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THE WORK OF PROFESSOR JARNIK IN REAL ANALYSIS

DAVID PREISS

Ladies and gentlemen,

first, let me thank Professor Novak for entrusting me with the pleasant task of
discussing Professor Jarnik’s contribution to Real Analysis at this meeting. I would
also like to thank Professor Zajic¢ek for helping me with preparation for this talk, in
particular for explanation of his recent results continuing some of Professor Jarnik’s
work. Indeed, much of the work of Prague school of Real Analysis, including my
own, has its roots, directly or indirectly, in Jarnik’s research, and all members of
this school have been deeply influenced by the approach to analysis stemming from
Jarnik’s teaching and from his textbooks.

Let me also recall that, as a beginning student, I had an opportunity to attend
Professor Jarnik’s lecture on simultaneous diofantine approximations. For a few
months, we could follow an excellent lecture, an interesting subject, and a detailed
and very technical analysis of problems, which I found highly interesting both in
itself and in the results it led to. I thoroughly enjoyed the precise style, in which
every little piece had to fit exactly in its place, and which in analysis leads to
preferring /2 to €, a trick much hated by some, but much admired but others
(including myself). This lecture series turned out to be the last given by Professor
Jarnik; his health did not allow him to finish it, even though, when it became clear
that he would not be able to continue it at the university, he tried to do it at his
home.

Let me come back to Professor Jarnik’s papers in Real Analysis, or as some
prefer to say, in Theory of Real Functions. Of course, this subject is not very
precisely defined, as can be clearly seen by a casual perusal of a few recent articles
in the current leading journal in this field, Real Analysis Exchange. However, even
the purest real analysts would agree that more than twenty of Professor Jarnik’s
papers belong to their field; others might count another ten as belonging there as
well.
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It seems that Professor Jarnik’s interest in the theory of functions of real vari-
able started with his study of the so-called Bolzano’s function (2). This function
was constructed by Bernard Bolzano about 1830 to show that there are functions
disagreeing with the naive concept of continuity: He argues that his function is con-
tinuous in an interval [a, b] (interestingly enough, although Bolzano understood the
need for uniform convergence to preserve continuity, he argues incorrectly using
pointwise convergence only; but that is another story) and yet has not a finite
derivative at any point of a certain set dense in [a, b]. Jarnik in (2) proves not only
that Bolzano’s function is actually an example of a continuous nowhere differen-
tiable (finitely or infinitely) function, but he also studies in great detail its Dini
derivatives. Since the Dini derivatives (and their generalizations) will be important
later, let us recall that the upper right Dini derivative (or derived number) of a
function f at a point x is defined by

DY f(x) = limsup M;
y—z+ y—
the other three Dini derivatives (denoted by D™, D, and D_) are defined in an
obvious way.

It was probably his study of Dini derivatives of one particular function that
led Professor Jarnik in (4) to a very interesting result:

If f: [a,b] — R has unbounded variation in each interval then at each point
of a set dense in [a, b] at least one of the four Dini derivatives equals +oco.

As Professor Jarnik remarks, this result is applicable to every nowhere differ-
entiable function. The reason why I find this statement remarkable is that it seems
to be very close to the way in which K. M. Garg started in 1970 the new wave of
interest in typical functions! (I will return to this later.)

For the next ten years Professor Jarnik worked on different questions (some
of them also in Real Analysis; see later), but he returned to nowhere differentiable
functions after he learned about the famous result proved independently by Banach
and Mazurkiewicz in 1931:

Typical continuous function f: [a,b] — R is nowhere differentiable.

(Following the “modern” terminology, I use the phrase “typical continuous
function f: [a,b] — R has property P” to replace the statement “the set of all
continuous functions f: [a,b] — R not having the property P is a first category
subset of the space of all continuous functions on [a, b]”.)

Professor Jarnik immediately recognized the importance of this theorem. (For
Czech readers he gave an account of its proof as a part of (42).) Indeed, Professor
Jarnik’s investigation of typical continuous functions belongs to his most referred-
to works from real analysis. (I do not dare to say ‘the most referred-to’, not so
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much because I have not attempted to count the references, but mainly because
of the recent popularity of Jarnik points, to which we will come in a short while.)
Let us look first at the results about Dini derivatives of typical functions known
after the publication of (39) in 1933:
For a typical continuous function f,
(a) [D_f(t), D~ f(t)]U[Dyf(t), DT f(t)] = [~o0,+0o0] for every t (Jarnik (39)),
(b) max(|D f(t)],| DT f(t)|) = max(|D_ f(¢)|,|D~ f(t)]) = oo for every t (Banach
(1931), Mazurkiewicz (1931)),
(c) there are uncountable sets M_, M~ M, and M+ such that

D_f(t) = + oo for every t € M_,

D™ f(t) = — oo for every t € M,

D, f(t) = + oo for every t € My, and

Dt f(t) = — oo for every t € M* (Saks (1952), and

(d) D_f(t) = Dy f(t) = —oo and D~ f(t) = DT f(t) = oo for almost every ¢
(Jarnik (39)).

(One should recall that A. S. Besicovitch (1925) constructed a continuous
function without unilateral derivatives (finite or infinite) at any point and that
the Banach-Mazurkiewicz result seemed to suggest that typical (“most”) functions
have the worst possible behaviour. For this reason the “Saks’ rarity theorem” (c)
has always been considered as very surprising.)

In a different direction the result of (a) was generalized by Marcinkiewicz
(1935), whose work has been continued more recently by Schultz (1972). But it was
only in 1970 when the next significant contribution to the study of Dini derivatives
of typical continuous functions appeared. In that year K. M. Garg improved (d)
by showing that for a typical continuous function the set of non-knot points is also
of the first category. (Further results in this direction were proved by G. Petruska
(1985) and by L. Zajicek (1989); for related results see also Wos (1986), Kozyrev
(1992) and Zajicek (1987).) An interesting feature of Garg’s work is that his proofs
of the statements about typical functions are based upon general theorems about
the behaviour of nowhere monotone functions (compare with Jarnik’s paper (4)!)
which are then combined with Jarnik’s results. As an example I may give a simple
argument (belonging essentially to Garg) showing that (c) follows from (d). First,
let us recall a (rather easy) monotonicity theorem: If f: (a,b) — R is continu-
ous, DT f > 0 almost everywhere and DT f > —oo for all but countably many
points, then f is non-decreasing. From this, since (d) implies that a typical f ful-
fils DT f > 0 a.e. but is not non-decreasing, we infer that DT f(t) = —oo for t
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belonging to an uncountable set. (It should be noted that the original proof of the
“Saks’ rarity theorem” is considered to be considerably more complicated than
Jarnik’s proof of (d).) Garg in 1970 also gives a partial answer to the natural
problem whether “Jarnik’s relations” (i.e. (a) and (b)) are all relations among
Dini derivatives of typical functions holding at every point.

I would also like to point out that (39) (supplemented by (55)) also contains
results about the “typical” behaviour of “generalized Dini derivatives” defined by

* = lim su Jledn) - 7t)
Dy () = limewp ==y~

The statements corresponding to (a), (b) and (d) again hold, but there is a small
surprise connected with (c): If }IL{% v(h)/h = oo, then for a typical continuous

function D f(t) > 0 > D, f(t) for every t. This implies, for example, that, even
though there are points at which, say

Jim (f(8 4 h) = f(£)) /h = +o0,

there are no points at which

lim (£(t+ h) = f(8) Vb = +oc.

The next huge group of Jarnik’s results about typical functions is concerned
with approximate derivatives, approximate Dini derivatives, etc. To explain them,

let us recall that the upper right density of a measurable set £ C R at a point x

is defined by

E h
dt(E,r) = limsup meas (B (2, + ))
B\0 h

(Other kinds of densities are defined and denoted similarly.) The most important
“approximate notion” is that of approximate derivative: A function f is said to
have an approximate derivative at a point x if there is a measurable set E with
d_(E,z)=d+(E,z) =1 such that

fo(r)= lim fy) — f(=)

y—z,yek Yy—x

exists. (This limit is, of course, called the approximate derivative of f at x.) Mo-
tivated by this, let us call a number ¢ (possibly +00 or —o0) a right approximate
derived number of a function f with upper density « if there is a set E such that
dt(E,z) = o and fg(z) = c.
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The usual knowledge about Jarnik’s “approximate results” for typical func-
tions seems to be restricted to the statement that typical continuous functions do
not have approximative derivative at any point. But Jarnik (44, 46, 48) proves
much more! Indeed: Typical continuous function has the following properties:

(I) For every t,
(1) 400 or —oo is an approximate right derived number of f with upper
density one,
(2) 400 or —oco is an approximate left derived number of f with upper density
one,
(3) both 400 or —co are approximate derived numbers of f with upper sym-
metric density % each, and
(4) at least two of the numbers —oo, 0, +00 are approximate right derived
numbers of f at ¢, with upper density i, or at least two of these numbers
are approximate left derived numbers of f at ¢, with upper density i.
(IT) For almost every ¢t each number is a bilateral derived number with upper
density one.

As an example of corollaries let us just note that a typical continuous function
cannot have both unilateral approximate derivatives at any point (though it has
one unilateral ordinary derivative at some points!).

This research has been very recently continued by J. Maly and L. Zajicek,
who found both valid (Zajicek (1993)) and invalid (Maly and L. Zajicek (1991))
analogues of (a) for approximate derivatives. Moreover, Zajicek (1996) proved that
for certain further weakening of the notion of the approximate derivative (called
weak preponderant derivative) a result as surprising as Saks’ rarity theorem holds:
Typical function has this (bilateral) derivative at some points.

I cannot forget at least to mention also Jarnik’s papers about typical functions
in other function spaces. In (47) he studies typical continuous functions from [a, b]
to R¥ (a similar study has been done independently by W. Hurewicz (1933)) and in
(52) he proves an unexpected statement about Dini derivatives of typical functions
of Baire class a. The questions similar to those asked in (52) have been considered
again only very recently (see, e.g., Ceder and Pearson (1983) and Mustafa (1983)).
In his last paper about typical functions Jarnik answers a problem of Mikusinski
by showing that for typical pairs of continuous functions f and g the convolution
f * g is nowhere differentiable.

However, the interest of Professor Jarnik in real analysis was far from being
confined to the behaviour of typical functions. Even in the papers mentioned above
one can find many “non-typical” statements and/or proofs. For example, we should
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not forget that (46) contains also a construction of a continuous functions for which

fly) — f(=)
y—x

aplim

Yy—x

= 0

almost everywhere. Points at which this equation holds are called Jarnik points
of f; they seem to be hard to come by, since from (II) we know that typical
functions cannot have many of them (but they do have some, see Maly and Zajicek
(1991)). Something so rare, and so difficult to imagine, may seem to be just one
of those strange mathematical curiosities that do not have any “real existence”;
but no, it turned out much later that it is exactly this type of behaviour that is
typical for trajectories of one-dimensional Brownian motion: Every point of such a
trajectory is its Jarnik point! This phenomenon has deserved much attention, see,
for example, Geman and Horowitz (1980), Bertoin (1988), or Anderson, Horowitz
and Pitt (1991). (For a deterministic improvement of Jarnik’s example see Maly
and Zajicek (1991).)

At this moment, I would like to come to three papers concerned not with non-
differentiability but rather with differentiability. The first of them, (5), published in
1923, proves considerably more than that if a function f is differentiable (possibly
to +00 or —o0) everywhere on an interval, then f’ is a function of the first class
(i.e., it is a pointwise limit of a sequence of continuous functions). (One should
note that the result is obvious only if f’ is finite.) If you ask a real analyst when
this statement was proved, he would probably say that sometime in the years
1941-1950 when the fundamental Zahorski’s papers appeared. (As far as I know,
the first other reference is Gleyzal in 1941.) Since the extension to approximate
derivatives was proved by myself in 1971, to symmetric derivatives by L. Larson
in 1984, and since this kind of questions became important only after Zahorski’s
1950 paper, I can only admire Jarnik’s intuition.

The fate of the second paper from this group (6) which appeared in the
same year is similar. Here Professor Jarnik asks the question whether there is an
extension of a function defined on a closed set to the whole line such that at the
points of the original set the Dini derivatives of the function and of the extension
coincide. There are several ways how one should consider this coincidence at the
end points of the contiguous intervals. Jarnik considers several problems of this
sort and gives a complete solution. (A small question left open was settled in one
of my very first papers.) However, even for the simplest case of Jarnik’s results,
namely for the statement that a differentiable function on a perfect set has an
extension to a differentiable function on the line, the usual (and only) reference is
to Petruska and Laczkovich (1972)! On the other hand, Jarnik’s result has been
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partly extended by V. Aversa, M. Laczkovich, and myself to higher dimensions in
1986.

The third and last paper from this group is (41). Compared to the previous
two, this was a lucky paper since it influenced the most important development in
modern real analysis, namely the work of Z. Zahorski. Let us consider an every-
where differentiable function f. From (6) and from a result of S. Banach (1921) we
see that the set {z: f'(x) = 400} is of type Gs and has measure zero. Conversely,
assume that F is a G set of measure zero. Is there an everywhere differentiable
function f such that E = {z: f/(x) = +o0}? This was the question asked by
Professor Jarnik (41) in 1933. He did not succeed in giving a complete answer,
but he constructed a function f for which F = {z: f'(x) = +o0} and such that
all the Dini derivatives at all points outside E are finite. Jarnik’s proof is very
close to the later Zahorski’s (1941) and Choquet’s (1946) complete affirmative so-
lution; the main difference seems to be that Jarnik proved only a weaker version of
the so-called Luzin-Menchoff lemma. (Interestingly enough, the first proof of this
lemma appeared already in 1924 in a paper by V. S. Bogomolova, who attributes
its statement to Luzin and Menchoff. Its use in a way similar to that used later
by Zahorski and Choquet appears in Ward (1933).) It was also the further devel-
opment of Zahorski’s solution of Jarnik’s problem which led in Zahorski’s (1950)
paper to results which are influencing the field of real analysis till now.

The next two papers I want to speak about also belong among the well known
achievements of Professor Jarnik. Let us consider a differentiable function ¢: R —
R, and let us denote f = ¢’ and

Fay) = £ =20,

Then an easy exercise shows that

(%) ft) = lim F(z,y)
ko (<0

for each t € R. We know already from (5) that f is a function of the first class.
Hence for this special choice of f the formula (%) gives a function of the first
class. The problem Jarnik asked and answered in (10) was to which extent the
special conditions upon F' are necessary. The answer might seem to be surprising: A
function f: R — R is of the first class if and only if there is a function F': R? — R
such that (x) holds.

This is obviously a result about the boundary behaviour of functions of two
variables. However, it can be used to deduce information about functions of one
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variable (namely that derivatives are of the first class). This type of argument is
nowadays usually called the Jarnik-Blumberg method.

I will come to the Blumberg’s and further Jarnik’s contributions in a short
while. Before that, let me just mention that Jarnik proves in (10) much more
than only the above result: He gives a similar statement for real-valued functions
on perfect subsets of R¥ and considers in () also limits with other restrictions
on (z,y). There is also a well known generalization of Jarnik’s result given in
a series of papers by Snyder, who extended Jarnik’s theorem to more general
spaces, showed that, if f is of the first class, F' can be chosen to be continuous on
R?\ {(z,z): = € R}, and, probably most importantly, extended Jarnik’s result to
the approximate case.

The next significant contribution to the Jarnik-Blumberg method came from
H. Blumberg and from his student M. Schmeisser. Using the boundary behaviour
of functions of two variables, they proved that for an arbitrary function f: R — R
all t € R but countably many have the property that DT f(t) > D_ f(t). Jarnik
in (57) proved a stronger theorem about boundary behaviour of functions of two
variables: If F: R? — R and S is a line in R? then all but countably many t € S
have the property that for any two half-lines starting from ¢ to the same component
of R%\ S the cluster sets of F at t along these half-lines have non-empty intersection.

Jarnik also gives the corresponding improvement of the results of Blumberg
and Schmeisser for functions of one variable and he notes that the statement does
not hold if two half-lines are replaced by three half-lines. Improvements of this
example showing that in this case all ¢ € S might be “exceptional” were given
by Bagemihl, Piranian, and Young (1959) and by Erdés and Piranian (1960). In
this connection one should notice that such counterexamples to the “three half-
lines” version of the problem are obviously impossible if the real-valued function
F is continuous on R? \ S but that the situation is far from being clear, say, for
bounded R2-valued continuous maps on R?\ S. In fact, the question if in this case
the exceptional set may have positive measure is one of the forms of the famous
still open “three segment problem”.

Among the continuations of Jarnik’s work (57) let me mention a generalization
from straight lines to curves due to Bagemihl (1955) and Layek’s (1988) discussion
of direct essential analogues of Jarnik’s results.

There remains quite a number of Jarnik’s papers in real analysis which I
cannot consider here in much detail. However, I simply have to say at least a few
words on the existence of a dense semigroup of continuous functions generated by
finitely many functions.

In 1934 Schreier and Ulam proved that there are five continuous functions
g1s---,95: [0,1] — [0, 1] such that the set of all functions obtained by their com-
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positions is dense in C([0,1],]0,1]). In the same year W. Sierpiriski improved the
result by showing that: For every sequence fi, fa,... € C ([0,1],[0,1]) there are
four functions g, ..., g4 (from the same set) such that each of the functions f; can
be obtained from them by compositions.

In (50) Jarnik and Knichal reduced four to two (which is surely the smallest
possible) and in (51) they obtained very interesting results for monotonic functions
from [0,1] to [0, 1], where the optimal number is three! Their method was further
used by W. Sierpinski (1935) to solve a more general question. For a recent analogue
for non-compact intervals see S. Subbiah (1983).

Clearly, I did not even mention several papers of Professor Jarnik in real
analysis that might be considered as more interesting and/or important. Except
for Jarnik’s contribution to the questions of Hausdorff dimension explained in the
excellent talk by Professor Dodson one should mention Jarnik’s contribution to the
general theory of Hausdorff measures (28), his papers about Riemann integral (15),
(25), and his excellent detailed study of rearrangements of non-absolutely conver-
gent series. I find very interesting also the papers (61) (which belongs to general
topology) and (85), also because they are results of the interaction of two of the
greatest men in our mathematics, Professor Vojtéch Jarnik and Professor Eduard
Cech.

References

[1] J. M. Anderson, J. Horowitz, L. D. Pitt: On the existence of local times: a geometric
study. J. Theoret. Probab. 4 (1991), 563—-603.
[2] V. Aversa, M. Laczkovich, D. Preiss: Extension of differentiable functions. Comment.
Math. Univ. Carolinae 26 (1986), 597-609.
[3] F. Bagemihl, G. Piranian, G. S. Young: Intersections of cluster sets. Bull. Inst.
Politehn. Iasi (N.S.) 5(9) (1959), no. 3-4, 29-34.
[4] S. Banach: Sur les ensembles de points ou la dérivée est infinie. C. R. Acad. Sci.
Paris 178 (1921), 457-459.
[5] S. Banach: Uber die Bairesche Kategorie gewisser Funktionenmengen. Studia Math.
3 (1931), 174-179.
[6] J. Bertoin: Sur la mesure d’occupation d’une classe de fonctions self-affines. Japan
J. Appl. Math. 5 (1988), 431-439.
[7] A. S. Besicovitch: Discussion der stetigen Funktionen im Zusammenhang mit der
Frage iiber ihre Differenzierbarkeit. Bull. Acad. Sci. URSS 19 (1925), 527-540.
[8] H. Blumberg: A theorem on arbitrary functions of two variables with applications.
Fund. Math. 16 (1930), 17-24.
[9] V. S. Bogomolova: Sur une classe des fonctions asymptotiquement continues. Rec.
Math. XXXIT (1924).
[10] J. G. Ceder and T. L. Pearson: A survey of Darboux Baire 1 functions. Real Anal.
Exchange 9 (1983), 179-194.
[11] G. Chogquet: Application des propriétés descriptives de la fonction contingent a la
théorie des fonctions de variable réele et a la géometrie différentielle des variétés
cartésiennes. J. Math. Pures Appl. 26 (1947), 115-226.



64

(12]
(13]

(14]

[

—

5]
6]

—

[32]
33
(34
[35]
[36]
[37]
38
[39]

(40]

David Preiss

P. Erdos and G. Piranian: Restricted cluster sets. Mat. Nachr. 22 (1960), 155-158.
K. M. Garg: On asymetrical derivates of non-differentiable functions. Can. Jour.
Math. 20 (1968), 135-143.

K. M. Garg: On a residual set of continuous functions. Czechoslovak Math. J. 20(95)
(1970), 537-543.

D. Geman and J. Horowitz: Occupation densities. Ann. Probab. 8 (1980), 1-67.

A. Gleyzal: Interval functions. Duke Math. J. 8 (1941), 223-230.

W. Hurewicz: Uber Abbildungen von endlichdimensionalen Riumen auf Teilmengen
Cartesischer Rdume. S.-B. Preuss. Akad. Wiss. (1933), 754-768.

S. B. Kozyrev: Structural properties of typical continuous functions defined on lo-
cally compact metric spaces. Anal. Math. 18 (1992), 87-102.

L. Larson: The symmetric derivative. Trans. Amer. Math. Soc. 277 (1983), 589-599.
J. Maly and L. Zajicek: Approximate differentiation: Jarnik points. Fund. Math.
140 (1991), 87-97.

J. Marcinkiewicz: Sur les nombres dérivées. Fund. Math. 24 (1935), 305-308.

S. Mazurkiewicz: Sur les fonctions non dérivables. Studia Math. 3 (1931), 92-94.

1. Mustafa: On residual subsets of Darboux Baire class 1 functions. Real Anal.
Exchange 9 (1983), 394-396.

G. Petruska and M. Laczkovich: Baire 1 functions, approximately continuous func-
tions, and derivatives. Acta Math. Acad. Sci. Hung. 25 (1974), 189-212.

G. Petruska: Private communication.

D. Preiss: Approximate derivatives and Baire classes. Czechoslovak Math. J. 21(96)
(1971), 373-382.

D. Preiss: Bemerkung zu einem Problem von V. Jarnik. Cas. Pést. Mat. 95 (1970),
146-149.

S. Saks: On the functions of Besicovitch in the space of continuous functions. Fund.
Math. 19 (1932), 211-219.

J. Schreier and S. Ulam: Uber topologische Abbildungen der euklidischen Sphiiren.
Fund. Math. 23 (1934), 102-118.

J. Schulz: Essential derivations of functions in C(a,b). Manuscript.

W. Sierpiriski: Sur 'approximation des fonctions continues par les superpositions de
quatre fonctions. Fund. Math. 23 (1934), 119-124.

W. Sierpinski: Sur les suites infinies de fonctions definies dans les ensembles quel-
conques. Fund. Math. 24 (1935), 209-212.

L. E. Snyder: Continuous Stolz extensions and boundary functions. Trans. Amer.
Math. Soc. 119 (1965), 417-427.

L. E. Snyder: Approximate Stolz angle limits. Proc. Amer. Math. Soc. 17 (1966),
416-422.

L. E. Snyder: Stolz angle convergence in metric spaces. Pacific J. Math. 22 (1967),
515-522.

S. Subbiah: A dense subsemigroup of S(R) generated by two elements. Fund. Math.
117 (1983), 85-90.

A. J. Ward: On the points where ADy > AD™. J. London Math. Soc. 8 (1933),
239-299.

J. Wos: On approximate differentiability and bilateral knot points. Real Anal. Ex-
change 12 (1986), 575-578.

Z. Zahorski: Uber die Menge der Punkte in welchen die Ableitung unendlich ist.
Tohoku Math. J. 48 (1941), 321-330.

Z. Zahorski: Sur la premiere dérivée. Trans. Amer. Math. Soc. 69 (1950), 1-54.



The work of Professor Jarnik in Real Analysis 65

[41] L. Zajicek: The differentiability structure of typical functions in C'(0,1). Real Anal.
Exchange 13 (1987), 119, 113-116, 93.

[42] L. Zajiéek: Porosity, derived numbers and knot points of typical continuous func-
tions. Czechoslovak Math. J. 39(114) (1989), 45-52.

[43] L. Zagiéek: On essential derived numbers of typical continuous functions. Tatra Mt.
Math. Publ. 2 (1993), 123-125.

[44] L. Zajicek: On preponderant differentiability of typical continuous functions. Proc.
Amer. Math. Soc. 124 (1996), 789-798.






		webmaster@dml.cz
	2013-08-09T09:32:25+0200
	CZ
	DML-CZ attests to the accuracy and integrity of this document




