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Abstract

We present a new duality theory for non-convex variational problems, under

possibly mixed Dirichlet and Neumann boundary conditions. The dual problem
reads nicely as a linear programming problem, and our main result states that
there is no duality gap. Further, we provide necessary and sufficient optimality
conditions, and we show that our duality principle can be reformulated as a min—
max result which is quite useful for numerical implementations. As an example,
we illustrate the application of our method to a celebrated free boundary problem.
The results were announced in BoucHITTE and FRAGALA (C R Math Acad Sci Paris
353(4):375-379, 2015).
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1. Introduction

A central issue of Convex Analysis is the development of a duality theory:
this allows for the association of an initial convex variational problem with a dual
problem which has the same extremal value and in many cases is easier to solve;
moreover, solutions to both the primal and the dual problem can be nicely char-
acterized through necessary and sufficient optimality conditions. This is by now a
very classical road, which in the last decades has found applications in different
areas, such as mechanics, optimal control, economics, mass transportation, and
many more. One of the reasons for this is that the duality approach enables one
to set up very stable and efficient approximation schemes. We refer the reader to
the reference monograph [29] for the theoretical framework (see also [10]), and to
[18,38] for more recent surveys including applications and numerical algorithms.

Unfortunately, such theory completely breaks down as soon as some noncon-
vexity appears in the optimization problem under study. In particular, this drawback
is often met in the Calculus of Variations, where even very classical problems in-
volve non-convex energy costs. As no systematic tool is available to characterize
a global optimum, a dramatic consequence is that all currently available numerical
methods lose their efficiency, because they are not able to rule out local minimizers
and detect the global ones.

To have in mind a prototype situation, let us mention for instance the free
boundary problem studied in the seminal paper [2]:

1
inf{/ §|Vu|2dx+k|{u >0} :ueH(Q), u=1on asz}; (1.1)
Q

the free boundary here being the frontier of the positivity set {u > 0} (see Figure 1).
A huge literature about free boundaries stemmed from the existence and regularity
results proved in [2] (without any attempt at completeness, see for instance [3,
20-22,36,39]). However, these papers are mainly focused on the study of local
minimizers, through the Euler-Lagrange equation and the related free boundary
condition, intended in the variational or in the viscosity sense. To the best of our
knowledge, a systematic way of proceeding evidence for global minimizers for
problem (1.1) is still missing.

We present here a general and rigorous duality framework for non-convex vari-
ational problems, which aims at filling the aforementioned gap. In this respect, the
papers [1,8,32,35,40-42] should be mentioned as being among the few attempts
outside the convex framework. The seminal paper [1], focused on the case of free
discontinuity problems, was a source of inspiration: the explicit construction of
calibrating vector fields for such a class of problems in the spirit of the theory of
Weierstrass fields (see [9,34]) was a decisive breakthrough. Meanwhile, the idea
of exploiting the subgraph approach introduced therein has been developed in a
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Fig. 1. The free boundary problem (1.1)

discrete framework and applied successfully in computer vision [40,41]. More re-
cently, new multi-label approaches have been studied by the computer vision group
in Munich [35,42]; in these works (all related to the case of the total variation
functional), a vector valued convexification is proposed where the initial problem
involves functions taking values in a discrete set. However, despite the numerical
interest of this approach, it is not clearly established whether the global infimum of
the convex multilabel relaxed functional agrees with that of the original problem.
Thoughout this paper we will consider minimization problems of the form

7 :=inf {/ f(u, Vu) dx—i—/ y (1) dHN ! 2w e whP(Q), u=up on FO} ,
Q I
(1.2)

where € is an open bounded domain of RY with a Lipschitz boundary and (I, T'y)
is a partition of 9Q2; I'g and I' correspond, respectively, to the Dirichlet part (the
datum u is a given function in WP (Q)) and to the Neumann part of the boundary.

The bulk integrand f (¢, z), defined for t € R and z € R, is assumed to be
lower semicontinuous in both variables, and convex in z, but the key point is that it
may have a non-convex dependence in 7.

The boundary integrand y is assumed to be Lipschitz, and suitable p-growth
conditions are imposed on f and y to ensure the existence of a minimizer in
wbhP(Q) (for some p > 1).

Clearly, problem (1.1) falls into this general framework, by taking I'g = 92,
up = 1 and f(t,z) = %|z|2 + X(0,400)(t), Where x(,+o00) 1s the characteristic
function of (0, +00).

As a further example, one can take f (¢, z) := e|z|2 + W(t) — rt, W being a
two-well potential, ¢ a small positive parameter, and A a Lagrange multiplier. In
this case, if '] = 92, problem (1.2) describes the configuration of a Cahn-Hilliard
fluid in presence of a wetting term y on the whole of the boundary.

For general minimization problems of the form (1.2), the dual problem we
propose is formulated as follows:

T* :=sup /
G

o - Vg dHN~|—/ yuo)dHV"! 1 o e BY,  (1.3)

ug Iy
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and any optimal o is called a calibration, in analogy to the case of classical principle
of calibration for minimal surfaces (see [1,30,37] and references therein).

The class B of admissible competitors is a family of bounded divergence free
vector fields o, defined on 2 x R, which have a given normal trace on I'y x R and
satisfy suitable convex pointwise constraints. The first integral appearing in (1.3)
denotes the flux of o across the graph of the function uq, and it is well-defined as
admissible fields turn out to admit a normal trace on any set with finite perimeter.
We refer to Section 3 for all the details, including the precise statement of the
convex constraints satisfied by the admissible fields, and its comparison with the
classical dual problem in the convex case.

Here let us just give the complete formulation in case of problem (1.1), when
the dual problem reads

T* =sup{ —f o', dx : o eB}. (1.4)
Q

Notice that in this case the integral on I' is missing (since ['g = 9€2), whereas
the integral on €2 represents the flux term across the graph of the boundary datum
ug = 1. Namely, o’ denotes the vertical component of an element ¢ = (o*, o)
lying in the admissible class 13, which for the problem under consideration is given
by all bounded divergence free vector fields on €2 x R satisfying the constraints

t 1 X 2
o' (x,t) +1 2= §|O' (x,1)|” almost everywhere on Q x R,

o'(x,0) > 0 almost everywhere on Q.

Thus problem (1.4) has a nice fluid mechanics interpretation: it consists in max-
imizing the downflow through the top face 2 x {1} of an incompressible fluid
constrained into the cylinder 2 x R, whose speed o satisfies the conditions above,
preventing, in particular, the fluid from passing across the bottom face (see Figure 2,
in which © = (0, 1)2 c R?).

Our main result establishes that, in the general setting sketched above and fixed
more precisely in Section 2, there is no duality gap; the infimum Z in (1.2) and the
supremum Z* in (1.3) coincide. The result is stated, along with several comments, in
Section 3 (see Theorem 3.4), after providing a heuristic description of the underlying
idea, and giving all the required details about the class of admissible fields.

The proof is quite delicate and to it is devoted most of the paper. Here we limit
ourselves to giving just a few hints of it. The approach we adopt is based on the
idea of reformulating the primal problem (1.2) in (N + 1) space dimensions. More
precisely, in the same spirit of what was done in the paper [1] for the Mumford—Shah
functional (see also [24]), the starting point is to identify any admissible function
u : Q — R with the characteristic function 1, of its subgraph. Then the building
block of our method is a convexification recipe, which is carried over in Section 4.
Roughly speaking, it consists of embedding the class .4 of competitors for the
primal problem (1.2) into an enlarged class A of functions v defined on  x R
(via the identification u — 1,), and in constructing a convex functional E , which
extends the primal energy E (u) := [o, f(u, Vi) dx + [p. v () dHN =" to the class
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Fig. 2. The optimal flow problem (1.4)

A. The key mtermedlate result (see Theorem 4.1) states that the infimum of the
convex functional E over the class A coincides with Z, and that the solutions to the
two problems are closely related to each other. To establish such a result, we exploit
as a crucial ingredient a new very general coarea-type formula (see Theorem 4.10).

The completion of the proof of Theorem 3.4 is postponed until Section 7 (since
this last part is not needed for the comprehension of the contents of Sections 5 and 6).
It is obtained essentially by using convex duality in (N + 1) space dimensions, in
synergy with several ad-hoc arguments, driven from convex analysis and geometric
measure theory, needed to handle the involved functions and fields.

The companion results of our duality theory are presented in Section 5. In
Theorem 5.1 we show that solutions to the primal and to the dual problem can be
characterized through an equality holding on the graph of an optimal function u,
and in Corollary 5.2 we give a practical way to check such a condition in concrete
situations. In Theorem 5.4 we reformulate our duality principle under the form of a
min—max result, and a variant which is conceived especially for numerical purposes
is added in Proposition 5.7.

In Section 6 we exemplify the application of our method to problem (1.1) and
present an overview of the numerical method we used (further details about the
convergence of the algorithm can be found in [31]).

To conclude this introduction, let us stress that this paper aims to give a break-
through by settling the bases of the non-convex duality theory, but of course it cannot
contain the many developments which are expected and which will be studied in
forthcoming works. In particular, the existence of a solution to the dual problem,
that we call a calibration, is a major issue. In the forthcoming paper [15], by using
rearrangement techniques for integrals with non-constant densities, we are going
to provide an existence result for problems with linear growth (for which a variant
of Theorem 3.4 can be established).

As further open problems and possible generalizations, let us mention that our
duality principle may be easily extended to the case when f and y depend also
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on the spatial variable x. On the other hand, possible adaptations of the same
idea to variational integrals involving the Hessian of u are not straightforward and
deserve further investigation. Finally, our results open the innovative perspective of
studying the stability of minimizers of non-convex functionals by computing their
shape derivatives (in fact, our duality result should allow one to extend successfully
to the non-convex setting the approach recently proposed in [13, 14]).

2. Setting of the Primal Problem

Let © be an open bounded domain of RY, and let (I'g, I'1) be a partition of <.
We consider as a primal problem the non-convex infimum problem

(P) 7 :=inf {E(u) e A}, @.1)
where the energy cost is of the form
E(u) :=f f(u,Vu)dx+/ y(u)dHN 1, (2.2)
Q Iy
and the class of admissible functions is given by
A= [u e WhP(Q) : u=ugon ro], 2.3)

ug being a fixed element in W7 (Q).

We work under the setting of hypotheses listed hereafter.

Standing assumptions:

e The boundary 92 is Lipschitz with the unit outer normal vg,.

e The integrand f = f(t,z) is a function f : R x RV — (—o0, +00]
satisfying:

vVt € R, z+— f(t, 7) is convex; 2.4
(t, z) — f(t, z) is lower semicontinuous on R x RV; 2.5)
V(t,z2) e RxRY, f(t,2) = alz|’ - C, (2.6)

where p € (1, +00) and « is a positive constant.
e There exists a Lebesgue negligible set of D C R such that, for every z € RV,
the map ¢ — f(t, z) is upper semicontinuous on R\ D, namely

f(t,z) = limsup f(s,z) VzeRY, Vi e R\D. 2.7
s—>t

e ¥ : R — Ris a Lipschitz function such that y (0) = 0 and
inf y(t) > —o0 if g £ 0
teR

2.8)

t
timinf Y2 50 ifry = o
[t|—>+oo |t

e The set {u eA: E() < +oo} is not empty.
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Remark 2.1. (i) We emphasize that the function f is not assumed to be convex
int.

(i) We point out that, by taking I'y = 92 and y = 0, we can handle homogeneous
Neumann boundary conditions. Notice also that the condition y (0) = 0 is not
restrictive up to adding a constant.

(iii) Allowing a nonempty discontinuity set D of vanishing Lebesgue measure for
the map ¢ — f (¢, z) [according to (2.7)] is quite important in order to make
our duality method applicable in case of free boundary problems, cf. Section 6.

(iv) One of the main roles of the growth conditions (2.6) and (2.8) imposed on f
and y respectively is to ensure the well-posedness of the primal problem, as
stated in the next result.

(v) We stress that, for the validity of Proposition 2.2, it is important to have
chosen p > 1in (2.6), since for p = 1 the primal problem may fail to admit
a solution; the main reason for this is that in such case the energy E is no
longer lower semicontinuous (whereas coercivity still holds, as it is easy to
see by inspection of the proof below), thus one needs to relax the energy E in
BV (R2) (see [28]), which is made extremely delicate by the presence of the
boundary integral in (2.2), in particular when 9€2 exhibits corners (see [16]).

On the other hand, with minor modifications in the proof, our duality Theo-
rem 3.4 remains true also in the case p = 1 (provided 'y = 9€2), and this is
precisely the setting in which it seems easier to obtain the existence of a solution
for the dual problem. An existence result for the dual problem in the framework
of nonconvex functionals with linear growth under Dirichlet boundary conditions
will be the topic of a forthcoming paper.

Proposition 2.2. (well-posedness of the primal problem) The infimum 7T in (2.1) is
finite and attained.

Proof. Since we assumed that the class A of admissible competitors contains some
element u of finite energy, we may apply the direct method of the Calculus of
Variations. Thus we are reduced to showing that, under the standing assumptions,
the energy E defined in (2.2) is both lower semicontinuous and coercive respect to
the weak topology of W17 (Q).

The weak lower semicontinuity of the first addendum of the functional £ follows
well-known results of weak-strong convergence (see for instance [19, Chapter 4]),
which can be applied in particular thanks to the growth conditions (2.6).

The weak lower semicontinuity of the second addendum follows as a conse-
quence of the compact embedding of W7 () into L?(92), by applying Fatou’s
lemma.
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We then focus attention on the coercivity property. We claim that there exists
positive constants Cy, C3 such that

E(u) 2 Cillullyipg) — Ca. (2.9)

In case I'1 = @, the coercivity follows immediately from the lower bound in (2.6).

Incase I'y # @, we further distinguish the cases 'g #= Wand 'g = . If [y # @,
the coercivity follows again from the lower bound in (2.6). If I'g = @, the lower
bound in (2.6) tells us merely that u,, are bounded in WP () modulo constants,
but by invoking the second condition in (2.8), we obtain that the boundary traces
of u, are bounded in L'(32), and hence the constants are bounded. O

3. The Duality Principle

In this section we present our new duality principle:

— In Section 3.1 we provide an intuitive presentation of the underlying idea;

— In Section 3.2 we introduce the class of admissible fields in the dual problem;

— In Section 3.3 we state the result (see Theorem 3.4), along with some basic
remarks.

3.1. Heuristic Genesis

The original idea, already exploited in [1] for free-discontinuity problems, relies
on geometric measure theory and stems from the so-called calibration method for
minimal surfaces (see [30,37]). It consists in considering a suitable convex set /C of
vector fields 0 = (0%, ) : @ x R — RN+ satisfying the following requirement:

/ f@u, Vu)dx = sup / o-vudHY  Yuewhr(Q). (3.1
Q oell u

The integral at the right hand side of (3.1), which is well-defined provided o is
regular enough, represents the flux of o across the graph G, of u, seen as a N-
dimensional rectifiable subset of RV*! and endowed with oriented unit normal

vy = M (3.2)

NAERTE
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Given a function u in W12 (Q) such that u = ug on Iy, we denote by A the
subset of €2 x R lying between G, and G, and by £ C I'{ x R the “lateral part”
of A, namely the set of points (x, ) with x € I'1, and 7 between ug(x) and u(x).
In case N = 1, taking ug = 0 and u = 0, the region A is represented in Figure 3.1.

Let now o be a smooth element belonging to a class K verifying (3.1), and
assume that o satisfies the additional conditions

divoe=0inQxR and o -vg=—y onI; xR. (3.3)

By applying the divergence theorem on the region A, we obtain

/a~vudHN—/ 0 - vy dHY
Gy G

“o

/ sign(u — ug) o - vo dHN
p))

—/ sign(u(x)

>

—uo(x)) y' () dHN " (x) dt

= /F (y o) — y ) dHV "
1

In view of (3.1), and recalling the definition (2.2) of the energy E, we deduce
that

E(u)zf a.uuodHN+/ ¥ (uo) dHN L.
G I

uq

It is then natural to optimize the above inequality by considering the linear
programming problem

sup{ / 0 v dHN + / yuo) dHN! ¢ o e K satisfying 3.3)}.  (3.4)
G

ugy I

Clearly from the above discussion the supremum in (3.4) turns out to be bounded
from above by the infimum Z of the primal problem. We have thus found a linear
programming problem which is a good candidate for being the dual problem. To
elect it as such, we have to complete the plan, by choosing K so that the equality
(3.1) holds and the supremum in (3.4) equals Z.

Letus now focus our attention on the construction of the class K, by giving some
heuristic arguments (the rigorous definition is postponed to Section 3.2 below).

Assume that o = (6%, o) € C1(Q x R; RVN*1) satisfies the pointwise inequal-
ity

ol(x,1) 2 fFt, 0% (x,1)  V(x,1) € 2 xR, (3.5)

where f* denotes the Fenchel conjugate of f with respect to z:

fr@, ) = sup [z-2° — f(1,2)].

z€RN
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By using (3.5) on the graph of u and the Fenchel inequality, we obtain

/f(u,Vu)dXZ/ [fFwx), 0" (x, u(x)) + f(x, Vu(x)) — o' (x, u(x))] dx
Q Q

> / [0 (x, u(x)) - Vi — o' (x, u(x))] dx = / o v dHN.
Q u

The above inequality turns out to optimal, and actually, as will be shown later, if /C
is chosen as the class of fields in C! (€2 x R; RVN*1) satisfying (3.5), not only the
equality (3.1) holds true, but in addition the supremum in (3.4) equals Z.

However, the class of competitors we are going to choose in our dual problem
has also to be large enough in order to allow for the existence of optimal fields.
In this respect, it will be clear from the examples considered in Section 6 that one
cannot expect optimal fields to be C! regular, and not even to be continuous fields
which satisfy the inequality (3.5) pointwise at every (x, t) in 2 x R.

We are thus led to relax condition (3.5) and to work with fields which are less
regular, but still admit a mathematically meaningful notion of flux and normal trace.

3.2. The Admissible Fields
We consider the space
X1(Q x R) = {0 € L¥Q x R:RV*!) : divo e L'(Q x R)}, (3.6)

where the divergence is intended in distributional sense.

For any 0 € X((2 x R), a notion of weak normal trace can be defined as
follows: given an open set A C 2 x R with Lipschitz boundary and unit outer
normal v4, there exists a unique function o - v4 € L*°(dA) such that

/ (o -va)edHN = f (o Vo +o¢ diva) dx Vepe CSO(RN x R). (3.7)
IA A

The same assertion remains true when A is merely a Lebesgue measurable set with
finite perimeter, provided 9 A is intended as the reduced boundary of A, and vy4 as
the measure theoretic unit normal vector defined H" -almost everywhere on d A.

In particular, for any field 0 € X1(2 x R) and any function u € WP (), the
flux integral

/ o v, dHY (3.8)

is well-defined according to (3.7) [to be precise, by taking as a set A the subgraph
of u, we have vy = —v,, with v, given by (3.2)].

For later use, let us notice that, as (3.7) can be extended to all ¢ € L*(A) N
WUL1(A), a duality argument easily yields the equality

{(=divg,q-va) i q € X1(A)}

ot wxrx@n: [ fars [ gan® o). o)
A dA
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We refer to [6,20] for more details on these topics (see also Section 4.5, where we
shall need to exploit a generalized version of the Gauss-Green Theorem involving
BV functions).

Definition 3.1. (i) We set K the class of fields 0 = (0, 0") € X1(2 x R) such
that

ol(x,1) 2 fX(t,0"(x, 1)) for LN+ almost everywhere (x,7) € 2 x R (3.10)
ol(x,t) 2 —f(t,0) VYt e D and for LN -almost everywhere x € Q, 3.11)

where D is the Lebesgue negligible set introduced in the standing assumption (2.7).
For the precise meaning of (3.11), we refer to Remark 3.2 below.
(i) We denote by B the class of fields o € K satisfying the following two
conditions:

dive =0 in Q2 x R (3.12)
o* vg=—y HYN -almost everywhere on I'1 x R, 3.13)
where 0¥ - vg is meant as the weak normal trace of o on 9(2 x R) (as voxr =

(v, 0)).

Remark 3.2. A few comments are in order about condition (3.11), which did not
appear in our previous heuristic discussion. First we observe that, for every fixed
t € D, o'(-, t) makes sense as the weak normal trace of o on € x {¢} according
to (3.7). In contrast, notice that it would not be meaningful to impose (3.10) on
D x R, as the tangential component o (x, ¢) is not well-defined on such interface.
We shall see later on (cf. Remark 4.14) that condition (3.10) implies (3.11) for
t ¢ D, but, in order to ensure equality (3.1), it is crucial to impose condition (3.11)
on each interface Q2 x {t}, for t € D. To render this fact completely evident, it is
enlightening to compare the two cases of the free boundary problem corresponding
to f1(t,2) = %zz + x{r0) and of the Dirichlet problem corresponding to f>(¢, z) =
%zz + 1. Since the discontinuity set of f; is LY *!-negligible, the formultation of
condition (3.10) for f; and f> reads exactly the same, while the two problems are
completely different from each other.

Remark 3.3. Conditions (3.10)—(3.11) can be rephrased as
o(x,t) € K(t) for LN !-almost everywhere (x, 1) € Q@ x R, (3.14)

o'(x,t) e Iy, 1[K()] Yt e D andfor £N -almost everywhere x € €,
(3.15)

where K (t) is the convex subset of RV *! given for every t € R by
K®) :={q9=1("q") : ¢ 2 fFt.q"}, (3.16)

and Iy 1[-] denotes the projection on the last component of RV *! (that is, on the
space spanned by ey41 = (0, 1)). In particular, the equivalence between (3.11)
and (3.15) follows from the identity min f (¢, z*) = — f (¢, 0).

A
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3.3. The Dual Problem

Recall that uy € W7 (Q) is the prescribed trace on the Dirichlet part I'g of the
boundary [cf. (2.3)], that y is the energy density on the Neumann part I'y of the
boundary [cf. (2.2)], and that, for every field o belonging to the class B introduced
in Definition 3.1, the flux across the graph of uq is well-defined as explained in
Section 3.2. We set

PH IF:= sup{/G o - vuOdHN—I—/ y(u())dHN_l t o EB}. (3.17)
I

1o

The core of our duality theory is the following:

Theorem 3.4. (duality principle). The extrema of the primal and dual problems
defined respectively in (2.1) and (3.17) coincide:

7=71" (3.18)

The proof of the inequality Z = Z* will be given in Section 4.5; it exploits a
generalized Green’s formula and a precise description of the flux (3.8) of vector
fields o € B. To also obtain the converse inequality requires a quite long process
(see the synopsis of Section 4), which will be carried over in Section 7.

Several comments about Theorem 3.4 are listed in the next remarks.

Remark 3.5. In the pure Neumann case when I'g = ¢ (so that the boundary datum
ug is not defined), definition (3.17) must be intended as if ug = 0, namely Z* can
be reformulated as (cf. [12])

I*:sup{—/ﬂa’(x,O)dx : O’GB}.

Remark 3.6. In many cases, when the boundary datum u is a bounded function,
there exist a priori lower or upper bounds for the minimizers of the primal problem
(P), so that the infimum value 7 is unchanged if we impose u to take values in a
suitable closed interval [m, M ] of the real line. We are thus led to consider the variant
of the primal problem (2.1) where the class of admissible functions is changed into

A(m. M) = [u € WhP(Q: [m, M]) : u = ug on Fo}. (3.19)

In this case, our duality result continues to hold (with a simpler proof, see Proposi-
tion 5.7), provided the admissible fields in the dual problem (P*) are taken in the
class B(m, M) of elements o € X1(2 x (m, M)) satisfying

ol(x, 1) = fi(t, 0% (x, 1)) for LN+ _almost everywhere (x, 1) €  x (m, M)

(3.20)

o'(x,t) 2 —f(t,0) Yt e DU{m, M} and for £ -almost everywhere x € Q
3.21)
dive =0 inQ x (m, M) (3.22)

o* vg=—y only x (m, M). (3.23)
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This reduction of the dual problem to a bounded set will be of course crucial in
the implementation of efficient algorithms for the numerical approximation of its
solutions.

Remark 3.7. In general the solution to the dual problem (P*) is not unique (see
Section 6). However, if the infimum of (P) is reached in A(m, M) and the supremum
of (P*) is reached in B(m, M), then a unique solution to (P*) can be selected by
considering the Tikhonov regularization

(Pe™) sup { /
Gug

—8/ lo)?dx : o eB(m,M)}.
Qx (m, M)

As ¢ — 0, we are led to the solution of minimal L2-norm.

o - Uy dHN—i—/F y (uo)
1

Remark 3.8. In case that the integrand f is convex in (¢, z), the inequality Z* = 7
(which is the most delicate part in the proof of Theorem 3.4) is a straightforward
consequence of classical duality theory. To see this, consider vector fields of the
formo (x, ) = (n(x), a(x) —t div n(x)). For such fields, the inequality o’ (x, t) =
[, 0% (x, 1)) is satisfied if and only if

a(x) = sup {tdivn(x) + £, m} = sup {tdivn+z-n— f(t,2)}
t (z.1)
= f*(divn, n).
We deduce that B contains the class ® given by fields of the form o (x,t) =

((x), a(x)—t div n(x)), withn € C'(Q; RY), n-vg = —y’onTj,anda € CO(Q),
a(x) Z f*(divn, n) in  x R. Therefore,

I*zsup{/ —o'(x,0)dx : ae@}
Q

=sup{/9—f*(divn, ndx : nel (QRY), n~vQ=—y/0nF1}.
(3.24)

The variational problem in the last line is the classical dual problem of (P), and its
supremum coincides with Z by standard convex duality (see for instance [10,29]).

Remark 3.9. In case N = 1, when the variational problem (P) is settled on an
interval (0, i) of the real line, every competitor o in the dual problem is a bounded
divergence free vector field on (0, #) x R, so that it can been written under the form
o = (0;w, —dyw), for some function w € Lip((0, &) x R). For instance, in the
pure Dirichlet case I'g = {0, &} with boundary conditions u(0) = u(h) = ¢, when
the primal problem reads

h
I:inf{/ fQu,u)dt : ue HY0,h), u(0) = u(h) =c}, (3.25)
0
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the dual problem (3.17) written in terms of rotated gradients becomes

T* = sup {w(h, &) —w(0,¢) : we Lip((0, ) x R),
—dw 2 [, dw) L£?-almost everywhere on (0, ) x R, (3.26)
— 3w = —f(t,0)Vt € D, L£'-almost everywhere on (0, h)}.

Notice that problem (3.26) looks like the dual formulation of the Monge-
Kantorowich transport problem, with marginals equal to the Dirac masses at (0, ¢)
and (h, c¢), and a modified gradient constraint with respect to the usual one |[Vw| <
1.

Inspired by dynamic programming and optimal control, as suggested by the
core of the proofs in [24], a natural candidate to solve (3.26) is the value function

V(x,t) :=inf {/X fu,u)ds : ue HY0,h), u(0) =c, u(x) = t}, (3.27)
0

or equivalently, a possible candidate for calibration is the rotated gradient (—d, V, 9, V).

Indeed, if V is admissible in (3.26), it is automatically optimal. Namely, Z* >
V(h,c) — V(0,c) = Z and by Theorem 3.4 the first inequality holds necessarily
as an equality.

Thus the key point is to check the admissibility of V in problem (3.26). By using
Bellman’s optimality principle (see for instance [23, Theorem 1.2.2]), it is easy to
check that V satisfies the constraints asked in (3.26) at every differentiability point.
Unfortunately, it fails to satisfy the last important requirement of being Lipschitz
regular close to s = 0. In Section 6 we shall be back to this phenomenon in
connection with a relevant example of a free boundary problem.

4. Convexification Recipe

The synopsis of this section is the following:

— In Subection 4.1 we introduce a convex functional E . , defined in one more space
dimension, of the form H + ¢, with H and ¢ conceived respectively with the
aim of extending the bulk and the surface parts of the primal non-convex energy
E; then we state the main result of the section (Theorem 4.1), which makes the
link between the primal problem (2.1) and a minimization problem for E.

— In Section 4.2 we provide an integral representation result for H.

— In Section 4.3 we state a generalized coarea formula, which turns out to be sat-
isfied in particular by H (as it can be seen thanks to its integral representation).

— In Section 4.4 we prove Theorem 4.1 (by using in particular a slicing formula
for E which follows from the coarea formula for H ).

— In Section 4.5 we prove the inequality Z = Z*, which is the easiest half of
Theorem 3.4. The detailed proof of the reverse inequality is given in Section 7.
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4.1. Construction of the Convex Extension of the Primal Energy

As enlightened by the heuristics given in Section 3.1, the basic idea of our
duality method is to consider the flux of suitable fields across the graph of functions
u admissible in the primal problem, and, along the way, we are naturally led to apply
the divergence theorem on subgraphs.

Let us now fix these ideas in a systematic setting, and develop them into the pro-
posal of a convexification recipe that consists of extending the non-convex energy
introduced in (2.2) to a convex functional defined in one more space dimension.

Any element u of H 1(©) can be identified with a function in one more dimen-
sion, given by the characteristic function 1, of its subgraph, defined on Q2 x R
by

1 ift <
e
0 ift > u(x).

Notice that 1, is not in L' (Q x R), but merely in LIOC(Q x R).
Our target is to find a convex lower semicontinuous functional E:L!

loc(s—2 x
R) — R U {400} and a suitable subclass Aof L (2 x R) such that

loc

— foreveryu € A, itholds 1, € A and E(]l ) = E(u);
— the infimum 7 in (2.1) can be recast by minimizing E over the class A.

To this end we are going to consider separately the bulk part and the surface
part of the energy E.

We start by recalling that, for any u € W7 () (and actually more in general
for any u € BV (£2)), its subgraph is a set with finite perimeter [33, p. 371], or
equivalently, D1, belongs to the space M (2 x R; RV*+1) of vector valued bounded
measures on 2 x R. However, 1,, does not belong to BV (2 x R), since as already
noticed, itis notin L' (2 x R), but merely bounded. We can thus say that 1, belongs
to the following subspace of Llloc(Q x R):

BVa(Q x R) := {v e L®(Q xR) : Dve M(Q x R: RN“)}. 4.1)
For any v € BV (2 x R) and any o in the space X1 (2 x R) defined in (3.6),

a pairing o - Dv can be defined as the following linear functional, which turns out
to be a Radon measure on 2 x R (see [6, Thm 1.5 and Corollary 1.6])

((0 - Dv), @) := —/ v(o-Vo+edivo)dx Ve elCl(Q xR). (4.2)
QxR
Moreover this measure is absolutely continuous with respect to | Dv| and satisfies

f |(o - Dv)| < IIUIIOO/ [Dv] . (4.3)
QxR QxR

Notice that definition (4.2) reduces to (3.7) in the special case when v is the char-
acteristic function of a set A C 2 x R with finite perimeter.
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We are now in a position to define on LIIOC(Q x R) the following functional,

which will give the required convex extension of the bulk part of the energy E:

S -Dv 0 ek ifve BVo(R2 xR
H) = up[/QXRcr V.o } v o ( )

+00 otherwise.

(4.4)

Let us mention that this expression of H (v) was firstly introduced in [24], and also
appeared in [40,41] (even if therein o belongs to a different class of more regular
fields).

An integral representation result for H will be proved in Section 4.2 below.
In particular, such a result will disclose the crucial information that any function
v € LI (Q x R) lying in the finiteness domain of H satisfies a monotonicity

loc
condition, namely,

H®) < 400 = for £V -almost everywhere

x € @, the map r — v(x, t) is decreasing. 4.5)

We infer that, if H (v) < +o0, for £V -almost everywhere x € 2 and £'-almost

everywhere s € (0, 1), theset{tr e R : v(x,7) < s} is a nonempty half-line, and
we can define for later use the function

ug(x) := inf {r eR : vix,7) < s}. (4.6)

Notice that, by construction, the subgraph of u; agrees up to a Lebesgue negligible
set with the level set {t € R : v(x, ) > s}, namely

T, (x, 1) = Xu=s5}(x, 1) for £V *1-almost everywhere (x,7) € Q x R.  (4.7)
Next we turn our attention to extend also the surface part of the energy E. To that
end we observe that, though 1,, & L! (2 x R), it becomes integrable after a suitable
translation. Indeed, since u is almost everywhere finite, for almost everywhere
x € Qthe map t — 1,,(x, t) is monotone decreasing, with
1,(x,—o0)=1 and 1,(x,4+o0)=0.

‘We are thus led to introduce the reference function

1 ift <0
vo(x, 1) = {o ;f; .\ (4.8)

The equality

/Rulu(x,r) — v, ] df = u(x)]

implies that 1,, — vy € LY(Q x R) as soon as u € L1(Q).
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We infer that the class A introduced in (2.3) can be embedded, through the map
u — 1, into the class

A= {vGBVw(QxR) cv—1vy e LNQ xR), v—]l,m:OonFoxR},
4.9)

where the last equality is intended in the sense of traces.

Notice in particular that, for every v € ,zl\ the function v — vg isin BV (2 x R),
so that it has a L!-trace on '} x R.

We are then in a position to define on Llloc(Q x R) the following functional,
which will give the required convex extension of the surface part of the energy E:

/ YO —v)dHV'dr  ifve A
£(v) := { Jri xR

+00 otherwise.

(4.10)

Finally, we set
Ew):=HW) +£v) Yvell (QxR). 4.11)

The next result states that the functional E and the class A thus defined fit
exactly the target conditions demanded at the beginning of this section.

Theorem 4.1. (link between the initial non-convex problem and its convex exten-
sion) There holds

Ew) ifueWhr(Q)
E1,) = 4.12)
+oo  ifu € BV(Q\WHP(Q)
inf{E(u) ue A} - inf{E(v) ‘ve X}. 4.13)

Moreover, both the infima in (4.13) are finite and attained, and

—ifu € argmin 4(E), then 1, € argminz(ii\);
—ifv e argminﬁ(E), then u; € argmin 4(E) for LY-almost everywhere s €
(0, 1) [with ug as in (4.6)].

In particular, if the primal problem inf{E (u) : u € A} admits a finite number
of solutions {u', . .., uky, then

k
argmin 3(E) = {Ze,-llui, Ze,- =1, 6 > 0}, (4.14)
i=1 i

meaning that solutions v are piecewise constant functions.

Remark 4.2. As kindly pointed out by one of the referees, the statement of The-
orem 4.1 can be slightly improved. In fact, by using the continuity from the right
of the map [0, 1] > s +— uy in L'(RQ), and the L'-lower semicontinuity of the
functional E, it can be proved that u; € argmin 4(E) for every s € [0, 1).
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Results in the same spirit as Theorem 4.1 can be found in [1,24,40] for free
discontinuity problems of Mumford—Shah type, [27,42] for the specific case of
the total variation, and [41] for more general integrands f(x, u, Vu) but with a
continuity assumption in # which does not allow tackling free boundary problems
as we do in the present work.

The proof of Theorem 4.1 will be given in Section 4.4, after developing the
necessary tools in Sections 4.2 and 4.3.

4.2. Integral Representation of H

Let us introduce the one-homogeneous convex integrand / ; which will appear
in the integral representation of H. Such integrand has been already used in several
previous works exploiting the classical identification between BV functions and
subgraphs of finite perimeter (see for instance [28]). Its definition reads as follows:

Definition 4.3. For (7, ) € R x RV T, we set

—q'f(1,—q"/q") ifq" <0
hy(t,q) = {+o0 ifg >0o0rqg" =0,g° #0 (4.15)
0 if (¢*, ¢") = (0, 0).

The above definition will look more natural recalling that it takes its origins
in Convex Analysis, as it corresponds precisely to the support function of the
epigraph of the Fenchel conjugate f(z, -), namely of the set K (¢) introduced in
(3.16) (see [43, Section 13]). For the convenience of the reader, this and the other
main properties of /4 s are stated below.

Lemma 4.4. (properties of & ¢). The function h y is lower semicontinuous in (t, q)
and convex, positively 1-homogeneous in q.

Moreover, h¢(t,-) is the support function of the convex set K (t) introduced
in (3.16), or equivalently the Fenchel conjugate of the indicatrix function I (-)
(which equals 0 on K (t) and 400 outside):

hy(t,q) =suplq-q : q € KO} = Ig,@). (4.16)

In particular, the map t — K (t) defines a lower semicontinuous multifunction
(meaning that {t eR : K(t)N A # @) is open for every open subset A of RN*t1),

Proof. Since by assumption f is lower semicontinuous in (¢, z), it is clear that
hyis ls.c. at any (¢, q) with ¢' < 0. Let us assume that ¢* = 0, and let (1,,, ¢,)
be a sequence converging to (¢, g), with liminf,, ;oo k¢ (ty, gs) =1 € [0, +00)
(otherwise there is nothing to prove). Then, possibly passing to a subsequence, for
every n it holds ¢/, < 0, hence ¢' = 0. Recalling the growth condition from below
satisfied by f, we infer that

X
In
t

g4«
n qn

and therefore we also have that g* =0, sothat hs(t,q) =0 <I.

o) <1,
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It is immediately apparent from the definition of &y that A ¢ (¢, -) is positively
1-homogeneous. The proof of equality (4.16), which in particular implies the con-
vexity of i ¢(t, -), can be found in [43, Corollary 13.5.1], but for the sake of com-
pleteness we sketch it below. By definition, it holds that

Ig (@) = Sup. (@3 +4d'3d) " = 74,39}
q*.q"

It is immediately seen the above supremum is 0 in case ¢' = |¢*| = 0, and 400 in
case g" > 0orqg’ =0,qg" #0.In case ¢’ < 0, it holds that

sup(qx,qr) {(qx .c"l'x +qtqt) . qt 2 fz*(t,éx)}

=sup{(q*- 3" +4'£7.3") : ¢ eRY]
qX

s
(}’,\‘

X

— 4t _q
= qf(t, 7

Finally, the lower semicontinuity of the multifunction ¢ — K (¢) follows from [17,
Theorem 17]. 0O

(- %0 - ) s 7 ew”)
).

As alastingredient, let us recall that one-homogeneous convex integrands such
as hy can be integrated in the sense of measures. More precisely, for any bounded
vector-valued measure A € M(2 x R; RVt the integral of i1 7 (¢, A) is meant as

dA
he(t,A) :=/ helt,—)d|A|,
/ssz ! axR f( dm)

where |A| is the total variation measure of A.

Such convex one-homogeneous functional on measures has been studied in
[17]. In particular, it can be characterized in terms of the duality ( , ) between
M(Q x R; R¥*1) and Co(2 x R; R¥*1) according to the next lemma.

Lemma 4.5. There holds

/ hy(t, A)
QxR
= sup{(k, W) e Co(Q x R: RN w(x, 1) € K(1) on Q x R}. 4.17)

Moreover, the equality above is still true if the supremum at the right hand side is
restricted to functions ¥ € D(Q x R; RN,

Proof. Itis easy to check that the supremum at the right hand side of (4.17) is not
larger than |, oxr 7 (¢, ). This follows by applying the inequality 2 ¢ (¢, q) = q -4,
holding for every g € K(¢t), with g = % and g = .

Therefore, the proof of the lemma is concluded if we show that

f hf(z,x)zsup{u,w) S Ye 2}, (4.18)
QxR
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with

5= {Ip € D x R: RV, w(x, 1) € K(1) on Q x R}.
Clearly, in (4.18) we can replace X by its closure X (in the uniform norm of
Co(2 x R; RN+ )). Then, according to [17, Theorem 5], in order to prove (4.18) it
is enough to establish that

T = {1// e co(sz x R: RN+1), V(x,1) € K(1) on Q x R}.
As X is C*°-convex, we may apply [17, Proposition 10], yielding

T = {w c co(sz x R: RN“), W(x,1) € T'(x, 1) on Q x R},

with

Tx,0):={y@&,1) : ¥ex)

Thus we are reduced to proving the equality K (tp) = I"(xo, to) for every (xo, #9) €
Q x R. Since K (9) is closed, it is immediately apparent that I"(xq, 7o) € K ().
Conversely, let z € int(K(f)). There exists § > 0 such that, for |t — 79| < 6,
we have z € K(¢) (see [17, Lemma 15]), and consequently the whole interval
[0, z] lies in K (¢) for |t — fy| < 8. Then we define ¥ (x, t) := za(x)Bs5(t), being
a € D(R2; 10, 1]), Bs € D(R; [0, 1]) with spt(Bs) C [to — &, to + 8], and a(xg) =
Bo(tp) = 1. It is easy to check that the function ¥ belongs to X, and hence z €
I"(xp, t9). Since I'(xg, fo) is closed, and K (tp) coincides with the closure of its
interior, we have proved that I (xg, #p) 2 K(f9). O

We are now ready for the integral representation result.

Proposition 4.6. (integral representation of H). For every v € BV (2 x R), the
functional H defined in (4.4) satisfies the equality

H(v) =/ hy(t, Dv).
QxR

Proof. In view of the definition (4.4) of the functional H and of Lemma 4.5, for
every v € BV (2 x R) there holds

H(v)>sup{/ o-Dv : oeKﬂD(QxR;RN+1>}=/ hf(t, Dv).
QxR QxR

To obtain also the converse inequality we have to show that, for every o € K and
every v € BV (Q x R), there holds [, p0 - Dv < [o g hy(z, Dv). This is
established in the lemma below which completes our proof. 0O

Lemma 4.7. (lower bound for H). For every o € K and every v € BV (2 x R),

there holds
/ 0~Dv§/ hy(t, Dv).
QxR QxR
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Proof. The lemma will be obtained by showing separately the following two in-

equalities:
/ o-Dv < / hy(t, Dv) (4.19)
Qx(R\D) Qx(R\D)

/ o-Dv = / hy(t, Dv). (4.20)
QxD QxD

In order to prove (4.19), we need to exploit some facts established in [5,6] (see
also [11]). Recall that, for every o € K and v € BV (2 x R), the measure o - Dv

defined in (4.2) is absolutely continuous with respect to | Dv| [cf. (4.3)]. Moreover,
_ d(Dv)

setting vy, := qADu the Radon—Nikodym derivative of o - Dv with respect to | Dv|
is given by
d(o - D
(TD—|U) = qx(x,t,Vy) | Dv|-almost everywhere in 2 x R,  (4.21)
v

where g5 : 2 x R x S¥ — R is the Borel function given by
QO ((x’ t)? é‘)

:= lim sup lim sup ——— ! / o(y,s)-cdcN*t,
ps0t o0t LVTN(Crp((x, 1), 0)) Je, (n.0)

defined through the averages on the cylinders
Crp(@,10,8) = {0r9) € RV (v — x5 = 1) - ¢

s

O x50 - (0 -xs—0-2)e| £}

of axis ¢ € SV, height 2r, and radius p.
In view of (4.21), we can rewrite (4.19) as

/ 4o ((x, 1), vy) d|Dv| < / hy(t, vy)d[Dvl. (4.22)
Qx(R\D) Qx(R\D)

‘We observe that
gs ((x0,10), ¢) = hj?(to, O):i=limsuphs(t,¢)  V(xo,200)eQxR, ¥¢esV.
1—1
4.23)

Namely, since o satisfies condition (3.10) [or equivalently (3.14)], by Lemma 4.4
it holds that

o(x,1)-¢ Shy(t,¢) for LN+ _almost everywhere (x,7) € Q x R.

By taking the mean value over the cylinder C, ,((xo, f0), {), and passing to the
limsup as p and r converge to zero, we obtain

qo ((x0, 10), £)

1
< lim sup lim sup / he(t,0)dcNt!
o—0Ft  r—0+t LN+ (Cr,p((xo’ 1), {)) Cr.p((x0,70),¢) !

< W (10, ©).
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Now we notice that, thanks to our hypothesis (2.7), we have
h}r(t, O =hsp,¢) VteR\D, V¢ e sV, (4.24)

The required inequality (4.22), and thus (4.19), follows from (4.23) and (4.24).
Let us now prove inequality (4.20). We observe that

0=/ (/ |va<~,:>|) dr=/ D],
D Q QxD

where the first equality follows from the assumption £!'(D) = 0, and the second
one from the slicing formula for BV functions (see [4, Section 3.11]). Hence,

d(Dyv)
Vy = ——

= —enN+1 | Dv|-almost everywhere on Q2 x D.  (4.25)
d|Dv|

Therefore, by (3.11), it holds that

dlo-Dv) i n<
diDv| =—0o'(x,t) = f(¢,0)

dDv
=hsl|t, —— | Dv|-almost everywhere on 2 x D.
: d|Dv|

The inequality (4.20) follows by integrating on 2 x D. O

4.3. Generalized Coarea Formula

Let A be an open subset of R?. For every function v € LlloC (A) andevery s € R,
let x{y>s) denote the characteristic function of the set {v > s}, that is

1 ifv(x) >s

Xiv=s)(¥) = {O ifv(x) < 5.

Following the terminology introduced in [44], we give

Definition 4.8. We say that a functional J : LIIOC(A) — [0, +00] satisfies the
generalized coarea formula if for every u € LllOC (A) the function s = J (x{v>s})
is Lebesgue-measurable on R and there holds

+00
J(v):/ J(xp=s)ds Vv e Ll (A). (4.26)

—00

Remark 4.9. It is readily seen that the following conditions are necessary in order

that a functional J : LlloC (A) — [0, 4-00] satisfies the generalized coarea formula:

— J is positively 1-homogeneous (that is J(Av) = AJ (v) forall v € LlloC (A) and
A = 0);
= J(xa) =0.
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Indeed, the 1-homogeneity is immediately obtained via a change of variable in
(4.26), whereas the second property follows by applying (4.26) to v = x4, which

gives J(xa) = [, J(xa)dt.

The next result establishes sufficient conditions in order that a functional J
satisfies the generalized coarea formula. Its proof is postponed to Section 7.

Theorem 4.10. (generalized coarea formula) Let J : LllOC (A) — [0, +00] be pos-
itively 1-homogeneous and such that J (x4) = 0. Assume in addition that J is con-
vex, lower semicontinuous, and satisfies the following property: if {ai}1<;<y is a
SJamily of functions in C*° (R; [0, 1]) with ZL] a; = 1, setting B; (t) := fot a;(s)ds,
it holds that

k
D JBiov) ST Yve L (A). (4.27)

i=1
Then J satisfies the generalized coarea formula.

Remark 4.11. It is easy to check that the functional J : Llloc(A) — [0, +00]
defined by f 4 |Dv]if u € BV (A) and +o0 otherwise fulfills all the hypotheses of
Theorem 4.10. Hence J satisfies the generalized coarea formula, which allows to
recover the classical coarea formula f 4 1DY| = fjof Per({v > ¢}) dt holding for

every function u € BV (A) (see for example [4, p.145]).

Theorem 4.10 applies in particular to the functional H, as stated in the next
result (which in a less general variant can already be found in [41]).

Proposition 4.12. (coarea formula for H) The functional H satisfies the general-
ized coarea formula.

Proof. Letus check that H satisfies all the assumptions of Theorem 4.10. It is clear
from definition (4.4) that H is positively 1-homogeneous, convex, lower semicon-
tinuous, and satisfies H(xqxr) = 0. It remains to check that, if {o;};<;<; is a

family of functions in C*°(R; [0, 1]) with Zle o = 1,and B;(¢t) := fé a;(s)ds,
the inequality (4.27) holds. To that end we may assume without loss of generality
that H (v) < +o00,namely thatv € BV (2xR). Weobserve thatv € BV, (2xR)
implies x{y>s) € BVoo(£2 x R) for L£!-almost everywhere s € R. Then, according
to Proposition 4.6, we have to prove that

k
/ hyt, Du);Z/ hy(t, D(B; o v)). (4.28)
QxR i=1 QxR

Denoting by Dv the diffuse part of the measure Dv (namely the sum of the abso-
lutely continuous part plus the Cantor part), by the chain rule formula [4, Theorem
3.96], for every i = 1, ..., k, the function §;(v) belongs to BV (2 x R) and it
holds that

v (x,1)

D(Bi(v) = o;(v) Do + ( f
v (x,1)

o (s) ds) vy (x, HAHN L J,.
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Then, since «; are nonnegative functions and 4 (¢, -) is positively 1-homogeneous,
we have

[ hf(t,D(ﬂiov)):/ a;(V)h (1, Dv)
QxR QxR

vh(x,1)
+/ / ai(s)ds | hp(t, vy (x, 1)dHY.
v v (x,1)

Summing over i, and recalling that Zle o; = 1, we deduce that (4.28) is satisfied
with equality sign. Thus (4.27) holds, we are in a position to apply Theorem 4.10,
and we obtain that H satisfies the generalized coarea formula. 0O

4.4. Proof of Theorem 4.1

We are going to prove the theorem in two steps. In the first step we prove
the equality (4.12), and in the second one we prove the equality (4.13) and the
subsequent part of the statement. For the second step we need a slicing formula for
the functional E (stated in Proposition 4.13 below), which is obtained thanks to the
the coarea formula for H proved in the previous subsection.

Step 1 (Proof of (4.12)). Let us show separately the two equalities

/ f@,Vu)ydx  ifueWhr(Q)
@xi +00 if ue BV(Q)\W"P(Q),
(4.29)

/ , — vo)y’(t)dHN_l(x)zf ydHY ' (x)  Yue BV(Q)  (4.30)
' xR I

In order to show (4.29) it will be useful to recall few basic facts about subgraphs
of BV functions. For any u € BV (£2), the singular set of 1,,, or equivalently the
measure theoretic boundary of the subgraph of u, is called the complete graph of
u, and is denoted by I',. Moreover, we set vr, the inward unit normal to I',,. In
particular, we have

D1, =vr, d (HNI_FM) :
and
/ hp(t, D1,) = /hf(t, vr)d (HNLT).
QxR

By writing D1, as the sum of the two measures

D1,L(J, xR) and D1, L((2\J,) x R),
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where J, denotes the jump set of u, one obtains a decomposition of I';, into a
“vertical part” plus an “approximately continuous part”. On the vertical part, vr,
is horizontal, and it is given by

vr, (x, 1) = (V_]u (x), 0). “4.31)

On the approximately continuous part, denoting by u (x) = aplimsup,_, .u(y),
vr, is given by

_ (Vu@), —1)
vr, (X, u4(x)) = m

if u is approximately differentiable at x (with approximate gradient Vu(x)), and it
is horizontal otherwise (namely at points corresponding to the Cantor part of Du).
We refer to [33, Section 4.1.5] for a detailed account of these properties.

In particular, when dealing with functions u € W17 (), the complete graph
', agrees with the usual graph G, and v, (x, u(x)) = vr, (x, u4(x)).

Then, from the explicit expression (4.15) of & s and the fact that vr, is horizon-
tal except at point (x, u(x)) where u is approximately differentiable, we see that
folR hy(t, D1,) is finite only if u € WL1(Q). In this case, the measure D1, is

given by v, HV L_G,, and we have

/ hf(t,D]lu)=/ hp(t, vy) dHN.
QxR

u

(4.32)

Since the Jacobian of the mapping 2 > x — (x, u(x)) € I',isgivenby /1 + |Vu|?
and since & ¢ (¢, -) is positively 1-homogeneous, via change of variable we get

/ hy(t, vu)dHsz hy(u(x), (Vu(x), —1)) dx.
u Q

Now, by using the definition (4.15) of & 7, it is immediate to check that the right-hand
side of the above equality agrees with fQ f(u, Vu) dx, which yields (4.29).
The identity

1 if 0
(1, — vy) = | HOu) i u(x) >
_]l[u(x),O] if u(x) < 0,

together with y(0) = 0, yields
[ =0y 0=y, (433)

We obtain (4.30) after an integration over I';. The identity (4.12) follows by adding
(4.29) and (4.30). O

Proposition 4.13. For every v € A such that E (v) < 400, there holds

1 1 1
E(v)zf E\(X{ws})ds:/ E(]lus)ds=/ E(uy)ds, (4.34)
0 0 0

where ug is as in (4.6).
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Proof. Let v € A be such that E (v) < +00. We claim that the following holds:

1 1 1
£(v) =/ £(X(v=s)) ds =/ ¢(1,,)ds =/ / y(us)dHNtds.  (4.35)
0 0 0 JIN

Notice that the second and the third equalities in (4.35) are satisfied in view of (4.7)
and (4.12). Thus we have just to prove the first equality, which can be rewritten as

1
/ Y ()W —vo)dHV ' dr = f { / V/(f)(X{u>s}—UO)dHN_ldt}dS-
' xR 0 ' xR

We write
£(v) =/ v(x, D)y (1) dHN ! dt—/ [1— v, D)y @) dHY " dr
I xRy I xR_
Z(X{v>s}) = / X{v>s}(xa l)J//(t) dHNil dr
' xRy

- f [ — Kpoms) (6 O]/ (0) ARV .
I xR_

Now we observe that, since v—vg € L! (2xR),and v(x, -) isnonincreasing, v takes
values into [0, 1]. Any function w with values in [0, 1] can be written as w(x) =

fol X{w>s) ds (which is commonly called layer cake representation formula). Then,
by applying Fubini Theorem separately to the integrals over I'j x R4 and over
I't x R_, we have:

/ v(x, 1)y’ () dHN " dr
F1><R+
1
=/ ds/ Xiw=s) (X, Dy (1) dHN 1 dr
0 F]XR+
/ [1— v, D)y’ @) dHV 1 dr
' xR_

1
_ / dr / 1oy (6, )y (1) dHY " dr
0 M xR_

1
- / ds / [ — Kqums) (. D1/ () ARV,
0 ' xR_

and we obtain (4.35) by addition.

We are now ready to conclude. By using Proposition 4.12, the equality (4.35),
the fact that (as noticed above) v takes values into [0, 1], and the equalities H (0) =
H(xoxr) = 0, we obtain
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R —+00 1
E=HW +e@) = [ Htues)ds + /0 Oumsy) ds

—00

1 1
) H(X{v>s})ds+/(; L(X{>s)) ds

1
= /() E(X{v>s}) ds.

Finally, recalling the equalities (4.7) and (4.12), we obtain

1 1
E(u)=/ E(]luj)ds=/ E (uy) ds.
0 0

Step 2 (Proof of (4.13) and of last part in Theorem 4.1). Set, for brevity,
:inf{E(u) : ueA} and j::inf{f(v) : ve,zl\}.

For every u € A, the function v = 1,, belongs to A Therefore, in view of the
equality (4.12), we immediately see that the inequality Z = 7 is satisfied.

Conversely, let v € .Zl\ be such that £ (v) < 4o0. For such a function v, the
slicing formula (4.34) holds. Such equality implies in particular that, for £'-almost
everywhere s € (0, 1), u; lies in WP (€): moreover, since v = 1,, on Iy x R,
it holds that u; = ug on I'y. Therefore, for £!-almost everywhere s € (0, 1), we
have u; € .A which implies E (uy) = Z. After an 1ntegrat10n over (0, 1), by (4.34),
we obtain E (v) 2 Z. By the arbitrariness of v € A, we conclude that J > 7.

The equalities (4. 12) and (4.13) immediately imply that, if u € argmin 4(E),
then 1, € argmin A(E ). Since we know from Proposition 2.2 that the infimum 7
is finite and attained, we deduce that the same holds true for the infimum 7.

Finally, if v € argmin A(E ), (4.34) and (4.13) imply that u; € argmin A(E ) for
L'-almost everywhere s € (0, 1). In particular this assertion implies that, in case
the primal problem has a finite number of solutions, v must be a convex combination
of them as stated in (4.14). O

4.5. Proof of the Inequality T 2 T* in Theorem 3.4

We are going to prove that, for every u € A and ¢ € B, it holds that
/ f(u, Vu)dx +/ yu)dHN " > f o v dHY +/ y(u)dHN !
Q I u Iy

z/ g.vuodHN+/ v (ug) dHN L.
G Iy

uo

(4.36)

Once proved (4.36), by passing to the infimum over u € 4 and to the supremum
over o € BB respectively at the left hand side and at the right hand side, we obtain
the inequality Z = T*.
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Let us prove separately the inequality in the first line of (4.36) and the equality
in the second line.

The inequality in the first line of (4.36) follows simply by recalling (4.29) and
applying Lemma 4.7 with v = 1,

/f(u,Vu)dx:/ hp(t, vy) dHY 3/ o v dHY. (4.37)
Q

Gy u
The equality in the second line of (4.36) follows via an integration by parts
formula that we state separately in the next lemma, since it will be useful again in
the sequel. It is obtained as an application of the following generalized divergence
theorem, that we recall from [6] (see also [11]): for every 0 € X(2 x R) and
every v € BV (2 x R) N L'(€ x R), there holds

/ o-Dv—l—/ vdivodx:/ (c* - vo) v dHN. (4.38)
QxR QxR IQxR

Notice that the boundary integral at the right-hand side is well-defined since the
normal trace o - vg is in L% (32 x R), and the function v is in L' (32 x R) because
v e BV(R2 x R).

Remark 4.14. As one can easily check by inspection of the proof of Lemma 4.7,
the inequality (4.37) can be strengthened into

/f(u,Vu)dx:/ hp(t, vy) dHY
[0) G,N(wxR)

>/ o -vudHY VoBorel set C Q.
G.N(wxR)

By the arbitrariness of the Borel set w we infer that, for all u € A and o € B, there
holds

hp(t,v) 20 -y, HN -almost everywhere on G,,. (4.39)

Consequently, we see that the validity of inequality (3.11) is extended for free also
to values t € R\D. Indeed, by taking locally constant functions u in (4.39) we
obtain that, for all o € B, there holds f(t,0) 2 —o'(x,t) for every ¢t € R and
LN -almost everywhere x € Q.

Lemma 4.15. (an integration by parts formula) For every o in X1 (2 x R) satisfying
(3.13) and (3.12), and every v in the class A defined in (4.9), there holds

/ o-Dv +/ Y @) (v —vo) dHN "1 dr =/ o vy dHY
QxR ' xR Gy

+ / y(uo)dHN ! (4.40)
I
In particular, if v is of the form v = 1, for some u € A, we obtain

/o~vudHN+/ y(u)dHN ! =/ a.uuodHNJr/ y (uo) dHN L.
Gy I

Gy, I

(4.41)
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Proof. Forevery o and v as in the assumptions, we have that the functionv—1,,, =
(v —vp) + (vg — 1y) isin BV (2 x R) N Ll(Q x R), and o isin X1 (2 x R).
Therefore, we are in a position to apply the generalized Gauss-Green formula (4.38).
Exploiting also the condition dive = 0in 2 x R, we obtain

/ o-(Dv— Dl = / (0 - vg) (v — 1)
QxR IQxR

— Y (0) (v —1,) dHN "1 de
' xR

_/ Y10 = v0) = (A = v)] AV dr,
' xR

Hence,

/ O’-DU+/ Y (@) (v —vo) dHN "L dr
QxR ' xR

= / o - D1, +/ Y (1) (1 — vo) dHN ! dr
QxR ' xR

-,

Notice that in the last equality we have used the identity fR v/ @) (Ay,, —vo) dt =
y (up), already shown in the proof of Theorem 4.1 [cf. equation (4.33)]. O

0 - vy dH ! +/ y (uo) dHN L.

ug I

We have thus completed the proof of (4.36) and hence of the inequality Z = Z*
in Theorem 3.4.

5. Optimality Conditions and Min-Max Formulation

Out next goal is to provide necessary and sufficient conditions for optimality.

Theorem 5.1. (geometric optimality condition) Let u € Aand o € B. Then u is a
solution to the primal problem problem (P) in (2.1) and o is a solution to the dual
problem (P*) in (3.17) if and only if

hy(t,vy) =0 -y HN -almost everywhere on G . 5.1)
In this case, we say that o is a calibration for u.

Proof. Assume that u € A and o € B satisfy (5.1). By using in the order the
definition of 7%, Lemma 4.15, condition (5.1), the equality (4.29), and the definition
of 7, we obtain

I*g/ a-vuodHN+/ y(uo)dHN—lzf a-vudHN+f y () dHN !
G l—‘l u l—‘l

uo

:/ hy(t, v,) dHY +/ y(u) dHN ! :/f(u,Vu)dx+/ y () dHN !
u I Q Iy
>
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Since we know from Theorem 3.4 that also the converse inequality Z = Z* holds
true, we infer that all the inequalities above hold as equalities, which means, in
particular, that # and o are optimal respectively for the primal and the dual problem.

Assume that u € A and o € B are optimal respectively for the primal and the
dual problem. By using in the order Lemma 4.15, the optimality of o, Theorem 3.4,
the optimality of u, and the equality (4.29), we obtain

/a-vudHN+/ y(u) dHN! =f
u 1—‘1 G

:I:/f(u,Vu)dx—i—/ y () dHV !
Q [

0 - Vg dHN+f yuo)dHN =t =T+

u( I

=/ hyt, vu)dHN+/ y(u)dHN L.
Gy I

We infer that f 6,9 Vu dHN = f G, hy(t, vy) dH"; in turn, recalling the inequality
(4.39) in Remark 4. 14, this 1mphes 5.1). O

From a practical point of view, in order to construct a calibration, it is useful to
rephrase condition (5.1) more explicitly as is done in the next result.

Corollary 5.2. (user’s form of optimality conditions). Let u € A and o € B, with
o continuous on Q x (R\ D). Then condition (5.1) is satisfied if and only if there
holds
0¥ (x,u(x)) €9, f (u(x), Vu(x)) for LN -almost everywhere x € u_l(R\D);
5.2)
ol (x, u(x))= fz*(u (x), 0% (x, u(x))) for LN -almost everywhere x € u"! (R\D);
5.3)
o'(x,t)=—f(t,0) YteR andfor LN -almost everywhere x e {u=t}. (5.4)

(Note that the set of values t € R such that LN ({u = t}) > 0 is at most countable.)

Proof. By (5.2)~(5.3), we infer that the following equality is satisfied 7" -almost
everywhere on G, N[22 x (R\D)]:

o v =v, o+, fFu, o)
= vl =g ot = i o)
= —vft[Vu cot — fX(u, ox)]
= —v! f(u, Vu)

v
= _VZ f (u» _V_L:) = /’lf(l‘, Vy).
u

On the other hand, by (5.4), HN -almost everywhere on G, N[22 x D] we have
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o (—ent1) = —0'(x, 1) = f(1,0) = hy(t, —en41).

Recalling (4.25) with v = 1,,, we conclude that (5.1) is fulfilled.
Conversely, assume that (5.1) holds true.
Since o satisfies (3.10) and is assumed to be continuous on 2 x (R\D), the

following chain of inequalities is satisfied 7 -almost everywhere on G, N [Q x
(R\D)]:

hy(t,v) =0 v, Sy 0"+, fFu,o")

= —vi[ = ot = o]
== [Vu 0" = fFu,o")]
< —vj, f(u, Vu)

—v =) = (v,

We deduce that the two inequalities appearing in the chain are actually equalities,
which yields (5.2)—(5.3).

On the other hand, since o satisfies (3.11) on Q2 xR (cf. Remark 3.2), H" -almost
everywhere on G, N[22 x R] we have

hy(t,—ens1) =0 - (—ent1) = —0'(x,1) £ f(£,0) = hp(t, —en41).

We conclude that the inequality appearing in the line above holds with equality
sign, which yields (5.4). O

Remark 5.3. In the case when f is differentiable and convex in (¢, z) and y’ = c,
it is easy to construct an explicit calibration for a given solution u to problem (P).
Indeed, denoting by & a solution to the classical dual problem (cf. Remark 3.8), we
claim that the field o defined on 2 x R by

o¥(x,t) =o(x)
(5.5)
ol(x, 1) = fX@,o) — (dive)(r — u(x)),

is a calibration for u, provided it is continuous on 2 x R.
Namely, by classical duality, # and o satisfy the optimality conditions

T =0.f@, Vi), dive =9, f(@, Vi) LN-almost everywhere in
(5.6)
o-vg=—y' ) HN ! almost everywhere on I'y. 5.7
In view of (5.6) and of the continuity assumption made on o, Corollary 5.2 (applied
with D = ) ensures that o is a calibration for u, provided we show that o € 5.

We can immediately verify that o satisfies (3.12). By (5.7) and the assumption
y' = ¢, it also satisfies (3.13). It only remains to check (3.10), namely that

fF@,o) — (dive)(t —ux)) = fXt, 5  LV!-almost everywhere on Q x R,
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or equivalently that
f2@e) z sup [0z - f(1.2)]
z€RN
+(dive)(r —u(x))  L£NT'-almost everywhere on £ x R.
In turn, the latter inequality is satisfied, provided that
fF@, o) 2 sup [(dive,o) - (t,2) — f(t,2)] —u(x)dive
(1.2)<RV! (5.8)
= f*(dive, o) —u(x)dive  LN-almost everywhere on €2,
where f* denotes the global Fenchel conjugate of f with respect to the pair (¢, z).
Now, by the two equations in (5.6), we have that (div o, o) satisfy the Fenchel
equality
f*dive, o) + fu, Vu) = u(x)dive
+Vi(x)-o  L£N-almost everywhere on €.

Inserting this identity into (5.8), we are reduced to
fi, o) 2 Vu(x) - — f(u, Vu) LN -almost everywhere on €2,

which is satisfied by definition of f* (and actually holds as an equality since
o =0, f(u, Vu)).

Hereafter we give a min—max formulation of our duality result. For every pair
(v,0), withv € BV (22 x R) and 0 € X{(2 x R), we introduce the Lagrangian

L(v,0) :=/ 0~Dv+/ Y (1)(v — vo) dHN L, (5.9)
QxR ' xR

Theorem 5.4. (saddle point). There holds

T =inf_ sup L(v,0) = sup inf L(v,0)=7I".
veA ek oek veA
Moreover, a pair (v, 0) is optimal for the convexified infimum problem inf {E (v) :
v € A} and for the dual problem (P*) in (3.17) if and only if it is a saddle point
for L, namely

L@,0) < L®,5)<L,o) Y, 0)eAxKkK.

Remark 5.5. (i) Notice that, since the class .4 is not weakly compact, the equality
7 = I* already established in Theorem 3.4 cannot be deduced by applying an
inf-sup commutation argument to the bivariate Lagrangian L over the product
space A x K.

(i1) We emphasize that the class K appearing in the saddle point problem does not
include the divergence free condition. In fact, such condition is handled by du-
ality, through the use of the variable v seen as a Lagrange multiplier. (In analogy
with fluid dynamics, one may think of o as the speed of an incompressible fluid,
and of v as its pressure.)
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Proof of Theorem 5.4. Thanks to the equality (4.13) in Theorem 4.1, recalling the
definitions (4.11), (4.4), (4.10), and (5.9) of E, H, ¢, and L, we obtain

I:inf{f(v) : ve;l\}:inf{H(v)—i—Z(v) : ve;l\}

— inf_sup {[ U.Dv+/ V(8 (v—vo)dHN_ldt}
veA ekl QxR I xR

=inf _ 7 sup,cxc L(v,0).

Since we know from Theorem 3.4 that Z = Z*, in order to complete the proof
it remains to show that 7* = sup, i inf,_ 7 L(v, o). To that end let us show that,
for every o € K, it holds that

—00 ifo &B

inf L(v,0) = (5.10)
ve A f
G

a.qudHN+f yuo)dHN"!  ifo € B.

ugp I

Indeed, the Lagrangian L (v, o) can be rewritten as

L(v,0) = / o - (Dv - D1,,) +/ 0 - Vy, dHN
QxR G

upy

[ vow-wan
F1 xR
Then, by exploiting the generalized Gauss-Green formula (4.38), we get

L(v,0) = —f divo - (v —1,,) +f (v — 1) (0™ - vg)dHN "l ds
QxR MoxR
4 / (0= 1) (7 (1) + 0 - vg) MV d
' xR

+/ (vo — M) (0™ - vg) dHN " dr +f o - vy dHY.
' xR G

ug

Now, by taking v € A of the form v = 1, + ¢, with ¢ € D(2 x R), we obtain
that inf _ 7 L(v, o) cannot be finite unless divo = 0 in € x R. Next, by taking
v = v+ ¢, with ¢ € D(Q x R) such that ¢ = 0 on I'y x R, we see that the normal
trace of o must agree with —y’(r) on I’ x R. We conclude that (5.10) is true by
recalling (4.33).

The last part of the statement is a standard equivalence in min—max theory (see
for instance [29]). O

As mentioned in Remark 3.6, whenever the solutions to the primal problem are
bounded, we can settle our duality theory on a bounded set of the form 2 x [m, M].
For a given ug € W'P(Q; [m, M], we denote by Z(m, M) and Z*(m, M)
respectively the infimum of the primal problem (P) and the supremum of the dual
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problem (P*) over the classes A(m, M) and B(m, M) introduced in Remark 3.6.
Then we set
Am, M) = {v €A : v, t)=1fort <m, vx,r)=0fort> M}
Kim, M) = {a € X1(R2 x (m, M)) satisfying (3.20)—(3.21)}.

Accordingly, the Lagrangian L given by (5.9) must be now intended as

L(v, o) :=/ o- Dv—i—/ Y O —v)dH¥L (5.11)
Qx[m,M] Iy x[m,M]

Remark 5.6. Note that in (5.11) the first integral may have a non vanishing contri-
bution on the horizontal part of the boundary (namely the set 2 x {m, M}), in case
the function v has a jump on such interfaces. More precisely, we have

/ a-Dv:/ o.Dv—}-/ [0 (x, M)(0 — v(x, M7))
Qx[m,M] Qx(m,M) Q

+o'(x,m)(w(x,mT) — 1)],

with v(x, m™) and v(x, M ™) being, respectively, the traces of v on  x {m} and
Q x {M}.

We can now reformulate the following variant of Theorems 3.4 and 5.4:

Proposition 5.7. With the above notation, it holds that

I(m,M) = inf sup L(v,0)= sup inf  L(v,0)
veAm,M) o ek (m,M) oek(m,M)veA(m,M)
=T"m, M).

Moreover, a pair (v, o) is optimal for the infimum problem inf {E (w) : v e
A(m, M)} and for the dual problem (P*) settled over B(m, M) if and only if

L@,0)<L@,o)<Lw,o) VY, o)e Am, M) x K(m, M).

Proof. The statement can be proved in a way analogous to that which was used
to prove Theorem 5.4, taking into account that, by following the same proof as in
Theorem 3.4, one can check that Z(m, M) = Z*(m, M). 0O

6. Application to a Free Boundary Problem

6.1. Description of the Problem

In this section we illustrate the application of our method to the free boundary
problem

1
T(Q, 1) = inf{/ 5|vu|2+,\|{u >0} : ue W (), u=1on asz},
Q
(6.1)

which was first considered in the pioneering paper [2].
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The free boundary in the minimization problem (6.1) is the frontier of the zero
level set E := {u = 0}. Actually, the infimum Z (€2, A) can be recast by solving the
shape optimization problem

1
inf 1 [ =|Vugpl* +A|Q\E|,
1%{/92| ugl® + 1@\ |}
u g being the solution to

Au=20 in Q\E
u=2~0 in E
u=1 on 092.

Such a problem falls in our setting by choosing

1
f(t,z)=§|z|2+xx<o,+oo>(t), (To, T1) = (82, 4), uo= 1.

Notice that the function f satisfies the standing assumptions, and in particular the
discontinuity set D appearing in (2.7) is given by {r = 0}.

Then, according to Theorem 3.4, we have Z(2, A) = Z%(2, A). As was dis-
closed in the Introduction, the dual problem reads:

T5(Q, M) = sup{—/ o'(x,Ddx : o € B}, (6.2)
Q

where B is the class of bounded divergence free vector field on 2 x R satisfying
the constraints

t 1 X 2
ol(x,t)+ 12 §|o (x, )|~ almost everywhere on 2 x R,
o’(x,0) 2 0 almost everywhere on Q. (6.3)

It is easy to check that any solution u € Wl’z(Q) to problem (6.1) takes values
in [0, 1]. Therefore, according Remark 3.6, we can work on the bounded subset
© x [0, 1]. Then, in virtue of Proposition 5.7, searching for an optimal pair (u, o)
amounts to finding a saddle point for the bivariate functional

inf sup / o - Dv, (6.4)
ved oek JQx[0,1]
.Z: {v € BVo(2xR): v=1fort<0, v=0fort>1, v=10ndRx]|0, 1]}
1
K= {a e X1(2x(0,1) : o'+12> Elo"|2 almost everywhere on Q2
x (0, 1), o'(-,0) =0 almost everywhere on Q}

Notice that the integration domain in (6.4) is the product of €2 times the closed
interval [0, 1]. Actually, minimizing over A the functional v +— fo[O o - Dv
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appearing in (6.4) is equivalent to minimizing over the space of functions v €
BV (22 x (0, 1)) satisfying the boundary condition v = 1 on 92 x [0, 1] and the
functional

v > o~Dv+f [0 (x,0)(v(x,0T) — 1) — o' (x, Dv(x, 17)] dx,
Qx(0,1) Q

where v(x, 0%) and v(x, 17) are, respectively, the traces of v on x {0} and 2 x {1}.

Before proceeding to solve the min—max problem (6.4) let us recall that, if (v, o)
is an optimal pair, the function v should be a step function. Indeed, we expect that
the primal problem (6.1) admits only one or at most a finite number of solutions.
Then, by virtue of (4.14), the function v will take only the values O and 1 in case
of a unique solution, or a finite number of values in [0, 1] in the case of multiple
solutions.

6.2. Numerical Algorithms

In order to solve the saddle point problem (6.4), we adopt two different numer-
ical schemes.

The first one is a primal-dual algorithm which generalizes a classical method
of Arrow-Hurwicz [7], which we took from [40] (see also [41]). This algorithm is
studied in details in [25] (see also [26]). We choose an initial point (vg, 0¢) € AxK
and two positive time steps «, 8. Then, for each n € N, denoting by A the size
parameter of a cartesian grid in RN*L we let

h  _ 11h h h=h
On+1 = HK (Un +aV vn)
h _ h sGh h
Vypp =V, + B div (O’”_H) (6.5)
—h h h
V1 = 2vn+1 — Up>»

where H}I‘{ is a suitable projection operator associated with the convex constraint
K (¢). The convergence for system (6.5) requires that the stringent condition o8 c,zl <
1 is satisfied, where ¢, equals 2+/N + 1/ h (namely the norm of the discretized gra-
dient operator).

The computational cost in terms of the mesh size /& can be shown to be of order
thﬁ_ We refer to [26] for further details.

The second scheme is inspired from the projection method for Navier-Stokes
system, in which a L2-orthogonal projection is performed on the space of divergence
free field (in this analogy, o and v represent respectively the speed and the pressure
of the fluid). Roughly, in our case we start from the reformulation of problem (6.4)
as

inf sup / o-p withC :={Dv : v e .Zl\}. (6.6)
PeC ek Jx[0,1]

Then we replace the second equation in (6.5) by

h h h h
Put1 = HC (pn - 130n+1) >
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where HZ, is the L2-orthogonal projector on the convex set C. Denoting by (A")~!
the discretization of the inverse Dirichlet—-Neumann Laplacian operator which as-
sociates to a function ¢ the solution w to

9
Aw=¢, w=00n3Q x 0,1), 8—w=00n§2x{0,1},
n

we are led to the following semi-implicit algorithm:

ol =14 (o} + a Vo))

n+
v =0 — Al (divi (o), ) (6.7)
—h h h
Uyl = 2Un+1 — Uy

Notice that (6.7) differs from (6.5) just in the term —(A")~!(div" (o}, |)), which
replaces divh (o,fz 1)

The theoretical convergence of this second algorithm can be proved under the
condition «B < 1, which is independent from both the mesh side and the space
dimension. Moreover, in this case the convergence occurs after a relatively small
number of iterations. In fact, the inverse Laplacian computation is the most costly
(in particular for @ C R? when one works in R?), and the computational cost
depends highly on the solver used for the inverse Laplace operator; if one uses a

multigrid or a FFT solver, it can be of order m (see [31]).

6.3. Some Simulations in Case N = 1

When the open set €2 is an interval (0, ) of the real line, we can solve explicitly
the primal problem, which reads

a 72
I(a,,\):zinf{/ '”2| +a[{u#0}|dt : ue w0, a), u(O):u(a):l}.
0
(6.8)

The Euler-Lagrange equation written in the integrated conservation law form reads
1 /2
§|u |- — AX{u0) = C. (6.9)

Two cases may occur, according to whether the measure of the level set {u = 0} is
null or strictly positive. In the first case, the solution is the constant function equal to
1 on (0, a), with cost equal to La. In the second case, the constant C in (6.9) equals
zero, so that u’ € {0, £+4/21}. Setting E* = {x € (0,a) : u' = £+/21}, since
foa u’ = 0,thereholds |E™| = |E~|,and the costis 41| E ~|. On the other hand, since
u(0) = 1 and u reaches the level zero, we have the lower bound |[E~| = 1/ V2.
Therefore, such a function u can be a minimizer only if @ = 2./2/X, and in this case
the minimal cost is larger than or equal to 24/22, with equality if E~ = (0, 1/+/24),
Et=(h-— 1/\/5, a). To summarize, we have Z (X, a) = min{ia, 2+/21}, and

(1) fora € (0, 2\/%, the unique solution is u| = 1;
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Fig. 3. Streamlines of & and level sets of v in the case A = 1

(i1) fora > 2 %, the unique solution is

Vx4 1 ifxe[o, %ﬁ]
() =10 ifx e [\/Lﬁa - \/Lﬂ]
V2Ax +1—+2a ifxe[a—\/%,a];

(iii) fora = 2\/g there are two solutions, given by the two functions u; and u5.

Contrary to the primal problem, the dual problem does not admit easy explicit
bounded solutions. In particular, the one obtained through the value function (cf.
Remark 3.9) blows up near the lateral boundary of the cylinder (see Remark 6.1
for more details).

Below we give some numerical results obtained, for a = 2, by using the algo-
rithm (6.7).

Figures 3, 4 and 5 correspond to three cases A = 1, 2 and 4. They represent the
behaviour of the optimal o and v in each case. Up to a translation of the interval
Q = (0,2) into (—1, 1), we can work on the cylinder (—1, 1) x (0, 1); then, for
symmetry reasons, we limit ourselves to plotting our functions on the right part
(0, 1) x (0, 1) of the cylinder. Notice that the most important issue is the location
of the discontinuity set of v, as the free boundary is given by the intersection of this
set with the horizontal axis.

For A = 2, we recover the two solutions %1 and u; since the optimal function
v exhibits three values (see Figure 4, were the regions in blue, red, and brown
correspond, respectively, to the level sets {v = 0}, {v = 0.8886}, and {v = 1}).

In constrast, for A, = 1 or A = 4, when the primal problem admits a unique
solution, the function v exhibits only two values (see the regions in blue and brown
in Figures 3 and 5).
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Fig. 4. Streamlines of & and level sets of v in the case A =2
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Fig. 5. Streamlines of o and level sets of v in the case A = 4

Remark 6.1. Let us compute the candidate calibration obtained for problem (6.8)
through the method described in Remark 3.9. Through some straightforward com-
putations it is easy to obtain that the value function introduced in (3.27) is given
by

V(x,t) = inf {/X fu,uYdt : ue W1’2(0, h), u(0) =1, u(x) = t}
0

2
_mln{;(t D + Ax, \/_(1+|f|)}

Accordingly, the explicit expression of the vector field o (x, 1) := (9;V, —0yV)
reads
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Fig. 6. Streamlines of the field & given by the value function

-1 1 (1?2 . 1 2 1
(IT’E > —)\,) le§\/—2—)L<1+«/;), t>0, Orxéﬁ(1+|f|), t<0
2
= 1 _l
(\/ZX,O) 1fx>m<1+\/;) ,t>0

(— «/u,o) ifx > (14, 1 <0.

It is easy to check that o satisfies conditions (3.10)—(3.11). However, V is not opti-
mal for the formulation (3.26) of the dual problem because is not Lipschitz; indeed,
it turns out that o blows up near x = 0, see Figure 6 for a plot representing in case
A = 2 the symmetrized field o' (x, t) := (%[Ox(x, t)+o*2—x,1)], %[ot(x, t) —
o'(2—x, t)]) [which also satisfies conditions (3.10)—(3.11)]. Again, for symmetry
reasons, the plot is restricted to the right half of the cylinder.

6.4. Some Simulations in Case N = 2

By using the concavity of the map A — Z(£2, A) one can check that, in a fashion
similar to the one dimensional case, there exists a critical value A* = A*(Q2) below
which the unique solution of the primal problem is #; = 1, corresponding to the
function v; € A which vanishes identically in  x (0, 1). For A = A*(2) this
solution may coexist with a non constant solution #», exhibiting a free boundary E.

Moreover, the function  +— A*(2) turns out to be monotone decreasing with
respect to domain inclusions. In the special case when 2 = Bg := {|x| < R}, we
find the explicit value A*(Bg) = %.

We now present some numerical simulations obtained for Q2 = (—1, 1)2. Notic-
ingthat By C Q C B /3> wecan predict a critical value 1*(€2) in the interval (e, 2e).
In fact, by using the second algorithm described above with a mesh size 10~> and
by tuning the value of A, we obtained the estimate A*(Q2) ~ 4.7.
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Fig. 8. Level sets and plots of # in the case A = 2e

In Figures 7 and 8 we represent the behaviour of the optimal field o and of the
optimal function u for A = 2e (for symmetry reasons, Figure 7 is referred just to a
quarter of €, namely to the set (0, 1)?). Notice that the free boundary is given by
the frontier of the region in dark blue.

7. Completion of the Proofs

In this section we make complete the proof of the duality principle stated in
Theorem 3.4 (in particular, concerning the missing inequality Z < 7*) and we end
up with the proof of the coarea formula stated in Theorem 4.10.
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Before starting with the proof of Theorem 3.4, we give some preliminary lem-
mas.

Lemma 7.1. (i) If "y # @, for every compact neighbourhood U of Ty, there exists
oy € B such that

spt(oy) C U x R;
(ii) There exists oy € B such that, for 8§ > 0 sufficiently small, it holds that
InllLe@xr) =8 = oo+ nek.

Proof. (i) Let A := U N Q, that we can assume to be Lipschitz. We are going to
apply (3.9). Note carefully that in (3.9) A is a subset of RV *!, while here it is a
subset of RV, By (3.9), we know there exists a field g € X1(2), with spt(g) C A,
such that

r
divq:uXA in Q qg-va=1onTy qg-va =0 ondA\Il'1. (7.1)

|A]
We define the vector field o by

1T .
o(x, 1) = <—V'(t)q(x), Al Xa(x) |y (@) —infy | +2),
g being asin (7.1) and & € R to be chosen later. By the choice of ¢, it is immediately
apparent that dive = 0in 2 x Rand o - vg = —y’ on '} x R. Let us show that
it is possible to choose A such that o belongs to K. By the growth condition from
below in (2.6) satisfied by f, it holds that

/ . 1 1
f;(l‘, Z*) g b|Z*|p + C, with b = b(Ol, p) = FW,

and — f (¢, 0) < C.Therefore, in order that o satisfies (3.10) and (3.11), itis enough
to choose A such that

A Zbly I%llglé + C.

(ii) Let us consider separately the cases 'y # Jand '} = (.
Case T'y # (. We define the vector field o by

oo(x, 1) = (=¥ (OY (), cay (1) + 1),

with A € R to be chosen later, co := [0€2]/|€2[, and ¢ := Vw, with w the unique
solution to the boundary value problem Aw = cq in 2, w, = 1 on 9. Clearly
o9 € L®(Q x R; RNty and by construction it holds divop = 0 in 2 x R and
(00)* - vg = —y' on 02 x R (thus in particular on 'y x R). Let us check that it is
possible to choose A so that o + 1 belongs to K if ||7]lc0 < 8.

We recall that, by our hypothesis (2.8) (in its weaker version asked for Iy # @),
there exists a constant m € R such that

coy(t)—C Zm for £!-almost everywhere t € R. (7.2)
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In order that og + 7 satisfies (3.10), we need to choose A such that

lgl <8 = cav(®)+Ar+4q'
Z fXt, =y (OY(x) +q%) for LN+ _almost everywhere (x, 1) € Q x R.

Since, by the growth condition from below in (2.6) which is satisfied by f, it holds
that f*(r, z*) < b|z*|P + C, it is enough to have

lgl <8 = cay@) +1+4'
> b| —y/(t)w(x)+qx|p/+C for £V +!-almost everywhere (x, 1) e 2 xR.

In turn, in view of (7.2), we are reduced to choosing X so that

gl <6 = m+ A
bl - YOV +¢ 1" —g"  for £V -almost everywhere (x, 1) € @ xR,

which is clearly possible since ¥ is bounded and y is Lipschitz.
In order that oy + 7 satisfies (3.11), we need to choose A such that

lgl <8 = cav@®) +2r+4q'
> —f(,0) VteD, for £V -almost everywhere x € Q.

This is possible because, by the growth assumption (2.6), we have — f (¢, 0) < C,
and hence, in view of (7.2), it is enough to choose A so that

gl <8 = m+xr2=—q".
Case I'1 = (). We define the vector field og simply by
oo(x,t) = (0, A).

Clearly, it holds that oy € L®(Q x R; R¥*!) and divep = 0in  x R. We have
just to choose A so that oy + 7 belongs to C if ||77]lco < 6.
In order that oy + 7 satisfies (3.10), in view of the inequality f*(z,z*) =

b|z*|P/ + C, it is enough to have
gl <8 = A+q' = b|qx|p/ +C for LN almost everywhere (x, ) € 2 x R.

In order that op + 7 satisfies (3.11), in view of the inequality — f'(z, 0) < C, it
is enough to choose X such that

lgl <8 = A+¢">C VireD, for £V -almost everywhere x € Q.
O

Lemma 7.2. For every o € X1(2 X R) and every v € BV (2 x R), it holds that

H(v):sup{/;2 R(0+17)~Dv : neD(QxR;RNH), a—i—nelC}.
(7.3)
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Proof. Let G (o) denote the right hand side of (7.3). Themap p : t € R — G(to)
is convex (as it is the supremum of affine functions). By Lemma 4.5, it holds that
p(0) = H(v), whereas p(t) < H (v) for every t by Lemma 4.7. It follows that p ()
is constant. We deduce in particular that G(o) = p(1) = p(0) = H(v). O

Proof of Theorem 3.4. Thanks to the equality (4.13) established in Theorem 4.1,
the thesis of Theorem 3.4 (namely the equality Z* = 7) can be reformulated as

T* = inf {E(v) Cve Z}. (7.4)

In order to prove (7.4), we introduce on Co(Q x R; RV *1) the perturbation
function

() = inf[—/ o - vy dHY
G

“o

—/ v (o) dHN ! o € X, (QxR;RN“),
I
divo =0, 6" -vg=—y'onT| xR, 0 +n€K}.

It is easy to check that the map n +— ®(n) is convex. Moreover, in view of the
choice of admissible fields o in the definition of ®(#), it holds that

T* = —d(0). (7.5)

Let us compute @ (0). Observe that ® is continuous at 0: namely, for any n with
IMllco < 8, thanks to Lemma 7.1 (ii) it holds that

o(n) = —/ 00 - iy dHY —/ y(uo) dHN L.
G r

)

Hence we have
—®(0) = —P*(0) = min(P"), (7.6)

where ®* = ®*()) denotes the Fenchel conjugate of ® in the duality between
continuous functions and bounded measures. Let us compute ®*, and let us show
that it satisfies

o 0y = E() ifr = Dv, withve A a7
+00 otherwise.

Once we have proved (7.7), our proof will be achieved. Indeed, (7.7) implies in
particular that min(®*) = min {E w) v e .Zl\} Taking into account (7.5) and
(7.6), we deduce that the required equality (7.4) is satisfied.

In order to establish (7.7), we fix now a bounded vector measure A such that
®*(1) < +o00 and we proceed in three steps.
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Step 1. If T'y # W, for every compact neighborhood U of 'y and every bounded
continuous ¥ : Q@ x R — RN it holds that

(A — D1,,, ) =0 whenever divy =0in Q2 xRand  =00onU xR
(7.8)

/ hy(t,h) < +o0. (7.9)
(Q\U)xR

If Ty = 0, conditions (7.8) and (7.9) hold true with U = (.

Assume first that I'y # ). Given a compact neighborhood U of I'1 and a function
as in (7.8), we consider the vector field o = oy + ¥ with oy chosen according to
Lemma 7.1 (i) Since such o is divergence free and satisfies 0 -vg = —y’ on 'y xR,
in view of the definition of ®, one has

D) < — / (ou + V) - vy dHY — f y (o) dHV ™!
Gy, Iy

for every smooth field n with compact support in Q\U such that ¢ + n € K.
This implies

D) = (A, n+y) + (Dl — A, ) +/ oy - v dHY
GUO

+ / y (o) dHN 1,
Iy

where we have used the identity fG ¥ - vy, = (D1, ¥). Now by fixing ¥ and
uo

taking the supremum with respect to n satisfying the conditions above, by exploiting
Lemma 7.2 applied on Q\U, we deduce that, for a suitable constant C, there holds

O* (1) = /(Q\U) hp(3) + (Dl 2 9) - C.
X

Thus, since, by assumption, ®*(1) is finite, (7.8) and (7.9) follow.
In case I'1 = ¥, we can repeat the proof above with oy = 0.

Step 2. There exists a scalar function v € LIIOC(Q x R), with v(x, -) monotone

non-increasing, such that . = Dv. Moreover, up to adding a constant to v, we have
v € A, as it holds that

vE BV (2 xR;[0,1]), v(x,—00)=1, v(x,00)=0 (7.10)
v—1vp € LY(Q x R) (7.11)
v=1,, onTy x R. (7.12)

From (7.8), since U is arbitrarily small (and empty in case ' = ), we infer that
the bounded measure A — D1, is orthogonal to all smooth vector fields v which
are divergence free and compactly supported in 2 x R. By De Rahm’s Theorem,

this implies the existence of a scalar function v € L]IOC(Q x R) such that A = Dv.
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Then, since fo]R hy(t,A) < +oo for every compact set K C €2, we infer that
— D;v is a non-negative measure on 2 x R, which yields the desired monotonicity
property of v(x, -) for almost every x € Q.

Let us now prove that v satisfies (7.10), (7.11) and (7.12).

To prove (7.10), we choose ¢ € D(2; RT) and we set ¢ = (0, ¢(x)). Integrat-
ing by parts over 2 x (—R, +R) and taking into acount that for almost everywhere
x € Q,v(x, —R +0) —v(x, R —0) is non negative and converges increasingly to
var(v(x, -)) as R — +00, we obtain

(Dv — Dy, ) = REIJrrloo/Q<p(x)[v(x, R —0)— (v(x, —R +0) — 1)]dx

= / o) (1 —var(v(x,-))dx .
Q

By the arbitrariness of ¢, if we combine the above equality with (7.8) and with the
identity (D1, — Dvg, ¥) = 0, we get

var(v(x,-)) =1 for almost every x € Q. (7.13)

Next, we consider a function ¢ € D(2) such that fQ ¢dx = 0, to which we
associate a vector field g € L>°(2; RY) such that — div, ¢ = pinQandg-vg =0
on 9€2. Set

Yx, 1) = (') qg(x), a()ex)), with a() = H(@#)( — ey (7.14)

(H being the Heavyside function). Then, integrating once more by parts over £ x
(=R, +R) and letting R tend to +o00, we obtain

(Dv—Dvyg, V) =Rli>1}rloo/9<p(x)a(R) v(x, R—0)dx= /Q(p(x) v(x, 400) dx,

where in the second equality we use dominated convergence taking into account
that [v(-, R—0)| < 14+|v(-, t9)| for a suitable 7y > 0 such that v(-, ry) = v(-, 1 £0)
belongs to L' (). Then, by applying (7.8) to the function  introduced in (7.14),
and recalling the arbitrariness of the smooth function ¢ with vanishing average, we
deduce that v(x, +00) is a constant that we may fix to be zero. Thus, with the help
of (7.13), we conclude the proof of (7.10).

To prove (7.11), we fix o9 € B [for instance, we can take the one given by
Lemma 7.1 (i1)]. Similarly as done above, we integrate by parts over 2 x (—R x R)
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and we obtain
(Dv — Dy, 09)

= RliT (/ [oé(x, R)v(x,R—-0) + Ué(x, —R)(1 —v(x, —R —|—O)] dx
—>+00 Q

- / Y @) — vo) dHN 1 (x) dt)
Iy x(—R,R)

= — lim (/ Y @OvdHN " (x) dr
I x[0.R)

R—+o00

- / Y ()1 — v)dHY () dr>,
' x(=R.0))

where in the second equality we used the fact that o) is bounded together with the
convergence of v(-, R —0)and of 1 —v(-, —R +0) to O in LY().

Now, recalling that u; are defined as in (4.6), and using the slicing property
(4.35) proved in Proposition 4.13, we can rewrite the above equality as

1
(Dv — Dvg, 69) = — lim ds(/ y(us A R)dAHN 1 (%)
R—+00 Jo ' N{us >0}

+f y(us V —R) dHN—l(x))
'1N{us <0}

R—+o00

1
=— lim ds/ y @Ry dHN 1 (v),
0 I

where uR := (us A R) vV —R. Clearly u® — u; as R — +oo. Then, since y is
assumed to be bounded from below, by applying Fatou’s Lemma we get

R—+o00

1
> / ds / y (5) dHV (3.
0 I

Recalling that (Dv — Dvy, o) is finite, we infer that

1
(Dvg — Dv, 0g) = liminf/ ds/ J/(uf) dHN_l(x)
0 r,

1
/ ds/ Y (ug)dHY 1 (x) < +oo. (7.15)
0 I

Now, by Proposition 4.12 and Step 1, we know that

1
/ dsf fus, Vug)dx = / ]’lf(t, Dv) < +o0. (7.16)
0 Q QxR

Notice in particular that, in case I'j = @, the last inequality follows from (7.9),
applied with U = . In case I'1 = #, we can still apply (7.9) by letting Q\U
increase to £2; this is possible thanks to the fact that 4 ¢ (¢, A) is bounded below by
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a multiple of the total variation of A. The last assertion is easily checked, since, for
all (¢, q) with g # O such that 27 (¢, g) < +o00, it holds that

qx

qX
B R S E

q

P
+Cq' =z Cq'.

Combining (7.15) and (7.16), we deduce that fol E(ug)ds < 4o00. In view
of the estimate (2.9) obtained in the proof of Proposition 2.2, we deduce that
fol llus lw1.p gy ds < +oc. This implies (7.11), since [q g [v — voldx dr = fol
ds [q |ug|dx.

To conclude the proof of Step 2, it remains to show (7.12). To that end, it is
enough to apply (7.8). Indeed integrating by parts we obtain fl"o rU=My )V vg =
0 for every bounded continuous function v as in (7.8), and the conclusion follows
recalling (3.9).

Step 3. There holds ®*(\) = E(v).
Let 0 € X1(22 x R; RV*T1). We observe that, by Step 2, the duality bracket
o - Dv is well defined [cf. (4.2)]. Moreover, by Lemma 7.2 it holds that

H(v):sup{/QXR(a—i—n)~Dv : neD(QxR;RN+1), a+nel€}.

We are now ready to compute the Fenchel conjugate of ®. We have

®* (%) = sup [/Q

=sup[/QXR"-Dv—d>(n> cneD(@x R

R’?'Dv—fb(n) : nec()(sz XR;RN+1)}

X

=sup[/ (n+a)~Dv+/ o~vu0d’HN
QxR Gug
+/ y(uo) dHN=! — (Dv, o) :
Iy
N € D(Q % R: RN“), oe xl(sz x R: RN“),
divo =0, 0¥ -vg =—y' onTy xR, a—i—nelC}

= / hy(t, Dv) —+—/ y (ug) dHN + sup {(D]lu0 — Dv,o) :
QxR I

o€ XI(Q x R; RN'H), divo =0, 0¥ -vg =—y onT x R},

where

— the first equality is just the definition of ®*;
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— the second equality follows from the density of D(2 x R; RV in Cp(Q x
R; RN*+1): and from the continuity of the convex function ® at 0;

— the third equality is just the definition of ®;

— the fourth equality holds by Lemma 7.2.

Finally we observe that, thanks to (4.40), the expression of ®*(A) appearing in
the fourth equality above coincides with

/ hy(t, Dv) +/ (W —0)y' O dHY = E(v) .
QxR

' xR
Since from Step 2 we already know that v € A, the proof of (7.7) is complete. O

Proof of Theorem 4.10. Throughout the proof we set, for brevity,

up(x) = X{u>t}(x)~

Let us first show that the map ¢ — J(u;) is Lebesgue measurable.
For every fixed open set V CC A, consider the function of a real variable
defined by

Iy (o) = / s (x) d.
\%

Clearly ¥y is monotone decreasing, non-negative and bounded; in particular, it
turns out to be continuous on R\ Dy, where Dy is a countable subset of R (de-
pending on V). Moreover, since

Vi, V8> 0, /qu—Mz+6|dx=1/fv(t)—1ﬂv(t+5),
\%

the map ¢ > u; is continuous from R\Dy to L'(V). Then, by considering an
increasing sequence of open sets V;, 1 A, and exploiting the assumption that J
is lower semicontinuous on LIIOC(A), we obtain that the map t +— J(u;) is lower
semicontinuous on R\D, with D = U, Dy, countable. Consequently, the map
t — J(u;) is Lebesgue-measurable on R.

We now prove separately the inequality J (u) < fR J (u;) dt and its converse.

Proof of the inequality J(u) < fR J(u;) dr.

Since J is convex, lower semicontinuous, and proper (recall that by assumption
J(xa) = 0), we have J** = J, where J** is the Fenchel biconjugate in the duality
between LIIOC(A) and the space L2°(A) of bounded functions with compact support.
Namely,

JWw) = J* W) = sup{/ uwdx —J*(w) : we Lfo(A)}. (7.17)
A

Let us compute J*. We claim that

Py = {0 ifwe X 18

+ 00 otherwise
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for some nonempty closed convex set X € {w LX) : [ qwdx = O}. In fact,
this is a quite standard result for one-homogeneous functionals, but we enclose
below a short proof for the sake of completeness.

We begin by showing that J* takes only the values 0 and +o0. By definition,
there holds

J*(w) = sup {/ uwdx —J() : ue LIIOC(A)} Vw € LZ(A).
A

Let w € L2°(A) be fixed. If J*(w) # 0, necessarily there exists some u € Llloc(A)
such that/ uw dx —J(u) =: r # 0. Since forevery A = 0 we have / (Au)w dx —

A A
J (Au) = Ar, we infer that J*(w) = 4o0 if r is positive (by letting A tend to +00)
and J*(w) = 0if r is negative (by letting A tend to 0); moreover, we see that that
J*(w) cannot be strictly positive unless it is +o00 (because if J*(w) > 0 there

exists some u € L1

loc (A) such thatf uw dx — J(u) > 0, and arguing as above we

see that J*(w) = +00). We deduce /tAhat J* is of the form (7.18) for some subset X
of L2°(A). Since J* is convex, lower semicontinuous, and proper, X is a nonempty
closed convex subset of L2°(A). Moreover, if w € X, taking into account that by
assumption J(x4) = 0, we have

0= J"(w) = sup [A / wdx:|,
reR A

hence all functions in X have zero mean on A, which concludes the proof of the
claim.
We infer from (7.17) and (7.18) that

J(u) = sup/uwdx. (7.19)
A

weX

As a next step let us show that, for every w € X, setting j, (t) := / urwdx,
A
there holds

/uw dx :/OO Jju(t) dt. (7.20)
A

—00

To this end, we apply Fubini’s theorem to compute the following two integrals:

/ uw dx
u=0
u(x) u(x)
=/ / w(x)drdx =[ w(x)f dr dx
uz0J0 uz0 0
+00 +00 +00
=/ u)(x)/ us(x)drdx =/ /ulwdxdtzf Jw(t) dt,
u=0 0 0 A 0
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and

0 0
/ uwdx:—/ w/ dtdx:—/ w/ (1 —u;(x))drdx
u<0 u<0 u(x) u<0 —00
0 0
=/ / (utw—w)dxdt=/ / utwdx+/ wdx | dt
—o0 Ju<0 —oo | JuL0 u>0
0 0
=/ / u,wdx—i—/ u;wdx | dr =/ Jw(t) dz.
—oo | JuZ0 u>0 —00

Notice that, in the computation of the second integral (fourth equality), we used
the fact that w has zero mean on A.
By (7.19) and (7.20), we have

J(u) = sup/ jw(t)dt§/ L' -ess sup(jy,) dr. (7.21)

weX J—00 weX

Since we know from the first part of the proof that the map ¢ + u; is continuous
from R\ D to LIIOC(A) (with D countable), taking into account that w € L2°(A) we
see that j,,(¢) is continuous on R\ D. Therefore,

vVt € R\D, L -ess sup jyu () = sup jyu(?)

weX weX
= sup / wwdx = J(uy) = J(uy),
weX JA
so that
+o00 +o0
/ L' -ess sup j, (1) dt = [ J(uy) dr. (7.22)
—00 weX —00

By (7.21) and (7.22), the proof of the inequality J(u) < f_Jf: J(u,)dt is
achieved.

Proof of the inequality J(u) = fR J (uy) dt.

Letus start by showing that, forevery w € X, if @ is any functionin C*° (R, [0, 1])

t
and B(¢) := f a(s) ds, there holds
0

+00
/ a(t) ju®)dt = J(Bou). (7.23)
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Indeed, by applying Fubini’s theorem we get

+00 +00
/ a(t) jy ()det =/ oc(t)/ u;(x)w(x)dxdr
0 0,
=f w(x)/ a(Duy(x)drdx
A 0

+00
= / w(x)/ a(Hu(x)drdx
u=>0 0

u(x)
= / w(x)/ a(t)de dx
u>0 0

=/ Boulx)w(x)dx
u=0
and
0 0
/ a(t)jw(t)dtzf a(t)/ us(x)w(x)dx dr
—00 —00 A

:/ a(t)/(u,(x)— Dw(x)dx dt
—00 A

0
=/ w(x)/ a(t)(u;(x) — 1)drdx
A —00

0
:/ w(x)/ a(t)(u;(x) — 1)drdx
u<0 —00

0
= / w(x) (—a(t))dtdx = / Bou(x)w(x)dr.
u<0 u<0

u(x)

Let us remark that, similarly as done above, in the computation of the second
integral (second equality), we exploited the fact that w has zero integral mean on
A. The validity of (7.23) readily follows, since

+00
/ a(t)jup@)dt = / Bou(x)w(x)dx
A

—00

< sup / Boux)wx)dx = J*™(Bou) = J(Bou).
weX JA
We are now ready to prove the inequality J («) = fR J (u;) dt. We consider the
C*®-convex subset of L1 (A) defined by

loc
k k
H = {Za,-jw,. Do €COMR01D), Y =1, wi € X} . (1.24)
i=1 i=1
For every u € LIIOC(A), ifv= Zle a; ju,; is any function belonging to the space
‘H defined in (7.24), we have

“+o00

k ko too
J)z Y J(Biou) = Z/ o (t) ju; (1) dt =/ v(r) dt,
i=1 i=1Y7%

—00
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where the first inequality holds by assumption (4.27), and the second one by (7.23).

By the arbitrariness of v € 'H, by applying the commutation argument between

the supremum and the integral proved in [17, Theorem 1], and recalling the equality
(7.22), we eventually get

+00 +00
J(w) = sup/ vdr =/ L' -ess sup v(r) dr

veH J—o0 —00 veH

+00 +oo
> / L' -ess sup jy, (1) dt = f J(uy)de.

—o0 weX —o0
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