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Abstract

We give, in a non-smooth setting, some conditions under which (some of) the minimizers of
f_Q f(Vu(x))dx + g(x,u(x))dx among the functions in W“(.Q) that lie between two Lipschitz func-
tions are Lipschitz. We weaken the usual strict convexity assumption in showing that, if just the faces of
the epigraph of a convex function f:R" — R are bounded and the boundary datum u satisfies a general-
ization of the Bounded Slope Condition introduced by A. Cellina then the minima of f o J(Vu(x))dx on

ug + WO1 o1 (£2), whenever they exist, are Lipschitz. A relaxation result follows.
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1. Introduction

Few months ago we had the opportunity to read the paper [4] of Arrigo Cellina. One of
the main novelties contained in that paper was a new kind of Bounded Slope Condition. The
classical (BSC) of constant K, introduced by Hartman and Stampacchia prescribes, for a real
valued function defined on an open bounded subset £2 of R”, at every point x° of the boundary
052 of §2, the existence of two affine functions of slope less than K that bound uy from above
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and from below on 32 and that coincide with u at x°. The (BSC) was used to study the problem
of minimizing the functional

I(u):/f(Vu(x))dx, u=uy onoaf2
2

in various functional spaces. Under the assumption that f is strictly convex Stampacchia proved
in [15] that if u( satisfies the (BSC) then / has a minimizer among the Lipschitz functions that
coincide with ug in 9§2. More recently (for instance in [5,11]), the (BSC) was used to prove that
if 7 has a minimizer in ug + Wé’l(.Q) then every such minimizer is Lipschitz; F.H. Clarke even
proved in [7] the local Lipschitz regularity under a Bounded Slope Condition just from below or
from above.

All of the proofs of these results use a sort of Comparison Principle which allows, under
the assumption that f is strictly convex, to pass from an inequality like ug > £ on 9052 to u > £
on £2, u being the minimizer of I in the class of interest and £ an affine function. The Comparison
Principle between a minimizer and an affine function does not hold in general if the Lagrangian
f is not strictly convex. For instance, as it is pointed out in [4], in the case where f(£) =0 on
[—1,1] and f(£) = (J€]*> — 1)® on || > 1, the functions v(x) = 0 and w(x) = —|x| + 1 both

minimize f_ll f(x'(t))dt among the absolutely continuous functions that vanish on {—1, 1};
however w <von{—1,1}butw>von]—1,1].

In trying to get rid of the strict convexity assumption on f, Cellina defines in [4] a new class of
functions, depending on the polar or Legendre transform f* of the Lagrangian f and establishes
a new Comparison Principle between these new functions and the minimizers of I, even in the
case where f is not strictly convex; the analogous of the (BSC), using these new functions instead
of affine functions is then introduced.

This condition, that we call here Cellina Bounded Slope Condition (CBSC) of constant K
requires that, for every x? in 52, uq is bounded in 952 from above and from below by a new
class of functions, depending on f (not affine in general, but which turn out to be affine if f
is strictly convex), both Lipschitz of constant less than K and coinciding with uq at x°; both
the (BSC) and the (CBSC) are recalled in Section 5 of the paper. The paper [4] ends with the
following regularity result.

Theorem (Cellina). Let §2 be an open, bounded, and convex set; let f:R" — R be convex.
Assume that (ug, f) satisfies the (CBSC) of constant K, that the domain of f* is open, and f is
strictly convex at every |£| > K. Let u be a continuous minimizer of

I(u) = / f(Vu(x)) dx
2

inug+ WO1 ’I(Q). Then u is Lipschitz and its Lipschitz constant is bounded by K .

We just mention that the assumption on the polar of f in the theorem simply means that the
set of vectors p of R” such that an affine function p - x + b bounds f from below is open.

We prove here that the conclusion of this regularity result does still hold if the epigraph
of f has no unbounded faces. Moreover there’s no need to assume neither the continuity of
the minimizer nor that the domain of f* is open; actually our condition on the faces of the
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epigraph of f implies that f is non-constant on straight lines so that the domain of f* has a non-
empty interior, and this is enough to prove the claim, which applies for instance to functions like
f(&) =+/1+]£|%. We just mention that the condition that the domain of f* has a non-empty
interior has already been used in some papers concerning BV functions and arises for instance,
in the form of the equivalent growth condition demi-coercivity defined in [1], in studying the
equilibrium of elastic structures with unilateral constraints on the stress. The result seems to be
optimal since, for instance, the problem of minimizing fol |x’(¢)| dt among the functions that
assume a prescribed value at 0 and 1 has a non-Lipschitz minimizer.!

Quite surprisingly for us, the assumption that the faces of the epigraph of f are bounded
is actually a reformulation of the growth condition (CGA)—Conical Growth Assumption that
we introduced in [13] in order to weaken the classical superlinearity condition in a Lipschitz
regularity result; this is somewhat analogous to the demi-coercivity growth condition which is
also equivalent to the fact that the function involved is not constant on straight lines.

The condition that the faces of the epigraph of a function are bounded appeared in [6] under
the name of Bounded Intersection Property as a condition that is satisfied by the convex functions
that verify some growth conditions (even weaker than superlinearity, like the Growth Assumption
(GA) introduced in the same paper); there it was just used to establish a representation formula
for the points of the epigraph of the convexified function in terms of the points of the epigraph
of the original function.

The proof of our new regularity result is based on the Comparison Principle of [4] (that holds
if f is just convex): if we assume the (CBSC), the minimizer u# of I lies between two Lipschitz
functions u1 and u of Lipschitz constant K that coinciding with u#( on the boundary of £2 and
such that 1 < u < uj a.e. on £2. We show, in a more general setting, that in this situation there
is a further minimizer v of [ that is Lipschitz, with a Lipschitz constant bounded by K. Now, the
points (Vit(x), f(Viu(x))) and (Vv(x), f(Vv(x))) belong a.e. to the same face of the epigraph
of f.Hence, if the faces of the epigraph are bounded, the gradient of & turns out to be bounded as
well by a quantity depending on K and f'; thus u is Lipschitz too. Therefore, under the (CGA),
the (BSC) is a particular case of (CBSC); we point out the two conditions are not equivalent.

Under the assumption that the faces of the epigraph of f are bounded, we give a condition on
f under which the classical (BSC) of constant K for a boundary datum ug implies the (CBSC)
for (ug, f) of an explicit constant depending on f and K.

In our proof, the existence of a Lipschitz minimizer in the class W,,1 1‘{:,2 (£2) of functions of

uy + Wol’p(.Q) (p 2 1) satisfying u1 <u < up a.e. on §2 is essentially obtained by means of a
result of [16], stating that if f is convex and g(x, u):$2 x R — R is convex in u, twice differ-
entiable in both variables and the derivatives satisfy a suitable inequality on 2 x R then every
minimizer of I (u) = f_Q f(Vu(x)) + g(x,u(x))dx in Wul,’f’uz(.Q) is Lipschitz. The first part of
this paper deals with a generalization of the latter result, allowing g(x, ) not to be differentiable
but, instead, just convex in u# and with a partial subdifferential that is monotonic with respect to
the order induced by an appropriate cone of R” x R.

Un presenting the paper to us, Arrigo Cellina seemed not to be fully satisfied of his regularity result, due to the
presence of the strict convexity assumption on f. What a best challenge for us to try to drop out this assumption in the
occasion of the meeting for Cellina’s 65th birthday. The book Differential Inclusions by J.P. Aubin and A. Cellina begins
with an introduction called “Epigraph”; the letter “E” among two “putti” writing a derivative; the draw was also used for
the poster of the meeting. It is a nice coincidence that the conclusion of the regularity result of Cellina does still hold if
simply the Epigraph of f has no unbounded faces.
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Finally, under the assumption that the bipolar of a function fulfills the (CGA) (i.e. the bipolar’s
faces of the epigraph are bounded), we apply the representation result of [14] to obtain some
relationships between the problems of minimizing the functionals

I(u):/f(Vu(x))dx, I**(u):/f**(Vu(x))dx
2 2

in various functional spaces. In particular we deduce that if 7** has a minimizer in ug + WOl 1 (£2)
that is Lipschitz then the value of the minimum of I** equals the infimum of 7 in the same class
of functions; more precisely the minimum of ** coincides with the infimum of [ in the smaller
class of Lipschitz functions with a suitable Lipschitz constant, so no Lavrentiev phenomenon
occurs. These conclusions are usually obtained under some suitable conditions that bound the
Lagrangian both from below and from above. The first result in this direction was obtained by
Cellina in [6] for functionals defined on W' !([a, b], R") with Lagrangian f(x, x’) depending
on the state and the velocity, under the growth assumption (GA) mentioned above.

2. Notation, basic assumptions and preliminary results

In this paper £2 is an open, bounded subset of R”, endowed with the usual scalar product “.”
and the euclidian norm | - |.

In Sections 3 and 4 of the paper we fix three Lipschitz functions ug, u1, u» defined on £2 that
coincide on the boundary 952 of 2 and we set

K =max{Lip(u;): i =1,2}

where, by Lip(u), we denote the Lipschitz constant of u.
Let p > 1; we consider the closed subset Wull’ﬁ,z (2) of ug + Wol’p(.Q) defined by

Wb (2) = {u e WhP(2): uy <u<uzae.).
We will often refer to the following Basic Assumption.

Basic Assumption. The function f:R" — R is convex, the function g:2 x R — R is a
Carathéodory function such that u — g(x, u) is convex for a.e. x in §2. There exist a € LP ()"
(1/p+1/p'=1)and b € L' () such that f(&) + g(x,u) > a(x) - & + b(x) for all (x,u, &) €
2 xR x R".

The functional [ is defined on W17 (£2) by

I1(u) = / f(Vu(x)) + g(x, u(x)) dx.
2

For every x such that u — g(x, u) is convex, we will denote by 9, g(x, u) the (partial) sub-
differential of g(x, -); in this context there exist a measurable p(x, u) such that p(x, -) € 9,,g(x, -)
for a.e. x.
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The cone C g and the order relation “<g”. For every K > 0 we consider the cone of R" x R
defined by

Cx ={(x,u) eR" x R: u > K|x|}
and the order relation <g induced by Cg defined on R"” x R by
x,u)<g (y,v) & G—-—x,v—u)eCgx <& v>u+Kly—x|

In what follows we will be concerned with the following monotonicity conditions on the
partial subdifferential 9, g (x, u) of g.

Monotonicity Condition.

(Strict Monotonicity Condition) There exists p(x, -) € 9, ¢(x, -) for a.e. x such that

(x,u) <g (y,v) = px,u) <p(y,v)

or

(Large Monotonicity Condition) There exists p(x, -) € d,g(x, -) for a.e. x such that
(x,u) =g (y,v) = p,u) <ply,v).
We state here some facts that clarify the Monotonicity Condition.
Proposition 2.1.

(1) Assume that g satisfies the Strict (respectively Large) Monotonicity Condition. Then the
function u +— g(x,u) is strictly convex (respectively convex) for a.e. x; the converse holds
true if g(x, u) does not depend on the first variable x.

(i) Assume that g(x,u) admits a locally Lipschitz partial derivative g,(x,u) with respect to
the second variable: by Rademacher’s theorem g, (x, u) admits partial derivatives g, and
guu on 2 x R\ N, where N is negligible. Assume moreover that for every (x,u) in 2 x R
there exists a neighborhood I of (x,u) such that

sup{ |gux (v, v)|: (y,v)el \N} < (respectively <) Kinf{g,M (y,v): (y,v)el\ N}.
Then g fulfills the Strict (respectively Large) Monotonicity Condition.
(iii) In particular the Strict (respectively Large) Monotonicity Condition is satisfied if g(x, u)
admits a partial derivative g,(x,u) of class C' and moreover
V(x,u) e 2 xR |gux (x, u)| < (respectively <) K gy, (x, u).
Proof. (i) follows from the fact that a convex function of a real variable is strictly convex if and

only if it admits a strictly monotonic subdifferential. Assume now that g fulfills the assumption
stated in (ii) (strict version) and let (x, #) <g (v, v). Lebourg’s mean value theorem for Lipschitz
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functions [8, Theorem 2.4] yields the existence of (&, 1) in the Clarke generalized gradient of g,
at a point (z, w) of the segment joining (x, u) to (y, v) such that

&u(y,v) —gu(x,u)=§&-(y—x)+nw—u).

The generalized gradient formula [8, Theorem 8.1] shows that (&, 1) belongs to the convex hull
co(S) of the set

§={ 1 _(gus i w). gua i w): @iow) €2 x RAN. lim (31, wp) = zow)).
Let 7 be a neighborhood of (z, w), p € R, & > 0 be such that

sup{|gux @, w)|: @ w) e INN} <p—e<p+e<Kinf{gu@, w): (,w)el\N}.
Thus S is contained in the convex set

{(a. ) eR" xR: | <p—e<p+e<KB}CCk

so that in particular |£| < K. Therefore n > 0 and, since v —u > K|y — x|,

gu(y,v) —gu(x,u) = —&lly —x|+n(w—u)
> —[&|ly — x| +nK|y —x|=(Kn—[§])ly —x| >0

proving that g, (y, v) > g,(x, u). The case where g satisfies the assumption (ii) in the large sense
can be treated more easily and in a similar way; (iii) follows immediately. O

3. Lipschitzianity of the minima that satisfy an a priori bound: The strictly convex case

Theorem 3.1 (Lipschitz continuity of the minimizers in Wu1 ) {;2 (82)). Assume that f, g satisfy the
Basic Assumption and that one of the following conditions holds:

(a) g satisfies the Strict Monotonicity Condition i.e. there exists p(x,-) € 9,8(x,-) for a.e. x
such that

v>u+Kly—x| = pb,u)<plyv)
or
(b) f isstrictly convex and g satisfies the Large Monotonicity Condition i.e. there exists p(x, -) €
o, g(x,-) for a.e. x such that

v>u+Kly—x| = pl,u)<ply,v).

Assume that the functional

I(u) = [ f(Vu(x)) + g(x, u(x)) dx
Q
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admits a minimizer u in W,,1 ) f;z (82). Then u is Lipschitz and its Lipschitz constant is bounded by
K =max{Lip(u;): i =1, 2}.

This first part of the proof of Theorem 3.1 follows the lines of that of Theorem 3.1 in [16],
which is itself inspired by [2]. We write it here for the convenience of the reader since, apart
some minor changes, Treu and Vornicescu give some conditions that ensure that Vi belongs to
a prescribed closed convex set whereas we just look for # to be Lipschitz, making our first part
of the proof less technical than the one presented in [16].

Proof. Let ué be a Lipschitz continuous extension of ug to R”, with Lipschitz constant bounded
by K. We then consider the following Lipschitz continuous extensions of uy, u> to R” defined
by

. ui(x) ifxesf, L2
uj (%) = wi(x) ifx¢e, T

Let also

ulx) ifxes2,

o= {u;;(x) if x ¢ 2.

Clearly ii* € W!-P(£2’) for every open, bounded subset £2’ containing 2.
Fix h in R". We first show that

|it*(x +h) —a*(x)| < K|h| ae.
or, equivalently, that
x4+ h) <u*(x)+ K|h|, wx)<ut*(x—h)+K|h| ae.

Assume, by contradiction, that one of the above inequalities does not hold on a set of strictly
positive measure. Then at least one of the sets

Ef ={xeR" u*(x+h) — K|h| > i*(x)}, E, ={x eR" u*(x —h)+ K|h| < u*(x)}
is non-negligible; actually since
Ef=E, —h
the sets defined above are both non-negligible. Let u;l’ and u; be the functions defined by
u;f(x) = max{ﬁ*(x +h) — K|h|, ﬁ*(x)}, uy, (x) = min{ﬁ*(x —h)+ K|h|, l/_l*(x)}.
Notice that u} (x) = i*(x + h) — K|h| on E;\, u; (x) = u*(x —h) + K|h| on E, and that

u, < u,:' a.e.in R".
As in the proof of [16, Theorem 3.1] we remark that

u’l"guh\u;éuﬁ, E;UE;CQ a.e.

N
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In fact if x ¢ E;:' then u;f(x) = u*(x) < up(x) so that u,‘: < uj and, analogously, u} < u, .

Moreover, by the Lipschitz continuity of u3, u*(x + h) — K|h| < u3(x + h) — K|h| < u3(x)

so that, if x ¢ £2, @*(x + h) — K|h| < u}(x) = @*(x) and x ¢ E;, proving that E;” C £2; the

inclusion E,” C §2 follows similarly. It follows that if x € Eh+ then x +h € E; C £2 so that

u*(x +h) =u(x + h); analogously when x € E, then x —h € §2 and thus &*(x —h) = u(x — h).
Therefore, for every A in [0, 1], the functions

wi +a(uf —i), w4+ A(u, —i)
belong to W7, (£2) and thus
I +a(uy —a)) > 1G@),  I(uy, +r(u;, —it)) >13@)
or, equivalently,
/ (Vi) + 1 (Vix + h) — Vi(x))) — f(Vi(x)) dx
Ey;
+ / g(x, u(x) +A(#(x +h) — K|h| —i(x))) — g(x,4(x))dx >0 (1)
Ef
and
/ F(Vi(x) + A(Vi(x — h) — Vii(x))) — f(Vii(x)) dx
Ey

+ / g(x, u(x) +k(ﬁ(x —h)+ K|h| — ﬁ(x))) — g(x, I/_t(x)) dx > 0.

Ey
The change of variables that maps x in x 4 4 in the left-hand member of the last inequality yields
/ F(ViaGx +h) +a(Vi(x) — Vii(x +h))) — f(Vii(x + h)) dx
Eyf

+fg(x+h,zz(x+h)+x(ﬁ(x)+1<|h|—zz(x+h)))—g(x+h,zz(x+h))dx>o. 2)

+
2

Here begins the original part of the proof for a non-smooth function g. Adding term by term the
inequalities (1) and (2) we obtain the inequality

B>A

where
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A= / (Vi) + f(Vi(x + h))
Ey;
— f(AVax) + (1 = V)Vi(x + h)) — f(AVi(x +h) + (1 — 1) Vi (x)) dx
and
B= / b(x)dx
Ey;
where
b(x) =g(x,u(x) + Ay (x)) + g(x + h, i (x + h) — Ay (x)) — g(x, @ (x)) — g(x + A, ii(x + h))
with
Y (x) =ii(x +h) — K|h| —ii(x) >0 onE;".

The function £ is convex and thus

F(AViax) + (1 =M)Vi(x + b)) <Af(Vix)) + (1 =) f(Vii(x + h))
and

F(AVax +h) + (1 =) Vix) <Af (Vix +h) + (1= 1) f(Vi(x)).

Notice that Vii(x) # Vi (x + h) on a non-negligible subset of E + otherwise Vthr =Vu on £2;
moreover since u;{ —ue WO1 "7 (£2) then u;{ =i on £2, contradicting the assumption that E,;L

is non-negligible. Therefore, if f is strictly convex, the latter inequalities are strict on a non-
negligible subset of EZ' It follows that
AZ>0; A >0 1if f is strictly convex.
Let p(x,-) € 9,g(x, -) be measurable. Then, for a.e. x,
g(x. 1 (x) + Ay (x)) — g(x, #(x)) < p(x, #(x) + Ay (X)) Ay (x)
and
glx+nia(x+h) —rp ) —g(x+hix +h) <—p(x+h,ix+h) — A (x))Ap (x)
and thus
b(x) <Ay (0)[p(x, it(x) + A (x)) — p(x + h, ii(x + h) — Ap(x))].

Set

y=x+h, u=ulx)+Ary(x), v=1u(x+h) —rp(x).
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Then
v—u=ulx+h)—rpx)—ulx)—rp(x)
=i(x +h) —2x(a(x +h) — K|h| — i(x)) — ii(x)
= (1 =20 (#(x + h) —ii(x)) + 21K |h|
so that

v—u—Klh|=(1=20)(a(x +h) — K|h| —i(x)).

Fix A < 1/2. Then, since ii(x + h) — K |h| — ii(x) = ¥ (x) > 0 a.e. on E;", we obtain v — u —
Klh| > 0,1e. (x,u) <k (y,v) so that

(x,i(x) + AP (x)) <k (v, i(x +h) — AP (x)) ae.on E}f.
Assume that (a) holds. Then
p(x, () + 1y (x)) < p(x + h,ii(x +h) — A (x)) ae.onE;

and thus 0 > b(x) a.e. on E;[ whence

0>B=fb(x)dx>A>O,

Ey
a contradiction. If, instead, (b) holds then
p(x,u(x) + Ay (x)) < p(x +h,ii(x +h) — Ay (x)) ae.onE;.
Moreover A > 0 and thus
0>B>A>0

yielding again a contradiction.

Therefore, in both cases, it follows that E,T is negligible and thus, for all / in R”, the inequal-
ity |i£*(x +h) — i*(x)| < K|h| holds a.e. in £2.

Let ¢; be the ith vector of the canonical basis; it follows from the claim we have just proved
that there exists a negligible set Z such that, for every x in £2 \ Z, the gradient Vii(x) exists

and, moreover, |u*(x + %ei) —u*(x)| < % forall m =1,2,...and i = 1,..., n. Therefore
lu*(x + %ei) — ﬁ*(x)|/% < K for every m and i so that, passing to the limit, we obtain that
|Vu(x)| < K on 2\ Z. Thus u —ug € W(}’OO(.Q) and ug is Lipschitz: it follows that u is Lip-
schitz, and its Lipschitz constant is bounded by K. O

Remark 3.2. It follows from Proposition 2.1 that the assumptions of Theorem 3.1 imply that
either f or g is strictly convex; therefore there exists at most one minimizer of / in W,,1 ; {;z (£2).

We will prove in the sequel that the problem of minimizing / in WM1 | f’uz (£2) admits existence,
even in a non-strictly convex setting.
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Remark 3.3. Our Theorem 3.1 generalizes, in a non-smooth setting, Theorem 3.1 of [16] where
the authors assume a more restrictive version of our new condition (ii) of Proposition 2.1, namely
that g(x, u) admits a Lipschitz partial derivative g, (x, #) and that

sup{|gux (x, w)|: (x,u) € 2 x R} < Kinf{guu(x,u): (x,u) € 2 x R}.
Our new Monotonicity Condition drops out, in Theorem 3.1, two orders of derivatives.
As it is shown in the smooth setting of [16], Theorem 3.1 can be generalized, with some
slight technicality, to a result that gives sufficient conditions under which the gradient of the

minimum # belongs to a prescribed compact convex subset C of R”. It is enough to replace, in
the Monotonicity Condition, the cone Cx with

Cr={E m eR" xR: yko(§) <n}

where yjco is the Minkowski functional of the polar K¢ of . More precisely the following result
holds.

Theorem 3.4. Let K be a compact convex subset of R"; ug,ui,us:§2 — R be Lipschitz
functions such that uy = uy = ug on 952 and, moreover, Vu; € K, i =0, 1, 2. Assume that f,
g satisfy the Basic Assumption and that one of the following conditions holds:

(a) there exists p(x,-) € 9,g(x, -) for a.e. x such that

v>u+yge(y—x) = plx,u)<ply,v)

or
(b) f is strictly convex and there exists p(x, -) € 9,8(x, -) for a.e. x such that

v>u+ye(y—x) = ph,u)<pQ,v).

Assume that the functional

I(u) = / f(Vu(x)) + g(x, u(x)) dx
Q

admits a minimizer u in WJI’fLZ (£2). Then Vi € K a.e.
We just mention that, in this more general situation, an analogue of Proposition 2.1 does hold;
for instance (a) is satisfied (with Cy instead of Cg) if g(x, u) admits a locally Lipschitz partial

derivative g, (x, u) with respect to the second variable and, for every (x, u) in £2 x R, there exists
a neighborhood I of (x, u) such that

sup{yx (—gux (¥, v)): (y,v) € I\ N} < inf{guu(y,v): (y,v) €I\ N}

where N is the set in which g, is not differentiable.
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4. Lipschitzianity of the minima that satisfy an a priori bound—The non-strictly convex
case

The next result follows directly from Theorem 3.1 and is useful in a non-strictly convex set-
ting. It also gives existence of a minimizer in Wu1 | f’uz (£2).

Theorem 4.1 (Existence of a Lipschitz minimizer in Wull’fj,z (£2)). Assume that f, g satisfy the
Basic Assumption and the Large Monotonicity Condition, i.e. there exists p(x,-) € 9,8 (x, -) for
a.e. x such that

v>u+Kly—x| = ph,u)<ply,v).

Then the problem of minimizing

I1(u) = / f(Vu(x)) + g(x, u(x)) dx
Q

in W,,1 ; ﬁ,z (82) admits at least one solution; moreover at least one of the minimizers of I is Lip-
schitz with a Lipschitz constant bounded by K = max{Lip(u;): i = 1, 2}. In particular, if I is
strictly convex, the unique minimizer of 1 is Lipschitz.

Proof. Forevery k =1,2,... let I; be the functional defined on wlr (£2) by

Ii(u) = / Se(Vu@) + g (x, u(x)) dx
2

where we set fy(§) = f(&) + 1 I€|7 if p > 1, fv(§) = f(€) + 1|€|? if p= 1. Then Iy is coercive

and has therefore a minimizer ity in the closed subset Wu1 | f)uz (£2) of WP (£2). Moreover fr is
strictly convex so that f; and g satisfy the assumption (b) of Theorem 3.1. It follows that iy is
Lipschitz with a Lipschitz constant bounded by K : we may assume, up to a subsequence, that ity

converges weakly in Wu1 | fp,,z (£2) and uniformly to a function i, which is therefore Lipschitz with
a Lipschitz constant bounded by K. The functional / being lower semicontinuous we have

I(ﬁ):/f(Vﬁ(x))—i—g(x,ﬁ(x))dx<£ig1ir£/f(Vﬁk(x))—i—g(x,ﬁk(x))dx.
2 2

Moreover, for every k,

1
ff(wkm) dx + g (x, i (x)) dx < / F(Vae) + 2 IVil? dx + g (x, i (x)) dx = I @)
2 2

Let u be any function in Wu1 11, (£2); since iy, is a minimizer of I the latter inequalities yield

1 (1) < liminf I (iig) < liminf Iy (u) = I ()
k——+00 k——+o00

thus proving that # is a minimizer of / in Wul dL(2). O
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In the particular case of g(x, u) = g(u) (not depending on x) Theorem 4.1 becomes particu-
larly attractive.

Corollary 4.2. Assume that f :R" — R, g :R — R are convex and that f is bounded from below
by an affine function. Then the problem of minimizing

I(u)= / f(Vu(x)) + g(u(x)) dx
2

in Wu1 . f’uz (82) admits at least one solution; moreover at least one of the minimizers is Lipschitz
with a Lipschitz constant bounded by K = max{Lip(u;): i =1, 2}.

The proof of this corollary follows from the fact that, by Proposition 2.1, the assumptions of
Theorem 4.1 are satisfied.

Remark 4.3. This corollary extends and gives an alternative proof of Theorem 5.1 of [12] where
we assumed I to be strictly convex.

The purpose of what follows is to show under the assumptions of Theorem 4.1 that if, instead
of f being strictly convex, the faces of the epigraph of f are bounded then every minimizer of /
in W,;%,, (£2) is Lipschitz.

We first show that if the fact that the epigraph of f has no unbounded faces is equivalent to a
sort of growth condition that we introduced in [13] under the name of Conical Growth Assump-
tion (CGA). In [13] this condition appeared to be quite weaker than superlinearity but seemed
there to be much more technical than the simple requirement that the faces of the epigraph are
bounded.

Conical Growth Assumption (CGA). A convex function f :R"” — R satisfies the (CGA) if and
only if, for every positive Ry, there exist ¢ > 0, c € R and R > 0 such that for every |§| > R,
€0l < Ro

f(&) = f(&0)+ p&o) - (6 —&o) +elsl+c
where p(&o) € 3f (50)-
Remark 4.4. By definition of subdifferential the convex function f satisfies

f &)= f&o) + p&o) - (¢ — &)

for every &; if f satisfies the (CGA) then, after a radius depending on |&p|, the function grows a
little more than that.

Remark 4.5. The (CGA) is fulfilled if, for instance, f is superlinear, i.e. if

6 _

1m =400
|&|>+oo ||
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Theorem 4.6. A convex function f:R" — R satisfies the Conical Growth Assumption (CGA) if
and only if the faces of the epigraph of f are bounded.

Proof. Assume that f satisfies the (CGA) and fix & in R. Then, for suitable R > 0, ¢ > 0 and
c € R the inequality

(&)= f o)+ p&o) - (€ — o) +el§| +¢ ()

holds for every |£] > R and some p(&y) € df (&y). It follows that if |£| > max{R, —c/¢} then
(&, f(&)) does not belong to the same face of the epigraph of f containing (§p, f(§0)) otherwise

f (&)= fo) + p(&o) - (§ — o)

so that, by (%), €|&| + ¢ =0, a contradiction.
Assume now that the faces of the epigraph of f are bounded. If f does not fulfill the (CGA)
there exists Ro > 0 and, for every k > 1, €% and S(])‘ in R" with [X| >k, |§(])‘| < Rp such that

1
(%) < 1(&0) +p(&0) - (6" —&) + 1€
where p(éé‘) eaf (é(’)‘ ). Thus, for every ¢ € [0, 1], by convexity we have

F( =& + 1) < —0) f(EE) +1£(E%)
< F(68) + p(&l) - 1(6" — 68) + 18]

Set ék = Agvg with Ax > k and |vg| = 1. The latter inequality can be rewritten as

£ =08 + ) < £(68) + tp(&) - G = 66) + T

so that, for r > 0, t =r/A and k sufficiently big we obtain
A= 56+ ) < £+ = p(Ed) - (v — &) + -

Up to a subsequence we may assume that limy vy = vg, limg S(’)‘ = &y. Moreover, the subdiffer-
ential of f being bounded on the balls of R"”, we may assume that limy p(é(’;‘) = p; necessarily
p € df (&y). Passing to the limit in the latter inequality we obtain

fo+rvo) < f&o)+p- (rvo).

Moreover, the opposite inequality holds since p € df (§p) and therefore

f&o+rvo) = f o)+ p- (5o +rvo) —&o)

so that the points (&y, f(£0)) and (& + rvo, f (&0 +7rvo)) belong to the same face of the epigraph
of f. A contradiction, since r is arbitrary and the faces of the epigraph of f are bounded. It
follows that the (CGA) holds. O
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We will need to introduce a further notation.
Notation R £ Let f:R" — R be convex. We denote by R ,j; the maximum modulus of the points

of the domain that belong to the projection of a face of the epigraph epi(f) of f containing the
image of a point of modulus less than K; in other words

RI]; = max{|§|: dn| <K (S, f(E)) and (77, f(n)) belong to the same face of epi(f)}.
Proposition 4.7. Assume that the faces of the epigraph of f are bounded. Then R If< is finite.
Proof. Since, from Theorem 4.6, the (CGA) holds there exist R > 0, ¢ > 0 and ¢ in R such that

fE=Zfm+pm)-E—n+elél+c

for every |n| < K and |&| > R, where p(n) € df (). It follows that if |£]| > max{R, —c/¢e} then
the points (1, f(n)) and (&, f(§)) do not belong to the same face of the epigraph of f. O

We are now in the position to weaken the strict convexity assumption in the last part of Theo-
rem 4.1.

Theorem 4.8 (Existence and Lipschitz continuity of minimizers in W,,l fﬁdz (82)). Assume that f, g
fulfill the Basic Assumption and that g satisfies the Large Monotonicity Condition, i.e. there exists
p(x,-) € d,g(x,-) fora.e x such that

v>u+Kly—x| = pl,u)<pQy,v).

Assume moreover that the faces of the epigraph of f are bounded. Then the problem of minimiz-
ing

I(u) = / f(Vu(x)) —|—g(x, u(x)) dx
Q

in Wull’f;Z (£2) admits at least one solution. Every minimizer of I in Wull’{;z (£2) is Lipschitz with
a Lipschitz constant bounded by

le( = max{|§|: dnl <K (E, f(S)) and (n, f(n)) belong to the same face of epi(f)}

where K = max{Lip(u;): i = 1,2}. Moreover, one of these minimizers has a Lipschitz constant
bounded by K.

The proof of the theorem is based on the following lemma.

Lemma 4.9. Ler f, g satisfy the Basic Assumptions and u, v be two minimizers of

I(u) = / f(Vu(x)) +g(x, u(x)) dx
Q
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on a convex subset of WP (§2). Then for a.e. x in 2 the points

(Via(x), f(Vi(x))), (Vo(), f(Vow)))
belong to the same face of the epigraph of f.

Proof. Let X be the subset of £2 where (Vi(x), f(Vu(x))) and (Vu(x), f(Vv(x))) do not
belong to the same face of the epigraph of f. For any measurable function g : R” — R" such that
q (&) € 9f (£) the set X' can be expressed by the formula

T ={xe: f(ViW)) > f(Vax)) +q(Vix)) - (Volx) — Vii(x))}

it follows that X' is a measurable subset of £2. Let, for any measurable subset A of £2 and u in
wlr(),

T4(u) = / f(Vu(x)) —|—g(x, u(x)) dx.
A

By decomposing §2 as the union of X' with its complement we obtain

(L 1Y, o Y (L
U+ =v|= —U+ =D —u+=v).
) A Z\2" T3

The convexity of f and g (on the last variable) yields, for a.e. x,

lva Losm) < Lr(va L (v
f(g @) + 5 v(x)>\5f( u(x))+§f( (x))

and, analogously

1_ Lo\ 1
g(x, SHE) + 5v(x)> < 58(% #00) + 7g(x, 1)

and thus

1 1 1 1
IQ\2<§ﬁ + 517> < 519\2(5!) + 51:2\2(5).

Moreover, on X, (Vu(x), f(Vi(x))) and (Vo(x), f(Vv(x))) do not belong to the same face of
the epigraph of f and thus we have

1 1 1 1
f(EVﬁ + EVI_)) < Ef(Vﬁ) + Ef(Vﬁ) a.e.on X
so that, if X is not negligible,

1 1 1 1
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Therefore, if X is not negligible, by adding together the functionals I\ » and Iy we obtain

(ia+ls)<tiom+ Liw=1=10
<§u+§v><§ (M)+§ W) =1w)=1()

since # and v are both minimizers of / in a convex subset of WJ l’f’uz(.Q), a contradiction. It
follows that X' is negligible, so that Viz and Vv belong a.e. to the same face of the epigraph
of f. O

Proof of Theorem 4.8. Theorem 4.1 yields the existence of a minimizer # of [ that is Lipschitz
with a Lipschitz constant bounded by K; therefore |Vu(x)| < K a.e. If v is any other minimizer
of I in W,};ﬁ,z([z) then, by the lemma, the points (Vi(x), f(Vi(x))) and (Vv(x), f(Vv(x)))
belong a.e. to the same face of the epigraph of f. Then Vv (x) belongs a.e. to the projection of
the face of the epigraph of f containing (Viu(x), f(Vii(x))) and in particular, for a.e. x in £2,
|[Vu(x)| is bounded above by

max{|&]: 3n| <K (&, f(€)) and (n, f(n)) belong to the same face of epi(f)} = RI];

which is finite, by Proposition 4.7. Now v — it € WS "P(£2) and |V (D — it)| is essentially bounded;
it follows that v is Lipschitz and its Lipschitz constant is bounded by R £ m|

5. Lipschitz regularity under the Bounded Slope Condition of Cellina

In this part of the paper we let g = 0 and thus consider the functional

I(u) = f F(Vu(x))dx
2

where f:R" — R is convex, bounded below by an affine function. Let uq be a Lipschitz function
on £2.

There are many recent results concerning the Lipschitz regularity of the minima of the func-
tional 1 on ug+ W7 (§2) under the assumption that the boundary datum u satisfies the Bounded
Slope Condition (BSC) of Hartman—Stampacchia, that we recall here; we refer to [10] for some
classical results involving the (BSC).

Bounded Slope Condition (BSC). The function u( satisfies the (BSC) of constant K > 0 if for
every x9 € 992 there exist k1 (x%) and £~ (x0) in R” such that, for every x € 052,

uo(xo) + k™ (xo) . (x — xo) <uglx) < uo(xo) + k+(x0) . (x — xo).
In addition there is K > 0 such that

Vi ed2  max{[k™(x°)

)} < K.

)
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We mention [5,13] for some regularity results when the boundary datum satisfies the (BSC);
Clarke even proved a local Lipschitz regularity in [7] for boundary data satisfying a partial BSC
(just from below, or from above). The proofs of these results rely strongly on the assumption that
the Lagrangian is strictly convex; they are in fact based on the Comparison Principle between a
minimum and an affine function (a special class of minima) which may be false if the Lagrangian
is not strictly convex.

More recently Cellina introduced a new class of minimizers of / and formulated a new Com-
parison Principle dropping out the requirement of strict convexity of f.

We recall briefly these results for the convenience of the reader. By f* we denote the polar
of f. The effective domain of a function ¢ : R" — R U {400} is

Dom(p) = {E eR™ p¢) < +oo}.
Definition 5.1. For 6 € Dom(f*), x* € R” and r € R we define the functions

ht = sup k-(x—x+r, KT = inf k-(x—x0)+r
G,XO,F(X) kGB;E(H) (x X ) + r 9,x0,r(x) kEdf*(e) ('x X ) + r

The function A is convex and & is concave; they both coincide with r at x°. We

6,x9,r 6,x9,r
mention that if f is strictly convex then df™* () is single valued and thus in this case the maps
just defined are affine.

It turns then out that, in what concerns the minimizers of 7, under a suitable “growth” assump-
tion on the convex function f (unnecessarily strictly convex) the functions h(j,xo,r and h;xo’r do
the same job as do affine functions when f is strictly convex.

For instance it is proved in [5, Theorem 1] that if f is convex (even extended valued), lower
semicontinuous and Dom( f*) has a non-empty interior then, for 6 in the interior of Dom( f*),
x% € R” and r € R the map h;’xo . (respectively h , ) is a minimizer of / among the functions
in o o

h;“ 0.+ WOI’I(Q) (respectively h o + wll (£2)).
X5, 0,x0,r 0
We recall here some characterizations of the latter condition on the effective domain of f*; we
refer to [1] for the simple proof of the following equivalence result.

Proposition 5.2. Let f:R" — R be convex. The following conditions are equivalent:

(1) The interior of Dom( f*) is non-empty;
(ii) f is demi-coercive, i.e. there exista > 0, p € R" and b € R such that

f@&) zalgl+p-§+c

forall & in R,
(iii) f is non-constant on straight lines.

In what follows by u < v on 32 we mean that the positive part (u — v)* of u — v belongs to
W(}’l (£2). We will use the result of Cellina, that we state here for the convenience of the reader
in a slightly general version.
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Comparison Principle (Cellina). (See [5, Theorem 2].) Let §2 be convex, f:R" — R U {400}
be convex, lower semicontinuous and non-constant on straight lines. Let u be a minimizer of

I(u) :/f(Vu(x)) dx
2

on ug + WOI’l (£2). Assume that, for 0 in the interior of Dom( f*), xVeRrn \ 2 andr eR, we
have h(‘;xo . > ug (respectively he_x0 . < ug)on 082. Then h;‘xo . > u (respectively ha_xﬂ . <u)

a.e.on 2.

Remark 5.3. The true formulation of the Comparison Principle is actually slightly different.
Cellina assumes in [5] that the domain of f* is open; however the proofs of these results still
hold if the domain of f* has a non-empty interior or equivalently (Proposition 5.2) that f is
non-constant on straight lines. This is the case, for instance, of f(§) =+/1+& 2, £ e R, where
the domain of f* is [—1, 1]. As it is pointed out in [5], the domain of f* is open if f has a
superlinear growth.

Lemma 5.4. Assume that the faces of the epigraph of f are bounded. Then if & € R" and
p € 3f (&y) there is a neighborhood of p that is contained in the domain of f*; in particular
Dom( f*) has a non-empty interior. Moreover the norm of every element of df*(p) is bounded

by R‘};O‘ given by
RIJ;OI = max{|§|: d|n| < || (5, f(é;‘)) and (77, f(r;)) belong to the same face of epi(f)}.

Proof. By Theorem 4.6 the (CGA) holds: there exist ¢ > 0, R > |&| and ¢ € R such that, for
every [£] > R,

f&) = f@o)+p-(E—8)+elfl+c

so that, for every v € R" with |[v| =1, |£] > & - v and thus

fE&=2fE)+p-&E+ev-E—p-&r+c

or, equivalently,

VIEIZR (&)= fE)+(p+ev)-E—p-bo+c.

Moreover, f being bounded from below by an affine function, f(§) — (p + ev) - £ is bounded
from below too on the ball of radius R centered in the origin. Therefore there exists r € R such
that

FE=(p+ev) -E+r

for every & in R”, proving that p + ev € Dom( f*) for every unitary vector v. The convexity of
Dom( f*) implies that the entire ball of radius ¢ and centered in p is contained in Dom( f*). To
prove the last part of the claim it is enough to remark that if £ € 3f*(p) then p € 9f (&) so that
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f&)— f() = p-(§ —&p) and thus the points (&, f(§)) and (&9, f (&0)) belong to the same face
of the epigraph of f. O

Remark 5.5. Lemma 5.4 provides also a direct proof that the interior of the domain of f* is

non-empty if the faces of the epigraph of f are bounded. Alternatively, this conclusion could be
directly obtained by the equivalence stated in Proposition 5.2.

The following condition on the boundary datum analogous to the classical (BSC) was introduced
in [5]; we call it the Cellina Bounded Slope Condition.

(CBSC). We say that (ug, f) satisfies the (CBSC) of constant K > 0 if for every x0 € 982 there
exist 67 (x?) and 6~ (x) in the interior of Dom( *) such that, for every x € 052,

0 inf k- (x—x%)< < up(x° k- (x —x9).
uo(x )+keaf*l(%*(x0)) (x * )\MO(X) \MO(X )+keaff(lzl«)+(xo)) (x * )

In addition there is K > 0 such that

K > sup sup{lkl: ke af* (0~ (x))uar(e*(x°))}.
x0ea2

We notice that when 6 belongs to the interior of Dom(f*), the subdifferential 3f*(0) is
bounded and therefore sup{|k|: k € 9f*(0)} is finite. The (CBSC) requires thus a uniformity

in this bound. We also mention that if the (CBSC) of constant K holds then uq is Lipschitz on
d52 and its Lipschitz constant is bounded by K.

Remark 5.6. The definition of (CBSC) does not actually require that f be convex. We will use
it for non-necessarily convex function only in the last section of this paper.

We give here criteria under which the classical (BSC) implies the new (CBSC), that is always
fulfilled if the faces of the epigraph are bounded.

Proposition 5.7.

() Letk,0 € R" be such that 6 € 3f (k). Then, for every x° € R", r € R and x € R" the follow-
ing inequalities hold

h;xo’r(x) <k- (x — xo) +r< hg"xo’r(x).

(ii) Assume that the Lipschitz function uq satisfies the (BSC) of constant K and that the epigraph
of f has no unbounded faces. Then (ug, f) fulfills the (CBSC) of constant le(.

Proof. Claim (i) follows immediately from the fact that k € 3f*(6) so that

inf{k - (x —x°): ke af*@)} <k (x —x°) <sup{k- (x —x°): ke af*®)}.
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If the faces of the epigraph of f are bounded then Lemma 5.4 shows that, every 6 is in df (k) be-
longs to the interior of the domain of f* and that moreover, every element of df* () is bounded

by R/ ; the application of (i) yields the conclusion. O

Remark 5.8. The (BSC) and (CBSC) are not equivalent. It can be shown for instance that if
fE)=0for|é| <1, f(§)= %(|f;‘| —1)%for |£| > 1 then every Lipschitz function uq of Lipschitz
constant 1 satisfies the (CBSC), no matter what the domain £2 is. Instead the (BSC) implies the
convexity of the domain and affinity of the boundary datum on the flat parts of the boundary £2.
More details on the subject will be given in a forthcoming paper.

Example 5.9. Let n = 1, 2 = [a, b], up(a) = A, ug(b) = B. Assume that Bf(%) has a value
that is interior to the domain of f*. Then (uq, f) satisfies the (CBSC). In fact up(x) = % X
(x —a) + A satisfies the (BSC); the claim follows from Proposition 5.7.

We are now able to state the following regularity results without any strictly convexity as-
sumption on f; the first one is an application of Theorem 4.1, the second one follows from
Theorem 4.8

Theorem 5.10 (Existence of a Lipschitz minimizer under the (CBSC)). Let §2 be an open,
bounded and convex set; let f:R" — R be convex. Assume that (ug, f) satisfies the (CBSC)
of constant K and that f is non-constant on straight lines. Assume that

I(u) =/f(Vu(x)) dx
2

has a minimizer u in ug + Wg’] (82). Then there are two Lipschitz functions u1, uy satisfying
up <u<uy ae Lipu) <K, uj=uy ondf2 (=1,2)

and therefore there exists a Lipschitz minimizer of I that is Lipschitz with a Lipschitz constant is
bounded by K.

Proof. Cellina Comparison Principle yields

0

uo(x ) + inf k- (x — xo) <ulx) < uo(xo) + sup k- (x — xo)

kedf*(0— (xY)) kedf*(6+(x0))
for a.e. x in £2. Set

ul(x)zsup{uo(x0)+ inf k-(x—xo): xoea.Q}
keaf*(©=(x%)

and

ur(x) = inf{uo(xo) + sup k- (x — xo): xe 8[2}.
kedf*(6+(x0))
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Then u1 and u are Lipschitz; their Lipschitz constant is bounded by K, moreover u1 = up = ug
on d52. It follows that the minimizers of I in ug + Wol‘l(.Q) are minimizers of / in Wull’f”uz (£2).
Theorem 4.1 yields the conclusion. 0O

Remark 5.11. As it is pointed out in [7] the existence of a Lipschitz minimizer under the classical
(BSC) may be obtained easily by considering a strictly convex perturbation of the functional, like
f_Q f(Vu) + %|Vu |> dx and passing to the limit. The same reasoning would not hold here since

it may not be true that (ug, f (&) + %IS |2) satisfies the (CBSC).

Theorem 5.12 (Lipschitz continuity of minimizers under the (CBSC) and the (CGA)). Let §2 be
an open, bounded and convex set; let f:R" — R be convex. Assume that (uq, f) satisfies the
(CBSC) of constant K and that the epigraph of f does not contain an unbounded face. Let u be
a minimizer of

I(u) = / f(Vu(x)) dx
Q

inuy+ WO1 o1 (82). Then u is Lipschitz and its Lipschitz constant is bounded by

RIJ; = max{IEI: n| < K, (5, f(E)) and (17, f(n)) belong to the same face of epi(f)}.

Moreover, I has a minimizer whose Lipschitz constant is bounded by K .

Proof. Since the faces of the epigraph of f are bounded then f is non-constant on straight lines:
Theorem 5.10 yields the existence of two Lipschitz functions | and u,, with a Lipschitz constant
bounded by K, such that u; = uy = ug on 952; therefore u is a minimizer of / in Wul{f;z (£2). The
assumption (again) that the faces of the epigraph of f are bounded together with Theorem 4.8
yield the conclusion. O

Remark 5.13. Theorem 5.12 extends Theorem 3 of [5] where it is assumed that i is continuous
and, instead of the fact that the faces of the epigraph of f are bounded, that f is strictly convex
out of the ball of radius K and that Dom( f*) is open. Our result applies for instance to functions

like £(€) = /1 + [E].

Remark 5.14. The assumption that the epigraph of f does not contain any unbounded face is
somewhat optimal. For instance, any increasing absolutely continuous function on [—1, 1] with

prescribed boundary values is a minimizer of I (u) = fol |u'(¢)|dr so that I admits among its
minimizers some functions that are not Lipschitz; here the (BSC) is obviously satisfied.

Remark 5.15. We will prove in a forthcoming paper that the convexity assumption on the domain
£2 can be weakened in the claims of Theorems 5.10 and 5.12.

6. Relaxation and Lipschitz regularity in the non-convex case

In this section we will consider the case of a Lagrangian f:R" — R, that we assume again
to be bounded below by an affine function but not to be convex; ug is a Lipschitz function on £2.
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For r > 0 we denote by Lip, (§2) the set of Lipschitz functions on 2 whose Lipschitz constant
is less than r; Lip, (§2, ug) is the subset of Lip, (§2) of those functions that coincide with ug on
0£2; the space of Lipschitz functions on £2 is denoted by Lip(§2). The bipolar of f is denoted

by f**.

Theorem 6.1. Assume that ug € Lipg (2) and that the epigraph of f** has no unbounded faces.
There exists K' > K such that

inf{/f**(Vu(x))dx: u eLipK(.Q,uo)} >inf{/f(w(x))dx: u eLipK,(Q,uo)}.
2 2

Proof. Given a function g:R"” — R and r > 0 let us denote by g, the function defined by

g@&) ifl§l<r,

gr(g)z{—i—oo if1E] > 7.

We obviously have f**(Vu(x)) = (f**)x (Vu(x)) for every u in Lipg (£2, uo).

Now (f*)x < (fx)™, the equality being false in general. However, if the faces of the epi-
graph of f are bounded, a sort of reverse inequality holds true. In fact, by [14, Theorem 3.2],
there exists K’ > K such that, for every ¢ > 0, any |§| < K may be written as a convex combi-
nation

2n+2 2n+2

§=Zki§i, A =0, Z)»i=1, & < K’
i=1 i=1

and

2n+2

DU kifE) S fE) e
i=1

Therefore, by convexity,

2n+2 2n+2
()™ &) = (fo)**( 3 m) <Y () ED) < FHE) e

i=1 i=1

so that, ¢ being arbitrary,

VIEISK  (fx)™ @) < (f7)x ©).

It follows that

inf{ff**(Vu(x))dx: u eLipK(.Q,uo)} >inf{/(fK/)**(Vu(x))dx: u eLipK(.Q,uo)}
2 2
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and thus, since Lipg (£2, uo) C Lipg/(£2, uo),
inf{/f**(Vu(x))dx: u eLipK(.Q,uo)} > inf{ /(fK/)**(Vu(x)) dx: u eLipK,(Q,uo)}.
2 2

The relaxation result [9, Proposition X.3.6] states that

inf{ /(fK/)**(Vu(x)) dx: u eLipK/(.Q,uo)} :inf{/fK/(Vu(x)) dx: u eLipK/(.Q,uo)}
2 2

the conclusion follows. O

Remark 6.2. The results hold true if |Vug| < K a.e. instead of assuming that uq is Lipschitz;
in this case it is enough to replace in the claim of Theorem 6.1 the sets Lip, (§2, up) with W, =

{ucug+ Wy (2): |Vul <rael.

The next relaxation result is straightforward. As usual, I and I** are the functionals defined
by

I(u):/f(Vu(x))dx, I**(u):/f**(Vu(x))dx.
19) 19

Theorem 6.3. Assume that the epigraph of f** has no unbounded faces. Assume moreover that

I (u) = f b (Vu(x)) dx
Q
admits a minimizer on ug + W(} o1 (82) that is Lipschitz. Then
. sksk . 1,1 : . 1
min{ /™ (u): u € ug+ Wy (22)} :mf{/f(Vu(x))dx. u eLlpK,(Q,uo)}
Q

for some K'; in particular there is no Lavrentiev phenomenon for I, i.e.

inf{/f(Vu(x))dx: ueuy+ Wo“(:z)} =inf{/f(Vu(x))dx: u eLip(.Q,uo)}.
Q 2
Proof. Let K be greater than the Lipschitz constant of the minimizer of /. Since

min /** :inf{/f**(Vu(x))dx: u eLipK(.Q,uo)}
2
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then by Theorem 6.1 we have

min [ ** }inf{/f(Vu(x))dx: u eLipK/(.Q,uo)}
2

for some K’. Now

inf{ / f(Vu(x)) dx: u e Lipg/ (82, uo)} > inf{[ f(Vu(x)) dx: u€€ug+ Wéﬁl(Q)}
2 2
and f > f** on R” so that inf/ > inf I**; it follows that the above inequalities are in fact
equalities. O
The proofs of the next corollaries follow then directly from the results of the previous sections.
Corollary 6.4. Let f:R" — R be such that the epigraph of f** has no unbounded faces. Let

§2 be an open bounded and convex set and (uq, ) satisfy the (CBSC). Assume that I™* has a
minimizer in ugy + W(; ’1(.(2). Then there exists K’ such that

min{I**(u): uEuy+ W(}’l(.Q)} = inf{l(u): u € Lipg/(£2, uo)}
and thus, in particular,
min /™ =infl onug+ Wol’l(.Q).
Moreover, the minimizers of 1, if they exist, are Lipschitz.
The assumption that /** has a minimizer is satisfied when f** has superlinear growth; the
popularity of this growth condition leads us to reformulate explicitly Corollary 6.4 in this situa-

tion as follows.

Corollary 6.5. Assume that f:R" — R has a superlinear growth. Let §2 be an open, bounded,
and convex set and (uo, f) satisfy the (CBSC). There exists K' such that

min{I**(u): uEuy+ W(}’I(Q)} = inf{[(u): u € Lipg/(£2, uo)}
and thus, in particular,
min /™ =infl onug-+ Wol’l(.Q).
Moreover, the minimizers of 1, if they exist, are Lipschitz.
Remark 6.6. We underline the fact that, in Corollary 6.5, we do not need any condition that

bounds the Lagrangian f from above, as instead is assumed in the classical relaxation results
(see for example [3, Theorem 10.8.3]).
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