with ||u|| < & such that
f(@ +u) > gg5¢|lull. Indeed, since f(x) = 0 and f(z — u) > 0, this will imply that

fletu)+ flo—u) = 2f(2) 2 flz +u) 2 75 |lul

and so the statement.
By the porosity assumption on F, there is y € B(x, §¢) such that

B(y,clly —zl) N E = 0.
Then y ¢ E and dist(y, E) < [ly — || < 1, and so r(y) > £c|ly — z. Hence there

is j such that B(y, 3clly — z||) € B(x;, 5r;). In particular,

c
2 e lly —all
Since y € B(xj,57;), [[x; — 2| < ||z — y|| + 5r;. Using also that z ¢ B(x;,6r;),
we get ||x; — x| > 6r;j and so r; < |z — y||. Hence u := z; — x satisfies ||u|| <
[ =yl + 5r; < 6]z — y|| and

& &
Fltw=ry > Syl = 1o ull
Since ||u|| < 6|z — y|| < &, this shows exactly what we needed. O

Theorem 3.4.3. Let E be a o-porous subset of a separable Banach space X. Then
there is a Lipschitz function from X to R which is not Fréchet differentiable at any
point of .

Proof. If X is nonseparable, the norm constructed in Corollary 3.2.4 provides the
required example. Hence we assume that X* is separable and so, by Theorem 3.2.1
that its norm is Fréchet smooth.

Let £ = Uzozl FE, where E}, is porous with constant ¢, 0 < ¢, < 1. Find the
corresponding function f according to Lemma 3.4.2 and choose a, > 0 such that

S ACE
2% < 55

j>k

‘We show that the function

fl@) =" apfr(z)
k=1

has the required property.
Obviously, f is well defined and Lipschitz. Suppose that x € E and find & such
that z € Ej,. By Lemma 3.4.2 (i)

_— > i (fi(@+ u)|+||fj(x —u) = 2f;(2))
u—0 u

>0
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and a simple estimate by the Lipschitz constant says that

fim 2k @ (fy (@ + u)HZlifj(x —wW=26@) Sy

Hence, using for fj, the inequality 3.4.2 (ii), we have

lim sup fla+u) + flo —u) —2f(z) > QCr OxCi > cukck7
u—0 [[ul 180 360 — 360

which shows that f is not Fréchet differentiable at x. O

Remark 3.4.4. If E is porous in the direction of a vector u, the distance from FE is
at any point of E nondifferentiable in the direction of u. If X is separable, we may
use the construction from the previous theorem with a Gateaux smooth norm on X
and so find, for any given o-directionally porous set £ C X, a real-valued Lipschitz
function f such that for every x € E there is a direction in which f is not differentiable.
In particular, f fails to be Gateaux differentiable at any point of E.

The closure of a porous set is obviously nowhere dense, and thus o-porous sets
are of the first category. In a finite dimensional space porous sets are, by Lebesgue’s
density theorem, sets of measure zero. We mention here in passing that even in the real
line the o-ideal of o-porous sets is much smaller that the o-ideal of sets which are of
the first category and measure zero; see [49] or [51, p. 526] where it is pointed out that
this result essentially goes back to Beurling and Ahlfors [5].

On the other hand, in infinite dimensional spaces porous sets need not be small
in the sense of Gauss measure. In fact, Matousek and Matouskova [34] (see also [4,
Example 6.46]) proved that there is an equivalent norm on /2 which is Fréchet differ-
entiable only on a Gauss null set. This example was extended by Matouskova [35] to
every separable uniformly convex space. (With similar reasoning, we will reuse this
example in Chapter 5 to quickly see the difference between Gauss null sets and another
o-ideal of negligible sets, so-called I"-null sets, which will be introduced there.) An
earlier example in [40] (see also [4, Theorem 6.39]), which is, however, not related to
differentiability, shows that porous sets are not small in the sense of Gauss measure in
any infinite dimensional separable Banach space: any such space can be decomposed
into two sets, one o-porous and the other Gauss null.

3.5 SETS OF FRECHET DIFFERENTIABILITY POINTS

In this short section we show that for an arbitrary map between Banach spaces the set
of its points of Fréchet differentiability is Borel; in fact it has type F,5. Such results
are classical for real-valued functions of one real variable and have been extended to
more dimensions by various authors. The particular extension we treat here is due to
Zajicek [50]. Notice that in general the type of these sets cannot be improved even if
the map is supposed to be Lipschitz. Indeed, by the result of Zahorski mentioned in
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Chapter 2, for any F,; subset E' of R whose complement has measure zero there is a
Lipschitz function f: R — R whose set of points of differentiability is precisely F.

In this connection notice that for sets of points of Gateaux differentiability the situ-
ation is quite different. For Lipschitz maps on separable spaces it is easy to check that
these sets are Borel (see, for example, the beginning of the proof of [4, Theorem 6.42]),
and an inspection of the argument reveals that they are F}, 5. But in general they may
well be non-Borel. For continuous convex functions on separable spaces they are G,
but unlike the sets of their points of Fréchet differentiability, which are G5 in all Banach
spaces, they may fail to be Borel in nonseparable spaces [44] and even in nonseparable
Hilbert spaces [21].

The main difficulty in proving that the set of points of differentiability is Borel is
that, a priori, this set is obtained as a union over all possible values of the derivative,
which is far from being a countable union. The usual way of overcoming this difficulty
is via a criterion of Fréchet differentiability that does not need the value of the deriva-
tive. Here we use a different approach, which so far as we know is new in this context,
via the canonical embedding of the target space into the second dual and compactness
of balls in the w*-topology.

Foramap f: X — Y,z € X, and r > 0 denote

— —L
e(f,x,m, X) = inf sup |f (& +u) = f(z) — Lu|
LEL(X,Y) ueX,0< |ul<r [l

The reason for keeping X as a parameter in £( f, x, r, X ) will appear in the next section,
where for = belonging to a subspace U of X we will look at the relation between
differentiability of f: X — Y and of its restriction to U, hence at the relation between
the quantities e(f, x,r, X) and e(f, z,r,U).

As the following simple observation says, the limit

€(f7 ‘r’ 'X) = rll\‘rr(l) s(f’ x’ r? X)

measures how far f is from being Fréchet differentiable at z.

Observation 3.5.1. A map f of a Banach space X to a Banach space Y is Fréchet
differentiable at x € X if and only if e(f, z, X) = 0.

Proof. Suppose ¢(f,x,X) = 0. Then there are 7, > 0 and L, € L(X,Y) such that
|l f(z +u) — f(x) — Lyu|| < 27F||ul| for every u € X with ||u| < 7&. This implies
that

[Lju = Lull < |[f(z +u) = f(2) = Ljul| + |[f(z +u) = f(z) = Lyu|
< (277 +277)|ull

for ||u|| < min{r;,r;}. Hence ||L; — Lg|| < 277 + 27, implying that the sequence
Ly, converges to some L € L(X,Y) and ||L — Lg|| < 27*. Consequently,
I (2 +u) = f(z) = Lull < || f(@+w) = f2) = Lyl + 1L = Le| Jull <27 ],

showing that L is the Fréchet derivative of f at x.
The opposite implication is obvious. O
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Notice that the notion of ¢-Fréchet differentiability, which we have already men-
tioned in Remark 3.2.5, is, since we are normally interested in small € > 0, for all
practical purposes equivalent to the requirement that e(f, z, X) < e. More precisely,
e(f,z,X) < e implies that f is e-Fréchet differentiable at x, and this implies that
e(f,z,X) < e. In particular, the e-Fréchet differentiability of f at = for every ¢ > 0
is equivalent to the fact that (f, z, X) = 0, and so Observation 3.5.1 translates to the
often quoted

Observation 3.5.2. Any map f: X — Y which is e-Fréchet differentiable at a point
x € X for every € > 0 is Fréchet differentiable at x.

In general, the infimum defining e(f, z,r, X) is not attained, but it is attained in
the presence of compactness. This also allows precise description of e-differentiability
using the quantities £(f, z,r, X).

Observation 3.5.3. Suppose that f: X — Y, where Y is a dual Banach space and
e(f,xz,r,X) < oco. Then there is L € L(X,Y) such that for every u with ||u|| < r.

1f (@ +u) = f(x) = Ly|| < e(f, 2,7, X)|u].

Consequently, | is e-Fréchet differentiable at x if and only ife(f,x,r, X) < ¢ for some
r > 0.

Proof. Foreveryi > 1pick L; € L(X,Y) such that
1f (@ +w) = f(z) = Laull < (e(f 2, X) +277) |Jul

for every u with |lu|| < r. Since then ||L;(u) — L1 (u)|| < 2(e(f, z,r, X) + 1)||ul| for
|lu]| < r, the operators L; form a bounded sequence in L(X,Y"). Let K > 0 be such
that | L;|| < K. Choose a free ultrafilter 4 on N. Assuming that Y = Z*, we consider
for every u € X and z € Z the limit

lim(L;u)z.
111111( u)z

Since the absolute value of this limit is dominated by K ||u|| ||z]|, it defines for every
fixed u an element of Z* = Y and, consequently, it also defines a bounded linear
operator L € L(X,Y) satisfying

(Lu)z = er(n(Llu)z

It follows that for every z € Z, u € X, and p > 0 there are arbitrarily large ¢ € N such
that |(L;u)z — (Lu)z| < n||z||. Then for every u € X with ||u|| < r we find a norm
one z € Z such that

[f(z+u) = f(2) = Lull <n+ (f(x +u) = f(z) — Lu)z
and infer that
1f(z+u) = f(z) = Lul| <n+ (f(z +u) = f(z) = Liv)z + [(Liu)z — (Lu)z|
< (e(fy,m X) +277) ul| +2n.
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Given n > 0, ¢ can be arbitrarily large, and then letting  — 0 we obtain the statement.
O

After this digression we return to the real theme of this section.

Proposition 3.5.4. Suppose that f: X — Y, where Y is a dual Banach space. Then
forevery c > 0the set {x € X | e(f,z,X) < c} is F,.

Proof. Let

jk_{x€X|€fa 77 )<C_E}
We show that e(f, z, j’ X) < cforevery € Ej . This will establish that the set in
question is ;2 UpZ, Ej k. hence F,.

Letx € Ej 1 and find x; € E; ;, such that z; — x. (Note that this implicitly means
that ¢ > 3/k.) For each ¢ we choose L; € L(X,Y) such that

1) = £(o) = Ll < (e= )l for ] < =

If 4o is such that [|z; — @, || < 55 fori > 4o then for every [[u] < 55,

[ Liv — Ligul| < [[f(2; +u) — f(2:) — Liu|
N f (i +w) = f(@io) = Lig (@5 +u — x4 |
1 (@) = f@ig) — Lig (s — 3|
2c

e(|Jul] + |z +u — @i || + |75 — 24 ]) < =

Hence || L;|| < ||L;, || + 2¢ and so (L;) is a bounded sequence. Arguing in the same

way as in the proof of Observation 3.5.2, we may find L € L(X,Y") such that for every

z€ Z,u € X,andn > 0thereis s € Nsuch that |(L;u)z — (Lu)z|| < n||z|.
Suppose that 0 < |Ju|| < 1/k. We find a unit vector z € Z such that

1f(z +u) = fz) = Lull < (f(z +u) = f(z) — Lu)(2) + % [[ull.

Then we find i € N such that ||(L;u)z — (Lu)z|| < % ||u| and conclude that

[f(z+u) = f(2) = Lul| < (f(x +u) — f(z) — Liu)(2) + % I
+ (Liu)z — (Lu)z

< (e= 2) tll + 5l +  lull = (= ) L

Hencee(f,z,1,X)<c— 1 <c O

7 ] )
Corollary 3.5.5. The set of points of X at which a map f from X to a Banach space Y
is Fréchet differentiable is Fs.
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Proof. We may consider f as a mapping into Y **, as this does not change the notion
of Fréchet differentiability. Then we see from Observation 3.5.1 that its set of points
of Fréchet differentiability is ﬂiozl{z € X :e(f,r,X) < %}, which is F,5 by
Lemma 3.5.4. O

3.6 SEPARABLE DETERMINATION

The key idea behind separable determination (or separable reduction) is that some no-
tions with which we wish to work in nonseparable Banach spaces may in fact use count-
ability strongly enough so that statements about them hold in a nonseparable space pro-
vided they hold in its separable subspaces. There are several approaches to this. Here
we follow the approach that started in [38], as modified by various authors. Although
in all applications one makes the final deduction using just one separable subspace, it
is convenient to know that the family of subspaces that can be used is so large that one
easily join countably many arguments together. We will therefore use the concept of
rich families of subspaces introduced in [6] by Borwein, Moors, and an unnamed math-
ematician (about whom the authors say “whose incisive comments formed the genesis
of this paper”).

Definition 3.6.1. Let X be a Banach space. A family R of separable subspaces of X
is called rich if

(i) for every increasing sequence R; in R, | J;-, R; belongs to R, and
(i1) each separable subspace of X is contained in an element of R.

Recall that for us “a subspace” means “a closed subspace,” so this is indeed the
definition from [6], from which also comes the following statement.

Proposition 3.6.2. The intersection of countably many rich families is a rich family.

Proof. The requirement (i) of the definition is obvious. To show (ii), let (R,,) be a
sequence of rich families and Y a separable subspace of X. Let (n;) be a sequence
of natural numbers in which each number occurs infinitely often. Denote Ry = Y
and for £ = 1,2,... use the property (i) recursively to choose Ry € Ry, such that

Ry, O Ry_1. Observing that the subspace R := Uzozl Ry, satisfies, for each n,

R=|J{R | nx =n, k € N},

we infer from the property (i) of R,, that R € R,,. Hence R belongs to the intersection
of the R,,, and it obviously contains Y. O

The notion of separable determination could be defined formally in the following
way. A property P of pairs (z,U), where € X and U is a subspace of X, is separably
determined if there is a rich family R of separable subspaces of X such that for every
R € R and = € R, the pair (x, X) has property P if and only if (x, R) does. Usually,
however, one does not feel that a given property is of this form, and so we state and
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prove the separable reduction statements without using this notion. To illustrate this
point, separable determination of Fréchet differentiability would, according to this def-
inition, be expressed as: for any f: X — Y, the property “f is Fréchet differentiable
at the point z in direction U” of pairs (z, U) is separably determined. In our opinion, it
is more revealing (although slightly longer) to say that there is a rich family R of sep-
arable subspaces of X such that for every R € R and x € R, the function f is Fréchet
differentiable at z if and only if its restriction to R is Fréchet differentiable at z.

We will now present a new general setup for a number of separable determination
questions. For simplicity, let us concentrate only on Fréchet differentiability. This is
a problem of linear approximation, so one may imagine that the real statement is that
even the error of the best linear approximation of our function on balls around points
of R is the same for the original problem and for its restriction to R. We may measure
the error of this approximation inside a subspace U by

— —L
sy M) @) - L)
LeL(U)Y) uelU,0<||ul<r flull

)

but a technically more convenient expression is

1f(z+u) = f(z+v) = L{u -0

3.6
Jall + ol G0

inf sup
LeL(U)Y) u,veU
o<[Jull+[lvlI<r

To allow more applications, we will write the fraction as

where F is a function on U? x Y2. We also allow an arbitrary number of variables
instead of just two. A more delicate point is that we have not a single function, but
a collection of them, and this collection depends on the subspace U of the ambient
space X. The last point is important, as it leads to the idea of measuring the error as
a supremum not over the whole space but over its separable subspaces, and thereby it
leads to the question of separable determination of a somewhat strange looking mini-
max type problem.

The general setup we arrived at is as follows. For every separable subspace U of X,
let F(U) be a collection of non-negative functions on UP x Y such that the restriction
of functions from F(U) to V' C U belongs to §(V). By § we denote the collection
of all F(U). (These collections depend also on p and Y, but since p and Y are always
clear from the context, we do not indicate this dependence.)

To simplify the notation, we denote for x € X and u € XP,

z+u=(zx+uy,...,x+uy) and f(z+u)=(f(x+w),...,f(x+up)).
Also, for u € X? we put

Jull = fluall + lz2ll + - + fJup]l-
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The quantities measuring the approximability of f are now defined in the natural way.
First, for F' € F(U) we let

B(f,z,U, F) = sup F(u, f(x+ u))
ueUP

and then define

B(f,x,W,§)=  sup inf  B(f,x,U,F).
UCW separable FeF(U)

Notice that for separable W we have a simpler formula,

B(f,x,W,F)= inf pB(f,z, W,F)= inf sup F(u, f(z + u)).
Feg(W) FeF(W)uew?
This formula holds for any subspace of X provided we have a family § of functions on
XP x YP and each F(U) is the collection of their restrictions to UP x Y. This simpler
formula will be true in some but not all of our applications. In the opposite direction,
it would be natural to restrict the domain of F(U) only to finite dimensional U, but we
do not have any application of this more general approach.

For the validity of separable determination, we still need another assumption. For
that recall that in (3.6) the linear operators L are (as long as we bound their norms)
uniformly equicontinuous. So, up to a countable decomposition (which we can han-
dle using Proposition 3.6.2), we assume that our collections are uniformly equicon-
tinuous. This is enough for our purposes, but let us note that we will actually use
only the following consequence of uniform equicontinuity. For every € > 0 there is
0 > 0 such that whenever F' € F(U), u,v € UP, y € YP, and ||u — v|| < 6, then
|F(u7y) - F(U,y)| <Eé.

Observation 3.6.3. If ¢ and 0 are as above and W is a subspace of X, then for every
x, & € Wwith ||z — &|| <,

ﬁ(f’x7VV78) Sﬁ(fajam’g)+€

Proof. Fix any 0 < ¢ < S(f,z, W,§). By definition of 3(f,z, W, F) there is a sep-
arable subspace U C W such that 5(f,z,U, F) > cforevery F' € F(U). Let V be
the linear span of U U {z — Z}. Then, given any F' € F(V), the restriction of F' to U
belongs to §(U), and so we may find v € UP such that F'(u, f(z + u)) > c. It follows
that, withu =u+x — 2 € VP,

F(ﬂaf(‘%+ﬂ’)) :F(ﬂ7f($+u)) 2 F(uvf(x+u)) —&e>c—e.
Hence 8(f, %, W,§) > ¢ — ¢, proving the statement. O

Lemma 3.6.4. Suppose that § is uniformly equicontinuous. Then for every function
[+ X — Y the family R of separable subspaces R of X such that for every x € R,

B(f, xR, F) =B(f,2,X,3),

is rich on X.
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Proof. We first show a slightly stronger version of the first requirement from the defi-
nition of richness. If (W;) is an increasing sequence of separable subspaces of X such
that for each 7 the set of £ € W; with

ﬁ(fa'fawi-‘rhg)Zﬂ(f1j7xag)a (37)

is dense in W;, then W := Uioio W, belongs to R. To this aim we observe that the
inequality 3(f,z, W, %) < B(f,z,X,F) is obvious. To prove the opposite, suppose
that x € W, n > 0, and B(f,z,W,§) < oo. By uniform equicontinuity of § there
is 6 > 0 such that |F(u,y) — F'(v,y)| < n whenever F' € F(W), u,v € W, and
|lu — v|| < &. Choose i large enough that B(z, §) N W; # (). By assumption, there is
Z € B(z,0) N W, for which (3.7) holds. Hence, applying Observation 3.6.3 twice, we
get

5(.}07:1:7”/’%) Z ﬂ(fai.7 W?S’) - 2 /B(fa*%7 Wi+1>g) -n
> ﬁ(fvi'ang) -n > 6(fax7Xa%) - 277
To prove the second requirement from the definition of richness we show that there

is a way to assign to every separable subspace V' of X a separable subspace Vov
of X such that 8(f,z,V,§) > B(f,z, X,§) for every = from a dense subset of V.

This will finish the proof since, defining W7 = V and Wy, = W}, we infer from
what we have proved above that | ;- , W; belongs to R.

To define V, let S be a countable dense subset of V. For every x € S and rational
¢ < B(f,z,X,¥) find a separable subspace U, . of X such that 5(f,x, Uy ¢, F) > ¢

for every F' € §(Uy,). Then the space V' given as the closed linear span of V' together
with all these U, .. has the required property. O

In the following simple applications, we have a family § of functions on X? x YP,
and §(U) is the collection of their restrictions to a subspace U. Hence the simpler
formula for 5(f, z, W, §) applies to all subspaces of X.

Corollary 3.6.5. Let f : X — Y. Then there is a rich family R on X such that for
every Re R, x € R, andr >0,

sup  |[f(z+u)ll= sup [[f(z+u).
ueR, [[ul<r ueX, fufl<r

Proof. For rational s,C > 0 let §s ¢(U) consist of the single function
Fy o(u,y) = min{C, [[y[|} min{1, max{C(s — [lul]), 0}}.
By Lemma 3.6.4 there is a rich family R, ¢ such that forevery R € R, c and x € R,

sup Fs c(u, f(z +u)) = sup Fs c(u, f(z +u)). (3.8)
ueER ueX

Let » > 0. By Proposition 3.6.2 the family

R:ﬂ{Rsyc’0<s<r, C’>Orati0nal}
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isrichon X. Let R € R and x € R. By taking the supremum in (3.8) over rational
0<s<randC >0 we get

sup  [[f(z+u)ll=  sup [[f(z+u)]. 0
ueR, [[ul|<r ueX, fufl<r

This simple result is all that we need to show that porosity is separably determined.
To give a detailed statement, we define for £ C X the porosity of E at a point x € X
as
p(B,2) = lim sup{c> 0] (3y € B(z,7)) Bly,clly —=|) N E = 0}.

If for some 7 > 0 there is no such ¢, we let p(E,z) = 0. If Y is a subspace of X, we
define the porosity of F at x in the direction of Y by the same formula in which y is
restricted to belong to x 4+ Y.

Corollary 3.6.6. Let E C X. Then there is a rich family R on X such that for every
R € R and every x € R, the porosity of E at x in the direction of R is equal to its
porosity (in the direction of X).

Proof. Observe that
dist E
p(E,z) =limsup sup m
™0 Jul|<r r
and use the previous result for f(x) = dist(z, E). O
By Proposition 3.6.2 we have an immediate corollary.

Corollary 3.6.7. Let E C X be a o-porous subset of X. Then there is a rich family R
on X such that for every R € R, the set E N R is o-porous in R.

Before discussing differentiability, it is natural to have a brief look at continuity.

Corollary 3.6.8. For any function f: X — Y there is a rich family R such that for
every R € R and every x € R, the function f is continuous at x if and only if its
restriction to R is.

Proof. Use Lemma 3.6.4 with, for example, §(U) consisting of functions

r > 0.

: max{0,r — ||u]| — ||v
F.(u,v,y,2) = min{1, |y — z||} { 7«” | — | ||}’

It suffices to observe that f is continuous at z if and only if 5(f, z, X,§) = 0. O

We now turn our attention to linear approximations related to Fréchet differentia-
bility. For that, we recall the quantities e(f, z,r, U) from the previous section. As we
could have already seen there, constructing a Y -valued linear operator is a nontrivial
task, and so more delicate separable determination results need a compactness assump-
tion in the target space Y. We will therefore consider functions with values in dual
spaces (weaker assumptions may be also used). Incidentally, one may notice that in
this situation the infimum defining £(f, z, r, U) is actually attained.
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Theorem 3.6.9. For every function f: X — Y, where Y is a dual Banach space,
there is a rich family R on X such that (f,z,r, R) = e(f, z,r, X) whenever R € R,
x € R, andr > 0.

Proof. Since the inequality e(f, z,r, R) < (f,z,r, X) is obvious, we show the con-
verse.

Let ¢ : [0,00)* — [0,00), k > 1, be continuous functions with compact support
having the following property. For every r > 0 there is a sequence (k;) C N such that

Yr, (50,51, t0,t1) /" if 59,51 <rand sg+s1 >0,
joo 80 T 81 (3.9)

Vi, (50,51, t0,t1) =0 otherwise.

For k,! € N and a separable subspace U of X, define § ;(U) as the collection of
functions

Frn(u, 0.y, 2) = e ([l 1ol lyll 120 lly = 2 = L(u = )],

where L € L(U,Y) and ||L|| < I. It is easy to see that each § ; satisfies the assump-
tions of Lemma 3.6.4. Using also Proposition 3.6.2, we find a rich family R on X such
that

5(f,[L'7R, Sk,l) = ﬁ(f7$7X73’k,l)

forevery x € Rand k,l € N.
Suppose now that R € R, z € R, and r,e > 0. Find a sequence (k;) C N such
that (3.9) holds. By definition of e(f, z,r, R) there is T' € L(R,Y") such that

sup |[f(z +u) = fz) = Tul| < (e(f, 2,7, R) +&)]ul].

ueR, [uf|<r

Hence

Sup [f(x+u) = flz+v) =T(uw—v)| < (e(f,2,r,R)+e)(|lull + [v]),
lull ol <r

which shows that

sup  Fi,r(u,v, f(z+u), f(z+v) <e(f,z,mR)+e
u,vER
llull+llvll<r

for every j € N. Thus, fixing [ € N such that! > ||T

, We see
ﬂ(fvvavgkj,l) = ﬁ(f?xaRagkj,l) < 5(f,1'77’7R) +e€

for each j. This means that for every j € N and every separable subspace U of X,
there is L(; iy € L(U,Y') with || L(; || < [ and

Fri L0 (u,v, f(x+u), flx +v)) <e(f,z,m,R)+¢ (3.10)
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for every u,v € U.

Consider on the set J = {(4,U) | j € N, U C X separable subspace} a partial
order defined as (j,U) < (k,V) if and only if j < k and U C V. Then the sets
{(k, V)] (5, U) =< (k,V)}, (4,U) € 3, form a filter base on J. Let [ be an ultrafilter
extending this filter base. Assuming that Y = Z* we put forany v € X and z € Z,

Since the absolute value of this limit is bounded by [||u|| |||, it defines for every fixed
u € X an element of Y = Z* and, consequently, it also defines a bounded linear
operator L € L(X,Y) satisfying

(Lu)z = liirln(L(j’U)u)z.

It follows that for every separable subspace Uy, any u € Uy, every unit vector z € Z,
any n > 0, and jo € N, there are ; > jo and a subspace U D Uj such that
|(Lj,oyu)z — (Lu)z| <.

Suppose now that u € Uy and 0 < ||u|| < r. Find a unit vector z € Z such that

[z +u) = f(z) = Lull < (f(z +u) = f(x) = Lu)(z) +€lu].

Also, find jy € N such that for every j > jo,

1 €
Vr, (w, 0, fz +u), fz)) = Tl " FE+w —f@l+ir

Finally, we find j > jo and U D Uy such that |(L(;yyu)z — (Lu)z| < €l|ul|, and
estimate

If (@ +u) = fz) = Luf| _ (f(@ +u) — f(z) — Lu) ()

[[wll [Jull

(f(= +u) = f(z) — Luyu) ()
[l

< ijvL(j,U) (ua 0, f(CC + u)a f(x)) + 3¢

<e(f,z,r, R) + 4e,

+e€

< + 2¢e

where the last step follows from (3.10). Hence (f, z,r, X) < e(f,x,r, R) + 4¢, and
s0, since € > 0 is arbitrary, e(f, z,r, X) < e(f, z,r, R). O

It is now immediate to deduce the separable determination statement for Fréchet
differentiability. Itis a variant of Zajicek’s [50] strengthening of the separable reduction
statement originating in [38] (see also [27]).

Theorem 3.6.10. For every f: X — Y there is a rich family R on X such that for
every R € R, f is Fréchet differentiable (as a function on X ) at every x € R at which
its restriction to R is Fréchet differentiable (as a function on R).



44 CHAPTER 3

Proof. We may consider f as a mapping into Y **; this does not change the notion of
Fréchet differentiability. Hence the statement follows from Theorem 3.6.9 and Obser-
vation 3.5.1. O

Remark 3.6.11. The proof of the previous theorem cannot be repeated verbatim for
e-Fréchet differentiability, where € > 0 is fixed. But if the target space Y is a dual
space, we may combine Theorem 3.6.9 and Observation 3.5.3 to get that for every
f+ X — Y there is a rich family R on X such that for every R € R, f is e-Fréchet
differentiable (as a function on X) at every z € R at which its restriction to R is
e-Fréchet differentiable (as a function on R).

Notice that Corollary 3.6.5 applied to the distance from E shows that a set £’ in X
is nowhere dense if and only if there is a rich family in each element of which E is
nowhere dense. Hence first category sets are separably determined in the same way
as o-porous sets are in Corollary 3.6.7. More interestingly, this statement may be
“lifted” to the Borel I',,- and I'-null sets that will be introduced in Definition 5.1.1.
In Corollary 5.6.2 we will prove that I';,- and I'-nullness of Borel sets are separably
determined.

By a straightforward use of separable reduction, a number of results from this book
may be easily extended to a nonseparable setting. Since this would be rather mechan-
ical, we will not state the results that may be obtained, but just give several examples
illustrating the technique of proving nonseparable versions of some of the theorems
that we prove later.

(1) Real-valued Lipschitz, and even cone-monotone functions on (nonseparable) As-
plund spaces (i.e., spaces such that for every separable subspace Z C X the
space Z* is separable) have points of Fréchet differentiability. The Lipschitz state-
ment is an immediate consequence of Theorems 12.1.1 and 3.6.10. (Notice that this
is how the Fréchet differentiability result for Lipschitz functions was extended to
nonseparable Asplund spaces already in [39], but that the slicing technique of [27]
can prove it without the use of separable reduction.) In the case of functions mono-
tone with respect to a cone C' we find the rich family R from Theorem 3.6.10 and
choose g € C. Further we observe that the family of R € R that contain x is
rich in X and the restriction of f to such R is cone-monotone. Hence we conclude
the argument by a reference to Theorem 12.1.3. We also notice that this argument
shows that the additional (mean value) statements of Theorems 12.1.1 and 12.1.3
also hold in nonseparable Asplund spaces.

(2) o-porous sets in (nonseparable) Asplund spaces are I'1-null. For this, just combine
Theorem 10.4.1 with Corollaries 3.6.7 and 5.6.2.

(3) For any (possibly uncountable) set A, every Lipschitz map of {,(A) to R™, where
2 < n < p < oo, has points of Fréchet differentiability. To see this, notice first
that the family of sets {x € ¢,(A) | z(s) = 0for s ¢ C}, where C runs through
countable subsets of A, is rich in ¢,(A). Suppose now that f: ,(A) — R,
where 2 < n < p < o0, is Lipschitz. By Theorem 3.6.10 combined with Proposi-
tion 3.6.2, we can find a rich subfamily R of the above family such that for every
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“

R € R, x € R, the function f is Fréchet differentiable at z iff its restriction to R
is. By Theorem 13.1.1 the latter happens at some points of R, and so f is Fréchet
differentiable at these points.

For any (uncountable) set A\, every Lipschitz map of co(A) to a Banach space with
the RNP is Fréchet differentiable I'-almost everywhere. Arguing as in the previous
point, we find a rich subfamily R consisting of spaces isomorphic to ¢y such that
for every R € R, © € R, the given Lipschitz map f: co(A) — Y is Fréchet
differentiable at z iff its restriction to R is. By Theorem 6.4.3 the latter occurs
I'-almost everywhere in R. Since, by Corollary 3.5.5, the set of points of Fréchet
nondifferentiability of f is a Borel subset of ¢o(A), we conclude from Lemma 5.6.1
that f is Fréchet differentiable at I'-almost every € co(A).



Chapter Four

e-Fréchet differentiability

In the context of all Fréchet differentiability results, or even of almost Fréchet differ-
entiability ones, the results presented here are highly exceptional: they prove almost
Fréchet differentiability in some situations when we know that the closed convex hull
of all (even almost) Fréchet derivatives may be strictly smaller than the closed convex
hull of the Gateaux derivatives (see Chapter 14). Because of the possible future impor-
tance of this, so far only, foray into the otherwise impenetrable fortress of the problem
of existence of derivatives in such situations, and because they have never appeared in
book form before, we discuss the concepts and arguments leading to these results in
some detail. One of these concepts, the idea of asymptotic uniform smoothness, will
play a major role in our investigations in the following chapters.

4.1 e-DIFFERENTIABILITY AND UNIFORM SMOOTHNESS

Although in this text we will prove, among other results, that Lipschitz maps of a
Hilbert space into R? have points of Fréchet differentiability, it is still unknown whether
the same holds for maps of a Hilbert space into R?. In fact, in Chapter 14 we will learn
that there is a qualitative difference between the two situations: while in the former
the closed convex hull of all Fréchet derivatives is equal to the closed convex hull of
the Gateaux derivatives, this surely fails in the latter. Of course, this would happen for
any nowhere Fréchet differentiable Lipschitz map of a Hilbert space into R? (provided
such a map exists). The above described phenomenon could be and, in fact, has been
considered as evidence for existence of such maps. We show here that this evidence is
rather shaky: we present a seemingly only slightly weakened notion of Fréchet differ-
entiability for which the results of Chapter 14 still imply the above phenomenon, but
for which the existence result can be proved.

The notion of Fréchet differentiability will be weakened in a natural way. Instead
of approximating the increment of the function f at the point xy with error o(||z||), we
will approximate it with error ¢||z||, where e > 0 may be as small as we wish but x
may depend on €.

Definition 4.1.1. A map f: X — Y between Banach spaces is said to be e-Fréchet
differentiable at x, for some ¢ > 0 and x¢y € X, if there are a 6 > 0 and a bounded
linear operator 7: X — Y such that

1f(xo +z) — f(z0) = Tz| < elz|

whenever ||z|| < 4.



¢-FRECHET DIFFERENTIABILITY 47

Somewhat loosely, one sometimes says that f is e-Fréchet differentiable (without
any specification of xy or €) meaning that for every € > 0 there is a point at which f
is e-Fréchet differentiable. We will avoid using such terminology, but in comments or
remarks we may speak about such functions as almost Fréchet differentiable.

By Observation 3.5.2, if a map f is e-Fréchet differentiable at some xq for every
e > 0, then it is Fréchet differentiable at zo. However, if we only know that for
every € > 0 there is a point z. at which f is e-Fréchet differentiable, then we cannot
or do not know how to deduce Fréchet differentiability at any point. The point x.
may change with ¢ in a way that we are not able to control. It is trivial to construct
examples of nowhere differentiable continuous functions on R that are, for every € > 0,
e-differentiable at some point, and it is similarly easy to construct such examples of
real-valued Lipschitz functions on separable Banach spaces with nonseparable dual.

If at a point z, the function f is both Gateaux differentiable and e-Fréchet differ-
entiable, then clearly || — f'(x)|| < e, where T is the operator from Definition 4.1.1.
It follows that at points of Gateaux differentiability we could have defined e-Fréchet
differentiability (up to an unimportant rescaling of €) just with T = f’(x). We have
chosen the definition because it does not require any a priori differentiability assump-
tion.

The fact that finding, even for any € > 0, a point of e-Fréchet differentiability is eas-
ier than finding a point of Fréchet differentiability is hardly surprising. In some sense,
it is the starting point (and only the starting point) of any known proof of existence of
points of Fréchet differentiability of real-valued Lipschitz functions in Asplund spaces.
This can be traced back to [39]. These proofs are still not easy, even though easier
proofs than the original one have been given in [27] and [29]. The proof we present in
Chapter 12 is also not easy, but here some of the difficulty arises because we are prov-
ing a new, more general result. We will shortly see in Proposition 4.1.3 how simple
the proof of just almost Fréchet differentiability of real-valued Lipschitz functions may
be. For vector-valued maps, however, this is much harder. The first result [26] proved
almost Fréchet differentiability of Lipschitz maps of superreflexive spaces into finite
dimensional spaces. The main idea of their (very complicated) proof was to invent an
infinite dimensional analogy of approximate continuity and prove the analogy of the
(easy) finite dimensional result that a Lipschitz map is differentiable at every point at
which its derivative has an approximate limit. A considerably easier argument, which
we will follow here, was found in [22], where also the class of spaces to which the
method applies was extended.

It should be also mentioned that most known results on the nonexistence of Fréchet
derivatives actually show the nonexistence of e-Fréchet derivatives for £ small enough.
Corollary 3.2.4 may serve as a typical example: while the often quoted statement is
that separable spaces with nonseparable dual admit a nowhere Fréchet differentiable
norm, we have purposely stated it as producing an equivalent norm not e-Fréchet dif-
ferentiable at any point, with some fixed € > 0. However, this is not the case for results
claiming nonexistence of points of differentiability in certain subsets such as Theo-
rem 3.4.3. This may be easily seen by inspecting the proof of Proposition 4.1.3. As
we explain in Remark 4.3.4, a variant of its proof also shows that certain o-porous sets
(already in R?) contain, for every real-valued Lipschitz function f and every ¢ > 0,
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points of e-differentiability of f. Nevertheless, Theorem 3.4.3 shows that some such
functions are not differentiable at any point of the o-porous set. (Of course, in this case
such a function may be easily found directly.)

To show the key idea, we shall present a simple proof of an almost differentiability
result for Lipschitz functions in uniformly smooth spaces. Since such spaces are As-
plund, we know (and will see in Chapter 12) that such functions actually have points of
Fréchet differentiability. However, the simplicity of the argument proving this special
statement is what allowed generalization to the vector-valued case we will see later. To
formulate the statement we recall the definition of uniform smoothness and uniform
convexity of a space X. Later we will revisit these notions in Definition 4.2.1 in a
different setting.

Definition 4.1.2. A Banach space X is said to be uniformly smooth if its norm satisfies

s (ool + e =yl =2) = ofll). =0 @

A Banach space is said to be uniformly convex if
lim ||z, —ynl| =0
n—oo
for any sequences (z,,) and (y;,) of unit vectors satisfying
lm ||z, + yn| = 2.
n—oo

Note that writing (4.1) for a fixed x, we recover the criterion of Fréchet differen-
tiability of the norm at x from Proposition 3.1.3. Here we require that the condition
for Fréchet differentiability holds uniformly in z from the unit sphere. It is well known
that a uniformly smooth space is reflexive. Also, X is uniformly smooth if and only
if X* is uniformly convex (see, e.g., [31, Proposition 1.e.2]).

The result given in the following proposition is contained in the main results of this
chapter. As we said before, the purpose of giving it separately is to show how easy it
may be to find points of e-Fréchet differentiability in simple situations.

Proposition 4.1.3. Assume that X is a separable, uniformly smooth Banach space and
let f: X — R be a Lipschitz function. Then for every € > 0 the function f has a
point of e-Fréchet differentiability.

Before we pass to the proof of the proposition we make two simple observations.
The first is the following. Assume that X is uniformly smooth, e € X, and z* € X*
with ||le]| = 2*(e) = ||=*|| = 1. Then for every 7 > O there is a 6 = §(n) > 0 such that

le + ol <1+l

whenever |[v|| < § and z*(v) = 0. This follows from (4.1) and from the fact that
lle —v|| > z*(e —v) = 1.
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The second observation is that if ||e]| = z*(e) = ||z*|| = 1 and € > 0, then there is
7 > 0 such that any functional z* € X* with ||2*|| = 1 and z*(e) > 1 — 7 satisfies

|lz* —a*|| <e.

Indeed, if 2} (e) — 1 with ||z}| = 1, then ||z} + z*|| — 2 and, by the uniform

convexity of X*, ||z — z*|| — 0.

Proof of Proposition 4.1.3. Let f: X — R have Lip(f) = 1 and lete > 0. By
Proposition 2.4.1 we choose x € X such that f is Gateaux differentiable at x and
I/ (z)|| > 1 — dn, where the parameter 7 > 0 will be determined later to be small
enough and 0 < ¢ = §(n) < 1 is defined in the first observation above. Find e € X
with ||e]| = 1 such that

f'(x)(e) =1 —dn.
Put z* = f’(z). Since f is Gateaux differentiable at x there is a o > 0 such that

|f(z+ se) — f(z) — 2%(se)| < dn|s| whenever |s| < 0. 4.2)

Fix 2* € X* with ||2*|| = z*(e) = 1, and consider any y € X such that ||y|| < 04/3.
Our plan is to show that for all such y we have

If(z+y) = fx) —2"(y)] <ellyll-

Write y in the form y = u + v, where u = z*(y)e. Then |Ju|| < ||y||, ||v]| < 2]y, and
x*(v) = 0. Putr = ||v||/d. Notice that the condition ||y|| < 0d/3 implies

2|yl
lu+rell < flull + |r] < flyll + =5~ <o,

and so by (4.2)

|f(z +u+re) - f(z)
[f(z+u—re) - f(z)

By subtracting we obtain

— 2" (utre)| < onle”(y) +r[ < 3nllyll, “43)
— 2" (u—re)| < onla”(y) —r| < 3nllyll.

[f(z+u+re) = flz+u—re)| > 2rz"(e) — 6nly|
> 2r(1 = dn) — 6nlly||
= 2r = 2ljv]| = 6n]lyll
= 2r — 10n][y]|. (4.4)
The fact that Lip(f) = 1 and the first observation before the proof imply

[f(z+y) = fle+utre)| <|re—vf| =rle—v/r|
<r(L+afoll/r) <+ 20yl (4.5)
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Similarly
[f(@+y) = flz+u—re)| <r+2n]yl. (4.6)

We now use the “midpoint inequality” (which is trivial but basic, as we will see later in
this chapter)
la| +b < max{|a +b|, |a —b|}, a,beR,

with the choice

f(ery)—%(f(a:+u+re)+f(a:+ufre)) and
b=21(flx+u+re)— flz+u—re)).

a

It allows us to deduce from (4.4), (4.5), and (4.6) that

|f@+y) = 5(fle+utre) + flz+u—re))
<r+2nllyll — (r = 5nllyll) = mllyll. 4.7

If n was chosen small enough, the second observation before the proof implies that
|z* — z*|| < g&. Hence

* * * * * E
[ ()] = (=" = 27)(v)] < 2l|2" =2 ]v]] < 5 [lyll- (4.8)
We are now ready for the final estimation. From (4.3), (4.7), and (4.8) we deduce that

|f(x+y) — fl@) —2"(y)]
< |flx+y) = 5(fl@+utre)+ flz+u—re))|+]z"(v)
+ 3| flx+u+re) — flz) — 2*(u+re)|
+%|f :c+u—re)—f(x)—z*(u—7"e)|

<777Hy||+*||y||ﬂL ||y||+ Lyl

< 10n]lyll + 5 lyll < €||y||>

provided n > 0 is chosen such that 7 < €/20 and satisfies the requirements imposed
on it in order to use the second observation. O

Remark 4.1.4. If we could find z such that || f/(z)|| = 1, we would use the reflexivity
of X to find e with ||e|| = 1 such that f’(x)(e) = 1, and the proof above would show
that f is Fréchet differentiable at . However, in general such x fails to exist: consider,
for example, f: R — R, f(z) = e~ 17,

In case we are given two Lipschitz functions f, g: X — R and we are interested in
finding a common point of e-Fréchet differentiability of f and g, the proof above can
be used only if we are able to find a point z such that || f'(z)|| and ||¢’(z)|| are both
close to Lip(f) and Lip(g), respectively. Such x clearly fails to exist in general. In [26]
this difficulty is overcome in a rather complicated way by using a kind of density point
argument that enables us to find a point = where || f/(z)|| and ||¢’(x)|| are both close to



¢-FRECHET DIFFERENTIABILITY 51

their respective approximate local maxima at x. The idea of local maximum was used
in [22] in a simpler way (without density point considerations) and in a more general
setting. We shall start an exposition of this result by presenting this setting in the next
section.

Notice that the use of uniform convexity in the proof of Proposition 4.1.3 was es-
sential. The value 67 had to be known before f’(x) was chosen, so even local uniform
convexity of the dual norm would not suffice. Nevertheless, a very similar argument
is used in the known proofs of existence of points of Fréchet differentiability of real-
valued Lipschitz functions in Asplund spaces. In a different context it was recognized
in [17] that the basis of the argument lies not in the smoothness of the norm but in
existence of small w*-slices of bounded sets in the dual. In [27], this approach was
combined with further (considerably harder) ideas to give the currently simplest proof
of the Fréchet differentiability result we just mentioned. We will not follow this ap-
proach here, because so far, unlike the methods we develop here, this method has not
led to a proof of more general results.

4.2 ASYMPTOTIC UNIFORM SMOOTHNESS

Before coming to the key notion of asymptotic uniform smoothness, let us recall briefly
the well-known moduli of uniform convexity and smoothness (we refer to [31, Sec-
tion 1.e], for more details and references to the original literature). Notice that these
moduli are defined slightly differently (but equivalently) by different authors. The def-
inition we have chosen is reasonably standard and fits well with what will follow.

Definition 4.2.1. The modulus of (uniform) convexity 5x(t), 0 < t < 2, of a Banach
space X is

N Lkl
[l flv]| <1 2 7
lu—vl|>t

and its modulus of (uniform) smoothness px (t), t > 0 is

z+y| + ||z —
px(t)= s lotultlool
lzll=1. [yl <t

1.

X is said to be uniformly convex if §x (t) > 0 for every 0 < t < 2, and uniformly
smooth if lim, _,o px (t)/t = 0. These notions of uniformly convex (or smooth) spaces
coincide with those already introduced in Definition 4.1.2 without explicit use of the
modulus of convexity or smoothness.

There is a duality relation between the moduli of uniform convexity and smooth-
ness, which implies, in particular, that X is uniformly convex if and only if X* is uni-
formly smooth. For a Hilbert space H the moduli are easy to compute. If dim H > 2,

Sut)=1—(1-22)"? 0<t<2 pu(t)=1+)Y2—1,t>0.
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The Hilbert space has the best moduli of convexity or smoothness in the sense that
5x(t) < 5H(t), 0<t<2, px(’T) > pH(T)7 7>0

for every Banach space X with dim X > 2. In the spaces L,([0,1]) the moduli are
also well known but their computation is less straightforward:

1 _ 2 2 <
5p () = s(—1)e"+o(e%), 1<p<2,
! e?/(p2P) + o(eP), 2 <p< .
oy [ 7ol 1<p<a.
PLoAT) = (p—1)7%/240(1?), 2<p<cc.

Much of the development presented in this book centers on the interplay between
the quality of asymptotic uniform smoothness (of norms or bump-like functions), mea-
sured by its modulus, and differentiability. Here we introduce this modulus and the
related modulus of asymptotic uniform convexity for norms. These moduli measure
how smooth or convex the space is “at infinity,” and the key point is that they may
behave much better than the moduli introduced in Definition 4.2.1; in particular, the
Hilbert space is no longer the space with the best modulus. They were first considered
by Milman [36], and their relation to differentiability was first recognized in [22].

Definition 4.2.2. Let X be an infinite dimensional Banach space.

(i) The modulus of asymptotic uniform convexity of X is defined by

0x(t) = inf sup inf |lz+y|—1,t>0.
lz]|=1 dim(X/Y)<co m;

(i) The modulus of asymptotic uniform smoothness of X is defined by

px(t) = sup inf sup [z +yll—1,¢t>0.
lz]|=1 dim(X/Y)<oco Hyﬁy
yl|<t

The space is called asymptotically uniformly convex if §x (t) > 0 for every t > 0
and asymptotically uniformly smooth if lim;_,g px (t)/t = 0.

We make a comment on the notation of asymptotic moduli. Strictly speaking, we
should write p(x ||| and S(X’”.”) instead of px and dx, respectively, since the change
of norms clearly changes the corresponding moduli. However, the latter notation is
widely accepted in the literature and so we will use it as well. Only in a few exceptional
cases of two norms on the same space will we distinguish the corresponding moduli by
writing, for example, p).| and .||, .

The definition of p makes sense even if X is finite dimensional and gives px (t) = 0
for every . However, in this situation the definition of § does not makes sense: the
supremum in the middle involves (and should in fact be realized when) Y = {0}, in
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which case there is no y to take the infimum over. This leads to a rather unpleasant
exception, which we overcome by letting 6x (¢) = ¢ if X is finite dimensional. The
motivation behind this choice is that 6(¢) < t for every space, and so we say that X
is as convex as it can be (as well as as smooth as it can be) in the direction of {0}.
Of course, if dim(X) < oo the asymptotic moduli play no role, but in some results
this allows us not to distinguish unnecessarily between finite and infinite dimensional
spaces.
It is easy to compute the asymptotic moduli for £,,, 1 < p < 0o, and cy.

=gl

0, (t) = pe, (t) = (1+7)/P =1, 1<p<oo, t>0,
co(t) = Peo (t) = max{t — 1,0}, t > 0.

=2

The same results hold if we replace ¢, (resp. cp) by any subspace X of the space
(>, eX,) 0 (resp. (3°,, @Xn)CO), where (X,,) is any sequence of finite dimensional
spaces.

Some of the intuition behind the asymptotic versions of moduli may be seen from
the following. Assume z € X with ||z|| = 1 in an asymptotically uniformly smooth
space X. Then for a small perturbation y from a suitable finite codimensional sub-
space Y we obtain that

e +yll = llzll + ollyl)-

In case of a sequence space the equation above suggests that the norm behaves like a
sup-norm for almost disjointly supported vectors z and y (especially if we imagine the
o(|lyl]) going to zero very fast). Thus ¢ is the most “smooth” among asymptotically
uniformly smooth Banach spaces. The use of finite codimensional subspaces causes a
similar effect also for asymptotic uniform convexity. Here the norm of the perturbed
element x + y is (if we imagine that the modulus is “large”)

|z + yl| = ||z|| + ||y|]| for some x > 0.

This mimics the norm in ¢; for vectors that have almost disjoint support. The space ¢ is
the most “convex” among the asymptotically uniformly convex Banach spaces. Notice
that in contrast to the situation with uniformly convex or smooth spaces the spaces cg
and ¢, are not reflexive.

It is known (see [22] for references) that for reflexive spaces there is a complete
duality between asymptotic uniform convexity and asymptotic uniform smoothness.
For nonreflexive spaces this duality has been investigated in the literature, but it is still
not completely understood.

Because of its intimate connection to the midpoint inequality whose importance we
have already seen in the proof of Proposition 4.1.3, we now introduce a slight modifi-
cation of the modulus of convexity. We could call it an (asymptotic) midpoint modulus,
but we will not use it often enough to warrant a name. One can notice other reason-
able replacements for the term ||z + y|| — 1 when defining asymptotic convexity or
smoothness, but none of them appear to be better suited to the problems we study. For
asymptotic smoothness, 3(||z + y|| + [z — y||) — 1 seems to be better adjusted for
more general functions than norms, and so we will adopt it when defining asymptotic
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smoothness of “bump functions.” For norms, the modulus defined in this way would
be smaller than p, but by no more than a factor %, and so for nearly all our purposes
(but not for some finer results in this chapter) they would be equivalent.

Definition 4.2.3. For a subspace Y of X, x € X, and ¢ > 0 we denote by fi(t,z,Y)
(or ix (t,z,Y) if X needs to be specified) the greatest number p < ¢ such that

max{[|lz +yl, [z = yll} = llz[ = pllz| fory € Y, [lyl| = tll=],

and we let
X (t) = inf sup Hx (ta z, Y)
z€X dim(X/Y)<oo

Clearly, ii(t,x,Y’) > 0 and notice that fi(¢,cz,Y) = f(t,z,Y) for ¢ # 0. So the
infimum in fix may as well be taken over ||| = 1. The artificial looking requirement
that o < ¢ is automatically true when = # 0, but it was added to handle the special case
2 = 0 in a natural way. In particular, it gives that g x (¢t) = ¢ if dim X < co. Notice
also that the nonasymptotic moduli fix (¢,z,Y") are of huge interest. To see why, we
reformulate their definition in the following way.

Midpoint inequality. Ifz € X,y €Y, t > 0, and
max{[lz +y|, [z —yll} < 1+ px (2, Y))llz|

then ||y|| < t]|z[|.

For example, one immediately sees that fig (¢, 2, R) = t, and the above inequality
is equivalent to the midpoint inequality we have used in the proof of Proposition 4.1.3.

In analogy with the definition of fi(¢,x,Y"), it is sometimes convenient to have a
similar notation for the innermost infimum (resp. supremum) in the definition of asymp-
totic moduli. So for Y a subspace of X, z € X \ {0} andt > 0 we let

Sx(tay)— g JErul=lel ooy o+l - lz]
ey el by al
llyll>t]z|l lyli<tlz|

These quantities are used only for finding asymptotic moduli, and so we may always
imagine that Y is a subspace of the kernel of a norm one functional * € X* such that
x*(x) = ||z|. In that case, both dx (t,z,Y) and px (¢, z,Y) are non-negative.

Here are some simple facts concerning asymptotic moduli. First notice that the
triangle inequality yields trivial estimates for all moduli

t—2 <dx(t), px(t), px(t) <t.
Further simple observations are contained in the following.

Proposition 4.2.4. For any Banach space X :

() If Xo C X then dx,(t) > 0x (1), px, (t) < px(t), and fix,(t) > fix (t).
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(ii) The functions & x(t), px(t) and fix (t) are increasing, and have Lipschitz con-
stant at most 1, 0x (t) < fix(t) < px(t), and px (t) is also convex.

(iii) dx(t) < dx(t) and 2px (t) > px(t) for 0 <t < 1.

Proof. Parts (i) and (ii) are direct consequences of the definitions. Only the convexity
of px(t) may need a word of explanation. As a function of ¢, px (¢,z,Y) is easily
seen to be convex. The final supremum over x preserves convexity, but the infimum
over Y may look as if it could destroy it. But, since the family of finite codimensional
subspaces is closed under finite intersection, the family of functions whose infimum we
are taking is directed downward by (i), and so convexity is preserved.

To check part (iii), let z € X and z* € X* be such that 2*(z) = ||z|| = ||z*| = 1.
Let Y be the kernel of x*. Then

e —yll = 2%z +y) =1
for every y € Y and

lz+yll +lle =yl

1
1> 5 sup (lz+yl - 1).

sup
yey 2 yey
llyll <t Iyl <t

Hence px (t) < 2px(t). To prove the first part of (iii), let 0 < ¢ < 1 and ¢ > 0 be
given. By definition of §x (¢) choose z € X with ||z|| = 1 such that for every Y of
finite codimension

gx(t) > Sx(t,x,Y) — €.

Let again 2* € X* be such that z*(x) = ||z*|| = 1 and consider Y C ker 2*. There is
y € Y with t < |ly|| < 1 such that

Sx(t,e,Y) > o4yl —1-c,

and so -
Oox(t) > |lz+yl| —1— 2e.

Notice that ||z + y|| > 1. We put

T+y T 1
S VA Sy e
=+l [z +yl [z + vl

The vectors u and v are contained in the unit ball of X and ||u — v|| > ¢. Consequently,

Sx(t) <1—Lu+wv]

<l-iz*(u+v)=1- !
-2 -+ yll
1 _
< dx(t) + 2e.

1o - -
- 5x(t)+1+25

Since € > 0 was arbitrary we get the desired result. O
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In particular, a uniformly convex (resp. smooth) space is asymptotically uniformly
convex (resp. smooth). The converse is obviously false as is evident by considering ¢4
or Cqp.

A norm equivalent to an asymptotically uniformly convex or smooth norm may
easily fail to have the same property. For example, in ¢5 the norm max{||z||¢,, 22| oo }
is an equivalent norm, but it is not asymptotically uniformly convex, and the norm
llz|le, + max{|x;| + |z,|, ¢ # j} is not asymptotically uniformly smooth. In both
cases one can check the claimed properties by considering * = e; and y = te,, for
large n.

However, in some tasks it is convenient to modify the original norm and preserve
the asymptotic behavior. For simplicity, when considering spaces with several norms,
we will index fi and § by || - || instead of the more precise (X, || - ||). The following
simple observation suffices for the application to proving the mean value estimate in
Theorem 4.3.3. The modulus of smoothness of a pseudonorm is defined analogically
to that of a norm, or equivalently by passing to the quotient. In the application we will
in fact only need to know the obvious fact that if e € X and e* € X* are such that
l[e*]| = llell = e*(e), then for ||lz|| = [|z[| + [e*(x)| we have py. (t) = oy (£).

Observation 4.2.5. For every continuous pseudonorm v on (X, || - ||) there are con-
stants co, Co > 0 such that ||z||1 = ||z|| + v(z) and ||z||cc = max{||z||,v(z)} satisfy

A (8) 2 cofiy(eot)s 8y, (£) = eody g (cot)
and
Pll-|l (t) < max{p).;(Cot), pr.(Cot)}

forallt > 0.
Proof. Choose ¢y > O such that || - || > co|| - ||1. Letz € X \ {0} and z* € X*, with
v*(z*) = 1 and 2*(z) = v(z). Assuming thaty € Y and Y is contained in the kernel
of z*, we have v(z + y) > v(x), and so

max{|[z + yl[1, [[= = yllr} = ll=[ls

]l

, max{llz +yll, Iz — v} = ll=]

>c
(B4

and

lz+ylh — el o N+l ==l
(B4t ]
since ||yl > ¢l implies that [ly]| > collylls > cotllzlls > cotla
the first two inequalities.
For the last statement, choose Cy > 9 such that || - ||oc < Cp|| - ||- The condition
Co > 9 was chosen because then

, which shows

Pll-fl (t) <t < Cot —2 < py(Cot)  fort > §.

Hence we consider only ¢ < i and, similarly to the previous part, we intend to use the
inequality

|2+ ylloo = [zl max{ lz+yll = ll=l Jlz+yl = [l=] }
[l ] [E1PS
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If the above inequality holds with the first term in the maximum, we just notice that
lylloe < t||z|loo implies ||ly|| < Cot||x||, and so we get the desired statement. In the

opposite case we have
lz+yll = [zl < llz + ylloo = lI#]loo- (4.9)
If it were v(z + y) < ||z + y|loo, then necessarily ||z 4+ y|| = ||z + y||oc Which
contradicts (4.9). Therefore v(z + y) = ||z + y|| oo and
2]l = v(2) = v(z+y) —v(y)
2 [lz 4+ ylloo — Iyl
> [lzlloo = 2llylloo = 3l1]lco-
Hence v(z) > 0 and v(y) < t||z|lo0 < 2tv(z) < Cotv(a), which implies that
I+ yloe — loloe _ vl +9) ~ v(@)

e = @) -

A brief survey of the literature on this subject is presented in [22]. The next state-
ment was proved in [22] in a slightly weaker form with 0y (¢) instead of iy ().

Proposition 4.2.6. Let X and Y be two Banach spaces such that, for some t > 0,
px (t) < fiy (t). Then every bounded linear operator from X to'Y is compact.

Proof. Let T: X — Y be a norm one operator. By assumption and by part (ii)
of Proposition 4.2.4 there are p,7 > 0 and 0 < s < 1 such that px(t) < p and

1+ p < (14 py(st) —=n)(1 —n).
It is enough to find a subspace Xy C X of finite codimension such that

IT1x | < s.

Indeed, by part (i) of Proposition 4.2.4 we can iterate this procedure to get, for every n,
a subspace X,, of X of finite codimension such that

HT < s™.

Xn

This property clearly implies that the image of the unit ball is totally bounded; hence
T is compact.

Let z € X be a unit vector such that | 7z|| > 1 — . Choose a finite codimensional
subspace Yy of Y such that

py (st,Tx,Yy) > fiy (st) —n.
Since px (t) < p there is a finite codimensional space X, of X such that
o +ull =1 <p

for every u € X with |ju|| < ¢. In addition one can require that 7 X, C Y. We show
that this X is the desired subspace. Let u € X with ||u|| = t. Then

[Tz £ Tul| < llz£ul] <1+4p <1+ py(st, T, Yo)) [Tz,

hence by the midpoint inequality ||Tu|| < st||Tz|| < s||lu||, as required. O
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The next proposition from [22] has been proved before in [20] in a slightly weaker
form. Notice that, because of the convexity of p, the assumption that px (¢) < ¢ for
some ¢ > 0 is equivalent to requiring that px (t) < ct for some ¢ < 1 and all small
enough ¢. Also notice that, although we prove the statement for separable spaces only,
we do not assume separability of the space in the statement, since in this case the
transfer to the nonseparable situation is trivial.

Proposition 4.2.7. Let X be a Banach space such that px(t) < t for some t > 0.
Then X is an Asplund space. In particular, an asymptotically uniformly smooth space
is Asplund.

Proof. Assume that X is separable but X* is nonseparable. Choose 0 < ¢ < 1 and
t > 0 such that px (t) < ¢t. Let ¢ < ¢ < 1 be such that ¢t — 1 + ¢ = ¢t and find by
Theorem 3.2.3 an equivalent norm || - || such that || - || < || - || and for every z € X,
r > 0, and every subspace Y of X with (X/Y)* separable we have

sup (I +yll = llzll) > er. (4.10)
yey, |lyl| <r

Using this for z = 0, 7 = 1, and Y = X, we see that there is ¢ € X with ||z| < 1
such that x| > ¢. Replacing = by x/||x|| if necessary, we may assume that ||z|| = 1.

Since px (t) < ¢t, we can find a finite codimensional subspace Y of X such that
le+y|| -1 <ctfory €Y, |y| <t Choosingby (4.10)ay € Y with ||y|| < ¢ such
that ||z + y|| — [|z|| > ct. we get the required contradiction

c>llz+yl|—1>lz+y] -z —1+c>ct—1+c=ct. O

When working with asymptotic notions, we are often faced with the situation when
a finite codimensional subspace Y of X has uncontrollable codimension, and so we
have no useful estimate of the norm of a projection of X onto Y. Possibly somewhat
surprisingly, the following simple lemma often provides a remedy. We will use it ex-
tensively throughout this book.

Lemma 4.2.8. Let Y be a finite codimensional subspace of a Banach space X. Then
for every 0 < € < 1 there is a finite dimensional subspace U of X such that

(1 —é‘)BX C By +2By.

Proof. Since X/Y is finite dimensional there is a finite 1e-net (y;);cr in Bx,y with
lyi|| < 1 foralli € I. Denote by

Q: X —X/Y

the corresponding quotient map. For each ¢ € I there is an element x; € Bx such that
Qx; = y;. Put U := span{z; | i € I}

Let z € Bx. We can find a point y; such that [|Qz — y;|| < 3e. Noticing that
Qz — y; = Q(x — x;) we can further find a vector y € Y such that

3
e~z —yll < 5.
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It follows that [|y|| < [|z;]| + [|z]| + 3 € < 2+ 5 &, and since clearly
r=z;+y+(x—xi—y)

we obtain .
Bx C BU+(2+%E)B)/+§BX

After n iterations of the inclusion above we get

B £ n—1 AL
Bx (145 +-+(5) )(Bu+@+5e)By)+(5) Bx,
and thus, letting n — oo, we have
1 1
Bx C —(Bu + (2+ 3¢)By),
1-— 55
from which the conclusion of the lemma follows. O

We will often use the following reformulation of Lemma 4.2.8 using inequality
1

between norms instead of inclusions of balls and with the particular choice € = 3.
Corollary 4.2.9. LetY be a finite codimensional subspace of a Banach space X. Then
there is a finite dimensional subspace U of X such that every x € X can be written as

r=u+y whereue U,y ecY, and

l[ull < 3[l]l, [lyll < 3|z

43 -FRECHET DIFFERENTIABILITY OF FUNCTIONS ON
ASYMPTOTICALLY UNIFORMLY SMOOTH SPACES

The main purpose of this section is to prove that in an asymptotically smooth Banach
space X any finite set of real-valued Lipschitz functions on X has, for every ¢ > 0,
a common point of e-Fréchet differentiability. More generally, we show that every
Lipschitz mapping from X to an RNP space Y with px (t) = o(zy (ct)) has, for every
e > 0, a point of both e-Fréchet and Gateaux differentiability, and that even the one-
dimensional mean value estimate holds.

We begin with a simple lemma, a variation of the standard estimates of the incre-
ment of a function with the help of the value of its derivative at another point.

Lemma 4.3.1. Let X and Y be Banach spaces, let C be an open convex set in X, and
let f: C — Y be a Lipschitz map. Assume that x € C' is a point at which f is both
Gateaux and e-Fréchet differentiable. Then there is 6 > 0 such that

1f (@ +u+v) = flz+u) = (@) < de(ull + [v])

whenever ||v|| < 6 and u € X withx +u € C.
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Proof. Assume that Lip(f) # 0; otherwise the statement is trivial. Since f is e-Fréchet
differentiable at x, there are §; > 0 and a bounded linear operator 7: X — Y such
that

[f(z +v) = f(z) = Tol| < ellv]]

for ||v]| < d;. It also follows that for such v we have || f'(x;v) — Tw|| < €]|v]|, and so

1f(x +v) = fz) = f'(z;0)[] < 2e]|o]|

for |lv|| < d7.
Let § = 2¢6;/ Lip(f) and suppose that ||v| < d. If
[0l Lip(f)
> - - 7
lull + ol = ==~

then the required inequality is obvious. In the opposite case we have ||u|| + ||v|| < 01,
and so

1f (@ +u+v) = flz+u) = f(z0)]
< f@+u+o) = f(z) = fllasu+ o)+ 1f(@+u) = fla) = f(u)]
< 2e([lull + fvll) + 2ellol] < 4e(ffull + [[o])- H

We turn now to the first main result of this chapter. It will be contained, and its
mean value part slightly strengthened, in the next theorem for whose proof it is the
main ingredient.

Theorem 4.3.2. Suppose that X is a separable asymptotically smooth Banach space
and fi,..., fn are real-valued Lipschitz functions defined on a nonempty open sub-
set D of X. Then for every € > 0, the functions fi,..., fn have a common point of
e-Fréchet differentiability.

Moreover, whenever S C D has Haar null complement in D and 1 > 0, we may
further require that the point x of e-Fréchet differentiability belongs to S and

If1(@)[l > Lip(f1) = n.

Proof. We introduce some notation which will be used in the proof. It will be conve-
nient to denote by diff**"(f) the set of points at which f is e-Fréchet differentiable. In
addition to € > 0 and the functions fi, ..., f, (in fact, the reader may imagine that
we have an infinite sequence f1, f, ..., but we still find common points of e-Fréchet
differentiability for finite subsequences only) we assume thaty > Oand S C D isa
subset with Haar null complement in D at which all f; are Gateaux differentiable. We
denote

s1 = sup{| fi(z)|| | = € S},
Si(t) ={z e S|Ifi(@) > s1 —t},
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and for k > 2 we define recursively

s = limsup{ (@) | = € Sioa(t)},

Se(t) ={z € Sp—1(t) [ [ fi(@)]| > s — 1}
For unit vectors w1, . .., ux in X we also denote

Sk(tiur, ... up) ={z €S| fl(x;w) >s; —t, i=1,...,k}.

Clearly, ) # Sj11(t) C Sk(t) for any k € N and ¢ > 0. Notice that for every choice
U1, ..., u of unit vectors and ¢ > 0 we have

Sk(t;ul, R ,Uk) C Sk(t).

Although proving the theorem by induction with respect to the number of functions
is a natural idea, it is not clear how one could deduce the e-differentiability of the next
function assuming just the e-differentiability of the previous ones. We will therefore
prove by induction the following assertions:

(Ag) For every € > 0 there is a ¢ > 0 such that for every x € Si(¢) there is § > 0
with the property that for every ||ul|, ||h] < 0,

| fol@ +h+u) = fule + h)| < spllull + (IRl + [|ul).

(By) Forevery ¢ > 0 there is an s > 0 such that Sy (s) C diff*" (fy).

(Cy) Forevery ,t > 0 there is an s > 0 such that for all unit vectors uy, .. ., uj and
every x € Sk(s;u1,...,ux) thereisad > 0 such that

k
o el,q | v tut Y o ¢ St u)} <ela+ Jull) ¢!
=1

whenever 0 < ¢ < § and ||u|| < ¢ are such that z + u + Zle ou; € S for
Z*-almost all o € [0, q]*.

We show that (Ay), (Bk), and (Cy) all hold for kK = 1,...,n (or, if the reader
wishes, for all K = 1,2,...). The statement of the theorem is a consequence of (By).
Indeed, foreach k = 1, ..., n we have that Sy, (t;,) C diff*" (f;,) for some tj, > 0. Then
all functions fi, ..., f, are e-Fréchet differentiable and satisfy || f{(z)| > s1 —n =
Lip(f1) —n at all points = € S, (t) where t = min{n, ¢1,...,t,}.

Since (A;) follows from the fact that s; = Lip(f1), the theorem will be proved
once we show the following schema of implications.

(Ax) = (Bx), (B1) = (C1), (Ck) = (Akt1),  (Brga) A (Cr) = (Chpa)-
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(Ag) = (Bg): If s, = 0, it suffices to take the ¢ from (Ay) and observe that
(Ay) already says that f is e-Fréchet differentiable at every point of Sk (¢). So assume
sk > 0. Lete > 0 be given and choose 1 > 0 to satisfy

nsk < ge.
Find 0 < ¢ < 1 such that px (t) < 3nt and then choose 0 < ¢ < /6 with
se(L4+ 4nt) +C(2t+3) < (L+nt)(sk — ).

Finally we use (Ay) to find 0 < s < min{(, s} such that for every © € S(s) there is
a0 < d(x) < 1 with B(z,d(x)) C D and

|fula +h+u) = fule +R)| < spllull + C(IR] + [Jul) 4.11)

whenever ||ul|, |h] < d(z).
Take a point z € Si(s). By definition, there are unit vectors uy, . . ., uj such that
z € Sy(s;ur,...,uy). Since px (t) < int, there is a finite codimensional subspace Y

of X contained in the kernel of f; () such that
|uk +v|| <1+ Intforeveryv €Y, || < t. (4.12)

By Corollary 4.2.9 there is a finite dimensional subspace U of X containing ug such
thatevery y € X canbe writteny = u+v,u € U,v € Y, and |[u|, ||[v]| < 3||y||. Since
U is finite dimensional and f;, is Gateaux differentiable at x, it is Fréchet differentiable
at z in the direction of U. Hence by Lemma 4.3.1 thereisa 0 < § < %té (z) such that

|fule + 8+ u) = fule +a) = filzsw)| < (@l +[lull) (4.13)

whenever u,u € U and ||u]|, ||u]| < 66/t

To prove that fy is e-Fréchet differentiable at z, suppose that 0 < ||y|| < d is given
and writty = u+v,u € U,v € Y, and |lu]|, ||v]] < 3||ly||. Denoting r = 3||y||/t, we
use (Ag), (4.13), (4.11), and (4.12) with +v/r (which is allowed since |[v/r|| < ) to
estimate

| fr(z +y) = frl@+u) £ frlz;rug)|
< |fu(z+u—+v) = fulz+uFru)|
+ | fe(z +uF rug) — fulz +u) & frlz;ru))
< sellv £ rupll + C(llv £ rul] + llu £+ rugl| +r) + C(fJull +7)
< sp(1+ gnt)r + C2llull + [|v]| + 3r)
< sp(L+ gnt)r +((2t + 3)r.

The choice of ¢ allows us to continue

<(I4+nt)(sp—s)r<(1+ nt)|f,’€(a:;ruk)|.
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Hence by the midpoint inequality,
’fk(x +vy) — frlz+ u)| < 77t|f,’€(m;ruk)| < ntrsg.
Recalling that y — u = v belongs to the kernel of f/ (z), we conclude that

|[fi(@ +y) = fulz) = filasy)| < ntrse+ [ frle +0) = ful@) = filzsu)
< Lellyll + ¢llull < ellyll

(B;) = (C1): Denote ) = et/5 and find 0 < s < 7 such that S (s) C diff"" (fy).
Suppose that z € S;(s;u1). By Lemma 4.3.1 there is a ¢ > 0 such that

|fi(z +u+v) = filz+u) — fi(z0)| < (ull + [0])

whenever ||ul|, ||v]] < 4.
Fix 0 < ¢ < d and ||u|| < § such that x + v + ouy € S for almost all o € [0, ¢],
and denote
m=2"o€l0,d|z+u+ou ¢Si(tu)}.

Since s; = Lip(f1) we have

q
file +u+qui) — fi(z +u) :/ filz +u+Tursur) dr
0
<si(g—m)+(s1 —t)m
= 519 — tm.

On the other hand, the choice of ¢ implies that

filz+u+qui) — fi(z +u) > fi(z;qui) — 4n(|jul| + q)
> (s1—5)q — 4n(||ull + q)
> s1q —ng — 4n(|[ul| + q).

V

Hence we conclude that

< XD _ (o 1)

as required.

(Cr) = (Agy1): Lete > 0 be given. By the definition of si1 we find ¢ > 0 such
that
€
4
for every z € Sk(t). We assume that Lip(fr4+1) > 0; otherwise Agq is trivially
satisfied. Denote

||flé+1(z)|| < Spp1t 4.14)

62

T ALip(fer1) (2 + 4k Lip(fogr))

n (4.15)
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By (Cy) we can find 0 < s < t such that for all unit vectors uq, ..., uy and for every
x € Sk(s;uy,...,up) thereis & = §(x;uq,. .., ug) > 0 such that

k
.i”k{a € [0,q)" ‘ r+u+ Zaiui ¢ Si(t;uq,.. .,uk)} <n(g+ ul)¢",
i=1

whenever 0 < ¢ < ¢ and ||u|| < 24 are such that z + u + Z?zl o;u; € S for almost
all o € [0, q]".
We show that for all 2 € Sky1(s;ug,...,ugt1) the inequality

|[frar(@+h+ ) = frpa(z + h)| < serallull + (Al + ul)

holds whenever 0 < ||h]|, ||u|| < d. It clearly suffices to consider only the case when
(Al + llull) < Lip(fata) [full-

Let U be the linear span of wuq, ..., ux,u. If necessary we use Corollary 2.2.4 to
move h slightly such that almost every point of x + h 4+ U belongs to .S. Let
_ e(lAll 4 [lull)
4k Lip(fr+1)

Then q < ||u||/(4k) < & and so for almost every T € [0, 1], since ||h + Tul|| < 24,

(4.16)

k
fk{a € [0,q]* ‘ J:—i—h—i—ru—i—ZUiui ¢ Sk(t;uh...,uk)}

i=1

< n(q +||h+ TuH)qk_l.
Thus

k
EkH{(T,U) €[0,1] x [0, q)* ’x—i—h—!—ru—l—Zaiui ¢ Sk(t;ul,...,uk)}

i=1
< g+ [Ih] + [lull) ¢

Hence there is a 0 € [0, ¢]* such that, denoting y := 2 + h + Zle o;ui, we have by
(4.15) and (4.16) that

fl{T €[0,1] ’ y+Tu ¢ Sp(tiur,... uk)} < g + (|7l + )
 4Lip(fet)”
Recall that by (4.14)
[fir1(z0)| < (41 + g €)[lull
for every z € Si(t;uq,...,ux) C Sk(t). Hence we conclude that

, £
L7 € [0,1] | | frgr (v + Tusu)| > (spq1 + 2e) [ul} < Tip(fra)
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It follows that

1
Iﬁwﬂy+u)—fmdwﬂfié\ﬂ#dy+7wuﬂd7

< e Lip(fr41)ul|
4 Lip(fr+1)
= spqllull + Felull.

+ (sk41 + Le) |

Thus using that y = = + h + Zle o;u; and (4.16), we obtain

| fr1 (@ + h+u) = frp(z + b))
< frri(@+h+u) = fr(y +u)|
+ | fre1(y +w) = frrr W]+ [ o1 (W) = o (@ + b))

k
< s lJull + dellull + 2Lip(fr) | Y oius
=1

< skt |lull + ellull + 2kq Lip(fr41)
< sk ffull + (2] + [[ull)
as required.

(Cr) A (Bk+1) = (Crt1): Lete > 0and 0 < ¢t < 1 be given. We first choose
0 < n < &/(16t) such that

et
Lip(fry1) + 4k 4 6)’

77<4(

and find 0 < tg < ¢ such that || f;  ;(2)| < sgq1 + nforall z € Si(to). Then we use
(Bj+1) and (C) to choose 0 < s < 1 with

Spy1(s) C diff™ (fry1) (4.17)
such that for all unit vectors uq,...,u, and every x € Si(s;u1,...,uy) there is a
0(x;uq,...,ug) > 0 such that
k
.fk{a € [0,q)" ‘ T+ u+ z;aiui ¢ Sk(to;ui,... ,uk)} 4.18)

<n*(q+ llull) ",

whenever 0 < g < 0(z;uy,...,ug) and |lul| < §(z;uq,. .., uy) are such that z + u +
¥ owus € S for LF-almost all o € [0, g]*.
Fix from now on unit vectors u1, ..., ugr1 and x € Skr1(S,u1, ..., upsr1). Since

x € diff""’ (fx+1) by (4.17), and since fy1 is Giteaux differentiable at ;, we may use
Lemma 4.3.1 to find
5(1.;'“17 s 7uk)

5
0<o<—7"73
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such that

\fresr(@+u+0) = fera (@ +u) = fip (@0)] < dnflull + [lv]) (4.19)

whenever ||ul], ||v]| < (k + 1)d.
The rest of the proof is devoted to showing that the inequality required by (Cj41)

holds for all 0 < ¢ < ¢ and ||u|| < § such that z + u + Zfill o;u; € S for almost

all o € [0, q]k“. To shorten the formulas, we will drop the w1, us, ... in the notation,
but use square brackets to indicate that this has been done. So, for example, we denote
Sk[s] = Sk(s;uq, ..., ux) and Sk11[8] = Skr1(s;ur, ..., Uk, Ugt1)-

Since for almost all 041 € [0, ] we have that

k

T+ h+ Ok41Ug+1 + ZCTZ"LQ es
1=1

holds for almost all o € [0, q]*, we infer from (4.18) that for such o441 € [0, q],
ket 1

f’“{a € [0,q]" ‘ $+U+Zgiui ¢ Sk[to]}

=1
<0 (q+ lJu+ opprunsl) ¢ < 0P (2g + [|ul)g"
Hence

k+1
.i”kﬂ{a €[0,q* ! ‘ x+u+ ZUiUi ¢ Sk[to]} <7 (2q + |lull) ¢".
i=1

Consequently, denoting by M the set of those o € [0, ¢]* for which

k

2{ref.q ’ Tut Y ot ¢ Siltol} <na, (420)
i=1
we get
1% (2q + [|ull)g®
k
>/ fl{re[o,q} ’x—i—h—kZaiui—i—TukH¢Sk[t0]}da
[0,q]* i=1

> 2" ([0,1]7\ M) ng.

So
LF([0,1]F\ M) < n(2q + ||ul))¢" . (4.21)
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Fix, for a while, o € M and denote
k

y:$+U+ZUiUi,

i=1

m = .,2”1{7 € [0,q] ‘ Y+ Tuk1 € Sk[to]\sk+1[t]}v
my :.fl{T €10, 4] ‘ Y+ Tup41 ¢ Sk[to]}»

mo = gl{T € [0,(]] ‘ Y+ TUg4+1 € Sk[to] n Sk+1[t]}-
Observe that ¢y < ¢ implies that

for z € Sito]
/ . < Sk+1+ M k(tol,
Tir(zuk41) < { She1—t  for z € Sylto] \ Skr[t]-

Also, (4.20) written in the above notation yields m; < nq. It implies that

q
1y + quiyr) — fera(y) = / Joor(y + Tupgr upy) dr
0
< Lip(fet1)ma + (Sk4+1 — t)m + (Sk+1 +n)ma
< Lip(fr+1)n9 + qsk4+1 — tm 4 ngq.

On the other hand, since ¢ < d and ||y — z[| < (k + 1)d, we get from (4.19),

o1 (y + quisr) = frr(y) 2 f//f+1(x§quk+1) —4n(|ly — z[| + q)-

Recalling that = € Siy1[s] and s < 7 we continue in estimating

> (sp41 — 5)q — 4n([|lul| + (k +1)q)
> spy1q — n(4flull + (4k + 5)q).

Combining the last two estimates we conclude that

m < 2 ((Lip(fesa) + 4k + 6)nq + 4nllhl) < 5 (Jul + )

€
4
because of the choice of 7. This implies that for o0 € M we have

k+1
fl{ok+1 € 10,q] ‘:c+u+ Z%Ui ¢ Sk+1[t]}

i=1

& &
<mtmi < 7 (lul +a) +ng < 5 (Jul +9).
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Finally, using (4.21) we get

k+1
Z“l{o’ € [0,q)" ! ‘ T+ u+ Zaiui ¢ S;H_l[t]}
i=1
k+1

< /M,Zl{ok-u € [0,4] ’x+u+;aiui ¢ Sk+1[t]}dg

+aZ*([0, 1)\ M)
< 5 (ull + @)d* +n(2q+ ul)e* < e(lull + )q"

This concludes the proof of Theorem 4.3.2. O

The following statement was proved in a slightly weaker form in [22]. They prove
it with ¢ instead of fi, and in the mean value estimate they estimate only the norm.

Theorem 4.3.3. Suppose that X and Y are Banach spaces, X is separable, and Y
is asymptotically uniformly convex and has the RNP. Suppose further that for every
¢ > 0thereis 0 < t < 1 such that px(t) < [y (ct). Then every Lipschitz map f
from a nonempty open set D C X to'Y has, for every ¢ > 0, a point of e-Fréchet
differentiability.

Moreover, whenever S C D has Haar null complement in D, n > 0, y* € Y*, and
a,b € D are such that [a,b] C D, we may further require that the point x of e-Fréchet
differentiability of f belongs to S and satisfies the mean value estimate

("o f)(@)(b—a) > (y" o f)(b) — (y" o f)(a) = n.

Proof. We may assume that f is Gateaux differentiable at all points of S. Our plan is to
use, under the assumptions of the additional part, Observation 2.4.2, which will yield
the mean value estimate. To this aim we first notice that the modification of norms
required in this observation preserves assumptions of the Theorem. Indeed, consider
the norms

2]l = max{||z]|, C||z — e*(z)e||} on X and
Iyl = [lyll + |y* (y)] on Y’

for some C > 0, e € X, e* € X* with |le|]| = ||e*]| = e*(e) = 1 and y* € Y*. Since
Sy (£) = 8.y (t), the space (Y, || - ||) is asymptotically uniformly convex. The RNP
being invariant under equivalent renorming is preserved as well. It remains to verify
that for every ¢ > 0 there is 0 < ¢ < 1 such that

Pl (t) < iy (et). (4.22)

Let 0 < ¢ < 1 < () be the constants from Observation 4.2.5. Since clearly
Ayl (t) = py. (t), we infer from Observation 4.2.5 that

fuyy (t) = cofiy(cot) and  py () = pyy (¢/Co)
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for all ¢ > 0. For given 0 < ¢ < ¢3/Cj, we find 0 < ¢y < 1 such that

P (to) < fuy (¢*to)

and we put t = ctg/cp. Then

fiy (ct) = copy.y (coct)
= cofiy (¢*to) > cop (fo)
> py-i(coto) = Ay (coto/Co) = Dy (t)-

For sake of simplicity we denote the norms || - || on X and Y by the standard
symbol || - ||, moduli py.;; and fij.; by px and fiy, and f + T from Observation 4.2.5
by f only.

All we have to find now is a point x € S of e-Fréchet differentiability of f such
that || f'(x)|| > Lip(f) — n. Observation 2.4.2, with D being the set of points of S at
which f is e-Fréchet differentiable, will imply the mean value estimate.

For finding the point required in the previous paragraph, we may assume that
Lip(f) =1.Let0 < e,p < landfind 0 < ¢t < 1 and p > 0 such that

px(t) < p < iy (f5¢t).

Also choose 0 < 7 < %7 such that p+ 537 < fiy (15¢t). In particular, we will use that
the last condition also implies 537 < %5. Put

A={fwe)eY |zeS, [e] =1}.

Since the supremum of the norm of elements of A is Lip(f) = 1 by Proposition 2.4.1,
we may choose w € A and w* € Y* such that |w*| = 1 and w*(w) = |lw| > 1—1n.
Recalling that Y has the RNP, we find y € Y* and o > 0 such that ||y5 — w*|| < 7
and the slice

M={yeAlyly) >0}

is nonempty and has diameter less than 7 (see [37, Theorem 5.20]). Let yg € M. By
the definition of iy there is a finite codimensional subspace Y, of Y such that

IELY(Ct7 Yo, Yb) >p+ 53.
Choose norm one functionals 47, ...,y € Y* such that foreveryy € Y,
dist(y, Yp) < 2max{y;(y) | i =1,...,n}.

By Theorem 4.3.2 we can find x € S at which all y7 f, j = 0,...,n, are 7-Fréchet
differentiable and ||(yg f)'(x)|| > o. Denote L = f’(x) and let e € X be a unit vector
such that ||yj(Le)|| > o. Since both yy and Le belong to the slice M we infer that
lyo — Lel| < 7.

The condition px (t) < p allows us to find a subspace X of the intersection of the
kernels of all yL, i = 0, ...,n, such that dim(X/Xy) < oo and px (¢, e, Xo) < p. By
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Corollary 4.2.9 one can choose a finite dimensional subspace £ C X satisfyinge € E
such that every u € X can be written as u = x¢ + v, where ¢y € Xg, v € E, and
leol, [[o]l < Blull.

According to Lemma 4.3.1 there is § > 0 such that B(z,6d/t) C D, and for every
0<j<nandu,ve X with |[ul], ||v|| < 30/t,

i [z +u+v) — g7 f(2 +u) — g7 Lo| < 4r([lul] + [|v]])- (4.23)

Since E is finite dimensional, the restriction of f to E' is Fréchet differentiable and so
we may choose this ¢ small enough that

[f(z +v) = f(z) = Lo|| < 7ljv|

forevery v € E, ||v|| < 34/t.
Suppose that v € X and 0 < |lul]| < 0. Write u = z¢ + v, where 2y € X,
v € E, and ||zo|, ||[v]| < 3|lul|. Letting v = 3||ul||/t, we see from ||zg|| < t||ve]| that
|z £ el < (14 p)7.
Since y; Lxg = 0for< =1,...,n we conclude that Lz, € Y), and so
[Lzo £ vyoll < || Lao £ vLe| +]yo — Le]|
< ILlllzo £ el + 74
< (1 +p)y+ 7y < (1+ Ay (35¢t, 90, Yo)) 7.

The midpoint inequality shows that || Lzo|| < 5ety = 1e|u].
For 1 <4 < n we again use that v (Lug) = 0 and (4.23) to infer

vi (f(@+u) = f(z+0) = yj (f(z + v+ 20) = f(z +v) = Lao) < 247 |ul.
Hence the distance of f(z+u) — f(x + v) from Y is at most 487 ||u/|. There is a point
z € Yy such that || f(x + u) — f(z +v) — 2|| < 497||u||. Then

12 F ol < If (z +vEtve) = flz+u)| + [[f (@ +u) - fle+v) - 2]
+ 1f(z +v) = f(x) = Lol +7llyo — Le]
+ lf(z +vEe) — f(z) = L(v £ 7e)|
< |lxo £ ve|| + 497 ||u|| + 37||w|| + 7y + 37||u|| + T
< (14 p)y + 537y < (1 + py (f5¢t, yo, Yo)) -
The midpoint inequality now yields that ||z|| < Lety = Lelul|. To finish the proof of
e-Fréchet differentiability of f at x we estimate
1f(x +u) = f(x) — Lul|
<f(@+u) = flz+0) =zl + 2] + [[Laoll + [1f (2 +v) = f(z) - Lo
< 507|ull + gellull + gellull + 37wl < ellul.-

It only remains to notice that, since w € A, y§(w) < y&(yo) + 7. Hence

L=w*(w) <yg(w) + llyo — w*|| <yg(yo) + 27 < (1 +7)llyoll + 27,
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which gives |lyo|| > 1 — 37. So we have, as required,
1@l = [[f (zse)ll = | Lell > llyoll — llyo — Lel| > 1 —dr >1—n. O

Remark 4.3.4. It should be noted that the difference between the proof of the warm up
Proposition 4.1.3 and the results of this section is not only technical. To see it, recall
the proof of Proposition 4.1.3 and notice that it in fact did not need to use Gateaux
derivatives. Instead one can observe that a Lipschitz function f on a uniformly smooth
space is e-Fréchet differentiable at every point « for which one can find a unit vector e
such that the directional derivative f’(x;e) exists and has value close to the Lipschitz
constant of f. This approach removes the assumption of separability, but, more inter-
estingly, shows that points of e-Fréchet differentiability may be found in very small
sets. For example, if X is separable such points may be found in the union of lines
passing through two different points of a fixed countable dense subset of X, which is
an (even directionally) o-porous subset of X as long as dim X > 2.

The above remark applies also to the proof of Theorem 4.3.2 provided X is uni-
formly smooth and not only asymptotically uniformly smooth. In that case we also
did not need the full strength of Gateaux differentiability; we only needed that the set
Sk(t;u1, ..., uy) consists of points at which f is differentiable in the direction of the
linear span of uy,...,u;. This implies, for example, the result of [12] that every col-
lection of n — 1 real-valued Lipschitz functions on R™ has, for every € > 0, points of
e-differentiability in the countable union of rational hyperplanes.

However, when X is not uniformly smooth, the use of Gateaux differentiabil-
ity in our arguments was essential. It permitted us to treat, via Corollary 4.2.9 to
Lemma 4.2.8, the directions not belonging to the finite codimensional subspace inside
which we had full control from asymptotic uniform smoothness.

As has been already mentioned above, Theorems 4.3.2 and 4.3.3 and their proofs
are only minor modifications of those in [22]. The same paper also contains much
other highly interesting information on asymptotically uniformly convex and smooth
spaces as well as applications of the e-differentiability results. In connection with
Theorem 4.3.3 we should at least recall that [22] raises the possibility that points of
e-Fréchet differentiability, or even of Fréchet differentiability, of Lipschitz maps from
separable X to Y, where Y has the RNP, exist provided every bounded linear operator
from X to Y is compact. This question, unless it has an easy counterexample, is very
far from being solved. It is not even clear whether Theorem 4.3.3 can be proved only
under the assumptions of Theorem 4.2.6 (plus RNP of Y, of course), and yet this would
be only a minor step in attempts to give a positive answer to this question.



Chapter Five

['-null and I',,-null sets

We define the notions of I'- and I',,-null sets that will play a major role in our investi-
gations of the interplay between differentiability, porosity, and smallness on curves or
surfaces. Here we relate these notions to Gateaux differentiability and investigate their
basic properties. Somewhat unexpectedly, we discover an interesting relation between
I'- and T',,-null G, sets, and this will turn out to be very useful in finding a new class
of spaces for which the strong Fréchet differentiability result holds in Theorem 10.6.2.

5.1 INTRODUCTION

In this chapter we introduce o-ideals of subsets of a Banach space X called I'-null sets
or I'),-null sets, respectively. The I'-null sets first appeared in [28], while I",,-null sets
are new. Like Haar null sets and Gauss null (or equivalently Aronszajn null) sets, they
play a role of exceptional sets in questions dealing with differentiability of functions.
Definitions of both I'- and I',,-null sets link topological and measure theoretical notions
in a sophisticated way that distinguishes them from the two above mentioned purely
measure theoretic approaches to the negligible sets. While the idea behind the purely
measure theoretic approach is to define a set to be null if it is null for a/l measures from
a certain class, here we define a set to be null if it is null for #ypical measures from a
certain class, where “typical” is understood in the sense of Baire category. Of course,
these notions depend on the choice of the class of measures (and on its topology), and
so it is obvious that we should use a class adjusted to the intended applications to dif-
ferentiability. For example, consider the space of Borel probability measures on R with
the vague topology. Since the measures with finite support are dense, typical measures
are concentrated on any given dense G5 subset of R. Hence the real line may be de-
composed into a Lebesgue null set and a set which is null for typical Borel probability
measures on R. Such a situation is clearly unsuitable for the study of differentiability.
Hence for our purposes the most natural classes are formed by measures associated
with n-dimensional C"' surfaces (which we use to define I',-null sets) or with their
infinite dimensional analogues (which we use to define I'-null sets). We also show that
C'! may be equivalently replaced by suitable Sobolev spaces.

The T',,-null sets, I'-null sets, and Gauss null sets are not comparable in general.
A simple example of the difference between the latter two is given by any compact
convex set C' that is not Gauss null: since the distance from C' is a continuous convex
function, which is not Fréchet differentiable at any point of C, the set C' is I'-null by
Corollary 6.3.10 to be proved in Chapter 6. In a Hilbert space, a much stronger example
showing the difference between I'-null and Gauss null sets may be obtained from the
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example of MatouSek and Matouskova [34], mentioned at the end of Chapter 3, of a
continuous convex function on a Hilbert space whose set of points of Fréchet differen-
tiability is Gauss null. Since by Corollary 6.3.10 such functions are necessarily Fréchet
differentiable except for a I'-null set, this decomposes the Hilbert space into a I'-null set
and a Gauss null set; that is, there is a set which is I'-null whose complement is Gauss
null. This example was extended to all superreflexive spaces in [35]. In fact, as we will
see in Example 5.4.11, every separable infinite dimensional Banach space admits such
a decomposition, but our construction is not related to differentiability. Other relations
between these null sets will be discussed in Section 5.4.

Let X be a Banach space, and let 7" := [0, 1] be endowed with the product topol-
ogy and product Lebesgue measure .#". We denote by I'(X) the space of continuous
mappings

v: T — X

having continuous partial derivatives D;~ (we consider one-sided derivatives at points
where the jth coordinate is 0 or 1). The elements of I'(X) will be called surfaces. We
equip I'(X) with the topology generated by the pseudonorms

[Vlloe = sup [|y(t)]| and [|v[|x = sup || Dpy(@)], k = 1.
teT teT
Equivalently, this topology may be defined by the pseudonorms

[Vl <k = max{{|ylloos [Vl - - 17llk}-

The space I'(X) with this topology is a Fréchet space; in particular, it is a Polish space.
We also define T',,(X) = C1([0, 1], X). It will be technically convenient to con-
sider on I, (X') the norm || - || <,,, which is equivalent to more standard norms such as

IVller = max{[[¥llse, 7' lloc}-

Clearly, ||7]l<n < [7llcr < n|lv]l<n for every v € T',,(X). Notice also that I',, (X)) is
a subspace of I'(X) in the sense that the surfaces v € I'(X) depending on the first n
coordinates only are naturally identified with the surfaces from I',, (X).

We are now able to define the notions of I'-null and I',,-null sets.

Definition 5.1.1. A Borel set A C X will be called I"-null if
LNMteT|~y(t)e A =0
for residually many v € I'(X). In other words, A is T'-null if the set
{veT(X)| LteT |t e A} >0}

is a first category (or, in more recent terminology, meager) subset of I'(X). Analogi-
cally, a Borel set A C X will be called I';,-null if

Lt e 0,1 | v(t) € A} =0

for residually many v € T',,(X). A possibly non-Borel set A C X will be called I'-null
(resp. I',,-null) if it is contained in a Borel set which is I'-null (resp. I';,-null).
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In a sense, I'-null sets are I',,-null set with n = oco. We could in fact call them
I'o-null sets and use this to unify some of the treatment of I'-null and I',,-null sets.
But we feel that this would obscure the point that the freedom in the construction of
infinite dimensional surfaces is much bigger than for finite dimensional surfaces. As an
example, the reader may compare the statement of Corollary 5.2.2 and the arguments
leading to it with its finite dimensional counterpart Lemma 5.3.5.

In this chapter we will often use the following notation for a suitable finite dimen-
sional modification of a given surface v € I'(X). If s € T'and n € N, we denote

’yn“q(t) = ’Y(th...,tn,s) = W(tla"'7tn7817s2"")'

It is easy to observe that for every v € I'(X), m € N, and ¢ > 0O there isn € N such
that ||7™® — 7v||<m < € for every s € T. This follows immediately from the uniform
continuity of ~ and its partial derivatives. This observation says that | J; -, T',,(X) is
dense in the space T'(X). Further information about dense subsets of T',,(X), and so
also of I'(X), will be proved when it is needed, in Section 10.2.

We also recall that the tangent space Tan(+y, t) of a surface «y at a point ¢ € T is the
closed linear span in X of the vectors Dyvy(¢), k > 1,

Tan(y,t) =span{Dyy(t) | k = 1}.

5.2 T-NULL SETS AND GATEAUX DIFFERENTIABILITY

Here we show that the standard results on Gateaux differentiability such as Theo-
rem 2.3.1 remain valid if we interpret the notion of exceptional sets as I'-null sets. The
argument is again straightforward; the only additional information we need to know is
that derivatives of typical surfaces span the whole space.

The following lemma shows how easy it is to use the infinite dimensionality of
surfaces from I'(X) to create any tangent vectors we wish. Its immediate corollary is
that in separable spaces typical surfaces have the property that Tan(~y, ¢) = X for all ¢.

Lemma 5.2.1. Let uq,...,ux € X and let € > 0. Then the set of surfaces v € I'(X)
for which one can find m € N and ¢ > 0 with the property

sup |[¢Diy () —ujll < eforallj=1,... .k
teT

is open and dense in T'(X).

Proof. By the definition of the topology of T'(X) it is clear that this set is open. To see
that it is dense it suffices to show that its closure contains I",,(X) for every n € N. Let
Y € I'n(X), n > 0, m > n, and consider the surface

k
V() =70(t) + 1Y ot
j=1
Then
_ < .
17 = Y0lloe < kn max, [l
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Ifl1 <j<morj>m+k, we have ||y — 70|/, = 0. For the remaining values
m < j < m+ kthe norm is ||y — voll; = n||wj—m/||. Finally, Dy,+;7v(t) = nu, for
1 < j < 'm, and so 7 has the property of the lemma with ¢ = 1/7. O

Corollary 5.2.2. If X is separable, then residually many ~y € T'(X) have the property
Tan(v,t) = X foreveryt € T.

Proof. Using Lemma 5.2.1 with £ = 1 we get that for a given u € X and € > 0 the
surfaces v € I'(X) satisfying dist(u, Tan(y,t)) < € for every ¢t € T form an open and
dense set in I'(X). Intersection of such open dense sets for € N\ 0 rational and v from
a countable dense set in X gives the desired result. O

We are now ready to prove the announced Gateaux differentiability result for I'-null
sets.

Theorem 5.2.3. Let X be separable and let Y have the RNP. Then every Lipschitz
Sfunction from an open set G in X into'Y is Gateaux differentiable outside a I'-null set.

Proof. We recall first that the set of points at which f fails to be Géteaux differen-
tiable is a Borel set. We recall next that Rademacher’s theorem holds also for Lipschitz
maps from R” into a space Y having the RNP (see, e.g., [4, Proposition 6.41]). Con-
sider now an arbitrary surface . Using Fubini’s theorem, we get that for almost every
t € v~ 1(G) the mapping

(815, 8k) —>f('y(sl,...,sk,tk+1,...))

is differentiable at (¢1, . ..,%). Since f is Lipschitz, it follows that for almost all ¢, the
function f has directional derivatives in all directions

v € span{D;v(t) [ j > 1}

at z = (t). Since these directional derivatives depend linearly on v, the function f is
Gateaux differentiable at x with respect to the subspace

spani{D;y(t) | j > 1} = Tan(y, );

see, for example, [4, Lemma 6.40]. In particular, for every surface + from the residual
set obtained in Corollary 5.2.2, f is Gateaux differentiable at © = ~(¢) for almost all
t € y71(G). This proves the theorem. O

Remark 5.2.4. An example of a simple but useful consequence of Theorem 5.2.3 is
that any set E C X which is porous in the direction of a finite dimensional subspace U
of X is I'-null (see Section 1.1 for definitions). It suffices to notice that the compact-
ness of the unit sphere in U implies that E is actually o-directionally porous. Writing
E = J,, En, where each E,, is directionally porous, we observe that for every n the
function z — dist(z, F,,) is not Giteaux differentiable at any « € E,,, and so E,, is
I'-null.
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5.3 SPACES OF SURFACES, AND I'- AND I',,-NULL SETS

In this section we give a useful criterion for a set to be I'- or I';,-null, investigate tan-
gential properties of typical surfaces from I',,(X), and in finite dimensional spaces
relate negligibility in the I'- and I',,- sense to negligibility in the sense of the Lebesgue
measure.

We start by giving more precise information about dense subsets of I'(X'), which is
useful in several questions. For that we need a simple extension result. Although it is
a special case of the Whitney extension theorem (for Banach space—valued functions),
to make the treatment complete we give a simple proof.

Since in some statements we will use functions v: .S C R"™ — X that are only
piecewise C' 1. we should extend to them the norms defined in I, (X) by, for example,

max{sup [[y(s)[l, Lips(7)}-
s€S
However, we believe that, in spite of not being formally correct, using standard notation
Il - llcr or || - ||<n also in these cases will not cause any confusion.
A cube in R" will be a closed axis-parallel cube, that is, any product [[}_, I
where [}, are closed intervals of equal length.

Lemma 5.3.1. Let Sy C Sy be two concentric cubes with £™ Sy = ¢*.£"S1, where
0 < ¢ < 1. Then for every g € C*(So, X) there is v € CY(R™, X) such that -y = 7o
on Sy, v = 0 outside Sy, and

Vller@ny < 7= Ihollercsos
where the constant K,, depends only on n.
Proof. We may suppose that S; = [—1,1]" and Sy = [—c¢,]™. It suffices to find

a surface 79 € C*(R", X) satisfying all the requirements of the lemma but with the
first one replaced by |[Yo — vollc1(se) < 5 H'yo||cl( S,)- Indeed, we denote recursively
Ve = V-1 — Vk— 1, and find the correspondlng v satisfying 7, = 0 outside 57,

v = Vel (so) <3 7 Ivellcr(sy). and
~ K
kllor @) < 7= Ilkllor(so) (5.1)
for some constant K depending only on n. Then
~ 1
IVellcrise) = -1 = Ve—1llcr(se) < 5 1Ve—-1llcr(50)>

that is, [[vellcrsy) < 27%[0llc1(s,)- This condition together with (5.1) guarantees
that the series v = >, , Jx converges in C' (R", X). Moreover, for t € Sy

S AE) =) (m—1(t) = w(t) = (1),
k=0 k=1
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and obviously v = 0 outside S;. Finally,

[7llcr@ny < Z 17k lor ()
k=0

K oo
> Illercsn
k=0

2K

< — 1
< = Jhollor(s)

IN

and we obtain the statement with K,, = 2K.
Choose ¢ < a < b < 1 and define

Yol(ct/a) ift € [—a,a]™,
Y(t) = ,
0 it ¢ [—b, b,

We can extend 7 to a map of R™ to X bounded by the same constant and such that

. - K
Lipg. (7) < P 7ollc1(s)-

(This can be done easily directly, or with the help of a Lipschitz extension result we
will see in Lemma 5.5.3.) It follows that

K+1
b—a [70llc1 (s0)-

[Yller @y < [ lloe + Lipgn (7) <

Assuming that a is close enough to ¢ and b is close enough to 1, we convolve 7y with
a smooth mollifier supported in a small enough neighborhood of the origin to obtain
Fo € CL(R™, X) such that ¥y = o on Sy, 7 = 0 outside S; and

N K+2
Moller@ny < 5—— lollorcso)- O

A special case of Lemma 5.3.1 is that we may always assume that a surface from
I',,(X) actually belongs to C*(R", X'). We will often use this fact without any refer-
ence.

We have already noted that | J;~, I',,(X) is dense in I'(X). The following simple
statement slightly improves it.

Lemma 5.3.2. Whenever (Xy) is an increasing sequence of subspaces of X whose
union is dense in X, then the union | J;-; Iy, (X}) is dense in I, (X ). Consequently,
U, T (X,,) is dense in T'(X).

Proof. Let v € C1(R™, X) and ¢ > 0. Take a triangulation of [—1,2]" such that
the piecewise affine approximation 7; to <y that agrees with v on the vertices of the
triangulation satisfies

I = Aller-1.2m) < 3
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For sufficiently large k, the piecewise affine approximation 7- to -y; obtained by re-
placing the values of +y at each vertex by a close value from X}, satisfies

172 = ller 1,2 < e

Convolving 5 with a smooth mollifier supported in a small neighborhood of the origin
gives the desired approximation of v on [0, 1]™. O

Recall that one of many equivalent ways of defining that a set F in a metric space M
is nowhere dense is that for every element x of a dense subset D of M and for every
e > 0, there is a nonempty open set G contained in B(x,¢) \ E. The next results show
that for certain sets that occur in the definition of I'-nullness, the set D C I'(X) may
be taken rather far from being dense: it may consist only of affine functions depending
on finitely many variables. To state a general version, let us call a property P(¢,) on
[0,1]™ x T (X) local if, once P(t,~) holds and ¥ = + on a neighborhood of ¢, then
P(t,7) holds as well.

Proposition 5.3.3. Let P(t,7) be a local property on [0,1]" x T,,(X) such that for
every daffine map vo: R — X and every ¢ > 0 there are ¥ € I',,(X) and 6 > 0 such
that |7 — voll<n < € and

Lt € [0,1]" | P(t,7) fails} < e

for every v € T, (X) with ||y — Y||<n < 6.
Then for every € > 0 the set

{yeln(X)|2™{t€[0,1]"| P(t,y) fails} < e}

contains an open and dense subset of T',,(X). Consequently, residually many surfaces
~v € I',,(X) have the property that P(t,~) holds for almost every t.

Proof. Let 79 € C1(R",X) and ¢ > 0. Take a triangulation of [0, 1]™ such that
the piecewise affine approximation v to 7y that agrees with o on the vertices of the
triangulation satisfies |[y1 — Yo/|<n < 4. Choose k > 1 large enough that when we
divide [0, 1]™ into nonoverlapping cubes of side-length 1/k, the union of those cubes
on which 1 is affine covers all of [0, 1]™ up to a set of measure less than %s. Let S be
the family of all these cubes.

Choose 0 < 1 < 1 small enough to satisfy

1—(1—77)”+k”§%, 2K,nn < e,

where K, is the constant from Lemma 5.3.1. For each cube S € S we denote by vg
the extension of ; from S to an affine map from R™ to X. By the assumption, one can
find s € I',,(X) and ds > 0 such that ||s — vs||<n < n? and

Lt €[0,1]" | P(t,~) fails} < 7 (5.2)

for every v € I',,(X) with ||7g — v]|<n < ds.
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For each S € S let Sy denote the cube concentric with S with volume £"S, =
(1—n)"Z"S. Using Lemma 5.3.1, we find 85 € C*(R", X) such that Bs = 55 — s
on Sy, Bs = 0 outside S and

| ™

K, .
1Bslcr )y < W Vs — vsllerse) < Knnn <

Put ¥(t) = v1(t) + > ges Bs(t). Then

17 =0ll<n < 1 = 0ll<n + 17 = 71ll<n

&
<7
72+H2ﬁ5‘§n
Ses
| max||fsllen < S+ S =
= — 4+ max n< -+ =-=¢
9 " ges PSllsn ™5 Ty

Let 6 = min{nds/K,, | S € S} and consider any v € I'(X) such that ||y —7||<,, < 4.
Our plan is to prove that

Lt € [0,1]" | P(t,) fails} < e. (5.3)

By showing it we complete the argument that (5.3) holds for v belonging to a dense
open subset of T, (X).

To this aim take any S € S. We apply Lemma 5.3.1 to the cubes Sy C S and
to the function v — g to get an extension, whose || - ||<,-norm is strictly less than
K,,6/n < ds. Then we add this extension back to Jg, obtaining in this way a function
s € T',,(X) which agrees with v in Sy and satisfies the same control

Vs —sll<n < ds.
Hence by (5.2) we have
Lt e Sy | P(t,y) fails} < Z"{t € [0,1)" | P(t,7s) fails} < 7.
Finally,

L™t €[0,1]" | P(t,) fails}

< g +(A=A=m)")+ > Lt e S| P(t,y) fails}
Ses
<%+(1—(1—77)")+k"77é€- -

Corollary 5.3.4. Suppose that A C X is a Borel set such that for every affine map

Yo: R" — X and € > 0 there are ¥ € T',,(X) and § > 0 such that || — ~ol|<n < €

and Ly~ (A) < e for every v € T, (X) with ||y — ||<n < 8. Then A is T, -null.
If the above criterion holds for all sufficiently large n € N, then A is T'-null.



80 CHAPTER 5

Proof. The first statement follows immediately from Proposition 5.3.3 since the prop-
erty P(t,v) = {(t,7) | 7(t) ¢ A} islocal on [0,1]" x T",,(X).

As for the second statement, let v5: R™ — X be affine, where n is large enough,
and € > 0. Using Proposition 5.3.3 with the same property as in the previous part, find
71 € T'(X) and § > 0 such that |71 — Yoll<n < € and £y~ 1(A) < e for every
7 € I'n(X) with ||y — 71 [[<n < 6.

Letnow v € I'(X) and ||y —y1||l<n < 6. Then for every s € T, v™* € I';,(X) and
7% — y1]l<n < 6. Hence £"(y™*)~1(A) < & for every s, and Fubini’s theorem
implies that "y~ 1(A) < e.

Since the increasing union |J;~, I',,(X) is dense in I'(X), it follows that for every
e > 0 the set of v € I'(X) such that #"~y~!(A) < ¢ contains a dense open subset of
I'(X). Letting € \, 0 rational we conclude that A is I'-null. O

‘We now turn our attention to tangential properties of residually many surfaces from
I, (X), or, in other words, to analogues of Corollary 5.2.2 for these spaces. It is easy
to see that there is a nonempty open set of v € I'; (R) each of which has a point with
~'(t) = 0. Hence the exact analogue of Corollary 5.2.2 fails. However, it remains true
when we restrict ourselves to almost every ¢.

Lemma 5.3.5. The set of those surfaces v € I',,(X) that satisfy
rank 9/ (t) = min{n, dim X } for almost all t € [0,1]",
is residual in T, (X).
Proof. The property
P(t,v) = {(t,7) | rank~/(¢) = min{n, dim X} }

is clearly local, and for any affine map o € I',,(X) with this property the same holds
for every (t,~) provided -y is close enough to . Now it suffices to apply Proposi-
tion 5.3.3. O

The first of the following corollaries is just a reformulation of Lemma 5.3.5 and the
second is a special case of the first.

Corollary 5.3.6. Residually many v € T',,(X) have the property that
dim Tan(v,t) = min{n,dim X }
for almost every t € [0,1]™.

Corollary 5.3.7. If dim X < n, then residually many v € T',(X) have the property
that Tan(vy,t) = X for almost every t € [0, 1]™.

We show next that in a finite dimensional space X the classes of I'-null sets and
I',,-null sets for n > dim X coincide with the class of sets of Lebesgue measure zero
(just as for Gauss and Haar null sets).
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Theorem 5.3.8. In a finite dimensional space X, I'-null sets and Lebesgue null sets
coincide. If n > dim X then they also coincide with T, -null sets.

Proof. Let A C X, where dim X = k, be a Borel set with #*kA > 0. Find an affine
map o of R¥ onto X such that £*(AN~,([0,1]%)) > 0. If vy € T'(X) and ||y — o || <k
is sufficiently small, then for every s € T the mapping v** is a diffeomorphism of
[0, 1]* onto a subset of X. Making the norm || — 7o|| < even smaller, we may assume
that all v%:5([0, 1]¥) meet A in a set of positive measure. Hence for every s € T, we
have % (v**)~1(A) > 0. Consequently, by Fubini’s theorem,

L) = [ 24 A a2 () > 0
T

and we infer that A is not I'-null. A similar argument works also for I",,-null sets,
n > k.

If %A = 0, we use that for every n > k the set of affine maps o of R" to X
whose restriction to R* has rank k is dense in the space of affine maps of [0,1]" to X
Let o be such affine mapping. If v € I',, (X) and ||y — 70| < is sufficiently small, then
for every s € [0,1]"~* the mapping 7*** is a diffeomorphism of [0, 1]* onto a subset
of X. Hence for every s € [0,1]""*, we have .Z*(7**)~1(A4) > 0 and Fubini’s
theorem shows that

2y A) = [ )y a2 s) = 0.

[0,1]"
Corollary 5.3.4 now yields that A is I',,-null as well as I'-null. O

Finally, we observe that under direct products, I'-nullness behaves in the expected
way.

Remark 5.3.9. If 7 is a projection of X onto its subspace Y then a set A C Y is
[-null in Y if and only if 77!(A) is ['-null in X. This follows by observing that the
map ¢: I'(X) — I'(Y) defined by

p(y) =mon

is onto, hence open (by the open mapping theorem), and so it maps residual sets onto
residual sets. In particular, if Y is finite dimensional and A C Y has Lebesgue measure
zero, then 7=1(A) is T-null. A similar remark applies to I',,-null sets: A C Y is
[,,-null if and only if 7=1(A) is I',,-null. In particular, if Y is finite dimensional and
A C 'Y has Lebesgue measure zero then 7~ *(A) is T',,-null for all n > dim Y.

54 T'-ANDT,,-NULL SETS OF LOW BOREL CLASSES

We will see that for F, sets there are several simple relations between our classes of
null sets. Unfortunately, in differentiability problems F}, sets occur rather rarely. In our
context, the only examples are the set of Fréchet nondifferentiability points of contin-
uous convex functions or the set of Gateaux nondifferentiability points of continuous



82 CHAPTER 5

convex functions on separable spaces. For neither of these two differentiability prob-
lems, the results obtained here are particularly useful. However, our main result will
show a relation between I',,-null sets and I"-null sets that is valid for G, sets. This is
very interesting from our point of view, since sets of Fréchet nondifferentiability points
are G5, (this was proved in Corollary 3.5.5). Indeed, our result will be the key ingredi-
ent in the proof of Theorem 10.6.2, which gives a new result on Fréchet differentiabil-
ity of Lipschitz functions I'-almost everywhere on spaces with norms asymptotically
smooth with modulus better than any power.

We first point out that it is easy to find the Borel type of sets in I',,(X) and I'(X)
that are defined by an estimate of the measure of the intersection with a Borel set in X .

Lemma 5.4.1. Let A be a Borel subset of X, n € N, and o > 0. Then the sets
U={yel.(X)| 2Ly Y A) >a}andV = {y e T(X) | LNy 1(A) > a}

are Borel. Moreover, if A is closed then U and V are both closed in the || - || oo norm,
and if A is G5 then they are G in the || - ||oo norm.

Proof. We give the proof for U only; a proof for V' may be obtained by a simple
modification of the notation. We first prove the additional statements.

Let A C X be closed, yo € T',,(X) with 25 ' (A) < a. Then there is a compact
set C' C [0,1]™ \ 75 ' (A) with measure .Z"C' > 1 — a. Since 7o(C) is a compact
subset of the open set X \ A, there is an e-neighborhood of 7, (C) still contained in the
complement of A. Any surface v with ||y — 7|leo < € then satisfies that v(t) ¢ A for
t € C. Hence v~ *(A) C [0,1]"\ C, and so "y~ 1(A) < a.

If Ais Gs, write A = (), Ak, where Ay, is a decreasing sequence of open sets.
Then £y 1(Ag) \, £y~ 1(A) for each ~, implying that

oo

{yeTW(X)| L™ 1 (A) > a} = m {7 el (X) ’ Ly HAR) > a— %}
k=1

is a countable intersection of sets that are open by the previous part.

For Borel A the statement may be proved by transfinite induction, which would ac-
tually show that U, V belong to the same multiplicative Borel class to which A does, or
by observing that the family of all Borel sets A for which the statement holds contains
all closed sets and is closed under countable monotone unions and intersections, and so
it contains all Borel sets. O

We are now ready to prove the main result of this section.

Theorem 5.4.2. If A C X is a G5, set which is Ty, -null for infinitely many values of
n € N, then it is I'-null.

Proof. Since countable unions of I'-null sets are again I"-null, it suffices to prove the
statement for G5 sets only.
Let A be a G set which is I',,-null for infinitely many n. We show that the set

Q={rer(x)| 2% (4) > a}
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is nowhere dense in I'(X) for every a > 0. To this aim, let G C I'(X) be a nonempty
open set. One can find n € N such that the intersection G N T',,(X) is nonempty and,
at the same time, A is I';,-null. Fix this n and put

Qn={yeTu(X) | L'y HA) > a}.

Lemma 5.4.1 gives that ),, is a G5 set. By assumption, @,, is also of the first category
in T',,(X) in the norm || - ||, and so also in the norm ||.||<,. Any G5 set of the first
category in a complete metric space is necessarily nowhere dense. Hence there is a
nonempty open set H C G N T, (X) which does not meet Q,,,

HNQ, =0.

Then the set
Go={yeG |y cHforallseT}

is a nonempty open subset of G. Indeed, any v € H (considered as an element of
I'(X)) belongs to Gy, since in this case v = ~ for all s. So Gy # (. Let now
~v € Gy be arbitrary. Notice that the family of surfaces

K={y"]seT}cT,(X)

forms a compact set. Since this set is contained in H, one can find € > 0 such that
the e-neighborhood of K is still a subset of H. Thus any surface ¥ € I'(X) satisfying
v — 7ll<n < € belongs to Gy. Hence Gy is open in I'( X).

We show that G N Q = (). Assuming that v € @, we have ZNy~1(A) > a. Since
by Fubini’s theorem

L () = / 27 ()1 (A) d2(s),
T

there exists s € T such that £"(y™*)"}(A) > «. For such s the corresponding
~™* ¢ H, and the surface + itself cannot belong to G. Consequently, the intersection
Go N Q = B, which finishes the proof. O

We now consider the less interesting case of F, sets.

Proposition 5.4.3. If E C X is a U'y-null, F, set, then E is Ty, -null for every n < k.
If Eis a I'-null, F, set, then it is I',,-null for every n.

Proof. Since countable unions of I',,-null sets are again I';,-null, it suffices to prove the
statement a closed set £ C X. By Lemma 5.4.1, for every a > 0 the set U, of those
v € T',,(X) such that #"~~(E) < « is open. To see that it is dense, let 7 € I',,(X)
and ¢ > 0. Use that E is T'y-null to find v € T'x(X) such that ||y — J||<, < € and
Lk~y=1(E) = 0. Since

2 (E) = / 27N (E) dLF (),
[0,1]5—n
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by Fubini’s theorem £ (y™*)~(E) = 0 for almost every s. Since all such v"* are
within ¢ of ¥ and belong to U,,, we infer that U,, is indeed an open dense subset of
I',,(X). Intersecting the U, over (say rational) o, we get the residual subset of I'), (X)
required to show that E is I';,-null.

The same proof in which Iy, is replaced by I' and .Z* by £ gives the second
statement. O

Proposition 5.4.4. If an F, set is null on a dense set of n-dimensional affine surfaces,
then it is I',,-null.

Proof. Tt suffices to consider the case when 2 C X is closed. For any a@ > 0 the set
of v € T',(X) that meet A in measure at least « is, by Lemma 5.4.1, closed. Hence
for every n-dimensional affine surface vy € T',,(X) that meets E in a null set there
is € > 0 such that "y~ 1(A) < « for every v € I',,(X) with ||y — || < . By
Corollary 5.3.4, Ais I';,-null. O

Combining this with Corollary 2.2.4, we get
Corollary 5.4.5. Gauss null, and even Haar null, sets of type F, are T'-null.

We now show that no further relations between these sets hold even for sets of low
Borel classes. Since in the examples below we obtain decomposition of the space into
two sets both of which are null in some sense, by considering the set or the complement
one can see that the Borel class in the above results cannot be improved.

Example 5.4.6. Suppose that n < dim X < oco. Then X contains a set which is F,
and I';,-null and the complement has Lebesgue measure zero.

Proof. Let (v;)$2, be a countable dense subset of I',,(X). For each ¢ > 1 the image
7i([0,1]™) has Lebesgue measure zero. Choose open sets G; C X of measure at
most 2~% containing 7; ([0, 1]). The required set A is defined as the complement of

B= G
k=1i=k
Clearly, B is a G5 set and since
B C UGi forall £ > 1,

i>k

it has Lebesgue measure zero. It remains to show that A is I',,-null. Let
Hy, = {7 € Th(X) ’ ~([0,1") < |J G} k>1.
i>k

Each Hj, is open and contains the dense set {v; € I',(X) | ¢ > k}. Consequently,
H = (0,2, Hy, isresidual inI',,(X). Let v € H. Then

v, c UG =8

k=1i>k
which means that A = X \ B is I';,-null. O
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Example 5.4.7. For every n < min{k, dim X} there is an F,, subset E C X which is
I',,-null and has I'g-null complement. In particular, £ is not I'g-null.

Proof. Let 7 be a projection of X onto its k-dimensional subspace Y. By the previous
example find a I',,-null, F, subset A of Y whose complement in Y has Lebesgue
measure zero. Then 7~1(A) is an F,, subset of X that is I',,-null by Remark 5.3.9. Its
complement is 7~ (Y \ A), which is I';-null by the same remark because Y\ A has
Lebesgue measure zero. [

Example 5.4.8. For every n < dim X there is an F,, subset £ C X which is I';,-null
and has I'-null complement.

Proof. 1If dim X < oo, this is immediate from the case ¥ = dim X of the previous
example and Theorem 5.3.8. If dim X = oo, we use the previous example to find for
each k > n an F, subset E}, C X which is I';;-null and has I'y,-null complement. By
Theorem 5.4.2, the complement of E := Uf:n 41 Ej is I'-null. Clearly, E is an F,, set
and we are done. O]

Example 5.4.9. Any separable infinite dimensional space X contains an Fi,; subset
E C X which is I';,-null for all n and has I'-null complement. In particular, E is not
I-null.

Proof. Foreachn € N take E,, from the previous example andlet E = (2| E,,. O

We finish this section by the promised example of the difference between I'-null
and Gauss null sets.

Lemma 5.4.10. Suppose that v € T'(X) has range contained in a finite dimensional
subspace of an infinite dimensional space X. Then for every n € N and ¢ > 0 there is
v € T (X) with | ¥ — 7vl|<n, < € whose range is contained in an open set U C X that
intersects every line in a set of measure less than ¢.

Proof. Let V be a finite dimensional subspace of X containing the range of . Choose
any w € X \ V and let 7 be a projection of X onto the span W of V' U {w}. Since
the statement does not change if we replace the original norm by an equivalent one, we
may assume that on W the norm is Hilbertian, w is orthogonal to V, ||w| = 1, and
||| = 1. Choose first a large R > 0 and then a small 0 < 7 < $ R (precise estimates
will be clear later), and let

U={zeX||z—mz| <,

|mz — Rw|| — R| < 7}.

Clearly, U is an open subset of X. To estimate the measure of its intersection with
lines, suppose that z:,y € U are such that ||x — y|| > ¢ and let

f:RerRM and y=Rw+ R my — ftw

[72 — Ruwl| Iy — Ruwl|
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Then ||Z — 7x| < 7, and similarly ||y — 7y|| < 7. Write any z € U N [z,y] as
z = ax + By, where o, 3 > 0 and o + 8 = 1. Then

Iz = (az + By)|| < allz — x| + Blly — ]
< aflle — 7z + [lmz — ) + B(lly — 7yl + my — 3ll)
< 2T,

and |1z — (aZ + BY)|| < aljrz — Z|| + B||7y — y|| < 7. Assuming that T < L&, we
obtain

17 =9l = llz = yll = |7 — wzl| = Iy — 7yl — [l7z — 2| —[l7y — vl
> |lz—yl| — 47 > e — 47 > e

Since W is equipped with the Hilbertian norm some elementary calculation yields

llaz + By — Rw||* — R?

laZ + By — Rw|| + R

 llo3 + 87— Rull? — B* _ afllz — 72

- 3R 3R
ofe?

~ 12R°

|||a%—|—ﬂ§—Rw|| - R| =

On the other hand,
|loZ + By — Rw|| — R| < |la@ + By — 72| + |[|7z — Rw|| — R| < 27

since z € U. Combining the last two estimates we get that 27 > af32/(12R). As-
suming, as we may, that 7 has been chosen such that 7 < 27%%/(3R?), we infer that
either « < ¢/8R or § < £/8R. Noting that

e =yl < |l = wyll + [l — 72|l + ly — 7yl <2(R+7) + 27 < 4R,

we see that either .

< :
2[|z =yl

€
a < or 3
2l —y|l

It follows that any z € U N [z, y] is 3& close to one of the endpoints of [z, y]. Hence
[z,y] N U is covered by two intervals of length less than %5, showing that every line
meets U in a set of measure less than €.

It remains to observe that if R is big enough, the function ¥ € T, (X),

() =7(t) + (R = VR = [y ()]]*)w,
is well defined and satisfies |7 — v||<y, < €. O

In the last example below notice that, just writing an F, set as a union of closed
sets gives an example of a closed I'-null set that is not Gauss null.
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Example 5.4.11. Every infinite dimensional separable Banach space X contains an
F,, I'-null set £ whose complement is null on all straight lines. In particular, the
complement of I is Gauss null, and so E is not Gauss null.

Proof. Let X, be an increasing sequence of finite dimensional subspaces of X whose
union is dense in X. For each n € N choose a sequence (v5 ;)52 dense in I'y(Xp).
By Lemma 5.4.10 find 7,, j 1 € I',,(X) with
A o—n—j—k
Y,k = Injll<n <

whose image is contained in an open set U,, j ,, C X that intersects every line in a set
of measure less than 27" 77=%. Then U = (2, Ufij,k:i Up,jk is a Gs set meeting
every line in a set of measure zero. The sets

{rer v c U Unin}

n,j,k>i

are open and dense for every ¢ > 1. Since any ~ from the intersection of the sets above
does not meet E := X \ U we may conclude that F is the required F,, and I'-null set
whose complement is null on every line. O

5.5 EQUIVALENT DEFINITIONS OF I',,-NULL SETS

In this section we spend some time on a question which though not directly connected
to our main theme nevertheless is quite natural and of some interest. The definition
of T',,-null sets uses mappings ~y of class C'. One may ask whether the requirement
concerning the existence of the derivative v/ may be weakened. Although we cannot
completely remove the requirement of the existence of derivative we can still expect
that reasonable spaces of functions having only a distributional derivative may lead
to reasonable notions of negligible sets. We will show that this is indeed true, but,
at least if we consider as “reasonable spaces” the usual Sobolev spaces, it does not
bring anything new: Theorem 5.5.8 shows that null sets so defined would coincide
with I',,-null sets.

We first recall some basic definitions and facts about Sobolev spaces of mappings
with values in a Banach space X.

Definition 5.5.1. Let g: D — X be a locally integrable map of an open subset D
of R™ into a Banach space X. The map ¢’: D — L(R"™, X) is called the weak (or
distributional) derivative of g if ¢’ belongs to the space L}, (D, L(R™, X)) and for all
p € C°(D)

/g'(pd,f”:f/ggo’dfn.
D D

The weak partial derivative D ;g of g is a locally integrable map of D into X satisfying

/nggodf":—/nggod.i””.
D D
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Both the weak derivative and the weak partial derivative are defined almost every-
where in D. Clearly, ¢'(z)(e;) = D;g(z) fora.a. x € D.

Definition 5.5.2. For 1 < p < oo we define I'? (X) as the space of all measurable
mappings v: [0, 1] — X such that v belongs to LP([0, 1], X) and its weak deriva-
tive 4/ belongs to LP([0, 1], L(R™, X)). The space I'2 (X') will be equipped with the

norm
(]
[0,1]

s

1/p
I n@razros [ ||v'<t>||ﬁdz"<t>) .

Of course, in this definition we really have in mind the open set D to be (0,1)",
but adding the boundary of measure zero does not change anything and makes the
comparison with T, (X) slightly more pleasant.

We should also point out that a perhaps geometrically more natural definition of
surfaces may require that «y be continuous on [0, 1]™ and not only measurable as in
Definition 5.5.2. The reader may easily see that, when the space of such continuous
surfaces is equipped with an appropriate norm, namely, ||v|ls + [|7/]|»(0,1]m), the
arguments below will also show that the null sets defined with the help of such spaces
again coincide with I'},-null sets.

The key to the validity of the result alluded to above is a Lusin type theorem
for Sobolev spaces. These are well known and easily accessible in the literature for
Sobolev spaces of real-valued functions (see, for example, [52]). We could have said
that the standard proofs carry over to the Banach space—valued case, but since they in-
clude a variant of the Whitney extension theorem and some (simple) estimates that are
not so readily available, we prefer to give a proof. However, we derive the Lusin prop-
erty in Proposition 5.5.6 in a rather weak form, so that readers who prefer to provide
their own arguments may skip directly to this lemma and prove it themselves.

The argument that we present here is a small addition to the Lipschitz truncation
result of Acerbi and Fusco [1]. They construct a Lipschitz truncation using the weak
type inequality for maximal operator

LM € [0,1]" [ Me(u) > A} < KnpA P (|o]|7s,
where

M (u) = sup ][ ()| .
r>0 J B(u,r)

Lemmas 5.5.4 and 5.5.5 come from [1]; a small addition is contained in Proposi-
tion 5.5.6. Since their work may not be easily available, we also give the proofs. The
transfer to the Banach space—valued functions is handled via an important result of [23]
(which for us is just the technical Lemma 5.5.3).

In addition to the statements that we prove or quote below, we also need to know
the standard properties of smoothing (by convolution with a mollifier with small sup-
port) and the fact that C! functions are dense in I'2,(X). This may be easily seen by
smoothing.
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The following result is well known. Its proof may be found in the original refer-
ence [23] (with linear dependence of K,, on n) or elsewhere. Recent developments
of such extension problems may be found in [25]. Notice that the statement about the
bound on the supremum is added only for our convenience; were the lemma stated with-
out it, we would have to replace the extended function by x o ¥, where k(z) = ra/||z||
for ||z|| > r, k(x) = x for ||z|| < r,and r = sup,c g ||7||-

Lemma 5.5.3. Any Lipschitz map ~y from a subset E of R™ to a Banach space may be
extended to a Lipschitz 7: R™ — X such that

sup 171 < sup |lv|| and Lip(¥) < K Lip(vy),

where K may depend only on the dimension n.
Lemma 5.5.4. For any v € I',,(X) and \ > 0, the restriction of 7y to the set Hy =
{u € [0,1]" | M~'(u) < A} has Lipschitz constant at most K\, where K depends

only on dimension n.

Proof. Foru € [0,1]™ let M,.(u) = [0,1]™ N B(u, ). Observe that there is a constant
¢ > 0 (depending on n only) such that for every u € [0,1]™ and r > 0 we have

LM, (u) > cL"B(u,r),
and, if v € [0,1]" and r = |u — v|,
LM (My(u) OV My (v) = 2" (M (u) U M (v)).
We show that the statement holds with K = 4/ ¢2. For this, fix A\ > 0, denote
Ser(u) = {v € My (u) | y(u) = ()| > 5K Nu—vl}
and for u € H) estimate

ML) [ o),
2 X"Mr(u) - M, (w) |v—u‘

1

< ][ ! / 17 (u + t(v — u);v — u)|| dtdv

M, (u) lv—ul Jo

1

< ][ / 17/ (u + t(v — u))|| dtdv

M, (u) JO

1

= / ][ 17 (w4 t(v — w))]|| dvdt.

0 JM,(u)
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Substituting u + t(v — u) by w we continue

1 /1 1/ ,
=— — v (w)|| dwdt
L Jo 7 S 17" ()l

1 B ,
_ — dwdt
C,,g/ﬂhB(u7 T) A tn /Mt,,'(u) ”’Y (’U)) || w

1 1
7/ M~ (u) dt < é
CcJo &

IN

Hence .£" Sk ,(u) < %ci‘”Mr(u), showing that for any u,v € H), we can find,
letting r = |u — v, apoint w € M, (u) N M, (v) \ (Sk,r(u) U Sk, (v)). Then

() =y (@) < [[7(w) =y ()] + [[v(w) =~ (V)]
< LEMNu—w|+ $KAw —v| < KAu —v|. O

Lemma 5.5.5. Foranyy € T2 (X) and \ > 0, there is a Lipschitz map 7: R" — X
such that max{||¥||oc, Lip(7)} < A and

LMt € [0,1]" [v(t) #7()} < KnpA P 7YII7s
where K, ;, depends only on n and p.

Proof. We denote by K a constant with which the weak type inequality for maximal
operator, Lemma 5.5.3 and Lemma 5.5.4 all hold. Then we put K, , = 1 + 2P K?P 1,
Let v; € T'(X) be such that [|v; — /|7, < 277 and at the same time ~; (u)
converges to y(u) for almost every v € [0,1]”. The maximal operator inequality
together with My — M| < M(p — ¢) shows that for every r > 0,
L™ {u e [0,1)" | MY (u) = Maj(u)| > r} < Kr7Plly" =L,
< KrPlly = yllpy < K277070,

Given A > 0, let E be the set of all u € [0, 1]™ such that
[y (@)l <A, My (u) < A/K?, and Myj(u) — My (u).

Since the latter condition holds, by the above estimate, almost everywhere, we infer
from the maximal operator inequality that
ZM([0, 1"\ E) < Z™{u e [0,1]" | |[Iv(w)]| = A}
+ 2" {ue0,1]" | My (u) > N/ (2K?)}
S AP, + 2P KPPV,
2p+1yy —
< L+ 2KPN Ty
= KA Il l2 -
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Moreover, any u, v € F belong to
Hy k2 :={ue€0,1]" | My} < \/K*}
for large enough j, so by Lemma 5.5.4

ly(w) = y(0) = lim l;(w) = ()] < Allu = vll/K.

Hence the Lipschitz constant of the restriction of ~ to E is at most A\/K, and the
statement follows by an application of Lemma 5.5.3. O

Proposition 5.5.6. For any € > 0 there is 6 > 0 with the following property: If
v € T2(X) with ||y||rz < 6, then there is ¥ € I'y(X) such that ||5||<,, < € and

2t € [0,1]" [1(t) #7()} <e.

Proof. We denote £, = 27%72¢ and §;, = 5?””/1(%{5, where K, , is the constant
from Lemma 5.5.5, and show that the statement holds with § = dg.

Suppose that ||y|[rr < 6. By Lemma 5.5.5 we find Lipschitz 7o : R” — X such
that ||Y0||cc < €0, Lip(70) < €0 and L™ Ey < £¢, where

Eo = {t € [0,1]" [ 7(t) # 10()}-
By smoothing o, we find a function 5y € C'(R", X) such that
70lloo < €0, Lip(70) < €0 and || — Yollrz < 1.

We continue recursively. First, with the help of Lemma 5.5.5 choose for each & =
1,2,... a Lipschitz map v;: R” — X such that ||v||cc < €k, Lip(7k) < &, and
the set

B ={t€[0,1]" | vh—1 — -1 # W(t)}
satisfies £" E}, < ¢},. Then we smooth 7, to find 75, € C*(R™, X) such that
Velloo < €ky Lip(Vk) < ek, and ||y — Jellrz < Opy1-
Lety = Y77 V- Since ||[Yx||<n < ek, the series converges uniformly in the norm
|l |l<n- So7 € CY(R", X). Moreover,

o0
Fll<n <D en=2e0 <e.
k=0

Finally, the set £ = UZOIO FE};, has measure less than Z,;“;O er < €, and for almost
every t € [0,1]" \ E,

) = 5 (ea () — () = 70() = (2). O

k=1
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Lemma 5.5.7. Let 1 < p < oo. For any dense open set U C T',(X) and any € > 0
the set

v={yermx) |@Tev) L e 1) 50} <c} (54

contains a subset that is open and dense in T?,(X).
Conversely, for any dense open set V. C T'2(X) and any € > 0 the set

U= {5 € I (X) ‘ BveV) L {te0,1" [y(t) #7(t)} < e} (5.5)

contains a subset that is open and dense in I',,(X).

Proof. For the first statement, assume that v, € I'2 (X)) and > 0. Since the space
I',,(X) is dense in I'; (X) and the norm || - ||r» is weaker than the norm || - ||<,,, the
set U is dense in T2 (X). So one can find v; € U and € > 0 with the property that
7o — 7 llrz < 7 and, at the same time, every v € I'y(X) with ||y — 71]|<n < €
belongs to U. Finally, let § > 0 be as in Proposition 5.5.6. We show that the open ball

Bi={yely|llv=mlr <0}

is contained in V. Indeed, for any v € B there is by Proposition 5.5.6 a surface
5y € I'),(X) such that ||7]|<,, < ¢ and the measure of the points ¢ € [0,1]", where
v(t) — 11 (t) # F(¢) is less than ¢. Since then v +7 € U, we are done.

Similarly, for the second statement, assume that 79 € I',,(X) and ¢ > 0. Find
0 > 0 according to Proposition 5.5.6. Since V' is dense in I'? (X)), there is y; € V such
that ||y1 — Jol|rz < ¢ and, by Proposition 5.5.6, there is also 71 € I',,(X) such that

Mill<n <& and - 27{t € [0,1]" [71(t) # n(t) =T (1)} <e.
Finally, let §; > 0 be small enough to guarantee that
{ry e N(X) [ v —mllry, < 2ndo} C V-
We show that the open ball
B:={yeTn(X) [ 17— (o +7)ll<n <o}

is contained in U, which will complete the proof of the second statement. Let ¥ € B
and puty =5 — (79 +71) + 1. Clearly, the surfaces -y and 7 differ on a set of measure
less than €. Also

17 =mllrz =17 = (o +3)lIrz < 2007 = (o +71)ll<n < 2ndo,
which implies that v € V. O

The main result of this section is the already announced theorem showing that
T',,-null sets may be equivalently defined using surfaces from I'2 (X) (for any p) in-
stead of those from I, (X).
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Theorem 5.5.8. Suppose that X is a Banach space, n € N, and 1 < p < co. A Borel
set E C X is I'y,-null if and only if the set

{yern(x) | 2" ' (E) =0}
is residual in T? (X).
Proof. Suppose first that £ C X is a Borel set which is null in the I'? sense, that is,
Vi={yeTh(X)| £y (E) =0}

is residual in I'2 (X'). There are dense open subsets V}, of T'? (X)) with (,—, Vi, C V.
Define U;, C I',,(X) by (5.5) with V = V}, and ¢ = 27%. By Lemma 5.5.7, each U},
contains a dense open subset of I',, (X), so their intersection U := ), ; Uy, is residual
inT, (X).

For any ¥ € ﬂ;ozl Uy and k > 1 we may find 5 € Vj such that

Lt e (0,1 | y(t) #7(1)} <278

Hence "3 Y(E) < 27F 4+ £~ Y(E) = 27%. Since k > 1 is arbitrary, we have
£y~ 1(E) = 0, as required.

As for the reverse implication we prove the statement for any £ which is a Gs
set. Let E C X be a I';,-null and G;s. The set of those surfaces v € I',,(X) with
L"y~YE) < 27F is residual, and by Lemma 5.4.1 it is an F, set. Such a set nec-
essarily contains an open dense set U, C I',,(X). Define V;, C I'? (X) by (5.4) with
U = Uy and ¢ = 27%. By Lemma 5.5.7, each V}, contains a dense open subset of
I'2(X).SoV := (3, Vi is residual in T'? (X).

Consider any 7 € (3, Vi. Then for each k > 1 we may find 5, € Uy, such that

Lt e [0,1]" [ () # ()} < 27"

Hence we infer that "y~ }(E) < 27F + "5, 1(E) = 27%+1 Since k > 1 is
arbitrary, we have "y~ 1(E) = 0.

To complete the argument we notice that the family of Borel sets in X for which the
just proved reverse implication holds true is closed under countable monotone unions
and intersections. Since it holds also for all G5 subsets E, in particular for all open and
closed subsets, we established the validity for all Borel sets. [

5.6 SEPARABLE DETERMINATION

As promised in Section 3.6 (where the reader should look for definitions), we show that
for Borel sets I'-nullness is separably determined. The same statement, with the same
proof, holds also for I',,-nullness: just replace I' by I';, and work with the fixed n (and
with T replaced by [0, 1]™) throughout.

Lemma 5.6.1. Let M C I'(X) be nowhere dense in I'(X). Then there is a rich
Sfamily R on X such that for every R € R, the set M NT'(R) is nowhere dense in T'(R).
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Proof. Fory € I'(X),r > 0,and n € N denote
B(Vﬂnv TL) = {:? € F(X) : H? - ’VHSH < ’I"}.
Define R as the family of separable subspaces R of X having the following property:

e For any surface v € I'(R), rational € > 0, and n € N there are 7 € ['(R), € > 0,
and n € N satisfying

15 =l < < £ and BG,27) N M =0,

Obviously, such a property of spaces R € R guarantees that M N I'(R) is nowhere
dense in R.

The proof will be complete once we verify that R is a rich family; see Defini-
tion 3.6.1. As for the first condition, suppose that (Ry) is an increasing sequence of
subspaces belonging to R and let R = (J;—, Rk.

If v € T'(R), rational € > 0, and n € N, one can find with the help of Lemma 5.3.2
an index k¥ € N and ;, € I'(R;) such that ||y — vx||<, < 3&. Since Rj, € R, there
are ¥ € I'(Ry), € > 0, and 71 such that || — vk||<,, < 3e and B(¥,7,7) N M = (.
Consequently, ¥ € I'(R),

17 =ll<n <7 =mll<n + 17 = mli<n <&,

and also B(¥,7,n) N M = {), as required.

To show the second property of a rich family let Y be a separable subspace of X.
We choose a countable set S dense in I'(Y") and enlarge Y as follows. For each vy € S,
rational r > 0, and n € N we use that M is nowhere dense in X to find ¥ € I'(X)
such that, for some 7 > 0 and 2 € N,

17 = 7ll<n <rand B(y,7,7) N M =0.

The set of all so chosen 7 is countable, so the union of their images is separable. Hence
the closed linear span Y of Y together with this union is also separable.

Define now Yy =Y, Y41 = ?;; and R = Ui‘;o Y. Clearly, R is separable and
contains Y. We show that it belongs to R. For this, let v € T'(R), rational € > 0, and
n € N be given. By Lemma 5.3.2 we find k£ € N and ~;, € I'(Y}) such that

g
Y = Yell<n < 5

Choose rational 0 < r < /2. The definition of Y1 provides ¥ € I'(Yi41), ¥ > 0,

and 7 such that
17 = vxll<n < rand B(y,7,7) N M = 0.

Since then

~ ~ g £
17 = Yll<n <7 = vll<n + llve = Yll<n < stg=s

we conclude that R € R. O
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Corollary 5.6.2. Let E C X be a Borel set. Then E is U'-null in X if and only if there
is a rich family R on X such that for every R € R, E N R is I'-null in R.

Proof. If E is I'-null, we write the set of v € I'(X) such that ZNy~1(E) > 0 as a
countable union Un M, of nowhere dense sets M,,. Using Lemma 5.6.1 for each of
these sets, we obtain countably many rich families R,,. The intersection of all such
families is, in view of Proposition 3.6.2, again a rich family. Let R € (), R,. Then
M, NT(R) is nowhere dense in I'(R) for all n and so | J,, M,, N T'(R) is the first
category set in I'( R). Consequently, E is I'-null in R.

If F is not I'-null, we use that F is Borel to infer from Lemma 5.4.1 that the set M
of vy € T'(X) such that #Ny~1(E) = 0is Borel. In particular, it has the Baire property.
Since it is not residual, there is a nonempty open set G C I'(X) such that M N G is of
the first category. Arguing as in the previous paragraph, we find a rich family Ry on X
such that for every R € Ry, the set M N G NT'(R) is of the first category in T'(R).

Let R be any rich family on X. Pick arbitrary 7o € G. The image of  is clearly
separable. If R € R N Ry which, in addition, contains the image of 7, then, first,
G NTI(R) # 0 and second, M N I'(R) is not residual in I'(R). Hence E N R is not
I-null in R. O



Chapter Six

Fréchet differentiability except for I'-null sets

We give an account of the known genuinely infinite dimensional results proving Fréchet
differentiability almost everywhere. This is where I'-null sets, porous sets, and special
features of the geometry of the space enter the picture. I'-null sets provide the only
notion of negligible sets with which a Fréchet differentiability result is known. Porous
sets appear as sets at which Gateaux derivatives can behave exceptionally badly (we
call this behavior irregular), and they turn out to be the only obstacle to validity of a
Fréchet differentiability result I'-almost everywhere. Finally, geometry of the space
may (or may not) guarantee that porous sets are I'-null.

6.1 INTRODUCTION

In this chapter we show, following the arguments of [28], that on some infinite dimen-
sional Banach spaces countable collections of real-valued Lipschitz functions, and even
of fairly general Lipschitz maps to infinite dimensional spaces, have a common point
of Fréchet differentiability.

The key result is proved in Section 6.3. It states that a Lipschitz map between
separable Banach spaces is Fréchet differentiable I'-almost everywhere provided it is
regularly Gateaux differentiable I"-almost everywhere and the Gateaux derivatives stay
within a norm separable space of operators. One of the consequences of this statement
is that if every o-porous set in X is I"-null, then any Lipschitz f: X — Y with Y
having the RNP whose set of Gateaux derivatives is norm separable is Fréchet differ-
entiable I"-almost everywhere. It also follows that continuous convex functions on any
space X with X* separable are Fréchet differentiable I'-almost everywhere. In partic-
ular, if X* is separable, f: X — R is convex and continuous, and g: X — Y is
Lipschitz with Y having the RNP, then there is a point x (actually I'-almost any point)
at which f is Fréchet differentiable and ¢ is Géteaux differentiable. Existence of such
points cannot be deduced using previous concepts of null sets.

In Section 6.4 we prove that for X = ¢ or more generally X = C(K) with K
countable compact, and for some closely related spaces, every o-porous set in them is
indeed I'-null. Thus combined with the main result of Section 6.3 we get a general re-
sult on existence of points of Fréchet differentiability for Lipschitz maps f: X — Y,
where X is as above and Y has the RNP. This is the first, and so far only, result on ex-
istence of points of Fréchet differentiability for general Lipschitz mappings for certain
pairs of infinite dimensional spaces.
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6.2 REGULAR POINTS

Various notions of “regular” behavior of functions at points at which they are not
Fréchet differentiable or where their derivative is not continuous have been studied, in
recent times mainly in connection with the investigation of generalized subdifferentials.
Our definition below of regular points of Lipschitz maps is tailored to the applications
we have in mind. For real-valued functions, the reader familiar with subdifferentials
may recognize a reformulation via a variant of the Michel-Penot type subdifferential

t —
{x*eX* | (Vv € X) 2*(v) <suplimsup sup fl@+utto) f(x—l—u)}
>0 t—=0  [uf<ct t

Definition 6.2.1. Suppose that f is a map from an open set G in X to Y. We say that
a point x € G is a regular point of f if for every v € X for which the directional
derivative f’(x;v) exists,

lim flx+tu+tv) — f(z + tu) — (a0)

t—0 t

uniformly for ||u|| < 1. A point which is not regular is called irregular.

Note that in the definition it is enough to take the limit for ¢ ~\, 0 only, since we
may replace u by —u. It is easy to see that a point at which f is Fréchet differentiable
is a regular point of f. In fact, we have already seen a more precise form of this fact in
Lemma 4.3.1. Also, a point at which f is not differentiable in any direction is, by our
definition, a regular point of f.

The following simple fact, in addition to being an important source in the proof in
Corollary 6.3.10 of Fréchet differentiability of convex functions I'-almost everywhere,
illustrates one of the ways in which regular points may occur.

Proposition 6.2.2. For a continuous convex function f: X — R every point of X is
a regular point of f.

Proof. Givenx € X, v € X, and ¢ > 0, we find r > 0 such that
|f(z+tv) — f(z) — f(z;tv)| <elt] for0 < |t| <,

and such that f is Lipschitz on the ball B(z,2r(1 + ||v||)) with constant K > 0. If
|lu]] <1and 0 <t < min{r,er/2K}, then by convexity

flz+tu+tv) — f(z+tu) < flz+tu+rv) — f(z+tu)
t - r
cflatr) = f@) | 2Kty

r T
< fi(z;v) + 2,
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and similarly,

flz+tu+tv) — f(z+ tu) < flz+tu) — f(z+tu—rv)
t - T
f(z) = flx—rv)  2Kt|u|
r r
> f'(z;u) — 2e. O

\%

Remark 6.2.3. Itis well known and as easy to prove as the statement above that convex
functions satisfy a stronger condition of regularity (sometimes called Clarke regularity),
namely, that

lim f(Z + tl}) — f(Z) _ f/(.lf;U)
i—0 ¢

whenever f/(z;v) exists. We do not use here this stronger regularity concept since,
while every point of Fréchet differentiability of f is a point of regularity of f in our
sense, this is no longer true for the stronger regularity notion. Indeed, it suffices to
consider an indefinite integral of the characteristic function of a set E C R such that
both E and its complement have positive measure in every interval. For such f the
above limit does not exist at any point x. Therefore the stronger form of regularity is
not useful in proving existence of points of differentiability for Lipschitz maps.

We will now introduce particular sets, whose complements will turn out to be
porous, and which cover the irregularity points of a given Lipschitz function. Here
we just need the consequence that the irregularity points form a o-porous set. The
more detailed information will be utilized later, mainly in Chapter 11.

Definition 6.2.4. Let G C X beanopenset, f: G — Y, u € X,y € Y, and
¢,p > 0. Denote by R(f;u,y;(,p) the set of all z € G such that at least one of the
following statements holds:

(i) B(w,p) ¢ G;or
(ii) there is r € R such that ||rul| < pand || f(z + ru) — f(z) — ry|| > C||ru]); or

(iii) there is ¢ > 0 such that || f(x + v 4+ ru) — f(z +v) — ry|| < {(||v]| + ||rul)
whenever ||v|| + [|rul|| < 4.

The set R(f;u,y;(, p) represents, in the given approximation, the regular points
of f. This is clearly seen from condition (iii), which expresses what may be called
“regular differentiability” of f in the direction w, with “derivative” y and error (. Re-
quirement (ii) takes care of the situation when f is nondifferentiable in the direction w.
Recall that nondifferentiability implies, by our definition, regular behavior. The re-
maining condition (i) is to avoid consideration of points outside G in the main condi-
tions (ii) and (iii).

If a point x does not belong to R(f; u, y; ¢, p) then the failure of all (i), (ii), and (iii)
guarantees in a simple way that the complement of R(f;u,y;(, p) is porous at x.
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Lemma 6.2.5. If f is Lipschitz on G, each of the sets G \ R(f;u,y;(,p) is porous
in X.

Proof. We assume that Lip(f) > 0 and show that the set G \ R(f;u, y; (, p) is porous
with constant ¢ = (/2 Lip(f). For this, let x € G\ R(f;u,y;¢,p) and 0 < § < p.
Since x ¢ R(f;u,y;(,p), we have B(z,p) C G, and the failure of the require-
ment (iii) provides us with r € R and v € X such that ||v|| + || ||u|| < p and

1f(z +v+ru) = flz+v) —ryll > (ol + [ [ull). (6.1)

Moreover, the failure of (ii) at « implies that v # 0.

Consider now the ball B(z + v, c||v||) and let z € B(x + v, c||v|) be arbitrary.
We show that z € R(f;u,y;(,p). This is obvious if B(z,p) ¢ G, so suppose that
B(z,p) C G and use (6.1) to estimate

1f(z 4+ ru) = f(2) = ryll
> ||f(x+v+ru) — f(z+v)—ry|| — 2Lip(f) ||z — (z +v)||
> (vl + Ir[ flull) = 2¢Lip(f) [[o]] = ¢lr| [Jul.

Hence the condition (ii) holds for z, implying that z € R(f;u,y;(, p) and, conse-
quently, that the ball B(x + v, ¢||v||) is contained in R(f;u,y; (, p). O

An immediate consequence of Lemma 6.2.5 is the next proposition, showing that
for a Lipschitz map the set of regular points is big.

Proposition 6.2.6. Let f be a Lipschitz map from an open subset G of a separable
Banach space X to a Banach space Y. Then the set of irregular points of f is o-porous.

Proof. Since f(X) is separable, we may assume that Y is separable as well. For
p,q € N, u from a countable dense subset of X, and y from a countable dense subset
of Y, we consider the sets R(f;u, y; %, é)

Let € G be an irregular point of f. Then, by definition there are a unit vector ug

and p € N such that f’(z;uo) exists and

tug) — 5
limsup sup Hf<x+ vftuo) = fl@to) f'(sc;uo)H > —. (6.2)
=0 |lu|<t t p
One can further find ¢ € N such that B(z,1/¢q) C G and
/ It 1
IIf (z + tug) — f(x) — tf (x;up)]| < 3 for all [¢] < 7

Let u and y be from the given countable dense sets such that

1 1
Ll <2, Lip(f)llu—uoll < 22 1f(w5u0) —yll < 3.
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With the help of Lemma 6.2.5 the proof will be completed by showing that = does not
belong to the set R(f;u,y; zl)’ %) Since B(z,1/q) C G, requirement (i) in Defini-
tion 6.2.4 fails to hold. Also,

[ f(x +tu) — f(z) —tyll < |If(z +tuo) — f(z) — tf (x;u0)| + 311 +:|;
i _ el
“p = p’

which violates (ii). Finally, the choice of « and y yields that for all ||v|| < ¢

1f(x+v+tu) — flz+v) -ty
[0l + [t

o @t v+ tug) = f(@+v) — £ (@5 o)
- ol + Tiewl
L S O I
3p ol + [itull ~ 3p Jloll + [[tu]

flx+v+tug) — flz+v) 1o || 11
> | t ‘f@”@Hwn+WM|:m 3p
flz+v+tuy) — flz+v) o 1 2
> H , —f (%UO)H 373

The inequality (6.2) then gives

tu) — -1 1
sy sup L@ H0 00 =z ) —tyl 1
et ol = Tl »

)

which contradicts (iii). ]

6.3 A CRITERION OF FRECHET DIFFERENTIABILITY

In this section we prove the main criterion for Fréchet differentiability of Lipschitz
functions in terms of I'-null sets. The first lemma is a direct consequence of the defini-
tion of regularity. It enables us to use the regularity assumption in a more convenient
way in subsequent arguments.

Lemma 6.3.1. Suppose that f is Lipschitz on a neighborhood of x and that, at x, it
is regular and differentiable in the direction of a finite dimensional subspace V of X.
Then for every C and € > 0 there is a § > 0 such that

[f(z+v+u) = fle+o)| = [If(z+u) = f@)] —ellul

whenever ||u|| < 6, v € V and ||v| < C||ul.
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Proof. Letr > 0 be such that f is Lipschitz on B(x,r) and assume that Lip(f) > 0.
Let S be a finite subset of Q) := {v € V | ||v|| < C} such that for every w € Q there
is v € S satisfying ||w — v|| < /(6 Lip(f)). By the definition of regularity, there is
0 <d <r/(1+C)such that

t
If (2 + tu + tv) — fz + tu) — tf (z;0)|| < % (6.3)
whenever 0 < ¢ < 0, |lul| < landv € S.

Suppose that 0 < |lug|| < 0, vo € V, and |Jvg]| < Cllugl||. By using (6.3) with
t = ||ugl|, w = uo/||uo||, and v € S with

o~ el < 53
Fuolll < GTin (7

we get
17 g+ t0) = S+ o) — 1 (z50)| < 5 (6.4)
Similarly, by using (6.3) with the same ¢ and v but with © = 0, we get
7@+ t0) = f@) = tf @ o)l < 5 (65)
Hence the triangle inequality, (6.4), and (6.5) imply that
|G+t o) = F o+ 10) = (a4 o) = S@)]| < 50
Recalling that ¢ = [jugl|, we thus get
| f(z +vo + uo) — f(z +vo)|
> ||f (@ +tv + uo) — f(z + tv)|| = 2Lip(f)[lvo — to|
> £ 4 uo) — f)]| - 2~
= ||f(z +uo) — f(2)l| — £l|uoll-
O

Recall that 7 = [0, 1] as in Chapter 5. In this chapter it will also be convenient to
denote fork e N,t € T, and r > 0,

Qr(t,r) = {5 eT | glfgk ls; — ;] < 7"}.

We will call these sets cubes, even though some of the noninteresting ones are mere
cuboids. We will need to use the Vitali covering theorem for the cubes Qy (¢, r) with
fixed k. Since we are in the infinite dimensional space 7', its applicability is not obvi-
ous. We will therefore use only a special form of this theorem that easily follows from
its standard version.
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Lemma 6.3.2. Suppose that Q is a family of cubes in T, A C T, k € N, and for
each t € A there are arbitrarily small r > 0 such that Qy(t,r) € Q. Then for each
e > 0 there is a finite disjoint subfamily {Qg(t;,r;) | i = 1,...,j} of Q such that

ZLN(AN Ug:1 Qr(ti,mi)) < e

Proof. Let 7y, be the projection of T onto the first k& coordinates. Then mxQx (¢, 7),
where Q(t,7) € Q are cubes in R* covering 74 (A) in the sense of Vitali. Hence
there is a finite disjoint subfamily {7;Qx(¢;,7;) | i = 1, ..., j} covering the set 75 (A)
up to a set of & k_measure less than e. It follows that the disjoint cubes Qy(t;,r;) =
w;lﬁka(ti,ri) cover 71'];171']@(14), and so also A, up to a set of .ZN-measure less
than €. O

Our next lemma examines the consequence of having a Lipschitz function which
is Gateaux but not Fréchet differentiable at a regular point: It shows that if a certain
surface contains such a point x, then, after a suitable small perturbation of the surface,
the derivative near z, in the mean, is not close to its value at z. Moreover, this property
persists for all surfaces close enough to the perturbed surface. Notice that we will make
an essential use of the fact that we work with infinite dimensional surfaces v € T'(X).
These surfaces can be well approximated by k-dimensional surfaces in I'y(X). The
surfaces in I'y (X)) can in turn be approximated by surfaces in I'y41(X), and we are
quite free to do appropriate constructions on the (k + 1)th coordinate in order to get an
approximation with desired properties.

Lemma 6.3.3. Let f: G — Y be a Lipschitz function with G an open set in a sep-
arable Banach space X. Let E be a Borel subset of G consisting of points where
f is Gdteaux differentiable and regular. Let n > 0, v9 € T'y(X), t € T such that
x = o(t) € E, and assume that

o i=limsup — [ f( + u) — f(z) — f'(z:)] > 0.
o0 T

Then there are 0 < r <mn, § > 0, and ¥ € T'y11(X) such that
o |7 —ll<e <m
o Y(s) =(s)fors € T\ Qi(t,r);
o whenever v € I'(X) has the property that
17(s) =7 + [[Drsr(v(s) =)l <6, s € Qr(t,r),
then either

LN QN E) 2 gy £ Q)

(1+ Lip(f))

/ 1) = £/ @)1 4L (5) > § 2 Qult ).
Qr(t,r)Ny =1 (E)
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Proof. We shall assume that & > 1 > 0 and will define the values of r and ¢ later in
the proof.
Let 0 < ¢ < min{1, a/5} be such that

(@ = 5¢) LYQu(t, (1 — () > %O‘ Ot 7) (6.6)

whenever ¢ € T and r < 1. This can evidently be accomplished even though for
some ¢, Q(t,r) is not an entire cube.

Choose a continuously differentiable function ¢ : o, — [0, 1] depending on the
first k coordinates only such that

¢@):{]_iﬂhwnglg

0 if [|mes|| > 1,

where 7, denotes the projection of ¢, on its first k coordinates. We choose the constant
K > a such that both 7y and 1) are K-Lipschitz and the function

9(2) = f(2) = fz) = f/(w; 2 — x)

is also K-Lipschitz on the ball B(x, 26 (1 + K?/n)) C G for some 0 < §; < 7.

We let C = 4K?/nand V = Tan(yo,t). Clearly, V is of dimension at most k
since vy € 'y (X) (see end of Section 5.1 for definition). We use Lemma 6.3.1 to find
a0 < dy < §; < n such that

lg(x +v+u) —g(z +v)|| = [lglz +w)|| = (llul (6.7)

whenever ||u|| < a2, v € V, and ||[v|| < C/||u|. Also, let §3 > 0 be such that

[v0(s) =z =yt s — )] < é 7w (s = )]l (6.8)

whenever s € T and |7 (s — t)|| < d3. By the definition of o we can find an element
u € X such that

2K53 772
> (0 Olu] and nfs, 20 )
lg(z +w)l = (& = ¢l|ull and 0 < [|ul] <minqd, ===, 7%=
Let s € T be such that || (s — t)]| < C|lul|/2K < §3. To estimate the norm of
difference ||g(yo(s) + u) — g(70(s))|| we use both (6.7) with v = ~{(¢; s — t), which
is applicable since ||} (t; s — t)|| < k|7 (s — ¢)|| < C|lull, and (6.8). So we infer that

l9(v0(s) +u) = g(vo(s))l
2 |lg(z + v +u) — g(x +0)[| = 2K]lyo(s) — (z +v)|

2K
> Jlgla+v+u) = gl@+ o)l = 22 mu(s — )]

1%
> llg(z + )| — ClJull — ¢[lul]
> (o= 3¢)[|ul|- (6.9)
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We are now ready to define r := 2K||u||/n and put

7(s) = 70(s) + spra9((s — ) /r) w.

By the choice of ||u|| we have 0 < r < n. Also, ||¥ — 7ollec < |lul] < n and
1D; (7 —v0)lloo < Kl|ull/r < nforl < j <k, andthus ||y — | <k < 7 as required.

We show that the statement of the lemma holds with § = (||u||/2K. To this aim
suppose that v € I'(X) satisfies

17(s) =¥ ()l + [ Drs1(v(s) = 7(s)I| < & fors € Qu(t,7),

and that
«

T o N T).
S Lip(ry) © )

LN(Qi(t,r)\ v H(E)) <
Consider any s € Q(t,7(1 — ¢)), and put
S:=s+ (1 —sgr1)exr1 and  $:=8— Spr1€pt1,

where ej41 denotes the (k + 1)th unit vector in {,. Notice also that the (k + 1)-
coordinate of S (resp. s) is 1 (resp. 0). Further, we denote Iy = [—Sg41,1 — Sp41]
and

Jo={o €I |y(s+oep1) € E}.

Let u* € Y* be a linear functional with ||u*|| = 1 which realizes the norm of
9(v(5)) — g(~(s)), that is,

u* (g(v(3)) — 9(1(s))) = lg(v(3)) — g(v()]-

In order to continue our argument we have to verify that all four values 7(3), ¥(s),
v(3), and v(s) belong to the ball B(z,2d;(1 + K?2/n)), on which the function g is
K-Lipschitz.

17(3) — 2| = [[7(3) — v @)l
<7 =0l + [[70(3) =0 @)l

< lull + Kllme (5 = )] < [lull + Kr
2 2

- Hu||(1+%) <51(1+%).

Since ||7(3) — 7(3)|| < & < &1 we conclude that also

~ K?
15() = all < 26 (1+ 7).

Similarly for s.



FRECHET DIFFERENTIABILITY EXCEPT FOR I'-NULL SETS 105

Since we know that || (s — t)|| < r = 2K ||u||/n = C||u|| /2K, we may use (6.9)
together with the inequalities ||v(3) — 7 (3)|| < 4, ||v(s) — Y(s)|| < d to get

/I 5% w*g(v(s + oept1))do = |lg(v(3)) — g(v(s))]]

> l9(3(3)) — 9(V ()| — 2K6
= llg(v0(s) +u) = g(vo(s)) Il = Cllul
> (a = 4¢)|ull.
Since s € Qp(t,r(1 — ¢)) we have Dy117(s + oex+1) = u for o € I, and so

|Dks17v(s + oegy1) — ul| < 0. Using also that Lip(g) < 2Lip(f) and that K > «,
we infer that

/] 9/ ( /(s + oersn)) do

1 * /
: D d
2 Desar(s + oer))l / |u*g' (V(s + oers1; Des1v(s + oers1)| do

~ Dranf sl+ gert1)| / ‘30 9(v(s + oepi1))| do
> s |2 g(a(s + oera))| do — £7(1,\ 1) Ling)
= % — 221, \ J,) Lip(f)
2 (a- 40(1 - %) — 224 (I, \ Js) Lip(f)

> a —5¢— 221\ Js) Lip(f).

Integrating over s € Q(¢,7(1 — ¢)) and recalling the choice of ¢ in (6.6), we finally
get the desired result.

/ I5°2(6)) = 7' @) 42" (s)
Qi (tr) Ny~ H(E)

- / 19 ()| 27 (s)
Qr(t,r) Ny~ 1(E)

> / 19’ (4(s) | 2"(s)
Qi (t,r(1-¢0))Ny~1(E)

-/ [ 196+ oewin)l do d2s)
Qr(t,r(1-¢)) J Js
> (o= 50) L7Qult, r(1 - €)) — 2Lin(f) L™ (Qult,r) \ 7~ (E))

2UB() g g
S+ Lip() LT

LNQu(t,r). 0

> 50 20t -

>

| Q
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We now extend the notation introduced in Chapter 5 from surfaces to mappings in
Ly(T,X). ForkeN,seT,and g € L1 (T, X) we put

gk’s<t) = g(th...,tk,Sl,Sg,...).

Notice that, forevery k > land s € T,

/ gh(8) dL* (1) = / g" (£) dLN (1),
[0,1]% T

Then, using that [0, 1] x T =~ T, Fubini’s theorem says that for every k we have

/T 1) dLN () // k(1) AL (1) A2 (s)
_ /T /T 955 (£) AL (s) AL (1),

As in the case of continuous functions, the functions ¢g*+* approximate ¢ for large
enough k. The precise formulation of this statement is given in

Lemma 6.3.4. Let g € L1 (T, X). Then for any n > 0 there is ko € N such that
LYUseT |19 —glle, >n} <n
forall k > k.

Proof. Let h: T — X be a continuous function depending on the first ky variables
only such that ||g — h||z, <n?/(1+n), and let k > kq. By Fubini’s theorem,

k,s N n
S — b, dZ =|lg —hl|l, < —
[ g5 =l d2(5) = o = hl < T
so by Chebyshev’s inequality
s eT | 9" —glle, > n}
< LNseT||g" —hlle, >n—llg—hl}
< MseT|lg™ —hlle, >n/(L+n)} <. m
The next lemma is a version of Lebesgue’s differentiation theorem for functions
defined on the infinite torus 7". Notice, however, the order of the quantifiers. Since A
depends on k, the statement does not say that the averages of the function converge

to the function value in the perhaps expected sense. Recall that the symbol f 4 Jdp
defines the average integral

1
][fd,u:—/fd,u, 0< pA < oco.
A BA Ja
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Lemma 6.3.5. Ler X be a Banach space and suppose that g € L1 (T, X). Then for
every € > 0 there is a ko € N such that for all k > kg there are 6 > 0 and A C T with
LNA < ¢ such that

£l - gl az(s) <
Qr(tr)
foreveryt € T\ Aand 0 < r < 4.

Proof. Leth: T — X be a continuous function depending on the first ky coordinates
such that ||g — k||, < £2/9. If we put

N={teT||gt)—ht)] = ze}

we get by Chebyshev’s inequality that "N < fe.
Fix an arbitrary k > k( and put

9= [ 167 () = h(s) 2 (0) and = {s €T ¢(s) = §e).

Then as above, we get from Fubini’s theorem that NS < % E.
Let

An:{t¢5’f;“”qu$W) %ﬁmwmeo<r<i}

Since ¢ depends only on the first k£ coordinates, by Lebesgue’s differentiation theorem,

lim C(s)dLN(s) = ¢(t)

=0 JQu(t,r)

for .#N-almost every t € T. Hence A,, is a decreasing sequence of measurable sets
whose intersection has measure zero. Let ng be such that . NAno < % € and put

A=NUSUA,,.

Then #NA < e. Forevery t € T and r > 0 we have, by Fubini’s theorem and the fact
that A depends on the first ky < k coordinates, that

/ los) — h(s)]| dZ7(s)
Qr(t,r)

/ / 1657 (5) — h(s)]| LN (o) dL"(s)
Qk(t’r

- / C(s) dL™(s).

Qr(t,r)
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Hence, choosing 0 < § < 1/ng such that ||h(s) — h(t)|| < % € whenever s € Qy(t,4),
we obtain forevery t € T\ Aand 0 < r < 0 that

]1 lg(s) — g(t)]| 4L (s)
Qr(t,r)
s) — h(s)|| dLN(s h(s) —h d.N(s
s]ém)ngm ) <>+][ Ih(s) — h()]| dLN(s)

Qi (t,r)
+ llg(t) — r(@)]|

<ty ti=e
3 3 3 7

O

Our next lemma makes clear why the separability assumption on £ in the statement
of the main theorem (Theorem 6.3.9 below) is needed. Before stating it, we list some
assumptions and definitions that enter into its statement. We assume that X and Y are
separable Banach spaces and the function f is a Lipschitz function from an open set
G C X into Y. We further assume that £ is a norm separable subspace of the space
L(X,Y) of bounded linear operators from X to Y and

E:={z e G| fisregularatz, f'(x) exists, f'(z) € L}.

We also put

/
=0 T
Finally, let ®(v) = 1g oy and ¥(v) = ¢g 0 7.
Lemma 6.3.6. With the above notation, the set E is Borel and the maps
Yp: X — L, &: T(X) — Li(T) and V: T'(X) — L1 (T, L)

are all Borel measurable. In particular there is a residual subset H of T'(X) such that
the restrictions of ® and U to H are continuous.

Proof. For L € L, u,v € X,and 0,7 > 0 denote by M (L, u,v,0,7) the setof z € G
such that

o dist(z, X\ G) = 7(||ull + [[v]);
o || f(z+ su+sv)— f(z+ sv) — sL(u)|| < |s|o||u|| whenever |s| < T.

Clearly each M (L, u,v, 0, 7) is a closed subset of X.
Let S be a countable dense subset of £, D a dense countable subset of X, and Q+
the set of positive rational numbers. Then

E=(YUNU N MZuvoar),

oceQt LeSueD reQt veD
llvll<1
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and hence F is a Borel set.
For every L € £ and ¢ > 0 we have

{zeE|lWe@) —Li<et=En() [ U MZu007).
u€ED st T€Qt
a>0

Since E is Borel, L is separable, and 15 (x) = 0 outside E, it follows that also ¥ is
Borel measurable.

Since ¥ g is bounded and Borel measurable, the Borel measurability of ¥ will be
established once we show that for every bounded, Borel measurable h: X — L the
mapping U, I'(X) — Ly (T, £) defined by

Up(y) =hovy

is Borel measurable. The proof is by transfinite induction with respect to the Baire class
of the mapping h:

e If A is continuous, then so is Wy,.

o If (hy)S2; are uniformly bounded in norm and h,, — h pointwise, and if all
W, are Borel measurable, then W;,  converge pointwise to Wy, so ¥y, is Borel
measurable.

The same argument shows the Borel measurability of ®.

The last statement of the lemma follows from the general fact that a Borel mea-
surable (or even Baire measurable) mapping between complete separable metrizable
spaces has a continuous restriction to a suitable residual subset (see, e.g., [24, Theo-
rem 8.38]). O]

Remark 6.3.7. Without assuming the separability of £ not only does the proof not
work but the statement is actually false. Indeed, if the set

{f'(z) |z € B} C L(X,Y)

were not separable, then the image of I'(X') under ¥ would be nonseparable as well. It
would follow that ¥ is not Borel since the Borel image of a complete separable metric
space is again separable.

The final lemma before the proof of the main theorem combines much of what
have we done in this section so far. According to Lemma 6.3.3, if f is Giteaux but
not Fréchet differentiable at a regular point on a surface, then a suitable small local de-
formation of the surface causes a nonsmall perturbation of the function t — f’(~(¢)).
Here we perform a finite number of such local perturbations (on suitable disjoint neigh-
borhoods chosen via the Vitali covering theorem) and get the same effect globally.

Lemma 6.3.8. Suppose that G is an open subset of a separable Banach space X,
f: G — Y is a Lipschitz function, and L is a norm separable subspace of the space
L(X,Y). Let

E:={x € G| fisregularatz, f'(x) exists, () € L}.
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Suppose that e,m > 0, kg € N, and g € Ty, (X) are such that the set

S = {t €t ‘ limsup o L1 £(0(0) + u) — F0(0) — ' Go(B)s )| > 5}

has £*0-measure greater than c. Then one can find k > ko, 6 > 0, and 5 € Ty 1(X)
such that ||y — yoll<r < n and

A(|1E(7(t)) —1r(yo(t } + |[vE(y(®)) — wE(’YO(t))H) dgN(w

62

~ 320+ Lip(f)

whenever v € T'(X) and ||y — 7||<k+1 < 0.

Proof. By Lemma 6.3.5 find k > kg, §o > 0, and aset A C T with ZNA < £/4 such
that foreveryt € T\ Aand 0 < r < o,

3

RECEES DI

][ Ls(10(5)) — 15(10(8))] d27(s)
Qr(t,r)
and

6.11)

NS

£ Iop0(s) — veto)] a2 () <
Qk(t,r)
Foreveryt € S\ Aand n € N we use Lemma 6.3.3 with

1
M = m min{nﬁo}
to find 0 < 7, < My, Oy > 0, and 4, € Ty 1(X) such that ||, — Y0ll<k < 7o
Ve (8) = vo(s) for s € T'\ Qi (t, r¢,,) and either

LN(Qult,ren) \ v H(E)) > °

N
= miﬂ Qr(trem) (6.12)

or
/ 1566 = o427 (6) > 527 Qultrn). 613)
Qr(t,74,n)Ny~H(E)

whenever v € T'(X) and ||7(s) — Yen(8)|| + ([ Dr+1(7(8) — Yen(s))|| < 6t for all
s € Qrt,rep)-

The reason to introduce the extra parameter n here is to enable us to use the Vitali
covering theorem later on.
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If (6.12) holds, it follows using (6.10) and the fact that 1 g(yo(¢)) = 1 that
[ 1e06) - et a2
Qi (t,7e,n)
> [ 1e0) - 1e00()] 42
Qi (t,7t,n)

- / I15(10(5)) — 15(r0(1))] d2"(s)
Qk(t Tt n)

A S S
(S0 AR T S 573y

€
~ 16(1 + Lip(f))
On the other hand, if (6.13) holds, we get using (6.11) that

/ l65(1(s)) — Pe(r0(s)] dLN(s)
Qr(t,re,n)

gNQk (tv Tt,n)

LNQu(t, 1)

> / 105(1(5)) — ¥ ()] dL(s)
Qr(t,re,n)

- / 105 (10(s) — G (ro(6)]] AL (s)
Qr(t,re,n)

9 9
> S LNQu(trun) — T LVQulE )

= 2 L Qultren):

Hence, in any case,

/Q ( )(flE(w(s)) —1p(v0(s)| + [[Ye(¥(s)) _wE(%(s))”) 42N (s)
k(e
€
> —
16(1 + Lip(f))
forallt € S\ A, n > 1 and for all surfaces v € I'(X) satisfying that
17(5) = Fen(8)]| + 1 D1 (7(8) = Fen ()| < 8t forall s € Qu(t, 7).
By the Vitali covering theorem (in the form of Lemma 6.3.2) applied to the system
{Qr(tisren) |t €S\ A, n>1}

there is a finite disjoint family {Q (t;, 7¢, n,) | =1,...,7} covering the set S \ A up
to a set of .#"-measure less than /4. Consequently,

LNQx(t,me.n) (6.14)

J
ZXNQk(th?"ti,ni) > 2N\ A) —

i=1

Y

=1 m
| ™
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Define now

~ it,,,n,;(S) ifseQk(tivrtmni)’izlv"'aja
V(s) = {

Yo (s) otherwise.

Clearly |7 —voll<x < n. Letd = min{dy, n, | i =1,...,7}; then forevery v € I'(X)
with ||y — 7|l <k4+1 <  we get by adding (6.14) over all the j cubes Qy(t;, 74, »,) that

[ (15660 = 1 GuloD] + 1660 ~ vtolsDl) 4276

PPN Y ‘f t747 u
>16(1+L1p Z @t Tti:)

82

>
~ 32(1+ Lip(f))
We are now ready to prove the main theorem.

Theorem 6.3.9. Suppose that G is an open subset of a separable Banach space X, L a
norm separable subspace of L(X,Y), and f: G — Y a Lipschitz function. Then f is
Fréchet differentiable at I'-almost every point x € X at which it is regular, Gdateaux
differentiable, and f'(x) € L

Proof. We may assume that Y is separable and continue to use the notation of the previ-
ous lemmas. By Lemma 6.3.6 there is a residual subset H of I'(X') such that the restric-
tions of ® and ¥ to H are continuous. Recall that () = 1 oy and ¥ () = ¢ 07,
where

E={z € G| fisregularin z, f'(z) exists, f'(z) € L}.

Fix € > 0 and put

Ey = {a: S hmbup

@) = f@) = £l > <},

To prove the theorem it suffices to show that the set
M={yeH| LNy (Eo) > ¢}

is nowhere dense in I'(X'). Assuming that this is not the case, we can find a nonempty
open set U in the closure of M. Lety € M N U. Making U smaller if necessary we
achieve that

82

CIC D

[@(Y) = 2L, + ¥ () =¥z, <
foreveryy e U N H.
Let n € N and n > 0 be such that every v with ||y — 7||<,, < 37 belongs to U.
Noticing that ®(7%:*) = (®(7))*:*, and similarly for ¥, we use Lemma 6.3.4 to find
ko > n such that for all k& > kg



FRECHET DIFFERENTIABILITY EXCEPT FOR I'-NULL SETS 113

e |77 —A|l<, < nforevery s € T

2
N ’\kt,s _ Py > € E
o« #Mse T‘ 18(F**) — 3(F)| 1, > —128(1+Lip(f))} < Siand

2

~k.s ~ 6
« s 1| WE YO > ey} < 6

)

Fubini’s theorem shows that there is s € T such that g := 7% has the properties that
LNy Y (Ep) > ¢ and at the same time

52

12(v0) — )L, + [[¥(v0) — ¥A) ||z, < 64(1 + Lip(f))’

(6.16)

By Lemma 6.3.8 with S = val(Eo) we can find & > kg, 6 > 0, and a surface
5 € Tj41(X) such that ||§ — yo||<x < 1 and

[2(7) = @(v)llz, + ¥ () = ¥(v0)llz,

= [(Ie6:0) - 16000 + 10e(0) - atu(®)]) 4270

62

~ 321+ Lip(f))

whenever v € T'(X) and ||y — ¥||<x+1 < d. Since 4 € U and H is dense in U, we can
choose v in H satisfying ||y — 7||<x+1 < min{d, n}. Then

(6.17)

17 =ll<n < Iv =Fll<n + 117 = 0ll<n + 170 — Fll<n < 30,

and so v € H NU. For such ~, on the one hand, the estimate (6.17) holds and hence,
using (6.16) we obtain

12(7) = @)z, + [1¥(7) = ¥H)llL,
2 [[2(7) = 2(vo)llz, + ¥ () = ¥(v0)lz,
—[2(v0) = 2z, = 1¥(v0) =TIz,

52

Z G+ Lip(f)

On the other hand, (6.15) must hold as well, which is the contradiction we wanted to
complete the proof. O

Corollary 6.3.10. Assume that X* is separable. Then any continuous convex function
on an open subset of X is I'-almost everywhere Fréchet differentiable.

Proof. This follows immediately from Theorem 5.2.3, Proposition 6.2.2, and Theo-
rem 6.3.9. O
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Corollary 6.3.11. Assume that X* is separable. Then any Lipschitz function f from
an open subset G of X into R is I'-almost everywhere Fréchet differentiable if and only
if every o-porous set in X is I'-null.

Proof. The “if” part is an immediate consequence of Theorem 5.2.3, Proposition 6.2.6,
and Theorem 6.3.9.

The “only if” part is trivial: as already noticed in Remark 3.4.1, Chapter 3, if A
is porous, the Lipschitz function f(x) = dist(x, A) is nowhere Fréchet differentiable
on A. O

6.4 FRECHET DIFFERENTIABILITY EXCEPT FOR I'-NULL SETS

In this section we apply the porosity criteria from the previous sections together with
the results of Chapter 10 where we will identify a class of Banach spaces in which
o-porous sets are I'-null. These spaces are considered in detail in Section 10.6. For
example, spaces whose modulus of asymptotic smoothness p.| (z; t) satisfies

HSl‘lpl P (x;t) = o(t™), t \, 0
for each n € N have the property.

Here we will just discuss the following spaces about which we will prove in The-
orem 10.6.8 that they have the property that all their o-porous subsets are I'-null: ¢y,
C(K) with K compact countable, the Tsirelson space, subspaces of ¢y. All these
spaces have separable dual. Combining this result with Corollary 6.3.11, we get

Theorem 6.4.1. The following spaces have the property that every real-valued Lip-
schitz mapping on them is Fréchet differentiable T'-almost everywhere: ¢y, C(K) with
K compact countable, the Tsirelson space, subspaces of cy.

Stronger results follow by application of Theorem 6.3.9. For optimal results in this
direction it is desirable to have information about when L(X,Y") is separable for every
space Y with the RNP.

Lemma 6.4.2. Consider the following property of a Banach space X :
(O) L(X,Y) is separable for every separable Y with the RNP.

The class of spaces X with the property (O) is closed under finite direct sums and
under infinite direct sums in the sense of cg.

Proof. Stability of the property (O) for finite direct sums is obvious. Assume that
X = (3272, ®X;)e, with each X; having (O). Denote by 7, the natural projection
of X onto (Y-F_, ®X;),, and put

Vi =(0d—m)X, k>1.

Let L € L(X,Y) with Y separable and having the RNP. For ¢ > 0 we choose
0 <n < 1lsuchthatn/(1—7n) <e.



FRECHET DIFFERENTIABILITY EXCEPT FOR I'-NULL SETS 115

Since Y has the RNP, the set { Lz | ||z|| < 1} C Y has slices with arbitrarily small
diameter. Thus there are y* € Y* and a real number c such that the set

S=ALz ||zl <1, y*(Lz) > c}

is nonempty and of diameter < 7. Let x € X with ||z|| < 1 be such that Lz € S, and
let k > 1 be such that ||z — mpz|| < 1. Whenever v € V}, with ||v]| < 1 then

o £ (1 = n)v]| = max{||mal], Iz — me2) £ (1 - o[} <1.

It follows that at least one of the vectors L(z & (1 — n)v) also belongs to S. Using that
diam S < 1 we obtain

n > |Le = L{z £ (1 = n)v)|| = (1 —n)| Lv].
Since v € V}, is an arbitrary vector with ||v|| < 1 we conclude that

IL = Lom| = |Lad—m)| < % <e.

Finally, the spaces L(Zle ®X,)., are separable for every k, which implies that
L(X,Y) is separable as well. O

Since R clearly has (O), it follows from Lemma 6.4.2 that ¢y has (O) and by
countable transfinite induction that C'(K) has (O) for every compact countable K.
We show next that every subspace Z of ¢ has property (O). Let

Vi={z€Z|z, ==z, =0}

By Corollary 4.2.9 there is for every k a finite dimensional subspace Uy, of Z such that
every z € Z can be written as z = u + v with u € Uy, v € Vj, and ||ul], |[v|| < 3||z|.
For every L € L(Z,Y) and every € > 0 there is a k such that ||L|y, || < e. Indeed, if
this were false, we would get a sequence of unit vectors v, € Vj such that

Zy = span{vg | k > 1}

is isomorphic to ¢y and L is an isomorphism of Z; onto L(Z;) C Y. This contradicts
the assumption that Y has the RNP.

Lete > 0and L € L(Z,Y) be given. Find k such that ||L|y, || < e. Since Uy
is finite dimensional, there is a countable set £, C L(Z,Y) which is dense in the
subspace of operators vanishing on V. It follows that there is an L e L}, such that
ILv — Lo|| = ||Lv|| < ¢||v| for v € Vi and ||Lu — Lul|| < ¢||lu|| for uw € Uy. By
decomposing each z € Z as above, we deduce that ||Lz — Lz|| < 6¢l|z| for every
z € Z. Hence every L € L(Z,Y) has distance at most 6¢ from the countable set
(U, L and this proves the separability of L(Z,Y").

Using these arguments we deduce
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Theorem 6.4.3. The following spaces have the property that every Lipschitz mapping
of them into a space with the RNP is Fréchet differentiable T'-almost everywhere: C(K)
for compact countable K, subspaces of cg.

Proof. The spaces in the statement possess (O). By Proposition 6.2.6 the set of ir-
regular points is o-porous and so I'-null in the spaces under consideration by The-
orem 10.6.8. In view of Theorem 5.2.3 every Lipschitz map into a space with the
RNP is Gateaux differentiable at I'-almost all points. Theorem 6.3.9 now finishes the
proof. O

Theorem 6.4.3 does not hold for subspaces of C(K) with K countable. Indeed,
the Schreier space which is the completion of the space of eventually zero sequences
(a;)$2, with respect to the norm

(@) = sup{> la,|

k=1

neNandn§i1<i2<--~<i”}

is isomorphic to a subspace of C'(w*) and, as remarked in [22, Example 7.7], there is a
Lipschitz map from this space into ¢, which is nowhere Fréchet differentiable. This is
explained in more detail in the following proposition.

Proposition 6.4.4. The Schreier space S is isomorphic to a subspace of C(w*), and
there is a Lipschitz map f: S — {o which, for any 0 < € < 1, does not have a point
of e-Fréchet differentiability.

Proof. We assign to every a = (a;) € S afunction ¢, € C(w*) given by the following
formula. If o = (09, 071,...) € w* then

a0
Zagi if0'0§0'1<"'<0'00,
Pal0) = ¢ i=1

0 otherwise.

Clearly, ||¢alloo < |lalls. To estimate ||a|ls by a multiple of ||¢,|/cc, find subsets of
indices I = {i1,...,i,} CN,n <iy <--- <ip,and Iy C I such that

lalls <2 Jail <4 as

iel i€l

This implies that ||a||s < 4||¢allco and so the mapping a — ¢, is an isomorphism
of S onto a subspace of C'(w*).
Define amap f: S — {3 by

oo

fla) =" lailes, a=(a).

=1
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In order to see that f is well defined and Lipschitz we show that
lallz < V8|lals.

Assume that |lal|ls = 1 and let b = (b;) be a nonincreasing rearrangement of the
sequence (|a;|). Then

oo 2FH1_g

lal3= 1ol =3 3 02 <283 6.18)
k=0

k=0 =2k

Since ||b]|s < |lalls = 1 we have 2¥~!b, < 1 for all k > 1, which allows us to

continue the estimate (6.18)
< Z ok 9=2(k=1) — g,
k=0

Letz = (x;) € Sand 0 < € < 1. We show that f is not e-Fréchet differentiable
at x. Supposing that it is e-Fréchet differentiable, there are a § > 0 and an operator
A € L(S, {5) satisfying

1f (@ +u) = fz) — Aullz < ef|ulls

whenever ||ul|s < 0. Choose > 0 such thate+7 < 1, and let n € N be large enough
<
s

to verify
H Z Ti€; .
i=n+1 2\/§

Then we obtain at the pointy = Y " | x;e; the following estimate for all |jul|s < 4

£y +u) = fy) = Aulla < || f(2 +u) = f(z) — Aull2 + 28]z — yl|s
<ed+nd=(e+n)d.

Hence for any ¢ > n

20 = ||((5€L - (5Aei) + (5€l + 5A€L)||2

= | f(y +dei) — f(y) — dAeil2 + || f(y — de;) — f(y) + dAeq|2
< 2(e+mn)d < 20,

a contradiction. O

We conclude this chapter by showing that even the strongest multidimensional form
of the mean value estimates (as discussed in Section 2.4) holds for Lipschitz, I"-almost
everywhere Fréchet differentiable maps. As we will see in Chapter 14, this fact shows
that in many spaces, for example in infinite dimensional Hilbert spaces, Lipschitz func-
tions are not Fréchet differentiable I'-almost everywhere. The key to this is the follow-
ing fact.
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Proposition 6.4.5. Suppose that f: G — Y is a Lipschitz mapping which is Gdateaux
differentiable at I'-almost every point of an open subset G of a Banach space X. Then
for every vi,...,v, € X, yI,...,yr € Y* and ¢ € R, the set E of those x € G
at which f is Gateaux differentiable and ;- y¥ f'(x;v;) > c is either empty or not
T-null.

Proof. We may assume without loss of generality that ;" , and
Lip(f) are all bounded by one.
Suppose there is a point 9 € G at which the function f is Gateaux differentiable

and Y7 y¥ f'(xo;v;) > c. Choose 0 < 7 < 1 such that

7:1 lly;

ZyL (o3 v5) > ¢+ 6m,

and let g(x) := f(x) — f(xo) — f/(xo; & — o). Since g is Fréchet differentiable at xo
in the direction of the linear span V of {v1, ..., v, } with derivative zero, there is » > 0
such that

llg(zo +v)[| < nllv]l

forv € V and ||v|| < r. Moreover, we assume that 2r < dist(zo, X \ G).

Let vo(t) = wo + r>_p_; txvy and consider any surface v € I'(X) satisfying
I = 70ll<n < mr. Notice that v(T") C G and choose this 7 such that, in addition, the
mapping f is Gateaux differentiable at y(¢) for Y almost every . We introduce for
each s € T the vector field

€[0,1]" = (yig(Y™* (1) - yng (™ (1)),
whose jth component is bounded by
lyig(Y ()] < ly;9(v™* (1) — v 9(v0 ()] + |y;9(70(1))]

n
< Iy I Lip(9) [I7™* = Yolloo + Il lnr > llvill < 207l l-
=1

The divergence theorem (or Fubini’s theorem together with the fundamental theorem
of calculus) shows that

Sy (v (1): D™ (8) dL (1)
0,1]" <
=| [, et aznol

n
< dnr Y |lysll < 4o,

i=1
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Hence, observing that

1 (v(t);rvs) — yi g (v(2); Dy ()| < 2|lyi lllrvi — Diy(t) ||
=2yl Divo(t) — Dy (t) ||
< 2nr|ly; |,

we get with the help of Fubini’s theorem

/: Zyz ;o)) A2
= /TZy:‘ (960 Dir (1)) 2 (6)  20r Y |

i=1

/ /[01]" i (¢ O D)) AL (1) d L () 2

=1

oo

Z y: (g/(’y"’s(t)é Di,y”vs(t))) A" (t) dgN(S) — 2nr
i=1
> —6nr.

for any v € T'(X) such that f is Gateaux differentiable at y(¢) for .#"N-almost every
t € T and ||y — 7o||<n < nr. Hence for any such surface v there is a set of positive
#N-measure in which

n
PG Zyz (w03 v +Zy > e
i=1

Since these surfaces form a set which is not meager in I'( X ), the statement follows. [

If f is I'-almost everywhere Fréchet differentiable, the set £ from Proposition 6.4.5
contains a Fréchet derivative. By definition, this means that the multidimensional mean
value estimate holds for Fréchet derivative of f. We record this for future reference.

Corollary 6.4.6. Suppose that f: G — Y is a Lipschitz mapping which is Fréchet
differentiable at T'-almost every point of an open subset G of a Banach space X. Then
the multidimensional mean value estimate holds for Fréchet derivatives of f.



Chapter Seven

Variational principles

Compared to direct recursive constructions such as those used in Chapter 15, the argu-
ments of the following chapters will be significantly better organized and simplified by
the use of variational principles (of Ekeland type). Our description of these principles
as games and analysis following from it should also help to understand technical pecu-
liarities of our arguments that stem from the careful order of the choice of parameters.
In addition to the abstract variational principle, we also deduce some technical variants
that will be used for special tasks later.

7.1 INTRODUCTION

The goal of the variational principles that we consider in this short chapter is to modify
a given function f: M — R defined on a metric space (M, d) to a function of the
form

hz) i= () + Y Fy(a),

where F; are recursively chosen small perturbations such that the perturbed function A
attains its minimum. During the recursion, we also define a minimizing sequence
x2; € M. For our more delicate results, it is important to know various technical
estimates saying, for example, how quickly the sequence z; converges to the point at
which the minimum of } is attained. For this reason, we will follow the approach to the
smooth variational principles from [7] rather than the interesting approach from [13],
where the whole perturbation function is chosen from a larger class of allowed pertur-
bations by the Baire category theorem.

At first, the recursion defining the minimizing sequence x; looks extremely simple:

e f(xg) is eg-close to the infimum of f,
o f(x1)+ Fy(x1) is e1-close to the infimum of f + Fp,
e cfc.

The fine points appear in the order of the choice of the F' and €. The only way
in which we may hope to estimate, say, that d(x1,z2) < r is by establishing that
§1 1= infd(zl,z)>r(F1 (.13) —F (1‘1)) > ¢q. If this holds, and f(l‘Q) +F0(l‘2) + F (1‘2)
is (s1 — e1)-close to the infimum of f 4+ Fy + F}, then automatically d(z1, z2) < 7.
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Indeed, if it were d(x1, z2) > r, then

f(w2) + Fo(wz) + Fi(w2) > f(z2) + Fo(za) + Fi(z1) + 51
> yiéljfl(f(y) + Fo(y)) + Fi(z1) + 51

> f(x1) + Fo(xr) — 1+ Fi(z1) + s1,

which would mean that f(z3) + Fy(x2) + Fi(x2) is not (s; — 1)-close to the infimum
Of f + F 0 + F 1.

The point of the previous discussion is that when we are choosing x; as an almost
minimizing point of f + Fjy we have to know something about the behavior of the func-
tion F1, but this function will be added to the function that we minimize only in the
future. This is the reason why usual formulations of such variational principles pre-
scribe the whole “perturbation scheme,” which is essentially the collection of functions
that may be added as F;, in advance. For example, the variational principle of [7] uses
Fj(x) = ®,(d(z;,x)), where the functions ®; are fixed in advance. Even more ap-
parent is the case of Ekeland’s variational principle, where Fj(z) = 277d(z;, x), say.
Although in our main applications the choice of the perturbation functions £ will not
be so simple, they will still not be as general as Theorem 7.2.1 allows. The need for the
advance choice of some data reappears in the form of strangely indexed parameters, and
being aware of the reason for this helps to avoid mistakes. We will therefore present
the general forms of the variational principles in a way in which the order of choice is
easy to see: as an infinite game between two players. However, the principles that we
directly apply, Corollary 7.2.4 and Theorem 7.3.5, are formulated in the standard way
without game language, and the reader who wishes to may easily modify our approach
to provide their proof along more standard lines.

Notice that above we spoke more about the minimizing sequence than about the
actual minimizer. This reflects the fact that for us the importance of the sequence
approximating the minimum is at least equal to the importance of the minimum itself.
In fact, our starting principle, Theorem 7.2.1, on which all our variational principles
are based, will just show the existence of a minimizing sequence satisfying certain
conditions, not the existence of the minimum.

Apart from the introduction, this chapter has two sections. In the first we describe
the game that is used in Theorem 7.2.1 to formulate an abstract version of the varia-
tional principle. We then show how to specialize it to more standard formulations. The
main aim of the specialized principles in this section is to allow as free choice of the
perturbation functions as possible, since we have in mind applications in which delicate
technical choices of such functions are needed. On the other hand, in these applications
we have standard topological assumptions of completeness and lower semicontinuity,
and so we do not attempt to weaken them there.

The situation in the final section is of opposite nature: the perturbation functions are
relatively simple, but completeness and lower semicontinuity fail. We will informally
describe one such case at the beginning of the section. This will naturally lead us to
considering cases when completeness and lower semicontinuity hold only in a bimetric
sense. We deduce from the abstract Theorem 7.2.1 a variational principle using such



122 CHAPTER 7

concepts and, in the final result of this section, give its technical variant whose main use
is in proving residuality of certain sets. Since this section is geared toward particular
applications, we state these principles in the classical way with “perturbation schemes”
given in advance.

7.2 VARIATIONAL PRINCIPLES VIA GAMES

The variational principles that we consider here are based on a simple but careful recur-
sive choice of points where certain functions that change during the process have values
close to their infima. Like many other recursive constructions, the choice has a natural
description using the language of infinite two-player games with perfect information.
The advantage of this description is that it reveals that some choices made during the
recursion are made “in advance,” so that the choice of the next point can already use
part of the information that will be fully available only after the choice has been made.
In our applications, this aspect is rather hidden because all such information is known
even before the game starts, but it still appears as an important technical difficulty that
has to be carefully handled.

We now describe what objects the players, say («) and (), choose, and in what
order they choose them.

The starting setup of the game, which we will call the perturbation game, is a metric
space (M, d), a function f: M — R, and a number g3 > 0. The game begins by («)
choosing a positive number 79; then (3) chooses a function Fy: M — R, a point
xg € M, and positive numbers r¢, 1, then (a) chooses a positive number 7y, then (3)
chooses a function Fy: M — R, a point 1 € M, and positive numbers 1, €2, then
(o) chooses a positive number 72, etc. The constants 7, 1y, €5 limit (3)’s choice of the
function F}. For (), the (ideal) goal of the game is that the sequence (x)) converges
to a point at which f + Y -, F; attains its minimum.

We now give a precise description of the rules for the choices in the perturbation
game.

Setup of the perturbation game. The players are given

e a metric space (M, d),
e afunction f: M — R bounded from below, and

e anumber 0 < g5 < o0.
For k = 0,1, ... we require the following rules.

Move k of (a). Player («) chooses 7 > 0 and denotes

hi(z) = f(z)+ > Fj=). (7.1)

0<j<k



VARIATIONAL PRINCIPLES 123

Move k of (3). Player () chooses
e numbers 7, > 0 and 0 < €541 < 00,

e apoint z; € M and a function F),: M — [0, co] such that

hk({L‘k) + Fk(ik) <N+ lél]fu hk(x) and inf Fk(y) > &g

d(zg,y)>rk

We will not define the meaning of win or loss in the perturbation game, because
all our results will just say that player («) has a strategy that achieves a certain goal
no matter how (/3) plays. Of course, one could define that achieving this goal means a
win for («). However, there is little point in it since (/) can never win. Thus calling
it a win could be misleading also from the point of view that the goals are different in
different results as the conditions on the choices become stricter. The precise conditions
imposed on the objects will be described later. Slight changes to these conditions lead
to different versions of the variational principle.

Theorem 7.2.1. In the perturbation game, player («) has a strategy with first move
Ny = €o that, no matter how (3) plays, guarantees that the sequence (x;) and the
functions hy, have the following properties. For every 0 < j < k < oo,

(VP1) hi(zr) < g5 +infzenr hyj(x),

(VP2) hy(zg) < & + hj(z;),

(VP3) Fj(x) < ¢j,

(VPy) d(zj,zx) <15,

(VP5) hi(z) > hy(zk) + 3e; ifk > j > 1and d(z, zy) > 27,

(VPg) the sequence hj(xj) converges and, when h is defined by (71.1) with k = oo,
its limit satisfies im;_ o0 hj(z;) < infpen hoo(x).

Proof. The required strategy of player («) may be described as follows. If £ = 0, let
No = €0, 00 = ho(l'()) + Fo(l‘o) — ianeM ho(l’), and observe that oy < ng. If kK > 1,

o letn, =27 Tmin{ny — 0o, — 01, M1 — Oh_1,Ek}s
e denote o, = hi(zy) + Fi(zk) — infrenr hr(z),
e observe that o5, < 7.

Suppose that () is a sequence obtained while («) was using this strategy. Notice
that by the rules of the game, hy > hg_1 > -+ > ho = f and hy(zy) and F(xy) are
finite. Since hy(z) = hy_1(z) + Fr—1(z),

Eiélja hi(x) < hg—1(zk-1) + Fr—1(Tp-1) = 0p—1 + ;élsz hi—1(x).
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Hence for k& > j,

hi(zr) + Fi(zr) = on + inf, hy(x <Z"l+ inf
(7.2)

<mn; + Tlg]fl h;(x).

Since n; < €; and Fy, > 0, this inequality gives (VP1) and its corollary (VP3). Also,
using (7.2) with z = z;, and expanding the left side, we get

hj(wk) + Fj(zg) + Fipa (k) + -+ Fie(or) <n; + hi(o).

Since F; > 0 and the strict inequality implies that h;(z) is finite, we infer that
Fj(xr) < nj;, hence (VP3).

Recalling that the functions F satisfy inf g, »y>r, F(y) > €; by the rule govern-
ing the moves of player (), we infer from (VP3) that

Fi(zy) <e; < inf  Fi(y),
i(wr) <¢j . i(y)

showing that d(x;, z1,) > r; cannot occur.

To prove (VP5), let k& > j > 1 and d(z,zs) > 2r;. Then (VP,) implies that
d(z,z;) > r; and, consequently, F;(z) > ¢;. Using also the inequality hy(zr) <
h;(z;) + n;, which follows from (7.2) with x = x;, we estimate

hi(z) > hjia1(x)
= hj(z) + Fj(z) > hj(z;) —n; + €5
> hk(xk) —2nj +¢; > hk(fk) + %Ej.

Finally, to see that the sequence hy(xzy) converges, recall that it is bounded below
and hy(zr) < hj(x;) + n; for k > j. Since n; — 0, this implies that the sequence
(hi(zx)) is Cauchy, hence convergent. The inequality required in (VPg) follows by
noticing that (7.2) with & = j and the inequality h; < ho imply

() < . i . < ms i
hj(x5) < + ;&E hj(x) <nj + xlél}\c/[ hoo ()
and taking the limit as j — oo. O

For a variational principle, the statement of Theorem 7.2.1 is somewhat unusual. It
does not claim that the minimum of the perturbation of f, that is, of the function A,
exists, let alone that the sequence (xj) is a minimizing sequence for h... In fact,
there is no reason why the sequence (x) should be even Cauchy. For example, if ()
chooses 7, = oo for all k, the metric on M becomes irrelevant.

The next simple observation points out very weak sufficient conditions which guar-
antee that the function h.. attains its minimum.
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Observation 7.2.2. If the sequence (x;) from Theorem 7.2.1 converges to some oo
and the lower semicontinuity assumptions

f(r) < likminff(xk) and Fj(zs) < likmianj(zk) forj=0,1,...
hold, then the function h attains its minimum at x ., and the properties (VP1) — (VP5)
hold also when 0 < j < k = co. Moreover,

k=00 (7.3)
<inf{ho(z) | d(z,x00) > 2r;} for every j > 1.

Proof. We use that h; < hy, for j < k to infer that for j > 0,
hj(zeo) < likm inf hj(xy) < likrn inf hy(xg) = klim hi(zg).

This gives the first inequality in (7.3). Combining it with (VPg) we obtain that h,
attains its minimum at z,. It also implies that the inequalities (VP1) and (VP5) hold
for 0 < j < k = oo. For these j and k, (VP3) follows from the lower semicontinuity
assumption of F; and (VP,) from the continuity of the metric. Finally, if 7 > 1 and
d(z,2s0) > 2r;, then d(x, zy,) > 2r; for large enough k, so hy(z) > hi(zy) + i¢;
by (VP5), and taking limit as k& — oo gives both (VP5) for & = oo and the second
inequality in (7.3). O

In the following corollary we record the fact that the more usual form of the smooth
variational principle holds under standard completeness and lower semicontinuity as-
sumptions provided the rules of the game require player () to make more stringent
choices. In the next section we will prove similar results under weaker completeness
and lower semicontinuity assumptions.

Corollary 7.2.3. Suppose that in the setup of the perturbation game, the space (M, d)
is complete and the function f is lower semicontinuous. Then, provided () plays so
that

(a) the functions I; are lower semicontinuous, and
(b) liminfr; =0,
j—o0
the strategy of («) from Theorem 7.2.1 guarantees that the sequence (x;) converges

to a point o, € M at which the function h., attains its minimum and the properties
(VP1) — (VP3) hold for 0 < j < k < co. Moreover,

heoo(Too) < klim hi(xg) < inf  heo(x) for every r > 0.

T, Loo)>T

Proof. Because of (VP4) and (b), the sequence (x;) is Cauchy. Since we assume that
M is complete, it converges to some point z.,. The lower semicontinuity of f and
all F; imply the assumptions of Observation 7.2.2 and the statement follows. O
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While Corollary 7.2.3 is an abstract version of the usual form of the smooth vari-
ational principles, the last assertion of this section specializes it further in several di-
rections: the perturbation functions and constants are prescribed in advance, and ()
always chooses Fj, and zj, such that Fy(z;) = 0. With this choice, (8) may also
achieve that the sequence hy(zy) is decreasing, which is often required in variational
principles of this type.

Corollary 7.2.4. Suppose that f: M — R is lower bounded and lower semicontinu-
ous on a complete metric space (M, d). Suppose further that F;: M x M — [0, o0],
j > 0, are functions lower semicontinuous in the second variable with F;(z,z) = 0
forall x € M and that 0 < r; < oo are such that r; — 0 and

inf  Fj(z,y) > 0.
d(x,y)>r; ]< y)

If g € M and (Ej);?‘;o is any sequences of positive numbers such that

To) < € inf f(x) and inf  Fy(xg,y) > €o,
f(zo) 0+xEJVIf( ) s N o(zo,y) 0
then one may find a sequence (xj)j‘?‘;l of points in M converging to some xo € M
such that the function

h(x) = f(x)+ > Fj(x;,x)
=0

attains its minimum on M at x .. Moreover, for each 7 > 0,

d(xj,000) <15, Fj(1,000) < &5,
j—1
haa) < &+ inf (f(a) + ZO Fi(i,7)),

and with hy, defined by (1.1), hi(z) < hj(z;) and (VP1) — (VPs) hold whenever
0<j<k+1<o0.

Proof. We note first that making €; for j > 1 smaller makes the statement stronger. So
we assume that

d(x%’?)im i (z.9) > 7=l
With this assumption, Corollary 7.2.4 becomes a special case of Corollary 7.2.3 when
we impose the following additional requirements upon the rules of the kth move of
player (3). When k = 0, (3) must choose the given starting point zo. When k > 1,
the point x has to satisfy

hi(z) < min{hk(xk,l), %Uk + g;ié1]€1 hk(m)},

further Fy(z) := Fy (2, z) and, finally, () chooses the given parameters r, and €5 1.
Notice that this choice still fits in the general rule for (3).

By Corollary 7.2.3 the function h attains its minimum on M at z,. The next
three statements follow from (VP,), (VP3), and (VPs), respectively. The inequality
hi(zr) < hg—1(xg—1) follows from hy(zr—1) = hr—1(zK—1)- O
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7.3 BIMETRIC VARIATIONAL PRINCIPLES

To explain the bimetric variant of the smooth variational principle, we start by motivat-
ing it by its intended applications to porosity, which will be done in detail in Chapter 10.
(Further motivation may be found in the variational proof of Fréchet differentiability
of everywhere Géateaux differentiable functions in [29] or in Chapter 12, Section 12.2.)
We recall the space I',,(X) = C*([0,1]", X) with (one of possible equivalent
norms)
Iyl = masc{ 7]l oo, 17 oo -

To show T'),-nullness of a subset E of a Banach space X porous in the direction of a
family of subspaces (see Definition 10.1.3), we plan to proceed as follows. Assuming,
as we may, that ' is a G5 set we wish to find a contradiction from the assumption that,
for some o > 0, the set

M={yeT.(X)| Ly (E)>a}
is dense in some ball B(vg,79) C I';,(X). It will be achieved by analyzing the function
fly) =27 Y(B).

Our key observation is that, under suitable smoothness assumptions on the Banach
space X, the function f cannot attain its minimum on I';, (X)) at any point of M. So
a reasonable plan could be to try to find an argument yielding that the minimum of f
is attained at some point of M. Of course, this has to be just a crude approximation
to the real proof, since f may not attain a minimum at all, and even if it did, there
would be no reason for the attainment point to belong to M. We will, however, modify
this observation. Instead of looking for the minimum of f, we show that f must be
I - ||so-lower semicontinuous at some point of M. There are two reasons why this
looks like a plausible direction. First, the statement that the function f is || - ||o-lower
semicontinuous at v may be understood as a variational statement. It is equivalent to
saying that for some || - ||o-continuous function ¢ the sum f + ¢ attains its minimum
at v. Second, since f is || - ||so-upper semicontinuous, it belongs to the first class of
Baire, and Baire’s theorem says that such functions are continuous on a dense G set
provided the space is complete. Unfortunately, with the norm || - ||, the space I',,(X)
is incomplete, so Baire’s theorem is not directly applicable. (We note that Baire’s
theorem provides us with many points of || - ||-lower semicontinuity of f; however,
our observation requires a much stronger notion of || - ||-lower semicontinuity points
of f.)

A natural attempt that may solve this difficulty is to find a quantitative version of
the argument showing that f is || - || .o-lower semicontinuous at some point of M. Based
on the smoothness assumption one can introduce a weight function ©: I',,(X) — R,
called “energy” for short, and show that once f(y) > 0 there is y such that

f() < f(v) = (©(7) — 8()).

(A more precise version of this is proved in Lemma 10.2.3.) This approach naturally
leads to a sequence () of surfaces along which f decreases and the increments of
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energy are bounded by the decrements of f. One may then try to use suitable properties
of the energy © to deduce that the sequence (7;) actually converges to some ~ at
which f may not necessarily attain its minimum, but is perhaps at least || - ||-lower
semicontinuous.

Unfortunately, the increment of the energy © () — ©(7y) is not easily related to an
estimate of ||y — o], and so our program seems to present technical difficulties similar
to those encountered when proving full Fréchet differentiability results in Chapter 12.
However, the above description is strikingly similar to the rules governing the moves
of (/) in the perturbation game. It turns out that, instead of working with approximating
sequences (i), it is considerably more convenient to work with a variational principle
that actually produces a limiting v-,. The main difference between such principle
and the more standard versions such as Corollary 7.2.3 is that our function f is not
lower semicontinuous and we are looking for a minimum in the space M that is not
necessarily complete.

Of course, some forms of completeness and lower semicontinuity assumptions are
needed for a variational principle to hold. For that we observe that M is a || - ||co-G's
subset of ', (X). So a || -||-Cauchy sequence of elements of M converges to an element
of M provided its || - || o-increments converge to zero fast enough. A precise definition
and statement are given in Definition 7.3.1 and Lemma 7.3.4; here it may suffice to say
that “fast enough” means that the distance ||v; — Yx+1]/co is controlled by a quantity
depending on 7, . . ., 7y. Similarly, even though our f is not lower semicontinuous, we
nevertheless prove that the lower semicontinuity condition holds whenever the surfaces
vj € M converge in || - || to v and, again, || - ||oo-increments converge to zero fast
enough. This is stated precisely below, in Definition 7.3.2 and Lemma 7.3.3.

We now define the above-mentioned notions of completeness and lower semicon-
tinuity in an abstract form and in Theorem 7.3.5 deduce from Theorem 7.2.1 a general
form of the variational principle alluded to above.

To express the requirement that the sequence converges fast enough we could use
the language of infinite games again, but the concept is so simple (in particular, there
are no advance choices), that we do not see any advantages in doing so.

Definition 7.3.1. Suppose that dy a continuous pseudometric on a metric space (M, d).
We say that M is (d, dy)-complete if there are functions §;: M7+t — (0, 00) such
that every d-Cauchy sequence (xj)‘j?io converges to an element of M provided

do(zj,zj41) < d;(xo,...,2;) foreach j > 0.

Definition 7.3.2. Suppose that dy a continuous pseudometric on a metric space (M, d).
We say that a function f: M — R is (d, do)-lower semicontinuous if there are func-
tions &;: Mt — (0,00), j > 0, such that

f(z) <liminf f(x;)

Jj—oo
whenever x; € M converge in metric d to x and

do($j,l‘j+1) < 5j(1‘0, ces ,J?j) for eachj > 0.
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Notice that the choice dy = 0 in Definitions 7.3.1 and 7.3.2 yields the standard
notions of completeness and lower semicontinuity, respectively. Notice also that in
these definitions it is only important that the estimates do(z;,z;4+1) < 0(zo,..., ;)
hold for large j. If they hold for j > k, we may redefine z; for ¢« < k as z; = xj
and observe that the new sequence satisfies the estimates for all j and that we have
changed neither the value of liminf; .. f(z;), nor the convergence or divergence of
the sequence.

As usual, if the metrics d and dy are induced by norms || - || and || -
about (|| - ||, || - ||o)-completeness and lower semicontinuity, respectively.

Although in our applications one can verify both (d, dy)-completeness and (d, dy)-
lower semicontinuity directly, it is often more convenient to use the simple topological
criteria given in the following two lemmas.

0, wWe speak

Lemma 7.3.3. Let (M, d) be a metric space and dy a continuous pseudometric on M.
If f: M — R has the property that for each r € R, the set

{reM|f(z)<r}
is a G subset of (M, dy), then f is (d, dy)-lower semicontinuous.

Proof. For each rational number ¢ € Q choose a sequence (H);>1 of dy-open sets
such that

{veM| f(z)<q}=()H
i=1
Order all sets Hiq, i > 1, ¢ € Q into one sequence Gy, G, .. ..
We denote by Byz, r] the dy-closed ball with center « and radius r. Let dp(x) = 1
for all z € M. We define the functions §; for j = 1,2, ... recursively such that

L4 6j(:z:0,...,xj) S %(Sj_l(l‘o,...,llij_l),
e Bylxj,20;(xo,...,x;)] C G; whenever 0 <i < jandz; € G;.

Suppose now that the points x; converge in (M, d) to some =, € M and satisfy
do(zj,xj41) < dj(z0,...,x;) for each j > 0. Consider any rational number ¢ with
q < f(zs). Since the set {x € M | f(x) < ¢} is the intersection of a subcollection of
the sets G, there is 7 such that

{reM| flx)<q} CG;and z ¢ G;.

We show that f(z;) > ¢ for j > i. Indeed, f(x;) < g implies that z; € G, and so the
ball By[z;,2d,(xo,...,x;)] is contained in G;. But for all k > j we have

do(xk,xk+1) < 5k(170, S ,xk) < 2jik§j($0, .. ,xj),
hence

do(zj,z) < do(zj, Tj41) + -+ do(Tk—1,7k)
S (1 + 271 + -+ 2j7k+1)5j(a?o, e ,Jij) S 25]'(],‘0, e ,ij).
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Since the metric dy is d-continuous, we can take the limit & — oo to obtain that
do(zj,Too) < 20;(x0,...,x;). This implies

Too € B()[itj, 25j(f£(], e ,xj)] C Giv
which is a contradiction. Hence f(x;) > ¢ for all j > 4, and, consequently,

f(woo) < liminf f(z). O

i

Lemma 7.3.4. Let (X, d) be a complete metric space, dy a continuous pseudometric
on X, and M a G subset of (X, dy). Then M is (d, dy)-complete.

Proof. Let f be the indicator of the complement of M, f = 1x\ . Then f satisfies
the assumptions of Lemma 7.3.3. Hence f is (d, dp)-lower semicontinuous; that is,
there are functions &;: X7 — (0, o) such that

f(@) < limin f(a;)

whenever z; € X converge to z in (X, d) and do(z;,z,41) < d;(xo,...,x;) for each
J=0.

Suppose now that a Cauchy sequence (z;)2, in (M, d) satisfies the condition
do(xj,xj41) < 6j(xo,...,2;) for each j > 0. Since X is complete, the points z;
converge in (X, d) to some z € X. Moreover, by the (d, dy)-lower semicontinuity
of f,

f(@) < liminf f(x;) =0,

Jj—oo

implying that x € M, and we are done. O

We now deduce a variational principle for bimetric spaces from the variational prin-
ciple of theorem 7.2.1. Since in this section we are guided mostly by particular appli-
cations, we do not aim for the same level of generality as in the previous section. In
particular, we will not use infinite games in the statement of the theorem: from their
point of view we describe a specific strategy of player () in advance. If needed, one
can use the same arguments to increase the generality.

Theorem 7.3.5. Let f: M — R be a function bounded from below on a metric space
(M, d). Let dy be a continuous pseudometric on (M, d) such that

o M is (d,dy)-complete, and
o fis(d,dy)-lower semicontinuous.

Let Fj: M x M — [0,00], j > 0, be functions (d, dy)-lower semicontinuous in the
second variable with Fj(x,x) = 0 for all x € M, and let r; \, 0 be such that

inf  Fj(z,y) > 0.

d(x,y)>r;
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If xg € M and (53-);‘;0 is any sequence of strictly positive numbers such that

< go + inf d inf  Fy(zg,x) > €o,
f(zo) < €0 a:léle(x) an d(mlg»m o(zo,x) > €0

then one may find a sequence (xj) 1 of points in M converging in metric d to some
Zoo € M and a dy-continuous functlon w: M — [0, 00| such that the function

h(z) = f(z) + ¢(x) + Y Fj(z;,2)
§=0

attains its minimum on M at x,. Moreover, forall0 < j < k+1 < oo,

d(zj,xr) <1y, Fi(zg,x) <€y, f(ffk) < f(xo), and
hzoo) <&+ 1nf ( +ZF Zi, T )

If, in addition, (M, dy) is a (metric) subspace of some (N, dy), then ¢ may be required
to be defined and dy-continuous on the whole N.

Proof. Let §;: M7 — (0, 00) witness both (d, dy)-completeness of M and (d, dy)-
lower semicontinuity of f, and let 67: M7*" — (0, 00) witness the (d, do)-lower
semicontinuity of y — F);(x,y). Since diminishing €, j > 1, makes the conclusion of
the theorem stronger, we assume that Zj’;l €; < oo and

inf  Fi(z,y) >e;, j>0.
d(z,y)>r; i@y) > &

We describe a particular strategy that player (/3) will use in the perturbation game.
To distinguish between objects introduced in the theorem and those needed in the game,
we will add ™ to the latter in cases of possible conflict. In the setup of the game we let
€0 = £o. Recalling the notation introduced by player (),

hi(z) = f(x)+ > Fyla)

0<j<k
the move k& > 0 of player () will consist of the following choices:
o the given xg if £ = 0;

e any xj, with hy(zy) < min{hk(xk,l), %ﬂk + inj& hk(x)} when k > 1;
S

§k=min{5k(x0,...,xk), mlnkd (zo,...,:ck)};

7=0

do(wk, LL’) .
Tk

o Fi(z) = Fi(@p, @) + on(a);

vr(r) = 2€; min{l,
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[ ?k =Tk and E~k+1 = Ek+1-

With these choices, the rules of the perturbation game are clearly satisfied. Let (z;)
be the sequence obtained when () plays according to the described strategy and ()
uses the strategy from Theorem 7.2.1. Then we have that for every 0 < j < k < o0,

(@) hi(zk) < & +infrenr hj(x);
(b) hi(zk) < hj(z;);

(¢) Fj(xx) <&j;and

(@) d(zj,z) <75 =r5.

Indeed, (a), (c), and (d) are consequences of (VP;), (VP3), and (VP,), respectively,
while (b) follows from the fact that hy(zx) < hg(xp—1) = hgp—1(TK—1).

We show that even the assumptions of Observation 7.2.2 hold. From (d) and r; ™\, 0
we see that the sequence (z,) is d-Cauchy. Let now j < k. From (c) we see that
@;(x) < €, which implies

do(l‘j,l‘k) §€7 S(Sj(l‘o,...,l‘j). (74)

Hence the sequence (= j) satisfies the conditions of Definition 7.3.1 and so, in particular,
it d-converges to some Z .. By (7.4) and the (d, dy)-lower semicontinuity of f we have

f(woo) < liminf f(z).

J—00
Assume i < j < k. Since §; < 5;” (xo,...,x;) the estimate (7.4) reveals that
do(zj, k) < 67" (%0, -..,2;). The functions F; are (d, do)-lower semicontinuous in

the second variable, and so

Fi(zi, x0) < liminf Fi(x;, x;).
j—00
(We used the observation following Definition 7.3.2 that the estimates of the d distance
are needed for large j only.) Noticing that ¢; is dy-continuous, we see that also
Fi(zs0) < liminfﬁi(zj).
J—0o0
In this way we have verified all assumptions of Observation 7.2.2. Consequently, hso
attains its minimum at ., and all estimates (a)—(d) hold whenever 0 < j < k+1 < oo.
The series defining the function ¢(z) := Z;io @, (x) converges uniformly and so
defines a d-continuous function on M (or even on N under the additional assumption).
Since with this ¢, the function h coincides with h,, all statements of the theorem
follow from (a)—(d), about which we now know that they hold also for j < k = oo.
For example, (b) with & = oo and j = 0 gives f(2o0) < h(2oo) < f(20), and (a) with
k = oo gives the last inequality. [



Chapter Eight

Smoothness and asymptotic smoothness

We introduce the smoothness notions that will be used to prove our main results: the
modulus of smoothness of a function in the direction of a family of subspaces and the
much simpler notion of upper Fréchet differentiability. This leads to the key notion of
spaces admitting bump functions smooth in the direction of a family of subspaces with
modulus controlled by w(t). We show how this notion is related to asymptotic uniform
smoothness, and that very smooth bumps, and very asymptotically uniformly smooth
norms, exist in all asymptotically ¢ spaces. This allows a new approach to results on
I'-almost everywhere Fréchet differentiability of Lipschitz functions.

8.1 MODULUS OF SMOOTHNESS

In Chapter 4 we have defined the modulus of asymptotic uniform smoothness of the
Banach space X by

px(t) = sup inf sup |lz +y| -1, t >0,
lz]|=1 dim X/Y <oco ”yﬁy
yll<t

and that this notion turned out to be useful in showing existence of points of almost
Fréchet differentiability. Here we define a related notion of asymptotic smoothness for
functions that are not necessarily norms, and in subsequent chapters we use this notion
substantially to extend known results on existence of points of Fréchet differentiability
of Lipschitz maps. The use of functions instead of norms has, in addition to greater
generality of the results, the main advantage that a function may be smooth everywhere,
which avoids a number of difficulties. (Perhaps these difficulties are only technical, but
the arguments are rather involved and so even avoiding some technical difficulties is an
advantage.) Also, we wish to treat asymptotic and nonasymptotic moduli together. To
see where this leads, recall that the modulus of smoothness of the function ©: X — R
at a point x € X is usually defined for ¢ > 0 by

po(u;t) = e (O(z +y) +O(z — y) — 20(x)).

(The above definition is mainly used in the case of convex functions. For general
functions we should perhaps speak about “upper symmetric smoothness.”)

We will use the same concept, but make it more flexible by first introducing moduli
of smoothness with respect to subspaces and then moduli of (asymptotic) smoothness
with respect to families of subspaces of X. Since our moduli will be based on the
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formula from the above definition of the modulus of smoothness of functions, there
will be a slight difference between the moduli of Chapter 4 and those introduced here;
this has been already noted in Chapter 4 and will be made more precise shortly.

We will define the notion of smoothness with respect to nonempty families ) of
subspaces of X that are directed downward, that is, for every Y;,Y> € Y there is
Y € YVsuchthatY C Y7 NYa. In fact, our notions of smoothness may be defined also
without these assumptions. However, we believe that it is better to agree that saying
that “a function is smooth in the direction of )’ implies these properties of ) instead of
cluttering main results with spelling out assumptions that are anyhow needed for all but
minor results. (Incidentally, little would be lost if we replaced “directed downward” by
“closed under finite intersections.”)

Definition 8.1.1. If Y is a subspace of X, the modulus of smoothness of the function
©: X — Ratapoint x € X in the direction of Y is defined for ¢ > 0 by

poy(zit)= sup (O(z+y)+O(z—y) —20(z)),

yeY|lyll<t

and if Y is a nonempty, downward directed family of subspaces of X, the modulus of
smoothness of the function © at a point x € X in the direction of ) is defined for ¢ > 0
by

e ;1) = inf  pe 1),

po.y(w;t) = inf pey(x:t)

In the special case when ) is the family of finite codimensional subspaces of X, we
write pe(x;t) instead of pe y(z;t) and call it the modulus of asymptotic smoothness
of the function © at the point x.

Notice that the choice y = 0 shows that pg y (z;¢) > 0, and so also pe y(z;t) > 0,
forall z,¢,Y and ). Notice also that the earlier concepts may be considered as simpli-
fications of notation in special cases of the last one since

po,y(x;t) = pe (vi(x;t) and pe(z;t) = pe x(z;t).

In another direction, given y € X, we will simplify the notation for moduli of smooth-
ness by writing pe ,, instead of pg span{y}-

As we have already indicated, the modulus of asymptotic uniform smoothness
px (t) of the space is related to the modulus of asymptotic smoothness of its norm
Py (3 1) by

px(t) < S - (x3t) < 2px ().
z||=1
More generally, if the epigraph of © has a supporting hyperplane at z, that is, there is
x* € X* such that ©(x 4+ y) > O(x) + *(y) forall y, and if Y C Ker z*, then

sup (O +y)—0O(x) <poy(r;t) <2 sup (O(z+y)—O(z)).
yeyY, |yl <t yeY, |yl <t

We list the standard examples of the behavior of these moduli on £, spaces.
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Example 8.1.2. Let X = ¢, and O(z) = ||z||P.
o If 1 < p < 2then pe(x,t) < CptP, and this estimate cannot be improved.
o If p = 2 then pg(x,t) = 2t%.

e If2 < p < oo then pg(z,t) < Cpt?, 0 < ¢ < 1, and this estimate cannot be
improved.

Example 8.1.3. Let 1 < p < 0o, X be the £,-sum of finite dimensional spaces, and let
O(z) = ||z||P. Then pe (z;t) = 2.

Example 8.1.4. Let 1 < p < 0o, X be the cy-sum of finite dimensional spaces, and let
O(x) = [[«/]7. Then o (; ) = 2 max{0, ¢ — [l2]|7}.

We will use the concept of modulus of smoothness not only in the space X but
(more important) in the space L(R™, X) of bounded linear operators from R™ to X.
However, we will need it only in the direction of special subspaces. Allowing a slight
formal incorrectness, we will use, for ©: L(R", X) — R, T' € L(R", X), a sub-
space Y of X, and t > 0, the symbol pe y (T;t) instead of the cumbersome

po {scL®n x| s@®m)cy}(Ts1).

Much of the material in the following chapters is based on the idea that R”-valued
Lipschitz functions on spaces on which there is a suitable function © with modulus
of (asymptotic) smoothness o(t™) should have points of Fréchet differentiability. (We
will prove a better result, namely, that o(t" log”~*(1/t)) suffices, which is especially
important for n = 2.) The word “suitable” indicates that further assumptions, includ-
ing smoothness assumptions of lower order, may be needed. For full differentiability
results we will need a stronger version of the assumption that the (nonasymptotic) mod-
ulus of smoothness of O is o(t), namely, that O is everywhere upper Fréchet smooth
(or upper Fréchet differentiable).

Definition 8.1.5. We say that ©: X — R is upper Fréchet smooth at x € X if there
is x* € X* such that

lim sup O ty) - 0@ ~a"(y)

<0.
y—0 1yl

The function © is said to be upper Fréchet smooth (on X) if it is upper Fréchet smooth
atevery x € X.

One could, if one wished, go farther to the concept of “upper Fréchet differentia-
bility in direction of a family ) of subspaces of X.” Although it seems probable that
some of our results could use this concept, we do not see any pertinent examples that
would justify the effort.

We give several simple results mainly concerned with estimating moduli of smooth-
ness of functions obtained from functions with known moduli by simple operations.
The first result does not need a proof; it is just stated for completeness.
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Observation 8.1.6. Suppose that ©1,05: X — R, 29 € X, a > 0, and ¢ # 0, and
let ©1(x) = aO1(cx — xg) and Oz(x) = O1(x) + Oo(x). Then

() 75, y(x:) = ape, y(cx — a0 clt):

(i) pg, y(x;t) < po,y(@;t) + pe,y(z;t);

>iii) if ©1, O are everywhere upper Fréchet smooth then so are él and (:jg.
Lemma 8.1.7. Suppose that ©1,05: X — R, and let © = min{O1, O, }.

@) IfM = {x cX ‘ O(x) = @1(1‘)}, we have
poy(z;t) < po,y(zit) Lar(x) + (1 — 1n(2)) pes,y (a3 t),
where 1, denotes the indicator of the set M. In particular,
po.y(z;t) < max{pe, y(z;t), pe,y(:t)}.
(ii) If ©1, ©9 are upper Fréchet smooth at x, then so is ©.

Proof. The first statement follows on noticing that, if ©(z) = ©1(z), then for every
yeX,

Oz +y) +0O(z —y) - 20(2) < O1(z +y) + O1(z —y) — 26:1(2).
If moreover * € X™ we obtain
Oz +y) — O(x) — 2*(y) < O1(z +1) — O1(2) — 2°(y),

which implies (ii). O]
Lemma 8.1.8. Let ©: L(R", X) — R be defined by O(T) = O¢(Tu), where
O¢: X — R and u is a fixed unit vector from R™.

(i) po,y(Tst) = pey,y(Tu;t).

(ii) If ©g is everywhere upper Fréchet smooth, then so is ©.

Proof. For the first statement, let 7', ¢ be given. For any € > 0 there is Y € ) such that
po,.y (Tu;t) < pe,y(Tu;t) + . Then for every S € L(R™, X) with S(R") C YV
and ||S]| < t,
O(T+S5)+0O(T—-5)—20(T) =0¢(Tu + Su) + Op(Tu — Su) — 20¢(Tu)
< poo,y (Tuit) < poyy(Tust) +e.
Hence po y(T';t) < pe,,y(Tu;t). For the opposite inequality we argue similarly: find
Y € Y such that pe y (T;t) < pe,y(T;t) +e. Given any y € Y with ||y|| < ¢, we let
S =y ® u. Since ||S]| < t we get
Oo(Tu+y) +0o(Tu —y) —20¢(Tu) =0T+ 5)+O6(T — S) —20(T)
< po,y(T;t) < po,y(Tust) +e.
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To prove (ii), let T € L(R™, X) and find z* € X* such that
Oo(z) = ©o(Tu) < 2% (z = Tu) + of||z — Tul|)

forall z € X. The linear functional z*®u € L*(R"™, X) is the upper Fréchet derivative
of © at T'. Indeed,

O(8) — O(T) = Oy (Su) — Og(Tu)
< 2*(Su—Tu) + o(||Su — Tul|)
= (@ ®@u) (S —T)+o(|S—T|). -

The following simple result on moduli of smoothness of infinite sums is of great
importance. Its statements (ii) and/or (iii), in the form of their direct consequence
Lemma 8.2.5, will be used in every proof of a differentiability result in a space admit-
ting a “smooth bump.”

In the statement (ii) we meet for the first time the requirement that the modulus is
controlled by a given function w: (0,00) — (0,00). Throughout, we will assume
that w is increasing.

Lemma 8.1.9. Suppose thatx € X, r > 0, ©,: X — R are equibounded on B(x,r)
and Y2, \; is a convergent series of non-negative numbers. Let © = >~ \;0;.
Then:

(i) Forevery0 <t <r, poy(x;t) <Y o) Nipe, y(z;t).
(i) If w: (0,00) — (0,00) is such that sup;cy pe,,y(x;t) = O(w(t)), and for
each i, pe, y(z;t) = o(w(t)) ast \, 0, then
po,y(x;t) = o(w(t)) ast \, 0.

(iii) If sup;ey |©i(z + y) — ©i(x)| = O(||yll) as ||yl — O, and for each i, the
Sfunction ©; is upper Fréchet smooth at x, then © is upper Fréchet smooth at .

Proof. (i) Let C' < oo be such that |0;(z)] < C forall i € Nand z € B(x,r). Let
0 < t < r. Fixing, for a moment, an £ > 0, we use the convergence of Z;ﬁl A; to
find j € N such that > 72 _J+1/\i < e Foreachi = 1,...,7 find Y; € Y such that

pe,y;(z;t) <e+pe,y(zr;t). indY € Y, Y C ﬂzzl Y;. Then for every y € Y with
lyll < t,

J

Z)\i(@i(x—l—y)—&—@i(aﬁ— y) — 20,(x <EZ>\ —i—Z)\zp@z,yxt

=1

Noticing that also

Z Xi(Oi(x +y) +Oi(w — y) — 20i(x)) <4C D N < 4Ck,

i=j+1 1=7+1
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we infer that

Oz +y) +O(zx —y) — 20(z) < 5(40 +y Ai) +3" Nde, (3 ).

=1 i=1

Since € > 0 is arbitrary, the first statement follows.
(ii) Let tp > 0 and C' < oo be such that pe, y(z;t) < Cw(t) for every t € (0, o)
and 7 € N. By (i),

P@ywt Z}\p@“yxt

where the series on the right converges umformly on (0,tp) since its terms are ma-
jorized by C\;. Hence we may exchange limit and summation, and so infer the state-
ment.

(iii) Let tp > 0 and C' < oo be such that |0, (x + y) — O;(x)| < C||y|| for every
llyl] < to and i € N. For each ¢ we find an upper Fréchet derivative 2} € X* at x.
Then ||z}|| < C, and so the series >_;—, A\;x; defines an element 2* € X*. Thus

Oz +y) — O(x) —2* < A su Oi(z + 2) — Oi(x) — 77 (2)
t Z Iz ||Et t

)
=1

where the series on the right converges uniformly on (0, ¢y) since its terms are ma-
jorized by 2C'\;. By exchanging limit and summation, the sum on the right has limit
zero as ¢ "\, 0, and consequently O is upper Fréchet differentiable at x. O

In the next proposition we show that, in separable spaces and under suitable uniform
continuity assumptions, smoothness in direction of a general family of subspaces is
reducible to smoothness in direction of its countable subfamily.

Observation 8.1.10. Let © be uniformly continuous on B(xg,r). Then the function
(x,t) — pe,y(x;t) is uniformly continuous on the set

{(z,t) |t >0, ||z —xol +t < r}.

Proof. Givene > 0, find § > 0 such that [©(y) — O(x)| < £e forall z,y € B(xo,r)
and |ly — x| < 4.

Suppose that ¢, s > 0, ||z —xo||+t < 7, ||z—x0]|+s < r,and ||z —z||+ |t —s| < d.
Find Y € Y such that

_ g
pe.y(z,8) < pe.y(z ) + £

It follows that for each u € Y with ||u|| < ¢ we may find v € Y with ||v|| < s such that
|lu—w]|| < |t — s|. Then all points « + u and z & v belong to B(zg, r), and we estimate

O(x 4+ u) + O(z — u) — 260(x)
2e

S@(z+v)+§+@(z—v)+§—2®(z)+€

4e _
< pe,y(z,s)+ 5 < pey(z;s) +e.
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Hence po vy (z;t) < pe,y(z;s) + €, implying that pe y(z;t) < pe.y(z;s) + e. Ex-
changing (x,t) and (z, s) completes the argument. O

Proposition 8.1.11. Let X be a separable Banach space. Suppose that ©: X — R is
uniformly continuous on bounded sets and Y is a nonempty family of subspaces of X.
Then there is a countable subfamily Z C Y such that pe z(z;t) = pe y(z;t) for
everyx € X andt > 0.

Proof. Notice first that pg_z(x;t) > pe,y(x;t) holds for any Z C ). So it suffices
only to prove the opposite inequality.

Let (x;,t;,7;) € X x (0,00) x (0,00), where ¢ € N, form a dense subset of
X % (0,00) x (0, 00). For each ¢ we choose a subspace Y; € Y such that

pe.y, (i ti) < pe,y(xi;ti) + ;.

We show that Z = {Y; | ¢ € N} has the required property. To this aim suppose that
x € X and t > 0 and find a sequence (i) such that x;, — x, ¢;, \, t, and r;, — 0.
Denote r = t;, + supyey ||zi, — ||. Let ¢ > 0. Since © is uniformly continuous
on B(z,r) we find 6 > 0 such that |O(y) — ©(z)| < € whenever y,z € B(z,r) and
lly — z|| < 4. Using Observation 8.1.10 we may diminish ¢ if necessary to achieve that

Po.y(y;T) — po.y(z, )| <e

whenever ||y — z|| + |7 — s| < dand [|ly — x| + |7] <7, ||z — 2| + |s] <.
Taking now k so large that r;, < e and ||a;, — || +|¢;, —t| < J, we have for every
y €Y llyll < ¢,

Oz +y)+0(x —y) —20(x) < O(zi, +y) +O(zi, —y) —20(x;,) + 4e
< poy;, (wiyity) +4e
< poy(wi;iti,) +4e + 1y,
< pe,y(z;t) + be.
Hence pe z(z;t) < pe,y(z;t) + be, and the arbitrariness of ¢ > 0 shows that
po,z(x;t) < poy(x;t). 0

Generalizing the qualitative part of Proposition 4.2.7, we now show that even ex-
istence of an asymptotically smooth “bump” function implies Asplundness. We go a
bit farther: instead of requiring smoothness with respect to the family of subspaces Y
for which X /Y is finite dimensional, we require it only for the much larger family of
those Y for which (X/Y")* is separable.

Proposition 8.1.12. Suppose that X is a separable Banach space for which one can
find a family Y of subspaces of X, a lower semicontinuous function ©: X — R, and
a nonempty bounded set G C X such that

e —00 < infyeq O(x) < infrgq O(z);

e X/Y has separable dual for each’Y € Y; and
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o poy(x;t) =o(t) ast \, 0 forevery x € G.
Then X is an Asplund space.

Proof. Letinf,cq ©(r) < a < b <inf,¢q O(z). We assume that pe y(z;t) = o(t)
as t \, 0 for every z € X if necessary we achieve this by replacing © by min{b, ©}.
We may also assume that every finite codimensional subspace Z of any Y € ) belongs
to V: indeed, for each such Z the dual of X/Z is separable and pg y becomes smaller
when one adds subspaces to ).

Assume that X is not Asplund. Then by Theorem 3.2.3 we may assume that X
is equipped with a norm || - || such that, for every z € X, every Y € Y with X/Y
Asplund (i.e., (X/Y)* separable), and every r > 0, there is y € Y with ||y|| < r and
|z + y| — [|=]| > 4. In this new norm the modulus of smoothness of © at the point
(z,t) is dominated by the value of the original modulus at the point (z, Kt) for some
constant /. So our assumptions hold also with this new norm.

Let 79 > 0 be such that G C B(0,7g). The rest of the proof will be a standard
application of a perturbational variational principle on the space M = B(0,r() to the
function

f(x) = O(z) —nll=ll/ro,
where n = %(b — a). For definiteness, we will show it using Corollary 7.2.4, although
in this case the finer points of this corollary are not needed and so the reader may find
other variants of the principle easier to use. We let Fj(x,y) = 277 4[|z — y||/ro,
r; =27rg,e; = 27975nr; /ro, and choose zy € M such that

fzo) <eo+ $1é1£[ fx).

It follows from Corollary 7.2.4 that there are x; € M, j > 1, such that the function
h(z) = f(z)+ Y Fj(x;,x)
=0

attains minimum at some point z € M. Then z € B(0,7g) since h(z) — f(z) is
bounded by 7, and so points y on the boundary of B(0, 7o) satisfy
h(y) >b— inf > inf > inf h(x) > inf h(x).
(y) 2b—n>n+ inf O(z) 2+ inf f(z) > inf h(z) > inf h(z)

For ¢ := n/ro find 7 > 0 such that pe y(2;t) < iet for every 0 < ¢t < 7.
Assured by the previous argument that ||z|| < r¢, we diminish  to achieve also that
r <ro— ||z]|. Let Y € ) be such that
er
4

whenever w € Y with ||w|| < r. Find 2* € X* with ||2*|| = 1 and 2*(2) = ||2||
and use that Y N Ker(z*) € Y to choose y € Y N Ker(z*) such that ||y| < r and
Iz +yll = llll > 5. Since ||z — yl| = [|2]] > z*(~y) =0,

Oz +w) +0(z —w) —20(2) < (8.1)

Er
—ellz +yll —ellz =yl + 2elz] < == (8.2)
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The difference (h — f) is Lipschitz with constant at most e. Thus

Er

(h=H+y)+(h=f)z—y) = 2(h = f)(z) < (8.3)

Adding the estimate (8.1) with w = y to the estimates (8.2) and (8.3), we infer that

h(z+y)+h(z—y)—2h(z)<%—%+%:o,

contradicting the fact that £ attains its minimum at z. O

8.2 SMOOTH BUMPS WITH CONTROLLED MODULUS

The key assumption that we will make on a Banach space X to obtain strong Fréchet
differentiability results is the existence of a function ©®: X — R smooth in the di-
rection of a suitable family ) of subspaces of X and with modulus controlled by some
function w. As usual, we can state this assumption equivalently in several forms, some
formally weaker and others stronger. The goal of the next proposition is to show equiv-
alence of these forms, which will allow us to pick in Definition 8.2.3 the weakest one
as our key notion.

We will consider smoothness in the direction of a family ) of subspaces of the
given Banach space X. As before, we will always assume that ) is nonempty and
directed downward. The control of smoothness will be established with the help of a
function w: (0,00) — (0, 00), which we will always assume to be increasing and
with w(t) — 0as ¢t \, 0. We will in fact need this control only with functions w = w,
defined in Section 9.3, in which case (as in the case of all w satisfying the doubling
condition) we may simplify the conditions of the following proposition, and similar
conditions later, by letting ¢ = 1 instead of saying “for every ¢ > 0.”

Proposition 8.2.1. Suppose that for the given function w and family Y of subspaces of
X we can find a nonempty bounded open set G C X and a function ©g: X — R
such that

(@) —oo < infex Op(x) < inf,gq Op(x);

(b) Oq is lower semicontinuous on G;

(©) sup,cq po,,y(x;t) = O(w(ct)) ast \, 0 for every ¢ > 0;

d) po,.y(z;t) = o(w(ct)) ast \, 0 forevery x € G and ¢ > 0.
Then there is a function © : X — R such that

(A) © is bounded, ©(0) = 0 and inf| ;s O(x) > 0 for every s > 0;
(B) O is lower semicontinuous on X ;

(C) forevery c > 0, po,y(z;t) is bounded by a constant multiple of w(ct);
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(D) po,y(z;t) = o(w(ct)) ast \, 0 for every x € X and ¢ > 0.

If, in addition, ©q is on G continuous, uniformly continuous, Lipschitz, or Lipschitz
and upper Fréchet smooth, then © has the same property on X.

Proof. First notice that inf,c x ©p(x) = inf,cq ©(x) and choose a number x such
that inf,c x ©g(z) < k < infy¢ Og(z). Denote

a:= 1g§( ©o(z) and Q(z) := min{k, Oy(x)} — a.

Also choose any 0 < [ " o0, let 7 = k — a, and find r > 0 such that G C B(0,r).
Observe that inf,cx Q(z) = 0, Q(z) < 7 for all z € X, and that Q satisfies con-
ditions (b)—(d) even with G replaced by X. (For the latter two see Lemma 8.1.7.) As
for (c), we actually get a little bit more: since Q is bounded, pg. y is also bounded,
and it follows that for every ¢ > 0, po y(z;t)/w(ct) is bounded. Hence there are
constants C'; such that

po.y(z;t) < Ciuw(t/B7)
for every x € X and t > 0. Finally, we choose

1
0l<o; < —m .
1_2]+Cj+ﬂj

To define ©, we will use the perturbation game described in Section 7.2 with the
following setup: M = X, f = 0,0 = 7. Wealso let ry, = 2r/fj, and e, = a7
for k > 1, so these choices of player (3) have been already determined.

It remains to describe the choice of z; and Fj. Recall that in the kth move,
player (5) is given x> 0 and hi(z) = 3 o<, F(z). To make the choice, ()
finds x; such that

hi(a) < %’“ + inf i (o),

chooses z; € X such that Q(z;,) < % min{ny, 7} (so necessarily ||z;| < r), and
defines

Fk(m) = akQ(ﬁk(CE — ack) + Zk>.
If |x — x| > 7 then ||Br(x — xk) + zkl| > Bk — r = r, which implies that
Fy.(z) > ai7/2 > €. Since also

Nk . Q. .
Ik _r <
hi(zk) + Fr(zg) < 5 —l—zlen)f( hi(x) + 5 min{ng, 7} < nr + mleng( hi(z),

the move of (3) complies with the rules of the perturbation game. Hence («), playing
according to the strategy from Theorem 7.2.1, achieves, by Corollary 7.2.3, that the
sequence () converges to some Z, € X and the function

W) =3 Fy(a)

j=0
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satisfies h(zoo) < inf{h(x) | s < ||z — x|} for every s > 0. Consequently, the
function

O(z) := h(Teo + ) — h(Tx0)

satisfies (A).
To prove the remaining statements, we denote Q;(z) = Q(8;(x —x;)+z2;). Using
Observation 8.1.6 (i) we infer that

po; y(@it) = poy(Bj(z — xj) + 253 B;t) < Ciw(t/B;).

The functions Q; are non-negative and bounded from above by 7, so we may apply
Lemma 8.1.9 (i) to see that for all ¢ > 0,

o

P@yxt Z PQJ,yiUt)

The series on the right converges uniformly since its terms are majorized by «;C; for
all j such that 1/3; < c. This implies (D), and recalling that each pg, y(z;t)/w(ct) is
a bounded function, it implies (C) as well.

It remains to consider the additional properties. First observe that each function Q;
has the corresponding property on X: this is obvious for all properties except upper
Fréchet smoothness, which follows from Lemma 8.1.7 (ii). Since Z;io aj < oo, the
series Z;’;O F}; defining h converges uniformly, and so all continuity properties are
preserved. If © is Lipschitz on G, the function Q is Lipschitz on X and

ZLip( Z a;3; Lip(Q) < oo.
=0 j=0

Hence O is Lipschitz. If ©g is Lipschitz and everywhere upper Fréchet smooth, we
apply Lemma 8.1.9 (iii) to the functions Q; which yields that © is also everywhere
upper Fréchet smooth. O

Remark 8.2.2. In case we need to preserve other properties of ©¢ than those listed in
Proposition 8.2.1, it may be helpful to notice that we have in fact proved more. For
any 0 < (B /" oo there are ay > 0 such that whenever oy, > 0, 21?;1 apar < 00
and inf,c x Op(z) < k < inf,¢g Op(x), the required function © may be found of the
form

(o)
O(x) = oz—|—Zozj min{ O (Bk(z — 1)), K}, (8.4)
k=0
where o € R and z; € X form a convergent sequence. For example, based on the pre-

ceding proof, we can choose a, = max{C}, O } and replace xj by 2y — Too + 21/ Bk

Recall that by our agreement the function w: (0, 00) — (0, 00) is increasing with
limy o w(t) = 0.
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Definition 8.2.3. We shall say that X admits a bump smooth in the direction of a family
of subspaces Y with modulus controlled by w if there is a function ©p: X — R
satisfying the assumptions (a)—(d) of Proposition 8.2.1 with some nonempty bounded
open set G.

We will also use the term “bump function smooth in the direction of a family of
subspaces ) with modulus controlled by w” to describe any function O satisfying the
conditions of (a)—(d) of Proposition 8.2.1 for some nonempty bounded open set G. The
main advantage of this is that natural functions such as ||z||? on a Hilbert space become
“smooth bumps” without the need for simple but artificial modifications.

To compare our usage of the term “bump” with others, recall that it is often used
for (nonzero) functions with bounded support. We could use this concept, since such a
function may be obtained from the function © in (8.4) by subtracting a constant. Some
people also define bumps as non-negative; if we wanted to adopt this we would have to
take C'—© and so change the notions of smoothness (which, as we have already pointed
out, is really “upper symmetric smoothness”) and upper differentiability from upper to
lower. But we find both these concepts too limiting, and moreover, for the “best”
bumps that we will use in our arguments, all conditions (A) — (D) of Proposition 8.2.1
(including that ©(0) = 0 is the minimum) are rather useful.

Since we will use the existence of “bumps” not on X but on L(R", X), we record
the following easy observation that allows the transfer.

Observation 8.2.4. If X admits a bump smooth in the direction of a family of subspaces
Y of X with modulus controlled by w, then so does L(R™, X'). Moreover, each of the
properties listed in the additional statement of Proposition 8.2.1 is preserved.

Proof. Let ©x: X — R be a function satisfying the statements (A) — (D) of Propo-
sition 8.2.1. We define for T' € L(R", X)

O(T) = > Ox(Te;).

Clearly, © is lower semicontinuous. Since
inf{O(T) | |T|| > s} > inf{Ox(z) | ||z]| > s/v/n} >0,

the statement (A) is obvious, and in view of Lemma 8.1.8 (i) and Observation 8.1.6 (ii),
so are (C) and (D). The additional properties are clearly preserved except possibly
the upper Fréchet smooth part, which follows from Lemma 8.1.8 (ii) and Observa-
tion 8.1.6 (iii). O

Before coming to construction of smooth bumps in particular situations, we state
a simple consequence of Proposition 8.2.1 and Lemma 8.1.9. It spells out the prop-
erties of the “best” bumps we will actually use, and is given here partly to enable an
immediate reference and partly because the readers wishing to attempt to generalize
our results may find it useful to see the minimal set of requirements that we need to
prove our results. (Readers who wish to consider the statement of Lemma 8.2.5 as an
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assumption may further weaken this assumption by requiring the sequence (xy) to be
convergent.)

Lemma 8.2.5. If X admits a bump smooth in the direction of a family of subspaces
Y of X with modulus controlled by w, it also admits a lower semicontinuous function
©: X — [0, 1] such that inf|,~s ©(x) > 0= O(0) for every s > 0, and for every
convergent series Z;O:O A of positive numbers and every sequence (xy) C X, the
function

CIOEDPPCICEEN
k=0
satisfies for every x € X,

P y(x;t) = o(w(t)) ast \, 0.

If, in addition, the original bump is on the set G associated with it continuous, uni-
formly continuous, Lipschitz, or Lipschitz and upper Fréchet smooth, then © may be
required to have the same property on X.

Proof. We find the function © with properties (A)—(D) of Proposition 8.2.1 and mul-
tiply it by a suitable strictly positive constant to achieve that © < 1. By Observa-
tion 8.1.6 (i) and (C), there is C' < oo such that the functions O (z) := O(x — xy)
satisfy

sup pe,,y(x;t) = sup pe,y(x;t) < Cw(t).
rzeX zeX

Hence the conclusion follows from (D) and Lemma 8.1.9 (ii).
The additional statement is obvious except possibly for the upper Fréchet smooth
part, which is immediate from Lemma 8.1.9 (iii). O

The simplest examples of spaces admitting bumps smooth in our sense are for
Y = {X} and wy(t) = t. If X admits a Fréchet smooth norm, it admits a locally
Lipschitz, upper Fréchet differentiable bump smooth in the direction of the family )
with modulus controlled by w, namely, ©(z) = ||z||*>. A more interesting exam-
ple is provided by a Hilbert space, still with J = {X} with modulus controlled by
wa(t) = t*log(1/t). (The requested bump is again ©(x) = |/z||?.) This fact is
behind our result that two real-valued Lipschitz functions on a Hilbert space have a
common point of Fréchet differentiability. Notice that the additional logarithmic term
(or a similar term) is necessary: the Hilbert space does not admit a bump smooth in
the direction of ) with modulus controlled by ¢2. To see this, we may assume that
the space in question is R. If ©: R — R is a lower semicontinuous function with
O(0) + € < inf}y 51 ©(t), there is a point s at which ¢ — ©(t) — t? attains a local
minimum. Then

i inf O(s+1t) +0O(s—t) —20(s)
t—0 t2

> 2e,

showing that © cannot satisfy 8.2.1 (d). Since any Banach space has a subspace linearly
isomorphic to R, this argument shows that no Banach space X admits a bump smooth
in the direction of {X } with modulus controlled by ¢2.
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As is our custom, when ) is the family of finite codimensional subspaces of X,
we use the term “asymptotically smooth” instead of “smooth in the direction of ).”
Classical examples of spaces having this property are provided by ¢” spaces with
O(z) = ||z||P. Example 8.1.3 shows that such © is a bump asymptotically smooth
with modulus controlled by any w that satisfies lim;_,o w(t)/t? = oo. We now show
that a remark similar to the one made for Hilbert spaces applies: #¥ does not admit a
bump asymptotically smooth with the control ¢P. It is therefore again important that
differentiability results that we will be proving in the following chapters use moduli
that have an additional logarithmic term.

Observation 8.2.6. Suppose ) is a downward directed family of infinite dimensional
subspaces of (P, and ©: (P — R is a lower bounded, lower semicontinuous function
such that pe y(z,t) = o(t?) for every x € P. Then inf,cp\ p O(7) = inf,ecpr O()
for every bounded subset B of (P.

Proof. Suppose this is false and modify © to achieve ©(0) = 0 < 1 = inf),;>1 O(z).
Let e,A; > 0 be such that ¢ + 3>°7°( N; < Land 3372 )\; < g5e. We apply the
variational principle from Corollary 7.2.4 with F;(z,y) = A;||x — y||? to the function

f(z) = ©(z) —el|l=|”,
and we infer there are z; € B(0, 1) such that the function
o0
hix) = O(z) — ellz|” + > Ajllz — 17
7=0
attains its minimum at some z € B(0,1). Notice that necessarily ||z|| < 1, since for
[zl = 1, h(z) > 1 —e > 3772 A; > h(0). By assumption, there are an infinite

dimensional subspace Y of ¢ and 0 < t < %(1 — ||z]|) such that

Oz+y)+0(z—y) —20(z) < et

=n-+1
find m € N such that every y € ¢? with ||y|| = ¢ and with the first m coordinates zero

satisfies

forally € Y, [ly| < t. Letnow n € N be such that 2771 372 | \; < jet?, and

P
Iz +yl|? > lIz]|” + 0l and ||z — z; + yl|P < ||z — ;||P + 2tP fori < mn.

Since Y is infinite dimensional, there is y € Y with ||y|| = ¢ and the first m coordinates
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zero. Then z &+ y € B(0, 1) and so a contradiction follows from

ctP

5 Oz +y) +6(z —y) —20(2)

2
=Nz +y) +h(z —y) = 2h(z) +e(llz +yl” + Iz = y[” = 2[|=[|")

oo
= Nz +y =l + |z =y — a5 |P = 2|1z — a5 |7)
j=0

- = etP
thp—4z>\jtp—2p+1 Z )\]>7 O
7=0 Jj=n-+1

We now show that further examples of spaces admitting bumps smooth in our sense
are provided by spaces with px (t) = o(w(t)). We do this together with the discus-
sion of the standard situation in which the bump functions are continuous and convex.
We show that, similarly to the well-known case of ordinary smoothness, for asymp-
totic smoothness existence of such bumps is equivalent to the possibility of renorm-
ing the space such that .| (x;t) has properties (c) and (d) of Proposition 8.2.1 on
the unit sphere. In particular, the possibility of renorming the space such that its
modulus of asymptotic uniform smoothness introduced in Definition 4.2.2 satisfies
px (t) = o(w(ct)) for every ¢ > 0 is equivalent to the existence of a continuous convex
bump O with the O in (c¢) replaced by o.

Proposition 8.2.7. Let X be a Banach space and let ) be a downward directed family
of subspaces of X such that every finite codimensional subspace of an element of Y
contains an element of ). Suppose further that to > 0, and that w: (0,t9) — (0, 00)
is an increasing function such that for every ¢ > 0,

sup pj.,y(x;t) = Ow(ct)), t \, 0.

llzll=1

Then there is an increasing convex C function ¢: [0,00) — [0,00) such that the
Sunction O(z) = ¢(||x||) satisfies, for every ¢, R > 0,

sup  pe,y(;t) = O(w(et)), £\, 0.
z€B(0,R)

Moreover, for any given increasing function @: (0,00) — (0, 00) we can also require
that o(t) < tp(t).

Proof. We may assume that w is defined on (0, 00), and that for every ¢ > 0 there is
n(c) > 0 such that
plI-,y (3 t) < nlc)w(ct) (8.5)

for all ||z|] = 1 and ¢ > 0. We achieve this, upon observing that the left side is at
most 2¢, by keeping the original w on (0, %to] and extending it to an increasing function
such that w(t) = 2 for large t. Since w is increasing, we may modify 7, if necessary,
to achieve that it is decreasing on (0, c0).
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Let ¢: [0,00) — [0, 00) be a continuous increasing function such that

CUS2
9(s) < min{1,s, n(si/S)’ (5/4)’5“)}’ s>0.

We show that
t
t) = d
o0 = [ vs)ds

has all the desired properties. From the choice of ) it is obvious that ¢ is increasing,
convex, C'!, and that ¢’(0) = 0. The additional statement is obvious as well. Hence to
finish the proof, it suffices to show that for every ¢ > 0, x € X, and 0 < ¢ < c there is
Y € YV such that

Oz +y) = O(x) < (1+1(c*/2)) (1 + [l[l)w(ct)

foreveryy €Y, |ly|| < t.
To show this inequality, we start by distinguishing two cases depending on how
large ||z|| is. If ||z|| < t, then for any y € X with ||y|| < ¢,

Oz +y) —O(z) <Oz +y) < p(2t) < 2th(2t) < w(t?) < w(ct).

We will therefore suppose from now on that ||z|| > ¢. If y € X and ||y|| < w(ct),
we use that ¢ is Lipschitz with constant one to infer that

Oz +y) —6(x) < |yl < w(ct).

For the remaining case, let & = z/||z|| and find a functional z* € X* such that that
||lz*|| = *(£) = 1. Let M C [w(ct), t] be a finite set such that for every 7 € [w(ct), t]
there is s € M such that s < 7 < s. By (8.5) with ¢ replaced by s/||z|| and ¢ by
c||z]|/2, there is Y € ), which we may assume to be contained in the kernel of z*,
such that

Py (@5 8/ llzll) < n(ellll/2) wles/2) (8.6)
forevery s € M. Letnow y € Y, ||y|| > w(ct). We use that ||y|| € [w(ct),?] to find
s € M such that 1s < ||y|| < s. Then, denoting § := y/||z|| , we infer from (8.6) that

0=2a"(y) < llz+yll — [l

= [lzll(lZ + gl — 1)

< 2l pyyy (25 8/

< llzlln(cllz]l/2) wles/2) < [zl n(cllz]|/2) wict).

Since ¢ = ¢’ is increasing, we infer that

Oz +y) = O(z) < ¢(lz+yl) Iz +yll - ll=[)
< (2|2} [zl (cllzll/2) wet).
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So we just have to establish that (2s) n(cs/2) < 1 + n(c?/2) for every s > 0. But
this can be shown as follows: If s > ¢, then

¥(2s) n(cs/2) < nles/2) < n(c?/2).
If s < ¢, then

1
P(2s)n(cs/2) < ————=n(cs/2) < 1. O
(25)n(cs/2) T522) (cs/2)
Corollary 8.2.8. Let X, Y, and w be as in Proposition 8.2.7 and consider the following
Sfour properties of a function ©: X — Ronaset S C X.

e Foreveryc >0, sup,cg po,y(z;t) = O(w(ct)) ast \, 0.

o Forevery ¢ > 0, sup,cg po,y(z;t) = o(w(ct)) ast \, 0.

o Foreveryc> 0andx € S, po y(x;t) = o(w(ct)) ast ™\, 0.
e Atevery x € S, the function © is Fréchet differentiable.

If the norm has some or all of these properties with S being the unit sphere, there
is a continuous convex function © on X having the same properties for every bounded
set S and satisfying lim||, || ©(x) = oo.

Conversely, if there is a continuous convex function © on X satisfying

O(z) = 0
llzl|—o00
and having some or all the above properties for every bounded set S (or just for every

set S of the form {x | ©(x) < C}), then the space X admits an equivalent norm that
has the same properties with S being the unit sphere.

Proof. Assume for a moment that a function ¢: [0,00) — [0,00) is increasing,
C*, convex, Lip(p) < 1, ¢'(0) = 0, and p(t) = o(w(t?)) as t \, 0. We define
O(x) = ¢(||z||) and observe the following two facts.

Fact 1. © is Fréchet smooth provided || - || is Fréchet smooth.
Indeed, at « # 0 it is obvious, and for = = 0 it follows from ¢’(0) = 0.

Fact 2. If the norm has the penultimate property for S being the unit sphere, then
foreveryx € X andc >0

po,y(z;t) = o(w(ct)), t \, 0.

Again we distinguish two cases. If z = 0, the statement follows from ((t) = o(w(t?)),
since this is o(w(ct)) for every ¢ > 0. If z # 0, put & = z/||x|| and consider Y € Y
which is a subset of the kernel of a norming functional for Z. Since ¢ is 1-Lipschitz we
have o([|z £ yl) — ¢(l[z]]) < [l= + y[| — [|=[| for y € Y, and so for [jy| < ¢,

Oz +y) +O(z —y) — 20(x) = p(lz + yll) + ¢(llz — yl) — 2¢([|z|)
<z +yll + llz — yl| — 2[|=]]
<zl py.j,v (&, t/]]z]]).
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Hence po,y(z,t) < |l2ll 3.y (@, ¢/|l2]]), proving Fact 2.
If the norm has one or both of the last two properties, the above facts imply that
there is © having the same properties. It also follows that if the norm satisfies

sup pj.,y(x;t) = O(w(ct)), t \, 0,

llzll=1

for every ¢ > 0, then we can apply Proposition 8.2.7 with, for example, $(t) = w(t?)
to get the function © with the same properties. Moreover, this © will also share any
combination of the last two properties that the norm may have.

If the norm has the second property, we first observe that there is an increasing
function &: (0, 00) — (0, co) such that for every ¢ > 0,

\|Sl\|1£1 po.y(x;t) = O(@(ct)) and W(t) = o(w(t)) as t \, 0.

The function © obtained from Proposition 8.2.7 used with @ (and the same ¢ as before)
will then have the second property as well. If, in addition, the norm is Fréchet smooth,
© will be Fréchet smooth. Since the second property implies the first and the third, this
covers all cases.

To prove the converse, we replace ©(x) by O(x) + ©(—x) and add a suitable
constant to achieve that © is even and ©(x) > ©(0) = 0. Let || - || be the Minkowski
functional of {x € X | ©(x) < 1}. Notice that, by convexity, ||z|| < ©(z) whenever
O(z) > 1. Hence, given any x with ||z|| = 1 = O(x) we pick * € 90(x) and
conclude that for z € Ker z*,

O(r+z)>0(x)La"(z) > 1.
Hence
|l + 2| + ||l — z]| = 2||z|| < ©O(z + 2) + O(x — z) — 20(x).

This implies that || - || is Fréchet smooth if © is Fréchet smooth. By considering for
every Y € YaZ € Ysuchthat Z C Y N Kerz*, the remaining parts of the statement
follow as well. O

The following example is an immediate consequence of Corollary 8.2.8. It is
pointed out because it covers the situation that occurs in classical spaces.

Example 8.2.9. If the modulus of asymptotic uniform smoothness of the space X
satisfies px (t) = o(w(ct)) as ¢t \, 0, for all ¢ > 0, then X admits a convex Lipschitz
bump which is asymptotically smooth with modulus controlled by w(t). If the norm
of X is, in addition, Fréchet smooth, X admits a Lipschitz, upper Fréchet differentiable
bump which is asymptotically smooth with modulus controlled by w().

It is, of course, clear that not all spaces admitting a convex Lipschitz bump asymp-
totically smooth with modulus controlled by, say, wy(t) = t are described by this
example. Consider any space with separable dual that does not admit an equivalent
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asymptotically smooth norm. It is, however, not clear to us to what extent or whether
at all, separable spaces with (possibly nonconvex) bumps smooth with controlled mod-
ulus differ from spaces admitting convex bumps with the same control of the modulus.

We now recall that another notion of “smoothness,” existence of an asymptoti-
cally ¢y sequence of finite codimensional subspaces, has been successfully used in [28]
to show Fréchet differentiability of Lipschitz functions I'-almost everywhere. We show
that spaces satisfying this property have for each strictly positive w an equivalent norm
such that px (t) = o(w(t)). In fact, we show a similar result for any asymptotically ¢y
sequence of subspaces of X. This will allow us to give in Section 10.6 a new, more
general approach to the results of [28].

Definition 8.2.10. A nonempty downward directed family ) of subspaces of a Banach
space X is said to be asymptotically c if there is a constant C' such that for every
neN

(A1 €Y) (Vyr eYr)--- (I, €Y) (Yyn € V)

8.7
[y + -+ ynll < Cmax{lyal], .. ., lynll}-

The following statement shows that in the situation from this definition we can
construct arbitrarily smooth bump functions. Notice that the condition imposed on w
is at infinity, and so has nothing to do with the notion of smoothness: we may redefine
any strictly positive w on an interval away from zero to satisfy it.

Proposition 8.2.11. Let ) be an asymptotically cq family of subspaces of X and let
w: (0,00) — (0, 00) be increasing and such that lim;_, o, w(t)/t = cc. Then there is
a convex function ©: X — R with Lip(0) < 1 such that ||z|| < O(z) < ||z|| + K,
where K is a suitable constant, and for everyt > 0 there is Y € Y such that

pe.y (;t) <w(t)
foreveryx € X.

Proof. Let C' be the constant from Definition 8.2.10 and use the limit assumption on w
to find M > 0 such that w(t) > 4(Ct 4 1) for ¢t > M. Also choose M,, > 0 such that
w(t) > 4nt for t > M,,. Extend w to [0, c0) by defining w(0) = 0 and denote

1 n
- (i

Clearly, @0(1‘0) = ||1’0|| and @n(Io,Z‘l,...,SCn_l,O) = ®n—1(IO;---amn—1) for

n
en(xﬂ?xla cee ,.’ﬂn) = HZ 73
=0

all n. Hence, letting s = max{||z1],..., ||z.|}, we see
On(zo, 21, .., xn) < ||lzo|| + ns — iw(s),
which shows that ©,,(xg, 1, ..., 2,) < ||xo|| + nM,,.
Define recursively form =n —1,n—2,...,0,
O, (x0,x1,. .., &) = Inf sup On(zo, 1, .., Tm,Y)-

YeY yey
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Using the backward induction over m = n,n — 1,...,0 one can verify that
On (0, Tm) = Op(zo, ..y Ti).
It follows that ©,,(xg) > ©,,(z¢) whenever n > m and, in particular,
On(x0) = Oo(xo) = [[zol|-

The infimum over Y € ) defining ©,,(z¢, 21, . . ., Zy,) is actually a limit along ),
since sup, ¢y O, (20, X1, - .., Tm,y) decreases as Y becomes smaller and ) is directed
downward. It follows that in the first variable x = 1z, the functions ©,,(z, 1, ..., )
are convex and Lipschitz with constant one.

Since ©,,(x) is increasing in n we may define the (at this stage possibly infinite)
function

O(z) = lim ©,(z) = sup O, (z).

n—0oo neN

Then clearly ©(x) > ||z||, and, once we show that © is finite, we will also know that it
is convex and Lipschitz with constant one.

To get further information about ©, we write the data contained in (8.7) more for-
mally: we denote the spaces occurring there (for the given n)

Y Y5 (yn), Yt (Y, y2)s -0 Yl (s - Ynm)
Since ) is directed downward, we may assume that
YO Y (y1) D DY (Y- 5 yn)-
Moreover, we may also assume that forallm >n > k > 1,
Yy, ye—1) DY (Y1, oo s Yk—1)-

Thus the subspaces are nested in the way indicated here:

Y? D Y7 ()
U
YP D Yi() DO Yi(yiy2)

A sequence (y1, .. ., y;) will be called n-admissible if j < n and
yi € Y (y1,...,vyi—1) foreveryi=1,...,j.

In these formulas we admit an empty sequence; for example, if ¢ = 1, we will require
that y; € Y. We observe that if the sequence (z1, ..., x,) is n-admissible and such
that ©,,(zo, 1, ...,2Tn) > ||zo]| — 1, then

< ||zo|| + CM. (8.8)

n
max{|[z1], ..., |za||} < M and HZm
i=0
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Indeed, using that ) is asymptotically ¢y we calculate

lzol| = 1 < ©pn(zo, 21, .-, 2Tn)
1 n
< lloll + Cmax{llzal,. .., lzall} = 3 > wlllz)
i=1
< llzoll + Cmax{[l1l,. .., lonll} = 7 wmax{llzall,.. .. [lzall}),
which gives w(max{||z1||, ..., [|zn]|}) < 4(Cmax{||z1],...,]||zn]}+ 1), and hence
max{||z1],. .., ||zn]|} < M. Using again that ) is asymptotically ¢y and the already

proved first inequality we obtain the second one.
To find an upper bound on O(z), suppose that

Oz) > ¢ > |||

and find n such that ©,,(z) > c. By definition of ©,,(z), there is y; € Y7* such
that ©,,(z,y1) > c. Continuing recursively, we find points y; € Y (y1,...,%i—1),
1 < i < n, such that ©,(x,y1,y2,-..,y;) > c for each i. Since the sequence
(Y1, ---,Yn) is n-admissible, (8.8) implies that ¢ < ||z| + CM. Recalling that the
number ¢ was subject only to the condition ©(z) > ¢ > ||z||, we infer that

O(z) < |jz|| + CM.

It remains to estimate the modulus of smoothness of ©. Let x € X and ¢t > 0.
Denote )
w(t
= 1 17 —_— }
c mm{ 4(C +2)

and choose n € N such that CM + ¢ < (n — 1)e/4. There is a subspace Y € ),
Y C Y{" such that

sup O, (z,y) < O,(z) + . (8.9)
yey

We are going to show that ©(z + y) < ©(x) + $w(t) whenever y € Y and ||y[| < ¢.
Fix y € Y with ||y|| < t. Because ©(x + y) is a limit of increasing sequence
O, (x + ), there is m > n such that

Om(z+y)>0@+y) —e.
We will recursively define points 2z, € X, k= 1,...,m such that
1) Onlz+y,21,...,25) > O(x+y) —&;

(ii) for every choice 1 < iy < --- < i; < k, the sequence (z;,,...,%;) is
m-admissible;

(iii) forevery 1 < j < n—2and 1 < 43 < --- < 3; < k, the sequence
(Y, ziy» - - -, zi,;) is n-admissible and ©,,(z,y, zi, , .. ., z;,) < O(x) + €.
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To start the recursion, recall ©,,(z,y) < O,(x) + ¢ < O(x) + ¢ by (8.9). Hence
there is Z € Y such that

sup O, (z,y,2) < O(x) +&.
zeZ

Choose z; € Z N Y3 (y) NY{™ such that
@nL(I +, Zl) > @(I + y) - &

So (i) holds. This choice also guarantees that (z;) is m-admissible, and hence the
validity of (ii). Since we know that y € Y7" and that (y) is n-admissible we see from
z1 € Y3 (y) that (y, z1) is n-admissible. The inequality

®7L($,y721) < @(ZL’) +e€

follows from the choice of Z.
Suppose now that the points 21, . . ., z;—1 have been already defined. Since

®n(xayazi1ﬂ"'azij) < @(1’) +e

forany 1 < j < n —2and any sequence 1 < i; < --- < i; < k — 1, there are
subspaces Z(z;, , ..., z;,;) € ) such that
sup O, (2, y, 21,y 2k-1,2) < O(z) + & (8.10)

2€Z(ziy ,‘..,zij)

Let Z € ) be contained in all such Z(z;,, ..., 2;) as well asin all Y™ (2;,,..., 2i;) ,
1<4; <---<i; <k—1. Since Z € ), the inequality

Om(r+y,21,..-,26-1) >O(x+y)—¢

implies that we can find z; € Z such that (i) holds. Since Z is contained in all sub-
spaces ij(zil, ..+, 2i;) we get the requirement from (ii). The condition

ij(zil,...,zij) - Yj"(zil,...,zij)

together with yy € Y yields that (y, z;,, ..., ;) is n-admissible. Finally, (8.10) com-
pletes the verification of (iii).

Having defined the z, we infer from condition (ii) that the sequence (21, ..., 2;,)
is m-admissible and from (i) that

Om(x+y,21,...,2m) >0O(x+y) —e>|z+y|| -1
Hence (8.8) implies that ||z;|| < M foreveryi = 1,...,m. Let

A={i|1<i<m, w(||z]) > e} and
B={i|1<i<m, w(|z]) <e}.
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The set A has no more than n — 2 elements, since the opposite case would imply with
the help of condition (i) that

[z +yll <Oz +y)
<Op(x+y,2z1,...,2m)+e€

m
= ||fv+y||+z |2ill = Z (=l +

1
<llr+y|+CM =S (n—De+e < [z+yl.

»Jk\'—‘

Since the {z; | i € B}, ordered according to increasing i, is an m-admissible sequence,
>
i€B

Letnow 1 <4 < --- <4; <m,j < n— 2be asequence containing all elements
of A. Then by (iii),

< C'max||zi]| < Ce.
ieB

Ox)+e> @n(m,y,ziw...,z@)

= eyt X a] - Swtivh) - 2 S wiz)

1€EA iEA
> e+y+ D= —szi - ) — 3 Stz
=1 1€EB i=1
1
2@m(a:+y,z1,...,zm)—C’a—zw(HyH)

1
>0(xr+y)—ec—Ce— zw(l\yllh

implying that

O +y) < O(x) +(C+2)e + (1) < O) + L ().

Hence po y (z;t) < w(t), as needed. O

By Corollary 8.2.8 we have an immediate consequence for renorming of spaces
containing an asymptotically ¢y family of subspaces.

Corollary 8.2.12. Any space containing an asymptotically cy family of subspaces may
be renormed, for any increasing w: (0,00) — (0,00), so that with the new norm

px(t) = o(w(t))-



Chapter Nine

Preliminaries to main results

Most of this chapter revises some notions and results that will be used in subsequent
chapters. In particular, we deepen the concept of regular differentiability and prove sev-
eral inequalities controlling the increment of functions by the integral of their deriva-
tives. The most important point of this chapter is the crucial lemma on deformation of
n-dimensional surfaces that will be basic in all results that we prove in the subsequent
chapters. A number of results that should otherwise be here have already been used
and therefore proved in the previous chapters, most notably the simple but important
Corollary 4.2.9.

9.1 NOTATION, LINEAR OPERATORS, TENSOR PRODUCTS

Much of our work will be done in the spaces R™, which we will always consider
equipped with the Euclidean norm | - | and scalar product (-,-). (The notation (-, -)
will be used in all Hilbert spaces, although the norm will be denoted by || - || unless the
space is R™.) In particular, we will use this scalar product to identify the dual of R™
with itself. Typically, for a function ¢» on R™ we will consider the derivative ¢’ (u) as
a linear functional, that is, an element of (R™)*, and at the same time as an element
of R", that is, represented by the grad . The standard basis of R™ will be denoted
€1,-..,€n . When n < p, we will identify R™ with R™ x {0} C RP. For j < n we
denote

Bi(z,r)={z+u|uelR |[ul <r}=B,(z,r)N(z+R).

When H is a Hilbert space, the space L(H,R"™) of bounded linear operators from
H to R™ will be equipped, in addition to the operator norm, with the Hilbert-Schmidt
norm | - |i and the corresponding scalar product <-, >H Recall that

o0

T/} =>_|Twl* and (T,8), = (Tu;, Su;)

i=1 2t

for any orthonormal basis (u;) of H. Recall also the relation between the operator and
Hilbert-Schmidt norms for L € L(R™,R"):

ILIl < |L|u < vm|IL].

The orthogonal projection of a Hilbert space H onto its subspace V' will be denoted
by my. For spaces that have a standard basis (such as R™ or £,,) we will denote by ,
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the natural projection onto the subspace spanned by the first n basis vectors. So, for
example, in R" we have m, = 7~ for 0 < n < m. Sometimes we will also need
notation for the projection onto the subspace spanned by all but the first n basis vectors;
for that we will use 7™.

Sometimes it will be convenient to use the identification of the space L(R™, X)
with the tensor product X ® R™. This is obtained by defining the value of the tensor
YT ®@u; € X @ R™ applied to u € R™ as

(i@l ® UZ)) u = i%(u, ;).

i=1 i=1

The dual of L(R™, X') may be then identified with X* @ R™, the duality being
(.Y i @u) = > ai(Tu).
i i

Notice that, if T € L(R™,R") and u,v € R™, then (T, u ® U>H = (u, Tv). This
may be seen, for example, by writing both sides in an orthonormal basis. Similarly
easily one sees that [u ® v|g = |Ju ® v|| = |ul|v].

9.2 DERIVATIVES AND REGULARITY

Here we collect various notions and notation related to differentiability. The notation
is more or less self-explanatory. Since the the more technical notions will start being
seriously used only in Chapter 13, the reader may postpone reading this section till
then.

Definition 9.2.1. Let X,Y,U be Banach spaces, f: X — Y, T € L(U,X) and
r e X.

(i) We say that f is Fréchet differentiable at x in the direction of T if there is a
f'(z;T) € L(U,Y) such that for every € > 0 there is ¢ > 0 such that

1f (@ + Tu) — f(z) — f(@: T)(w)]| < elluf
whenever u € U and [Ju| < 4.
(i1) We shall say that f is regularly Gdteaux differentiable at x in the direction of T
if it is Fréchet differentiable at X in the direction of 7" and for every € > 0 and
z € X there is 0 > 0 such that

If(z +tz+ Tu) = f(z+1t2) — £ (2 T)(w)l| < e(flull +[£])

whenever t € R, u € U, and [t| + [Ju|| < 6.
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(iii) We shall say that f is regularly Fréchet differentiable at x in the direction of T
if it is Fréchet differentiable at x in the direction of 7" and for every € > 0 there
is 0 > 0 such that

If(@+2+Tu) = flz+2) = @ T) ()| < e(lull + [I2])
whenever v € U, z € X, and ||u|| + ||z]| < 4.

In the special case when 7' is the identity from a subspace V of X to X, we will write
fi,(x) instead of f'(x;T).

Let us remark that the notion of Fréchet differentiability in the direction of 7" is not
really new: f’(x;T) is the Fréchet derivative of the mapping u — f(x + T'u) (which
maps U to Y) at the point u = 0. In particular, the value of f'(x;T) at u is equal to the
directional derivative of f at x in the direction of T'u,

f(@;T)(u) = f'(z; Tu).

It follows that
1" (2 T)|| < Lip(f) [T].

Notice also that if the Fréchet derivative f’(z) exists then
f'(x;T) = f'(x) o T.

Of course, one may also consider the notion of Gateaux differentiability in the direc-
tion of 7. We do not do it, since we are interested in the situation when U is finite
dimensional and f is Lipschitz, and then the two notions of differentiability coincide.

Observation 9.2.2. Let X,Y,U be Banach spaces, f: X — Y, and T € L(U, X).

(1) If f is Fréchet differentiable at x, then it is regularly Fréchet differentiable at x
in the direction of T.

(ii) If f is Lipschitz and Gdateaux differentiable at x and if U is finite dimensional,
then f is regularly Gateaux differentiable at x in the direction of T

(iii) If X is finite dimensional and f is Lipschitz, then regular Gdteaux and regular
Fréchet differentiability are equivalent.

@iv) If f is Lipschitz and U is finite dimensional, then f is regularly Gdteaux differ-
entiable at x in the direction of T' if and only if its restriction to any finite dimen-
sional subspace of X containing {x} U T(U) is regularly Fréchet differentiable
at x in the direction of T.

Proof. (i) Givene > 0, denote n = /(2 + ||T||) and find § > 0 such that

1f(z+y) = f@) = (@)l < nlyl
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for ||y|| < 4. Since f'(z;T) = f'(x) o T, we have

If(@+2+Tu)—f(z+2) = f(a;T) ()]
<|f(@+z+Tu) — flz) — f(z;2 + Tu)|
+If (@ +2) = f(z) = f'(@;2)]]
< nllz + Tull +nllzll < e((lull + [|21))
whenever v € U, z € X, and ||u|| + ||| < §/(1 + ||T))-
(i1) The argument is similar to the one used in (i). Let ¢ > 0 and z € X. We put

n = ¢/(2||z|]| + |T||]). Since f is Lipschitz and Gateaux differentiable at x, one can
find § > O such that

1f(z+y) = f@) = £ @)l < nlyl

forall y € span(TU U {z}) with ||y|| < 0. Then for every ¢t € R and u € U with
llull + 18| < 6/(1+ ||z|| + || T||) we obtain

If (@ +tz + Tu)— f (2 + tz) — f'(z; Tu)||
<||f(x+tz+Tu) — f(z) — f'(z;tz + Tu)||
+f(@+t2) — f2) — f'(2:t2)]
< ezl + 1T el) < (] + llul).-
(iii) It is obvious that regular Fréchet differentiability implies regular Gateaux dif-
ferentiability (without any assumptions on f or U). For the opposite direction, suppose

thate > 0, letn = /(1 + 4 Lip(f)), and find a finite n-net S in the unit sphere of X.
By regular Gateaux differentiability there is a § > 0 such that

1@ +ts +Tu) = fla+ts) = /(@ T) ()] < 5 (ul +[¢)

whenever s € S,u € U, ¢t € R, and ||u|| + [t| < d. Then for every u € U and z € X
such that |ju|| + ||z]] < § we denote t = ||z||, find s € S with ||z — ts|| < nt, and
estimate

1f (@ + 24+Tu) — f(z +2) — f/(a;T)(u)]
< 2Lip(f)nt + [|f(x +ts + Tu) — f(z +ts) — f'(2; T) (u)
< 2Lip(f)nt + ge(llull + [t]) < e(flull + |I2)-
Finally, (iv) follows immediately from (iii). O

The following important technical lemma treats the situation when a Lipschitz func-
tion f: X — Y is, at a given point, regularly Gateaux differentiable in the direction
of T € L(U, X) but not regularly Fréchet differentiable in the same direction. Rather
naturally, it shows that there is a parameter € with which (an appropriate version of) the
formula from the definition of regular Fréchet differentiability just stops being valid.
More important, it gives a quantitative version of the fact that the failure of regular
Fréchet differentiability cannot occur “close to a finite dimensional subspace.” This
result will be needed in the most delicate arguments of Chapter 13.
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Lemma 9.2.3. Let X, E,U be Banach spaces, where U is finite dimensional. Let
Te X, Te LUX),andlet f: X — FE be a Lipschitz function which is at the
point T regularly Gateaux differentiable in the direction of T' but not regularly Fréchet
differentiable in the direction of T. Then there is 0 < € < 2Lip(f)||T'|| such that the
following two statements hold.

(i) For every a > 0 there is a finite codimensional subspace Y of X such that for
every finite dimensional subspace Z of X there is § > 0 such that

If@+2+y+Tu) = f@+2+y) = f(@Tu)| < 2&(lyll + [|ul)
whenevery €Y, z€ Z,u € U, afz|| < |ly|| < d and 0 < |lu|| < 4.

(ii) There is & > 0 such that for every finite codimensional subspace Y of X there is
a finite dimensional subspace Z of X such that for every § > 0 there are y € Y,
z € Z, andu € U such thatal|z|| < ||ly|| <6, 0 < |Ju|| <6, and

If@+2z+y+Tu) = f@+2+y) = f@Tu)| > E(lyll + [|ul).

Proof. For a,§ > 0 and subspaces Y, Z of X denote

(Y Ziad) =  sup WEHAyRTw - f@tzty) - f@T]

yeY, 27, uel [yl + flll
allz||<|lyll<d
0<||ul|<d

Observing that (Y, Z; «, §) is decreasing in « and increasing in 0, we see that

3
= - lim inf sup lim (Y, Z;«,9)
4 a0 dim(X/Y)<oco dim Z<oco §\,0
is well defined.
The upper bound on ¢ follows easily from
2 Li T
¥, Zias) < sup  ZEPOITUL o pin iy,
vev,ueU ||yl + [lull
Since f is not regularly Fréchet differentiable at T in the direction of 7', there is
n > 0 such that for every § > 0 one can find x € X and v € U with ||z|| + [Ju|| < §

and
|f(@ + 2+ Tu) = f(T+x) = f(@Tuw)|| > 0[] + [[ul). 9.1

We let & = /12 Lip(f) and prove that for every finite codimensional Y C X,

sup lim (Y, Z;&,6) > T
dim Z<oo §\,0 3

For this, let Y C X be finite codimensional and use Corollary 4.2.9 to find a finite
dimensional subspace Z of X such that every x € X can be written as ¢ = y + 2
wherey € Y, z € Z, |lyll, ||z]] < 3||x||. We may also assume that

(TYUTU) C Z.
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Hence the restriction of f to Z is regularly Fréchet differentiable at T in the direction
of T by Observation 9.2.2 (iv). Let 6y > 0 be such that

|f@+ 2+ Tu) — f(@+2) — f'(@Tu)|| < gn(llzll + [Jul])

whenever z € Z, u € U, and ||z|| + ||u]] < dp. Given § > 0, we choose z € X and
u € U satisfying ||z]| + [|ul| < § min{d, o} such that (9.1) holds. Write z = y + z,
where y € Y, z € Z, and |ly||,||z| < 3|jz||. If ||y|| < &||z|| we would use that
2]l + llul] < 3||z| + |Ju]] < do to infer the following contradiction.

n(llzll + llull) < I1f @+ 2+ Tu) - (T +2) = f'(@ Tu)|

/(@ + 2+ Tu) = f(T+2) = [T Tu)|| + 2Lip(f) [y
(2l + llull) + 2Lip(f)az]

(3m+ 6Lip(f)a) [l + gnllull

< (il + flul)-

VAN VAR VAN

Hence @||z|| < ||y|| and we have

MfE+zty+Tw) - f@+2+y) — [Ty

- [yl =+ [ull

lf@+z4+y+Tu)— f(Z+z+y)— f (& Tu)
[l + [|ull

e(Y, Z;a,0)

1 7
> — > —.
=3 3

Since e(Y, Z; «, §) is decreasing in «, we see that, in particular, £ > 0 and

inf sup lim (Y, Z;«,0) < 22
dim(X/Y)<oco dim Z<oco §\,0

for every a > 0. The first statement of the lemma just rewrites this inequality using the
definition of limits, suprema, and infima. For the second statement, we choose & > 0
such that
E< inf sup lim (Y, Z;@,9),
dim(X/Y)<oco dim Z<oo §\,0

and again rewrite this inequality using the definition of limits, suprema, and infima. [

9.3 DEFORMATION OF SURFACES CONTROLLED BY w,,

The following functions will play a crucial role in measuring deformation of surfaces
that we will use to find points of differentiability.

Definition 9.3.1. We define w,, : [0,00) — [0, 1] by

0 ift =0,
wn(t) =< t"log"'(3) ifO<t<
wn(3) ift > 1.
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Our real interest is in the behavior of these functions close to zero; their extension
to the whole real line is just for convenience and was chosen so that w,, is increasing
on [0, 00).

The point of the following seemingly only technical, but very important lemma is
that it allows us to deform the starting flat surface (represented by R” C R"*1) to a
nearby new surface (the graph of i) for which the gain in energy (the integral in (iii),
where the integrand really should be ()’ (u)) — 6(0) to represent the gain) is small
provided 6 is smooth with modulus wy, in the sense that

0(z) + 0(—z) = 20(0) = o(wn(][2])))-

In Chapter 14 we will see that w,, cannot be replaced by a substantially better function
(such as t™), and this will turn out to be the main point behind our result that multi-
dimensional mean value estimates for Fréchet derivatives are invalid, for example, for
maps of a Hilbert space into R3.

Deformation lemma 9.3.2. For eachn € Nand 0 < k < 1 there are § > 0 and an
even function v, € C*(R™) such that

(1) ¥Ve(0) =1, b (u) = 0 for |u| > e'/*, and 0 < b, (u) < 1 foru € R,
and for every even function 1 € C1(R™) with Lip(v) — 1) < &,
(i) [¢'(u)| < k for all u € R™; and
(iii) if6: R™ — R is bounded, Borel measurable, 0(0) = 0, and M C (0, k] is such

that k € M and each point of (0, k| is within e="™/* of M, then

/ 0 () L™ (u) < K sup sup 2L+ 2)
B(0,el/r)

?
teM |zj<t  Wa(t)
where K,, is a constant depending only on n.

Proof. Letn € Nand 0 < x < 1 be given and denote s = e!/*. Observing that

fos rmin{l,+}dt > klogs = 1, we find 0 < § < e~'/* and a continuous function

n: R — R such that
1
o 0<(t) < nmin{l,;} —§ fort € (0, s);
e n(t)=0fort ¢ (0,s); and

. /Osn(t)dtzl.

Let N
() = (lul), where () = [ n(r) dr.

Then both (i) and (ii) are obvious.
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Before embarking on the proof of (iii) we estimate, for any unit vector v € R™ and
€ (0,s),
1
%/ (tu)] < [¢/ ()] + Lip(s = v) < wmin{1, 2 }.

From the definition of w,, we infer that
s 2K s
| enliw et <) [ et [ watepprtar
0 0 2K

2n S log" (t/K
cony T [0,

log" '2 K"
=% .5 (log”(s/n) — log" 2)
n n
<1+1log"((s/k)") < 1+Ilog"(e*) =1+2".

Integrating this inequality over the sphere |u| = 1, we get
/ wn (18 (w)]) AL (u) < (1 4+ 2")nex,. 9.2)
lul<s

We are now ready to show (iii). Suppose that § and M C (0, x] are given. Since
k € M, we infer that for every ¢ € [0, ] there is ¢ € M such that

t<t<t+2s" (9.3)

Denote 0 9
¢ = sup sup AW 0y
teMyl<t  wn(t)

Lett € [0, «] and find € M satisfying (9.3). Then for |y| < ¢
0(y) +0(—y) < Ewn(t)
= &§(wn(t) + (wn(t) — wa(t)))
< §(wn( ) 4+ 2 Lip(wy)s ”)
Since we know that |’ (u)| < & for all u € B(0, s), this estimate gives that
(' (u) + 0(=¢' () < €(wn (¥ (u)]) + 2Lip(wn)s ")

for all such u. Since % is even, ¢/'(u) = —¢’(—u). Hence, using also (9.2), we
conclude that

[ awwazw=3 [ 06w +o-vw) aztw
B(0,s) Ju|<s
<36 v @) +2Lip(e)s) ")

1
< 5 Ea,((1+2")n+5"2s " Lip(w,)) = Ky&,

where K,, = an((l +2™)n + 2Lip(wn)). O
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The freedom in the choice of ¥ in Lemma 9.3.2 enables us to find ¢ with various
additional properties. The following corollary serves as an example. It will be used in
Chapter 13 in the proof of our main differentiability result.

Corollary 9.3.3. Suppose that N C R"*! is a Lebesgue null set. Then a i) € C*(R™)
having the properties from Lemma 9.3.2 may be chosen such that also

@A) ¥(0) =1, ¥(u) = 0if |u| > % and |1 (u)| < 1 for all u € R";
(i) (u,(u)) & N for almost every u € B, (0,e/*).
Proof. Let k and § be as in Lemma 9.3.2. Let n € C''(R) be such that 7(¢) = 0 outside
(0,e'/%) and on (0, e'/*) both 0 < n(t) < 1and |1/(t)| < 6. Then foreach 0 < s < 1,
Cs(u) = Yu(u) — sn(lul)

is a function satisfying (i) of the corollary as well as the assumptions made on v in
Lemma 9.3.2. To satisfy also (ii), it suffices to choose s € [0, 1] randomly, since by
Fubini’s theorem,

0 =/ LY s€0,1] | (u,¢s(w) € N} L™ (u)
B, (0,el/r)

_ /O 2w Bo(0,6%) | (u, () € N}ds. 0

9.4 DIVERGENCE THEOREM

One advantage of the tensor product notation is the neat formulation of a suitable ver-
sion of the divergence theorem for integral of derivatives of maps from R? to vector
spaces. We state it for sets with Lipschitz boundaries, since we will need it for sim-
ple sets with nonsmooth boundaries such as cylinders and for finite dimensional target
space E.

Theorem 9.4.1. Let 2 C RP be a bounded open set with Lipschitz boundary and let
vq be the outer unit normal vector to 9€. Suppose that E is a finite dimensional vector
space and g: Q) — FE is Lipschitz. Then

/ ¢ (u) AP (u) = / o) ® v A (u).
Q

o0

Proof. To see this, observe that the above equality means that for every v € R”,

/g’(u;v) df”(u):/ g(u) (v, va) dA™ " (u). 9.4)
Q o9

On both sides, the integrated functions are bounded and measurable, so integrable.
Given e* € E* and v € R™, we introduce an auxiliary vector field ®: R” — R” by

D(u) = e (g(u)v
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and notice that
div®(u) = (e*g) (u;v) = e*g'(u;v).

So a standard formulation of the divergence theorem yields

[ e @@omaew= [ &) drm w.
Q o0
which gives (9.4). L]

For future reference we state here an immediate corollary of Theorem 9.4.1 which
follows by the standard estimate of the norm of the integral and Fubini’s theorem.

Corollary 9.4.2. Let V be a subspace of R", and let Q@ C R™ be the Cartesian product
of a bounded open set Q) C 'V with Lipschitz boundary with a bounded measurable
subset I of V. Then for every Lipschitz function g: Q — R™,

/QXIg{,(u)df”(u) <O x I) max |g(u)).

H uedNx T

The most usual application of this corollary will be with V' = R", in which case
I = {0} and ©2 x I becomes just §2.

9.5 SOME INTEGRAL ESTIMATES

In this section, we prove some integral estimates of derivatives of Lipschitz maps be-
tween Euclidean spaces (not necessarily of the same dimension). However, the finite
dimensionality will play a significant role only for the domain, while the target space
may well be any Banach space E' with the Radon-Nikodym property (or even any
Banach space provided we restrict our attention to almost everywhere differentiable
mappings). The symbol E will be used to denote such a target; nothing is lost by con-
sidering E as a Euclidean space of unspecified dimension. The estimates that we show
are in fact valid in much greater generality (e.g., after replacing the norm of the deriva-
tive by the metric derivative, even for maps into general metric spaces) or in much finer
form (such as Morrey’s inequalities). We will, however, state and prove these estimates
only in the form needed in the sequel, with no attempt to make these subsidiary results
optimal. As in the section on the divergence theorem, we will need to work in simple
but possibly nonsmooth domains. To handle the estimates, we introduce the following
parameter, called eccentricity. We will not spend much time on it, since we will use it
only in special situations when it is easy to compute.

Definition 9.5.1. The eccentricity p(Q2) of a nonempty bounded open set 2 C RP is de-
fined as the ratio of the diameter of €2 to the diameter of the largest ball contained in €2,

Q) = diam
P ~ 2sup{r > 0| By(x,7) CQ, z € Rp}’
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Notice that this definition is normalized such that p(2) > 1 and p(Q2) = 1 if and
only if €2 is a ball. Notice also that, by compactness, the supremum in this definition is
attained.

Lemma 9.5.2. Suppose that Q@ C RP is a nonempty bounded open convex set with
diam Q = d and

1
0<o<——ou.
2p(2)

Then for every u,v € Q, and 0 < r < d there are x,y € S such that
B(z,or) Cc QN B(u,r), B(y,or)C QN B(v,r),
andy —xz = (1 —r/d)(v—u).

Proof. Let z € § be such that B(z,0d) C 2. Denote x = u + (r/d)(z — u) and
y=v-+ (r/d)(z —v). Then

B(z,or) :x—|—§B(O,ad) = (1— f)u—l—zz—ka(O,ad)

I
7(1—g)u+aB(z,ad).

Since 0 < r/d < 1, the last set is contained in conv(B(z,od) U {u}) \ {u} C €.
Moreover, since clearly |z — u| + od < d we conclude that

|x—u|:§|zfu\§(lfa)r.

Hence B(x,or) C B(u,r)NS). Similarly we see that B(y, or) C B(v,r)N{. Finally,
we observe y — x = (1 — r/d)(v — w), as required. O

Corollary 9.5.3. Let Q2 C R? be a nonempty bounded open convex set. Then for every
u€ Qandr >0, p(QN B(u,r)) < 2p(Q).

Proof. When r > diam ), the statement is trivial since 2 N B(u,r) = . In the
opposite case we use Lemma 9.5.2 with v = w and ¢ = 1/(2p(Q?)) to get a ball
B(z,0r) C N B(u,r). Hence

diam(Q N B(u,r)) _ 2r

< < = .
p(QN B(u,r)) < Y- < o.n 2p(2) O

One of the key results we need is the following estimate of the increment of a
Lipschitz function. As already stated, we do not need more refined versions, and so we
made no attempt to make this inequality optimal.

Lemma 9.5.4. Let () be a nonempty bounded open convex setin R" and g: R" — E
be Lipschitz. Then for every 1 < s < oo and u,v € €},

l9(0) — g(u)["~1** < 87K (p(92) Lip(g)" o — ul*! /Q 1ol e,

where K,, = 12"/, ;.
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Proof. The homogeneity of the inequality in the statement allows us to assume that
Lip(g) = 1. Also, we may assume that g(u) # g(v).
Let
Qo =QNB(3(u+v), 3lu—vl).

Corollary 9.5.3 gives that p(£2) < 2p(€2). Let

o= i) and r = % lg(v) — g(u)|.

Since r < %|v — u| < diam g, we may apply Lemma 9.5.2 to get points x,y € Qg
such that
B(z,or) C Q9N B(u,r), B(y,or) C QN B(v,r),
and -
P PR TR s
y—z ( Tam ) T ©-5)

For every w € B(z,or) we use the fact that B(x,or) C B(u,r) to infer that
lg(u) — g(w)] < |u—w| < r. Similarly, we see that |g(z) — g(v)| < r for every
z € B(y,or). Hence

lg(z) — g(w)| > |g(v) — g(u)] —2r =7

for any such w, z. Denote 7 = |y — | and e = (y — x)/7. Then e € R™ by (9.5) and
for every z € B(z, or) the point z + 7e € B(y, or). Thus we obtain that

Td s T AN
/—g(z+te)dt ys(/ g;L(z+te)||>.
0 dt 0 T

Applying Holder’s inequality to the last integral we get the estimate

r* < |g(z+7e) —g9(2)° =

< 73—1/ gL (= + te)||* dt. 9.6)
0

Since the points z + te belong to €2 for all 0 < ¢ < 7, integrating the inequality (9.6)
over the set {z € B(x,or) | (z,e) = 0} gives

10" < e /{ /0 gl (= + te) | dt d.2™ (2)

2€B(x,07)|(z,e)=0}

<rot g aen.
Q

It remains to substitute back for r = 1|g(v) — g(u)| and o = 1/(4p(€2)) and use that
7 < |u — v| by (9.5) to conclude that

— S n— S 4 Q n_l S— S n
l9(v) — gu) =+ < gnves U0, AR

Q1

which is the desired inequality with K,, = 12" /av,,_;. O
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Finally, we recall the use of the Hardy-Littlewood maximal operator to obtain from
Lemma 9.5.4 an estimate of the pointwise Lipschitz constants of Lipschitz functions
g: @ C R* — R™. For u € () the Lipschitz constant of g at u € 2 is the least
number Lip,,(g9) = Lip, o(g) € [0, 00) such that

l9(v) — g(u)| < Lip, o(g)|v — ul

for every v € Q. We will integrate Lip,, (¢g) with respect to u, so notice that there are no
problems with measurability, since the function u — Lip,, (g) is lower semicontinuous.

Recall that the Hardy-Littlewood maximal operator assigns to every measurable
function i : R — E the function

Mh(u) = Sup][ ]| 2.
By, (u,r)

>0

In the following chapters we will need to use this concept in a slightly more refined
form, but at the moment it is sufficient to know that M is of the strong type (2, 2). This
means that there are constants A,, such that for every measurable h : R — F,

/ (Mh)?dL" gAn/ |h|? dLm. 9.7)
n ]Rn

For a proof see, for example, [33]. By [43] the inequality (9.7) holds even with an ab-
solute constant independent of n. Using this, we could get better formulas for some
constants, but unfortunately no simplification of our arguments. We will therefore
use (9.7) with the constant A,, possibly depending on 7, in which form it is more
easily accessible in the literature.

Corollary 9.5.5. There is a constant K depending only on n such that under the as-
sumptions of Lemma 9.5.4,

[ Wi, alo))™ 42 w) < K (@) Lin@) ™ [ 1| a2
Q Q

Proof. Letu € (). For every v € 2 we use Lemma 9.5.3 and Lemma 9.5.4 with s = 1
and  replaced by Q@ N B(u, ), where r = |u — v/, to infer that

l9(v) — g(u)|" < 3K, (2p(2) Lip(g))" " / I/ d.2"

QNB(u,r)
. n—1 n
< 3K, (2p(Q) Lip(g9))"  ownlv — u["M(g' 1) (u).

Hence

2

(Lip,a(9))™ < 22" "29K2a2 (p(92) Lip(g)) ™" *M?(¢' 10)(u),

and the statement follows with K = 22"~29K2a? A,, by integrating over €2 and us-
ing (9.7). L]



Chapter Ten

Porosity, I',,- and I"-null sets

In addition to the porosity notions that have been already defined, we introduce the
notion of porosity “at infinity”” (which we formally define as porosity with respect to a
family of subspaces). Our main result shows that sets porous with respect to a family of
subspaces are I',,-null provided X admits a continuous bump function whose modulus
of smoothness (in the direction of this family) is controlled by " log™~*(1/t). Corol-
laries include that in spaces with separable dual o-porous sets are I';-null and, thanks
to the logarithmic term, in Hilbert spaces they are I';-null. The first of these results is
shown to characterize Asplund spaces: we show that a separable space has separable
dual if and only if all its porous sets are I'y-null. We finish with a new approach to
the study of spaces in which every o-porous set is I'-null; its results complete what we
have done in Chapter 6. In addition to Chapter 6 the results obtained here are basic
for the approach to e-Fréchet differentiability developed in Chapter 11. In Chapter 14
we will show that the results obtained here cannot be much improved: for example, in
Hilbert spaces there are porous sets that are not I's-null and in ,,, 1 < p < 2, there are
porous sets that are not I'y-null.

10.1 POROUS AND o-POROUS SETS

The notion of porous sets was introduced in the Introduction, Section 1.1 and a number
of results relating it to differentiability have been proved in the previous chapter. Here
we extend the notion of porosity in the direction of a subspace to porosity in the direc-
tion of a family of subspaces and study in detail the problem when porous sets are I',-
or I'-null.

We quickly recall the main notions of porosity introduced so far. A set E in a
Banach space X is called porous in the direction of a subspace Y if thereis 0 < ¢ < 1
such that, for every x € F and £ > 0, there is y € Y such that 0 < ||y|| < € and

Bz +y,cllyl)nE =0.

In this situation, we also call E porous in the direction of Y with constant c. Because
this situation occurs rather often, we will often say instead that E' is c-porous. Sets
porous in the direction of X are termed porous, sets porous in the direction of the
linear span of a vector u are said to be porous in the direction of u, and we also say that
FE is directionally porous if it is porous in some direction. Finally, the prefix o- is used
to indicate “the countable union of.”

Notice that a simple compactness argument shows that we get the same notion of
o-directional porosity if we define directionally porous sets as those that are porous
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in the direction of a finite dimensional subspace of X. In particular, when X is finite
dimensional, o-porous and o-directionally porous sets coincide.

By definition, E C X is o-porous if it is a countable union of porous sets, each
possibly with a different constant of porosity. However, as observed by Zajicek [48],
every o-porous set can be written for every 0 < ¢ < 1 as a countable union of sets
porous with constant c. Although we will not use this result directly, we include its
proof because it contributes to better understanding of o-porous sets.

Proposition 10.1.1. Let E be a o-porous set in a metric space X and let 0 < ¢ < 1.
Then E can be written as a countable union of sets porous with constant c.

Proof. 1t is sufficient to prove the statement for E porous. For ¢, 7 > 1 we define
1 ,
M; ;= U{B(y,r) ’ 0<r< 5 Bly,ér)NE = (Z)}

and M ; = (). We estimate the porosity constant of the set
o0
Biji= ) Mix\ Mi_1;.
k=1

Letz € E; j and k > j be any integer. Then x € M, 5, and we can find 0 < r < 1/k
and y € X such that

r € B(y,r) and B(y,c'r)NE = .

Since B(y, ¢'r) = B(y,c¢'"'cr) we obtain that B(y, cr) C M;—1,; C X \ E; ;. Since
also d(z,y) < r, this shows that E; ; is porous with constant c.
To finish the proof, it is enough to verify that

FE C [j [j Ei,j~
i=1j=1

Let x € E. Since F is porous we find ¢ > 1 such that for all sufficiently small » > 0
there is a point y € X satisfying

d(z,y) <r and B(y,cd(z,y))NE =0.

It follows that x € M; ; for all j > 1 and, consequently, x belongs to ﬂj’;l M; ; for
some ¢ > 1. Taking the the smallest such ¢ we conclude that = ¢ M;_1 ; for some j,
hence x € E; ; as required. O

The following decomposition property of porous sets is of considerable importance
in what follows. It is a variant of [42, Lemma 4.6] (see also [28, Lemma 4.3]).

Lemma 10.1.2. Let U,V be subspaces of a Banach space X such that for some 11 > 0
every x € U 4+ V may be written as x = u + v, where u € U, v € V, and

max{||ul], [v]|} < nlfz]
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Then, if a set E C X is porous in the direction of U + V with constant c, then we can
write E = A U B, where A is o-porous in the direction of U and B is porous in the
direction of V with constant ¢/ (2n).

Proof. Denote for every m > 1 by
1 1
B, = {x €E ‘ B(x+v, —c||v||) NE =0forsomev eV, |v| < —}.
2n m

Clearly, the set B = () °_, By, is porous in the direction of V' with constant ¢/(2n).
Thus it is sufficient to prove that each set E'\ B, is porous in the direction of U and to
put 4 =, (E\ Byy).

Let z € E'\ B,,. By the porosity assumption on E we can find z € U 4+ V such
that 0 < ||z|| < 1/(mn) and B(z + z,¢||z||) N E = 0. Write z = u + v withu € U,
v € V, and max{||ull, ||v||} < nl|lz||. We show that

B(x + u, 55cllull) N (E\ By) = 0.

For this assume that y belongs to the intersection above. Then
1
B(y+v.gocllvl) € Bla+u+v,clut vl) = Bla + 2, clz]) € X\ E.

Since [[v|| < mllz|| < L this shows that y € B,,, which contradicts our assumption.
O

We now extend the notions of porosity and o-porosity in the direction of a subspace
to families of subspaces.

Definition 10.1.3. Let ) be a nonempty family of subspaces of X. We say that a set
E C X is c-porous in the direction of ) if it is porous with this constant in the direction
of every element of ). A set will be termed porous in the direction of ) if it is porous
in the direction of ) with some constant ¢, and a set is o-porous in the direction of )
if it is a countable union of sets porous in the direction of ).

It should be noted that, when changing the family )/, porosity behaves in the dual
way to smoothness: while adding to ) all subspaces contained in an element of )
preserves the notion of smoothness, the notion of porosity is preserved by adding to )
all subspaces that contain an element of ).

Some of our results are based on rather detailed information on descriptive set the-
oretic character of certain sets. For that the following simple fact will be of crucial
importance.

Lemma 10.1.4. Every set c-porous in the direction of a subspace Y is, for every 0 <
d < ¢, contained in a G§ set which is d-porous in the direction of Y.

Proof. Let E C X be c-porous in the direction of Y. For k € N, let D, be the set
of those elements x € X for which there are 0 < ¢ < ¢ —d and y € Y such that
0 < |lyll < 1/k and

B(x+y,(c=e)llyl)nE = 0.
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The sets Dy, are clearly open and E C Dj,. Hence (),—, Dy, is a G set containing E
and, since d < ¢ — ¢, it is d-porous in the direction of Y. O

It is obvious that Lemma 10.1.4 holds also for sets porous in the direction of a
countable family of subspaces: just intersect the countably many G sets obtained for
each of the subspaces. Since we assume that our spaces are separable, this simple
fact is enough for most of our purposes (although this is not obvious, as families of
subspaces may be very far from countable). We may also extend this lemma to families
of subspaces having the property that countably many subspaces from the family are
enough to determine whether a set is porous or not. The first step toward this aim is the
next lemma.

Lemma 10.1.5. Let Yy C Y be two families of subspaces of X having the property
that for everyY € Y and everyn > 0 there is Yy € Yy such that every norm one vector
from Yy is in distance less than ) from'Y . Then for every 0 < d < c, every set c-porous
in the direction of )y is d-porous in the direction of ).

Proof. Let E be c-porous in the direction of )y and let Y € ). We put
c—d
1+4d

and find Yy € )) such that every norm one vector from Y is in distance less than 7
from Y. By the porosity assumption on E in the direction of Yj, for every x € E and
€ > 0 there is yg € Y, such that

’r}:

€
0 < [lyoll < T+ and B(x + yo, cllyol|) N E = 0.

By the assumption connecting ) and ), for this yq there is y € Y such that
‘ <, ie, llyo =yl <nllyoll-

H ||Z/0|| ||Z/0|| ‘
Then 0 < ||y|| < (1 +n)|lyol| < €. Since

ly = woll + dllyll < (n+d(1+n))llyoll = cllyoll,

we see that
Bz +y,dl|yl) N E C Bz + yo, cllyoll) N E = 0. .

Lemma 10.1.5 leads to the following notion. A family ) of subspaces of X will be
called separable if there is a countable subfamily )y of ) such that for every Y € )
and every n > 0 there is Yy € )} such that every norm one vector from Yj is in
distance less than 7 from Y. Examples of separable families ) include the trivial (but
important) case Y = {X} and the family of all finite codimensional subspaces of a
space X with separable dual. In the latter case, the required countable family ) is

Vo = { M Ker(x ‘ F CNﬁmte}
ner

where () is a countable dense subset of the dual unit ball Bx~.
Lemma 10.1.5 and the discussion following Lemma 10.1.4 immediately give
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Lemma 10.1.6. Every set c-porous in the direction of a separable family Y of sub-
spaces of X is, for every 0 < d < c¢, contained in a G set which is d-porous in the
direction of ).

10.2 A CRITERION OF I',,-NULLNESS OF POROUS SETS

Here we show that sets porous in the direction of a family of subspaces are I',,-null
provided the space admits a continuous bump function that is smooth in the direction
of the given family with modulus controlled by ¢" log™ ' (1/t).

In the most delicate arguments of this section it will be extremely important that
some sets or functions on I';, (X)) are of low class with respect to the maximum norm.
We recall that || - ||o1 denotes the C' norm on T, (X),

I+ ller = max{]|7]lsc, [17'lloc }-

Except when specifically indicated, all topological notions are with respect to the C'*
norm. For example, B(7,r) denotes a C'!' ball while the || - ||« ball is denoted by
Boo (v, 7).

We will need to approximate surfaces from I',,(X) by surfaces ~ that are locally
affine a.e., or, in other words, have the property that almost every point is contained in
an open set on which the surface is affine. Because of the rather special nature of the
following lemma, we include these results here, even though at least Corollary 10.2.2
would perhaps more naturally belong to Chapter 5.

Lemma 10.2.1. Suppose thaty € T',,(X), A C U C [0,1]", where U is openin [0,1]",
e >0, andry: A — (0,00) are such that ri,(u) — 0 for every u € [0, 1]™. Then there
are £ € T',,(X), finite sequences uy, . . ., Uy, € [0,1]" of points and k1, . . ., k,, € Nof
numbers such that

@ € =ller <&
(i) £(u) =7(u) and §'(u) = 7' (u) foru ¢ U,
(iii) the balls B(u;, v, (u;)) are disjoint,
(v) 2"(A\ U, B(wi,r, (w))) <&,
V) on B(ui, vk, (), §(u) = v(ui) + 7' (ui) (u — ;).

Proof. Lett > 0 satisfy (1+7)" < 1+icandlet € C'(R")be suchthat0 < ¢ <1,
¢(u) =1on B(0,1), and ¢(u) = 0 outside B(0,1 + 7). Let

g

n=_1-1
L4 [1¢" oo

and for each u € R”" find 0 < §(u) < 1 such that ||/ (u) — +'(v)|| < 1 whenever
|lu —v| < d(u).
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The family of balls B(u, (1 + 7)ri(u)), u € A, that are contained in U and such
that (1 + 7)rk(u) < 6(u) forms a Vitali cover of A. Hence there are uy, ..., u, € A
and corresponding k1, .. ., k,,, € N such that

(14 7)rg, (u) < 8(uy),
the balls B(u;, (1 + 7)rg, (u;)) are disjoint and contained in U, and

n (A\ 6 Blui, (14 7)ry, (ui))> <

i=1

Do ™

Hence (iii) holds. At the same time due to the choice of 7 we also have

2" (U Bluss (14 ), (@) \ | Bluss e, (i) <

i=1 i=1

| ™

which gives (iv).
Define

) =70+ D¢y () +7/ (i) (= i) = 7(w).

Since the terms of the sum and their derivatives are nonzero only on mutually disjoint
balls B(u;, (1 4+ 7)rg, (u;)), we see that (ii) and (v) hold. In fact we showed more
than (ii): we proved that v and ¢ and their derivatives coincide outside the union of
balls B(u;, (1 + 7)rg, (u;)). To complete the proof we estimate the differences £ —
and £’ — «' on balls B(u;, (1 + 7)rg, (u;)). For each u € B(u;, (1 + 7)rg, (u;)) the
mean value estimate shows that for some v lying on the segment [u;, u] we have

1€(u) = y(w) || = [ly(u) = y(us) =7 (ui) (u — )|

<Y () = (i) llw — wil < nre,(ui) <e,

and
1€/ (u) — 7/ (w)]| < ”C'('“) Iy Ca) + 7 ()t — 05) — ()| + 11 () — ()|
< ”C ||oo"7+77:57
which is (i). 0

Corollary 10.2.2. The set of a.e. affine surfaces is dense in T, (X).

Proof. Suppose v € I',,(X) and ¢ > 0. Using Lemma 10.2.1 with Uy = Ay = [0, ]
we find a surface & € T'y(X) and a set Vo C Up such that |5 — 7[|cr < e,
ZL™(Uo \ Vo) < % and Vj is a finite union of open balls on each of which & is affine.
Continuing recursively, we let

Up = Ap = [0,1]"\ U V;

0<j<k
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and use Lemma 10.2.1 to find &, € T',,(X) and a set Vi, C Uy, which is a finite
union of open balls on each of which & is affine, such that ||&, — &1 ||cr < 27F71e,
Ep(u) = Epo1(u), &.(u) = &, (u) foru ¢ Uy, L™ (U \ Vi) < 27F7L.

The surfaces & form a sequence converging to a surface £ € I',,(X) such that
€ = vllcr < e. If u belongs to one of the sets Vj, that £ = & is affine on an
open ball containing u. Hence points around which £ is not affine belong either to the
boundary of some V}, or to all sets Uj. Since the boundaries of V}, have measure zero
and " (Uy,) < 27, this shows that ¢ is locally affine a.e. O

The following lemma is our main technical tool. It allows us to modify an arbitrary
surface from I';,(X') so that many points in which the original surface passes through
the given porous set are moved outside the closure of the porous set. The “energy” ®
introduced below whose increment is controlled is exactly the one we need in the ap-
plication to the proof of Proposition 10.2.4. The key point of the lemma is that the
increase of the energy is smaller than the increase of the measure of the points whose
image is inside the holes. Also, it will be important that the difference depends only
on 7, although the particular form of this dependence will play no role.

Lemma 10.2.3. Suppose that ©: L(R"™, X) — R is a bounded continuous function
smooth in the direction of a family Y of subspaces of X with modulus controlled by w,,.
Suppose further that ()72, are a.e. locally affine surfaces from T, (X), 07 o Ak is
a convergent series of positive numbers, and define ®: T',,(X) — R by

D) = / SO MO+ (0) — A (w)) L™ ().

0,1]" . —o

Then for every o > 0 and 5 € T',,(X) one can find § > 0 with the following property:
For every 0 < r < 4, ( > 0, every set E C X which is c-porous in the direction
of Y, and every open set U C [0, 1]™ with

L (UNyYE)) > a, (10.1)
there is v € T',,(X) satisfying
(@) y(u) =7(u) and v'(u) = 7' (u) foru ¢ U;
(i) [|v(u) = y(u)|| < ¢ forallu € [0,1]";
(iii) [[7'(u) =7 (u)|| < rforall u € [0,1]";
and, letting

)

e —2n/r
x(r) = =
A1+ [Ihm

(iv) Ly YE) +®(y) < L7 YE) + ®(7) — x(r).



176 CHAPTER 10

Proof. Let Ay be the set of points of ¥ ~!(E) around which each ; is affine (of course,
each possibly on a different neighborhood). If £ Ay < «, there is nothing to prove
since then it is impossible to satisfy (10.1). Hence we assume that " Ag > «. Denote

Ak=2> Xll®fle, C=1+[7], and e:=
i=k

where K, is the constant from Lemma 9.3.2. Also, it will be convenient to express
®(v) as

®(v) =/ Ou(v' (1)) d-L"(u), where ©,(T) =Y  \O(T - 7}(u)).
[0,1]™ i=0

By Lemma 8.2.5 and Observation 8.2.4, for each u € [0,1]™ the function ©,, is
smooth in the direction of the family ) with modulus controlled by w,,. Hence there is
0 < d, < 1 such that

po. (7 (W);t) < cwn(t) (102)

for 0 <t < d,. Wefix0 < 6 < 1 for which the set A := {u € Ag | 6, > d}
has (outer) measure " A > X" Ay — %a. This will be the ¢ for which we show the
statement.

Suppose that 0 < r < §, ¢ > 0, and the open set U such that (10.1) holds are given.
Observing that

LUUNA) > LY UNTYHE)) - (L Ay — LA) > %

we find an open set V, A C V C U, such that £V < "™ A + 7, where

_ X
TT16(1 1 Ao

We also find a finite set M C (0, 3r] such that 27 € M and each point of (0, 37)
is within e=2"/" of M. By Lemma 9.3.2 (with r replaced by %r) there is a C'! function
1: R™ — R having the following properties:

(@) ¥(0) = 1,9(u) = 0 for [u| > e2/" and 0 < ¢h(u) < 1 foru € R™;
(b) |9/ (u)|| < Frforallu € R™;
(c) if : R" — R is bounded, Borel measurable, and 6(0) = 0, then

[ 00 @) 4270 < 5 s sup 2O

teM |zj<t  wWa(t)

Fix an index ¢ € N such that A, < $x(r). For each u € A the estimate of the
modulus of smoothness established in (10.2) allows us to choose a subspace Y,, € Y
such that for every ¢t € M,

po..y, ¥ (u);t) < ewn(t). (10.3)



POROSITY, I',- AND I'-NULL SETS 177

Using that F is c-porous at J(u) in the direction of Y, and that the function
v — 0,(7'(v)) is continuous, we choose a sequence y;(u) € Y, y;(u) — 0 for
J — 00, such that

(@) 0< [ly;(u)] < 5¢

(B) B(Y(u) +y;(u), clly;(w])) N E = 0;

M 0,(¥(v)) > Ou(¥(u)) — gx(r) for v € Blu, e |[y; (w)|);

(8) each of the functions 7;, 0 < i < g, is affine on B(u, e?/"||y; (u)])).

By Lemma 10.2.1 we find a surface £ € I',,(X) and finite sequences of points
Ui, ..., Un € A and numbers ki, ..., k, € N such that, simplifying the notation by
letting 75 = */" ||y, (u;) |, we have

(A) [I€ =Fller < 5 min{¢, 7}

(B) §(u) =7(u) and §'(u) =7/ (u) foru ¢ V;

(C) the balls B(u;, ;) are disjoint subsets of V;

(D) " (U;ﬂ:1 B(uj,r;)) > max{ia, £"A —n};

(E) on B(uj,75), §(u) = 3(u;) + 7" (ug)(u — uy).

We further simplify the notation by letting y; = y, (u;) and 55 = ||yx, (u;)|| and show

that

m

1) =)+ 3 v () w (10.4)

Sj

is the surface we are looking for.
Notice that by (a) the jth term of the sum in (10.4) is nonzero only on the ball
B(u;,r;) and that on this ball ||y(u) — &(u)|| < |ly;(w)|| < 3¢. Also, the difference

V=T = e (5R) = g e (557)

has by (b) norm at most %r on B(u;, ;). We will often use these observations together
with the disjointness of the balls B(u;, r;) without any further mention.

The statement (i) follows immediately from (C) and (B). The statements (ii) and
(iii) follow directly from the corresponding estimates in the construction of y: (A) and
the just observed facts give

[v(w) = F( W < [lv(u) = E@)[| + 1€(u) = F(u)]| <
and

17 () =¥ (W)l < [V (u) = @) + 18" (w) = 7' (w)]| <
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The proof of (iv) is more involved. Since &(u;) = 7(u;) by (E), it follows from
(10.4) that y(u;) = 7(u;) + y;. Using this fact together with

I (@ < (1 (w) =7 (@)l + 17" )| < v + 7l < C,
which gives that Lip(y) < C, we get
v(B(uj, clly;1/C)) € BG(ug) + yj, cllysl)-

The choice of y; thus implies that v~ (E) does not meet B(uj, c||y;||/C). Denote
m m .
B =;Z, B(uj,rj) and D = {J;Z, B(u;,c|y;[|/C). Since

j=

clly,ll _ ee=/"r,
c ¢ =W
both unions are disjoint and
n —2n/r c\" n —on/r c\"«
Z(D) = e (5) L™(B) > e~ (5) S = 2.

Hence, using that D ¢ V\ vy Y(E), A Cc 7 Y(E)NV, £L"V < £"A + 7, and
n < %X(r), we get

2 E)NV) < 2 —2x(r) < 2" G E) V) — o x(0).

Since the surfaces v and 7 coincide outside V/, this gives
Ly E) =2 (7 HE)\ V) L (yHE)NY)
1= ] 3
SLMETHEN\V)+ 2" HE)NV) = 5x(r)

=" HE) - gx@)- (10.5)

In order to finish the proof of the last statement, we now fix 1 < j < m. By (9), v}
is constant on B(u;, ;) for each 0 < i < g. Hence we have for all u € B(uj,r;),

0u(T) =0, (T) + 3 M(O(T — 7)) — O(T — 7)(us))
i=q+1 (10.6)

1
< @uj (T) + Aq+1 < @uj (T) + g X(’f‘)

We estimate the integral
/| L Ou /() 64, () 7" w)

= [ e (T + L e vw) - 0,6 (W) dL"(w.
B(0,e2/7)

J
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This is an integral of the form treated in (c) with

Y ®z
8j

0(2) = O, (7 () + =) = 04, (7 ().

If t € M and |z| < ¢, then |ly; ® z/s;|| = |2| < t and so (10.3) implies
0(z) + 0(—=)
_ =10 Yj ® 2z NI
=0, ('y (uj) + ” ) + Oy, (7 (uy)

J
< po., . v., (V' (u));t) < ewn(t).

Y ® 2z
Sy

) =200, (7 (1)

Hence by (c),
/ 0w () = O, (7 (1) L () < Ko},
B(uj,r;j
which together with (10.6) shows that

/| o Oul0(0) = 0, (7 (1)) A" (1) < K] + X ey, (107)
Further, by (7), ©. (5 (1)) > ©4, (¥ (u;)) — +x(r) for every u € By (uj,7;). Hence
0, (7 (1)) < /B O+ %X(T) au. (108)
Adding (10.7) and (10.8) and then summing them for j = 1, ..., m we get
/ Oy (1)) d.L™ ()
< /B Ou(F (1)) dL™(u) + Knsji;s? + i () Ji} ™.

Since the disjointness of the balls B(u;,r;) implies 3 7" e, 7} < 1, we obtain

e KnE _9 / e an‘: _9 / ].
n _ *n< n/r n o 2in< n/r _ -
Kngzs] . e Zanrj S e 3 x(r).
j=0 j=0
Thus 5
/ Oy (1)) AL (u / Ou(F ()AL (w) + S x(r).  (109)

For the integral over V' \ B we just use the trivial estimate [|©, || < 3 Ao together
with (D),
1

LUV\B) < 2= g

x(7),
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to infer that

Ouly (1) L™ (1) < 2 X(r)
V\B

~ 1
< 0. (7' (w) dL" (u) + g x(r). (10.10)
V\B

On [0, 1]™ \ V, the estimate is even simpler since there ' (u) = ' (u):

/ Ou (7 (1)) dL™(u) = / 0.7 (u)) dL™(u). (10.11)
[0,1]"\V [0,1]"\V
Adding the estimates (10.9), (10.10), and (10.11), we finally get

B(y) < () + 5 X(7)

which together with (10.5) proves the last statement. O

We are now ready for the crucial proposition of this section, which combines
Lemma 10.1.6 with the variational principle of Theorem 7.2.1.

Proposition 10.2.4. Suppose that a Banach space X admits a continuous bump func-
tion smooth in the direction of a separable family Y of subspaces of X with modulus
controlled by w,,. Then every subset E of X which is porous in the direction of ) is
contained in a Iy, -null G set.

Proof. We first adjust the assumptions to our needs. By Lemma 10.1.6 it suffices to fix
¢ > 0, assume that £ C X is a G5 set which is c-porous in the direction of ), and then
show that F is I',,-null. To this aim we will assume that F is not I';,-null, and infer that
the set

{vel(X) |2 '(B)>0} = {'y €T, (X) ‘ L YE) > 1}

=1 J

is not of the first category. It follows that we can find « > 0 such that the set
Si={yeln(X)| Ly 1 (E)>a}

is not nowhere dense in I',, (X). Hence there are 7 € I",,(X) and 0 < 75 < 1 such that
S is dense in the ball B(7, 7). Using that by Lemma 5.4.1, S is G in the topology
induced by | - ||oo, we write S = (), Sk, where Sy, are || - ||oo-open sets. Since in
the space T', (X)) the || - ||c1-closed balls are also || - || oo-closed, and since S is dense
in B(70,70), the sets
Gr = Sk U (Tn(X) \ B(30,70))

are || - ||oo-open and || - ||c1-dense in T',,(X). Consequently, Corollary 10.2.2 implies
that for each k the set Ay of a.e. locally affine surfaces belonging to G, is dense in
T (X).
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We also recall that by Proposition 8.2.1 and Observation 8.2.4 the space L(R", X)
admits a bounded, continuous function ©® smooth in the direction of the family ) with
modulus controlled by w,,, such that for every r > 0,

0(r) := H%IHH; o(T) > ©(0) =0.

Notice also that the function
W(y) = /[ o0/ w) 42" w)
0,1]n

is well defined on I, (X'), bounded, continuous, and ¥(0) = 0.
Before coming to the main part of the proof, the use of the perturbation game of
Section 7.2 in Chapter 7, we introduce some auxiliary functions and parameters. Let
~ act

r)= — — e 2"/"  and t) = max{0, min{1,2¢t — 1}}.
O = S R £(t) = max{0, min{1, 2t — 1}}

For k& > 0 denote r;, = 27%~17, and let o, > 0 be numbers satisfying

- 1 - 1_
o0=3, Y 0;< 1 X(r/4), > o< 5 X(r/4).

j=k+1 j=k+1

Finally, we let ¢, > 0 and Ay > 0 be such that g = 2, e, < o forall k > 0,
> =0 Aj < ooand

i 5«
25,00, < 2

It is our intention to play the perturbation game in the space I',, (X)) with the func-
tion -
f) =27 H(E).
We describe a strategy for player (3). In the kth move, player (3) is faced with the
function

h(v) = F()+ Y F() (10.12)

0<j<k

and the value 7, > 0 chosen by player («). Then player (5) notices that hy, is upper
semicontinuous on I, (X) and so, since Ay, is dense in ', (X), infers that

inf hr(y) = inf  hg(y).
YEAL e, (X)

This allows () to move according to the following rules:
e let r; and €4 be as defined above;

e choose:
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x any g € Ao N B(Fo,r0) if k =0,
*x a7y € Ay such that hy,(ye) < i +infyer, (x) he(y) if £ > 15

e find 0 < s < rg such that

* BOO(’yk,QSk) C Gg,
* f(v) < f(y) + 27 on Beo (v, 25k);
_ Iy = volloo 17" = Yglloo
o let Fr(v) = MW (v — ) + ka(T) +0kf(T)-

Notice that for all k > 0, Fi,(yx) = 0, F, > 0, and Fy.(y) > o > g, for ||v]lcr > 7.
Hence the above choices form an allowed move of (3) in the perturbation game. Since
g0 =2and 0 < f(y) <1 we have

f(w) <eo+ inf  f(v),
’YEFn(X)

which allows an application of Theorem 7.2.4. The game in which () uses the above
strategy and («) the strategy from Theorem 7.2.4 leads to a sequence () such that
Y € Ayp and forevery 0 < j < k < oo,

@) hyi(vk) <ej +infier, (x) hi(7)s
(b) Fi(w) < &5

Let 0 < j < k. Since Fy(y) > o; > gj if either ||v" — 7jlloc > 7; or
l7 — ¥jlleo > s;, we infer from (b) that

7% = Villoo <75 and [k — vjllee < 85

It follows that 4 converge to some Yo, € I'y(X). Moreover, |75, — 7jllc < 7; and
1Voo — Vjlloo < s for each j. In particular, for each k,

Y € B(v0,70) C B(%0,70),

which yields that v., € B(70,70). Recalling that By, (vk,2s;) C Gy and the just
established fact ||Yoo — Y& |loo < Sk We see that

Yoo € G, N B(Y0,70) C Sk
for every k. Hence ., belongs to S. In other words,

L(vZHE)) > a. (10.13)

The facts voo € B(7Vk,2sk) and f(yeo) < f(v&) + 2% together imply that
f(s) < liminfg o f(2x). Since Fy are continuous, the assumptions of Obser-
vation 7.2.2 hold, and we infer that the function h attains its minimum on T'), (X)
at Yoo
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The rest of the proof consists in finding a contradiction with the just obtained con-
clusion. We begin by using Lemma 10.2.3 to find § > 0 having the property that for
every open set U C [0, 1]™ with

LU NNE) > 3,
every 0 < r < §, and ¢ > 0, there is v € T',,(X) satisfying
(i) y(u) = Yoo (u) and 7' (u) = 74 (u) foru ¢ U,
(i) 17 = Yoolloo < ¢,
(i) |17 = %lloe < 7. and
(iv) Ly H(E) + 2(7) < L™ E) + @(700) — X(1),

where

= "«
P = AW (y — and S S—— L

We need to pick U, r, and ( suitable to our situation. For this we fix £ € N such
that r;, < ¢ and show that the open set

U= {u € (0,1)"

T5 )
7S () = A5 < 7 for j = O,l,...,k}

contains most of [0, 1]". Since

[ ot =g az @ < [ ek - 2jw) d2"w)
[0,1]™ [0,1]™
— V(e =) < 3 i) < 2,

we have

k
2 (0.1 \U) < 32 {u e 0.0 | I w) =) = 7 }

k
<D L {ue 01" | 6(Ina(w) = v3(w)) = 6(r;/4)}

Jj=0

k
: ! — ' (u "
<Ze<w4>/[] Bl (w) = 2 (I 427 (w)
k
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where the last inequality follows from the choice of €; and A;. Since 7, € S, we infer
from (10.13) that

@

LU NN E) > S,

as required. Finally, we letr = irk and find ¢ > 0 such that

2CZ*< X(r

Having defined r,¢ and U, we find v € T',,(X) satisfying (i)—(iv). The state-
ment (iv) is close to what we need, but we still need to estimate the sum of the remain-
ing terms of the F;. For the penultimate term we observe that § < 1, Lip(§) < 2, and
I7 — Yoolloo < ¢ by (ii), and so we have

3 rie(= jwlloo) <Y o CE %Hw) £ o

j=0 j=0 j=k+1
k k 00
L
SZ (H’Yoo %Hoo) +Z lp(5)4+ Z o;.
83 =0 55 j=k+1
Recalling the choices of ¢ and o; we obtain

(s = 1 1
< Yo (FEEER ) 4 2 x() + 7 x(0)

i=0 K
- Zqﬁ(w) + = x(). (10.14)

=0 Sj 2

To estimate the sum of the last terms of the F; we have to argue differently for the
terms coming from j < k and for the rest. For 0 < j < k we can control the difference
of the derivatives 7/(u) and «j (u): if u ¢ U then (i) implies that

19 () = v ()| = 75 (w) = 75 (w)]l.
If, on the other hand, v € U, then by (iii)
17 (w) = 75 ()| < 17 (w) = vae (@) + 175 (w) = 75 (w) |

<r—|—r—]

4
LT T
4 4 — 27

Now it follows that

I = Yjlloo < max{3r;, In = Villoo }»
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which, since £ is increasing and vanishes on [0, 3], gives that for j < k,

g(W —j§-|\oc) - g(II%’>o ;7§-Hoo)‘

Tj Fi

For j > k we use again that £ < 1 to estimate

3 Ujg(W> <Y o< x(2r)_

j=k+1 j=k+1
Together,
i (Ilv vjlloo) i (Il%o ’Y]”oo)_’_)?(?r). (10.15)
=0 Jj=0 "3

Finally, the inequality

Vool < l17ee = ol + [[F0ll < 70 + [[F0ll

implies that X () < x(r). Using this, we get by adding (iv), (10.14), and (10.15) that

h(y) = f(v) + @) + i Ujf(%) + i 0]'5(%)
i=0 j

=0 ’
< f(Ye0) + P(Yoo) — x(r)

Zagf(H’y 'YJ”OO) +Z Jg(”'V ’YJ”C’O)_'_i%(T)

Tj

< h(%o%

contradicting the fact that h attains its minimum at v = 7. O

The main result of this section is an easy corollary.

Theorem 10.2.5. Suppose that Y is a family of subspaces of a separable Banach
space X for which there is a bump function uniformly continuous on bounded sets
and smooth in the direction of Y with modulus controlled by t"log™ *(1/t). Then
every set in X that is porous in the direction of Y is contained in a Uy, -null G set.

Proof. Let © be the bump function whose existence is assumed. By Proposition 8.1.11,
Y contains a countable subfamily )/, such that © is smooth in the direction of )y with
modulus controlled by " log™ ' (1/t). Since a set porous in the direction of ) is also
porous in the direction of )y, the statement follows from Proposition 10.2.4. ]
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10.3 DIRECTIONAL POROSITY AND I',-NULLNESS

Here we prove several technical statements, mostly of topological nature, that we need
to understand when every subset of X porous in the direction of a subspace Y of X is
I',,-null in X. We show that once this holds with X = R™ @ Y, it holds with every X.
It is not clear whether the assumption that every porous subset of Y is I'j,-null in ¥V’
suffices; in particular, it is not known whether every porous subset of R* is I'3-null
or not.*

We will need a simple corollary of the fact that the image of a set residual in a
(topologically) complete metric space under a continuous, open surjection is residual.
For the proof of this fact see, for example, [37, Lemma 4.25].

Lemma 10.3.1. Let m: U — V be continuous and open, where U,V are topologi-
cally complete separable metric spaces. If Q C U is a second category G5 subset of U,
then the set

{v eV f 7 (v) N Q is of the second category in 1(1))}

is second category in'V.

Proof. Let G C U be a nonempty open set such that Q) N G is dense in G. Since @ is
Gy in G, it is also residual in G. Let (G;);>1 form a countable basis of the topology
of G. Then the restriction of 7 to each G; is a continuous open map of G; to 7(G;).
Hence 7(Q N G,;) is residual in 7(G;) by [37]. Since 7(G;) are open subsets of V, the
sets

(W(Gl) \ W(Gl n Q)) @] 87T(G2)

are first category in V. Hence their complements
QNG UV \n(Gi))
are residual in V. Let

R:= ﬂ( QNG W\Hém)

i>1

Then R is residual in V.

Letv € 7(G) N R. Then 7~ (v) NQNG; # 0 whenever 7~ (v) NG; # (). Hence
71 (v) N Qisdensein 7~ (v) N G. Since Q is G in G, it implies that 71 (v) N Q is
residual in 7—1(v) N G and, consequently, 7= (v) N @Q is second category in 71 (v).
This conclusion holds for all v € m(G) N R, which is a second category setin V. [

Lemma 10.3.2. Let Q C T',(X) be a G set which is not nowhere dense in T',,(X),
and letY be a subspace of X. Then there is v € I, (X)) such that the set

Bel(Y)|v+8€Q}

is a second category subset of T, (Y).

* Added in proof: Gareth Speight recently decomposed R”*1, n > 3, into a union of a o-porous and a
I"y,-null set. In particular, for n > 3 there are non-I",,-null porous subsets of R+,
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Proof. The quotient mapping 7: I',,(X) — T',,(X) /T, (Y) is continuous and open.

The set () is dense in some open set G C I',,(X), and, since itis a G5 set, () is residual
in G. In particular, () is second category. By Lemma 10.3.1 the set

{ﬁ € F"(X)/FH(Y) ’ 771 (7) N Q is of the second category in wil(‘y\)}

is nonempty. Take any 7 from this set. Writing 77 1(7) = v + I',(Y) for some
v € I'p(X), we see that

' @HNQ=(v+T.(Y)NQ

is a second category set in v 4 I',,(Y"). Since any shift does not affect the category of a
set, we obtain that

(A NQ) —7=Tu(¥)N(Q—7) ={BeTu(Y) |7+ 8 € Q}
is a second category set in ', (Y"). O

Lemma 10.3.3. Let Y be a separable Banach space and let E be T,,-nullin R™ @Y.
Then the set of 5 € T'y,(Y') such that

L {ue0,1]" |udf(u) e E} =0
is residual in T, (Y').

Proof. Let H be the set of those y =71 @2 € Iy R" @ Y) = T',(R") ® I, (Y)
such that 7y is a diffeomorphism and 7, ((0,1)") D [0, 1]". Recalling that the set of
all diffeomorphisms of [0, 1] into R™ is an open set in I',,(R™), we infer that H is an
open setin I',, (R™ @ Y"). We show that the map P: H — T',,(Y") given as

Py ®72) =720 "

is an open map of H onto I',, (Y"). To see the surjectivity of P, suppose that 3 € I',,(Y).
By Lemma 5.3.1 we extend 3 to a map 3 € C*(R",Y). Choose any diffeomorphism
a: [0,1]" — R™ with «((0,1)") D [0, 1]™ and put

vy=a® (Boaq). (10.16)
Then v € H and P(vy) = (. It remains to verify that P is open. Notice first that
for a fixed diffeomorphism a: [0,1]" — R™ with «((0,1)") D [0,1]" the map
P,: H— T',(Y) defined as
Pa(m ®72) =72007"

is open. Indeed, P, is a composition

N®&y—moa t®ypoal 5 poal,
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where the first map is a homeomorphism and the second a projection. Using it we prove
that for every v € H and r > 0 with B(v,r) C H, the image P(B(~,r)) contains an
open neighborhood of P(v) in I',,(Y). This is clearly sufficient for P being open. Let
B(v,r) C H, where vy = 1 &, is given. Since P, (B(v,r)) is an open neighborhood
of P(y) = P,, (), we need to show that

Py, (B(v,7)) € P(B(y,7))-
Take any element in P, (B(v,r)). Itis of the form
Broy' =Py (61 B2)

for some 51 @ B2 € B(y,r). So, in particular, |51 — y1llcr + (|82 — R2llcr < r
Consider the surface v, @ (a. Clearly, P, (51 ® B2) = P(v1 ® 32), and

71 @ B2 — 11 @ 2ller = |82 —12llor <,

implying that v; & 32 € B(y,7). So Py, (B(v,7)) C P(B(v,r)) and the map P is
open.

Since E is Iy-null in R" ® Y, the set {y € H | £"y~!(E) = 0} is residual in H
and the P-image of this set is residual in T',,(Y") by [37]. If 3 belongs to this image
then 3 = 4 0 47 ! for some v = 4 @ vo € H with £y~ (E) = 0. Now

{uel0,1]" |u®Bu) € E} ={uec[0,1]" |[u®yz07; ' (u) € E}

= {t e ([0,1)") [ n(t) ©(t) € E}
c{te[0,1]"|~(t) € E}.

The last set is .Z"-null, which implies that
L™ {uel0,1]" |udB(u) € E} =0. O

Proposition 10.3.4. Suppose that every subset of R™ &Y porous in the direction of Y
is I'y-null. Then, whenever Y is a subspace of X, every subset of X porous in the
direction Y is I',,-null in X.

Proof. Let E C X be c-porous in the direction of Y. By Lemma 10.1.4 we may
assume that F is G5. Supposing that F is not I';,-null, we find o > 0 such that

Q= {'y e, (X) | L'y Y E) > a)

is not nowhere dense in I',,(X). Since Lemma 5.4.1 gives that Q is G, there is, by
Lemma 10.3.2, v € T',, (X)) such that the set

S={pel,(Y)|v+8€Q}

is a second category subset of ', (V).
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Define ®: [0,1]" &Y — X by ®(u @ y) = v(u) + y. We show that ®~1(E) is
porous in R” & Y in the direction of Y. Let ug @ yo € ®~(E). One can find points
y € Y \ {0} with arbitrarily small norm such that

B(v(uo) + o +y, cllyll) N E = 0.

Take any such y with 0 < ||y|| < 1. Continuity of 4 allows us to find § > 0 such that
1Y ()| < |7 (uo)|| + 1 for |Ju — ug|] < § and, in addition,

(|17 (uo)ll +2) <e.

We show that
B(uo @ yo +uo ®y,0|yll) Ne Y E) =0, (10.17)

which will yield the required porosity. Let u @ z € B(uo ® yo + uo @y, 6||y]|). Then
[u® 2z = (uo ®yo+uo®y)l = llu—uoll + [z = (yo +y)|| <5yl
Using it we estimate the distance

[®(u® 2) — (v(uo) + yo + y)|

[7(u) = (o) + 2 = (o + )|
() = (o)l + Iz = (yo + )l
(I (o)l + 1) llu = woll + [|= = (yo + y)ll
(17 (wo) I + 1) 8 [lyll + & 1yl

= (Il (uo)ll +2) a llyll < ellyll-
It follows that u & 2 ¢ ®~1(E), and so (10.17) holds. The set ®~!(E) is [',,-null by
assumption of the proposition. Hence for any 3 € S,

u

ININ A

o< 2 {ue 01" | y(u) + Blu) € E}
= 2™ {uel0,1]" [ua Bu) € 27 (B)},

which contradicts Lemma 10.3.3. O

104 o-POROSITY AND I',,-NULLNESS

We now turn our attention to the question in which spaces, and for what values of n,
porous sets are I',,-null. For higher values of n (n > 3) the question has two different
subquestions: the question whether directionally porous sets are I',,-null, which is left
open because of the problem mentioned at the beginning of the previous section,” and
the question when sets porous “at infinity” are I',,-null, which we relate to smoothness.

Theorem 10.4.1. Every o-porous subset of a separable Banach space with separable
dual is I'1-null.

*Added in proof: Gareth Speight answered this question negatively; see footnote on page 186.
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Proof. If X has a separable dual, it can be renormed in an equivalent way by a Fréchet

smooth norm || - ||; see 3.2.1. We can easily verify that the function ©(z) = ||z|? is
smooth in the direction of Y = { X} with modulus controlled by w; () = ¢: Since ©
is Lipschitz on bounded sets, we may apply Theorem 10.2.5 with n = 1. O

For directionally porous sets, we have the following result which is valid in all
separable Banach spaces.

Theorem 10.4.2. Every o-directionally porous subset of a separable Banach space X
is I'y-null as well as I's-null.

Proof. Let us start with the case of I';-null sets. Assume that E' is a subset of X
porous in the direction of a one-dimensional subspace Y. Since by Theorem 10.4.1
every subset of R @ Y ~ R? porous in the direction of Y is I';-null, we may apply
Proposition 10.3.4 with the above Y and n = 1. It follows that E is I';-null.

We proceed similarly in the case of I';-nullness. By Proposition 10.3.4, to show
that every subset of X porous in the direction of a one-dimensional subspace Y is
I'»-null, it suffices to show that every subset of R?2 @Y ~ R3 porous in the direction of
Y is I'p-null. But it follows from Theorem 10.2.5 that every porous subset of R? is I'o-
null, since the square of the Euclidean norm on R3, O(z) = |z 2 isa bump function,
Lipschitz on bounded sets, and smooth in the direction of J = {R3} with modulus
controlled by % log(1/t). O

The following simple extension of decomposition results for porous sets proved in
the first section of this chapter divides a porous set into a set porous “at infinity” and a
o-directionally porous set.

Lemma 10.4.3. Suppose that Y, Z are families of subspaces of X, Z is countable, and
forevery Z € Z thereisY € Y such that Z C'Y and dim(Y/Z) < oco. Then every
set in X that is porous in the direction of Y is contained in a union of a o-directionally
porous set and a G set porous in the direction of Z.

Proof. Let Z = {Z1,Z,,...} and for each k find Y}, € Y such that Z;, C Y} and
dim(Yy/Z;) < oo. By Lemma 4.2.8 there are finite dimensional subspaces Uy, of Y},
such that every y € Y} can we written as y = u + 2, where u € Uy, 2 € Zj, and
maxc{[ul, |} 2I]} < 3yl

Let E be c-porous in the direction of ). Since E is c-porous in the direction of Y%,
we may use Lemmas 10.1.2 and 10.1.4 to write

ECAkUBk,

where Ay, is o-porous in the direction of Uy, and By, is a G5 set which is ¢/7-porous in

the direction of Zj. Hence
(oo} (oo}
Ec|JAru() Bk
k=1 k=1

is the required cover of E by a o-directionally porous set and a G5 set porous in the
direction of Z. [
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It is now a simple task to combine previous results to get smoothness criteria for
I',, smallness of porous sets.

Corollary 10.4.4. Suppose that Y, Z are families of X such that for every Z € Z there
isY € Ysuchthat Z CY and dimY/Z < oco. Assume further that X admits a bump
function © smooth in the direction of Z with modulus controlled by t" log™ ' (1/t). If
either © is continuous and Z is separable or © is locally uniformly continuous and X
is separable, then every set in X that is porous in the direction of ) is contained in a
union of a o-directionally porous set and a Ty, -null G5 set.

Proof. By Lemma 10.4.3, every set porous in the direction of ) is contained in a union
of a o-directionally porous set and a G5 set porous in the direction of Z. The latter
set is I',-null by Proposition 10.2.4 in the first case and by Theorem 10.2.5 in the
second. O

Theorem 10.4.5. Suppose that a separable Banach space X admits, for somen € N, a
locally uniformly continuous bump function asymptotically smooth with modulus con-
trolled by t" log™ ™ (1/t). Then every porous set in X is contained in the union of a
o-directionally porous set and a T,,-null G set.

Proof. This is a special case of Corollary 10.4.4 with ) = {X} and Z the family of
finite codimensional subspaces of X. O

Corollary 10.4.6. Let X be a separable Banach space such that, for some n € N, its
modulus of asymptotic uniform smoothness satisfies

px(t) = o(t"log" ' (1/t)), t \, .

Then every porous set in X is contained in a union of a o-directionally porous set and
al',-null G set.

Proof. By Corollary 8.2.8 there is a continuous convex bump function asymptotically
smooth with modulus controlled by ¢" log™ ™ *(1/t). Since a continuous convex func-
tion is locally uniformly continuous, Theorem 10.4.5 applies. O

Combining the last result with Theorem 10.4.2, we obtain a smoothness criterion
for all o-porous sets to be I's-null.

Corollary 10.4.7. Let X be a separable Banach space such that its modulus of asymp-
totic uniform smoothness satisfies

px (t) = o(t*log(1/t)), t \, 0.

Then every o-porous subset of X is I's-null. In particular, all o-porous subsets of a
separable Hilbert space are I's-null.

Proof. By Corollary 10.4.6 with n = 2, every porous set is contained in the union of a
o-directionally porous set and a I's-null set. It suffices to notice that the former set is
also I'y-null by Theorem 10.4.2. O
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Finally, we show how one may handle the o-directionally porous part of the porous
sets that appeared in a number of results proved above. Since o-directionally porous
sets are Haar null by Example 2.2.5, we prove a stronger result by showing that even
unions of a I';,-null G set with a Haar null set are small on many curves.

Lemma 10.4.8. Suppose that E C X can be covered by a union of a Haar null set
and a Ty,-null G set. Then for every 7 > 0 there is a dense set of surfaces v € T',,(X)
such that "y~ 1(E) < 7.

Proof. Let vy € T',,(X) and € > 0 be given. By assumption, E can be covered by a
union of a (Borel) Haar null set F and a I",,-null G5 set H, £ C F U H.
By Lemma 5.4.1, the set

{yeTn(X) | 2"y~ (H) > 7}

is G5. Moreover, H is also I',-null, which implies that the above set is of the first
category. Any G set of the first category in a Baire space is nowhere dense. It follows
that there are v, € I',, (X)) and 0 < 17 < ¢ such that

3 _
1 — Yoller < 3 and Ly 1(H) <7 forall ||y —|ct <.

By Proposition 2.2.3 there is z € X with ||z|| < 7 such that
L {ue0,1]" |z +m(u) € F} =0.

Lety(t) = x+71(t). Then ||y —vollcr < ||y —7ller + lv1 —ller < €. Moreover,
£y~ (H) < 7 since [y — 71/|¢r < nand also

Ly F) =2 {t € [0,1]" |z +n(t) € F} =0.

Hence "y~ Y(E) < " Y(F) + "y Y(H) < . O

10.5 I';-NULLNESS OF POROUS SETS AND ASPLUNDNESS

In this section we complete the information gained in Theorem 10.4.1 by proving the
following result.

Theorem 10.5.1. Every separable Banach space with nonseparable dual contains a
o-porous set with I'1-null complement.

As an immediate corollary we get a new characterization of separability of the dual
in terms of smallness of porous sets.

Theorem 10.5.2. A separable Banach space X has separable dual if and only if every
porous subset of X is I'1-null.

Proof. We have seen in Theorem 10.4.1 that every o-porous set in a Banach space with
separable dual is I'; -null. The converse is Theorem 10.5.1. O
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Before coming to the proof of Theorem 10.5.1, we fix the setup and prove some
auxiliary lemmas. For the rest of this section we assume that X is a separable Banach
space with nonseparable dual. By Theorem 3.2.3 we may also assume that there is
0 < ¢g < 1 (in fact, we can choose any 0 < ¢y < 1) such that forevery z € X, r > 0,
and every finite codimensional subspace Y of X,

sup  ([lz +yll = [lll) > cor.
yev, iyl <r

Lemma 10.5.3. Suppose ey € X, ey € X*, and ||eo|| = |le5]| = ef(eo) = 1. Then
Sor every v > 0 there are unit vectors y; € X, i € N, such that e(y;) = 0 and
lleo + ty; + sy;|| > 1+ cot foreveryi < j, s € R, and t > r.

Proof. Pick ug such that |Jug| < r, ef(ug) = 0, and |leg + uol| — |leol| > cor,
and choose u( in the subdifferential of the norm at the point ey + ug. Continu-
ing recursively, we assume that u; and «} have been defined for ¢ < k, and choose
ur € KerefyN ﬂf;ol Ker ] such that ||ug|| < rand

lleo + x|l = [leoll > cor
Pick u; in the subdifferential of the norm at the point ey + . Notice that ||uj| = 1
and, since
—cor > [leo + ur — ukll — lleo + ull = up(—ur),

we have uj (ux) > cor. Let a; = 1/||w;]| and y; = a;u,. Then ai;r > 1, and for every
1 < jandt,s € R such that ¢t > r we use that ta;; — 1 > 0 to estimate

lleo + tyi + sy;ll = lleo + wi + (tas — 1)ui + sy;|
2 lleo + will +wi ((tei — L)u; + sy;)
= |leo + wil| + u} ((te; — 1)uy)
Z 1+ cor + C()(tai — 1)7" =14+ Cotaﬂ’ Z 1+ C()t. O
Lemma 10.54. Let e € X be a unit vector, g € X, and 0 < r < c¢o/12.

Then there is a finite family of balls B(z;,r) such that, if we denote Kk = 6/cq and
G =, B(zi,r), the following hold:

() [xo,z0 + eo] C U; B(zi,k7);
(ii) whenever v: [a,b] C R — X is such that for some unit vector e

L

5 forallt,s € [a,b],

() = 7(s) = (t = s)e]l <

the set [a,b] \ v~1(G) contains a disjoint union of no more than 1/r intervals
[ai, b;] such that

Zlh(bi) —(a)| = 1v(b) — v(a)|| — . (10.18)



194 CHAPTER 10

Proof. We first notice that, however we define the points z;, the second statement holds
if the curve « meets no more than one of the balls B(z;,r). Indeed, if v meets no
such ball, we can take [ag, by] = [a, b], and if it meets exactly one ball B(z;,r), we
let ag = a, by = b, by = infy 1 (B(z;,7)), and a; = supy~}(B(z;,r)). Since
[lv(a1) = v(bo)|| < 2r, we have that

17(bo) = v(ao) || + [[¥(b1) = y(a2)[| = [[7(b) =~(a)[| = 2r

Hence we have two intervals (so less than 1/7), namely, [ag, by] and [a1, b1], having all
the desired properties provided they are nondegenerate; otherwise we obtain the desired
set of intervals by deleting the degenerate ones. (The resulting family of intervals may
be empty, unlike the family of balls, which has to be nonempty because of (i).)

We notice that kr < %, denote A = kr, and find the greatest integer n such that
(n—1)A < 1.Lete} € X* be such that ||eg|| = ||| = ef(e0) = 1, and let y;, i > 1,
be the unit vectors from Lemma 10.5.3. We show that the statement holds with

21 —1
Zi:$0+ZTA€O+%yi7 1<i<n.

Since
KT KT

G-0A~ (n-1)A

>Kr2>rT

for 1 < i < j < n, we infer from Lemma 10.5.3 that for every v € B(z;,r) and
v € B(zj,7),

o —ull = [lz — 2l — 2r
= (G — i)Aeq + Kry; — Krysl| — 2r
> (j — ))A + corr — 2r > (j — i)A. (10.19)

To prove (i), we notice that for every x € [zg, 2o + €] there is 1 < ¢ < n such
that ||z — (zo + ileq)|| < 3A. Hence ||z — z|| < 3A + $kr < kr, implying that
x € B(z;, kr).

Suppose now that v: [a,b] C R — X and e are as in (ii). Since neither the
statement nor its assumptions depend on the orientation of ~, we will also assume that
el (e) > 0. Also, by what we have already proved above, we will assume that v meets
at least two of the balls B(z;, 7). We let IV be the set of indexes 1 < i < n for which v
meets B(z;,r) and index its elements as N = {i; < ia < -+ < iy, } where m > 2.
Denote ag = a, b,,, = b,

ay = supy ' (B(zi,,r)) for0 < k < m, and
b, = inf vy~ (B(zi,,,,7)) for0 <k < m.

Since y(ax) € B(z,,r) and v(by) € B(z,_,,r), we have

|v(ak) = (w0 + (i — %)AeO)H < (1 + g)r for0 <k <m (10.20)



POROSITY, I',- AND I'-NULL SETS 195

and
[ 7(bk) = (0 + (k1 — 1) Ae)| < (1 + g)r for0<k<m.  (10.21)
These inequalities imply that for 0 < k£ < m,
eo(v(bx) — v(ax)) > (g1 — in)A — 2(1 + g)r > 0.

It follows that a;, < by, for every 0 < k < m. Indeed, if a; > by, for some such k, the
inequality
by, — ax|

€6 (v(br) = Y(ax)) = (b = a)eg ()] < =
would imply that ef (v(bx) — v(ax)) < 5(bx — ax) < 0.

Hence we have
a=ayp<by<ar<b<ay<- - <bp1<am<b,=0b,

and we show that the statement holds with the intervals [a;, b;], after removing the de-
generate ones if there are any. By the choice of N we have [a;,b;] C v !([a,b] \ G).
(For the degenerate intervals this may be false, which is why we removed them.) More-
over, the number of these intervals isatmost m+1<n+1<1/A+2<1/r.

It remains to show (10.18). Recalling that m > 2, we infer from (10.19) that

-1

[7(bx) = ~(a )HZ
1

—1

3
3

(Zk+1 — Zk)A = (’Lm — Zl)A

HM

E
Il

Using (10.20) for £ = m and (10.21) for £ = 0, we get

||'7(am) - ( ) —il)A.
Hence we conclude that
m—1 i
[17(0x) = v(ar)ll = [Iv(am) =~ (bo)l| - 2(1 n g)"
k=1

Adding ||v(bg) — y(ao)|| and/or ||y(by,) — v(am)|| (depending or whether the inter-
vals [ag, bo] and/or [ar,, by,] are degenerate), and noticing that 2(1 + 1k) < k, we
get (10.18). O

Proof of Theorem 10.5.1. Let (xy, ex) be a sequence of pairs dense in the product of X
with the unit sphere in X with the following properties:

e cach pair repeats infinitely often in the sequence;

o for every (zy, ex), the pair (zy + ey, ex) is also among the pairs (z;, ;).
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Let g = ¢o/12 and for k& > 1 choose recursively 0 < ry < 2=k, such that

k—1

1
m“kHT—<2_k
i=1 "¢

where & is the constant from Lemma 10.5.4. For every £ > 1 we use this lemma
with vectors ey, xx, and number 7 to find the corresponding finite family of balls
{B(Zk 1,7%) ‘ i—l mk}.

Let G, = Um" B(zm,rk) = Uk,_] Gy, and S = ﬂj 1 Sj. Consider any
v € C*([a, b], X) such that for some unit vector e,

(t) ~4() — (¢~ )l < 2

forall ¢, s € [a, b].

Let ¢ > 0 and, denoting ||[v(I)|| = [|7(8) — ()| for I = [«,F], find a (finite)
partition Z of [a, b] into nonoverlapping closed intervals such that

S ||>/||7 Mt~ <.

IeT

Let j > 1 be such that the cardinality of Z is less than 1/ r; and

0o k—1 1 c
> s I —<7 (10.22)
k=j i=j

For k > j we will recursively construct families Zj, of subintervals of [a, b]. We start
by letting Z; := Z. Applying Lemma 10.5.4 to the vectors x;1, €;41, number 41,
and + restricted to each interval I € Z;, we find in every such I at most 1/r;; disjoint
subintervals J1, ..., Jp () such that

m(T)

m(I)
U “HXNGya) and Y ()] = V(D] = wrjaa

i=1

Put 7,4, = Ulezj{le -+oy Jm(ny }- Thus cardinality of the family 7, is at most
1/(rjrjta)-

We repeat the above application of Lemma 10.5.4 recursively for k > j + 2 to the
vectors xy, ey, number 7, and ~ restricted to each of the intervals from the previous
family Zj,_;. In this way we obtain families of mutually disjoint intervals Z, of car-
dinality at most Hf:j 1/r; such that their unions My, := |JZ satisfy M C My_q
and

k—1

1
My Cy N XN GY) and Y (D= Y vl =k [ -
i=j

I€Ty, I€Z) 1
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Let M = ﬂz';j M. The condition (10.22) yields

‘(1)) dt > i I - [ - <
| w@la= jim ¥ ol > Sihol-5> [ rold-.

1€y, IeZ
Since ||7/(t)|| > 1/2 for every t, we conclude that
27N <2 S) < L\ M2 [ @)de<e.
la,b]\M

Hence £y~ 1(S) = 0 for every ~y that we have considered. In particular, this holds for
every v € C'([a, b], X) with the properties 7/ (a) # 0 and |7/ (¢) =7/ (a)|| < 3[[7/(a)||
fort € [a,b]. Indeed, by a reparametrization we may achieve that ||y'(a)|| = 1, and so

|t — 5|

[9(t) =~(s) = (£ = 5)7' ()| < / 17 (7) =~/ (a)] dr <

Since for any v € I'; (X)) the set {¢t € [0,1] | 7/(t) # 0} can be covered by countably
many intervals [a, b] on which ~y has the above properties, we have that

L{te0,1][y(t) € S,7'(t) #0} =0
for every v € I';(X). By Lemma 5.3.5 this implies that S is I'; -null.
Define now Hj, = (J;¥ B(z,, ki) and Q; = UZ’;J Hj;,. We show that each

X \ Qj is I'y-null. For this we employ Corollary 5.3.4. Suppose that ¢ > 0 and
7Yo: R — X is affine with v = u. We find p € N such that

Iy = 20(0)]| < 5 and [leglull — ul| < .

Define ¥ € I'1 (X) by ¥(t) = xp, + tep||ul| for ¢t € [0, 1]. Then |7 —yol/<1 < €. Letm
be the least integer such that m > ||u||. The choice of pairs (x, e;) guarantees that
given any j € N, there are integers ky, . .., k,,—1 > j such that

(s en;) = (xp +iep,ep), i =0,...,m— 1.
By the first statement of Lemma 10.5.4,
[xp7 J"P + mep] = [xkfﬂ xko + eko] u.---u [xkrn—l ’ xk'rn—l + ekvn—l] - Q]

Hence the image of 7 lies in () ;, which, since ); is open and the image of 7 is compact,
implies that the image of any <y is contained in (); once ||y — 7|/<1 is small enough.
Corollary 5.3.4 now implies that X \ Q; is I';-null.

Letting Q = ;2 Q;, we see that S U (X \ Q) is I'y-null. It remains to show that
its complement (X \ S) N Q = U;ﬁl(Q \ S;) is o-porous. We prove that each set
Q\ S; is porous. Let x € @ \ S;. For every m > j the fact z € Q),,, implies that there
is k > m with © € Hy,. This means that z € B(zy 4, k) for some 4, and so

.B(Zk’i7 ||Z]€’Z — Z‘H/Ii) C B(zk,i,rk) C Sj.

Since the distance ||z, — x| < krEy < K27 can be made arbitrarily small, we
conclude that @ \ S; is porous at x. O
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10.6 SPACES IN WHICH ¢-POROUS SETS ARE I'-NULL

In this section we present a new condition on a Banach space guaranteeing that its
o-porous subsets are I'-null. Instead of assuming existence of a suitable asymptoti-
cally ¢y sequence of subspaces (see Definition 8.2.10) as in [28], we assume the ex-
istence of bump functions arbitrarily smooth in the direction of such subspaces (see
Definition 10.6.4). In Proposition 8.2.11 we proved that the new condition is weaker
than the old one, and so our results contain those of [28].

The key to our new approach to the problem of I'-nullness of porous sets is the
following simple statement reducing it to showing their I';,-nullness.

Proposition 10.6.1. Let E be a subset of a separable Banach space X. Assume that
for infinitely many values n € N the set I is contained in a union of a o-directionally
porous set and a Ty, -null G5 set. Then E is I'-null.

Proof. Let N C N be the set of those n for which we have £ C A,, U B,,, where A,,
is o-directionally porous and B, is a I';;-null G set. Then

EC U A, U ﬂ B,.

neN neN

Since every directionally porous set is I'-null by Remark 5.2.4, the union of sets A,,
is I"-null. Hence it suffices to observe that Theorem 5.4.2 implies that the intersection
of B,, being a G5 set which is I';, null for every n, is I'-null as well. O

Various simple combinations of this proposition with the results of Section 10.4
lead to smoothness conditions guaranteeing that every o-porous subset of X is I"-null.
For example, Corollary 10.4.6 and Proposition 10.6.1 immediately imply the following
statement, which gives concrete examples of spaces having the property that every o-
porous subset in them is I"-null.

Theorem 10.6.2. Suppose that the asymptotic modulus of smoothness of a Banach
space X satisfies, for everyn € N,

im
tN\O 7
Then every o-porous subset of X is I'-null.

The property of a space X required here is clearly inherited by subspaces. In par-
ticular, ¢y and so any subspace of cy have this property. Hence any porous set in a
subspace of ¢ is I"-null.

A somewhat more general criterion than the one given in Theorem 10.6.2 follows
immediately from Corollary 10.4.5 and Proposition 10.6.1.

Proposition 10.6.3. Suppose a separable Banach space X admits, for every n € N,
a locally uniformly continuous bump function asymptotically smooth with modulus con-
trolled by t". Then any o-porous subset of X is I'-null.
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Finally, we discuss iteration arguments that may allow us to extend the class of
spaces in which porous sets are I'-null. We are really interested here in the property
“every o-porous subset of X is I'-null.” However, it is not clear how this property
behaves even under ¢y sums. We therefore strengthen it slightly, which will allow
iteration arguments to prove, for example, that any space C'(K) with K countable
compact has this property. This was done in [28] using the concept of asymptotically cg
sequences. Here we use a somewhat more general concept introduced it the following
definition.

Definition 10.6.4. Let ) be a nonempty family of subspaces of X, which is closed
under finite intersections. We say that X is arbitrarily smooth in the direction of Y if
it admits, for each n € N, a locally uniformly continuous bump function smooth in the
direction of ) with modulus controlled by ¢™.

We first show that asymptotically ¢y families (see Definition 8.2.10) have this prop-
erty.

Proposition 10.6.5. Let Y be an asymptotically cq family of subspaces of X. Then X
is arbitrarily smooth in the direction of ).

Proof. Letw: (0,00) — (0, 00) be an increasing function such that

t t
lim M = oo and for every p > 0, limM =0
4 t\.0 tP

t—oo

By Proposition 8.2.11 there is a function ©: X — R such that Lip(©) < 1,
lz]| < ©(z) < ||z|| + K, where K is a constant, and for every ¢ > O thereis Y €
such that pg y (z;t) < w(t) for every x € X. It follows that © is a locally uniformly
continuous bump function smooth in the direction of ) with modulus controlled by ¢",
for every n. O

If follows immediately from Proposition 10.6.3 that in a space arbitrarily smooth
in the direction of a family of finite codimensional subspaces every porous subset is
I'-null. Similarly easily, Theorem 10.4.5 and Proposition 10.6.1 imply the following
fact.

Lemma 10.6.6. Suppose that a separable space X is arbitrarily smooth in the direction
of afamily Y of its subspaces. Then every subset E/ of X which is porous in the direction
of YV is T'-null.

We also observe that, similar to other notions of smoothness, arbitrary smoothness
(in separable spaces) is reducible to countable families of subspaces: if X is arbitrarily
smooth in the direction of ), Proposition 8.1.11 shows that for each n there is a locally
uniformly continuous bump function smooth in the direction of a countable subfamily
Y, of YV with modulus controlled by t™. It now suffices to put the )/, together and add
countably many subspaces from Y to make the resulting family directed downward.
After these remarks, we are ready to state the iteration argument.
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Lemma 10.6.7. Consider the following property of a Banach space Y .

(E) WheneverY is a complemented subspace of X and E C X is o-porous in the
direction of Y, then E is T'-null.

Any finite or cq (infinite) direct sum of spaces having (E) also has (E).

Moreover, let Y be arbitrarily smooth in the direction of a family V of its subspaces,
and let n > 0 be such that for each V. € V there is a complemented subspace U of Y
having (E) and every y € Y can be written as y = u + v, where w € U, v € V with
max{||ul, [[v][} < nllyll. Then'Y" has property (E).

Proof. Assume that Y7 and Y5 have (E), Y = Y; & Y; is complemented in X, and
E C X is o-porous in the direction of Y. By Lemma 10.1.2, E = F; U F», where E;
is o-porous in the direction of Y;. It follows from (E) that each E; is I'-null and thus
E is T-null. Hence (E) is stable under finite direct sums.

Notice that the “moreover” statement and the stability of (E) under finite direct
sums imply that (E) is also closed under ¢, direct sums. Indeed, letY = (30, @Y; )CO
be complemented in X. We put

Uy = (Z:@Y) Vi = ( i @Yi) .

i=kt1 co

Then every Uy, is complemented in Y and by the already proved stability under finite
sums, all Uy have the property (E). Since (Vj) is clearly asymptotically cg, Y is
arbitrarily smooth in the direction of V = {V}, | k£ > 1} by Proposition 10.6.5. Hence
stability under ¢y sums follows.

To prove the “moreover” statement let £ be a porous subset of X in the direction
of Y with constant c. As pointed out before the statement of the lemma, we may assume
that V is countable, V = {Vi, V5, ...}. For each k we find Uy, as in the assumptions,
and by Lemma 10.1.2 we write £ = Ay U By, where Ay, is o-porous in the direction
of Uy, and By, is porous in the direction of V}, with constant ¢/27. By assumption all
sets Ay, are I'-null. Since the set B = ﬂ;f:l By, is porous in the direction of each Vj
with the same constant ¢/2, it is porous in the direction of V. Hence by Lemma 10.6.6,
B is I'-null. Consequently, sois E = BU|J;—; Ay. O

Recall that any countable compact Hausdorff topological space K is homeomorphic
to the space K, of ordinals not exceeding « in the order topology for some countable
ordinal cv. Recall also that C'(K,) is isomorphic to ¢g and thatevery C(K,, ), & < wy, is
isomorphic to (>, ®C(Kpg, )) for a suitable sequence of ordinals (3;)52, smaller
than «e. Hence we get from Lemma 10.6.7 by (countable) transfinite induction that each
such C'(K) has property (E).

Summing up the preceding observations we get the result that has been already used
in the discussion of differentiability I'-almost everywhere in Section 6.4.

Theorem 10.6.8. The following spaces have the property that all their o-porous sub-
sets are T-null: ¢y, C(K) with K compact countable, the Tsirelson space, subspaces

of co.
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The Tsirelson space (as first defined in [45]) is a Banach space with an uncondi-
tional basis which admits an asymptotically ¢y sequence of finite codimensional sub-
spaces. An important feature of this space (in general, and for us here) is that it is
reflexive.

The class of spaces in Theorem 10.6.8 may seem to be rather small. We will see
in Chapter 14 that this is in the heart of the matter: in many spaces, including the ¢,
spaces, there are porous sets that are not I'-null.



Chapter Eleven

Porosity and e-Fréchet differentiability

We show that every slice of the set of Gateaux derivatives of a Lipschitz function
f: X — Y, where dimY = n, contains an e-Fréchet derivative provided certain
porous sets associated with f are small in the sense that each of them can be covered
by a union of Haar null sets and a I';,-null G5 set. By results of Chapter 10, this condi-
tion holds when X admits a bump function which is uniformly continuous on bounded
sets and asymptotically smooth with modulus controlled by w,,. In Chapter 13 we re-
place, under more restrictive assumptions, e-Fréchet derivatives by Fréchet derivatives.
The advantage of the present approach is not only its greater generality, but also its
(relative) simplicity and the fact that it relates the problem to smallness of porous sets.

11.1 INTRODUCTION

Here we investigate a natural question stemming from Theorem 6.3.9: can the results
of Chapter 10 about smallness of porous sets, and so also of sets of irregularity points
of a given Lipschitz function, be used to show existence of points of (at least) e-Fréchet
differentiability of vector-valued functions? By combining this new idea with the basic
idea that points of e-Fréchet differentiability should appear in small slices of the set of
Gateaux derivatives, we will see that this is indeed the case and that this approach leads
to very precise results on existence of points of e-Fréchet differentiability for Lipschitz
maps with finite dimensional range. Our main result, Theorem 11.3.6, applies, in par-
ticular, when every porous set is contained in the unions of a o-directionally porous
(and hence Haar null) set and a I',,-null G5 set. Hence Theorem 10.4.5 immediately
implies the following corollary.

Theorem 11.1.1. Suppose that an Asplund space X admits a bump function that is
uniformly continuous on bounded sets and asymptotically smooth with modulus con-
trolled by w,,. Then for every Lipschitz map f of a nonempty open set G C X to a
Banach space Y of dimension not exceeding n, every xo € G at which f is Gdteaux
differentiable, e, > 0, u1, ... ,um € X, and yy, ... ,y5 € Y* thereisapointx € G
at which f is Gateaux differentiable, e-Fréchet differentiable, and

Zyz x ul >Zyz xo,u, -n.

In other words, under the given conditions the multidimensional mean value theo-
rem holds, for any ¢ > 0, for Gateaux derivatives that are also e-Fréchet derivatives.
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Theorem 11.1.1 is an easy consequence of the more general Theorem 11.3.5, whose
main points are that only certain porous sets need to have the required decomposition
and that separability of the dual is replaced by norm separability of the set of Gateaux
derivatives.

We have seen in Chapter 4 that points at which f is Gateaux differentiable as well as
e-Fréchet differentiable exist when X is just asymptotically uniformly smooth without
any restriction on the dimension of the target space Y (as long as it is finite dimen-
sional). As far as is known, it may even hold in all Asplund spaces. However, as
we will see in Chapter 14, validity of Theorem 11.1.1 needs a considerably stronger
assumption than just asymptotic uniform smoothness.

In Chapter 6 we have already seen an important connection between smallness
of porous sets and differentiability: once we know that porous sets in X are I'-null,
Fréchet differentiability of Lipschitz maps into finite dimensional spaces follows. It is
therefore natural to conjecture that in spaces in which porous sets are I'),-null, Fréchet
differentiability of Lipschitz maps into at least spaces of small finite dimension can be
shown. We may even hope that in such situation the multidimensional mean value es-
timate holds, that is, every slice of the set of Gateaux derivatives of any Lipschitz map
into a space with dimension not exceeding n contains a Fréchet derivative. (The restric-
tion on the dimension of the target is necessary: see Theorem 14.1.1 in Chapter 14.)
Unfortunately, for n > 3 we do not know whether there is a space of dimension greater
than n in which every porous set is I';,,-null (see the beginning of Section 10.3), so such
results may bring little new.* However, from Chapter 10 we know that there are spaces
in which every porous set is contained in the union of a o-directionally porous set and a
I',,-null G5 set. Whether the multidimensional mean value estimate for Fréchet deriva-
tives holds in all spaces in which porous sets are small in this way remains open. Here
we prove that with e-Fréchet derivatives instead of Fréchet derivatives it holds even un-
der the weaker condition that every porous set is contained in the union of a Haar null
set and a [',,-null G set. (Notice that the G5 requirement is essential.) In Chapter 13
we show its validity with Fréchet derivatives, but under a smoothness assumption that
is stronger than the one needed to obtain results on decomposition of porous sets.

Throughout this section, G C X will be an open subset of a separable Banach
space X and f: G — Y a Lipschitz map to a Banach space Y. We will be mostly
interested in the case when Y is finite dimensional, and in this case we will usually
consider Y = R" only. Since our results do not depend on the particular choice of
norm in the target space, we equip R", in addition to the Euclidean norm | - |, also with
the maximum norm ||y|| = max(|y1],. .., |yn|), and will usually work with this norm.
The balls in this norm will be called cubes; so all cubes are, by this definition, axis
parallel.

11.2 FINITE DIMENSIONAL APPROXIMATION

As in all differentiability results, we first need to understand the finite dimensional sit-
uation. So suppose that g = (g1,...,9s): [0,1]" — R"™ is a Lipschitz map with

*Added in proof: By the result of Gareth Speight (see footnote on page 186), there are no such spaces.
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non-negative divergence on [0, 1]™ and with f[o,un div g d.Z"™ close to zero. Forn = 1
this obviously implies that g is almost constant, and this fact was somewhere in the
deep background of Fréchet differentiability results for real-valued Lipschitz functions
(see [39], [27]). In the vector-valued case, however, nonconstant functions with di-
vergence zero show that an analogously simple statement is hopelessly wrong. For-
tunately, Lemma 11.2.2 will tell us that, quantifying the words “small” and “close”
and assuming that a suitable slice of Géteaux derivatives {¢'(t) | divg(t) < &} is
contained in a small neighborhood of the origin, we can still deduce near constancy
of g. Of course, we have to pay for the additional assumptions, and this will appear
in subsequent chapters as the need for special smoothness assumptions on the domain
space. This causes a substantial difference between our differentiability results for
vector-valued functions and those for scalar-valued functions. However, we will see
in Chapter 14 that this is not a fault of our method, but that without such smoothness
assumptions the differentiability results cannot be as strong as the ones we prove in this
book as they cannot include validity of the multidimensional mean value estimates.

Before stating the lemma alluded to above, we recall some properties of shears,
which are simple Lebesgue measure preserving maps of R into itself that we will use
to control certain integrals.

Lemma 11.2.1. Assume that Q is a cube in R™, a,b € Q, d = ||[b — a| > 0, and
0 < Kk < 1/2. There is a Lebesgue measure preserving affine map ¢: R" — R"
which maps the box [0, kd|"~! x [0, d] into Q such that

() the restriction of ¢ to each hyperplane R"~' x {a} is an isometry;
(b) a € ([0, rd]" "' x {0}) and b € ([0, kd]" ™' x {d});
© [l¢'ll <2

Proof. We may assume that d = 1 and use shifts, reflexions, and permutations of
coordinates to reduce the proof to the special case when a = 0, 0 < b; < 1 for
i=1,...,nandb, = 1. Then we let for (w, o) € [0,x]" "% x [0,1]

@(wv 0) = (w + ¢(U)a O'),

where ¢ = (¥1,...,%n_1): R — R™! is a linear map. Its components 1; are de-
fined according to the following rule. Since the cases below are not in general mutually
exclusive, we define 1;(o) by the first rule whose condition is satisfied:

(11.1)

ob; if b+ ke; € Q,
Yi(o) = .
o(b; — k) ifb—ke; € Q.

Since for any fixed o € [0, 1] the map ¢ is a shift, we see that (a) holds. In particular,
 is measure preserving. It is also easy to check that ¢(0,0) = 0 and p(w, 1) = b for
a suitable choice of w € [0, x]"~*. Hence (b) follows. As for (c), notice first that

d’l = (bl — 1, bn1 _Q7L—1)a
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where g; = 0 or ¢; = k depending on the choice in (11.1). Then
¢ < max{1+4[b; —q| |i=1,...,n—1} <2. 0

We are now ready to state and prove the announced finite dimensional result on
affine approximation of Lipschitz functions.

Lemma 11.2.2. For everyn € N and 6 > 0 there is 7 > 0 such that for every o > 0
the following statement holds.

Let g: [0,1]™ — R™ be a Lipschitz map with Lip(g) < 1 such that div g(t) > 0
Joralmost all t € [0,1]™. Assume that there is a set N C [0,1]", L™ N < 7, satisfying

(1) div g(t) dL"(t) < at, and
[0,1]"\N

() ||g'(t)]] < 7 foreacht € [0,1]" \ N at which div ¢(t) < .
Then

.z"{t e [0,1]"

la(s) — g(t)]| > 6lls — 1] for some s € [0,1]"} < 6.

In particular, ||g(s) — g(t)|| < 20 forall s,t € [0, 1]™.

Before proving this lemma, we discuss its strengths and weaknesses, which are very
much related to all our Fréchet differentiability results for vector-valued functions. We
neglect technical points (multiplicative constants and the set /V), and first notice that
one clearly has to have 7 < 6. Validity of (ii) is controlled by the relation of the height
of aslice {¢'(¢) | divg(t) < a} and its diameter, for which the necessary condition is,
in general, o < 7 (in the Hilbertian case the condition is a < 72). Hence the largest
value of a7 for which we can still get a meaningful result is 67, where p > 2. To see
where this leads, we rescale the statement. Denoting for a moment

(t) =~ glrt),

the first assumption becomes
][ div g(t) AL (1) = / div () 2™ (1) < 67,
B(0,r) B(0,1)

and the conclusion becomes

lg(t) = g(O)ll = rllg(t/r) — g(O)[| < 7

for t € B(0,7). Now imagine that the domain of g is R"*! and that ¢ = 0 on R".
Then, to prove that zero is almost a derivative of g, we need in particular an estimate of
the form

llg(u+Eeny1) — g(€ent)|| < €
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if u € R, |lul| = £ and £ small. To use the lemma, we choose a suitable » > £ and
0 = e&/r. So we need to get an estimate of the type

]{9(0,7’) divg(t + €epy1) dL™ () < (%)p.

Using the divergence theorem and Lipschitz estimates on g, the left side is bounded
by &/r; but this leads to the requirement £/r < (££/r)P, which is impossible even if
p = 1. We can improve upon this estimate: given 7 > 0, one can show that

f vl gennydzn <™,
B(0,r) r

provided £ and &/r are small enough. This leads to the requirement n&/r < (e£/r)P,
which can be satisfied if p = 1; for p > 1 its validity depends on the exact estimate
of the dependence of the permitted size of £/r on 7. Most of the main results obtained
in this book are, in some sense, based on having a better estimate of this dependence.
The negative results obtained in Chapter 14 depend, on the other hand, on showing that
the estimate cannot be too good. In this chapter, however, we obtain a better estimate
of {5 (0.ry A1V g(t + &ept1) L™ (t), thanks to porous sets being small, which allows
us to assume that 0 is a point of regularity of g, and so the divergence theorem gives as
good estimates as one may wish.

Proof. Since the conclusion is trivially true for 6 > 1, let 6 < 1. We show that the
statement holds with

= 37n7157n92n+1.

|~

For a cube @ C [0, 1], denote by r

—~

Q) the side-length of ) and let
Q = {cube @ C [0,1]" | |lg(s) — g(t)|| > 6r(Q) for some s, € Q}.

We show that the measure of each () € Q may be estimated from above by a
constant multiple of |, oll J'|| dZ"™, namely,

Q<2 3”0‘2"/62 g'|| d". (11.2)

To prove this we fix, for a moment, a cube Q € @, and find a,b € @ such that
llg(b) — g(a)|| > Or(Q). Denoting d = ||b — a|, we notice that .£"(Q < d"0~". Let
@: R™ — R"™ be the shear from Lemma 11.2.1 with k = %0. The first two properties
of ¢ imply that

lo((,0)) = 9(@] < llla,0) — al < 5

for each w € [0, £0d]" . The same argument shows that for these w also

lg(p(w, d)) — g(b)] < %d
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Hence

l9(p(w, d)) — g(p(w,0))]

> |lg(0) = g(a)|| = llg(p(w,d)) — g(®)] = llg(a) = g(e(w,0))]|

0d 0d _ 6d

>9T(Q)—§—§Z§

for every w € [0, %Hd]”*l. Using also that ¢ is measure preserving and the last prop-
erty of the shear ¢, we infer that

/ I dzm > / o' ()] 2" (t)

Q ([0,0d/3]" =1 x[0,d])

/ 19/ (o) 42" ()
[0,6d/3]" =1 x[0,d]

dL"(s)
i 1 O

0,0d

/ / (g0 @) (w, 0| do dL™ (1)
[0,0d/3]7—1

/ llg(olw, d) — glp(w,0)) 42" w)

[0,6d/3]™

LY feae

v

vV
N)\»—l N = N \

v

V

which is (11.2).
Denote by M the union of all cubes from Q, M = | J Q. Noting that

{t 0,1

@)—g@ﬂk>ﬂb—¢“hrwmeseULH”}CAL

we see that the proof will be finished once we show that £ M < 6. By the 5r-covering
theorem (see, e.g., [33]), there is a disjoint at most countable subfamily (Qj) C Qsuch
that for every @ € Q one can find Q; with Q@ N Q; # 0 and r(Q) < 2r(Q;). Conse-
quently, any () € Q is covered by the fivefold enlargement of some ;. This, (11.2),
and the disjointness of the cubes @); allow us to estimate the measure of M by

$W§WZ$@<@Z/MWﬂ
J j Qi (11.3)
<. [ lgllden,
[0,1]"

where C,, = 2 - 3"570 2",
To estimate the integral of ||¢’(¢)|| over [0, 1]™ fix & > 0 and denote

No={t¢ N |divg(t) <a}and Ny = {t ¢ N | divg(t) > a}.



208 CHAPTER 11

Then

[ dgnagn= [ iglazn s [ glazn s [ glden.
[0.1]" N No Ny

The first two integrals are less than 7 in view of the assumptions ||¢’|| < 1, "N < T,
and (ii). As for the last integral, we recall that div g(¢) > 0 a.e. and employ assump-
tion (i):

1
/ lg'|| dL™ < —/ divg(t) dL™(t) <.
Ny @ Jio,1]"\N
Together with (11.3) we obtain
LM < 37C, =2-3"T15m9 72 = 0,
as required.
For the additional “in particular” statement notice that the just proved part of the

lemma and 6 < 1 guarantee the existence of ¢y € [0, 1]™ such that ||g(s) — g(to)| <
)|s —to|| < O forall s € [0,1]™. Hence we get

lg(s) — g < lg(s) — g(to)ll + lg(t) — g(to)|| < 26. H

11.3 SLICES AND ¢-DIFFERENTIABILITY

Since in all statements and proofs in this section (with the single exception of Theo-
rem 11.3.5) the domain will be a fixed nonempty open set G C X and the target space
will be R™, we slightly simplify the notation for slices of the set of Gateaux derivatives.

For a Lipschitz map f = (f1,..., fn) of G to R™ we denote by D(f) the set of points
of G at which f is Géteaux differentiable. When u = (uy, ..., u,) € X", we also let

M(fiu)= sup Y fi(z;u),

z€D(f) i=1

and, for n > 0, we denote the slice determined by w and n by
n
S(fyusn) = {f’(x) ’ z € D(f), Y filwsu) > M(f;u) - n}-
i=1

The set of points at which the derivative belongs to the slice is denoted by

D(fiuin) = {x € D(f) | f'(z) € S(f;uin)}.

For future reference, we make a simple observation on the dependence of these sets
on a change of vectors.
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Observation 11.3.1. Suppose that G C X is an open set, f: G — R"™ a Lipschitz
function, uw = (u1,...,uy), v = (v1,...,0,) € X", and k = Lip(f) >0, [Jvi — |-
Then for every n > 0,

D(f;vin) € D(f;uin + 2k)
or, equivalently,

S(fivim) € S(f;u3m + 25).
Proof. If x € D(f), then || f'(x)|| < Lip(f) and so

n

> sitwse) = fillasw)
i=1

i=1

< Lip(f) Y lvi — will = 5.
=1

Hence M (f;v) > M(f;u) — k. If now x € D(f;v;n), then

n

S f@w) = fi(ws) — k> M(fiv) —n—k

=1 i=1

> M(f;u) = (n+25),
which implies the statement. O

After these preliminaries, we come to our first main lemma, which shows that
e-Fréchet differentiability of the function f at a point = follows from its rather weak
approximability by an element of a small slice of its set of Gateaux derivatives.

Lemma 11.3.2. Let G C X be an open subset of a separable Banach space X, and
let f: G — R™ be Lipschitz with Lip(f) < 1. Assume further that

e ¢ >0, x > 0, and the vectors w1, ..., w, € X of norm at most one are chosen
such that diam S(f; w1, ... wy;x) < is;

ez G 6>0,andT € S(f;wl,...,wn;%ex) are such that B(x,0) C G

. EX
and, putting ¢ = m
1f(@+v+rw) — fz+v) = T(rw)]| < ¢([Jo]| +[r]) (11.4)

foreveryi=1,...,n,v€ X, andr € Rwith ||v| + |r| <.
Then
1f(z+v) = f(z) = Tvl| < e|v]
Sforeveryv € X with ||v]| < 0/(n + 2).
Proof. We assume that € < 2 since otherwise the conclusion follows trivially from
Lip(f) < 1 and ||T|| < 1. We may also assume, without loss of generality, that

X < 2n, since otherwise S(f;wi,...,wy;Xx) contains all Giteaux derivatives of f,
hence Lip(f — T') < 1 and the conclusion follows as well.
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Letv € X, ||v]] < §/(n+ 2). Then

n
T+ Spy1v + ||v]| Z siw; € G
i=1

forall s = (s1,...,8,4+1) € [~1,1]" L. Since it suffices to prove the statement for v
belonging to a dense subset of {v € X | ||v|| < §/(n + 2)}, in view of Lemma 2.3.2
we will consider only those v # 0 satisfying

n
T+ Spp1v + ||v]| Z siw; € D(f)
i=1

for almost every s € [—1,1]" 1.
For o € [0, 1] define v, € I',,(X) and g, : [0, 1] — R™ by

Yo(t) = x +ov+ o Y tawi and g (t) = (f = T)(74(t)).

i=1

The main part of our argument is based on estimates of the divergence of g,. Writ-
ing f = (f1,...,fn)and T = (T1,...,Ty), we see that for every o € [0, 1] and
s € [0,1]™ such that v, (s) € D(f),

divge(s) = > fl(ve(s)i 7 (sie)) = > Ti(v5(s;€:))
i=1 i=1
= [0l > (o (s)sws) = [0l > Trw;. (11.5)
i=1 i=1
Recalling that T' € S(f; w1, ..., wp; %5;() we obtain the estimate

IN

[l M(fiwr, o wn) = [lol] (M (5w, wa) = )

div g, .
ivgo(s) 16

€X
. 11.
= ol (11.6)

Since the divergence theorem reduces the problem of estimating the integral of
div g, to that of estimating the norm of differences g, (s) — g (t), we now turn our
attention to the latter. Let o € [0, 1] and s, ¢ € [0, 1]™ and write

n

9(5) = 9o (1) = Y_ (£l + 1) = flz +03) = [0l T((s; = )wy)). - (ALT)

j=1

where vectors vy, . .., v,41 are defined recursively by

n
v = ov + ||v]| Ztiwi and  vjp1 = v + [jv]|(s; — t;)w;;
i=1
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S0 & + v1 = Y, (t) and z + v, 41 = 7Y, (s), which justifies (11.7).
We estimate the norm of each of the terms on the right-hand side of (11.7). Since
the explicit form of v; is

j—1 n
v = ov+ [l Y sawi+ [|o]| D tiws,
i=1 i=j

we obtain that ||v;]| < (n+ 1)|v||. Hence
[l + 1ol s; =251 < (0 +2)]jv]l- (11.8)
Recalling that (n + 2)|jv|| < §, we may use the assumption (11.4) to infer that

| £ (@ +vj1) = f@ + ;) = [0 T((s5 — t5)wy)|| < Cllvgll + o]l [s; — t5])
<(¢(n+2)|vll.

Hence (11.7) and the triangle inequality give
190(5) = go (DI < n(n + 2)[Jv]|. (11.9)

As already indicated, we now use this inequality together with the divergence
theorem to obtain a lower estimate of the integral of the divergence of g, for each
o €[0,1].

/ div go () AL (1)
[0,1]
>-% / 190 () — gt + e0)]| 42" (2)
i—1 v {t€[0,1]™|t;=0}
> =3 n(n + 2)[0]l¢ = —n2(n +2) .

1=1

Integrating this inequality over o € [0, 1] and using Fubini’s theorem, we obtain

1 1
/ /divga(t)dodi”"(t):// div g, (t) d.L"(t) do
(0,117 Jo o Jior
> —n’(n + 2)[vll¢.

Hence

1
/ div g, (t) do > —n?(n + 2)||v||¢ (11.10)
0

for ¢t belonging to a subset of [0, 1]™ of positive measure. It follows that there is an
s € [0,1]™ such that v,(s) € D(f) for a.e. o € [0,1] and, at the same time, (11.10)
holds true. For the rest of the proof we fix one such s.
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Let Q = {0 € [0,1] | div go(s) < —%x||v||}. The reason for proving the previous

divergence estimates was that they show that () has small measure. Using (11.10) and
(11.6), we have

-n (n+2)||v||§</ div g, (s)do < — X” ”f Q+ H I,

hence
€

( *(n+2)¢ + 16) - (11.11)

1
<
Q< R

2
X
by the choice of (.

For those o for which v, (s) € D(f) we now find an upper estimate of H % 9o (8) H
A crude estimate, using that Lip(f) < 1, and so also ||T'|| < 1, gives

|oE 0 (5)]| = [ (F = Do) = 17Ol 0) = Toll < 20l (11.12)

If o ¢ Q, we need a better estimate. In that case div g,(s)/||v|| > —1x and we obtain
from the identity (11.5) that

Zfz‘l(’ya(s)§wi) = ZTiwz ” I div g, (s)
] i=1

> M(fiwr,. . wn) — =2 —
>M(f7w1aawn)_x

Hence f/(v,(s)) and T belong to the same slice S(f;ws, ..., wy; X), and we see that
| f'(7+(s)) = T|| < te. Consequently, the same calculation as in (11.12) above yields

elloll

H(%go(é’)” = f' (7o (s);0) = Tw|| < (11.13)

Combining (11.12) with the estimate (11.11) of the measure of () and (11.13), we get

1) 9091 < [ | 20006 o

s /QHaigo<8>Hdo+/o Hn\QHiga<s>Hd0

<2 L'Q+ Hvll < *€IIUH
We are now ready for the final estimate. Recalhng (11.9) we obtain
1f (@ +v)=f(z) = Tvl|
=||fz+v) = T(z+v) - (f(z) — Tx)|
= [191(0) — g0 (0) |
< 1191(0) = g1(s) |l + [lg2(s) — go(s)]| + llg0(s) — go (O}

3
<n(n+2)[[v][¢+ Zellv] +n(n +2)|jvll¢ < efjvll. H
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Lemma 11.3.2 allows us to deduce e-Fréchet differentiability under the assump-
tion of a certain type of regularity; see (11.4). We now complement it by a statement
showing that points of such regularity exist provided the porous sets associated with
the function f by Lemma 6.2.5 are small on many surfaces from I',,(X) in a sense that
is loosely related to the notion of I',,-null sets. (We do not know the precise relation of
these two notions of smallness.)

Recall that in Definition 6.2.4 we denoted, for f: G — R", by R(f;u,y;(,p)
the set of all x € G such that at least one of the following requirements holds:

(i) B(z,p) ¢ G;
(ii) thereisr € R such that ||ru|| < pand || f(z 4+ ru) — f(z) — ry|| > |rull;

(iii) thereis & > 0 such that ||f(x 4+ v 4+ ru) — f(z + v) — ry|| < {(||v]| + |lrul)
whenever ||v|| + ||rul| < 4.

Lemma 11.3.3. For every ¢ > O there is T > 0 such that the following statement holds.
Let G be a nonempty open subset of a separable Banach space X, f: G — R" a
Lipschitz map with Lip(f) < 1, and H C G a Haar null set. Assume further that

e £ > 0 and the vectors w1,...,w, € X of norm at most one are such that
diams(f;wla s 7wna£) S T

e for any choice of y1,...,yn € R™ and p > 0 there is a dense set of surfaces
v € I'y(X) such that

A0 € HU(G\(\RUFwnpit.n) b <7 (L1

i=1

.Z”{t € [0,1]"

Then there are © € D(f;w1,...,wp;§) \ H, T € S(f;w1,...,wp;&), and § > 0
such that B(x,0) C G and

1@+ v+ i) — F@ -+ ) — Tl < (ol + 1) (11.15)
foreveryi=1,....,n,v € X andr € Rwith ||v| + |r| < 4.

Proof. We start with a sketch of our plan of the proof, in which we assume for simplic-
ity that H = (). First, we choose T' = f(x¢) for some point zg € D(f; w1, ..., wn; 3),
where 3 is much smaller than £. Then, for a suitably small p > 0, we pick another point
T € ﬂ?:l R(f; w;, Twy; ¢, p) in such a way that the first two alternatives from the def-
inition of the sets R(f; w;, Tw;; (, p) are false. Hence the third alternative must hold,
implying (11.15). The main difficulty in our plan is to negate the second alternative in
the definition of R(f;w;, Tw;; , p). It requires showing that at = the map f is close to
being affine in the directions w1, ..., w, on a segment of length p. To handle this, we
intend to choose a surface v € I',,(X) in such a way that many points y(¢) belong to

n

D(fywi, ..., wn; &) N [ R(f3wi, Twi; ¢, p).

i=1
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Then we employ Lemma 11.2.2 to a suitably transformed f o~y to show that, for some ¢,
our argument will work for z = ~(t).

After this informal description, we now begin the real proof. Without loss of gener-
ality we may assume that H contains all points at which f is not Gateaux differentiable,
allw; #0,i=1,...,n,and ¢ < 1. Denote

— i Lo-n  Cllwnll Cflwn]|
0—m1n{§2 72(n+1)"”72(n—|—1)}’

We show that the lemma holds with any 0 < 7 < 6 for which the conclusion of
Lemma 11.2.2 holds. The additional requirement 7 < 6 is achieved by observing that,
once the conclusion of Lemma 11.2.2 holds for one 7, it holds for all smaller 7.

Assume that 0 < ¢ < 1 and w; with the properties from the lemma are given.
Denote U = span{wy, ..., w,}. We put

13 T
- d
CTorr M

We will also use various simple upper estimates of § that follow immediately from the
definition: 3 < &, 8 < 6/4(2n + 1), and, clearly, 3 < 5.

Pick an zy € D(f;w1,...,wy;3) and let T = f/(z¢). Since 8 < &, we see that
T € S(f;ws,...,wy;&). Further, we can find 0 < o < 1 small enough so that both
B(zg, (n+2)0) C G and

IIf (o 4+ u) — f(zg) — Tu| < Bo foreach u € U with ||u|| < no.

Hence, for any u € U and x € x¢ + U satisfying ||z — zo| + ||u|| < no we have the
estimate

I1f(x+wu) = f(z) = Tull <[ f(zo+ (z+u—x0)) — f(wo) = T(x +u— x0)||
+ (| f(zo + (x — w0)) — f(z0) — T'(x — x0)||
< 200. (11.16)

Let vy € I';,(X) be a surface defined by
Yo(t) = o + Uztiwu
i=1

and let

o .
p =y min{flwil,.... Jwall}.

Using assumption (11.14) of the lemma we find v € T",,(X) such that ||y —~||c1 < Bo
and

~(t) € HU (X\ (n] R(f;wi,Twi;C,p))} <7 (1117

i=1

.,sf"{t € [0,1]"
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Notice that in (11.17) we replaced G by X. This is justified by observing that the image
of ~y is contained in G: Indeed, ||v — Yo||cr < Bo < o implies that

[7(t) = zoll < [ln0(t) = zoll + [I7() =20 ()| < (n+ 1)o. (11.18)

We are going to show that the required conclusion holds with = = ~y(¢) for a suitable
t € [0,1]™. This ¢ should be outside certain sets of small measure on which the behavior
of f isirregular (for example, the sets from (11.17)), but, at the same time, be such that
F(v(8))=f(~(t)) is well approximated by T'(~(s)—~(t)). In order to guarantee that the
points having the latter property form a set of large measure we will use Lemma 11.2.2.
To this aim, we transform the function f(vy(t)) into the function ¢: [0,1]* — R"
defined by

1 B

g(t) = W(T - @) + - Id(t).

Let us examine the property of g. We begin by showing that
div g(t) > 0 for almost every ¢ € [0, 1]". (11.19)

In fact we show that div g(t) > 0 for every ¢ at which f o +y is differentiable, and so,
in particular, f is differentiable in the direction of 4/ (¢)(R™). For this, notice first that
Y5 (t;ei/0) = w; and so

1
1Yt ei/o) = will < — v =0ller < B

Since Lip(f) < 1, s0 ||T|| < 1, and we have

n

ZTi(’Y/(t;ei/g)) Z (w; +ZT (tyei/o) —w;)

i=1 =1

) (11.20)
> M(fywi,...,wy) — B — Z 17 (¢ ei/0) — wi|
i=1

> M(fwr,. . wy) — (n 4 1)5.

Also, by Proposition 2.4.3,

n

S HO®:Y (teif/o) < M(f; (tex/o),....7 (ten/a)),

i=1

and we obtain

n

Z F (@) (teifo) < M(frwi,.. . wn) + Z 17/ (t; ei/0) — wi|

< M(f;wr,...,w,)+np.
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Hence
div g(t) 2n+1 (ZT (t;e; /o)) Zf '(t; el/o))> + 5
(f7w177wn)_(n+1)ﬂ _ M(f7w177wn)+nﬂ+ﬁ
- 2n +1 2n+1

=0.
Similar arguments will be used to show that
~v(t) € D(f;w1,...,wp;€) if both y(¢) € D(f) and div ¢g(t) < . (11.21)
Indeed, [|f'(v(t))]] < 1 and |7/ (£ e;/0) — w,| < 3 imply

SR Ew) = S R0 (te) /o) —nB

i=1 %

I
—

T;(v'(t;ei/0)) — (2n+ 1) divg(t) + (2n+ 1) — np.

I

Il
-

K2

Using (11.20) and div g(¢) < « we conclude

n

SO w) > M(fiwi, ... w,) — (20 4+ Da = M(fiwi, ... w,) — &

=1

Let us now verify that the function g, the constant o defined above, and the set

N = {t e [0, 1]

e ¢ HU (X ﬁR(f;wi,Twi;c,p))} (11.22)

satisfy the assumptions of Lemma 11.2.2.
The requirement that Lip(g) < 1 follows from Lip(f) < 1, ||T]| < 1,and 8 < 75:

Lip(g) < m (I7]l + Lip(f)) Lip(y) +§
< m%ip(v) + =
< s 0o+ Iy =0l) + &
<(2ni1)g(na+ﬂ0)+§<l.

Further, "N < 7 because of (11.17). To estimate the integral of div g(¢), we first
invoke the divergence theorem to get

n

/ div g(t) d.L™(t) :Z/ (gi(t+ei)—gi(t)) dL™ 1 (¢). (11.23)
[0,1]™ {t€[0,1]™|t;=0}
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In order to calculate the norm ||g(t + e;) — g(¢)|| we proceed in the following way.

lg(t +ei) — g(t)]l

~ s (€= N6te+e - @ - ) + B
< s | = Dloote-+e) - (@ = Hiaale)
+ ﬁ (Il + Lin(£)) llvo = vller + g
< Gy 7w = ) + o) + o) + s + 2
<WHTUM = f(90(t) + ow;) + f(0(t) H+5(2n+1+1)

Since for ¢ € {[0,1]™ | t; = 0} we have ||yo(t) — zo|| + ||ow;]| < no, we can use
(11.16) to finish the estimate:

1 4 1 48  ar
-9 ( 7)<
S@nre PTG ) S

Using this in (11.23) and recalling that div g(¢) > 0 almost everywhere, we obtain that
/ divg(t) dL"(t) < / divg(t) dL"(t) < ar.
[0,1]"\N [0,1]™

Finally, if t € [0,1]™ \ N and div g(t) < «, we infer from (11.21) that

v(t) € D(f;wi, ..., wn; ).

This means that f'(v(¢)) belongs to the same slice S(f;w1,...,w,;&) as T, and so

|lf'(v(t)) = T|| < 7. Consequently,

15011 £ Gt 17 - £G@] IOl + 2
< Gy (hsOl+ 170 =000 + 5
< G AT < g T

and the last assumption of Lemma 11.2.2 is verified. Denoting

E={te[0,1" | |lg(s) — g(t)|| > 6]|s — t|| for some s € [0,1]"},

we thus conclude from Lemma 11.2.2 that " E < 6. We also denote

F={te[0,1]"\ N |divg(t) > o}
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and use that [i; 1.\  divg(t) dZ"(t)t < ar to infer that
1 . 1
LF < — / divg(t)dt < —ar =7 <6.
a Jr «

The estimates of measures of the sets F, F', and N (N is defined in (11.22) and its

measure is estimated in (11.17)), together with the choice of @, allow us to conclude

that the set 1 34m
73] \(EUFUN)

has positive measure. We choose ¢ in this set and show that = := ~(¢) is the point we

have been looking for.

Since t ¢ N, we have z € D(f). From ¢ ¢ F we see that div g(t) < «, and
so (11.21) implies « € D(f;w1,...,wy,;§), which is the first part of the conclu-
sion of the lemma. Also, T was chosen in S(f;ws,...,wy;&). The remaining state-
ment (11.15) will follow easily from the fact that = belongs to (", R(f;w;, Tw;; ¢, p)
once we show that for each ¢, the first two of the three alternatives defining the set
R(f;w;, Tw;; ¢, p) cannot occur.

The failure of condition (i) of the definition of R(f;w;, Tw;;(, p) follows from
(11.18), which implies that

B(z,p) C B(wo,p+ (n+1)0) C B(zo, (n+2)o)C G. (11.24)

To see that condition (ii) of this definition fails as well needs a little more work. Let

1 <i < nand |r|||w;]| < p. Then|r|/o < {,and so t + re; /o € [0,1]™. Hence

f(@+rw;) — f(x) — T(rw) =f(y(t) +rw;) — f(y (t +rei/o))
+ T (y(t+7re; /o) —~(t) — rw;)
—(@2n+1)o (g<t+rei/a> —g(t)) (2
2n + lﬁre

We estimate each of the four terms on the right-hand side. First notice that by the mean
value theorem

y(t+res /o) —~(t) — rwi|
= [|(v(t + rei/o) — ot +rei/a)) — (v(t) — 0 ())]|
Ir| _ Olr]

< max d ( (t + sre;/o) —’yo(t—i—srei/a))H < fo— < -

s€[0,1]

since |7 — Y)llo < Bo and B < 6/4. Hence the sum of the first two terms on the
right-hand side of (11.25) may be estimated by

[f(v(O)+rwi) = F(y(t +res/a) + T (v(t +rei/o) — (v(t) + rwy))]|
9|7“| _ Olr|

< (Lip(f) + ITI) It + reif) = 2(t) — ) < 250 = 21,
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For the third term we use t ¢ FE to get
2n+1)oll(g(t +rei/o) — g(@)|| < (2n+ 1)0|r,

and the fourth term is clearly bounded by

2n + 1,6’| < Olr| 0|r|
T 4n T 4
All together
I1f (@ +rwi) — f(z) = T(rw)]|
0

< ‘ | + 2n+ 1)0|r|+ — Bir]

< 2(n+ DOJr| < ¢lr|min{[lwyl,..., lwall} < Clr{llwl]
foralli = 1,...,n and all r with |r| |[w;|| < p. This shows that condition (ii) of the
definition of R(f;w;, Tw;; (, p) fails as well.

We are now ready to finish the proof. For each ¢ = 1, ..., n we have that x belongs
to R(f; w;, Tw;; ¢, p), but the first two alternatives that define this fail. Hence the third
alternative occurs, giving that there are §; > 0,7 = 1, ..., n, such that

1f (@ 4+ v +rwi) = flz+0v) = T(rw)|| < C(lvll + [r[lws]]) (11.26)

forv € X and r € R such that ||v]| + |r|||w;|| < &;. Let
d = min{p,01,...,0,}.

Then in view of (11.24), B(x,0) C G and (11.26) implies the last required conclu-
sion (11.15) of the lemma. O]

To find slices of small diameter, we will use the next proposition, which can be
found in [27, Proposition 1].

Proposition 11.3.4. Let D C Z* be a nonempty bounded subset of a dual space Z*
such that the w*-closure of D is norm separable. Then for every v € Z and every
e > 0 there is a w*-slice of D which is determined by a vector v with ||v — u|| < & and
has diameter at most €.

This fact allows us to take a small slice contained in the previous slice, and so
combine Lemmas 11.3.2 and 11.3.3 into results guaranteeing the existence of e-Fréchet
differentiability points in some slices.

Theorem 11.3.5. Let G C X be a nonempty open subset of a separable Banach
space X and let f: G — Y be a Lipschitz map to a Banach space Y of dimen-
sion not exceeding n, such that the w*-closure of the set of Gateaux derivatives of f is
norm separable in L(X,Y'). Suppose further that
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o foreveryu € X,y €Y, and (,p > 0the set G\ R(f;u,y;(, p) can be covered
by a union of a Haar null set and a T ,-null G5 set.

Then for every xog € D(f), e, > 0, u1,...,um € X, y7,...,y5, € Y* and every
Haar null set H there is a point x € D(f) \ H at which f is e-Fréchet differentiable

and
Zyz (25 ui) >Zyz (zo3ui)) — 1.

Proof. We may assume that Y = R™ and Lip(f) < 1. Writing the tensor ) .~ | y¥ ®u;
as ) ., ef ® u; and denoting & = (U7, ..., Uy ), we see that our task is to find a point
x € D(f,u,n)\ H at which f is e-Fréchet differentiable. To avoid writing unnecessary
constants, we will also assume that [|%;]| < 5, and so also £, < 1.

It will be convenient to equip X", the nth Cartesian power of X, with the norm
2l = I(21,- -, 2zn) || = Doy ||2:]|. Notice that

{f(2)|z € D()} € LIX.RY) ~ (X*)" ~ (X")",

where (27,...,2%) € (X*)" is identified with the linear functional on X™,

rYn
n
(T1,. .y Tp) — fo(xq)
i=1

Hence Proposition 11.3.4 used with Z = X™ for the set { f'(z) | z € D(f)} provides
us with a v € X" such that [|[v — @|| < $7 and, for some 0 < x < &7,

diam S(f;v;3x) < Z

With the future use of Lemma 11.3.2 in mind, we denote

(= TmTs
~ 16n2(n +2)
and use Lemma 11.3.3 to find the 7 corresponding to this . In order to apply this
lemma, we use Proposition 11.3.4 once more to find w € X™ and 0 < £ < 5)( such
that ||w — v|| < x and
diam S(f;w;€) < 7.
These choices, together with the inequality [|w;|| < ||| + x + 31 < 1, guarantee

that the first assumption of Lemma 11.3.3 holds. An application of Lemma 10.4.8 to
the set

HU (G\ ﬁ R(f;wi,yi;C,pD
i=1

implies that the second assumption of Lemma 11.3.3 holds as well. Hence there are
x € D(fiw; )\ H, T € S(f;w;€£),and § > 0 such that B(x,d) C G and

1f(z+v+rw) = f(z+0v) =Tlrw)| < (ol +7) (11.27)
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foreachi=1,...,n,v € X andr € R with ||v||+|r| < 0. Since = ¢ H, g is Giteaux
differentiable at .
Notice that Observation 11.3.1 and ||w — v|| < x imply that

S(f;w;x) € S(f5v;3x)

and hence diam S(f; w; x) < ia. This is the first of the assumptions we have to ver-
ify for our intended application of Lemma 11.3.2. The remaining assumption of this
lemma follows from

T € S(fw;€) C S(f5w; f5ex);

from the choice of ¢ and from (11.27). Hence Lemma 11.3.2 is applicable, implying
that f is e-Fréchet differentiable at x.
Finally, since £ < {=ex and

EX ~ X n
16+ (Jw =] + |lv —7]]) < 16+ X+4 <n

we see from Observation 11.3.1 that
z € D(f;w;€) C D(f;w; 35ex) C D(f ;).
So x € D(f;u;n) which, since ¢ H, finishes the proof. O
The main result of this section is an immediate corollary of Theorem 11.3.5.

Theorem 11.3.6. Suppose that the Banach space X with separable dual has the prop-
erty that every porous set in X can be covered by a union of a Haar null set and a
I',-null G set. Let f be a Lipschitz map of a nonempty open set G C X to a Banach
space of dimension not exceeding n. Then for every w*-slice S of the set of Gdteaux
derivatives of f and every € > 0 there is x € X at which f is Gdteaux differentiable,
e-Fréchet differentiable, and f'(x) € S.

Proof. In order to apply Theorem 11.3.5 there are only three points to notice. First, if
f: X — YanddimY < oo, the separability of the dual X* implies the separability
of L(X,Y). Second, since dimY < n, every w*-slice of any subset of L(X,Y) has
rank at most . Third, invoke Lemma 6.2.5. O

Remark 11.3.7. Once again, we point out that the strength of the results of this chapter
depends on the interplay between the smoothness condition and the dimension of the
target space. Nevertheless, thanks to the Haar null set in Theorem 11.3.5, one may
strengthen the Gateaux differentiability part of these results. For example, if, under the
assumptions of Theorem 11.3.6, we are given a mapping g of GG into an RNP space Z
and an L € L(Z,Y), where dimY < n, we can find a point z at which g is Giteaux
differentiable, L o g is e-Fréchet differentiable, and L o ¢’(z) belongs to any given slice
of the Gateaux derivatives of L o g.



Chapter Twelve

Fréchet differentiability of real-valued functions

We prove in this chapter that cone-monotone functions on Asplund spaces have points
of Fréchet differentiability, the appropriate version of the mean value estimates holds,
and, moreover, the corresponding point of Fréchet differentiability may be found out-
side any given o-porous set. This is a new result which considerably strengthens known
Fréchet differentiability results for real-valued Lipschitz functions on such spaces. The
avoidance of o-porous sets is new even in the Lipschitz case. To explain the new ideas,
in particular the use of the variational principle, and to introduce the reader to the
proofs of more special but much harder differentiability results in the next chapter, we
first discuss simpler proofs of two special (already known) cases.

12.1 INTRODUCTION AND MAIN RESULTS

Our aim here is to provide a substantial strengthening of Fréchet differentiability re-
sults for real-valued Lipschitz functions of [39]. If one considers our arguments as a
new proof of this result as was done in [29], one could say that the basic ideas still come
from [39], but many difficulties become much easier to overcome because the differ-
entiability point is found by direct use of a variational principle and not by a special
iterative procedure, which was needed both in [39] and in the simpler proof [27].

Theorem 12.1.1. Let f: G — R be a Lipschitz function defined on a nonempty open
subset G of an Asplund space X. Then f has a point of Fréchet differentiability outside
any given o-porous set.

Moreover, for any a,b € G for which the segment [a,b] lies entirely in G, any
o-porous set P C G, and any € > 0 there is x € G \ P at which f is Fréchet
differentiable and f'(z;b — a) < f(b) — f(a) + €.

As we have already indicated, the existence and mean value part of this theorem has
a number of proofs in the literature. However, the result that the point of differentia-
bility may be found outside any given o-porous set is new. The only situation in which
such a result was known was the case of cy-like spaces from [28], which was improved
to spaces admitting very smooth norms in Section 10.6. A weaker result, with almost
Fréchet derivatives instead of Fréchet derivatives, but also avoiding a o-porous set, may
be obtained by methods developed in Chapter 11.

To state the stronger result alluded to in the beginning of the Introduction, we recall
the following notion.
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Definition 12.1.2. Let C be an open cone in X. A function f from an open subset
G of X to R is said to be C-monotone on G if f(y) > f(z) whenever z,y € G and
y—axeC.

The function f is said to be cone-monotone if there is a nonempty open cone C with
respect to which it is C-monotone.

The main result of this chapter is the following new differentiability result for cone-
monotone functions. Its earliest predecessor is probably the result of [10] that coordi-
natewise monotone functions in the plane are differentiable almost everywhere. More
recently, a Gateaux differentiability result for cone-monotone functions was proved
in [8].

Theorem 12.1.3. Let f: G — R be a cone-monotone function defined on a nonempty
open subset G of an Asplund space X. Then f has a point of Fréchet differentiability
outside any given o-porous set.

More precisely, if f is C-monotone with respect to a nonempty open cone C, then
for any a,b € G for which the segment [a,b] lies entirely in G and whose direction
b — a belongs to the cone C, for any o-porous set P C G, and for any € > 0 there is
x € G\ P at which f is Fréchet differentiable and f'(x;b — a) < f(b) — f(a) + &

Theorem 12.1.3 is easily seen to imply Theorem 12.1.1: since a Lipschitz function
becomes cone-monotone after adding a suitable continuous linear form z*, the exis-
tence of a point of Fréchet differentiability follows immediately. For the additional
statement, we pick z* such that

2" (b —a) > Lip(f)|[b — af.

Then the function h(z) = z*(x) + f(z) is C-monotone with respect to an open cone C
containing b — a. Theorem 12.1.3 provides a point x € G at which h, and so f, is
Fréchet differentiable and h/(z;b — a) < h(b) — h(a) + €. It follows that

f(x;0—a)=h(x;0—a) —2*(b—a)
< h(b) — h(a)+ € —2"(b—a)
= f(b) = fla) + e

This chapter has three main sections. The first, purely motivational, provides a sim-
ple proof of Theorem 12.1.1 in a special case only slightly more general than assuming
that f is additionally everywhere Gateaux differentiable. This very special assumption
avoids many of the technical difficulties of more general cases, yet it allows us to illus-
trate how we intend to use the variational principle to prove Fréchet differentiability.
(As explained later, it also illustrates other important points.) The key point is that
if X is equipped with a Fréchet smooth norm and the function (x,u) — f'(x;u), or
its slight perturbation, attains its minimum at (xo, ug), then f is Fréchet differentiable
at xo. The function (z, u) — f'(z;u) does not satisfy the assumptions of the usual per-
turbational variational principles. However, it satisfies the assumptions of our bimetric
variational principle.
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The second section treats a one-dimensional mean value problem similar to the
one treated for Lipschitz functions in all existing proofs of the main statement of
Theorem 12.1.1 in [39], [27], and [29]. It says, roughly: if a Lipschitz function
h: [a,b] — R has equal values at the endpoints but is not constant, then there is a
point & at which /() is, up to a constant multiple, as large as what would be predicted
by the mean value statement, and all slopes % are, in absolute value, majorized
by a certain function of A/(§). Although we give and use a particular formula for this
function of h'(&), its only important property is that it tends to zero as its argument
approaches zero.

To treat the cone-monotone case, we need the above result also for functions h
whose upper derivative is bounded from above. Here the proofs from the papers re-
ferred to above cannot be immediately repeated, since the corresponding “one-sided
estimate of the maximal operator,” Lemma 12.3.2, is not readily available. We therefore
also provide a (very simple) proof of Lemma 12.3.2. Then we prove Lemma 12.3.3,
which contains the mean value result mentioned above, and finally modify it to the
somewhat technical Corollary 12.3.4 in order to avoid handling technicalities in the
main part of the argument.

In the third section we prove Theorem 12.1.3. We will again minimize a suitable
perturbation of the map (x,u) — f’(x;u). But, unlike in the case of an everywhere
Gateaux differentiable function f, this time the domain M of the map does not have
the completeness properties it had in the special case. The main point is that M is not
in general topologically complete (admits no complete metric inducing its topology),
since it is only an F,5 and not a G5 subset of a complete metric space. To solve this
difficulty, we employ an idea stemming from the descriptive set theory: since M is a
Borel set, it is a one-to-one continuous image of a complete metric space Z, and so there
are many ways of changing the metric of M in a natural (although not topologically
equivalent) way so that it becomes complete. Alternately, we could have transferred
the whole minimization problem to Z, in which case we would not even need the map
to be one-to-one. We do not do it, since this more abstract approach does not seem to
bring any additional advantages.

Of course, the remetrization of M that we want to use cannot be obtained just by
the above abstract principle, but has to be chosen in a way that allows us to deduce
Fréchet differentiability of f at xy from the assumption that the perturbed function
(z,u) — f'(x;u) attains its minimum at (xg,ug). In fact, our remetrization will
possess one additional advantage, namely that the space M equipped with the new
metric is complete and the function (x,u) — f’(z;u) is continuous. This means that
if we wish to prove only existence of points of Fréchet differentiability and the mean
value statement, we can, unlike in the special case of Section 12.2, use a more classical
version of the perturbational variational principle. However, we still have to use our
general version of the variational principle because we need a very special choice of
perturbation functions, even nonsymmetric ones, that allow some delicate estimates not
only at the point where the minimum is attained but also at the approximating points.
To prove the full statement of our results, that is, to find the required differentiability
point outside the given o-porous set, we again use the bimetric variant of the variational
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principle.

It turns out that the remetrization argument needed to prove Theorem 12.1.3 is
considerably more involved than the one used to prove Theorem 12.1.1 (which can be
found in [29]). We therefore give two remetrization arguments, one suitable for the case
when f is Lipschitz and the other when f is cone-monotone. The rest of the argument
is written so that it is possible to skip the latter case completely and read the whole
proof as showing Theorem 12.1.1 only.

12.2 AN ILLUSTRATIVE SPECIAL CASE

To demonstrate the variational approach we prove the following theorem. Its special
case, existence of points of Fréchet differentiability for everywhere Gateaux differen-
tiable Lipschitz functions on Asplund spaces, was originally proved in [38] and was the
first general infinite dimensional Fréchet differentiability result for Lipschitz functions.
This special case was also used in [29] to illustrate the variational technique. Readers
wishing to have only a similar illustration may assume that in the assumptions of The-
orem 12.2.1 the set E = X. In view of Proposition 2.4.1, this would give a statement
only slightly stronger than the already mentioned special case. We have, however, de-
cided to present a more general result, since it does not need any significant change in
the argument and it illustrates two other points:

e The role of descriptive complexity of the set of points of Géteaux or directional
differentiability. For a Lipschitz function on a separable space this set is Fis;
but if it happens to be a G5 set or at least to contain a sufficiently large G set,
Theorem 12.2.1 already provides points of Fréchet differentiability.

e The role of the mean value estimate, since it is the validity of this estimate and
not the size of the set of points of differentiability that makes the result true.

Theorem 12.2.1. Let X be an Asplund space and f: X — R be Lipschitz. Suppose
further that there is a G5 set EE C X such that the following condition holds.

(D) The directional derivative of | exists at every point of E and every direction, and
satisfies the mean value estimate: for every a,b € X, every open set G D [a, ],
and every e > 0 there is ¢ € G N E such that f'(x;b —a) > f(b) — f(a) —e.

Then f has points of Fréchet differentiability.

By following the proof, the reader may notice that we could have assumed that f
is defined only on a nonempty open subset G of X, and that the statement is actually
stronger: the mean value estimate holds also with the set E of points of E at which f
is Fréchet differentiable.

Besides the variational principle, which is its main ingredient, the proof requires
two additional observations.

Observation 12.2.2. Suppose that ©: X — R is upper Fréchet differentiable, v is a
continuous real-valued function on X, and f: X — R is Lipschitz and satisfies, for
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some E C X, the condition (D). Suppose further that the function h: E x X — R
given as

h(z,u) = f'(z;u) + O (u) +¢(x)

attains its minimum at (xo, uo). Then [ is Fréchet differentiable at x.

Proof. Although it is not necessary, we first notice that after fixing the variable x = g

in h(z,u), the resulting function of u is upper Fréchet differentiable and attains its

minimum at © = wug. Hence its derivative is zero, giving that f'(zo) + T = 0, where

T € X* is the upper Fréchet derivative of O at ug. So it should be no surprise that the

formulas below actually show that the Fréchet derivative of f at z is equal to —7'.
Lete > 0 and find A > 0 such that

O(u) — O(uo) < T(u— uo) + 5 lu— uol

for ||u — wup|| < A. By continuity of 1, there is do > 0 such that

[9(@) — pleo)l < 5

forx € E, ||x — xo|| < do. Finally, let 0 < 6 < do/(1 + ||ug||/A) be such that
p eA
|/ (o + tuo) = f(wo) = f' (wo; tuo)| < —= ] (12.1)
for [t| < §/A.

Assume that v € X with ||v| < 6. We denote for a moment ¢ = ||v||/A and
u = %v + ug. Since the segment [z + v, xg — tug] lies in the ball

B(ao, max{]|vl, tluoll}) < B(xo, o),
the mean value assumption implies that there is © € E such that ||z — 2| < dp and
Fl@stu) = /(@0 + tu) < flao +v) = flao—tuo) + < ol (122)
Since h(x, u) attains its minimum at (z, ug), we have
f(x;u) +O(u) +¥(x) > f'(xo;u0) + O(ug) + V().
Hence noticing that ||u — ug|| = A we get

f(@u) > f'(wo;u0) — (O(u) — O(ug)) — (Y(z) — (20))

eA
Zf’(xo%uo)—T(U—uo)—*HU—UOH—T
1
= f'(wo;u0) — n v—*H ||—*|| [
1
= f'(zo;u0) — TU—*HUH

t
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Together with (12.2) we obtain

3
F(zo+v) — f(zo — tug) > tf (w;u) — Z ol| > f (wo; tug) — Tw — Zg o]l (12.3)

Employing the approximation of the derivative (12.1) and |t| < /A, we conclude that

o — tuo) — f(a0) =~ (zostuo) — 1 =~ (zos o) — & ]

4
Adding this to (12.3), we get
f(xo+v) = fzo) 2 =Tv —e]v]|.

To obtain the upper estimate of this increment, we proceed in a completely sym-
metric way. Let ¢ be as above but this time we let u = —%U + up. The mean value
assumption provides us with a point « € FE such that ||z — || < dp and

€
f(@stu) = f'(z3tuo — v) < f(wo + tuo) — f(zo +v) + 1 [o]l.
Using again that

f(@;u) + O(u) + p(x) > f'(0;u0) + O(uo) + ¢(x0),

we get
P00 2 o) = (800 = Ow) = (b12) - V()
2 fata) =700 ol - 52
= f'(zo;up) + Tv - —||v||
So

flxo + tug) — f(wo +v) > tf' (z;u) — i vl > f'(zo, tug) + Tv — % [|[v]]-

Subtracting this from
y eA
Flwo +tuo) — f(zo) < f'(wo;tuo) + =t

we get

A
f(zo+v) — f(wo) < Tv+*||v||+€*t_*TU+5||”|| O

The observation below represents the specific feature of our approach. The direc-
tional derivative f’(z;w) is not continuous as a function in two variables x, u, but it is
(d, do)-continuous for a suitable choice of metrics d and dj.
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Observation 12.2.3. Let X be a Banach space, f: X — R a Lipschitz function, and
M C X x X such that f'(x;u) exists for every (x,u) € M. Then the function

(@, u) — f'(z;u)

is (d, dp)-continuous on M, where d is the metric

d((z, ), (y,v)) = Vllz =yl + Jlu -],

and dy is the pseudometric

dO((x,u)v (ya ’U)) = ||£C - y”
Proof. We define the following strategies d,: M7 — (0, 00). Let &y (o, up) = 1.
Given j > 1 and the pairs (xq, ug), . . . , (z;,u;), we find
0<d6< %(5]‘_1(((130,7,%), Ceey (SCj_l, Uj—l))
such that "
t
[+ tug) = flzg) = f'zg3tuy)] < =
whenever [t| < jé. Then we put §; ((zo, uo), . . ., (;,u;)) = 6.
We have to show that f’(x;;u;) converge to f’(z;u) whenever (z;,u;) € M
d-converge to (z,u) € M and
lwj+1 = @5l < 8 ((wo, uo), - .-, (w5, 45)).-

To simplify the notation we let §; = 6; (o, uo), . . ., (2;,u;)).
Since 8,41 < £6;, we have that ||z — z;|| < 26; and also j6; — 0. Let > 0. One
can find j € N such that
. 14 4Lip(f
Lip(llu -y <, LI <
and
£+ tu) — f(2) — f'(wstw)| < elt] for |t] < jo.

Let t € R with |t| = j§,. Then we obtain the following estimate
| (s tu) = f/ (5 tuy)|
t
< FGo -+ tu) = (@) = oy + ) + £ e + el + 1
t
< 1o+ 10) = f(o + )] + 112 — @)+l +

: . i
< 2Lip(f) llr = ;| + Lip(f) u = ws | t] + et + =

4Li 0 1
< (P i) - wsl 4+ 2) 1

:(1+4Lip(f)
J

+ Lip(/f) llu = | + ) |1

< 3elt]. O
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Proof of Theorem 12.2.1. Since the dual space X* is separable, the space X admits a
Fréchet smooth norm || - ||, see Theorem 3.2.1. We plan to use the variational principle
of Theorem 7.3.5 in the metric space M = E x X equipped with the metric d,

d((z, ), (y,v)) = V2 =yl + [lu -],

and with the pseudometric dy,

do((z, ), (y,v)) = llz = yll.

Since (X x X,d) is complete and M is a G subset of (X x X,dy), (M,d) is
(d, dp)-complete by Lemma 7.3.4.
We choose the functions

Fi((z,u), (y,0)) = 277 d*((z,u), (y,v)) = 277 (& = ylI* + [lu — v]|*)
and constants r; = 277, j > 0. Then clearly
inf{Fj((:U,u), (y,v)) ’ d((z,u), (y,v)) > rj} > 0.

To apply Theorem 7.3.5 to find a suitable minimum attaining perturbation of the func-
tion

g(x,u) = f'(25u) + [ul®,

we still need to check the remaining assumptions. First, Observation 12.2.3 guaran-
tees that the function g is (d, dp)-continuous. It is also bounded from below, since
g(z,u) > —Lip(f)|lu| + |lu||?; this was the reason for adding ||u||?>. The choice of
the starting point and of the parameters ¢; controlling the speed of convergence is irrel-
evant in our situation, with the exception of the case j = 0 when we have an assumption
to verify. Thus we set, for example, ¢; = 277 and we find the starting point (z¢, u)
such that

To,Uug) < €9 + inf T,u).
9(wo, uo) 0 (w)u)eMg( )

Then Theorem 7.3.5 provides us with a sequence of pairs (x;, u;) converging to some
(Zoos Uoso) and a dy-continuous function ¢: G x X — R such that the function

h(z,u) = f'(x,u) + [lul® + o(,u) + Y277 (o = 25 + lu = uy)?)
§=0

attains its minimum at (2., U ). Notice that dp-continuity of ¢ means that the func-
tion ¢ depends only on the variable x. Finally, an appeal to Observation 12.2.2 with

Y(@) = @(x) + 3729277 |lo — ]* and

O(u) = [lull® + D 277 lu —uy|®

Jj=0

gives that f is Fréchet differentiable at . O
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12.3 A MEAN VALUE ESTIMATE

We start with a slightly more general but easy version of the classical one-dimensional
mean value theorem, which we include here only for the sake of completeness.

Let h: [a,b] — R be a function. We denote the upper (resp. lower) derivative of h
att € [a,b] by

Dh(t) = limsup w (resp. Dh(t) = lim inf W)
‘;égfb] s€[a,b]

Lemma 12.3.1. Let h: [a,b] — R be a function such that Dh(t) > 0 on [a,b]. Then
h is increasing on |a, b].

Proof. Ttis clearly sufficient to show that, for every ¢ > 0, the function g(t) = h(t)+e¢t
is increasing. Suppose it is not the case. Then there are a; < b in [a, b] such that
g(a1) > g(b1). Let & be the midpoint of [a;,b1] and denote by [az, b2] one of the
intervals [a1, £] and [€, b;] at the endpoints of which the function g satisfies

gla1) > g(§), or g(&§) > g(b1).

Proceeding in the above manner we obtain a decreasing sequence of intervals [ay,, b,]
and a point s € (), [an,by]. Then either g(s) — g(a,) < O for infinitely many n or
g(bn) — g(s) < 0 for infinitely many n. In both cases we obtain that Dg(s) < 0 which
contradicts the fact that Dg(s) > e. O

We will also need a certain variant of standard estimates of maximal operators. For
Lipschitz / this result can be easily deduced from the weak type (1, 1) inequality for the
Hardy-Littlewood maximal operator (applied to the derivative of k). In this inequality
as well as in a number of other estimates we tend to give numerical constant. Although
their particular value plays no role in what follows, it is hoped that this will make it
easier to track the source of particular estimates. However, no effort was made to make
these constants optimal. For example, the reader may easily improve the constant 10 in
the following lemma to 4 just by using a more efficient covering theorem.

Lemma 12.3.2. Let h: [a,b] — R be a function such that h(a) = h(b) = 0 and
SUPye(q,p) DR(t) < 0. Denote fort € [a, b]

(0) = sup{ 1 =2

‘agagtgﬁgb,omﬂ}.
o

Then for every A > 0,
1 10 ’ /
ZLH{tea,b] | Hit) > A} < Y max{0, h'(t)} dt.

Proof. Denote k = sup,¢(, 5 Dh(t) and observe that by Lemma 12.3.1 the function
kt — h(t) is increasing. (In fact this is an equivalent way of expressing the condition
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that sup;¢ , ;) Dh(t) = x < 0c.) Consequently / is differentiable a.e., its derivative is
Lebesgue integrable, and

8
h(B) — h(a) < / B (E) dt
@
for any o, 8 € [a,b], a < 3.
Let A > 0and A = {t € [a,b] | H(t) > A}. Foreacht € A choose an interval
[, B¢] C [a, b] containing ¢ such that

either h(,@t) — h(Oét) > )\(ﬁt — Oét) or h(ﬁt) — h(at) < _)\(ﬂt — Olt).

Denote by Ag the set of t € A for which the former case occurred and let A; = A\ Ag.
We distinguish two cases.

Assume that £ Ay > %Z LA. We apply the 5r-covering theorem to the system
Vo = {[as,Bt] | t € Ap} to find intervals [a;, 5;] € Vo, @ = 1,...,m, such that the
intervals (o, 3;) are pairwise disjoint and .Z* Ay <53 7" (8; — ;). Hence

m

ALIA < 10VS (5, — ) < 103 (B — hie)

=1

m Bi b
<10) [ max{0, K (t)}dt < 10/ max{0, 1 (t)} dt.
i=1 Y % a

In the case £1A; > %.,2” L A, we use the 5r-covering theorem, this time for the
system Vi = {[ay, 3] | t € A1}, to find intervals [, ;] € V1,4 =1, ..., n, such that
the intervals (o, 3;) are pairwise disjoint and 1 A1 <537 | (3 — ;). Let (¢;,d;),
j =1,...,k, be the components of (a,b) \ U, [as, 8;]. Since h(a) = h(b) =0

n

k
D (h(B) = hlaw)) = (hld;) = he))),

i=1 j=1

and we obtain

AZLA < 10A Zn:(ﬂz —a;) <10 i(h(ﬂz) — h(a;))

i=1
_102 h(c;)) <1oz /max{07h’(t)}dt
<10 / max{0, (1)} dt. 0

Lemma 12.3.3. Let h: [a,b] — R be such that h(b) = h(a) = 0. Assume that
K i= SUDye(q 5] DI(t) < 00. Then there is a set S C [a, ] such that 3k £*S > ||h]|o
and for every £ € S,
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(i) h is differentiable at &;
17floo .
~3(b—a)’
(iii) |h(t) — h(&)| < 60+/KN (&)|t — | for every t € [a,b].

Proof. We may assume that £ > 0; otherwise Lemma 12.3.1 gives that h = 0. More-
over, the same lemma implies the monotonicity of st — h(t); hence h is differentiable
a.e. in [a, b]. Recall also that by Lemma 12.3.2 the function

|h(B3) — h(a)
00—«

satisfies the maximal operator estimate

(i) (&) =

H(t) = sup a<a<t<pg<ba<p
{ | J

Pt e o] H(t) > A} < 170 / " max {0, K(1)} dt.

To show the statement of the lemma, denote by .S’ C [a, b] the set of all points § € (a,b)
for which (i)(iii) hold and suppose to the contrary that the measure £1S < z-|/h| .
Then for a.e. t € [a,b] \ S, either

17l

/ 17l
306 —0 K (t) >

> and H (t) > 60/ kh/(t
3(b—a)
Recalling also that i’ < &, we see that for a.e. ¢ € [a, b],

[ loo . 1
L H
30— T {35000}

where 15 denotes the indicator function of S. Hence we get a contradiction by esti-
mating

h'(t) <

max{0,h’(t)} < max{0,h'(t)}1s(t)

’ ; , (]
/a max{0,h (t)}dt</smax{0,h(t)}dt+/a 30— a) dt

b
+/amin{ 5600 ()}dt

gnZISJr%HhHOO / #ielon|

2
360%1% (t) > A} X

2 K
§||h||oo+/O Gordx/ max{0, k' (t)} dt
b
: / max{0, 1 (1)} db + o / max{0, i (£)} dt

IA

IN

- / " ma {0, 1(1)} dt. 0
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Corollary 12.34. Let 0 < 7 < £ < o0, 0 < a < & < oo. Suppose further
that g: [—26,26] — R is such that sup,c(_, . Dg(t) < &, g(0) > 137a, and
lg(t)| < L72|t| for a < |t| < 26. Then there is § € (—a,a) \ {0} such that

() g is differentiable at &;
) k>g'(&) =7,
(i) [g(t) — g(&) < 123\/kg' () |t — & for every t € [~26,26).
Proof. Define h: [—a,a] — R by

a—t ( ) a+t
—a) —
g 2a

g(a).

We apply Lemma 12.3.3 to the function h with K¢ := Sup,¢[_q g Dh(t) to get a subset
S C [~a, a] such that 3k0L*S > ||h||o and for every & € S,

(a) his differentiable at &;

N L1
ORICEESS

©) [h(t) — h(&)] < 60+/Koh!(&)|t — &| for every t € [—a, a].

In order to see what (a), (b), and (c) imply for the original function g, observe that

2
-
1h = glleo = max{lg(a)l,lg(=a)l} < —a < 7a.

Also, for t, s € [—a, al,

(0) — g() — (1) ~ h())| = = Tigfa) — g-a) <7t —s. 24

In particular, we have ||h|lco > [|g]lcc — T7a > |g(0)| — T7a > 137a — Ta = 127a, and

0 < kg < K+ 7 < 2k. It follows that

2ra _ [l _ [l

6~ 3Ko

Zzt ([—a,a} \[-a+7a/k,a— Tu/l-@]) =

Thus we can find a point £ € SN [—a + Ta/k,a — Ta/k] \ {0}. Since h'(£) exists,
g'(€) exists as well. By (12.4) and (b) we also have

J©2nE -2 le oy

6a

which, together with ¢’ (¢) < Dg(¢) < k, gives (ii). Moreover, it also gives that

W) <g'€)+71<2(8).



234 CHAPTER 12

Let ¢ € [—a,a). Then by (12.4) and (c) we obtain
lg(t) = g(©)] < [h(t) = (&) + 7|t — &
< (60v/rol'(€) + V) [t €]
< (60v2r29/(€) + V/xg () It — ¢
=121/kg ()|t — €. (12.5)

Hence (iii) holds for ¢ € [—a,a], and it remains to show only that it holds also for
t € [—26,20] \ [—a,al. Let s be the (unique) point of (£, ¢) N {—a, a}. Observing that
€ €[—a+Ta/k,a —Ta/k], we have |s — | > 7|s|/k and so

=€l =t —s|+]s =€ = [t = s+ |s| = _ |t].
Hence
72 272
l9(8) = 9(s)l = l9(t) = g(s)| < —([t| + [s]) = —[{]
<27t — & < 2¢/hg' ()|t — €.
Since (12.5) implies |g(s) — g(€)| < 121/kg'(€)]s — €| < 121\/kg ()|t — ¢

the required

l9(t) = g(&)] < |g(t) — g(s)[ +19(s) — 9(E)] < 123+/kg(§)[t —&]. u

, we get

124 PROOF OF THEOREMS 12.1.1 AND 12.1.3

We will prove the following variant of Theorems 12.1.1 and 12.1.3. The main differ-
ences are that we have replaced the mean value statement by a simpler one and the
assumption that X be Asplund by existence of a suitably smooth bump function. In
fact, our arguments could use even slightly weaker assumptions, but in view of the
separable reduction arguments, this would not add anything new. However, as we will
explain at the end of this chapter, it may be useful in studying other derivatives.

Although, as we have seen, the Lipschitz case follows immediately from the cone-
monotone one, it can be proved by an easier argument, and so we will continue treating
both cases so that readers interested only in differentiability of Lipschitz functions may
read our arguments as a (relatively simple) proof of this case only.

Proposition 12.4.1. Assume that a Banach space X admits a Lipschitz and everywhere
upper Fréchet differentiable bump function. Let f: G — R be a function defined on
a nonempty open subset G of X which is either Lipschitz or cone-monotone. Then f
has a point of Fréchet differentiability outside any given o-porous set.

More precisely, if P is o-porous in G, xg € G and ug € X are such that f'(xo;ug)
exists, and, in the cone-monotone case, ug belongs to a cone with respect to which f is
monotone, then for every e > 0 and ro > 0 one may find a point x € G\ P and a vector
u € B(ug, ro) such that f is Fréchet differentiable at x and f'(x;u) < f'(xo;uo) +&.
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The existence of a bump function with the properties required in this proposition
follows from the assumptions of our main results. (Recall that for us Asplund spaces
are separable; of course, the differentiability results may be easily extended to nonsep-
arable Asplund spaces by separable reduction.)

The first statements of Theorems 12.1.1 and 12.1.3 follow immediately from this.
For the second statement, we let ug = b—a and notice that the function ¢t — f(a+tug)
is almost everywhere differentiable on [0, 1], its derivative is Lebesgue integrable, and

1
| @ty de < 1) - (@,
0
Hence there is a point 2y € [a, b] such that f'(zo;uo) exists and

f'(wo3ug) < f(b) — f(a).

To finish the proof of Theorem 12.1.1 we use Proposition 12.4.1 with ¢ replaced
by e and any ro > 0 such that o Lip(f) < 3. Then the point = and vector u from
Proposition 12.4.1 satisty

F'(wsuo) < f'(wsu) + Lip(f)lu — uoll < f'(xosu0) + < f(b) = f(a) +¢,

which is the required mean value statement.

For Theorem 12.1.3 we choose 0 < < 1 with 1 f’(xo; up) < ¢ and use Proposi-
tion 12.4.1, with £ replaced by £ and any o > 0 such that the ball B(ug, (1+7)ro/n)
is contained in a cone C with respect to which f is monotone. Then for the points x € G
and u € B(ug, o) obtained from the proposition the vector v := u+ % (u—wug) belongs
to B(ug, (1 4+ n)ro/n) C C. Hence for small enough ¢ > 0,

f(@ +tug) — f(2) < f(x +tug +ntv) — f(z) = flz + (1 +n)tu) - f(2),
which gives that

F(@suo) < (L) (@) < (1+0)(f (205 0) + 5 )

3
< f(zo;up) + € < f(b) — f(a) +&.

One could join the two cases treated in Proposition 12.4.1 into one by introducing
the notion of functions Lipschitz with respect to a nonempty open cone C by requiring
that there be C' < oo such that

fy) = f(x) = =Clly — 2|

whenever =,y € G and y — x € C. However, since such functions become cone-
monotone (with respect to a possibly different cone) after we add a suitable linear
functional, the Fréchet differentiability results for them follow from Theorem 12.1.3
by the same easy argument as for Lipschitz functions. We will therefore not use this
formally more general concept.
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The rest of this section is devoted to the proof of Proposition 12.4.1. Without loss
of generality, we shall assume that ||ug|| = 1 and, recalling Lemma 8.2.5, we fix a
Lipschitz, everywhere upper Fréchet differentiable function ©: X — [0, 1] such that

Hir\llf ©(z) > 0 forevery s > 0.
z||>s

We will also assume that g < % (in the Lipschitz case we will use only that 7o < 1),
B(zg,3rg) C G, and, in the cone-monotone case, B(ug, 3rp) is contained in a cone C
with respect to which f is monotone.

The space M

The basic idea of the proof of Proposition 12.4.1 is to minimize a suitable perturbation
of the function (z,u) — f’(x;u) on a suitable set

M C {(z,u) € G x X | f'(z;u) exists}.

Most of the differences between the Lipschitz and cone-monotone settings are related to
the choice of the metric on M. While in the former case this choice is rather simple, in
the latter it is more involved and we in fact embed M into a space on which the distance
may attain infinite values. In this section we therefore describe the construction and
properties of the space M in general terms and state the properties we need in the proof
of differentiability, leaving the details of the choice of parameters as well as proofs of
these properties to separate sections for each of the two settings.

We fix a small enough 0 < r < 1 such that, in particular, B(xo,3r) C G and in
the cone-monotone case B(ug, 3r) is contained in a cone with respect to which f is
monotone; denote

B={zeX||lz—zo]| <r}andU ={u € X | [[u—uol| <7},

and observe that the above inclusion conditions imply that for every pair (z,u) € BxU
the function

fw,u(t) = f(l‘ + tu) - f($)

is well defined on the interval (—r, ). We choose a space P of real-valued functions on
(—r, ) that contains all these f, ,, and define a pseudometric ¢ on P. Then we define
a new distance on B x U by

d((xa u)» (y,v)) = max{||w - y”a Hu - UH, Q(fm,uv fy,v)}v (12'6)

let
M = {(z,u) € BxU | f'(z;u) exists}, (12.7)

and consider M as a metric space equipped with the distance d.

Notice that P could been have defined as the set of the functions f, ., where
(z,u) € B x U. However, choosing a bigger and more natural space reveals better
what is going on and simplifies some arguments.
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The idea behind the choice of the pseudometric g is that o( f v, fy,») should control
the difference of the slopes

flattu) — flz) fly+tv) - fly)

t t

This will allow us to prove that the function mapping (z, u) € M to f’(x;u) is continu-
ous. Also, the space (P, ¢) will be complete, and this will be reflected in completeness
of (M, d). We state the completeness and continuity properties of M in the following
lemma.

Lemma 12.4.2. The space (M, d) is complete and
(i) the function (x,u) — f'(x;u) is d-continuous and lower bounded on M ;

(i) for any (x,u) € M the function (y,v) — o(fyu, fyu) is d-lower semicontinu-
ous on M.

We will also need some relations between ordinary topological or metric notions in
B x U and those coming from the metric g. They are stated in the following lemmas.
The first is quite natural, but the second is rather technical and geared toward its use
in the main part of the proof of the differentiability result. Some (but not all) of its
technicalities are needed only in the cone-monotone case, and so readers interested in
the Lipschitz case may consider the simplified form of the second statement explained
after the lemma. Also, the simplified form is what we actually prove in the section
devoted to the construction of M in the Lipschitz case.

Lemma 12.4.3. With a suitable constant C' € (0, 00) the pseudometric ¢ has the fol-
lowing properties.

(i) Forany (z,u),(z,v) € BXU, o(fou, fen) < Cllu—].

(ii) Forevery x,y,z € B, u,v € Uand0 < § <,

C
Q(fy,m fz’u) + g eQ(fy’u7fz’u)||x - Z||7

Q(f:v,ua fy,u) < max Q(fy,u; fz,u) + g |t|§i}ﬁ1a):7z” ‘fz,’u(t)|a
sup inf (Cllu—w| + MD

0<|t|<6 weU

In the Lipschitz case the metric o(fy .., f-,.) is bounded on B x U, and so the
expression e2(fv.w:/=4) in the first term of the estimate of 0(fz,us fy,u) in (ii) may be
deleted (at the cost of increasing C). Also, in this case the supremum in the second
term is at most C Lip(f) ||« — z||(1 + r); hence the second term is bounded by the first
(with a possibly bigger C') and so the whole second term may be deleted.
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Construction of the space M in the Lipschitz case

We fix any 0 < r < rg and define P as the set of real-valued functions g on (—r, ) for
which one may find C' < oo such that |g(¢)| < C|t| for all t € (—r,r). We equip P
with the distance o(g, h) defined by

t) — h(t
olg,h) =  sup lg(t) — h( )\'
te(—r,r)\{0} [t]

It is obvious that g is a complete metric on P and that the sets B x U and M defined in
the previous section are metrized by the metric d from (12.6). Also, since f is Lipschitz,
for every pair (z,u) € B x U the function f; , is also Lipschitz and so it belongs to P.

Proof of Lemma 12.4.2. Suppose that a sequence (xzy,ur) € M is d-Cauchy. Then
the points z; norm converge to some z € B, the directions uj norm converge to
some v € U, and the functions f, ,, converge in the space P to some function g. The
last assertion means that

sup | farun (8) = 9(8)] 0. (12.8)

te(=r,r\ {0} |t]

Since on the set (—r, ) the functions f,, ,, converge pointwise to f, ,, we see that
g(t) = fyu(t). Hence fy, ., converge to f, . in (P, g), which implies that (z, ux)
converge to (z,u) in (B x U, d).

To finish the proof of completeness of M and also to prove (i), we have to verify
that f(x; u) exists and that f/(xg; ug) — f'(x;u). The fact that

. t
lim Lk’;k( )_ f(@wsur)

Jag uy, () Jo.u(t)
t t

exists for each k and the condition (12.8), which says that
uniformly on (—r, ) \ {0}, imply that the limit

lim () = f'(x;u)

t—0 t

converge to

exists and is equal to limg_,oo f'(zg; ug). It follows that (z,u) € M and the function
(x,u) — f'(z;u) is d-continuous on M. Boundedness is an immediate consequence
of the Lipschitz condition.

(ii) We show a stronger statement, that for any fixed (z,u) € B x U the function
Yy — 0(fuu, fyu) s norm lower semicontinuous. To see this, it suffices to observe that
it is the supremum, over ¢t € (—r,r) \ {0}, of the norm continuous functions

_ |fw,u(t) _fy,u(t)|. 0
1t

Y
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Proof of Lemma 12.4.3. (i) The required estimate of o(fy u, fzv) is guaranteed by
choosing C' > Lip(f),

Q(fw,u,fgg,v) = sup |f($+tu)—f(x_|_tv)|

< Cllu — vl
te(—r,r\{0} |t

(i) We show a better estimate, namely, that for every x,y,z € B, u € U, and
6 >0,

C
Q(fym,» fzu) + g

sup inf (C’Hu —w|| +
0<|t|<d welU

[l =z,
o(faus fyu) < max Folt) = fo(t)

)
To prove it, we combine two estimates of the ratio defining o( f u, fy.u)-

o If |t| > 0, then

|fm,u(t) — fyu(t)| < |fy,u(t) _ fz,u(t)‘ 2L1p(f)

—+ Tr—z
7 7 T
2 Lip
< olfyur o) + 2

e If 0 < |t| < 4, then for every w € U,

|fx,u(t) — fyu(t)|
I

|f:c,w(t) — fy,u(t)|
It

< Lip(f)lu — w[| +

Hence the statement holds for any constant C' > 2 Lip(f). O

Construction of the space M in the cone-monotone case

We recall that C denotes a cone with respect to which the function f is monotone, and
0 < rg < & is such that B(xo,3r9) C G and B(ug, 3rg) C C where |lug| = 1. Based
on these data we choose r, the radius of the ball in which we will work, as r = r%. The
motivation for this choice of r is explained by the estimate of 7 needed in the proof of
the following lemma, which proves an inequality that will be used as a replacement for
Lipschitz estimates.

Lemma 12.4.4. Suppose that x,y € B, u,v € U, t € (—r,r), and

1
n=—(llz =yl +[tlllu—vl).
To
Then the points y + tv and x + (t £ n)u belong to B(x,3r¢) C G and

fla+(t—nu) < fly+tv) < flz+ (t+n)u). (12.9)
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Proof. The first statement follows from the inequalities

lly +tv— a0l <r+r(l+7) <3r < 3rg,
2r + 2r?
0<n< e = 2ro(1+73), and
To

|z + (t £ n)u—zol| <7+ (r+2ro(1+15)) (L +7) < 3ro.

Since the point

(y+tv) = (x+ (= n)u) =nu+ ((y — 2) + (v —u))

has distance from nug at most nr + nro < 2rgn, it belongs to C. Consequently,
flx+ (t —n)u) < f(y + tv). The proof of the second inequality in (12.9) is sim-
ilar. O

It would immensely simplify the following arguments if we could conclude, instead
of (12.9), that f, ,(t — 1) < fyu(t) < fo,u(t +n). In the case when y = z, this
follows by subtracting f(x). However, in the case when y # x it is, in general, false,
since it requires subtracting different values f(x) and f(y) from the middle and outer
terms, respectively. Unlike in the Lipschitz case, here we do not have any estimate of
|f(y) — f(z)| in terms of ||y — x||. The following corollary estimates this difference
using just monotonicity, and it is this difference that will lead to the middle term in the
estimate from Lemma 12.4.3 (i1).

Corollary 12.4.5. Forany x,y € B,
[f(y) = f@) < sup inf min{|fow(s)], [fyw(=s)}.

ls|<llz—yll/r0 weU

Proof. Use (12.9) with ¢t = 0 and u = v = w, and so with n = ||a — y|| /70, to infer
that f(y) < f(z+nw) and f(y—nw) < f(z). Subtracting f(z) from the first of these
inequalities and f(y) from the second gives

fy) = (@) < faw(n) and [y u(=n) < f(z) = f(y).

Hence

Fy) = f(@) < min{fow(n), = fyw(=n} = min{|fow®)], | fy0 (=)}

Taking the infimum over w € U and using this inequality also with x,y exchanged
gives the result. O

Finally, a combination of the two estimates we have just proved gives the most
useful replacement of Lipschitz inequalities in our case.

Corollary 12.4.6. Let z,y,u,v,t, and n be as in Lemma 12.4.4. Denote
B = sup inf min{|fx,w( | |fyw ‘}

[s|<llz—yll/ro weU
Then
foa(t=1) =B < fyo(t) < foult+n)+B.
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Proof. Subtracting f(y) from (12.9) gives

foalt=n)+ (f(@) = f(1) < fyo(®) < fou(t+n) + (f(2) = (1))
Now it suffices to use Corollary 12.4.5. O

Although we will not use it, it may be helpful to recall that the space of increasing
functions on an interval (a, b), equipped with the topology 7,, of pointwise convergence
at all points of (a,b) except countably many, is pseudometrizable. Recall also that in
this topology convergence to g is equivalently described as pointwise convergence to g
at every point of continuity of g, or as convergence to g at all points of a dense subset
of (a,b). We need, however, a pseudometric adjusted to our purposes; in particular,
values at points near zero will play a special role and the topology it generates will be
finer than 7,,.

We let

P ={g: (-r,r) — R | gis increasing, g(0) = 0}.

It will be technically convenient to define our pseudometric first on the subset of P,
P ={geP| g(t)=0fort <0},

and then extend it to P in a straightforward way: every function from P can be written
in a unique way as
g(t) — h(—t), where g,h € PT. (12.10)

This identifies P with PT x P, and we use this identification to equip P with the
maximum distance.
We define the distance o(g, k) of g, h € P as the infimum of the set

E={a>0|g(t) > h(et) —at, h(t) > gle"*t) — atforallt € [0,r)}.

Observe that if the conditions defining the set £ hold for some «, then they hold
for any bigger . However, the set £ may well be empty, in which case we have
o(g, h) = occ.

We need to establish that (P, g) is a pseudometric space and relate o to questions
we are interested in.

Lemma 12.4.7. The distance o on the space P has the following properties.
(1) o(g,h) =0ifand only if g = h except on a countable set.

(ii) (P, o) is a complete pseudometric space.

(iii) If a sequence (gi) converges to g in (P, o) and if, for each k, the limit

t
Iy 1= tim 20
t—0 t

exists, then
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e there are 6y > 0 and Ky < oo such that |g(t)| < Kolt| for each k € N
and |t| < 0y,

o the limit | := limy,_, o ;. exists, and

° lim@ =1.
t—0 ¢

Proof. We prove analogous statements for the space (P, o); in particular, we restrict
ourselves to ¢ > 0 in (iii). The general case follows from the identification of P with
Pt x Pt

(1) If ¢ = h except on a countable set, then for every & > O and every 0 < ¢ < r,

g(t) > h(e=°t) > h(e~°t) — at.

Similarly with g, h exchanged; hence o(g, h) = 0.
If o(g,h) = 0and 0 < ¢t < r is a point of continuity of h, then the definition of
o(g, h) implies that

9(t) > lim (h(e™*t) — at) = h(1).

Similarly with g, h exchanged; so g(t) = h(t) at every point at which they are both
continuous. Recalling that a monotone function is continuous except for a countable
set, we are done.

(i1) For the pseudometric part of the assertion only the triangle inequality

(90, 92) < (g0, 91) + 0(g1, 92)
may need an argument. If o(go, g1) + 0(g1,92) < «, there are «; and «5 such that
0(g90,91) < a1, 0(g1,92) < ap and a3 + g < .

Then forevery 0 < ¢ < r,

go(t) > g1(e”*t) — ant > ga(e™ *2e” t) — age” “'t — agt > go(e” *t) — at.
Similarly,

92(t) > g1(e%t) — aat > go(e™ Y e™*2t) — aje” *2t — agt > go(e™*t) — at.
Hence 0(go, g2) < o

To prove the completeness of (P, p), assume that (g;) is a o-Cauchy sequence. It
means that there are a; ™\, 0 such that
0(gi,g5) < ar fori,j > k.

Hence fori,j > kand 0 <t <,

g;i(t) > gi(e”**t) — axt. (12.11)



FRECHET DIFFERENTIABILITY OF REAL-VALUED FUNCTIONS 243

Notice that for any ¢t € (—r,r) the sequence (g;(¢)) is bounded. Indeed, for ¢t < 0
we have g;(t) = 0, and for any 0 < ¢ < r we may find k and ¢ < s < r such that
e“*t < s and infer from (12.11) that

9i(t) < gr(e®t) + are®t < g(s) + ags.

Denote
g—(t) =liminf g;(¢) and ¢4 (t) = limsupg;(t).

t—00 1—00

Clearly, g_, g, € P* and (12.11) implies that for each k,
g+(t) = g-(t) = g4(e”“*t) — ayt.

Consequently, o(g—,g+) = 0. By (i) we have g = g, except for a countable set.
Taking in (12.11) on one hand liminf as j — oo and on the other hand liminf as
i — oo, we conclude that p(g_,g;) < aj for j > k; hence the completeness part
of (ii).

(iii) Let ¢ € N be such that o(g;,g;) < 1forall i, j > g, and choose 0 < Jp < 7
such that |g;(t) — [;t| < tfor0 <i < gand 0 <t < edy. We put

Ko =1+ max{ly,...,lq,(lg+ e+ e}

and show that g;(t) < Kt for all i and 0 < ¢ < dp. This is obvious for i < ¢, and for
1 > q it follows from

gi(t) = gg(e™'t) =t > ((Iy = 1)e™" = 1)t and
9i(t) < gglet) +et < ((Iy +1)e+e)t.

To prove the second part of the statement, we divide (12.11) by ¢ and take the limit as
t \\ 0 to obtain
lj Ze_a"‘li—ak, Z,jZk‘

Since the previous part of the proof shows that the sequence (I;) of positive real num-
bers is bounded, we conclude that it is Cauchy. Hence the limit [ := limy_ o, [} exists.
Given € > 0 and k, we find § > 0 such that

04 <

whenever 0 < ¢ < §. Thenfor 0 < ¢t < e~ %§

2 e

S 9 o grle ™)
-t = t

e** (I + €) + age™ + ape®®
—ap > 670%(11C - E) — Q.

Since o, — 0 and € > 0 may be arbitrarily small, this implies that

lim @ =1. L]
tN\O T
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Proof of Lemma 12.4.2. We first prove that for any sequence (x,u;) € M which is
d-Cauchy and norm converging to some (z, u) € B x U, the functions f,, ., converge
to fz. in the pseudometric p. This will show both completeness of (1, d) and the
statement (i) of Lemma 12.4.2. Indeed, using Lemma 12.4.7 (iii) we infer that f/(z; u)
exists, so (z,u) € M and so (M, d) is complete. Moreover, Lemma 12.4.7 (iii) im-
plies that f'(zx;ur) — f/'(x;u). Hence the function (z,u) € M — f/'(z;u) is
d-continuous. Its lower boundedness is obvious since f’(z;u) > 0 for all (z,u) € M.
So suppose that a sequence (xg,ux) € M is d-Cauchy and norm converging to
(x,u) € B x U. Since (P, p) is complete, the sequence (fy, ., ) converges in the
pseudometric o to some g € P. Moreover, by Lemma 12.4.7 (iii) the limit

l:= klim I (zg; uk)

exists and there are §p > 0 and Ky < oo such that | fy, ., (t)] < Kolt| foreach k € N
and [t| < do.
Let a, — 0 be such that o( fy, u,,9) < ax for every k. Define also

M= (e — ol +rllu—ul) and o= sup |fap ()l
"o Is|<lle—zkll/r
Clearly, 7, — 0, and since By < Kol||x — zy||/r once ||z — xx|| < rdo, we get that
Br — 0 as well.
By Lemma 12.4.7 (i) it suffices to show that g(s) = f, () forevery 0 < |s| < r
at which f; ,, is continuous. We will treat only the case s > 0, as the case s < 0
follows by symmetry. Given any £ > 0 we first find 0 < § < min{s, r — s} such that

‘fm,u(t) - fac,u(s)| <

for |t — s| < ¢, and then k € N such that

£
2

s—d<e Ms—n;<e¥s+mn <s+0d and F; +ajer < %
for every j > k. Then Corollary 12.4.6 shows that for every j > k,
9(8) > fo,u; (€7 8) —ajs > foule™ s —1n;) — B — s > fru(s) —€
and

9(8) < fuyu; (€%98) + aje® s < fr (€ s +1;) + B+ aje®s < fou(s) +e.

Consequently, g(s) = fy..(s) and we are done.

(ii) We show a stronger statement, namely, that if (z,u), (y,v) € M and y;, € B
norm converge to y, then o( fz v, fy,u) < Uminfr_ o0 0(fou, fye,u)-

Let o« < 7 < 0(fzu, fy,u). By the definition of o(fz u, fy,u), this is witnessed
by some s € (—r,7) \ {0}. Assuming that this s is positive (negative s is handled
similarly), we have

fx,u(s) < fy,u(ei‘rs) — 75 oOr fy,u(s) < fx,u(ei‘rs) —TSs. (12.12)
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Let ni, = ||y — yill/70 and By = Sup|g<|jy—y, || /ro | fy.0(8)]. Clearly, ny — 0 and,
since B < (f'(y;v) + 1)||ly — y|| /7o once ||y — yx|| is small enough, 3, — 0 as well.
Hence there is k such that 7 := max;>; n; and § := max;>y 3; satisfy

e Ts+n<e *(s—mn) and B —Ts < —as.

If the first inequality in (12.12) holds, Corollary 12.4.6 shows that for every j > k,
Jou(s) < fyule™7s) =18 < fy ule”"s+n) + B —75 < fi, ule”¥s) — as,
while if the second inequality in (12.12) holds, we let ¢ = s—n and use Corollary 12.4.6

to show that for every j > k,
Jyyu(t) < fyu(s) + 8 < feule”™s) =75+ 3 < feule”“t) — at.
It follows that o( fz,u, fy,,«) > « for j > k, as required. O

Proof of Lemma 12.4.3. (i) Let C' > 0 be such that e"¢™* < 1 — s for all s € [0, %]
Forany z € B, u,v € U, and 0 < ¢t < r we notice that s = ||u — v||/ro and = ts
satisfy

0<s< g < % and t —n = t(l - S) > e~ Crosy — e_CHU—UHt'
To

Hence Corollary 12.4.6 in which now 3 = 0 implies that

Fow(t) > fou(t = 1) > fou(e”Cluvl)

and
ffﬂ,u(t) > fr,v(t —n) > fxw(efc”“*UHt).

An analogous conclusion holds also for —r < ¢ < 0, and we conclude that

Q(f.’t,ua fz,v) S OHU — UH

(ii) By the preceding point there is C' > 4/r¢ such that o(fy v, fon) < Cllu — v
whenever x € B and u,v € U.
We have to show that, whenever z,y,z € B,u,v € U,and 0 < 6§ <,

C
Q(fy,’lu fz,u) + g eQ(fy,u»fZ,u)

z -z,
o Fy) < max § O Jo) 5 <Cllo—s| el
sup inf (C||u —wl|| + MD

0<|t|<6 weU

Suppose that the right-hand side of this inequality is strictly smaller than some
T < 00. We show that for every 0 < t < r,

fou®) > fyu(e™t) =7t and  fy . (t) > foule”Tt) — Tt (12.13)
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We will treat first the case § < ¢ < 7. Let 8 = supg<|s|<c||a—z| | fz,0(8)|- Noticing
that C' > 2, find o > o(fy,u, f=,u) such that

C 2
a+ge“||x—zH<T and a+gﬂ<7.

Also denote n = %Hx — z|| and observe that the inequality C|lx — z|| > 47 and
Corollary 12.4.6 imply that for every 0 < ¢t < 3n,

fou(®) < foo( +tu—vl/ro) < fzu(4n) < 5. (12.14)

To show the first inequality in (12.13) we distinguish two cases. First, if ¢ < 27,
we have

feu®) > fout+n) -0 since the right side is < 0 by (12.14),
> fyu(t) —28 by Corollary 12.4.6,
> fyu(e™Tt) =Tt since 23/t < CB/5 < 7.

Second, if t > 21, we use that o + Cron/t < a+ Ce®||x — z||/§ < 7 to get

e *t—m)=e° (1 — g)t > = Cron/ty > o=y (12.15)
and we conclude that
few(t) > foult—m) =08 by Corollary 12.4.6,
> fy,u(eia(t - 77)) - Oé(t - 77) - ﬂ since Q(fy,uv fz,u) <aq,
> fyule Tt) — Tt by (12.15) and o + 8/t < 7.

Notice that the inequality we are proving is not symmetric in x, y. Hence, although
the proof of the second inequality in (12.13) uses similar ideas, they have to be used
slightly differently, and so we give all details. Also, we now divide the two cases based
on the value of e~*¢ instead of ¢. First, if e =%t < 27, we have

fyu(t) = f2u(3n) =B since the right side is < 0 by (12.14),
> fou(2n) — 208 by Corollary 12.4.6,
> foule”Tt) — Tt since e” "t < 2nand 203/t <26/0 < 7.

Finally, if e=%t > 2n, we use o + Croe®n/t < a+ Ce®||z — z||/§ < 7 to get
e t—n=e" (1 - %)t > o= Croe™n/ty > o=y (12.16)

and we conclude that

fy,U(t) > fZ,u(eiat) —at since Q(fy,ua fz,u) < aq,
> foule %t —n) —at —p by Corollary 12.4.6,
> frule”Tt) — 1t by (12.16) and o + 3/t < 7.
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It remains to treat the case when 0 < ¢ < . Here we use the last term in the
required estimate of o(fy ., fyu). As it is slightly simpler, we start by showing the
second inequality in (12.13). Let w € U (depending on t) be such that

fow(®) = Fralt) |

7> Cllu—w| + ;

Recalling that o( fy 4, fow) < Cllu—w|| by the choice of C, we find @ > o(fyu, fow)
and b > | fy.0(t) — fyu(t)] such that a + b/t < 7. Then

fyu(t) > fow(t)—0 by definition of b,
> fou(e™ %) —at —0b since o(fuu, fow) < a,
> foule™Tt) — Tt since a + b/t < T.

To prove the first inequality in (12.13), we argue similarly, but this time we choose

w for e~ "¢, so
fﬂc,w(eiTt) - fy,u(ei‘rt)
et '
We choose a,b such that a > o(fzu, fow) 0 > |fow(e™7t) — fyu(e”7t)| and
a+ b/t < 7. Then

7> Cllu—w| +

Jeu(t) > fow(e™t) —at since 0(frus fouw) < a,
> fow(e™Tt) —at since a < T,
> fyule™t) —b—at by definition of b,
> fyule™Tt) — Tt since a + b/t < T.

These estimates, together with symmetric estimates for ¢ < 0, imply the estimate
0(fz,u, fy,u) < T, which completes the proof. O

Use of the variational principle

Recall that in the previous sections we have chosen 0 < r < rg such that B(zg, 3r) is
contained in the domain of f and, in the cone-monotone case, B(ug, 3r) is contained
in a cone with respect to which f is monotone. We have also denoted

B={zeX||lz—xol| <71}, U={ue X | |lu—uol <r}

and
M = {(z,u) € Bx U | f'(z;u) exists }.

The space B x U is equipped with pseudometrics o and d, where
d((l‘, u)7 (y7 v)) = max{||x - yH7 Hu - ’UH, Q(fﬂ%u’ fy,v)}

in such a way that Lemmas 12.4.2 and 12.4.3 hold.
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We choose a number of parameters to define the perturbations. The particular for-
mulas defining our parameters are often not important, but their sometimes delicate
interrelation is crucial. As it is not always clear that these relations can be satisfied, we
describe specific choices.

In order to avoid working with unnecessary numerical estimates, we start by let-
ting 7 = 3—10. This particular value of 7 comes from the last line in the proof of
Lemma 12.4.17, although any sufficiently small constant would do as well. We also
choose a constant C' > 1 for which both estimates of Lemma 12.4.3 hold, find eg > 0

such that

(o3 up) < €0 + (Liur)lfG‘Mf/(m; u), (12.17)

and choose £ > 8(1 + | f/(zo;u0)| + €0 + €) such that

Pl tw) — f(a) > — it

whenever x € B, u € U and 0 < t < 1. (Of course, in the cone-monotone case the
last condition holds for any « > 0.) Then we let

8
Uozgi and sozmax{274 k(K + €0 +¢), EO}'
K

g0

Finally, we notice that sg > k > €¢ and choose

280 €o
Ao > max{eo, —, —}
r S0

large enough that
o . r S
O(z) > — for ||| > mm{f —}
() > 2 for ) > min{ §. ;o0

Remark 12.4.8. For readers interested only in the Lipschitz case or for those familiar
with the Lipschitz case argument from [29] we explain here a serious technical differ-
ence between the Lipschitz and cone-monotone case. The formula for s is used only
at the end of the proof of the main technical result, Proposition 12.4.14. There the
constant x appearing in the definition of s estimates the magnitude of the derivatives
f/(z; u) at some pairs (z,u) € M at which we are interested. In the Lipschitz case we
can estimate these derivatives using the Lipschitz property, and so define

so = 274y/2Lip(f) (2 Lip(f) + €0 + €).

This means that sy and, more important, that Ay may be defined before x, and so we
may also require that v > 4(Lip(f) + 4o Lip(©)). The main effect of this would be
trivialization of the proof of Lemma 12.4.12, which we point out when stating it. In
the cone-monotone case this lemma needs a slightly roundabout argument, although its
proof is still simple.
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Having defined the parameters o;, s;, £;, A; for i = 0, we now define them also for
i>1. Weleto; = 2 %0, s; = 27 %sq, and \; = 27 %\, and we finish by recursively
choosing
\ir 087 52

3 51‘—1}
27 647 2742k 4

0<eg < min{)\i,si,)\isi,

such that . I
O(z) > /\—z for ||z|| > min{i, ﬁ}

Notice the difference in the order of definitions for z = 0 and for ¢ > 0. The point
is that ; has to be small in comparison with \; and s;. When ¢ = 0, we achieve this
by making s and A large since €¢ has to satisfy (12.17), which is needed to apply
the variational principle, and so cannot be made small. However, when ¢ > 0 we can
choose ¢; as small as we wish.

As in the illustrative example, to find a point of differentiability of f, we could
minimize a suitable perturbation of the function (x,u) — f/(x;u). This would also
show the validity of the mean value estimate. However, to place the point of differen-
tiability outside the given o-porous set, we will minimize a perturbation of the function
(z,u) — f'(x;u) +¥(x), where ¢ is a suitable upper semicontinuous function. Read-
ers interested only in finding points of differentiability and validity of the mean value
estimate may assume that ¢ is identically zero, in which case they may use in the fol-
lowing proof the more classical variational principle of Corollary 7.2.4 instead of its
bimetric variant from Theorem 7.3.5.

From now on we will therefore assume that ¢p: X — [0, €) is upper semicontinu-
ous. We intend to use the variational principle to the function (z, u) — f/(z;u)+¢(x)
with perturbation functions F; : M x M — [0, c0),

Fi((xau)v (ya U)) = <I>1(x,y) + \I’i(uvv) + Qz((xa u)7 (y’ U)) + Al((x,u), (yav))v
where
Di(z,y) = Ailly —zll,  Wi(u,v) = XO(v — u),

2

Qi((z,u), (y,v)) = oi(f'(y;v) — f'(x;u)),
and
Ai((z,u), (y,v)) = rnin{/\i7 max{0, o(fo,u, fyu) — si}}.

Notice that the peculiarity in the definition of A; is not a misprint: A; really does
not depend on v.
We have to verify that these functions satisfy the assumptions of Theorem 7.3.5.

Lemma 12.4.9. The functions F; are positive, d-lower semicontinuous in the second
variable, satisfy F;((z,u), (z,u)) = 0, and

inf{ F;((z,u), (y,v)) | d((z,u), (y,v)) > 7:} > & (12.18)

where 7, = (C' + 2)s;.
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Proof. Clearly, F; > 0 and F;((z,u), (x,u)) = 0. Lower semicontinuity in metric d

of the functions A; in the second variable follows directly from Lemma 12.4.2 (ii).

Since the remaining functions of which F; consists are continuous (the functions @); by

Lemma 12.4.2 (i)), this shows the lower semicontinuity of F; in the second variable.
To show (12.18), we consider various possibilities in which

d((a:,u), (ya U)) = maX{Hx - yH’ ||u - ’UHa Q(fac,u’ fy,v)}

can exceed 7;. If ||x — y|| > s; then F;((z,u), (y,v)) > \is; > &;, and if |Ju —v|| > s;
then F;((z, u), (y,v)) > A\;O(v —u) > ¢;. Finally, if ||z — y|| < s; and ||u — v|| < s;,
then

Q(f;v,uv fy,v) > (C + 2)81'
and Lemma 12.4.3 (i) implies that
o(forus fyu) = 0(fous fyw) — 0(fyus fyw) > (C 4 2)s; — Cllu — v > 2s;.

Hence A;((z,u), (y,v)) > min{A;, s;} > €;. O

Letting do((z,u), (y,v)) = ||z — y||, we see from Lemma 12.4.2 that M, be-
ing d-complete, is (d, dp)-complete, and, using also Lemma 7.3.3, that the function
(z,u) — f'(x;u) + ¥(x) is (d, dy)-lower semicontinuous. Hence by the variational
principle of Theorem 7.3.5, (xo, uo) is the starting term of a sequence (z;,u;) € M
which d-converges to some (%o, Uso) € M such that

Fi((zj,uj), (g, ug)) <gj for0 <j <oo,j <k <oo, (12.19)
I (zjiu) +¥(z5) < f'(@o;u0) + P(z0) for0 < j < oo, (12.20)

and for some norm continuous ¢: X — [0, 00), the functions

j—1
hj(z,u) = f'(z;u) + () + o(z) + > Fi((i,ui), (z, ) (12.21)
i=0
satisfy, for every 0 < j < oo, the estimates
hoo(Too, Uso) < €; + inf  h;(z,u). 12.22
(Focrtine) S5+ int () (12.22)

Notice that the last inequality can be considered as a quantitative way of saying that
heo attains its minimum on M at (Zoo, Uso), as this follows from it immediately by
taking the limit as j — oo.

Recalling the definition of the functions F;, we have

hoo(w,u) = f'(w;u) + ¢(z) + @(2) + ¥(u) + Qx, u) + Ax), (12.23)
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where

O(x) = () + Y Pilwi,x) = (@) + > Nille — ),
i=0 i=0
= Z\Ili(ui,u) = Z/\z(ﬂ(u
ZQz i, u;), (z,u)) = ioz ) = f (@i ui)’,
i=0 =0

= Z Ai((zi,ui), (7, 1));
=0

to justify the last definition we recall the independence of A; on the last variable. Ob-
serve that all these functions are positive and finite, ®, ¥, and @ are d-continuous
on M, and V is everywhere upper Fréchet differentiable.

Since

J'(Toos tios) < f' (o3 u0) + 1h(20) < f'(z03u0) + &

by (12.20), the proof of the proposition will be completed once we show that f is
Fréchet differentiable at x, however the function 1) is chosen, and that 2, ¢ P for a
particular choice of ).

We first collect a number of simple estimates, all following from the choice of
parameters and from (12.19)—(12.22), which will be needed in what follows.

Lemma 12.4.10. For each 0 < i < oo, — ]| < Ar fluso — will < 37, fJuse
ui|| < 161(781’ f! (Tooi Uos) — f’(:ﬂz,uz)| < %Si’ Q(fxqu”fxocm) < s; + &, and
|f'(@isus)| < 5 gh-

Proof. Since F;((z;,u;), (Too, Uso)) < €; by (12.19), we have

1 €; r

oo — i = 7(b7, i Too) < a5

oo = 2l = - @ulaisa) < 5 < 7
Ouoe — ) = 3 ¥i(u, ) < 5
uOO uZ - A,L 3 ul?’“’OO — )\l

which implies that ||us — u;| < min{3r, 35 s}, and

(f/(ggoo;uoo) — f’(mi;ui))Q = O%Qz((zfz,uz)v (‘romuoo)) < 071 < <S81)2

To estimate o(fy, u;, [z u; ), We notice that A; > ¢;, and so the inequality
min{ i, 0(foruis fomus) = 8} < i (T3, 1), (Too, Uso)) < &

yields that o( fu,; ;s foo i) — Si < €.
For the last statement we use the choice of « and (12.20) to infer that

1 1
—gh s (LEQM (@) < f(ziu) < f(wosug) + e < 3 h O
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Assuming that f’(z) exists, we easily guess its value from the fact that the func-
tion H(u) = heo(Zoo, ) attains its minimum at v = ue.. Let Ly € X™* be an upper
Fréchet derivative of ¥ at u.,. By (12.23), H is upper differentiable at u = uo, with
upper derivative

fl(xoo) + L\I/ + Rfl(-roo)a

where -
R:= QZUi(f’(xoc;uoo) — (@i u)).
i=0
Since this upper derivative must be equal to zero, (1 + R)f'(zo) = —Lg. Hence to

guess f'(2~) we just need to show that R # —1. This holds since the final statement
of Lemma 12.4.10 implies the estimate (which is better than what we need now, since
it will also be used later)

IR|< kY o0;=2k00 <. (12.24)
=0

Since 7 < 1, this allows us to define

7L\II

= 12.25
1+ R’ ( )

and our task now is to show that indeed f'(x,) = L.

We first make the simple but important observation that the above heuristic argu-
ment is correct when restricted to the direction u,, giving that the derivative of f at
the point =, in the direction u., agrees with the value of the linear form L at uqo.

Lemma 12.4.11. [/ (2o0; uoo) = L(teo).

Proof. Since |[us — ug|| < 3r by Lemma 12.4.10, the vector su. belongs to U for
s € (1—6,140) and suitable 0 < 0 < 1. Hence (2, Stoo) € M for these s, implying
that the function {: (1 —46,14+9J) — R,

((s) = f'(o0s SUc0) + ¥(To0) + P(Too) + U(Stio) + A7)
+ 3 0 ( (o0: st100) — f'(wi3u3))
i=0
attains its minimum at s = 1. Since ( is upper differentiable at s = 1 with upper
derivative f/(Zoo; Uoo) + Lotico + Rf' (oo} Uoo )» We get
(200 Uoo) + Lwtios + R (Tooi ties) = 0,

yielding
Lyus
f,(xoo,uoo) = v :Luoo

1+R
as required. O
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Before embarking on the main part of the proof, we notice that
IL]| < 2||Lw|| < 2Lip(¥) < 4Xo Lip(6), (12.26)

and we show the following estimate, whose main point is to enable the use of Corol-
lary 12.3.4 along suitable paths . Notice that if, in the Lipschitz case, we have defined
k as explained in Remark 12.4.8, this lemma has a simple proof:

Lip(h) < (Lip(f) + ||L||) Lip() < 2(Lip(f) + 4Xo Lip(©)) < 1k.

Lemma 12.4.12. Let 0 < 3 < 7“ 0<d< 1" anda Lipschitz curve v: R — X
be such that 16\ Lip(©)8 < &, ||7(0) — xoo|| ir, and also |7/ (t) — uso|| < B for
almost all t € R. Then the function h: [—26,20] — R,

h(t) = =f(y(1) + L(7(t) = zo0)
is well defined and satisfies Dh(t) < 3k for all t € [—6,0).
Proof. Fort € [—26,20] we have

() = zoll < [lv(#) = (O + [[7(0) = ool + [[#00 — ol

3r
< — — .
26(|lucoll + 8) + = +2,4(1+4+2)+ 1 < 3r

Hence h is well defined. Using (12.26) and the estimate f'(Zoo; tUoo) < %/@ obtained
in Lemma 12.4.10, we get for —2§ <t < s < 29,

L(7(s)) = L(v(t)) < f'(ooi tios) (s = 1) + [ILI[[17(s) = 7(£) = (s = t)uos |

< (s = 1) + AN Lip(O) [7(5) — sttoe — (4(1) ~ tua0)]

< S5 — 1) + AN Lip()B(s — 1) < & w5 — 1)

Letting v := (vy(s) — (t))/(s — t) and observing that the inequalities 3 < 2r and
||ttoo — o] < 17 imply that v € U, we get

fOr(8)) = f(v(#) = F(y () + (s = t)v) = fF(7(2) = —é r(s —1t).

Main estimate

Our goal here is to prove the rather technical Proposition 12.4.14, whose main aim is
to transform the results of the mean value estimates of Section 12.3 to suitable paths in
the space X. Again, we need to introduce a number of parameters. For each k > 1, we
define parameters ay, dx, Bk, which will serve to control the speed of differentiability
of fat ro.
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(c) We choose 0 < a, < 1 such that 4kkC?e0Te0q;, < g.
(3) We find 0 < &, < &7 such that
o () < P(xoo) + e for ||z — Too|| < 4dk;
o O(x) < B(xoo) + Tek for ||z — Too|| < 4013
® |frw e ()] < glt] for [t] < 4C0;
o | foiu, (t) = tf (@i us)| < gs]t| for 0 < i < kand [t < 6.

(7) Finally, we choose the largest number ;. € [0, ir] such that
16X Lip(©)Bk < &, 160, < sk, 400\ L||* 87 < Tey, 8[|LIIBx < s,
and for every ||u — too|| < Bi»

U(u) < U(uso) + Ly (u — o) + TER.

Since the last inequality arises from the estimate of ¥ by its upper Fréchet derivative
at U0, One may expect the error term to be a small multiple of ||u — o ||. In the above
formula ||u — u || has been incorporated into €. A corollary of this choice is the fact,
which will become crucial at the very last stage of the proof of Fréchet differentiability,
that £, = o(0)). Because of its importance, we state it and give a (simple) proof.

Observation 12.4.13. limy_ o cx/08r = 0.

Proof. Given any n > 0 there is § > 0 such that
U(u) < U(too) + Lo (u — too) + 70|10 — Uoo ||

for ||u — uso|| < 8. Since e, — 0, it follows that for all sufficiently large & the number
er/n has all properties required from ;. Hence 3y > e /7, and so e, /B < 7. O

Provided the function f is not Fréchet differentiable at x,, or that z., does not
belong to the given porous set, the mean value estimates of Section 12.3 used along a
suitable path v can provide a point at which we can control both the derivative and the
increment along . The following statement gives a method of using such control to
finish the proof of our main results.

Proposition 12.4.14. Letk > 1,0 < 6 < 0, 0 < a < agd, andv: R — X be a
Lipschitz curve such that ||7(0) — zoo|| < ard and ||¥'(t) — uso|| < B for almost all
t € R. Define h: [—26,20] — R by the same formula as in Lemma 12.4.12,

h(t) = =f(v(t)) + L(v(t) — 2oo), (12.27)
and suppose that £ € [—a, a] is such that

(1) both ~ and h are differentiable at £ and —e, < W' (§) < k;
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@) |h(t) — h(§)| < 137+/k(er + R/ (&))|t — &| for every t € [—26, 26].

Then
B(€) + h(s0) — V(7(€)) < 3ep. (12.28)

The rest of this section is devoted to the proof of this lemma. We will continue
using its notation and assumptions, and also denote = = y(§) and u = +/(£). Notice
that

[ = Zoo|| < [17(0) = Zoo || + [l = Y(O)[| < ard + (2 + Br)ard
< 4dayd. (12.29)

In particular, since 4ayd < 40, the first condition in the choice of J; in (5) implies

that ¢ (z) < Y(To0) + €k-
We will argue by contradiction, and so will assume that (12.28) is false, that is, that

H :=2¢, +1'(&) —Y(x) + ¥(rs0) > Beg.

The 2¢;, have been added to make H = (g, + 1/ (&) + (ex, — ¥(x) + ¥(v0)) pos-
itive and also to guarantee that ¢, + h'(§) < H, which allows us to replace the term

k(ex + R/ (§)) in (i) by VKkH.
Lemma 12.4.15. Forevery(0 < i <k,

g — S;
Q(fﬂt’mui,v fz,ul) S maX{Q(fx'iaui7fxocyui) + f? 137VkH + 52}

Proof. By Lemma 12.4.3 (ii)

C
Q(fmi,uw fwoo’ui) + geg(fwi’ui’fmoo’ui) |x - xoc”v

C
Q(f-zq,wa oo 7)+* sup ‘f oo oo(t)|7
Q(fw,ui7f$i7ui) S max Tt Foostt 5 |t|§CHm7mooH Foo

fow(t) ; Joiu (1) D

sup inf (C’Hu —w| +
0<|t|<d weU

Since (12.29) gives
o = o] < 408 < se=lor=0) L,

and the penultimate inequality of Lemma 12.4.10 shows that

Q(fl’i,uw fwoo7ui) S S0 + €0,

the first term in the maximum is at most o( fz, u;s fow us) + €5 /k-

We obtain the same estimate also for the second term (which is redundant in the
Lipschitz case). Assume that [t| < C||z — zool|. Then (12.29) gives that [t| < 4Cay0,
which due to the choice of §; implies

| fo oo oo (D] < K-
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Also, the choice of a; implies that

55k
< — < —.
[t] < Cllz — 2o < O

Hence o5
Ek Ek
T | foran ()] < Sk = E

8 t<Clle—aol kkC K
and we obtain the bound o( fy, u;, foo u;) + €k /K also for the second term in the max-
imum.
To estimate the last term, we consider any 0 < |¢| < ¢ and estimate the expression

fIi,ui (t) — fm,w (t)

Clus = wl| + t

for w = $(y(€ +t) — ().
Observe first that ||us, — w|| < B by the conditions imposed on ~y. Together with
Lemma 12.4.10 this gives

Cllus = w] < Cllus = e | + Clluse = wll < T4 +Che < 3

Since fy . (t) = —(h(§ +1t) — h(§)) + tL(w), we can control the second summand by
the following sum:

Jeall) = FruaulD)) | MESDZMEN 17 ) (s )

(1
+ |f/(x00§uoc) - f/(xﬁui” + [ f (i wi) — fﬂfl() '
We estimate each of the four terms in the sum above:
h t)—h
’M‘ <137"VkH by assumption;
54
|L(w) = f'(2ooi uoo)| = [L(w) = Lluse)| < |IL]|Bx < T by (1)
|f (oo to) — f/(2i5 ui)| < % by Lemma 12.4.10;
Ti, Ui t S5
Fron®) fziu)| < = by ().
t 8
Adding these inequalities, we get the required
T, w t) — Ti,Uj t %
Cllu; — wl| + feaw(?) tf“ 10 §137VRH+%. O

Lemma 12.4.16. (z,u) € M.

Proof. We have ||z — x| < 4apd + 4 < r and, since [[u — us| < B < 3,
we see that also ||u — uo|| < |lup — Uso| + ||t — Uso|| < 7. Since f'(z;u) exists,
(x,u) € M. O
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Our ultimate aim is to arrive to a contradiction by using the inequality (12.22),
which is just a quantitative way of saying that h., attains its minimum on M at the
point (Z, U )- For this, we first compare the terms of the function ho (y, v) at (z, u)
and (2, U ) that do not contain the function A. Let us denote them

G(y,v) = f'(y;0) +¥(y) + 2(y) + ¥ (v) + Q(y,v).
Lemma 12.4.17. G(z,u) < —3 H 4+ G(2s0, Uoo).

Proof. We estimate the last three terms Q(z, u), ¥(u), and ®(z) in G(z, u). With the
help of Lemma 12.4.11 we write Q(z, u) as

© 2
> o |:f/($i§ i) = f'(Tooi too) + [/ (Tooi tioo) — f’(w;U)]
=0

= Q(Too, Uoo) + R(f'(z;0) = f'(Toci o)) + 200 (f' (234) = f'(Tooi o))

= Q(Too, o) + R(=H(€) + L(u — o)) + 200 (—H'(€) + L(u — us))”

< Q(Too, Uss) — RW(£) + RL(u — uso) + 409 (h’(&))2 + 4oo(L(u — uoo))Q.
Recall that by assumption (i) of Proposition 12.4.14 (which we are proving) we have
[W'(&)] < max{ex,x} = rand |W'(§)| < 2e + h'(§) < e, + H. Hence the choice
of o gives

o0 ((€))? < dook(er + H) < 7(ex + H).

Also, the choice of By in () implies 40o(L(u — us))? < 40o||L||?>87 < Tey, and the
estimate |R| < 7 from (12.24) shows that |Rh/ ()| < 7H + Teg. This allows us to
infer that

Q(z,u) < Q(Too, Uoo) + RL(u — uno) + 27H + 37¢.

Since ||u — uso|| < Bk, we see from (7) that
U(u) < U(us) + Ly (u — o) + 76 = ¥(use) — (1 + R)L(u — uso) + TER-
Finally, the last needed inequality
D(x) < P(zoo) + TEK

follows from (3), since ||& — Zoo|| < 40y
Using all three just established estimates and recalling at the end that 5e;, < H, we
get
G(x,u) = f(z;u) + Y(z) + P(x) + ¥(u) + Q(z,u)
< Sf'(@u) + Y (o) + (Too) + ¥(uoo) + Q(Too; too)
+ () — Y(20) — L(u — uoo) + 27H + B7e)
= [ (Too; too) + 1(Too) + P(2oo) + ¥(Uoo) + Q(Too, Uso)
— (R'(&) —Y(x) + ¥(x0)) + 27H + H7eg,
= G(Too, Uoo) — (1 = 27)H + (2 + 57)eg
2457

< G(Too, Uoo) — (1—27— )HZG(SCWUOO)—%H. O
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Proof of Proposition 12.4.14. We show by induction that H < 4e; forall 1 < i < k.
For ¢ = k this will contradict our assumption that H > 5ey.

So assume that 1 <1 < kand H < 4¢; forall 1 < j < 4. (In this way we include
the starting step ¢ = 1 of the induction.) We first infer from Lemma 12.4.17 and (12.22)
that

H < G(%oo, Uoo) — Gz, 1)
= Noo (Toos Uso) — A(Zoo) — G, 1)

1
2
i—1

<&+ f’(x;u) + w(l“) + @(x) + ZFj((xj’uj)a (x,u))
=0

— A(zs) — G(z,u)

1—1
et 30 (A (5w, () = Ag((w5, 1)), (oo, uoc)))-
=0
To estimate the difference of the A;, we show that 137vVxkH < %S]‘ for each
0 < j <. Forj=0weusethat 0 < < ¢ to get
H<k+2,+e<Kk+ey+e.

Hence 137vVxH < 137\/k(k + &0 +¢) < %50. For 1 < j < ¢ we obtain the required
estimate from the induction assumption,

1
137VkH <274V ke; < §Sj'

With these estimates, Lemma 12.4.15 implies that

Ek S S5
Q(fﬂcj7ujaf$,uj) —5; < max{g(fwj7ujafwoo7uj) =S+ z7 137VkH — EJ}
€k
S maX{Q(ij,ujafwoo,uj) — 54 O} + ?

Hence A;((xj,uj), (z,u)) — A;j((zj,45), (Too, Uso)) < ex/k foreach 0 < j < 4,
implying that

1—1
H§25i+2z%§25i+25k§45i. O

=0

Fréchet differentiability of f at z

Given any k& > 1, we let 7 = 6e;, n = 137/ and use Lemma 12.4.11 to find
0 < § < §y, such that

|f(Too + toe) — f(Too) — tLuse| < T2|t|/K (12.30)
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for |¢| < 2. We show that

[f (oo +0) = f(2o) = Lv)| < mljv]

whenever |[v|| < a0kd. Since n = T8¢y /Br, — 0 as k — oo, this will show that f is
Fréchet differentiable at x, and f'(z+,) = L.
We will argue by contradiction, and so assume that

|f(zec +v) = f2c) — L(0)] > nllv]. (12.31)
for some 0 < [[v]| < axBxd. Leta = 5-||v[| and define v: R — X by

Y(t) = Too + tuso + max{0,1 — |t|/a}v.

Let h: [—26,26] — R be as in (12.27). We intend to use Corollary 12.3.4 with
the 7, k, a, 6 defined above and

9(t) = f(@oc) + h(t) = f(wc) = f(V(F)) + L(V(t) = T0)-

To verify the assumptions of this corollary, we clearly have 7 < k, a < §, and the
inequalities |g(0)| > n||v|| = 137a and

2
-
l9()] = £ (200 +tuico) = f(woc) = tLuso| < ——|t| fora < |t] < 20

follow directly from (12.31) and (12.30). The remaining assumption, namely, that
SUD4e[—q,q] Dy(t) < k has been proved in Lemma 12.4.12, which is applicable because

17(0) = zoo|| = |lvll < adp < rand [¥'(t) — us|l < [Jvll/a = B < jr. So
Corollary 12.3.4 provides us with a ¢ € (—a, a) \ {0} such that

(a) g is differentiable at &;
(© |g(t) —g()| < 123\/@# — &| for every t € [—26,24].

Since h differs from g only by a constant, statements (a)—(c) hold also with g re-
placed by h. Hence Proposition 12.4.14 implies that

W(§) < Bek + ¥ (1(8)) — (wo0)-
Since ||7(€) — zool] < Ik, we have ¥(7(§)) < ¥(2oo) + €k, and we conclude that
g’ (&) = W (&) < 6ey, in contradiction to (b).
Putting the point x ., outside the given o-porous set

We now describe a special choice of the function v that will force the point x, to avoid
a given o-porous set P. Find ¢ > 1 such that Z;’iq 8e; < € and write P = Ufiq P,
where P; is ¢;-porous. Denoting by ); the closure of P; we see that the function

P(x) = Z 8¢;1g,(x)
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is upper semicontinuous and 0 < ¢(z) < ¢ for every z € X.

We show that, if our construction is done with the above ), the point =, is out-
side P. Suppose, for a contradiction, that z, € P, and find the least £ > ¢ for which
Too € Pi. Welet T = g4/14 and define 7 by the requirement 7)(4/cx + || uoo ||) = 72/
Since f is Fréchet differentiable at z, we find 0 < § < %5k such that

|f (oo + 1) = f(#o0) = Loou| < nluf

for every u with ||u|| < 56. We take ¢ small enough that also B (2, 20) N Q; = 0 for
every ¢ < i < k for which 2, ¢ Q;.
Find 0 < ||v]| < axd such that B(zs + v, cgl|v|]) N P, = 0 and define a curve
v: R — X by
V() = Too + U + tuso.

Let h: [—26,20] — R be as in (12.27), and define
9(t) = f(Too +v) — Lv + h(t) + e, max{0,a — |t|}
= f(#oo +v) = Lo = f(7(1)) + L(Y(t) = Zoo) + £k max{0, a — [¢[}.

The choice of § guarantees that v(¢) € B for [¢| < 4.

We intend to use Corollary 12.3.4 with this function g, numbers x and ¢ defined
above, 7 = g, /14 and a = ¢ ||v|. Clearly, 7 < &, a < 6, and |g(0)| = exa > 137a.
Also, by Lemma 12.4.12 we have Dg(t) < 3 + &, < £ for t € [—a, a]. Finally, for
a < |t] < 25 we get

19(t) = g(0)] < |f(oo +v) = f(Too) — L]
+ |f(x<x> +v+ t“OO) - f(xoo) - L(U +tu00)|

4a 72
< n2lloll + ool = (= + [tlluse) < = 1
Ck KR

Hence by Corollary 12.3.4 there is £ € (—a, a) \ {0} such that g is differentiable at &,
(i) 7<9'(§) <r
(i) |g(t) — g(&)| < 123/kg'(€)|t — &| for every t € [—25,24].

This implies that ' (§) > —e, and

[h(t) = R(§)] < [g(t) — g(§)| + 147t — ¢
< 137k ()t — & <137/ k(e + 1 ()]t — ]

for every ¢ € [—24,26]. Hence, letting © = ~y(§), we have from Proposition 12.4.14
that

(1) > Y(Too) + W (E) — 3er > Y(T00) — ey
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To deduce the opposite inequality we recall that 1, (zo) = 1, while 1g, () =0
since € B(Zs + v, ¢||v||). The inequality ||« — || < 2§ and the choice of § imply
that 1¢, (z) < 1¢,(2s) for ¢ < i < k. It follows that

k-1 [eS) k—1
P(z) < Z&ii 1g,(2s0) + Z 8e;i < 2862- 19, (Too) +4ek < Y(2s0) — 4,
i=q i=k+1 i=q

and we have reached our final contradiction.

12.5 GENERALIZATIONS AND EXTENSIONS

Straightforward extensions of results on existence of points of Fréchet differentiability
have in fact little to do with differentiability. One looks for conditions under which
for a given function there is a nonempty open set on which it is Lipschitz or cone-
monotone; a differentiability result then can be immediately stated by combining this
with the corresponding result of the previous sections.

For example, it is easy to see that a continuous, everywhere Gateaux differentiable
function f: X — R is Lipschitz on a nonempty open set; so in the illustrative exam-
ple of Section 12.2 the assumption that f be Lipschitz was redundant. More generally,
if a continuous function f: X — Y satisfies

o sup 1+ 10) = £ (2]

< 0
t—0 It]

for every x in a nonempty open subset of a Banach space and for every unit vector w,
then it is Lipschitz on a nonempty open set. This is proved by a standard application
of the Baire category theorem. Similar generalizations may be obtained also for cone
monotonicity.

In a very different direction, one may generalize the above results to other deriva-
tives than just the Fréchet derivative. For example, it is rather easy to see that, if the
function © in Proposition 12.4.1 is assumed to be everywhere upper Gateaux (instead
of Fréchet) differentiable, our proof provides a point of Gateaux differentiability of
every Lipschitz or even cone-monotone function. Of course, there are better Gateaux
differentiability results for separable spaces, but this statement has its interest in the
nonseparable situation, when it was proved before only for Lipschitz functions and
only on spaces with Gateaux smooth norms.



Chapter Thirteen

Fréchet differentiability of vector-valued functions

We prove that if a space X admits a bump function which is upper Fréchet differen-
tiable, Lipschitz on bounded sets, and asymptotically smooth with modulus controlled
by t"log™ ' (1/t), then every Lipschitz map of X to a space of dimension not ex-
ceeding n has points of Fréchet differentiability. We also show that in this situation
the multidimensional mean value estimate for Fréchet derivatives of locally Lipschitz
maps of open subsets of X to spaces of dimension not exceeding n holds. In Chapter 14
we will see that this mean value statement is close to optimal. Particular situations in
which our results apply include maps of Hilbert spaces to R? and maps of £7 to R™ for
l<p<oocandn < p.

13.1 MAIN RESULTS

We prove a Fréchet differentiability result for R™-valued functions on Banach spaces
satisfying, for the given number n, one of the smoothness assumptions of order n in-
troduced in Chapter 8.

Theorem 13.1.1. Suppose that a Banach space X admits a bump function which is
upper Fréchet differentiable, Lipschitz on bounded sets, and asymptotically smooth
with modulus controlled by t™log" *(1/t). Let Y be a Banach space of dimension
not exceeding n and f: G — Y a locally Lipschitz function defined on a nonempty
open subset G of X. Then f has points of Fréchet differentiability and, moreover, the
multidimensional mean value estimate holds for Fréchet derivatives of f.

The mean value estimates are discussed in Section 2.4.

As we have pointed out in Section 8.2, for n = 1 the assumptions of Theo-
rem 13.1.1 hold for any space X with separable dual, since such a space admits an
equivalent Fréchet smooth norm (see, e.g., Theorem 3.2.1). Hence Theorem 13.1.1
includes the result of [39] that real-valued Lipschitz functions on such spaces have
points of Fréchet differentiability. It also includes the corresponding mean value esti-
mate. However, it does not include the stronger result on Fréchet differentiability of
cone-monotone functions that we proved in Chapter 12.

When n > 2, Theorem 13.1.1 is new, even when one asks only about existence
of points of Fréchet differentiability. The most interesting spaces satisfying its as-
sumptions with n = 2 are Hilbert spaces, as mentioned in Section 8.2. The following
immediate corollary is worth pointing out.
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Corollary 13.1.2. Every pair of real-valued Lipschitz functions f, g defined on a non-
empty open subset G of a Hilbert space has a common point of Fréchet differentiability.
Moreover, for any u,v € X and c € R, the following three statements are equivalent.

(1) There is a point x € G at which both f, g are differentiable in the direction of
span{u, v} and f'(z;u) + g'(z;v) > ¢

(ii) There is a common point x € G of Gdteaux differentiability of f, g such that
f(x;u) + ¢ (x;0) > c

(iii) There is a common point x € G of Fréchet differentiability of f,g such that
f(@;u) + ' (z50) > c

In Chapter 8 we have also noticed for which p the space /7 satisfies the assumptions
of Theorem 13.1.1. We again point out what this theorem says about /P spaces.

Corollary 13.1.3. Suppose that 1 < p < oo, n € N, and p > n. Then every fam-
ily of n real-valued Lipschitz functions f1, ..., f, defined on a nonempty open sub-
set G of IP possesses a common point of Fréchet differentiability. Moreover, for any
UL, ..., Uy, € X, and c € R, the following three statements are equivalent.

(1) There is a point x € G at which all f; are differentiable in the direction of
span{ui, ..., u,} and >y fr(x;ug) > c.

(ii) There is a common point x € G of Gateaux differentiability of all f; such that
Sory fh(zug) > c

(iii) There is a common point x € G of Fréchet differentiability of all f; such that
> rmr felasur) > e

Chapter 14 shows that the “moreover” part of this corollary is false once p < n. In
particular, the “moreover” part of Corollary 13.1.2 fails for three functions. However,
for what we know, the first part, that is, the existence of common points of Fréchet
differentiability, may hold in all spaces with separable dual and for any number of
functions (even for countably many). In Section 10.6, building on results of [28], we
have identified a class of spaces in which this holds. But it is unknown, for example,
for two functions on /,,, 1 < p < 2, and for three functions on a Hilbert space.

In this connection we should recall that in Chapter 4 we have seen that points
of e-Fréchet differentiability exist for Lipschitz maps from asymptotically uniformly
smooth spaces to finite dimensional spaces. The problem in making ¢ = 0 is that,
unlike in the proof of the results of this chapter, in the proof of Theorem 4.3.3 (as well
as in the proof of this result in [22] and in the earlier, more sophisticated, proof in
the special case of superreflexive spaces in [26]) there is no relation between points of
e-Fréchet differentiability for different values of €.

13.2 REGULARITY PARAMETER

The main results of this section are Corollary 13.2.4 and Lemma 13.2.5, which estimate
the following “regularity parameter.” This continues and refines results of Section 9.5 in



264 CHAPTER 13

a form suitable for applications in this chapter. In particular, the target of our mappings
will be a Euclidean space E of unspecified dimension (or a more general space as
discussed in Section 9.5).

Definition 13.2.1. Let g: R? — F be a Lipschitz function, 1 < n < p, and u € R?.
The number
g o) = sp 9 —g(utw)

[v]+]w|>0 v + |w|
v—w€eR™

(13.1)

is called the defect of regularity of g at the point u.

More generally, if Q@ C R? we define reg,, g(u, ), the defect of restricted regu-
larity, by the same formula (13.1) but with the additional requirement that the open
straight segment (u 4 v, u 4+ w) lies in the given set Q.

Notice that reg,, g(u, ) depends only on n and the behavior of g on u + . The
ambient space RP plays no role, and so we may, whenever we wish, change it to any R’
as long as u + £ C R7. Although this may sound obvious, in our integral estimates of
the defect of regularity this remark will find an important application to restricting the
number of variables over which we have to integrate.

Our goal here is to refine the results of Section 9.5 to estimates of the integral of a
suitable power of reg,, g with the help of the integral of ||¢/,||>. The natural technique
for this is to use estimates of maximal operators of the Hardy-Littlewood type, but
we need these operators acting only on some coordinates. The operator M,,, where
0 < n < p, will assign to every measurable (possibly vector-valued) function ~ on RP
the function

M, h(u) = sup][ |~||dL".
r>0 J B, (u,r)

By the maximal operator inequality of (9.7) and Fubini’s theorem, for every measurable
function h defined on R?, p > n,

/ (Mnh)Qd,f”SAn/ |2 d2?. (13.2)
RpP RP

The constant A,, is the same as in (9.7). Although it is evident that A,, does not depend
on p, this simple observation is of paramount importance for us. In the case when
n = p, M, is just another notation for the Hardy-Littlewood maximal operator M.

By analogy with results of Section 9.5, we may expect that the required estimate
of reg,, g will involve the derivative and Lipschitz constant of g with respect to the
first n variables. We therefore simplify the notation for them.

Definition 13.2.2. Let Q C RP be open, g: @ — FE, and 0 < n < p. We denote
by g/, the derivative of the map g with respect to the first n variables. In other words,
gh(z) = ghn(z) € L(R™, E). We also denote

. g(u) —g(v
Lip(g)= sup LD =90),
u, Ve, |u - 1}|
u—vER™\{0}
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The basic estimate of the defect of regularity follows from Lemma 9.5.4.

Lemma 13.2.3. Letn < j < p. Assume that g: RP — FE'is Lipschitz, Q@ C R? is
a bounded convex set, u € €, and Q) — u C RJ. Suppose further that Q) — u, when
considered as a subset of R7, is open with eccentricity at most p. Then

(reg,, 9(u,2))” < K;(pLip;(9))’"M;(1a g,)(w), (133)
where Kj =320 a; K; = 3- 24 aj /a1 and K are from Lemma 9.5.4.

Proof. Since g may be equivalently replaced by its multiple by a positive constant, we
may assume that Lip(¢) = 1. Noticing that the problem is translationally invariant, we
assume that v = 0. Finally, recalling the independence of reg,, g(0,2) on the ambient
space, we also assume that p = j.

Suppose that v,w € RJ are such that v,w € Q and v — w € R™ and denote
R = max{|v|, |w|}. By Corollary 9.5.3, p(2N B(0, R)) < 2p. This and an application
of Lemma 9.5.4 with s = 1 and 2 N B(0, R) instead of {2 give

o) = g(w)l < 3K; (@0 BO.R)) ™ [ NNCALE

< 3KjajRj (2p)j_1Mj(1Q g;)(O)

Hence
l9(v) — g(w)[\7 i -
(W> <3-27 ;K0 M;(10.g;,)(0)
and the statement follows. O

The first main result of this section is a simple corollary of Lemma 13.2.3 and the
maximal operator inequality. It will be used in the final stages of the proof of Fréchet
differentiability.

Corollary 13.2.4. Let Q2 C RP be a bounded measurable set, g: RP — FE be Lip-
schitz, n < j < p,and s, > 0. Then

.Zp{u € RP

Bj(u,s) C Q, reg, g(u, Bj(u, s)) > /\}

—2 .
AnK (Lip; (g))%
el AR

Proof. Letu € R? be such that B;(u, s) C . By Lemma 13.2.3 with B;(u, s) instead
of 2, we obtain

(reg, g(u. Bj(u, 5)))” < K;(Lip;(9))" ' M;(1p,(2.s) 9h) (w)
K;(Lip;(9))’'M;(1q g,,)(u).

IN
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Squaring, and using the maximal operator and Chebyshev’s inequalities give
.i”p{u e RP ‘ Bj(u,s) C Q, reg, g(u, Bj(u, s)) > )\}

-2, . :
K (Lip;(g))*—2

STy M?(lﬂ gn) dL7
. -
A, K (Lip;(g))%—2
< RO [y raze. o

The following lemma is the key to the proof of Fréchet regularity, which is the
trickiest part of the proof of Fréchet differentiability. The main point of the lemma is
to get rid of part of the condition B;(u,s) C . We will in fact need to get rid of it
completely, but what remains after the following lemma is more or less straightforward
and so will be handled only when the lemma is applied.

Lemma 13.2.5. There are constants 0 < ¢, < 1 < IN(j < oo with the following
property. Let n,k € N, p = n + k, wheren > 1. Let Q = B,(0,r), and let
g: RP — FE be a Lipschitz function for which there are ¢ > 0 and v € Q) with

lg(v) — g(0)| > Lip(g)e]v].

Then there are 0 < tq, ..., t;, < rlogy(r"/(cae™ v|™)) such that, denoting
k
Q =0 x H[_tivtiL
i=1
we have

Lspazr > ez
Q T
and foreachn < j <p, A >0andclv| < s <,

fp{u €Q ' reg,, g(u, Bj(u,s) N (Q x Rk)) > )\}

K Li 2] 24 (13.4)
< Hillinly /H g |Pder.

- )\2]53|U|]

Since the nature of some of these estimates is crucial for validity of our main ar-
guments, we first comment on their relative importance. Notice that the assumptions
v € Qand |g(v) — g(0)| > Lip(g)e|v| imply that 0 < |v| < 7 (so allowing the use
of |v| in the denominator) and Lip(g)e|v| < Lip(g)|v|. In particular, e < 1, elv| < 7,
and so the range of s for which (13.4) applies is nonempty. For us, the most important
features of the estimates given in Lemma 13.2.5 are the following.

e Lower estimate of the p-dimensional integral f, [lg;,[|* d.£”/(Lip(g))* by a
multiple of the nth power of |v|/r (no higher power would do!). Also, the mul-
tiple depends on n and € only. So, for example, the power of € cannot be p.
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e Upper estimate (13.4) of the relative measure

2P{ueqQ | reg, 9(u, Bj(u,s) N (2 x R¥)) > A}

Z£rQ
by a multiple of the same integral f, ||g;,[|* .2 /(Lip(g))*. The multiple de-
pends on
Li
J, €, —_ and Lip(g)
el A

only. So, for example, the power of s/(¢|v|) again cannot be p. It is also impor-
tant that this estimate can be used for the whole range of values of s; we will use
it with different values of s for different j.

e The upper estimate of ¢; is by a constant multiple of 7, provided an upper bound
for r/|v| and a lower bound for ¢ are fixed. So, unlike in the previous estimates,
an estimate considerably worse than the one actually obtained would still be
sufficient for our arguments: here the constant could depend on p.

Proof. We show that the statement holds with

1

Cn = ——"""15
" 9ay, K, 2nt2

and K; = 204241\ K
where K,,, A; and Fj are the constants from Lemma 9.5.4, (13.2), and Lemma 13.2.3,
respectively. We may clearly assume that K, A;, K; > 1,s0¢, <1 < K ;. Since
replacing g by cg and A by ¢\, where ¢ > 0 leads to an equivalent statement, we will
assume that Lip(g) = 1.

For w € R* denote x(w) = Zle wien1; € RP. Lett = 1e|v| and observe that

for every w € R with |w| < t,
glv
0+ () — g(s(w))] > lg(e) — g(0)] — 2] > ",

Lemma 9.5.4 used with n = j and s = 2 implies that for every w € R¥,

elv|

n+1
—_— v+ r(w)) — g(k(w))|™ ! nlv "z + r(w))|]? "(2).
(55) <lgtv+n(w)) - gls(w)) 39K|\/Q||gn<+<>>udf<>

Let 7; = 27%2¢ for i > 1. Since Zle 72 < t2, Fubini’s theorem gives

/ ot a2
SZXHle[f'ri,‘ri]
1 , ) X
= 5hs  — ano w2+ Kk(w dL"(2)dZL" (w
T o Jolokte Az a2

ety lv[\"
=2c, n+l 70 13.5
7 9K, 2mrigng ot ( r ) (13.5)
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For sy > m,...,s, > T denote
k
s, .,s6] = Q@ x [[[=si, s,
i=1
and
plonenosp) =2t f g agr,
Q[s1,...,5%]
Since the function ¢ is continuous and
lim o(s1,---,8%) =0,
max{s1,...,Sk } —00
it attains its maximum at some point (¢1,...,t;). We show that (¢1,...,%;) has the
required properties.
Whenever max{s; — 71,..., 8¢ — 74} > —t + rlogy (r"/(c,e™ Tt v[™)), that is,

n
27max{slf‘rl,...,sk77k}/r < Qt/rcn€n+1 (|U|> ,
r

the inequalities JCQ[S1 or5k] g |2 d<P < (Lip(g))? = 1, < r, and (13.5) show that

@(81, cey Sk) < 2t/rcn€n+1 (|v|>
r
S][ ITe, 1 ]Hg;lHngp:@(Tla'”ka)‘
Qx i—1 T TisTi

Hence at such a point (s1, ..., sg) the function ¢ cannot attain its maximum. Conse-
quently, 0 < 7; < t; < rlogy (r"/(cpe™ ™ |v|™)), as required.
The estimate of the integral of ||g/, ||? follows easily from (13.5),

F bl dgr —gmexttometmdirg, )
Q

> Qmax{h—717---7tk—"'k}/7"(p(7'1, R ,Tk)

n
> | P> eoe (B
Qx [T, [=7,73] r

To show the remaining statement, we assume that n < 7 < p, A > 0, and
elv] < s <r.Denote i = j — n and

Q=Q[t1 45, ...t + 8 tig1, ..., tr.

We will need an estimate of the ratio of the measures of @ and . The constant factors
and powers are not important so long as they depend only on j. So we use that s > /v
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and t,, > 7, = 27™/272¢|v|, m > 1, to get a rough estimate
27

1 7) < (1 —) 14 gm2 38
£rQ H ( + 1_:[ + Tm nl;[1( + €|U|

¢ i+2)? i +2
<H 2m/2§ <2( s < 2(j )SJ.
- elv] gilu]t T 2edfu)d

m=1

Using this and the inequality ¢(t1 + s,...,t; + S, tiv1...,tk) < @(t1,...,tx), and
observing that the ratio of the exponential factors in the definition of these two values
of ¢ is at most 2°/" < 2, we get

+2)? oj
Hgn\|2dfp<2 A gPdzr < 20 [ zagn. (36
]|U|J 0

We plan to apply Lemma 13.2.3 with B;(u) := B;(u, s) N (2 x R¥) instead of Q.
To this aim notice that for u € Q x RF the assumption s < r implies that the set
Bj(u) —u C R contains a (j-dimensional) ball of radius s/2 (e.g., the ball with the
center — ‘Z"ZI and radius s/2). So B;(u) — u, considered as a subset of R/, is open

with eccentricity at most 2. By Lemma 13.2.3 together with the fact that B;(u) C @
for every u € @, one can estimate
(reg,, g(u, B;(u)))” < K;(2Lip,(9))’"M;(1p, ) g,) (1)
< K;j(2Lip;(9)) ' M;(15 97,) (w).-

Squaring, integrating, and using the maximal operator and Chebyshev’s inequalities,
we obtain from (13.6),

27{ue Q| regaglu, Bi(w) > A}
< Ff@ I4i§\);-j(g))2j2 5 M?(l@ g.)d.Lr
MK CLin, )7 / AR
<2 I;if;ﬁ’j L / o 2 a2

13.3 REDUCTION TO A SPECIAL CASE

We now describe a somewhat technical statement to which we intend to reduce the
proof of Theorem 13.1.1. We fix n > 1 and assume that X is an infinite dimensional



270 CHAPTER 13

separable Banach space for which there is a function ©: L(R", X) — [0, 1] satisfy-
ing the following conditions

(S1) © is Lipschitz and upper Fréchet smooth;
(82) inf) g>s ©(S) > ©(0) = 0 for every s > 0;

(S3) for every convergent series Z;O:O A of positive numbers and every convergent
sequence (T},) C L(R™, X), the function

O(T) = > MO(T - Ty)

k=0
satisfies for every T € L(R", X),

75 (T31) = ofwn(t)) as ¢\, 0.

The function w,, has been defined in Section 9.3. We are interested in its behavior
ast \, 0 and so recall that w,, (t) = t" log™ " (1/t) for small t.

We shall also assume that f: X — R" is a bounded Lipschitz function and that
0<mny< 3,20 € X,and Ty € L(R"™, X) are such that || Ty|| = 3, f'(z0; Tp) exists,
and

[ 1d —f"(x; T)|| < (13.7)

B~ =

whenever || T — Tp|| < no and f'(x; T') exists.

Proposition 13.3.1. Under the above assumptions there are a point x € X and an
operator T € L(R"™, X) such that ||z — ol < no, ||T — Toll < no, f is Fréchet
differentiable at x, and | f'(x; T)|la > | f'(zo; To)|m-

The remaining part of this chapter will be devoted to proving this statement. But
before embarking on it, we show that the differentiability results announced in this
chapter follow from Proposition 13.3.1.

Proof of Theorem 13.1.1 from Proposition 13.3.1. By separable reduction arguments
of Section 3.6 we may assume that X is separable. By Observation 8.2.4 the space
L(X,R"™) admits a bump function that is upper Fréchet differentiable, Lipschitz on
bounded sets, and asymptotically smooth with modulus controlled by w, (¢). Hence
Lemma 8.2.5 says precisely that there is a function O satisfying (S1)—(S3).

Let Y be a Banach space of dimension not exceeding n and f: G — Y alocally
Lipschitz function defined on a nonempty open subset G of X. Since f has points of
Gateaux differentiability, it suffices to prove only the additional statement. So suppose
that o € G and Ty € L(R™, X) are such that f’(xq; Tp) exists, and let L € L(R™ R™)
and ¢ > 0 be given. We have to find a point z € B(xg,e) at which f is Fréchet
differentiable and (L, f’(x;To)>H > (L, f’(xO;T0)>H — €.

We may and will assume that Y = R", || Tp|| = %, rankTy = n, rank L = n,
B(zg,e) C G, and f is Lipschitz on B(xg,e). Let g be an extension of f from
B(xp,¢) to a bounded Lipschitz function on X. Let Ry € L(X,R"™) be such that
RoTp = Id on R™. Fix a0 < t < 1 to satisfy the following conditions:
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o 12 <¢;
o (IRoll +2||Z] Lip(g))t < 3
. 2
o (/[Roll +2||L||Lip(g)) "nt < €; and
e 2n|| Ryt < e.
We will apply Proposition 13.3.1 to the function
h= R() + tL*g and No = t2.
To verify its remaining assumptions, we assume that |7 — Tp|| < 1o = 2 and estimate
11d =" (2 T)|| = || Ro(To = T) — tL*g' (3 T)
< |[RoHIT" = Tol| + ¢[|.L*[| Lip(g) |7
< |[Roll | T = Toll + ¢l L|| Lip(g) ([[Toll + 1T — Toll)
< (I[Roll + 2I|L|| Lip(g) )t
1 t
< min{f, ‘i} (13.8)
4 n
by the second and third requirements in the choice of t.

Hence Proposition 13.3.1 provides a point € X and an operator 7' € L(R", X)
such that ||z — xo|| < no, ||T — To|| < 1o, h is Fréchet differentiable at x, and

|h/(.13,T)|H Z |h/(£0;To)|H. (139)

Clearly, ||xo — x| < no implies that € B(xg, ) by the first condition in the choice
of t. Using also that L* is invertible, we see that Fréchet differentiability of A at x is
equivalent to Fréchet differentiability of f at x and

1, .
F'(e) = 3 (1)1 (@) = Ro).
Finally, the inequality (13.9) between the Hilbert-Schmidt norms together with (13.8)
imply
2(1d, W (@3 T) — I (0: To) gy = | 1d ' (wo; To) [y — | 1d —H' (a5 T)
+ [0 (3 T)[f = |1 (z0; To)
> —[1d =h'(z; T)[;
> —n| Id =~ (z;T)||* > —et.

Using this and the last inequality in the choice of ¢, we obtain the remaining conclusion,
<L7 f/(l’, T)>H - <L7 f/(iEo; T0)>H

<Id, L*f'(x;T) — L* f' (wo; T0)>H
1
3 (( 1, W (25 T) — b (205 To) )y — { 1d, Ro(T — T0)>H)

e n
>_-_ =
-2 0t

13
IRllIT = Toll = =5 = nl[Rol[t > —e. O
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We finish this section by several simple observations arising from the assump-
tion (13.7) that we may sometimes use without a reference. First, it implies

[Flr+Tu) ~ f(2)] < 2ol (13.10)

forevery x € X, ||T — To|| < 1o and v € R™. Indeed, the map u — f(x + Tu) is dif-
ferentiable almost everywhere by Rademacher’s theorem, and the mean value estimate
yields

[f(@+Tu) — f(z)] <sup{|f' (=) | 2 € X, f'(2:T) exists} |u] < §|U|~

Second, if ||T" — Tp|| < no and f'(x;T) exists, then (13.7) implies that T is a linear
isomorphism of R™ onto its image and that f’(x;T) is a linear isomorphism of R™ onto
itself. Third, we notice that Lip(f) > 1: for any « such that f’(z, Ty) exists and any
unit vector u € R™ we have 2||Toul| < 1. So

Lip(f) = 2|f"(z; Tow)| = 2(|ul = |u — f'(x; Tou)|) > 1.

Of course, this estimate of Lip(f) has no serious effect, but it helps us slightly to
simplify various expressions and estimates.

Setup

From now on, we will assume that f satisfies the assumptions of Proposition 13.3.1.
Let (Z;)%2 , be an increasing sequence of subspaces of X with dim Zj, = k and with
union dense in X. We define invertible linear operators Sy € L(RF, Z;) such that
Si+1 extends S, ||Sk|| < 1, and ||S; || > 1. Such operators are easy to construct, for
example by letting

Ske; =z, i=1,...,k,

where z; € X are such that > ;- | ||z]|> < 1 and Zj is the linear span of {21, ...,z }.
Notice that the bounds on || S || and ||S; || have no deep meaning but save us adding 1
in some estimates. Clearly, ||Sy|| < [[Sk+1 and [|S "] < [IS;- [ Although it is
not necessary, it will be convenient to define Z; = {0} and S as the (only) operator
from R® = {0} to Zy. The norms of Sy and of its inverse we willbe understood as
ol = 1551l = 1.

We will work in the space

i larly Gateaux differentiable
D:{ T) e X x L(R", x) | /18 regularly }
(2,T) € X x L( ) at z in the direction of T

To be sure that D # () recall that f is Gateaux differentiable at all z € X except a
Gauss null set (Theorem 2.3.1). By Observation 9.2.2 (ii) the function f is regularly
Gateaux differentiable at all such points in the direction of every T € L(R", X). We
will metrize D by adding countably many pseudometrics to the distance inherited from
X x L(R™, X).
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We begin by defining pseudonorms || - ||z, where k& = 0,1,2,..., on the space
Lip(X x R™,R™) of Lipschitz R"-valued functions on X x R"™ by

Ihle=  sup PEWZPED]

ceziuerr, 2]+ [ul
=+ |ul>0

Notice that these pseudonorms are lower semicontinuous in the topology of pointwise
convergence, ||h[|r < ||A||x+1 and that

Lip(h)[ul _ ..
Il < < Lip(h).
1211 + ful

Forz € X and T € L(R", X) we define f, r: X x R® — R" by
for(z,u) = f(z 4+ 2+ Tu).

The transformation
(xv T) - fx,T

maps X x L(R™, X) to Lip(X x R™,R™). In general, there is no good estimate of
Il fz7 — fy.sllx in terms of the difference ||y — x|, even in the case S = T. We have
only

I fz,r = fy.slle < Lip(f) (T + 1S])- (13.11)

Just in the case y = = we have a much better estimate,

I fo,r = faslli < Lip(HIIT — S]I. (13.12)

We will consider D in two different topologies. Its standard topology comes from
its embedding into the Banach space X x L(R™, X). For us, this topology, or any of
the standard metrics inducing it, are only of minor importance. The metric that we will
use is defined by

d((2,7),(y,9)) = & =yl +IT = S|
+ (@ T) = f(y; )l + 22_k|”fz,T — fysllk
k=0

It is rather obvious that d is a metric on D. Also, once f’(x; T) is not continuous in the
standard topology of D, the topology generated by d is strictly finer than the standard
one. We point out some rather straightforward properties of these topologies.

Lemma 13.3.2. Let (D, d) be the metric space introduced above.
(i) The function (z,T) — f'(x;T) is d-continuous on D.

(ii) For each k > 1, the function ((z,T), (y,5)) = |[fe.r — fy.sllk is lower semi-
continuous in the standard topology of D x D.
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(iii) For each k > 1, the function ((x,T), (y,S)) — |\ for — fyrlli (notice that
this is a different function from that in (ii); for example, it does not depend on S)
is lower semicontinuous in the standard topology of D x D, and so also in the

topology of (D, d) x (D, d).
(iv) The space (D, d) is separable.

Proof. (i) is obvious. For (ii) fix for a while points z € Z; and ©v € R" such that
|Iz|l + |u| > 0. Then the function

((.Z',T), (y,S)) _ ‘fm,T(Z’u) — fy,S(Zi|Z|)| 1{2]7“(2’0) + fy7s(z,0)|

is continuous in the standard topology of D x D. It follows that the function

((Jf,T), (ya S)) - |||f;v,T - fy,S

is a supremum of a family of continuous functions and hence it is lower semicontinu-
ous.
The function from (iii) is the composition of the function from (ii) with the map

((2,T),(y,9)) — ((x,T),(y,T)),

which is a continuous map of D x D equipped with the standard topology into itself.
Hence it is lower semicontinuous in the standard topology of D x D, and so also in the
finer topology of (D, d) x (D, d).

(iv) Let H be the space of all functions ¢: X x R” — R™ that have a continuous
restriction to any Zj, x R™. We equip H, with a countable family of pseudonorms

2

lelle = sup  [e(z,u)l, k=0
2E€Z, u€ER™
Izl +|u| <k
and observe that Hy is metrizable and separable. Indeed, the metric gg on Hy can be
given, for example, by the formula

QO(@; ¢) = Z 27" min{L ||50 - wHk}a

k=1

and a countable dense subset of Hy may be obtained by defining, for each k and each
polynomial g in k£ + n variables with rational coefficients, h € Hj as a continuous
extension of h(z,u) = g(S; ' (z),u) from Z; x R™ to X x R™.

Consequently, the space

H =X x L(X,R") x L(R",R") x H

is metrizable and separable as well. We establish (D, d) as a topological subspace
of H.
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For (z,T) € D define ¢, r: X x R" — R" by

for(z,u) = for(2,0) = f/(2;Tu)
121 + [ul

(o T(z u) s ’(/)I,T(O,O) =0.

Since the function f is regularly Géteaux differentiable at x in the direction of 7" and
span(Zj, UT(R™)) is finite dimensional, Observation 9.2.2 (iv) yields that the restric-
tion of f onto span(Zk ur (R")) is regularly Fréchet differentiable at z in the direction
of T'. In terms of 1, 7 it means that the function v, 7 belongs to Hy. Hence the map
n:D— H,
77(337 T) = (CC, Ta f/(SC, T)7 wm,T)v

is a bijection of D into H. We show that 7 is in fact a homeomorphism. The first
three components of the map 7 are clearly d-continuous. The continuity of the last one
follows from

[ = y.slle < Wfor = Fyslle + 1 T) = £(y; Sl
The continuity of ! follows similarly easily from the estimate

”|fm7T _ fy’Smk S Sup |fI,T(27u) - fI,T(Z7O) B fy,S(Z»u) + fy,S(Zvo)|

2€24, u€R" 121+ fu]
l=l+lulzk

+ 1z = Py.slle + 1f (@ T) = £ (y; 9l
4 oo ! !
W 4 o~ sl + 15/ T) 029
for every k > 1. O

Lemma 13.3.3. (D, d) is a complete metric space.
Proof. Suppose that €; \, 0 and (x;,7T;) € D are such that
d((z;,Tj), (zs,T;)) < e; whenever j > i.

Then (z;,T;) converge to some (z,7) in X x L(R™, X), and L; := f'(z;;T;) converge
to some L € L(R™,R™). In particular, ;. Lemma 13.3.2 (ii) also gives
that

mfz,T fan

< hmlnf |||fgg77 T; = Josmillk

. (13.13)
< hmmf2 d((z;,T5), (z:,T;)) < 2%;.

jHOO

We have to show that (z,7") € D and (z;,T;) converge to (x,T) in the metric d. To
prove that f/(z;T) = L, lete > 0. First find ¢ such that ¢; < %5, and then 6 > 0 such
that | f(z; + Tyu) — f(x;) — Liu] < g;|u| for |u| < 0. Using (13.13) with k& = 0, we
get
|f(z+Tu) — f(z) — Lu|
<|f(xi + Tiu) — f(xi) — Liu| + | L — Lilllu] + | fo,r — oo llo
< eilul +eilul + gilul <elul
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for |u| < §. Hence f'(z;T) exists and the sequence f'(z;;T;) converges to f/(z; 7).

Similarly we prove that f is regularly Gateaux differentiable at = in the direction
of T. Let z € X, z # 0, and ¢ > 0. Find k such that Z; contains some z with
Iz —Z]| < e/(1 4 6Lip(f)). Leti > k be such that

2e;(1+|12]) <

c,o\m

Since f is regularly Gateaux differentiable at x; in the direction of T;, there is 6 > 0
such that
|f (i + 12+ Tou) — f(; +12) — Liu[ < 3 (\tl + Jul)

whenever [¢| 4+ |u| < d. Then, for these ¢ and u, we infer from (13.13) that
[f (& +tz+Tu) = f(z +t2) — Lu| < 2Lip(f)[t| ||z — Z]|
+|Liv — Lu| + |f(z + tZ2 4+ Tu) — f(x +t2) — Ly
< % [t + eilul + 1 fo.r = far N (l[E2]] + Jul)
+ | f(x; + 2+ Tiw) — f(x; +t2) — Lyu|
<3 = (t] -+ Jul) + 2%25 (1621 + ul) + (|t| + |ul)
< e(|t] + ful).

This shows that the pair (z,T") belongs to D. The convergence of (z;,T;) to (z,T) in
the metric d follows from the fact that (z;,T;, L;) converge to (z, T, L) in the space
X x L(R™, X) x L(R™, R™) and from a variant of (13.13): by Lemma 13.3.2 (ii) we
have for each p € N

22 o = fort, |||k<hmmf22 "N fuoyirs — Foorlli

k=0
< liminf d((a:j,Tj), (z:,T3)) < &;.
J*}
Taking the limit as p — oo finishes the argument. O

Since (D, d) is a complete separable metric space and the identity of (D, d) to
X x L(R™, X) with its product topology is (one-to-one and) continuous, by classical
results of descriptive set theory (e.g., [24]) a subset of D is Borel in (D, d) if and
only if it is Borel in X x L(R™, X). This remark easily implies that all functions we
will integrate in the sequel are measurable. For example, (z,7) — f'(x;T), being
continuous on (D, d), is Borel measurable in the standard topology. (Of course, here
the use of descriptive set theory could be easily avoided by slightly generalizing the
results of Section 3.5.)

Use of the variational principle: plan

Here we introduce notation to be used in the rest of this chapter, explain some of
the reasons behind various choices of parameters, and prove those facts that do not
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need technical choices of parameters. The precise choice of parameters and technical
consequences will be described in the following section.
We will work in the subspace (D, d) of (D, d), where

Do =A{(z,T) € D | [z = @o[ <no, T = Toll < mo}-

We intend to apply the variational principle of Corollary 7.2.4 on the complete metric
space (Dy, d) to the function hg : Dy — R,

ho(w, T) = —|f" (a3 T) [,

and with the perturbation functions F;: Dy x Dy — [0,00), i > 0, defined by

Fi((x,T),(y,5)) = Xilly — =|| + 3:©(S = T)
+5lf (W 8) = (& T)f + 0:di((2,T), (9, 9)),

where
Ai((2,T), (y,5)) = max{0, min{1, || fy o — farlli} — s:}-

The four terms in the definition of F; will play a role similar to that played by
analogous terms in the variational proof of differentiability of one function on Asplund
spaces (Chapter 12 or [29]). The key new point is that the last term involves behavior
along all directions in the space and controls Gateaux regularity. We will show in
Lemma 13.3.4 that this choice makes the family (F;) into a valid perturbation scheme
on the space Dy. However, we will pay for this relatively simple way of guaranteeing
Gateaux regularity by having to prove rather delicate estimates of the A-term.

The perturbed function h( will attain its minimum at a point (e, Too). We will
show first in Section 13.4 that f is regularly Fréchet differentiable at x ., in the direction
of Ti; in Section 13.5 we use this information to deduce that f is, in fact, Fréchet
differentiable at z, and that | f'(oo; Too) | > | f/(z0; T0)|u.

Notice that, similarly to what we have seen in Chapter 12, the peculiarity in the def-
inition of A; is not a misprint: A; really does not depend on S. This will cause slight
technical difficulties in the arguments of Section 13.4, but will become crucial in the
final proof of Fréchet differentiability in Section 13.5: to find the value of the deriva-
tive of f at z,, we have to be able to differentiate F;((x,T), (y, S)) with respect to S.
Our choice of A; guarantees that the otherwise most difficult to differentiate compo-
nent of Fj, the function A;((x,T), (y, S)), is now trivially differentiable with respect
to S. As usual, we again have to pay for this advantage. The geometric meaning of
the functions A; is not so clear, and their use to control the behavior of f at z, is
less straightforward. For the latter, we would certainly prefer to involve in the defi-
nition of A; the term | f, s — fo,r|. However, the difference of T and S is easily
estimated using the ©-term, and in this way we recover all the information we have
lost by making A; independent of the last variable.

Notice also that we do not work in the whole space (D,d). The reason behind
this is simple. To apply the variational principle, we need that the function hy be
bounded from below. As an additional bonus it immediately implies the statements
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|Zoo — ol < no and | T — Tol| < no of Proposition 13.3.1. However, this is not
a genuine bonus: for our arguments to work, we will in fact have to show that these
norms are estimated by a better constant %770.

We will now discuss the general conditions governing the choice of the parameters
Ais Bis Vi 0¢ and s;, and of the additional parameters ¢; that are used in the variational
principle. In order to apply the variational principle, we specify the conditions guaran-
teeing its assumptions. We state them in a form that is close to necessary and sufficient.
Of course, we are not interested in their necessity (and so we do not discuss it further)
but in their sufficiency, which is proved in the following lemma.

Lemma 13.3.4. Suppose that for all i > 0,

0 < Ay Biy iy 04,61 <00, 0<s;<oo, and lim s;=0.

11— 00

Then F; are non-negative lower semicontinuous functions on (Dy, d) x (Do, d), satisfy
Fi((z,T),(x,T)) =0, and there are r; \, 0 such that

inf{ F;((2,T), (y,9)) | d((2,T), (y,5)) > ri} > 0. (13.14)
If, moreover,
|f'(zo; To)E > inf  |f'(z;T)|% — <o, (13.15)
(x,T)eDg

then the function hg and the perturbation scheme (F};) satisfy the assumptions of the
variational principle of Corollary 7.2.4 on the metric space (Do, d).

Proof. Clearly, F; > 0 and F;((z,T),(x,T)) = 0. Lower semicontinuity of the
term A; was proved in Lemma 13.3.2 (iii). Since the remaining functions of which F;
consists are continuous, this shows lower semicontinuity of F;.

We let t; = 27+ Lip(f)(1+1n0) and show that 7; = 2s; + (6+2 Lip(f))t; satisfy

inf Fi JT,T, ,S Zmln )\ﬂf“ it?,ai,aiti, inf ﬁsz .
d T sy, @ T (09) 2 min{ At a1, oW}

This is obvious if || — y|| > t; or |T — S|| > t; or |f'(;T) — f'(y; S)|m > t;. If
none of these inequalities hold and d((x,T'), (v, S)) > r;, then

> 2 M for — fuus

k=0

Then (13.12) implies that

I = d((=,T), (y, ) — 3ti = 2s; + (3 + 2Lip(f))t;-

o0 o0 o0
o2 e = furle 2 D27 M o = fusle = D27 I fys — furlle

> 2s; + (34 2Lip(f))t; — Y _ 27 *Lip(f)|1S — 7|
k=0

Z 281' + 3tz
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Recalling that the norms || - || are increasing in &, we use (13.11) to infer

oo
25; +3t; < > 27 | far — fyrllk

k=0
<2for = fyrli+ Y 27N fer = fyrlln
k=i+1
<2l for = fyrlli+ Y 27%-2Lip(f) |7
k=i+1

< 2| for — fyrlli + 27 Lip(f) (| Toll + 1T — Tol))
< 2| for — fyrlli +ti-
Hence ||fz,r — fyrlli > si + t; and 0;A;((2,T), (y,S)) > o; min{1,¢;}. This

shows that (13.14) holds. Of course the r; may not be decreasing, but we may always
replace r; by max;>; ;.

The additional statement is obvious since the condition (13.15) is exactly the same
as the only remaining assumption of the variational principle. [

From now on we will assume that the parameters \;, 3;, Vi, 04, S;, €; satisfy the as-
sumptions of Lemma 13.3.4 and that ¢ satisfies (13.15). Then the variational principle
shows that (¢, Tp) is the starting term of a sequence (z;,T;) € Dy which d-converges
to some (T, Too) € Do and has the property that, denoting £, = 0 and

j—1
hy(@, T) = =|f' (& T)f + Y Fi((2i,T), (2, T)), (13.16)
=0
we have
hoo (oo, Too) < minq hy(z4,T5), & inf  h;(z, T 13.17
(roc, Toc) < min{ (s, To), €1+ inf b, T)) (13.17)

for 0 < ¢ < oo. Notice that for 7 = 0 the definition of hq in (13.16) agrees with the
one given earlier and that for 7 = oo the inequality (13.17) is just a complicated way of
saying that ho, attains its minimum on Dy at (2, Too ). Recall also that (z;, T;) € D,
and so the derivatives

Lj = f'(z;; T;)
existforall0 < 57 < oo.

What further assumptions do we have to impose on our parameters? First, although
it is not required by the variational principle, we need h., to be finite. This will be
needed at several points, most manifestly when we differentiate it with respect to 7" at
the beginning of Section 13.5. Since the functions involved in the definition of F; are
uniformly bounded on Dy and since O is Lipschitz, we will guarantee finiteness of h
and even its upper differentiability with respect to 7' by imposing the condition

o0

> (i +Bi+7i+0i) < 0. (13.18)
1=0
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The reason we mention this simple condition is that interesting information about the
definition of our parameters emerges when it is combined with the following

Observation 13.3.5. For everyi > 0,

3 7

E; E; Ej
Too — T4 S77 ®Too*117 Sia Loo*LlHS -
| =+ ( ) 3, | | V5

Proof. 1t follows directly from the definition of the function h; in (13.16) and from
(13.17) that

hi(Too, Too) + Ail|Too — il| + BiO(Teo — Ti) + il Lo — Lz|12—1

This implies all three estimates. O

The need for having the estimates arising from Observation 13.3.5 small suggests
that ¢; should be defined only after \;, 3;,~;. There is an exception to this rule: g
has to satisfy (13.15), and so g, 59, 70, 0o should be chosen after 9. However, there
is an exception to the exception: later considerations will show that we cannot take g
too large. Fortunately, the estimate of | Lo, — Lo|g will never be used and, in fact, this
norm cannot be made too small in principle. So vy may be chosen independently of €.
Finally, it is clear that in whatever way we choose to handle the case ¢ = 0, it does not
invalidate the convergence requirement (13.18).

To understand the role of our parameters better, we have to discuss basic strategy of
the proof of Fréchet differentiability of f at x.,. Rather obviously, we wish to assume
the opposite and show that in such a situation h, does not attain its minimum on Dy
at (oo, Too ). Recalling the definition of the functions Fj;, we write

heo(Toos Too) = hoo(2, T') = (|f/($’T)|%{ - ‘f/(xo&TOO)‘%{)

—®(z) — U(T) = Y(f'(z;T)) — Alz), (13.19)

where, forz € X, T € L(R", X)and L € L(R",R"),
B() = 3 Ml = o1l — o — 24,
i=0
W(T) = i@i (O(T —T)) - O(Tx — T)),
i=0
T(L)= i%(IL — Lil — |Loo — Lz‘\%{),
i=0
and

A(x) = Zo—l (A7((‘T2a,TZ)7 (‘TaT)) - Al((thZ)7 (xOOvTOO)))

=0
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Observe that all these functions are well defined and that the function A really does not
depend on T'. Also notice that the function

O (T) = Zﬁf,@(T - Ti)
=0

is positive, finite, and upper Fréchet smooth by (S1) and Lemma 8.1.9 (iii). Moreover,
an appeal to (S3) yields that

Pe. (Too; t) = O(Wn(t)) ast ™\, 0.

In the remaining part of this section we will give more detailed descriptions of
various difficulties encountered in the proof and the approaches that we will use in the
next section to solve them. Nothing from this description is actually needed in the proof
itself, so this part may be skipped by readers who want to go straight to the technical
arguments. Here we will try to avoid less important technical difficulties, especially
relations between constants for which we may indicate only the main dependence. So,
for example, constants denoted by aj or by may depend on other parameters than £,
and their value may change from one occurrence to another. In reality the relation
between various occurrences may also be of importance, and it is often of paramount
importance that (some of) these constants were known long before they were used,
often even before we defined the perturbation functions. We will also ignore various
absolute constants that have no significant influence on the flow of the arguments, such
as Lip(f), || Teo |, ete.

In the first approximation, our plan is to use the assumption that f is not Fréchet
differentiable at x », to produce, for suitably small r > 0, a surface ¢: B, (0,7) — X,
which is a small deformation of the affine surface {xo + Toou | u € B,(0,7)}
and passes through one of the points witnessing Fréchet nondifferentiability. Then
we would like to use the integral estimates of the function

U — hoo(Too, Too) — hoo (0(u), ¢, ()

over B, (0,r) based on Lemma 13.2.5 to show that there are u with

hoo (9(10), 9 (1)) < Poo (oo, Too)-

For this to lead to a contradiction, we need that (¢ (u), ¢!, (u)) € Dy for almost every w.
This will be relatively easy to achieve: the distance of (o(u), ) (u)) from (zq,Tp)
will be close to the distance of (2o, T ) from (g, Tp), which we can bound by %770
by Lemma 13.3.5 provided the parameters are chosen well. We may still deform ¢
slightly to get in addition that f is Gateaux differentiable at () for almost every w.
For this we have the simple Lemma 2.3.2 and the slightly more sophisticated set IV in
Corollary 9.3.3.

The surface ¢ that we imagine at the moment should come from the smoothness
assumption via Corollary 9.3.3. We find a point x close to x., witnessing “nondiffer-
entiability behavior of f with error €” (notice that at the moment it is not clear what
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exactly we mean by this; although the reader can probably guess that we will eventually
use the € from Lemma 9.2.3). Let y = ¢ — =, and find the function ¢: R” — R
from Corollary 9.3.3. (The role of the Lebesgue null set N C R™ x R was explained
above. However, we are not yet ready to specify the r with which Corollary 9.3.3 is
used.) The deformation ¢ then could be of the form

p(u) = Too +7(u) + Toou,

where y(u) = ¥ (u/||ly||)y. It satisfies that natural conditions, passing through the “bad
point” (¢(0) = =), and the boundary condition ¢ (u) = 2o +Taou on B(0, ||y|le*/*).
We denote @ = B,,(0,7) and discuss ways of proving that the integral

/ (Poo (oo, Too) — hoo(ip, ")) dL™ (13.20)
Q

is positive. For this, we estimate the integral of each of the terms on the right side
of (13.19). Out of the five terms obtained in this way, only the first difference,

/Q(If’(so;w’)l?{ — | (200; Too) |) A2, (13.21)

can give a positive contribution. Let us first look at the remaining terms to see what
the first part has to beat. The ®-term is more or less negligible, as it may be made as
small as we wish by choosing z close to x, and r small. The Y-term is also negligible
provided Y .° ~; is small enough; for example, smaller than i will do. (This is the
promised reason why we cannot take 7, large.) Then this term will be majorized by a
small multiple of the integral (13.21).

The W-term can be estimated only by statement (iii) of Lemma 9.3.2 with

0(u) = O (TOO + %) — 0. (Tw).

Here comes the first serious problem: the smoothness assumption is needed in the
direction of the operators y ® u, so it would be available provided y belonged to a
sufficiently small finite codimensional subspace of X. But there is no reason why this
should be so. This is the point where the case of Hilbert spaces (where of course n = 2)
substantially differs from the general case: in Hilbert space the smoothness condition is
not asymptotic and so the required estimate is available for all y that we need. To solve
this difficulty in the general case, we use the technique of “beefing up the complement.”
Fixing a small number ¢ > 0 that will measure how smooth © , is, we find x > 0 such
that
Po.. (Teo;t) < owy(t) for 0 <t < k.

We will now be able to use Corollary 9.3.3 (and so Lemma 9.3.2); notice that this
means, in particular, that r = e'/*||y||. Choosing the set M from Lemma 9.3.2 (iii)
finite, we can find a finite codimensional space Y such that the smoothness estimate
will be available for all £ € M and for all operators with values in Y. Then we “beef
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up the complement of Y.” That is, we use Corollary 4.2.9 to find a finite dimensional
space Z such that every point & € X can be written as a sum of a point y € Y and a
point z € Z whose norms do not exceed 3||Z||. We write z — 2o, = y + z in this way
and then change the definition of ¢ to

o(u) = Too +y(u) + 2 + Toou.

Of course, we need that in the direction of T, the function f behaves at the point
ZToo + 2 similarly to how it behaved at the point x, in the same direction. This is
exactly what regular Gateaux differentiability of f at 2 in the direction of T, means!
After all this work, we may finally estimate the U-term: Lemma 9.3.2 (iii) will give an
upper bound of the form K,,o||y||".

Let us forget the A-term for a while, and consider the question of a lower bound for
the term in (13.21). A natural approach seems to be to use Lemma 9.5.4 with j = n,
s=2,u=0,Q= B,(0,7), where 7 = |v| = e'/*||y||. To this aim define

g9(u) = fp(w)) = f'(2oc; Toou),

because then the derivative
9 = (p;¢") = f(r0; Too)

gives the way to estimate the integral in (13.21). Although we still have not specified
what “nondifferentiability behavior of f with error £” means, it is clear that the best we
can hope for is that the value of

9(v) = 9(0) = f(Too + 2+ Toov +7(v)) = f(Too + 2+ y) — f/(zocﬁTooU)

is of order Z||y||. With the help of Lemma 9.5.4, this leads to the lower estimate

of (13.21) by
eyt

p—— = 2y,

r

So, to beat the W-term, we would essentially need an?’“e*l/ % > ¢, for which,
however, there is no hope: x depends on how quickly the ratio p(7Tw,t)/wy(t) falls
below o, over which we have absolutely no control. The attempt to improve this esti-
mate by using that the coefficients [3; in the U-term are small is also hopeless. When
we are choosing [3; at the very beginning of the proof, we have no idea how small s
may eventually be. After all, x depends, for example, on 7.

The solution of the problem from the previous paragraph is not, in fact, too difficult.
We start our arguments modestly and first show just regular Fréchet differentiability
of f at z,, in the direction of T,,. This approach has two advantages. First, we
already have a better idea of what we mean by “nondifferentiability behavior of f with
error €. Now it means that the error of regular Fréchet differentiability of f at x in
the direction of T, is at least €: for some v € R” and x = o, +y € X, both v and y
with small norm,

|f (oo + Y + Toov) — f(Zoo +y) — Loocv| > E([lyll + [v]).
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(But, as already pointed out, at the end the real meaning will be more delicate.) Second,
the lower bound for the term in (13.21) via Lemma 9.5.4 with s = 2 will be done with
the help of points © = 0 and v for which ¢(0) and p(v) witness Fréchet irregularity.
This means that |u — v| = |v| is of order ||y||, and so the resulting lower estimate will
be a,,""!{|y||™ and this can easily beat K,,o||y||™ since o was chosen after .

Unfortunately, using the above plan we have no chance of controlling the A-term,
since this term involves behavior in directions outside 7 (R™) on which we have no
information. But without the A-term the above plan would collapse. We have used
that f is regularly Gateaux differentiable at z, in the direction of T, and this was
guaranteed only by involving the A-term. Our solution of this problem is to change
the definition of the surface ¢ once more: we will leave the realm of n-dimensional
surfaces and beef up  to a much higher dimensional surface.

We will pick large enough & and denote p = n + k. Choosing a suitable subset B
of R, we change the domain of our surface to @ = B, (0,r) x B, and modify the
definition of p:  — X to

0(U) = Too +Y(Tpt) + 2 + TooTntt + Spm"u.

However, as one may expect, such a drastic change leads to new difficulties. The
main one is that the upper estimate of the U-term did not improve, while the integral
of ||g/,||> became p-dimensional, and so its estimate by Lemma 9.5.4 would be much
worse. More precisely, we may expect to get

¥ <ol 2 B, white [ 122 ol
Q Q

and there is no chance that the latter estimate beats the former. Fortunately, we have

prepared ourselves for this situation in Lemma 13.2.5. Letting B = Hle[fti, L],
where ¢; are defined in this lemma, we have the lower estimate

/ 10227 > anem |y 2" B,
Q

and we get a requirement similar to what we had before. But we have to notice that €
and z are different: now our lower estimate of g(v) — g(0) is by (||ly|| + |v|), while

Lemma 13.2.5 requires an estimate by €|v|; so we let
_ Nyl + 1ol
€= E.
[l

Although the exact relation between € and € will become significant in the very final
stages of our arguments, ||y|| and |v| are comparable enough to allow the use of the
above arguments to control all the terms of (13.19) except A.

It still remains to estimate the A-term. For this we employ the so far unexplained
technical points in the definition of A;, in particular the parameters s; and the multi-
ples o;. In addition, we still have the free choice of k and x at our disposal (recall that



FRECHET DIFFERENTIABILITY OF VECTOR-VALUED FUNCTIONS 285

the radius 7 is e'/*||y||). We estimate the integral over @ of each of the terms of the

infinite sum of which the A-term consists separately. So let

Al(u) = Ay((24, Ty), (p(u), oy (w)) = Ail(24, i), (oo, Too))
= Ai((2i, 1), (p(u), T7)) — Ai((wi, Ti), (Too, T3))-

and consider first the easy case ¢ > k. For this we use that A’ < 1, and so estimate
the total contribution to the integral average of all these terms by (Z;’i bl o’i)Z PQ.
So k should be large enough to ensure that this is less than the positive contribution,
ane™tt|y||"£* B, which leads to the requirement that the choice of k& be made to
guarantee

o0
3" 00 < ane™ M (lyll/r)" = ane™ e,
i=k+1

Although this seems to indicate that we simply choose k after we have chosen x, we
will shortly see that  and k are related, and so the actual way of choosing them will
be a little more complicated.

Let us now turn our attention to the most delicate estimate, that of the integral
of A’ for 0 < i < k. Here the main idea is that, since A%(u) < 0 whenever
I fe.. 1o — fo)m;lli < si, it looks rather probable that A’(u) is negative for most u,
provided the s; have been chosen decreasing to zero slowly enough. This doesn’t quite
work, but only because the behavior of f far from the points we are investigating, over
which we have little control, could have caused the value || fy, 7, —
large. But, if || fz, 7, — fo(u),1 [|i is realized by such points, A’(u) is the difference of
two terms that are close to each other. So this contribution may be treated in a cavalier
way similar to how we treated the ® term: it may be made as small as we wish by
choosing x close to z+, and r small.

To make the above consideration more clear, recall again that A’ < 1 and denote
by P the set of u € @ such that A?(u) > 0. It follows that for such u,

|||fa:uTL -

(13.22)

and we may assume that || f,, 7, — f(u),z[li is realized by points u,0 € R",
u— v € R", with small norm. (Here we 1dent1fy the space Z; with R® C R"*¢,
so we allow the point © € Z; to be considered as an element of R"*?) We wish to
show that

2P <a [ gl azr.
Q

Since the a; depend on ¢ only, their knowledge can be incorporated into the choice
of o;, and so this would give the desired estimate of the integral of A,

To estimate .ZP P we finally use what we have learned in Section 13.2 about quan-
titative measures of regularity. We choose a suitable radius s (depending on ¢) and
denote by

B(u) := Bpnyi(u,s) N (B,(0,7) x RF)
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the sets appearing in Lemma 13.2.5. For v € P we wish to show the inequality
reg,, g(u, B(u)) > a;s;, so that the estimate (13.4) from Lemma 13.2.5 would im-
ply the desired estimate for .£’P P. Since the multiple on the right hand-side of (13.4)
contains the ratio s/(e|v|), we need this quantity to have a bound depending on 7 only,
giving an upper bound for the radius s. However, s cannot be too small either, for ex-
ample, because || fz, 7, — fo(u),r, |li would then depend on the behavior of f far from
B(u) while reg,, g(u, B(u)) would not. We therefore choose suitable values r; de-
pending on ¢ only and define s by s/(e|v|) = r;. In fact, the r; will depend only on s;
and so are known in the very beginning of our arguments.

We also cannot estimate reg,, g(u, B(u)) when w is too close to the boundary of
B,,(0,7) x R¥, but this slight difficulty is solved in an obvious way. We consider u € P
that is not too close to the boundary of B,,(0,7) x R¥. The required lower estimate of
reg,, g(u, B(u)) is straightforward when both u+% and ©+ v belong to B(u), since it is
provided by the information contained in (13.22). We finish the argument by showing
that indeed both « + % and u + v belong to € B(u).

So we assume that one of the points .+, u+0 does not belong to B(u). It implies,
in particular, that [u| + [v| > s. We want to show that || f2, 7, — fo ), l: < si. By an
approximation, this reduces to showing that

[f(p(u+ 1) = fp(u+7)) = Loo (@ — )| < gsi([a] + [7]). (13.23)

There are only two methods we can use to estimate the left side of this inequality: the
Lipschitz condition or the regular Fréchet differentiability of the restriction of f to Z in
the direction of T,,. The first method works when u — v is small. When uw — v is large,
we have to use the second method. However, neither the increment @(u+4) — p(u+70)
nor the points on the surface ¢ may belong to Z. So to treat the general case, we need
to estimate two types of errors: the errors coming from ¢(u + @) — ¢(u + V) not
being in Z and the errors arising from the distance of the image of ¢ from Z. Since
Lip(y) < k, the first of these errors may be estimated by a multiple of k|v — u@|. To
cover all possible cases when this estimate may be needed, we have to have xk < b;s;,
i = 1,...,k. Assuming, as we may, that b;s; decrease, we finally get the promised
condition k < by s;, that relates the choice of x and k.

We are now ready to finish the choice of k and x. Letting x = by sy, we require that

oo
E : o; < an€n+1e—n/ﬁ — an&JH—le—n/bksk.

i=k+1

Here a,, and b;, are known before o;, but € is not. So we choose ¢; and s; such that
Y1 O = o(e~™/bsk) and, whatever the € may happen to be, sufficiently large k
will have the required property.

The remaining errors arising from the distance of the image of ¢ to Z are not so
easy to control. Obviously, they cannot be estimated by anything that happens in the
space Z. So we are left only with the estimate by ||y, which is the maximal distance of
the image of ¢ from Z. This would give the desired inequality when ||y|| < b;s;|v—ul;
here b; may be imagined as % although it has to be smaller in order to compensate for
errors coming from transferring the integral estimates to Euclidean spaces.
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However, when u + @, u + 0 € B,,(0,7) x R*, |ly|| > b;s;|u — 0|, and |t — 7] is
not small enough, none of the above methods can be used. So the only estimate of the
left-hand side of (13.23) that remains is by (a constant multiple of) £(||y|| + |v — @l),
where Z is an upper(!) estimate of the error of regular Fréchet differentiability of f
at z, in the direction of T,,. Here is where our strange reformulation in Lemma 9.2.3
of the assumption that f is at the point x, regularly Gateaux but not regularly Fréchet
differentiable comes into play: the € comes from this lemma, and the points y and v
are chosen such that | Tv|| > @||y||, where @ depends only on €. (So here we finally
specify what the “nondifferentiability behavior of f with error ” is.) Only one adjust-
ment is needed in the previous arguments: the finite codimensional space Y that we
chose to control the smallness of modulus pg_ will be made smaller to incorporate
the estimate from Lemma 9.2.3(i) for a suitably small a. This o will be exactly the
one for which we know that the above information on u, v guarantees applicability of
Lemma 9.2.3(i). Now

_ o Iyl _
2yl + 15— @) <2(Jlyll + 3% ) < aizllyll-
137/
Using that € < e|v|/||y||, it remains only to require the last term to be estimated by
is;rielv| = 3s;s. This is just a condition on how large the r; should be, and so a

condition on the choice of s. Since s;s is smaller than 1 s;([u] + [0]), we are done.

Once we know that f is regularly Fréchet differentiable at x., in the direction
of T, its Fréchet differentiability follows just from the upper Fréchet differentiability
of Oy at T. In particular, the assumption of asymptotic smoothness need not be
used any more. (A similar phenomenon occurred in Chapter 6 in the study of spaces
where Lipschitz functions are Fréchet differentiable I'-almost everywhere.) First we
have to guess the value of the Fréchet derivative of f at x.,, which we do by differ-
entiating ho, (oo, T') with respect to T. The rest of the argument follows the same
path as the proof of regular Fréchet differentiability, but is considerably less delicate.
Finding o witnessing the supposed nonvalidity of our guess for the derivative, we use
regular Fréchet differentiability to infer that points x + T, u witness nondifferentiabil-
ity with the same error. This allows us to define the surface ¢ by a simpler formula
than previously,

o(u) = Too + Y(mpu)z + Toompu + Spm™u,

where 1) is a suitable linear form. The estimates of the integrals of the five terms on
the right of (13.19) use slightly different arguments (for example, we have to use upper
Fréchet differentiability instead of smoothness to estimate the ¥-term) but are in fact
easier. This is due to the fact that, thanks to having so many points witnessing Fréchet
nondifferentiability, the positive contribution is much larger than it was in the proof
of regular Fréchet differentiability. Also, thanks to the already proved regular Fréchet
differentiability, the trickiest estimates of the A-term do not have to be attempted. They
were needed only because we knew that regular Fréchet differentiability could be used
only in the space Z, whereas now we can use it in the whole space. Hence for the set B
we can take, for example, a small ball, and instead of Lemma 13.2.5 we can use much
simpler Corollary 13.2.4.
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Use of the variational principle: realization

We will now give precise definitions of the parameters A;, 3;, v;, s;, 0, and ;. Except
for o; and ¢;, these parameters will be defined rather simply by

Ai=2""X, Bi=2"Bo, %=2"y, si=2"s

For + = 0 we choose £¢ > 0 such that

| (@o; To)f > sup | f'(a;T)|5 —
(xaT)ED(J

Let Ao = 2¢0/m0, 70 = 3. and so = 4. Then find 3, > 0 large enough that

S0

e(s) > S0 \Whenever IIS]| > mln{ 5 8L1p(f)}

Bo

For ¢ > 1 we choose €; > 0 such that

2l

S S
=2

Vi

<

e

and

&i "o Si
o(S) > 3, whenever ||S|| > mln{ 8L1p(f)}

Such a choice guarantees that the pairs (x;, T;) € Dg obtained by the use of the varia-
tional principle satisfy

Lemma 13.3.6. For all 0 < i < co we have the following estimates:

Sq

8Lip(f)

|7 — Too| < T — Tl < 1n1n{770 }, and ||L; — Loo|| < %
We also have, even for all 0 < i < 00,

ITill <1 and |[Lsf| <

R

Proof. The first two inequalities follow from the above definitions and Observation
13.3.5, and so does the third inequality for ¢ > 1. The second inequality implies that
IT:N < I Toll + [|To — Tooll + |1 T3 — Too|| < 5 + mo < 1. Using the second inequality
once more we get

. S
Lo = Lec|l < Lin(H)1To = Tooll <

Finally, since (z;,T;) € Dy forall 0 < i < oo, the estimate || L;|| < 2 is a consequence
of our special assumption (13.7). O
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Before defining the last parameters o;, we recall the constants K i, K, Ay, and K;
from Lemma 13.2.5, Lemma 9.5.4, (13.2), and Lemma 13.2.3, respectively, and define
subsidiary parameters 7; that will dominate the ratios s/e|v| discussed in the previous
section by

(13.24)

Ti

_ 80 Lip(f) (1+ 16Lip(f)>.
S; S;
We choose o; > 0, i > 0, satisfying
9—i—3 ¢2n+2i

< ——= - . o

P R (5 Lip( )22t || g e

-1 .
<o Koo AnUSTL ¥ 10LiRGY)Y
i+ 1Day, Si

g; S 2_7;_41

27i73522n+21

0; < —2 ; ) )
AnKn+i(5 Lip(f))2n+217224n+42 HS{l H2n+21
2—i=5 S;

S B—

~ i+ 1 8Lip(f)

We now briefly recapitulate what we have already shown. Since the parameters we
have just defined satisfy the conditions of Lemma 13.3.4, (z,Tp) is a starting term
of a sequence (z;,T;) € Dy which d-converges to some (T, Too) € Dg such that
the functions h; defined by (13.16) satisfy (13.17). Moreover the (x;,T;) satisfy the
inequalities from Lemma 13.3.6, where L; = f’(x;;T;); recall that the derivatives exist
since (z;,T;) € D.

Finally, we infer from (S1), (S3), and Lemma 8.1.9 (iii) that the function

O (T) := > _ BiO(T — T)
=0

is positive, finite, upper Fréchet smooth, and satisfies

PO (Too;t) = o(wn(t)) ast \, 0.

134 REGULAR FRECHET DIFFERENTIABILITY

As the first step of the proof of Fréchet differentiability of f at z.,, we show that f is
regularly Fréchet differentiable at x ., in the direction of T5,. Arguing by contradiction
and recalling that f is regularly Gateaux differentiable at z.,, we use Lemma 9.2.3 to
fix 0 < € < 2Lip(f)||T|| and @ > 0 such that the following two statements hold.

(F1) For every a > 0 there is a finite codimensional subspace Y of X such that for
every finite dimensional subspace Z of X there is § > 0 such that

[f(Zoo + 2+ y + Toct) = f(%oo + 2 +y) — Loou| < 28(|lyl| + [ul)
whenevery € Y,z € Z,u € R", a|z|| < |ly|| < d,and 0 < |u| < 4.
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(F2) For every finite codimensional subspace Y of X there is a finite dimensional
subspace Z of X such that for every § > Otherearey € Y, 2z € Z,and u € R”
such that & z|| < |ly|| < 6,0 < |u| < ¢ and

|f(2oo + 2+ Y+ Toou) — f(2o + 2 + ) — Lol > E(|Jy|| + |u]).

Denote by A a large constant depending only on € and @; the particular inequalities
we will use are

A> (Lp(f))i A> (i)z, and A > (1+%>2.

- € 2e

Recalling the constants /,, and c,, from Lemma 9.5.4 and Lemma 13.2.5, respectively,
we put

o, v 1

K, 276 (5Lip(f))nt1A2n+l’

Choose k € N large enough that k£ > 1/0 and the parameter

oc=cy,

KR = Sk
© 1S+ 16 Lip(f)

. . . . . i < s
satisfies (besides the obvious inequalities k < 5T and Kk < E1EA Tint f))

(BA+1e /" <k w<D, wlip(f) <

)

. e < 10Lip(f)e'/",

DO | o

and
po.. (Teo;t) < owy(t) whenever 0 < ¢ < k.

Furthermore, we letp = n + k,

Ken/s g3 1 o
T =0 = Cp " € 3
o, 2n+6 (5 Llp(f))n+1A2n+1
and choose ¢ > 1 such that
Ae™ 5 (10 Lip(f))"+!
q= 10gz< ( %H( 7).
CpE
Let 0 < £ < 3 be such that
Sk ST T
<k i< B < d
$S BLp() ° S eankg © S kg O
é—kqel/mA < S;Ti€

= 960A(Lip(/f))2(|5; I

Recall (F1) with @ = £ to find the corresponding finite codimensional subspace Y;
of X.
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Fix a finite set M C (0, x] such that x € M and each point of (0, «] is within e~"/#
of M. Next find a finite codimensional subspace Y5 of X such that

po .. Y: (Tooit) < own(t)

for t € M and denote Y = Y7 N Y5. The above inequality clearly holds also with Y in
place of Y.

We apply (F2) to find a finite dimensional subspace Z of X such that for every
0> O0therearey €Y,z € Z,and u € U such that @||z|| < ||y|| < d,0 < |u| < §, and

|[f(@oo + 2 +y + Toott) = f(2oo + 2 +y) = Loou| > E(lyll + [lul)).

Since this property still holds if we make Z bigger, we shall use Corollary 4.2.9 to get
that every z € X canbe writtenasx = y+ 2,y € Y,z € Z, and ||ly||, ||z]| < 3||=].
Furthermore, we enlarge Z to contain

k
X0y -y Tk, Tooy Lk, Loo(R™) and U T;(R™).
i=0

Going back to (F1), we use it with this subspace Z to choose d; > 0 such that
(oo + 24y + Toott) = f(oo + 2+ Yy) — Loou| < 28([[yl + [[ul])

whenevery € Y,z € Z,u e U, &||z|| < |ly|| < 61, and 0 < |u| < ;.

Since Z is finite dimensional and f is Lipschitz and regularly Gateaux differen-
tiable at any z; in the direction of T; for each ¢ = 0, ...,k and for ¢ = oo, Obser-
vation 9.2.2 (iv) implies that the restriction of f to Z is regularly Fréchet differen-
tiable at each such z; in the direction of T;. Hence there is 0 < d5 < J; such that
82 Yoo Ai < 7andforeachi =0,...,k and for i = oo,

|f(zi + 2z 4+ Tyu) — f(zi + 2) — Liu| < &(||2]| + ul) (13.25)

whenever v € R", z € Z, and ||z|| + |u| < da.
Let 0 < d3 < d2 be such that
) 1)
4kge'/ "85 < min{%, 52}, 8Lip(f)kqel/“53 < %T
By the choice of Z there are points y € Y, 2z € Z, and v € R"™ such that
allz|| < |lyll < 83,0 < ||v|| < d3 and

|f(fl:'oo +y+2+Tov) — f(To +y+2) — Loov| > (lyll + |v])- (13.26)

The set of pairs (y, z) € Y x Z for which there is a v € R™ with the above properties
is nonempty and open. Hence Lemma 2.3.2 (used with the operator 7: RP — X
being Tu = Toomu + Spm™u) enables us to find y € Y, z € Z, and v € R" such
that @||z|| < ||y]| < d3, 0 < [Jv]| < d3, (13.26) holds, and the function f is Giteaux
differentiable at

Too + 2+ ty + Toompu + S u
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for almost every (u,t) € RP x R. For the remaining part of this section we will fix
such y, z, and v, and denote x = y + z.

We first observe that the norms of the three key vectors that we will use are compa-
rable.

Lemma 13.4.1. The values ||x
two of them is bounded by A.

v|, and ||y|| are strictly positive and the ratio of any

’

Proof. Recall that |v| > 0 and ||y|| > @||z|| > 0. Furthermore, from (13.26) we see
that

E(llyll + o) < [f (oo + & + Toov) = f(oo + ) = Loov|
< 2Lip(f)llzfl + | f(Zoo + Toov) = f(#o0) = Loov|

< 2Lip(f)ll[l + &lv] < 2Lip(f)[]| + g [0].

Hence |v] < VA||z|.
Estimating the left-hand side of (13.26) once more, this time using (13.10) and
| Lol < 5. we get

Ellyll +10) < | (@oo + @ + Toov) = f (w0 + ) = Loov|
) )
< |- < Zwl.
< (4 vl + HLoolllvl) < 5 [l

Hence ||y|| < VAv|.
Finally, we notice that the inequality

1
lall < liyll + 11zl < (1+ =) vl < VAl

is all that is needed to finish the proof. O

We find a function ¢): R™ — R from Corollary 9.3.3 with the Lebesgue null set
N C R™ x R being the complement of the set

for almost every v € RE, f is Géteaux differentiable
at the point 2, + 2z + ty + ||y||Toou + Skv ’

{(u,t) eER" xR

Define now v: R” — X by
u
v(u) = ¢(m) Y.

The map - is Lipschitz and belongs to C*(R", X). Directly from Corollary 9.3.3 and
Lemma 9.3.2 with the function

y®e
[yl

we see that it possesses the following properties.

0(e) = Oue (Too + 15 ) = Ouc(Tc),
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(A) v(0) = y;

(B) 7(u) = 0 whenever |u| > e!/*

lyll;
©) [yl < [lyll for all uw € R™;

D) |7 (w)]] < & for almost all u € R™;

(E) . (oo (Too + 7 (1) = Oco(To)) AL (1) < o Koly|™:

(F) defining p: R? = R x RF — X by
P(u) = oo + 2 + y(mpu) + TooTnu + Spm"u,

we have that for almost every u € B,(0,e/*||y||) x R¥, f is Gateaux differen-
tiable at p(u).

Finally, we let 7 = e'/*||y||, @ = B,,(0,7) C R", and define g: R? — R" by

g(u) = f(p(u)) = Loompu. (13.27)

We record several simple estimates that may sometimes be used without a refer-
ence. Notice that (13.28) immediately estimates expressions such as ||p(u) — Zso||.

Lemma 13.4.2. Lip(p) < 3, Lip(g) < 5Lip(f), and
211+ I (mnw)ll + [ Toomnull + [1Skm " ul| + [7"u] < 4kqr (13.28)
I

for every u € Q x [—qr,qr]". Consequently, (¢(u), ¢, (u)) € Dy for almost every

such u.

Proof. Recalling from Lemma 13.3.6 that |75 || < 1 we see that
Lip(p) < Lip(7) + [Teoll + ISkl < k +1+1 < 3.

The estimate of Lip(g) follows from this, since || Loo|| < 3:

. . 5 .
Lip(g) < 3Lip(f) + 7 < 5Lip(f).
The expression on the left of (13.28) is majorized with the help of Lemma 13.4.1 by
llzll + llyll + | Toollr + |Skllkqr + kqr < (3A + 1)||y|| + 7 + kqr + kqr
<(3A+ 1)6_1/”7“ + 3kqr < 4kgr.

Since |¢ (1) — || is majorized by (13.28), we know from 4kqr < 4kqe'/*d; < )
that || (u) — zo|| < ||p(u) — Tool| + |20 — Zoo|| < 10- Also, by Lemma 13.3.6,

lor,(u) = Toll = ||V (mpu) + Too — Toll < &+ | Toe — Toll < n0-

Finally, (F) gives that f is Gateaux differentiable at (u) for a.e. u € Q x [—qr, qr]¥,
and Lemma 9.2.2 (ii) shows that for such u we have (¢(u), ¢, (u)) € Dy. O
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We are nearly ready to set the scene for the most delicate part of our argument, an
application of Lemma 13.2.5. The actual use of its statement, however, will come only
close to the end. To enable it, we estimate how the error in regularity from (13.26) is
reflected in the difference g(v) — g(0):

lg(v) = g(0)] = | f (oo + 2+ 7(v) + Too®) — Loov — f(Too +y + 2)|
> |f(xoo JryﬂLZJFTooU)*f(xoo*FyJFZ)7LO<>U‘
— Lip(f)[lv(v) — yl|
> E([lyll + [v]) — Lip(f)|lv(v) —~v(0)]]
> 2(llyll + [v]) — Lip(f)s [v] > FE((lyll + [v]). (13.29)

Let B
eyl

E= —— .
10Lip(f) [v]
Then the above estimate can be rewritten with the help of Lemma 13.4.2 as
l9(v) = 9(0)] > 5Ellyll = 5Lip(f)elv| > Lip(g)elo].
Applying now Lemma 13.2.5, we find

0<ty,....,tp < rlogz(r"/(cn5”+1|v\")) <qr

such that, denoting @ =  x Hle[—ti, t;], we have

][ g |I? d£LP > cns’L“(Lip(g))Q(w) : (13.30)
Q

r

and foreachn < j <p,A>0andefv| < s <,

.fp{u €Q ‘ regng(u, Bj(u,s) N (Q x R¥)) > )\}

K;(Lip(g))* s’ ' i2ggr (1330
< : — | |lgr||7d=Z".
27 5]|U|J o

The control of the ratio of |v| and ||y|| obtained in Lemma 13.4.1 implies that
Allyll > |v| > |lyl|/A. Hence, by definition of €, ¢ > &/(10ALip(f)). Inferring
from (13.29) that Lip(g) > £/2, we obtain from (13.30) and the choice of 7 that

SRS
Ig,l12d2? > e,et(5) <> e
1, o SERCZAN P

Cn€n+1§2A7n67n/n

§n+3 1

> Cp .

- 2n+3 (5 Llp(f))n+1A2n+1
= 87. (13.32)

>

| =

—-n/k

e
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Our aim is to show that
][ (Poo (oo, Too) — hoo (0, 00)) L7 > 0. (13.33)
Q

Once this is done, a contradiction is immediately follows, since Lemma 13.4.2 says
that (p(u), ¢}, (u)) € Dy for almost every u € @, and so (13.33) implies that we may
find u with (p(u), ¢}, (1)) € Do and

hoo(Too, Tae) = hoo(p(w), 7, (1)) > 0.

So heo does not attain its minimum on Dy at (Zoo, Too ).
It remains to show (13.33). For this we recall from (13.19) the form of the differ-
ence

Poo (Too, Too) — oo (SD ‘pn) (| (99' ‘pln)ﬁ{ - |L00|%{)
— ®() — U(pp) = T(f' (9 60) — Alw).
The next step is to estimate the integral of each of the five terms on the right side

of (13.34). Notice that each of the functions we integrate is almost everywhere defined,
measurable, and bounded on ().

(13.34)

Estimate of f, (|f'(«0;¢7,)[fi — [Loolfy) d-Z7. Observe that

n(u) = f'(p(u); @, (1)) = Loo

(in details, for any v € R™, g/, (u;v) = f/'(p(u); ¢’ (u;v)) — Loov), and so

|f/(90( ) ‘pn |H |Loo|12-l = |Loo +g;(u)|§1 - |Loo|%-l
= lgn (W)[fi + 2(Loo, gy (u)) ;-
To estimate the last term, we first find a suitable bound on | [, 0 9n d-Z" 1. This bound
is independent of the expression we are currently estimating and will be used once more
later. Define an auxiliary function (: RP — R"™ by

((u) = f(Too + 2+ Sp7"u).

Clearly, ¢/, = 0. Denoting 9,,Q = 0 x Hle[fti, t;], we obtain by Corollary 9.4.2,

s |-
Q H

< naxur [T 21 max{|g<u> ~ ()l [u e a.Q}

i=1

= 2 27Q max{lg(w) ~ C(w)| | w € 0,0} (13.35)
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We have to estimate |g(u) — ((u)| for u € 9,Q = 9N x Hle[—ti,ti}. Recall
that y(m,u) = 0 by (B) and ||z + Spm™ul|| + |mpu| < 4kqr by Lemma 13.4.2. Since
2+ Spr"u € Z and dkqr < 4kqel/"53 < 5o, we may use (13.25) to infer from the
choice of £ that

lg(u) = ¢(u)

= |f ZToo + 2+ Toompu + Spm"u) — f(Zoo + 2 + Spm"u) — LooTnu
2rr
< &(llz + Spr"ull + [maul) < 4kqr < 75

Finishing thus the estimate of (13.35) we obtain

‘/ 9, dZL7
Q H

Since | Loo|n < || Loollv/1 < %\/ﬁ,

2T
< ﬁiﬂpQ. (13.36)

]{2 (170 )N — | Lncl2)d2? = ]{2 LB der — 2 ]{2 (Loor gy}, d27

> { Wiz 2Ll | g azr
Q Q H
> ][ gh | d.LP — 7. (13.37)
Q
Estimate of fQ ) dZLP. Foru € () we use that Lemma 13.4.2 implies

i — )| — 12 — ool < llip(u) — aool| < 4kqr < 4kqe!/*85 < 6,
and infer from the choice of do that
‘<Z/\“|xz ”_Hmz_xoow<622>‘ ST
1=0

Hence

][ d(p)d2LP < 7. (13.38)
Q

Estimate of f, ¥(y;,) d.Z7. Recalling that
][ () dLr = ][ (O (Toe +7'(1)) — O (Toe)) d.L™ (1),
Q Q

we see from (E) that

K, n K, —n/k
][ W( ) dgr < o Kol Kne™" (13.39)
Q

o, a,
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Estimate of fQ "(p; ) dLP. Denoting R =23 .2 vi(Loo — L;) and noticing
that ) :° ;= 1. we estimate

T(f’(sﬂ(ﬂ); ¢n(u)) = T(gn(w) + Loo)
=D %(l(Li = Loo) = gh (W)l = |Li — Loolfr)
=0

=3 (2 Loe — Liy gl (w))y + 19t (w) )
1=0
= (R, gl (u))y + Llgn (w3,

Lemma 13.3.6 implies that | L; — Loo | < v/n||Li — Loo|| < 2+/n forall i > 0, which
gives
[Rlu <2 il Li — Loolu < V.
=0

Here comes our second use of (13.36), this time to estimate

-
Rgn $p<|R|H][gnd$p <Vn—=<
][ < Q 5\F 2
Hence
][T(f/(cp; o)) dLP < + ][ g, |3 d.LP. (13.40)
Q
Estimate of JCQ ) dLP. We estimate the integral of each of the terms

Ai((l‘ia Tz)’ (‘p(u)’ @;z(u))) - Ai((ajia Tz)v (-roo; Too))

For ¢ = 0 there is little to do, since sy > 1 and so both terms are identically zero.
Let 1 < ¢ < k and denote

j=n+i, t=—", Qo=Qn(Bn0,r—t)xR"), and

n

P= {u €Q } AV ( Z;, )v (QD(U),QO;(U))) - Ai((xiaTi)v (JCOO,TOO)) > T}'
We will wish to apply (13.31) with the radius
s =rielv,

where we recall the values of r; from (13.24). Since r; > 1, we have s > ¢v|.
Furthermore, by the choice of x,

T re————|ly|| < e'/*
“10Lip(f) """ = FroLip(H) "

s = riefv] = lyll = r.

Thus the estimate (13.31) will really be applicable when we get to it.



298 CHAPTER 13

For u € RP we denote B(u) = B;(u,s) N (© x R¥) and prove that for every
u€ Py:=PnN Qo,
Si

> (13.41)
4574

reg, g(u, B(u))
For this, we suppose that u € Py and choose z € Z; and w € R"™ such that

‘fwi,Ti (zv w) - fwi7TL (z7 0) - fga(u),Ti (5’ {E) + fga(u),Ti (37 0)’
T ~ ~
> (Wfeur = Fotwyailli = 5 ) (1] + ).

To control the expression ¢(u) + Z, we write p(u) + 2 = Zoo + 2 + y(Tnu), SO
Z =7+ z + Toompu + Spm"u, which together with Lemma 13.4.2 implies that

zeZ and ||Z|| < |2 - 2| + ||IZ|| < 4kqr + ||Z). (13.42)

As the first step in the proof of (13.41), we write the vector z as z = S;n"v,
where © € R’, 7,0 = 0, and show that the points Z € Z;, w € R", 7 € RJ, and
U = w + v € R have the properties

2] + |w| < 62 and w+u,u+7v€E B(u). (13.43)

We cover all possibilities of failure of (13.43) by several cases and bring each of
them to a contradiction. The first case, ||Z]| 4+ |w| > 302, covers, of course, the
possibility that the first inequality in (13.43) fails. In the remaining cases we have
IZ]] 4+ |@| < 46,. Since m,0 = 0, we always have u + 0 € Q x R*. So either
u -+ ¢ Q x R¥ or one of u + @, u + ¥ is not in B(u), in which case [u| + [7] > s.
Further distinction of cases will depend on various inequalities between the remaining
parameters. We summarize the five cases we will consider in the following list, which,
together with the preceding discussion, should make it easy to track how they cover all
situations in which (13.43) fails.

~ 02
L7 +1a = 3

e O N
12 + @] < =, u+1¢QxR-

2. )
2
S o 92 5
3. IZl+l@l < 5 [l + Bl > s, €llZ] = Iy(mu)ll.
o 02 5 il
4. <2, > s, < [ {mwil; = T6Lip(f)
I+ ol <5l Pl = s g2l < lvtmaull, vl < 57
e A sl
5. <2, > s, < Tl ~ 16Lip(f)
B+ 1l < 50 fl+ 10125, €l < Inmall, ol > G
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Case 1. Suppose that ||Z|| + |w| > 3d2. Then Lemma 13.4.2 and the choice of &3
imply that

2Lip(f)|l¢(u) — 2oo|| < 8Lip(f)kqr = 8 Lip(f)kge'/||y||

< 8Lip(f)kge' /8 < 2T

T ~ ~
< Z (Il + 1a).

Thus

(HzH + |@|)||‘le»T1 - fzoo,Ti i
> fz,;,Ti (ga {D) - fm,',,T,; (57 0) - fzoo,Ti (Za {D) + fmx,T, (E, 0)'
> |f-’£1‘,7Ti (:27, iUv) - fmei(z? O) - ftp(u)/ﬂ (zv {E) + fso(u),Ti (z’ O)|

— 2Lip(f)[lo(u) — zo|
(Wfovm = ozl = 5) = 3 (171 + [

(m fl’i,Tz‘ - fgo(u),Ti,

> (|12l + |w|

)
)

(1=l + ||

i T).
This leads to the inequality
A%((xﬂ Tl)ﬂ (QD(U), (p;(u))) - Al((xw T%)7 (.%'007 TOO)) <,

contradicting the assumption that u € P.

Assumption for the remaining cases. In the remaining cases we assume the negation
of the assumption of the previous case, that is,

6
2] + |@| < 52 (13.44)

Notice that this guarantees applicability of (13.25) with the points z and w as well as
with the points Z and w; the latter because of (13.42) and the inequality 4kqr < %52.

From now on, we will estimate the difference of A by estimating only its first term.
We will further reduce this to showing the inequality

~ ~ ~ ~ S; ~ ~
J = |f§(,(u),Too(z,w) — fg,(u),Too(z,O) — Loow| < 1 (IZ]] + |w]), (13.45)

that is, finding a suitable approximation of the increments of the function f at p(u)+ 72
in the direction of T,,. Were p(u) — T in Z, we could do it using (13.25) with the
points p(u) — o + Z and w. Since this is not true in general, we have approximated
o(u) — Too + 2 by Z € Z for which (13.25) is available, but we need a number of cases
to estimate the error of this approximation.
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Let us first see that (13.45) implies the required contradiction. Indeed, from (13.45)

and Lemma 13.3.6 we deduce that

fga(u),Ti ("Zv’ 0) - L’{E‘
< J + Lip(H)|T; — Twol||w]

‘f@p(u),Ti (,Zva {E) -

+|1Li = Lo || @]
< 2 (17 + @) + 3 |o] + 3 |@
< 2 (I3l + ).
Since ||Z]| + |w| < 2, we may use (13.25) to get
~ ~ ~ S;
[foi, (2, @) = foi 1 (2,0) = Law] < E(I1Z] + o)) < 5 (2] + [@])-
Hence
T ~ ~
(Wfeviz, = ozl = 5 ) Q1ZI + i)
< |f1i;Ti(z7 ﬁ;) - fthi( ) fcp(u (Z w) + f&p(u (Z 0)‘
< |f$i,Ti(EV {D) - fminz‘( Z, ) Llw‘
+ |f<p(u),Ti (ga ﬂ;) - fgo(u),Ti (:Zv’ 0) - L1'&7‘
S; ~ ~ S; ~ ~ ~ ~
< 5 (Wl + 1) + 5 (=l + @) = sil[Z] + @),

implying that A; (2, T3), (¢(u), ¢}, (u))) < 3 7 and so that u ¢ P.

Case 2. In addition to (13.44), suppose also that u + @ ¢ € x R*. Then the facts

Tou € B(0,r —t) and mpu + 0 = 7, (u + @) ¢ Q imply
|w| >t and ~y(mpu+w)=0.
Recalling the definition of Z we obtain with the help of (D) that

I(p(u) +2) =

(oo +2)|| = [Ir(mnu)[| < [y (7nw)

— A(mau+ @) < wll.

Using (13.25) and (13.42) together with the choice of ¢, &, and x, we obtain

J <N fooo 1 (2,0) = fro 10 (2,0) —
+ 2 Lip(f)|[(¢(u) +2) —

< &(|[Z]l + |w|) + 2 Lip(f)x|w|
< 4d&kqr + f(HgH + |w]) + 2 Lip(f)x|w]

Siy
16 +

Zm4+mu

Loo@|

(Too + 2|

IN

(\IZH+|w|)+2*|~|

| /\

giving (13.45) and so a contradiction.
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Assumptions for the remaining cases. As discussed above, if none of the two previ-
ous cases applies, we have
12 + ] <‘i; and [ii] + [7] > s. (13.46)
Notice also that the second of these inequalities together with the choice of £ imply that
ENZI < €NEI + Ekar = ENZI| + Ekae! " [ly]l < EIIZ]| + Ekge'/ " Alol

S 5
<2+ ———— il = €)Z + —————— s
96 Lip(f)[|5; | 96 Lip(f)[|15;"|

W (u] + [wl)

I+ L)
(2] + ). (13.47)

< &Izl +

<
_48L () (121 + 1)
< 7t
= 24L ( )
Case 3. In addition to (13.46) suppose that £||Z]| > ||y(m,u)||. Then
J < |f1‘oo,Toc (27 ’&j) - flx,Tw (27 O) - Loow|
+2Lip(f)ll(p(u) + 2) = (zo0 + 2)
< &2+ [w]) + 2 Lip(f) [y (mnw) |
< 3¢ Lip(f)[[Z]] + £lw]
< 2 (120 + 1@ + 3 18] < 3 (3] + @),
giving (13.45) and so a contradiction.

Assumptions for the remaining cases. Once more, we add the negation of the as-
sumption of the previous case to the assumptions of the remaining cases. So we assume
that

1~ O i~ -
12l + [w| < 52 [ul +[v] ='s, and  £|IZ] < [y (mnu)ll- (13.48)

Case 4. In addition to (13.48) suppose that ||y|| < wsﬁ!uw:(lf)_ Recalling again (13.42),

in particular applicability of the estimate (13.25) with Z and w and the estimate of £||Z]
in (13.47), we get

J <\fooo 1. (Z,W0) = fr 1. (%2,0) — Locw]
+2Lip(f)ll(p(u) + 2) = (20 + 2)
<&z + [wl) + 2Lip( )IIV(TFn )< EIZI + &lwl + 2 Lip(f)lly]

S 2]+ 1) + 7 |@] + 3 |8

IA

IA

= (2] + ).

This gives (13.45) and so leads again to a contradiction.
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si|w|

Case 5. In addition to (13.48) suppose that |[|y[| > 15 tip(7y- Unlike in the previous
cases, in which the estimates were obtained by using that f is Lipschitz or that its
restriction to Z is regularly Fréchet differentiable at z, in the direction of Tt here we
need the seemingly artificial reformulation of the facts that f is at x, regularly Gateaux
differentiable but not regularly Fréchet differentiable in the direction of T',. To this aim
we recall the condition imposed on the choice of d; and observe that it applies to our
remaining situation: y(m,u) € Y C Y1,z € Z, w € R", &||Z]| < ||[7v(mpu)|| < 61, and
0< ‘@| < 1. Thus

[f (200 +Z+7(mnt) + Too) = f (oo + 2 +7(Tntt)) — Loow| < 22(||ly(mnw) ||+ [w]).

Since Too + 2+ y(mru) = p(u) + Z, we see that the expression on the left is exactly J.
Hence

E(lly(mnu) || + |wl)
(llyll + lwl)

which gives (13.45) and so leads to a contradiction.

Having thus finished the proof of (13.43), we show (13.41) by first estimating (with
the help of Lemma 13.3.6)

lp(u+ @) — p(u) — Tyw|| < ([|T; — Tool| + Lip, (v ))I@\
< (i + )0l < |
= \STip() = 16L1p< jr
Then we use this estimate, (13.43), and (13.25) to get

(Jal + [0]) reg,, g(u, B(u)) > |g(u + u) — g(u + V)|
= [f(p(u+w) +2) — f(p(u) + 2) — Loow|
> | fo), 1, (Z,0) = foru)1, (2,0) — Loow]
(Hlle(u+w) — o(u) — Tw|
> | fotu), 1, (Z0) = fo),r, (2,0) = fu, 7,(Z,0) + fo, 1.(2,0)|
(

- 33z
= form(5,0) = for1u(%,0) = Liw] = |[Li — Loo| @] — 2 |@]
> (meD“Tl - fcp(u),T7

— Lip

Z—g)<||z\|+m|>—5<||z||+|w|>—(Sg + 303,
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Since u € P we see, in particular, that || f., 7, — fo),lli > 7 + si;. Hence the
interrupted estimate can continue:

55z |~

|
(|| |w]) =

S; ~ ~
> si([|Z]| + [wl]) - 16(||Z||+|w|)

> (50— 3 ) (1211 + @) > 5o+ 1D

B 2||S 21571 — 4|7

In this way we have finally proved (13.41).
We are now ready to finish the estimate of the difference of the A; for 1 < i < k.
By (13.41),

SPP, < xp{u €0

S:
4115; 1||}

Since
S

— =T,

glv]
we get from (13.31), from the estimate of Lip(g) in Lemma 13.4.2, and from the first
inequality in the choice of o,

K:(5Li 2j-29451 91127
gppo < ](5 lp(f)) HSz ” rlq / ||g:1||2d$p
Q

2j
5

1
< sy | I a2
1 JQ
Since A; (x4, T;), (v, ¢,)) < 1 and
27Qo=(1- 1) 210> (1 -n127q,
we use that 20; < 27473 to conclude that

o /Q (Bal(z0, T, (1 2)) = Ai(0, T, (o0, Toc))) d-L7

/ Ail(@i, 1), (9. ) dL7 + 0 27(Q \ P)
<0 PPy + 0. L7 (Q\ Qo) + it LPQ
§2*i73/ gL |12 dLP + 20:7LPQ

Q

<23 [ gl agr + r20q).
Q

To obtain a similar estimate for ¢ > k we infer from o > 1/i and the second condition
in the choice of o; that

—i—3
2. ﬁ efn/ﬁ < 2772730_ & efn/n _ 271'737_'
1+1 a, a,

0 <
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Hence
o /Q (Al T, (0. 0h) — Aal(0, T, (200, Too))) AL
< 0,.47Q < 2713 PQ.

Adding these inequalities together, we finally get

k o)
][A(go) deP < ZQ*H’(][ ||g;||2d.zp+¢) + 3 2y
Q i=0 Q i=k+1
1 /2 o, T
< —+ lgnll?dg? + -, (13.49)
4], 4

which is the last of our estimates.

It remains only to subtract the inequalities (13.38), (13.39), (13.40), and (13.49)
from (13.37) and use (13.32):

1 7
F (oo o) = i) a2 = 5 f N Pazr = 5> 7,
o 2, 2 72

which is what we required in (13.33) to finish the proof of Fréchet regularity of f at z.

13.5 FRECHET DIFFERENTIABILITY

Once we know that f is regularly Fréchet differentiable at x, in the direction of T, its
Fréchet differentiability follows just from the (upper) Fréchet differentiability of © .,
at T,. In particular, as we have mentioned above, the assumption of asymptotic
smoothness need not be used any more.

Let Lo € L(R™, X)* be an upper Fréchet derivative of ©, at Tw,. The first step
of our argument is to “guess” the value of the derivative f’(z,). For that recall the
form of the function h.,

hoo (@, T) = — | (@ D + 3 Mille — il + 3 O - T))

1=0 =0

[e.e]
+ Z’Mf’(x%T) — Lili

=0

+ Z 03 max{O, min{l, |||fI,T1 - fmi7T1
=0

i} —si}.

Once we fix © = x,, the functions by which we are perturbing the map

ho(z,T) = —|f'(&; 1)
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are either constant, differentiable, or in one case upper Fréchet differentiable with re-
spect to T. If f were known to be Fréchet differentiable at ., then the function
T — hoo(Zoo, T') would be upper differentiable and, therefore, since it attains its min-
imum at T, its upper derivative would be zero. Calculating the upper derivative in the
direction of any S € L(R™, X) (still assuming that f’(x) exists) would then lead to
the system of equations for the linear operator f'(z):

~2(Lioo, (2005 )y + LoS +2 ) 7i(Loo = Lis (%003 8) )y =0,
=0

for all S € L(R™, X). The above system makes sense as a system of equations for
an unknown operator L € L(X,R"™) in place of f/'(z) even when we do not know
whether f is Fréchet differentiable or not. We find its solution. Denoting

Roo i=2Loc +2 Y 7%i(Li — Loo) € L(R",R™),
i=0
we rewrite this system as
(Roo, LS)y = LoS, S e LR",X). (13.50)

Since every S € L(R"™, X) is a finite sum of rank one operators, we may consider this
equation only for rank one operators S € L(R™, X). To solve it, we first observe that

Lemma 13.5.1. R is invertible and ||R}|| < 1.

Proof. By Lemma 13.3.6, ||L; — Loo|| < § forall i > 0. Since > ;2 = + and
| 1d = Loo|| < % by (13.7), we obtain

11d 4 Rocl| = |[1d ~ Lo i%’([/i - Loo)|
i=0

DN =

< Td =Loo|| + Y 7%illLi = Lol <
i=0

Hence 1 Roo = Id —(Id —1 Ro) is invertible, its inverse being

oo

(3 Roo)™' =D (Id—}Ry)".

=0
It follows that || R[] < 1. O

Recall that a rank one operator S € L(R™, X) is of the form S = z ® e, where

x € X and e € R"; this operator acts by (z®e)(u) = (e, u)x. Since L(x®e) = Lx®e

and (R, Lz ® e),; = (Rooe, L), the system (13.50) for the unknown value Lz
becomes

(Re, Lz) = Lo(z ® €) (13.51)
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for all e € R™. Using the invertibility of R, (13.51) may be rewritten as
(e, Lz) = Lo (z ® (Re)).

For a fixed z, the right side of this equation defines an element of (R™)*, and the
left side says that this functional is represented by the element Lz € R™. Hence Lz is
uniquely defined, and the linearity of the equation in = shows that L is linear. Moreover,
L is bounded since |Lz| < ||Leol||| R |||z We have thus shown

Lemma 13.5.2. The system of equations (13.50), where S € L(R™, X), or equiva-
lently the system of equations (13.51), where e € R"™ and ©x € X, defines a unique
operator L € L(X,R™). Moreover, | L|| < || Le|| || R | < ||Lell-

Although we do not need it, let us describe L using the standard basis for the
space R"™. For that, represent Lg by (z7,...,2%) € (X*)™ as

n

LoS =Y x}(Se;).

i=1
Then

n n

(e, La) = Lo(w @ (Ry'e) = Y (Rle, ez (@) = (e, Y ai (@) (R er).

i=1 i=1

o0
From now on, L will denote the operator from Lemma 13.5.2. The rest of this

section will be devoted to showing that

Hence Lz = Y, z} (z)(R!)*ei.

Proposition 13.5.3. f is Fréchet differentiable at x, and f'(x~) = L.

Revisiting the argument we used to show f/(z~) = L, provided f'(x,) exists,
we notice that it also shows f'(xo;T) = LT, provided f'(x;T) exists. For that we
just consider (13.50) for S whose range lies in T'(R™). In particular, since f'(Zoo; Too)
exists, we have

Lemma 13.54. [/ (2o0;Teo) = LTw.

We will argue by contradiction, and so for the rest of this section we make the
following

Assumption. L is not the Fréchet derivative of [ at .

Since L is defined so indirectly, we restate the assumption that the Fréchet deriva-
tive of f at z, is not L in a way which is easier to handle.

Lemma 13.5.5. There is € > 0 such that for every § > 0 and k € N one may find
x € X with ||x|| < 0 such that

e Lx =0,
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o [f(Too +7) — f(¥oo)| > €|z, and

o f is Gdteaux differentiable at xo, + tx + Toompu + S u for almost every
(u,t) eRP xR, p=n+k.

Proof. Let ¢ = 1 + | Too Lo L|| + || L3 L||. If L is not the Fréchet derivative of f
at T, then there is € > 0 such that for every ¢ > 0 one may find Z € X with ||Z|| < ¢
and

If (oo +7) — f(xeo) — LT| > 2ec||T|. (13.52)

Suppose that § > 0 and k£ € N are given. Since f is regularly Fréchet differentiable
at T in the direction 7', we may find > 0 such that

[f (@00 + 2 + Toott) = f (oo + 2) = Loou| < e([|z]| + |ul) (13.53)

whenever z € X, u € R”, and ||z]| + |u| < 7.

Let € X be such that ¢||Z|| < min{d, n} and (13.52) holds. Using Lemma 2.3.2,
we move T slightly so that (13.52) still holds and for almost every (u,t) € RP x R,
f is Géteaux differentiable at 2o + tZ + Toompu + Spm™u.

Letz := 7 — Too L1 L7. Since LTy, = Lo, by Lemma 13.5.4, we get Lz = 0.
Also,

|| + Lo L] < @) + | Too Lo L] + |IL LE| < @] < min{d, 7}
Hence both ||z|| < § and (13.53) is applicable with z = z and v = L} L7 giving that

= |f(xoo +x+ TooLo_olL'%) - f(xoo + 33) - L"fl
< e(llzfl + 1L LE) < ecl|]]-

Together with (13.52) we get the second statement by estimating

2 [f(#oo +T) = f(@os) = L] = [f (00 + T) — [T +x) — LZ|
> ecl|z]| > el

Finally, the Géteaux differentiability condition holds since
Too + 1T+ TooTntt + ST U = Top + 1T 4+ Toomn (v — Lo_olLa?) + S (u— L;}LEL
and so the exceptional sets for x and z differ only by a shift. [

From now on, we fix 0 < € < 1 with the property from Lemma 13.5.5. By upper
Fréchet differentiability of ©, we find k& > 1/e such that the parameter

K = 7516
"~ 8Lip(f)
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satisfies & < 4mo and
Onc(Toe + ) = O (Ti) < LoS + £ |15] (13.54)

whenever [|S|| < k. Letp =n +k, 7 = jex,

11(n + 1) Lip(f)(1 4 |Roo|u)’

t:

and choose 0 < ¢ < %t such that

§< TtSk
T 24| I+ D+ K

Since f is regularly Fréchet differentiable at each z; in the direction of Tj, there is
01 > Osuchthat foralli =0,...,kand i = oo,

|f(zi + 24+ Tv) — f(z; + 2) — Liv]| <&z + |v]) (13.55)

whenever v € R", z € X and ||z|| + |v| < d1.
Let 65 > 0 be such that

KO K10 KT O1KT
o< —, < —, o<-—ex—), 0h<_—r-—.
=50 =6 U3 EONT 2T 24Lip(f)
Use Lemma 13.5.5 to find Z € X such that ||Z|| < d2, LT = 0,
[f (oo + ) = f(2oo)| > ellZ], (13.56)

and the set H of (u, s) € RP x R for which f is Gateaux differentiable at
Too + 8T + Toompu + Spm"u

has full #?*1-measure. Since for almost every (u, s) € RP x R the point

Alu,s) == (u’SJF “<6’U>)

1]

belongs to H, we may find $'so close to 1 that the point x := 57 satisfies that ||| < d2,

and A(u,s) € H for almost every u € R™. It follows that for almost every u € R",
the function f is Gateaux differentiable at the points

x
ZToo + & + K{e,u) m + Toompu + Spm™u

and, obviously, that Lx = 0.
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Denote

po 1ol L e ) — fon), e S

K r - |Rocw]|’

and
Q={ueR" | —r < {e,u) <0,|u— (e, ue| <r}.

Observe that, since || R < 1,
|w]?

[R5 w

(Roce,w) = > |w| > ek =47, (13.58)

Define a Lipschitz surface v: R” — X with Lip(vy) < & by
0 if {(e,u) < —r,
Y(u) = %(r—k (e,u)) if —r < {e,u) <0,
x if {e,u) >0,
and let p: R? — X be
o(u) = Too + y(mpu) + Toompu + Spm™u.

Notice that for u € RP with —r < (e, u) < 0,

X
o(u) = Too + = + Kle, u) Tl + T + Spr™u.

Hence f is Géteaux differentiable at ¢(u) for a.e. u € RP such that —r < (e,u) < 0.

Notice also that ®
Pn(u) = K LH ”e + T (13.59)
T

foru € Q x R¥. Let Q = Q x By(0,tr) and define g: RP — R"™ by

g(u) = f(e(u)) = Loomnu. (13.60)

In order to estimate various expressions needed in the sequel we observe the following
lemma.

Lemma 13.5.6. Let ¢ and g be the functions defined above. Then Lip(p) < 3,
Lip(g) < 5Lip(f),

o |[p(u) — zeol| < 3rforallu € Q, and
e for every u,v € Q with (u —v,e) = 0,

Tr
n—+1)(1+ |Roolu)

l9(u) — g(v)] < (
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Proof. To show the first three inequalities we invoke Lemma 13.3.6 and the choice of
the parameters involved. For the first inequality we estimate

Lip() < 5+ | T | + 1Skl < B+ 14 1<33.

Since ||Loo|| < 2 we immediately obtain Lip(g) < 2 + 3Lip(f) < 5Lip(f). The
third inequality follows from

lo(u) — zoo|| < ||z|| + 57 + 2||Too |7 + ||Skltr < r(26+2+¢) < 3.

The last estimate of the lemma is different from the previous ones in that it needs
(13.55), which we may use only because we have already shown its Fréchet regularity.*
Consider first the special case u,v € €. Then we have v(m,u) = v(m,v), and hence
o(u) — p(v) = Too(u — v). We intend to use (13.55) for the vector z = v(v) + Toov
and for v — v instead of u. To this aim we estimate

50
() + Toll + u = 0] = [lp(v) = Tooll + |u— 0] < Br 42 = 5r < == < 4.
Thus (13.55) gives

|9(u) — g(v)]

= |f(@oo +7(u) + Toou) = f(2o0 +7(v) + Toov) — Loo(u — v)]

= ‘f(xoc +9(v) + Toov + Too(u — v)) — f(Too + ¥(v) + Toov) — Loo(u — v)|
< &(llv(v) + Toov|| + u — v]) < 5¢r-

In the general case, we apply the above estimate to m,u and m,v:

lg(u) — g(v)| < lg(u) — g(mnu)| + [g(v) — g(mnv)| + [g(mnu) — g(mnv)|
< 2Lip(g) tr 4+ 5&r < 10Lip(f) tr + tr

:HLip(f)tT:(n+1)(1+|Roo\H)' O

Our aim is to show that
][ (Poo(Toos Too) — oo (0, 00)) L7 > 0. (13.61)
Q

Once this is done, a contradiction immediately follows: since for almost every u € @,
f is Gateaux differentiable at ¢(u), there is u € @ such that f is Giteaux differentiable
at o(u) and heo (Zoo, Too) — hoo(p(u), ¢l (u)) > 0. But

30
o) = zoll <37+ [loe —woll < =2+ T < m,

*In fact, this seemingly simple inequality is our only significant use of Fréchet regularity.



FRECHET DIFFERENTIABILITY OF VECTOR-VALUED FUNCTIONS 311

and, by (13.59)

o
o (u) — Toll < K+ ||Tp — w||<f+?:n0.

This implies that (p(u), ¢}, (1)) € Do, and so h does not attain its minimum on Dy
at (oo, Too)-
It remains to show (13.61). For this we recall from (13.19) that
hOO(momTOO) - hOO(‘Pa‘P;z) = (|fl(<Pa‘P;z)‘%{ - ‘LOO|%I) - (I)(SD)
= U(pp) = T(f' (g 0n) — Aly)
and we estimate the integral of each of the five terms on the right side. Notice that each
of the functions we integrate is almost everywhere defined, measurable, and bounded

on Q.

Estimate 0f][ B (p) dLP. Since by Lemma 13.5.6 for u € @,
Q

(13.62)

362
i = p(@)ll = o = zecll] < llip(w) = zec|| < 3r < ==

we get by the choice of J, that

30
< _ e .
) ZA liw) =l < 22570 <7
=0
Hence
][ D) dLr < 1. (13.63)
Q
Estimate ofo U(pl)dLP. Since Lr = 0, (13.51) shows that Le(z ® ) = 0.
Hence (13.54) gives
][ W(p)dsr = ][ (0uc (Toe + 7 © %)~ OulTic) ) 27
Q Q |zl (13.64)
< % =T
= 4 .

Estimate of fQ (f'(p;¢.)) dZLP. We use the definition of the function g to con-

clude that f/(p; ¢!) L. Since Y v; = 1, we have

Y(f (p(w); ol (u)) = Z’Yi(l(Li — Loo) — gn(w)lf — |Li — Loolf)

o0

7 (2(Loo = Liy gn () + lgn (w) )

< Z% o = L), g0} + 116 )l



312 CHAPTER 13

Hence

][ T(f (03 0)) dLP
Q

][< Z% s gn> 4L + ][lgandi””

(13.65)

Estimate of fQ ) dZLP. Consider first 0 < ¢ < k and denote
j=nti,
Ttr
= d
(n+1t+k’ an

P={ue Q| 8l 1), (o(w). (W) = A((@i, T, (20, Toc) > 7.

We prove that for every u € P,

reg,, g(u, Bj(u,s)) >

S

(13.66)
als7He

For this, we choose z € Z; and w € R™ such that
|fri,T7:(ga {E) - fzf,,Ti (Ev 0) - ftp(u),Ti (Ev QB) + pr(u),Ti,(g7 0)|
TN _
> (Mfeur, - i = ) (121 + ).
1

We show first that the points z € Z;, w € R", v = 5, "2z = S{li c R ¢ RJ, and
u =0+ w € R satisfy

|Z]| + |w| < 61 and w+ @, u+7v € Bj(u,s). (13.67)
The following two cases cover all possibilities of failure of (13.67); we bring both
of them to a contradiction.
Case 1. Suppose that ||Z]| + [@| > 16;. Then we infer from Lemma 13.5.6 and the
choice of d that
d2

K

2Lip(f)ll¢(u) — x|l < 6 Lip(f) r < 6 Lip(f)
It follows that

(0 + )z, = Fome il
2 | fao 1 (2, 0) = fa,1,(2,0) = foro 1 (Z,0) = for,1,(2,0)]
> |fauit, o) = Fruit (3.0) = fit 1B, 8) = oy 1, (,0)

— 2Lip(f) i (w) ~ wxc]
> (Wfuiri — — 2 )z + 1) = (121 + fa)
> (3] + @) (1 -7).

T T
< _
< Zou < Z (3 + 1a)).
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Hence A;((z;,T), (o(u), ¢}, (w)) — A((2i, T;), (Too, Tao)) < 7, contradicting the
assumption that u € P. Q

Case 2. Suppose that ||Z]| + |@| < 361 and s < |u| + [0]. Notice that the second
inequality implies that s < 2||.S; '||(||Z]| + |@|). Define Z € X by the requirement
o(u) + Z = 2o + Z, that is,

z2 =24 Toompu + y(mpu) + S u.
Then by Lemma 13.5.6 and by the choice of do,
21l + w] < llp(u) = ool + 121l + @] < 3r + [|2]] + [w] < b1 (13.68)

Thus we may apply (13.55) and use our choice of £ and s to conclude that

|fg0(u),T,i (g,’[ﬁ) - fga(u),T,i (za 0) - L17:5|
= |fou,1,(Z,W) = fa.,1:(2,0) — Liw|
< &(Izl + |@| ) < EBr+ 12| + [w])

< gt + 5 01+ 130) < 5 (11 1)+ 5 (021 + 1)
— 2% (20 + 1. (1369

Since ||Z]| + |w| < d1, another application of (13.55) gives

foim: (2, 0) = fa,1:(2,0) = Liw| < E(||2]| + [w]) < = (|2]] + [@]).

S;
2
Hence

T ~ ~
(Wfosiz = Fotrmill: = 5 ) (121 + 12])

< oo (2.0) = o1, (2,0) = fo,m (2,0) = foqu). (. 0)]
< oo G @) = for,(3,0) — L

+ [ fow). 1, (2, W0) = fo), 1 (7,0) — Litw|
< si(([2]] + [w]),

implying that A; ((z;, T;), (¢(u), ¢, (u))) < 27, and so u ¢ P. @

Having thus finished the proof of (13.67), we are going to show (13.66). By
Lemma 13.3.6 we first estimate

le(u+ @) = p(u) = Tw| < (|T; — Tl + Lip, (7)) @]

< (szy + )17 = 1o
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Using this estimate and (13.67) we get

(Ja| + o) reg,, g(u, Bj(u,s)) > |g(u+u) — g(u + )|
= [f(e(u+w) +2) — f(p(u) + 2) — Loo(w)]
> |f<p(u),Ti (27 @) - fap(u),Ti (57 O) — L (@)|
— Lip(f)[lp(u +w) — ¢(u) — Tyw||
> | foo(u),: (2, 0) = fou), 1, (2,0) = fu, 1 (2,0) + fa, 1, (%, 0)|
— | fai,1: (Z,0) = fa,,1,(2,0) — Liw| — || L; — Leo|||w] — \w|

> (Mfuur, - o= )17 + @)

~ ~ ~ ~ Si |~
~foim (2,0) = for,1:(%,0) = Liw| — || Li = Leo|[[@0] = - |w].

The second term is estimated by (13.55), and the difference ||L; — Loo|| is, according
to Lemma 13.3.6, bounded by %si. Also, since u € P we have, in particular, that
Il fz:, 7. = fow),mlli > 7 + si. With this information at hand we continue:

T ~ ~
> (far = Fo,mli - ,)(”Z” + lal)

— €13+ 1) - (3 + 3 ) @]

2MMﬂ+M%*WHHW—§WW+WD

WOHID 1WIHW

- 2||S A4S

We are now ready to complete the first part of our estimate of the A-term. We let
Qo = {u € Q| B(u,s) C Q} and infer from Corollary 13.2.4 that

ZLP(PNQy) <

421 || S Y| A K (5 Lip(f))% 2
1 [ .1 az

Since, using the choice of s,

o (-2)0-2)""(-3) e

> (1D Y gg— 2
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and A; ((zi, T;), (¢, ¢},)) < 1, we conclude that

o /Q (Ai(20. T2, (0, 04)) — Ail(20. T, (200, Ti))) A.Z7

<o [ AT (o) L7 + air27(@\ P)
P
<0 L7 (PN Qo)+ 0. LP(Q\ Qo) + 0 LPQ
2j11a—11125 A T2 . 2j—2
SRR [
Q

o; 5

S

+ 20,7 L7PQ
< z—i—3(/ lonll? a2 + r.27Q),
Q
where the last inequality follows from the choice of o;. To obtain a similar inequality
for i > k we infer from € > 1/i and the choice of ¢, , and 7 that

2—i—5 S - 2—1'—3%

< :2—i—3 )
= +1 8Lip(f) 4

0
Hence
Uz‘/Q(Ai((xi’Ti% (0,90) = Ai((24, T0), (Too, Ti))) dLP < 277757.27Q.

Adding all these inequalities together, we finally get

T
R

1
][ Ap)dL? < 7][ lghlI? d£? + (13.70)
Q 4Jq 4

which is our desired estimate. O

It remains to have a closer look at the value of the integral of the first term in (13.62),
Fo(lf' (@i o) [f — |Loo[fy) d-£7. As in the regularity part of the proof, we use that the
definition of g gives f'(y;¢),) = gi, + Lo to infer that

F 17 el a2
@ (13.71)
— [ lBiazr + | (Lagi)yazr.
Q Q

Let us try to put these estimates together. For that, we just need to recall that
Roo = 2Loo +2 372, 7vi(L; — L), subtract the inequalities (13.63), (13.64), (13.65),
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and (13.70) from (13.71), and use (13.58) to infer that
F (ol o) = hecliorl)) 27
Q

1
> lihazr+ f @logl)gazr - f iz
Q Q 4/

1 97
2§ i(Li — Loo), g P_ - "R AL — —

97
> [ (Bogigdzr =7
97

= (Root, w) +][ (Roos gy, —w @ €); L7 — T
Q

i ][ (gl —w ® €) dLP
Q

Z - |R00‘H

Y

H

Hence we will complete the proof of (13.61) once we show that

T

][<g;—w®e>dfp
Q

H

Estimate of ’JCQ (9, —w®e)dLP ’ . It is only here that we use the last inequality
H

from Lemma 13.5.6; hence this is the only point in which we make a significant use of
regular Fréchet differentiability of f in the direction of T.

Define auxiliary functions (, Z : RP — R™ by

((u) = g({u,e)e) and  ((u) = ¢(u) = g(0) = (u, e)w.
Since by Lemma 13.5.6 for every u € @,

(n+1)(1+|Reoln)’

l9(u) = ((u)] <

Corollary 9.4.2 yields that

‘ / (6l — C) d2
Q H

< max{|g(u) — C(u)| | u € I x Br(0,tr)} P00 x By(0,tr))
_ Trow(tr)® (2an "+ (n = Dap T
- (n+1)(1+ [Recln)

T
=——2PQ. 13.72
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__ The function (T“ depends only on the projection onto V' = Re, which shows that
¢/ = ({, omy. Denote Sy = {u € Q | (u,e) = 0}. Fubini’s theorem gives

‘/ ¢ P
Q

H Q

H

[ @re)=Copweazr
So

= |¢(—re)| 271 Sy

= |g(0) — g(—re) —wr|L?~1S,
=|f(zx) — flx — Tore) + Loore|<%”p_1Q0.

H

Since | Torel|| + |re| < d1, we may apply (13.55) to get the estimate
- P
[ G| <elimal+ngris <2 < 5 T
Q H

Noticing that EjL = g/, — w ® e, we obtain by adding this inequality to (13.72),

][<g;—w®e> dP
Q

H

H

H

]{2 (g} — ¢) d2”

<+T<7T
B
— 2 4)

which is exactly what we needed to finish the proof.

f(c;—weae)d.fp
Q

13.6 SIMPLER SPECIAL CASES

Finally, we briefly comment on simplifications of the arguments of the proof of the
main result in some special situations.

When f is everywhere Giteaux differentiable, we have D = X x L(R", X) since
for every (x,T) € D, f is regularly Giteaux differentiable at x in the direction of T'.
Hence by Observation 9.2.2 (ii), Section 13.4 is redundant. In this case one can even
substantially simplify the arguments of Section 13.5, in a way similar to the illustrative
example of Section 12.2.

When f is real-valued, Section 13.4 is redundant as well. However, the proof in
Section 13.5 has to be modified; here the argument making A negligible used regularity.
We have essentially seen one such modification in Chapter 12, although the arguments
there were somewhat more complicated than necessary because we were proving a
stronger statement. For a variational proof of Theorem 13.1.1 for real-valued functions
along the lines suggested here see [29].

When X is uniformly smooth with modulus o(¢? log(1/t)) (in particular, when X
is a Hilbert space), we still have to prove Fréchet regularity first, but we can completely
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avoid the notion of regular Gateaux differentiability (and hence the trickiest parts of the
proof). The key to this is that, instead of choosing Z; whose union is dense, we just take
Zi, = T (R?) for all k. This idea is used in Chapter 16 to give a self-contained proof
in the Hilbert space situation and in Chapter 15 to obtain a new result on asymptotic
Fréchet differentiability, which also includes the case of Hilbert spaces.



Chapter Fourteen

Unavoidable porous sets and nondifferentiable maps

In Chapters 10 and 13 we have established conditions on a Banach space X under
which porous sets in X are I',,-null and/or the the multidimensional mean value esti-
mates for Fréchet derivatives of Lipschitz maps into n-dimensional spaces hold. Here
we show in what sense these results are close to being optimal. Under conditions that
can be argued to be close to complementary to those from the previous chapters, we
find a o-porous set whose complement is null on all n-dimensional surfaces and the
multidimensional mean value estimates fail even for e-Fréchet derivatives. Particular
situations in which these negative results are shown include maps of Hilbert spaces
to R? and, more generally, maps of /7 to R™ for n > p.

14.1 INTRODUCTION AND MAIN RESULTS

Here we investigate in what sense the assumptions of the main results from Chap-
ters 10 and 13 are close to being optimal. An optimal complement to these results
would of course be that they fail whenever the space in question fails to be asymp-
totically uniformly smooth with modulus of smoothness o(t" log™ ! (1/t)). We need
to assume more than this optimal assumption: while the natural strengthening of the
complementary assumption would require asymptotic uniform convexity with modulus
t"log" ' (1/t), for our strongest results we assume slightly more than asymptotic uni-
form convexity with modulus t” for some p < n, namely, asymptotic uniform smooth-
ness of the dual space with modulus of smoothness ¢9, where ¢ > n/(n — 1). (Recall
that these two formulations are equivalent when the space is reflexive, but the dual for-
mulation is stronger in general.) For some results, such as construction of a porous
set whose complement is null on all n-dimensional surfaces, we can improve the dual
modulus to o(t™ (=1 /1og?(1/t)), where 3 > 1, and our methods should even lead
to the optimal o(t™/("~1) /1og(1/t)) with only a log log error. However, for the main
results such as the decomposition of a porous set into a union of a I';,-null G5 set and
a Haar null set proved in Theorem 10.4.5 (which was basic for e-Fréchet differentia-
bility results of Chapter 11) or the multidimensional mean value estimates for Fréchet
derivatives of Lipschitz mappings proved in Theorem 13.1.1, our methods do not seem
to lead to such an improvement of the complementary assumptions.

We will, in fact, prove our results under a considerably weaker assumption on X*

than asymptotic smoothness. To state it quickly, we recall that a normalized sequence
of elements x; € X is said to satisfy the upper q estimate if there is a constant A such
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that for any sequence (¢;) of real numbers and any k € N,

k
HZ Ciy
i=1

It is not difficult to see, and we will prove it shortly in greater generality, that a space ad-
mitting an asymptotically uniformly smooth norm with modulus of smoothness o(t9),
where ¢ > 1, contains a normalized sequence satisfying the upper g estimate. (The
converse is obviously false.)

We are now ready to state the first main result of this chapter, which will be proved
in the following sections.

k

< A(Z|Ci|q)1/q~

i=1

Theorem 14.1.1. Let X be a separable Banach space, and let n > 1. Suppose that, for
some q > n/(n—1), the dual space X* contains a normalized sequence satisfying the
upper q estimate. Then we may find a Lipschitz map f: X — R™ and a continuous
linear form 7 on L(X,R™) such that

o T(f'(x)) > 0 whenever f is Gateaux differentiable ar x,
o there are x at which [ is Gdteaux differentiable and 7 (f'(x)) > 0,
o 7(Q) < ¢ whenever Q is the e-Fréchet derivative of f at some x.

In particular, for every sufficiently small € > 0 the set
{f’(x) ‘ [ is Gateaux differentiable at v and 7 (f'(x)) > z—:}

is a nonempty slice of the set of all Gateaux derivatives of | containing no e-Fréchet
derivative.

An immediate consequence on existence of large porous sets follows directly from
Theorem 11.3.6.

Corollary 14.1.2. If X* is separable, n > 1 and, for some ¢ > n/(n—1), X* contains
a normalized sequence satisfying the upper q estimate, then X contains a porous set
that cannot be covered by a union of a Haar null set and a T',,-null G set.

To state a more natural result on existence of big porous sets, we describe a more
general approach to the notion of upper g estimates, upper w estimates. Although we
need only w behaving like t?log” (1/t) for t small, we believe that working with more
general Orlicz functions reveals the ideas of the proof better. Recall that an Orlicz
function is a convex increasing function w: [0,00) — [0, 00) such that w(0) = 0,
w(t) > 0 for ¢t > 0, and limy_. w(t) = co. (In all we do, only behavior of w(t)
for ¢ close to zero matters, so w need only be defined on an interval [0,¢) for some
€ > 0.) We list here some basic notions and facts related to Orlicz functions, which
can be found, for example, in [30, Chapter 4].

The complementary (or dual) function w* to w is defined as

w*(t) = max{st —w(s) | 0 < s < oo}
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There are two norms || - ||, and | - |, on the space of sequences of numbers derived from
the Orlicz function w:

I(ei)llo = mt{r >0 iw(ciw) <1},

(el = sup{> it | 3w (i) <1}
=1 i=1

The former is called the Luxemburg norm, the latter Orlicz norm, and the relation
between them is

Il < T o < 2[] - [l

For later use we note the easily established fact

l(ci)]w < 1+Zw(\ci|). (14.1)

A normalized sequence of elements x; € X is said to satisfy the upper w estimate
if there is a constant A such that for any sequence (c;) of real numbers and any k € N

k
i=1

The notion of upper ¢ estimate defined above is, of course, obtained with w(t) = ¢%.
It is useful for us to notice certain flexibility in this notion. First, slight perturbation of
the vectors ; preserve the upper w estimate: Let §; > 0 be such that Y ;- w*(8;) < 1.
Then for any vectors u; with ||u;|| < d; and any k € N we have
k
k k
+2_aldil < Afleinl, + @i,

k k
H E ci(x; +u;) ‘ < H E Ty
im1 i—1 i=1

< (A+2)| ()b ]|

< All(e)i |

W

o
Thus the sequence (z; + u;);cn satisfies the upper w estimate as well. Second, if two
Orlicz functions w and o are related by

Q 'w(g™'t) < o(t) < Qu(qt)

for some constants ¢, > 0, then the corresponding norms || - ||,, and || - ||, are
equivalent. The functions w and o are in that case also called equivalent. Consequently,
we may always assume that A = 1 in the inequality from the definition of the upper w
estimate, passing from w to an equivalent Orlicz function.

Notice that a space asymptotically uniformly smooth with modulus w necessarily
contains a normalized sequence satisfying the upper w estimate. Indeed, let X be a
Banach space with a modulus of asymptotic uniform smoothness w. Without loss of
generality we assume that w(1) = 1. Let ¢; > 0 be such that Z;’;l je; < 1L



322 CHAPTER 14

The unit vectors (x;) will be selected recursively. Let 21 be any unit vector, and
assume that z;, . . ., ¢, have been already chosen. By definition of asymptotic uniform
smoothness, for each unit vector x € X and ¢ > 0,

inf S +yll =1 < w(t).
2 sw [z +yll =1 <w(t)
dlmX/Y<OOHyHSt

Let Uy, be the unit sphere in span{z1, ...,z } and let My, C Uy, x [0, 1] be a finite
set such that for every (z,u) € Uy, x [0, 1] there is (z,v) € M), such that

[z — | + v —u| < Fert1.
Then there is a finite codimensional subspace Y}, of X such that for every (z,t) € Mj,

sup ||z +y| — 1< Ser1 +w(t).

Since the left side of this inequality is Lipschitz with constant one in both x and ¢, we
infer that

sup [z +y[ —1 <epp1 +w(?t) (14.2)
yEYy

forevery x € Uy and ¢ € [0, 1].

Take now x4 1 to be any unit vector in Y.

If x € span{x1,..., 2%}, ||z]| > 1, and |¢| < 1, then (14.2) used with z/||z|| and
y = ck+1/]|z||, and the convexity of w imply that

2 + cxrpill = llzll < erpallzll + [lzllwdel/lz]) < exrallzl] +w(lel).  (14.3)

Let (¢;) be a sequence of real numbers such that > w(|¢;|) < 1. Denoting
Sk = Zle ¢i;, it suffices to show that ||.S;|| < 4 for each k, which will yield the
desired inequality with A = 4.

Before estimating ||S||, notice that |¢;| < 1 for each 4 and that the sequence
¢ = ¢/||(¢;)]]w satisfies Y . w(¢;) = 1. Given k, find the largest 0 < [ < k
such that ||.S;]] < 1. (Since empty sums are zero, Sy = 0, and so such an [ exists.)
Notice that |¢;| < 1 for each 7, giving

J
IS0 < 1Sl + > fesl <145 —1
i=l+1

for every j with | < j < k. In particular, we may assume that [ + 1 < k. Since
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|Si41]l <2and ||S;|| > 1forj =1+1,...,k, we infer from (14.3) that

1Skll = 1Sk—1 + cxzi|l < [|Sk—1l + exllSk—1ll + w(|ekl])

k—1
< Sl + Y (ejallSill + wlleja]))
J=l+1
k—1 k—1
<24 Y gul+1-D+ Y wlleinl) <4
j=l+1 j=l+1

We have already indicated that existence of a sequence with the upper w estimate
is weaker than existence of an equivalent norm with modulus of asymptotic uniform
smoothness equal to w. If a particular example is required, the space C[0, 1] provides
it. Let (f;) be a normalized sequence of functions in C[0, 1] having disjoint support.
Then, clearly,

= max{|ci| ! 7= L...,k} < AH(ci)lenw,

k
H;cifi

where A is such that w(A) = 1, for any (nondegenerate) Orlicz function w. However,
(0, 1] is not isomorphic to an asymptotically uniformly smooth Banach space, since
every such space must be an Asplund space; see Proposition 4.2.7.

We can now state the second main results of this Chapter.

Theorem 14.1.3. Let X be a separable Banach space, and let n > 1. Suppose that, for
some 3 > 1, the dual space X* contains a normalized sequence satisfying the upper
7/ (n=1) /10g” (1/t) estimate. Then X contains a o-porous subset whose complement
meets every n-dimensional Lipschitz surface in a set of n-dimensional Hausdorff mea-
sure zero.

It follows that the space X from this theorem contains a o-porous subset that is
neither Haar null nor I',,-null. Of course, the existence of a o-porous set that is not Haar
null is not new. In fact, every infinite dimensional separable Banach space contains a
o-porous set whose complement is null on every line (see [40] or [4, Theorem 6.39]).
Such a set obviously cannot be Haar null.

It may be also interesting to remark that the real condition on w for Theorem 14.1.3,
respectively Theorem 14.1.1, to hold can be given as a requirement for existence of a
solution of a certain partial differential inequality. This can be seen in the statement of
Lemma 14.3.2.

The above results treat only the case n > 1. For the case n = 1 differentiabil-
ity problems are well understood, even for more general functions than Lipschitz (see
Chapter 12). The relation between porosity and I';-nullness has been clarified in Theo-
rems 10.5.1 and 10.5.2. Nevertheless, as an illustration of our techniques, we will start
by constructing a large o-porous subset of £;. This example is in fact stronger than that
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provided by the results referred to above: the complement of the o-porous set that we
construct is not only I';-null but also null (in the sense of one-dimensional Hausdorff
measure) on every Lipschitz curve. It is not known whether such a set exists in every
separable Banach space with nonseparable dual. The construction we present here can
be clearly extended beyond /1, at least to spaces containing ¢;. We do not do this, since
it is outside the aims of this text, and since it seems that all spaces to which the method
presented here would apply are covered by an elegant result of Maleva [32] saying that
such a set exists in any separable Banach space that admits ¢; as a Lipschitz quotient.
Recall that in [22] it is proved that any separable Banach space containing a copy of ¢;
has ¢; as a Lipschitz quotient. Notice also that, as pointed out in [22], the question
whether any non-Asplund space has ¢; as a Lipschitz quotient was left open. A posi-
tive answer to this question would (via Maleva’s result) also give a positive answer to
the problem above.

The relation between porosity and differentiability is, in spite of many results in
the previous chapters and examples in this chapter, still not well understood. One of
many open problems is whether every Lipschitz map of an Asplund space X (or just
of a Hilbert space) to an RNP space is Gateaux differentiable at a point outside any
given o-porous subset S of X. If true, one could try to prove a Fréchet differentia-
bility result by maximizing a suitable functional of the Gateaux derivatives f’(x) over
x € D(f)\S, where S is a suitable o-porous subset of X, for example, the set of points
at which f behaves irregularly. (Recall that D(f) denotes the set of points at which f
is Gateaux differentiable.) The weakest form of this question is whether, given n € N,
one can decompose

n
X =sulJX\D(f),
i=1
where S is o-porous and f; are real-valued Lipschitz function on X. Provided X has
separable dual, this is impossible with n = 1 since the results of Chapter 12 show that
one can find a point of Fréchet differentiability of any real-valued Lipschitz function
outside any given o-porous set. It looks plausible that a similar refinement of the results
of Chapter 13 would show that such a decomposition does not exist when X = ¢, and
2 < n < p. But we do not see a method capable of treating the case when X is the
Hilbert space and n = 3.

In connection to the above problem recall that every separable Banach space can
be decomposed into the union of a g-porous set and a set that is null on all straight
lines. In particular, a point of Gateaux differentiability outside this o-porous set cannot
be found just by referring to the Gateaux differentiability results using Gauss null sets
or Haar null sets. It is unknown whether it can be found by using stronger results on
Gateaux differentiability almost everywhere. In particular, it is not known whether the
Hilbert space can be decomposed into the union of a o-porous set and a set belonging
to the class .4 defined in Section 2.3.

Another group of problems arises by observing details of the constructions in this
chapter. Namely, the function we construct in Theorem 14.1.1 has points of Gateaux
nondifferentiability, and, more interestingly, the set of points for which f’(x) belongs
to the “bad” slice is o-porous. We do not know whether these are just features of our
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construction or general phenomena. More precisely, we do not know the answer to the
following questions about a Lipschitz function f from a space with separable dual into
a finite dimensional space. If f is everywhere Gateaux differentiable, does every slice
of the Géteaux derivatives of f contain an e-Fréchet derivative? If for some ¢ > 0,
a slice of the Gateaux derivatives of f contains no e-Fréchet derivative, is the set of
points for which f’(z) belongs to this slice necessarily o-porous?

14.2 AN UNAVOIDABLE POROUS SET IN ¢

This section is purely illustrative: its purpose is to show a simplified version of the
construction of a “big” porous set whose more sophisticated form will be used in the
following sections. Readers can compare the relatively easy steps here with more in-
volved similar arguments in what follows, which could help them isolate the idea of
the construction from the technical calculations.

Theorem 14.2.1. There is a o-porous subset A of {1 whose complement meets every
C! curve in a set of length zero, i.e.

L{te[0,1] | (t)#0, pt) ¢ A} =0
for any C* curve p: [0,1] — £;.

Since /1 has the RNP, one can show by standard methods that the same set A meets
any Lipschitz curve in a set of length zero.

The set A provides a particular example of a o-porous set with I'y-null complement
(which can be found by Theorem 10.5.1 in every separable Banach space with nonsep-
arable dual) and of a o-porous set with Gauss null complement (which can be found
by [40] in every separable Banach space).

As we have already noticed, porous sets and Fréchet differentiability of Lipschitz
maps are closely related. Indeed, the last time we saw this was in Corollary 14.1.2. It
should therefore be no surprise that the proofs of the main results of this chapter, Theo-
rems 14.1.1 and 14.1.3, are deeply related to each other. To illustrate this point in ¢; is
not so straightforward: while Theorem 14.2.1 is a clear analogy of Theorem 14.1.3, an
¢ analogy of Theorem 14.1.1 is, in view of the nowhere Fréchet differentiability of its
norm, not obvious. It can be found, in fact, only in the proof of the main results. Ba-
sically, we construct a function f: X — R™ with Lip(f) < 1 and || f|| oo arbitrarily
small that is (to all practical purposes) constant on a porous set and has large positive
divergence (i.e., the value of the form .7 from Theorem 14.1.1) outside. The porous set
is already one of those of which the o-porous set required in Theorem 14.1.3 will be
composed. To prove Theorem 14.1.1, we still have to go through an additional iteration
which is reflected on the difference in assumptions.

The arguments alluded to in the previous paragraph are relatively involved mainly
due to the need for the careful control of the behavior of the divergence of the maps
from which the final function is constructed. An analogy in ¢; is much simpler, since
here we construct a real-valued function and positivity of the divergence is replaced by
positivity of the derivative in a particular direction, which is much easier to imagine and
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handle. So the key observation (which is essentially what we prove in Lemma 14.2.5)
can be stated rather simply as follows.

Observation 14.2.2. For every € > 0 there are a porous set A C {1 and a 1-Lipschitz
function f: €1 — [0, ¢] such that f is increasing in the direction of the basis vector e
and f'(z;e9) = 1 whenever z ¢ A.

It follows that every curve ¢ with tangent vector ¢’ (t) close to eq must intersect the
complement of A only in a set of small measure, since the increment of the composition
f o is small along the curve. With this fact in hand it is not difficult to complete the
proof of Theorem 14.2.1.

Perhaps it is also worth pointing out another, purely technical reason why the ar-
guments of this section are simpler than those of the following sections. To guarantee
that a function f: /; — R be Lipschitz with constant, say, L, it is sufficient to show
that f is L-Lipschitz in the direction of every vector e; from the standard basis of ¢;.

Construction

To start the construction of the set A, let e; € ¢, j > 0, denote the standard basis
of ¢1. We decompose the set N of all positive integers into countably many disjoint
infinite sets N,,,, N = (J°_| N,,.

For m > 1 let X, be the closed subspace of /; generated by vectors e; with
J € N,

X, = 5pan{e; | j € N},

and Xy = Reg. Then
¢ :( Xm) .

We let (d;) be a countable dense set in Xg. Let 7, : €1 — X, m > 0, denote the
canonical projections of /1 onto X,.

We want to define suitable families of open cylinders in ¢; whose unions will rep-
resent the complements of the desired porous sets. To this aim let r,,, = 2™ and
denote, for m,k > 1, by E,, ;, a maximal 9kr,, discrete subset of X,,, that is, Ey,
is a maximal subset of X,,, such that any two different elements in E,, j are at least
9kr,, apart. For each x € E,, j, we choose points denoted by z(i) € X,,, ¢ € N, such
that

(i z(1) =z,
() ||z(i) — x| = 3kry, fori > 1,
(iii) [|z(i) — x(4)|| = 3kry, fori # j.
This implies, in particular, that
(i) — 2(j)|| = 3krm (14.4)

ifeitheri # jora # x forz,z € Ey, .
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Letnow x € E, ;, and 7 > 1. We put

—d; e —ali
Vm,k(xvi) = {Z €l |7TOZ | + ||7T o Z’(Z)H < 1}

Tm kro,

Observe that V,,, 1 (z, %) is a cylinder with the basis in the space Xo®X,,. The basis is
an “ellipsoid” having the length r,,, of the semiprincipal axis in the direction of ey and
the length k7, of remaining semiprincipal axes in the directions of e;, j € IV,,. Since
the definition of V,,, 1, (z, %) does not depend on the coordinates with indices outside the
set {0} U N,,,, we have

Vink(,1) = Re; + Vi i (z,3) foralle; ¢ Xo®X,,. (14.5)

From condition (14.4) it also follows that any two different cylinders V,, »(x,¢) and
Vink(Z,7), where ©, € E,, j, have distance at least kr,,,. Indeed, consider any
2z € Vipr(x,i) and 2 € Vi, (T, j). Then
Iz = Zl| = [|[mmz — mmZ]|
> |lz(@) = () = [7mz — 2@ = [|[7mZ — 7|
> 3kry, — kry, — kry, = krp,.
Since for y € ¢; the projection 7,,(y + Xo) = 7,y is a singleton, another conse-
quence of (14.4) is that the line y+ X, intersects at most one of the cylinders V;,, 1 (z, %)

for fixed m, k > 1.
We also denote

mk*U U mGl'l

1ENZEE,

Lemma 14.2.3. For every k > 1 the set

A =101\ U Wk

m>k
is closed and cy-porous, where ¢, = 1/(12k + 1).

Proof. The sets Ay, are clearly closed.
Lety € A and let ¢ > 0. We find m > k such that (12k + 1)r,,, < €. By the
maximality of E,, i in X,, there is € E, j such that

l7my — x| < 9krp,.

We also choose d; € X to be at distance at most 7,,, from 7gy. Then the open ball
B(w, ry,) with center

w=d; + (i) + (y — (o + Tm)y)

is contained in V;, (z,4). Indeed, since mow = d; and m,,w = x(i), we have for
z € B(w,r,,) the inequality

rm > |Jw—z|| > |di — moz| + ||2(i) — Tmz]|-
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This shows that B(w,r,,) C Vp, k(x,i). Also, the center w is at distance at most
(12k + 1)ry, from y:

|w —yll = |di — 7oyl + [|[2(i) — Tyl
< |di — moy| + [|(7) — z[| + |z — 7wyl
< v+ kT 4+ k1, = (12k + 1)1y,

Consequently, the ball B(w, r,,) does not meet Ay, and its center is at distance at most
rm/cr = (12k + 1)ry, < e from y. O

We define, for each & > 1, the function fi: /{ — R as follows. Let z € £, be
written as 2 = teg +y, where t € Randy € (3o07_; ©X,n ), - We put

frteo+y) =ZL{seR|s<t seg+y¢ Ar}
:,f{seR‘sgt, seg+y € U mek}.

m>k

For each m,k > 1, the half line {seg + y | s < ¢} meets at most one of the sets
Vin,k(x, 7). This implies that

fk(teO +y) < Z 3{8 eR ‘ s < t7560+y S WnL,k} < Z 27"m-

m>k m>k

Hence
klim fe(z) =0 forall z € {;. (14.6)

It also follows from (14.5) that for any ¢t € R and m, k > 1,

f{seR‘sgt, seo+yEWm7k}

:f{SGR‘SSt, 86()+y+R6jCWm7k},

whenever ¢; ¢ Xo®X,,. In particular,

Jr(2) = fu(z +w) (14.7)

whenever w € X1P - PXp_1.
Before stating the main lemma we make the following simple observation.

Observation 14.2.4. Let hy,hy: R — R be two Lipschitz functions with Lipschitz
constant L, and let hy < ho. Then for any Borel set M C R the function

(1) = ZL{seR|s € [hi(r) hao(T)]\ M}

is also Lipschitz with Lipschitz constant at most 2L.
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Proof. Since the increment of both h; and ho between two points 7,7/ € R is at most
L|7" — 7], the increment of the function 6 between these points is dominated by

10(7") = 0(7)| < [ha(7') = B (7)] + [ha(7') = ha(7)]
<2L|7" —7]. O
We will denote by D f(x;v) and Df(x;v) the upper and lower derivatives of f
at the point x in the direction v. For X = R they are defined in Section 12.3,

and in general they are are defined as upper and lower derivatives of the function
teR — f(z+tv)att=0.

Lemma 14.2.5. Let k € N and let z € {1. Then
(i) 0 < Dfi(z;e0) < Dfr(z;e0) <1, and f(z;e0) = Lifz ¢ Ax;

(ii) f is constant along (Zﬁ;ll OXm )El’ so fi(z;e;) = 0 forall ej € X, and
m=1,...,k—1;

(iii) fx is 2/k-Lipschitz on (Zmzk @Xm)él'

Proof. (i) Since fj, is 1-Lipschitz and increasing in the direction of eg, the three in-
equalities are clear. The last part follows from the fact that the complement of Ay, is an
open set.

(i1) was proved in (14.7).

(iii) Let e; € (Zm>k eBXm)Z1 be fixed. We show that the function

T — fr(z +7ej)

is 2/k-Lipschitz for any z € ¢;. Let z € 1 and write z = teg + y with moy = 0. Let
ej € X, for some n > k and let 7 € R. Then fi(z + 7e;) is the sum of two terms,

g{sGR‘sgt,seo—i—y—&—TejE U Wm,k} (14.8)
m>k
m#n
and
{sGR‘sgt,seoerJrTejGWn,k\ U ka}. (14.9)
m>k
m#n

Since Te; € Xy, (14.8) does not depend on 7 by (14.5). Therefore it remains to show
only that (14.9) is 2/k-Lipschitz in 7.

Consider the segment I(z) = (z — $krpe;, z + skrype;). Its length is kry, so it
cannot intersect more than one of the cylinders V,, 1 (z, ) with x € E,, j, ¢ > 1. If the
segment I (z) does not meet any V,, 1.(z, %), then f is constant on I(z) and (iii) holds
true on I(z). If V, x(z,%) is the only set meeting I(z), it suffices to show that fj, is
2/k-Lipschitz on the open subinterval

I(z) NV, i (,9).



330 CHAPTER 14

To this aim we apply Observation 14.2.4. Fix 7 and look at those s < ¢ for which
seg +y+ Te; € Vi i (2,4). It means
|s — d;] n lmny + z(2) — Tej| <1
T'n an

which is, by rearrangement,
|s —d;| <rp— %Hwny +x(i) — Tej]|.
Denoting
m@y:@—mm@m%—%nmy+ﬂn—mm}
@@):@+mmﬁm%—%ww+xm—7m@,am

M:{SER‘S&)—FZ/E U Wm’k}u{s€R|s>t},

m>k
m#n

we express (14.9) in the form
ZL{seR|s e [hi(r), ha(T)]\ M}.
Since hi, hs are obviously 1/k-Lipschitz functions, Observation 14.2.4 gives that
T — fiu(z + 7ej)

is 2/k-Lipschitz on I(z) for any z € ¢;. Hence f}, is 2/k-Lipschitz along all directions
e; € (Zm>k ®X’”)€1' Because the domain space is ¢1, this implies (iii). O

Lemma 14.2.6. Let ¢: [0,1] — ¢1 be C* curve such that o' (t) # 0 for all t €
[0, 1]. Then

f&emﬂ‘ﬂﬂ¢DA*0

Proof. Without loss of generality we may assume that m¢’(¢) is a positive multiple
of eg forall ¢ € [0,1]. Let k € N and denote by ¢o(t) the projection of ¢(t) onto the

subspace (211:;10 ®Xm)zl’ that is,

k—1

vo(t) :< Z 7T7n)‘:0(t)-

m=0

Let 1 (t) = ¢(t) — @o(t). We estimate the lower derivative of the composition fj o ¢:

Te(et+h)) — fr(p(t))
h
> liminf fe(pt+h)) — JZc(@(t) +he'(t))
felp() + h¢' (1) — frle(?))
h )

D(fio¢)(t) = liminf

+ lim inf
h—0
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Since f, is a Lipschitz function, the first term in the above sum is zero and we can
continue:

< i ing L0+ B (8) + 1 (1)) = Filp(t) + hgh(t)
~ h>0 h

fe(e(®) +hpp(1) = fie(e(t))

+ lim inf
h—0 h
/ —
> _% H(pll(t)” + hznl(r)lf fk(ﬁﬂ(t) + hgpo}ft)) fk(@(t)) ’

where in the last step we used Lemma 14.2.5 (iii). Notice that

k—1

20(t) = 7o O+ ( 3 7n ) 1)
m=1

Thus, using (14.7), we finally get

fe(o(t) + hmoe! () — fr(e(t))
h

2 ..
D(frow)(t) = =2 llvi(®)] + lim inf

2
=% 11 ()] + D fi((t); mo' (1))
Let ¢ = min{|[mo¢’(t)|| | t € [0,1]} > 0. Then, by Lemma 14.2.5 (i), we have
that D f.(¢(t); o’ (t)) > 0 for every t € [0,1] and D fi(¢(t); mo¢’(t)) > € when

@(t) ¢ |, Ai. Using also that the composition f, o ¢ is Lipschitz, hence differentiable
a.e., and the above inequality, we get

i) = fule(O) = [ 5 Alet0) a

> [ (Ratottimos 0) - 2 ko) a
> g.,s,ﬂ{t €0,1] ’ o(t) ¢ GAZ-} - 2/01 p1 ()] dt
zafﬁemu(¢w¢GAﬁim%m@y
Hence -
c2{te 01| ¢ U A} < Alelt) - Alel0) + 2 engin(y).
Letting k — oo, we obtain usinlgi(l 14.6) that

.,sf{t e [0,1] ] o(t) ¢ GAZ-} ~0
=1

for any C! curve with o’ > 0. O
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We define for n > 1 an isometry Q,,: {1 — {1 by

(oo} oo
Qn (Z Ziez) = Zneo + Z0n + Y _ Zi€i.
i=0 i=1
i#n
Proof of Theorem 14.2.1. Let Ay be the porous sets from Lemma 14.2.3 and @Q,, the

isometry of /; introduced above. Then, for every n > 1, the image @, (IJ,, Ax) is also
a o-porous set, and consequently so is

A= D Qn<k©1Ak>.

n=1

Let : [0,1] — £; be a C* curve. If ¢/ (to) # 0 for some to € (0, 1), there are a
basis functional e}f € fo and § > 0 such that
ej(¢'(t)) #0 fort € [to — d,to + 0] C [0, 1].
Lemma 14.2.6 applied to the set Q;(|J,, Ax) and to the restriction of ¢ on [tg—d, to+0]
gives that for almost all ¢ € [ty — J, o + 6] the point () belongs to Q;(lJ, Ax) C A.
Since the set {¢t € [0,1] | ¢'(t) # 0} can be covered by at most countably many such
intervals, we get the statement. O

14.3 PRELIMINARIES TO PROOFS OF MAIN RESULTS

For the rest of this chapter, we fix n > 2 and work with n-dimensional surfaces for
porosity questions and the target space R" for differentiability questions.

Since our notion of surfaces is defined with the help of cubes, and since it seems
that some readers find the use of the divergence theorem simpler for cubes than for
Euclidean balls, it will be convenient to work with the maximum norm in the space R",
which we will denote by || - ||. Our application of the divergence theorem will be, in
fact, limited to the inequality

z—al|=r

‘/ divHd2"| < 2! max  ||H(z)], (14.10)
llo—all<r I

where H € C1(R",R").

The Euclidean norm in R™ will be used only in the proof of Lemma 14.3.2, where
it will be denoted by | - |.

In Lemmas 14.4.1-14.5.1 we will use the notion of upper metric derivative of a
mapping ¢ from a Banach space X to a Banach space Y. The upper (one-sided) metric
derivative of ¢ at = in the direction u is defined by

D) = lim sup 12ET ) = Y@
t\0 t
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We will need a suitable candidate for the set of centers of balls that will play the
role of holes of the porous set we wish to construct. The idea is that this set should be
b-dense in X, but yet its points should be sufficiently well separated by linear function-
als that surfaces have a hard time trying to pass close to many of them.

Lemma 14.3.1. Suppose that 0 < a < b < oo and that (z}) is a normalized sequence
in X*, w*-converging to 0. Then there is E C X such that every x € X is at distance
less than b from E and sup,cy |2} (x — y)| > a whenever x,y € E are different.

Proof. Let 0 < £ < 1 be such that b(1 — €)2 — 2¢ > a. Let (y;) be a countable dense
set in X. We define the elements x; of E recursively as follows.

Put z; = y;. Whenever x,...,2,_1 have been already defined, find the index
m = my, large enough that

|2k ()| <e and |z}, (z;)| <eforl <i<k.

This can be clearly done since z} 250, Letu € X with |lu]| < 1 be such that
xf (u) >1—e Weputag =yi + b(1 —e)u.

When this construction is finished, it is obvious that every x € X is at distance less
than b from E. To prove the last statement, we observe that

xk (on) = o8, (yk) +b(1 — &)z, (u) > —e + b(1 — €)%
Hence for z;, xz € E, i < k, we conclude that
|77, (2 — 24)] > b(1 — 5)2 —e—a, (x;) > b(1 - 5)2 — 2> a. O

We now state general assumptions, which could be understood as assumptions on
the given Orlicz function w, under which we can prove our main results. Should some
readers be interested, for example, in the possibility of replacing the logﬂ (1/t) term
in Theorem 14.1.3 by a term of the form log(1/t)log” log(1/t), their first port of call
should be checking whether these assumptions remain valid for such a choice. After
stating them, we show that they hold for the Orlicz functions used in our main results,
and from then on all we do will be based only on these assumptions on w.

Assumptions. We will assume that we are given an Orlicz function w, a function
g € CH(R™), avector field 1 € C*(R™,R™), and a constant Cy > 1 such that

() w(t)=o(t)ast \,0;

B ||[Y(x)|| < Coand 0 < divey(x) < Cp forz € R™, divy(z) = 1if ||z|| < 1, and
lim g~ oo [[¢"(2)]| = 05

() 0<g(t) <1,

g @) < Cyfort € R, and

NENIES!
9(‘”‘{0 1] > 2
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©) Hg'(t)w(x)H < Cow™(g(t) divep(x)) for every t € R and x € R™
In the proof of Theorem 14.1.1 we also need 1) to satisfy
@ [[¥' ()] < Codive(x).

In order to treat both proofs together, we do not require 1 to satisfy () throughout;
instead we always give the additional statements in case this property holds.

Notice that the limit requirement in (/) implies that v» has bounded derivative,
lim ;| —oo divey(z) = 0, and div ) is uniformly continuous on R™. We also notice
two simple but useful consequences of («). First we observe that any normalized se-
quence (z;) having an upper w estimate weakly converges to zero. Indeed, otherwise,
passing to a subsequence if necessary (denoted again by (z;)), we may assume that
x*(x;) > cfor some z* € X*, ||=*|| = 1, and ¢ > 0. But then, with &£ € N and with
¢i=1/ke,i=1,... k, we have

[ (e)izill, = { ’ﬁ: (lesl/A) <1}
—inf{A > 0| kw(1/xke) <1} "= 0,

On the other hand,

HZ%

Second, based on this and on the fact that shght perturbations preserve the upper w
estimate, we obtain the following. If X* contains a normalized sequence (z]) with an
upper w estimate, and if (V) is any increasing sequence of finite dimensional subspaces
of X, then X* contains (another) normalized sequence (z}) also having an upper w
estimate and such that for all  belonging to |J, V; the set {i | z;(z) # 0} is finite.
To prove this, let (9;) be a sequence of positive numbers such that ), w*(d;) < 1 and
choose 0 < «; < 1 such that 2¢; /(1 — ;) < 6;. This choice is in order to use the
following fact. If ||z|| = 1 and ||y|| < «, then

ﬂr( i) > 1.

(@ —y) =z —yllz] < |1 = llo =yl + Iyl < 2]y,

and so

H< | 20yl _ 204

< < 6.
lz—yll 11—

H Hw—yH

For any 7 € N, we use that x;, weakly converge to zero to find k; > k;_1 (k1 > 1) such
that the functional z;; = satisfies

ay, (x)| < ai|z|| forz € V;.

Extend the restriction x, |y, by the Hahn-Banach theorem to a functional u; of norm
less than «; and define the functional z} = (zg, — up)/|lzg, — uf|l- Then clearly
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|z; — .|| < d; and by the observation mentioned at the beginning of this section the
sequence (z;°) satisfies the upper w estimate. Moreover, if = € | J,, Vi, then z € V}, for
some k and therefore 2 (v) = z} (z) — uj(x) = 0 forall i > k.

We finish this section by showing that the above assumptions hold for the Orlicz
functions we are interested in. The key to this is in the following lemma, which con-
structs the required function ). Adding the cut-off function g is, as we will see later,
not so delicate.

Lemma 14.3.2. Suppose that for some 3 > 1,
w(t) = 0(t™ " Vlog?(1/t)) ast \, 0.

Then there are a constant C > 0 and a bounded C* vector field 1): R" — R™ with
bounded derivative such that

(i) divy(z) =1 for [|lzf| < 1;
(i) limyjz)—oo [[¢'(2)[| = 0;
(i) w(l|lv(2)]]) < Cdive(z).

I for some q > n/(n — 1), w(t) = O(t9) as t \, 0, then we may also require that
(i) [[¢'(@)] < Cdive(x).

Proof. In this proof we will use the Euclidean norm | - | and we will actually prove the
statement in this norm. Note that this is without loss of generality since it just changes
the value of the constant C in (iii) and (iv) .

We will look for the vector field ¢ of the form ¢ (z) = h(|z|) x, where the function
h: [0,00) — (0, 00) is a C! function such that

o h(s)=1/n for0<s<1;

o lim,_.o(s|h/ (s)] + h(s)) = 0;

e sh(s) is bounded; and

o s"h(s) has strictly positive derivative on (0, co).

Clearly, 1): R™ — R" so defined is a C"! vector field. Since the derivative of 1) in the
direction v is

W () = h’<|x|><x,u>% + h(|z])u,

we have
divep(z) = W' (|z])|z| + nh(lz|) and [¢'(z)] < [A'(Jz])]|2] + h(|2]).

Hence (i) and (ii) are satisfied.
We are therefore left with finding h satisfying our requirements and such that, for
s> 0,
w(sh(s)) < C(sh'(s) + nh(s)), (14.11)
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and, under the stronger assumption on w, also
sIh (s)| + h(s) < C(sh'(s) + nh(s)). (14.12)

Notice that both sides of these inequalities are continuous functions of s. Their right
side, being constant on [0,1] and C's~"*1 L (s"h(s)) on (0, 00), is strictly positive.
Hence both inequalities hold provided s is restricted to a compact subinterval of [0, 00)
with a constant possibly depending on the subinterval. It therefore suffices to show that
they hold for s large enough.

Assume first that 3 > 1 and

K/ (n=1)
< -
log” (1/t)

for 0 <t <ty < 1. Letr > 0 be such that

(14.13)

ﬁ —1> ﬂ7
n—1
and let hg: [0,00) — [0,00) be a C'! function with strictly positive derivative and
satisfying
STL
2 ifselo,1],
ho(s) = ™

log"s if s € [e, 00).

If we put h(s) = s~ "™hg(s), then the function h satisfies all requirements needed for (i)
and (ii). We check now the inequality (14.11). Let s; > e be such that for all s > sq,

sh(s) = s "Tlog" s < tg
and

logrn/(nfl) s 1
5 S '
((n—1)log s — rloglog s) log s

Using the growth estimate (14.13) we obtain

(sh(s))/ 0D

w Sh/ S —_—

k() < K P (1 /5h(5))
logrn/(n—l) s

=Ks™" 3
((n—1)logs — rloglogs)
1
< Ks™™ < Ks™log" 's.
log s

Notice, finally, that sh’(s) + nh(s) = rs~"log" ' s for s > e. The inequality (14.11)
thus holds with C' = K /r if we restrict s to [s1,00) and so, as already pointed out, it
holds for all s > 0 (possibly with a different C').
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Assume now that ¢ > n/(n — 1) and w(t) < Kt for 0 < ¢t < tg. We denote by
p = q/(q — 1) the dual power and proceed in the same way as in the previous case but
replacing now hg by a C! function with strictly positive derivative and satisfying

5 ifselo,1],
ho(s) =4 ™

s"Pif s € [sg,00).

for some sy > 1. As above, we put h(s) = s "ho(s) and find s; > sg such that
sh(s) < tq for s > s1. For such s we obtain

w(sh(s)) < K(sh(s))? = Ks™?
and
s|W(s)] + h(s) = (1 +p)s™".

Since sh’(s)+nh(s) = (n—p)s~P, it follows that both inequalities (14.11) and (14.12)
hold with C' = (K + 1 + p)/(n — p) and for all s large. As already pointed out, they
hold for all s > 0 (possibly with a different C'). O

The following simple cut-off functions will complete the proof that the assumptions
above hold in the situation we need to prove our main results. The power p we will use
will be obtained from the growth assumption on w in Observation 14.3.4.

Lemma 14.3.3. For eachp > 1 and 0 < a < b < oo, there are g € C*(R) and a
constant C > 0 such that 0 < g(t) < 1,

_ [ 1 iflt] <a,
9(“‘{0 iflt] > b,

and |g' (t)|P < Cy(t) for everyt € R.

Proof. Choose any number ¢ with max{a,b — 1} < ¢ < b, and find g € C*(R) such
that 0 < g(t) < 1 for || < b, and

1 if |t| < a,
gty =<{ (- dfe<|t <,
0 it [t > b.

Only the inequality |¢’(¢)|P < C g(t) needs an argument. Since
9" (O = (p/(p—1))Pg(t) fore < | <b,

for these ¢ it holds with C' = (p/(p—1))?. On the compact interval [—c, ] the inequality
holds with some (possibly bigger) C' since both sides are continuous and the right side
is strictly positive. Finally, for |¢t| > b it holds with any C' since both sides are zero. [



338 CHAPTER 14

Observation 14.3.4. Suppose that w satisfies the growth condition

2
liminf 220 S o
N0 w(t)

and that v and C have the properties (3) and w(||¢'(z)|]) < Cdiv () for z € R™.
Then there are Cy and g such that (a,)—(6) hold.

Proof. We first notice the following consequence of the growth condition. There are
p>1,bg > 0,and K > 0 such that

w(ab) < KaPw(b) whenever a € [0,1] and b € [0, bo]. (14.14)

Indeed, let by > 0 and p > 1 be such that w(t) > 2Pw(t/2) for ¢ € [0,b]. By
induction, we see that

w(27"t) < 27P"w(t), m € N.

Put K = 2P. Given any a € (0,1] we find m € N with 2=™ < a < 27", Then for
every b € [0, by] we have

w(ab) < w(27mHp) < 200mHIPy(h) = K 27™Pw(b) < K aPw(b).

It is obvious that the growth condition also implies that w(¢) = o(t) as ¢ \, 0, that
is, (o). It remains to notice that the function g obtained by the use of Lemma 14.3.3
with the above p, @ = 1, and b = 2 has the property (7). As for (J), recall that ¢ is a
bounded vector field satisfying (iii) of Lemma 14.3.2, so we can find 0 < ¢ < 1 such
that

divip(x)

b
=, w(lp@l) < ——=, 19O < 2=,

[P (@)l <

Then

w(llg O @)]) = w((clg' ) (cllv())
< KcPlg' () Pw (el (2)l)
< cg(t) w([[P(@)]) < g(t) dive(a).

Hence, letting Cy = ¢~2 we get |¢'(t)] < Cp and
g )0 ()| < Cow™ (g(t) divip(z)). O
Corollary 14.3.5. Assumptions (a)—(§) hold for Orlicz functions satisfying
w(t) =t "=V ogP(1/t) for small t > 0,

provided 3 > 1, and all assumptions (o)—(c) hold for w(t) = t? when ¢ > n/(n — 1).
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14.4 THE MAIN CONSTRUCTION, PART I

The main point of this part is to transfer the vector field 1) on R"™ whose existence we
assume to an appropriate map of our Banach space to R™. This will be achieved in
Lemma 14.5.1.

For maps from X to R", the role of the divergence will be played by the following.
If T € L(R™, X) and ¢: X — R" is differentiable at a point € X in the direction
of T(R™), we denote by divy ¢(x) the divergence of the function u — (z + Tu) at
u = 0. In other words,

divy p(z Z% (x;Te;) = Trace(¢' (z)T),

where (e;) is the standard basis for R™.

Except in the final part of the proof of Theorem 14.1.3, we will work with fixed
T € L(R™, X) and P € L(X,R™) such that PT is the identity on R™. Observe that T
is an isomorphism onto T'(R™) and X is the direct sum X = T(R") & Ker P, with the
corresponding projections 7'P and Id — T'P.

We also assume that (x) is a normalized sequence in X* satisfying the upper w
estimate such that 7T = 0 for ¢ € N. This is possible since we have assumed that
w(t) = o(t) for t N\, 0, and, as we noticed above, all x} can be zero on the fixed finite
dimensional subspace T'(R™). To minimize the number of unnecessary constants, we
will also assume that the constant A from the definition of the upper w estimate is equal
to one.

In this section only we denote by ||z||y the pseudonorm

]y = sup |27 ()],
ieN

and fix aset E = {x1,22,...} C X from Lemma 14.3.1 witha = 5 and b = 6. So
every x € X is in distance less than 6 from E and ||z; — ||y > 5 whenever i # j. The
results of this part will be used for several subsequences of (x}), and so with several
different sets E. It is therefore important that the constants in the following estimates
do not depend on the x or on E, which is the reason we try to express them with the
help of Cy and norms of 7" and P.

Lemma 14.4.1. For every k > 1 + | T P|| there is a Lipschitz function p: X — R™
such that

) |le(z)|| < Cy and p(x) = 0 whenever ||z||y > 2 or ||z — T Pz|| > 2x;

(i) @ is differentiable in the direction T (R™), the divergence divy ¢ is uniformly
continuous on X, 0 < divp ¢ < Cy, and

lim  divy ¢(x) = 0;

| Pz||—o0

1
(i) divy p(z) = 1 for ||z|| < ——==
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- “1/q C?
(iv) Dyp(z) < Cow™ ' (divy (z)) |lylln + ?0 llyll for every x € X and every
y € Ker P;

(v) if (¢) holds, then at every x € X, the function p is differentiable in the direction
of T(R™) and

¢’ (x5 Tu)|| < Codivy o(z)||u|| for every u € R™.
Proof. We show that the statement holds with

ola) = g (o) o (12

Conditions (/3) and () immediately imply that ¢ satisfies (i). The same conditions also
imply that the functions

+]%H> and z— ¢(Pzx)

v () o (12

are bounded and Lipschitz. Moreover, since ;T = 0 for all # € N, the first of these
functions is constant in the direction of T'(R"™) and the second in the direction of Ker P.
In particular, we have that for © € R”,

|lx — TPz
K

¢/ (2:Tu) = g(Jl2llw) g ) ' (P ). (14.15)

Hence

iv ) (Pz). (14.16)

The above observation together with (), (y) immediately implies all statements of (ii).
Let ||z|| < 1/(1+ ||P]|). Then we have

le=TPal) _ 14]TP| _
K K(1+P]))

|Pafl <1, and [lzfy < 1.

By condition (7), g(||z|n) g(/|lx —TPz|/x) = 1, and by (), we have divy ¢(z) = 1.
Hence (iii) holds true.
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Let z € X and y € Ker P. Since the mapping 1(Px) is constant in the direction
of Ker P, a direct calculation gives

Dye(a) = D, o(let) o (=T oo

< 1o/ (el e o (=20 sy

o(lel) |of (22220 10 s oy

By () and the concavity of w ™" the first term on the right is bounded by

e (o( I g1t upa) ) s

= Cow™ ! (divr ¢(2)) |ly||n-

Because of the estimates of ||¢|| and |¢’| in (8) and (7), the second term is bounded by
C2|ly||/ - Hence

= 14 Cc?
Dyp(z) < Cow™ (divr ¢(x)) [lylln + ?O lyll,

as required by (iv).
Statement (v) follows immediately from (14.15), (14.16), and (¢):

X .
I/ Tw)] < () o] Codiv v(P) [u]
= Codivr p(z)||ul. O

fTPxH)
K

Lemma 14.4.2. Let 6 > O andletn: X — [0, 00) be a uniformly continuous function
such that sup ¢ x n(x) < 1. Then for every sufficiently small v > 0 there is a Lipschitz
function ®: X — R" such that

@ [[@(z)[] <

(i) @ is differentiable in the direction of T(R™), divy ® is uniformly continuous
on X, divyp ® > 0, and sup ¢ x (n(z) + divy ®(z)) < 1;

T
) ;

(iv) Dy®(z) < Cow ™! (divy ®(2)) |lylln + ||yl for all x € X and y € Ker P; and

(iii) divy ®(z) > 2(17 (1 —n(x)) for every x € U B(rz
zelE

(v) if v has the property (), then at every x € X, ® is differentiable in the direction
of T(R™) and

|® (z; Tw)|| < Codivy ®(z)||ul| for every u € R™
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Proof. We assume that 0 < ¢ < 1 and denote
1
€= 7(1 — sup n(x))
6 rxeX
Next we find x such that
Co 1
k>14+||TP|, k> 5 and |n(z) —n(y)| < e whenever ||z — y|| < -

Let ¢ be the map defined in Lemma 14.4.1. By the last statement of Lemma 14.4.1 (ii)
there is s > 1 such that divy ¢(z) < € whenever ||Pz|| > s.
Now let 7 > 0 be small enough to verify

J

r ——r.
K2+ s||T1)

Recall that the elements of the set E' are denoted by (z;),cn. We show that the map
with the required properties may be defined by

®(x) ::Tiajga(x_mjj), (14.17)
j=1

r

where o; = (1 — n(rz;) — 2¢)/Cy. Notice that 0 < a; < 1/Cp.
For the proof, the key observation is that the support of the jth summand is con-
tained in the set

W; = {ac eX ‘ |z —raj|ln < 2r, |[(x —ra;) = TP(x —rz;)| < QKT},

and that these sets are r separated in || - ||y. The former is an easy consequence of
Lemma 14.4.1 (i). For the latter, let v € W; and y € W, ¢ # j. The set E is 5 discrete
in the pseudonorm || - ||y. Hence ||rz; — rz;||x > 5r, and so

lz —ylln = llrz; —ra;lln — lz — railly — ly — r2jlls
>b5r —2r —2r =r.

This key observation now implies that the summands in (14.17) are disjointly sup-
ported. Hence @ is Lipschitz and statements (i) and (ii) of Lemma 14.4.1 imply that
||®|| < r, ® is differentiable in the direction of T'(R™), and divy ® is uniformly con-
tinuous and non-negative. To finish the proof of (ii) we show that n(x) + divy ®(x) <
1 — &. This is obvious if divy ®(z) = 0. Assume that divy ®(z) # 0. We find j such
that x € W; and calculate

divy ®(z) = o divy cp(x T ) (14.18)
T

We distinguish two cases, depending on the size of || P(x — rz;)||. First, if

|P(x —rz;)|| >rs ie. HP(m —TTJJJ‘)H > s,
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then by the choice of the value s, divy ((x — rz;)/r) < €. Thus
n(z) +divp @(x) < (1 —2)+e=1—c¢.
Second, if ||P(x — rz;)|| < rs, we have

[ = rz;|| < [(z = ra;) = TP(x —ra;)| + | TP(z —ra;)]|
< 2kr +rs||T|
)

<2+ ||T||8) 77—~
(2r + || )H(QHJF”THS)

1
< -.
K

This time we obtain the estimate

n(@) + divr ®(x) = n(z) + a; divr o (“— )

<n(rz;) + e+ ojdivy go(x _rmjj )

1— N —9 — )
(ray) 4o 4 LoMT) =2 divW(M)_
C() T

Since divy ¢ < Cy by Lemma 14.4.1 (ii), we can continue

1—n(re;) —2¢

<n(rz;)+e+ c
0

C() =1-—e.
This finishes the proof of (ii).

A simpler argument using the uniform continuity of 7 is also used to get (iii). If
z€ Fandz € B(rz,r/(1+ | PJ|)), then z = x; for some j, and

1
1Pl

|z —raj < ——, ie
1+ P

‘J;—m"j

r

Using Lemma 14.4.1 (iii) we get

- 1—n(ra;) —2
divy ®(x) = o divy @(z ij) = = %
0

Moreover, since r < 1/k, we also know that ||z — raz;|| < 1/k. By the uniform
continuity of 7(x) we may continue

S 1-n@) -3 1-n(z)
- Co - 20y

Statements (iv) and (v) follow from the key observation and Lemma 14.4.1 (iv)
and (v), respectively. If x ¢ | ; Wj, then & = 0 on some neighborhood of = and
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both (iv) and (v) are trivially satisfied. If z € W, then by Lemma 14.4.1 (iv), (14.18),
and the concavity of w™?!,

D,0(x) = a;D,p ()

B . T —TT; Co
< Goage (avro(Z272) ) Bl + S o

T —TT;

< o (g divr o (Z=72) ) ol + 9l
— Cor™ (divr (@) [l + .

Similarly, according to Lemma 14.4.1 (v), we obtain

@' (a5 Tw)l| = ||y o' (“="257w) |
T

T =TT

< Coa divT(p( >||u|| = Cy divy () ||ul]. O

14.5 THE MAIN CONSTRUCTION, PART II

In the second step of the construction we add, in a rather straightforward way, the
functions found in Lemma 14.4.2 to define mappings G. They will, in the proof of
Theorem 14.1.1, converge to an affine transform of the desired map and, in the proof of
Theorem 14.1.3, they allow the use of the divergence theorem to estimate the measure
of the intersection of surfaces with a simply constructed o-porous set.

Despite its simplicity, it is the following lemma where upper w estimates are es-
sential to infer that different estimates provided by Lemma 14.4.2 (iv) can be added
together.

Lemma 14.5.1. There are sets Ey, C X, Lipschitz maps Gy,: X — R, and numbers
ri \, 0 such that Gy = 0, rqg = 1, and for each k > 1,

(i) every point of X is within distance less than 6 from Fj;
(i) [|Gr(x)]| < 1, [|Gr(z) — Gr_1(2)|| < rrand ry < 27%r_y;

(iii) Gy, is differentiable in the direction of T(R™), divr Gy, is uniformly continuous
on X, divy Gy > divy Gi—1 > 0, and sup,¢ x divy Gi(z) < 1;

. Tk
(iv) Forevery x € B (Tkz, 7),
U Bz 5

diVT Gk(x) Z diVT Gk_l(fﬂ) + 200

(]. — diVT Gk_l(:v));

) |dive Gr_1(y) — divy Gr_1(2)| < 27F for ||y — 2|| < 8rs
(vi) DyGr(z) < (4Co + 1)||y|| for all z € X and y € Ker P;
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(vil) if (€) holds, then at every x € X, G}, is differentiable in the direction of T(R™),
and

|G (z; Tu)|| < Collul]  for every u € R™

Proof. We choose infinite mutually disjoint subsets N, C N, k& € N, and define the
pseudonorms

%[k = sup |2} (x)].
JENK

By Lemma 14.3.1 one can find sets E); C X such that every point of X has distance
at most 6 from Ej, (so (i) holds) and ||z — y|[x > 5 whenever x,y are distinct points
of Ek.

We will recursively construct the mappings G, and numbers 7, using the construc-
tion from Part I in the kth step with the pseudonorm || - ||, in the place of || - ||y. The
initial values Gy and r( are given in the statement of the lemma.

Assume that Gy, ...,Gk_1, and rg,...,r,_1 have been already defined and that
they verify the requirements (i)—(vii). To find G and r}, we proceed as follows. Ap-
ply Lemma 14.4.2 with the pseudonorm || - ||y replaced by || - ||x, with E = Ej,
§ = 27%r,_1, and the function n(x) = divy Gp_1(z). Notice that by the induc-
tion hypothesis (iii), we match the assumptions of this lemma. Hence we may find
0 < rp < 2Fr_4 and Lipschitz maps ®;: X — R"™ with all properties from
Lemma 14.4.2 (i)—(iv). We can choose r; even smaller to guarantee that, at the same
time, (v) holds true. The recursive construction is finished by letting

G = Gp—1 + Py

Clearly, Gy, is Lipschitz, i, \, 0, and ||Gi(z) — Gr—1(x)|| = ||Pr(x)]] < ri by
Lemma 14.4.2 (i). Moreover, it is immediate that
k k k _ k _
IGe(@) <> IIG Gia(@)[ <Y ry <y 277 <my 27 <1,
j=1 j=1 j=1 j=1

and (ii) holds true. The statements (iii) follow directly from divy Gx_1 > 0 and
Lemma 14.4.2 (ii).

The statement (iv) is just rewritten (iii) of Lemma 14.4.2.
To prove (vi), consider any x € X and y € Ker P. By the statement (iv) of

Lemma 14.4.2,
Dy®;(x) < Cow ™ (divy @i (2)|ylli + 2 ricallyll, i=1,...,k. (14.19)

We choose m; € N; such that |z}, (y)] > 3llyli, ¢ = 1,...,k, and abbreviate
¢i = sign(z}, (y)) w* (divy ®;(x)). Since the m; are mutually different and the
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whole sequence (x ) jen satisfies the upper w estimate, we see that

k
HZ sign(z7, (y)) w™" (divy ®;(2)) - 2,
i=1
k
< [, <1+Z (Jel)

< 1+Z (|sign (2, (y))w™ ! (divy ;(2))])

k
=1+ Z divy ®;(z) = 1+ divp Gy, < 2. (14.20)

i=1

Hence, combining (14.19) and the just finished estimate (14.20), we obtain

D,Gy(z) < ZD D, (
< Z(COw (dive ®:(@) Iyl + 2 ricaly1])
< chow (dive ®:(@)) [y, ()| + lo]

=20, Z sign(z, (y))w ™" (divy @(z)) 25, (v) + [yl

k
< ZCOHZ sign(xfm (y)) wil(divT (Pz(x)) -z |+ [yl
i=1

< (4Co + Dlly-

In the case when (¢) holds, then in view of Lemma 14.4.2 (v),
k
G (5 Tw)|| <> (|19 (25 Tw)|
i=1
k

=1

= Codivy Gi(z)[ull < Collul,
as required by (vii). [
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14.6 PROOF OF THEOREM 14.1.3

Lemma 14.6.1. Let T € L(R™, X) be of rank n. Then there are a o-porous set A C X
and £ > 0 such that for every v € T',,(X),

zn{u e [0, 1]

W) ¢ A, Il (w) = T| <=} =0.

Proof. We continue using the notation from the previous sections; in particular, the
operator P € L(X,R™) is such that PT = Id on R"”. We will also assume that the
sequence () with the upper w estimate also satisfies ;7" = 0 for all . Note that this
causes no loss of generality as explained at the beginning of the previous section.

Lemma 14.5.1 provides the sets F, C X, Lipschitz maps G: X — R"™, and a
sequence 7 \, 0 with the properties (1)—(vi). Letc = 1/(1 + ||T||). We put

M = U U B(rgz,crg).

k=1z€E}

Then X \ M is a porous set: To check it, let z € X \ M and k € N. Since 7 F}, is
6ry-dense, there exists z € Fy, such that |z — rz|| < 6r,. We see that at the distance
at most 67y from z there is a ball B(ryz, cry) disjoint from X \ M. Consequently,
X \ M is a porous set with the porosity constant ¢/6. The desired o-porous set A will
be

. 1 ~ 1
A= X\—M)=X — M.
Ungm)=x\N o
We let o = 1/(8nC)) and choose € > 0 such that

(4Co + (1 + | TP]) _

el Pl <1, <
1—¢|P|

Assume, in order to obtain a contradiction, that there is vy € I',,(X) for which the
statement is false. Then there is a density point v, of the set

{ve 1 [ ¢ A, Ihhe) - Tl <<}
Consider the auxiliary mapping I: R™ x R™ — R" given by
I(v,u) = P(y0(v) — yo(vo) — Tu).
Notice that the point (vg, 0) € R™ x R" is a solution of the equation
I(v,u) =0,

and that the partial differential with respect to the v-coordinate at (vo, 0) has full rank:
Indeed, the partial differential is equal to P~{(vg) and

|Py)(vo) — 1d|| = || P(v(vo) = T)|| < ||P|| & < 1.
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The implicit function theorem provides us with a C'* diffeomorphism 7 of some ball
B(0, pg) C R™ onto a neighborhood of vy = 1(0) € R™ such that

I(n(u)’u) =0, ie, P(“Yo(??(u)) —0(vo) — TU') =0, u€ B(0,po).

The density point vy is mapped by means of n~! to 0, so 0 is a density point of the set

Qo = {u € B, po) | 10(n(w)) ¢ A, Ihh(n(w) - T|| < =}.
For u € B(0, po) define

§(u) = v0(n(w) —v0(vo) — Tu.

Clearly, {(u) € Ker P. In order to estimate the norm ||’ (u)|| for u € £ we notice the
following. First, differentiating the identity

P(yo(n(u)) —yo(ve) — Tu) =0,

we obtain
P(v5(n(w))) 0 (u) = PT = 0, ie., P(y5(n(u))n'(u) = 1d.
In other words, 7’ (u) is the inverse operator to P~((n(u)), and so, since
[P0 (n(w) —1d[| < [Pl [vo(n(u)) = T|| < e[| Pl < 1,

the standard estimate of the norm of the inverse gives

1
< § Id — P~} L

7=0

Hence

1€ (W)l = llv6 (n(w)) 0 (u) — TII
< [om(w) 0’ () = T’ (w)|| + |77’ (u) — T
< o)) = TIHn' (@] + 1T = TPy (n(u) I’ (w)]]
<elln' @) + ITPIT =g ()| 0" (w)]
<elln' (@l + el TP I (u)|| = elln’ (@)l (1 + | TP]]).
1+ ||TP]|

<l (14.21)
1—¢|P|

Pick 0 < p < pp small enough that the set B(0, p) N Qg has .£™-measure greater
than 2"~ 1p". (Recall that the balls in R™ are considered with respect to the maximum
norm.) Let m € N be such that m > 8nCy/p. The set

{u € B(0,p) | y(n(u)) € M/m}
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contains B(0, p) N g, so its measure is greater than 2”1 p". Since
M > TiZ CTy
w - U U B,
Jj=1lz€E;
we can find k& € N for which the set
i Tz Crj
Q= {ueB,p) | vmw) e Y U B(ZE 5}
m’  m
j=1z€E;

has measure still greater than 271",

Consider now the vector field GG. Since for all u, v € R"™, the directional derivative
&' (u;v) belongs to Ker P, we may apply Lemma 14.5.1 (vi) together with (14.21) to
get

b{’(u;v)Gk(z) S (400 + 1)”5/(“7 U)H
L+ T[Delvll

A

< afvl. (14.22)

Hence for every & € X, the function
v = Gp(Z 4+ mé&(v))

has Lipschitz constant at most am. We use this information to show that the vector
field H: B(0, pg) — R™ defined by

H(u) = G (myo(n(w))) = Gr(m(&(w) + Tu+ 10(to)))

satisfies
div H(u) > m (divy Gg) (myo(n(w))) — nme. (14.23)

For this it clearly suffices to have the following estimate of the difference of directional
derivatives:

[H (w5 v) = Gy (myo(n(w));mTv)|| < amllul|, v € R™.

But, denoting for a moment = = m(T(u + tv) + v0(vg)), we see that

[H (u+ tv) — H(u) = (Gr(myo(n(u)) + tmTv) — Ge(myo(n(u))))||
= [|G(@ +m&(u +tv)) = Gr(T + m&(u))| < malt| [|v]].

Since by Lemma 14.5.1 (iii) divp G, > 0, we obtain from (14.23) that

div H(u) > —mna = —7 u € B(0, po)- (14.24)
0
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For u € Q we will need a more precise estimate of div H (u). In this case the point
x =myo(n(u)) € U?:l U.ck, B(r;jz;, crj) and so by Lemma 14.5.1 (iv),

1 1 1
diVT Gk(l‘) Z diVT kal(.r) + ﬁ - ﬂ diVT Gk,1($> Z ﬁ
Consequently, (14.23) gives
divH(u) >m mno 5m u €
v — -2
2Cy 8Cy’

This, (14.24), and (14.10) yield the required contradiction,

22"l > / |H| d
9B(0,p)

> / divHd<%"
B(0,p)

= / dide$”+/ divH d.Z2"
Q B(0,0)\Q2
3m m
> — "0 - — <L (B(0 Q
> 3o s, 2" (BOp)\Q)
3m _,_1 mo .1 mo .1
S " 9n n__ """ on n_ _" on n
800 800 4C’O
> 2n 2" pnTl O

Proof of Theorem 14.1.3. In view of Lemma 14.6.1 we find for each T' € L(R", X)
with rank n a o-porous set Ar and an e > 0. The set of rank n operators from
L(R™, X) is covered by the family of open sets

{Qe LR, X) |||Q-T| <er}, TeLR"X).

Since L(R™, X) is separable, the Lindelof theorem says that this cover has a countable
subcover. Hence there is a sequence (77) of operators having rank n such that for any
rank n operator 7" one can find an index j with || 7" — T}|| < er;.

Letting A = |J; Ar,, Lemma 14.6.1 implies that

f”{t e [0, 1) ’ (1) ¢ A, rank~/(t) = n}

<m U{t e [0,1]"

j=1

< iﬁ”{t e [0, 1)

WE) ¢ Ay, |V (0) = Tyl < ex, }

1) ¢ Ar,, b/ (6) = Ty <, }
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14.7 PROOF OF THEOREM 14.1.1

We still continue using the notation from Sections 14.3—14.5, assuming of course that
(¢) also holds. To simplify the constants, we will also assume that || 7’| = 1.

Use Lemma 14.5.1 to find sets E C X, Lipschitz maps G: X — R", and a
sequence 1 \, 0 with the properties (i)—(vii). By (ii), G converge uniformly to some
G: X — R™ with |G| < 1. To see that G is Lipschitz, we use both (vi) and (vii).
Let y € Ker P. Then for any k € N

1
IGule+9) = Gula)l| < [ DyGular+ty)de < (40 + Dy
0

Letting k& — oo we conclude that G is Lipschitz in the direction of Ker P. A similar
argument with (vii) instead of (vi) implies that G is Lipschitz in the direction of 7'(R™).
Since X = Ker P & T'(R™), we infer that G is Lipschitz.

We first notice a simple estimate of the divergence of G}, in terms of G.

Lemma 14.7.1. Suppose thatx € X, k € N, s > 0, & > 0, and Q € L(X,R") are
such that

IG(z+y) — G(z) — Qyl|| < es whenevery € T(R™) and ||y|| < s.

Then there is z € B(x, s) such that
27k+17,k

Proof. For a fixed x € X we define an auxiliary vector field H: R" — R" by

| divy Gi(2) — Trace QT| < n (8 +

H(u) = Gi(x + Tu) — Gi(z) — Q(Tw).

Notice that Lemma 14.5.1 (ii) implies that |G (y) — G (y)|| < 27%ry, forevery y € X.
Hence,

[H (W) < |Gr(z + Tu) = Gz + Tu)|| + [|G(2) — Gr(2)|
+G(@ + Tu) = G(z) = QT (u)]]

<97kl 4 oes,

whenever ||u|| < s. By (14.10),

’/ divH dZL"
[lul<s

Since div H is continuous, there is u € R™ with ||u|| < s and

< 2n(es + 2_k+1rk) gn—lgn—1

2kt

s ) '
Noting that div H (u) = divy Gy (z+Tu) — Trace QT, we see that the statement holds
with z = x + T'u. O

|div H(u)| < n(s—i—
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Our final lemma shows that G has, up to a simple transformation, the properties
required in the statement of Theorem 14.1.1. Recall that D(G) denotes the set of
x € X at which G is Gateaux differentiable.

Lemma 14.7.2. The Lipschitz map G: X — R" has the following properties.
(i) 0 <divyp G(z) < 1 at every x € D(G).
(i) Forany T > 0 thereis x € D(G) at which divy G(x) < 7.

(iii) There is a constant k > 0 such that, whenever Q) is an e-Fréchet derivative of G
at some x € X, then |1 — Trace QT'| < ke.

Proof. To prove (i), fix an x € D(G). Let Q = G'(x) and find, for any given € > 0,
an index k such that 27%+1 < ¢ and

|Gz +y) — G(z) — Qyl| < ery forall y € T(R™) with ]| < ry.

By Lemma 14.7.1 there is z € B(x, r) such that

—k+1

2
| divy Gi(z) — Trace QT| < n(s + 77%) < 2ne.
T

Since divy G(x) = Trace QT and 0 < divy G (z) < 1 for all z, we infer that
—2ne < divp G(z) < 1+ 2ne

for each € > 0. Hence 0 < divy G(z) < 1.

To prove (ii), we recall that G is Gateaux differentiable except for a Gauss null set
(Theorem 2.3.1), so there exists y € X such that y + Tu € D(G) for £ almost
all w € R™. Define H: R® — R" by

2n
H(u) _G(y+7Tu).
Then 9 5
div H(u) = bl divTG(y+ —nTu) >0
T T

for almost all © € R™. The divergence theorem says that
/ divH d.Z" < 2n,
[0,1]"

and so div H < 2n on a set of positive measure. Hence there is u© € (0,1)" such
that div H(u) < 2n and G is Gateaux differentiable at y + (2n/7)Tu. It follows that
x =y + (2n/7)Tu is the point we want.

Finally, we show that (iii) holds with k = 2Con(17 + 14||P||). Let € > 0 and let
@ be an e-Fréchet derivative of G at x. By definition, there is 6 > 0 such that

1G(y) = G(z) = Qly — z)|| <elly — |
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whenever ||y — z|| < 6. Let k € N be such that 27%+2 < ¢ and 7r), < §. Applying
Lemma 14.7.1 for the given x and € with k replaced by k£ — 1 and s replaced by r, we
find a point z € B(x,r)) such that

—k+2

2
|divy Gy (2) = Trace QT| < n(=+ =——"%) < 2ne. (14.25)
Tk

Let 2y € r,E) be such that ||z — x| < 6ry. If ||y —xo|| < rg, then |ly—z|| < 7Trp < d
and we may estimate

1G(y) — G(z0) — Qy — zo)|
<IG(y) = G(x) = Qy — o)l + |G (o) — G(z) — Q(z0 — 2)
<elly — x| + ¢llxzo — x| < 13ery.

Thus Lemma 14.7.1 can be used once more with z, k, s = /(14| P||), and 13e(1+
IP]]). We obtain a point zy € B(xg,7/(1 4 ||P||)) such that

2_k+17'k (

|divr Gi(z0) — Trace QT| < n(13¢(1 + [ P[) + 1+]1P))

< 1ldne(1+||P|)- (14.26)

The two estimates (14.25) and (14.26) provide us with the needed control over
Trace QT'. On one side,

Trace QT < divy Gi_1(2) 4 2ne < 1+ ke.
On the other side,

Trace QT = 2Cy divy Gi(z0) — (2Cy — 1) divy Gi—1(2)
—2C, (divT Gr(z0) — Trace QT)

+(2Cy - 1) (divT Gj-1(z) — Trace QT)

> 2Cy divy Gi(z0) — (2Cy — 1) divy Gi—1(2)
—2Cy| divy G (z0) — Trace QT|

—(2Cy — 1)| divy Gi—1(2) — Trace QT|.

Applying Lemma 14.5.1 (iv) to the first term we continue:
2 1-— (200 - 1)(diVT kal(z) - diVT kal(Z()))

— 2Cy| divy G (z0) — Trace QT|
— (2Cy — 1)|divy Gi—1(z) — Trace QT
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Since also ||zg — z|| < ||z — z|| + ||z — @o|| + ||zo — 20| < 8rg, we can use the
estimate (v) of Lemma 14.5.1 for the difference of divergences. Together with (14.25)
and (14.26) we finally obtain

>1—(2C) — 1)27% —2Cy 14ne(1 + ||P||) — (2Cy — 1)2ne
>1—2Cy(1+ 14n(1 + || P|)) + 2n)e
> 1—2Cyn(17 4 14||P|))e = 1 — re.

So |1 — Trace QT'| < ke as required. O

Proof of Theorem 14.1.1. Let

F(z) = —P(z) —G(z) and 7(Q) = %Trace QT,

1
n
where k is the constant from Lemma 14.7.2 (iii).

Clearly, F': X — R™ is Lipschitz and .7 is a bounded linear form on L(X,R").
By Lemma 14.7.2 (i),

1
T(F'(z)) = =(1 —divp G(z)) >0
K
for every z € D(F') = D(QG).
By Lemma 14.7.2 (ii), for any 7 > 0 there is € D(F’) such that divy G(z) < 7.
Hence 1 1
(1 — divy G(z)) > —,

K K

T (F'(x))
and so the slice of Gateaux derivatives

{F’(x) \ z € D(F), 7(F'(z)) > 5}

is nonempty whenever 0 < £ < 1/k.

Consider now any x € X at which F' is e-Fréchet differentiable with () as an
e-derivative. Then G = P/n — F is e-Fréchet differentiable at x with e-derivative
P/n — Q. Hence, by Lemma 14.7.2 (iii),

| Trace QT'| = |1 — Trace((P/n — Q)T)‘ < Ke,
which implies that .7 (Q) < e.
The above facts imply all statements of Theorem 14.1.1. O



Chapter Fifteen

Asymptotic Fréchet differentiability

This chapter should be considered slightly experimental. We return to nonvariational
arguments for proving differentiability, and try to construct the sequence converging to
a point of differentiability by a less straightforward algorithm. The reason for this is
the hope that a different algorithm can avoid the pitfalls indicated in Chapter 14 and
prove, at least, that Lipschitz mappings of Hilbert spaces to finite dimensional spaces
have points of Fréchet differentiability. From this point of view the results of this
chapter are negative, although we provide a new proof of Corollary 13.1.2 on Fréchet
differentiability of Lipschitz maps of Hilbert spaces to R2, and we prove a new result on
asymptotic Fréchet differentiability of functions on spaces with appropriate control of
moduli of smoothness. The negative aspect mentioned above means that in all results of
this chapter an appropriate version of the multidimensional mean value estimate holds,
and so Theorem 14.1.1 implies that the methods used here cannot find points of Fréchet
differentiability of Lipschitz maps of Hilbert spaces to R3.

15.1 INTRODUCTION

We prove a result which, at least in the most interesting case of asymptotic smoothness,
is contained in Theorem 13.1.1. It also implies that Lipschitz maps of Hilbert spaces
into R? have points of Fréchet differentiability. However, this is not the genuine reason
for including this chapter, since readers interested in the Hilbert space case only will
find a more accessible proof in Chapter 16. But there are still several reasons we believe
this material should be of interest.

First, this was actually our first proof of existence of points of Fréchet differentia-
bility for maps of Hilbert spaces into R?, which then developed into the variational ap-
proach presented in the previous chapters. In this sense, even the extension of the differ-
entiability results for real-valued functions from Lipschitz functions to cone-monotone
ones has its roots in what we do here. We therefore believe that readers interested in
further developments will find the material from this chapter helpful in developing their
ideas.

The second reason for trying the different approach of this chapter is that, while
the key idea of the previous constructions of points of Fréchet differentiability could be
roughly expressed as maximizing an additive perturbation of the norm of the derivative
in direction 7', that is,

(2,T) € X x L(R", X) — | f(a;T) | + O(x, T),
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the perturbation that we try to maximize here is

@Dl
O(x,T)

One can heuristically argue that this perturbation has a better chance of finding points
of Fréchet differentiability without showing the validity of the multidimensional mean
value estimate. In view of Theorem 14.1.1, this is necessary for any attempt to find
points of Fréchet differentiability for Lipschitz maps of Hilbert spaces into R3. We will
not describe the heuristic arguments since the opposite turned out to be true: the method
presented here also shows the multidimensional mean value estimate, and, checking the
proof carefully, one can convince oneself that this should hold for other similar attempts
as well.

Finally, we actually prove a new result, which illustrates the interesting point that
we have already met (and that caused us serious difficulties in Chapter 13): it is some-
times easier to control the behavior of the function “at infinity” than to control its behav-
ior in the direction of finite dimensional subspaces. The idea here is to skip the control
of the behavior on finite dimensional subspaces and prove differentiability “at infinity”
only. Before giving the precise notion of differentiability we have in mind here, we
discuss what led us to it. Seen from the point of view of (nonasymptotic) Fréchet dif-
ferentiability, our aim is, in particular, to show that in separable spaces whose modulus
of smoothness satisfies

px(t) = o(t"log" ! (1/t)) as t \, 0,

every slice of the set of Gateaux derivatives of any Lipschitz map to a space of dimen-
sion not exceeding n contains a Fréchet derivative.

As pointed out after the definition of px () (Definition 4.2.1), spaces whose mod-
ulus is controlled in this way exist for n = 1,2 only. We therefore turn our attention
to spaces admitting a suitable bump smooth in the direction of a family of subspaces )
with modulus controlled by ¢ log™ ! (1/t); see Definition 8.2.3. The introduction of
(as opposed to using only the case when Y is the family of finite codimensional sub-
spaces of the given space X, as we have done before) allows us to treat, for example,
the Hilbert space with n = 2 and J) = {X}, and so obtain the full differentiability
result for R%-valued maps. In the general case we even find a way of stating our result
in a form that includes a mean value estimate. As in Chapter 8, we will always assume
that ) is a nonempty, downward directed family of subspaces of the given Banach
space X. Since the general statement, which includes a version of the mean value the-
orem, is technically complicated we first give a simpler but considerably more special
result. To state it, we introduce the definition of “differentiability at infinity” alluded to
above.

(z,T) € X x L(R", X)

Definition 15.1.1. Let ) be a nonempty downward directed family of subspaces of X .
A function f: X — Z is called asymptotically Fréchet differentiable at a point
x € X with respect to Y if there is Q) € L(X, Z) such that, for every € > 0, there
are Y € )Y and § > 0 such that

(@ +y) = fz) = Qull <ellyl
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whenever y € Y and ||y|| < 4.

Theorem 15.1.2. Suppose a Banach space X admits a bump function which is up-
per Fréchet differentiable, Lipschitz on bounded sets, and asymptotically smooth in
the direction of Y with modulus controlled by t" log"71(1 /t). Then every Lipschitz
map [ from a nonempty open subset G of X to a space of dimension not exceeding n
is asymptotically Fréchet differentiable with respect to Y at some point of G.

This result clearly follows from statement (i) of the following theorem, which in-
cludes a variant of the multidimensional mean value estimate appropriate in our con-
text, and which is the main result of this chapter.

Theorem 15.1.3. Suppose a Banach space X admits a bump function which is upper
Fréchet differentiable, Lipschitz on bounded sets, and asymptotically smooth in the
direction of Y with modulus controlled by t™ log™ " (1/t). Let f be a Lipschitz map of
an open subset G of X to a space V of dimension not exceeding n. Suppose further
that xg € G, vy,..., v € V*and z1,...,2z, € X are such that f is differentiable
at xq in the direction of the linear span of z1, ..., zn. Then for any n > 0 there are
x€G, Y1, ,yn € X and Q € L(X,V) such that

(i) for everye > 0 there are 6 > 0 and Y € Y such that

1f(z+y) = fz) = Qull < elly|

Jor every y in the linear span of Y U{y1, ..., yn} with ||y|| < d;
(i) [lyi — 2zill <m;

(iii) f is differentiable at x in the direction of the linear span of y1, . . ., Yn;

(iv) Zv (z59:)) > Zv xo,zl —n.

As we have already pointed out, statement (i) implies that, at the point x, f is
asymptotically Fréchet differentiable with respect to ). A version of the mean value
estimate is obtained in (iv). The complicated approach to the mean value estimate is
caused by the fact that in general we are unable to add the original points z1, ..., 2,
instead of y1,...,y, to Y in (i) or to show Géteaux differentiability of f at . If, for
example, f happens to be Gateaux differentiable at x, we easily deduce the “correct”
form of the mean value estimate instead of (iv) (ignoring an unimportant change of 7):
S v (@) > S v (f (s 2) — 1.

We will not discuss easy corollaries of Theorem 15.1.3 that follow, often in a
stronger form, from Theorem 13.1.1. We mention only one, because it was alluded to in
the explanation of motivation, although by Theorem 13.1.1 it holds even with asymp-
totic smoothness instead of uniform smoothness (where, unlike here, it is a nonempty
statement also for n > 3).
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Corollary 15.1.4. Suppose that X is a Banach space whose modulus of smoothness
satisfies px (t) = o(t™log™ ' (1/t)) ast \, 0. Let f be a Lipschitz map of a nonempty
open subset G of X to a space of dimension not exceeding n. Then every w*-slice of
the set of Gateaux derivatives of f contains a Fréchet derivative.

Proof. Let S be a weak*-slice of the set of all Gateaux derivatives of f: X — V
where dim V' < n. Choose z¢ € G such that f'(zo) € S and find v7,..., v} € V*,

Z1,...,%n, € X and € > 0 such that f'(z) € S whenever f is Gateaux differentiable
at z and . .

Z v} (f'(x525)) > Z v} (f'(z0;25)) — .

Jj=1 Jj=1

We let Y = {X} and recall Corollary 8.2.8 to see that the assumptions of Corol-
lary 15.1.4 allow us to use Theorem 15.1.3. We will do so with > 0 such that
n(1+ > [Jvf|| Lip(f)) < e. Because of the choice of Y, Theorem 15.1.3 (i) means
that f is Fréchet differentiable at x. Moreover, (iv) and (ii) imply

ivf(f'(x;zz')) > zn:vt (@;9:)) Z [o3 | Lip(f)llyi — 2l
i=1 i=1
o 3 0t (o)) — 1= 3 o7 Lin() s —
i=1 i=1
3 0 (s 2) =
i=1
Hence f'(x) € S and we are done. O

Before turning our attention to the proof of Theorem 15.1.3, we remark that our
arguments do not use any a priori knowledge of existence of points of Gateaux differ-
entiability, and so we do not need to assume that the space X is separable. Unusually,
it is not obvious how the nonseparable case can be proved by the methods of separable
reduction described in Section 3.6. Also, this remark may be useful if one wants to
replace in our arguments Fréchet differentiability by Gateaux differentiability. Since
in separable spaces we know that real-valued Lipschitz functions are Gateaux differen-
tiable almost everywhere (in various meanings), such results would be new only in the
nonseparable situation.

The rest of this chapter is devoted to the proof of Theorem 15.1.3. It consists of five
sections. The main point of the first is to rewrite some integral estimates that we have
proved in Section 9.5 in a way suitable for the current application.

The next three sections prove the differentiability statement of Theorem 15.1.3 and
a variant of its mean value estimate for a somewhat special class of functions f. In
particular, here we will treat only the case V' = R"™ and the dual basis v to the standard
basis e;. The exact requirements are given at the beginning of Section 15.3 where
we construct, starting from xg, a sequence of points xj; converging to the required
point z,. We also construct a sequence of operators Ty, € L(R™, X) converging to
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Too € L(R™, X). These operators are related to the statement of Theorem 15.1.3 by
z; = Tpe; and y; = Teoe;. Various properties we show in this section include that f
is differentiable in direction T, (R™) as well as the required form of the mean value
estimate.

The proof of (asymptotic) differentiability is divided into two parts. In Section 15.4
we show that at the point z,, f behaves regularly in the direction of T, (R™). This
means that, under the restriction that z € T, (R™), the difference f(y + z) — f(y) is
approximated by f’(z;z) with error o(||y|| + ||z||) as ||ly|| + [|z]] — 0. It is in this
section where we use the full power of the assumption on control of the modulus of
smoothness of our bump (which is the only one that depends on n).

In the following Section 15.5 we use the upper differentiability assumption of our
theorem and the regularity statement of the previous section to show the linear approx-
imation result required in Theorem 15.1.3 (i).

Finally, in the short Section 15.6 we transform the general problem to the special
case treated in the previous sections.

15.2 AUXILIARY AND FINITE DIMENSIONAL LEMMAS

We will need special cases of some results proved in the previous chapters, most im-
portant Deformation Lemma 9.3.2 and integral estimates from Section 9.5. From the
former we will just need the function ¢ (u) := ct,(u/c) whose properties we list in
the following lemma. Recall also the function w,, defined in Definition 9.3.1 (of whose
properties we will use mainly that w,, (t) = " log" ™" (1/t) for small ¢ > 0).

Lemma 15.2.1. For each 0 < r < 1 and ¢ > 0 there is ) € C*(R™) such that
() ¥(0) = ¢, ¥(u) = 0 for |u| > e'/*c, and |1(u)| < cforu € R";
(i) ' (u)| < Kk forallu € R"; and

(iil) if0: R™ — R is bounded, Borel measurable, 0(0) = 0, and M C (0, k] is such
that k € M and each point of (0, k] is within e="/* of M, then

/ O’ (u)) dZL™ (u) < K,c" sup sup M,
B(0,e1/%¢) teM |zj<t  Wa(t)

where K, is a constant depending only on n.

Since we will use the integral estimates from Section 9.5 for special domains only,
we will agree from now on that 2 C R" is either a ball or a right circular cylinder
with equal height and radius. We also recall that for v € €2 the Lipschitz constant of a
function g at u € €2 is the least number Lip,,(g) = Lip, o(g) € [0, o) such that for
every v € ),

lg(v) — g(u)| < Lip, o(g)|v — ul.

Since the eccentricity of €2 is at most /5, Lemma 9.5.4 with s = 2 and its Corol-
lary 9.5.5 immediately imply the following
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Lemma 15.2.2. There is a constant K,, with the following property. Let g: {2 — R"

be a Lipschitz function. Then

. 2n n n— n
/Q (Liby.o(9) ™" d.2" (u) < 5" 'K, (Lip(g / 1o/]1? d.2",

and for every u,v € €,

19(v) = g(u)[™* < Kn(Lin(g))" o — 1 /Q 19|12 de™.

Throughout the rest of this chapter, we will use K, to denote a constant for which

Lemma 15.2.1 (iii) and both statements of Lemma 15.2.2 hold.

It will be convenient to rewrite the first statement of the previous lemma in a rather
complicated technical way which will be suitable for later use. The apparent abundance
in the notation is meant to strengthen the similarity with the situation where it will be

applied.

Lemma 15.2.3. Let g: @ — R"™ be a Lipschitz map, ¥9: L(R",R") — R a contin-
uous function, 0 : Q@ — (0, 00) a measurable function, 1, A > 0, and L € L(R™,R™)

with 9(L) > 0. Suppose further that

2T+ﬁg”i¥mu) ) dem(u fﬁwn2¢f”

< ][ (19(L +9'(u)) — 19(L)) dL" (u).
Q
If s > 0 is such that

/' I + g () dL™(w) < 7.0
{ueQ:B(u,s)ZQ}

then there is w € ) such that g is differentiable at w, B(w, s) C €, and

WLtgw) L) v (L)
Q(IU) A H(w) Knﬁ(w)(Lip(g))Q(”_l)

Proof. Let s > 0 satisfy the assumptions of the lemma. Denote
Qs ={ueQ|Bu,s) ¢ N}, Ds={uecQ\ Q| g (u)exists},

and
C(u) = { I(L +g'(u) — @ O(u) — 7 ifue Dy,

0 ifueQ\D,.

(15.1)

(15.2)
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Then, using that D and Q \ §2, differ only by a set of measure zero, (15.2), (15.1), and
the first statement of Lemma 15.2.2, we may estimate

"= "(u "uf@ n_rgn
/dix /Q\QSﬁ(LJrg())df() A/Q\Qsedf 2O Q)

> /Q I + ¢/ (w) AL (u) — / I + ¢ (w)) AL (u)

s

f@/ﬂdfnfnf’@
A Q
/19L—|—g ) d2L™ () — /Gd.,i””—QTX”Q

= [+ gy - o) azrw - 1 [ o) - 1aznw)
—217.4"Q

> [lglaz
Q

>
" K (Lip(g))™

It follows that the inequality

1) /Q (Lip, (9))*" d.2"(w).

(Lip,, (9))>"
K, (Lip(g))*" ™"

holds for some w € . In particular, (w) > 0, which implies B(w, s) C © as well as
w € Dy. Hence g is differentiable at w. If we substitute for {(w), we obtain

2n
9(L Lip,,
DL+ g w) - X gy - 7> L)
K, (Llp g)
from which the statement follows by adding 7 and dividing by 6(w). O

In the applications of Lemma 15.2.3, the function ¥} will have a special form, and
the following lemma will be used to estimate the right hand side of (15.1).

Lemma 15.2.4. Let Q) C R" be a bounded open set and g: ) — R™ a Lipschitz map.
Suppose that ¥(L) = a|L|§ + (H,L), + b, where2 < a < 3,b € R, and |H|| < L.
Then for every L € L(R™,R") such that |L —1d || < % and every w € R™,

Lo g - o(w) azn

> wf? + 2 f Ig/|1? d.z"

(¢'(w) —w @ w)d-L" (u)
Q H
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Proof. Recall that w ® w is identified with an operator from L(R™,R™) such that
(Ho,w ® w)y, = (How,w) for any Hy € L(R",R") and w € R". Given L and w,
we use this with Hy = H + 2aL = 2a1d +H + 2a(L — Id) to estimate
(Ho,w @ w), = 2a|w|? + (Hw,w) + 2a{(L — Id)w, w)
> 2alw]? — [ H|w]* - 2a]| L — 1d|[Jw]*
=2a(1 — L = 1d [|w]* — || H|[|w]* > |w]*.
This estimate yields a lower bound of the expression
HL+ g (u) = 9(L)
=alL+ g (W|f + (H,L+ g (u)), —alLlf — (H,L)
= alg' (W) + (H +2aL,g'(w))
> 2|lg'(w)1* + (Ho, g' ()
=2[l¢'(w)[|* + (Ho, w ® w)y, + (Ho, g'(u) — w @ w),,
> 2||g" (w)|* + [w]? + (Ho, ¢ (u) — w @ w),.

Integrating the above inequality over €2 and using the Cauchy-Schwarz inequality for
the Hilbert-Schmidt scalar product we get

][ (I(L + g (u) — D(L)) dL"(u)
Q
> |w|2 + 2]€2 ||g'||2 dL" + <H0, ]{l(g'(u) —wRw) df”(u)>H

> fuf + 2. g 2" - |Hols
Q

][ (¢ () — w ® w) dL™ (1)
Q

H

It suffices to realize that
|Hola < v/nl[2a1d +H + 2a(L —1d)|| < 10y/n,
and the required inequality is established. O

Our proof will actually construct the required asymptotic derivative only on some
subspace of the space X, and we will need the following two simple results from linear
algebra to define it on the whole space.

Lemma 15.2.5. Let ) be a nonempty family of subspaces of X which is closed under
finite intersections, and let V' be a finite dimensional subspace of X. Then there are
0 <c<ooandYy € Y such that foreveryY € V, Y C Yy, everyx € Y +V can be
writtenas x =y +v, wherey € Y, v € V, and ||ly|| + ||v] < ¢||z]|.

Proof. Since every strictly decreasing sequence of subspaces of the finite dimensional
space V is finite, there is Yy € YV suchthat Y NV =YyNV foreveryY € J,Y C Y,.
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Let W C V be a complement of Y, NV in V. Then Yy N W = {0}, which, since
W is finite dimensional, shows that Y + V' is the direct sum Yo+ V = Yy @ W. Denote
by 7 the projection of Y + V onto W along Yj.

Suppose thatY € V, Y C Yy. SinceY NV =YyNV,wehaveY +V =Y +W.
IfzeY +V,wewritex =y+vwherey € Y and v € W. Noticing that y € Y;; and
Yo+ V =Yy ® W, we infer that v = wz. Hence

Iyl + lloll = llz = 7zl + [[rz|] < (14 2[|x ) ] 0

Lemma 15.2.6. Let U € L(R™, X)*. Then there is a subspace Z of X of codimension
at most n such that V(T) = 0 for every T € L(R™, X) with image T(R™) contained
inZ.

Proof. It suffices to represent W as Y-, x7®e;, ;7 € X*, and let Z be the intersection
of the kernels of the ;. O

15.3 THE ALGORITHM

We assume that X is a Banach space and ) is a nonempty family of its subspaces that is
closed under finite intersections. In view of Lemma 8.2.5 and the transfer in Observa-
tion 8.2.4 we further assume that there is a bounded function ©: L(R"™, X') — [0, c0)
with the following properties.

(S.1) ©(0) = 0 and inf),~, O(x) > 0 for every s > 0.

(S.2) For every convergent series y .-, A of positive numbers and every convergent
sequence (T}) C L(R™, X), the function

O(T) = > MO(T - Ty)

k=0

is Lipschitz, upper Fréchet smooth, and such that

P y(Tit) =1" log" *(1/t)ast \, 0
for every T' € L(R™, X).

As mentioned in the Introduction, we consider a Lipschitz function f: X — R"
satisfying certain special requirements. To state these requirements, we recall from
Definition 9.2.1 the notion of Fréchet derivative f’(z;T) of f in the direction of an
operator 7' € L(R™, X) atapointx € X: itis the derivative of the map u — f(z+Tu)
(from R™ to R™) at the point uw = 0. So f(x;T) € L(R™,R™) and

£ (z; T)|| < Lip(f) I7']-
We denote by D the set
D= {(z,T) € X x L(R", X) | f/(x;T) exists}.

We are now ready to state the special requirement mentioned above: we will assume
that we are given 0 < 79 < 1 and (¢, Tp) € D such that
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R) ||f"(z;T) —1d|| < 1 whenever (z,T) € D and ||T — Ty|| < no.

Under this assumption, our goal is to give an algorithm recursively constructing a
sequence (zy,Ty) € D converging to (Too, Too) € D such that ||xo, — o] < 7o,
1T — Toll < nos |f' (oo; Too) |l > | f/(z0; To) |1, and f satisfies 2, the asymptotic
differentiability requirement (i) of Theorem 15.1.3 with y; = T (e;). Roughly, the
sequence (zy,T}) is chosen in such a way that a certain weight of the pairs (z,T)
tends to its maximum under suitable constraints. However, the weight as well as the
constraints keep changing with changing k.

We first give some easy consequences of the requirement (R).

Corollary 15.3.1. Let T € L(R"™, X) be such that |T — Ty|| < no. Then

(@) if (2,T) € D then 5 < | f'(z:T)| <2 3 < [f'(2;T)[u < 2vn and f'(z;T)
is a linear isomorphism of R™ to its image with inverse of norm not exceeding 2;

@ii) T has rank n;
Gil) |f(z+ Tu) — f(x)| < 2|u| for every v € X and u € R™.

Proof. The first statement is obvious. To see the second, we observe that for some x,
f(z;T) exists. By the first statement, f’(z;7T) has rank n, so T must have rank n
as well. The last statement is an immediate corollary of the first and of the mean
value estimate. Indeed, let x € X be given. The Lipschitz map u — f(x + Tu) is
differentiable a.e. by Rademacher’s theorem; and the mean value estimate yields

[f(z +Tu) = f()] < sup{|lf' ()|l | (2,T) € D} [u| < 2Jul. H

We could define all parameters of our construction recursively, but it is perhaps
easier to define now those that can be determined based on the data we have in our
hands. We begin by choosing decreasing sequences 7; ~\, 0 and ¢; \, 0, j > 0, of
positive numbers (779 has been already fixed) that will serve to estimate

|75 = Tooll <y and [[f"(25; Ty) = f'(wo0; Too) | < G

respectively. For the n; we require

- 1
< 15.
;m <o (153)

while for the (; we only require the validity of the desired inequality for j = 0, which
is achieved by choosing (, = 4.
For each j > 0 we use (S.1) to find ¢; > 0 with the property that

O(T) < ¢; implies ||T|| < n;.

Multiplying © by a suitable constant, we may assume that co = 3n Lip(f)?(||To|+1)>.
Next we define a large enough constant A and a small enough positive constant p
that will serve to obtain upper (resp. lower) bounds of certain weight functions ©; that



ASYMPTOTIC FRECHET DIFFERENTIABILITY 365

we need to define in our algorithm, as well as upper bounds on Lipschitz constants of
some functions and norms of some operators that we encounter in the future,

1
52— A

Recall that K, is the constant for which the statement of Lemma 15.2.1 and both state-
ments of Lemma 15.2.2 hold.

Our next step is to choose a strictly decreasing sequence 3; \, 0 of positive num-
bers with Gy > (1 > 6(12n/u)'/?" that will be used (in a slightly roundabout way)
to estimate the speed of approximation of the increment f(x; + Tju) — f(x;) by the
value of f/(z;;T}).

Finally we choose, starting from 79 = 12n, a decreasing sequence 7; ~\, 0 of
positive numbers such that 7; < % for 7 > 1. These constants will control how close
is our weight to its supremum at the jth step. The main requirements are that 3; and
even ;1 are much bigger than 7;:

A=1+12n+2suprermn x)OT) and p= (15.4)

. ; 2n
Tjgefj/ﬁf, Tj<u(%> for j > 0,

2 (15.5)

20, cin;

7 < L= A T < LAJ
We are now ready to start the description of our algorithm. It will recursively define

and/or choose

for j > 1.

positive constants o;

pairs (zy,Ty) € D;

operators L, € L(R™,R"™);

positive constants Ay, dy;

functions ¥, Oy, and Y, defined on L(R™,R™), L(R", X), and D, respectively;
and, finally,
e nonempty sets Dy C D together with functions 3 on Dy.

The functions 3 will give a finer measure of approximation of our function by its
derivative than the constants [Jj defined earlier. So they are related to but different
from them, but this should cause no confusion. For £ > 1, all these parameters will
be defined in the above order. For consistency, we will keep this order in the starting
case k = 0 as well and define all the required objects so that analogues of the future
requirements for £ > 1 hold also for £k = 0, even though some of them will never be
used.

We start by letting og = 1 + 12n, recalling that the pair (xg,7p) € D has been
given to us and denoting Lo = f'(x0;Tp). Then we let Ay = 1 and §g = 1y and define
the function ¥y: L(R"™,R™) — R by

Jo(L) =1+ 3|Ll3,
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the function ©¢: L(R™, X) — R by
(T)=1+06(T-1Tp)
and the function Yg: D — R by

o) = 2T

By Corollary 15.3.1, when ||T" — Tp|| < 7o, then
0< Yo(z,T) <1+3|f(x;T)|} <1+ 12n = 0. (15.6)

Finally, we denote

IN

Do={(@.7) €D | o= aol| <o, |IT ~Tol| <1, To(w,T) > Tolwo, Tb) }

and define the function By(x,T") = (p/2 on Dy.

Itis clear that Dy C D is nonempty since (g, 7p) € Dy. However, we cannot (and
do not) claim that Dy contains any other points.

The starting choice of parameters has been made so that, in particular, the following
simple observations hold.

Lemma 15.3.2. For every (z,T) € D,,
@ T —Toll < no;
(i) 1=00—70 <143 < Yo(zo,Tp) < Yo(z,T) < oo;
(iii) [|f"(z;T) = Lo|| < Co:
(V) [f"(z;T)u = [Lou-
Proof. For (i) we use the condition Yo(z,T) > Yo (zo, Tp), that is,

1+ 3| f (z; T
1+0(T - 1)

Since ||T" — To|| < 1, it implies that

O(T —Ty) < 3|f (s )4 < 3nLin(F(ITo + 1) = co,

>1+3|Lolf > 1. (15.7)

which guarantees that |7 — Tp|| < 7q.

The first and second inequalities in (ii) follow from the definitions of 7y and oy.
Since |Lolg > 3 by Corollary 15.3.1, we have Yo(zo,Tp) = 1+ 3|Lolf > 1+ 2.
The next two inequalities in (ii) are immediate directly from definitions, and the last
is (15.6).

The statement (iv) follows from the first inequality in (15.7):

1+3|f" (@ D) > (14 O(T = To)) (14 3| Lolfr) > 1+ 3| Lol
Finally, statement (iii) holds because (y was chosen large enough. Indeed,

1/ (2 T) = Loll < [If' (= T)Il + | Lol < 4 = Go. O
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We are now ready to describe the iterative part of our algorithm. Assume that
k > 1 and all our objects have already been defined for £k — 1. We define, choose,
and/or denote:

(A1) o =sup{Ti_1(z,T) | (z,T) € Dy_1}.
(A2) (a:k,Tk) € Dj,_1 such that Tk—l(-%'k’Tk) > 0 — Tk-
Denote Ly, = f'(xg; Tk)-

(A3) Ay, < 2Aj_1 such that | f(zy, + Tu) — f(zx) — Lyu| < 3Bk|ul for u € R,

—1— Br—1(xk, Tk)
o) A

(AS) ﬂk(L) = ﬁk_l(L) — 77k|L — Lk%, @k(T) = @k—l(T) + T]k@(T — Tk), and

Ty, T) = ﬁkg;((?)T))

1
(AD) 0 < b < 5 min{ék_l — |z — 2, P

for (z,T) € D.

(A6) Finally we define the set Dy and the function Sy (z,T) on Dy, by

H'T - .I‘k” < 5k7 Tk(‘raT) > Tk(xk’Tk)7
there is 8 = Ok (x,T) < [ such that

ifu e R”, |u| < Ay thereis (y,S) € Di_1
with | f(z + Su) — f(z) — /(3 5u)| < Blul.

Dy, = (:L',T) € Dy

This recursive construction is possible since, as the following simple observation
shows, Dy, _1 # @ and Ty (z,T) is bounded on Dy,_1, and since ||z —zg—1|| < dx—_1
and By—1(wk, Tk) < Br-1.

Observation 15.3.3. (xy,Tx) € Dy, and for every k > 1 and (x,T) € Dy,
L<op — 7 < Tio1(wp, Ti) = Tr(og, Ty) < Tp(2,T) < Ty (2, T) < 0%

Proof. The only point of the statement (z, Tx) € Dy that may require an explanation
is the existence of the function 8 = S (z,T) < [k such that for every v € R™ with
|u| < Ay there is (y,S) € D1 with

[f (@ + Su) = fae) = f(y: Su)| < Blul.

However, the requirement (A3) shows that the choice 5 = (/2 and (y, S) = (zk, Tk)
works for any such w.

In the chain of inequalities all except the first one are immediate consequences of
the definitions. As for the first one, it suffices to notice that

ok > Yi(zg, Ti) > - > Yo(zo, To) > 1 +2

and that 7, < % for all k. L]
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Notice that, as in the case k£ = 0, we do not claim that Dy, is in any sense big; in
fact it can contain the element (xy, T) only, in which case all the subsequent D; are
equal to Dy.

Lemma 15.3.4. Let (z,T) € D, and 0 < j < k. Then
o —ajll <05 — b1, T =T5ll <my, and || f"(x;T) — Ll < G-
Consequently, the limits
Too := lim z; € X,
J—00

To = lim T; € L(R", X), and
j—oo

Loo := lim L; € L(R",R™)
J—00

all exist and for each j > 0 satisfy ||z — x| < 05 — 041, | Too — Tj|| < 1y, and

”Loo - Lj” < Cj‘

Proof. By the requirement (A4) of the iterative construction we see that
@541 — ;] < 0; — 4641 < 65 — 26,41, j =0.

Hence

lz — ;]| < ||z — 2l + |op — zp—all + -+ [[25401 — 24|
<O+ (Op—1 —20k) +--- + (6 —2041)

We show the estimates ||T" — Tj|| < n; and ||f'(2;T) — L;|| < ¢; by induc-
tion. The case j = 0 follows from Lemma 15.3.2. Assume that ;7 > 1 and the
estimates hold for ¢ = 0,...,57 — 1. Using Observation 15.3.3 and the inequality
Yj_1(f'(x;T)) < 0;0,-1(T), which follows from the definition of ¢;, we get

O 1 (f' (7)) =yl f' (2;T) — Lyl
0;-1(T) +n;0(T - T})

< 95951(T) —mylf' (2 T) — Ljliy
T 0,(T) + 0T = Tj)

05 — Tj <Tj(1',T) =

A rearrangement reveals that
(05 = 7)mO(T = Tj) + mj | f' (23 T) — Lilfy < 750,-1(T).

Since

J—1 0o
0; 1(T) = 1+O(T T + > n®T ~T;) < 1+ (14 mi) supO(T) < A,
i=1 i=1 T
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we have
(05 = T O(T = Ty) + ;| f'(: T) — Ly < A

Hence | f'(x;T) — L; |3 < 75A/n; < (3 by the choice of 7; in (15.5). Similarly,

A A
J S J S Cj7

or-1,)< 1%
T milog =) T om

giving ||T"— Tj|| < n; by the condition imposed upon c;. O

Lemma 15.3.5. The sequence of functions 9, (L) = 1 + 3|L|%4 — Zle mi|L — Lil%
and O (T) =1+ 6(T —Ty) + Zle 7,0(T — T;) converge, as k — oo, to the limits

Voo(L) := 1+ 3|L[{ = Y _ml|L - Lilf, L€ LR",R"), and

i=1

Ou(T) :=14+0O(T —Tp) + Y mOT —T;), TeLR"X),
i=1
respectively. Moreover, ¥, "\, Voo, O /" Ou, both convergences are uniform on

bounded sets, and 0 < 9y, < 1+ 3|L|} and 1 < Oy, < A for all k.
The function ¥ is a positive second degree polynomial,

Uso(L) = alL|3; + (H, L), +b, (15.8)

where2 < a <3, |Hlg<1,and0 <b< 1

The function © is continuous, upper Fréchet asymptotically differentiable with
respect to Y and such that pe__ y(T;t) = o(t" logn_l(l/t)), t \. 0, for every
T e L(R™, X).

Proof. Since ), n; converges by (15.3) and || L;|| < 2 by Corollary 15.3.1, the se-
ries defining ¥, and so the sequence v/;, converge uniformly on bounded sets. The
inequality 9, < 1+ 3|L|% is obvious and, using (15.3) and

|Liln < vn||Li|| < 2v/n,
we estimate 9 from below by

k k
L4 BILR 2 D m(ILB 4 L) > 1 —4n Yt (323 n) L > 0.

=1 =1 =1

The expression (15.8) for ¥, (L) holds with

=1 =1 =1
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The estimates of @ and b follow again from (15.3) and |L; |z < 24/n, and so does
[Hlu <2 milLilu <4vny i < 1.
i=1 i=1

The series defining ©, and so the sequence O converge uniformly since O is
bounded. In particular, ©, is continuous. The inequality O > 1 is obvious and
O, is bounded above by 1 + (1 + Y72, m;) supp O(T) < A. Since T, — Two
by Lemma 15.3.4, the requirement (S.2) gives that O, is bounded, Lipschitz, upper
Fréchet smooth, and

Pon ¥ (Tit) = o(t" log" ' (1/1)), £\, 0
forevery T € L(R", X). O
Lemma 15.3.6. Let (z,T) € D and denote

D' T))

YToolx,T) = O (D)

Then the sequence Y1, (x,T) decreases and converges to Y oo (z,T), the pair (Too, Too)
belongs to D, f'(Xeo;Teo) = Lo, and the sequence Yy (xy, Ty) increases and con-
verges 10 Y oo (Zoo, Too)-

Proof. Obviously Ti(z,T) \, YTeo(x,T). To show that f'(2;Teo) exists and is
equal to L., let e > 0 and choose j € N such that

2n; Lip(f) +2¢; + Bj2 < e.

Consider any £ > j + 2 and |u| < Aji,. Since (xx,T)) € Dji2, we may find
(ya S) € Dj41 such that

|f(@r + Su) — f(zr) — f'(y; Su)| < Bjyalul.
Moreover, by Lemma 15.3.4,
I1f'(y3 ) = Looll < IIf' (45 8) — Lyl + I L; — Lol < 2¢5,
and
1S =Tl < IS = Ty + |1 Tj — Tl < 2.
Hence

|f (2o + Toott) = f(Too) — Lot
< |flan + Su) = f(zr) = (2o + Toow) + f(00)]
+ [ e + Su) = fzr) = f'(y; Sw)| + |/ (y; Su) — Loou]
< Lip(f) (2llzx — ool + 1S — Toolllul]) + Bj+2lul + 2¢;]ul
< elul + 2Lip(f)l|zr — Tool|-
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Taking limit for £ — oo, we obtain

for |u| S Aj+2.
To see that the sequence Yy (zy,Ty) is increasing, it suffices to notice that the
condition (g1, Tk+1) € Dy implies

Ti(wr; Ti) < Tr(wrrr, Tor1) = Thgr (@rs1, Thr)-

The convergence Y (2k, Tk) — Yoo(Too, Too) follows, since f'(xy;Ty) = Lj con-
verge to Lo = [ (Zo0; Tio ), Ti converge to T, and since 9 and O, are equibounded
on bounded sets and converge uniformly on bounded sets to ¥, and O, respec-
tively. O

Our next lemma handles the slight but rather significant problem that 5 from (A6)
depends on (z,T) € Dy. It shows that this dependence disappears if we restrict our-
selves to the pairs (z,T) € Djy1. Although this is a purely technical point, it will
be crucial in several key stages of our argument, such as in the proof that (oo, Too)
belongs to the all the Dy, in Lemma 15.3.8. The reader may notice that some technical
points of our algorithm are there only in order to make this statement true (and easy to
show).

Lemma 15.3.7. Foreachk > 1 thereis 0 < Bk < Py, such that, for every u € R™ with
|u| < Ay and every (x,T) € Dy1, there is (y,S) € Dy_1 such that

|f(a+ Su) — f(z) — f'(y; Su)| < Belul.

Proof. We show that the statement holds with

~ T
Br = max{ﬁlwh Bt ﬂk(m;rh k1) }
Recalling that 3 are strictly decreasing, we see that indeed 0 < Ek < Bk.

Let (z,T) € Dy and u € R™. We consider two cases. If |u| < Ag1, it follows
from the requirement (A6) of the construction that there is (y, S) € Dy C Dg—_1 such
that

|f(x+ Su) — f(z) — f'(y; Su)| < Brgr (@, T)|ul < Brgrlul < Brlul.

If, on the other hand, A1 < |u| < Ay, then applying the requirement (A6) for
(k+1,Tp+1) € Dy there is (y,S) € Dg—_1 such that

|f(@ps1 + Su) = f(zrgr) — f'(y; Su)| < Br(@hrr, Trgr)|ul.
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Since ||z — Zg41|| < k41, this implies

|f(x + Su) — f(x) = f'(y; Su)| < |f(zhir + Su) = flwrs1) — f'(y; Su)l
+1f(x + Su) = f(xrr + Su)| + [ f(x) — f(zrr1)]
< Br(@rg1, Thr)|u] + 2 Lip(f)Op+1

B — Br ($k+17 Tk+1)

< Br(@rt1, Tht1)|u| + D)

S ﬁk|u|7

AV

where we have used the choice of ;41 in (A6). O
Lemma 15.3.8. (2., 7o) belongs to Dy, for each k > 0.

Proof. Recall that ||xoo — zk|| < 0 and || T, — Tk|| < mx by Lemma 15.3.4. Further-
more, Lemma 15.3.6 yields that (2, T ) € D and

Tk(fEk,Tk) S Too(xooaToo) S Tk(xooaToo)

For k = 0 this already gives that (o, Too) € Do.
Let k > 1. To show that (2, T) € Dy we need to verify the last condition in
the definition of Dy, in (A6). Letu € R™, 0 < |u| < Ag. Find j > k + 1 such that

Lip(f) e — ol < 272 ).

Since (2, T;j) € Dy4+1 we use Lemma 15.3.7 to find a pair (y, S) € Dj_; such that

|f(aj + Su) = ;) = ' (y; Sw)| < Belul.
Hence
| F (@0 + Su) = flaoe) — F(y; Sw)| < |f(x; + Su) — f(x;) — F'(y; )l
+ (@ + Su) — flz; + Su)[ + [f(z) — flzso)]
< Brlul + 2Lip(f)||z; — 2|
Br — gk) Bk + B
2 2

< (Be+ Jul = Jul < Glul.

This together with the consequences of Lemmas 15.3.4 and 15.3.6 mentioned at the
beginning of the proof shows that (2o, Tt) € D. O

154 REGULARITY OF f AT z

We show that at the point 2, the function f behaves regularly in the direction of a
suitable subspace Y € ).
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Lemma 15.4.1. For every € > 0 there are § > 0 and a subspace Y € ) such that

|f(@oo +y + Tocv) = f(oo +y) = Loov| < e(lly]l + [v])
whenevery € Y, v € R" and ||y|| + |v| < 6.
Proof. Let0 < € < 1 be given. We begin by choosing several parameters. Denote

€2n+1

7= BHD5—1K2T (100, Too)

Then choose j > 1 large enough that x := $1;(f) has the following properties:

41i
o k+mo <1, Lip(f)/{ < £ M < el/K;

2’ £
e to. y(Two;t) < owy,(t) for0 <t < k;
g2n+1 Yoo (Zoo, Too ) Kno oA
o T .= — )
T 23(n+1)5n71anKn€n/K anen/n Tj-

Notice that the last inequality holds for large j since 7; < e~/ /5.
Finally, we choose 0 < s < 1 such that

(1475031 - (1-5)") <7,

¢ = min £ T Sﬁj
2710n3/27 12(1+ ) | °

Since f’(Zs0; T ) exists and is equal to Lo, by Lemma 15.3.6, we can find A > 0
such that for every u € R, |u| < A,

and let

|f(xoo + Toou) - f('roo) - Loou| < §|u| (15.9)

Let M C (0, s] be a finite set such that x € M and every point of (0, ] is within
e~ /% of an element of M. Using that M is finite, ) is closed under finite intersections
and po, y(Teo,t) < ow,(t) fort € M, we find Y € Y such that

po..y(Too,t) < owy(t) forallt € M. (15.10)

Let § > 0 be smaller than each of the following numbers:

o 1/EA 8;42 Amin,<;<;(8i — Bi)
27 L4e/H|Te]” 8Lip(f)(1+ e/ [|Twol])

We claim that the statement holds with Y and §. To show that this is the right choice,
suppose to the contrary that y € Y and v € R™ are such that ||y|| + |v| < § and

|f(xoo +y+Tv) = f(Too +y) — Loov| > e(llyll + [v])- (15.11)
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We first observe that ||y|| and |v| are comparable. More precisely, we show that
4Jv| > ellyll and efv] < 4Lip(f)|yll (15.12)

To prove the first inequality, it suffices to use Corollary 15.3.1 to estimate the left-hand
side of (15.11) by

(20 + 3+ Toov) = f(@oc +y) = Loov| < 200] + || Loo]|v] < 4Ju].

Estimating the left-hand side of (15.11) once more, now with the help of (15.9) and the
choice of &, we obtain

’f(xoo + Y+ Toov) = f(To0 +y) — Loov}
< |f(#oo + Toov) — f(2o0) — Loov| + 2 Lip(f)]ly|l

< &lol +2Lip(llyll < SJol +2Lip(A)lyll

implying the second inequality from (15.12).
Define now v € C*(R", X) by

v L

where 1 is the function from Lemma 15.2.1 with ¢ = ||y||. Then ~y is Lipschitz and
7' (u) = T © V' (w),

where )’ (u) is considered as an element of R™. Directly from Lemma 15.2.1 we see
that v has the following properties; the last property follows from 15.2.1 (iii) with

y®e
[yl

0(c) = O (Too n ) — 0. (T).

A) 7(0) = .

(B) 7(u) = 0 whenever |u| > e'/*||y].
©) [|[v(w)| < ||yl for all u € R™.

D) ||¥'(w)]| < & for almost all u € R™.
® [ (Ol 7)) = 0n(T) dL" (1) < o, "

Letr = e'/%||y|, @ = B(0,r) and define g: Q — R™ by

g(u) = f(Too + Tocu +y(u) — f(Too) — Loou.
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Then, using Corollary 15.3.1,
l9(w) = g(v)| < | f(2os + Toc +7(w)) = f(@oo + Tocv +7(v))]
+ | Loollfu = v]
< ’f(:voo + Too + (1) = f(%oo + Toot + Too (v — ) —&-’Y(u))’
+ |f (@ + Toov + 7(w) = f(2oo + Toov + ()]
+ 2|u — v
< 2|u —v| + Lip(f)& |u — v| 4+ 2|u — v|.
So Lip(g) < 4 + Lip(f)x < 5. Moreover,
lg(v) — g(0)] = ’f(moo + Toov +9(v)) = Loov — f(Teo + y)’
> (oo +y + Toov) = f(2oo +y) — Loov| = Lip(f)[Iv(v) — o
> e(llyll + |v]) — Lip(f)[lv(v) = ~+(0)]]

. £ )
> elol = Lip(f£)alol = elol = & [o] = 5 [ol.

Hence, recalling from (15.12) that |v| < 4 Lip(f)|ly|l/e < e'/*||y|| = r, we infer from
the second statement of Lemma 15.2.2 that

€ ntl n+1 n—1 712 mn
Gl)™ <o)~ g™ < 5" Kalel [ g1 d2™

This implies

][ Hg/”Q dgn > En+1|v|n > E7),+1||yHnEn/4n
Q 2n+15n71KnanT.n 2n+15n71KnanHy”nen/n

ot (15.13)

= 23n+15n71Knanen//{ =47
We intend to use Lemma 15.2.3 with €, 7, and g defined above, the functions
¥ =1V and 0(u) = O (Teo + ¥ (1)), A = O (T ), and L = L. First we check
its assumption (15.1), that is,

9 1 T oo (00, Tox) ][ (O (Too +7/(w)) — Ono(Toc)) d.L™ (u ][ g2 dz"

< A Ol /() = D(L) 27 (). (15.14)
Q

To estimate of the right-hand side of inequality (15.14) we employ Lemma 15.2.4.
Note that Lemma 15.3.5 guarantees that parameters a and H in the representation
of ¥, match the conditions needed in this Lemma. Also, the assumption (R) gives
|Loo —Id || = || f/(#; Too) — Id || < 4. Hence Lemma 15.2.4 with w = 0 implies

]ZQ (Poo(Loe + ¢ (w)) — Do (Lioo)) d.L" (1)

=2 fg|Pag" g (w)d2" w)
Q

H
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To estimate the last integral, we infer from r < el/r§ < A and (15.9) that for every
u € 09,
lg(u)] < [f(2oo + Toott) = f(To0) — Loou| < &lul = &r.

Using Corollary 9.4.2 we conclude that

]l gaz| <
Q
Hence

g O ’ ST\ N
][(ﬁoo(Loo b g (W) — Do (Do) dL™ () > 2][ lg2de™ — . (15.15)
Q Q

The left-hand side of (15.14) can be estimated as follows. Notice that using (E) and
the definition of o, we have

TDO(IDO,TOO)][ (Oc(Too + 7' (0) — O (To)) dL™ (u)
B(0,r)

< T oo (Zoos Too) Kno|[y|"  YToo(2oo, Toc) Knoe™™/"

=T.
anr” Qo

This inequality and (15.13) show that the left-hand side of (15.14) is at most

27 4 Lo (e, TOQ)]{2 (O (Too + 7' (1) — Ono(Too)) AL (u)

+f lg1Pagn
Q
<sr+ [ lgIPazn <2f Ig|Pazn -,
Q Q

which is the same as the lower estimate of its right-hand side in (15.15).
Noting also that by Lemma 15.3.5,

Uoo(g'(w) < 1+ 3]¢'(w)ly < 1+ 3n® Lip®(g) < 1+ 75n%,

we infer from the choice of the value of s that

/ Do () 2™ () < (1 + T5n)aen (17 — (1 — 5)7)
{ueQ|B(u,sr)ZQ}

Having verified its assumptions, we may finally use Lemma 15.2.3 to find a point w €
2 such that B(w, sr) C €, g is differentiable at w and

Voo (Loo + 9'(w))

O (Tos + 7/ (w))
. (Lip, (9)*"

Ouc(Too +7'(w))  KyOoo(Too + 7' (w))(Lip(g))2(n=1"

- Too(zooa Too)
(15.16)
>
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We denote
T = Too + Toow + y(w),
T =T+ (w), and
L=1Ly+dw).

Then (x,T) € D and f'(x;T) = L. Indeed, putting

F(u) = y(w +u) = y(w) =+ (w)(u),

we have, for |w + u| < r, the identity

flz+Tu) — f(x) — Lu = (9(w +u) — g(w) — ¢'(w)(u))

+ (fz+Tu) = f(z+Tu+F(uw))). (15.17)

The first summand is obviously o(u), u — 0, while the second summand is dominated
by Lip(f)[[7(w)[| = o(u), u — 0.

Substituting
Voo (Lo + ' (w))
Oco (Too + 7' (w))
into (15.16) and using ©.(T) < A and Lip(g) < 5 leads to
7, (Lip,(9))*"

Yoo (@, T) = Yoo (oo, Toc) > 1+ + 52D K, A’

=Yoolz,T)

The choice of y in (15.4) and the inequality 7 > A7; allows us to rewrite this estimate
in the form
Yoo (,T) — Too(Too, Too) > 7j + p(Lip, ()" (15.18)

In particular, we see that the left-hand side of (15.18) is positive which, together with
Lemma 15.3.6, shows that for each ¢ > 0,

Our aim is to show by induction that (z,T) € D; for each 0 < ¢ < j. For this
we need to estimate ||« — x;||. To start, recall that z = zo + Toow + y(w), where
w € B(0,7). In view of (C),

[# — 2ol = [[Toow + y(w)]| < [[Teo|lr + [yl
= Iyl (1 + "1 Teoll) < 3(1+ €I Tec]]). (15.20)
Since the choice of § gives that the right side is < §,;12, we see that for i < j,
[z — @il <l = 2ool| + | — Tooll < b2 4 (65 — dig1) < b

Also
IT —To|l < [T — Toll + [V (w)]| <mo+x <1
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Hence (z,T) € Dy.

To continue the induction, suppose 1 < ¢ < j and (z,T) € D;_;. In particular,
since both (z,T') and (x;—1,T;—1) belong to D;_; we infer from Lemma 15.3.2 (ii) in
case ¢ = 1 that

To(l‘mT()) Z To(l',T) — 1T70-

For 7 > 1 we use that o; decrease and (A2) of the algorithm to get

Tio1(@i1,Ti—1) = Tico(@im1, Tim1) > 03—1 — Ti—1
>0, —Tic1 > Yiq(x,T) — i1,

Together with (15.19) and (15.18) this implies
Tim1 2 Yoo (@, T) = Yoo (o0, To) 2 pu(Lip,, (9))*"

Recalling the condition 7;_1 < u(3;/6)?" from (15.5), we infer that for every u such
that w +u € Q,

Bi
6

. Tim1\ /2"
9w+ ) — gw)] < Lipy(g)lul < (%) Jul <
Since we already know that || — ;|| < §; and Y;(z,T) > Y;(z;,T;), the proof
of (z,T) € D; will be finished by finding, for each |u| < A, a suitable (y, S) € D;_4
for which we can estimate |f(z + Su) — f(z) — f'(y;S)(u)|. To do this, we consider
the following three cases.

Jul. (15.21)

Case 1. |w + u| < r. Here we choose (y, S) = (o0, T ) and write

fle+Twu) — f(z) — Loou
= (9(w +u) — g(w))
— (f(z+ Toou+v(w+u) = v(w)) — flz+ Toou)).

Using that w + u € {2 we estimate the first term by (15.21). Since Lip(y) < &, the
second term is dominated by Lip(f)«|u|. So we get that

B
3
Case2. r < |w + u| < A. Our choice of (y,S) is again (e, ). Recall that
B(w, sr) € Q= B(0,7), so |w| < (1 — s)r. We find a positive multiple of u, say ,
such that |w+u| = r and |u| > |u| > sr > s|w]|. Using that y(w+u) = y(w+u) = 0,
we write
f(x'i_Toou) - f(‘r) — Loou
= (9(w + 1) — g(w))
+ (f(xoo + Too(w + 1)) — f(2oo + Too(w + 1)) — Loo(u — ﬂ))

+ (f(xoo + Too(w 4 u) + y(w)) — f(2s0 +Too(w+u))>.

7+ Toow) ~ 7(2) ~ Lecul < 2 Jul + Lip()slul = 2 ful.— 1522)
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We estimate all three summands above. The norm of the first term is dominated by
LBilul < £B;|u| according to (15.21). Using |w + 4| = r < A and (15.9), we estimate
the second term by
+ |f(:coo + Too(w + ﬂ)) — f(#oo) = Loo(w + 17)|
<E(Ju+wl+ [+ w|) < E2lw|+ |u] + |ul)
1 i
<21+ <2
S 6
Finally, the third term is estimated by

Jul.

Lip()lr(w)]| = Lip()lyw) — (w + D) < Lip(F)sla] < 2 fu].
Hence
f( + Tocu) = £ () — Loou] < 2 Ju). (15.23)

Case 3. A < |w+ ul. Since |u| < A;, Lemma 15.3.7 applied t0 (200, Too) € Dit1,
gives us (y, S) € D,;_; such that

|f (@0 + Su) = f(weo) = f(y; Su)| < Bilul.
This choice of (y, S) works also in our remaining case. Indeed, we first estimate

|f(2 + Su) — f(x) — f'(y; Su)|
< |f(2oo + Su) — f(2oo) — f/(y; Su)
+ | f(z + Su) = f(2oo + Su)| + [ f(z) — f(z)]
< Bilu| + 2 Lip(f) |70 — |- (15.24)

By the choice of § we have |w| < r < e!/*§ < A/2. Hence A < 2|u|. Applying the
estimate (15.20) and using the choice of § once more, we see that

2 Lip(f)l|oo — 2l| < 2Lip(f) 5(1+ e/ Tuc]))
@‘—@A< B; — B;

< .
ST AsTg M
Substituting this inequality into (15.24), we obtain
3 Bi — Bz Bi + B;
£ 8u) = f(2) = s Se)l < Bl + PPl = PP ),

In all three cases we managed to find the required pair (y, S), thus showing that
(z,T) € D;. Hence, by induction, we conclude that (z,7) € D,. But this, (15.19),
and (15.18) imply that

7 > Vj(2,T) = Tj(x;,T;) > Voo (2, T) = Yoo (Too, Too) > 745

and we have found our desired contradiction. O
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15.5 LINEAR APPROXIMATION OF f AT z,

Once we know that f behaves regularly at z, (in the sense of Lemma 15.4.1), we use
(upper) Fréchet differentiability of O, at T, to finish the proof. We first list some
simple facts following from the assumptions made at the beginning of Section 15.3.

Lemma 15.5.1. (i) T is a linear isomorphism of R™ onto T (R™).

(1) There are 0 < ¢ < oo and Yy € Y such that for everyY C Yy, Y € Y, every
z €Y + Too(R™) can be written as z = © + Toou, where x € Y, u € R™ and
]| + Jul < =]l

Proof. Part (i) was proved in Corollary 15.3.1 and part (ii) follows from it and from
Lemma 15.2.5. O

Let ¥ € L(R™, X)* be an upper Fréchet derivative of O (T) at T. Let Z C X
be a subspace of codimension at most n such that ¥(7") = 0 for every T' € L(R", X)
with image contained in Z; see Lemma 15.2.6.

The following lemma gives the required differentiability result in the direction of Z,
which we will show later to be the kernel of the asymptotic derivative we are looking
for. This is the last of the main steps in the proof of the results of this chapter. The
rest of the argument will consist of a much simpler use of Lemma 15.4.1 to extend
differentiability to the remaining directions (Proposition 15.5.4) and, in the following
section, of a simple modification of the original function to satisfy the requirements
introduced at the beginning of Section 15.3.

Although there are significant similarities between the proofs of Lemmas 15.5.2
and 15.4.1, there are also substantial differences, the main ones stemming from the use
of the case w # 0 of Lemma 15.2.3.

Lemma 15.5.2. For every € > 0 there are 0 > 0 and a subspace Y € Y such that for
every z € (Y + Too(R™)) N Z with ||z]] < 4,

|f(Too +2) — f(woo)] < ell2].

Proof. We may assume thate < 1 and findc > 1 and Y;; € ) as in Lemma 15.5.1 (ii).
Since W is an upper Fréchet derivative of O, at T, there is 0 < 1 < 1 — 1 such that
Lip(f)n < 1 and for every T with ||T — T || <1

1T — T |
9 .

eoo(T)_@oo(Too)_\p(T_Too) S AN

Let 7 = en/4. We choose j € N such that ; < 7/A, and 0 < s < 1 satisfying
(14+75n%)(1—(1—s)" 1 (1-2s)) <.
Recalling further that ¢ denotes the constant from Lemma 15.5.1 (ii), let

= min T Sﬁj
&= {20(0—|—1)(n—|—1)\/ﬁ’ 16c(1+||TOC||)}'
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We apply Lemma 15.4.1 withe = £tofind Y C Yj and A > 0 such that

|f(xo<> +y+ Toou) - f(-roo + y) - Loou‘ < f(”y” + |u|) (15.25)

whenever y € Y, v € R™ and ||y|| + |u| < 2A.
We show that the statement of the lemma holds with this Y and any § > 0 smaller
than

4TA 27040 4TA TAmMing <;<;(8; — Bi)
2ecr +e’ (14 |Twll)’ 20e(1+ (I Twll)” 26(1+ || Tosl) Lip(f)

For that, suppose to the contrary that z € (Y 4+ T (R™)) N Z is such that ||z|| < § and
still

Letw = f(Zoo+2)— f(Zoo), s0€||2|| < |w]. Alsoput @ = w/|w| and a = ¢||z||/(47).
Notice for future use that ||z|| = 47a/e < a. Define

Q={u+rveR"|0<r <a, (uy,w) =0, |u| <a},
1

Tu =Teu+ — (u,w)z, and
a

Then I A
z T

T—Tyl =20 =2 =y,

I ool a - n

and, writing the function g: 2 — R for a moment in the form

g9(u) = (f(z +Tu) — f(2 + Toou)) + (f(z + Toctt) = f(¥s0)) — Locu
we obtain that g is a Lipschitz map with

[El

Lip(g) < Lip(f) == +2+2 =4+ Lip(f)n < 5.

We intend to use Lemma 15.2.3 with 2, g, and 7 defined above, §(u) = O (T),
¥ = Vo0, A = Ox(Tw), and L = L. For this we have to check assumption (15.1)
in Lemma 15.2.3, that is,

O Yoo (50 Too) ][ (O (T) — O (T0)) L™ + f Ig/|? d.z"

@ @ (15.26)

< ][woo@oo 4 (1)) — Voo (Loo)) 27 (1),
Q

The right-hand side will be estimated with the help of Lemma 15.2.4 with w re-

placed by
~ ]
w =W .
a
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The function ¥ = 9., satisfies the assumptions required in Lemma 15.2.4 due to
Lemma 15.3.5. To apply Lemma 15.2.4, we also need to know the size of

/(g’(u) —wQw)dL"(u).
Q

To estimate the norm of this integral we use Divergence Theorem 9.4.1. Let v denote
the outer unit normal vector to J€). The boundary of (2 is the union of two disks,

Qo= {u| (u,®) =0,|ul <a} and Q= {u| (u,@) = a, |u| <aV2},
and of the cylinder
Qo ={u+rw|0<r<a,|ul =a,(u,w) =0}

The outer normal v = —w on Qy, v = W on ), and vq is orthogonal to w on Q¢.
Hence, defining an auxiliary function ¢: R® — R",

plu) 1= (o0 + 1 8) 2) — Flo) = = (D) w,

we observe that the product ¢(u) (W, vg) = 0 on 9€, since p(u) = 0 on Qo U Q, and
(W, vq) = 0on Q. It follows that

/Q o (u)(@) dL™ (u) = /d (@0} " (1) =0,

Noting that ¢’ (u)(v) = 0 if v is orthogonal to @, we conclude that

/ o' dL™ = 0.
Q

Thus, letting h: R™ — R",
h(u) = g(u) = (u, w)w — p(u),
we observe that
h'(u) = g'(u) = (W)W — ¢'(u) = g'(u) - B B — ¢ (u).
So by Corollary 9.4.2,

H

/ (¢ (1) — T ® ) d.L™ (1)
Q

/ W () L™ ()
o - (15.27)
< A" HQ) max [h(u)],

and all that remains is to estimate the norm of A on the boundary of (2.
For u € Qy we have |u| < a < 2A, and so (15.25) implies

|h(u)| = [g(w)] = [f(Zos + Tu) = f(Too) = Loou| < {lu| < fa < 28a(c+1).
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Similarly, for u € €, we first notice that any z € Y + T (R™) can be written as
z=y+ Toov, wherey € Y, v € R" and |ly|| + |v| < ¢||z|| by Lemma 15.5.1 (ii). It
follows that z + Toou = y + Too (v + u) and

)
lyll + v+ u| < cllz]| + |u| < cd+2a < ed+ ;— < 2A.
T
This allows us to again use (15.25) to get

(u) = (u, wyw|

(u) — w|

(Too + 2 + Toott) — f(Too) — Lot — w|

(Too + 2 + Toott) — f(Too + 2) — Lot

<|f(@oo + ¥+ Toc(v 4+ 1)) = f(Too +y) — Loo(v + u)|
+1f(Too + Y+ Toov) — f(Too +y) — Lo

<€yl +2lv| + [u]) < €2cllz]| + |u]) < 2€a(c+ 1).

[h(u)| =

g
g
=|f
f

Finally, for @ := u + r@w € Q¢ we have

|h(w )| (@) — (@, @)@ — p(a)| = [g(@) — 3 (@, ) w — ¢(u)|
(xoo+Tu f (oo + 1(, @) 2) — Looil|

f( ) — f(:noo—l—%(ﬂ,@}z)—Looﬂ‘

(x + rz—!—Toou) f(xoo—&—%rz)—Looﬁ’

(xoo—l- =ry + T (u—|—;7‘v))—f(xoo—i—éry)—[/oo(ﬂ—kirv)’
+ | (2oo + 21y + Too (2rv)) = f (200 + 2rv) — Lo (210) .

Too uwz+Toou

Similarly as above || 2ry| + |+ Lro| < cfz]| + [@] < ¢6 +2a < 2A, we use (15.25)
to continue

< &Iyl + 2lvl + [ul) < £(2¢]|z]] + 2a) < 28alc+1).

Hence (15.27) gives

/ (¢ (u) - & © @) dL" (u)
Q H

- 26a(c+ 1) (ap-1a" ' + o1t + (n — a,—1a™ )

Q10"
T

104/n’

=2(c+1)(n+1)<
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and we infer from Lemma 15.2.4 that
F 0l -/ 0) = D (L)) 270

> o f gpaz -
a Q

Q(‘q’(u) —w@w)dZL"(u)

H
> Z':”’Z” + ][ ||gl||2d$n _r
a Q
=37+ ][ lg'||I?dZL™. (15.28)
Q
In order to verify the inequality (15.26), we observe that the image of
1
T—Tw=-{(,0
(., @)z
liesin Z, and so ¥ (T — T,) = 0. Hence
&‘HT — Too“ €n T
O(T) — 0 (Tw) < < - =—. 15.29
(T) = O (Toe) < Tl < T = (1529)

Noticing that by Corollary 15.3.1,
Yoo (oo, Too) < 14 3|Log|fy < 1+ 12n < A,
we see that the left-hand side of (15.26) is

zT+roo(xoo,Tm>][ (0 (T) — O (1)) 2" (u ][ Ig/|? d.z"
Q
<97+ Yoo (oo Toe ][ |12 dz”

<sr+ [ g azn
Q
which is the same as the lower estimate of its right-hand side in (15.28). Moreover,
since |¢'(u)|lg < v/nLip(g) < 5v/n we get
Doo(g' (1)) <1+ 3g'(w)|f < 1+ 7507,

and so we infer from the choice of s that

/ Boo(g (W) L™ (w) < (14 T5n2) (1 — (1 — )" (1 — 25)).2"Q
{ueQ|B(u,sa)ZQ}

<TZL"0

Having verified all its assumptions, we are finally able to use Lemma 15.2.3 to find
a point v € Q) such that B(v, sa) C {2, g is differentiable at v, and

Beollo + 9'(0)) " (Lip, (9)*"
=T Yoo (oo, Toc) > 6 (T) + K6 (T) (Lip(g E=D
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We let © = xo, + T'v and observe that

g W)= f (oo + Tv;T) — Loo = f'(2;T) — Loo.

Hence Sl o)
o) o) + g (v .
o) =@
and so
Li 2n
TOO(xaT) —Too(xoo,Too) > T + ( lpv(g))

6xc(T) " KO (T)(Lip(g) 2D

Recalling O (T) < A, 7 > A7y, the estimate Lip(g) < 5 of the Lipschitz constant
of g established above, and the value of i chosen in (15.4), we get

Yoo, T) — Too(Too, Too) > 7j + p(Lip, (g))*". (15.30)

Having deduced this key inequality, we now follow the same path as in the proof of
Lemma 15.4.1. Lemma 15.3.6 and (15.30) show that for each 7 > 0,

We estimate ||z, — z|| by

z
fzoe —all = 7o) < T o]+ L2 o

5 (15.32)

<201+ [ Tla = L+ 1T ) 5
Since the choice of § gives that the right side is < §;.2, we see that for ¢ < 7,
[z — x| < |z = Tooll + |75 — Tool| < Fj12 + (6 — dig1) < 6.

Also,
z
T =Tl < 17 = Tl 1T = ol < Ly <y <1,

In particular, (z,T) € Dy.

We prove by induction that (x,T") € D; foralli = 0,...,j. For that, suppose that
1<i<jand (z,T) € D;_1. Since we have already proved that ||x — x;|| < §; and
Yi(x,T) > Y;(x;,T;), the proof of (z,T) € D; will be finished by estimating, for
each |u| < A, [f(x 4+ Su) — f(z) — f'(y; S)(u)| for a suitable (y,S) € D;_;. For
this, we consider three cases.

Case 1. |u| < sa. Since both (z,T) and (x;_1,7;—1) belong to D;_1, we infer
from (A2) of the algorithm in case ¢ > 1 or from Lemma 15.3.2 (ii) in case ¢ = 1 that

Tic1(xic1, Tic1) > Yima (2, T) — 71,
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Together with (15.30) and (15.31), we obtain
Tic1 > Yo (2, T) — Yima(zim1, Ti—1) > p(Lip,(g))*"

Recalling the inequality 7;_1 < p(3;/6)?", we see that

Lip, (9) < (/)" < 2.

Since B(v, sa) C €, v + u lies in €2, and we get that (y, .S) = (z,T) is a good choice:

[f (@ +Tu) = f(z) = f'(2;Tu)| = lg(v + u) = g(v) — g'(v)(u)]

Bi

< 2Lip,(g)|ul < = |u| (15.33)

Case 2. sa < |u] < A. This time, our choice is (y,5) = (oo, ). Since
Tv=Tev+(v,W)z/a € Y +Too(R™), and since Y C Yy, where Y} has been chosen
by Lemma 15.5.1 (ii), we can write Tv = y + T, v, where y € Y, v € R™, and

[yl + [0] < e[| To]] < 2¢(1 + [T

In particular, by the choice of 4 this implies that
~ ed
lyll + 9] + [ul < 2e(1+ I Tll) - + A < 24

Hence we may use (15.25) to infer that

[+ Toow) — () — Loctl
= |f (oo + TV + Toots) — f(Zoo + Tv) — Loou
Sf(ro + Y+ Too(V+ 1)) = f(2oo +y) — Lo (V + 1)
+f(@oo +y + TocV) — f(Zo0 +y) — Loo?
< &Iyl + 2[o] + |ul) < 46e(1 + 1T |)a + &lul
< @sa+ @ lu| < 2 G 5 [l (15.34)

Case 3. A < |u| < A,;. Since (o0, Tc) € Djt1, by Lemma 15.3.7, there is
(y,S) € D;_1 such that

(oo + Su) = f(wse) = f'(y; Su)| < Bilul.

The estimate (15.32) and the choice of ¢ show that

Bi — ﬁl ﬁi—@u
5 <

2Lip(f)|| oo — x| < 5 [ul.
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Now we get

|f(z + Su) — f(x) — f'(y; Su)|
< f (oo + Su) — f(T0) — f'(y;Su)\
+ | f(z 4+ Su) = f(2oo + Su)| + [ f(z) — f(z0)]
< Bilu| + 2Lip(f)[|z0 — x|
i — Bi _ B; + B;
2 2

In all three cases we found the required pair (y, S), thus showing that (x,T") € D,.
Hence, by induction, we conclude that (z,7") € D;. But this, (15.31), and (15.30)
imply that

< Bilul + [ ) (15.35)

7 2 V2, T) = Tj(x;,T;) 2 Voo (2, T) = Yoo (Too, Too) > 74,
and we have found our desired contradiction. O

The final point that has to be added to Lemma 15.5.2 is the construction of the
(asymptotic) derivative S of f at x,. Since we have already said that Z should be (a
subset of) its kernel, and since in the direction of T, (R™) the derivative can be found
on the basis of f/(zo; Two), We connect these facts together by the following simple
lemma.

Lemma 15.5.3. X is the direct sum of Z and T, (R™).

Proof. Since Lemma 15.5.1 (i) implies that T, (R™) has dimension 7, and since Z has
codimension < n, it suffices to show that Z N T, (R™) = {0}.

Let z € Z N T (R™) and write z = Tov, v € R™. Lete > 0. If t > 0 is small
enough, the fact that f/(z+; Too) = Lo implies that

|f(zoo + tz) - f(xoo) - tLooU‘ < €tHU”'

On the other hand, Lemma 15.5.2 gives (independently of what Y has been produced)
that

[F o0+ t2) = Flwoo)] < etz
Hence |Loov| < €||z|| + €||lv|| € (1 + || Twol)||v]|- Since &€ > 0 is arbitrary, we infer
that Loov = 0. Recalling that L., : R®™ — R" has rank n, we conclude that v = 0
and hence z = T,,v = 0. O

We are now ready to finish the “algorithm” part of our proof by showing that f has
at x, the appropriate version of derivative. We also add some statements that will be
needed to show Theorem 15.1.3 and reformulate the increase in the Hilbert-Schmidt
norm as a mean value inequality.

Proposition 15.5.4. The pair (20, Too) € D x L(R™, X) and the operator
Loo = ['(%00; Teo) € L(R™, R™)

have the following properties:
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@) ||zoe — zo|l < b0 (= n0) and || Toe — Tol| < 1o,
(b) Trace f'(Zoo; Too) > Trace f/(x0;To) — n||f (700; Tro) — Id ||%; and

(c) thereis S € L(X,R") such that Lo, = STs and for every € > 0 there are § > 0
and Y € Y such that

[f (@oo +y) — f2) — Syl < ellyll
foreveryy € Y + T (R™) with |ly|| < 6.

Proof. First recall that (2, Ts) € Do by Lemma 15.3.8. So (a) follows from the
definition of Dy and Lemma 15.3.2 (i).
Inferring from Lemma 15.3.2 (iv) that | Lo |5 > |Lo|%, we get (b) by estimating

2Trace(Loo — Lo) = 2<LOO — Lo, 1d >H
= |Lo —1d [} — [Loc —1d [f + [Loc|fy — Lol
> —|Loo —Id [} > —n||Loo — 1d |2
It remains to prove (c). Using Lemma 15.5.3, we denote by P the projection
P: X — To(R™) onto T (R™) along Z. We show that the statement holds with
S = Lo TGP, Clearly, Loy = STwo.
Use Lemma 15.5.1 and the fact that T, has rank n to find Yy € ) and a constant
¢ > 1+||P||+||T ||| Pl such that forevery Y € Y, Y C Yy, every y € Y + T (R")
can be written as
y = :’lj + TOOUa

where ¥ € Y, v € R™ and ||y]| + |v| < ¢||y||. Notice also that the lower bound on ¢
was chosen such that for every y € X

ly = Pyll+ T Pyl < (14 P14+ I T Pl lyl < eyl

Let £ = £/(4c) and use Lemmas 15.4.1 and 15.5.2 to find A > 0 and Y C Yj such
that both

[f (oo + 2) = flzoo)| < El|2]] (15.36)
forevery z € (Y + To (R™)) N Z with ||z]] < A, and
|f(Zoo + Y+ Toou) = f(Too +y) — Loou| < E([Jyll + |ul) (15.37)

whenevery € Y, v € R and ||y|| + |u| < A.

Letd = A/(2¢). Assume thaty € Y + T (R™) and ||y|| < 0. Write y = §+ T,
where j € Y, v € R, and ||| + |v| < c||y||. Further let u = T;! Py and notice that
Sy = Loou. Hence

[f(2os +y) — f2) — Sy
<f(Too + Y+ Toov) = f(Too +Y) — Loov|
/(oo + ¥+ Too(v — 1)) = f(Zoo +Y) = Loo(v —u)|
/(@ + ¥+ Too(v — u)) — f(2s0)]-

(15.38)
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Since [|y[| + [v] < c[ly[| < A and
71+ v = ul < (gl + [o]) + [ul < ellyll + ISPy < 2eflyll < A,
the first two terms on the right may be estimated using (15.37) by
E(lll + [vl) + €Yl + v — ul) < 28|yl + [v]) + &lul < 3c]lyll-
To estimate the last term we employ (15.36) with
2=9+To(v—u) =9+ Tov— Py=y— Py.

The last expression shows that z € Z and ||z|| < (1 + || P]])|ly]l < c]ly|| < A. Hence
(15.36) implies that the third term on the right-hand side of (15.38) may be estimated
by £||z]| < ¢€||ly||- Putting all three estimates together, we get

|f (2o +¥y) — [(To) — Sy| < 4ctllyll = elly]|- O

15.6 PROOF OF THEOREM 15.1.3

We may assume that n < 1 is small enough that B(xo,n) C G, and f is Lipschitz
on B(zg,n). We may also assume that dim V' = n and, moving the v} and z; slightly
if necessary, that both v{,...,v} and 2;,...,z, are linearly independent. Define
To € L(R™, X) by To(e;) = z; (where ey, ..., e, is the standard basis of R™), and
let Sy € L(X,R™) be such that SyTy = Id on R™. Also, define P: V. — R™ by
Po =320, v (v)es.

Let h: B(xo,n) — R™ be given as
h(z) = P(f(x))

and extend h to a Lipschitz map of X to R™. Fixasmall 0 < t < %r] to guarantee that
the following inequalities hold true:

2n(|[So | + Lip(h) (I Toll + 1))t <5 and 2| Sollt < 1. (1539)

We intend to apply the algorithm of Section 15.3 with 59 = #? to the function
g = Sp + th (in the place of f). Notice that, whenever | T — Tp|| < 7o, the first
estimate in (15.39) implies
g (25 T) = 1d ||* = ||So (T — To) + th' (; T)||*
. 2
< (ISolllIT = To || + t Lip(R) (| To|| + |7 — Tol]))
. 2
< (IISollt + t Lip(R) (|| To|| + 1)) (15.40)
. 2
< (ISoll + Lip(h) (|| To|| + 1)) "¢?
nt
< o
The requirement (R) of Section 15.3, page 364, follows from this since 7t/(2n) < 1.

Hence the algorithm provides us with z € X and T' € L(R"™, X) (which are the x .,
and T, of Section 15.3) such that ¢’(x; T') exists and, by Proposition 15.5.4,
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(@) |lz — ol < moand ||T — T < no;
(B) Traceg'(x;T) > Trace g’ (xo; Tp) — nl|lg’(;T) — 1d ||?; and

(7) thereis S € L(X,R™) such that for every € > 0 there are 6 > 0 and Y € ) such
that

l9(z +y) — g(x) = Syl < ellyl|
forevery y € Y + T'(R™) with ||y|| < 4.

‘We show that all the statements of Theorem 15.1.3 hold with our x,
|

By (), z € G and |ly; — z|| < ||T — To|| < no < 1, so we have (ii). To show (i),
we notice that B(x, n9) C B(x,n) and so

f(z) = %P‘l(g(z) — So(2)) for z € B(x, ).

Hence, obtaining § and Y from () with ¢t /|| P~!|| instead of &, we get that for every
y €Y +T(R"™) with ||ly|| < min{d,no},

Fe )~ £() = Qul < 1P llg(e + ) — g(a) — Syl < el

In addition to Theorem 15.1.3 (i), an immediate consequence of the existence of
g'(x;T) is that f is differentiable at x in the direction of T'(R™). In particular, the
statement in 15.1.3 (iii) holds since T'(R"™) is the linear span of yi,...,y,. Further-
more,

tf (x5 yi) = tQyi = P~ (Sy; — Soyi) = P~ (g (2; ) (e;) — SoTe;),
and a completely similar argument gives
tf (zo; 2:) = P~ (g’ (x0; To) (e:) — SoToes).

Hence

n n

ty i (f (wy) =ty (Pe) (' (w3y) =
=1

i=1

e; (9/(35; T) - S()T) €;
Ce(g/(x; T) - SOT))

WM:

=

Tr

and analogically

tz v (f(x0; 2;)) = Trace(g'(zo; To) — SoTp)-
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We are now ready to deduce Theorem 15.1.3 (iv). Using (3), (15.40), and the
second condition in (15.39), we estimate

tz v (f(z;y;)) = Trace g'(z; T) — Trace SoT
i=1
> Trace ¢/ (x9; Tp) — Trace SoT — nl|g’(z; T) — Id ||

t
>tZU "(z0; 2;)) — Trace(So(T — Tp)) — Ui

t
>th '(wo; 2:) —TLHSOHU()—%

t
—tz "(20: 1)) — nl|So|[t2 — 7;

> th xo,zl —nt.

This completes the proof of Theorem 15.1.3.



Chapter Sixteen

Differentiability of Lipschitz maps on Hilbert spaces

For the benefit of those readers whose main interest is in Hilbert spaces, we give here a
separate proof of existence of points of Fréchet differentiability of R?-valued Lipschitz
maps on such spaces. Although the arguments are based on ideas from the previous
chapters, only two technical lemmas whose proof may be easily read independently
from the previous chapters are actually used. We also use this occasion to explain
several ideas for treating the differentiability problem that may not have been apparent
in the generality in which we have worked so far.

16.1 INTRODUCTION

We give here an essentially self-contained proof of the following result on existence
of points of Fréchet differentiability of R2-valued Lipschitz maps on Hilbert spaces.
This result has been already proved twice, in Corollary 13.1.2 and Corollary 15.1.4.
The treatment presented here uses similar ideas. However, the special structure of the
Hilbert space is heavily used and readers interested predominantly in the Hilbert space
case should find the arguments of this chapter easier to follow.

Theorem 16.1.1. Every Lipschitz map of a Hilbert space to a two-dimensional space
has points of Fréchet differentiability.

Standard strengthenings of this result, for example, to locally Lipschitz maps de-
fined on nonempty open sets or to the validity of the mean value estimates for Fréchet
derivatives may be obtained, similarly to what was done in Proposition 13.3.1, by ap-
plying Theorem 16.1.1 to a suitably modified function, and so they will not be treated
here.

We also use this occasion to explain yet another variant of the strategy for finding
points of Fréchet differentiability. Observe that a possible algorithmic procedure for
finding a sequence converging to a point of Fréchet differentiability of a real-valued
Lipschitz function f on a Hilbert space H may be sketched as follows. Among the
point-direction pairs (x,e), where x € H, e € H with ||e|]| = 1 and f’(x;e) exists,
we choose a pair (zg, eg) such that f/(zo;eg) is almost largest possible. Next we
choose (1, e1) (from a certain restricted set of pairs, but that does not interest us at the
moment) such that f/(x1;e1) — apller — eo||? is almost largest possible. Noticing that

f'(w5e) — aglle — eo||* = f'(w;€) + 2a0{eo, €) + constant,

we may understand the second step as maximizing the directional derivative of the
function x — f(x) + 2ag{eg, x), hence of a linear perturbation of f. This approach
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was used by Doré and Maleva in their deep study of the two-dimensional version of
the differentiability problem in [15]. Notice, however, that there is a subtle differ-
ence between maximizing perturbations of the function (z,e) — f’(z;e) as we do in
Chapter 12 and maximizing a linear perturbation as Doré and Maleva do. While the
former allows the vector e to move over the whole space, the latter constrains it to unit
vectors. When translated to the setting of two-dimensional ranges, we in Chapter 13
maximize a perturbation of the function (z,T7) — |f’(x) o T'|g where T runs over
L(R?, H), while the approach that we will follow here will be essentially equivalent
to maximizing a perturbation the function (z,U) — | f'(z) |U‘H where U runs through
two-dimensional subspaces of H.

The approach via linear perturbations also has an interesting geometric interpreta-
tion. Imagine for the sake of argument that we are treating the one-dimensional range
and the pairs (z, e) are restricted to those for which f is Gateaux differentiable at x.
By adding to f a multiple of the linear functions © — (x,eq), we have shifted the
set of Gateaux derivatives so that the new maximizing direction e; is necessarily close
to eg. This is expressed in an abstract form in Lemma 16.2.2. In fact, this property
may be traced back to the uniform convexity of the (dual norm to the) Hilbertian norm.
So it appears that linear perturbations may be used to show the existence of points
of Fréchet differentiability of real-valued Lipschitz functions on superreflexive spaces.
However, it seems that the method presented here cannot work in general Asplund
spaces, even though Stegall’s variational principle (see, for example, [37, Corollary
5.22]), and the connection between differentiability problems and minima attaining
perturbations may suggest that there is a way of using just linear perturbations even in
the general situation.

The construction of a point of Fréchet differentiability of R?-valued Lipschitz func-
tions is based on the above idea, in which we replace the pairs (z, €) by pairs (z, X),
where X is a two-dimensional linear subspace of H in the direction of which f is dif-
ferentiable. The norm of f’(x;e) is then replaced by the Hilbert-Schmidt norm of the
derivative of f in the direction of X. It follows that the arguments presented here work
for both R- and R2-valued functions. However, they fail for R"-valued maps where
n > 3. The reason is hidden in a problem we have not discussed yet: the need for re-
stricting the set of pairs (z, X) in each step of the construction in a way that will assure
that in the limiting point the function f has at least some differentiability properties.
We handle this point by (essentially 3-dimensional) Lemma 16.2.1. The only point
where the restriction to n < 2 is needed is in the part of the proof of Lemma 16.2.1 in
which we show regularity. For our method this failure is irreparable. The validity of
Lemma 16.2.1 for certain n implies not only Theorem 16.1.1 for Lipschitz maps from
H to R™ but also that the mean value estimates hold for Fréchet derivatives. But the
results of Chapter 14 show that they fail for R™-valued Lipschitz maps with n > 3.

Notation

We will denote by G(H, n) the set of n-dimensional linear subspaces of the Hilbert
space H. Using orthogonal projections we will consider derivatives in the direction
of a subspace of H as defined on the whole of H. When f maps H to a Banach
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space Y and V € G(H,n), we denote by Dy f(z), provided it exists, a linear operator
Dy f(x): H— Y such that

f(x;v) forveV,

Dvi@)v) = {0 forv e V=4
In other words, the existence of Dy f(z) says that f is Gateaux differentiable at « in
the direction of V, and the value Dy f(z) is the composition of this derivative with the
orthogonal projection 7y of H onto V.

For f: X — Y,z € X,and L € L(X,Y), we will use the following simple
measure of how close L is to being the Fréchet derivative of f at = in the direction of a
given subspace Z:

If(x +2) = f(z) — Lz||

ez(fia L,0) = sup i

z€Z
0<||z]|<d
In the case when Z = X we write e(f, z, L, d) instead of e x (f, z, L, d).
The symbol Dy(f) will denote the set of pairs (x, X) € H x G(H,2) such that
Dx f(x) exists.
We will use orthogonal projections also to measure the distance of two subspaces

V,W € G(H,n) by the norm ||y — 7y||. It will sometimes be convenient to estimate
it by

v = 7wl = llmvmw e = myemw || < flwymw ]| + lmycmw ] = 2fmv .

Here we recalled that ||y oy || = || o7y || = ||mvmw o || Indeed, the first equality
can be proved, for example, by finding orthonormal bases (v;) and (w;) for V and W,
respectively, such that myw; = A\;v; and observing that myyv; = A\;w; as well. Then

n n

Iromw 2 = sup{ S (1= A2)a? | D a2 <1} = mwe |2

=1 i=1

The second equality follows by taking adjoints.
Finally, recall the relation between the Hilbert-Schmidt norm | - | and the operator
norm || - || on the space L(R",R"),

<1 Tu < vl - -

16.2 PRELIMINARIES

Here we state the following key lemma, which forms the main ingredient of our proof
of Theorem 16.1.1. Although we state it in an arbitrary Hilbert space, one can notice
that its validity in the general case follows from its three-dimensional version. Once
again, we point out that this is where the assumption that the range is two-dimensional
plays a major role: an analogous lemma for the three-dimensional target is false.
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Lemma 16.2.1. There is an increasing function x: (0,00) — (0,00) such that
limy~ o x(t) = O and for every € > 0 there are cy,Cy € (0,00) for which the fol-
lowing statement holds.

Suppose that g: H — R2, £ > 0, (z, X) € Da2(g), and L € L(H,R?) satisfy

Llp(g) S 17 L= L7TX> EX(g"r7L7CO§) < Cp, and 5(971:11175) > €.
Then there are (yo,Y) € Da(g) and ¢ > cy such that
lyo — 2l < Co&,  |Dyg(yo)lu = |Llu +c¢

and for every u € X,

[(9(yo +u) = g(y0)) — (9(z +u) — g(@))] < x(e)ul.-
We defer the proof of this lemma to Section 16.5.

It will be convenient to have the numbers cg and C from Lemma 16.2.1 in the form
co = () and Cy = 1/p(e), where ¢: (0,00) — (0, 00) is an increasing function.
Such a function may be obtained, for example, by choosing the corresponding values
¢k, Cy say, for e = 1/k and letting

() min{cy,1/C1} fort > 1,
YU Yminfer, e 1/Ch. . 1/C) for1/k <t < 1/(k —1).

Clearly, we may diminish ¢ even further. In particular, we may assume that ©(t) < ¢
and that the following statement holds.

Lemma 16.2.2. Let L, P € L(H,R"), V,W € G(H,n), and ¢, > 0 be such that
|Lu| > c||myul for allw € H and

[P+ nLrwla > (1+n)(1—¢(n))S,
where S > max{|L|u, |P|u}. Then
S S
lmw — v < 777 and |[P ~ L] < s/
Proof. We show that the required inequalities hold whenever

772

101 +n)(1 +n?)v/n’

The assumptions imply that |nLaw g > (1 +n)(1 — ¢(n))S — S, giving that

20%n
<
o) < 3

,  Where o=

|Lw [ > (1 - HT” @(n))S > (1-20%)8.
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Since the right side of this inequality is positive, we get
S% > L%

|L7TW|H + |L7TwL |H (1 — 2« ) + |L7TwL ‘%‘I
> (1—40°)S* + |Lmy - |7

, we obtain that

Hence | Ly 1|3 < 40252 and, using the assumption

4aS
lmv = 7wl < 2llmymw | < - |L7TWL|H < - (16.1)

Since 4o < 7, the first statement of the lemma is proved.

We now turn our attention to the second statement. Since ||P — L|| < 2S5, we may
assume that n25/c < 4. We also notice that L = Ly : the assumption | Lu| > ¢||myul|
implies that ker L C ker 7y and so, since ker L has codimension at most n, we see that
ker L = ker my.. Then, in particular, S > ||L[| = ||L7y || = cand n < 24/¢/S < 2.

Using (16.1) and the inequality (1 + 7)p(n) < na < naS+/n/c, we calculate

|P+nLlg =|P+nLlry|g > |P+nLlrwla — 0l L|l|mv — 7w ln
4aS+/n
> (0 m— o) -7 225V 5
aSy/n
) s

> <1+7)—5n

Since 5naSy/n/c < 10a+/n/n < 1, the last expression is positive. By squaring we
obtain
aSy/n\ 2
[PI + 20(P, Ly + n*ILIE = (147951 Cf) s

> (1 2+ — 101 +n)n &Cﬁ)s?.
Hence 2(P, L), > (2 — 10(1 + n)aSy/n/c)S? and

|P— LI = [Pl + L[ — 2(P. L)y

<282 - (2 —10(1 +7) O‘Sc\/ﬁ)s“‘ <283/ O

16.3 THE ALGORITHM

As in all our constructions of points of differentiability, we start with the choice of
suitable parameters to measure how far we are from differentiability. We let e, = 2%
and, recalling the function ¢ introduced before Lemma 16.2.2, we denote g = ¢(eq)
and

o = min{ alf6 , gp(gk)} for k > 1.
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We intend recursively to construct a sequence (x,) of points in H that will converge
to a Fréchet differentiability point of f. In addition to the points z;, we will also define
subspaces X, € G(H, 2) and positive numbers n, Sk, Ok, Ak, and &. It will in fact be
more convenient to consider xj, and X}, together as a pair (xy, Xj) that we will require
to belong to Dy(f).

In the starting step k = 0, the choice of our objects will be nearly arbitrary; the main
point of this step is to modify the function f so that future estimates will become easier
to manage. Denote Ey = D(f) and choose (xg, Xo) € Eg and Ay > 0 arbitrarily.
Let Ly € L(H,R?) be such that | Loz| = 3|7 x,z| forevery z € H. Hence || Lo|| = 2
and | Lolu = V2| Lo|l.

Choose 0 < 19 < 1 such that

< 4o <% ol (14 2)er <1, a62)
5 10 2
and put so = 5 (19). Notice that
M _ Qo 1
<o 20 o~
RTINS

Finally, let ¢ > 0 be small enough that the function o (f — Dx, f(z0)) has Lipschitz
constant less than || Lg||sg = % |Lo|uso. Define now

fo(z) = Loz + o (f(x) — Dx, f(z0)(x)).
We observe that Dx, fo(z¢) = Lo and

Lip(fo) < || Lol + || Lol|so = ||Lo||(1 i @(Uo)) <1

Let So = sup(, x)ep, | Dx fo(x)[n. Since
So < |Lolu + | Lolu so = |Lolu (1 + so),
it follows that | Lo|i > So(1 — so) and hence the pair (xo, X) belongs to the set
Dy :={(z,X) € Ey | |Dx fo(x)|u > So(1 — s0)}.

Although not all the following observations will be used, it is convenient to know
that elements (z, X) € Dy have properties matching those of Lemma 16.3.1 for ele-
ments of Dy, k > 0. Some of them are obvious, since

e(fo,x, Lo, 0) < Lip(fo — Lo) = ||Lol[so <1 =¢€o

for every 6 > 0. The other two estimates need a little argument. Observe that for every
(z, X) € Da(f),

[IDx fo(z)lua — |Lomx|u| < [Dx fo(z) — Lomx|u < V2Lip(fo — Lo) < |Loluso.
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Hence for (x, X) € Dy,
|Lomx|u > |Dx fo(z)ln — [Lolaso > So(1 — s0) — Soso > 0.

By squaring the first of these inequalities we obtain

|Lomx % = (IDx fo(@)|i — | Loluso)’
> |Dx fo(x)[f — 2|Dx fo(2) | | Loluso
> S2(1—s0)? — 2825
> S5(1 —4s0) > |Lo|f (1 — 4s0) = [[Lo|* (2 — 8s0)-

On the other hand, using that Ly = Lomx, we have

|Lomx | < 1ol |mx,mx |
= | Loll* (|7 xof — Imxomx 2 |5)

2 2 2 ||7TX0 - 7rX||2
S NLolP (2 = llmxomxal?) < [1Loll* (2 = —F—— )
Combining the last two estimates we obtain ||7x — 7x,[|? < 32s9 = 16¢(n9). The
second condition in (16.2) now implies that

o

10 (16.3)

[mx —7x,| <

Since HDxf()(.’E) — L()ﬂ—X” < Llp(fo — L()) < ||L0HSO < Ck()/].O, we also have

o
[Dx fo(z) — Lol| < [[Dx fo(z) — Lomx|| + [ Lollllmx — mx, |l < ?0
For future use, we also observe that for (z, X) € Dpand u € X,
|Dx fo(z)(u)| > |Lomxu| — || Lollsol[ull
= || Lollll7x, mxull — || Lol|sollul|
> || Lollllull = | Lollllmx — mxq Hwll — [ Lollsollull
1 1 3

> |IL (1_7_7) — 2. 16.4
> ol (1~ 55 — 15) il = Sl (16.4)

The values of §y and &y can be arbitrary, but for definiteness we let
do = &o = Ao.

Having thus defined all our objects in step 0, we proceed recursively, defining the kth
objects by the following lemma.
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Lemma 16.3.1. For all k > 1 there are pairs (xy,, Xi,) € Di_1 and positive numbers
M Sk> Ok Ak, and & such that, denoting

Jr = fu—1 +mDx, fr—1(xr), (16.5)
Ly = Dx, fr(zr) = (1 + k) Dx,, fro—1(2k), (16.6)
Ep={(#,X) € Di—1 | @ € B(wp, Ar), ex, (fr @, Lie, Op) < an}, (16.7)
Sk = sup{|Dx fi(x)]u | (x, X) € Ey}, (16.8)
Dy, ={(2,X) € Ey, | |Dx fe(2)la > Sk(1 - si)}, (16.9)

we have that Sy, > Si_1, (xx, Xi) € Dy, and for every (x, X) € Dy,
o o
|Dx fr(x) — Li|| < ?k, lItx — mx,|| < ?k, and  &(fy,x, Lg, &) < ek

Proof. Choose n;, to satisfy the following requirements:
So (677 (042

< — 1), < —, 2v2n;) < —. 16.10

M < 575 @), m < g X( Van) < < (16.10)

We notice, in particular, that the first condition also implies 7 < %ﬁk—l' Define f
and Ly by (16.5) and (16.6), respectively. We will often use without any reference the
simple fact that

Lip(f;) < Lip(fo) [Tj—y (1 +n;) < Lip(fo)e™ < 1

to replace Lip(f;) or ||[Dx f;(x)| by one in various estimates. We will also use the
corollary that for 0 <7 < j,

j o0
Lip(f; = f) < D tmLip(fm-1) € D T < 2ip1.

m=1i+1 m=i+1
Moreover, observe that f; — f; are linear maps, so in particular
Da(fi) = Da(f;) = Da2(f).

Let s, = %gp(nk). Noticing that in the definition of Sj;_; the supremum can be
taken over (x,X) € Dy_; only, we can choose a pair (z, X;) € Dy—1 such that
|Dkak71(xk)|H > Sk,1(1 — Sk) It follows that

|Dx, fr(zi)|la = (1 + )| Dx,, fe—1(xr) g > (14 9%)Sk—1(1 — sx).  (16.11)
Since the derivative D, fi at zj exists, we may find d;, > 0 such that
exy (fis Th, Li, 0) < Q.

We will need, however, a little better estimate of the value of e x, (fx, k, Lk, 0k ). Since
the sets D; and FE; are nested,

EgDDyDFE1 D -DFEr_1D Dy,
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the pair (zy, X} ) belongs to F; for each i < k. Hence there is 0 < 8y < 1 such that
EXi(fi7xk7Li76i) < o — ﬁk forall0 <i < k.

Finally, choose 0 < A < %Bkék such that B(zy, 2A) C B(xk—1, Ak—_1) and put
&r = ¢(er)Ag. Having chosen these parameters, we have also defined the remaining
objects Fy, Sk, and Dy, by (16.7), (16.8), and (16.9), respectively. The rest of the proof
deals with the verification of their claimed properties.

Since (zx, Xi) € Ex, C Ek_1, we have that for every (z, X) € Fy_1,

|Dx fr(x)|la < |Dx fr—1(2)|a + | Dx, fe—1(@r)mx a1 < (1 + n9%)Sk—1,

and we infer that S, < (1 + nx)Sk—1. Together with (16.11) this implies two things.
First, due to the choice of s, = %g&(nk) < %mg, we have

Sk > |Dx fr(zr)lm > (14 ) Sk—1(1 — s1) > Sg—1.
Second, we infer that

|Dx, fe(@)|la > (14 16)Sk—1(1 — si) = Sk(1 — si),

which implies that (zy, Xi) € Dx.

To prove the three inequalities required by the lemma, let (z, X) € Dy,. For show-
ing the first inequality, it is our intention to use Lemma 16.2.2 with L = Dx, fi—1(zx),
P= Dka,l(x), V= Xk, and W = X.

Let u € H. Using (16.4) and n; < 1/20 gives

|Dx, fr—1(zr)(u)| = [Dx, fre—1(zx) (7x, 0]
> |Dx, fo(zr) (mx,u)| = |1Dx, (fr—1 — fo) (@) ||| x, ull
> |Dx, fo(zr) (mx,u)| = Lip(fr-1 — fo)llmx, ull

3 1
g Imxull = 2mlimx,ull 2 Sllwx, ull

v

This inequality shows that the first assumption of Lemma 16.2.2 holds with ¢ = %
The remaining assumption is of the form

|Dx fr—1(2) +neDxy fr—1(zr)mx |y > (14 m) (1 = @(nx)) S,

where S = max{|Dx, fr—1(zx)|u, |Dx fx—1(x)|u}. Noting that the left-hand side is
|Dx fr(z)|u, we use that (x, X) € Dy, to estimate that

|Dx fr(z)la > Sk(1 = sx) > |Dx, fr(wr)|m(1 — si)
=1+ )1 — s6)|Dx, f—1(2k)|n
> (L+ni)(1 = ()| Dx, fr—1(2r) |1
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Similarly, using the inequalities Sy > (141 )(1—s1)Sk_1 and (1—s1)% > (1—p(n))
we obtain
[Dx fu(@) i = Sk(1 = sx) = (1+mx)(1 — s1)*Sk—1
> (L4 m) (1 = s1)*| Dx fr—1(2) |
> (L+m) (1 = @(k))| Dx fr—1(x)|n-
Having verified all assumptions of Lemma 16.2.2 we apply it together with the estimate
S < V2 to get lmx — mx,. || < 3nx < %ak, which is the second required inequality,

and ||Dx, fr—1(zx) — Dx fr—1(x)|| < 3nk. The first required inequality now follows
from

|Dx fr(x) — Li|| = [| Dx, fr(xx) — Dx fr(2)]|
< ||Dxy fr—1(2k) = Dx fro—1(@)[| + mel(Dx, fro—1(x))mx ||
<dn < %-

We still have to show that e(fy, «, Lg, &) < €. Assume for a contradiction that
e(fr,x, L, &) > €. Since & /p(er) = Ag < 0k, we have

ex, (i, Li, & /p(er)) < ex, (fk,®, Li, 0k) < ag < (k).

Hence Lemma 16.2.1 with ¢ = ¢ (in which we recall that ¢y and Cy were replaced
by ¢(ex) and 1/p(ex), respectively) provides us with (yg,Y) € Da(fk) and ¢ > ()
such that ||yo — z|| < &/¢(ek) = Ak, | Dy fx(yo)|u > |Li|u + c and

|(fi(yo +u) = fie(yo)) — (fe(z +u) — fr(@))] < x(e)||ull (16.12)

for every u € Xk.

We show that (yo,Y) € D; forevery i = 0,1,...,k — 1. (Notice that we do
not claim this for the value i+ = k.) Fix ani, 0 < 7 < k — 1, and observe that
Yo € B(xg,2Ak) C B(x;, A;). Recalling by (16.11) that | Ly |y > Sk—1 > S;, we see
that

Dy fi(yo)lu = | Dy fi(yo)lu — V2 Lip(fx — fi)

(16.13)
> |Lilg +c— 2V2n01 > Si — 2V2n41 + c.

In particular, | Dy f; (yo) |z > Si —2v/2n;41 > Si(1—s;) by the first condition imposed
upon the choice of the numbers 7, in (16.10). It suffices now to show that (y,Y) € E;.
Since clearly (yo,Y) € Ey, we will suppose by induction that 0 < i < k — 1 and
(yo0,Y) € D;_1. Our aim is to prove that

€X; (fla Yo, Li, 61) < .
Using that (yo,Y) € D;_1 and (16.13) with 7 replaced by i — 1, we see that

Si—1>|Dy fi_1(yo)|u > Si—1 — 2V2n; + .
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Consequently, ¢ < 2v/2n;, which implies that x(c) < X(Qﬂm) < %ai by the third
requirement in (16.10). Recalling that both (zy, Xx), (z;, X;) € D; we infer from the
already proved two inequalities of the present lemma that

o o
1D fi(xk) = D, fuw)ll < = and - |lmx, —7x 5
Since also (z, X)) € Dy, the same argument implies that ||7x — 7x, || < ax/5. We use
this to estimate the increment of f at the point « in the direction of X},. Notice that we
do not know that (z, Xj) € Dy, so we have to do it in a slightly roundabout way:

|fe(x 4+ 7x,u) — fr(x) — Lpmx, ul
<fe(r +axmx,u) — fu(z) — Lpmxmx,ul + 2(|mx — 7, ||[Jv]]
e Jul.

This and (16.12) lead to the conclusion that for u € X; N B(O, 0k),

| fi(yo +u) — fi(yo) — Liul
< |fe(yo +u) — feyo) — Liul + Lip(fir — fi)llull + | Lk — Ls|||u]]
< |fe(yo +u) — fr(yo) — Liu| + 20541 ||ul|
+ |1 Li = Dx, fi(wr) | lull + ||DXk(fz = fi) @) || [|ull

< |filyo +u) — fu(yo) — Licul + 25 [lull + 5 ||u|| + Lip(fi — fi)|lull
< |fi(yo + mx,u) = fi(yo) — Lemx,ul + 2||7TXi = x|l [[ul]
20 lfull + Z llull + 2
< |felzx +mx,u) — fr(x) — Lpmx, ul
x(@)|lull
7ozl+1

< T 4 (xe) + 22+ i )l
(4% 8az+1)” | < 9aZ

7a2+1

2ak
< anllmxul + S ull < S5l < S

IN

[l
Foru € X; N B(0,4;) \ B(0, (5k) we use that
lvo — ell < 22 < 7 b < 7 Bielul
to estimate
|fiyo +u) — fi(yo) — Liu| < [fi(zk +u) — fi(zx) — Liul + 2|lyo — x|
< (o — i)l + 3 Bl

= (o = 58) Il
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These inequalities show that

90, 1
EX@(fiay07Li75i) S max{%, oy — iﬂk} < Q5.

So (yo,Y) € E;, which, as we have already shown, implies that (yo,Y) € D;.
Having thus proved by induction that (yo,Y") € Dj_1, we infer that

Sk(1 —sx) +@(er) < [Dx;, fr(zr)|n + o(er) < [Dy fr(yo)ln
< |Dy fr—1(y0)|u + mV2 < Sp_1 + V2 < Si, 4+ mp V2.

It follows that

k k
V2 > oler) — Sksk > g — Qp\(};) > ap — %
Recalling that 0, < 2—100% we get the desired contradiction. O

164 PROOF OF THEOREM 16.1.1

To complete the above arguments, we just need to put the properties of the sequences
constructed in the previous section together. Since (z;, X;) € Dy, for j > k, we have
llz; — xk|| < Ag. The sequence (xj) converges to some =, € H. Also, for j > k,
the difference f; — f is a linear function of norm at most

oo

Lip(f; — fi) € D mi < 2mp1 < aggr < plerta) < ek
i=k+1

Hence the sequence ( f;) converges to some function f, and

E(f007xOO7Lk7§k) S Llp(fk - foo) +€(fk7$OOuLk7€k)
< e+ liminfe(fx, x5, Li, &) < 2¢y.
j—00

This implies that f., is e-Fréchet differentiable at the point z, for every ¢ > 0.
Hence f.., and also f itself as the sum of a scalar multiple of f., and a linear function,
is Fréchet differentiable at ..

16.5 PROOF OF LEMMA 16.2.1

Before the actual proof of Lemma 16.2.1 we state two special cases of integral estimates
proved above that will be used here. Their proofs would be slightly simpler than those
of the general versions, but not sufficiently so to warrant the repetition. In these lemmas
the symbol K denotes a (sufficiently large) constant. First, we need the following
special case of the general method of deformation of surfaces from Section 9.3: the
function ¢ required here is ¥ (u) = 7 (u/7), where v,, comes from Lemma 9.3.2
whose last statement is used with 0(u) = |u|?.
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Lemma 16.5.1. Given any 7 > 0 and 0 < k < 1, there is a Lipschitz function
: R? — R having the following properties.

@ ¥(0) =T,

(b) () = 0 whenever [u| > ¢'/* ,
©) |v(u)| < 7 forallu € R?

@ |[9'(w)| < K for almost all u € R™,

< K72
~ log(1/k)

The second result is a special case of two integral estimates from Section 9.5,
Corollary 9.5.5 with n = 2 and Lemma 9.5.4 with n = s = 2. To state it, re-
call that the Lipschitz constant of g at u € 2, where u € 2, is the least number
Lip,(g) = Lip, o(g) € [0,00) such that

© [ I¢)*az?
R2

l9(v) = g(u)| < Lip, o(g)lv — ul
for every v € (.

Lemma 16.5.2. Let Q) C R? be either a disk or a square and g: Q — R? a Lipschitz
function. Then

[ Cipuato)* aztw) < K Linto)? [ I a2,
Q Q

and for every u,v € (),

l9(v) — g(w)* < K Lip(g)|v — ul /Q I0/]1? d?.

Proof of Lemma 16.2.1. To simplify the formulas, we will assume that the constant K
from the previous lemmas satisfies K > 1. We introduce the following parameters. Al-
though we give exact formulas (as this is convenient when recalculating one parameter
with the help of another), the main point that should be kept in mind is that, in terms of
the parameters from their definition, o, k, and ¢y are small and C, Cy are big.

55

= 5
k= exp(—2°K?c73),
. (€ ot
R T
27
=

g

Cy
CO = 40162/K.
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We will use a number of inequalities that easily follow from these definitions and the
facts that K > 1 and € < 3 (which is shown below). For example, we will explicitly
use in some steps that

>~

5 96
co < g, K< g, - <eY® or C) > max{Q—, 2—}
4 4’ o e’ €2

Also we may decrease the powers of o and 2 and leave out K in some estimates of ¢g.
This agreement indicates that we are not trying to find optimal numerical constants.
This is also reflected by making use of powers of 2 only for such constants in almost
all occurrences.

All these parameters are determined by the value of ¢ > 0. In order to define the
function x/(c) it will be convenient to calculate € = €(cg) from the third equation above
and write ¢ instead of ¢, that is, ¢ = ¢(c) as a function of c. Therefore all o(c), x(c),
and cq(c) are now given functions of ¢. Using this notation, we show that a possible
choice for x is

x(c) := 8KV 4t/ 4 2e71/5(9) 4 dey(c) + 8k(c) + 4o(c) + 4e(c).

Clearly, lim o x(c) = 0 as required. Notice also that the functions ¢y (c), k(c), o(c),
and ¢(c) are increasing; we will often use this without any further mention because in
our (upper) estimates by x/(c) these functions will be in fact taken at a point < c.

Suppose that g, &, x, X, and L satisfying the assumptions of the lemma are given.
By shifting, we may assume that z = 0 and g(0) = 0.

We first observe several nonimportant simple estimates. They could have been
added to the assumptions of the lemma as their verification in our application is straight-
forward. However, we prefer to deduce them as this allows us to keep the statement
of the lemma (relatively) simple. Since ||L(y)|| < (Lip(g) + co)|ly|| for y € X,
lyl| < Co€&, and since ¢y < 3e, wehave ||L|| = || Lrx|| < Lip(g) +co < Lip(g) + 3e.
The assumption €(g, 0, L, £) > ¢ implies that ¢ < Lip(¢g — L), and we infer from

e < Lip(g — L) < Lip(9) + || L] < 2Lip(g) + 3¢

that Lip(g) > %&. As corollaries we immediately get that e < 3 and || L] < 2.

We will consider two cases that correspond to the irregular case and regular case
from the previous chapters. Of course, since we do not consider the limit case, we have
to distinguish the two cases quantitatively and not only qualitatively as we did before.

It will be convenient to identify X with R?; in particular, g and L map the Hilbert
space H into X.

Case 1 (irregular behavior). The conclusion of Lemma 16.2.1 holds provided there
arex € X and y € H with ||z||, |ly|| < C1& such that

l9(y +2) = 9(y) = La|| > o ([lyll + |[=]))-
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Proof. We first notice that y ¢ X. Indeed, assuming that y € X, the condition
lz]] + |ly|l < 2C1€ < Cop€ would allow us to infer from € x (g, 0, L, Co€) < cp that

o(llzll + 1lyll) < llg(z +y) — g(y) — La||
<llg(z +y) = Lz +y)|l + lg(y) — Lyl
< collz +yll + collyll < 2co(llzl| + llyl)
< a([lz]l + [lyl)-

Denote w = (y — mxy)/|ly — 7xy|| and use Lemma 16.5.1 with « defined above
and 7 = ||y — x|l to find the function 1»: X — R with the properties (a)—(e).

Letr = e'/*|y|| and Q = {u € X | |lu|| < r}. Notice also that the choice of Cyy
reveals that 2r < 2e!/%C ¢ < Cy€. Define v: X — H by

v(u) = u+ P(u)w.

and let Y,, be the range of 7/ (u). Finally, let L,, = (Dy, ¢)(y(u)) and h(u) = g(y(u)).
Notice that by (d), Lip(h) < Lip(y) < 1+ x < 2, and so Lip(h — L) < 4. Our
intention is to find the required pair (yo,Y") such that yo = y(ug) and Y = Y,,, for a
suitable point uy € .

We first relate | L, |g and |h/(u)|g: for every u € X,

|Lo|? < |W (w)|E < |Lulf + |19 (w)]% (16.14)

Indeed, let e, e* be an orthonormal basis for X (which may depend on w) such that
Y/ (u)(et) = 0. Then the vectors 7' (u)(e) = e + 1’ (u; e)w and 7/ (u) (et) = et form
an orthogonal basis for Y,,. Hence, denoting by € the unit vector parallel to v'(u)(e),
we have

W @) = [l (v(w)) (e + ' (us e)w) [|* + |9 (v(w) (e

= |[Luel* (1 + [ (us €) ) + || Lue™ |2

= |Lulf + ¥/ (u; ) P|| L€l
The first inequality in (16.14) is now obvious and the second follows by noticing that
¢ (u; €)| < [[¢'(u)]| and || Lye]| < [|L |l < Lip(g) < 1.

We will need the following consequence of (16.14). Subtracting |L|% from the
second inequality in (16.14), integrating over {2 and using (e) leads to

Kr?
N2 12 2 2 72 2
| =12 az? < [ (L - LR 420 + 1
3.2
= [(Lub-LB)azo + S a61s)
0 2K

The first statement of Lemma 16.5.2 with g = h — L gives that

/ (Lip,, o(h — L))4 dLHu) < 24K/ \W — L)% d<L? (16.16)
Q Q
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Further,
lUH—L@dZQ=K¥W%+WM%—WMJ%Q¢$2
= /Q(|h’|%{ —|L|}) dL* + 2/Q (L—HW, Ly, d£L>

Denoting by v the outer unit normal vector to €2 we obtain with the help of the diver-
gence theorem

/ (L—=W,L), d2* = / div L*(L — h) d.£>
Q Q
:/ L*(L — h) - vq ds#?
o0
< / 1L*1| [h(w) — Lul| d* (u) < dmcor®,
o0

because ||h(u) — Lu|| < cor for w with ||u|| = . Combining the last two estimates and
recalling that 7cor? = meoe?/*||y||? < 27120%||y||?/ K, we have

3 2
/ |V — LI dg? < / (W'} — |L|%) 22 + Jzﬂ*}/(" . (16.17)
Q Q

To get a lower estimate of the integral on the left, we first notice that

ollzll +llyll) < llg(z +y) —g(y) — L]
< llglx +mxy) — g(mxy) — La|| + 2|y — mxyl
< llg(z + mxy) — L(z + mxy)ll + llg(mxy) — Laxyl + 27
< 2co(lfl + llyll) + 27
Since o > 4c¢ we obtain that ||z|| + ||y|| < 47/0 < 4|y||/o < e'/*||ly|| = r. Hence
both z 4+ mxy and wxy belong to 2. Now
[(rxy + ) = h(rxy) — La|
> lgly + ) — g(y) — Lzl — [lrw — & (rxy + 2)w| — [[rw — ¢ (7xy)w]|
> o(llyll + llzll) = [#(0) = ¢ (rxy + )| = [(0) — ¥ (7xy)|
o
2 o(llyll + llzll) = 2yl + zll) = 5 Ayl + [l[)-
It follows that the second statement of Lemma 16.5.2 is applicable with g = h — L,
and we obtain

|h(mxy + x) = h(rxy) = La|® _ o®lly[*
K Lip(h — L)z = TR

[ - 1paz? >
Q
Together with (16.17) this leads to

[ -1epyazs = [ - pipaz -
Q Q

*lyl* _ o®llyl?
29K — 26K
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Hence in view of (16.15) we conclude that

o’r? _ ollyl

[l = 12 az) > [ (W = |2) 42” - 55 > Tt a6

In order to place the desired point ug far from the boundary of 2 we introduce the
following auxiliary function. Let ¢: 2 — (0, c0) be defined as

() 28Kco if ||lul| < r(1 — sg), where so = o/,
u) =
29K otherwise.

1/k

Then the choice of ¢y and the equation r = e'/*||y|| give that

e

/ CdL? < 28Kcomr? + 210K sqmr? < 27963 |y||2 + 27503 |y|* < o4
Q

Adding this to (16.16) and observing that 2* K multiples of the error terms in (16.17)
and (16.15) are majorized by o3 ||y||? /24, we get

/Q (Lip, o(h — L))" + C(u) &L ()

3 2
< 24K/ W — L dg? + ZIIE
o 24
2 3 2
< 24K/ (0|} — |LIG) 22 + %Ly” by (16.17)
Q
3 3 2
< 24K/ (ILu|% — L) dL%u) + % by (16.15)
Q
=2 ([l ~ 1B 2% + T
o H 2K
< 251(/ (ILu|? — |LI) d.2%w). by (16.18)
Q

Hence there is uo € €2 such that i/ (ug) exists and
Lipy, o (h = L)* + ((u0) < 2°K (| Luglu — [ L) (| Luo 1t + |L|m)-
In particular, the right side is positive, and so, since | Ly, | + |L|g < 3v2 < 8,
Lip,, o(h — L)* 4 ((uo) < 2°K(|Ly,lu — |Lln)- (16.19)

Since the right side is at most 2° K, we infer that ( (ug) < 29K, and so ||uo|| < 7(1—s0)
and ¢ (uo) = 28K cy. Hence (16.19) gives that

C(uo)
28K

Cc:.:= ILU0|H — |L|H > = Cp.
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We show that y9 = y(ug) and the subspace Y = Y,,, € G(H, 2) have the required
properties. Clearly, (yo,Y) € D2(g) and

[goll < fluoll + |tb(uo)| < r(1—s0) +7 < 5 005
Let u € X. We distinguish the following three cases.

(A) If ug + u € 2 then (16.19) implies
1h(uo +u) = h(uo) = Lu|| < Lip,, o(h — L)|ul| < 4K/ 4Ju].
Since ||u|| < ||up + || + |Juo|| < 2r < Co€ and Lip(y) < &,

l9(yo +u) — g(yo) — g(u)||
< |h(uo +u) = h(uo) — Lul| + lg(w) — Lul| + [|g(yo + u) — g(v(uo + w))||

< AR VA u + collull + (o) — (uo + wyw]
XD .

< 4K ul| + eol|ull + wllull <

This is clearly bounded by the required x(c)||u||, but we will need the just established
better estimate shortly.

(B) When ug +u ¢ Q and |Ju| < $Co¢ we find v on the segment [ug, ug + u] with
lv|| = r. It follows that ||u|| > r — ||uo|| > sor, and so

u u
foll < 20 ana g -+l < (1 = so) + ) < 120

Also

llyo = woll = [v(uo)| = |¢(uo) = (v)| < Klluo — v < &llul.

The previous case now gives

l9(v) = g(uo) — g(v — uo)||

< lg(yo +v —uo) — g(vo) — g(v — uo)|l + 2[lyo — uoll
C
< XD g 4 25l
C
< (X (2) + 26} Jull
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Since the vectors u, v, v — ug, and ug + v have norm at most C¢ (they are bounded by
lee]l, vy |Jull and 2r < Coé&, respectively), we can estimate

19(yo +u) = g(yo) — g(w)]|
< 2[lyo — uoll + llg(uo +u) — g(uo) — g(u)]|
< 26[ull + llg(uo + u) — g(uo) — g(u)]|
< 26Jull + llg(v) = g(uo) — g(v—1uo)ll + llg(uo + u) — L(uo + u)||
+llg(v) = Lo + llg(u) = Luf| + [lg(v — uo) = L(v = uo)||

x(¢)
< 2l + (X5
x(e)
2

+ 2/{) [l + co(lluo + ull + [[o]l + lull + [lv = uoll)
2¢o

< (4n+ X2 <+—*+%>HMM—@K+ g

< x(©)lull.

(C) Finally, when [|u|| > 1Co&, we have that

+20+2%)Wm

l9(yo +u) — g(yo) — g(w)|| < llg(yo +u) — g(u)|| + [lg(y0) — g(0)]|
< 2llyoll < 2(Jluol| + 7) < 4r < 4e'/* C1€
8C161/”
< -
<=
< x(©)ul]. O

Jlull = 2e= %] Ju]

Case 2 (regular behavior). The conclusion of Lemma 16.2.1 holds provided

lg(y +2) = g(y) = Lell < o(flyll + ll=[])
forevery x € X andy € H with ||z|, |ly|| < C1é&.

Proof. The assumption £(g,0, L,§) > ¢ allows us to find zg € H, ||z0]| < & such that
llg(z0) — Lzo|| > €||z0]|. Letting z = zg — 7x 2o, We have

l9(2)]l = |l9(20) — L(20) + (9(20 — mx20) — g(20) — L(—=7x20)) |

9
> ellz0ll = o(llz0ll + mxzol) 2 < 1zl
9
S

We choose an orthonormal basis e, e for X such that Le; is a non-negative mul-

tiple of g(z). Denote

62

ﬁ =1- 276’
and let r > 0 be such that 3%r? + ||z||? = r2. Then r > ||z|| > ier. For future use we
list a chain of inequalities various pairs of which will be used in various situations:

Sl _ 8¢ _ 1

r< < - CHé€.
€ €

=
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The set 2 will be in this case the square
Q= {se; +tez | s,t €[0,r]} C X.

Define v: X — H by
s
~v(s,t) = Bsey + tes + 7

and observe that 7 is a linear isometry of X onto its range. We denote this range by Y.
Hence, letting L,, = (Dyg)(y(u)) and h(u) = g(y(u)), we have that

h'(u)=L,o~v and |h'(u)lg = |Ly|u.
Since r > ||z|| > Ler, the vector w := g(z)/r satisfies

ellzl , &

R

%

In particular,
(1=B)lLer] <2(1 = B) < [[w]l and (1 — )| Ler || < 4(1 = B) < 23||w.

We use these inequalities to estimate the Hilbert-Schmidt norm of the linear map
M € L(X, X) given by

Mey :=(Le; +w and Mes := Les.

Since Le; is a non-negative multiple of w, |M|% = (B||Le1| + [|w|)? + ||Leal|?,
showing that |[M|g < 4 and

|M[f = |LIj + ((6% = Dl Lel + 28] w]) [ Lex || + [lw]|* > |LIF + [[w]®. (16.20)
Similarly we get
(M, L)y = LI + ((8 = Vl[Lea|| + [lwl]) | Lea || > | LI (16.21)

Since ||Bse1 +tes|| < 2r < Ci€ forevery 0 < s,t < r, we have the following two
estimates.

[h(r,t) = h(0,t) — rMey|| < [[A(r,t) — rMey — L(tez)|| + [[2(0,t) — L(tes)||
= |lg(z + Breq + tea) — g(2) — L(Bres + tes)|
+ [lg(te2) — g(0) — L(tes)||
<dor,

and, using also ||y(s,0)|| < 2r < C1€for0 < s <,

[h(s,7) = h(s,0) = rMes| = [lg(7(s,0) + rez) — g(7(s,0)) — L(res)|| < 4o
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Hence for any operator T € L(X, X),
/Q (W' (u), Ty dL(u) (16.22)
_ /Q (W (u)(er), Ter) dL%(u) + /Q (W (u)(e2), Tes) dL(u)
= /OT<h(r, t) — h(O,t),Te1>dt+/0T<h(s,r) — h(s,0),Tes) ds
> r/T<Mel,T61> dt +T/T<M62,T€2> ds — 8ar?||T||
= r2<OM, T), —8or?|T|. ’ (16.23)
With T' = M/|M |y this inequality yields
/ | Lo | dL%(u / W (u) g dLHu) > /Q<h’,T>H dL? > r*|M|g — 8or?.
By (16.20) and the Cauchy-Schwarz inequality this implies

/Q(ILuI% = [L[}) d2%w) > [M[jr® — |LIr® — 160|M |ur®

> ||lw|*r? — 2%07% > (2_854 — 2_954)r2
= 27942, (16.24)

The inequality (16.23) used with 7' = L and (16.21) give
[ = az? = [ W+ 1L - 200 D)) a2?

< / |Lulfy dL(u) + r?|LI§ — 2r*(M, L), + 2°07?
Q

E4T2

< /Q(ILuI%— |LIz) d-2%w) + 55 (16.25)

Together with the first inequality in Lemma 16.5.2 this implies that

/ Lip, o(h — L)* d£(u) < 24K/ |h' — L||* d£>
Q Q

Ke*r?
26

< 24K/ (Ll — L) dL%(u) + (16.26)
Q

We also denote sy = 27184 and Q = {se; + tes | rso < s,t < r(1 — so)}, and
define an auxiliary function ¢: Q@ — [0, c0) by

M Ksy ifueQ,
Clu) =1 4 .
27K otherwise.
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Then we observe that
K 4,2
/ CdL? < 2" Ksor? 4 211 Kr?sy = %
Q

Adding this inequality to (16.26), we get with the help of (16.24),

Ketr?
25

/ (Libwo(h — L)' + C(w))dL%u) < 2'K / (Ll — L) d2%u) +
Q Q
<K / (Ll — |L3) d2%(u).

This is the same estimate as in the irregular case, and the rest of the proof is very
similar to that case, except of course that €2 and some constants are slightly different.
The previous inequality shows that there is ug € €2 such that h'(ug) exists and

Lip,,0(h — L)* + ((uo) < 2°K (| Luo |t — |L|u) (|Lu, 1 + |Lm)-
In particular, the right side is positive, and so
Lip,, o(h — L)* 4 ((ug) < 2°K(|Ly,|u — |L|u)- (16.27)

Since the right side is at most 29K, we infer that Clug) < 29K and so ug € Q and
C(ug) = 2" Ksg = 275 Ke*. Hence (16.27) gives that

C(ug) & >

C .= |L1L0‘H7|L|H > 28K = 2T5 =

Co.

We claim that yo = y(uo) and the already defined subspace Y € G(H, 2) have the
required properties. To start we notice that, clearly, the pair (yo, V') belongs to Ds(g)
and ||lyo|| = |luoll < 2r < C1€ < Cpé. Let u € X and distinguish the following three
cases.

(A) If ug + u € 2 then
1h(uo +w) = h(uo) — Lul| < Lip,, o(h — L)|ull < 4K/ *e!/*|ul].
Hence, observing that

_ 2 < (1 - 3)2lull? [ER 2_5 2 220,12
lu = @)I° < (@ = B)lull® + 5= llull® = 55 llul” < e™full%,

and that |Ju|| < ||ug + u|| + [Jug|| < 4r < C41&, we conclude that

19(yo +u) = g(yo) — g(w)|| < [|A(uo +u) = h(uo) — Lul| + [lg(u) — Lul|
+ lg(yo +u) — g(v(uo + w))|

<AKY M ul| + ol|ul + u =y (u)]

< (4K ot e) flull < x(o)ull.
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(B) When ug + u ¢ Q and [|[yo]| + [|ul] < C1& we use that ug € Q to infer that
|lu|l > sor. Hence we may estimate

lg(yo +u) — g(yo) — g(w)|| < llg(yo + u) — g(yo) — Lul| + |lg(u) — Lul|
< oyl +2lul) <o +2) ul
= (2e +20)|u] < x(c)|lu].
(C) Finally, when [|yo|| + ||u|| > C1£ we use that

C
Jull > €& ol = Cu = fuoll = Cag — 2 > S

to infer that
9o+ u) — 9(50) — 9] < l9(yo + ) — gl + l(wo) — 9O < 2lyol
<ar <l < 2 full <
T — U — |[|Uu ellu
I OiT3 —eCh -

< x(@)flull- O



(1]

(2]

(3]

(4]

(5]

(6]

(7]

(8]

[9]

[10]

(11]

[12]

Bibliography

E. ACERBI AND N. FUSCO, An approximation lemma for WLP functions, in
Material instabilities in continuum mechanics (Edinburgh, 1985-1986), Oxford
Sci. Publ., Oxford Univ. Press, New York (1988), 1-5. (Cited on p 88.)

G. ALBERTI, M. CSORNYEI, D. PREISS, Structure of null sets, differentiability
of Lipschitz functions, and other problems. In preparation. (Cited on pp 2 and 16.)

N. ARONSZAIJN, Differentiability of Lipschitzian mappings between Banach
spaces, Studia Math. 57 (1976), no. 2, 147-190. (Cited on p 15.)

Y. BENYAMINI, J. LINDENSTRAUSS, Geometric nonlinear functional analysis,
Vol. 1, Colloquium Publications 48, Amer. Math. Soc., 2000. (Cited on pp 2, 3,
5,12,13, 14, 15, 16, 23, 24, 31, 33, 34, 75, and 323.)

A. BEURLING, L. AHLFORS, The boundary correspondence under quasiconfor-
mal mappings, Acta Math. 96 (1956), 125-142. (Cited on p 33.)

J. M. BORWEIN, W. MOORS, Separable determination of integrability and mini-
mality of the Clarke subdifferential mapping, Proc. Amer. Math. Soc. 128 (2000),
no. 1, 215-221. (Cited on p 37.)

J. M. BORWEIN, D. PREISS, A smooth variational principle with applications
to subdifferentiability of convex functions, Trans. Amer. Math. Soc. 303 (1987),
no. 2, 517-527. (Cited on pp 7, 120, and 121.)

J. M. BORWEIN, J. V. BURKE, A. S. LEWIS, Differentiability of cone-monotone
functions on separable Banach space, Proc. Amer. Math. Soc. 132 (2004), no. 4,
1067-1076. (Cited on p 223.)

R. D. BOURGIN, Geometric aspects of convex sets with the Radon-Nikodym prop-
erty, Lecture Notes in Math. 993, Springer-Verlag, 1983. (Cited on p 2.)

J. C. BURKILL, U. S. HASLAM-JONES, Notes on the differentiability of func-
tions of two variables. J. London Math. Soc. 7 (1932), 297-305. (Cited on p 223.)

J. P. R. CHRISTENSEN, On sets of Haar measure zero in abelian Polish groups,
Israel J. Math. 13 (1972), 255-260. (Cited on p 13.)

T. DE PAUw, P. HUOVINEN, Points of e-differentiability of Lipschitz functions
from R” to R"~L, Bull. London Math. Soc. 34 (2002), no. 2, 539-550. (Cited on
p71.)



416

[13]

[14]

(15]

(16]

(17]

(18]

[19]

(20]

(21]

(22]

(23]

[24]

[25]

[26]

BIBLIOGRAPHY

R. DEVILLE, G. GODEFROY, V. ZIZLER, Smoothness and renormings in Banach
spaces, Pitman Monographs and Surveys 64, Longman, 1993. (Cited on p 120.)

J. DIESTEL, J. J. UHL, Vector measures, Math. Surveys, no. 15, Amer. Math.
Soc., 1977. (Cited on p 2.)

M. J. DORE, O. MALEVA, A compact null set containing a differentiability point
of every Lipschitz function, to appear in Mathematische Annalen. (Cited on pp 2
and 393.)

I. EXELAND, Nonconvex minimization problems, Bull. Amer. Math. Soc. 1
(1979), no. 3, 443-474. (Cited on p 6.)

M. FABIAN, D. PREISS, On intermediate differentiability of Lipschitz functions
on certain Banach spaces, Proc. Amer. Math. Soc. 113 (1991), no. 3, 733-740.
(Cited on p 51.)

S. FITZPATRICK, Differentiation of real-valued functions and continuity of metric
projections, Proc. Amer. Math. Soc. 91 (1984), no. 4, 544-548. (Cited on p 6.)

T. FOWLER, D. PREISS, A simple proof of Zahorski’s description of nondifferen-
tiability sets of Lipschitz functions, Real. Anal. Exchange 34 (2008/2009), no. 1,
1-12. (Cited on p 15.)

G. GODEFROY, N. KALTON, G. LANCIEN, Szlenk indices and uniform homeo-
morphisms, Trans. Amer. Math. Soc. 353 (2001), no. 10, 3895-3918. (Cited on
p 58.)

P. HOLICKY, M. SMIDEK, L. ZAJi¢EK, Convex functions with non-Borel set of
Gateaux differentiability points, Comment. Math. Univ. Carolin. 39 (1998), no. 3,
469-482. (Cited on p 34.)

W. B. JOHNSON, J. LINDENSTRAUSS, D. PREISS, G. SCHECHTMAN, Almost
Fréchet differentiability of Lipschitz mapping between infinite dimensional Ba-
nach spaces, Proc. London Math. Soc. (3) 84 (2002), no. 3, 711-146. (Cited on
pp 47,51, 52,53,57,58, 68,71, 116, 263, and 324.)

W. B. JOHNSON, J. LINDENSTRAUSS, G. SCHECHTMAN, Extensions of Lip-
schitz maps into Banach spaces, Israel J. Math. 54 (1986), no. 2, 129-138. (Cited
on pp 88 and 89.)

A. S. KECHRIS, Classical descriptive set theory, Graduate Texts in Math. 156,
Springer Verlag, 1995. (Cited on pp 109 and 276.)

J. R. LEE, A. NAOR, Extending Lipschitz functions via random metric partitions,
Inventiones Math. 160 (2005), no. 1, 59-95. (Cited on p 89.)

J. LINDENSTRAUSS, D. PREISS, Almost Fréchet differentiability of finitely
many Lipschitz functions, Mathematika 43 (1996), no. 2, 393-412. (Cited on
pp 47, 50, and 263.)



BIBLIOGRAPHY 417

[27] J. LINDENSTRAUSS, D. PREISS, A new proof of Fréchet differentiability of Lip-
schitz functions, J. Eur. Math. Soc. 2, (2000), no. 3, 199-216. (Cited on pp 43,
44,47, 51, 204, 219, 222, and 224.)

[28] J. LINDENSTRAUSS, D. PREISS, On Fréchet differentiability of Lipschitz maps
between Banach spaces, Annals of Math. 157 (2003), no. 1, 257-288. (Cited on
pp 4, 6,72,96, 151, 170, 198, 199, 222, and 263.)

[29] J. LINDENSTRAUSS, D. PREISS, J. TISER, Fréchet differentiability of Lipschitz
functions via a variational principle, J. Eur. Math. Soc. 12 (2010), no. 2, 385-412.
(Cited on pp 47, 127, 222, 224, 225, 248, 277, and 317.)

[30] J. LINDENSTRAUSS, L. TZAFRIRI, Classical Banach spaces I, Springer-Verlag,
1977. (Cited on p 320.)

[31] J. LINDENSTRAUSS, L. TZAFRIRI, Classical Banach spaces II, Springer-Verlag,
1979. (Cited on pp 48 and 51.)

[32] O. MALEVA, Unavoidable sigma-porous sets, J. London Math. Soc. 76 (2007),
no. 2, 467-478. (Cited on p 324.)

[33] P. MATTILA, Geometry of sets and measures in Euclidean spaces, Cambridge
University Press, 1995. (Cited on pp 31, 168, and 207.)

[34] J. MATOUSEK, E. MATOUSKOVA, A highly non-smooth norm on Hilbert space,
Israel J. Math. 112 (1999), 1-27. (Cited on pp 33 and 73.)

[35] E. MATOUSKOVA, An almost nowhere Fréchet smooth norm on superreflexive
spaces, Studia Math. 133 (1999), no. 1, 93-99. (Cited on pp 33 and 73.)

[36] V. D. MILMAN, Geometric theory of Banach spaces II. Geometry of the unit ball,
Uspehi Mat. Nauk. 26(1971), no. 6(162), 73-149. English translation: Russian
Math. Surveys 26(1971), no. 6, 79-163. (Cited on p 52.)

[37] R. R. PHELPS, Convex functions, monotone operators and differentiability, sec-
ond ed., Lect. Notes in Math. 1364, Springer-Verlag, 1993. (Cited on pp 69, 186,
188, and 393.)

[38] D. PRrEISS, Gateaux differentiable functions are somewhere Fréchet differen-
tiable, Rend. Circ. Mat. Palermo (2) 33 (1984), no. 1, 122-133. (Cited on pp 6,
37,43, and 225.)

[39] D. PREISsS, Differentiability of Lipschitz functions on Banach spaces, J. Func-
tional Anal. 91 (1990), no. 2, 312-345. (Cited on pp 2, 6, 15, 44, 47, 204, 222,
224, and 262.)

[40] D. PREISS, J. TISER, Two unexpected examples concerning differentiability of
Lipschitz functions on Banach spaces, GAFA Israel Seminar 92-94, Birkhauser
1995, 219-238. (Cited on pp 31, 33, 323, and 325.)



418

[41]

[42]

[43]

[44]

[45]

[46]

[47]

(48]

(49]

(50]

[51]

[52]

BIBLIOGRAPHY

D. PREISS, L. ZAJICEK, Directional derivatives of Lipschitz functions, Israel J.
Math. 125 (2001), 1-27. (Cited on p 15.)

D. PREISS, L. ZAJICEK, Sigma-porous sets in products of metric spaces and
sigma directionally porous sets in Banach spaces, Real Anal. Exchange 24
(1998/99), no. 1, 295-313. (Cited on p 170.)

E. M. STEIN, J. O. STROMBERG, Behavior of maximal functions in R™ for large
n, Ark. Mat. 21 (1983), no. 2, 259-269. (Cited on p 168.)

M. TALAGRAND, Deux exemples de fonctions convexes, C. R. Acad. Sci. Paris
Sér. A-B 288 (1979), no. 8, A461-A464. (Cited on p 34.)

B. S. TSIRELSON, Not every Banach space contains an embedding of £, or co,
Funkcional. Anal. i PriloZen. 8 (1974), no. 2, 57-60. English translation: Funct.
Anal. Appl. 8 (1974), 138-141. (Cited on p 201.)

Z. ZAHORSKI, Sur I’esemble des points de non-dérivabilité d’une fonction con-
tinue, Bull. Soc. Math. France 74 (1946), 147-178. (Cited on p 15.)

7. ZAHORSKI, Sur la premiere dérivée, Trans. Amer. Math. Soc. 69 (1950), 1-54.
(Cited on p 6.)

L. ZAJICEK, Sets of o-porosity and sets of o-porosity (¢), Casopis pro pést. mat.
101 (1976), no. 4, 350-359. (Cited on p 170.)

L. ZAJICEK, Porosity and o-porosity, Real Anal. Exchange 13 (1987-88), no. 2,
314-350. (Cited on p 33.)

L. ZAJICEK, Fréchet differentiability, strict differentiability and subdifferentia-
bility, Czechoslovak Math. J. 41(116) (1991), no. 3, 471-489. (Cited on pp 33
and 43.)

L. ZAJICEK, On o-porous sets in abstract spaces, Abstract and Appl. Analysis
2005 (2005), no. 5, 509-534. (Cited on p 33.)

W. ZIEMER, Weakly differentiable functions, Sobolev spaces and functions of
bounded variation, Grad. Texts in Math. 120, Springer Verlag, 1989. (Cited on
p 88.)



Index

(d, do)-complete, 128

(d, do)-lower semicontinuous, 128
I'-null, 73

T',-null, 73

o-ideal, 2

almost Fréchet differentiable, 47
arbitrary smoothness, 199
and I"-nullness of porous sets, 199
implied by asymptotic cg, 199
Asplund space, 3, 29
asymptotic uniform smoothness
and existence of smooth bumps, 150
asymptotically ¢y, 151
and existence of smooth bumps, 151
renorming, 155

bump, 144
convex bump and renorming, 149
smooth with controlled modulus, 144

cone-monotone function, 223

decreasing, 11

strictly, 11
defect of regularity, 264
defect of restricted regularity, 264
deformation lemma, 162
derivative

see also differentiability

e-Fréchet, 28

existence of, 48, 60, 68

e-Fréchet, 46

directional, 9

Fréchet, 1

Giteaux, 1

upper and lower, 230

upper metric, 332
differentiability
see also derivative
almost Fréchet, 47
Fréchet
I'-almost everywhere, 112, 114, 116
asymptotic, 356
in direction of, 157
mean value estimate, 17, 20, 119
of cone-monotone functions, 223
of real-valued functions, 222
of vector-valued functions, 262
on /P spaces, 263
on Hilbert spaces, 262, 392
regular, in direction of, 158
set of points is Borel, 36
upper, 135
Giteaux
I'-almost everywhere, 75
almost everywhere, 15
mean value estimate, 16, 20
regular, in direction of, 157
of convex functions
I'-almost everywhere, 113
except o-porous sets, 29
directed downward, 134
distance function, 31
divergence theorem, 164
downward directed, 134

eccentricity, 165

Fréchet derivative, 1
Fréchet smooth norm, 25

existence of, 24
function
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C-monotone, 223
cone-monotone, 223
Lipschitz, 1

locally affine a.e., 173

Gateaux derivative, 1
Gauss null, 13
Gaussian measure, 13

Haar null, 13
Hardy-Littlewood operator, 168
Hilbert-Schmidt

norm, 156

scalar product, 156

increasing, 11
strictly, 11
irregular points, see regular points

Lipschitz constant
pointwise, 168
Lipschitz function, 1
locally uniformly convex space, 25
Luxemburg norm ||(¢;)||w, 321

maximal operator, 168
mean value estimate
for Fréchet derivatives, 17
for Gateaux derivatives, 16
multidimensional, 20
midpoint inequality, 54
modulus
of smoothness of a function, 133
asymptotic, 134
in direction, 134
of uniform convexity, 51
asymptotic, 52
of uniform smoothness, 51
asymptotic, 52

norm
Fréchet smooth, 25
locally uniformly convex, 25
null sets
I'-null, 73
T',-null, 73

INDEX

Anull, 15
Aronszajn null, 15
Gauss null, 13
Haar null, 13

Orlicz function, 320
Orlicz norm |(¢;)]w, 321

perturbation game, 122
porous sets, 10, 169
T'-nullness of, 200
I',, nullness of, 185
o-, 10, 169
c-porous, 169
contained in G, 171, 173
decomposition property, 170
directionally, 10, 169
in direction of
a family of subspaces, 171
a subspace, 10, 169
a vector, 10, 169
with constant ¢, 10, 169
positive, 11
strictly, 11
pseudometric, 10
pseudonorm, 10

Radon-Nikodym property, 12
regular points, 97
of convex functions, 97
of Lipschitz functions, 99
rich family of subspaces, 37
RNP, see Radon-Nikodym property

separable determination
of e-Fréchet differentiability, 42, 44
of I'-nullness, 95
of o-porous sets, 41
of Fréchet differentiability, 43
separable family of subspaces, 172
separable reduction, see separable deter-
mination
shear, 204
slice, 11
w*, 11
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rank of, 11
smooth bump, 144
with controlled modulus, 144
smooth norm, see Fréchet smooth norm
space
admitting a smooth bump, 144
Asplund, 3, 29
uniformly convex, 48, 51
asymptotically, 52
locally, 25
uniformly smooth, 48, 51
asymptotically, 52
subdifferential, 23
surface, 73
see also function
tangent space to, 74

tangent space, 74

upper w estimate, 321

upper ¢ estimate, 319

upper Fréchet smooth, 135
upper metric derivative, 332

variational principles
abstract, 123
for bimetric spaces, 130
perturbation game, 122
standard, 125
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L e indicator function of the set A
A e closure of the set A
COTIV ettt ettt h ettt e bttt e b et s bt e et e bt eb et ebe e e e sbees b e bt et e et e sbeenaesbeeanennens convex hull
QIATIL ettt bttt sttt et diameter
6 1 OO SUURRRPRRTSRNt distance
QIV e divergence (of a vectorfield)
T e identity operator or matrix
Dttt sttt Lipschitz constant
TATLK oo ittt ettt eeete e ee et e e e et e e e e e et e e e e eeara e e e e enatrreeeeearaeeas rank (of a matrix)
ST ettt ettt ettt ettt ettt st et b et b et bt bt a et b et e e sign function
SDALL +uvettenteeteententt et et e sbt e e bt et e bttt e b e s bt e st e bt e bt ea e bt e bt et ebe et s bt es b e b e bt et e nbeeae linear span
TTEACE ettt trace (of a matrix)
(51 ) ceererereret ettt scalar product, 156
(53 *VH wrerereeenenerisiee ettt Hilbert-Schmidt scalar product, 156
Fu F8) () oo average integral, 11
OF () oottt subdifferential, 23
| | ettt Euclidean norm, 10
| JH evemerereetet ettt Hilbert-Schmidt norm, 156
[((€7) ] evereeeeememenerenieeee sttt ettt Orlicz norm, 321
I [ G1 weeememerereenenee ettt 73
[I = [ oeeeeeeneneenneneneneistst ettt ettt sttt n et ne s 73
I e Il vereremeerenemeneneei ettt ettt 73
I+ {00 «erereerereremememememrieieieteieieieiete ettt sena supremum norm, 10
||’yHcl ........................................................................................................................... 10
[[Z[IR0 coveveeeseseeersees e 339
(€3 ) [l <evemererermenemeeninieieie ettt Luxemburg norm, 321
QU reeeeeeeieee e ee e e e e et e e e e et aa e e e e e et aa e e e e eabateeeeetaaeeeeeeraaeeeeanres volume of the unit ball, 11
X euvreeeeeeeaeeeeeeaeteeeees e tteeseseateeeee s tteeeesaabteesesaaraeeesanraeeeesanes modulus of convexity, 51
GX ererrerereeeeeeee et modulus of asymptotic convexity, 52
O (B, Y] ettt 54
E( Ty X)) ettt 34
E( 2y Ly ) ettt 394
EZ (@5 Ly 0) ettt 394

T () oo eeeeeeeeese e eeseeeee e 73
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L () ettt bbbttt 73
YT ettt ettt ettt et R ket a b aen s sne 74
A (2—2) type constant of the maximal operator in R™, 168
FEX (1) teeteniieiee ettt bttt a ettt b bt n ettt ese et s 54
FEX (B3, Y] ettt s e es 54
0 eeeeeeee e esenes 161
T eeveeeneeeneenneseesneeens orthogonal projection on the span of the first n basis vectors, 156
T e orthogonal projection on the span of all but the first n basis vectors, 157
TTY eeeeereestee et e tee st et et e s bt e et e bt e bt e st et e b e e sabe et e orthogonal projection onto V', 156
L) et eccentricity, 165
PO(EF ) e modulus of smoothness of © at x, 133
PO,V (T58) et ditto in the direction of a subspace Y, 134
POY(TT) e, ditto in the direction of a family ), 134
po(x;t) ... ditto in the direction of the family of finite codimensional subspaces, 134
Pe.y (T, t) = p@,{SEL(R" ,X)|S(R™)CY'} (T, t) ........................................................... 135
DX wveeenrerreenitenteate et et e s teata e be e bt e ebeenbe e baentteenteebeenaeennaenns modulus of smoothness, 51
DX wereerirenienit ettt ettt sttt st sttt modulus of asymptotic smoothness, 52
DX (B Y ) ettt 54
Bji(T, ) et ball in the first j coordinates, 156
QIVT D) vttt aenenas divergence, 339
Do () ettt 394
D D AT P P PT S P TR IR 73
DII() cereeeeieirieieieieeeee ettt es lower derivative, 230
D f(T50) cortrreeeeeeere et directional lower derivative, 329
DAE) vttt upper derivative, 230
Df(Z50) coreeerereeeieseeeee e directional upper derivative, 329
DY F(Z ) eereeeeeeeeeeeeeeeeeeeeeeeeeeeeeeseeee e 394
Douth(T) e upper metric derivative, 332
By e e ey By eereesreessreaseesseesteesbeebeeteestbeabeebeeasaeasaeenteeraeasaannreans standard basis of R"™, 156
J7 () ettt Gateaux derivative, 9
G A0 T Fréchet derivative of f in the direction of an operator 7', 157
F{Z5 0 ettt directional derivative, 9

0 (Z) v Fréchet derivative of f in the direction of a subspace V, 158
G 7% e 106
G () e derivative of with respect to the first n variables, 264
BTAA Y 1ottt ettt sttt st e et e et e s aaeenaeentes gradient, 156
T et re e s er et e e e raa—ae s outer Lebesgue measure, 11
LN s product Lebesgue measure in 7' = [0, 1], 73
Lip,,(g) v Lipschitz constant with respect to the first n variables, 264
LAPy, () coreveerseisneiiiiisi s pointwise Lipschitz constant, 168
L( XY ) oottt space of linear operators, 10
M e Hardy-Littlewood maximal operator, 168
Mo P maximal operator in the direction of the first n variables, 264
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TG, G(1) vereeererieeieieieieietete ettt defect of regularity, 264
1€, G(Uy §0) ettt defect of restricted regularity, 264
B A T T G ) ISR 98
T = [0, 11N oo 73
TAIL(7Y, 1) ettt ettt etttk tangent space, 74

X O R e e tensor product of X and R", 157
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