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Gradient Maximum Principle for Minima
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Abstract. We state a maximum principle for the gradient of the minima
of integral functionals

I(u) = J [£(Ou) + g(u)] dx, oni+ Wil(Q),

just assuming that 7 is strictly convex. We do not require that f, g be
smooth, nor that they satisfy growth conditions. As an application, we
prove a Lipschitz regularity result for constrained minima.
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Lipschitz regularity, maximum principle.

1. Introduction

Most of the results on the regularity of the minima of integral func-
tionals have as a starting point the Euler equation of the functional in con-
sideration. This requires the Lagrangian to be smooth and, together with
its derivatives, satisfy some growth conditions. Giaquinta and Giusti (Ref.
1) and more recently Cellina (Refs. 2, 3) have tried to study the regularity
for minima working directly with the functional instead of using the Euler
equation.

A classical tool to give an estimate of the gradient of regular solutions
to quasilinear elliptic equations is the maximum principle for the gradient
(Ref. 4, Theorem 15.1). This can be proved by showing that the derivatives
of the solutions satisfy an elliptic equation obtained by differentiating the
original one and by using the maximum principle for subsolutions/super-
solutions. In particular, this result can be applied to the regular minima of
integral functionals that satisfy the Euler equation.
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In the case where the Lagrangian is nonsmooth and does not satisfy
any growth assumption, a maximum principle for the gradient does still
hold for the minima of functionals of the gradient among the Lipschitz
functions (with prescribed boundary data); a survey on the subject is given
in Ref. 5. In this situation, the proof is not based on the study of the associ-
ated Euler equation, but exploits just the minimality property.

In Section 4 of this paper, we extend the techniques that are involved
in the latter result for the minima of integral functionals 7 of the form

I(u) = j [/ (Cu) + g(u)] dx

among the functions u in @+ W' (Q). We prove that, if 7 is strictly convex
and 7 is in R”, then each minimum w of I satisfies

esssup [wx+1)—wx)]= sup [wx+T1)-wXx)]",

Qn(-T+Q) QAN (-T+Q))
where the latter supremum is intended in the sense of the Sobolev functions,
without requiring that f, g be smooth or that they satisfy growth conditions.

We look at the variations of the form w(x + T) — w(x) as the difference

of two minima of the same functional; we then apply a maximum principle
to relate these expressions to the boundary data. Here, neither w(x) nor
w(x+T) are known to be subsolutions or supersolutions to a partial
differential equation: the classical maximum principle (Ref. 4, Theorem
10.9) cannot be applied. This motivates a comparison principle for submin-
ima/superminima for the wider class of strictly convex functionals of the
form

I(u) = J L(x, Ou) dx.

In Section 5, we apply the main result to establish that the minima of
a strictly convex functional [ that lie between two Lipschitz functions (with
the same boundary data) are Lipschitz. As a consequence, we prove that
that minima of 7 whose gradient belongs to a prescribed convex set are the
minima of I in the set of functions that lie between two suitable functions,
extending (in the autonomous case) a result of Ref. 6. Some applications of
this result for constrained minima to the study of the existence and regu-
larity for the minima of 7 will be presented in a forthcoming paper (Ref. 7).

2. Notation

If 4 is an open bounded subset of R”, n=1, we denote by 4 its closure
and by 04 its boundary. For 0=k=+c0, we denote by « *(4) [resp.
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7 *(A)] the space of the k-times continuously differentiable functions in A
[resp. with compact support in 4]. Lip(A) is the space of Lipschitz functions
in A, that we consider to be extended in A; we recall that the Lipschitz
functions are differentiable almost everywhere. For u in L™(A4), we denote
by esssup, u the essential supremum of u in 4 and by |ju|| .~ the usual
norm of u in L*(A). If u is in W'’(A), the weak derivative of u with respect
to the ith variable is denoted by u,, and its gradient by Uu; the directional
derivative of u with respect a vector TOR" is Dyu. If u= (uq,...,u,) is in
W' (A4; R"), its divergence is denoted by div u. For 7 in Lip(4), we set
Lip(4, @) = {uOLip(A4): u = 7 on 0Q}.

If LAXRxR"-RO{+0}, if (x,z,p)—L(x,z p) is differentiable with
respect to z [resp. to p=(pi1,...,p.)], we denote by L. [resp. L, i=
1,...,n] the partial derivative of L with respect to z [resp. p;] and by L,
[resp. L,] the gradient of L with respect to x [resp. p]. In the case where
L(x, z, p) is convex in z [resp. p], 0. L(X, z, p) [resp. 0, L] is the subdifferential
of the map z— L(X, z, p) in Z [resp. p— L(X, z, p) in p] in the usual sense of
convex analysis. Given two vectors ¢ and b in R”, we denote by a - b their
usual scalar product in R” and by |a| the Euclidean norm of a.

In what follows, Q is an open bounded subset of R” and L is a function

L:QxRxR" - RO{+o0},

(x,z, p)—L(x, z, p),

such that x+ L(x, z(x), p(x)) is measurable for every measurable z: Q - R
and p: Q - R"; this condition is fulfilled if, for instance, L is a normal inte-
grand (see Ref. 8). We define the functional 7 on W"'(Q) by

OuOW"(Q), I(u) = J L(x, u(x), Ou(x)) dx.

We assume always that there exist ¢ in R and 4 in L'(Q) such that
L(x, z,p)=alp|+ b(x),  forevery(x,z,p);

this implies that
I(u)>-o0,  foreveryuin W"'(Q).

3. Subminima/Superminima and Inequalities on 0Q

We recall here the basic definitions and results that we will use in the
next sections of the paper. For u, vin W"'(Q), we set

uOv = min{u, v}, uOv = max{u, v},
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and the positive part of u is
u"=ul0;

we recall that these functions still belong to W''(Q). Following Ref. 4,
Section 8.1, we give first a precise meaning to the equalities on the boundary
of a bounded set for Sololev functions.

Definition 3.1. For u in W"'(Q), we say that u=0 on 0Q if
W OW ' (Q). For u, vin W"'(Q), by u=v on 0Q, we mean that u —v=0 on
0Q.

Some of the well-known properties that we list here will be used in the
sequel.

Proposition 3.1. Let u, vOW"'(Q). The following statements hold:

() if u07°%Q) and u(x)=0 for every x in 0Q, then u=0 on 0Q;

(i) if u=von dQ, then uOvOu+ Wy'(Q) and uOvOv+ W'(Q);

(iii)) ifu=0a.e. on Q, then u=0 on 94 for every open subset 4 of Q;

(iv) if (@,).on is a sequence in Lip(Q) converging to u in W"'(Q) such
that ,(x)=0 for every x in 0Q and n in N, then u=0 on 0Q.

Proof.

(i) It is straightforward that " is continuous and equal to 0 on 0Q,
then (1 —v)" belongs to W§'(Q).
(i) Since u—v=0 on 0Q, then (xu—v)" belongs to Wy'(Q); the
identities
ulv—u=—(u—v)", ulv—v=(u—-v)"

yield the claim.

(iii) If =0 a.e. on Q, then u" is equal to 0 a.e. and thus
u"OWy'(A4) for every open subset 4 of Q.

(iv) Let (,).on be a sequence in Lip(Q) converging to u in W"'(Q)
and such that

P,(x)=0, for every x in Q.
Then, ;, converges to " in W"'(Q) and
Yn(x)=0, for every x in 0Q.

By Ref. 9, Theorem 9.17, the functions (J; belong to Wy'(Q), proving that
u* belongs to W§'(Q). O
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Definition 3.2. A convex subset X of W"'(Q) is said to be a convex
sublattice if

Ou, vOX, uv0X, uOvOX.

Example 3.1. Let i, /', /0Lip(Q), and let C be a convex subset of R".
The function spaces Lip(Q), Lip(Q, @), W"(Q),a+ Wy?(Q) and the sets
(uwOW"(Q): Du0C ae.}, {udW"(Q): I'=u=<I*> ae.} are convex sub-
lattices of W"'(Q).

Definition 3.3. Let X be a convex sublattice of W"'(Q). A function u
in W"'(Q) is said to be a subminimum [resp. superminimum] for 7 in X if
u belongs to X, I(u) is finite, and

I(w)=I1(v), forevery vin Xn (u+ W§'(Q)) s.t. v=u[resp. v=ul],
a.e. on Q. Moreover, the function u is a minimum for / in X whenever

Iw)=<I(v), foreveryvinXn(u+ Wg'(Q)).

Remark 3.1. The notion of subminimum/superminimum was intro-
duced by Giusti in Ref. 5 for functionals depending on only the gradient.
We introduce the definition of subminimum/superminimum in a convex
sublattice, since we consider the minima of the functional 7 in different sets
of functions with given boundary data. We point out that, following our
definition, a function  is a minimum for 7 in W"4(Q) if

I@=1I(),  foreveryvinu+ Wi'(Q).

Definition 3.4. We say that «OW"(Q), 1=q=+c0, is a subsolution
[resp. supersolution] of the weak Euler equation associated to 7 in W"(Q)
if there exist k in L/(Q,R") and /& in LY(Q)[¢' = ¢/(¢—1) is the conjugate
of ¢] such that k(x)@ ,L(x, u(x), Ou(x)) a.e. and A(x)[@ .L(x, u(x), Ou(x))
a.e. satisfying

OnOwWy4Q), n=0ae., J k-0n dx=0[resp. =0].
Q

Remark 3.2. When L is of class # ', u is a subsolution of the (weak)
Euler equation

div L,(x, v, Ov) — L.(x,v, Do) =0
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if

div L,(x, v, Ov) — L.(x, v, Ov) =0;
1e.,

OnOwW§i(Q), n=0a.e.,
f L,(x,u, Ou) - On + L.(x, u, Du)n dx=<0.
Q

We show now that the notion of subminimum generalizes that of
subsolution.

Proposition 3.2.

(1) Assume that u is a subsolution [resp. supersolution] of the Euler
equation associated to I in W"%Q). Then, u is a subminimum
[resp. superminimum] for 7 in W"%(Q).

(i) Assume that L is of class # ' and that there exists C>0 such that
LCx, 2, p)|= C(1+ |27+ [p|), (1a)

L.(x, 2, p) |+ 1L, (x, 2. p) [= CA+ |27+ |pl ), (1b)

and let « be a subminimum [resp. superminimum] for 7 in W"(Q).
Then, u is a subsolution [resp. supersolution] of the Euler equation

div L,(x, v, Ov) = L.(x, v, Ov) = 0.

Proof.

(1) Let u be a subsolution to the Euler equation associated to 7, and
let v in u+ W§*(Q) be such that v=<a.e. on Q. Then, v=wu—n for some
positive n in W§?(Q) and thus, if k and 4 are as in Definition 3.4, by
convexity we obtain

1) 1w =1I(u—n)- I(H)Zf [k(=00n) + h(=n)] dx=0,

Q

showing that u is a subminimum for 7 in W"(Q).

(i) Let u be a subminimum for 7 in W"%(Q), and let ¢ in ~ (Q) be
such that ¢=0: for every negative A, the quotient [[(u+A¢)—I(w)]/A is
negative. As in the standard proofs of the validity of the Euler equation for
minima (see for instance Ref. 10, Section 8.2.3), the growth assumptions (1)
imply that the function x— L, (x, u(x), Ou(x)) belongs to L7(Q,R"), that
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function x+> L. (x, u(x), Ou(x)) belongs to L7(Q), and that

limJ {IL(x,u+A¢, Ou+A0@) — L(x, u, Du)]/A} dx

= J [L,(x, u, Ou) - O¢ + L.(x, u, Cu)@] dx,

proving that the latter integral in the above formula is negative; a classical
density argument yields the conclusion. O

4. Comparison and Maximum Principles for Subminima/Superminima

Most of the results of this section generalize those obtained for the
minima of integral functionals of the gradient among Lipschitz functions.
The basic ideas recall the translation method used in the proof of Lemma
10.0 of Ref. 11.

In what follows, we say that the functional 7 is strictly convex if it is
strictly convex in its effective domain, i.e., if

IQu+(1 =)o) <A Iw) + (1 = NI(),

for every 0<A <1 and u, v in W"'(Q) such that I(«) and I(v) are finite. We
point out that 7 is strictly convex if, for instance,

L(x, z,p) = f(x, p) + &(x, 2)
and either f'is strictly convex in p or g is strictly convex in z.
Theorem 4.1. Comparison Principle for Subminima/Superminima. Let
X be a convex sublattice of W''(Q), and let the functional 7 be strictly

convex. Let u be a subminimum, and let v be a superminimum for / in X
such that u=v on 0Q. Then, u=v a.e. on Q.

Proof. Since by Proposition 3.1 (ii) the function u[v belongs to
(u+ Wy'(Q))n X, and since
ullv=u, a.e.onQ,
then

I(w)=I(uOv),
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so that, denoting by {u> v} [resp. {u=wv}] the set {x[ :u(x)>uv(x)} [resp.
{x[Q :u(x)=v(x)}], we obtain

J L(x, u, Ou) dx + j L(x, u, Ou) dx
{u=v} {u>v}

SJ L(x, u, Ou) dx + J L(x, v, Ov) dx,
{u=uv}

{u>v}
and therefore,

J L(x, u, Ou) def L(x, v, Ov) dx.

} {u>v}

Analogously, v belongs to (v+ W' (Q))n X and
ulv=v, a.e.on Q;

it follows that
I(v)=I(ulv),

whence

f L(x, v, Ov) dxsf L(x, u, Ou) dx;
{u>v}

{u>v}

therefore, we obtain the equality

J L(x,v, Ov)dx = J L(x, u, Ou) dx. (2)
{u>uv} {u>v}

If v<u on a nonnegligible set, then udv#v; by strict convexity, we obtain

I((1/2)(wOv) + (1/2)v) < (1/2)I(u0Ov) + (1/2)I(v). 3)

Again by Proposition 3.1(ii), the function « v belongs to v+ W'(Q); thus,
(1/2)Ov)+ (1/2)v is in (v+ W§'(Q))n X and is greater than v a.e. on Q.
It follows that

I(w)=1((1/2)(u0v) + (1/2)v),
so that by (3) we obtain

1(v) <(1/2)I(uDv) + (1/2)1(v),
or equivalently,

J L(x, v, 0v)dx < J L(x, u, Ou) dx,
{u>v}

{u>v}
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contradicting (2). It follows that

U=v, a.e.on Q. |

Remark 4.1. Proposition 3.2 shows that the subsolution/super-
solutions of the Euler equation associated to 7 in W "(Q) are subminima/
superminima for 7 in W"%(Q). Therefore, the conclusion of Theorem 4.1
still holds when u is a subsolution and V' is a supersolution; thus, in the case
where [ is strictly convex, it generalizes the classical comparison principle
(Ref. 4, Theorem 10.7). In this case, when u or v is a minimum, the con-
clusion of Theorem 4.1 can be obtained also under some alternative assump-
tions on the Lagrangian (Ref. 12).

In what follows, we will assume that the Lagrangian L is the sum of
two functions, more precisely that

L(x, z, p) = f(x, p) + g(x, 2),

and that X is a convex sublattice of W"'(Q). This is motivated by the fol-
lowing lemma that is a crucial step to prove the next weak maximum
principle.

Lemma 4.1. Let L(x, z, p) = f(x, p) + g(x, z), and assume that the func-
tion z+—>g(x, z) is convex for almost every x in Q. Let X be a convex sub-
lattice of W"'(Q), and let v be a superminimum for 7 in X. Then, for every
real positive a, the function v+ o is a superminimum for 7 in o + X.

Proof. Let w in X be such that

v+a=w,ae onQ,and wlv+a+ Wy'(Q).
Then,

v=w-a,ae.,and w—al+ Wy'(Q))n X.
Since v is a superminimum for / in X and

O(w—0a) = Ho,
then

I(v)= J f(x, Ov) + g(x, v) dx
=/l(w-a)

:J f(x, Ow) + g(x, w— a) dx;
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therefore, since

O+ a) = 0o,
we have

OSJ f(x, Ow) dx—J f(x, O(v+a)) dx

+j glx,w—a)dx —J g(x, v) dx. 4)
Q Q

Now, for o >0, the convexity assumption on g yields

[gCx, v+ a) —g(x, )]/ a=[g(x, W) ~g(x, w - )]/ 0,
so that

gy, w—a)—g(x,v)=g(x, w) —glx,v+a).

The inequality (4) then implies

OSJ f(x, Ow) dx—J f(x, 0w+ a))dx
Q Q

+J g(x,w)dx—J g(x,w)dx—J glx,v+a)dx

=Il(w)-I(v+a),

proving the claim. O

Remark 4.2. The last result holds without any convexity assumption

on f.
Example 4.1. The conclusion of Lemma 4.1 does not hold in general
if A4 is strictly negative. In fact, let
Q=101 g=)=2, f(p)=0.
Then, the function
v(x)=x
is a supersolution, but v —1 is not a supersolution of the equation

D f(w') —g-(w) = 0.



JOTA: VOL. 112, NO. 1, JANUARY 2002 177
Definition 4.1. Let uOW"'(Q). The supremum supoq u of u in 0Q is
defined by
sup = inf{y OR: u=y in 0Q}.
0Q

Remark 4.3. Again, we notice that, if u07°%Q)n W"'(Q), then
SUupsq u 1s the usual pointwise supremum of u in 0Q.

Theorem 4.2. Maximum Principle for Subminima Superminima. Let
X be a convex sublattice of W"'(Q), let L(x, z, p) = f(x, p) + g(x, z), and let
I be strictly convex. Let u be a subminimum, and let v be a superminimum
for Iin X. Then,

ess sup(u —v)<sup(u —v)".
Q 0Q

Proof. Let

a=sup(u—-v).
0Q

For every e >0, we have
U— V=0 +e¢, on 0Q.

By Lemma 4.1, the function v+ a + € is a superminimum for / in X. The
comparison principle (Theorem 4.1) then implies that

U=v+0a+e, a.e.on Q,

proving the claim. O

Example 4.2. The assumptions of Theorem 4.2 do not imply that

ess sup(u —v) =sup(u —v).
Q 0Q

For instance, let
Q=10,1[, g=)=2, f(p=0.
Then,
u(x) = —(x — 1)
is a subsolution and
v(x)=x
is a supersolution of the equation

D f(w')—g:(w) =0.
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However,

u—-v=-1, on 0Q,
but
esssup(u —v) =-3/4>-1.
Q

Corollary 4.1. Let X be a convex sublattice of W"'(Q), let L(x, z, p) =
f(x,p)+g(x, z), and let I be strictly convex. Let u, v be two minima for 7 in
X. Then,

[l = vl @) = sup [u—v].
0Q
Proof. The functions u# and v are both subminima and superminima

for 7in X; Theorem 4.2 yields the first part of the claim. Again by Theorem
4.2, we have

ess sup(u —v)=sup(u —v)",
Q o0Q
ess sup(v —u)=sup(v —u)".
Q 0Q
Since both of the right-hand sides of the previous inequalities are bounded

by supaq |u — ), it follows that

[t = vl e = sup u ~v].
oQ

Moreover, since
lu—v|<|lu-vl.%q, ae onQ,
the opposite inequality follows from Proposition 3.1(iii). O
Remark 4.4. We recall again that the minima of the claim in Corollary

4.1 may have different boundary data; therefore, they are not forced to
coincide, even if the functional is strictly convex.

For every T in R" and u in W"'(Q), we introduce the set Q, and the
function u; in W' (Q,) defined by

Q=-1+Q={-T+x:xQ },
Uy o, uc(y) = u(y + 7).

For every open subset 4 of Q, we define the functional

OuOwW"'(A), IA(u):j L(x, u, Ou) dx,
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and for every sublattice X of W"'(Q), we define X(4) to be the set of the
restrictions to A of the functions in X; the restriction of u OW"'(Q) to 4 will
still be denoted by u. We will use the obvious fact that, if w is a minimum for
Iin X [i.e., I(w)=I(u) for every ul(w+ W¢'(Q))n X], then the restriction
of w to A is a minimum for 7, in X(A).

Theorem 4.3. Extended Maximum Principle for the Gradient. Let X
be a convex sublattice of W"'(Q), let L(x, z, p) = f(p) +g(2), and let I be
strictly convex. Let w be a minimum for 7 in X, and let TOR". Then,

esssup(wy —w)=< sup (w, —w)",
Qno; AQN Qo)

||M;T — M}HLW(QOQT) = Sup |W1— _W|
QN Q)

Proof. The function w is a minimum for Ig,q, in X(Q N Q;). More-
over, the fact that L is the sum of two functions which do not depend on x
implies that w, is a minimum for the functional

Ii(v) = J S (0v) +g(v) dx

in the lattice
X ={u:ullX};
ie.
ILi(w)=I(v), for every v in X; such that v —w, OW§'(Q,).

In fact, let n0X; be such that v —w, OW§'(Q,), and let #0X be such that
v =1u. Then, u—wOW{'(Q), so that

T(w)=1I(u);

therefore,

L(w)= J F(Owe) +g(wy) dx

= J S (@w) +g(w) dx
Q

=Iw)=1(u)
= I;(v).

It follows that the restriction of w; to QnT; is a minimum for /g.q, in
X(QnQ;). Now, w and w, are both subminima and superminima for
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Inno, in X(QNQ;). Since the functional I, g, is strictly convex, the appli-
cation of Theorem 4.2 and Corollary 4.1 yields the conclusion. O

Corollary 4.2. Gradient Maximum Principle for Minima. Let X be a
convex sublattice of W"!(Q), let L(x, z, p) = f(p) + g(z), and let I be strictly
convex. Let w be a minimum for 7 in X, and assume that w7 '(Q). Then,

1Ewllz7 @) = [[Ewllz7 o0 -
Proof. We still denote by w an extension of class ' of w to R". Let
Xo[@ be such that
[Ew]] 2@ = [Bw(xo) |,
and let T in R”, |[t| = 1, be such that
|Ow(xo)| = |Dew(x0) |-

Let (A,),.on be a sequence in R\{0} converging to 0; by Theorem 4.3, for
every n[ON, there exist x,, y, in Q such that

Vn— X0 = AT, x,[@Q ory,0Q ,
and
|W(x0 + An.[-) - W(XO) | = |W(yn) - W(xn) |

Now, for every nON, there exists z, in the segment joining x, with y, that
satisfy the equality

M)(yn) - VV(X,,) = DT M}(Zn))\ n :
therefore, we obtain
|[W(X0 + )\n T) - W(XO)]/)\n| = |DTW(Zn) |

We may assume that z, converges to a point x*[@Q : passing to the limit
in the latter inequality, we obtain

10wl = [Dew(xo)|
=[Dw(x*)|
=[|Ow[|.2 @@
proving the claim. O
Remark 4.5. In the case where L is smooth and w0/ *(Q) satisfies the

Euler equation, Corollary 4.2 is a consequence of the classical maximum
principle for the gradient (Ref. 4, Theorem 15.1) for the solutions of class
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7 * of elliptic differential equations. We point out here that we allow L to
be extended valued and do not require the smoothness of either the
Lagrangian or the minimum; moreover, we do not a priori know whether
the minimum is a solutions to a Euler equation. Theorem 4.3 seems then to
be an extended version of a maximum principle for the gradient.

The next example shows that the conclusion of Corollary 4.2 does not
hold in general if L depends also on x.

Example 4.3. Let
Q=1-L1L  L(x.zp)=/(p)+g(x2).
where
f(p)=p, g(x, z) =2 cosh(1)xz + z°.
Let X be the lattice of the absolutely continuous functions u satisfying
u(-1)=1/e, u(l)y=-1/e.
The function
w(x) = sinh(x) — x cosh(1)
belongs to X and is a solution of the Euler equation
u" —u = cosh(1)x,

associated to the strictly convex functional

I(u) = J L(x,u,u")dx.

It follows by convexity that w is a minimum for 7 in X. However,

W' {21,y > 0 = max{w'(=1), w' (1)}.

5. Some Applications

In this section, we apply Theorem 4.3 to prove a regularity result for
constrained minima of / in a Sobolev space.

Theorem 5.1. Lipschitz Regularity for Constrained Minima. Let
L(x,z,p)=f(p)+g(z), and assume that the functional 7 is strictly convex.
Let #0Lip(Q), and let /', I* be two functions in Lip(Q, i7). Assume that w is
a minimum for 7 in 7+ W§¥(Q), 1=¢g=o0, and that /'=w=/? a.e. on Q.
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Then, w is Lipschitz and

[[OWll 2@ = max{[| 07| =@y, 07|}
To prove Theorem 5.1, we need the following technical lemma.

Lemma 5.1. Let #0Lip(Q), TOR”, and let /', /> be two functions in
Lip(Q, 7). Assume that wiz+ W' (Q) is such that I'=w=/? a.e. on Q.
Then,

sup (wy —w) Smax{max(ll 1", max (/7 — 12)}; (5)

QN Q) QnO; QnO;

therefore,

sup |Wr —w|5max{||li A L¥(QNn Q) ||1% _I%HL”‘“(QnQT)}- (6)

QN Q)
Proof. We show first that (5) holds true if wOLip(Q). Let xO
0(Q)nQ;): either x[AQ and
we(X) = w(x) = we(x) = 2(x) = [7(x) = (),
or x[@Q ., so that
X=-T+y, for some y[AQ ,
and
wr(x) =w(x) = w(y) —w(y)
=1'() = w=e ()
=I'(») = 1%)
=1 (x) = I'(x),
proving the claim. In the general case, since
P -w=0, on Q,

and since /> — w belongs to W¢'(Q), there exists a sequence (¢,),on of posi-
tive functions in W™ (Q) converging to /> —w in W"'(Q); moreover, since

P-w=r-1', onQ,
we may assume that
p,=I’-1', onQ.

Therefore, for every n in N, the Lipschitz function /*— ¢, satisfies the
inequalities

I'=sr-¢,=0n on Q:
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the first part of the proof then implies that, for every x in d(QnQ;), we
have

(17 = 9.):(x) = (" = p) () =a,

where a is the right-hand side of the inequality (5). Now, the sequence
(P =¢,)c — (7= ¢,)),on converges to w, —w in W"'(QnQ,); (5) follows
from Proposition 3.1(iv). The application of (5) with — T instead of T gives
(6). O

Proof of Theorem 5.1. Theorem 4.3 states that, for every T in R”,

||Wr _W||L"’(QnQT) = N sup |Wr —W|-

Since /' and /> are Lipschitz, for every x in 0Q we have
| (x) = 1'(0)| =K]1],
|17 (x) = P(x)| =K]1],
where
K = max{[|07']| =@, 07| =)} 5
therefore, by Lemma 5.1,
e =wll#@nan=K]tl.

It then follows that, for every x[@ , TOR", and AOR sufficiently small (in
such a way that Qn Q,,#0), we have

[w(x +AT) —w()l/A|=K]tl;

thus, the classical partial derivative D,w(x) of w with respect to T at x,
whenever it exists, satisfies the inequality

|Dow(x)|=K]|1|.

We recall that, since wO W "'(Q), then for every TOR” the partial derivative
D.w(x) exists for almost every x[Q and it coincides with ¢w(x)- T (Ref.
13). Therefore, if (T;)ron 1S @ countable dense set in the unitary sphere of
R”, then for almost every x in Q the partial derivatives D, w(x) exist and
moreover

|D;w(x)|=L|t,|]=K,  forevery kON.

Fix such an x and assume that Ow(x)#0; let (T,)ron be a subsequence of
(Tx)xon such that

lim 7,4 = Ow(x)/|Ow(x)|.
k — +o0
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Then,
[Owx)|= lim [Ow(x) - Ty
k — +o0
= lim |D,, W),
k — +o0
so that
|Ow(x)| =K,

and therefore,
1OW]|.2 @ =K.

Since wOU+ W¢'(Q) and a0Lip(Q), it follows that wla+ W™ (Q),
proving the claim. O

We now state a result on the equivalence of two variational problems.
Let C be a convex compact subset of R” containing the origin in its interior,
and let 7 in Lip(Ra”) be such that Oa0C, a.e. Let /', I* in Lip(Q, i) be such
that

J [Mdx = min{J udx:ulLip(Q, @), DulC a.e. on Q},
Q Q

j I'dx = maxU udx:u0OLip(Q, 7), DudC a.e. on Q}.
Q Q

Remark that, if « in Lip(Q, @) is such that DuC, a.e. on Q, then /' =u=/>
in Q. We introduce the sets

¢ ={ulLip(Q,7): OullC, a.e. on (Q},
o p={uba+ Wi (Q):I'=su=<I*ae. onQ},
and we consider the problems
Pe)  min{l(w):ul 7},
(Pr.2) min{l(u):u0. 7 p p2}.

We notice that problem (P.) does always admit a solution, whereas in order
to ensure that problem (P, 2) admits a solution we need some extra assump-
tions, e.g., some standard growth conditions. The equivalence of problems
(P¢) and (Pc) and (P, 2)was studied by Brezis—Sibony in Ref. 14 (in the
case of the elasto-plastic torsion functional) and for a more general
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class of functionals and constraints by Treu—Vornicescu in Ref. 6. In par-
ticular, Theorem 3.3 in Ref. 6 requires that the integrand be of the form

L(x,z,p)=f(p)+g(x,z)

and that g be sufficiently smooth. Our previous results allow us to prove,
using a different technique, the equivalence of the two problems for a non-
smooth class of functionals whose Lagrangians are of the form f( p) + g(2).

Theorem 5.2. Equivalence of Two Variational Problems. Let
L(x,z,p)=f(p)+g(z), and assume that the functional 7 is strictly convex.
Let @ in Lip(R") be such that 0i0C, a.e., and assume that problem (P, 2)
has a solution. Then, problems (P.) and (P, 2) have the same (unique)
minimum.

Proof. Let we be the minimum of 7in .% ¢, and let w be the minimum

of I'in .7 2. Since .% ¢ 1s a subset of .71 2, then
Iw)=I(we).

By Theorem 5.1, the function w is Lipschitz; we claim that
OwOC, a.e.

In fact, we may extend the functions /', /> to R” by setting
I'(x)=ua(x), forxOR"\Q,

in such a way that
0r'oc, ae. inR"i=1,2.

It then follows by Lemma 2.1 in Ref. 6 that, for every TOR",
I'(x+1)=I'(N)=yc(1),

where y+(T), is the Minkowski function of the polar C° of the set C; see
for instance Ref. 15. Since y°(T) is positive, then Lemma 5.1 yields

(we —w) =yo(1), ond(QnQ,).
Theorem 4.3 implies that

Wy —w=Vyco(T), on QnQ,.
Lemma 2.1 in Ref. 6 then yields that

OwldC, a.e.on Q.
Thus, w7 ¢ and therefore,

I(w)=1I(wc),
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proving that
I(w)=1I(we).

The strict convexity of [ yields w = wc. O

Remark 5.1. Theorem 5.1 and Theorem 5.2 could be proved also
through a nontrivial modification of the proof of Theorem 3.1 in Ref. 6.
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