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Convex functions with non-Borel set
of Gateaux differentiability points

P. HorLicky, M. SMIDEK, L. ZAJICEK

Abstract. We show that on every nonseparable Banach space which has a fundamental
system (e.g. on every nonseparable weakly compactly generated space, in particular on
every nonseparable Hilbert space) there is a convex continuous function f such that the
set of its Gateaux differentiability points is not Borel. Thereby we answer a question
of J. Rainwater (1990) and extend, in the same time, a former result of M. Talagrand
(1979), who gave an example of such a function f on £1(c).

Keywords: convex function, Gateaux differentiability points, Borel set, fundamental sys-
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Classification: Primary 46G05; Secondary 46B20

0. Introduction

In [18, Theorem 1], M. Talagrand proved the existence of a convex contin-
uous function f : £1([0,w¢)) (= £}(c)) — R such that the set of points at
which f is Géateaux differentiable has any prescribed intersection with a fixed
one-dimensional subspace of £!(c).

Hence there is a continuous convex f on X = ¢!(c) such that the set G(f)
of Gateaux differentiability points of f is non-Borel. Clearly, f can be chosen
even such that G(f) does not have the Baire property in the restricted sense (i.e.
G(f) N F has not the Baire property in some closed F' C X).

On the other hand, it is known that, for some Banach spaces X, G(f) must be
a “nice set” for each continuous convex function f on X:

(i) By the classical Mazur theorem the set G(f) is a residual G set whenever
X is a separable Banach space (see [13, Theorem 1.20]).

(ii) If X is a weak Asplund space, then G(f) is residual and thus it has the
Baire property.

Rainwater ([15, p.320]) asked whether the set G(f) is necessarily Borel if f :
X — R is continuous convex and X is a GDS space. (A space X is GDS if G(f)
is dense for every continuous convex function f : X — R.) Notice that obviously
every weak Asplund space is GDS and, of course, £1(¢) is not GDS.

Our investigation was supported by GAUK 190/1996, GACR 201,/94/0069,
GACR 201/94/0474.
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In our Theorem (see Section 3) we give a negative answer to the above question.
In fact, for “almost all” standard nonseparable spaces X, we show that G(f) can
be non-Borel and, under continuum hypothesis, even that G(f) may not have the
Baire property in the restricted sense.

As Talagrand in [18], we construct a continuous convex function f with any
prescribed intersection of G(f) with a fixed one-dimensional subspace of X. How-
ever, the method of our construction of f is different.

We leave the following question open.

Question 1. Is there some nonseparable Banach space X such that the set G(f)
has the Baire property in the restricted sense (or is even Borel) if f: X — R is
a continuous convex function?

For example, we do not know whether C(K), with K a Kunen compact, gives
the positive answer to Question 1.

We do not know either the answer to the following question which is natural
in connection with (ii) above.

Question 2. Is there a Banach space X which is not a weak Asplund space and
such that G(f) has the Baire property for every continuous convex function f
on X7

We conclude the introduction by pointing out some further notation. We write
C(f) for the set of all points of continuity of f and D(f) for the set of all points
of discontinuity of f. By f/G(x) we denote the Gateaux derivative of f at x, and
D;l'f stands for the one-sided derivative of f at x in direction h, i.e. D;i'f(:v) =

lim f(w+tf;)—f(9ﬂ) )
t—04
We also use the notation Ae = {ae | a € A} for e € X and A C R.

1. A construction of convex functions

We get our results by using only one method of construction of continuous
convex functions which differs from Talagrand’s one and originates in [20].

Lemma 1. Let X be a Banach space, Y C X a closed linear subspace of codi-
mension one, e € X \'Y with |le| =1, g: R — (Y*,w*) and M > 0 be such that
llg(r)]| < M for all r € R. Then there is a continuous convex function f : X — R
such that G(f) NRe = C(g)e.

PrOOF: Every point z € X can be uniquely written in the form x = y; + rze,
where y; € Y and r, € R. We shall use this notation in what follows.
Let us define a, : X — R, a continuous affine function for every r € R, by

1) ar(@) =g(r)(ye) + > + 210z — 1) (= 9(r)(a) + 72 — (rz —1)).
So
(2) ar(@) < lg@)lllyall + 75 < Mllyz| + 72 and ay(re) =
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for every r € R and z € X.
Let us define the function f: X — R by

(3) f(z) = supar(x).

rER

Since all a, are affine, f is convex. We see from (2) that
(4 f(@) < Myl +

and so f is locally bounded from above. As such it is a locally Lipschitz function.
(It follows e.g. from the fact that due to (3), or the convexity itself, it is also
locally bounded from below and we can use [13, Proposition 1.6] and the remark
following its proof.) Due to (4), (3), and (2), we have the identity

(5) f(re) =2 for every r € R.

1. Let r € C(g) and h € X be fixed. We shall show that

D f(re) = g(r)(yn) + 2rrp,

i.e. that the continuous linear function p(h) = g(r)(yp) + 2rry, is the Gateaux
derivative of f at re.
Since D;f(re) = 2rrp, for h € Re by (5) and f is convex and continuous, it

suffices to prove that D;i'f(re) = g(r)(h) for h € Y (the sufficiency of this condi-
tion is quite simple, it follows easily from the fact that f is Gateaux differentiable
at re if and only if the subdifferential df(re) C X™* of f at re contains (at most)
one element).

Let € > 0 be arbitrary. The mapping ¢g : R — (Y*, w*) is continuous at r and
so there is a § > 0 such that

(6) lg(s)(h) — g(r)(h)| < e for every s € (r—4,r+9).
Hence, for t > 0 and s € (r — §,r + J), we have, using also (1),
(7) as(th 4+ re) < g(s)(th) + r2 < g(r)(th) + r2 o+ te.
Otherwise, if |s — r| > ¢, then the following relations hold.

(8) as(th+re) = g(s)(th) +r2 — (s — )% < g(s)(th) + r? — 62 =
= g(r)(th) + 12 + te + [g(s)(th) — g(r)(th) — te — 62].

There is a 8 = 0(r,e, h) > 0 such that, for [t| < 6,

9) g(s)(th) — g(r)(th) — te — 6% < 2MO||h|| + 6 — 62 < 0,
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and we conclude that, by (7), (8), and (9),
(10) as(th+re) < g(r)(th) 4+ r? + te
for all s € R and |¢| < 0. By (3) and (10) we get the inequality
(11) f(th+re) < g(r)(th) +r? + te

for |t| < 6.
The one-sided derivative of the convex function f at re in direction h € Y can
be now, using (5) and (11), estimated by

D;f(re) = lim %(f(th—l—re) — f(re)) <

t—04

< tgrgir %(g(r)(th) +72 4 te —r2) = g(r)(h) +e.

Since & > 0 was arbitrary, we get
(12) Dyf f(re) < g(r)(h).

We also have
(13) g(r)(h) > D f(re) > =D, f(re) > g(r)(h).

The last equality follows from (12) used for —h instead of h. The second inequality
uses the convexity of f. Now, (13) gives

Dy, f(re) = g(r)(h)

and we have proved that re € G(f).

2. Now, let 7 ¢ C(g). Since as + 5% is contained in the subdifferential of f
at se for s € R due to (3) and (5), and g is not continuous at r, we see that
the selection of the subdifferential which maps every se to the element as + s2 of
the subdifferential of f at se is not norm to weak star continuous at re, because
(as +5%) ['Y = g(s) by (1), and thus the function f is not Gateaux differentiable
at re (see [13, the proof of Proposition 2.8]). O

Now we shall describe a way how to obtain a function g : R — (Y*, w*) with
a prescribed set D(f) of discontinuity points. To this end we need the existence
of a special family of functionals in Y™*.
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Definition. We say that a set F C Y* of functionals on the Banach space Y is
a system with property (Zy) if every injective sequence of elements of F converges
to zero in (Y*,w™). An uncountable system of nonzero functionals of norm at
most one, F C Y™, with property (Zg) is called a Z-system or, equivalently, a
system with property (7).

Remark 1. If F* is an uncountable family of elements of Y* with property (Zg),
then the family F = {f e Y* | f = m,g € F*\ {0}} is a system with

property (Z). The cardinality of F is the same as that of F* because the sets

of functionals g € F* with norm greater than one and the same <. are clearly

. 9]l
finite.

Lemma 2. LetY be a Banach space and F C Y* have property (Z). Let D C R
be a set of cardinality at most card F. Then there is a mapping g : R — (Y*, w*)
such that D = D(g).

ProOF: We put g(r) =0 € Y*if r ¢ D. Let g | (D\ D°) be any one-to-one
map of D\ D° into F, and g(r) = [xg(r) min(1,dist(r,R \ D?))] - f for r € D°,
where f is any element of Y*\ {0} with || f|| = 1 and xg denotes the characteristic
function of the set of all rational numbers. (We denote the interior of D by D°.)

The mapping g : R — (Y*, w*) is obviously discontinuous at each point ¢t € D°
and |lg(r)|| <1 for r € R.

Let t € D\ D°. There is ay € Y such that g(¢)(y) # 0. But t € R\ D and
9(s)(y) =0 for s ¢ D. Hence g: R — (Y*,w*) is not continuous at t.

Now, let ¢t € R\ D and so g(t) = 0. We have g(r) = 0 for r ¢ D, ||g(r)|| <

dist(r,R\ D°) < |r —¢t| for r € D° and lim g(r) = 0 by property (Z) of F.
r—t,reD\D°

Therefore g is continuous at ¢. (Il

Due to Lemma 1 and Lemma 2 we come immediately to the following conclu-
sion.

Lemma 3. Let X be a Banach space, Y be a closed linear subspace of X and R
be a one-dimensional subspace of X, and let X =Y & R. Let F C Y* be a set
with property (Z). Then, for every D C R of cardinality at most that of F, there
is a convex continuous function f : X — R with R\ G(f) = D.

PrOOF: We use Lemma 2 to get g : R — Y™* and we use it as in Lemma 1 to get
f with the desired properties. O

Remark 2. Let us point out that our above construction works with small changes
as well if we suppose that X =Y & H, where H is a nontrivial Hilbert subspace
of X, Y is a closed linear subspace of X and F C Y* is a Z-system. Having a
set D C H of cardinality at most that of F, we can construct g : H — Y™ like in
Lemma 2 and we get, as in Lemma 1, a convex continuous function f: X — R
such that G(f)NH = H\ D.

We can see immediately that the orthonormal basis in any nonseparable Hilbert
space H gives an example of a set of functionals having property (Z). Thus, by
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Lemma 3, for any one-dimensional subspace R and any D C R of cardinality at
most the weight of H, there is a convex continuous function f with R\ G(f) = D.
If the weight of H is continuum, we get a result analogous to that of M. Talagrand
for H instead of £1([0,wc)).

2. Systems with property (Z)

Now, we are going to give several sufficient and several necessary conditions
for a Banach space to admit a family of functionals having property (Z) of given
cardinality.

We recall that a system (zq, fa)aca € X X X* which is biorthogonal (i.e.
fa(xp) = 64 for a,b € A) is called a fundamental system of X if the linear span
of the set {xq | a € A} is dense in X, i.e. if {zq | a € A} is complete.

It is easy to check and well-known (remarked also in [6]) that a system (z4)qecA
is minimal if and only if there are f,,a € A, such that (x4, f4)ec 4 is biorthogonal.
Hence there is a fundamental system (zq, fo)qc4 on X if and only if there is a
minimal system (z4)qc4 which is complete in X. We recall that (z4)qca is a
minimal system in a Banach space X if no proper subsystem has the same closed
linear span as {zq | @ € A} itself (see [6]).

Proposition 1. Let X be a nonseparable Banach space with a (uncountable)
fundamental system (x4, fo)aca. Then there is a system F with property (Z)
and the same cardinality as A.

PrOOF: We put F = {H}C—Z” | a € A} and notice that F is of the same cardinality

as A by the properties of the fundamental system. Now any injective sequence
(fn) of elements of F converges pointwise to zero on {z, | a € A}. Since the
functionals in F are of norm one and the linear span of {z4 | a € A} is dense in
X, the sequence (fp) converges pointwise to zero on X and F has property (Z).

O

Proposition 2. Let X,Y be Banach spaces and L : X — Y be a continuous
linear surjection. If Y* contains a system Fy with property (Z), then X* contains
a system Fx with property (Z) such that card Fx = card Fy.

In particular, if Y is a complemented subspace of X and Fy C Y* is a system
with property (Z), then there is a system Fx C X* with property (Z) and the
same cardinality as Fy .

Proor: It suffices to put 75, = {fo L | f € Fy} and use Remark 1. If Y is
a complemented subspace of X we take some continuous linear projection of X
onto Y for L first. O

Example 1. The Banach space £*°(N) admits a system of functionals with prop-
erty (Z) and cardinality ¢ because it is proved in [6, Theorem]| that £°°(N) contains
a minimal complete system of cardinality c.
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Example 2. Every Banach space that is weakly Lindeléf determined (i.e. the
closed dual unit ball is a Corson compact endowed with the weak-star topology, see
[1, Proposition 1.2]) admits a fundamental system, even a Markushevich basis ([19,
Theorem 2]). Thus also all weakly countably determined or weakly compactly
generated spaces as well as all reflexive spaces have a fundamental system.

Example 3. Every space C'(K) of continuous functions on a Valdivia compact
K has a Markushevich basis and thus also a fundamental system. The existence
of a Markushevich basis of C(K) follows by the standard induction procedure
from [3, Remark 7.7, p. 256].

Example 4. Unfortunately, there are nonseparable spaces which do not have a
fundamental system. The space ¢2°(I") of bounded functions having countable
support in ' for any set I' of cardinality greater than ¢ has no fundamental
system ([14, Theorem 3]). For more examples of subspaces of ¢°>°(I") without a
fundamental system see [8, Theorem 1]. Nevertheless, every space (2°(I") with
T infinite contains clearly a complemented subspace isometric to ¢*°(N) (any
restriction of elements of £2°(T") to a countable subset of I is a projection to such
a subspace). In Example 1 above we remarked that ¢°°(N) admits a system of
functionals with property (Z) and cardinality c. So by Proposition 2 there is a
system of functionals on ¢2°(I") with property (Z) and cardinality c.

Example 5. The space C(K) of continuous functions on the Kunen compact, the
existence of which was proved under the continuum hypothesis (see e.g. [12, Chap-
ter 7]), is another well-known example of a space having no fundamental system.
We shall show that (C(K)*,w*) is hereditarily separable and that (therefore)
there is no system with property (Z) in C(K)*.

Before it we notice several obvious properties of a system with property (Zg),
and thus also of a system with property (Z), in the following proposition.

Proposition 3. If F C X* has property (Zy), then (F,w*) is a discrete space
and K = F U {0} is a compact and sequentially compact subset of (X*, w*).

PROOF: Let us suppose that 0 # f € X* is a w*-accumulation point of F. We
find w*-open subsets U,V of X* such that 0 € U, f € V and UNV = (. Now
FNV is infinite and so we can choose an injective sequence (fy,) in VNF C X*\U.
The property (Zg) of F ensures that (fy) tends to zero in (X*,w*), but this is
a contradiction.

It follows that (F,w*) is discrete and K is w*-closed and thus w*-compact
because K C Bxx. Obviously, K is w*-sequentially compact. O

Corollary. If X* contains a system with property (Z), then (X*, w*) is not
hereditarily separable.

Remark 3. Example 6, and the remark before it, show that we cannot write
separable instead of hereditarily separable in the above corollary.

475



476

P. Holicky, M. Smidek, L. Zajicek

Proposition 4. If K is a nonmetrizable scattered compact space, or equivalently,
an uncountable scattered compact space, such that K™ is hereditarily separable for
every n € N, e.g. the Kunen compact considered in Example 5, then (C(K)*, w*)

is hereditarily separable and therefore there is no system with property (Z) in
C(K)*.

PROOF: Let us define T : KN x ¢! — C(K)* by

T((ki), (ai)) = > _ @ik,
iEN
where J; is the Dirac measure in the point x € K. It is well known and easy to
prove that the mapping T is surjective as K is scattered.
We shall show that 7' is continuous if we consider KN with the product
topology, ¢! with the norm topology and C(K)* with the w*-topology. Let
p=3 a;dy, € C(K)*, where a = (a;),.y € I' and k = (k;),, € K. Further

1€N
let feC(K), ||f]=1ande > 0.

There is a number n € N such that ) |a;| < . There is an open set U C KN
i>n
containing k such that
5

(V(li)iew € U) (Vi<n) (If (ki) = F)Dllall < ¢

For ((I;), (b;)) € U x B(a, §), where B(a,r) denotes the open ball with center a
and radius r, we have

(= T(W), )] < D lai f (ki) = bif ()] + Y llaallf (ki) + [bal | £ (1)) <

< Z[(mif(ki) —ai f(1)| + lai f (1) = bif(1)])] + Z(|az-| +|bi]) <
< sup|f (ki) = f@)lllall + lla = blI71) + > il + > (las] + by — a]) <.
=n >n >n

Thus T is continuous.

The product KV is hereditarily separable because each K™ is. Namely, let A
be any subset of K. For any n € N we choose a countable set Tj, C K™ which
is dense in the projection p,(A) of A to the “first n coordinates”. Let S, be
an arbitrary at most countable subset of A which projects onto T, by pn. Put

S = |J Sn- The set S is obviously at most countable and dense in A.
neN

As ¢ is a separable metric space and KV is hereditarily separable, KN x ¢! is
also hereditarily separable. Namely, let A € KN x ! be arbitrary. Let (Bn),en be
a countable base of open sets of ¢! and choose an at most countable dense subset
Ly, of mpn((KN x By) N A) and Sp, € (KN x Bp) N A an at most countable set
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such that 7y nSy, = Ly. The set S = J Sh is at most countable and dense in A.
neN

So KN x ¢! is hereditarily separable and hence C(K)* is also w*~hereditarily
separable due to the continuity of T

Thus there is no system with property (Z) in (C(K))* by the corollary of
Proposition 3. ([l

We may notice that the space £°°, which can be identified with the space of
continuous functions on the separable compact space K = (N, is an example of
a Banach space X for which (X* w*) is separable, but a system of functionals
in X* with property (Z) still exists (see Example 1). In this example, K is not
hereditarily separable. The next example shows that even the heredity of the
separability of K cannot help to exclude the existence of a system with property
(Z) in C(K)*.

Example 6. Let K be the “double-arrow” space (see [18], K = {z | =z €
(0,11} U {z™ | z € [0,1)}). Then K is a hereditarily separable compact space
and there is a system with property (Z) in (C(K))* (in particular, (C(K)*, w™*)
is not hereditarily separable).

The space ((C(K))*,w*) is separable since the signed measures with finite
support in some countable dense subset of K form a dense subset.

We denote by F the set {ugz | z € (0,1)} of all measures pz = %5m+ - %%.
The set F has cardinality of continuum and it has property (Z) because (f(z 1) —
f(#))ze(0,1) € c0((0,1)) for every f € C(K). The last statement is a well known
and easy fact. We can get the system with property (Z) in (C(K))* also by
Proposition 2 and Example 2 due to the fact that the WCG space ¢([0,1]) is a
quotient space of C(K).

In our only example of a nonseparable space X with no system of continuous
functionals with property (Z), (X*, w*) is hereditarily separable. We do not know
whether the existence of a system with property (Z) in X™* can be characterized
by the existence of a (special) w*-nonseparable subset of X*.

Question 3. Does a system of functionals with property (Z) exist in every dual
space (X*, w*) which contains a weak-star closed nonseparable sequentially com-
pact (or a weak-star nonseparable compact) subset?

Lemma 4. Let X be a Banach space, Y a closed subspace of X and S = X/Y.
Let S be separable (or (S*,w*) be hereditarily separable) and let Fx C X* be
a system with property (Z). Then there is a system Fy C Y™ with property (Z)
and the same cardinality as Fx .

PROOF: It is not difficult to verify that the separability of S implies that (5™, w*)
is hereditarily separable. Thus we suppose the latter condition in what follows.

We consider the set Fy of restrictions of elements of Fx to Y. It is obvious
that it is a system with property (Zg) and thus, by Remark 1, the only fact to
prove is that the cardinalities of Fx and of Fy are equal.
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Let R: X* — Y™ be the restriction operator.

Let f € Fy be fixed and non-zero. We consider the set R~(f). It is finite by
property (Z).

Every element g € R_l(O) can be expressed in the form g = hy o L, with
hg € S* and L : X — S the quotient map, in a unique form. As Fx has property
(Z), Fs = {hg | g € FxNR™1(0)} has (Zg). Thus, by Remark 1 and the corollary
of Proposition 3, Fg is at most countable and the same is true for Fx N R™(0).

Hence the (uncountable) cardinalities of Fx and of Fy coincide and the proof
is finished. (|

Remark 4. In particular, we may apply Lemma 4 when X =Y & S, Y, S are
closed subspaces of X and S is separable.

The existence of a system of functionals with property (Z) on a nonseparable
space seems to be related to the deep Josefson-Niessenzweig theorem, see e.g. [2,
Chapter XII]. We are going to give another sufficient condition for the existence
of a system with property (Z) which is closely related to a part of the proof of
Josefson-Niessenzweig theorem in [2, p. 223].

We formulate first an easy lemma which gives a characterization of Banach
spaces X for which a system F C X* with property (Z) exists.

Lemma 5. Let X be a Banach space. Let I' be an uncountable set with car-
dinality k. Then there is a subset of X™* with cardinality x and with property
(Z) if and only if there is a continuous linear operator T : X — co(T") such that
densT(X) = k.

PrOOF: Let F C X* be a family of elements of X* which has property (Z)
and let card 7 = k. We define the operator T' by T'(z) = (f(z)), € F, for
x € X. As F has the property (Z), we easily obtain that T'(z) € co(F) for
every € X and that T : X — ¢o(F) is a bounded operator. Now let v be
the least ordinal of cardinality x. For every f € F we choose ry € X such that
f(zy) = 1. By property (Z), the set Ay = {g € F | g(zy) # 0} is obviously
at most countable. Now we will construct by induction a transfinite sequence
(fa)a<~y C F such that fg(zy,) =0 for 0 < a < <. We choose an arbitrary
fo € F. Now let § < v and suppose that f,,a < (§ are already chosen. Since

card | U Afa) < Npcard 3 < max(Rg,card ) < cardy, we can choose f3 €
a<f

F\ U Ay,. Clearly fg(wy,) =0for 0 <a < f <y For0<a<pg<ny
a<pB

we have |[T'(zy,) — T(xg )l = [|fp(zs,) — fo(zgy)ll = 1. Thus densT(X) =
cardy = k. Since clearly densT(X) < denscy(I') = &, as cardT is infinite, we
have dens T'(X) = «. Identifying T and F, we obtain the first implication.

Now suppose that there exists a continuous linear mapping T : X — ¢o(T") such
that densT'(X) = k. Without loss of generality we may suppose that |7 < 1.
For each v € T put fy(z) = (T'(x))y and F = {f, | v € T'} \ {0}. The family F
has clearly the property (Zo) and ||f|| < 1 for every f € F. We choose I'* C T
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such that fy, # fy, for v1 # v2,71,72 € I' and F = {fy | v € I'*}. Thus
the canonical “restriction” mapping R : ¢g(T') — ¢o(I'*) is clearly an isometry
when restricted to T'(X) and consequently R card™* > dens co(I'™*) > dens(R o
T(X)) = densT(X) = k. It implies that x > card F = card['™* > &, because & is
uncountable, and we are done. [l
Proposition 5. Let X be a Banach space and let (! (T") be isomorphic to a sub-
space of X, where I is an arbitrary infinite set. Then there is a linear continuous
operator T : X — ¢o(I") such that densT(X) = cardI'. In particular, if T is un-
countable, there is a system F C X* with property (Z) and the same cardinality
asT.

PrOOF: By Lemma 5, it suffices to prove the existence of 7" with the mentioned
properties.

We consider an Abelian group of cardinality cardT" (e.g. the free Abelian group
generated by I') endowed with the discrete topology. We shall denote it also T
further on.

In all what follows we mean by ‘linear’ the respective property of a space or
a map related to the field of reals also when we are considering the spaces of
complex-valued functions and operators among them.

We need several basic facts from the harmonic analysis which can be found in
[17] and [11]. Let G be the dual group to T, i.e. the group of all characters of
the group I'. As I is discrete, G is compact and Abelian and so there is a Haar
probability measure v on G.

Let F be the Fourier transform on T, i.e. F : f — f. By [17, Theorem 1.2.4 (d)],
F:(4T,C) — Co(G, C) is continuous. We denote by F the inverse Fourier trans-
form to F, i.e. F': f — f (see [11, 3.1.2]). Tt follows from [17, Theorem 1.2.4 (d)]
that F : Ll(G C,v) — ¢o(T, C) is continuous. Since Cy(G, C) = C(G,C) embeds
naturally to Ll(G C,v) as v is finite, we get by the inverse formula [11, 31.44 (b),

p.241] that F o F is the identity on él (T, C).

We identify ¢1(I") with its isomorphic copy in X. Let R : ¢o(I',C) — ¢o(I") be
the operator taking every complex-valued function from ¢g(T", C) to its real part.

We use without mentioning it explicitly the natural embeddings of ¢}(T) to
(YT, C), of C(G,C) to L®(G,C,v), and of L®(G,C,v) to LY(G,C,v).

Since it is well known that L°°(G,v) is “injective” in the sense that every
bounded linear map from a subspace X of a Banach space X into L*°(G,v) can
be extended to a bounded linear map of X into L°°(G,v) (see [2, p.223]), we
can find a bounded linear operator L : X — L°°(G,C,v) which extends F' by
extending the real and imaginary parts of F : ¢1(I") — L*(G, C,v) separately.

We put now T = Ro F o L. Notice that T(¢1(y)) = ¢!(y) because of the
inversion formula mentioned above, i.e. due to the fact that F o F is the identity
map on ¢}(T',C). It follows that the density of T(X) in ¢o(T) is the cardinality
of I'. It is not smaller because T'(X) contains ¢1(T') and it is not greater because
the cardinality of I is infinite and so the density of ¢o(I") equals the cardinality
of T. O
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Remark 5.

(i) Suppose that an infinite set 7 of nonzero continuous linear mappings F :
X — Y “having property (Zg)” is given, i.e.

(Zo) nli)rréo Fo(z) = 0 for every injective sequence (Fp)neny C 7 and every
e X.

It is easy to see that there exists a system F C X* which has the property
(Zp) and card F = card7. In fact, we can choose for each F € T a gp € X*
such that ||gp|| =1 and fp = gp o F # 0. Then clearly F = {fr | F € T} has
property (Zg). Suppose that card F < card7. Then there necessarily exists an
f € F such that f = fr, for some injective sequence (Fy)peny C 7. Then, for
every v € X, |f(2)| = |gp, (Fn(x))| < ||Fn(z)|| — 0. Consequently, f = 0 which
is a contradiction.

(ii) Suppose that there exists a projectional resolution of identity {Py | wo <
a < u} on a Banach space X (cf. [3, p.236]) such that the system of operators
T* = {Pyt+1 — Po | wo < a < p} is uncountable. By [3, Lemma 1.2 (ii), p. 236],
T = T7*\ {0} “has the property (Zg)” and thus, by (i) and Remark 1, there exists
a system F C X* with property (Z) such that card F = card 7.

(iii) However, at present, we do not know any Banach space admitting a system
F C X* with property (Z) to which we could apply the observation (ii) and no
other sufficient condition noticed before.

3. The main result

We summarize our results concerning convex functions in the following state-
ment.

Theorem. Let X,Y be Banach spaces, L : X — Y be continuous linear and
surjective, and one of the following conditions holds:

(a) there is a fundamental system of uncountable cardinality x on Y’;

(b) £1(T") is isomorphic to a subspace of Y and the uncountable cardinality of
I' is k.

If D is a subset of some one-dimensional subspace R of X with cardinality
at most k, then there is a continuous convex function f : X — R such that
R\ G(f) = D.

In particular, there is a continuous convex function f : X — R such that
G(f) is not Borel. If moreover > ¢, then there is a continuous convex function
f + X — R such that G(f) does not have the Baire property in the restricted
sense.

PROOF: Whenever Y fulfills (a) or (b), we deduce, from previous propositions,
that there is a Z-system of cardinality « in X*. We may use Proposition 1 and
Proposition 2 if (a) holds, and Proposition 5 and Proposition 2 if (b) is satisfied.

Let Z be a closed subspace of X complemented to R. We use Remark 4
and Lemma 3 to X = Z ® R to get a convex continuous function f on X with
G(f)NnR=R\D.
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To prove the other statements, we may choose any one-dimensional subspace
R of X and any subset D of R of cardinality N; (hence at most x) which is not
Borel. Indeed, if Ny = ¢ we can choose any non-Borel set D C R and we may
choose any set D C R of cardinality R; if X; < ¢ (since each uncountable Borel
subset of R has cardinality ¢). By the preceding we can find a continuous convex
function f: X — R with G(f) N R = R\ D which is obviously not Borel.

If moreover k > ¢, we choose any subset D of the R above such that D, and
so also R\ D, does not have the Baire property in R (so R\ D does not have the
Baire property in the restricted sense). Now card D < x and we may find f as
above. O

Remark 6. We note that Examples 1, 2, 3, 4, 6 describe great number of nonsep-
arable spaces for which Theorem can be applied.

Acknowledgment and remarks. We express our gratitude to the referee who drew
our attention to the fact that our result is already quoted in [4, p. 50] for the case
of nonseparable Hilbert spaces and it is also mentioned in [9, p.297] for the case
of nonseparable WCG spaces.

He also pointed out that the papers [7] and [5] are related to our Section 2.

Indeed, one may check that our Proposition 5 can be proved as follows. Fol-
lowing the first part of the proof of Theorem 4 from [7], we get that there is
some quotient space of X which is isomorphic to ¢?(I') and thus clearly has a
fundamental system of cardinality cardI'. Now applying our Proposition 1 and
Proposition 2 we get the system F C X™* with property (Z) of cardinality cardT".
The mentioned part of the proof of Theorem 4 in [7] is not easy, it is based on
[10, Proposition 2.2] and [16, Proposition 1.5].

Recall that Lemma 5 implies that the nonexistence of an (uncountable) system
with property (Z) in X* is equivalent to the fact that the image of X by any
continuous linear map T of X to any cg(T") is separable. Thus we may notice that
our Proposition 4 gives a solution of the first part of the exercise from IV.3 in
[56] and that any solution of it gives the nonexistence of a system with property
(Z) in X*, where X = C(K) is the space of continuous functions on the Kunen
compact.
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