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A new metric invariant for Banach spaces
by

F. BAUDIER (Besangon), N. J. KALTON (Columbia, MO) and
G. LANCIEN (Besancon)

Abstract. We show that if the Szlenk index of a Banach space X is larger than
the first infinite ordinal w or if the Szlenk index of its dual is larger than w, then the
tree of all finite sequences of integers equipped with the hyperbolic distance metrically
embeds into X . We show that the converse is true when X is assumed to be reflexive. As an
application, we exhibit new classes of Banach spaces that are stable under coarse-Lipschitz
embeddings and therefore under uniform homeomorphisms.

1. Introduction. In 1976 Ribe proved in [22] that two uniformly hom-
eomorphic Banach spaces are finitely representable in each other. This the-
orem gave birth to the “Ribe program” (see [4] or [I7] for a detailed descrip-
tion). Local properties of Banach spaces are properties which only involve
finitely many vectors. These are properties which are stable under finite rep-
resentability. In view of Ribe’s result the “Ribe program” aims at looking for
metric invariants that characterize local properties of Banach spaces. The
first example of realization of the “Ribe program” is Bourgain’s metric char-
acterization of superreflexivity given in [4]. The metric invariant discovered
by Bourgain is the collection of the hyperbolic dyadic trees of arbitrarily
large height V. We denote 2y = {0}, the root of the tree, 2; = {—1,1}¢,
and By = Ufi o {2;. Then By endowed with its shortest path metric p is the
hyperbolic dyadic tree of height V.

Let us recall some definitions. Let (M, d) and (N, §) be two metric spaces
and let f: M — N be an injective map. The distortion of f is
6(f(x), f(y)) d(z,y)

i = iollf " Hlnip = —_—
dist(f) := I/ lluipll /™ lleip = sup =50 532 S0P ST @), £(9))

If dist(f) is finite, we say that f is a Lipschitz or metric embedding of M
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into N. If there exists an embedding f from M into N with dist(f) < C,

. C
we use the notation M — N.

Bourgain’s characterization is the following:

THEOREM 1.1 (Bourgain 1986, [4]). Let X be a Banach space. Then X
is not superreflezive if and only if there exists a constant C > 1 such that

(By,p) S X for all N € N.

It has been proved in [I] that this is also equivalent to the metric embed-
ding of the infinite hyperbolic dyadic tree (B, p) where Boy = (JN_o Bn-
It should also be noted that in [4] and [I], the embedding constants are
bounded above by a universal constant.

We also recall that it follows from the Enflo-Pisier renorming theorem
([6] and [21]) that superreflexivity is equivalent to the existence of an equiv-
alent uniformly convex and (or) uniformly smooth norm.

In the series of papers [5], [16], [I7] local properties such as linear type
and linear cotype are deeply studied and other realizations of “Ribe’s pro-
gram” are given.

In a similar vein our paper is an attempt to investigate which asymptotic
properties admit a metrical characterization. Asymptotic properties have
been intensively studied in [9], [7] and [20] and we refer to [I1] for a precise
definition of the asymptotic structure of a Banach space. The main result of
this paper is an analogue of Bourgain’s theorem in the asymptotic setting.

Let us first introduce a few notation and definitions. For a positive in-
teger N, we denote Ty = [JN N, where N0 := {0}. Then T, = UN_, T
is the set of all finite sequences of positive integers. For s € T,, we denote
by |s| the length of s. There is a natural ordering on T, defined by s <t
if t extends s. If s < t, we will say that s is an ancestor of t. If s < ¢ and
[t| = |s| + 1, we will say that s is the predecessor of t and t is a successor
of s, and we will write s = ¢t~. Then we equip T, and by restriction every
T, with the hyperbolic distance p, which is defined as follows. Let s and s’
be two elements of T, and let u € Ty, be their greatest common ancestor.
We set

p(s,s') = Is| + |s'| = 2[ul = p(s,u) + p(s', u).

We now define the asymptotic version of uniform convexity and uniform
smoothness that we will consider. Let (X, || ||) be a Banach space and 7 > 0.
We denote by Bx the closed unit ball of X and by Sx its unit sphere. For
x € Sy and Y a closed linear subspace of X, we define

p(r,z,Y)=sup ||z +7y| -1 and §(r,2,Y)= inf ||z + 1y| — 1.
yESy yeSy
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Then

p(7)= sup inf p(1,2,Y) and 6(7)= inf sup  6(t,z,Y).
( z€Sy dim(X/Y)<oo ( ) TESX dim(X/Y)<oo (

The norm || || is said to be asymptotically uniformly smooth if

lim p(7)/7 = 0.
7—0
It is said to be asymptotically uniformly convex if
Vr >0 6&(r) > 0.

These moduli have been first introduced by Milman in [I§].
We can now state the main result of our paper in a way that is clearly
an asymptotic analogue of Bourgain’s theorem.

THEOREM 1.2. Let X be a reflexive Banach space. The following asser-
tions are equivalent.

(i) There exists C > 1 such that Ty, < x.

(ii) There exists C > 1 such that Tx S x for any N in N.

(iii) X does not admit any equivalent asymptotically uniformly smooth
norm or X does not admit any equivalent asymptotically uniformly
CONVET NOTM.

The main tool for our proof will be the so-called Szlenk index. We now
recall the definition of the Szlenk derivation and the Szlenk index that have
been first introduced in [24] and used there to show that there is no universal
space for the class of separable reflexive Banach spaces. So consider a real
separable Banach space X and K a weak*-compact subset of X*. For ¢ > 0
we let V be the set of all relatively weak*-open subsets V' of K such that
the norm diameter of V' is less than ¢, and set s K = K \ [ J{V : V € V}.
We define inductively s®K for any ordinal o by s K = s.(sK) and
seK =Npeq s?K if o is a limit ordinal. Then we define Sz(X, €) to be the
least ordinal « so that s?By» = 0, if such an ordinal exists. Otherwise we
write Sz(X,e) = oo. The Szlenk index of X is finally defined by Sz(X) =
sup,~q Sz(X, €).

We denote by w the first infinite ordinal and by w; the first uncountable
ordinal. Note that the dual of a separable Banach space X is separable if and
only if Sz(X) < w; (this is a consequence of Baire’s theorem on the pointwise
limit of sequences of continuous functions). We will essentially deal with the
condition Sz(X) < w. The weak*-compactness of By~ implies that this is
equivalent to the condition: Sz(X,e) < w for all € > 0. Also, it follows from a
theorem of Knaust, Odell and Schlumprecht ([I1]) that a separable Banach
space admits an equivalent asymptotically uniformly smooth norm if and
only if Sz(X) < w. Then it is easy to see that for a reflexive Banach space
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the condition Sz(X™*) < w is equivalent to the existence of an equivalent
asymptotically uniformly convex norm on X. Therefore condition (iii) in
Theorem [I.2] is equivalent to

(iv) Sz(X) > w or Sz(X™) > w.

With this information at hand, we can almost forget the formulations
in terms of renormings and work essentially with the notion of the Szlenk
index of a Banach space.

In order to have a complete view of the analogy between our result and
Bourgain’s theorem, it is worth noting at this point that the superreflexivity
can be similarly characterized by the behavior of an ordinal index. For a
given weak*-compact convex subset C' of X* and a given ¢ > 0, let us
denote by S the set of all relatively weak*-open slices S of C' such that the
norm diameter of S is less than e, and set d.C = C'\ |J{S : S € §}. We
then define inductively d2(C') for a ordinal as before and Dz(X, ¢) to be the
least ordinal « so that d2Bx+ = (), if such an ordinal exists. Otherwise we
write Dz(X, &) = oo. Finally, the weak*-dentability index of X is Dz(X) =
sup,~o Dz(X, ¢). Then it follows from [12] (see also the survey [13]) that the
following conditions are equivalent:

(i) X is superreflexive.
(ii) Dz(X) < w.
(iii) Dz(X™) < w.

Let us now describe the organization of this article. In Section 2 we give
the construction of several embeddings and finally prove that T, Lipschitz-
embeds into X whenever Sz(X) > w or Sz(X™*) > w. In Section 3 we show
the converse statement in the reflexive case. This will conclude the proof of
Theorem In the last section we describe a few applications of our result
to the stability of certain classes of Banach spaces under coarse-Lipschitz em-
beddings or uniform homeomorphisms. The main consequence of our work
is that the class of all separable reflexive spaces X so that Sz(X) < w and
Sz(X*) < w is stable under coarse-Lipschitz embeddings. It seems also in-
teresting to us that a metric invariant (the embeddability of T in this case)
is used to prove stability results, whereas the metric invariant is more often
found after the class is already known to be stable.

2. Construction of the embeddings. Before starting, we need to
introduce more notation concerning our trees. For s = (s1,...,8,) and ¢t =
(t1,...,tm) in T, we denote

s ~t=1(81,...,8p,t1,...,tpm) and O ~t=t ~0=t.

For t € T and k < [t[, we denote by |, the ancestor of ¢ of length k. For
s <tin Ty, weset [s,t] ={u €T : s <u<t}
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For N in N and T C Ty, we say that a map @ : Ty — T is a tree
isomorphism it &(Ty) = T, &(0) = () and for all s € Ty_; and n € N we
have @(s —~ n) = &(s) —~ ks, with ks, € N and ks, < ks, whenever
n < m. A subset T of Ty is called a full subtree of Ty if there exists
a tree isomorphism from Ty onto T or equivalently if ) € T and for all
s € TNTn_1, the set of successors of s that also belong to T is infinite.

We now begin with a very simple lemma.

LEMMA 2.1. Let (x},)5, be a weak*-null sequence in X* such that ||z}, ||
> 1 for alln in N and let F' be a finite-dimensional subspace of X*. Then
there exists a sequence (zy)yn in Bx such that y*(x,) =0 for ally* € F and
liminf &} (z,) > 1/2.

Proof. It is a classical consequence of Mazur’s technique for constructing
basic sequences (see for instance [I4]) that liminfd(x}, F)) > 1/2. Denote
by E = {z € X : Va* € F x*(x) = 0} the pre-orthogonal of F. Since
F is finite-dimensional, we have I = E*. Therefore, for any 2* € X*,
d(z*, F) = ||CCTE’ p+. This finishes the proof. =

Let now X be a separable Banach space. It follows from the metrizability
of the weak® topology on Bx~ that if Sz(X,e) > w, then for all N € N
there exists (yi)sery in BY such that for all s € Tv_; and all n € N,

lyin = v2l > e/2:= ¢ and yi,, = yL.

It is an easy and well known fact that the map e — Sz(X, ¢) is submulti-
plicative (see for instance [13]). So, if Sz(X) > w, then Sz(X,e) > w for any
e € (0,1). Therefore, in the above choice of (y})ser, we can take ¢/ = 1/3.
By considering 2} = y; —yi_ for s # 0, zy = Yy and rescaling, this is clearly
equivalent to the existence, for all N € N, of (2})ser, in X* so that

o Vs TN \ {@}7 ||Z;|| >1,
e Vs TNfl, z 2

*
s~n 0’

o Vs €Ty, || X< 2l < 3.

In our next proposition, we improve the above statement by constructing
an almost biorthogonal system associated with (z})ser, where T' is a full
subtree of Tly.

PROPOSITION 2.2. Let X be a separable Banach space. If Sz(X) > w,
then for all N € N and 6 > 0 there exist (x})sery in X* and (xs)sery in
Bx such that

*

w
o VsecTn_1, =5, —0,

o Vs € TN\ {0}, |lzil| = 1 and Vs € T, || X i, il <3,
o Vs € Iy, wi(zs) > gl
o Vs #£t, |zki(zy)| < 0.
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Proof. Let f: N — Ty be a bijection such that

Vs<tecTyn, [fls)<f'(t)
and
VseTy_1,Vn<meN, [ ls~n)<fl(s~m).
Denote s; = f(i). In particular, () = s;.
We now build inductively a tree isomorphism @ : Ty — ®(Ty) C Tn
and a family (zg(s))sery in Bx such that

(21) zg(5)(2a(s)) 2 1/3, s€Tn and |zg(,(2e@w)| <0, s#te€Ty.

So set @(0) = (), pick zp(p) in Bx so that 250y (Za(0)) = %Hzg(@) || and assume
that ®(s1),...,D(sk) and 2p(s,); - - -, Za(s,) have been constructed according
to . Then there exist ¢ € {1,...,k} and p € N such that sx11 = s; —~ p.
Since (Z;ks(si)mn)nzl is a weak*-null sequence, Lemma ? ensures that we
can pick n € N and zg(s,)~, in Bx such that \z;;(si)ﬂn Zg(s;))| < 0 for all
j <k, z;;(sj)(zqs(si)ﬂn) =0 for all j < k and Zg(si)/\n(zqs(si)/\n) > 1/3. We
now set @(sg11) = @(s;) —~ n. If n is chosen large enough, all the required
properties, including those needed for making @ a tree isomorphism, are
satisfied.

We conclude the proof by setting z¥ = z;;(s) and s = 2¢(5) for sin Ty. w

We shall progressively improve our embedding results and start with the
following.

PROPOSITION 2.3. There is a universal constant C > 1 such that, when-
ever X is a separable Banach space with Sz(X) > w, we have

C C
YNeN, Ty—X and Ty — X"

Proof. Let (x},xs)sery be the system given by Proposition Our
choice of § will be specified later.

We shall first embed the Tn’s into X. For that purpose, we mimic the
natural embedding of Ty into ¢1(Tn) (with (z4)ier, playing the role of the
canonical basis of ¢1(Ty)) and define F': Ty — X by

Vse Ty, F(s)= Zﬂft-
t<s

Since (xt)tery C Bx, F is clearly 1-Lipschitz for the metric p on T .

Let now s # s in T and let u be their greatest common ancestor.
Denote d = p(u, s) and d’ = p(u, s'). Recall that p(s,s’) = d+d’ and assume
for instance that d > d’. Then

(Y ai F(s)=F(s)) = d/3—dls|(d+d) = d/3-2N% > d/4 > p(s,5)/3,

t<s
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if  was chosen less than 1/(24N?). Since || >, z7| < 3, we find that for
all s,s" in Ty, ;
1F(s) = F(s")| = p(s,s) /24.

This finishes the proof of our first embedding result.

We now turn to the question of embedding the Tx’s into X*. Our con-
struction will copy the natural embedding of Ty into ¢o(Tn), with (z})tery
replacing the canonical basis of co(T). For s € Ty, we denote yi = >, x}.
Then we define G : Ty — X* by

VseTy, G(s)= Zy;f
t<s
Since (y;)tery is a subset of 3Bx+, it is immediate that G is 3-Lipschitz.
Let now s # s’ in Ty and denote again by u their greatest common ancestor,
d = p(u,s) and d’ = p(u, s’). Assume for instance that d > d’. Let v be the

unique successor of u such that v < s and w the unique successor of u such
that w < &', if it exists. Then

G(s)-G(s)= > wi— D v
v<t<s w<t<s!

If ' <s, [w,s] is empty. Otherwise,

Vt € [w,s], [z, yl)| <Ot < ON.
On the other hand,

Vit e v,sl,  |(xy,yp)| >1/3—=06(|t|] —1) >1/3 —0N.
The previous two inequalities yield
1G(s) = G()| = [(wv, G(s) = G())] = d/3 = 20N? > d/4 > p(s,5) /8

if § was chosen in (0,1/(24N?)). This concludes our argument for the second
embedding. =

REMARK 1. Let us just finally notice that in both cases we proved the
statement for C' = 24, but our argument allows us to get the result for any
constant C' > 8.

REMARK 2. The end of this section will be devoted to various improve-
ments of Proposition which are not fully needed in order to read the
last two sections.

We now turn to the problem of embedding T.,. We shall refine our ar-
guments in order to improve Proposition [2.3] and obtain:

THEOREM 2.4. There is a constant C > 1 such that for any separable
Banach space X satisfying Sz(X) > w, we have

7. %X and T, S X
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Although this statement implies our previous results, we have chosen to
separate its proof in the hope of making it easier to read.

Proof. So assume that Sz(X) > w and fix a decreasing sequence (0;)7°,
in (0,1). By combining the technique of Proposition [2.2] n 2| and a proper enu-
meration of (J;Zo{i} x Tyi, one can actually build, for every i > 0, (2} )ser,;
in X* and (xi,s)seTQi in Bx such that

w*

(l ZO VSETQz 15 15,\”—>0,

ii) Vi>0,Vs €Ty \ {0}, |27 ] > 1and Vs € Ty, || >0, 774l <3,
i 20,Vs €Ty, x T s($175) = %HxZSH)

(iys) # (G, 1), |27 (@50)] < 6.

Let us just emphasize the fact that the whole system (z; s, z; s)(i,s) is almost
biorthogonal. We also wish to note that the estimate given in (iv) depends
only on 7. This last fact relies on a careful application of Lemma

)
i)
iii)
iv)

<E<E <L

For i > 0, we denote by F; a translate of the map defined on Tyi+1 in the
proof of Proposition So let

Fi(0)=0 and Fi(s)= > @ijre, s € Ty \ {0},
D<t<s

Now we adopt the gluing technique introduced in [I] and also used in [2]
and build our embedding as follows. For s € Ty, \ {0} there exists k& > 0
such that 2% < |s| < 2¥+1. We define

ok+1 _ ’S’

2k )
Of course, we set F()) = 0. Clearly |[F(s)|| < |s| for all s € Ty, and
following the proof of Theorem 2.1 in [2] we find that F' is 9-Lipschitz.
Consider now s # s’ € Tr, \ {0} and assume for instance that 1 < |¢'| < |s].
Let 2% < |s'| < 28! and 2! < |s| < 2/*1) with k < 1. Then

F(s) — =X ZIHM-F 1-A Z$z+2t

t<s t<s

_(s’zxk+1t+ (I—=2A Zxk+2t)

t<s’ t<s’

F(s) = AeFp(s) + (1 — Xs)F41(s), where X, =

Let u be the greatest common ancestor of s and s’ and let d = p(u, s) as
before. If we denote

() = (22 @hrs + win)s Fs) = F(S))s

we get
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(%) > Asd/3+(1—Xs)d/3
= 1 (Asd(]s] = 1) + (1 = As)d]s| + Agd|s'| + (1 = Ag)d]s])
~Gra((1 = Ad(]s] — 1) + Aud]s| + Awdls'| + (1 — A)d]s')
> d/3 — 2d|s[(6141 + di4-2)
>d)3—2- 227251 + 0140) > d/4> p(s,s')/8,
if the ¢;’s were chosen small enough. Since || >, @7,|| <3 foralli >0, we
obtain the lower bound
1F(s) — F()]| > (s, ') /96.
If s = () # &', the argument is similar but simpler. This concludes our proof.

In order to embed T, into X*, we use exactly the same technique. For
i >0 and s € Ty denote y;, = >, =}, and

Gi(0) =0 and G,(s) = Z Yivres S € Toirn \ {0}
P<t<s
Then again we set G(0)) = 0 and for s € Ti,, \ {0},
G(8) = AsGr(s) + (1 — Xs)Gra1(s).

Following again the proof in [2], we first deduce that G is 27-Lipschitz.

Consider now s # s’ € T, such that for instance 0 < |s'| < |s], 2! <
|s| < 241 and 2F < |s'| < 25! with & < or s’ = (). Let u be the greatest
common ancestor of s and s’ and v be the successor of u such that v < s.
In a very similar way, by evaluating (2141, + 1424, G(s) — G(5')), we can
show that a proper choice for the J;’s implies that

IG(s) = G(s")| = p(s,s) /16.

This concludes the proof of the proposition. m

We will now study the condition “Sz(X*) > w”. We already know that
if Sz(X*) > w, then T Lipschitz embeds into X** and therefore, when
X is reflexive, Ty, Lipschitz embeds into X. We will show how to drop the
reflexivity assumption in this statement. As before, we start with finite trees.

PROPOSITION 2.5. There is a universal constant C > 1 such that, when-
ever X is a separable Banach space with Sz(X™) > w, we have

C
VN €N, T — X.

Proof. If X* is nonseparable, then Sz(X) > w and our problem is settled
by Proposition Thus we assume that X* is separable. Then, for a given
positive integer N and a given § > 0, Proposition provides us with
(%)sery in Bx+ and (23*)ser, in X** such that

o Vseln_q, xt* v 0,

s—n

o Vs € Ty \ {0}, [o2"] = 1 and Vs € Ty, | Sype, i < 3,
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o Vs €Iy, 23*(z3) 2 gllat*|,

o Vs £t |zt (af)] < 9.
Let {s; : i € N} be an enumeration of {s € T : |s| = N} and let B; = {t €
Ty :t < s;} be the corresponding branches of Ty .

For s € Ty denote y;* = >, x;™.

Let us now fix n > 0. Agreeing that By is the empty set, for a given

s € Ty, there is a unique i = is; € N such that s € B;, \ B;,—1. Then we can
pick ys in X so that

(2:2) lysl <3 and Ve JB;, [(af,5:" —ys)| <.
j=1

In particular
(2.3) vt <s, [yt — sl <o
We now define G : Ty — X by

VseTy, G(s)=> u
t<s
Since (yt)tery is a subset of 3By, it is immediate that G is 3-Lipschitz.

Let now s # s in T and denote again by u their greatest common
ancestor, d = p(u, s) and d' = p(u,s’), v the successor of u so that v < s
and w the successor of u so that w < &, if they exist.

Assume first that s and s’ are comparable and for instance s’ < s. Then
u=s', v exists, w does not, and by ([2.3)),

(2.4) (w5, Gs) = G = (aby D wi™) —nd = d/4
v<t<s
for § and 7 chosen small enough.

Suppose now that s and s’ are not comparable. Then v and w are defined
and not comparable. Therefore i, # i,,. For instance i, < i,,. We will then
consider two cases.

If d' > 24d, then [|G(s) — G(s')|| > | X0 ci<s ytll — 3d. From (2.4) it
follows that -

|G(s) —G(s)|| >d'/4—3d>d /8> p(s,s")/16.

Assume now that d’ < 24d. Clearly i; > i, for all ¢ in [v, s] U [w, ], and

therefore ([2.2]) yields
vt e [U,S]U[U},S/], |<$:73/£k*_yt>‘ <.
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It follows that

1G(s) = GO = (g 3o wi = >0 i) = (d+dy

v<t<s w<t<s’
>d/4 > p(s,s’)/100
if & and n were beforehand carefully chosen small enough. =

We now state the last result of this section.

C
THEOREM 2.6. There is a universal constant C' > 1 such that T — X
whenever X is a separable Banach space with Sz(X™*) > w.

Proof. Again, we may assume that X* is separable. The gluing argument
that we used before to embed T, does not seem to be efficient in this case.
We shall develop another technique. Fix first an integer K > 2. Then choose
a decreasing sequence (;); in (0, 1). Assuming that Sz(X™*) > w we can build
(:U%S)SGTKZ.+1 in X** and (x ls)SGTKz+1 in By« such that
Vi >0, Vs € Ther, 2%, 50,

Vi >0, Vs € TK1+1\{®}7 275l > Tand Vs € T gy, || Do il <3,
>0, € Ty, a7 (al) > i)
(i, s) # (4, 1), |lois (@i, )] <

For s in Ty, we deﬁne Yie = D s T

Let N; = Y4 _, K*, choose an enumeration {s. : r € N} of {s € Ty, :
|s| = N;} and denote by Bj. = {t € T,,t < s;} the branch of Ty, whose
endpoint is s.. We will also use an enumeration {¢. : r € N} of the terminal
nodes of Ty and the corresponding branches C}. = {t € Ty : t <t}

Let us first describe the general idea. We set G(()) = 0. Consider now
s € Too \ {0}. Then there exist n € N and sp,...,s, in T such that
sj| = K7 for j < n—1, 1<]sn\<K"ands:so/\~-/\sn For

J<n-—1,8 —~ -~ s;is a terminal node of T, that we denote Sr We
now define
Doowmotot Y wgtet Y Y
D<t<sg rj—1St<rj_178; rn—1<t<rp_1—8n

where y; ; is a proper weak*-approximation of y**

We now detail the rather technical constructlon of the y ;’s

Solet s = (s(1),...,s(k)) € Tgip1 \{0}. We recall that sl( 1) is the s(1)th
terminal node of TNFl. So it can be written 33(11) =89 — -+ —~ §_1 with
|sj| = K7 for j <i—1. Then, for any j <i—1, so —~--- — s; is a terminal
node of TNj that we denote 37]; - Moreover, rj_1 —~ s; is a terminal node of
Tkiyq that we denote tij. Let also k; € N be such that s € C,'i,b \ Uﬁ;l Ci.
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Then we pick ys; in 3Bx satisfying the following conditions:
k .

J
(2.5) Vi<ivee |l [l — ysi i)l < 6.
k=1

Since any y,; belongs to 3By, it is clear that G is 3-Lipschitz.

We now start to prove that G~1 is Lipschitz. So let s # s’ in T \ {0} and
n, m be nonnegative integers so that N,_1 < |s| < N,, and N,,,_1 < |§'| <
Ny, (with the convention N_j := 0). As usual, u is the greatest common
ancestor of s and s’ and we let p be the integer such that N,_; < |u| < N,
d = p(u,s) and d' = p(u,s’). So we can write s = sg —~ -+ —~ 8y, § =
sy —~ -~ shyand u = ug ~ -+ ~ u, with |s;| = K7 for j < n —1,
0 < [sn| < K" |sf] = K7 for j <m —1,0 < |s),| < K™, |uj| = K for
j<p-1land 0 < |up| < KP. Then u; = s; = s for j < p—1 and u,
is the greatest common ancestor of s, and 5;, in Tkr. Finally, if we denote

S0~ e S5 = ST, forjgn—lands(’)/\-u/\s"j:sf,,_ for j <m —1,
J

we can write

G(s) — G(s) = > Yip+ -+ > Ytn

rp—1~Up<t<Tp_18p Tn-1<t<rp_1—8n
- > Yip =~ Yt,m-
Tp—1~Up<t<rp_178], vl <t<r! _ ~sh,

(a) Assume first that n > m + 2. Denote z* = x; . ;. Then

IG(s) = G(s)]

> <93*7 Z Yt;n—1 + Z yt,n> — 6N, 2

Tp—2<t<rpn_2~Sp—1 Tp—1<t<rp_1—5n
* Kk ok
> <£L‘ ) E yt,n—l + § yt,n>
rn—2<t<rp_2—~Sp—1 rn—1<t<rp_1~8n
-1
— S 1 (K" 4+ K™Y — 6N,

1

2 anl N 5’”_1(an1 + Kn + anlanl 4 Kn(Kn 4 1)) _ 6Nn_2

3
> lKn—l

4

if K was chosen large enough and the §,’s small enough. In that case
p(s,s) < 2N,. So

IG(s) = G(s)Il = p(s,s") /L,

where L is a constant depending only on K.
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(b) Assume that n = m + 1 and m = p. Denote z* = ;| ., a = [sy]

and b= K"~ ! — |u,_1|. Notice that a + b= d and d’ < b. Then
(2.6) (z*,G(s) — G(s")) > a/4 —3b—3d > a4 —6b

if the d,,’s were chosen small enough. Let v,_1 be the successor of u,_1 so
that vp,—1 < $p,—1 and w,_;1 be the successor of u,_1 so that w,_1 < s _;.

* % k%
Sety*=uw; ., ,and 2" =wz; . .

Assume first that there exists an integer k such that r,_o —~ v,_1 € C,:f_l
and rp_o ~ wp_1 ¢ Ule Cl"_l. Then, for small enough d,,’s,
(2.7) (", G(s) — G(s) = b/4.
It follows from and that

(x* 4+ 25y*,G(s) — G(s')) > (a+b)/4 > (d+ d')/8.
Thus
IG(s) = G(s)I| = p(s, ) /208.

Assume now that there exists an integer k such that r,_5 —~ w,_1 € C,?fl

and 7,9 ~ v,—1 ¢ P, CP1. Then, still for small 8,’s,
(y*,G(s) — G(s")) > b/4—3d" and (2*,G(s) — G(s)) > d' /4.

It follows from the above and that
d+d

/
e s A58
and [G(s) — G(s')| = 5

(c) Assume that n = m + 1 and p < m — 1. Denote z* = =z

(x* +25y* +3012", G(s) —G(s')) >

*
Tn—1,N)

Yyt =, and 2° = 7, 1" Note that y* # z*. We also set a =
Snl, b= |sp1| = K" 1, ¥ = s, ;] and ¢ = |[sg —~ -++ —~ sp_a| — |u| =
|sG —~ -+~ sl _5| — |ul. First, for small enough dy,’s,

(2.8) (x*,G(s) — G(s')) > a/4 — 3b—3b — 6¢ > a/4 — 6b— 6c.

Assume first that there exists an integer k such that 7, o € C,Z_l and
o ¢ Ule Cl”_l. Then, for small enough 6,’s,

(y*,G(s) — G(s")) > b/4 — 6.
This together with yields
(z* 4+ 25y*,G(s) — G(s')) > (a + b)/4 — 156¢.
A previous choice of a large enough K ensures in this situation that
(a+0b)/4 —156¢ > p(s,s’)/10 — 156¢ > p(s,s")/20.

Therefore
1G(s) — G(s")|| > p(s, s)/520.
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Otherwise, there exists an integer k such that r],_, € CZ_I and r,_o ¢
Ule Clnfl. Then a proper choice of the d,’s yields

(2.9) (", G(s)—-G(s")) > b/4-3b'—6c and (%, G(s)—G(s")) > ' /4—6c.
From (2.8) and (2.9) we deduce
(z* + 25y* + 3002*, G(s) — G(s')) > (a +b)/4 — 1956¢.

Again, our starting choice of a very large K will ensure the existence of a
universal constant L so that in this situation

1G(s) = G(s)]| = p(s,s) /L.

(d) Assume that n = m = p. We just have to follow the proof of Propo-
sition

(e) Assume that n = m and p < n — 2. Denote y* = x; 4, 2" =
T e @ = Isale @ = [shl b = lsua] = |sh ] = K" and ¢ =

|so —~ «++ ~ Sp_o| — |u| = [sy —~ -+ ~ s, _o| — |ul. It follows from
and a proper choice of the §,’s that
either (y*,G(s) —G(s")) >b/4—6¢c or (2*,G(s)—G(s')) >b/4— 6.
If K was chosen large enough we then obtain
1G(s) — G| = K"71/8 = p(s, s)/L

for some universal constant L.

(f) Finally assume that n = m and p = n — 1. Let v,_1 be the successor
of u,—1 so that v,—1 < s,—1 and w,—1 be the successor of u,_; so that

/ * ok * ok * ok
wp—1 < Sy Set 2* =y Lyt =ap o, and 2F =xp

We also denote a = |s,| and b = [sg —~ -+ —~ sp_1| — u| = [s{; —~ -+ —~
Spa| = [ul-
First, we have

IG(s) = G(s| = IG(s) = G(w)]| - 3d = ad' — 3d,

where a € (0,1) is a universal constant given by case (b). If d’ > Md, with
M = 6/a, we obtain

IG(s) = G()| = ad'/2 = ap(s, s') /4.

So, we may as well assume that d’ < Md. Now, with our usual careful choice
of small §,,’s we get

(z*,G(s) — G(s')) > a/4 — 6b
and

either (y*,G(s) — G(s')) >b/4 or (2*,G(s)—G(s)) > b/4.



A new metric tnvariant 87

Then, using «* + 25y* or * 4+ 25z*, we obtain
> d  (M+1)d S d+d  p(s,s)
T 104 104(M +1) T 104(M +1)  104(M +1)°

All possible cases have been considered and our discussion is finished. =

IG(s) = G(s)

3. On the nonembeddability of the hyperbolic trees. Our aim
is now to prove in the reflexive case the converse of the results given in
the previous section. More precisely, the main result of this section is the
following.

THEOREM 3.1. Assume that X is a separable reflerive Banach space

and that there exists C' > 1 such that T A X for all N in N. Then either
Sz(X) > w or Sz(X™*) > w.

Before proceeding with the proof of this theorem, we need to recall two
very convenient renorming theorems essentially due to Odell and Schlum-
precht. We refer to [19] and [20] for a complete exposition of the links be-
tween the Szlenk index of a Banach space and its embeddability into a Ba-
nach space with a finite-dimensional decomposition with upper and lower
estimates.

THEOREM 3.2. Let X be a separable reflexive Banach space. Then the
following properties are equivalent:

(i) Sz(X) < w.

(ii) There ezist 1 < p < oo and an equivalent norm || - || on X such that
if U is a nonprincipal ultrafilter on N, x € X and (x,,)02 is any
bounded sequence with limycy x,, = 0 weakly, then

_ i <1 P Py1/p.
(3.1) lim [l + @] < Tim (fl]” + [l2n][”)

This is contained in the proof of Theorem 3 of [20].

THEOREM 3.3. Let X be a separable reflexive Banach space. Then the
following properties are equivalent:

(i) Sz(X) < w and Sz(X*) < w.

(ii) There exist 1 < p < g < oo and an equivalent norm || - || on X such
that if U is a nonprincipal ultrafilter on N, x € X and (z,)22, is
any bounded sequence with lim,cy xn, = 0 weakly, then

; q N1/qe < 4 <1 P n\1/p
(32)  lim (flf* + a7 < lim flo + zal| < lim (2" + [lon][?) 77
Let us remark that (ii) is equivalent to the statement that &(7) >

(1 + 7"1)1/‘1 —1 and p(7) < (1 4+ T”)l/p — 1. This result follows directlgf
from Theorem 7 of [20].
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Proof of Theorem [3.1] Let X be a reflexive Banach space such that
Sz(X) < wand Sz(X™*) < w. We will assume that the norm satisfies (3.2]) and
we may assume for convenience that p and ¢ are conjugate, i.e. 1/p+1/q = 1.

C

Suppose that there is a constant C' > 1 so that Ty — X for every
N € N. We will show that for large enough N this produces a contradiction.
Pick a € N such that a > (2C)?, and then pick m € N with m > (2C)? and
N =qmtl,

Suppose now that v : Ty — X is a map such that u(0)) = 0 and
(3.3) Vs, s € Ty,  p(s,s’) < Jlu(s) —u(s)|| < Cp(s,s).

We now consider an ultraproduct X of X modeled on the set NV: this

idea is inspired by similar considerations in [15]. Let U be a fixed nonprin-
cipal ultrafilter on N and define a seminorm on Z = £, (N, X) by

— lim --- li .
||| x Jim, n;glu\lx(m, ;)|

If we factor out the set {x : ||z||x+ = 0} this induces an ultraproduct X
For x € Z and 0 < £k < N we define

gk(x)(nl)' : '7nN) = m;}ilfleu' : 'Tnlji\rnelux(nl’ sy Ty Mt 15 - - - 7mN)

where each limit is with respect to the weak topology on X (recall that X
is reflexive). For k < 0 it is convenient to write &z = 0. It will be useful to
introduce Fi = I — & for the complementary projections.
We now use (3.2) to deduce that if Frz = 0 and y = 0 then
(lzl% + Iyl < Nl + yllae < (2l + lylE) 7.

From this it follows that the projections Fy are contractive. Also if 0 = kg <
ki1 <--- <k, and z; € Z with ijxj = 0 and €kj71xj =0forl <j<r
then

(3.4 (Slele) < S, < (S leatiz) ™
j=1 j=1 j=1

Let us now define z; € Z for 1 < j < N by
zj(nl,...,nN) :u(nl,...,nj) —u(nl,...,nj,l).

Here we understand that z1(n,...,ny) = u(ny).
We then define wjo = z; — £j_12; and then

Wik = gj—akflzj - 5j_ak2j, 1<k < 0.

Then

00
Zj: E wjk
k=0
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and by ‘ )
E 1/ E q 14 1/ 1/
ijkHX <m p( ”wij)() <m p||zj\|x < Cm''P.

This implies that

N m
(3.5) S wjellx < CmPN.

7=1k=1

On the other hand if 0 <r < r + s < N we note that by (3.3),

lim lim --- lim |u(ng,...,n.,n .o —u(ny,...,n > 2s.
T+1€Z/lnr+2€lxl n;_,_SGUH ( 1, s oy Top 15 ) r+s) ( 15 ) r+s)” =

Hence if v € £o(N", X') we have

n}iﬁ%u .. 'nrlJirIsIéLl lu(ny,...,npys) —v(ng,...,n)|| > s.

In particular if we let

v(iny,...,n,)= lim --- lim wu(ny,...,n
( 1, ) 7’) —r=Y =7 ( 1, ) 7‘+S)

(with limits in the weak topology) we obtain

r+s

l7( 3 )] ==

Jj=r+1

Now suppose s = a® where k > 1. If r < N — a* we have

teln (3 ZJ)H <] Zf =

The last inequality follows from the fact that 7, F; = F;F = F; whenever
k <l and from the contractivity of F,.

On the other hand

r+aF r+aF—1a—1
155 sl = S S i,
j=r+1 j=r+1 =0
k—1 _
r+a 1/p
< E (E || J4+(i—1)ak—1%j4iak— 1||X
j=r+1 =0

< Cabtal/P < ak/2.

Combining these statements we find that if r = AaF with 1 < k < m and
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0 <A <a™"=% —1 (in particular r < N — a* = a™*! — a¥), then

r+ak

> lwjkllx > aF /2

j=r+1
and hence
am k1 (A+1)ak

N
> lwikllx = Z > lwiklle > N/2.
i=1

A=0  j=Xak+1

This implies

N m
(3.6) YO llwiklla = mN/2.

Jj=1k=1
Now (3.5) and (3.6 give a contradiction since m > (2C)9. =
As an immediate consequence of Theorem [3.1] and Section [2] we obtain

the following characterization, which yields Theorem announced in our
introduction.

COROLLARY 3.4. Let X be a separable reflexive Banach space. The fol-
lowing assertions are equivalent
(i) Sz(X) > w or Sz(X*) > w
(ii) There exists C > 1 such that T, < x.
(iii) There exists C > 1 such that Ty S x for any N in N.

REMARK. Let us mention that we do not know if (iii) implies (i) for
general Banach spaces.

4. Applications to coarse-Lipschitz embeddings and uniform
homeomorphisms between Banach spaces. We need to recall some
definitions and notation. Let (M,d) and (NV,d) be two unbounded metric
spaces. For f : M — N we define

V>0, wp(t) = sup{d(F(@), F(y) : oy € M, d(z,y) < ).

We say that f is uniformly continuous if lim;_owys(t) = 0. The map f is
said to be coarsely continuous if w¢(t) < oo for some t > 0.
Let us now introduce
Lo(f) =supwy(t)/t for 6 >0
t>0

and

L(f) =supLo(f),  Loo(f) = inf Ly(f).

0>0 >0
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A map is Lipschitz if and only if L(f) < co. We will say that it is coarse-
Lipschitzif Loo(f) < oo. Clearly, a coarse-Lipschitz map is coarsely continu-
ous. If f is bijective, we will say that f is a uniform homeomorphism (respec-
tively, coarse homeomorphism, Lipschitz homeomorphism, coarse-Lipschitz
homeomorphism) if f and f~! are uniformly continuous (respectively,
coarsely continuous, Lipschitz, coarse-Lipschitz). Finally we say that f is a
coarse-Lipschitz embedding if it is a coarse-Lipschitz homeomorphism from
X onto f(X).

We conclude this brief introduction with the following easy and well
known fact: if X and Y are Banach spaces, then for any map f: X — Y,
wy is a subadditive function. It follows that any coarsely continuous map
f : X — Y is coarse-Lipschitz. In particular, any uniform homeomorphism
is a coarse-Lipschitz homeomorphism.

THEOREM 4.1. Let X and Y be separable Banach spaces and suppose

that there is a coarse-Lipschitz embedding of X into Y. Suppose Y is reflexive
and Sz(Y) = w. Then X is reflexive.

Proof. We can assume by Theorem that Y is normed to satisfy
for some 1 < p < 0.

Now let f : X — Y be a coarse-Lipschitz embedding. We may assume
that there exists C' > 1 such that

|21 — @2l = 1 < ||f(21) — f(@2)|| £ Oy — 22| +1, 1,720 € X,

Suppose that X is a nonreflexive Banach space and fix § € (0,1). Then
James’ Theorem [8] ensures the existence of a sequence (z,), in Bx such
that ||y — z|| > 6 for all n € N, all y in the convex hull of {z;}?_; and all z
in the convex hull of {z;}i>n+1. In particular

|2y Tt Ty — (T ++xmk)H > Ok,

(4.1)
ng <. <np<mp<---<mg.

For k € N let N*¥I denote the collection of all k-subsets of N written in
the form (ny,...,ng) where ny < --- < ng. We define h : N¥ — X by

h(ni,...,ng) =an, + -+ Tp,.
On NI we define the distance
d((nl,...,nk),(ml,. . ,mk)) = |{j : nj 75 m]}\

Then A is Lipschitz with constant at most 2. Furthermore foh has Lipschitz
constant at most 2C + 1. By Theorem 4.2 of [I0] there is an infinite subset
M of N so that diam f o h(M¥) < 3(2C + 1)EYP. If ny < --- < np < my <
-+ < my € M we thus have



92 F. Baudier et al.

Ok —1 <|[f(xn, + - +zpn,) — f(@m, +--+2zm,)|] <302C+ DEYP.
For large enough k this is a contradiction. =

It is proved in [7, Theorem 5.5] that the condition “having a Szlenk index
equal to w” is stable under uniform homeomorphisms. So we immediately
deduce

COROLLARY 4.2. The class of all reflexive Banach spaces with Szlenk
index equal to w is stable under uniform homeomorphisms.

As a final application we now state the main result of this section.

THEOREM 4.3. Let Y be a reflexive Banach space such that Sz(Y) < w

and Sz(Y™*) < w and assume that X is a Banach space which coarse-Lipschitz
embeds into Y. Then X is reflexive, Sz(X) < w and Sz(X™) < w.

Proof. First, it follows from Theorem [£.1] that X is reflexive. Assume
now that Sz(X) or Sz(X™) is greater than w. Then we know from Theo-
rem that T, Lipschitz embeds into X and therefore into Y. This is in
contradiction with Theorem 3.3 =

REMARK 3. Theorem Corollary and Theorem should be
compared with the fact that in general reflexivity is not preserved un-
der coarse-Lipschitz embeddings or even uniform homeomorphisms. Indeed,
Ribe proved in [23] that ¢, & (3°, ®¢p,)e, is uniformly homeomorphic to
(>, ®p,)e, if (pn)n is strictly decreasing and tending to 1 (we also re-
fer to Theorem 10.28 in [3] for a generalization of this result). The space
X = (>, ®p,)e, is of course reflexive and standard computations show that
its Szlenk index is equal to w?. On the other hand, if the p,’s are chosen
in (1,2], it is also easy to show that the natural norm of X* is asymptoti-
cally uniformly smooth with a modulus of asymptotic smoothness 5(t) = t2.
Thus, Sz(X*) = w.

So, in view of Corollary [£.2] and Theorem Ribe’s example is optimal.

Let us now recall that for a separable Banach space the condition “Sz(X)
< W” is equivalent to the existence of an equivalent asymptotically uni-
formly smooth norm on X and that for a reflexive separable Banach space
the condition “Sz(X*) < w” is equivalent to the existence of an equivalent
asymptotically uniformly convex norm on X (see [20] for a survey on these
results and proper references). Let us now denote as in [20]:

Cauc = {Y : Y is separable reflexive and has an equivalent a.u.c. norm},
Caus = {Y : Y is separable reflexive and has an equivalent a.u.s. norm}.

Then we can restate Corollary and Theorem as follows:

THEOREM 4.4. The class Cays is stable under uniform homeomorphisms
and the class Caue N Caus 18 stable under coarse-Lipschitz embeddings.
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