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1. Introduction

A classical theorem of Hahn [8] and Mazurkiewicz [19] states that X is a locally
connected continuum if and only if there exists a continuous surjection f: [0,1] —
X. Since any cube [0, 1]" is a continuous image of [0, 1], an equivalent statement
is: X is alocally connected continuum if and only if there exists a continuous sur-
jection f: [0,1]" — X.

The purpose of this paper is to generalize the Hahn—Mazurkiewicz theorem to
differentiable and weakly differentiable mappings. Not surprisingly, our assump-
tions on X will be stronger.

Following Kirchheim [15], we say thatamap f: 2 — X from an open set Q2 C
R" to a metric space X is metrically differentiable at x € 2 if there is a seminorm
II-Ilx on R” such that

d(f(x), f(y) =y —xlx =o(ly —x]) for yeg. (1.1)

The seminorm assumption means that |ja + b||, < |lallx + [|b]lx and |ta|, =

[t]|la]l, but ||- || can vanish on a linear subspace on R”, and (1.1) means that

lim 2@, f)) — 11y — Xl
1m

= v =4

=0.

Clearly, if f: Q — R is (classically) differentiable at x € €2, then it is metrically
differentiable with ||u||, = |Df(x)(u)|. It is also easy to see that f: (a,b) — X
is metrically differentiable at x € (a, b) if and only if the limit

d(f(x+h), f(x))

h—0 |h|

exists and is finite.

A classical theorem of Rademacher [6] says that Lipschitz continuous functions
f: Q — RF are differentiable a.e. Kirchheim [15] generalized this theorem to the
case of metric space—valued mappings as follows.

THEOREM 1.1 (Kirchheim). A Lipschitz continuous map f: Q2 — X from an
open set Q2 C R" to a metric space X is metrically differentiable a.e.
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A function f:  — R belongs to the Sobolev space W'?(Q),1 < p < oo, if f €
L?(R2) and the weak gradient | Vf| belongs to L?(€2). The following definition for
the Sobolev space of mappings with values in a metric space was introduced by
Reshetnyak [22] and elaborated in [24] and [13].

DEFINITION 1.2. Let 2 C R” be a bounded open set and let (X,d) be a com-
pact metric space. A map f: 2 — X belongs to the Reshetnyak—Sobolev space
R'“P(, X) if there is a nonnegative function g € L”(2) such that for every Lip-
schitz continuous ¢ : X — Rwehave po f e WhP(Q) and |V(po f)| < Lip(p)g
a.e. Here Lip(¢) stands for the Lipschitz constant of ¢.

Definition 1.2 can be extended to arbitrary open sets 2 C R” and metric spaces
(X, d), but in this case one must also take into account the L?-integrability of the
mapping. This issue and other equivalent approaches to the definition of Sobolev
mappings with values in metric spaces are carefully discussed in Section 2.

Our aim in this paper is to investigate a class of compact metric spaces X for
which there exists a continuous surjection f: [0,1]" — X that either is metrically
differentiable a.e. or belongs to a Sobolev space.

Let f: [0,1]" — X be a continuous map with

Flon € RMP((0, D", X); (1.2)

henceforth we write f € R“([0,1]", X) if (1.2) is satisfied. Because Sobolev
mappings are absolutely continuous on almost all lines (Lemma 2.13), the image
of almost every segment in [0, 1]" parallel to one of the coordinate axes is a rectifi-
able curve. Thus f must be constant if there are no nonconstant rectifiable curves
in X. In the statement of Theorem 1.3 we assume that the class of rectifiable curves
in X is rich in a certain qualitative way.

Suppose that any two points x,y € X can be connected by a curve of finite
length. Then d,(x, y), defined as the infimum of lengths of curves connecting x
to y, is a metric. We call it the length metric. Since dy(x,y) > d(x,y), it easily
follows that if X is compact with respect to d, then X is compact with respect to
d. We say that X is length compact if (X,d,) is compact. Our main result reads
as follows.

THEOREM 1.3. Let X be a length compact metric space. If n > 2, then there is
a continuous and a.e. metrically differentiable surjection f in the Sobolev class
RY™([0,11", X). Moreover, there is a continuous and a.e. metrically differentiable
surjection f:[0,1] - X.

In fact, the maps that we construct will be locally Lipschitz continuous on the
complement of sets of Hausdorff dimension 0 and hence metrically differentiable
a.e. by the theorem of Kirchheim.

Observe that if f € R, then f € R'” forall 1 < p < n. However, we
cannot replace RLn by RVP ( p > n > 2) in the theorem, because Sobolev embed-
ding into the space of Holder continuous functions [13, Thm. 6.2] yields an upper
bound for the Hausdorff dimension of f([0, 1]") whereas the space X in Theo-
rem 1.3 may have infinite dimension (for example, X may be the Hilbert cube).
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On the other hand, the absolute continuity of Sobolev maps on one-dimensional
intervals implies that £([0,1]) is rectifiable whenever f € R"!([0, 1], X). Hence
in the one-dimensional case we cannot always obtain Sobolev regularity for f.

Although the length compactness condition is quite strong, it covers, from the
topological point of view, the class of all locally connected continua. This follows
because Bing [2; 3] and Moise [20] proved that every locally connected contin-
uum admits a topologically equivalent convex metric (d is convex if d = d;), and
with such a metric Theorem 1.3 applies.

Lebesgue [16, pp. 44—45] was the first to construct Peano-type space-filling
curves with a.e. differentiable coordinate functions. A careful review of various
classical constructions of space-filling curves—including those of Peano, Hilbert,
Lebesgue, and Schoenberg—can be found in Sagan [23]. The existence of contin-
uous and a.e. metrically differentiable surjections from [0, 1] to any length compact
metric space X can be established by starting with a continuous surjection from the
Cantor set to X and then linearly interpolating to the omitted intervals along con-
necting geodesics. The proof that we give is a concrete realization of this scheme.
However, the primary content of Theorem 1.3 resides in the higher-dimensional
(n > 2) statement, where we must work harder to guarantee membership in the
Sobolev space.

A minor modification of the proof of Theorem 1.3 leads to the following result.

THEOREM 1.4. Let X = R" and let d be a metric on X that is topologically equiv-
alent to the Euclidean metric and has the property that every two points in R" can
be connected by a C*°-smooth curve of finite length with respect to d. Then there
is a continuous surjection f € R"*(R? X) that is C*°-smooth on R* \ F, where
F is a closed set of Hausdorff dimension 0 contained in the x-axis.

Carnot groups are nilpotent stratified Lie groups (equipped with the so-called
Carnot—Carathéodory metric) that verify the assumptions of Theorem 1.4; see for
example [7, Sec. 1.2B; 21]. Thus Theorem 1.4 implies the following statement.

COROLLARY 1.5. Let G be a Carnot group equipped with the Carnot—Carathé-
odory metric. Then there is a continuous surjection f € R“?(R?, G) that is smooth
outside a set F of Hausdorff dimension 0.

The map that we construct in Corollary 1.5 is horizontal. In other words, its dif-
ferential takes values in the horizontal distribution of G on R? \ F.

The Heisenberg group H; is the simplest nontrivial Carnot group. It is homeo-
morphic to R, but as a metric space (equipped with the Carnot—Carathéodory
metric d..) it has Hausdorff dimension 4. In this case Corollary 1.5 contrasts with
the pure k-unrectifiability of H, for k = 2, 3,4: Every Lipschitzmap f: A — Hj,
A C R¥ has H*(f(A)) = 0, where #* denotes k-dimensional Hausdorff measure
in the metric d.. (see e.g. [1]). In particular, any C I_horizontal map f: RF — H,
satisfies H*( f(R¥)) = 0 for k = 2,3,4. In a forthcoming paper [11] we construct
C-horizontal surjections from R> to H; as well as C%-surjections from R* to H;
foreacha < 1.
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Although spaces that are the image of [0, 1]” under a continuous Sobolev map-
ping must carry a rich family of rectifiable curves, it is not necessary that every
two points be connected by a rectifiable curve.

ExampPLE 1.6. Let f: [0,1] — R be a continuous function such that f €
C>((0,1]), f(0) = 0, f(1) = 0, and the graph of f over [0, ¢) has infinite
length for any ¢ > 0. Let X be the graph of f over [0, 1]. Then (0,0), (1,0) € X
are the endpoints of X. Note that (0,0) cannot be connected to any other point
in X by a rectifiable curve. Let y: [0,00) — X \ {(0,0)} be the arc length pa-
rameterization such that y(0) = (1,0) and lim,_, o, ¥ (¢) = (0,0). The function
f: B"(0,e”") — X defined by the formula

y (log|log|x|]) if x #0,
f(x)_{(0,0) if x=0

is continuous, belongs to W-"(B"(0,e™"), X), maps B"(0,e") onto X, and is
C*-smooth in B"(0,e¢™") \ {0} (as a map to R?).

The paper is organized as follows. In Section 2 we compare different approaches
to the theory of Sobolev mappings into metric spaces. In Section 3 we prove The-
orem 1.3, and in Section 4 we prove Theorem 1.4.

ACKNOWLEDGMENTS. We are grateful to the referee for helpful suggestions that
improved the paper’s exposition.

Near the completion of this work, we learned the sad news that our colleague,
mentor, and friend Juha Heinonen had passed away. Juha’s influence on geomet-
ric analysis in metric spaces cannnot be overstated; his passion for the subject and
vision for its future were instrumental in dramatically expanding its scope and vis-
ibility. Our mathematical community has suffered the grievous loss of a central
leader in the prime of his career. We mourn his passing, and we dedicate this paper
with deep respect to his memory.

2. Sobolev Mappings into Banach and Metric Spaces

Throughout the paper, all Banach spaces will be over the field of real numbers.
If V is a Banach space and A C R” is (Lebesgue) measurable, then we say that
feLP(A,V) (resp. f € LY (A,V)) if the following statements hold.

loc
(1) f is essentially separably valued: f(A\ Z) is a separable subset of V for
some Lebesgue null set Z.
(2) f is weakly measurable: for every v* € V* with |[v*|| < 1, (v*, f) is mea-
surable.
(3) £l € LP(A) (resp. || | € Li,.(A)).
The Bochner integral of an essentially separably valued and weakly measurable
function f: A — V is defined as

/f(x)dx = _lim/ﬁ(x)dx,
A I—> 00 A

where the limit is taken over any sequence ( f;) of simple functions
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ﬁ = Z vinA,'j
j=1
converging pointwise a.e. to f and where fA fi(x)dx := Z;":”A,-jlvij. It is well

known that the Bochner integral exists for any f € L'(A, V) and that it satisfies

<v*, / f(x)dx>= / (0", £ () dx
A A

/ J(x)dx
A

For more information about vector-valued L? spaces, see [4] and [25, Chap. 5,
Secs. 4-5].
We now introduce a class of Banach space-valued first-order Sobolev functions.

for every v* € V* and

< / T
A

DEFINITION 2.1.  Let © C R” be an open set. The Sobolev space Wh7(Q,V),
1 < p < 00, is defined as the class of all functions f € L?(€2,V) such that for
i =1,2,...,nthere exist f; € LP(2, V) such that, for every ¢ € C°(2),

| 2= os

where the integrals are taken in the sense of Bochner (note that the integrands are
supported on compact subsets of 2). We denote f; = df/dx; and call these func-
tions weak partial derivatives of f. We also write Vf = (df/dxy,...,df/dx,) and

23172
of ) . 2.1)

The space W!?(2, V) is equipped with the norm

8x,~
1/p 1/p
1fll, = <f||f||”) + (/|Vf|p> .
Q Q

It is easy to prove that W!7(2, V) is a Banach space.

n

IVf| = (Z

i=l

Another definition of the Sobolev space with values in a Banach space was in-
troduced by Reshetnyak [22] and carefully developed in [13]. Definition 2.2 is
equivalent to but slightly different from that introduced in [22] (cf. [13] and Prop-
osition 2.16).

DEerINITION 2.2. Let 2 C R” be an open set, let V be a Banach space, and let
1 < p < oo. The Reshetnyak—Sobolev space R"7(S2,V) is the class of all func-
tions f € L?($2,V) such that:

(i) for every v* e V*, ||v*|| <1, we have (v*, f) € WP(Q); and
(i) there is a nonnegative function g € L”(£2) such that

IVv*, )l < g ae. 2.2)

for every v* € V* with |[v*|| < 1.
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It is easy to prove that R1P(2, V) is a Banach space with respect to the norm

I f k1 = L fllp + infllgllp,

where the infimum is over the class of all g that satisfy (2.2). The proof mimics
the standard proof of completeness of L”.

PROPOSITION 2.3, If Q C R" isopenand V is a Banach space, then W"P(Q,V) C
RY(Q,V) and || fllgie < | flh,p forall f e WHP(Q,V).

Proof. Let f € WLP(Q,V). Then, foreveryi =1,2,...,nandevery ¢ € C{°(R),

de of
== e
Q 0x; Q 0x;

Hence for every v* e V¥, ||[v*|| < 1, we have

8(10 * _ * a_(p _ o % _ *%
/sza_m<”’f>_<v’/gaxif>_<”’ /gg”axi>_ /Q‘”<”’ax,->'

This proves that (v¥, f) € WH?(Q) and 8%_(1)*, )= (v*, a%) Therefore,

., . of af
P — ) < || ==
Bx,- <v ’f)‘ ‘<U ’ 8x,~> - ‘ 8x,-
and thus
V@™, )l < IVfl,
where |Vf]| is defined by (2.1). UJ

In order to prove the opposite inclusion R"» ¢ W7, we will prove that R"? func-
tions are absolutely continuous on almost all lines and that we can integrate by
parts. It turns out that we can prove a suitable integration-by-parts formula only
in the case when V is dual to a separable Banach space.

DEFINITION 2.4.  Let V be a Banach space. We say that a function f: [a,b] —
V is absolutely continuous if for every ¢ > 0 there is a § > 0 such that,
if [a1,b1],...,[an,by] C la,b] are intervals with disjoint interiors such that

Yoilbi —ail <8, then Y [_ I f(bi) — flapll <e.

LEmMMA 2.5. If f: [a,b] — V is absolutely continuous, then it is a rectifiable
curve of length

£(f) = sup Y |l f(ai) — flai-nll < oo,
i=1
where the supremum is over all n and all partitionsa = ag < a; < --- < a, = b.

The proof is straightforward and is left to the reader. With a rectifiable curve
f:[a,b] — V we can associate a length function

sgila,b] = [0,€(N)],  sp(1) = £([flja,n)-
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LEmMMA 2.6. If f: [a,b] — V is absolutely continuous, then the length function
sp:la,b] — [0,£(f)] is absolutely continuous.

The proof is standard and is left to the reader. It is actually easy to see that, in the
case of sy, the choice of § > 0 for a given £ > 0 is the same as for the function f.

Every rectifiable curve f: [a,b] — V has an arc length parameterization;
that is, there exists a unique function f:10,8(f)] = V such that f = f o Sf.
Moreover, E(f|[o,,]) =t for every t € [0, £(f)]. In particular, f: [0, ()] >V
is 1-Lipschitz; see [10, Thm. 3.2].

LeEMMA 2.7. If f: [a,b] — V is absolutely continuous, then the function

Jx+h) — fx)
h

g(x) = lim sup
h—0

< |sj§(x)| a.e. (2.3)
is integrable on [a, b].

Proof. The inequality in (2.3) follows from the 1-Lipschitz condition for f, and
integrability of g stems from the fact that s]ﬁ e L'([a, b)) as a derivative of a real-
valued absolutely continuous function. UJ

If V = Y* is a dual of a Banach space Y, then by the canonical embedding ¥ C
Y** = V* we can interpret elements of Y as functionals on V. The next lemma is
similar to [1, Thm. 3.5].

LEMMA 2.8. LetV = Y™ be dual to a separable Banach space Y. If f: [a,b] —

V is absolutely continuous, then for a.e. x € (a,b) there is a vector f'(x) € V
such that || f'(x)|| < |s]£(x)| and

« Sx+h) — f(x)

v, —

Sforall v* €Y. We call f’(x) the w*-derivative of f at x.

>—> W% f(x)) as h—0

REMARK 2.9. In general, f need not be differentiable in the Fréchet sense at any
point unless V has the Radon—-Nikodym property (cf. [17, p. 259]).

Proof of Lemma 2.8. Let D C Y be a countable dense subset. We can assume
that D is a linear space over the field of rational numbers (i.e., if a,b € D and if
s,t € Q then sa + tb € D). For v* € D, the function

x = (v, f(x))

is a real-valued absolutely continuous function and hence is differentiable a.e.
Since D is countable we conclude that, for a.e. x € (a, b) and every v* € D, there
isan f.(x) € R such that

<v* fx+h) — fx)
’ h

Observe that v* +— f,.(x) is a linear functional defined on D. It is bounded for
a.e. x because

>—> fl(x) as h— 0.
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< sy (v (2.4)

<U* f(x+h)— f(x)>
’ h

L
£+ (0] = lim

by Lemma 2.7. Therefore, the functional v* — f.(x) extends to an element of
Y* = V. Denote this element by f'(x) € V, so (v, f'(x)) = f,.(x) forall v* € D.
Inequality (2.4) yields || f'(x)|| < |sjé(x)|. Now it easily follows from continuity
that, for a.e. x € (a,b) and all v* €Y,

< « S +h) - fx)

v, ———
h

This finishes the proof of Lemma 2.8. U

>—> W f'(x)) as h— 0.

The following lemma is well known, but we provide a proof for the sake of
completeness.

LeEmmMmA 2.10.  If's: [a,b] — R is absolutely continuous then, for everya < c¢ <

d<b,
d
lim/
h—0 ¢

Proof. Given ¢ > 0, let f € C([a, b]) be such that

s(x+h)—s(x) _

h s'(x)|dx =0.

b P
/ ls'(x) — f(x)|dx < 3

The function f is uniformly continuous and hence there is a § > 0 such that
|f(x) — f(y)| < ¢/(3(d — c)) whenever |x — y| < §. For 0 < h < § such that

d + h < b, we have
4 ) — 1 d x+h
/ s 75 dxfﬁ/ / |5'(x) — 5'(x) | dr dx
¢ 1 Cd xerh
55// |s'(0) = f(0)] dv dx

h
1 d x+h
+ E/ f 1°(x) — F(0)| de dx

1 d x+h
W/ / £ = F(x)|de dx

s'(x)

d+h
< / I5'(x) — f(0)] de

d
+/ I5°00) — F(0)|dx
IL d x+h £
+E[£ —S(d—c)dtdx
<e.

This proves that the limit equals 0 as # — 0. A similar argument shows that the
limitequalsOas A — 0~ UJ
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LEMMA 2.11. Let V = Y™ be dual to a separable Banach space Y. If f: [a,b] —
V is absolutely continuous, then

b b
/ o' f()dt = —/ o) f'(t)dt

forall 9 € C§°(a,b), where f'(t) is the w*-derivative of f at t.

Proof. Forevery v:eY C V*and ¢ € Ci°(a, b), we have

b b
<v*,/ go/(t)f(t)dt>=/ @' (O (", f(1)dt

b h) —
/ M(v*’f@))dl‘

b
o L Sa =)= f@)
_%%—l go(t)<v ,_—h>dl

= lim
h—0

b b
=—/ w(t)<v*,f’(t)>dt=—<v*,/ w(t)f’(t)dt>.

We can pass the limit under the integral in view of Lemma 2.10. Indeed, we ap-
ply the lemma to s(¢) = (v*, f(¢)) and [c,d],a < ¢ < d < b, such that supp ¢ C
[c,d]. Since equality holds for all v* € Y, the lemma follows. UJ

LEMMA 2.12. Let Q C R" be open and let V = Y* be dual to a separable Ba-
nach space Y. If f € LP(K2,V) is absolutely continuous on compact intervals in
LN Q for almost all lines £ parallel to coordinate axes ( possibly after redefinition
on a set of measure 0) and if w*-partial derivatives exist and satisfy ||0f/0x;| <
g a.c. for some g € LP(Q), then f € W'P(Q,V) and || fll1., < I fl, + /7l

Proof. Let £ be a line parallel to the x;-axis such that f is absolutely continuous
on compact intervals in £ N Q. Let ¢ € C§°(K2). It follows from Lemma 2.11 that

3¢ of
—f=- =,
ne 0x; e 0x;

and hence Fubini’s theorem yields

dg af
—f=—1 ¢
Q 0x; Q 0x;

This proves that the w*-partial derivatives df/dx; are actually weak partial deriva-
tives and hence f € WhP(Q, V). Now the inequality ||3f/dx;|| < g easily implies
that [| fll1,, < I f1l, ++/nligllp- o

The following result is related to [13, Thm. 3.17 and Prop. 5.4].

LEMMA 2.13. Let f € R'P(Q,V), 1< p < o0. Then, forevery v € S and al-
most every line £ parallel to v, f is absolutely continuous on compact intervals in
£ N Q (after possible redefinition on a set of measure 0). Moreover, if g € LP(L2)
satisfies (2.2) then, for every v € 8""' and a.e. x € Q, the following limit exists
and satisfies
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fx 4+ hv) — f(x)
h

As a result, the w*-partial derivatives exist and satisfy ||0f/0x;|| < g a.e.

lim
h—0

= gx). (2.5)

Proof. The mapping f € R"P(Q,V) is essentially separably valued. Let {v;}52,
be a dense subset in the difference set

JQR\Z) = fQ\Z)={f(x) = f(y):x,yeQ\ Z},

and let v} € V*, [[v}|| = 1, be such that (v}, v;) = ||v;||. Then, for almost every

line £ parallel to v € S"~!, we have:

(a) g€ LP(ENQ);

(b) £ N Z has one-dimensional measure 0;

(c) (v, f) is absolutely continuous on compact subintervals in £ N Q for i =
1,2,...and, fora.e. x e £ N 2,

ID, (v, f)(x)] < g(x)
foralli =1,2,....

Properties (a) and (b) follow from the Fubini theorem, and (c) is a consequence
of the fact that, for every v* € V* with ||v*|| = 1, we have (v*, f) € W"?(Q2) and
hence (v*, f) is absolutely continuous on almost all lines parallel to v with

ID,(v*, )l = (Vv f)-v| < g ae.

Let ¢ be a line parallel tov € § n=1 and for which conditions (a)—(c) are satis-
fied. Choose a compact interval / C £ N . Such an interval is of the form I =
{xo + tv : t € [a, b]}. Then the inequality in (c) implies that

%(U?, f(xo+ 1))

foralli =1,2,...and a.e. t € [a, b]. For almost all s, € [a, b], for xg + sv ¢ Z
and xo +tv¢ Z,and fori =1,2,3,..., we have

< g(xo +1tv)

" d
(W7, f(ro + 1) — f(xro + 5v)) = / S o+ o)) d

t
=< / g(xo + V) dr.
It follows from the definition of the set {v;}72 that there is a sequence v;‘j such that
(vi, f(xo+ 1) — f(x0 4 sv)) = [ f(x0 +1v) — flxo+sv)[| as j— oo.
Accordingly,
t
I f(xo+1v) = fxo+ sv)ll Sf g(xo + Tv) dr. (2.6)
s

This proves the absolute continuity of f on compact intervals in £ N Q and also
proves inequality (2.5). UJ

Now we are prepared to prove the main result of this section.
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THEOREM 2.14. If Q C R" is open and V = Y * is dual to a separable Banach

space Y, then
WP (Q,V) = R"(Q,V)

and || fllgrr < 1fllp < /nll fllge.

Proof. According to Proposition 2.3, it suffices to prove that R“? c W? and
I £, < /Al fllgur. Let f € RYP(,V) and g € L” be as in (2.2). Lemma 2.13
and Lemma 2.12 imply that || ]I, < I fll, + ~/7llgll», and the theorem follows
upon taking the infimum over all the functions g as before. UJ

In the sequel we will also need the following fact.

LEmMMA 2.15. Let Q2 C R” be a bounded and open set and let V = Y * be dual to
a separable Banach space Y. If f e WhP(Q), f(Q) C [a,bl,and y : [a,b] = V
is 1-Lipschitz, then y o f e WHP(Q,V) and ||V(y o Dy < ﬁ||Vf||p.

Proof. According to Theorem 2.14, it suffices to prove that y o f € R"7(Q,V)
and that g = |Vf| satisfies (2.2) with f replaced by y o f, because then (2.5)
will imply that ||(y o f)/0x;]| < |Vf| a.e. and hence |V(y o f)| < /n|Vf|
a.e. Ifv: e V™ |v*|| <1, then (v,y o f) = ¢ o f, where ¢: [a,b] — R and
@(x) = (v*,y(x)) is a 1-Lipschitz function. Hence (v*,y o f) € W'?(Q) and
IV(v*,y o )l = V(g o ) < IVflae. o

The following result links the definition of R"7(2,V) to that provided in the
Introduction. Compare [13, Thm. 3.17] and [22, Thm. 5.1].

PROPOSITION 2.16.  Let 2 C R” be open, let V be a Banach space, and let 1 <
p < 00. Then f € RYP(Q,V) if and only if f € LP(Q,V) and there is a non-
negative function g € L?(2) such that, for every Lipschitz continuous function
©:V = R, we have p o f e WHP(Q) and |V(p o f)| < Lip(p)g a.e.

Proof. (<) This implication is obvious because, for v* € V* with |[v*|| < 1,
o) = (v*v) is 1-Lipschitz continuous and hence (v*, f) € W!'P(Q) with
V™, f)l < gae.

(=) Let f € RY"P(Q,V) and g € L?(R) be as in the definition of R"7(Q,V),
and let ¢: V — R be a Lipschitz continuous function.

LetveS" L We proved in Lemma 2.13 that, for almost all lines ¢ parallel to v,
the function f is absolutely continuous on compact intervals contained in £ N
and

1 f(xo +1v) — Fxo+ 50| < / ¢(xo + Tv)dr

provided {xo + tv : T € [s,t]} C €N 2; see (2.6). Hence

(@ o f(xo+1v) = (o fllxo+sv)|l = Lip(<ﬂ)/ g(xo+ Tv)dr.

This proves that ¢ o f is absolutely continuous on almost all lines. Hence ¢ o f €
WLP(Q) and |D, (¢ o f)| < Lip(¢)g a.e. Taking the supremum over all v in a
countable dense subset of "~ yields |V(¢ o f)| < Lip(p)g a.e. UJ
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Let Q C R” be open and let X be a metric space. We can always assume that
X is isometrically embedded into a Banach space V. Indeed, every metric space
X admits an isometric embedding to V = £°°(X), the Banach space of bounded
functions on X. In this case we have two natural definitions of the space of Sobolev
mappings from 2 to X:

WEP(Q,X) = {f eWEP(Q,V) : () C X}
RYP(Q,X) ={f eR"(Q,V): f(Q) C X}.

Since every Lipschitz function ¢ : X — R can be extended to a Lipschitz func-
tion ¢: V — R with the same Lipschitz constant (McShane extension theorem;
see e.g. [12, Thm. 6.2]), Proposition 2.16 shows that the preceding definition of
RP(Q, X) is equivalent to that in the Introduction. In particular, the definition of
RP(2, X) does not depend on the isometric embedding of X to a Banach space.
Moreover, Theorem 2.14 yields the following.

THEOREM 2.17. If Q C R"isopen, V = Y™ is dual to a separable Banach space,
1<p<oo,and X C V,then WhP(Q,X) = R"7(Q, X).

Observe that if X is separable then it admits an isometric embedding to £*°. The
space £ is dual to a separable Banach space (£* = (£!)*), so in this case
Whr(Q, X) and R"P($2, X) coincide.

3. Proof of Theorem 1.3

In the proof we will employ some ideas from [18] and [14] (cf. [9]). Without loss
of generality we may assume that the diameter of X with respect to d, is 1. Since
X is length compact, for every £ = 0,1,2,3,... there is a finite 2=t net X, =
{xf}fﬁ | with respect to dy; that is, every point of X can be connected to a point in
the set X, by a curve of length < 27¢. Because the length metric diameter equals
1, we may assume that Xy = {x?}. For everyi = 1,2, ..., kg4 there is a curve

yf“ of length < 27¢ that connects )cf’L1 to a point xﬁi,H]) € X,. We may as-

sume that yi”] is parameterized by arc length [10, Thm. 3.2]—in other words, that
vt 10,6(yfTH] — X is 1-Lipschitz with £(y ") < 274 ¥ 10) = xf, .1y,
and yie+1(€(yie+1)) _ xfﬂ-

The idea of the proof is to construct a sequence of Lipschitz continuous map-
pings f;: [0,1]" — X that converge uniformly and in the Sobolev norm to a sur-
jection f:[0,1]" — X. The mapping fy is defined as a constant map that maps
[0,1]" onto the point x? € Xo. The mapping f; will be a modification of f, on
an open set of small measure that connects x! to points in the set X; through the
curves yil. The mapping f, will be a modification of f; on an open set of small
measure that connects points of X; to points of X, through the curves yl.z, and so
on. The lengths of the curves at each step decrease at a geometric rate, which guar-
antees uniform convergence. Since the limiting mapping f covers a dense subset
of X, itis surjective. In each step the Sobolev norm of the difference f, — f;1| does
not exceed 2-“~D, which guarantees that the sequence converges in the Sobolev
norm. Finally, we will modify the mappings on a rapidly decreasing family of
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open sets whose intersection is a compact set E of Hausdorff dimension 0. The
limit mapping will be locally Lipschitz continuous in [0, 1]" \ E and hence a.e.
metrically differentiable according to the theorem of Kirchheim.

To construct the sequence f; we need auxiliary Lipschitz functions. It is well
known and easy to prove that, for n > 2, n(x) = log|log|x|| € W'"(B(0,e7")).
Define the truncation of n between levels s and ¢, 0 < s < ¢t < 00, by

t—s if n(x)>1¢,
ny(x) =1 nx)—s if s <n(x) <t
0 if n(x) <s.

Fix v > 0. For every ¢ > 0 there is a sufficiently large s such that n, , := n{*7 is

a Lipschitz continuous function on R” with the following properties:
supp 1.,z C B(0,);
0<mner <7, 7. =1 inaneighborhood of 0; 3.1
Ve, lln < & (3.2)

Equivalently, the existence of a function 7, , with these properties follows from
the fact that the capacity of a point is zero. However, the construction here is more
straightforward.

Since X is compact, we may assume that X is isometrically embedded in V =
£°°. For simplicity we will denote the norm in £*° by |-|, and for two continuous
functions g, k: [0,1]" — X C £ we define ||g — h|loo = sup,|g(x) — h(x)|.

Suppose n > 2. We define fy: [0,1]" — X to be a constant map, f,([0,1]") =
{xg}. Let yi,...,y; € (0,1)" be distinct points and let &; > 0 be so small
that \/nk;e; < 1 and the balls B(yil,el) C (0,1)" are pairwise disjoint for i =
1,2,...,k;. Define

fo(x) if x ¢ U, B(ylen,
Vi (e o (x = y1)) if x € B(yj,e0).

Clearly, f; is Lipschitz continuous. The mapping f; differs from f; on the set
UiLi Bl en) and || fi = folloe < 1, because

|Vi1(7lgl,z(yil)(x - yil)) - x(l)| = IJ/il(ngl,g(y;)(x - yil)) - Vi1(0)|

filx) =

< ey eyn (8 = ¥
<ty =1

by (3.1) and the 1-Lipschitz continuity of yil. Since [0, 1]" has unit measure, we
have || fo — fillx < Il fo — filleo- Moreover, fy is constant in each ball B(yl.l,sl),
so its gradient equals zero there and hence

ki
Lfo = filn < Ifo = filloe + DIV 0 mey ey = ¥
i=1

<1+4k/ne <2

by Lemma 2.15 and (3.2). Clearly fi( yil) = xi1 and f] is constant in a neighbor-
hood of yil; that is, there is an £; > 0 such that
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fiB(y &) = (]} for i =1,2,.. ki
Fori = 1,2,...,k,, the curve yiz connects xl.z with le(i,Z) for some j(i,2) €
{1,2,...,k}. Let yl.2 S B(yjl(m),él) be distinct points and let ¢, > 0 be so small
that \/nk,es < 27" and
B(y}.£2) C B(y};)81)

are pairwise disjoint. Observe that the mapping f; is constant on each ball
B(y7,&2) and that fi(B(y7,€2)) = {x}; 5)}. We define f, as follows:

A if x ¢ U2 BOT.£2),

V(e (x —¥1) if x € B(yF,2).
Clearly, f, is Lipschitz continuous. The mapping f, differs from f; on the set
U2 B(y2.e2) and || f> — fillo < 27!, because f; = x;, on B(y?.&;) and
hence, for x € B(yiz, £7),

frx) =

| £2(x) = FiO] = 17 Oy, 002) (% = ¥D) = Xl
= 19/ Uy 02 (x = 1) = ¥ O)]
< Wy e (x = yDI = €y} <27

by (3.1) and the 1-Lipschitz continuity of yiz. Moreover,

k2
/i = falli < 1A = falloo + DIV 00y 02 C = YD)

i=l
<27 4 Vnkyey < 1
by Lemma 2.15 and (3.2). Clearly f>( yiz) = )cl.2 and f, is constant in a neighbor-
hood of yiz.

Similarly, we construct Lipschitz mappings f3, fi, fs,... so that f,; differs
from f; on the set

ket1
U By, eern),
i=1
I fos1 — felloo <276 (3.3)
I fer — fellin <2740, 3.4)

and

fea it =x/*,
where fy4 is constant in a neighborhood of yf“. The mappings f; are Lip-
schitz continuous, and by (3.3) they converge uniformly to a continuous map-
ping f:[0,1]" — X. Since the image of f covers a dense subset | J -, X, C
S(0,1]™), it follows that f([0,1]") = X. The sets

k¢
BGf e
i=l

form a decreasing sequence of open sets. Because the radii ¢, can be taken arbi-
trarily small, we can guarantee that the intersection
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oo k¢
E=(JBO/ e
=1 i=1

is a compact set of Hausdorff dimension 0. Observe that the consecutive map-
pings in the sequence are obtained by modifications of preceding mappings on a

decreasing sequence of sets. Hence .
+1

f=f on 00"\ |JBOM e,
i=1

and we conclude that f is locally Lipschitz continuous in [0, 1]" \ E. Therefore,
f is a.e. metrically differentiable according to Kirchheim’s theorem.

Finally, (3.4) implies that (f;) is Cauchy in the Sobolev norm W ", Hence the
limit mapping f belongs to whn([0,11", X) = R"([0,1]", X).

If n = 1, then the functions 7, . are still Lipschitz continuous but the Sobolev
norm estimate (3.2) is no longer true. We can repeat the previous construction also
for n = 1; then the limit mapping f: [0, 1] — X will be a surjection that is locally
Lipschitz on the complement of a set of Hausdorff dimension 0 and hence met-
rically differentiable a.e. However, in this case f will not belong to the Sobolev
space Wil = RLL,

4. Proof of Theorem 1.4

The functions n, . constructed in the proof of Theorem 1.3 are not smooth, but
we can make them smooth via convolution approximation. Then—using smooth
curves to connect points—we can follow the construction from the proof of The-
orem 1.3 to obtain, for every positive integer k, a mapping Fi: [—1/2,1/2]*> —
X that is C*° smooth outside a compact set E}; of Hausdorff dimension 0 and that
satisfies || Fy|l12 < 2% and B(0,k) C Fi.([-1/2, 1/2]2), where B(x,r) denotes a
ball in X with respect to the metric d. Furthermore, it follows from the proof of
Theorem 1.3 that the set E can be located on the x-axis. We can also put F;, =0
near the boundary of the cube, so we can extend it by zero to a mapping from R>
to X. Now the mapping

fy) =Y Fx —ky)
k=1

satisfies the claim of the theorem.
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