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ON THE DENJOY RANK, THE KECHRIS-WOODIN RANK AND
THE ZALCWASSER RANK

HASEO KI

ABSTRACT. We show that the Denjoy rank and the Zalcwasser rank are in-
comparable. We construct for any countable ordinal «a differentiable functions
f and g such that the Zalcwasser rank and the Kechris-Woodin rank of f are
« + 1 but the Denjoy rank of f is 2 and the Denjoy rank and the Kechris-
Woodin rank of g are a + 1 but the Zalcwasser rank of g is 1. We then
derive a theorem that shows the surprising behavior of the Denjoy rank, the
Kechris-Woodin rank and the Zalcwasser rank.

INTRODUCTION

Kechris and Woodin [KW], Ajtai and Kechris [AK], Ramsamujh [Ra] and Ki
[Ki] conjectured that the Denjoy rank is greater than or equal to the Zalcwasser
rank. In this article, we prove that this conjecture is false.

It is natural to ask how we can recover a primitive from its derivative. This is
known as Newton’s problem. In 1912, Denjoy solved the general problem of the
primitive via the Denjoy process, which consists of a countable iteration of Lebesgue
integrations and summations of series. From the Denjoy process, one can define a
rank on the set of differentiable functions. It is called the Denjoy rank. The Denjoy
rank is unbounded below the first uncountable ordinal.

Zalewasser [Za], and Gillespie and Hurwitz [GH] introduced another rank that
measures how far from being uniform is the pointwise convergence of sequences
of continuous functions on the unit interval. For each continuous function on the
unit circle, we can consider its Fourier series and apply the Zalcwasser rank to the
sequence of the partial Fourier sums. Ajtai and Kechris [AK] have shown, in a non-
constructive way, that on the set of all continuous functions with convergent Fourier
series, the Zalcwasser rank is a II}-norm which is unbounded below w;. Also, Ki
[Ki] has, constructively, proven the unboundedness of the Zalcwasser rank on the
set. It is well known that for each differentiable function f on the unit circle, the
Fourier series of f converges pointwise. So every differentiable function on the unit
circle has a countable ordinal Zalcwasser rank, and we will consider the Zalcwasser
rank on the set of all differentiable functions on the unit circle. Ajtai and Kechris
[AK] have demonstrated, non-constructively, the unboundedness of the Zalcwasser
rank on the set of all differentiable functions on the unit circle.
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In addition to the above ranks, Kechris and Woodin [KW] developed a rank that
measures how far the derivative is from being continuous. They have shown that on
the set of all differentiable functions, the Kechris-Woodin rank is a II3-norm and one
can construct arbitrarily high ranked differentiable functions with bounded deriva-
tives. But Mazurkiewicz [Ma] has shown that the set of all differentiable functions
is I1}-complete, in particular, II} but non-Borel. Then by a fundamental theorem
on IT}-norms, the Kechris-Woodin rank is unbounded below the first uncountable
ordinal.

As we have seen, we can consider three different ranks on the set of all differ-
entiable functions which have their own purposes. Roughly speaking, small ranks
mean the function is well behaved and big ranks imply bad behavior. A basic ques-
tion is to compare these three different ranks. Ramsamujh [Ra] has shown that
for any differentiable function f, the Kechris-Woodin rank of f is greater than or
equal to the Denjoy rank of f. Recently, it was shown in [Ki] that the Kechris-
Woodin rank is greater than or equal to the Zalcwasser rank. Therefore, only one
such question is left to ask, whether the Denjoy rank and the Zalcwasser rank are
comparable. It has been believed until now that the Denjoy rank is always greater
than or equal to the Zalcwasser rank, and this was supported by a fair amount of
evidence. For example, for a differentiable function f with bounded derivative, the
Denjoy rank of f is 1 (i.e., f’ is integrable), and then so is the Zalcwasser rank of
f. However, surprisingly, the conjecture fails: for any countable ordinal «, one can
construct two differentiable functions f and g such that the Zalcwasser rank and
the Kechris-Woodin rank of f are a4+ 1 but the Denjoy rank of f is 2, while the
Denjoy rank and Kechris-Woodin rank of g are a4+ 1 but the Zalcwasser rank of f
is 1. Therefore, the Denjoy rank and the Zalcwasser rank are not comparable.

By our result and a fundamental theorem on II}-norms, we then reprove that
the set of all differentiable functions and the set of all continuous functions with
convergent Fourier series are II} but non-Borel.

Combining our result and the Kechris and Woodin theorem, which says for
any nonzero countable ordinal « there exists a differentiable function with bounded
derivative whose Kechris-Woodin rank is a;, we have an additional theorem. Namely,
for any countable ordinal « all nonzero countable ordinals 8 and v with «a, 8 < 7,
there exists a differentiable function f such that the Zalcwasser rank of f is a+1, the
Denjoy rank of f is 41 and the Kechris-Woodin rank of f is 7. This theorem shows
that there are differentiable functions with arbitrary (successor) Denjoy rank > 1,
arbitrary (successor) Zalcwasser rank, and arbitrary Kechris-Woodin rank bigger
than the other two.

DEFINITIONS AND BACKGROUND

Let N = {1,2,3,---} be the set of positive integers and N" the Polish space with
the usual product topology, where N is given the discrete topology. Let R be the
set of real numbers. Let f be a real valued function on a space X. We then define

IfIl = sup{|f(z)] : € X}

We denote by (f,) a sequence of functions. We use the standard notations o and O
as folllows. For real valued functions (f,) and (g,,) on a space X, f, = g, + o(1),
if for each x € X, lim,—o0 fn(z) — gn(x) = 0 and f,, = O(g,), if for some positive
constant C, || fn]| < C||gnl|| for all n € N. Let T denote the unit circle. We consider
T as [0, 27], identifying 0 with 2. Let C(T) denote the set of continuous functions
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on T with the sup metric induced by || - ||. C(T) can also be considered as the space
of all continuous 27-periodic functions on R by viewing T as R/27Z. We denote
by D(T) the set of differentiable functions on T. We associate to each f € C(T) its
Fourier series S[f] ~ S°°° __ f(n)ei™® where f(n) = £ [°7 f(t)e~"tdt. Let

n=—oo — 327 Jo

n
Su(fit) =D flk)e™
k=—n
be the nth partial sum of the Fourier series of f. We say “the Fourier series
of f converges at a point ¢ € T” if the sequence (S,(f,t))nen converges. We
denote by EC the set of all continuous functions on the unit circle with convergent
Fourier series. According to a standard theorem [Ka], if the Fourier series of f at
t converges, then it must converge to f(t). Hence,

EC ={feC(T): forallt € [0,2x],(S,(f,t))nen converges }
—{f € C(T): forall t € [0,27], f() = lim Su(f,1)}.

Let IC(T) denote the set of all closed sets in T. K(T) is a Polish space with the
Hausdorff metric. We denote by Ky, (T) the set of all countable closed sets in T.

A subset A of a Polish space X is called 11}, if there is a Borel function f from
NN to X such that the image under f of NNis X — A, i.e., f(NN) =X —A. Thus a
I11 set is coanalytic. By a standard method of descriptive set theory, one can prove
that EC, D(T), and Ky, (T) are II]. A TI] subset A of X is called complete, if for
any Polish space Y and any II1 subset B of Y, there is a Borel function f from Y
to X such that the preimage under f of A is B, i.e., B = f~1(A). It is easy to see
that all complete II1 sets are non-Borel.

We define a I1}-norm on a II} set. A norm on a set P is any function ¢ taking
P into the ordinals. ¢ is regular if ¢ maps P onto some ordinal A. Two norms ¢
and ¢ on P are equivalent if ¢(z) < ¢(y) if and only if ¢ (x) < 9(y). Every norm
is equivalent to a unique regular norm. Given a Polish space X and a I1} subset P
of X, we say that a norm ¢: P — Ordinals is a II}-norm if there are I1} subsets R
and @ of X x X such that

y € P implies [x € P and ¢(z) < ¢(y)
(%) if and only if (z,y) ¢ R
if and only if (z,y) € Q.

If a subset A of a Polish space and its complement are both I13, then A is Borel by a
theorem of Suslin (see [Mo] or [Ke]). Hence in (*), we see that in a uniform manner
for y € P, the set {z € P: p(z) < p(y)} is 11} ((z,y) € Q) and the complement
of a 11 set ((z,y) ¢ R), hence a Borel set. One of the basic facts is that every I13
subset P admits a I1}-norm ¢: P — w; (see [Mo] or [Ke]). Hence it is very natural
to look for a canonical norm on I1} sets that arise in analysis, topology, etc. We will
introduce I1}-norms on the set of all countable closed sets, the set of differentiable
functions and the set of continuous functions with everywhere convergent Fourier
series. From rank theory, we have the following fundamental theorem (see [Mo] or
[Kel).

Boundedness Principle. Let X be a Polish space. Let P be a 111 subset of X
and ¢: P — wy be a IIi-norm on P. Then P is Borel if and only if  is bounded
below w1 .
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Thus, one can prove that a II} set P is II} non-Borel by showing that some
[I}-norm on P is unbounded below w;.

It is known that D(T) and EC are II] but non-Borel (see [KW] and [Ma] for D(T)
and [AK] and [Ki] for EC'). By the Boundedness Principle and our constructions,
we will reprove the non-Borelness of D(T) and EC.

THE DENJOY RANK
We introduce the Denjoy rank. Let g be a measurable function on T, and let P
be a closed subset of T. We define the set of all singular points of g over P by
S(g,P) = {x € P: for any open interval I with = € I,
g is not Lebesgue integrable on I N P}
= {z € P : for any open interval I with = € I,

/ lg(t)]dt = oo}
INnP

Let f € C(T). Let {(an,b,)) be an enumeration of the connected components of
the complement of P in T. We define the set of divergence points of f over P by

D(f,P) = {x € P: for every open interval I with = € I,
Z |f(bn) — f(an)| diverges}.
I

Here ), indicates that the sum is to be taken over all the intervals (ay,b,) which
are contained in I. For f € D(T) and each closed subset P of T, we define the
D J-derived set of P by

077 (P) = S(f',P)UD(f,P).
We note that for f € D(T), S(f’,P) is well-defined since f’ is measurable.

Also, dP7(P) is a closed subset of T. We then define the transfinite sequence
(8}3‘](]3, @))a<w, - By transfinite induction, we let afDJ(P, 0) = P and

0P’ (Pa+1) =077 (077 (P, ).
For A a limit ordinal,

o7’ (PN = () 977 (P, ).
a<
For each f € D(T), let |f|ps be the least ordinal o for which 8¢7(T,a) = 0.
Note that for each f € D(T), |f|ps is countable. For f € D(T), it is known that

|flps =1 if and only if f’ is integrable. We give an example whose Denjoy rank is
not 1. We define the function

2 o 2 )
S(gj)_{x sinl/x?, if x # 0;

B 0, otherwise.

Let d be the function obtained by reflecting the graph of s | [0,b] in the line z = 7
and by joining the two maxima at b and 27 — b by a straight line. Then d € D(T)
and easily the Denjoy rank of d is 2.

We will use the function d to construct arbitrarily high Denjoy ranks with Zalc-
wasser ranks being 1.

For a more detailed description of the Denjoy process, we refer to [Br].
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THE KECHRIS-WOODIN RANK

We define a II}-norm on D(T), which we refer to as the Kechris-Woodin rank.
Fix f € C(T) and € > 0. For each closed subset P of T, we define the KW -derived
set of P by

97V (P) = {x € P : for any open neighborhood U of z,
there exist closed intervals [a,b], [¢,d] C U such that

[a,b] N[e,d] NP # 0 and f(b[)) : i(a) - f(dc)l : f(c) > e}

OV (P) consists of all e-badly behaved points of P in terms of the derivative of f.
Clearly 97} (P) is closed. We can then define the sequence (95 (P, a))a<w, by
transfinite induction. Let df )V (P,0) = P and

KW (P a+1) = 9K (9KW (P, a)).

For A a limit ordinal,

= ﬂ 8;2/‘/(P «a
a<
Note that
Uorre)=J aKZV (P, )
e>0 neN

Define the sequence <8JI5W (P, @))a<w, by setting
= Joftpa)
neN "
We refer to [KW] for the following fact.

Fact 1. f € D(T) if and only if for some a < wl,B;(W(']I‘,a) = 0.

Using this fact, we can define the Kechris-Woodin rank on D(T). For each
f € D(T), let |f[xw = the least ordinal a for which F"(T,a) = 0. We let
b1 D(T) be the set of all functions whose derivatives are bounded in absolute value
by 1. It is easy to show that by D(T) is II}. We also have the following theorem of
Kechris and Woodin:

Theorem KW [KW]. For any nonzero ordinal o < wn, there exists a function f
in by D(T) such that the Kechris-Woodin rank of f is a.

By a simple argument, for each f € D(T), the Kechris-Woodin rank of f is 1 if
and only if f is continuous. Also the Kechris-Woodin rank of d is 2, like the Denjoy
rank. Clearly, the Denjoy rank of f with continuous f’ is 1, i.e., if |f|gkw =1, so
is the Denjoy rank of f. In fact, Ramsamujh has shown that it is true in general.

Theorem R [Ra]. For any differentiable function f, the Kechris-Woodin rank of
f is greater than or equal to the Denjoy rank of f.

The following fact appears in [KW].

Fact 2. |:|gw: D(T) — w; is a I} -norm.
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Kechris and Woodin [KW] have constructed for any countable ordinal a a dif-
ferentiable function f in b1 D(T) whose Kechris-Woodin rank is «. By this fact,
Fact 2 and the Boundedness Principle, the sets D(T) and b1 D(T) are II] non-Borel
subsets of C(T). In fact, Mazurkiewicz [Ma] has shown that D(T) is II}-complete.

THE ZALCWASSER RANK

We will give a rank on the set EC of all continuous functions with everywhere
convergent Fourier series. Let f € C(T), let P C T be a closed set, and let x € P.
We define the value of the oscillation function of f on P at x as follows.

w(z, f,P) = ;r;%;rggsup{lé’m(f, y) — Su(foy):m,n>p, y € Pand |z —y| <6}

Thus the oscillation function of f on P measures how bad the uniform convergence
of the Fourier series of f near z is on P. For each f € C(T) and each € > 0, define
the Z-derived set of P by

8?,5(]3) ={zxeP:w(x,f,P)>c¢}

Note that 97_(P) is a closed subset of T. As before, we define (37 (P, @))a<w, by
transfinite induction. We then define a transfinite sequence <3fZ (P, a))a<w, -
We refer to [AK] for the following two facts.

Fact 3. f € EC if and only if for some a < wy, 8]%('IF, a) =0.

Using this fact, we define the Zalcwasser rank as follows. For each f € EC, let
|flz = the least ordinal a for which 97 (T, a) = 0.

Fact 4. |-|z: EC — wy is a II}-norm.

It is not hard to demonstrate that for each f € EC, the Zalcwasser rank of f
is 1 if and only if the Fourier series of f converges uniformly. The function d may
seem to be a good candidate to have Zalcwasser rank greater than 1, but we will
see that in fact, the Zalcwasser rank of d is just 1. However, the author [Ki] has
constructed arbitrarily high Zalcwasser ranks in EC.

Theorem [Ki]. One can construct for each nonzero countable ordinal o a function
in EC whose Zalcwasser rank exceeds o.

Also the natural question was asked in [AK], [KW] and [Ra] whether or not the
Kechris-Woodin rank is greater than or equal to the Zalcwasser rank. We have
obtained a positive answer to this.

Theorem K [Ki]. For any differentiable function on the unit circle, the Kechris-
Woodin rank of f is greater than or equal to the Zalcwasser rank.

Note that by a standard fact, every differentiable function has an everywhere
convergent Fourier series, i.e., D(T) C EC. Ajtai and Kechris [AK] have shown
that no Borel set B exists with D(T) C B C EC. This implies the following fact:

Fact 5. For each o < wy, there is a differentiable function f such that |f|z > .

In particular, by these facts and the Boundedness Principle, D(T) is I but
non-Borel. In fact, Ajtai and Kechris [AK] have shown that EC is I1}-complete.
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THE CANTOR-BENDIXON RANK

We define a rank on the set Ky, (T) of all countable closed sets, known as the
Cantor-Bendixon rank. Let P be a closed subset of T. We denote by 0“2 (P) the
set of all limit points of P, i.e.,

9°B(P) = {x € P: x is a limit point of P}.

Clearly this set 9B (P) is a closed subset of T. We define a transfinite sequence
(0YB(P,a))q<w, - By transfinite induction, we let 9B (P,0) = P and

OB(Pa+1)=0% (0% (P,a)).
For X\ a limit ordinal,

0°B(P,\) = () 09%(P,a).
a<
A basic fact is that for each closed subset P of T, P is in Iy, (T) if and only if for
some a < wi, « many iterations of P end in the empty set, i.e., 8CB(P, a) = 0.
This allows us to define a rank from Ky, (T) to wi. For each P € Ky, (T), |Plcs =
the least countable ordinal a for which 9B (P,a) = ). Tt is not hard to show the
following:

Fact 6. |- |cp: Ky, (T) — wi is a I}-norm.

We will use the following remark in the constructions of arbitrarily high ranked
differentiable functions.

Remark 7. Let f be in D(T). Suppose 9¢7(T,1), 97" (T,1), and 97(T,1) are
countable. Then for any ordinal v and any 6 > 0,

Op7(T,~) Co“P(9p7(T, 1),y — 1),
afZ,é(Ter) g 8CB (8fZ,é(Ta 1)77 - 1);

where v — 1 = « if v is a limit ordinal.

CONSTRUCTION OF FUNCTIONS ON D(T) HAVING ARBITRARILY BAD DENJOY
RANK WITH ZALCWASSER RANK 1

Ramsamujh [Ra] has constructed a differentiable function whose Denjoy rank is
2 and whose Zalcwasser rank is 1. This seems to be the best known result. However,
we will build differentiable functions whose Denjoy ranks are unbounded below w;
but whose Zalcwasser ranks are only 1. This construction strongly suggests that
the Zalcwasser rank is less than or equal to the Denjoy rank in general (note that
the next section will contain the converse of this result). For our construction, we
will essentially follow Denjoy’s method, which establishes that the Denjoy rank is
unbounded below the first uncountable ordinal, but we shall need a basic fact from
Fourier analysis to prove the uniform convergence of the Fourier series of a given
function.

We first give some background in Fourier analysis. Let f be a function on T and
6 > 0. We define the modulus of continuity of f as follows:

w(6, f) = sup{|f(z) = f(y)| : #,y € T and |z — y| < &}.
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We need the following test to prove the uniform convergence of the Fourier series
of a given function.

The Dini-Lipschitz test. Suppose f is continuous and its modulus of continuity
w(6, f) satisfies the condition w(6, f)logd — 0 as § — 0. Then the Fourier series
of f converges uniformly.

By this test, we can avoid calculating the whole Fourier series of a given function
whose Fourier series is supposed to converge uniformly. Namely, in order to show
the uniform convergence of the Fourier series of a given function, it suffices to deal
with the basic functional property of the function.

Proposition 8. The Zalcwasser rank of the function d is 1.

Proof of Proposition 8. By virtue of the Dini-Lipschitz test, it suffices to show that
w(8,8)logd — 0 as § — 0, where

x?sinl/z?, if x # 0;
s(x) = .
0, otherwise.

By the definition of the modulus of continuity, we easily get

2
+ sup 75
‘11—12‘<5

w(é,s) < sup

‘11—12‘<5

2
L1

1 1 1
(23 — 23) sin — sin — — sin —
x x?

1

(1)

1 1
<4wd6+ sup x% sin — — sin — | .
|z1—x2|<é Ty Ty
Without loss of the generality, we may assume that 0 < x9 < 7. O
Case 8-1. x5 < 5%,
Then 23 [sin1/2} —sin1/a3| <2 65.
Case 8-2. 25 > 5%,
Then there exists € between x; and x3 such that
.1 . 1 1 1
3 smx—%—smx—% = 22(z1 — x2) 08 3| g5 §4772-6-1-6—% = 276>
holds.
Hence, by Case 8-1 and Case 8-2, we have the following inequality:
1
(2) sup 3 [sin — — sin — < A7%(57 + 63).
|I1—Iz|<§ x]_ €2

So, by (1) and (2) we have
w(6, )| log 6| < (m FAn2 (6% + 5%)) log 6],

for any 6 > 0. Therefore w(é,s)logé — 0 as 6 — 0. By the Dini-Lipschitz test,
Proposition 8 follows. (]

Denjoy’s process of recovering a primitive from its derivative takes a countable
ordinal number of iterations. But Denjoy has constructed examples of differentiable
functions for which the process lasts arbitrarily many steps below the first uncount-
able ordinal. In his construction, he used the function d and transfinite induction.
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By a variant of his method and the Dini-Lipschitz test, we are able to prove the
following theorem:

Theorem 9. For any a < wi, there exists a differentiable function on T such that
|flz =1 and |flps = |flkw = a+1.
Proof of Theorem 9. Use induction on . We divide into three cases.

Case 9-1. a =0.
Nothing to prove.
Case 9-2. a = 1.
Then the Denjoy rank of d is 2. By Proposition 8, |d|z = 1.

Case 9-3. a > 2.

We need the following lemma:

Lemma 10. Let a be a countable ordinal bigger than 1. Then one can construct
a function f in D(T) such that

(10-a) f(0) = f'(0) =0 and || f|| < 1;
(10-b) for any 0 < 6 < 1/1996,

1

6 logé| < ————;

(10-¢) for any 6 > 0, 8%”(']1‘, 1) = 8;?6”/(’1[', 1) € Ky, (T);

(10-d) |8}3J(']I‘, Dlep=a+1;

10-¢) for any ordinal v, OP7(T,~) = 9B (0P (T,1),y — 1), where v —1 =~ if
f f
v s a limit ordinal;
(10-f) if 0P (T,~) # 0, then 0 € 97 (T, ).

This lemma goes through by transfinite induction. Roughly speaking, the basic
constructional ideas of Lemma 10 are as follows:

(A) cut the unit circle into infinitely many intervals;

(B) glue an appropriate function on each interval obtained from (A) (we then
get a function on the unit circle);

(C) (if it is necessary) add an extra function to the function obtained from (B).

At a limit stage, (A) and (B) are enough to build the function in Lemma 10.
But at a successor stage we also need (C), since the function from (A) and (B) does
not satisfy the condition (10-¢) in Lemma 10. We will then overcome this problem
by the process (C).

We will also use these ideas in the next section.

Proof of Lemma 10. Use transfinite induction on «. As usual, we divide into three
cases. For each n € N, set

Jp =1[1/(n+1),1/n].
Case 10-1. o = 2.
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We will need to use the processes (A), (B) and (C). We use the function d. We
build an extra function for the process (C). For this, we need to find a sequence
(hn)nen and M > 0 such that for each n € N (n > 1996),

(10-1-a) h,, is differentiable on J,;
(10-1-b) h!, is continuous;
(10-1-¢) Ay, (1/n) = by, (1/(n + 1)) = 0;
(10-1-d)
1 (="
hn | = )| =—F7F—,
n nlognloglogn

1 B (_1)n+1
fin (n + 1) ~(n+1)log(n + 1)loglog(n + 1)’

1
1| ==
nlognloglogn
(10-1-e) for all x € Jp,
n
h <M—
LACURS lognloglogn

for some fixed M > 1.

Obviously, we can choose a sequence of functions (h,,) which satisfy the condi-
tions (10-1-a), (10-1-b), (10-1-c), and (10-1-d). Also, by the condition (10-1-d),

1 1 1 1
ho | =] —hn
(n) (n—!—l) ~ nlognloglogn + (n+1)log(n + 1)loglog(n + 1)
1 o 1 1

1
n n+1 n n-+1
(n+1)log(n 4 1)loglog(n + 1) + nlognloglogn
- lognloglognlog(n + 1) loglog(n + 1)
2(n+1)
“lognloglogn’

Hence, we may find (h,) and M > 0 which fulfill all conditions as required.

Define
W) = ho(x), x € Jp;
0, xz=0.

Then clearly h(x) is differentiable at « # 0. For the differentiability at z = 0, we
compute the following:

. h(z) . |h(x)]| . 1 1
[ lim —=| < lim sup < lim sup ——
=0 x n—oo 1 .1 & n—oo 1 .1 & nlognloglogn
n+l—="—=mn n+l—="=n
1

n—oo nlognloglogn

Therefore, h is differentiable at x = 0. So h € D(T). The function h will play a
role for the process (C). Now let d,, be a scaled copy of the function d which fits
exactly in the closed interval J,, i.e., for each x € J,,,

dn(z) = d (27n((n + 1)z — 1))).
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Then define

o) = {Qfx) # @+ 1) i

Clearly, f is differentiable on D(T) and f(0) = f/(0) = 0. We obtain
{1/n:n>1} COP7(T,1) C{0}U{l/n:n>1},

since for any open set U, containing 1/n,

[ @ =scmd [ i <o
Uindn Uind,

So dF7(T,1) = {0}u{1/n:n > 1}. Since Y 1/(nlognloglogn) = oo, d7/(T,2) =
{0} and so 9F7(T,3) = 0. For any é > 0, we easily get 953" (T, 1) = the first D.J-
derived set of T. So far, we get conditions (10-c), (10-d), (10-e), and (10-f) in

Lemma 10. For the proof of Case 10-1, we will need two sublemmas.

Sublemma 11. For each positive number § < 1/1996,
1
6,h)|logd| =0 | ——— | .
(el 1ogdl = 0 (i)

Proof of Sublemma 11. We fix a positive number § < 1/1996. By the definition of
the modulus of continuity, we have the following:

w(6,h) < sup  [h(z1)[ + [h(z2)[+  sup  [h(z1) — h(z2)|

|z1—za| <6 r1<6<z2 Or
x1,82<6 To<6<x1
(3) |w1—w2|<§
+ sup  |h(z1) — h(z2)]-
|w1—w2|<§
T1,T2>6

We take n € N such that 1/(n+1) < § < 1/n. Let m be a positive integer less
than n. For fixed numbers My, M, and a number 6 between x; and x2, we then

obtain
m
| (1) = han (@2)] < |21 = 22|+ |17, (0)] < Jay — 22| Moo
logmloglogm
(4) 1 m 1
< -—Mysup ——————— < Mj———.
N m<nlogmloglogm lognloglogn

For the points z; and z2 around 6, we get

1
3 h —h < My——
®) zl<?$1£2 orl (1) (@)l < *log nloglogn
T2<b6<m
|1 —x2|<6
and
1
6 h h <Mjg——
©) |m1§1i£)|<6| ()l + A=)l < 377,1ognloglogn’
z1,82<6
for some fixed My and Ms. By (3), (4), (5) and (6), we finally obtain
1
7 8,h)|logé| =0 ———— | .
v w01 Hog?! <1og|10g6|>

We have finished the proof of Sublemma 11. O
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We now want to show that the function

g(x) = {9n($)/(n+1)2, if 2 € Jy;

0, otherwise
has the same property (7) as h.
Sublemma 12. For each positive number § < 1/1996,

1
logo] = O\ 1Toas ) -
w(8,9)[logé| = O (1og|10g5|)

Proof of Sublemma 12. We fix a positive number § < 1/1996. Suppose |z1—x2| < §.
Without loss of the generality, =1 < x».

Case 12-1. z1,x5 € J, for some n.

Then we have

9(@2) 2 | ( 1) N\ T

(8) n(nz-*-:l)

< gnaé)

P (n+1)2

< w(gn,é).

By (10-b) and (8), for each z1,x2 € J,, we obtain
1

9 _ < -

for each x1, 29 € J,,.

Case 12-2. z; € J,,, and z9 € J,, for some m,n (m # n).
Say n < m. By the triangle inequality, we have
1 1
10 -~ < —g(—= -
(10) lg(z1) = g(@2)| < lg(@1) —g(—)l +lg(—) g(mL Dl +le(—
Note that g (1/(k+ 1)) = 0 for all k£ € N. Hence, from (10) we have

l9e1) = g(e2)| < l(er) — 9| +lo(—) — gla2)
(11) X m n

|log 6| log | log 6|

) = g(x2)|.

since we follow the same method as in Case 12-1.

Case 12-3. 1 = 0 and x5 € J,, for some n.

Then, clearly

(12) lg(x2) — g(a1)| = |g(22)| < 1/(n+ 1) < 6.
From (9), (11), and (12), we finally have

1
6)|logé| =0 ————— ).
R ),
We have finished the proof of Sublemma 12. O
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By Sublemma 11 and Sublemma 12, we also have
1
6, llogd| =0 ————— | .
(6. Nl1ogdl =0 (i)

The conditions in Lemma 10 (except for (10-a) and (10-b)) are not changed after
we multiply f by a positive number. Note that for any a > 0, w(é, af) = aw(é, f).
We take a small enough positive constant so that the conditions (10-a) and (10-b)
hold. We have finished Case 10-1.

Case 10-2. « is a countable limit ordinal.

We will need the processes (A) and (B) only. We take a sequence of ordinals {3, )nen
such that for each n € N, 3, < 8,41 and lim, . 3, = «. By transfinite induction,
we choose a sequence of functions (fg,)nen such that for each n € N, fg, fulfills
the conditions in Lemma 10. We define

fs, @mn(n+ 1)z —1)) /(n+ 1), z € Jp;

flw) = { I O
, x=0.

Then f € D(T). Clearly (10-a) holds. It is easy to see that for any m € N and any

n >m,

—5 € 8fDJ(’]I‘,Bm) and hence 0 € 8fDJ(']T, Q).

But for any n,
aﬁ‘]('ﬂ‘,a +1) =0 and so is 8.?‘](']1‘,0[ +1).
By the transfinite inductive assumption,
803(8?J(']I‘, 1),a+1) =0 but 9P ((a?J(ﬂr, 1),&)) = {0}.
Hence, we have shown (10-a), (10-c), (10-d), (10-e), and (10-f).
Sublemma 13. For each positive number § < 1/1996,

1
w(f,6)|log$| =O<m)'

Proof of Sublemma 13. The proof of Sublemma 13 is the same as the proof of Sub-
lemma 12. O

Then by Sublemma 13, we complete Case 10-2 as in Case 10-1.
Case 10-3. a = 3 + 1 for some countable ordinal .

We will need to use the processes (A), (B), and (C). The proof of this case follows
the same methods as in Case 10-1 and Case 10-2.
By Cases 10-1, 10-2, and 10-3, we complete the proof of Lemma 10. O

Now we complete the proof of Theorem 9. We fix an ordinal o > 2. By Lemma
10, we then obtain a function f fulfilling all conditions in Lemma 10. By the Dini-
Lipschitz test, the condition (10-b) asserts the uniform convergence of the Fourier
series of f. Namely, |f|z = 1. From (10-d) and (10-e) in Lemma 10, the Denjoy
rank of f is a + 1. By Remark 7, the Kechris-Woodin rank of f is at most a + 1.
By Theorem R, the Kechris-Woodin rank of f should be a4 1. Therefore, we have
finished the proof of Case 9-3.

By Cases 9-1, 9-2, and 9-3, we conclude the proof of Theorem 9. O
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CONSTRUCTION OF FUNCTIONS IN D(T) HAVING ARBITRARILY BAD
ZALCWASSER RANK WITH DENJOY RANK 2

In the previous section, we have constructed for each countable ordinal o a
differentiable function f whose Denjoy rank (also Kechris-Woodin rank) is « + 1
but whose Zalcwasser rank is 1. In the present section, we will demonstrate how to
build for each countable ordinal « a differentiable function whose Zalcwasser rank
(even Kechris-Woodin rank) is a + 1 but with Denjoy rank equal to 2. Then, this
proves that the Denjoy rank and the Zalcwasser rank are incomparable. We state
our main theorem.

Theorem 14. Let o be countable ordinal. Then one can construct a function in
D(T) such that the Zalcwasser rank and the Kechris-Woodin rank of f are o+ 1
but the Denjoy rank of f is 2.

By the Boundedness Principle, our main theorem implies the following corollary:

Corollary 15. EC and D(T) are 11} but non-Borel.

We need the following formula for Fourier series which appeared in [Zy]. For a
measurable function f, we define

fla+t)+ fle—t) - 2f(z)

™

¢r(f7 t) =

for all z, t.
Proposition 16. Let 0 be a fized positive number less than w. Then
sin

t
t" dt + o(1).

[
Su(foz) — f(x) = / ba(f.1)

On every interval where f is bounded, the difference is bounded by a function of the
norm of f, and converges uniformly to 0 with n.

Let g be a measurable function, P a subset in T and = € P. For 6 > 0, set

/] .
sinnt
| ovta0™ e
0

; ‘n>p, |zt —y| <éand y € P}

Q0,z,9,P) = ggggggsup{

Using Proposition 16, we get

Lemma 17. Let 6 be a fized positive number less than w. Suppose g is in EC.
Let P be closed in T and x € P. Then for any t in (0, ),

Q0,z,9,P) =Q(t, x,g,P) and
1
5&)(1'79713) S 9(971'79713) S w(m,g,P).

This lemma allows us to define a new oscillation function in EC as follows: for
g€ EC,P closed in T and x € P,

Qz,g,P) = O<ir91£7r§2(9, x,g, P).
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In fact, Q(z,g, P) = Q(0,z,g, P) for all 0 < § < 7. Let a,b be real numbers. We
define a polynomial Fj,

F ( )_ xQ(x—a)2(:z:—b)2, T E [avb];
@A 0, otherwise.

Then F,; is differentiable everywhere. Let P be a closed subset of T and h be a
function. We define h,;, and P, as follows:

hap(z) = h(a(lx —b)) and P, = {b+x/a: x € P}.

Lemma 18. Let 0 < a < b < 2mw. Let h be in EC' and P closed. Suppose
w(d,h,P) = oco. Let ¢ € (a,b) and N € N. Then the oscillation function of
Fophn e at ¢+ d/N is infinity, i.e., Q(c+ d/N, Fyphn,c, Pn ) = 00.

Recall the processes (A), (B), and (C). We will use these processes and transfinite
induction to prove our main theorem.

For the same reason, the processes (A) and (B) will be enough at a limit stage
in our proof of Theorem 14. We do not need any extra work at a limit stage.

In the previous section, we used the Dini-Lipschitz test to keep the Zalcwasser
rank 1 in the proof of Theorem 9. We need to find a method like the Dini-Lipschitz
test to make the Denjoy rank be only 2 while we are constructing arbitrarily bad
Zalcwasser ranks. In our proof of Theorem 14, it will be required only at a successor
stage.

At a successor stage, we will use the process (C) with (A) and (B). Namely, an
extra function is required. The extra function will cause a problem in keeping the
Denjoy rank equal to 2. However, taking advantage of the freedom of N in Lemma
18, we will develop a technical lemma which reduces this problem.

Proof of Lemma 18. By Lemma 17, it is enough to calculate
Q(c+d/N,Fyphn.c, Pn,c) = .
We fix 6 in (0, 7). We obtain that for each z,x +t € [a, b],
Thg(Faphne t) = Fop(x +t)hnc(x+1)+ Fop(v —t)hnc(v —1t)
—2F, p(z)hn ()
= (hN,c($ +t)+hnc(x —1t) —2hyc(x)) Fop(x)
+ (Fa,b(x + t) — Fa,b(x))hj\gc(x + t)
+ (Fap(z —t) — Fap(2))hn,c(z — t)
= 7r¢w (hN7C7 t)Fa,b ((E)
+ (Fa,b(x +1) — Fa,b(x))hj\gc(x +1)
(13) + (Fap(z —t) — Fap(z)) hn,c(z — t)
(x¢isin (z,z 4+ 1),y in (z —t,2))

=7dy(hne, t)Fop(x) + tF;,b(a:t)hN,c(x +1)
+tF, y(y)hn e(z — 1)
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(since F) ,, hy . are continuous)
:

=7y (AN e, t)Fup(x) +tO(1).

Hence, from (13) we have

(14) ¢z (Fa,th,Ca t) = ¢z(hN,c, t)Fa,b(Tf) + tO(l)
Fix 6 > 0, p € N and N € N. We calculate the following:
(15)
9 .
t
sup{ / ¢y(Faphn,e t) smtm dt| :m>p, ly—c—d/N|<éandy € P}
0
0 sin mt
:Sup{ / Fa7b(y)¢N(y—c)(h7Nt) n dt| m 2 p, |N(y—C) _d| < N6
0
and N(y —c) € P} +0O(6)
0 .
t
— sup{ / Faplc+ 2/N)b,(h, Nt) Smtm dt| :m>p, |z —d < Né
0
and z € P} + O(0)
o
o S
> sup{ /N Fa,b(c—kz/N)gbz(h,t)smtn dt| :m > %, |z —d] < N§
0
and z € P} + O(0).
By the assumption, we have
0
~ innt
supq{ / (bz(h,t)smtn dt| :mn > %, |z —d| < Nd and z € P} = .
0

We let M be a positive number. Hence we can find n > p and z close enough to
zero so that

0
o -
(16) /N 0 (h ) 1t > M.
0

From (15) and (16), we obtain

sin nt
t

9
(17) |/0 Getz/N(Faphne,t) dt| > F,p(c+z/N) (M +0()) .

But F, p(c+2z/N) > C > 0 for all z close enough to 0 where C'is a fixed constant.
Note that O(6) in (17) depends only on the norm of h. Since M is arbitrary, from
(15) and (17), we obtain

0 .
t
supq / Oy(Faphne, t) s1ntm dt|:m>p, ly—c—d/N|<éand y € P} = oc.
0
This completes the proof of Lemma 18. O

The first step in proving Theorem 14 is to construct a differentiable function
whose Fourier series converges uniformly except for a single point. Then by trans-
finite induction, we will finish all the constructions.
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For each k € N, set
_ 1 k
ap =a~F, §Nk:nk:4°‘ Fooa=2,34--.

We introduce the Fejér sequence: for each n < N in N,

R(z,N,n) = —COSNxZ ey

)
i=1

Clearly
R(z, N,n) = sin(Nn— n)x sin(Nn—_nl—i— 1)x - sin(Nl— 1)z
sin(N + 1)z sin(N + 2)x sin(N + n)x
1 2 n '

The Fejér polynomials R(z, N,n) are bounded uniformly in z,n, N. We define a
sequence of functions (Ry k)a ken as follows: for each a, k € N,

Ra,k(x) - OZkR(fE, Nka nk)
||Ro k|l can be arbitrarily small (dependent on «), since

Rl < agsup |R(z, Ny, np)| < a~*C
T

for some fixed constant C. The Njth partial Fourier sum of R, () is
sin(Ny —n in(N, — 1
ak<M+_._+M>,
N 1
Therefore, for z; = w/4n; we get

- sin(Ny, — ng)xg N sin(Ny, — 1)ag
ngk 1

=
Y
oy
—
o
09
[N}

> oy

Sl
[\
.
i
[\
<
S

Set
1
Qap = §$k and bk = 2xk.
It is easy to see that for each k € N,
bk+1 < ap < xR < bg.
We take {my }ren such that for each k € N,
Tp + Tm,, € (ag,bk), Mk <mpyr in N

and

. <sin(Nmk — Ny ) Tmy P sin(Ny,, — 1)9ka>
T, 1
1 1

18 > AOmy —F7= -
" S
k

T (Tk + Ty )2 (@ + Ty, — ag)? (@ + Ty, — bg)?

Let s be an increasing function from N to N. For each k € N, we set

By(7) = Ry(ky,my, (T — Tk), ck = Tk + T, and Fi(z) = Fy p, (7).
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From (18), we then have

. <sin(Nmk — Ny, )Ty, N sin(Nmkl— 1)xmk>
T,

k k

= chler —aR)(cx —bi)? Frler)’

Finally, we define a function f; on T as follows:

fs(x) = {Fk(iE)Bk(:Z:), if 2 € [ak, be];

0, otherwise.

(19)

Using some basic properties of the Fejér polynomial, we have the following propo-
sition.

Proposition 19. Let € > 0. There exists an increasing sequence s from N to N
such that

(19-a) fs(0) = fi(0) = 0;

(19-b) || fsll < e;

(19-c) Q(z, fs,T) =0 for all x # 0 and (0, fs,{0} U {ck}ren) = 00;
(19-d) |fs|ps =2 and 077 (T, 1) = {0}.

By a non-constructive method, Ajtai and Kechris [AK] have shown that for any
a < wi, there exists f € D(T) such that |f|z > «. Yet, we do not know of
any constructive example in the literature of a differentiable function on T whose
Fourier series does not converge uniformly, not even a differentiable function whose
Zalcwasser rank is 2!

Our function in Proposition 19 will have two roles in our proof of Theorem 14.
Its first role is as a differentiable function whose Zalcwasser rank and Denjoy rank
are 2. The second role is as an extra function in the process (C). Because of the way
we construct fs, we use Lemma 18 to develop a technical lemma. This technical
lemma keeps the Denjoy rank equal to 2 while we carry out the process (C).

Proof of Proposition 19. Let € > 0. We choose an increasing function s from N to
N such that for each k € N, s(k) < ¢ - min(ag—1 — bg, ar — ax+1). It is easy to see
that f is differentiable except at © = 0. Since || B|| is bounded uniformly in k and

fo(@) = £,0) _ {Bku)Fk (@), if @ € [ar, bi];

T 0, otherwise,

we obtain the following:

fs(x) ; f+(0) ‘

lim = 0.
x—0

< lim ||Bg|| sup
heo w€lapbi] T

So fs is differentiable on T. By the construction of fs, we immediately have that
Qz, fs,T) = 0 for all z # 0, Hfs” <e, fs(0) = f;(O) = 0 and aﬁJ(Tvl) - {O}
Suppose the condition € (0, fs, {0} U {cx}ren) = oo holds. Then d7/(T, 1) should
be nonempty (i.e., 977 (T, 1) = {0}) since P/ (T, 1) = § implies that the function
fi is integrable, i.e., the Fourier series of fs converges uniformly. Hence it suffices
to show that (0, fs, {0} U {ck}ren) = 0. Let § > 0 and p € N. Choose Ny € N
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such that x; < 6 for all £ > Ny and Ny > p. Then we obtain

/] .
sinnt
|/ e (fs, 1) ——dt| =
0

sinnt
dt

0
/ bor (B For)
0

6 .
sinnt
— / ¢e, (fs — BeF,t) ; dt
0

(20)

It is easy to see that

1| [meetbe— sinnt
B S(— / Bi_1(cp + ) Fr—1(ckx + 1) dt
TS —cptar—1
1 —crtbr—z sin nt
+ — / By_o(ck +t)Fr—a(cp +1) dt| + - >
(21) T —cptar—_o t
1| [ee—ber sinnt
4+ — Bk+1(ck — t)Fk_H(Ck — t) dt
0 Cr—0k+1
1| ferbree sinnt
+ ; / Bk+2(ck — t)Fk+2 (Ck — t) dt| + ) .
Ck—Qk+2

From (21), we then have

br—1 —ar—1 1 br—2 — ap—2 1
B< L ) )
- {< ar—1 —cp  s(k—1)F1 + ag—2 —cp  s(k—2)k—2 + )
br+1 — ak+1 1 bit2 — Gr2 1 o)y
ek — agr1 s(k+ 1)k+1 ck — agro s(k + 2)k+2

(22)

k—1 — Qk—1  bp—2 — ap—2
R T Py i )
+

(b
bi+1 — biy2 —
( Fl — Qg1 Do — Gpo —i—---)} < L.

k

+
< I

+
s(k+ 1)k s(k 4 2)k+1
where L and L, are fixed constants. From (20) and (22), we get

0 .
sinnt
/sbc,c(fs,t) e
0

Note that the Ny, th partial Fourier sum of By at xj + xy,, is

sinnt

0
(23) /0 @cr, (BrF, t) dt| —

smNm
(24) /¢ Rty e ) 220mel g 4 (1),

By Proposition 16, o(1) is uniformly bounded on k and x, since the By, are uniformly
bounded. From (19) and (24),

smNm smNm
/ ¢Ck Bku —dt| = / ¢wmk s(n),mp > ) ko dt +0( )

+o(1).

Z Fk(ck)
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From (25), we obtain

Nim,
(26) Smfkdt

6
/0 @c,, (BrFi, t) >k+0(1),

since
¢Ck (Bka,t) — ¢ck (Bk,t) Fk(Ck) = tO(l).

It is not hard to see that O(1) in (26) is uniformly bounded. From (23) and (26),
we finally have

0 .
‘/ Beu(fort) 2] > K+ O1).
0

Therefore, we demonstrate that €(6,0,{0} U {ci}ren) = oo. This completes the
proof of Proposition 19. O

We need another technical lemma with Proposition 19 to do the process (C). It
will follow from Lemma 18 and Proposition 19.
Let (M) be a sequence of positive integers such that
2m
My

(27) < max{ck — Ckt1, Cht1 — Ck+2}-

We define the transfinite sequence <K <(]°\‘4) >> . By transfinite induction, we let
" a<wi

K((o) = {0} U {ck}ren;
K(}O\é/{) )= ={0}U{cptrenU{ck + /My : k € Nand z € Kgf\? ) for some 3 < a}.

Note that for each countable ordinal a, K <(]o\‘/1)n> is countable. We will need the

following lemma to overcome some problems while we do the process (C). This
lemma will play the same role as the Dini-Lipschitz test. Namely, it will keep
Denjoy ranks 2 while we construct arbitrarily high Zalcwasser ranks.

Lemma 20. Let « be a countable ordinal. Let € > 0. Then there exist an increas-
ing sequence of positive integers such that

(20-a) fs fulfills all conditions in Proposition 19;
20-b) if p is in K(T) with P C K and Snytn)) is the sequence of open
(M)
intervals complementing P in T, then

Z|fs n) — fs(sn)| <,

where Y p indicates that the sum is to be taken over all intervals (syn,t,) of T.

Proof of Lemma 20. We fix € > 0. By Proposition 19, we then have the function
fs satisfying all conditions in Proposition 19. In addition, it is not hard to see that
we may take s in such a way that for each k,

(28) IBAINFL < e
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Now we choose an increasing sequence of positive integers (M,,) (satisfying (27))
such that for each k, M} < M4, and My is so large that for all z,y € T,

|z -yl

x Y /
B ~ |- B - < ——— 0 z ;Nm s m
(29) * <Ck " Mk) ; (Ck * Mk) = s(k)k My, 1 O N o )|
ez —y|
= 2k+31996’

where 0, 5, is between /Mj, and y/M,. It is possible since for each k the function
R'(x, Ny, , N, ) is bounded. If @ = 0, Lemma 20 follows immediately. Suppose

a > 1. Let P be a closed subset of K<(]o\‘/[)n>. Let {(sn,tn)) be the sequence of open
intervals complementing P in T. Note that

(30) U lax. i) 0 P S P C {0} U | [aw, bi] N P.
kEN keN
By (30), it is enough to show that
€
Do fsltn) = fi(sn)l < 5

[ak7bk]ﬁP

where >3, o
which are contained in [ag, bg]. Note that

jnp indicates that the sum is to be taken over all intervals (Snytn)

(31) [ak,bk]ﬂPg{ck}U{ck+Mi:a:e']I‘}.
k

From (31), we define

(32) sz{xeﬂr:ckJrMike[ak,bk]mP}

for each k € N. Clearly, Py, is a closed subset in T. We let ((s,,t},)) be the sequence

n’'n

of open intervals complementing Py in T. By definition of f, we obtain

Z |fs(tn) = fs(sn)| = Z | Fe (t) Br(tn) — Fio(sn) Br(sn)]

[ak.bk]OP [ak.br]NP

< D7 1 Fk(tn) = Fi(sn)l | Bi(tn)]
lak,br]NP

(33) + > [Fu(sn)| [Bu(ta) — Br(sn)l
lak,br]NP

< > IBllIFLNE — sal

lak,bg]NP

+ > IIE| IBx(tn) — Bilsn)l.
[ak,bk]ﬂP

From (28), (29), (31), (32) and (33), we have
Z | fs(tn) — fs(sn)

lak,b]NP

9 g / /
< oo, 2 1=l + greregg 21— sl
[ak,bk]ﬂP Py

(34)
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where ) p, indicates that the sum is to be taken over all intervals (s;,,t;,) which
are contained in T. From (34), we finally obtain

£ £
> fstn) = folsn)] < 2k+3—1996(bk — k) + 51906 2"
[ak,bk]ﬂP
g
S gkt
Hence, we complete the proof of Lemma 20. O

We are ready to prove our main theorem.
Proof of Theorem 14. We divide into three cases.

Case 14-1. o =1.
By Proposition 8, it follows.
Case 14-2. a = 2.

By Proposition 19, it follows.
Case 14-3. o > 3.

We claim the following lemma holds:

Lemma 21. Let «a be a countable ordinal bigger than or equal to 1. Let € > 0.
Then there exists a function f in D(T) such that

(21-a) || fIl < &
(21-b) for any 6 > 0, 825(']1‘, 1) = B;fg”(']l‘, 1) € Ky, (T);
(21-c)

a+1, if ais finite;

a+ 2, otherwise;

107 5(T,1)|cp = {

(gl_d) Q(Oa fa {O} U {Ck}kEN) = ooy

(21-€) for any 6 > 0, 8?)5('}1‘,04) = {0} U{cktren;

(21-f) for all 3 and 6,8 > 0, 3fZ)6(’IF,ﬂ) = 3JIZ)§,(’IF,[3);

(21-g) |f|lps =2 and 3P (T, 1) = 97 (T, 1);

(21-h) if {(an,byn)) is the sequence of open intervals complementing 3?J('IF, 1) in
T, then

Do 1f(tn) = flsa)l < e,

where > indicates that the sum is to be taken over all intervals (an,by) which are
contained in T.

Lemma 21 covers all successor stages of Case 14-3. So the processes (A), (B),
and (C) will be needed to prove Lemma 21. By using the processes (A) and (B),
Lemma 21 also proves all limit stages of Case 14-3.

Proof of Lemma 21. We divide into three cases: We choose an increasing sequence
of positive integers { M}, }ren satisfying Lemma 20 for £/2. We say H is the function
obtained by Lemma 20.

Case 21-1. o =1.
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We will need to follow the processes (A), (B), and (C). Let ¢ > 0. We choose
{ek }ren such that, e, < £/2%+3. Then by Proposition 19, there exists { fi.} in D(T)
such that for all £ € N,

(21-1-a) fx(0) = f;.(0) = 0;

(21-1-b) || fill < e

(21-1-¢) Q(z, fx,T) = 0 for all x # 0 and Q (0, fx, {0} U {ck}ren);
(21-1-d) | fx|ps = 2 and 977(T, 1) = {0}.

We define a function f, on D(T) as follows:
. Fk(x)fk (Mk(x—ck)), ifx e [ak,bk];
ful(z) = .
0, otherwise
As usual, f, is differentiable. It is easy to see that

OP7(T,1) C K(3) | = {0} U {ck}ken.

By Lemma 18, we note that for each k, €2 (ck, fe BJ{)&(T, 1)) =oo forall § > 0. It

is not hard to see that f, satisfies the conditions (21-a), (21-b), (21-c) and (21-¢)
in Lemma 21. In fact, it suffices to show (21-d) and (21-h). Obviously, f.(cx) =0
for all k € N. So (21-h) holds for f.. If f. already satisfies condition (21-d), we are
done. Otherwise Q(0, fi, {0} U{ck}ren) < co. Then we define a new function f on
D(T) as follows:

f(x) = f«(z) + H(z).

Then by the constructions of f, and H, one can observe that f fulfills (21-a), (21-
b), (21-¢) and (21-e). By Lemma 20, (20-g) holds for f. Hence, it suffices to show
(21-d). Let 6 > 0 and p € N. We fix 6 in (0,1/1996). We note that

w(0, H,{0} U {ck}ren) = oo.
Then it is enough to establish the following:

Sublemma 22.

icp <6 andn > P} < oo.

/] .
sinnt
sup( [ oo, ()t
0

Proof of Sublemma 22. Suppose the supremum is infinite. Note that for any &', p’,

/] .
sinnt
| oatrn ™ ar
0

Hence for arbitrarily large M > 0, we can find arbitrarily small ¢, and arbitrarily
large n such that

sup{ 18 <cp<Sandp >n>p}<oo.

> M.

0 .
sin nt
/ Geu (fort) T
0

This immediately implies Q(0, fi, {0} U {ck}ren) = oo. This contradicts our as-
sumption. O

This completes the proof of Case 21-1.

Case 21-2. « is a successor ordinal, i.e., a = § + 1 for some 3 < w;.
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By transfinite induction, we have a function fg which satisfies all conditions in
Lemma 21. We define a function f. in D(T) as follows:

f ( ) _ 1/2k+3Fk(x)fg(Mk(x — Ck)), ifz e [ak,bk];
= 0, otherwise.

We note that

(a+1)
(35) ap7(T,1) C K3y

By Lemma 20 and (35), we easily get (21-h) for £/2 and f.. For « all conditions in
Lemma 21 hold except for (21-d) and (21-f). So it suffices to show (21-d). Suppose
(21-d) does not hold. As in Case 21-1, we then get a new function f = f.+ H from
f+« and H so that all conditions in Lemma 21 hold for a. This completes the proof
of Case 21-2.

Case 21-3. « is a limit ordinal.

Then we take a sequence of ordinals {3, }nen such that for each n € N, 8, < Bp41
and lim (3, = a. We fix a sequence of positive numbers (e,) such that for each

n—oo
n, e, < £/2"3. By transfinite induction, we take a sequence of functions {fgs, }
in D(T) such that for each n, fg, satisfies all conditions in Lemma 21 for &,. We
define a function f; on D(T) as follows:

file) = {Fk(33)fﬁn (My(z — cx)), if z € [ag, bil;

0, otherwise.
Clearly, f1 € D(T) and we have

(36) 0% (T,1) C K3/

It is easy to show that for any § > 0,
(37) 0€ 0% (T, a).
We then define f, as follows:

f ( )_ 1/2k+3Fk(x)f1(Mk(;v —Ck)), ifz e [ak,bk];
= 0, otherwise.

From (36), we have

A (a+42)
o7.(T,1) C K57,

By the construction of f. and (37), f. satisfies (21-a), (21-b), (21-¢), (21-e), (21-g),
and (21-h) for €/2. Also, for all 5 < a and 6,8’ >0

0f..5(T, 3) = 97 (T, B)
from (37). Hence, it is enough to show only (21-d). Suppose (21-d) does not hold.

We obtain a function f = f, + H from f, and H. As in Case 21-1, f fulfills all
conditions in Lemma 21. This finishes Case 21-3.

By Cases 21-1, 21-2, and 21-3, we have finished the proof of Lemma 21. O

Now we prove Case 14-3. Suppose « is a successor ordinal bigger than or equal
to 3. By Lemma 21, we obtain a differentiable function satisfying Theorem 14. So
we let @ be a countable limit ordinal. We take a sequence of ordinals (f3,) such
that 3 < 8, < Br+1 and lim,_, B, = a. As usual, we choose small enough &,,’s.
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For each ¢, we obtain a differentiable function fg, satisfying Lemma 21. We then
define f as follows:

fz) = 1/2F B (2) fa, (Mi(z — cx)), if o € [ag, by;
B 0, otherwise.

We note that for any ¢ > 0,
0¥ (T,1) = 07" (T, 1) and |07 (T, 1)|cp = a + 1.

By Remark 7, | f|xw and |f|z are less than or equal to o 4+ 1. By Lemma 21, it is
easy to show that |f|z = a+ 1 but |f|ps = 2. Therefore, Theorem K asserts the
Kechris-Woodin rank of f should be « + 1. This completes the proof of Case 14-3.

By Cases 14-1, 14-2, and 14-3, this completes the proof of Theorem 14. O

CONCLUSION

We have seen that the Denjoy rank and the Zalcwasser rank are incomparable.
We have one more theorem on this result. By combining Theorem 9, Theorem 14,
and Theorem KW, we derive the following theorem:

Theorem 23. Let a, § and v be countable ordinals. Suppose a, 3 < v and [ is
a nonzero ordinal. Then there exists a function in D(T) such that

lflz=a+1, |flps=08+1 and |f|xkw = 7.

Proof of Theorem 23. We fix «, 3, and . By Theorem 9, Theorem 14, and Theo-
rem KW, we have f; and fy in D(T) and f3 in by D(T) such that

(23-a) f1(0) = f1(0) = f2(0) = f3(0) = f3(0) = f3(0) = 0;

(23-b) [filz = [filkw = a+1 and [ fi|ps = 2;

(23-c) |f2|ps = |folkw =B+ 1 and |f1]z = 1;

(23-d) | fs|lkw = and [fs|ps = [f3|z = 1.

We then define

f1(3x), if0<az<m;
f(@) =< fo(3(x —271/3)), if2r/3 <z <4n/3;
f3(3(x —4m/3)), otherwise.

Then f is well-defined and differentiable by (23-a). By (23-b), (23-¢), and (23-d),
it is easy to see that |f|z = a+1, |f|ps = f+1 and |f|gkw = max{a+1,5+1,7} =

.
This proves Theorem 23. O

ACKNOWLEDGMENT

I wish to thank Professors A. Kechris and R. Jin, and S. Solecki for helpful
conversations. I would like to show my appreciation to Professor Kaufman for
inviting me to give a talk based on this paper. Finally, I thank the referee for many
valuable remarks.



2870

[AK]
[Bx]
[cH
[Ka]
[Ke]

[Ki]

HASEO KI

REFERENCES

M. Ajtai and A. S. Kechris, The set of continuous functions with everywhere convergent
Fourier series, Trans. Amer. Math. Soc. 302 (1987), 207-221. MR 89b:04005

A. M. Bruckner, Differentiation of real functions, Lecture Notes in Math., vol. 659,
Springer-Verlag, Berlin and New York, 1978. MR 80h:26002

D. C. Gillespie and W. A. Hurwitz, On sequences of continuous functions having continuous
limits, Trans. Amer. Math. Soc. 32 (1930), 527-543.

Y. Katznelson, An introduction to harmonic analysis, 2nd ed., Dover, New York, 1976.
MR 54:1097b

A. Kechris, Classical descriptive set theory, Springer Verlag, New York, 1995. MR
96e:03057

H. Ki, The Kechris-Woodin rank is finer than the Zalcwasser rank, Trans. Amer. Math.
Soc. 347 (1995), 4471-4484. MR 96b:04004

[KW] A. S. Kechris and W. H. Woodin, Ranks for differentiable functions, Mathematika 33

[Ma]
[Mo]
[Ra]
[Zal

(Zy]

(1986), 252-278. MR 88d:03097

S. Mazurkiewicz, Uber die Menge der differenzierbaren Funktionen, Fund. Math. 27 (1936),
244-249.

Y. N. Moschovakis, Descriptive set theory, North-Holland, Amsterdam, 1980. MR
82e:03002

T. I. Ramsamujh, Three ordinal ranks for the set of differentiable functions, J. Math. Anal.
and Appl. 158 (1991), 539-555. MR 92h:26010

A. Zalcwasser, Sur une propriété du champs des fonctions continues, Studia Math. 2 (1930),
63-67.

A. Zygmund, Trigonometric series, 2nd ed., Cambridge Univ. Press, 1959. MR 21:6498

DEPARTMENT OF MATHEMATICS, YONSEI UNIVERSITY, SEOUL, 120-749, KOREA
E-mail address: haseo@bubble.yonsei.ac.kr



