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FRACTAL DIMENSIONS AND SINGULARITIES OF THE
WEIERSTRASS TYPE FUNCTIONS

TIAN-YOU HU AND KA-SING LAU

ABSTRACT. A new type of fractal measures Z°5, 1 < s < 2, defined on the
subsets of the graph of a continuous function is introduced. The % -dimension
defined by this measure is ‘closer’ to the Hausdorff dimension than the other
fractal dimensions in recent literatures. For the Weierstrass type functions de-
fined by W(x) = 3-°A"*/g(4'x), where A > 1, 0 <a < 1,and g isan
almost periodic Lipschitz function of order greater than «, it is shown that the
Z -dimension of the graph of W equals to 2—a, this conclusion is also equiv-
alent to certain rate of the local oscillation of the function. Some problems on
the ‘ knot’ points and the nondifferentiability of W are also discussed.

1. INTRODUCTION

It is easy to show that if f € Lip(a) (the class of Lipschitz functions of order
a), 0 < a < 1, then the Hausdorff dimension of the graph of f, denoted by
I, does not exceed 2—a . On the other hand, there is no satisfactory condition
to estimate the lower bound of the dimension of I'y. In particular, it is an open
question that for A > 1, 0 < a < 1, the Hausdorff dimension of the graph of
the Weierstrass function

o0
(1.1) W(x)=Y A"sin(Anx), x€R,

i=1
(or more general, replace the sine function by a bounded differentiable almost
periodic function) equals to 2—a . Recall that for s > 0 the Hausdorff measure
A5 is defined on subsets of R” by

#4(E) = lim % (E),

where

3 (E) = inf{Z(diam Uy:Ec|JU, diamU; < 5} ,
j i

1

{Ui}{° are open subsets of R”. The Hausdorff dimension of E, denoted by
#-dim E , is defined by #Z-dim E = inf{s > 0: #*(E) = 0}.
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There are many attempts in solving the problem stated in (1.1). Besicovitch
and Ursell [1] gave a positive answer by modifying the term A~ to A; such
that 4,,1/4; increases to oo and log4i,,;/logd; — 1. Kaplan, Mallet-Paret and
Yorke [10] and Rezakhanlou [13] proved respectively that the box dimension
and the packing dimension (see §3) of I'yy is 2 — a. Mauldin and Williams
[11] using a Cantor set argument concluded that the Hausdorff dimension of
I'w 1is greater than 2 — a — (¢/logA), provided that A is large. More recently
the authors [7] considered the replacement of W by the Rademacher series

R(x)= iZ_aiR,-(x) , x €0, 1],
i=1

where R;(x) = sign(sin2zx), and R;(x) = R1(2""!x), i=1,2,...,is a se-
quence of Rademacher functions. They showed that if the distribution function
F of R is absolutely continuous and F’ € L? for some p > 1, then the Haus-
dorff dimension of I'g is 2—a«. This is the case when a=1/n, n=1,2,....
Furthermore the result is true for all 0 < a < 1 if a small perturbation of 2%
in the sense of Kahane and Salem [9] is allowed [8]. The first result of the
Rademacher series R(x) was also obtained by Przytycki and Urbanski [12] by
using a dynamics argument; they also proved a more striking result: there exist
some values of a (2% is a Pisot-Vijayaraghavan number) so that the graph of
R(x) has Hausdorff dimension strictly less than 2 — «.

The main purpose of the paper is twofold: First we introduce another type of
measures %75, 1 <s <2, on the subsets of the graph of a continuous function
f, and define a new % -dimension index. While the Hausdorff dimension is
determined by the measure using arbitrary open covers, and the box dimension
is corresponding to covers with balls of equal size, the new scheme is a mixture
of these two. The importance of such consideration is that

(i) Z* is a genuine measure on the subsets of I'y;

(ii) With regard to the continuous curves, the Z-dimension is an improve-
ment (closer to the Hausdorff dimension) of the box dimension and other di-
mensions in the literature (Theorems 3.1 and 3.2);

(iii) Z*(I'y) is closely related to different variational norms of functions on

b

(iv) It is a natural tool to deal with Lipschitz functions, especially for the
Weierstrass type functions (Lemma 2.4 and §4).

Secondly, we study the local oscillation behavior of the Weierstrass type func-
tions. For A > 1, 0 <a< f <1, let g(x) defined on R be a bounded
real-valued (Bohr) almost periodic Lipschitz function of order #,let W be a
Weierstrass type function defined by

(1.2) W(x) = iz—a"g(xix), x eR.
0

By substracting a constant, we can assume, without loss of generality, that
g(0)=0. Let

(1.3) V(x)= il‘aig(/lix), x eR,
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then the series converges for all x, V is also known as the Weierstrass-Mandel-
brot function. For any real-valued function f on R, ¢ > 0, x € R and any
interval I, containing x, let

(1.4) E(f,e, L) ={y e L: |f(y) = S(X)I/ly —xI* > &,y # x}.

Our main result is Theorem 4.1. We prove that ¥ # 0 if and only if %-
dimI,, = 2 — a, which is also equivalent to that there exist positive numbers
e, n and ¢ sothat |[E(W, ¢, I)|/|Ix| > c for every x € R and every interval
I, containing x with |I| < n, where |4| denotes the Lebesgue measure of
A for any Lebesgue measurable subset 4 of R. This improves the previous
results of Hata [6], Kaplan et al. [10], and of Rezakhanlou [13].

The singularities of the Weierstrass function have been attracting much at-
tention for a long time (see [5, 6, 10 and 12]). Recently Hata made another
detail study and strengthened most of the previous results by using expressions
similar to (1.4). By modifying the idea of the proof of Theorem 4.1, we can
improve some of his results. Our proofs are especially simple since we make
use of the ‘relatively dense sets’ of almost periodic functions and the auxiliary
function ¥7(x) in (1.3) instead of his spectral approach.

The paper is organized as follows: In §2 we introduce the .Z°-measure and
the notion of the % -dimension. In §3 we compare the .7 -dimension with the
other dimension indices. We also observe that the Z*-measure of the graph
of f is related to some variational norms of f. The main part is §4, which
proves the equivalence between the fractal dimension and the local oscillation
of W. In §5, we follow the idea used in §4, and improve a theorem of Hata
on the ‘knot’ points of the Weierstrass type functions. Some remarks of the
theorems and comparisons of the conditions used by Hata and Kaplan et al.
are also given.

Acknowledgments. The authors would like to express their gratitude to Professor
T. A. Metzger and Professor W. B. Zeng for bringing to their attention some
relevant literature. They also thank the referee for many helpful comments.

2. A NEW DEFINITION OF DIMENSION

Let f be a continuous function defined on [0, 1] with graph I'y. For any
open interval I of [0, 1], let g; be the least number of open squares I x I’
whose union covers f(7). It is clear that

(2.1) qgr— 1 <osc(f,I)/|I| <qr,

where osc(f, I) denotes the oscillation of f on the interval I. Let s > 0,
and let P be the natural projection from R? to R defined by P(x,y) = x.
For any subset E of I'; and arbitrary open cover & of P(E), define

o(E, €)= qllf,
Ie®

and

;) — 1 31 s
F(E) —Jlggﬂéllgféco (E, %),

where || = sup{|I|: I € ©}. A routine check shows that .Z° is an outer
measure on I'y. As usual we call a subset E of 'y Z*-measurable if Z*(4) =
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F(ANE)+Z5(ANE*), for all subsets A4 of I'y; Z* is then a measure on
the o-algebra of all Z*-measurable subsets. It is also easy to check that Z*
is a metric outer measure in the sense that Z5(E U F) = Z*(E) + Z5(F),
whenever the distance in R? between E and F is positive, hence it follows
from an argument of Carathéodory that all the Borel subsets of I'y are .7*-
measurable (see [4, pp. 5-6]).

We remark that % can be defined similarly on all subsets of R?, however,
in such case, it would not be an outer measure any more.

We omit the simple proof for the following proposition which excludes the
trivial cases of s.

Proposition 2.1. Let [ be a continuous function defined on [0, 1].

(i) If0<s <1, then Z°(I'y) = oo; and

(ii) If s > 2, then Z*(E) =0 for any subset E of I'y.

The Z°-measure of I'y can be put into the following simpler form in con-
nection with the variational norms which will be considered in the next section.

Proposition 2.2. Let f be a continuous function defined on [0, 1], and let 1 <
s <2, then

S . : . s—1
(2.2) Z(Ty) = ,;li%lqﬁ?fazn:“c(f A)AFTY

where I1 = {0 = xp < X1 < -+ < X, = 1} is a partition of [0, 1], A, =
[xi=1, xi), and |I1] = max |A;].

Proof. We first show that the left-hand side of (2.2) is not greater than the right-
hand side. Let M =osc(f,[0,1]). For § >0,let I={0=xy<x; <--- <
X, = 1} be a partition of [0, 1] with 3 |A;|* < J . Notice that such a partition
can be found because s > 1. Let n > 0 be such that nM(2n)S~! +n(2n)* < 4.
Let & be the open cover of [0, 1] consisting of A; , the interior of A;, and
A= (x;—n, x,-+n),i=1 , 1. Thenby(2.1),

9°([0, 1], %) = ZqA Al +ZqAI|A'|S

< Z(l +osc(f, A)/IADIAL + D (1 + M/2n)(2n)*

i=1 i=1

<26+ ose(f, M)A,
n

By letting 6 — 0, the inequality follows.

Conversely let d > 0, and let & be an open cover of [0, 1]. By the com-
pactness of [0, 1] we can assume that # is finite, it is easy to construct a
partition IT from % such that

ZqA Al < D arlll
Ie®
Applying (2.1) we obtain
Zosc f> A)AP < g,
Ie®
By taking the infimum the lemma follows.
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In the definition of %, if we replace the cover & of open intervals and
the corresponding open squares by nonoverlapping half open dyadic intervals
and dyadic squares respectively, we obtain another measure Z’° (see [4, pp.
64-65]), and we have

Proposition 2.3. For any subset E of T'y, Z°(E) < Z"(E) < ¢c#*(E), for
some constant ¢ independent of f and E .

Analogous to the Hausdorff dimension we define the dimension index in
terms of 75 by

Z-dimI'y = inf{s > 0: Z*(s) = 0}.

It is easy to show that it also equals sup{s > 0: Z*(I'y) = oo}, and by Propo-
sition 2.1, 1 < Z-dimI'y <2.

The following simple lemma gives a useful criterion for the lower bound
of Z-dimIs, in particular when f € Lip(a). It will be used to study the
Weierstrass type functions in §4.

Lemma 2.4. Let 0 < a < 1. Suppose that there exists a subset A of [0, 1]
such that |A| > 0, and lim; _o0sc(f, I+)/|Ix|* > O, for all x € A, then

Z?*(y) >0, and hence #-dimI'y >2—a.
Proof. The hypothesis implies that there exist # > 0 and ¢ > 0 such that

(2.3) > 0.

{x e [0, 1]: IIilllf osc(f, L)/ |L|* > c}
l<n

Let E be the subset in (2.3). For any open cover & of [0, 1], let &’ be the
collection of all those I in % intersecting E . Then, using § < n, we have, by
(2.1),
%z‘a(l“f) > lim inf c|I| > c|E|,
50t |E]<s o=,

proving the lemma.

3. COMPARISON WITH THE OTHER DEFINITIONS

Let E be a subset in R?, and let M,(E) be the smallest number of open
balls of radius 1/n needed to cover E, define the lower box dimension by
d(E)=1

log M,,(E)
“n logn

b

and the upper box dimension A(E) by replacing lim, with lim, . It is obvious
that 6(F) < A(E), and if the equality holds then the common value is called
the box dimension of E .

Theorem 3.1. Let f be a continuous function on [0, 1], then #-dimI'; < % -
dimI', <4o(Iy).

Proof. 1t suffices to prove the second inequality. It is known that the open balls
in the definition of M,(FE) can be replaced by dyadic squares of equal size 27" .
Also note that the x-projections of these squares form a cover & of [0, 1] of
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dyadic intervals of equal size. Forany s > d(I'y), then lim,_, M. (I'y)-27" <
1. It follows that

T < lim 3 qrlI = lim Mor(T,)- 27 < 1.
n—>001€g n—oo

Using Proposition 2.3 we see that Z-dimI'; < s, and the proof is completed
by letting s — 6(I'y).

One of the shortcomings of the lower (and upper) box dimension is that
O(E) = 6(E), where E is the closure of E. To eliminate this one may define

S(E) = inf{sup&(Ei): EC UE,—} ,

and define A similarly. Then § < and #-dim < J§ <A < A. Note that A
is also equivalent to the packing dimension recently introduced by Taylor and
Tricot (see [14, 15 and 16]).

For any interval I of [0, 1] let f; be the restriction of a function f on I.
In comparison with Z-dim we have

Theorem 3.2. Let f be a continuous function on [0, 1]. If the values of % -
dimI'j, are equal for all open intervals 1 of [0, 1], then Z-dimI'y <o(I'y).

Proof. By using the relation 6(E) = d(E), it is easy to verify that & (I'y) also
equals to inf{sup; 6(E;): Iy C UE;, E; CI';}. For arbitrary sequence of {E,}
in R? whose union covering I" 1, by the Baire’s theorem, there is at least one of
them with x-projection containing an interval /. The hypothesis and Theorem
3.1 (still valid with T'; replaced by I'y,) imply that supd(E;) > 6(I'y,) > 7 -
diml'y, = % — dimT',. This completes the proof since {E;} is arbitrary.

For 1 <p < oo, let
= [ i NA: -1/
\flp = Jiz_ inf, En osc(f, A)|Ai|"TP,

and let
= lim su E osc(f, A)|A;|VP
1715 50+ |H|<p5 o (/s Aolail

then both | |, and || ||, are seminorms. As already proved in Proposition 2.2,
if f is continuous and 1 < p < oo, then |f|, = Z2~1/7(I';). We use 77 and
VP to denote the two classes of functions for which |f], < oo and || f], < oo
respectively. It is clear that V» C 77  and if p; < p, then 7Pt C 772 and
e Cye,

Proposition 3.3. For 1 <p <oo, let fe€ 7P, then

(i) f is bounded, and

(ii) if 1 < p < oo, then f is continuous almost everywhere with respect to
Z1-t for every t < 1/p.
Proof. (i) Suppose that |f], < oo, then S gosc(f, A;)|A|' "7 = M < oo for
some fixed partition [I={0=xy < x; <--- <X, = 1}. We have

sup | f(x)| < |f(0)] + n - suposc(f, A;) < |f(0)| +n - M/ min |A;]'~/7 < co.
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To prove (ii), let E = {x € [0, 1]: f is not continuous at x}, and suppose
that Z1~(E) > 0, where ¢ < 1/p. There exist a subset F of E and > 0
so that #Z'~/(F) > 0 and osc(f, I) > 5, for every x € F and any interval
I, containing x.

Let I1 be any partition of [0, 1], and let A}, ..., A, be all those subinter-
vals of Il whose union covers F, then

k k
Do osc(f, A)IATP > Y ose(f, ADIAYTTIP > 0 Y AP
I

i=1 i=1
> 0 P (F) = n#'V7(F),  when |II| - 0.
Since Z!7{(F) > 0, thus #!~!/P(F) = oo, this implies that |f], = co, con-
tradicting that f € 777 .

Corollary 3.4. V> =277 and is exactly the class of bounded functions.

Proof. In view of Proposition 3.3(i), we only need to see that every bounded
function is in ¥, but this follows directly from the definition.

Proposition 3.5. For 1 <p < oo, fe€ VP ifand only if

lim su X)) — fxi)] AP < 0.
aqoﬂmg;m ) = Sl 1A

In particular, f € V! ifand only if f is of bounded variation.
Proof. It suffices to show that there is a constant ¢ such that

-0 ellfllp < Jim sup 371/ (e) = fCx-n)l 1A'
00" |mj<s “
For any partition Il = {0 = xp < x; < --- < x, = 1}, we can find two

points y; and z; in each A; so that |f(z;) — f(¥;)| > osc(f, A;)/3, and that
|zi = yil > |Ail/3. Thus

|f(zi) = F)llzi = yil =12 > osc(f, A)|Ag|' P /32 1p,
Form the new partition IT" which includes the points of I and of {y;, z;: i =

l,...,n}, then

STI) = FEimDHANTYP > 71 f(20) = f i)l 20— il 1P
I i=1

> 317723 Jose(f, A 1A'
I

proving (3.1).

For 1 < p < oo, let BV? = {f: sup¥>|f(x:) — f(xi—1)]’ < oo} be the
class of functions of bounded p-variation (see Wiener [17]), and let & 77 =
{f: lims_o+ infgy5 Y _p(0sc(f, A;))P < oo} be the class of functions of bounded
weak p-variation (see Goffman and Loughlin [3]).
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Proposition 3.6. Let 1 < p < oo, then Lip(l/p) C BV? C VP, and B 7P C
7P,
Proof. The proposition follows from the Holder inequality that

S 176 = S0l < (176 = fea-op) . (S1al)
= (S 1700 - i)™

From Proposition 2.2, we see that if f is a continuous function then .%Z'-
dimI', actually equals to inf{2—1/p: |f], = 0} . We can also define an analog
dimension index by

K-dimT'y = inf{2 - 1/p: || f]l, = 0}.
This dimension index dominates the previous ones in the following sense:

Proposition 3.7. Let [ be a continuous function on [0, 1], then A(T'y) < K-
dimI” I

Proposition 3.8. Under the assumption of Lemma 2.4, if f € VP, then 0 <
FZ27UP(Ty) < oo, and Z-dimIl'y = K-dimI', =2 —1/p.

4. THE MAIN THEOREM

For the rest of this paper we will fix 0 < @ < f < 1. Let g(x) defined
on R be a real-valued (Bohr) bounded almost periodic Lipschitz function of
order B. For simplicity, assume that g(0) =0, |g(x) — g(»)| < |x —y|# for
all x,y € R and sup,cg|g(x)] < 1. Let W(x), V(x), and E(f, ¢, Iy) be
defined by (1.2), (1.3), and (1.4) respectively. W is clearly an almost periodic
function, but V is not. Indeed this follows directly from the equation

(4.1) V(Ax) =A%V (x), x €R,
for any integer i.

Theorem 4.1. The following statements are equivalent:

(i) V #0;

(ii) There exist positive numbers €, n and c such that |[E(W , ¢, I,)|/|I«]| > ¢
for every x € R and every interval I, containing x with |I,| <n;

(iii) 0 < F?2*(T'y) < oo, in this case #Z-dimT, =2 —a.

Moreover the above equivalence is still valid if W in (ii) and (iii) is replaced
by V.

Before proving the theorem we make some remarks.

Remark 1. We cannot replace ¥V by W in (i), this can be justified by the
following example essentially due to Kaplan et al. [10]:

Let r(x) be any bounded almost periodic Lipschitz function of order S so
that Z-dimI’, equals 2—8 and r(0) = 0. Then g(x) = r( )— A“'r(lx) is also
such a function. A simple computation shows that W (x) = Y} 5°A"*g(A'x) =

r(x), thus Z-dimI'y =2 - .

Remark 2. From Theorem 4.1, we can deduce that W and V satisfy the hy-
potheses of Theorem 3.2, thus 6(I'w) = A(I'w) = 2—a, and the same conclusion
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holds with I'y replaced by I'yy. This improves the corresponding results of
Kaplan et al. [10] and of Rezakhanlou [13].

Remark 3. Statement (ii) of Theorem 4.1 is the conclusion of Hata’s Theorem
2.1 in [6]. A comparison of his conditions and that V' # 0 will be given in
Proposition 5.6.

We need a lemma to prove the theorem. A subset D of R is relatively dense
if there is a number 4 > 0 such that every interval [x, x+ 4], x € R, contains
at least one point of D. It is known that a continuous function g is almost
periodic if and only if for any ¢ > 0, there is a relatively dense subset D = D(e)
of R such that for every 7 € D we have |g(x +7) — g(x)| <¢,forall x e R
(see [2]).

Lemma 4.2. If there exist y € R and a > 0 such that V(y) > 3a (or < —3a),
then there exist a relatively dense subset D of R, an integer r, and a positive
number o such that

(WA t+y)-W@A")/A™* >a (or <-—a),
forall n>r andevery t e J,cp(t—0,1+0).
Proof. Let r be a fixed integer to be determined in the proof, and let V,(¢) =
>C,A"%g(A't). By the hypothesis on g, ¥V, € Lip(8) and V; is an almost
periodic function. Let D be the relatively dense subset of R such that for
every T€ D,

[Vi(t+1)—V,(¢)] <a/4, forallteR.

Since V;(0) = 0, hence |V;(1)] < a/4 forall T € D. Let M, be the Lipschitz
constant of V,. Let ¢ = (a/4M,)!/# , then for n >r,and t€ (t—0, T+ 0),
where 7 € D, we have

WAt +y) - Wi

(2‘: + 3+ Z) gt + 7)) — (1))

i=n—r i=n+r+l
=851 +8+S;.
If r is chosen so that
(4.2) V:(y) > 3a,
then

n+r
Sy = Z AT gt +y)) — g(AT"))

—/1-&"2/1 (g (t+y) — g(A')
= l“’”(Vr(t +y) = V(1)

=A"V.) =) =V + )] -Vt +y) = Vit + )]
—[V(t) = V(1)1 = Vi(7)}

> A"""[3a —a/4 - 2M,(a/4M,) — a/4]
= 2al™*".
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If r satisfies
(4.3) wIPAe=Prj@af=e —1) <a/2,
using the Lipschitz condition of g(¢) then

n—r—1
(4.4) 1S < Y ATyl < aamen)2.
i=0
If further r satisfies
(4.5) 1/A(A* - 1) < a/4,

then -
1S3 <2 Y AT <aim)2.

i=n+r+1
The lemma follows from the following inequality:

W@t +y) - W(A"t) 2 82— |Si] - |S3] > aa™™",
provided that r satisfies (4.2), (4.3), and (4.5).

For x € R and any subset 4 of R, let x+ A4 ={x+a:a € A} and let
xA={xa:ae A}.

Proof of Theorem 4.1. (i) = (ii): Since V' #0,wecanfinda y €eR and a >0
such that |V (y)| > 3a. Let g > 0, integer r, and the relatively dense D be
as in Lemma 4.2. Let 2 > 0 be such that every interval [x, x + 4], x € R,
contains at least one point of D . Without loss of generality assume that o < &
and O<y<h.

Set # = A~"h. For any x € R and any interval I, containing x with
|I+] < n,let n be the least integer so that

(4.6) 4h < A",

then n > r, and we can find some 7 € D such that both (1 — 0o, 7+ 0) and
y+(t—0, 1+0) are contained in A"I, . Pick any ¢t € (1—0, T+ 0), it follows
from Lemma 4.2 that

g < WAt +y)) = WA

A—na
@7 WO+ y) W) W) - W)
— A—na + A—na :
Then
WA+ y) = W) WG — W)
m“‘"{ ) =X - }
“s) 2 ma [ WO = WO WO W)

>a/2(A" > (by (4.7))
>¢e,  (by(4.6))
where ¢ = a(4Ah)*/2. Since t € (t — g, T+ o) is arbitrary, the above es-

timate implies that |E(W, ¢, I,)| > 20A™". Again by (4.6) we obtain that
|E(W , €, I)|/|Is]| > c, where ¢ equals to g/2hA. This proves (ii).
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(ii) = (iii): For any x € R and every interval I, containing x with |/,|
small enough then
osc(W, Iy) > sup [W (s) — W (x)|
SEE
> esupls — x|* > e(c|lx]/2)*
SEE

where E = E(W, ¢, Ic). Hence limy _qo0sc(W, L)/|I]* > 0, for every
x € R. Observe that W € Lip(a) C V'!/«, thus (iii) follows from Proposition
3.8.
(iii) = (i): Since (W — V') € Lip(p), it follows from Proposition 3.8 that
the Z-dimension of the graph of (W — V') is less than 2 — #, hence V #0.
By using (W — V) € Lip(f), it is easy to show that the theorem remains true
with W replaced by V. This completes the proof of Theorem 4.1.
Remark 4. Lemma 4.2 and Theorem 4.1 remain true if we relax the condition
that g(x) € Lip(f) to be

sup lg(x +h) — g(x)| = o(|h|*/(log |h|)"), ash— 0,

for some p > 1. All we need to adjust is the estimate of S| in (4.4):
n—r—1
1S < e Y ATyl /(log AT y|)P < ad™"/2,
i=0
where ¢ is a positive number as small as we like.

We conclude this section by giving a simple criterion to guarantee that V' £ 0.
Proposition 4.3. Let g € Lip(B). Assume that there is a ¢ > 0 such that
G(x) = [y g(t)dt > 0, for 0 < x < ¢ < 00, and M = G(a) > 0, for some
a€(0,c]. Let m=inf{G(x): x € (ak, )}, if M > (—=m)/(A**! — 1), then
V0.

Proof. Since V(x) = 3 _A"*g(A'x) converges uniformly on compact sub-
sets, integrating term by term gives

/V Hdt = ( +§_:),1 (@+DiG(Aia)

G +m211 (a+1)i _ M+m/(,1a+1_1),

proving the proposition.

The condition of Proposition 4.3 can be applied easily, e.g., to the classical
cases: g(x) =sinx, or g(x) is of period 1 and equals to 1 — |1 —2x| on [0,
1] (the corresponding W is called the Takagi function). Actually in both cases
we have m > 0.

5. SINGULARITIES OF THE WEIERSTRASS TYPE FUNCTIONS

For any real-valued function of R, we let

D* f(x) = lim sup f(x+h2 — /(%) ’
h—0+
D, f(x) = lim inf Sx+ h/i - f(x)

and
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be the upper right derivative and the lower right derivate of f at x. Similarly
we can define the upper and lower left derivative of f at x, denoted by D~ f(x)
and D_f(x). A point x € R is called a knot point of a real-value function f(x)
provided that

D*f(x) =D~ f(x) =00, and D,f(x)=D_f(x)=~o0.

The set of knot points of f(x) is denoted by Knot(f). Another type of
singularity, in contrast to the knot point, is the notion of differential coefficient
oo at x defined by Dt f(x) =D~ f(x) =D, f(x)=D_f(x)=00. For ¢ >0,
n>0 and x € R, let
(5.1) ER(f,e,m)={se(x,x+n):(f(s)— f(x))/|s—x|* > ¢},
and
(5.2) EXf.e,m={se(x,x+n):(f(s)— f(x))/ls—x|* < —¢}.
Similarly define E{(f, e, —n) and E"(f, &, —n) with (x, x+7) in (5.1) and
(5.2) replaced by (x — n, x) respectively.

For the rest of the section, unless specified, W and V will be defined by
(1.2) and (1.3).

Theorem 5.1. Suppose that V # 0, then there exist positive constants ¢ and c,
and a dense Gg-subset G of R with |R\G| = 0 such that for every x € G,

{IE)’i(W,S,n)I |EX(W, &, 1)l

lim min
n—0+

b 5

n n

5.3
(5.3) |[EX(W , ¢, —n)| !Eﬁ(W’e""”}zc.

b

n n

In particular, Knot(W) contains a dense Gjs-set, and R\ Knot(W) is of
Lebesgue measure zero. Moreover, the theorem remains true with W replaced
by V.

Remark 1. The above theorem (without the dense G part) is stated in Hata [6,
Theorem 3.1] with some other assumptions (see the remark before Proposition
5.6). It seems that there is a gap in his proof (p. 77, line 11), and his conclusion
in (5.3) can only be stated as the minimum of the limit supremum of the four
terms greater than ¢ instead.

Remark 2. By modifying the example in Remark 1 of the last section, we see
that V' cannot be replaced by W in the assumption.

We need the following two lemmas to obtain an estimation analogous to (4.8)
in the proof of Theorem 4.1.

Lemma 5.2. Given that 2 > 1, and o > 0. Let D be any relatively dense subset
of R. Then there exists a dense Gs-subset G of R with |R\G| = 0 satisfying:
for every x € G, z € R, there exists infinitely many positive integers n such
that

(5.4) irxez+ | (-0, 1+0).
t€D

Proof. Without loss of generality assume that z = 0. Let I be any open
interval with |I| < oo, let A > 0 be such that every interval (x, x + h),
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x € R, contains at least one point of D and that 20 < A, and let U =
U,eD(r — o0, 1+ o). For each positive integer p, let B, = (A’I)N U, and let

A4, = A‘po Then it is easy to check that for each n > 1, U,>, 4, is open
and dense in 7. Let A4 =), U,>,4p, then 4 is a dense Gs-subset of I,
and each x € A will satisfy (5.4).

We will complete the proof by showing that |4| = |I|, or equivalently,
|Up>n4pl = |I| for arbitrary n. Suppose this is not true, let G, = U,>, 4p »
and assume that |[I\G,| = n > 0. Then we can find a sequence of disjoint
intervals {I;}{° of the form [a, b)NI such that J = J;5, I; covers I\G, and
that

(5.5) | <n+e,

where & is a small positive number which will be determined later.
For each i, choose an integer k; > n such that

(5.6) AL > h + 20 > 2511
This can always be done by reducing the size of I; if necessary. Let B =

(AkI;) N U, and let C,, = A~%B!. Since A%I; contains at least one interval
(t—0,1+0) for some 7 €D by (5.6), hence

|Ce /11| > (A%20) /|1 > (A% 20) /A=%D (h +20) = c,
where ¢ =20/A(h + 20) . By the definition of 4, we see that C, C 4 C G,.
Observe that C; C I;, the above estimate yields

(e o) [e )
[T NGul =D NGy 2 |l > cn.
i=1 1
Since |J\G,| = |[I\G,| = n, thus |J| = |J N Gy| + |J\Gn| > n+ cn, this
contradicts (5.5) if we choose ¢ < c¢n, and the proof is completed.

If V #£0, by Theorem 4.1 we see that ' is nowhere monotone, therefore
we can find a positive number a > 0, and z, x;,and y; in [0, ), i=1, 2,
such that x; < z < X2, y1 < z < y3, and they satisfy

V(x;)—V(z)>3a, and V(y;)—V(z)< —-3a, i=1,2.
By an obvious modification of the proof of Lemma 4.2 we can prove the fol-
lowing

Lemma 5.3. If V £ 0, then there exist z, x;, and y;, i =1, 2, as above, and
there also exist a relatively dense subset D of R, a >0, g > 0 and an integer
r such that

(W@A™"(t+x)-W@A™")/A*" >a, and

(WA (t+y) - W@ T"))/[A™" < —a,
forall n>r, t€ z+Uyep(t—0,7+0), X €EXi—2z+4+(-0,0) and y €
yvi—-z+(-0,0), i=1,2.
Proof of Theorem 5.1. We use the same notations as in Lemma 5.3. Let 2> 0

be such that every interval (x, x + %), x € R, contains at least one point of
D and that x; < h, y, < h and ¢ < min{|lx; — z|, |yi—z|: i =1,2}. By
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Lemma 5.2, there exists a dense G,-subset G of R with |R\G| = 0 satisfying
for every x € G, there exist infinitely many positive integers »n such that

A"x €z + U(r—a,r+a).

€D
Foreach x e G,wecan find n; =n;(x)>r and 7, € D, i=1,2, ..., such
that
(5.7) Bixez+(ti—0,1,+0).

Let n; = 3h4~™ . Then A"x + (x; — z) + (-0, 0) is contained in the interval
AM(x, x +n;) . Hence for arbitrary X € x, —z+ (-0, g), y = A~"X, we have
xX+y€(x,x+mn;). Thus (5.7) and Lemma 5.3 imply

W(x+y) —Wx)/A™" > a.
Hence
Wx+y)-Wx)/y*=W(x+y)-Wkx)/(A™"x)* > e,

where ¢ = a/(3h)*. This implies that |[EX(W, ¢, n;)| > 204~ . Therefore
|ES(W , &, ni)l/ni >c, where ¢ =20/3h.

Similarly we can prove that |E"(W,e, n)|/ni, |EX(W, e, —n;)|/ni, and
|E®(W , €, —n;)|/n; are greater than ¢. Thus the theorem follows by letting
i —o00.

It is trivial to see that for those x where local maximum or local minimum
occurs, then x cannot be knot points. Furthermore, as pointed out by Hardy
[5, Theorem 2.71] that if A=%(4 + 1) < 2, then W defined by (1.1) has the
differential coefficient co at the origin, and hence the origin is not a knot
point. In general, we have

Proposition 5.4. If V #£0, then W (defined by (1.2)) has the differential coeffi-
cient oo at the origin if and only if V(x) >0 forall x >0, and V(x) <0 for
all x <0.

Proof. Assume that V' (x) > 0 forall x >0 and V(x) < 0 forall x <O.
Applying Lemma 4.2, and noting that O can be selected into the relatively dense
subset D, we have for large n

WA "y)/A7*" >0, forally >0; and
W "y)/A™*" <0, forally<O0.

Hence W has the differential coefficient co at the origin.
Conversely, if V(y) < 0 for some y > 0, then by Lemma 4.2 and the
equation (4.1) we obtain that

lim W(x)/x=—-00 or O,
x—0+

this contradicts to lim, 5+ W (x)/x = oco. Hence V(x) >0 forall x >0.

Corollary 5.5 (Hardy). If A=*(A+ 1) < 2, then W defined by (1.1) has the
differential coefficient oo at the origin.
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Proof. For any x > 0, choose an integer r such that A’~!x < 1/2 < A’x. By
using the inequality sinx/x > 2/n, for 0 < x < n/2, we obtain

r—1

V(x)=) A"sin(A'nx)+ Y A~ sin(A'nx)
— 00 r

—1 00
> %:Zwl—ai(linx) _ Zr:/l—ai

=[xAT /(AT = 1) = 1/(1 = A70)]A~
>[/A=1) = 1/(1 = A"*)])A"“ >0,

with the given condition. Since V' (x) is an odd function, we thus have V' (x) <
0 for all x < 0, proving the corollary.

To conclude this section we will give a discussion of the condition ¥V # 0 and
the conditions of the Fourier coefficients of W used in Hata [6] and Kaplan et
al. [10]. For any bounded real-valued almost periodic function f and ¢ € R,
let

Ve _ . 1 r —iéx
f&)= lim = /0 f(x)e " dx
to be the Fourier coefficient of f, then

g(x) ~ Y g(E)e"™.
4

It is known that the set S = {&: g(&) # 0} is at most countable, and the
Fourier coefficient W(£) of W is given by W (&) = Y5 ATYE(ATE) ; here we
are summing only those i for which A~¢ € S. Hata [6, Theorem 2.1] proved
(ii) of Theorem 4.1 by assuming the conditions g € Lip(f) and

(5.8) Jim &2 W (&)] > 0.

In his theorem of knot points of W, [6, Theorem 3.1], he made use of the
condition (5.8) and

(5.9) 3 &8(@)] < oo,

£20

(condition (5.9) has also been used in Kaplan et al. [10]). To compare these
conditions with the condition that V" # 0, we have

Proposition 5.6. Let Vi(x) = Y, A~ g(A'x), consider the following state-
ments: R

(i) limg_, o |Vk(§\)l > 0, for some £ € R;

(ii) TMgoo [E2TV(E)] > 0;

(iii) ¥V #0.
If g € Lip(B) with g(0) =0, then (i) & (ii) = (iii). If in addition assume
that g satisfies (5.9), then these three statements are equivalent.
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ﬂgof (i)A = (ii). (Without assuming that g € Lip(f).) Let £ € R so that
limy_,o [Vi(€)] > 0, and let & = A¥E, then
Tim & (&0)| = [eI° fim Z/l("""“é(l""'é)'
i=0
= [¢]* im | 37 A7*2(A7%¢)
T i=—k
= l¢" im |%(@)| > 0.

(ii) = (i). We apply a method of Hata [6, p. 65]. Let Ui(x) = Vi(x)—W(x),
then there exists M > 0 such that supy |U(x) — Ur(y)| < M|x — y|# . Now for
any integer n and ¢ >0,

~ £ 2nn/¢ .
— hm = —i&x
0@ = lim 52| [ Uixgeax
n—1 2n /& )
= lim ——é— / U, 21‘2 +x)-U _2£7_z_>jl e dx
n— oo 27[}‘1 o 0 é 6
n=1 .2n/¢
lim i Z MxFPdx
n—oo 27N 0
k=0
=P,

where ¢ = M(2n)#/(1+ B). Note that U, (&) = Vi (&)— W (&), hence (ii) implies
that for all sufficiently large &, Timy_ o |Vi(€)] > 0.

To see the relation between (ii) and (iii), observe that if the condition g €
Lip(B) (respectively g satisfies (5.9)) is assumed, the (ii) implies (respectively
is equivalent to) the second statement of Theorem 4.1 (see [6, Theorem 2.1 and
Theorem 2.4] respectively), but the latter is equivalent to (iii).

Remark. The equivalence of (i) and (iii) was also proved by Kaplan et al. [10,
Proposition 2.2] under the conditions that g is a smooth function and satisfies

(5.9).
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