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1. Introduction

This paper is concerned with the variational problem

min /éR (g(|x], [Vu]) +h(|x],u)] dx,

ueW&’l (Br)

where Bgx C RY is the open ball centered at the origin and with radius R > 0.

Under the sole assumptions of increasing monotonicity of the Lagrangian with respect to the
gradient variable, one can prove, by means of a symmetrization procedure proposed in Reference [1],
that the problem admits a one-dimensional reduction, obtained by evaluating the functional only on
the set of radially symmetric functions (see Section 3).

This reduction step leads to consideration of the minimum problem

min /OR NVg(r, (1! (r)]) + h(r, u(r))) dr

1
ueW, 4

on the space
WL, = {u € ACoc(J0,R]) : u(R) =0, N1 |u/(r)| € Ll(]o,R[)} .

The qualitative features of the Lagrangian are that g(r, -) is convex (in fact this assumption can
be dropped in the autonomous case, see Corollary 2) and with, at least, linear growth, while h(r, t) is
Lipschitz continuous in the f variable. These assumptions do not assure that every minimizing sequence
of the functional is precompact in L!, and hence the direct methods of Calculus of Variations fail.

For this reason, indirect methods, based on the solvability of the associated Euler-Lagrange
equations, have often been adopted in the literature (see References [2-13]). Specifically, if the
Lagrangian is convex with respect to both variables 1 and |u'|, then any solution of the Euler-Lagrange
conditions provides a minimizer, and vice-versa.
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The main feature of the present work is that we do not require convexity of the Lagrangian in the
u variable, so that the above mentioned indirect methods cannot be implemented, and a brand-new
approach is needed.

Our starting points are an existence result and the validity of the Euler-Lagrange necessary
conditions under the additional requirement that g(7, -) has superlinear growth. These properties can
be easily obtained by applying well-known results (see Step 1 of the proof of Theorem 2). Exploiting
the necessary conditions, we obtain explicit a-priori estimates on the derivative of minimizers of
superlinear functionals, that depend on the Lipschitz constant of h(r, -).

When g(r, -) satisfies only a linear growth condition, say g(r,s) > Ms — C for some positive
constants M and C, and the Lipschitz constant of k(r, -) is not too large compared with M (see the
compatibility relation (hgr) between g and / in the statement of Theorem 2), then we proceed as
follows. As a first step, we construct an ad-hoc superlinear perturbation of the slow growth functional,
for which we have a Lipschitz minimizer satisfying some a-priori estimates. Then, relying on these
estimates, we show that this function is in fact a minimizer of the original slow-growth problem.

In some sense, our technique is reminiscent of the semiclassical approach, based on the
construction of barrier functions, for the minimization of functionals of the type [ L(Vu)dx on
functions u € W1(Q) satisfying some prescribed boundary condition (see, e.g., Reference [14],
Chapter 1).

As an application of our results, in Section 5 we prove existence of convex Lipschitz continuous
minimizers for variational problems with a constraint on the gradient. For related convexity results,
obtained by means of convex rearrangements, see Reference [15,16].

Finally, we believe that our techniques can also be successfully implemented for minimization
problems related to slow-growth integral functionals [, [g(|Vu|) 4 h(u)] dx in a space of functions
depending only on the distance from the boundary of () (see, e.g., References [17-28]).

2. Notation and Preliminaries

In what follows | - | will denote the Euclidean norm in RN, N > 1, and B C RY is the open ball
centered at the origin and with radius R > 0.

We shall denote by A and int A respectively the closure and the interior of a set A, and by Dom ¢
the essential domain of an extended real-valued function ¢: A —]—o0, +0], thatis, Dom ¢ = {x €
A: @(x) < 4+o0}. We shall always consider proper functions, that is Dom ¢ # @.

Given a locally Lipschitz function ¢: A C R — R, for every x € A we denote by d¢(x)
its generalized gradient at x in the sense of Clarke (see Reference [29], Chapter 2). We recall that,
if x is an interior point of A, then d¢(x) is a non-empty, convex, compact set (see Reference [29],
Proposition 2.1.2(a)). Moreover, if D C A denotes the set of points where ¢ is differentiable, then

d¢(x) = conv {lim ¢'(xj): (xj) C D, x; = x}
]

(see Reference [29], Theorem 2.5.1). Hence, if ¢: R — R is a monotone non-decreasing K-Lipschitz
function, then @ # d¢(x) C [0,K] for every x € R.

For notational convenience, if ¢ also depends on an additional variable r € R, we denote by
d¢(r, x) the generalized gradient of the function x — ¢(7, x).

If : R —]—o00, +00] is a lower semicontinuous convex function, the generalized gradient d¢(x)
coincides with the subgradient (in the sense of convex analysis) at every point x € intDom ¢,
and hence d¢(x) = [¢__(x), ¢/, (x)], where ¢’ (x) and ¢/, (x) are the left and right derivative of ¢
at x (see Reference [29], Proposition 2.2.7). We shall often use the following implication, due to the
monotonicity of the subgradient:

peEIp(x), g€ dp(y), andp <g = x <y.
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If p: R —]—00,4+00], we denote by ¢* its Fenchel-Legendre transform, or conjugate function
(see Reference [30], Section L.4). With some abuse of notation, if ¢: [0, +o0[—]—00, 40|, we use ¢* to
denote the Fenchel-Legendre transform of the even function R 3 z — ¢(|z|), so that

¢"(p) = sup{px — o(|x[)}.

xeR

We remark that, in this case, ¢* is a lower semicontinuous convex even function.
If ¢ is a lower semicontinuous convex function, its subgradient and the subgradient of the
conjugate function are related in the following way:

p €0p(x) < x € dp*(p)

(see Reference [30], Corollary 1.5.2).
We say that f: [0,R] x R x [0, +00[—]|—00, 00| is a normal integrand if f(r,-,-) is lower
semicontinuous for almost every (a.e.) r € [0, R], and there exists a Borel function f: [0, R] x [0, +o0[—

o~

] =00, +o0] such that f(r,-,-) = f(r,-,-) for a.e. r € [0, R] (see Reference [30], Definition VIIL.1.1).

3. Symmetry of Minimizers

In this section we deal with the symmetry properties of minimizers in W&’l (BRr) of functionals of
the form

F(u) == /BRf(|x|,u,|wy)dx

under very mild assumptions on the Lagrangian f.
Our aim is to prove that the minimization problem for F in W&’l (BR) is, in fact, equivalent to the
minimization problem for the one-dimensional functional

R
Fua(u) := [N flru(r) (7)) dr, @
in the functional space

WL, = {u € ACc(J0,R]) : u(R) =0, N=1|u'(r)| € Ll(]o,R[)} . 2)

T

Remark 1. Notice that the functional F,q is, up to a constant factor, the functional F evaluated on the radially
symmetric functions belonging to W&'l (Br). In particular, we underline that every function u € W] | satisfies

R
N < [N (o)l de < 0N (@)l v €l0.R,
r
so that ¥N=1u(r)| € L*(]0, R]).

We adopt a symmetrization procedure introduced in Reference [1]. Given a representative of
ue W&’l(BR), and 6 € 0By, let
ug(x) == u(0|x|), x € Bgr, 3)

be the radial symmetric function obtained from the profile of u along the straight line through 0 and
with direction 6.
In Reference [1], Lemma 3.1, it is proved that uy € Wg’l(BR) for a.e. 0 € 0By, and

Vug(x)| = |e~w<e|x|> ||’ < [Vu(olx)]. @
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Following the lines of the proof of Reference [1], Theorem 3.4, we show that, for some 6, uy is
a better competitor than u in the minimization problem for F.

Theorem 1. Let f: [0,R] x R x [0, +00[—]—o00, +-00] be a normal integrand such that for almost every
(r,t) € [0,R] x R, the map s — f(r,t,s) is monotone non-decreasing. Then for every u € Wg’l(BR) there
exists a radially symmetric function v € W&'l (BRr) such that F(v) < F(u). In particular, if F admits minimizers
in W&’l (BRr), then it admits a radially symmetric minimizer.

If, in addition, for almost every (r,t) € [0,R] X R, the map s — f(r,t,s) is strictly monotone increasing,
then every minimizer of F in W&’l (BRr) is a radially symmetric function.

Proof. Let u be a function in W&'l (Bgr) such that F(u) < +oo, and let 1y be the radially symmetric
function defined in (3). We claim that,

1

HN1(3B;) /881 F(up)do < F(u), ©)

where HN~1 is the (N — 1)-dimensional Hausdorff measure. Namely, observing that
ug(rw) = ug(rd) = u(rv), Vw,8 € 0By,
using (4) and the monotonicity property of the Lagrangian f, we obtain that

1 R _
W@Bl)/a& F(u@)dG:/aB1 /331/0 f(rug(rw), |Vug(rw)|) N1 drdw dé

- /331 /a31 /oRf(r’ ug(rd), |Vug(ro)[) rN =1 dr dw do
R
= /aB1 /331/0 f(r,u(r9), [Vu(rd)]) N1 drdwdo = F(u).

From (5) follows that there exists a set @ C 9B, with HN~1(@®) > 0, such that F(ug) < F(u)

for every 6 € ©. Moreover, if u is a minimizer for F, then F(uy) > F(u) for a.e. 6 € 0By, and (5)
implies that

F(ug) = F(u) for HN"1-a.e. 0 € 9By, (6)

hence almost every uy is a (radially symmetric) minimizer of F.

Assume now that for almost every (r,t) € [0, R] X R, the map s — f(r,t,s) is strictly monotone
increasing, and let u be a minimizer for F. From the computation above, we deduce that (6) holds if
and only if

f(r,ug(r8), |Vug(ro)|) = f(r,u(r8), |Vu(r8)|) for £L x HN"1-ae. (r,0) € [0,R] x dB;.

Since uy(r0) = u(rd) for a.e. (r,6), from the strict monotonicity assumption on f we deduce that
|Vug(r0)| = |Vu(ro)| for £L x HN-1-a.e. (r,0), hence, from (4), we obtain that Vu(rf) is parallel to 6
and then u is radially symmetric (see Reference [1], Lemma 3.3). O

As a consequence of Theorem 1, we obtain the following 1-dimensional reduction of the
minimum problem.

Corollary 1. Let f be as in Theorem 1. Then the minimization problem

min{F(u): u € Wy"(Bg)} @)



Symmetry 2019, 11, 688 50f 16

admits a solution if and only if the one-dimensional minimization problem
min{Fq(u): u€ WL} 8
admits a solution, where F,,q and era q are defined in (1) and (2) respectively.

Proof. If problem (7) admits a solution u € Wol’l(B r), then by Theorem 1 there exists a radially
symmetric function v € W&'l(BR) such that F(v) < F(u), hence 9(r) := v(|x|) is a solution to
problem (8).

Assume now that problem (8) admits a solution u € WTZ 4 and let us prove that u(x) := u(|x|) is
a solution to (7). Namely, if we assume by contradiction that there exists a function v € W&’l (Br) such
that F(v) < F(u), then by Theorem 1 there exists a radially symmetric function w € Wg’l (Br) such
that F(w) < F(v), so that the function @(r) := w(|x|) satisfies F;,q(®W) < Fraq (%), a contradiction. [
4. Existence of Minimizers and Euler-Lagrange Inclusions

In this section, we focus our attention on functionals of the form

Fu) = [ [g(xl,[Vul) +h(lxl,w)] dx, e Wy (Br),

R

whose corresponding one-dimensional functional is

Fraal) 1= [N O+ ) dr, 1€ Wi

We prove the existence of radially symmetric Lipschitz continuous minimizers, and the validity
of necessary optimality conditions of Euler-Lagrange type, when g is a convex function with possibly
linear growth in the gradient variable, and # is a Lipschitz continuous function with respect to u.

As usual, the Euler-Lagrange conditions involve a pair (i, p), where % is a minimizer in era ar
while the function p belongs to the space

Wi = {P € AC([0,R]) : p(0) =0, ' Np'(r) € Ll(]o,RD} .
We call p a momentum associated with u.

Theorem 2. Let g: [0,R] x [0, +c0[— [0, +c0], and h: [0, R] x R — R satisfy:

(¢1r) g is a normal integrand, the function z v g(r, |z|) is convex for a.e. v € [0,R], and ¥N=1g(r,0) €
L'(J0, R
(g2r)  There exists a function i [0, +00[— [0, +00[ such that
forae.r € [O,R]: g(r,s) —g(r,0) > ¢(s) Vs>0,

and M := liminfs_, 4 9(s)/s > 0.
(h1r) his a Borel function, ¥N~=1h(r,0) € L'(]0, R]), and there exists Hy € L'(]0, R|) such that

fora.e.r € [0,R]: |h(r,t) —h(r,T)| < Ho(r) |t — 1| vt, T € R.

(hgr)  The functions g and h are related by the condition

r
My := sup rlfN/ N1 Hy(p) dp < M.
re]o,R] 0
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Then the following holds true.

(i)  F admits a radially symmetric minimizer in Wé’l (Br), and F,,q admits a minimizer in era a

(ii)  Every minimizer of Fyq is Lipschitz continuous.

(iii)  For every minimizer U € era 4 Of Fraq there exists p € erag such that the following Euler—Lagrange
inclusions hold:

p'(r) € PN7on(r,u(r)),  foraerel0,R], ©)
p(r) € YNog(r,|@(r)]),  forae r e [0,R]. (10)

Remark 2. In (g2r) it is not restrictive to assume that  is a non-decreasing function, with (0) = 0, and
that R 5 z — (|z|) is convex and smooth (possibly replacing  with a suitable regularization of its convex
envelope). As a consequence of these assumptions, the function s — (s)/s turns out to be strictly increasing
in |sp, +oo[, where sy := max{y = 0}, and hence, for every m €]0, M|, there exists (a unique) o > sg such
that ¢(0) /o = m. In the following we shall always assume that the function ¢ in (32r) satisfies these additional
properties. We recall that, if M = o0, such a function is called a Nagumo function (see, e.g., Reference [31],
Section 10.3).

Remark 3. If g satisfies (g1r) and (g2r), then

|-M,M[C Domg*(r,-),  forae.r € [0,R], (11)
N=e*(r,m) € LY(JO,R[),  Vm €]-M, M]. (12)

Specifically, by symmetry it is enough to show that, for every m €]0, M|, m € Dom g*(r,-) for a.e.
r € [0, R] and (12) holds. Let m €]0, M| and let o > 0 satisfy ¢(c) /o = m. Then

8(r9) =8(n0) | ¥(s) | ¥(0)

S S g

=m, Vs > o,

so that —g(r,0) < g*(r,m) = sup,y[ms — g(r,s)] < mo —g(r,0). Hence, (11) and (12) follow from the
assumption ¥N=1¢(r,0) € L'(]0, R]).

Remark 4. If h satisfies (h1r), then the quantity My defined in (hgr) is always finite, since

r r
iy /0 PN Ho(p) dp < /O Ho(p)dp < ||Holl,1, ¥ €]0,R],
We start by proving some a-priori estimates for the solutions of the Euler-Lagrange inclusions.

Lemma 1. Let (i, p) € WL | x era’z. Then the following hold:

al
(i) If h satisfies (h1r) and (u, p) satisfies (9), then r'=N|p(r)| < My for every r €]0, R], where M is the
(finite) quantity defined in (hgr).
(ii)  If g and h satisfy (g1r)-(g2r)-(h1r)-(hgr), and the pair (U, p) satisfies the Euler—Lagrange inclusions (9)

and (10), then
[i'(r)| < o(r) = (g") . (r,Mp),  forae r<[0,R]. (13)
Moreover, if 0y > 0 is defined by
P _ p,, (14)
70

then o(r) < op for a.e.r € [0, R], i.e., u is Lipschitz continuous and

W' (r)| <oy,  foraere[0,R]. (15)



Symmetry 2019, 11, 688 7 of 16

Proof. (i) From Remark 4, the quantity My defined in (hgr) is finite. By (hlr) we have that dh(r,t) C
[—Ho(r), Hy(r)] for a.e. r € [0, R], so that (9) gives the estimate

1P’ (r)| < N"IHo(r)  forae.r €[0,R],

and hence .
sup 7" N|p(r)| < sup rl’N/ pN"Ho(p) dp = Mo. (16)
r€]0,R] r€]0,R] 0

(ii) From (10) we have that |u/(r)| € ag* (r,7'~Np(r)), and, from (16), we deduce that
@ (r)| < (") (r, /" Np(r) < (¢*).(r,My)  forae.r€[0,R],

so that (13) holds. Moreover, if 0y is defined by (14), then, by the convexity assumption on g(7, -),
we obtain the estimate
¢ (r,00) > My  forae.r € [0,R]

(with the convention ¢’ (r,0p) = +o0 if 0y € Dom g(r,-)). On the other hand, by the very definition of
o(r), we have that My € dg(r,0(r)), hence

g (r,00) > Moy > g’ (r,0(r)) forae.r € [0,R],

which in turn implies that o (r) < op for a.e. r € [0, R], and (15) follows. [

The proof of Theorem 2 is divided into two steps: first we show that the result is valid in the
superlinear case, that is, when M = 400, and then we obtain the result when M < +co by constructing,
with the help of the a-priori estimates obtained by the Euler-Lagrange conditions, a family of superlinear
functionals whose radially symmetric minimizers also minimize the functional F.

Proof of Theorem 2.
Step 1: superlinear Lagrangians.

(i) In order to use a standard existence result for coercive functionals (see, e.g., Reference [30],
Theorem 2.2), we need to rewrite the functional F in a suitable form.
Let us define

Py = [ 0" Holp)dp,  Glrs) i=g(r,s) + 1 NP()s,
H(r,t) := h(r,t) — h(r,0) + Ho(r)|t| = h(r,t) — h(r,0) + ' "NP'(r)|t|.

Since, by (hlr), it holds that
h(r,t) > h(r,0) — Ho(r)|t], Vre[0,R], t €R,

then H(r,t) > 0 forallr € [0, R] and t € R. Moreover, we have that
R N-1
Fra(u) = [N [gr /]) + h(r,u) = h(r,0) + Ho(n)]uf] dr
R R
—/ P(r) |u|dr+/ NTh(r,0) dr.
0 JO

Since (|ul, P) € WL x WY, it holds that

r

/oR P'(r) |u|dr = — /OR P(r)|u|" dr = _/OR P(r)[u’|dr
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(see, e.g., the derivation of formula (13) in Reference [9]). Setting C := fOR N=1h(r,0) dr, we get

R
Faa(n) = [ NGO, ) + (7)) dr +C.
0
Observe that, by (g2r), it holds
G(r,s)+ H(r,t) > G(r,s) > p(s) — Mos + g(r,0).

Since ¢ is a Nagumo function, then by Theorem 2.2 in Reference [30] the functional

F(w) = [ [G(xl,[Vul) + H(lx|,u)] dx

R

admits a minimizer in W&’l (Br). Hence, by Corollary 1, the functional F,,q admits a minimizer in era 4

(ii)—(iii) Let us prove that, for every minimizer # of F in erad, there exists a momemtum
p € eré(*j associated with u. (Hence, the Lipschitz continuity of # will follow from Lemma 1).
Specifically, the conclusion follows from Reference [29], Theorem 4.2.2, once we show that all the
assumptions are satisfied. The Lagrangian L(r,t,s) := rN~"1[g(r, |s|) + h(r,t)] is convex with respect to
s, and satisfies the Basic Hypotheses 4.1.2 in Reference [29]. Moreover, the Hamiltonian of the problem,
that is, the Fenchel-Legendre transform of L with respect to the last variable:

H(r,t,p) :=sup[ps — L(r,t,s)] = TN g*(r,’'"Np) — h(r,t)], V(r,tp)€]0,R] xR xR,
seR

satisfies the strong Lipschitz condition near every arc, since, by (hlr),
|H(r,t,p) — H(r,T,p)| = rN"Yh(r, t) — h(r,7)| < N"1Ho(r) |t — 7]

Finally, the minimization problem is calm, since it is a free-endpoint problem, hence all
assumptions of Theorem 4.2.2 in Reference [29] are satisfied.

Step 2: slow growth Lagrangians.

(i) Let 0y > 0 be defined by (14), and, for a > 0y given, let ®, be the class of all convex superlinear
non-decreasing functions ¢: [0, +o0[— [0, 4-00[, such that ¢(s) = 0 for every s € [0, a].
Given A > 0 and ¢ € ®,, let us define the superlinear Lagrangian

8o (r,s) = g(r|s[) + A ¢([s])

and the corresponding functional

R
For()i= [P g r 1) + h(r ) "
17
= Fag)+A [ Nl O A, u e Why.

For every A > 0 and ¢ € P, the functional F,, ) satisfies the assumptions of Step 1, hence there
exist a minimizer 5 of F, ) in era q and an associated momentum p, x € eréz, such that

Poa(r) € rNT1On(r, 1,0 (1)), fora.e.r € [0,R],

Pea(r) € erlag(p//\(r, |ﬁ;)//\(r)|), fora.e.r € [0,R].

By Lemma 1(i), we obtain that r' =N |p,, , ()| < My for every r €]0, R]. On the other hand, since
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P Npga(r) € [(2p)- (1 [T, A (D), (29,04 (7 [T, A (1)])]

and, by Lemma 1(ii), My € 9g(r,o(r)) with o(r) < 0y < a, we obtain that

8- (r [ty A (N)]) < (8p.)- (1, [, A (r)]) < Mo < &' (r,0(r)) < 8" (r,a).

Hence, |17}, ,| < aa.e.in [0, R], so that ¢([i;, ;) = 0, and Fy 1 (Zy,1) = Frad (p0)-
By the discussion above, for every ¢ € ®, and every > A > 0, we have that

Foa(tigu) = Fpr(tiga) = Fou(tign) > Fou(tigu) = Fpr(tgu),

hence we conclude that 1 := F,4(#y,1) is independent of A > 0 and ¢ € P,.

We claim that m = minwgad Fraq- Specifically, assume by contradiction that there exists v € WL
such that F,q(v) < m. Since |Vo(|x|)| € L'(Br), by the de La Vallée Poussin criterion (see, e.g.,
Reference [31], Theorem 10.3.i), there exists a function ¢ € ®, such that || Br o(|Vo(|x])]) dx < 4o, ie,

/OR N=1o(|o/ (1)) dr < +oo.

By (17), for A > 0 small enough we have that F, , (v) < m = min F,, ), a contradiction.

(i) Let  be a minimizer of F in W ,, and let us prove that % is Lipschitz continuous.

Assume by contradiction that # is not Lipschitz continuous, that is, L({|#/| > a}) > 0 for every
a > 0 (here £ denotes the Lebesgue measure on R).

Let us define J, ¢ and oy by:

6= MM )= g mo+a), P =g y2s
1

Observe that, by (g2r),

g (r,o) > 1/’57‘21) = Mo +26 > My +6 > g_(r,5(r)),

so that oy > 0(r) for every r € [0, R]. (The inequality is trivially satisfied for those values of r such that
o1 ¢ Domg(r,-).) Let us define the function

U(r,s) :=g(r,0(r)) + (Mo +9)(s — o(r)), re[0,R], s >0.

Since My + 6 € 9g(r,0(r)), we have that g(r,s) > I(r,s) for every r € [0,R] and s > 0.
Let ¢ be a Nagumo function such that fOR N=Lo(|#'|)dr < +oo. Given a > 0, let us define
¢a:=[(¢ — ¢(a)) VO] € ®,. Since 0 < ¢, < ¢, we have that

0< lim N=lo (|7 ) dr < lim Nlo(|@|)dr =0,
< Mm Ly ¢a([#|)dr < lim (s 2D
whereas
lim NYE | - o dr:/ NYT | = o) dr >0,
450 {oy<[#'|<a} ([l =) (<[]} ([l =)
hence there exists { > oy such that
5 NN~y dr> [ N g dr (1)
{n<[w|<C} {7 >} 4
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For every r € [0, R], let us define the function (see Figure 1)

_ ] &(rs), if0 <
§lrs) = {E(r,s) + gog(s), if s >

s <0(r),
a(r),

and let X

(o) ::/0 NS 0']) + h(r0)]dr,  ve WL,

Since ¢’ (r,01) > My + 26, for every s € [0, {] we have that

g(r,s) > g(r,01) + (Mo +26)(s — 01)
(r,o0) + (Mo +6)(s—o1) +6(s —07) (19)

=2g(r,s)+6(s—01).

>
>

o9y 0%

Observe that, by the definition of g and (19),

g(r, [w']) < g(r, @), ae in{[@'| <o},
g(r ') < g, |a'|) = 6([@'| — o), ae. in{oy < [0 <},
g(r, [w']) < g(r, @) + oz (|7]), ae. in {[#'] >},
hence, by (18),
F(1) < Fq(i) — 6 N T | — oq) dr + NV (|i']) dr < Foaq (7).
(u) a(u) /{alslﬁ’léé} (|a'] —o1) - oz (|']) a(u)

On the other hand, if # is a minimizer of F, then by Step 1 there exists p € eréz such that
(i, p) satisfies the Euler-Lagrange inclusions (9) and (10) with g replaced by g. From Lemma 1(i) we
deduce that

i (r)| < (&) (r, /" Np(r) < (§)(, Mo +6) <&(r),  forae.re[0,R)],
(where the last inequality follows from §'(r,7(r)) = My + 6), hence
g(r, |i'|) = g(r, |0']), fora.e.r € [O,R],

and, in conclusion,
Frad(ﬁ) = F(ﬁ) < F(ﬂ) < Frad(ﬁ)/
in contradiction with the assumption that % is a minimizer of F.

(iii) Finally, let us prove that u satisfies the Euler-Lagrange inclusions. Let ¢ > 0 be such that
@'| < o a.e. in [0, R]. Reasoning as in the existence proof,  is a minimizer of F,  for every A > 0
and ¢ € ®,, witha > oV gp. Hence,  satisfies the Euler-Lagrange inclusions with g, 1 instead of g.
Since g, (7, [']) = 9g(r, |i'|) for a.e. € [0, R], the conclusion follows. []
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- g,

_ a(r,")

--- l(r,-)
slope My + 26

G(r) o1 Fe
Figure 1. Construction of g.
5. Convex Solutions of Variational Problems with Gradient Constraints

As an application of the previous results, we obtain the existence of convex radially symmetric
minimizers for autonomous functionals of the form

F(o) = [ g(IVul)+h(w)] dx, 0)

R

in the space
mﬁ:{uemy«n:Wm@kgmuummgxeB@

of Sobolev functions with gradient constraint given by a monotone non-decreasing function y: [0, R] —
0, +-c0].

Theorem 3. Let us consider the integral functional (20), where g: [0, +oo[— R and h: R — R satisfy the
following assumptions:

(g1) R >z g(|z|) is a convex function;

(g2) M :=lims 400 g(s)/s>0;

(h1)  his a convex function;

(hg)  min{|i (0)], 1", 0)]} < M.
Then the following hold.

(i) F admits a radially symmetric minimizer u(x) = u(|x|) in W;

(ii)  There exists a momentum p € eréfl such that the following Euler-Lagrange inclusions hold:

p'(r) € N71on(u(r)),  foraere[0,R], (21)
p(r) € N7IT(r, [W (r)])  forae.r€[0,R], (22)
where
9g(s), if0<s<u(r),
[(r,s) := q [u(r), +oof, ifs = u(r),
, ifs > u(r).

(iii) If W' (0) > 0 [resp. h'_(0) < O], then u is a convex [resp. concave] function.
(iv) If, in addition, g has a strict minimum point at 0, or h is a strictly monotone function, then every minimizer
of Fin W; is radially symmetric.
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Proof. The constraint [Vu(x)| < u(|x|) in the definition of the functional space W; can be incorporated
into the Lagrangian. Specifically, let us define

glr,s) = g(s) +Ipumy(s),  Flu):= /BR [g([x], [Vu(x)]) + h(u(x))] dx,

where I is the indicator function of a set B, defined by Iz(s) = 0if s € B and +oo otherwise.
Then minimizing F in Wj, is equivalent to minimizing F in W, (Bg).
We remark that, if ¢ satisfies (g1)—(g2), then g satisfies (glr)—-(g2r) and

ag(r,s) =T (r,|s]), Y(r,s) € [0,R] x R. (23)

We shall prove the theorem only in the case 1/, (0) > 0 (since the case h’_(0) < 0 can be
handled similarly).

If 0 is a minimum point of /, then clearly parts (i)—(ii)—(iii) are satisfied choosing # = 0 and p = 0.
Hence, it is not restrictive to prove (i)-(ii)-(iii) under the additional assumption that 0 is not a minimum
point of h. Since h/, (0) > 0, and £ is a convex function, we have that 1, (0) > h’_(0) > 0.

Since 1’_(0) > 0, the (possibly empty) convex and closed set argmin / is contained in the open
half-line | —co, 0[. If argmin /1 # @, let m := maxargmin /, otherwise let m = —oo. Let us define

h(m), ift <m,
) ifm<t<o,
(0)+h_(0)¢t, ift>0,

~

~

h
h
(the first condition is empty if m = —oo0) and
Fu) = [ (@0l [Vul) +h()]dx,  we Wi (B).
R

Givenv € W&'l (BR), let v, := (v A0) V m, and observe that F(v,,) < F(v). If u is a minimizer of
F, then also uy, is a minimizer of F; moreover, we have that

F(um) = F(um) < F(om) = E(vm) < F(v), Yo € Wy (Bg),

so that u,, is a minimizer of F.
Hence, we have proved the following

Claim 1: If u is a minimizer of F, then uy, is a minimizer of both F and F.
After this preliminary reduction, let us prove (i)—(iv).
(i) Thanks to Claim 1 and Theorem 1, assertion (i) is a consequence of the following

Claim 2: There exists a Lipschitz continuous, monotone non-decreasing minimizer i of Foq in W1

satisfying m < u < 0.
Specifically, from (hg) we have that

0< T (t) <H.(t) <W (0) =K < % Vi €R.

Hence, from Theorem 2 the functional F,,q admits a Lipschitz continuous minimizer i € era a
Let us define

S:=<r€|0,R[: Uy(r >infﬁm}.
{reoRE: 2,0 inf
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By Riesz’s Rising Sun Lemma, we have that S is the union of a finite or countable family |ay, by |,
k € ], of pairwise disjoint open intervals, with i, (ay) = i, (by) for every k (unless a; = 0, in which
case il (0) < i1y (by)). Hence, the function

) Uy (by), ifr €lag, by| for somek € J,
) =
iy (r), otherwise,

is a Lipschitz continuous, monotone non-decreasing function and Foq(if) < Faq(i), ie., 7 is
a minimizer of F,q with the required properties, and Claim 2 is proved.

(ii) Here and in the following, # will denote the minimizer of ﬁrad constructed in Claim 2.
By Theorem 2, there exists a momentum p € erég such that the Euler-Lagrange inclusions (21)
and (22) are satisfied with h replaced by h. Observing that m < u < 0, and that

on(0) = {K_(0)} Coh(0),  h(m) Coh(m),  dh(t) =oh(t), Vte]m,0],

we conclude that the same pair satisfies also the Euler-Lagrange inclusions (21) and (22) (with the
original h).

(iii) Let us first prove the claim under the additional assumption that h € C2 In this case,
the inclusion (21) is, in fact, the equation

' (r) = N (a(r)), fora.e.r € [0,R],

p is monotone non-decreasing, and p’ is Lipschitz continuous.

Since 7 is monotone non-decreasing, there exists rg € [0, R] such that%(r) = m for every r € [0,r¢],
and 7(r) > m for every r €|ry, R]. Hence, to prove that x — 7(|x|) is convex in Bg, it is enough to
prove that 7’ is (equivalent to) a non-decreasing function in [rg, R].

Moreover, by (22), the explicit form (23) of 0g, and the monotonicity of y, this property will follow
once we prove that ' ~Np(r) is strictly increasing in ]rg, R].

For r €]rg, R], we have that h’_(7(r)) > 0, hence p’(r) > 0. As a consequence, p is strictly positive
and strictly monotone increasing in |rg, R].

Let us fix 6 €]0,1]. We have that

PN p() =N (1) = (N = 14 8)p(r)] =2 r N (), @)

Since 0 < p'(r) < KrN~1, the function A(r) := rp'(r) — (N — 1 + &) p(r) is absolutely continuous
in [0, R] and A(0) = 0. Moreover, since the function r — h'(ii(r)) is monotone non-decreasing,

N (r) = [P (@(r)) = (N =1+ 8)p(r))
= NPT (@(r)) + NI (@(r)) = (N = 1+0)p(r) = (1= 8)p'(r) > 0.

Hence, A(r) > 0 for every 7, so that from (24) we deduce that the function r'=N=¢p(r) is monotone
non-decreasing. As a consequence, the function r'"Np(r) = 9[r1=N=9p(r)] is strictly increasing
in [1’0, R}

Finally, the assumption & € C? can be dropped as in Reference [8] (§4, Step 3) (see also
References [11,12]).

(iv) If 0 is a strict minimum point of g, then g is strictly monotone increasing in [0, +oo[, and the
result follows from Theorem 1. If / is a strictly monotone function, the proof can be found in
Reference [32] (step (c) in the proof of Theorem 1). O

Example 1 (The case N = 1). Let N =1, let p: [0, R] —]0, 400] be a non-decreasing function, let g satisfy
(g1)~(g2), and let h: R — R be a C! function satisfying 0 < h'(t) < K < M/R for every t € R. Then every
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minimizer u of F in W; is convex. Specifically, let (x) = u(|x|) and let p € eréz be an associated momentum.
From (9) we deduce that p'(r) = W' (ii(r)) > 0 for every r €]0, R], hence p is a strictly increasing function.
Sincew > 0and p(r) € 9g(r,w (r)), we conclude that W is non-decreasing, hence U is a convex function.

Example 2. We show that, if N > 1 and h is not convex, then a minimizer of F need not be convex. Let N = 2,
R=2,g(s) =s?/2, u= +oo, ¢ €]0, \/log 2], and consider the function

W) = {4(u +e), ifu<—g

0, ifu>e.

We claim that the non-convex function

a(r) ?—1—¢ ifrel0,1],
u(r):=
€ 10‘1(50(;/22), ifr €[1,2],
is a minimizer of F,.q. Specifically, the family of all solution of the Euler—Lagrange inclusions (9) and (10) is
given by the trivial pair (0,0) and by the pairs of the form (T, py), with k € R, py(r) = riu(r), and

¢ log(r/2) ifre[1,2],

B r2—1—8+klogr, ifr €]0,1],
ug(r) ==
log2

so that = Ty. A direct computation shows that F;,q(0) = 0, Fraq (g) = oo for every k # 0, and F,q (%) =
(€2 —log2)/(2log2) < 0, hence the claim follows.

From the analysis above we can prove the following result without requiring the convexity of g.
In the following, g** denotes the bi-conjugate function of z — g(|z]).

Corollary 2. Let us consider the integral functional (20), where g: [0, +oco[— [0, +oco| satisfies the
following assumptions:

(g0) g is a lower semicontinuous proper function, such that ¢(0) = ¢**(0);
(g2) M :=liminfs ;1 g(s)/s > 0.

Moreover, assume that h: R — R satisfies (h1) and (hg). Then F admits a radially symmetric minimizer
in W.
1z

Proof. The relaxed functional

F(u) = /BR [ (IVul) +h(u)] dx,  u € W (Bg),

satisfies all the assumptions of Theorem 3, hence there exist a radial minimizer u(x) = %(|x|) of F in
W; and a momentum p € eré’é such that (21) and (22) hold.

As in the proof of Theorem 3(iii), considering without loss of generality & € C? and h’_(0) > 0,
we have already proved that u is convex and there exists ry € [0, R[ such that 7(r) = m for every
r € [0,7g[, and #(r) > m for every r €]rg, R]. Moreover, the function r'~Np(r) is strictly increasing
in ]7’0 , R} .

Let P be the set of all z € R such that (z,g**(z)) belongs to the set of the extremal points of
the epigraph of g**. We recall that g(z) = ¢**(x) for every z € P (see Reference [9], Remark 5.3).
Reasoning as in Reference [32] (see the proof of Theorem 2), from the strict monotonicity of 7 ~Np(r)
in ]rg, R] follows that [/ (r)| € P for a.e. r € [rg, R]. Since @' (r) = 0 for every r € [0, 79[, we conclude
that F,,q() = F..q (%), hence 7 is a minimizer of F,,q. [
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