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ON A GENERALIZED NOTION OF
DIFFERENTIABILITY

Abstract

We discuss and compare some generalized types of continuity and
differentiability. In particular, we focus on a notion of differentiability
based on an integral average, and we establish a link with an approxi-
mation procedure by polynomials.

1 Introduction.

The purpose of a limiting procedure is to provide an approximation of a func-
tion in a neighborhood of a given point. In the present article, we consider
three different generalized notions of limit for a Lebesgue measurable function
f: R — R at a point € R, denoted by C-limit, M-limit (or approximate
limit) and L-limit, respectively (see §2). In fact, all of these notions apply,
rather than to f, to the entire equivalence class of f (with respect to the equiv-
alence relation of equality almost everywhere), since they are immediately seen
to be independent of the choice of the particular representative.

The kind of approximation provided by these limits is quite different. For
the C-limit (see [9]), the portion of the neighborhood of « where f is far away
from the desired limiting value ¢, € R has zero measure, provided that the
neighborhood is small enough, while for the M-limit (widely studied in the
literature, see [4, 5, 8]), the measure of this set may not be zero, but it tends

Key Words: L-derivative, generalized Taylor sums, best approximating polynomials,
Legendre polynomials
Mathematical Reviews subject classification: 26A24, 41A10, 42C10
Received by the editors December 1, 2005
Communicated by: Udayan B. Darji
*Partially supported by CNRS of France

97



98 S. D’ASERO, V. PATA, P. URSINO

to become irrelevant as the neighborhood shrinks to x. In either case, f is
considered close to the limit ¢y when the measure of the “bad” set is small.
On the contrary, f has L-limit (see [3]) equal to £y if its integral average about
x is close to ¢y. Hence, from the point of view of the measure, f might be
always away from ¢y, and still behave as a constant function (equal to ¢y) in
a neighborhood of x, with respect to the integral. An enlightening example
is provided by the function f(¢) = sin(1/¢), which, although is very often far
away from zero, satisfies
h

lim — sin —dt = 0.

h—0h Jq
Here, the cancellations play a fundamental role, since ¢ = 0 is not a Lebesgue
point for f, and it is quite easy to verify that

. 1/h
lim —
h—0 h Jo

As we will see, some implications occur among the above-mentioned lim-
its. In particular, the existence of the C-limit ensures the existence of the
other ones. Besides, if f is essentially bounded in a neighborhood of x, then
the existence of the M-limit at = implies the existence of the L-limit at x.
Nonetheless, these two notions are not, in general, an extension of each other.
Indeed, Example 2.3 below shows that a function may possess different M-
and L-limits at x. Therefore, it is somehow a philosophical choice to decide
which of the two limits better reflects the behavior of f in a neighborhood
of z. For instance, from the physical viewpoint the notion of L-limit is cer-
tainly more interesting. Indeed, if f represents, say, a mass density, then the
effective way to measure the mass is to use the integral. In this sense, the
local behavior of f is not so important, whereas what one really measures is
its average. Hence, the L-limit is more suitable to detect small oscillations,
which are hidden using different approximation procedures, such as limits in
L' (see [7], §B.43).

If we agree that the L-limit is an effective way to measure the behavior of
f at a given point x, we can deepen our analysis. A natural development (see
§3 and §4) is to look not just for a limit value £y, but rather for a polynomial
of order n in t of the form

T () = Y0 -t (1.1)

k=0

1 2
sinf’dt: —.
t T

such that the integral average of f — 7,/ (z) about z is a zero of order n, with
respect to the measure of the interval of integration. This leads quite naturally
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to the concept of L-derivative of order n at the point . In this respect, 7,J ()
can be viewed as a sort of Taylor sum of order n for the function f at the
point x.

Quite surprisingly, the existence of such a 7,J(z); that is, the L-differenti-
ability of f of order n at x, is related to a least square approximation procedure.
Indeed, in §5, we construct on each interval [z, y] a polynomial P*¥ f of order
n, which, if f is locally square summable, realizes the minimum L?-distance
between f and the subspace of polynomials of order n on [z, y]. Then, setting

forz eR
PEtE(t) ift
Ph(zit) =4 A% Lo
PLrf(t) ift <,
we prove the following result (see §6).

Theorem 1.1. Let f be n-times L-differentiable at x € R. Then P (x;t) is
defined by continuity at t = x, and

T (w:t) = PJ (1) + o([t — z["),
for every t € R.

Finally, using a suitable basis {GZ¥} of orthogonal polynomials in L?(z, y),
we write

Prvf(t) = Blxy)GLY (D), t € [z,y].
k=0

Then, the limiting values of the coefficients 6£(m, y) happen to be related to
the successive L-derivatives of f. Precisely, we prove the following theorem
(see 87).

Theorem 1.2. The following are equivalent:
(i) [ is n-times L-differentiable at x € R.
(ii) There exist Ly, ..., L, € R such that

) . Ly,
Jim (2 +0) = lim Bl —h,r) = o

forallk=0,...,n.
In that case, (1.1) holds.

The proofs of the above theorems lean on some combinatorial identities.
In particular, the second theorem is based on a quite general Tauberian result
(see Theorem 7.1 below).
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2 Some Generalized Notions of Continuity.

We begin to establish and compare some different notions of limit at a given
point z € R for a Lebesgue measurable function f : R — R (cf. [3, 4, 5, 8, 9]).

Definition 2.1. Let ¢, € R.

(i) f has C-limit equal to ¢y at x if for every € > 0 there exists § > 0 such
that
Mz =6,z 48N {t:[f(t)—Lto| >€}) =0,

A being Lebesgue measure.

(ii) f has M-limit (or approzimate limit) equal to £y at x if for every € > 0
the set {¢: |f(t) — fo| > €} has zero Lebesgue density at .

(iii) f has L-limit equal to £o at z if limj, o = [**" f(t) dt = 4.

It is understood that (iii) requires that f is Lebesgue integrable in a neighbor-
hood of x. Analogous definitions can be given for limits from the right and
from the left. The function f is (C-, M- and L-, respectively) continuous at
x if f(x) is equal to the (appropriate) limit as ¢t — x.

Remark 2.2. It is apparent that the above limits are independent of the the
choice of the particular representative f in the same equivalence class (the
equivalence relation is obviously equality almost everywhere with respect to
A).

If we denote by C'f (M f, Lf) the function obtained replacing f(t) with
its C-limit (M-limit, L-limit) whenever it exists, we obtain a function in the
same equivalence class which is C-continuous (M-continuous, L-continuous)
at all points where the limit exists (see [9]). Hence, in the sequel we will not
make distinctions between continuity and having a limit at a point. In this
respect, our approach differs from the one usually adopted in the literature
(see e.g. [3, 4, 5, 8]), where the notions of M-continuity and L-continuity are
given just for a single function (and indeed, ¢y is replaced by f(z)), rather
than for the equivalence class. On the other hand, in light of Remark 2.2, we
think that our point of view is more effective and better reflects the nature of
the limits under consideration.

We now dwell on the relationships among the three definitions. Clearly,
notion (i) is the strongest, and implies (ii) and (iii). It is not hard to see
that Cf might not be continuous in the usual sense at a point of C-continuity.
Nonetheless, as shown in [9], there exists a function B, f (the “best continuous
function”), equal to f almost everywhere, whose continuity points are exactly
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the points of C-continuity, whereas it is clear that no function in the same
equivalence class of f can be continuous at a point where the f is not C-
continuous. The choice of function B, f may have some degrees of arbitrariness
(see the following Example 3.4).

Let us examine in more detail the mutual implications between (ii) and
(iii). The following two facts are well known (see [4, 5, 8]).

- If f is essentially bounded in a neighborhood of z, then (ii) implies that
x is a Lebesgue point for f; i.e.,

-
hli%h

x+h
|10 - alda=o,

so that, in particular, (iii) holds.
- Conversely, if x is a Lebesgue point for f, then f is M-continuous at x.

However, the implication (i) = (iii) is in general false without the boundedness
of f. An example in such sense is provided by the function (see [8])

ft) =

2" if 5p — gmr <t < 5, neN={0,1,2,.. .},
0  otherwise,
which is M-continuous at 0, with M f(0) = 0, but not L-continuous. The
situation can be even worse, since it is possible to construct measurable func-
tions which are nowhere locally summable, and thus nowhere L-continuous.
On the other hand, a classical result (see e.g. [4], Theorem 2.9.13) ensures
that any measurable function is M-continuous almost everywhere. The re-
verse implication (iii) = (ii) may also fail, even if f is essentially bounded in
a neighborhood of z. For instance, let A be a set which has Lebesgue density
1/2 at z, and let
f(#) = xalt) = xac(t).

Then L-lim;_,, f(t) = 0, but f has no M-limit at « (nor z is a Lebesgue point).
A more familiar example, recalled in the introduction, is given by the function
f(t) = sin(1/t), which is easily verified to be everywhere L-continuous, but has
no M-limit at ¢t = 0. But perhaps the most peculiar fact is that (ii) and (iii)
may hold simultaneously for different values ¢y. Indeed, in the next example
we exhibit a function that possesses both a right M-limit and a right L-limit
at t = 0, but the values of the limits do not coincide. Obviously, the same can
be done with (left) limits. Just notice that this singular feature would have
been somehow hidden if we restricted ourselves to consider the continuity of
a single function rather than the one of the whole equivalence class.
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Example 2.3. For every integer n > 1, call I,, = (1 % + %] and define

n

—2 . iftel
t) = n(n+1) 1 )
1) {O otherwise.
Note that, for every n > 1,
1 [e’e} [es} 1 1
f()dt= /f(t)dt: > — = :
/0 J;H I, S i+l ntl
and
L 11
Ao, 2] n{t: f(t) >0}) = ==
. 272
j=n+1
Fix h € (0,1]. Then h € (n-ls-l’ 11 for some n > 1. Hence,
_1 h 1
n_ /+ t)dt<1/ fOdt< (n+1) | f)dt=1
ntz " 0 it ~hJo B 0 ’
and
A([0,R] N {t: f(t) >0 1
MO =00 < (snyao. ] n e 50> 0f) = L

Since n — oo as h — 07, from the last two inequalities we conclude that, at
zero, f possesses right L-limit equal to 1 and right M-limit equal to 0.

3 Generalized Derivatives.

In the same spirit of the previous section, we provide different generalized
notions of differentiability.

Definition 3.1. Let ¢; € R.

(i) f has C-derivative equal to £; at x if, for some £y, € R and every € > 0,
there exists § > 0 such that

)\([x—é,x—l—é]ﬁ{t: ‘M—El‘ >5}> =0.

(ii) f has M-derivative (or approxzimate derivative) equal to ¢1 at x if, for
some {y € R and every ¢ > 0, the set

{0 [F 0] >}

has zero Lebesgue density at x.
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(iii) f has L-derivative equal to ¢1 at z if, for some ¢y € R,
x+h

The number ¢; is the (C-, M- and L-, respectively) derivative of f at x, and
we write ¢, = C'f(z), {4 = M' f(z) and ¢; = L' f(x) in the three cases.

Analogous definitions hold for right and left derivatives. It is straightfor-
ward to prove the following corollary.

Corollary 3.2. Assume that f has C- (M-, L-) right (left) derivative ¢1 at
x. Then f has C- (M-, L-) right (left) limit by at x, where {y is the value
occurring in the above formulae.

Remark 3.3. It is worth observing that, assuming that the ratio

r(t) = f) — 4o

t—x
is summable, f has L-derivative £; at = if and only if » has L-limit ¢; at x.
Indeed, it is immediate to see that if r has L-limit at = then f has L-limit
equal to £y at x. Then, upon setting

=th z+h
— %/ [f(t) = lo — £1(t — 2)] dt and @(h) = %/ [r(t) — 1] dt,

integration by parts yields the relations

h h
vlt) = o) = 33 | et and o) = v+ 5 [ var

Hence, 1(h) — 0 if and only if ¢p(h) — 0, as h — 0.

¥(h)

The picture here is similar to the one we have seen just before. The stronger
condition (i) implies both (ii) and (iii), and it amounts to saying that there
is a function equivalent to f which is differentiable at = in the usual sense.
As in the case of continuity, it is possible to construct the “best differentiable
function” Bgf. Again, Byf is not uniquely defined, and it may differ from a
particular choice of B, f.

Example 3.4. Write R = AU BU N, where A and B are sets of Lebesgue
density 1/2 at 0, and N is a countable set with 0 as cluster point. Define

12 ifte A,
f@®) =<0 ift e B,
[t| ifte N.
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Then, a possible choice of B, f is just f, which is not differentiable at 0. To
obtain Bgf one must alter f on N, say to Byf(t) =0 for t € N, for instance.

As should be expected after Remark 3.3, neither the implication (iii) =
(ii) nor its converse remain valid in general as illustrated by the following two
examples.

Example 3.5. Let

F(t) = 1 if o — gy <t < 5+, nEN,
0 otherwise.

Then M’ f(0) =0, but f is not L-differentiable at 0.

Example 3.6. Let f : R — R be constructed in the following way. For all

n € N, divide each interval [2—1L7 QL%] into 4™ subintervals I,,; of equal length

8", and define
1 if t € I,,; with j even,
f(t) =1 -1 ifte I,; with j odd,
0 otherwise.

Then L' f(0) = 0, but f is not M-differentiable at 0.

On the other hand, as a consequence of Remark 3.3 and the implications
between the M-limit and the L-limit discussed in the previous section, we have
the following proposition.

Proposition 3.7. Let f be M -differentiable at x. If the ratio
f(t) — Mf(z)

t—x

r(t) =

is essentially bounded in a neighborhood of x, then f is L-differentiable at x,
and we have the equality M'f(x) = L' f(x). The analogous statements hold
for right and left derivatives.

Remark 3.8. In fact, in the hypotheses of the above proposition, a stronger
conclusion holds true. Namely, f is L'-differentiable at x in the sense of
Calderén-Zygmund [1]; that is,

h—0 h2

x+h
Jim i/ F(t) — Mf(z) — M f(2)(t — )| dt = 0.

Let us prove this fact for the right derivative. Set M f(x) = ¢y and M/, f(z) =
{1, and assume there exists k¥ > 0 such that the function r is essentially
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bounded by a positive constant K in the interval [z,z + k]. Select £ > 0, and
put E = {t: |r(t) — {1] > €}. Then, introduce the sets A, = [z,z +h] N E
and By, = [z,7 + h] N E€. Hence, for 0 < h < k, we have

1 z+h 1 1
ol |f(t) = Lo — £y (t — x)|dt < */ \T(t)—51|dt+*/ () — £1] dt
h T h’ Ah h Bp,
A
< (e o

Since we know that lim;,_,o+ A(4)/h = 0 and € > 0 is arbitrary, taking the
limit h — 0T we get the claim.

4 Successive L-Derivatives.

We concentrate hereafter on the concept of L-derivative. Firstly, we define the
L-derivative of order n.

Definition 4.1. A function f € L. _(R) is n-times L-differentiable at = € R

loc

if there exist ¢y, 1, ...,¢, € R such that

) 1 x+h
E%hwié V@_

The number £}, is the k™" L-derivative of f at x, and we write £, = L) f(z).
It is readily seen that if such numbers ¢; exist, then they are unique.

Ny

S

|U—xﬁyﬁ:0

o

k=0

Indeed, it is clear from the definition that if f is n-times L-differentiable
at x, then it is, in particular, k-times L-differentiable at x for all k¥ < n. Note
that the construction of the n*® L-derivative of f at x does not require the
knowledge (nor the existence) of the L-derivatives of f of order k (for k < n)
in a neighborhood of z.

Analogous definitions hold for the right derivative Lgf) f(z) and the left

derivative Lgc)f(x).

Definition 4.2. The generalized Taylor sum of order n relative to f centered
at x is the polynomial of order n in the variable ¢ given by

70 = 3 Ly

k!
k=0
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Directly from the definition, the n*® L-derivative of f at = can be computed
(once the preceding L-derivatives at x are known) by the simple formula

L(")f(x) ~ lim (n+1)! /w+h [f(t) i

lim = o (ast)] dt.

Notation.

We agree to denote by L"[z] (L7 [z] and L” [z], respectively) the subset of
Li (R) of functions which have L-derivatives (right L-derivative and left L-

loc
derivative, respectively) at z up to order n.

5 Best Approximating Polynomials.

We assume for the moment that f € L (R) and we construct a family of
approximating polynomials on the finite intervals of the real line. Precisely,
given x < y, we consider the projection operator P*¥ : L?(z,y) — L?(x,vy)
onto the subspace of L?(x, %) consisting of polynomials of order n. Thus, P%Y f

is uniquely defined by the relation
||f - P’r?yf”L%z,y) = Hl;n ”f - p”Lz(z,y)a

where the minimum is taken over all the polynomials p of degree less than or
equal to n.

Definition 5.1. We agree to call P> f the best approximating polynomial of
order n on the interval [z, y].

In order to compute PZ+¥ f, it is convenient to consider the orthogonal basis
in L?(x,y) formed by the generalized Legendre polynomials (cf. the classical
treatise [10], or see [11] for a more concise exposition)

(—1)i- (2n — 27)! (y—x)Qi(t_y+m)n—2i’ 51)

G (1) = 51 - W —)(n—2)1\ 2 >

for n € N, where | - | denotes the floor function. This normalization choice
entails the equality

Gy (y) = vy —a)" (5.2)
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The GZY are obtained by rescaling the Legendre polynomials (which are de-
fined on [—1,1]) on the interval [x,y], and they satisfy the normalization con-
dition

(n)*

.Y |2 —_\") ) 2ntl
Therefore,
Py f(t) Zﬁk z,y)GRY (1),
k=0
where
<G$7ya f>L2 T
Bl (x,y) = —”(’; w2 = (5.4)
L2(z,y)

We now note that (5.4) makes sense even if we assume f € L{ (R), provided
that we correctly interpret (G, f)r2(sy) as [ GV (t) f(t) dt. Hence, we can
construct the polynomial P>¥f for f € L{ (R) as well, and, with abuse of
notation, we keep referring to it as the best approximating polynomial.

The next step is to derive an explicit representation of the coefficient

B,{ (z,y). Setting
y
/ f(t)de iti=0,

Yy rlo ti—1
/// f@)dt---dtg  if 1 >0,

we have the following proposition.

I =

Proposition 5.2. For every k € N,

k x
2k+1 Z k+l T[]

N (y — 2T

Bl (z,y) (5.5)

1=
The proof of the proposition is based on the following combinatorial iden-

tity

L55) .
L (2k—20)! (k40!
Dl [ [ T =2

VEEN, VI =0,... k.

1=
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Indeed, the shifted Legendre polynomials, defined as P} (t) = ( ) G’O 1(t), have
the closed form (see [10, 11])

k

I I
_ l)

=0

~

On the other hand, exploiting (5.1), we have also the equivalent expression

. ; 2k — 2i)! 1y k=2
B0 =2 (D5 ! ik —)21')!41' (-3)

=0
L5 k—2i .
_ 2 (_1)2 (2]{} — 2’L Z k-‘rl k — 22) tl
— ik —i)l(k — 20)! — 2 — )12kt
k L5 .
(2k — 2i)!
— k-‘rl l
= t,
;( l'2k ! Z —z) (k—2i—1)!

after a change of the summation order. Hence, (5.6) follows comparing the
coefficients of each term ¢’ appearing in P;.

Remark 5.3. Arguing in a similar fashion, G%¥ (with y > 0) can be equiva-
lently written as

3

_l n+l) n

07y
G (n—=1)!

:0
We can now proceed to the proof of Proposition 5.2.

PROOF OF PROPOSITION 5.2. Exploiting (5.1) and (5.3)-(5.4), we are led to
the equality

2k + 1)!
5. =<( DS

x (/:( y;w)k_%f(t)dt)

Integration by parts (k — 2i)-times yields

L5

(=1)" (2k — 2i)! 2i—2k—1
Tt = k=2 Y Y k)

k—21

[y o S () e
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so that

N\w

5] k—21
(2k +1)! 2k— 2)!
r 2V 2

I T,y
8 (o y) = ey 2 TPYf]

—2i — )l(y — x)kHHT

i=0
Changing the summation order, this is equivalent to
2k + 1) & IR (2k: 2i)!
f _ : 1\ -
Bi(@,y) = o5 (k)2 > 1) k:+l+1 Z — ik —2i— )’

and the conclusion follows from (5.6). O

6 Approximating Polynomials and L-Derivatives.

Let us investigate the relationships between the best approximating polyno-
mials and the L-derivatives of a given function f € L (R). We begin with

the following result on the limiting behavior of the coefficients ﬁ,f (x,y).

Theorem 6.1. Let f € L' [x] for some v € R and n € N. Then, for every
ke€{0,...,n} and every h > 0,

k+ 1) k)! " -
ﬁ£($,$ +h) = (2(]6_;21) Z m!(fnm+_|—2k)+ 1)!LS- +k)f(l")hm + o(h" k)

Analogously, if f € L™ [x],

(k1)2 I(m + 2k +1)!

A particular instance of the above theorem follows.

n—k
5£($ _ h,m) _ (2k' + 1)! Z m'( (m + k>! L&m+k)f($)(—h)m + O(hn_k).

Corollary 6.2. If f € L"[x] for some x € R and n € N, then

L™ f(x)

n!

lim 3] h) = lim BI(x —h,z) =
Jim G (z,@ +h) = lim G (z—h,2)

Remark 6.3. If f ¢ LP
equality

’flL /:+h [f(t) — T (z;1)] dt‘ < (fll /:+h ) = 7o t)’pdt) »

(R), for some p > 1, from the straightforward in-

loc
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we see that if f has LP-derivative of order n in the sense of Calderén-Zygmund
[1] (see also [2]), then f has L-derivative of order n. Thus, the existence of
the left and right limits in Corollary 6.2 is a necessary condition in order for
f to have LP-derivative of order n. In that case, the value of the limit is the
coefficient of the Taylor sum relative to the LP-derivative.

The proof of Theorem 6.1 requires the following lemma.
Lemma 6.4. For every k,j € N,
k

k; +1)! 0 if § <k,
Z I+ ) ) el ik (6.1)
I= DIG+I+ 1t Gk =k

PRrROOF. Note that (6.1) can be equivalently written as the binomial identity
zk: (k+l><k+j+1>_(j)
k—1 T \k)’
1=0

which is just a particular instance of the more general identity

S (D) (TR veken haer

To prove that, we use the relation

Y p+l) _ n(n—p—1>
(=1) (n—i—l == n+l )
obtained by negating the upper index. Hence, the above sum turns into
_1\n n—p- 1) ( q )
o (ML) G
l€Z
This is a Vandermonde’s convolution (see e.g. §5 of [6]), whose result is exactly

the right-hand side of the identity to be proved. O

Remark 6.5. Here is an interesting application of Lemma 6.4. If we consider
the shifted Legendre polynomials P} (t), collecting (5.5) and (6.1) we have

J

Z 2k+1) ).

prs Mk + 7+ 1)!

for every t € [0,1] and every j € N.
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PrROOF OF THEOREM 6.1. Let z € R, n € N and h > 0. We will limit
ourselves to give the proof of the asymptotic expansion of ﬁf: (x,z + h) (the
other case is analogous and left to the reader). For a fixed k € {0,...,n},
using (5.5), we derive the equality

2%+ 1) & k+ 1) TOY[f
sl m = Eh S T -,
where
2k’+1 G) k (k‘-l—l)
A= ZLJf " Z NG +1+1)
and i X
2k+1 k:+l)' rPotf — T (2)]
Az = Z hE+I+1

=
Here, we used the facts that

]_—‘f’erh[f] _ Flz’$+h[7;if(x)] + Flz,m+h[f o ’Tnf(:r)]

and )
~ LV f(x)
Fz,z+h Tf — + ]+l+1.
@) - (j+z+1)!h
7=0
Exploiting (6.1), we obtain
_ kDO ! G) ik
A = L J
ENTE j;( kg S Oh
@D mAR) e
(k)2 mim ok iy @k

m=0

Hence, we are left to show that Ay = o(h"~*). Indeed, for every [ € {0,...,k},
using the L'Hospital rule I-times, and recalling that f € L7} [z], we have
L TP f = T (2)]

~ !
hlgg+ pn—k PRI

(n+1)! 1

x+h
= i D e / [f(t) = T (w;p)] dt = 0.

The proof is completed. O
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We are now ready to prove the main result of this section, namely, to
show how the best approximating polynomial of order n of a given function
f is related to the generalized Taylor sum 7,/. To this end, for z € R, we
introduce the function

PI (1) PUf(t) ift > x,
x;t) =
e PLrf(t) ift < a

that is, the best approximating polynomial of f on the interval [z, ¢] (or [¢, ] if
t < z) calculated at the right (or left) endpoint. Then, we have the following
theorem.

Theorem 6.6. Let f € L"[x] for some 2 € R and n € N. Then P/ (x;t) is
defined by continuity at t = x, and

T (z;t) = Pl(a;t) + o(|t — x|,
for every t € R.

PRrROOF. We assume that ¢ > z, the argument for ¢t < x being the same. Hence,
from (5.2),

n 2
Pl (x;t) = Zﬂk G (t) = Zgl?yﬁ,{(x,t)(t—x)k.
k=0 :

On account of the explicit representation of the coefficients ﬁ,’; (z,t), provided
by Theorem 6.1, we obtain

Pi(a;t) = i:(?’H 1) ni:k ﬂL(erk)f(x)(t—x)erk +o(t—xz)™.
k=0 A= ml(m + 2k + 1)!

Setting » = m + k, and grouping the terms corresponding to the same r, we
get

Pi(x;t)zz;)r'z % ri112+ )L(T)f(:c)(t—:c)r—ko(t—x)"

() f(x
= Z Lif()(t —2)" +o(t — )" = T, (x;t) + o(t — 2)™.

Indeed, setting Aj = m, we have
d (2k + 1) -— 1
= A, Ap— Apgr] = Apg = ——,
kZ:O(r—k)!(r—&—k+1)! +§[ b Ar] = Ao = o

which finishes the proof. O
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Remark 6.7. The same result clearly holds if we only require f € L} [z]
(f € L™ [z], respectively), replacing ¢t € R with ¢ > z (¢ < x, respectively).

7 A Converse Result.

In this final section, we prove the converse of Corollary 6.2. This entails the
following necessary and sufficient condition for L-differentiability of Li (R)
functions.

Theorem 7.1. Let f € L _(R). Then, the following are equivalent:

loc

(i) f € L"x] for some x € R and n € N.
(ii) There exist Lo, ..., L, € R such that

Ly,

lim (@2 +h) = lim (@ —ha) =L,

h—0t
forallk=0,...,n.
In that case, L™ f(z) = Ly, for k=0,...,n.

Remark 7.2. If in (ii) we ask the existence of the first (second) limit only,
then the conclusion of the theorem holds replacing f € L"[z] with f € L'} [z]
(f € L™[z]) in (i). In which case, the ¢, will be the right (left) successive
derivatives.

The implication (i) = (ii) is the content of Corollary 6.2. Thus, we have
just to prove the reverse implication (ii) = (i). To this end, the main ingredient
needed is the following Tauberian result.

Theorem 7.3. Let v be a function defined in a neighborhood of x € R, con-
tinuous except perhaps at x. Further, assume that

}lbirr%) hip(x 4+ h) = 0. (7.1)
Forq>1eN, let
RO ap (2 + h) if 1 =0,
x+h
POOE R LU yi=1

z+h pty t1—1
/ // (t— o)) dty -t if 1> 1.
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Assume that, for some given ¢ > n € N,

Ny D! ()
w l=0< Y i — ot gt = O (7.2)

Then, it follows that
}llirr%) P(x +h) = 0.

The same statement holds replacing h — 0 with h — 0% (or h — 0~ ), when-
ever this limit occurs.

PROOF. The proof is by induction on n. The case n = 0 is trivially satisfied.
Thus, assume that the theorem holds for n — 1, for some n > 0. Let then
q > n > 0 be fixed. We set

(n+1)!
Bipn=-—%,1=0,...,
b = N — 1)1 "
and ( )
n—+1)!
Dypy=————1=0,...,n—1
b Mn—1-1)n "
By straightforward calculations,
Dy, ifl =0,
Bl,n = (n+l)D171,n+Dl,n ifl=1,...,n—1,
2nDp_1p if Il =n.
Observe now that
d Jiq(h) Ji-1.4(h) J1.q(h)
Dy A T Dl—l,nw (n+ 1Dy, "hn+l+1 ;

Jl—Lq(h) Ji (h) .
D d Jl,q(h) Dl_lvnihn-i-l (Dl n Bl")ihn-l-l-‘rl lfl = 1,...,n— 1,
I—1,n 77 =
" dh b Jn—1 q(h) In q(h) .
anl,nhT = Bnn h2n+1 fl=n.

Hence, recalling that Dy ,, = By, we learn that

d « l 1 Ji,q(h) - l Ji,q(h)
an 2T DS = 3 () B
= 1=0
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Due to (7.1), we have that J; ,(h) = o(h?*!) as h — 0. Since ¢ > n, this
implies that

n

: -1 _
fim ) (- D T =0

Therefore, we are in a position to apply the L’Hospital rule to obtain

n

. Jiq(Rh) Ji4(Rh)
-1 lg _ l 1 l,g
}1113% ;( )7 D Ln g g+i+1 _,HO hq ha—n+1 Z Di1,n Bt
_ 1 - l Jl,q(h) _
_h—>0 q_n+1 ;(*1) lnhq+l+1 Oa

thanks to (7.2). Hence, using (7.2) again,

lim |:zn:(—1)lBlwnleq(h) + QWi(—l)l_lDl,lyn Jl,q(h):| —0.

h—0
=0 =1

The expression between the brackets can be written more conveniently as

Z" Jig(h) =, Jiq(h)
+ Bl no 2nDl—1,n) RaH+1 = g (71) By 1 RaH+1
=1 1=0

Indeed, for [ > 0,

—Dl(n— B ifl=1,...,n-1,
Bz,n—QnDl_Ln:(”*'l )(n l):{ o1 i n

(n =10 0 if { =n.

In conclusion,

which, in light of the inductive hypotheses, yields the desired result. Obviously,
the same argument applies if we consider right or left limits only. O

PRrROOF OF THEOREM 7.1. We restrict ourselves to proving the right L-dif-
ferentiability (the other case being completely analogous). We prove the im-
plication (ii) = (i) by induction on n. For n = 0, it is trivially true. Assume
then that the result holds for n — 1, for some n > 1. Set
n
Z —J (t —x)’
]
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and introduce the function

P(T) = 1)n+1 /IT [f(t) = Ty (3 )] dt.

(tr—2x
Note that, by the inductive hypothesis,
lim A h) =0. 7.3
Jim k(2 + h) (7.3)
Proving the theorem amounts to showing that

hEIBl+ Y(x +h) =0. (7.4)

Arguing as in the proof of Theorem 6.1, we split the coefficient 3 (z,z + h)
into the sum
Bl(x,x +h) = A} + A,

where
n

, (@2n+1)! " ien B (n+1)!
A= (n!)2 ;gﬂh ;( 1)ll!(n—l)!(j+l+1)!

and

;o Cn+ 1) & n+0) TP — 7, (2)]
n= (n!)2) g(_ )ll!((n—l))! BT

By (6.1), it is readily seen that A} = %, whereas, with the notation of Theo-
rem 7.1, we have

TP f = To(@)] = Jin(h),

so that
;o CCn+ T L (n+ D Ja(h)
Ay = (n!)2 2 (-1 (n —1)! prti+l
Therefore, the hypothesis
. ) — Cy,
g, B+ h) =5
is in fact equivalent to
- DY Jin(h
lim > "(-1)! (n D! Jinlh) (7.5)

h—0+ (n —1)! potitl

In view of (7.3) and (7.5), we can apply Theorem 7.3 with ¢ = n, thereby
obtaining the desired conclusion (7.4). O
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