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Abstract

In this work we first prove the converse of Taylor’s Theorem. This allows us to
prove next the Omega-lemma and the differentiability of the Evaluation map for
certain Banach spaces of analytic functions. These two theorems together with the
Implicit Function Theorem are applied to certain functional equations in order to
prove Poincaré’s Linearization Theorem and the Analytic Stable Manifold Theorem.

Resum

En aquest treball provem en primer lloc el reciproc del Teorema de Taylor. Aquest
resultat ens permet provar I’Omega-lemma i la diferenciabilitat de 'aplicacié Aval-
uacié per a certs espais de Banach de funcions analitiques. Aquests dos teoremes
juntament amb el Teorema de la Funcié Implicita els apliquem a certes equacions
funcionals per tal de provar el Teorema de Linealitzacié de Poincaré aixi com el
Teorema de la Varietat Estable Analitica.
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1 Introduction

Project
This work has two main objectives:

On the one hand, to become acquainted with some facts and techniques of math-
ematical analysis not widely known. First, the converse of Taylor’s Theorem and
then, a couple of theorems from global analysis, namely the so called Omega-lemma
and the differentiability of the Evaluation map, both in the setting of certain Ba-
nach spaces of analytic maps. And on the other, to have a close look at the power of
these tools of functional analysis when applied to certain functional equations in or-
der to supply clear proofs of deep results such as Poincaré’s Linearization Theorem
and the analytic version of the Stable Manifold Theorem.

Structure

This work mainly consists of three blocks, the first of which contains the pre-
requisites needed in the subsequent parts. These prerequisites aim at covering the
main topics of differential calculus in Banach spaces. This block consists of Sections
2 to 5 and in them one of the most relevant theorems is the converse of Taylor’s
Theorem. The second block is Section 6, where the background and properties of
certain Banach spaces is built including the Omega-lemma and the differentiability
of the Evaluation map. All these results are then applied in the third block which
consists of Sections 7 and 8. To be more precise we next give a brief description of
the different sections of the work.

In Section 2 we describe some basic facts on normed spaces, either real or com-
plex, which are needed in the subsequent sections.

In Section 3, relying mainly on [2] and [4], we focus on those linear and mul-
tilinear maps between normed spaces which are also continuous. This leads us to
the concept of operator norms but it turns out that on some occasions there are
other interesting norms which will be most useful in our later considerations and to
which we have paid special attention. A central point in dealing with the various
continuous multilinear maps between normed spaces is what is called a consistent
family of norms. This section also contains the fundamentals of polynomials in the
general setting of Banach spaces because of their essential role in Taylor’s formula.

Section 4 starts with the definition of differential or derivative of a map between
Banach spaces at a point, and this needs the consideration of the Banach space of
continuous linear maps. In this section we have given the basic definitions and facts
concerning differentiability in dealing with maps between Banach spaces, including
examples because, especially when dealing with higher derivatives, the framework
required is more difficult than in the finite-dimensional situation and requires deal-
ing with spaces of continuous multilinear maps. One of the important results in this
section is Taylor’s formula; we have presented the version which uses Landau’s o-
notation. But the most interesting result in this section is the converse to Taylor’s
Theorem because it represents the key point in proving most subsequent results
which are essential in this work. We have been inspired by the proof occurring in



[4] but we have simplified and modified it. Its statement has been given in terms of
Landau’s o-notation.

Section 5 quickly revisits the Inverse and the Implicit Function Theorems because
the latter will be applied in the next sections. Fortunately, the statements of these
key theorems are quite close to those of the well-known case of R™. This section also
includes comments on partial derivatives in view of their applications in proving the
C>-differentiability character of certain maps.

After these preliminary considerations, we begin, in Section 6, with the main
machinery in this work. Here and following the sketchy notes of Meyer [5] we have
introduced the spaces As(F, F') and we have provided an elementary proof that they
are Banach. These spaces consist of generalized power series, in the sense that we are
working over a Banach space rather than just working with power series involving a
finite number of variables, an important classical case of course covered by As(E, F).
The role of § can be thought of as a generalization of radius of multiconvergence
for these series. It turns out that the functions of As(E, F') (from a centered ball
of E into F ) are easily seen to be continuous in a neighbourhood of the origin of
E but the real aim of the beginning of this section is to prove that these functions
are actually C*-differentiable. We have essentially followed the proof of [5] and it
turns out that the key ingredient in the proof is the converse to Taylor’s Theorem.
At the same time some bounds on certain norms of the derivatives for functions
in As(E, F) are proved, since they are needed later. The second part of Section
6 is devoted to the so called Omega-lemma, which proves C'*°-differentiability of
composition of functions lying in spaces of type As(E, F'). Here we have given an
original proof because of the essential gaps found in trying to follow Meyer’s proof.
It has not been easy to fill these gaps. In the course of the proof we have needed
not only the converse of Taylor’s Theorem again but also the bounds in norm found
in the previous subsection. We have also included a third subsection which deals
with the C'*°-differentiability of the so called Evaluation map, because, apart from
its intrinsic importance, we have made use of it in the applications given in the
following sections. We have supplied a couple of original proofs, one of which has
been inspired by [4].

Section 7 is devoted to our main application, which is Poincaré’s linearization
Theorem on the local behaviour near a fixed point of an analytic map from R"™ or C"
into itself when all eigenvalues of its linear part have modulus less than one and are
different from zero. We begin by establishing and proving a lemma of our own whose
role is to make everything clear when it comes to applying the Implicit Function
Theorem in later proofs. Following Meyer’s paper [5] but trying to make clearer
some obscure points in it we have applied the Implicit Function Theorem in order
to reduce everything to formal algebraic computations. But in order to satisfy the
assumptions required by the Implicit Function Theorem, we have needed to make
use of the Omega-lemma in trying to solve a certain functional equation. The
interesting fact here is that by using the properties of the Banach spaces As(F, F)
(in the case of E = F = R"or C") all problems concerning convergence of power
series have been solved. We have treated both the real and the complex case, as
well as both the so called resonant and non-resonant cases.



Finally in Section 8 we deal with the analytic case of the Stable Manifold The-
orem concerning an analytic map with hyperbolic linear part and whose proof in
this work is similar to that of Poincaré’s Theorem, in the sense that a functional
equation is established and then the Omega-lemma is used in order to guarantee
that the Implicit Function Theorem can be applied to prove the solubility of this
functional equation.



2 Normed spaces

In this section, we introduce a few facts from differential calculus in Banach spaces,
either real or complex, since they are the foundation for properly understanding the
results of the paper [5]. We first recall some basic facts on normed spaces.

Definition 2.1. A norm on a real or complex vector space E'isamap || || : £ — R
satisfying the following properties:

(i) For all z in E, ||z|| > 0 and equality holds if and only if x = 0,
(ii) [[Az| =|A|l-]||z], for all A\ € R or C and all z € E,
(iii) triangle inequality: ||z + y|| < ||z| + ||y, for all z,y € E.

Definition 2.2. A normed space is a pair (E, || ||) consisting of a (real or complex)
vector space E and a norm || || defined on it.

When there is no danger of confusion, we just speak of a normed space E, with
| || tacitly understood.

A normed space F may always be considered as a metric space with distance
defined by d(z,y) := ||z — y||, and moreover, as a topological space through the
topology induced by the distance. This topological space is always Hausdorff, by
virtue of (i) in Definition 2.1. Actually if we do not assume that ||z| = 0 implies
x = 0, we speak of a seminorm, a pseudodistance, and the Hausdorff condition fails
to hold.

Definition 2.3. Twonorms | |and | || on a vector space E are said to be equivalent
if they induce the same topology on FE.

The following is a well-known fact (cf.[2] I, Prop.1.6.1, [4] Prop.2.1.9).

Proposition 2.4. Two norms | | and || || on a vector space E are equivalent if and
only if there exist strictly positive real numbers A and u such that, for all x in F,

M| <]l < gl

Definition 2.5. A Banach space is a complete normed space, i.e. a normed space
in which every Cauchy sequence is convergent.

Proposition 2.6. If E is a finite dimensional vector space, then there exists at least
a norm on E. Furthermore, any two norms in E are equivalent and E is complete
with respect to any norm.

See [4] Prop. 2.1.10.



Remarks 2.7.

(i)

(i)

Any Cauchy sequence with respect to a norm in a normed space is also Cauchy
with respect to any other equivalent norm. The same result obviously holds
for convergent sequences.

If F is a normed space, the sum (z,y) — x + y and product by scalars
(A, z) = Az from F x E and R x F or C x F into E are both continuous, so
that E may be considered as a topological vector space. In fact, the addition
is uniformly continuous on E x E (see [3] 5.1.5).

Examples 2.8.

(i)

(iii)

In R™ or C" there are very interesting norms, namely

1
= (1, wn) = lzfly = (P 4oz f)r, forp > 1
(which in case p = 2 gives the euclidean norm), and the norm
r=(x1,...,2,) — max (|z1],...,|z,|)

which corresponds to the case p — oo. As stated before, all these, as well as
any other norm, are equivalent.

[o¢]

The sequences (z,,) of real or complex numbers such that > |z,|P < oo, for
n=0

p > 1, constitute a vector space under componentwise addition and

A () = (yn), with y, = Az, for all n.

Defining ||(z,)|l, == (> |$n|p)%, we actually get a Banach space, usually
n=0

denoted by 7. (When p = oo, £*° is the space of all bounded sequences with

(@)l = sup fen]).

If £ and F are normed spaces then (z,y) — ||z||g + ||y||r defines a norm on
the vector space £/ x F'. The same occurs with (z,y) — max (||| g, ||y||F)-



3 Continuous linear and multilinear maps

We first recall that if £, F,G, ... are normed vector spaces, the continuous linear
maps from FE into F' form a vector subspace of the vector space of all linear maps
from F into F. In fact, the space L(E; F') of continuous linear maps from E to F
can be normed by defining for f € L(E; F) its operator norm || f| as the infimum
of those real numbers K such that

|f(2)||Fr < K||2|| £, Vr € E.

Actually continuity needs to be checked only at 0 thanks to linearity, and we have
(cf.[2]I, Thm.1.4.1 or [4] Def.2.2.3)

I/l = sup [[f(z)llr = sup ||f(f€)||F=Silg el

lzll z=1 llz]| <1 lzlle
which turns out to be finite if and only if f is continuous and this tells us that f is

bounded on the unit ball of £ centered at 0, this being the reason why sometimes
one speaks of bounded linear maps as in [4] or [5].

Similar considerations and results hold for the case of continuous bilinear maps
from E x F into G: for instance, if f belongs to the vector space L(FE, F;G) of
continuous bilinear maps from F x F' into G, its operator norm || f|| is defined as
the infimum of those K such that:

If @ Y)lle < Klzllelyle, — V(zy) e ExF

And we also have (cf. [4] Def. 2.2.8)

f xr,Y)lla
£l = sup I f(z,y)|lq = sup If(z,y)|lc = sup 1f(z,y)ll .
Izl z=Lllyll =1 el p<1, ]yl r<1 w0420 ||zl EllyllF

This is directly generalized to the case of multilinear maps and we get for in-
stance the normed space of continuous k-linear maps L(E},--- , Fx; F'). Concerning
notation, if By = Fy = - -+ = E; = E, this space will simply be denoted by L¥(E; F).

It is remarkable that the map f — f from L(E, F: G) into L(E; L(F; G)) defined
by f(z) : y — f(x,y), where x € FE and y € F, turns out to be an isomorphism
of vector spaces which preserves norms (see [2]1, Section 1.9), i.e. ||f]| = ||f]], or

said in other words, it is an isometry. This directly generalizes to the case (see
[4] Prop. 2.2.9)

L(Ela"'7Eh7"'7Eh+k;F> = L<E17"'7Eh;L(Eh+17"'7Eh+k;F))'

And in particular we have L"*(E; F) ~ LM E; L*(E; F)).

Another essential fact is that if F' is assumed to be a Banach space, then
L(E;F),L(Ey, Ey; F), ... are Banach spaces too (the proofs are straightforward,
cf. [3] 5.7.3 and [4] Prop.2.2.4).

The vector subspace L¥(E; F) of L*(E; F) consisting of the symmetric k-linear



maps f from E* into F, i. e. those continuous k-linear maps f satisfying f7 = f,
where

fa(xla s ,flfk) = f(wo'(l)a s 7xa(k))a
ie.
f(.%'g(l), e ,xo(k)) = f(xl, Ce ,xk),

for any permutation o of {1,2,...,k}, is easily seen to be closed in L*(E; F) (see
[4] Section 2.2), and consequently is a Banach space in case F' is Banach.

So far we have considered the so-called operator norms in the various spaces
L(EhaEkaF)

but it turns out that in the case £ = R"™ or C" there are other norms which are key
in our project and which we now describe:

Let us consider the norm |z| = max(|zy|,...,|z,|) for z = (z1,...,2,) in E (this
norm will be important when dealing with the expansions of analytic functions).
Then if f : E¥ — F is k-linear, it is well-known that f is determined by the images
fleis..,e;,), where 1 < iy,i9,...,4 < n, of all the k-tuples obtained from any

basis, say {ei,...,e,} of E: in fact, if x; =

J

z;;e; for 1 <7 < k, by multilinearity
1
we have

f([L’l, Ce ,Ik) = Z Zl'h‘l .. 'xkik f(eil, e ,eik). (1)

=1 ip=1

Then, we associate to f the following norm

o= e el

It is easy to see that f — |f|x is actually a norm. This norm can be seen as the
corresponding one to the 1-norm of R™ or C”, i. e. ||(z1,...,2n)|1 = D |z
i

Proposition 3.1. Let us consider the norm |(z1,...,x,)|p = max (|z1],...,|z.])
in E(= R" or C"). Then the norm |fl|. just defined above is equivalent to the
operator norm || f/|.

The case when F'is finite-dimensional is automatic: all norms in a finite-dimensional

normed space are equivalent as stated in Proposition 2.6, so the assertion becomes
interesting when dim F' = oo.

10



Proof. By (1) we have

1f o, a)lle = || Y0 flen e, - 2,
Bl yeeeylk F
= N TNy | P P EeR e
1 yeeyl
< (Z !|f(€z'17-~767:k)||F> 1]p - |zkle
T1yeeeylk
= |flx [z1]E - - - |21lEs

which proves ||f|| < |f|x. And from

o= > e edle < Y fllenle - lewle = D 11 =n"lIfI,

we finally obtain the equivalence of both norms.
O

Our next considerations will turn out to be important in dealing with the ex-
pansions of the analytic maps we will introduce in Section 6. We first begin with
the following

Definition 3.2. (see [5]). A family of norms | |z on the vector spaces LF(E, F),
for k=1,2,..., is said to be consistent (or simply, the norms | |, are consistent),
if ' is a Banach space and the following four properties hold:

(i) {L*(E,F),| |} is a Banach space,
() [1fCers o @e)lle < [fle -zl - leelle, for all z; € E,
(iii) The isomorphism of L"**(E; F) ~ L"(E; L*(E; F)) is norm-preserving, and
(iv) |f7lk = |f|x, for any permutation o of {1,2,... k}.

It is well-known that the family of the usual operator norms is consistent. On
the other hand, not every norm in LF(E, F) satisfies (ii): for instance f — 1] f||

where || f|| stands for the operator norm fails to satisfy (ii). Let us see now that the
norms | | just introduced are consistent.

Proposition 3.3. The norms | |, for k = 1,2,..., are consistent on the spaces
LE(E; F), where E =R"™ or C" and F is a Banach space.

11



Proof. Obviously (i) holds by Proposition 3.1, since L¥(E; F') is Banach under the
operator norm.

Concerning (ii), by multilinearity it suffices to assume ||z;||g = 1, for all z;, and
with the notations of (1), we have

[f(z1, . z)llr = Z f(€irs s €i) Ty - Ty
T1yeesips o
< D ftens - e)llr = Il

For (iii), if f € L"™*(E; F) and f is its corresponding element in L"(E; L¥(E; F)),
for any (z1,...,2,) € E", as

flzy, o xy) = floeg, .o T, %, .0, %) ELk(E;F),

we have

e = D fis- e lirmr)

214y lh

= Z ( Z ||<f(6i1a"'7€ih))(6j17"'7€jk)||F)
U1yeth \J1yeenJk

= Z (Z Hf(eiw'"7€ih7€j17"'7ejk||F>
Ulseenslh \JLsensJk

= Z Hf(eiw'"7eih7€j17"'7€jk||F:|f|h+k

UlgeeslhyJ1see 0Tk

which proves (iii), and (iv) is obvious.

O

Next, we recall a few basic facts related to polynomials. First we assume F, F
to be vector spaces over any field K of characteristic 0, but later on we will be
interested in the case of normed spaces over R or C.

Definition 3.4. A homogeneous polynomial map of degree k, or just k-homogeneous
polynomial from FE into F'is a map ¢ : F — F induced by a nonzero k-linear map
f: E*¥ — F in the following way:

12



Remarks 3.5.

(i)

(iii)

f can be taken to be symmetric in the preceding definition: in any case,

g(l‘l, Ce ,xk) = E Z f(xo'(l)a Ce ,mo(k))

is k-linear, symmetric and ¢(z) = g(z,...,z). Usually we write g = Sym,(f),
so that Sym,(f) = % > f7, where f7(x1,...,2) = f(Zoq), -, Tow))-

oESk

Furthermore, g is unique, i.e., there exists just one symmetric k-linear function

g : E¥ — F satisfying g(z, ..., x) = ¢(z). One possible proof (based on [4] Prop.
2.2.11 (iii)) may be the following: for any k-tuple (vy,...,vy) of vectors of E|
expanding ¢(x), with x = tyv; +- - - +t,vg and tq, . . ., ¢ being indeterminates,
by multilinearity and symmetry of g, we have

o) = glx,...,x) =gty + -+ + tgvg, ..., 1oy + -+ - + trvg)

J— (0% ap
= E tl tk g(’l]l,...,Ul,...,’Z}k,...,’l}k)
B —— ——
> o
_ a1 (673
- E tl o 'tk ooy
aj+-toap=k
a; >0

a usual homogeneous polynomial (with coefficients in F) of degree k in the in-

determinates ty, . . ., ty, where we have set go, . o, = 9(V1, ..., V1, .o, Uy oo, Ug).
——— S——

aj ag

By formally deriving with respect to t; we get

0 _
8_15 (twl + -+ tk?}k) = Z aq t(l)ll 1t32 tee tzk Jau,....a
1 aj+-tap=k
a; >0
and going on deriving with respect to ts, ..., t;, we eventually get
- ) g
e — @(tlvl “+ -+ tk‘vki) = Q- Qs t?l_ ‘e tgkf ga17...,ak .
Oty -+ Oty b Tk
a; >0

As (g = 1)+ -+ (g — 1) =y + -+ o — k = 0, the last sum reduces
to just one term, namely g; 1 = g(v1,...,vy), which actually proves that g
is uniquely determined by (. Another proof of this uniqueness may be found

in [2]ICor.6.3.3.

When F is finite-dimensional, taking a basis ey, ..., e, in E and having a look
at (1) with = zy = -+ = x;, we see that a k-homogeneous polynomial is
just a usual homogeneous polynomial of degree k£ in the n coordinates of x,
with coefficients in F'.

13



Definition 3.6. A polynomial (function) from E into F' is a function ¢ : E — F
defined by a finite sum of homogeneous polynomials, in which case, we can write
© = o+ p1+ -+ i, for some k, where each ¢; is j-homogeneous. If ¢, # 0 we
say ¢ has degree k, and if ¢ = 0 (and here we allow ¢y, ..., ¢x to be zero), we set
degree (¢) = —o0.

Remarks 3.7.

(i)

(i)

The expression of ¢ as a sum of j-homogeneous polynomials for distinct j’s
is unique, i.e., if ¢ = @o + 1 + -+ @p = Yo + - + Yy, where ¢; and
Y; are assumed j-homogeneous, then ¢; = ¢, for all j. In other words, the
summands ¢; are uniquely determined by ¢.

A proof of this fact can be given by induction on k: the details can be found
in [2], Cor. 6.3.2.

It also arises the question of continuity: the fact is that global continuity comes
from continuity at the origin (this is obvious since this is the case in the context
of multilinear maps and polynomials are obtained from them). Moreover, if
dimF < oo, as all multilinear maps from F into F' are continuous (this follows
easily from (1)), we gather that all polynomial functions are continuous. If
dim E = oo, then a polynomial ¢ = ¢y + 1 + - -+ + ¢ is continuous if and
only if each ¢; is continuous and this is so if and only if, for each j, the unique
j-linear symmetric map defining ¢; is continuous (see [2]I, Thm.6.4.1). As we
will deal with continuous multilinear maps, all polynomials will, in turn, be
continuous.

14



4 Differentiability in Banach spaces

Here we introduce some basic facts concerning differentiability of functions defined
on open sets of a Banach space and taking values in another Banach space. Special
attention will be devoted to Taylor’s formula and specially to the converse of Taylor’s
Theorem.

4.1 Basic definitions and Taylor’s formula

Definition 4.1. A function f : U — F, where E, F' are Banach spaces and U is
open in F, is differentiable at x € U if and only if there exists a continuous linear
map, necessarily unique, D f(z) : E — F such that, using the Landau notation, for
r+heU,

1f (@ + h) = f(z) = Df(z)(h)|| = o([|R]]),
in which case we call D f(z) the (first) derivative of f at x. If Df(z) exists for all
x € U, f is said to be differentiable on U and x +— D f(z) is a map from U into the

Banach space L(F; F). In case this latter map is continuous, we say f is of class
C' on U and write f € CY(U).

If Df : U — L(E;F) turns out to be also differentiable we get the second
derivative of f, denoted by D?f which is none other than the derivative of D f:

D*f:U — L(E; L(E; F)).

But we have a canonical norm preserving isomorphism L(E; L(E; F)) ~ L*(E; F)
into the Banach space of continuous bilinear maps from £ into F, so that in what
follows, we will consider D?f as a map from U into L*(E; F).

Now a remarkable fact occurs: If a € U and D?f(a) exists, then D?f(a) is
symmetric i.e., D?*f(a)(u,v) = D?f(a)(v,u), for all (u,v) € E? (proof in [2]
[, Thm.5.1.1). We do not need here D*f to be continuous at a. If D*f : U —
L2(E; F) turns out to be continuous, f is said to be of class C?. Similarly, the n-th
derivative of f, if it exists is a map D" f : U — L?(FE; F), etc.

Examples 4.2.

(i) By definition, if f : U — F is the restriction of a continuous linear map
f:E — F,then Df : U — L(E; F) is the constant map Df(x) = f, for all
x € U, and as the derivative of a constant map is zero, we see that D?f = 0.

(ii) Any continuous bilinear map f : E'x F' — G is differentiable and its derivative
at (a,b) € E x F is the map Df(a,b) € L(E x F;G) defined by

Df<a7 b)<h7 k) = f<a7 k) + f(h7 b)

(see [2]1,Thm.2.4.3, or [4] Ch.2 Ex 2.3-1). As the maps h — f(h,b) and
k +— f(a,k) are continuous and linear, we get D3f = 0.

15



(iii) If f: Ey x -+- x E, — F is continuous and n-linear, then f is differentiable
and we have

Df(al, e ,an)<h1, .. '7hn)
= f(hl,ag,...,an) —f-f(al,hg,ag,...,(ln) —+ .- —I—f(al,...,hn).

In particular, for the map ¢ : x — f(x,...,z) from E into F, where f is
assumed continuous and n-linear, we have Dyp(x) : E — L(E; F) given by

Dy(x)(h) = f(h,x,...,z)+ f(z,h,x,...;z) + -+ f(x,z,...,2,h)

and in case f is symmetric the above sum is just n f(z,z,--- ,x,h).

Let us turn now to a simple version of Taylor’s formula which will turn out to
be quite useful in our later applications.

Theorem 4.3. Let E, F be Banach spaces and U open in E. Assume f:U — F
is n — 1 times differentiable on U and that D" ' f is differentiable at a € U. Then
whenever a + h € U, we have, using the Landau notation,

f(a+h):f(a)+w.h+w.h2+...+an<a>

T o o ollRd®).

(Here, for instance, D" f(a) - h™ is the value of D"f(a) : E™ — F on (h,...,h),
and D"f(a) - (h" Y, k) = D"f(a)(h,...,hk), etc).

Observe that this formula approximates in F' the value f(a+ h) by a polynomial
of degree at most n.

The proof of this theorem is by induction on n (details in [2] Part I Thm. 5.6.3).

4.2 The converse of Taylor’s Theorem

Using the preceding notations, we state and prove a converse to Theorem 4.3,
namely the so-called converse to Taylor’s Theorem (cf. [4]).

Theorem 4.4. Given f : U — F, assume there exist continuous maps
0;:UCE— LI(E;F), ji=1,...,n

such that, for any a € U and any h with a +h € U, we have

fla+h) = f(a) + “”11(!@) ht 9022(!&> Bt %n—@ R o |AII").

Then f is C" in U and @j(a) = D7 f(a), for all j.

Remark 4.5. The expression on the right hand side before the o-term is a poly-
nomial function of degree < n, and it is continuous by the assumptions on the

)
QOj S.
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Proof. We follow the lines of ([4] Supplement 2.4.B and [6]) .

We proceed by induction on n, the case n = 1 being obvious by the definition of
derivative of a map at a point. So assume the theorem holds for j =1,...,n —1
and let us prove that it also holds for j = n. This entails that we have

v1(a) = Df(a),...

,¢n-1(a) = D" f(a)

and we contend that ¢,(a) = D" f(a), for every a in U. We will be considering,
for any a € U, elements h, k in U such that a + h and a + h + k lie in U and such
that r||k|| < ||h|| < s||k||, for some 0 < r < s. This condition will ensure that
o([[R||") = o(||k]|™) = o(||h + K||™), for all n > 1. Now we write the formula in the

theorem in two different ways, namely

flla+h)+Ek) = f(a+h)+Df(a+h)k+--~+(n_ll)!D"1f(a+h)k”1
+ %g@n(a—i—h)k"—l—o(HkH”).

fla+ (h+k)) = f(a)+Df(a)(h+k)+-~+ﬁD”1f(a)(h+k;)"1
+ %gon(a)(h—l—k)”+0(|]h+k||”).

Subtracting these two expansions and collecting terms homogeneous in k7 we get,

using symmetry,

D?f(a)

0 = fla+h)— f(@)— Df(a)h— =22 - - %"ﬁ‘?hn—l - el
+ Df(a+h)k — Df(a)k — %2@, Ry - %(n — 1) k)
_ SO”H_@n(hn—l, Byt 2t h) n(_;“’g; M) s l?;_if;;i) 2
_ %(n I e O (YN —Dn(_;f_(al;: 1) s
%kn—l - w’;f!a)n(h, )+ Wkﬂ - ‘PT('% +o([[k]™).

Calling go(h) the 1st line above, g;(h)k the 2nd, go(h)k? the 3rd,..., and finally

gn(h)E™ the (n + 1)th without the o-term, we see that

go(h) + gi(h)k + -+ + g1 (A" + ga(R)E™ = o([[E[").

As ¢;(0) = 0 and the g; are continuous for j = 0,1, .

17
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gn(R)E™ is o(||k||"™), then we get

go(h) + g1(R)k + -+ - + go_1 (R)E" " = o(|| k™).

We want to prove that each term in the preceding sum is actually of order
o(]|k]|™). This can be achieved by taking distinct numbers Ay, ..., A, and replace k
by Ajk in the above expression. So we are led to the system of n linear equations
with unknowns the vectors go(h), ..., gn_1(h)k" ! on F:

go(h) + gi(M)Aik + -+ + guoa (R) (M k)"~ = o(||k[|"™)

Looa AT 9o(h) o([Ik[")
R R gr(Mk | _ [ ollEI™)
LA A \gaa ()R o([IK[")

As the matrix of coefficients of this system of equations is a Vandermonde matrix

with nonzero determinant [ (A\; — A;), we can multiply on the left by its inverse
i>j

and get that all vectors go(h), g1(R)k, ..., gn_1(R)k"! are of order o(]|k||™), since

they can be expressed as linear combinations of the independent terms.

We will fix our attention to the last vector, but first observe that the restriction
r|lkl| < ||k|| < s||k|| does not affect the following results because in dealing with
multilinear maps (such as D" ! f(a) and ¢, (a)), scalars may be placed either inside
or outside them without altering values.

Now g,_1(h)E" ™ = o(||k]|™) = o(||h]|") says that

D”*lf(a—i—h) el anlf(a) - gDn(a) .
|7l e - e - e

= o([Ik["),

or equivalently, that

ID" " f(a+h) = D""1 f(a) = @ala)(h, )] = o([|L]]),

so that o, (a) = D(D" 7' f)(a) = D™ f(a).

18



5 The Inverse and the Implicit Function Theorem

In this section we recall two of the central theorems of differential calculus in the
context of Banach spaces, which are the Inverse Map Theorem and the Implicit
Function Theorem, but for the latter we also need to introduce partial derivatives
because of their appearance in the Implicit Function Theorem. Partial derivatives
also play a relevant role concerning C"-differentiability.

Definition 5.1. A map f: U — V, where U and V are open sets in the respective
Banach spaces E and F, is a C" diffeomorphism (r > 1) if f is C"-differentiable, f
is bijective and f~! is also of class C".

Now we are going to establish the Inverse Map Theorem:

Theorem 5.2. With the preceding notations, if f : U — V s of class C", where
r>1, a € U and Df(a) : E — F is a linear isomorphism, then f is a C"-
diffeomorphism of some neighbourhood of a onto some neighbourhood of f(a). Fur-
thermore,

Df " y) =D W)
for y in this neighbourhood of f(a).

Proofs may be found in [2], or [4].

Definition 5.3. Let U be open in £y X Ey and f: U — F. If (a,b) € U and the
derivatives of the maps x — f(x,b), y — f(a,y) exist at a and b respectively, for
x € Ey,y € Fy, they are called the partial derivatives of f at (a,b) € U and will be
denoted by D; f(a,b) € L(Ey; F) and Dyf(a,b) € L(Ey; F).

Obviously it may happen that one partial derivative exists but not the other,
or that none of them exist and, of course, the preceding definition may be directly
generalized to the case of any finite direct product F; x --- x E,, of Banach spaces
instead of £y x Ej.

In this context we have the following

Proposition 5.4. With the above notations, if f : U — F is differentiable at
(a,b) € U, then both partial derivatives exist and

Dy f(a,b)(v) = Df(a,b)(v,0),
Dy f(a,b)(w) = Df(a,b)(0,w),
Df(a,b)(v,w) = D1f(a,b)(v) + Da.f(a,b)(w).

Moreover f is of class C™ on U (r > 1) if and only if both D1 f and Dyf are of
class C™~ ' on U.

Proofs may be found in [2], [3], or [4].

We end this section with one of the most fundamental theorems in Analysis, the
Implicit Function Theorem:
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Theorem 5.5. Let U C E, V C F be open in the Banach spaces E and F', and
let f:UxXxV — G be aC" map (r > 1) into the Banach space G. Assume
that, for (a,b) € U x V, Dyf(a,b) : F — G is an isomorphism. Then there exist
neighbourhoods Uy of a and Wy of f(a,b) and a unique C™ map g : Uy x Wy — V,
such that, for all (z,w) € Uy x Wy,

[, g(z, ) = w.

Proof in [4].

Remarks 5.6.

(i) By a Theorem of Banach (see [4] 2.2.16 or [2]ISection1.6) if A: F — G is
an algebraic isomorphism which is continuous, then A~! is also continuous,
i.e., A is automatically a homeomorphism. As, by definition, Dy f(a,b) is a
continuous map from F into G, Ds f(a,b) is actually a homeomorphism.

(ii) The Implicit Function Theorem 5.5 is very often used when w is fixed, where we
may even assume w = 0. In this case we say that in the equation f(x,y) =0,
for (z,y) near (a,b), y can be locally solved in the sense that y = g(z), with
g as regular as f is.
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6 Banach spaces of analytic functions

In this section we first introduce the Banach spaces of analytic functions we will be
interested in and then we will focus on the Omega-lemma and the Evaluation map.

6.1 The spaces A;(E, F)

Assume that E, F' are Banach spaces, both real or both complex, and consider a
family of norms | |, on the Banach spaces L"(F; F') which is consistent in the sense
of Definition 3.2.

We now introduce the basic Banach spaces we will be dealing with in what
follows, and it will easily be observed that the norms we will define are best adapted
for the case of analytic functions in terms of the coefficients occurring in their
expansions. For simplicity in what follows we will omit subscripts in the norms.

Thus, take 6 > 0 and consider the set As(E, F') of all formal power series f =
S ag, with a, € L¥(E; F), such that Y |ax|6* < oo, and define || f||s to be the
k=0 k=0

finite value of the sum of the preceding series: ||f|ls = > |ax|0®. It turns out that
k=0
As(E, F), with addition and product by scalars defined in the usual way, is a vector

space, || ||s is a norm in it, and actually As(E, F') is a Banach space under || ||s, since
this norm is essentially the ¢! norm. Obviously it contains all polynomial functions
(see Definition 3.6).

Observe that if 0 < p < 9, then

As(E,F) C A)(E, F), and || flls = [If]],-
Let us prove, for the sake of completeness, that As(E, F') is actually a Banach
space.

Proposition 6.1. As(E, F) with the norm || - ||s is a Banach space.

Proof. We have just mentioned that As(E, F') is a normed vector space (over R or
C) and now we have to prove that it is complete, and for this, the proof that ¢! is
Banach may easily be adapted here. It runs as follows:

Let f, := > a,(cn), n =1,2,..., be a Cauchy sequence of elements in As(F, F).
k=0

o0

This means that, for each n, > |al(€n)|5k < oo and that for any given € > 0 there
k=0

exists an ng, depending on ¢, such that

o
||fp - fq||5 = Z |a,(§p) - a,(cq)|5k < ¢, whenever p,q > ny.
k=0
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But then, for any fixed k, |a,(f ) a,(f)]ék < ¢, which means that the sequence
<a,(€n)>n€N is Cauchy in L¥(E, F') and therefore convergent, say to a, € L¥(E, F),
since L¥(E, F') is Banach (being closed in L*(E, F) which is Banach because F is
so). Now there remains to see that f = i a lies in As(E, F') and is in fact the
limit of f,. =

Observe that, for each t € N, if p, ¢ > ny,

Zt: a(p) oF < Z ‘ () q)

k=0

q) koo

so that
(p)

a oF < e.

t
lim E
p—00

t
) 5k:Z ‘ak—a;(f)
k=0

As this holds, for any t, letting t — oo, we get

oo
E ‘ak—a

k=0

<e.

This tells us that f — f, € As(E, F), and as f, € As(E, F'), we conclude that

= (f_fq)+fq € A(;(E,F).
Furthermore, the last inequality shows that lim f, = f.
q—0o0
O

Now to any f in As(E, F'), with our preceding notation, we associate the map
f:B(0,0)CE—F
from the closed ball B(0,0) = {zx € E: |z|g < 0} of E into F', defined by

= Z ak(xk)

k=0

k

where 2% = (z,...,z), for each k, and x € B(0,0), and we will identify in the sequel

fvvith its power series representation f.

This is due to the fact that f — fis injective, i.e. thatif > az(z*) = 0 whenever
k

|z| < 0, then all ap = 0. Otherwise take the first nonzero a; and an z € E such
that || < § and ax(2¥) # 0. By homogeneity we have for |A\| < 1

0 = ar((A2)") + are1(A2)") + apya((A2) ) + -
= MNeap(2®) + N (@ () + Maggo(2¥2) 4+ - -).
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But the series in the last term is absolutely convergent for |A| < 1, and dividing
through by A\* and letting A — 0 we get ay(2¥) = 0, a contradiction. (Actually this
generalizes Remark 3.7 (i)).

By virtue of the Weierstrass M-test, f is absolutely and uniformly convergent
for |z| < 6, so that f is continuous on B(0,9). Furthermore, as the series defining

| f||s consists of nonnegative terms, we see that each term satisfies |az|6* < || f]|s or,

equivalently, |ag| < ”f;# (a Cauchy-type inequality), and also, obviously, |f(x)|r <

| f|ls whenever |z|g < 4.

Now, one of our major goals here will be to show that f is not only continuous but
also C* on the open ball B(0,0) = {z € E : |z|g < J}, as is the case of the usual
analytic functions of one or several variables. As is well-known these latter functions
are always C'°°, but not conversely, and their derivatives are easily recognized in the
coefficients of their expansions. But first we make a couple of observations, the first
of which pays attention to As(E, F') in case E is finite-dimensional, say E = R" or
C™

We take a basis eq,...,e, in E with |e;|p = 1, for ¢ = 1,...,n. Then any
ar € L*(E, F) may be described as follows:

n
If z =) x;e;, then as seen in (1) we have
j=1

n

ap(2¥) = Z ag(€iyy vy i) Tiy -+ Ty

Bl eyl =1

But using the fact that a;, is symmetric we can gather those terms in which e; occurs

oy times, ey occurs g times,. . ., and e,, a, times, (with oy + as + -+ + «,, = k)
and get
k!
k\ . [e%} o
CLk(I)— E m(lk(€1,...,61,...,6n,...,6n)$1 sz
B e ag! —— —_———
a1+a2a+i»-2»3»an7k a1 an

Here we recover the usual homogeneous polynomial expansion for a; in the coor-
dinates w1, ..., x, of x with coefficients in F' and see that the norm |ay| appearing
in Proposition 3.1 is just the sum of the norms (in F') of the coefficients associated
with ai. When FF = C", for instance, the coefficients are indeed vectors in C",
so that in this case f € A5(C",C") is given by a usual convergent power series in
x1,..., T, with coefficients in C". A similar result obviously holds for As;(R™ R")
when F' = R".

The second observation is contained in the following proposition and shows that

the familiar analytic functions are in the spaces just introduced when E = R" or
(G4

Proposition 6.2. If f: {z € C": |x;| < r} — F is analytic and bounded in norm
by M, then for each n € (0,7), f lies in A (C", F) and | f|, < M(1—-2)™".
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Proof. Consider the power series expansion for f when |z;| < r:
k kn
[y, ..., x,) = Z Ayooky L1 T
ki>0
By Cauchy’s inequalities, |ay, ..k, | < Mr~—®*1+=+k) and consequently the series

1l = D g, |

k;i>0
is majorized term by term by the series

() (5 07)-

k‘izo 1=

(=) D) e ()

Remark 6.3. This proof works when the spaces L¥(C"; F') are normed as in Propo-
sition 3.1, but as the operator norms are dominated by them the assertion also holds
in the usual situation.

]

Next, we give a technical lemma:

Lemma 6.4. Leta, > 0,k =0,1,2,..., and 6 > 0 be such that Y apé® = M < co.
k=0
Then for any positive integer k, and p such that 0 < p < 6, we have

; m =G

Proof. The complex-valued function g(z) = > a2* is analytic in the disc |z| < &
k=0
and bounded by M.

Consider its expansion g(z) = > bi(z — p)k around p. This power series has

radius of convergence > 6 — p and by, = g( ) . Since M obviously bounds |g(z )|

the ball centered at p of radius d — p, the Cauchy s inequalities entail |by| < o= p)
ie.,

k!M

19% (p)] < C—pF

But from g(z) = Y. axz* we see that

k=0
o~ !
-y

j=k

Ik
Tz
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Setting z = p, we get the result.

We now come to a very important fact concerning differentiability:
Theorem 6.5. If f € As;(E, F) then, for all i > 1, there exists D'f. Moreover, for
0 < p <0 itbelongs to A,(E,LL(E; F)), and

Al flls
(6 —p)"

In particular fis C* in the disc B(0,0) = {x € E : |z|g < 0}.

ID"f1l, <

o0

Proof. Let f(z) = Y. ap(z¥), as in our previous notations. We have
k=0
o) 0o oo k
0> 15l = 3 lanld* =3 laslio + 6 )t = -3 (%) aul 0 '
k=0 k=0 k=0 i=0

= :O (ki (f) Iak!p’”> (06—p), (2)

where we have rearranged terms, since they are all positive. Let |z| < p and
lyl < 5(6 — p). Then

fla+y) = f:ak ((z +y)* i(Z() (xk‘i,yi)>

_ Z (Z (’f) < *>> () (3)

the last equality holding because the norms are assumed to be consistent and the
last two series in (2) majorize (term by term) the last two series in (3), which implies
absolute convergence.

Formula (3) suggests that the ith derivative of f at  should be

) = @vki (’:) ap(a" %) (4)

and the next aim is to prove this. Let us denote the right-hand side of (4) by ¢;(z).
We then have by Lemma 6.4

e, —z'Z () tador < s )

p 7

so that ¢; € A (E, LL(E; F)).
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Next, we go on with (3) using the notation of (4):

fle+y) =) %(!x)

: 1
=0

W= "D+ 3 Ay )

i=n-+1

Now we estimate the last term in (6) assuming |y| < 5_Tp and bearing in mind (5)
we have:

5“8

i=n+1

‘ ( 3 A g, *>><y"+1>) ‘

i=n+1

= Al (5= T e
(53 (552) ")

— s Ll = ey = oy

IN

We can now apply the converse of Taylor’s Theorem 4.4 and conclude that D' f = ¢,
which lies in A,(E, L:(E; F')) and the bound for || D' f||, is given in (5).

O

6.2 The Omega-lemma

Our next goal is to prove the so-called Omega-lemma in the spaces As(E, F') which
deals with composition of functions. The techniques involved follow the same pat-
tern as that of substitution of convergent power series into convergent power se-
ries (cf. [3] Ch.IX.2 and 5.5.3). So assume f € As;(E,F) and g € A,(D, E) with
lgll, < 6. Then for each x € D such that |z| <7, we know that |g(z)| < [|g],, < 0
and thus f(g(z)) makes sense, and even we have |f(g(z))| < || f|ls. This suggests
that ||f o g|l, < ||flls. But in order to establish this last inequality we need to
expand f o g as a power series of continuous symmetric multilinear maps. All this
requires some explanations.

Assume a;, € L*(E; F) and b; € LY(D; E). Then
ar(bj, (%), .-, (b, (x)) € L5 (Ds F).

Indeed, if £ = j; + - - - + Jk, the map

(1, xp) = ap(by, (21, . zgy), oo b (Te—jot1, - - -, X0))

from D’ into F is obviously continuous and multilinear because a; and the b;’s are
so. Observe that even in case a; and the b;’s are symmetric, it is not clear whether
the preceding map is symmetric.
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Now assume f = > ar € As(E, F) and g = > b; € Ay(D, E) (with [|g[, =
k=0 3=0
3 |bj|77j < 0). We have, for x € D, |z| <,

J

(fog)a) =3 (i (@), .y bjkwk))

Jj1=0 Jk=0

= Y S g (i), by (27),

the last equality due to continuity and multilinearity. But by absolute convergence
this can be rewritten grouping first those terms sharing a common sum j; +- - - + j,
say equal to £. But before proceeding further and as remarked above observe that
ap (bj, (%),...,b;, (%)) generally fails to be symmetric. For instance, we can easily
check this taking k = 2,/ = 3, paying attention to

az (bi(x1), ba(22, 23)) + a2 (ba(21, 72) + b1 (23))
and comparing this to the corresponding expression with x; and x5 interchanged.
If we momentarily denote ay, (bj, (%),...,b;, (%)) by f = f(z1,...,2¢), and
f7 stands for the map
(@1, 20) = [(@o)s - -+ Toe)),

for any permutation o of {1,2,..., ¢}, then the symmetrized map
1 (e
Sym,f = 0 Z f
obtained from f (cf. Remark 3.5 (i)) satisfies
1 o| __ g
a2l =gt

1
|Sym, f| = 0

1 (o2
and recalling Definition 3.2 (iv), we get
1
[Symef| < 5 Y _1f1 =111

Of course when zy = - -+ = 2, = z, we have (Sym,f)(z,...,x) = f(z,...,z) so that
the difference between f and Sym,f becomes clear when z1,...,x, are unequal.

Coming back to our previous discussion we realize that we can write

f °cg = Z Ye,
=0
where

Ye = Z Z Symy ay, (bj1<*)7 s 7bjk(*))

k=0 ji+-+jx=C
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is symmetric ¢-linear and continuous. Note that when ¢ > 0 the sum ) s
jit k=t
void for k = 0.

As

‘Syme ak (bjl (le)a o 7bjk ('rjk) |

|ak (bj1<xj1)> S 7bjk (xjk» |

< ol by, (o) [y ()]
< and b o] - fal
= ol b b [l

we see that

[foglly = ZWW <ZZ > akllbi] - by I

(=0 k=0 j1++ip=¢
3;20

= Z Zlakl > bl lbil [ 0f

=0 Jitetip=t
;=0

= D dal |0 D (bl bl
k=0

(=0 J1+-+ip=¢t
J; 20

o0 o0 k
= > lal Zlbjlnj) ZZI%I ||9||k§2|ak|5’“—||f||a

k=0 7=0 k=0

What we have just proved may be summarized in the following

Lemma 6.6. If g € A,(D, E) with ||g|, <6 and f € A;(E, F), then

fogeAy(D,F), and [[f oglly < f]ls-
Next we prove another lemma which will be needed in the subsequent proposi-
tions.
Lemma 6.7. Let f € As(E,F) and g,.h € A,(D, E) such that ||g|, = o < ¢ and
[h)l, < B:=5(6 —a). Then

[P0 < |27

\ In.
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Proof. Write f = > ax, g = > by and h = > hy, with a, € L¥(E; F), and
k=0 =0 =0
be, he € LY(D; E). Then, as seen in the proof of Theorem 6.5,
D*f(g(z)) j -
LI 5 (1) ay(glay )
' ik
and consequently,
D*f(g(x j -
2L o) = X () oty bt
=k

Now we proceed to expand this last sum as in the arguments proving Lemma 6.6
k
and have that %(h(w)k) is equal to

Z(é) Z aj(bh(*)y...,béjfk(*),h[jikﬂ(*),...,hej(*))xf1+...+zj

j=k £1,...,£;2>0

from which, if ¢ =0, + -+ +4;_p + ;g1 +--- + {;, we see that

D*f(g(+)) j L
H k! (h<*>k) = Z k Z s+ [bea] - ’bejfk| ' ’hfj—k+1| T ‘h5j|?7
' K ik 01,0050
. i—k k
j
- > (1)l (Zw) - (wa)
jzk £20 >0
J i
= 3 () ol
Jjzk
J - DFf
= Z (k) laglad=* - [A]Jt = H_/f' s
Jj=k a

the last equality by virtue of formula (5) of Theorem 6.5.
[l

Our final aim in this subsection, as mentioned earlier, is to prove the (2-lemma,
i.e. differentiability of composition. To begin with, let us consider continuity.

Proposition 6.8. The map Q: (f,g) — fog from As(E,F)x U, where U = {g €
Ay (D, E) :|gll, <d}, into Ay(D, F) is continuous.

Proof. We have by Lemma 6.6

I(f+f)eg—Foglly=Ilfreglly <IAlls,
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and this entails  is uniformly continuous in the first variable and independently of
the second argument g. Now we examine what happens with the second variable.

Assume as in Lemma 6.7 that |gl, = a < 0 and set 8 := 1(§ — ), so that
a+ [ =06—20 < 6. By Theorem 6.5 we know that, for f € As(E, F), its kth
derivative D¥ f € As_o5(E, LE(E; F)) and

1D* flls—25 < KL 1| flls - (28) 7.
Take now h € U such that ||h||,, < 3, which entails

g + h”n < ”an + ”th <a+ <0

From
Folo 1)) = £ o) = Flo)-+ o) - 1ot = 3 ZLHD oty
we have, 7
TR I T
< i Dk—? Ly el O_o e Ll
< Sk uhun—%-iguhun
= Wy,

where the first inequality is due to Lemma 6.7, the second holds because o < a+ =
0 — 20 < 9, the third by Theorem 6.5, and the fourth is obvious. This implies
continuity with respect to the second argument. Now continuity with respect to
both variables follows from

Q(f',9') — Qf. 9)l Q(f',9') = Q(f. g") + Q. ') — QS 9)

Q(f, ') = Qf, 9 + 19(f, ¢") = S, 9)].

IN

Theorem 6.9. The map ) of the previous proposition is C°.
Proof. Keeping our previous notations, we first show that €2 has continuous partial

derivatives with respect to its second argument. In particular, we assume that ||h]|,,
is small enough. We have
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and the || ||,-norm of the last term, following the lines of the second part of the
proof of Proposition 6.8, is bounded by

1/ 1ls n n
W : HthH = O(Hth)-

As (D*f) o g is continuous by Lemma 6.6, we can apply the converse of Taylor’s
Theorem 4.4 and thus D5Q), for 0 < k < n, does exist and equals D*f o g. Now,
since D*f € A,(FE; L%(E; F)), for all p < 4, by Theorem 6.5, and composition is
continuous by the previous proposition, D5Q is continuous in both arguments.

With respect to the first argument, we observe that (f,g) — Q(f,g) = fogis
linear (and continuous) in f, so that

Di)(f, 9) = Q*, 9)
(cf. Example 4.2 (i)), which is continuous by Proposition 6.8. But then
DIQ=DiQ=-- =0.
Let us check this for the most interesting case, namely that of D?: As
DiS(f + h,g) = Di(f, g) = Q(x, 9) — Q(x,9) =0,

the equality holding because D1Q(f,g) = Q(*,¢g) as just seen above, we get that
D3Q =0 (cf. Example 4.2 (i) again).

Concerning mixed partial derivatives, as, for k > 1, DEQ(f,g) = D*f o g, we
see that (f,g) — D5Q(f,g) is continuous and linear in f, as in the case of €, and
therefore the same reasoning as before can be applied, so that

Dy DEQ(f, g) = DEQ(*, g), and D]DEQ(f,g) = 0, for j > 2.

Thus 2 has continuous partial derivatives of all orders, i.e. 2 is C* (cf. Proposition 5.4).
0

6.3 The Evaluation map

Another important theorem of global analysis is related to the Evaluation map. It
will be useful in considering some closed subspaces of the Banach spaces As(E, F),
as we will see in the next two sections.
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Theorem 6.10. The Evaluation map
Ev: As(E,F)x{ze€eE:|z|]<dé} = F
defined by Ev(f,z) = f(x) is C*, and we have
Dy Ev(f,2)(y*) = D" f(x)(y").

Proof. Tt follows the lines of the preceding proof since obviously Ewv is linear in its
first variable f and is continuous. In fact, continuity is proved as in Proposition 6.8:
FEv is uniformly continuous with respect to f and independently of x because

[Ev(f + f1,0) = Eu(f,2)[r = [f1(2)|r < | fills

and Fwv is continuous with respect to x because, as said at the beginning of this
section, any f in As(E, F') yields a continuous function on {z € E : |z| < §}. From
this, we see, as in the preceding proof, that

D1Ev(f,z) = Ev(x,7), and D?Ev = D}Ev = --- = 0.

If we now fix the first variable f and let vary the second, i.e. x, we are just considering
the function x — f(x) which according to Theorem 6.5 is C*°. This gives the result

Dy Bu(f,x) = D" f(x),

as stated in the theorem. The mixed partial derivatives are dealt with in the
same way as in the preceding proof, since D5 Ev(f, ) is obviously linear in f, and
continuous because of Theorem 6.5, from which follows the C'*°-differentiability of
Ev. O

As a matter of fact and using the converse of Taylor’s Theorem 4.4 again we end
this section with an explicit expression of the kth derivative of the Evaluation map.
We have

Theorem 6.11. The kth derivative D¥Ev of the Evaluation map of Theorem 6.10
at (f,x) is the continuous k-linear map from (As(E, F) x E)* into F given by

D*Ev(f,)((g91,51); -+ (ge ) = D"f(@)(yr,-- - 1)

k
+Z Dkilgl(x)(yla cee 7:'-//\i7 R 73/1@)
i=1

Proof. Let us denote by ¢i(f, ) the map from (A;(E,F) x E)* into F given by
the right hand side of the equality in the statement of the Theorem 6.11. Obviously
ok (f, x) is symmetric in (g1,41), - - -, (gk, Yk ), and i (f, x) is k-linear and continuous
because D* f(x) and D¥~1g;(x) are both multilinear and continuous. Moreover, the
map (f,z) — ¢r(f,x) is continuous: as f is continuous in {x € E : |z| < 6}, it
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turns out that ¢y is continuous in the second variable, and with respect to the first,
it is uniformly continuous by virtue of the bounds given in Theorem 6.5. Hence,
@ is continuous as it is indicated in the proof of Proposition 6.8. Now we are in a
situation where the converse of Taylor’s Theorem can be applied. In fact, for (g,y)
small,

E'U((f,l‘) (g,y))—Ev(f,x):Ev(f—i—g,:c—i—y)—Ev(f,x)
=(f+9)(z+y) - flx) = flx+y) - f(z) +g(z +y)
f

n—1 fe’e)
DF DF f(x Dkg(x DFg(z
= Lyh) + Z L )<y’f)+k§] Doale) (k) + Z Eoale) (yky

k=1 k=n-+1

& kf(x k=1g(x — = T x
=,;1(D£<><yk>+—D(k_f§!><yk D)+ T PEEw + 3 TR,

= =n+

The last two series can be treated as in the last part of the proof of Theorem 6.5:
the first, involving f, is of order o(||y||"), and the second may be bounded in norm
by

2|lglls
(0 —p)ntt

which tells us that it is of order o(||(g,y)||"), so that

“|ly|l", for a suitable p < 4,

Eo((f,z) + (9,9)) — Ev(f, @)

1 - n
= Zk— (") + kD g(2)(y* ) +o(ll(g. 9)I")
n 1 .
= eef o)) + ol (g, 91",
k=1
and the theorem follows by virtue of the converse of Taylor’s Theorem 4.4. m

33



7 Poincaré’s Linearization Theorem

In this section we want to prove Poincaré’s linearization Theorem for an analytic
map from R™ or C" into itself near a fixed point. It states that under certain
conditions it is conjugate, via an analytic isomorphism, to its linear part (see [5],
cf. [1] Ch.5).

We begin with the complex case i.e., that of C", but first let us prove a technical
lemma.

Lemma 7.1. The subspace
V ={u e As(C",C") : u(0) = Du(0) =0}

of As(C",C") is closed in As(C",C") and, as a result, V is a Banach space under
the induced norm || ||s.

Proof. We give two proofs.

First proof. 1t is easy to check that the complementary set of V' is open in
As(C™,C™): in the expansion of any u not in V' some vector coefficient corresponding
to zeroth or first order has to be nonzero and by definition of the norm | ||5, an
¢ > 0 can be found so that any u in the ball centered at u with radius € has a
nonvanishing coefficient of order < 2, i.e., the ball considered has no elements of V.
More specifically, in case u(0) = wg is nonzero, it suffices to take 0 < & < |ug|, since
if

oo
lo—ulls = ok — u| 6F < e,
k=0
then, in particular, |vg — ug| < &, which is not possible if vy = 0, i.e., v ¢ V. And
similarly, if u; = Du(0) # 0, then it suffices to take 0 < € < |uy|d, in which case,
from ||v — ul|s < €, we would have |v; — w| < €, which is not satisfied if v; = 0.

Second proof. The maps u +— u(0) and u +— Du(0) defined on As(C™,C™) are
continuous, because the Evaluation map

Fuv: As(C",C") x {z € C": |z| < §} — C"

is C>-differentiable and Dy Ev(f,0) = Df(0), as stated in Theorem 6.10. Thus the
preimages of zero of the former two maps are closed, but V' is just the intersection
of these two closed preimages and is therefore closed.

]

Now we state Poincaré’s Theorem:
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Theorem 7.2. Let & € As(C",C") be such that ®(0) =0, and A := D®(0) is an

n X n- matriz that satisfies the following conditions:

(1) A diagonalizes.
(73) All eigenvalues Ay, ..., A\, of A are nonzero and less than one in modulus.
(¢4i) For all nonnegative integers ky, ..., k, such that ky +---+ k, > 2 and for all

j=1,...,n, one has \j # \i* - -- \en (non-resonance condition).

Then there existn > 0 and ¥ € A, (C", C") such that ¥(0) = 0, DV(0) = identity
and Vo do Wt = A,

(So that ¥ is an analytic change of variables near the origin in C" which by
conjugation linearizes ).

Proof. As ® € As;(C",C™) with ®(0) =0, and D®(0) = A, we can write

B(x) = Ax) + g(x)

with g € As(C",C") of order > 2, i.e., with g(0) = Dg(0) = 0, and we contend that
there exists u € As(C",C") of order > 2 such that if we take as new coordinates
U(x) = w = z+u(z), P is described in these coordinates by the transformation w +—
Aw. This can be more clearly viewed in terms of the existence of a commutative
diagram (actually ® is only defined for z € C" with |z| < §)

cr——C"

o

Cn > Cn

and taking elements
_ d(x)

[

w——= Aw

for a suitable ¥ such that V(z) = w = z + u(z) with u € As(C",C") of order > 2.

Following the diagram we get in one direction

(Ao W) (z) = A(V(x)) = A(x + u(z)) = Az + Au(x)

and in the other

(Tod)(x)="(P(x)) =V(Az + g(x)) = Az + g(x) + u(Ax + g(z))
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so that the condition of commutativity reads

Az + Au(x) = Az + g(x) + u(A(z) + g(x))
and cancelling the Az terms, we are led to the following functional equation for u:

Au(z) = g(z) — u(Az + g(2)) = 0

As all eigenvalues of A are less than one in modulus, there exists a norm on A
such that |A| < o < 1. This allows us to write

[ Az + g(2)] < [Az] + [g(z)] < ad + g5,

if |x] < 0 and leads us to introduce the function F': U x Uy — U, where Uy is the
centered ball of radius (1 — «)d in the Banach space

U= {p € A5(C",C") : (0) = Dp(0) = 0}
(see Lemma 7.1), defined by
F(u, g)(x) = Au(z) — g(z) — u(Az + g(z))

Observe that F' is well defined and C*-differentiable by virtue of Lemma 6.6,
Theorem 6.9 and the chain rule.

Now, it is clear that F'(0,0) = 0. Our aim is to show that given g (in our case
g is given by @), there exists u (as a function, actually of class C*, of g) satisfying
F(u,g) = 0 and for this we will need to apply the Implicit Function Theorem 5.5,
so we have to deal with the first partial derivative of F' with respect to the first
argument at (0,0).

As F(u,0)(z) = Au(x) — u(Azx), we immediately see that u — F(u,0) is contin-
uous and linear in u, and this being the case, its derivative is the same continuous
linear function (defined on U), for any u, and in particular when v = 0. Thus

D, F(0,0)(v) = Av —v o A.

Let us denote D, F(0,0) by L. Now, to satisfy the requirements of the Implicit
Function Theorem 5.5 we need to prove that L is invertible. Let us seek a formal
complex solution for v to Lv = w where v and w are formal power series of order
> 2 say in the indeterminates xi,...,x, (with coefficients in C"). Recall that
Lv = Av—wvoA. As we have assumed that A diagonalizes, there exists an invertible
complex n x n-matrix P such that P"'AP = D =diag(\y, ..., \,). Introducing new
indeterminates 1, . .., y, such that z = Py, where z = (z1,...,2,)T, and similarly
for y, and setting

v(y) := P~'u(Py), wly):= P 'w(Py),

we see that the equation Lv = w may be translated into the form Av = w,
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where
Av(y) = Dv(y) — v(Dy),

because

P(Dv—voD)o P! = PDP'PvoP'—Pro (P71PDP71)
= Av—voA=ILv=w= Pwo P L.

We proceed now, after diagonalization, to isolate v in Av = w, but this requires
working with explicit expansions for v and w. So let us consider the set K of
integer vectors k = (ki,...,k,) with k; > 0 and abbreviate yfl - oykn to ¥ and set
|k| := k1 + -+ - + k,. With these notations, if the expansions of v and w are

v(y) =D uyt wly) =) wyh,

k| =2 |k|>2

and w,(:) and V,gt), for t = 1,2,...,n, are the respective components of the vectors
wi and v, we have for each ¢, that the t-component of Av(y) is given by

MYl =y m 0w,
|k|>2 |k|=2
where (Ay)* means (A1y1)F - - Ay ) = Ao NEngBt gk — Ny b

But this is just
S =Nyt (t=1,...n)

[k|>2

or in vector notation, M, standing for the matrix diag (A — A¥,--+ |\, — \F) =
D — NI,

Av(y) = Z (D= XD vyt = Z My vy,

k|2 Ik|>2

We have that M) is invertible for all k,|k| > 2, in view of assumption (iii).
Consequently,

|k|>2 |k|>2

and we get v, = M, Yk, which yields a formal solution to Av = w or equivalently
to Lv = w.

But, by condition (ii), we have \¥ = A* ... M» — 0 when the k;’s are large
and this implies that both M and M, 'are bounded, for any k € K, |k| > 2. In
particular, there exists a real number H such that |M, | < H, for all these k, and
this implies |vg| = |M, ' wi| < H |wy|, from which we see that v € A;(C",C"),
whenever w € As(C",C"), and thus D, F(0,0) is invertible.

Now that we have just proved that D; F(0,0) is invertible, the Implicit Function
Theorem 5.5 assures us the existence of an £ > 0 such that u is uniquely determined
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by g as far as ||g||s < € and ||ul|s < €. In order to get rid of this restriction on g we

can rescale as follows: We set g(z) := a~! g(az), for a € (0,1]. If g = > g, with
k>2

gr € L¥(C™, C™), then by definition of || ||5, we have

Iglls =o' Y gl ™" = a ) |gl 26" < @) |gl 8" = allglls

k>2 k>2 k>2

the last inequality holding because 0 < o < 1. This allows us to choose « such
that ||g||s < €, and by the Implicit Function Theorem 5.5, for this g there exists a
unique u € As(C",C") such that F(u,g) = 0. Next, define u(z) := au(a 'z) for
the v chosen. Now, F'(u,g) = 0 means

Au(z) —u(Az +g(z)) — g(x) =0,
which, in terms of v and g, is
Ao u(ax) — a tu(aAr + g(ax)) — a ' glaz) = 0.
Cancelling o, we have under the change of variables az =y

Au(y) —u(Ay +g(y)) —g9(y) =0,

i.e. F(u,g)(y) =0. And setting n = ad, if uw = ) u, we see that
k>2

SO ~ (M F - ~
lully = o> e 0" = a Y [l (2) = a Y @l = afjls < o,

k>2 k>2 k>2

so that u € A,s(C™,C").
O]

Corollary 7.3. Poincaré’s Theorem 7.2 holds true if C™ is replaced by R™ every-
where, i.e., if ® € As(R™, R"™), so that in particular A = D®(0) has real entries,
then U can be found in A,(R™,R") satisfying ¥ o ®o W™t = A.

Remark 7.4. The corollary establishes that all transformations involved are real
independently of the fact that the eigenvalues Ay, ..., A, of A may not be real.

Proof. (Keeping the notations occurring both in Poincaré’s Theorem 7.2 and in its
proof)

If Ais real and \ is a non-real eigenvalue of A then its conjugate X is also
another eigenvalue of A and obviously if v is a complex eigenvector corresponding
to A, then ¥ is an eigenvector corresponding to A (since from \v = Av we get
M = M = Av = AT because A = A). These facts allow us to consider a complex
basis of eigenvectors

{61,...,6(,6[4_1:6_1,...762[:e_g,€2g+1,...,€n}
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corresponding to the eigenvalues
{)\17"'7)\57)‘5—1—1 :)‘_17"'7)\2€ :)\_j)AZZ—i—la"'))‘n}a

the 2/ first of which are non-real and the last n — 2¢ are real. Let P be the complex
nXmn-matrix whose columns are the (complex) coordinates of the e;’s in the standard
basis of C", i.e., the matrix such that P~'AP = diag(\,...,\,) = D, and let Q
stand for the matrix which interchanges the complex conjugate vectors of the basis
{e1,...,en} i.e. the matrix

0 I, O
I, 0 0
0 0 [nfﬂ

From this, it is obvious that QD = DQ and P = PQ. Now, as in the proof of
the theorem, set

r =Py, v(y) =P 'v(Py), w(y) =P w(P

<

)
and observe that v and w are real if and only if v(Z) = v(z) and w(T) = w(x)
(since x real means x = 7). Let us express this in terms of v and w: v(Z) = v(z)
in terms of v = P~'wo P is expressed as Pvo P~! = Pvo P~1, but from P = PQ,
we see that Pro P~' = PQuo (Q7'P7Y), ie. v =QrvoQ ' or Qv =voQ (as
expected since Q) interchanges conjugate basis vectors), and similarly Qw = w o Q)
or w = Q 'w o Q, which means that &y = Qu, for ¢ = kQ, where ¢ = (q1,...,qy)
and k = (ky,..., k).

Coming back to the proof of the theorem, we have

vo=M, @ = (D~ X1)"Qu, = Q(D — NI)\w, = Qu,
i.e., QU = v o () so that v is real when w is real.
O

Remark 7.5. Observe that the proof of this corollary is vacuous if all eigenvalues
of A are real.

Now, we will deal with the resonant case

Theorem 7.6. Let us just drop assumption (iii) in Theorem 7.2 and keep the same
notations. Then the conjugate ¥ o ® o U=t sends w to Aw + h(w) where h lies in
the kernel of L, i.e. Ah(w) — h(Aw) =0, and h is a polynomial.

Proof. We follow the lines of the proof of Poincaré’s Theorem 7.2 and consider the
set (of resonant terms):
S={(.k):je{l,....n}, k€ K, [k| >2, \; = \'}.

By condition (i) we see that A¥ = X' ... \kn — 0 as the k;’s become large. This
implies that the set S is finite. Then v € Ker A if and only if v is of the form

v(y)= Y agnyte

(k)es
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and as S is finite, Ker A is finite-dimensional. Here e; stands for the jth element of
the canonical basis of C".

Let now 7 be the projection of As5(C", C") defined by
Tuv(y) = Z V,gj) y"e;,
(4,k)es

i.e., 7 sends v(y) to the finite sum of its resonant terms i.e., those where \; — A\
vanishes.

Obviously = is linear and ||7v||s < ||v||s, which implies 7 is continuous.

Under these circumstances we can assure (see [3] 5.4.2) that As;(C",C") is the
topological direct sum of the Banach spaces m A;(C",C") and (I — m) As(C™, C").
It is clear that Am = 7 A = 0 and that A sends (I — ) As(C",C") into itself.
Furthermore, A has a (continuous) inverse on the Banach space

U={te(I—mx)As(C",C"): £(0) = DL0)=0}.
Let Uy be the open (centered) ball of radius ¢ in the preceding Banach space,
V ={h € mAy(C",C"): h(0) = Dh(0) =0},

W = {g € Au_as(C",C") : g(0) = Dg(0) = 0},

and
Z ={m e As(C",C") : m(0) = Dm(0) =0} .

Recall that Ays(C™, C") C As(C™,C™). Now, proceeding as at the beginning of the
proof of Poincaré’s Theorem 7.2, we are led to consider the functional equation
which both u and h must satisfy:

F(u,h,g) = Au(z) —u(Ax + g(x)) — g(z) + h(z + u(z)) =0,
for F:UyxV xW — Z.

As before, and bearing in mind that by restricting C'*°-differentiable functions to
subspaces we get C'°-differentiable functions again, we have that F'is well-defined
and C'*°-differentiable, and as

F(0,0,0) =0, F(u,0,0)=Au—uoA, and F(0,h,0)=h,
we see that
DyF(0,0,0) = L| (I —7) As(C",C") =: L, and D,F(0,0,0) = I,

and these partial derivatives clearly define a continuous homomorphism from U x V/
into Z, namely (u,h) — Lu + h. If we show this is invertible we can apply the
Implicit Function Theorem 5.5 and rescale as before to conclude the proof. But
invertibility is immediate: In order to uniquely solve

Zv—i-h:g
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for v € (I — ) As(C",C") and h € 7 Ags(C",C"), for any given g € As(C",C"),
with all three functions of order at least two, we see that we have to take precisely
h = mg (which is a polynomial and therefore lies in 7 A,(C", C"), for any n > 0)

and v =L~ (I —7)g. O

Corollary 7.7. The statement of Corollary 7.3 is also true in the case of Theo-
rem 7.6, i.e., in the real case.

Proof. 1t is the same as that of Corollary 7.3 except for the case of the resonant terms
(7,k) € S. Recalling that v is real if and only if v(z) = v(Z), i.e., Qv(y) = v(QT),
and this obviously holds when v is replaced by (I — ) v, there remains the case of

v, i.e. we are asking whether Q 7 v(y) = 7 v(Q 7). But this is true because if A is

a real matrix and (j, k) € S, i.e., \; = \*, then \; = 2 is also a resonant term for
A (recall that the set of eigenvalues of A is invariant by conjugation).

]

We end this section covering the case when A does not diagonalize. It turns out
that the same conclusions as those of the preceding theorems hold.

Theorem 7.8. If we drop condition (i) in Poincaré’s Theorem 7.2, the same con-
clusion holds. And this also occurs in Theorem 7.6, Corollary 7.3 and Corollary 7.7.

Proof. If A does not diagonalize, by the theory of the Jordan blocks there exists an
invertible matrix P such that P~'AP = D + N with D diagonal and N nilpotent,
and we can further assume NN is small (this can easily be achieved by substituting the
vectors of a Jordan basis by suitable multiples of them). Then with our previous
changes, namely v = Prv o P!, w = Pw o P7!, the equation Lv = w, with
Lv=Av—wvoA,is transformed into

Av—voA = P(D+N)P'PvoP'—Pvo[P'P(D+N)P ]
= P(D+N)voP '—Puvo[(D+ N)P]
= P[(D+N)v—vo(D+N)oP!
= P[Dv+Nv—vo(D+N)oP!
= P[Dv—voD+Nv—vo(D+N)+voD]oP'=PwopP™

ie., A\v=w, where A = Ay + Ay, with
Av(y) = Dv(y) — v (Dy), Ayv(y) = Nv(y) — (v(Dy + Ny) — v (Dy)).

These expressions allow us to conclude that A; is, as seen before, invertible (in the
resonant case, leaving aside the resonant terms), and A, is small. As the invertible
elements in the Banach space of continuous linear maps between two Banach spaces
form an open set (see[2]I, Thm.1.7.3(a)) we see that A = A; + Ay can be made
invertible, which is all we need.

]
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8 The Analytic Stable Manifold Theorem

This section deals with the analytic Stable Manifold Theorem:

Theorem 8.1. Let C be an n X n real nonsingular matriz with k eigenvalues less
than one in modulus and the other n — k eigenvalues greater than one in modulus
and & € As(R™,R"™) be such that ®(0) = 0 and D P(0) = C. Then there exists a
neighbourhood N of 0 in R"such that the subset of those p € N satisfying ®"(p) €
N, for alln € N, is a k-dimensional real analytic submanifold W* of N. In fact,
for any p € W#, we have nh_)nolo d"(p) = 0.

(We say that W* is the stable submanifold of ®).

Proof. The assumption on the eigenvalues of C' allows a linear change of variables

leading to the case when
A 0
=4 5)

with A a real k x k-matrix with norm |A| = a < 1 and B areal (n — k) x (n — k)-
matrix such that the norm |B7!| = 3 < 1. We will write R = R* x R"* and
(z,y) € RF x R"* 50 that ® may be described as

O (z,y) — (2%,y") = (Az + f(x,y), By + g(x,y))

where f € As(R",R¥), g € As(R",R"*), with both f and g of order > 2. Let us
seek a change of variables of the form & =z, = y— h(x) for some h € Az(R* R"F)
of order > 2 such that the ¢-axis is ®-invariant. Then we will show that the £-axis,
i.e. the graph of h, is W*.

In the new variables {£,n}, ® may be described as
(&n) — (& n") = (A&+ [ (&), Bn+g"(§m))

with both f* and ¢g* of order > 2.

The relationship between f, g and f*, g* comes from the fact that if (z,y) corre-
sponds to (§,n) then (z*,y*) must correspond to (£*,n%), i.e.

& =2z*, and n* = y* — h(z").
Paying attention only to the last equation, note it can be rewritten as
Bn+g"(&n) = By+g(z,y) — Az + f(z,y))
and after substituting z by £ and y by n+ h(z) = n+ h(§), we arrive at

Bn+g"(&n) = B+ h&) +g9(&,n+n(&)) —h(AE+ f(&n+ h(E))),
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or, cancelling B n in both members,

9" (&, m) = B(h(§)) + g(§;n+ h(§)) — (A& + f(§,n+ h(E))).

Observe that the &-axis n = 0 is invariant under @ if and only if n = 0 implies
n* =0. As n* = Bn+ g*(§,n) we realize that this is exactly the same as requiring
g*(£,0) = 0, or using the above expression for ¢g*(£,7n), that h has to satisfy the
following functional equation

B(h(£)) + g(&, h(&)) — M(AE + f(E, h(€))) = 0.

Let F'(h, f,g)(&) stand for the left hand side of this functional equation, so that F
can be seen as a map from Uy x Vo x W into U, where Uy is the centered ball of
radius ¢ in the Banach space

U = {h € As(R¥,R"™) : h(0) = Dh(0) = 0},
Vo is the centered open ball of radius (1 — «)d of the Banach space
V ={f € A;(R",R") : f(0) = Df(0) = 0}
and W is the Banach space
W = {g € A;(R",R"™") : g(0) = Dg(0) = 0}.

By Lemma 6.6, Theorem 6.9 and the chain rule, F' : Uy x Vo x W — U is
well-defined and C'*°-differentiable.

Obviously F'(0,0,0) = 0 and as F'(h,0,0) = Bh — ho A is linear in h, we have
that the first partial derivative Dy F'(0,0,0) of F at (0,0,0) is the continuous linear
map A : U — U defined by A({) = B{ — ¢ o A. The map A is invertible: in fact,

o0

A& =B ) + B 2UAE + BPUA ) +--- = Z B (A%€).

s=0
Formally

A AN) = BYBl—(oA) +B?*(Bl—(loA) oA+
(l =B YoA) + (B YWoA—-B2loA*)+... =1,

and
AAY)=B(B™ Y+ B 20 A+ B 3o A%+ ...)
—(B"Y+B oA+ B 3o0A?+---)0 A
=(+B YoA+B oA+ - — (B YWoA+B oA +---)={.

o0
But the series Y. B7*71 /o A® obviously converges in U, since by Lemma 6.6,

s=0
- —s—1 S - s+1 . 6
; [B™*" Lo A%l < ; Al = 17— ﬁW”a-
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This also shows that |A~!|| < .. Now we can apply the Implicit Function

1-8
Theorem 5.5 and conclude that there exists an € > 0 and a unique h € Uy which

is a C°°-function of (f,g), for f € Vo, ||flls < € and g € W, ||g||s < ¢, satisfying
F(h, f,g) = 0. But we would like to solve F'(h, f,g) = 0 without the assumptions
that f and g have to be small in norm. This can be done by rescaling as we have
done in the proof of the Poincaré’s Theorem 7.2, and we eventually see that there
exists an o > 0 and an h € A,s(R* R"*) satisfying F(h, f,g) = 0. So we have
shown there is a change of variables

such that the £-axis is ®-invariant. Considering now ®~! instead of @, we see there
is a change of variables leaving the n-axis invariant. After making both changes of
variables we consider ® again but in the new variables: As before,

(&) = (§7,7") = (A + f*(&m), B+ g"(&m)),
with f*(0,0) = Df*(0,0) = 0 and ¢*(0,0) = Dg*(0,0) = 0, but now, by the
d-invariance of the axes, we also have f*(0,n) =0, ¢*(¢,0) = 0.

By the Mean Value Theorem(see [4] 2.4.8) there is a neighbourhood N of the
origin in R” and a ¢ € (0,1) such that

|AE+ f*(&,m)| < 9|€], and |Bn+ g*(&,m)| > 97 n|, for all (&,n) € N.

Let us justify the former inequality. So consider the map

(&m) = & = AL+ 7 (& ).
As f*(0,n7) = 0, we have by the Mean Value Theorem

[ A+ (&)l < TAEF+[7(Em) =7 (0,n)] < |A|-|§|+Os<ltll<31 [Df (S, n)l-€] < D],

for some ¥, € (0,1), since |A| = a < 1 and Df*(t£,n) is near 0 if (£,7n) is near the
origin, because D f*(0,0) = 0. The same reasoning applies to the map (&, 7n) — n* =
Bn + g*(&,m) to get near the origin |Bn + ¢*(&,n)| > 95 'n|, for some ¥, € (0,1)
and, of course, by replacing ¢, and ¥5 by max (¥, J3), we can assume ¥ = 0.

Let (&o,1m0) be in N and set (&,,m,) = P"(&,m0) where ®" stands for the nth
iterate of ®. Then the preceding inequalities given by the Mean Value Theorem
imply that |£,| < 9"(&) and |n,| > 9"|no| as long as (§,,m,) € N. So, if 79 = 0,
and & is small, i.e., (§,0) € N, we obtain

lim (§,,n,) = lim (§,,0) = 0.

However, if ny # 0, then given any compact set K of N, an n can be found such
that (&,,n,) ¢ K, and this concludes the proof of the theorem.

]
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9 Conclusions

In this work we have dealt with some essential topics in Mathematical Analysis
which do not seem to be widely known, namely the converse of Taylor’s Theorem,
the Omega-lemma and the Evaluation map. In this work we have introduced and
elaborated in detail the proofs of these important theorems of Global Analysis
in the case of the Banach spaces As(E, F) since these are those we have been
interested in, because with them we have supplied nice proofs of the deep theorems
of Poincaré concerning linearization of certain analytic maps and of the Analytic
Stable Manifold Theorem. Guided by the sketchy paper of Meyer [5], we have relied
on good standard books such as Arnold [1], Cartan [2], Dieudonné [3], and Marsden
[4]. In the end we realize that functional analysis, in our case concerning the key
spaces As(E, F), turns out to be useful not only in itself but also in important
applications as those considered in this work.
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