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Abstract

Savin [‘C' regularity for infinity harmonic functions in two dimensions’, Arch. Ration. Mech. Anal.
3(176) (2005), 351-361] proved that every planar absolutely minimizing Lipschitz (AML) function
is continuously differentiable whenever the ambient space is Euclidean. More recently, Peng et al.
[‘Regularity of absolute minimizers for continuous convex Hamiltonians’, J. Differential Equations 274
(2021), 1115-1164] proved that this property remains true for planar AML functions for certain convex
Hamiltonians, using some Euclidean techniques. Their result can be applied to AML functions defined in
two-dimensional normed spaces with differentiable norm. In this work we develop a purely non-Euclidean
technique to obtain the regularity of planar AML functions in two-dimensional normed spaces with
differentiable norm.
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1. Introduction

Let n>2 and Q CcR" be a nonempty open and connected set, where R”" is
equipped with the Euclidean norm. Aronsson in [1] studied the class of C?>-smooth
infinite-harmonic functions defined on €, that is, classical solutions of the equation
given by the infinity-Laplacian,
n
Aol := Z U Uy Uy, = 0. (1-1)
ij=1

This equation arises from considering the following optimal Lipschitz extension
problem. Let g : 9Q — R be a continuous function. Find a function u : Q — R such
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that ¢ = ulsq and that, for every open set V compactly contained in €2 and for every
function 4 : V — R such that ulsy = hlsy, the following estimate holds:

Lip(uly) < Lip(hly).
The above problem leads to the following definition.

DEFINITION 1.I. Let (X,| -||) be a finite-dimensional Banach space and let ) be
an open subset of X. We say that a locally Lipschitz function u: Qc X - R is a
|| - [|-absolute minimizing Lipschitz function (|| - ||-AML function), if for every open set
V compactly contained in Q and for every function g : V — R such that ulyy = glav,
the following estimate holds:

Lip(uly) < Lip(gly).

If no confusion arises from the underlying norm on X, we just write ‘AML function’.

Let us now present some results in the Euclidean setting. Aronsson showed that
C?-smooth infinity-harmonic functions coincide with C2-smooth AML functions. In
[9], Jensen proved that solutions of Equation (1-1) in the viscosity sense coincide with
AML functions. Further, Jensen proved the existence and uniqueness of a viscosity
solution of Equation (1-1) satisfying a given continuous boundary condition. Further
information about the existence and uniqueness of solutions of the equation governed
by the infinity-Laplacian operator can be found in [2]. A link between this theory and
the stochastic tug-of-war game theory is presented in [11].

The regularity of AML functions is one of the main issues in this field. In the
seminal paper [12] it is proven that planar || - |;-AML functions are continuously
differentiable, where || - ||, is a Euclidean norm. In [6] it is shown that each planar
|| - |l.-~-AML function is C'*-smooth for some @ > 0. Also, provided with tools from
capacity theory, in [13] we can find an alternative proof of the smoothness of planar
|| - [[,.~AML functions. Further results assert that AML functions in (finite-dimensional)
Euclidean spaces are at least everywhere differentiable; see [7, 8]. However, the
continuity of the differential remains an open question in higher dimensions.

The main question we address here is as follows.

QUESTION 1.2. If (X, ]| - |]) is a finite-dimensional normed space, which property of the
norm guarantees the smoothness of all || - |-AML functions defined on open subsets
of X?

In [10] we can find a different approach which encompasses Question 1.2. In that
paper, (X, || - ||) is considered as an n-dimensional Euclidean space and a Hamiltonian
formulation of the AML property is given. More precisely, let H: X — R be a
coercive, convex function. A locally Lipschitz function # : Q € X — R is said to be an
AMLy function if for every open set V compactly contained in Q and every absolutely
continuous function g : V — R such that ulpy = glyv, the following estimate holds:

esssup(H('|y)) < esssup(H(g'|v)),
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where this notion is well defined thanks to Rademacher’s theorem, which asserts that
Lipschitz functions in finite-dimensional spaces are differentiable almost everywhere.
In this notation, Question 1.2 is reinterpreted as follows. Let H be a norm on R”".
Then u : Q c R" — R is an AMLy function if and only if u is an || - ||-FAML function
such that H can be seen as the canonical dual norm of (R”, || - ||).
To state the main results of [ 10], we need the following notation. Letu : Q c X - R
be an AML function and x € Q. For r € (0, dist(x, 0Q)), we set

S, )t = S,(x, 0t = ||£r_lﬁlir M

By Corollary 2.3,

S(x) = S, (x) := 1in(1) S(x,r)" exists and 0 < S(x) <S(x, 7).

So, the results of [10] applied to the case when H is a norm are stated in Theorems 1.3
and 1.4.

THEOREM 1.3 [10, Theorem 1.1]. Let X be a finite-dimensional Banach space with
differentiable norm and let Q be an open subset of X. Let u : Q C X — R be an AML
function. Then for each x € Q and 0 < r < dist(x, dQ), there exists a vector e;, € X",
with |lex || = S(x), such that

lu(y) — u(x) — ey, (y — x)|
max

YEB,(x) r

-0 asr—0.

Observe that, thanks to Theorem 1.3, in order to prove that an || - ||-AML function
is differentiable at some x € €, it is enough to prove that the net (e} ), converges as r
tends to 0. A nice example given by D. Preiss (mentioned in [4, 10]) shows that there
is a Lipschitz function from R to R which is nondifferentiable at O for which we can
find a net of linear maps (e ), satisfying the conclusion of Theorem 1.3. However, the
convergence of the mentioned net and the continuity of the differential are guaranteed
by the following theorem.

THEOREM 1.4 [10, Theorem 1.2]. Let X be a two-dimensional Banach space. The
following statements are equivalent.

(a) The underlying norm is differentiable in X \ {0}.
(b) Every AML function defined on an open subset of X is continuously differentiable.
(c) Every AML function defined on an open subset of X is everywhere differentiable.

Even though the results of [10] can be applied to general finite-dimensional normed
spaces, the technique used to obtain these theorems relies on the Euclidean structure
of the ambient space.

The main contribution of this work is to provide a purely non-Euclidean technique
to prove Theorem 1.4. Moreover, for the sake of completeness, we present a proof of
Theorem 1.3 in a purely non-Euclidean fashion as well. A notable difference between
our approach and the one presented in [10] it is the fact that the latter avoids dealing
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with positively homogeneous convex functions (see [10, point (2) in Section 1.1]),
while we work directly with them.

Our main result is Theorem 1.4. Its proof relies on Theorem 1.3 and the following
result.

THEOREM 1.5. Let X be a two-dimensional normed space with differentiable norm.
There exists a function § : (0, 00) — (0, 00) satisfying the following property. Given an
AML function u : int(B1) C X — R such that S(0) # 0 and & > 0, if there exists e] € X"
such that

sup u(x) — &, ()| < d(&)lleill,

xeint(By)

then limsup |le; . — e}l < ellefll.
r—0

PROOF OF THEOREM 1.4. The implication from (b) to (c) is trivial and the implication
from (c) to (a) is given by Corollary 2.8, which asserts that the underlying norm of X,
restricted to X \ {0}, is an AML function. So, we only have to prove that (a) implies
(b). From now on, we denote by B, the closed ball of radius r centered at the origin.

Let u:Q c X — R be an AML function. Let xy € Q. Let us first prove that u is
differentiable at xy. Since we are only interested in the differentiability of u, replacing
if necessary u by Ru(- — xo/R) — u(xo) for some R > 0, we can assume that xy = 0,
u(0) = 0 and B, ¢ Q. By Theorem 1.3, there exists (¢}), C X* such that ||¢}|| = S(0) for
every r € (0, 1) and

lu(x) — e;(x)| < ro(r), forallx e B,,

where o : R, — R is a positive function such that o-(r) tends to O as r tends to 0. If
S(0) = 0, then e; = 0 for all r > 0, so u is differentiable at 0, #’(0) = 0 and ||’ (0)|| =
S(0). We now assume S(0) > 0. Let us prove that e converges as r tends to 0. Let £ > 0.
We fix s = s(e) such that o (s) < 6(€)S(0). The function v := (1/s)u(s-) is well defined
on B; and, for all x € B}, we have |[v(x) — e} (x)| < 6(g)lle;|l. According to Theorem 1.5
applied to the function v, we get

limsup [ — el < sl
r—0

If £ is any accumulation point of (e;‘(s))g, the above inequality implies that for every
>0,

limsup|le; — £]| < S(0).

r—0

We have proved that (e)), converges to {. Therefore, u is differentiable at 0 and
u’(0) = £. Moreover, since |le}|| = S(0) for all r, we have that [|«’(0)|| = S(0). Using
Theorem 1.5 again, we make the following claim.

Claim. If u is any AML function defined on B such that S(0) > 0, e is a nonzero linear
form and |u(x) — e](x)| < d(e)lle}ll on By, then |[u’(0) — e}l = lim, o [le] — e}l < &.
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Let us now check the continuity of u’. If S(0) > 0, fix € > 0 and denote 6 = d(¢&).
Let 0 < rg < dist(0, 9Q) be such that, for all < ry, o(r) < 6(£)5(0)/2. Fix r < ry. The
function v(-) = u(r-)/r restricted to B; satisfies

0 0
[v(x) — ey (x)| < ES(O) = Elle’;ll for all x € By.

By the above claim, we obtain that ||u’(0) — e}|| < gllej||. Let y € B,jo. f w: By = R
is defined by w(-) := (2/r)(u(r/2 - +y) — €;(y)), we have [w(x) — e;(x)| < dlle}|| on Bj.
The above claim shows that ||w’(0) — €|l = [l#'(y) — €)ll < €llef|l, and hence, that
I’ (0) — &’ (y)|| < 2&S(0). This proves the continuity of «’ at 0.

Let us prove the continuity of #” in the case S(0) = 0. Let us fix £ > 0. By definition
of S(0), there exists 0 < r < dist(0, Q) such that S(0,r)* < &. By the continuity of
S(-,r)*, S(x,r)* < & in a neighborhood W of 0. Finally, ||/ (x)|| = S(x) < S(x,r)" <&
forallx e W. m]

Furthermore, as a consequence of Theorem 1.5 we obtain the following two
corollaries. The proofs of these results follow without any significant change from the
proofs for Euclidean spaces X presented in [12, Theorems 3 and 4]. Corollary 1.7 is
also stated in [10, Theorem 1.2(D)] in the more general framework of AMLy functions.

COROLLARY 1.6 [12, Theorem 3]. Let X be a two-dimensional normed space
with differentiable norm. There exists a function p:[0,1] > R, satisfying
lim; o p(t) = 0, such that for any AML function u : int(B)) — R, with Lip(u) < 1,
the following inequality holds:

' () =’ DIl < plllx =y, ifx,y € By
The next result is a consequence of Corollary 1.6.

COROLLARY 1.7 [12, Theorem 4]. Let X be a two-dimensional normed space. The
underlying norm on X is differentiable if and only if every AML function u : X - R

satisfying
lu(x)| < C(A + ||x|]), forallxe X,
for some C > 0, is linear.

REMARK 1.8. The necessity of Corollary 1.7 follows from Savin’s proof in [12] and
the fact that AML functions defined on the whole space are Lipschitz (Proposition
2.11). For the sufficiency, if the norm is not differentiable, let u be any AML function
on X which is not differentiable everywhere; the existence of u is given by Corollary
2.9. This AML function has linear growth but is not linear.

This paper is organized as follows. In the next section we present some basic results
on AML functions, several examples to motivate Question 1.2 and we introduce two
moduli for the norm which turn out to be important tools to prove Theorem 1.5. Section
3 is devoted to Theorem 1.3. In Section 4 we prove Theorem 1.5.
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We require the following notation. We denote by X and X* a finite-dimensional
normed space and its dual space. By || - || we denote the norm of the underlying Banach
space. Let B,(x) be the closed ball centered at x € X with radius equal to r. If x is the
origin of X, we just write B,. For two functions u,v : Q ¢ X — R, we denote by {u < v}
the set {x € Q : u(x) < v(x)}. A function u : Q c X — R is said K-Lipschitz if

lu(x) —u()| < K|lx —y|l, forallx,ye Q.

The Lipschitz constant of a function u, denoted by Lip(u), is the lowest constant K > 0
such that u is K-Lipschitz. For two sets V,Q C X, we write V cC Q whenever V is
compactly contained in Q. For a set U C X, we denote by U, int(U) and U its closure,
interior and boundary, respectively.

2. Preliminaries

This section is divided into three parts: we summarize some results of AML
functions that can be found in the literature, we give some examples to motivate our
results and we introduce two moduli of the norm which are used to prove Theorem 1.5.
In the sequel, X denotes a finite-dimensional normed space and ) a nonempty open
subset of X.

2.1. Comparison with cones. The following geometric property is the main tool for
working with AML functions.

DEFINITION 2.1. Letu : Q ¢ X — R be a function. We say that u satisfies comparison
with cones from above if for every bounded open set V ccC Q, every x € X and every
a, b € R for which

u(x) < C(x) = a + b|lx — xol|

holds in d(V \ {xo}), we have that u < C in V as well. Analogously, we say that u
satisfies comparison with cones from below if —u satisfies comparison with cones
from above. A function satisfies comparison with cones if it does so from above and
below.

In fact, the property of comparison with cones characterizes AML functions.

PROPOSITION 2.2 [3, Theorem 6.4]. Let u : Q Cc X — R be a function. Then u enjoys
comparison with cones if and only if it is AML.

The next result is a consequence of Proposition 2.2. Its proof follows without
changes from its Euclidean counterpart found in [5].

COROLLARY 2.3 [5, Lemmas 2.4 and 2.7(i)]. Letu : Q c X — R be an AML function.
Then, for r < dist(x, 0Q), the quantities

S+(x, r) = max M and S_()C, r) ‘= — min u@) - u(x)
yeoB) T yeoB) T
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are nonnegative. Moreover, for all x € Q, the functions S*(x,-) and S™(x,-) are
nondecreasing in r and

limS*(x,r) = lim S~ (x, r).

r—0 r—0
If we denote by S(x) = S, (x) the common limit, we have

S(x) = lim sup M
r—0 yeB,(x) r
Notice that, since AML functions defined on open sets are locally Lipschitz, for any

r > 0, the functions S*(-, r) and S™(-, r) are continuous in {x € Q : dist(x, Q) > r}.

COROLLARY 2.4. Let u:Q c X — R be an AML function and R > 0 be such that
Br € Q. Assume that u = e on Bg, where e; € X* and e # 0. If ||xoll = R, then S(xo) >
0.

PROOF. Since int(Byy,) C U, there exist y € 0By and ¢ > 0 such that the segment
[x0, X0 + £y] is included in Bg and e (y) # 0. If ej(y) > 0, then
u(x) —uxo) _ . ulo +ry) —u(xo) _

S(xo) = lim max lim =ei(y) > 0.
( 0) r—0 x€dB,(xy) r r—0 r O(y)

On the other hand, if ¢;(y) < 0, then

p— + a—
S(ro) = —lim min A TH0) oy d0E ) Zul) ey g g
r—0 x€dB,(xo) r r—0 r

COROLLARY 2.5. Let u: Q Cc X —» R be an AML function. Assume that there exist
x € Q, W c Q aneighborhood of x and a function f : W — R satisfying u < f in W.
Then S(x) < Lip(f) in the following cases:

(1) f(C) = ulx) +cl|| - —x|| for some ¢ > 0O, or
(2) fis an affine function on W and f(x) = u(x).

PROOF. Both cases follow directly by computing S(x) in terms of S(x, -)*. ]

2.2. Examples of AML functions. Although simple, the following proposition
allows us to give several examples of AML functions.

PROPOSITION 2.6. Let u : Q C X — R be a Lipschitz function. Assume that for every
open set V. CC Q and for each x € V, there exist x1,x, € 0V, with (x1,xy) included in
V, such that x € (x1,x2) and uly, x,) is an affine function with slope equal to Lip(u).
Then u is AML.

PrROOF. If Lip(u) = 0, the conclusion follows trivially. So, we assume that Lip(u) > 0.
Let V cc Q be a bounded open set. Let g : V — R be a function such that g and
u coincide in dV. If g # u, without loss of generality there exists x € V such that
8(x) > u(x). Letx;,x, € 0V be two vectors such thatx € (x1,x2) C V, ulfy, x,) is an affine
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function of slope Lip(u) and u(x;) > u(x) > u(x;). Then we get

8() —gbr) _ u(x) — ux1)
e = xall e = xall

Lip(g) > = Lip(u).

Therefore, u is an AML function. |

COROLLARY 2.7. Let P : R" = Rand Q : R" — R"™! be the projections onto the first
coordinate and onto the last n — 1 coordinates, respectively. Let u: (R, | -];) = R
be a function defined by u(x) = P(x) +go Q(x), where g: (R ||-|1) =R is a
1-Lipschitz function. Then u is AML.

PROOF. It is enough to apply Proposition 2.6 at segments included in lines of the form
x + Rey, with x € R™. O

COROLLARY 2.8. Let C C X be a closed convex set. Then the functionu : X\ C - R
defined by u(x) = dist(x, C) is AML. In particular, the restriction of the norm || - || to
X\ {O}is| - ||-AML.

PROOF. Let x € X \ C and let y, € C be one projection of x to C. That is, ||x — y,|| =
min{||x — z|| : z € C}. It is enough to apply Proposition 2.6 at segments included in
half-lines of the form y, + R, (x — y,), withx € X \ C. O

COROLLARY 2.9. Let X be a finite-dimensional normed space with nondifferentiable
norm. Then there exists a || - ||-AML function u : X — R such that u(x) < ||x|| for all
x € X and u is not everywhere differentiable.

PROOEF. Since the norm is not differentiable, we can find a vector z € X of norm
1 and two distinct functionals, uj,u; € X*, of norm 1 such that u}(z) = u3(z) = 1.
The function u := max{uj,u5} : X — R is not differentiable in the whole line Rz and
satisfies u(x) < |lx]| for all x € X. To see that u is AML, it is enough to apply Proposition
2.6 at segments included in lines of the form x + Rz, with x € X. ]

Our final example shows that the set of smooth AML functions depends on the
underlying norm.

PROPOSITION 2.10. Let p > 2. The function u:R?>\ {0} — R defined by u(x,y) =
e WIp is |l - =AML but not || - [l,-AML.

PROOF. By Corollary 2.8, we already know that u is || - ||,~-AML. Let us prove the
second part of the proposition. Since p > 2, u is a C* function. Then u is || - |[,-~-AML
only if Au = 0 in the classical sense. However,

Acou((1/3)7,(2/3)1/P) = 3740=DIPp(p — 1)(1 + 22747 = 2272/P),
which is O only if p = 2. ]

The following proposition can be found in [10, Corollary 2.10] in the framework of
AMLy functions.
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PROPOSITION 2.11. Let X be a finite-dimensional normed space. Let u : X — R be an
AML function. Assume that there is C > 0 such that |u(x)| < C(1 + ||x||) for all x € X.
Then u is Lipschitz.

PROOF. Let us fix x € X. Then we have that
u(y) — u()l < C2 + [yl + [Ixl) < CGB + 2|lx|l) < 3C|lx — yll, forall y € dB(x, [Ix|| + 1).
Therefore, by comparison with cones (Proposition 2.2), we have that
[u(y) — u(x)| < 3C||x - yll, forally € B(x,|lx]| + 1).
Since x € X is arbitrary, it follows that u is 3C-Lipschitz. ]

2.3. The moduli @ and p. Forx* € X* with ||x*|| = 1, the face of the unit ball defined
by x* is the set

Fo={xeX:x"(x) =1}NBy,
and for 8 > 0, the slice of the unit ball defined by x* and of depth g is the set
SB) ={xeX xX'(x)>1-8NB,
For x* € X* with ||x*|| = 1 and @ > 0, we consider the following union of faces:
HG' ) = | JiFp 2 I =X < o, 0] = 1} € 0B,

For x* € X* \ {0}, we define H(x*, @) := H(x"/||Ix*||, @). The set H(x*, @) is a compact
subset of X*. We now define, for x* a unit vector of X* and 8 > 0,

a(x*,B) :=supfa € R: Hx",a) C S(x*, B)}

and a(B) := inf{a(x*,B) : |x*|| = 1}. Also, for x* € X*, with ||x*|| =1, and o > 0, we
define

p(x*, o) = suplp : S(x*,p) N OBy C H(x*,0)}

and p(0) = inf{ p(x*, o) : ||Ix*|| = 1}.

Let us present two examples. If X is a Euclidean space, then a(x*, 8) = (28)"/? for
every unit vector x* and 8 € (0,2). If X = (R%,|| - |l) and x* is the unit linear form
defined by x*((x1,x2)) = x1, then a(x*,B8) = 2 for every S > 0. The next proposition
generalizes the first example.

PROPOSITION 2.12. Let X be a finite-dimensional normed space with differen-
tiable norm. Then, for any unit vector x* € X*, limg_o a(x*,5) = 0. In particular,

limg_0 a(B) = 0.

PROOF. Let x* € X* of norm 1 and let € > 0. Let y* € X* be such that ||x* — y*|| = ¢
and ||y*|| = 1. Since X is a finite-dimensional normed space, Fy- is compact. Moreover,
since the norm is differentiable, F- N Fy- = (. By continuity of x* and compactness of
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F,-, there exists ¢ > 0 such that
max{x"(y) :ye Fy} =1 —c.
Thus, if § < ¢, Fy» ¢ S(x%, ), and since Fy- C H(x", &), we get
H(x", &) ¢ S(&X*, B).
Thus, a(x*,8) < € whenever 8 < c. ]
The following propositions are used in the proof of Theorem 1.5.

PROPOSITION 2.13. Let X be a finite-dimensional normed space. Then a(8) = 8> 0
for every B € (0, 2).

PROOF. Let x*,y" € X* be unit linear forms such that ||[x* — y*|| < 8. Then
) =y +E -y > 1-p, forallyeF,.
Thus, Fy- € S(x*, 8) and therefore, a(x*,8) > 6. |

PROPOSITION 2.14. Let X be a finite-dimensional normed space with differentiable
norm. For any o > 0, p(0) > 0. Therefore, for any unit vector x* € X*, and for any
unit vector x € X \ Hx*, o), x*(x) < 1 — p(o) holds.

PROOF. Let o > 0. Notice that, if o > 2, there is nothing to prove since H(x*, o) = 0B
for any ||x*|| = 1. So, we assume that o~ < 2. Let x* € X* with ||x*|| = 1.

Step 1: p(x*,0) > 0. Let us define
G=JiFe s Il=1 and |l =yl > o).

Clearly, G is a compact set which depends on x* and o. Since X has differentiable
norm, we have that F» N G = (. Therefore, there exists p > 0 such that

max{x"(h): he G} :=1-p.
Thus, p(x*,0) = p > 0.
Step 2. For any x* € X* unit linear form, there exist 6 > 0 and ¢ > 0 such that

po(y*,0)>c forall y* suchthat|y* —x*|<é§ and [y*||=1.

Indeed, let x* € X* with ||x*|| = 1. Let £ € (0,0). By Step 1, we know that p :
p(x*,0 — &) >0 and that S(x*,8) N dB; C H(x*,0 — &) whenever 8 < p. Define ¢ :
min{p/2, g}. If ||x* — y*|| < 6, with |[y*|| = 1, and if 8 = p/2 + ||x* — y*||, we get that

SGy*,p/2)NOB; C S(x*,B)N OB Cc HXx",00 — &) Cc HY", 0).
Therefore,

o0, o) > g >0, whenever |x* — y*|| < 6.
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Step 3: p(o) > 0. Since X is finite-dimensional, the conclusion follows directly from
the compactness of the unit sphere of X* and Step 2. m|

3. Proof of Theorem 1.3

This section is devoted to proving Theorem 1.3. In our proof we mainly follow the
ideas of [4] where we can find the proof of the theorem whenever X is a Euclidean
space. Let us start with some geometric facts which allow us to avoid the Euclidean
arguments used in the aforementioned work. We point out that Propositions 3.1 and
3.3 below hold true in general Banach spaces. Recall that, for x € X and r > 0, B,(x)
and B, stand for the closed ball of radius r centered at x and at the origin, respectively.

PROPOSITION 3.1. Let X be a normed space. Let x € 0By and let V = 0By N 0B,(x).
Then, for all y € V, the segment [—x, Y] is contained in V.

PROOF. Lety € V. Since B| C B;(x), there exists a closed hyperplane {f* = 1} which
is tangent at y to both B; and B,(x) simultaneously. Observe that this implies that
I/ =1, ff\ =1, |lyll =1 and f*(y —x) = 2. Hence, we conclude that f*(—x) = 1.
Now let z € [—x, y]. Therefore, there is A € [0, 1] such that z = A(—x) + (1 — A)y. By the
triangle inequality, we obtain that ||z]| < 1 and ||z — x|| < 2. By linearity of f*, we get
that f*(z) = 1 and f*(z — x) = 2. Therefore, z € V. ]

REMARK 3.2. In Proposition 3.1, if X has a differentiable norm, then f* is unique.
Indeed, it must be the support functional of —x. Therefore, V is contained in {f* = 1}.

Before stating the next proposition, we recall that in finite-dimensional normed
spaces the notions of Gateaux differentiability and Fréchet differentiability coincide
for convex functions. Therefore, the following proposition can be used, for instance, in
finite-dimensional normed spaces with differentiable norm.

PROPOSITION 3.3. Let X be a Banach space. Let u*,u” € Sx be such that the norm
is Gdteaux differentiable at u* and u™ with differentials u* and —u*, respectively. Let
f 1 X > R be a 1-Lipschitz function such that f(tu™) = t and f(tu™) = —t forall t > 0.
Then f = u".

PROOF. First case. Let us start with v € ker(u*). By the differentiability of the norm,
there exists a sequence (g,), C R* which tends to 0 as n tends to infinity and such that
the expression

max{[l[lnu* = vi| = [lnu*||I, lllnu™ = vil = llnu”|lI} < &,
holds true for all n € N. Now, if n is large enough, n > f(v) and then

| Fu) —f0)  n= f)

lnut —v|| — n+e,
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which implies f(v) > —¢, for all large n. Thus, f(v) > 0. For the reverse inequality,
observe that

| o) = fO1 0+ f0)

lnu=—v|| — n+e,

holds true for all » > 0. Finally, we arrive at f(v) <g,, for all n > 0. Therefore,
f() <0, implying that f(v) = 0.

Second case, Let v € X \ ker(u*). Without loss of generality, assume that u*(v) = «
> 0. Let us consider the function g : X — R defined by g(x) = f(x + au™) — . Clearly,
g is a 1-Lipschitz function such that g(fu*) = ¢ for all > 0. We claim that g(fu™) = —t
for all > 0. Indeed, let us fix ¢ > 0. For s > 0, we have that u*(—au® + su™) = —a — s.
Thus, || — au™ + su”|| = @ + 5. Also, since g(0) =0, g(—au* +su™) = —a — s and g is
1-Lipschitz, g must be linear along the segment [0, —au* + su~], that is,

gA(—aut +su”)) = —Aa +s), forallAe[0,1], foralls> 0.

If s > ¢, we can set A = t/s. Using the continuity of g, sending s to infinity, we get that
g(tu™) = —t. Finally, the function g satisfies the hypothesis to apply the first case at the
vector v — au*t € ker(u*). Hence, we get that g(v — au*) = 0. Thus, by definition of g,
f(v) = a, finishing the proof. ]

The next corollary corresponds to the property used in [4], where X is a
finite-dimensional Euclidean space.

COROLLARY 3.4. Let X be a Banach space. Let u € 0By be such that the norm is
Gateaux differentiable at u with differential u*. Let f : X — R be a 1-Lipschitz function
such that f(tu) =t forallt € R. Then f = u”.

Let us continue with the following lemma.

LEMMA 3.5. Let X be a finite-dimensional Banach space and let Q) be a nonempty
open subset of X. Let u: Q C X — R be an AML function and let x € Q. Then the
following assertions are equivalent.

(i)  For each r € (0,dist(x, 0Q)), there exists a vector ey, C X*, with |le} || = S(x),
such that
lu(y) — u(x) — e ,(y — x|
max

YEB,(x) r

-0 asr—0.

(ii) For any decreasing sequence (rj);, convergent to 0, there are a subsequence
(rjw)k and e* € X*, with ||e*|| = S(x), such that
|u(y) — ux) — e*(y — x)|

max -0 ask— oo,
Y€By, (1) T

PROOF. (i) = (ii). This is due to the compactness of closed bounded subsets of X*.
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(i1) = (i). Reasoning by contradiction, if (i) does not hold true, then there are € > 0

and a sequence (7;);, convergent to 0, such that

) w0 — ey =)

yeBy;(x) Tj

>¢ foralljeN, foralle" € X", |le*|| = S(x).

This clearly contradicts statement (ii). O
We can now provide the proof of Theorem 1.3.

PROOF OF THEOREM 1.3. Let x € Q. We prove Lemma 3.5(ii). Let (r;); CR" be a
sequence that converges to 0. For each j € N, let us define v; : rj‘l(Q —x) —» R* by

W) = u(x + r;y) u(x)'
j

For each compact subset K of X, the functions v; are well defined on K for j large
enough. Since u is a locally Lipschitz function, the (v;)jlx form an equi-Lipschitz
family vanishing at 0. So by the Arzela—Ascoli theorem, up to a subsequence, we can
assume that the sequence (v;) converges uniformly on compact subsets of X towards a
Lipschitz function v vanishing at 0, that is, v(y) = lim; v;(y) for any y € X. If v is linear,
then we can take e* = v.

So, to prove Theorem 1.3, it remains only to show that v is necessarily linear. Let
S(x) be computed with the function u (see Corollary 2.3). Since a locally uniform limit
of functions satisfying comparison with cones satisfies comparison with cones, we can
apply Corollary 2.3 on v as well. From now on, we define the quantities
- v(z) = v(y)

n ——,

w(z) — v(y) -
L*(y,r) ;= max —————, L (y,r):=— mi
(y ) z€0B,(y) r (y ) z€0B,(y) r

for y € X and r > 0. Also, we define the corresponding values
L*(y) = ling L*(y,r), L (y)= liI%L_(y, r),
where L(y) = L*(y) = L™ (y), by Corollary 2.3.

PROPOSITION 3.6. Assume that max{L ™ (y, r),L*(y,r)} < S(x) for all r > 0 and for all
y € X. Further, assume that L*(0) = S(x) = L™(0). Then v is linear. O

PROOF. The first assumption implies that Lip(v) < S(x). Thanks to the monotonicity
of L*(0,-) (see Corollary 2.3) and the second assumption, we get that S(x) <
min{L~(0, r), L*(0, r)}, and therefore, S(x) = L*(0, r) = L™(0, r). Further, this implies
that Lip(v) > S(x), and then Lip(v) = S(x). By continuity of v and compactness of
closed bounded sets, we can find z;7, z; € 0B, such that

vz) —vO) _ vz)

r r

L*(0,r) = +
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Therefore,
o
L70,r)=L7(0,r) = S(x) = V&) — V&) )2 S ).
r
Observe that the function v is an S(x)-Lipschitz function such that
v(zZh) = v(z) = 28()r < Sl =z, I (3-1)

Since z;,z, € 0B, ||zf — z; || < 2r, and applying (3-1), we get that ||z} — z|| = 2r and
that v is an affine function on [z, z; ]. Moreover, since v(0) = 0, we have that v(z}) =
S()r and v(z;) = =S(x)r.

Let u* € X* be the linear form of norm 1 such that u*(z]) = 1. By Proposition
3.1 and Remark 3.2, we deduce that u*(z]) = —1. Indeed, if u*(z) < —1, then z] ¢
0By N 0By (z7). Thus, ||lz] — z; |l < 2, a contradiction since Lip(v) = S(x). Let » > 1. Let
us show that u*(z) = r. Indeed, since v(0) = 0, v(z}) = S(x)r and v is S(x)-Lipschitz,
v must be linear along the segment [0, z/]. Therefore, the vector z!/||zf|| may take
the place of z] because v(z//l|zf|) = S(x). If u*(zf) < r, then u*(zf/l|zf|) < 1. By
Proposition 3.1 and Remark 3.2, we get that

_ oz

Zl -
Il

a contradiction since Lip(v) = S(x). As a direct consequence of u*(z}) = r we get that
u'(z;) =-r.

Since X is a finite-dimensional space, there exist a sequence (r(n)), C R* which
goes to infinity and two vectors ¢*, ¢~ € 0B such that

<

+
Zr(n) +

noes [l ]

Clearly u*(¢*) = 1 and u*(¢~) = —1. As a consequence of the continuity of v and its
linear behavior along the lines [0, z:r(n)], with slope S(x), we get that v(zg*) = tS(x) for
all > 0. Analogously, we get that v(tg~) = —£S(x). Finally, applying Proposition 3.3,
we conclude that v = S(x)u*. O

To finish the proof of Theorem 1.3, it remains only to prove the hypotheses of
Proposition 3.6. We point out that this part of the proof follows as in the proof given
in [4], where X is a Euclidean space.

To this end, let us start with the case of the superscript +. Let y € X and z € dB,(y)
be such that

L,y = YOO 1z )~ uly + 2, (3-2)
r oo rjr
Since rjz € 0B, (rjy), we get that
MR+ D) Z MY D ok x, 1) < S*(ry + %, R), (3-3)

rjr
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for rjr < R < dist(r;jy + x, 0U). Notice that in (3-3), the first and second inequalities are
due to the definition of S* and to Corollary 2.3, respectively. Combining (3-2), (3-3)
and using the continuity of the function $*(-, R), we get that

L*(y,r) <lim S*(r;y + x,R) < S*(x, R).
]—)00

Finally, sending R to 0, we obtain that L*(y, r) < S(x). To prove the second hypothesis,
let us consider y = 0. Then we compute
v(2)

L*(0,r) = max —= = max lim
7€0B, T ZEOB, j— rjr

u(riz + x) — u(x)

By compactness of 9B, and continuity of u, for each j there exists z; € 0B, satisfying

u(rjzj +x) = ggg( u(rjz + x).

Let us consider any cluster point z of (z;); C 0B,. Let (j(n)) be a subsequence such that

Zjtny — Z. Using the fact that u is Lipschitz in a neighborhood of x, we prove that

u(rimz + x) — u(x

150, ) > Tim 03+ 0) — )
n—eo Tim¥

u(rimz + x) — u(x)

= lim max = lim S*(x, rjyr) = S(x).
n—oo ze0B, ”j(n)r n—oo
Therefore, sending r to 0, we get that L*(0) > S(x). Thus, L*(0) = S(x). The case with
superscript — is analogous. This concludes the proof of Theorem 1.3. m|

4. Proof of Theorem 1.5

Savin, in [12], has shown that every planar AML function is continuously differ-
entiable whenever the underlying space is endowed with a Euclidean norm. In what
follows, we generalize the technique developed in the aforementioned paper to prove
Theorem 1.5. For the sake of completeness, we provide the proofs of Proposition 4.1
and Lemma 4.4 which follow without significant changes from the work [12].

From now on, X denotes a two-dimensional Banach space endowed with a
differentiable norm. The proof of Theorem 1.5 uses Theorem 1.3 and the following
two propositions.

PROPOSITION 4.1 [12, Lemma 1]. Letu : Q C X — R be an AML function where Q is
an open and convex set containing 0, and u does not coincide with an affine function
on any neighborhood of 0. Then, for every open subset W of Q containing 0. there
existy € W and an affine function g := e* + u(y) — e*(y), where e* € X* satisfies |le*|| =
S(y), such that one of the sets {u > g} and {u < g} has at least two distinct connected
components intersecting W.

PROOF. Let W be an open subset of Q containing 0. Then there exists a segment
[z1,22] € W such that u is not an affine function on [z1, z2]. Thus, there is an affine
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function € on [z, 2] and a point y € (z1, z2) such that u(y) = €(y) and

u > {in [z1, 2] and u(z;) > €(z;), fori =1,2, or
u < {in[zy, 2] and u(z;) < €(z;), fori =1,2.

*

We treat the first case; the second is similar. From Theorem 1.3, there exist vectors ey,

such that IIe;,rII = S(y) and

. lux) = u(y) - €, = y)|
lim max =0
r—0 xeB,(y) r

By compactness, there is a sequence (r;);, which converges to 0, such that e}, — e".
Therefore, ||e*|| = S(v) and

; juCx) = g _
m max ———— =
i—0o0 xeBy, ») ri

0, 4-1)

where g is the affine function defined by g(x) = e*(x) — e*(y) + u(y). Since u > ¢ in
[21, 22] and u(y) = €(y), the limit (4-1) implies that g coincides with ¢ in [z}, z2], and
then z1,2; € {u > g}.

Reasoning by contradiction, suppose that there exists a polygonal line y C {u > g}
connecting the points z; and z,. Let I' be the union of y with the segment [z, z2],
and U be the union of all bounded connected components of X \ I'. Let h* € X* be a
nonzero linear form such that 4*(z, — z;) = 0. Using the fact that y ¢ y and replacing
h* by —h* if necessary, there exists ¢ > 0 such that Bs(y) N {h* > 0} c U. Since v is
compactly contained in {u > g}, there exists & > 0 such that u > g + h* on 7y, hence
also on I'. We have u > g+ eh* on U c I'. Since u is an AML function, u > g + ¢h”
on U, sou— g > eh* on Bs(y) N {h* > 0}. This contradicts the limit (4-1), finishing the
proof. o

The assumptions of the following proposition are explained by the conclusions of
Theorem 1.3 and Proposition 4.1.

PROPOSITION 4.2. Let p > 0. Let u : int(B,) C X — R be an AML function and let
e € X* such that

sup{lu(x) — €} (), x € ini(B,)} < Aplle}.

Further, assume that there exists e* € X* such that {u > e*} has at least two distinct
connected components that intersect B,js. Then, for € > 0, there exists A(g) > 0 such
that if 1 < A(g), then

lle* — eqll < ellejll-

PROOF. If e = 0, then u is identically 0 in int(B,). Therefore, the second hypothesis
cannot occur. So, without loss of generality, we assume that e} # 0. Let R = C(g, X) >
0 be given by Lemma 4.3. Let us define A(¢) := 1/6C(¢g, X). If w : int(Bgg) — R is the
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function defined by

) 6R (px)
w(x) := ul — |,
pliel“\6R

and if 1 < A(¢), the function w satisfies the following assertions.

(@)  sup{lw(x) —ej)/llejlll : x € int(Ber)} < 1.
(b) The set {w>e*/llejll} has at least two distinct connected components that
intersect Bg.

Therefore, Proposition 4.2 follows from Lemma 4.3. ]

LEMMA 4.3. For every € > 0, there exists a constant C(g,X) > 0 with the following
property. Let € > 0, R > C(g,X) and u : int(Bgg) — R be an AML function satisfying
the following assertions.

(HI)  supflu(x) — ej(x0)| : x € int(Ber)} < 1 for some |lej|| = 1,
(H2) There exists a linear form e* € X* such that the set {u > e¢*} has at least two
distinct connected components that intersect Bg.

Then
lle* —ejll < e.

PROOF OF LEMMA 4.3. Let f* = e] —¢" and let € > 0. Without loss of generality,
assume that f* # 0. By (H1), we have that

{f* < —1}Nnint(Beg) C {u < €'},
{f* > 1} Nnint(Bgg) C {u > €*}.

Thus, by hypothesis (H2), we can find a connected component U of {u > e*} that
intersects Bg and that is included in the strip S := {|f*| < 1} of width 2 IR >
Ilf*II”!, the set S N OB is the union of two disjoint arcs of dBg. Observe that I/ cannot
be compactly contained in int(Bgg). Otherwise, it would contradict the AML property
of u (comparing against ¢* on U). Consider a polygonal line I' ¢ U c S that starts in
Bpr and exits Bgg. Let xy € X be a vector such that |[xg|| = 3R and f*(xo) = 0. Replacing
xp by —x¢ if necessary, we can assume that I" intersects the two distinct arcs of SN
OBRr(xo). Let v : Bog — R be the function defined by v(-) := u(- + xo) — €](xo). Observe
that by (H1),

[v(x) — e](x)] < |ulx + xo) — ej(xo +x)| < 1, for all x € Byg,

and that, due to the fact that f*(xp) =0, y € {v > ¢*} if and only if y + x¢ € {u > €*}.
Therefore, replacing u by v (and xy by —xo if necessary), hypotheses (H1) and (H2)
imply the following assertions.

(H1")  max{lu(x) — e7(x)| : x € Bar} < 1 for some |lej]| = 1.
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(H2) IfR>|f ! = lle] — e*||™!, the set {u > e*} N By has a connected component
U, included in S = {|f*| < 1}, that contains a polygonal line I" connecting the
two distinct arcs of S N dBg.

Lemma 4.3 follows from the next two lemmas.
LEMMA 4.4 [12, Lemma 3]. Let0 <y < 1. IfR > C\(y) := 20y72, then
lle*ll = 1.
LEMMA 4.5. Let u be AML satisfying (H1') and (H2'), let |le*|| =y > 0 and B > O.
There exists Cy = Cy(y,B) such that if R > C,, then
inf{lf*(h)l he H(e*, g)} <y.

Let us finish the proof of Lemma 4.3. Since X is a finite-dimensional space with
differential norm, X* is uniformly convex. Hence, there exists o(g) > 0 such that for
any two unit vectors x*, y* in X* satisfying [|(x* + y*)/2|| > o(g), we have ||x* — y*|| < &.
If v, 8 > 0 are small, we have

B+y<1l—-o0(g/2) 4-2)
and
B v+B ¢
E + 1 —ﬂ < E (4-3)

Let us fix 8 = () and y = y(e) satisfying (4-2) and (4-3), and define C(g, X) :=
max{C(y), C2(y, 8)}. Assume that R > C(g, X). Lemma 4.4 implies that

lle*ll > 1 -, (4-4)

and Lemma 4.5 implies the existence of a unit vector h* € X* satisfying the
condition||h* — e*/|le*||l| < B/2 and a vector h € Fj- such that |f*(h)| <vy. So he
H(e",3/2), and since Proposition 2.13 implies 8/2 < 8 < a(e*/|le*||, B), we have

(1 =Plle’|l < e*(h). (4-5)
The condition [f*(h)| < y implies that
e'(h)y<ef(h)+y<1+y. (4-6)

Conditions (4-4), (4-5) and (4-6) imply
llet + 1|l = (&} + h*)(h) = e*(h) —y + 1
>(A=-plel+1-y>A-pHL-y)+1-1y.

Thus, [|(e] + h*)/2|| = 1 —y — B > 0(&/2), and therefore, [le] — h*|| < £/2. Conditions
(4-4), (4-5) and (4-6) also imply
. I+
-y < el < —=.

<775
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So,

e’ . B y+B
— I+ lle’ =11 <3 +
lle*|l 2 1-8

Finally, we get that |le* — e]]| < &, finishing the proof of Lemma 4.3.

" —e*|l < ||h" - <g/2.

In the sequel, we prove Lemmas 4.4, 4.5 and Theorem 1.5.

PROOF. Reasoning by contradiction, let us assume that |le*|| < 1 —+. Since f* =
e; —e* and |lej]l = lle1]l = €j(e;) = 1, we have that 2 > [|f*|| > f*(e;) > y. Let yo :=
—4y~ley, and let y; be the point of intersection of {te; : ¢ > 0} with the line {f* = 1}.
We have [ly||| = f*(e1)™' <y7', s0

4yt < lyr = yoll < 5y~

Since R > C; := 20y~ > ||f*||~", we can apply (H2’), and we also have y, € Bg and

y1 € Br(yo) C Bag.
For ¢ > 0, let V, be the function defined on X by

Ve(x) := ej(vo) + 1 + clbx = yoll-
Notice that, for ¢ > ||e*||, the set
E..={xeX:V.(x) <e"(x)}

is convex and compact. We claim that u(yg) < V.(yo) < e*(yo). Indeed, yo € Bg, so
condition (H1”) implies the first inequality. On the other hand, V.(yo) = €](yo) + 1 =
e o) + f*(yo) + 1 = e*(yo) + 1 —4f*(e1)/y, which implies the second inequality.

Let m := max{c > |le*]| : E. N d({u < €*} N Byg) # 0}. The claim implies y, € E, for
every ¢ > 0. Since the diameter of E, tends to 0 as ¢ tends to infinity, we conclude that
E. converges to {yo} in Hausdorff distance. The claim also implies u(yg) < e*(yp), SO
m < co. Now we set

S22y
ly1 = oll 2

The equality |[[y; — yoll = €j(y1 —yo) implies V¢ (y1) = ej(yo) + [ly1 —yoll = 1 =
e;(y1) — f*(n) = €*(y1). Therefore, y; € E,,, and we know that y, € E, so the
segment [yo,y;] is included in the convex setE,,. Since [y, y;] crosses the strip S,
it must intersect the polygonal line I" given by (H2") which is included in {u > e*}.
Therefore, E., N 0({u < €*} N Bag) # 0, which shows that m > ¢y. The compact E,
(see Figure 1) is included in the interior of Byg. Indeed, let x € E,,. Since |le*|| < 1 -,
we get

Co =1

0<e’ (@) = Viu(x) <€ (vo) = V(o) + (1 =y = m)llx = yoll.

Using the inequalities m > 1 —y/2 and e*(yo) — Vin(yo) < 8/, we obtain ||x — yol| <
16y~2, and so ||x]| < 20y~ < R. Therefore, if x,, € E,, N d({u < e*} N Bag), then ||x,,|| <
R, and so x,, € d{u < e*}, and by continuity of u, we have that u(x,,) = €*(x,,). Notice
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FIGURE 1. Lemma 4.4: The set E,,,.

now, by definition of m, that we have thatu < V,,, in d(E,; \ {yo}). Hence, by comparison
with cones, u <V, in E,,. Since V,, is an affine function restricted to [x,,,yo] and
u(xm) = Vi(xXm) = Vin(yo), we get

- m . Vm r) = Vm m
r—0 yedB,(x,,) r r—0 r 2
4-7)

where y, is the point of intersection of dB,(x,,) with [x,,, yo]. However, we claim that
S(x,) < |le*|| + 2R~ To this end, let » > 0 be small and let U’ be the open set relative
to Br(x,,) defined as the union of all connected components of {u > e*} N Br(x,,) that
intersect B, (x;,). If U’ =0, then u < ¢* in B,(x,,). Therefore, since u(x,,) = e*(x,,),
by Corollary 2.5 we get that S(x,,) < |le*||, which proves the claim in this case. If
U’ # 0, (H2) implies that we have that U’ c S provided that r < dist(x,,, ). For
x € 0U’ N int(Bg)(x,,), we have that u(x) = e¢*(x). For x € U’ N 0Br(x,,),

u(x) < e'(x) +2 < e*(x,) + Rlle’|| + 2,

where the first inequality follows as in (4-9), in the proof of Lemma 4.5. Therefore,
comparison with cones implies

u(x) < e*(xp) + (le*ll + 2R Hllx = x,ll,  for all x € U’ N Br(x,). (4-8)

Combining (4-8) and the fact that u < e in B,(x,,) \ U’, we get that the inequality (4-8)
holds in B,(x,,). By Corollary 2.5, we conclude that

Sty < eIl + 2R,

Since R > C; > 5y~!, we arrive at S(x,,) < 1—y/2. The last inequality contradicts
(4-7), finishing the proof of Lemma 4.4. o
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FIGURE 2. Lemma 4.5: Ball of radius R centered at x.

PROOF OF LEMMA 4.5. If || f*]| < vy, the conclusion is direct. For this, let us assume
that || f*|| > y. If we further assume that C, > 3/, since R > C5, the conclusion of
hypothesis (H) is available for us. Reasoning by contradiction, we have

inf{lf*(h)l he H(e*, g)} >y.

Let e be a unit vector in X such that e*(e) = ||e*||, and let xy be the point of intersection
of 08 with the half line {—te : t > 0}. See Figure 2. We have that xy = —fype, where 1y
satisfies

1= 10lf"(e)l = 1oy

So, |lxoll = 29 < 1/y < C; < R. Thus —xy € Bg(xo) C Byg. Hypotheses (H1") and (H2')
imply

[u(x) — " ()] < u(x) — e](x)] + le*(x) — ej(x)] <2, forall x € U N Br(xo).
u(x) = e*(x) forall x € OU N Br(xp).

Hence, if x € U N 0Bg(xp), then

ulx) <e'(x)+2<e'(xg)+ sup e (x—xp) +2. (4-9)
X€SNIBR(xp)

Since R > C,, |f*(Rh)| = 3 for every h € H(e*,3/2). Therefore, |f*(Rh — xo)| = 2 >
1 for every h € H(e*, 3/2), that is,

(8 N OBg(x0)) N (RH(e", B/2) — x0) = 0.
By Proposition 2.14, with o = /2, we obtain p € (0, 1) depending on 3, such that
e"(x—x0) < =plle*|lllx = xoll, forall x € SN IBgr(xp). (4-10)

Let us assume now that C, > 3/(yp) > 3/y. Since R > C, and |le*|| >y, we get
R|le*|lo = 2. Combining (4-9) and (4-10), we get

u(x) < e*(xo) + lle*|lllx — xoll, for all x € U N IBg(xp).
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From comparison with cones, we obtain
u(x) < e*(xo) + lle*|| |lx = xoll, for all x € U N Br(xp).
In particular,
u(x) < e*(x), forall x € U N Br(xg) N{xy+te:t> 0}

This is a contradiction with (H}) since U N Br(xo) N {xo + te : t > 0} necessarily
intersects I O

We are now in a position to present the proof of Theorem 1.5.

PROOF OF THEOREM 1.5. If [le]|| = O, there is nothing to prove. If [le]|| # O, by
homogeneity, we can assume |lej|| = 1. By Theorem 1.3, there exists (6(*),,)r C X* such

that [le; Il = S(0) for every r and

lu(x) — u(0) — ey, (X)| < ro(r), forall x € B,, (4-11)
where o : R, — R is a positive function such that o(r) tends to O as r tends to 0.

Let us fix £ > 0. We need to find 6 := 6(¢) > 0 such that, if [u(x) — ej(x)] <6 in
int(By), then

limsup [lej, — e}l < & 4-12)

r—0

First case. Suppose that u is not identical to an affine function in any neighborhood
of 0. We show that if 6 < §(g) = min{A(g/4)/4, 1/2}, where A is the function given in
Proposition 4.2, then (4-12) holds. Let r € (0, 1/2) be such that o(r) < A(g/4)S(0)/4.
Thanks to Proposition 4.1, replacing u by —u if necessary, there exist y € int(B,/»4) and
a linear form e* € X* satisfying |le*|| = S(3), such that the set

O={u>e" +uly)—e(y)}n int (B))

has at least two distinct connected components intersecting int(5,/24). The function
v(-) ;= u(- +y) — u(y) is well defined on int(B;,7). Let us check that v satisfies the
hypotheses of Proposition 4.2. The set {v > "} = (O — y) Nint(B},2) has at least two
distinct connected components intersecting B,/ C Bj;j2. On the other hand, for x €
By, we have

v(x) = e] ()] < ulx +y) — ej(x + ) + [u(y) — ey ()| < 26.

Since 26 < A(g/4)/2, thanks to Proposition 4.2 applied with p = 1/2, we get
&
el < - 4-13
lle” —ejll < 1 (4-13)
Since [u(x) — ej(x)| < ¢ inint(By) and |le]]| = 1, we obtain

lleg, Il = S(0) < $%(0,3) = 2 max u(x) —u(0) < 1+49.

12
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We now apply Proposition 4.2 to the function v on B,/,. The set {v > e*} N int(B,2)
has at least two distinct connected components that intersect B,/12. On the other hand,
thanks to (4-11), for x € B,/ we have that

V() — €, ] < uCx +y) = u(0) — &, + V)| + [u(y) — u(0) - &, V)| < 2re ().
Since 20 (r) < /1(8/4)||e(*)’r||/2, we get that

() — e, (0] < 24(3/4)||e;;,,||, for all x € B, 5.

Finally, we can apply Proposition 4.2 with p = r/2 to obtain

slleg,,ll (1+40)e _ 3¢

4 = 4 - 4
Combining (4-13) with (4-14), we get that [le] — 68,,” < &. Thus (4-12) is satisfied in
this case whenever 6 < §1(¢).

(4-14)

le* = eIl <

Second case. Suppose that there exists ¢; € X* such that u = ¢

o 1n a neighborhood of
0. Let

R = max{r € (0,1]; {u = e;} C B,}.

If R > 1/2, notice that e, = ¢ satisfies (4-11) whenever r < 1/2. Assume 6 < &/2
and [u(x) — ej(x)] < 6 in 1nt(Bl) Since u = ¢ in By, we get limsup, ||e el =
lle; — ejll < &

If R < 1/2, there exists xo € dBg such that u is not identical to an affine function in
any neighborhood of xy. Let us define the AML function v : B; — R by

v(-) = u(i + xg) — u(xp).

Since v is not affine in any neighborhood of 0, we wish to apply the first case to the
function v. According to Theorem 1.3, there exists (ey ) C X* such that IIearII = S(xp)
for every r € (0, 1) and

|u(x) — u(xo) — ey, .(x = xo)| < ro(r), forall x € B(xo),

where o : R, — R is a positive function such that o7(r) tends to 0 as r tends to 0. So,
for r € (0, 1/2), we have

<ro(r), forallxce€B,.

(4-15)

V(6) = 1(0) - X"’( )]

() w0 3

Let us suppose that 6 < 61(g/2)/2. Since |u(x) — €] (x)| < 6 inint(B,), we have, for every

X € By,
(5 ) -ei(5 + )
u\ — Xo)— €| — X
2 ") Ty T

€
v(x) — E(x) <

T lu(xo) — € (o)l < 51(3). (4-16)
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Let us check that §,(0) > 0. We know that [leg|| = S,(0) # 0. Since [|xo]| = R and u = ¢,
on Bg, we can apply Corollary 2.4 to get

Su(x())
2
Conditions (4-15) and (4-16) allow us to apply the first case to v. We get

$,(0) = > 0.

* *
1 exo,r

2 2

| &

lim sup 4-17)

r—0

S5
Let us now show that e} , tends to ¢; as r tends to 0. Reasoning by contradiction,
assume that there exists a null sequence (r;); such that e, , converges to some h* # e;.
So, there exist z € dB; and ¢t > 0 such that the open segment (xy, xo + £z) is included in

U and (e, — h*)(z) # 0. Finally, we compute

u(xo + riz) — ulxo)

lim
[—00 i

€2 =ey(z) —h*(2) #0,

which contradicts Theorem 1.3. Hence, e

X0,r

converges to ¢, and from (4-17) we get

limsup [ley . — €}l = lleg — e}l = lim sup [le;

wr— @l < e

r—0 r—0

Thus, (4-12) is satisfied whenever
0(e) = min{o(g/2)/2,&/2} = min{A(e/8)/8, 1/4,&/2}.

This completes the proof of Theorem 1.5. ]
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