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1 Introduction

Consider the following general problem of one-dimensional variational calculus. Let .7 :
C — R be an integral functional

where [ is some interval and C is some domain of functions for which the Lagrangian
F(z,z,p) and the integral is well defined. We will consider functionals defined on a
domain of functions with fixed boundary conditions i.e. Yu € C we have u = uy on 91
for a certain fixed uy € C. We wish to find the lower bound for the values of .%# and if
possible the minimizers in C. The functions of C are called competitors.

(Classical techniques in the calculus of variations were the so called indirect methods
which consist in finding necessary conditions for extremals to variational problems. How-
ever even for fairly simple functionals the existence of minimizers among regular functions
fails and the classical approach couldn’t give a satisfactory answer or criteria on when
this happens.

These problems led to the development of the so called direct methods, one of the
main contributors of which was Tonelli. These methods attack minimizing problems
for functional by suitably expanding the class of competing functions to guarantee the
existence of minimizers. The most natural spaces on which to consider these problems
are the Sobolev spaces, which in particular correspond to the class of AC' functions for
problems in one-space.

While Tonelli believed that AC' was the right space to attack one-dimensional vari-
ational problems, results due to Lavrentiev [7] and others have shown that pathological
behavior can arise when extending functionals to the class AC, and difficulty was en-
countered when trying to merge the new results with classical indirect methods.

There has been a need to study the criteria for when AC minimizers possess additional
regularity or coincide with extremals in the classical sense. One of the most important
advances in this direction was made again by Tonelli in the case of one-dimensional
scalar problems in what is known as Tonelli’s Partial Regularity Theorem. While multi-
dimensional problems are of significantly different nature and Tonelli’s Partial Regularity
Theorem is not applicable there, many results from the scalar case extend to the vector-
valued case. However, we will concentrate only on one-dimensional problems in scalar
settings.

First let us define what we mean by Tonelli-like regularity. We will use the notation
R := RU{4o00}. The topology on R is the compactification of the topology generated by
the inclusion of R. More precisely the topology on R is generated by the open intervals
(a,b), by (b, +00] and [—o0, a) with a,b € R.

Definition 1.1. We define the class of continuous extended-value functions C(I; R) for
an interval I to be the functions f : I — RU{+oo} that are continuous on I\ f~1({£oo})
and if f(xg) = +oo(—00) then lim, ., f(x) = +o0(—00).

Notice that this definition coincides with the notion of continuous functions from [/
to R considered with its topology.



Definition 1.2. Consider a function uw € AC(I) for some interval I. We say that u is
reqular in the sense of Tonelli (or has partial reqularity) if the classical derivative u'(zq) =
lim, 4, %ﬁéx“) exists in every point with possible values in RU{£o0}. Furthermore we

require u' € C(I; R). We call E = (u')"}({£oc}) the singular set.

Notice that F is closed by continuity, and since u € AC', E has zero Lebesgue measure.

As stated above many results are extendable to vector-valued functions. However
these generalizations are often of technical nature and usually are slightly weaker since
the standard compactification of R is different from R for d = 1, as no distinction between
+o0 and —oo is made.

The original formulation of Tonelli’s Regularity Theorem applies to minimizers of
functionals with smooth Lagrangians strictly convex in p. The present thesis is centered
around the result of Tonelli and is meant to be a survey of the original formulation and
more recent developments around this result. In particular we discuss the optimality and
the necessity of all the hypotheses.

In the first two sections of this thesis we will provide a proof due to Ball and Mizel
[1] of the original result that is applicable to functionals with C® Lagrangians. Next we
provide the results of Mania [8] which show that the singular set is in general not empty
and of Davie [4] that proves that Tonelli’s description of the singular set is optimal.
In particular any closed set of zero Lebesgue measure can occur as a singular set of a
minimizer.

There has been much research and many results investigating necessary and sufficient
conditions on Lagrangians for Tonelli-like regularity of minimizers. In most cases strict
convexity remains central to proving these regularity results. Many of these results deal
with conditions needed to move to full regularity of minimizers. For an example we
refer to Clarke and Vinter [3]. However Tonelli’s regularity result is noteworthy in that
it requires no conditions on the Lagrangian other than smoothness and convexity. An
important detail is that growth conditions are not mentioned in the theorem. In particular
growth and coercivity conditions are necessary for most existence results, however, if the
existence of the minimizer is provided by some other means, Tonelli’s Partial Regularity
Theorem allows one to obtain partial regularity. Most developments of partial regularity
results manage to lower the smoothness hypothesis, however they do this requiring the
Lagrangian to have some specific form or by assuming some kind of growth conditions
on the Lagrangian. This thesis will not concentrate on these results since such additional
hypotheses stray away from the original spirit of Tonelli’s Partial Regularity Theorem.

Very recent results of Ferriero [5] answered the question of lowering the regularity
hypothesis of Tonelli’s partial regularity theorem without adding growth conditions and
proving the result directly, using only convexity. Ferriero proves Tonelli’s theorem for
continuous Lagrangians that are Lipschitz continuous in z locally uniformly in z and p
and with a Lipschitz constant integrable in z. The third section is dedicated to this
result.

The fourth section is dedicated to the results of Gratwick and Preiss [6], published
one year prior to Ferriero’s paper. They construct counterexamples to Tonelli’s Partial
Regularity Theorem in continuous settings. In particular they prove that Tonelli-like
regularity fails if sole continuity in the three variables is required.

Considering these two results we deem noteworthy that to obtain partial regularity



of minimizers the only additional hypothesis other than convexity in p and continuity of
the Lagrangian is a Lipschitz condition on z. In particular nothing other than continuity
is required in x, while convexity accounts for the needed regularity in p.

2 Tonelli’s partial regularity theorem

Theorem 2.1 (Tonelli’s partial regularity theorem ). Let . be a functional with a
Lagrangian F(x,z,p) of class C* that satisfies Fy,(z,z,p) > 0 for all (z,z,p) € U xR
where U C I x R is an open neighborhood of the graph of a certain w € AC(I,R).
Suppose that w is a local (in AC or W™ norm) minimizer for F in the class C =

{u € AC(I,R), u =w on OI}. Then w has a classical derivative w' € C°(I,RU {£oc}).
The singular set E = {x € I |w'(z) € {ioo}} is closed and has zero Lebesgque measure.

w € C3(I\ E) and if the Lagrangian is C* with k > 3 then w is C*(I \ E).

To prove this theorem we first study the classical solutions the Euler equation ([2.1)
for .#, which by definition are at least C?. Then we prove that on a sufficiently small
interval around a point where w’ exists and is finite, there exists a local classical solution
to Euler’s equation with the same boundary values as w. By adapting classical results
from indirect methods to functions of class AC' we will show using convexity, that on
the small interval a classical extremal strictly minimizes the functional even among AC
with fixed boundary values. By minimality, w must coincide with the minimizing local
extremal thus must be regular.

Then we study the behavior of w near the points of the singular set where the classical
derivative w’ is infinite or not defined. This will be done by a similar technique as above,
where we again compare w with local solutions to Euler’s equation.

2.1 Some notes about solutions of Euler’s equation

Next is a lemma about the regularity of solutions to the Euler equation and the regularity
of the dependence on the initial conditions. Even though we will initially apply this lemma
during the proof of theorem and there is a simpler proof of the required regularity of
the dependence on the initial conditions in case of a Lagrangian of class C* with k > 3
we prefer to give a more detailed analysis of the solutions of Euler’s equation that we will
find useful in subsequent results in less regular cases.

Let us first define what we mean by regularity of the solutions to a differential equa-
tion.

Definition 2.2. Consider an ODE possibly in implicit form as . We say that the
solutions to the ODE are of class C* and have C* dependence on initial data in an open
set A C I x R xR if there exists a C* mapping

u o A — R
(z,a,0) — u(z; a,b)



such that for some fized xoy € T

u(zo; a,b) = a
d
T u(zo; a,b) =b
u(zx; a,b) satisfies the ODE in x  Y(z,a,b) € A
and the solution with given initial conditions is unique i.e. if v(xg) = a and v'(xg) = b

then v(x) = u(x; a,b) where u is defined.

Lemma 2.3 (Regularity properties of solutions of Euler’s equation). Let F(z, z,p) be a
C* Lagrangian with k > 2 defined on I x R x R with F,, > 0. Let A C I xR be a bounded

open set. Then for any choice of N, M, 5,0 > 0 one can find e > 0 so that ¥(xo,u,) € A
and for||a|| < N,||b|| < M there is a unique C* solution u(x; a,b) of the Euler’s equation:

% Fy(z,u,u') = F.(t,u,u’) (2.1)

for x € (zg — ;30 + ) N I satisfying the initial conditions

u(zo; a,b) =ug+a

u'(zo; a,b) = b

The dependence on initial data of the solutions is of class C*=2. Furthermore, if k > 3
the following estimates

|u'(x; a,b) — b] <&

~ (2.2)
|Oqu(x; a,b) — 1] < 6

hold for x € (xg — ;20 +¢) N 1.

Proof. Consider the C*~! mapping

U : IxRxR — TxRxR

Xz X
z — z
p Fp<x727p)

By strict convexity of F' in p we can see that U is injective and its Jacobian is positive
definite. The implicit function theorem provides an inverse mapping of same regularity
thus proving that ¥ is a C*~! diffeomorphism with its image. We associate with any
solution u of a C*=! mapping u defined on a subset of J C I

uw : J — JxRxR
T
u'(x)



for which the following first order differential equation:

L =
@ =@ 23)
d

— (@) = F.(@)

holds; where [u]") stands for the - coordinate of . Applying ¥ to u we obtain v :=

T
Vou=|z(z) |, asolution to the equation
q(z)
d (* !
— - (p)
P = | [¥ (=, 2,9)] (2.4)

F, (\Iffl(x, 2, q))

Vice versa let J C I be an open interval and v : J — ¥(J x R x R) be a C* solution
of (2.4)), by applying U~! to it, gives a C*~! mapping u(x) = ¥~! o ¥(z) for which (2.3

3) <[0T = [T 07
and so u(x) = [T 0 9(2)]®) is actually C* and satisfies (2.1)).
transformed accordingly.

We have proved that there is a one-to-one correspondence between C* solutions to
(2.1) and C* solutions . This follows from the fact that any C*~! solution to (2.4)
are actually C*.

The dependence of the C* solutions to on the initial data is C*~2 as given by
standard results for ODE’s (the reader may refer to [9]). The class k — 2 and not k — 1
is due to the fact that the necessary Lipschitz condition may fail for F},, F, and W. The
initial conditions for themselves are the image by W of the initial values for (2.1)).

Applying the Cauchy’s existence and uniqueness theorem and taking into account
the dependence on the initial conditions we have the existence and uniqueness of a C*
solution to with C*~2 dependence on initial conditions. Since A is bounded, it is
contained in a compact set inside the domain of F'. If £ > 3 and thus the dependence
on initial data conditions is at least C'!, making the necessary estimates to prove is
straightforward.

holds. Furthermore thanks to the second equality in

The initial conditions are

]

2.2 Classical results of variational calculus reproduced in the
AC settings

Now we focus on proving a variant of Hilbert’s theorem that will guarantee us the mini-
mizing property of a local extremal among AC' functions with fixed boundary conditions.
The difference from the classical result is the extension to AC' which is done by approxi-
mation. However it is important to notice that it is necessary to extend the definition of



Z to the class of AC' functions. It can be proved that the functional is well defined by
setting it to be the integral of the composite function F'(z,u(x),u/(z)) for any AC func-
tion u. In fact the measurability of the integrand is a standard result on the composition
of measurable and continuous functions that can be found in the appendix in theorem
6.1l The integrability of the positive and negative parts, on the other hand, depends
specifically on the regularity and convexity properties of the Lagrangian and we now give
a short proof of this result.

Lemma 2.4. Let F be a functional with a C' Lagrangian F(z,z,p) on I x R x R. Let
F(z,z,p) be conver inp i.e. V(x,2) € I xR p— F(z,2,p) is convex. Then

F(u) = /0 Flz, u(z),v/(z)) dz

is well defined for u € AC(I). In particular the integrand is either summable or has a
summable negative part and a positive part with an infinite integral.

Proof. Consider the function f : I — R defined to be f(z) + F,(z,u(z),0) for a given
function v € AC(I). f is continuous since Fj, and u are continuous and the domain of f
is compact so f attains maximum and minimum M, m on the domain. F(z,u(z),0) also
attains its minimum b on I. We can now make the following estimate for the integrand:

b+ Mu'(x) if u'(x) <0

F(z,u(z),u'(z)) > {b—l— mu' (z) if u'(x) >0

so we have that the integrand is bounded from below by affine transforms of the L!
function u’ that are also L' functions. O]

Theorem 2.5 (Hilbert’s Theorem). Let .F be a functional with a C* Lagrangian F(z, z, p)
on I xRxR. Let F(x,z,p) be convex inpi.e. V(x,2) €I xR pws F(x,z,p) is convex.
Let ug € CY(I) be an extremal. Suppose that uy is embedded in a C" field of extremals
defined in an open, simply connected neighborhood D of the (x,z) graph of ug. By this
we mean that there exists ®(z,2) € C1(D;R) such that if a certain v € C' satisfies

V'(x) = ®(z,v(x)) locally (2.5)

then v locally satisfies the Fuler equation . Furthermore by being embedded in this
field we mean that ug is actually a solution of .

Then uq is a minimizer of F on C = {u € AC(I), Graph(u) C D, u = ug on 0}
where F is defined by . If convexity is strict then the minimizer is also strict.

Proof. Let E(x,z,p,q) be the Weierstrass function for F i.e.

F(SL’,Z,Q) = F(,’L’,Z,p) + FP(I,Z,p)(q _p) + E(‘IJ’vaa Q)

E(z,z,p,q) > 0 for all z, z, p, g by convexity of F. The inequality is strict if convexity is



strict and if p # q. Now we write for any u € C'(I) with graph in D:

F(u) = / F(z,u(z),u (z))de =

b b
:/ E(z,u, ®(z,u),u) dx+/ (F(z,u,®(z,u) + Fp(z,u, ®(z,u)) (v — ®(z,u))) dz >

> / (F(z,u, ®(z,u)) + Fy(z,u, ®(z,u) (v — ®(z,u))) dz =
= / (F(z,u, ®(z,u)) — ®(z, u)Fy(z,u, ®(z,u)) + Fp(z,u, ®(z,u))u') dz (2.6)

We observe that the last integral is the integral of the C! differential form
w= (F(z,2z,®(z,2) — ®(z,2)Fy(z,z,®(z, 2))) do + Fy(z,z, (z, 2)) dz

along the graph of u. Consider a solution v to (2.5) with graph contained in D. Since
® € C'(D) we have that v € C? so for any point (x,v(z),v’(x)) we can apply the chain
rule to the left part of Euler’s equation ({2.1)):

Fpw +V'F,, +V"F,, = F..
Differentiating both sides of ([2.5) we get
V'(2) = Ou(z,0(x)) + P(z,v(x)) D, (2, v(x))

and putting these relations together, since by hypothesis v satisfies Euler’s equation, we
get for any point (x,v(x)):

Fpp + ®F,, + (9, + ®0.)F,, = F. (2.7)

where F and its derivatives are evaluated in (z,v(z), ®(x,v(z))). This reasoning remains
valid for any solution to . ® is defined for all points of D so for any point there is a
solution that passes through it. Consequently is valid everywhere on D.

Since w is C! we can calculate dw and by differentiating its coefficients and together
with we get dw = 0 i.e. w is closed. Since D is simply connected w is exact. We
deduce that the right hand term of doesn’t depend on the particular C! function
but only on its boundary values so for any v € C' N C we have

fo= 1=

Now we consider u € C. If .%(u) = 400 then there is nothing to prove, otherwise we
write as in (2.6)):

b b
f(u):/ E(x,u,q)(x,u),u')dx—i-/ F(z,u, ®(x,u))+ Fy(z,u, ®(z,u)) (v — P (z,u)) dz

where both integrals are well defined for a reasoning similar to (2.4)), since all the terms
are convex in u’ and are continuous. Finally, to deal with the second integral term we

8



choose w, € C N C* with u, M uw and with all their (x,z) graphs contained in a

ll-lloo

compact subset K C D. Since u,, —= u, the F', F}, and ¢ are uniformly continuous on

K and uj, L1 4 we have that

/w:/ w—
ug Un

b
- / (F (4, ®(, ) — B, 1) Fy (w0, @, ) + Fy (o, 0, B, w))or)
Thus for all uw € C
b
F(u) = / E(x,u,®(z,u),u")dx + F(ug) > F (uo)
since F is non-negative. The inequality is strict if convexity is strict and u # ug. O

2.3 Proof of Tonelli’s partial regularity theorem in the regular
case

We are now ready to prove Tonelli’s partial regularity theorem.

Proof of theorem .

Part 1 We will show that for all points yy where

L :=limsup < 00 (2.8)

Y—Yo

‘w(y) — w(yo)
Y~ Yo

we can choose an interval containing 1o small enough to find a solution v of Euler’s
equation coinciding with w at the end points by using lemma [2.3] If the interval
was chosen small enough, the function w obtained by substituting w by v on the
interval belongs to the AC neighborhood on which w is a minimizer (we consider
the Wt norm on AC). Again by using lemma [2.3| we will also exhibit a C"* field of
extremals, in which v will be embedded, that will be defined on a simply connected
open region containing the graph of w over the interval. Hilbert’s theorem states
that v is a strict local minimizer of the functional restricted to the small interval so
the value of the functional on w would be less than that of w. This would contradict
the minimality property of w so w and w must coincide. This provides us with the
regularity of w on the small interval.

We start by choosing o = % and noticing that for any € > 0 we can choose points

xo < Yo < xy arbitrarily close to yg, so that |z; — x| < €, for which

<L+o. (2.9)

'w(fﬁl) — w(xo)

Ty — X

We will now choose N > 0 so as to be able to find a suitable solution v to Eu-
ler’s equation of [zg, z1] among those provided by the lemma [2.3] The lemma will

9



be applied starting from the point (xg, w(xg)) and v must satisfy v = w on the
boundary points. We will need to choose M > 0 so as to be able to find the above
mentioned C' field of extremals. To do this set § = ¢, N = L+ 20 + 4. Then

choose M = 1%25“ (maxy(w) — ming(w) + N + &) having fixed § = £ from now on.

To apply lemma [2.3| we choose A = I x (min(ug) — 1, max(up) + 1). The lemma
provides us with an € > 0 and a family of solutions u so that the estimates in ([2.2))
hold.

We will now impose further conditions on ¢ so that a solution v chosen by suitably
applying lemma 2.3| will be in the AC neighborhood of w on which w is a minimizer.

Being w a local AC' minimizer there exists a d > 0 such that w is a minimizer
among all competitors w € C such that ||w — w|| ,, < d. We can impose € > 0 small
enough for the inequalities

d

sup |w(r) —w(s)| < 5

r,s€[0,1]
[r—s|<e

S
sup / lw'| <
r,s€[0,1] Jr

[r—s|<e

(2.10)

N RSY

(N +0)e < %l

to hold. The first inequality is possible since w is uniformly continuous while the
second one is due to the absolute continuity property of the integral of L, functions.
Once we choose the solution v applying lemma [2.3|in part two we will show in part
three that v lies in the correct neighborhood of w

Part 2 We now fix zy < yo < 71, |r1 — 29| < & with ¢ provided by lemma and
satisfying and . In this part we show that it is possible to choose from
the solutions given by the lemma a solution v with staring point (xq, w(z)) that
coincides with w on the boundary points of [z, x1].

Consider the family of solutions with starting point (xg, w(zg)) given by the lemma
and consequently the mapping of (=L, L) given by (b) — u(z1; 0,b). We can find
a [b| < N for which u(zy; 0,b) = w(z;). This is true since by (2.9) we have that

w(zg) — (L +0)(x1 — x0) < w(wy) < w(wo) + (L + o) (w1 — x0)
while integrating the first inequality in (2.2]) we get that:

w(zy; 0,N) > w(xg) + (1 — 20) (N — 0) = w(xg) + (21 — 20)(L + 20)
w(zy; 0,—N) < w(xg) — (1 — 20) (N — 0) = w(xg) — (21 — x0) (L + 20).
By continuity of the dependence of u on b we have the required result. We thus

define v(z) = u(z; 0,b) for x € [xg, 1]

Part 3 Here we show that the choice of v done in the previous part together with inequal-
ities (2.10)) give us v in a sufficiently close vicinity of w to be able to subsequently
apply reasonings based on the minimizing property of w.

10



Recall that d was defined so that w is a minimizer among all competitors w € C
such that ||w — w|| , < d. Consider the solution v(z) = (x; 0,b) found with the
above mentioned procedure. It satisfies ||w — v, < d on [z, z1]. It is possible to
verify this using the first inequality in to get

/ / o !/ o !/ d d
o =l < [ [ @<
On the other hand using the same inequality form ([2.2)) and the Lagrange theorem
we get

lw = vl < |lw—w(xo)|, +]|v—wlzo)], <

d d d
<1 +|o(z) — v()|| , < 1t (L+d)e < 3

This gives us the desired result [|w — v ;o <|lw" =[], +]w -] <d.

Part 4 In the previous parts we established an interval [xg, z1] and a solution v to Euler’s
equation coinciding with w on the boundary of this interval. Given our initial choice
of M, in this part we will exhibit a C! extremal field defined on a simply connected
open region containing the graphs of v and w over the interval. Finally we will apply
Hilbert’s theorem to w and v on [z, x1] to deduce by the minimizing property of
w that v and w must coincide. Lemma [2.3| provides w with the needed regularity
on the interval.

Having fixed b in the previous parts, let’s vary a in u(x; a,g) to cover a region
containing the graphs of v and w over [xg,z1] with a C! field of extremals. We
define the field ®(z, z) through the implicit equation

P (:U,u(x; a,N)> =/ (z; a,b). (2.11)

As a matter of fact, the second inequality of 1} gives us that d,u(z; a,g) >1-6>
5. This proves that (a) — u(z; a,b) is injective for any fixed z € [29, 21] so the field

is well defined by (2.11]).

Integrating both inequalities in (2.2) and bearing in mind the choice of M we have
that for any z € [z, 2]

u(z; M,g) — w(xg) =u(x; M,;I;) — u(wo; O,N)~ B

> (1 —0)M + u(x; 0,b) — u(xo; 0,b) > max(w) — min(w)

1 I

u(z; —M,b) — w(xo) =u(z; —M,b) — u(xg; 0,b)

< —(1=8)M + u(w; 0,b) — u(zg; 0,b) < — <mlax(w) - m;n(w))

Arguing by continuity, we have that for any x € [z, 1] and for any z € [min(w), max(w)]

(x,z) is in the image of the map (a) — u(z; a,b) of the interval (=M, M). Thus
®, defined by [2.11] is defined on an open simply connected neighborhood D C

11



[0, x1] X R containing the graph of w; by definition v is embedded in this field. The
second inequality of provides us with 0,u(z; a,g) # 0, and lemmaprovides
us with u(x; a,g) that has a C! dependence on a. Applying the implicit function
theorem to the relation gives us that ® € C'(D) as needed by Hilbert’s
Theorem.

Finally define

. Ju(x) if x € [xg, 2]
) = {w(af;) otherwise (2:12)

From the considerations made in part three we have that ||w — || ,» < d. We will
thus compare w and w using the minimizing property of w.

Hilbert’s theorem [2.5{now gives that the value of the functional restricted to [z, x1]
applied to v is strictly smaller than to the value assumed on any different AC
function with graph in D and same boundary values; this includes w. Thus, having
defined w in (2.12]) we have that

F (@) < F(w)

but by construction w is a local minimizer on some AC' neighborhood and w lies in
that neighborhood. This is absurd so w and w must coincide.

We have just proved that the minimizer w has to coincide with a solution of Euler’s
equations, that is C*, in an open neighborhood of all points where (2.8]) holds. Since
w is differentiable almost everywhere then we have that w is C* on an open set €
of full measure. Furthermore it can be proved by reviewing the steps taken so far
that w is actually locally a strict minimizer of .%#.

Part 5 It remains to prove that on £ = I\ Qy w has an infinite derivative that is
continuous in those points. Consider y, € F for which (2.8) doesn’t hold. This
means that there are y; — yo for which

w(yo) — w(y;)
Yo — Yj

lim
Jj—00

= OQ.

Suppose for now that y; < y;j11 < yo and the terms of the limit are positive (the
other cases are very similar). A priori we do not know what happens on the right
(other) side of yy but in the course of the proof we will show that the behavior is
the same.

We now choose an arbitrarily large N > 0, some M > 0 and a small § > 0.
As before we consider the field of extremals u'(y; a, N) with o < M given by
applying the lemma at (yo,w(yo)). We do this as before by considering the
extremals obtained by fixing the slope and changing the value w(yg) + « of the
solution. The implicit function theorem, gives as a small open neighborhood D C
(Yo — €, Yo +¢) X R that thanks to the estimates of the lemma can be chosen to
be simply connected. Furthermore, always due to the estimates of the lemma, since
J,u # 0 and w(y) is continuous the implicit function theorem gives us a continuous
a(y) for which

w(y) = u(y; a(y),N) VyeJ
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where J is a small open interval containing yo. Graphically a(y) is the value in yg of
the extremal that w intersects in y. We notice that a(yy) = 0 and a(y) is definitely
monotonous and non-decreasing. The monotonicity follows from the fact that in a
sufficiently small neighborhood of ¥, the graph of w(z) falls into the region where
the C* field of extremals is defined. If there were 7, s € J in this neighborhood for
which a(r) = a(s) it would mean that w intersects the same extremal u(z, a(r), N)
twice, once in r and once in s. But by minimality w cannot do this; otherwise it
would contradict Hilbert’s theorem ([2.5)) since the integral of the Lagrangian over
the extremal is strictly lower that that of any AC function in the region. We have
that a(z) cannot be decreasing since otherwise we would have bounded difference
quotients for y; — yo as seen from this inequality:

W(yo) _w(yj) _ u(y0’07N) _u(yj’a(yj)’N) < u(y0’O7N) _u(yj’()?N) < N +56.

Yo — Yj Yo — Yj Yo — Yj

We have used that u is increasing in a as given by lemma [2.3] and for the last step
the Lagrange theorem together with the estimate from the first inequality in (2.2)).

Now choose two arbitrary sequences z; > x; tending monotonously to y,. Starting
from a certain index jo, w(z) xzj, < x < z;, will have the graph in the region
where the field of extremals is defined and « is defined and monotonous. We will
thus have
w(z) —wlzy) _ ulzy,alz), N) —ulzj o(z), N)
Zj — Xy Zj — Xy
 ulz0le), N) — ulzy, al;), N)
Zj — Xy

> N — 0.

again by monotonicity of «, u in a and by the Lagrange theorem together with the
first inequality in

Since N and § were chosen arbitrarily we conclude that for any choice of sequences
() and (z,) as above we have definitively w > N — ¢ for arbitrary N and
0. As a consequence: T
u(z;) — u(z;)

lim = +00.
T;<zj—Yo Zj

Hence the existence and continuity of the derivative.

The singular set

3.1 Mania’s example for a non-empty singular set

In [8] Mania gives an example of a functional with a very regular Lagrangian (it is
actually a polynomial) that exhibits a minimizer for which the singular set is non-empty.
It consists of one bounadry point where the minimizer has an infinite derivative. The
Lagrangian doesn’t actually satisfy the hypothesis of Tonelli’s theorem since the convexity
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assumption fails exactly on the minimizer. The example is nevertheless important as
a slightly more complex construction based on the same ideas can be used to exhibit
Tonelli-like functionals with arbitrary closed Lebesgue null-measure singular sets. Mania’s
example also exhibits the Lavrentiev phenomenon which is central to the study of singular
functionals.

Example 3.1 (Mania’s example). Consider the functional F (u) = fl

o (o, u,u) dz with
F(x,2z,p) = (22 — 2)*p° on functzons of class C = {u € AC([0,1]) | u(0) = 0, u(1) = 1}.
The only minimizer is v(x) = x5 that has a singularity at x = 0. The Lavrentiev

phenomenon occurs for F, i.e.

inf  F(u) > .F(v).

u€Lip([0,1])NC

Furthermore this particular example has the property that if v, = v uniformly in [0, 1]
and v, € Lip([0,1]) N C, then F(v,) — +oc.

Proof. Tt is easy to see that .#(u) > 0 and .#(23) = 0. Trivially no other minimizer
can exist. As a matter of fact if u(z) # v(x) for some z € (0, 1), v’ # 0 for some set of
non-zero measure contained in the interval containing x on which u # v. The integrand
is non-negative and it is thus strictly positive on that set.

The idea is to compare v, with v, lv and lv. For an approximating sequence of

functions this comparison will be definitely done in a neighborhood of 0 since v, L v.

Consider some function « € Lip([0,1]) N C and let a = max{z | u(z) = jv(z)} and
b=min{z > a | u(z) = sv(z)} so:

xi forz € [a, b]. (3.1)

We will now give a lower bound on fab F(z,u,u")dz. First of all 1) gives us (u® —

x)? > (5)2 2?2 > (%)2 a? in the area we are dealing with. By Holder’s inequality we have

/au > f w/[)® _ Ju(b) - u(a)]6>a_3 (1)2 (2((221/31>6.

(b—a)® (b—a)

Combining these two estimates we have:

fio-rewe (Y () 55

by1/3_1)°
If b < 2a we have%

consider to [a,2a] and Holder’s inequality will give us
2a 2a 6 2
6 me - u(2a) — u(a)l (1 < 1/3 )6
> > > — 2 —1
[ (s MO s a0 (]
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In this case we have

b 2 6
/ (u* — 2)%u/ dz > a7t (g) (21/3 — 1>
[l

The proof is now complete since for any u we have that a=! > 1 whereas if v,, —= v the
corresponding a, ! — +0o O

One might think that the origin of the Lavrentiev phenomenon in this example is given
by the lack of super-linearity or strict convexity. In fact these two conditions are typical
for existence, regularity and semi-continuity results and these conditions fail exactly
on the minimizer. However one can see that this is not central to the example. It suffices
to consider that fol [/|* dz converges for the minimizer v(z) = 23 and 0 < o < 3/2.
Given a > 1, let € > 0 such that

/ [v'|" < inf ?(u)

u€Lip([0,1])

Modifying the functional .# by adding this term we set
35 / min(4, (u® — 2)?)u'® + e|u'|* da.

to have a uniformly strictly convex functional with a Lagrangian with controlled growth
conditions: N
elpl® < F(z,2,p) < alpl® + ca.

By making this modification we have lost regularity but we will see in the next section
that it is possible to have smooth convex Lagrangians with super-quadratic growth order
in p that exhibit similar behavior to Mania’s example.

3.2 Optimality of the description of the singular set

We will now prove that the description of the singular set given by Tonelli’s theorem is
optimal. In particular for any closed E C I = [0, 1] of null Lebesgue measure we construct
a smooth strictly convex Lagrangian a minimizer of which on C = {u € AC | u(0) =
0, u(1) = 1} must contain F as its singular set. Finally we will prove that a minimizer
can have no singularity points outside F.

The ideas of the proof is due to Davie [4] and is similar to the ones used in Mania’s
example. We will start by considering a Lagrangian on made of two terms:

F(z,u,u’) = (p(u) — p(v(x))) ¥ (') +u. (3.2)

The second term is simply quadratic and thus is smooth and provides strict convexity
everywhere. The first term is a penalty function the construction of which is the central
part of the proof. The form of the penalty function is a generalization of Mania’s example
for which the choices were v(z) = 23, ¢(v) = v and ¥(p) = p°

Reasoning by analogy we first choose v(z) € C to be a target minimizer that has the
desired properties, in particular it should be C*°(/ \ E) and should have a continuous
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derivative that is infinite for the points of E. We also need v' € L? to make the p?
term converge and we choose v strictly increasing. The function ¢ should be chosen to be
C*°(I) and such that pov € C*°([) since the penalty functional must be regular. We will
also ask wow to be strictly increasing to make some necessary estimates possible. Finally
we will choose 1 to be a non negative C'* function with ¥(0) = 0 and with sufficient
growth to make an estimate similar to the one in Mania’s example possible i.e. we will
ask that if v € C and o’ is finite for a point in E then the integral of the penalty function
over some interval close by can be controlled from below by a constant. Rescaling
this constant can then be made arbitrarily large and in particular larger than fol v'?. We
notice that ¢ must also be chosen convex for the functional to be convex. Finally we will
prove that outside E the minimizer doesn’t have singularities since have not proven that
v will be the actual minimizer. Since the proof depends on comparing v to a candidate
minimizer, it is important to notice that our example gives a Lagrangian satisfying the
hypothesis for the existence of an AC' minimizer (6.2).

Theorem 3.2 (Davie’s example for minimizers with arbitrary singular sets satisfying
Tonelli’s partial regularity theorem). Let I be the unit interval and let E C I be a closed
set of zero Lebesque measure. We can find functions ¢ and i and a function v € C =
{u e AC | v(0) =0, v(1) = 1} such that the Lagrangian

F(z,2,p) = (9(2) — o(v(x))) ¥ (p) + p*

satisfies the hypothesis of Tonelli’s reqularity and Tonelli’s existence theorems. In
particular F(x,z,p) is of class C®°(I x R x R) and F,, > 0 and is super-linear in p.
Furthermore for the associated functional

we have:
1. . s defined on C with values in R U {+o0}.
2. F attains its infimum on C.
3. If u is any minimizer of % then the singular set of u is exactly E

4. The Lavrentiev phenomenon occurs i.e.

inf.# < inf &
C LipnC

Proof. Part 1 In this part we construct a suitable function v that is C'*° with continuous
extended derivative, for which v" = 400 exactly on E

Approximate E externally with a sequence of open sets
A, ={zel|dxz,E)<e,} (3.3)

by choosing ¢, — 0 strictly decreasing, such that Z(4,) < 27" and A,,; C A,.
Since E is closed, (), ey An = E.
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Consider bump functions g, € C*(I) for which g, =1 on A,.1, g, = 0 on A¢ and
0 < g, < 1. Consider

g=14+> gn (3.4)
n=0

and
v(@) =" / g(t) dt.

We have that g € Ly so v € AC and setting v = ||g||,, we have v(0) = 0 and
v(1) = 1. We also have

V(z) >yt Voel
and (3.5)
v In <V(z) <y Hn+1) forx € A, \ Any.

v is then strictly increasing and v = +o00 on E. For all x ¢ E the non zero terms
in (3.4) are finite so v is C* on I \ E. Also, v/ is continuous in R U {+o0}

Part 2 In this part we construct a strictly increasing regular function ¢ such that ¢(v)
is also C*°.

Let’s notice that S = v(E) C [0, 1] is closed and nowhere dense. Being closed is
due to the fact that v is strictly increasing. S = () since otherwise E would contain
an interval and wouldn’t be of zero measure. Consider an approximating sequence
for S¢ of closed sets B,, = {z € [0,1] | d(z,S) > 6,} by choosing ¢,, — 0 so that
B, C §n+1. Consider bump functions 0 < y,, < 1 that are x, = 1 on B,, and
Xn = 0o0n B¢, 1. Let f,(y) = f_yz Xn(t) dt Now choose (3, so that for all 1 <k <n

B
D® [ fn(v(x))}‘ <2 Vrel

p® fn(y)‘ <277 VyeR

B

This is possible since each y, was chosen to have a compact support and f, are
constant on a small neighborhood of S. Let

oY) =D Bufaly).

© and every one of its derivatives, converge uniformly to a C* function. Since S is
nowhere dense, ¢ is strictly increasing; so is p(v).

Part 3 In this part we choose a suitable ¥ depending only on v and ¢ that were exhibited
in the previous two parts. We need ) to be regular, convex, non-negative and with
1(0) = 0. We exhibit an appropriate function ¢ (p) to make the penalty function
sufficiently large for any minimizing competitor that doesn’t have a singularity in
at least one point of E. In particular we will exhibit ¢ such that the integral of
the penalty function over a suitably chosen neighborhood of zy € E is larger than
F(v) if v/ (xp) < +o00.
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Let us consider a competitor function v € C for being a minimizer and suppose that
u' < oo in some point of xg € E. It is worth noting that «' > 0 since if u assumed
the same value twice on the end points of some interval it would be possible to
strictly reduce the value of the functional by substituting u by a constant on that
interval. This implies that u(z) € [0,1] for z € [0, 1]

Notice that since ¢ cannot not depend on xy we will need to construct ¢ in such a
way to control the behavior of v in the vicinity of any point of E.

Let us consider the case where u(xy) < v(zg) and zy < 1. The other case is very
similar.

We proceed as in Mania’s example comparing u(x) — v(zo) with v(z) — v(xo),
1 (v(z) — v(zp)) and § (v(z) — v(xo)). Bearing in mind that u and v coincide for
x =1 and v'(z9) = 400 while u'(x¢) is finite, as in Mania’s example, we can find

(a,b] C (x0,1) such that
u(x) < v(z) Ve (a,b)
(v(2) = v(e)) <uta) = v(zo) < 5 (v(2) = o(w0))
(v(@) = vlan)) =u(a) = vl
1

u(b) —v(xg) = 5 (v(b) — v(xo))

and from now on we will try to estimate the integral of the penalty function on
la,b] and all the subsequent estimates are carried out on this interval.

From the first two lines of (3.6) we get an estimate independent of w:

v(z) —u(x) > % (v(z) — v(wo)) >

(3.6)

N

r — Xy
2y
The second inequality comes from the estimates (3.5) of the growth of v. We

naturally try to eliminate the the dependence on the absolute position of xy. Let
us introduce the function

. 2
n(d) = inf |o(x) - o).
z,y€(0,1]
lz—y|=d
Since ¢ is uniformly continuous on the compact [0, 1] the infimum is reached and
n is continuous. We have that 7(0) = 0 and the strict monotonicity of ¢ gives us
that n is strictly increasing. Using n we write:

jetulo) - w(elo)f > 0 (T3, (3.7)

Looking back at the integral of the penalty function we have to estimate the right
hand side of the following inequality:

T — Zo
2y

/ab |o(u(z)) — p(v(@)| (' (2)) dz > /abn ( ) D (z)) de
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If we were to prove that i) can be chosen so that the following inequality for the

integrand
T — T , u'(x)
0552 vty > (3.5)

x holds, then we could conclude by using (3.6) and (3.5)):

/ab%dx > b—lxo /abu’(x)dx —
: (u(b) — u(a)) = - 1 (2v(b) —v(a) — U(xo)) e

- b—xo — X 4
1o(b) — v(xo) - 1
4  b—ux 4y

where the first inequality of the chain is valid since a candidate minimizer has
u > 0.
However we cannot expect the estimate (3.8]) to hold everywhere since the convexity
and regularity requirements on 1 constrain it to be sub-linear for small values of u’.
We must separate the reglion where ' is close to 0 from the rest. Consider the set
H={te(ab)|u(t) < “T(t)} where u' is small. The contribution of the integral of
u' over H is small: ;
" 4
so from (|3.6))
v(b) —v(x

o () dg > 20 = 0] (3.10)

(ab)\H 4

We now need to exhibit a function v satisfying
' ()

Y(u'(z)) = (z — zo)n (*~*0%h,)

We introduce a function p(z) defined in a manner to account for the behavior of v’
close to the singular set. Set
plen) =n+1 (3.11)

extending it to be affine on the intervals (g,41,€,] and constantly 1 on (g¢; +00) So
as to have a continuous function on (0, 4o00) strictly decreasing for (0,eq). From
(13.5) we have

V() =7 |z — @) (3.12)

for € T and any 29 € E. p~'(y) is well defined for y > 1, is continuous and
decreasing. Finally define

L ifp>L
- 0’1(4719)77(%37?)) b=
() =199 ifp < - (3.13)
affine interpolation if %y <p< %,
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so that v is continuous and increasing. The denominator term is decreasing and so

when u/(z) > v/(z) we have, bearing in mind (3.12)

- u'(x)
B (2)) > (3.14)
(x — wo)n (*~%,)
It now suffices to define a regular and convex ¢ for which
V(p) > 2F ()47 (p). (3.15)

This can be done since "J was defined to be continuous and 0 in a neighborhood of
0. This is per se a trivial fact, although a formal proof of it can be done as follows:

2

bp) = 8170 [ T0 L+ S dm+ 1) (p) "

(767)° n

where o, € N is a strictly increasing sequence chosen depending on ¥ (n + 1) to
make the radius of convergence of the series infinite. From here one repeats the

estimates done in (3.9) bearing in mind (3.7)), (3.15)), (3.14)), and (3.10)

Fw > [ (et = o) o) > 5050 [0 (552 ) >

! 1
> 87.7(v) / Y S 8.2 (v) / u > 27 (v)
(ab)\H £ — Z0 b— 20 J@p\u

We also deduce from this inequality the for any u € Lip N\C we have % (u) —.% (v) >
F (u) so we observe the Lavrentiev gap phenomenon.

We observe that in the case that u(xg) > v(zg) the estimates are almost the same
but must be carried out on the left side of zy i.e. by choosing an appropriate
(b,a) C (0, zo).

We have thus proved that F is contained in the singular set of any competing
minimizer.

Part 4 Finally we prove in this part that the singular set of u is exactly £ and doesn’t
contain other points.

To begin with, we notice that there is no actual need to provide other proofs since
the estimates of part three do not strictly depend on u' being finite in a certain
point zo where v’ is not. The important factor that allows finding (a,b) € (o, 1)
where the necessary estimates hold is finding a point z; > x¢ where u(x) —v(zg) <
1 (v(z1) —v(xo)). This effectively proves that for u to be a minimizer u must
coincide with v. However therein is given another proof based on Tonelli’s results

that better illustrates the nature of partial regularity of minimizers.

Reasoning by contradiction consider a point to € I\ E where u is singular. We have
constructed the functional to satisfy Tonelli’s partial regularity theorem that
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gives us the continuity of «’ as a function with image in R U {£o0}. As we have
already noticed that u is non-decreasing, we have that v'(¢y) = +00. Our proof will
be based on the analysis of Euler’s equation that will give the boundedness of
u’, contradicting our assumption.

Since E is closed, ty ¢ E and v'(ty) is finite there is an interval [to—7, to+7] on which
v" doesn’t have singularities. Tonelli’s partial regularity theorem gives us that the
singular set of u is closed and of zero Lebesgue measure, so for any 7 as above it is
possible to choose t; € [to—T,to+ 7] such that u is regular in an open neighborhood
of t;. Let’s distinguish the cases when u(ty) # v(ty) and u(tg) = v(tp). In the first
case the proof is essentially the same for u(ty) < v(ty) and u(ty) > v(to) so we will
present only one of these two sub-cases.

Writing Euler’s equation in integral form starting from the point ¢; we get

Fy(t,u(t),u'(t)) = Fp(t1, u(ty), ' (t1)) —I—/ F.(x,u(z),u'(z))dx.

t1

In our case this becomes

where ¢ is a constant depending on t;. Since ¢’ > 0 we can write

t

2u' < e(ty) + / 2 (p(u) — p(v)) ¢ (u) ¥ (v) dz (3.16)
t1

This inequality must be valid on any interval containing ¢; on which u is regular

and so Euler’s equation is satisfied.

Case u(ty) < v(tg). Restrict 7 further to have |p(u) — ¢(v)] > ¢ > 0. We then
have that the integrand of (3.16)) is summable on [ty — T, to + 7]. In fact

/to 7'2 ‘(SO(U) — gp(v))(p’(un |w<u,)’ du <

0o—T

<K [ (o = o) @] )] dr < K2 (w) < +o0

where K > 0 is some constant given by the maximum of the continuous
2|¢'(w)]

[ () —(v)]
that ' is uniformly bounded on all intervals containing ¢; on which w is regular.

Case u(ty) = v(ty). If tp # 0 consider a point ¢, t; < to and such that for ¢ € [ty, to]
v(t) > wu(t). This is possible since v'(ty) < 0o and u'(ty) = +00. The integrand
in (3.16]) is negative or zero so for t € [t1,tg] we have that u/(t) < c(t1) is
uniformly bounded from above for any interval containing ¢; on which u is
regular. We also have that u/(¢) > 0.

function

over the compact [ty — 7,ty + 7]. From (3.16) this implies
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Since u’ — 400 when approaching the boundary of the maximal interval on which
u is regular we have that v must be regular at least on an interval containing t;
and ty. This contradicts our assumption that u'(¢y) = +oo.

O

4 Tonelli’s Partial Regularity Theorem with relaxed
regularity assumptions

The version of Tonelli’s regularity theorem we have proved in section [2| has a rather
unnatural restriction on the regularity of the Lagrangian. As a matter of fact the proof
due to Ball and Mizel [I] is applicable only in the settings where the Lagrangian is of
class C3. This is due to the fact that to find a C! field of extremals for the application
of Hilbert’s Theorem we need a C'! dependence on the initial data of the solutions of
the Euler equation . Regardless of the elegance of the proof, this restriction is not
natural. As seen in lemma , C? solutions for the Euler equation are defined for C?
Lagrangians and rewriting the equation in integral form one can speak of C! solutions.
It is thus reasonable to ask if minimizers of functionals with less regular Lagrangians also
possess Tonelli-like regularity. A satisfactory answer to our concerns can be given by the
following theorem.

Theorem 4.1 (Tonelli’s Partial regularity theorem for functionals with non smooth La-
grangian). Let F be a functional with a continuous Lagrangian F(x,z,p) strictly convex
in p. Let F,(z,2,p) exist and be continuous in all (z,z,p) € I x R x R. Finally suppose
that F' is Lipschitz continuous in z locally in z and p but not necessarily in x, however
suppose that the local Lipschitz constant Cr is integrable in x. In other words suppose

that for any R > 0 there exists Cr(x) € Ly(I) such that
|F(z,2,p) — F(x,z,p)| < Cr(z)|z— 2| V|z|.|Z],Ip| < R (4.1)

fora.exzel.

Suppose that w € AC(I,R) is a local AC" minimizer for F in the class C = {u €
AC(I,R), w=w on OI}. Then w has a classical derivative w' € C°(I,RU{%o00}). Thus
w s reqular in the sense of Tonelli.

We will investigate the problem “in small” in a similar manner as in the proof of
theorem in the regular case. However we will not concentrate on the local solutions
to the Euler equation but instead the strict convexity of F(x,z,p) will be used. The
reasoning proceeds by absurd around points where regularity of the minimizer fails.

The main idea is to consider Lebesgue points for w’ where w’ is finite. Let z¢ be such
a point and suppose that w’ is not continuous there. Then on any neighborhood of z
one can find a small interval I for which the difference quotient of w on the endpoints is
very different from w'(xy). We can then proceed by smoothing out w to bring w’ closer
to w'(xy) on I possibly by substituting w by an affine function with same boundary
values as w on some interval containing I. 1f one operates close enough to xy convexity
of F(z,z,p) should provide with a decrease in energy of the order of Z(I). Subsequent
careful estimates using the Lipschitz assumptions in z on the Lagrangian allow us to
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prove that other corrections to the energy when smoothing out w are of order inferior to
Z(I). Thus the dominant term in the energy variation is given by the convexity in p and
so is strictly negative. This is absurd since we have supposed w to be a minimizer.

Such an approach with some additional technicalities actually proves that all points of
I are Lebesgue points for w’, and is continuous when restricted to the set A of Lebesgue
points for w’ where w' is finite. Since I \ A has zero Lebesgue measure, A is dense. The
same convexity argument used to prove continuity on A allows for a cotinuous extension
of w" , to the entire interval 1. A simple interpolation argument will give us that w’ on I

coincides with this continuous extension and thus w’ € C°(I,R U {4o00}).

We notice that the theorem requires no growth conditions on the Lagrangian and this
important detail distinguishes this result from many others in this field. However let’s
notice that using the continuity assumptions we can assume without loss of generality
that locally in (z, z) there is some weak growth condition. In particular we can suppose
that for any point (zo, 29) there is a neighborhood where

F(z,z,p)>|p| VpeR (4.2)
holds. More specifically we have the following lemma.

Lemma 4.2. Consider a continuous Lagrangian F(z,z,p) : I xR xR — R that is strictly
convez inp. For any (g, z0) € I xR there is a neighborhood A > (zg, 20) and a Lagrangian
F*(z,z,p) such that the functional F* associated with F* has the same local minimizers
as the original F on the domain C of AC' functions with fixed boundary conditions and

F*(x,z,p) satisfies for (x,z) € A.

Proof. We start by noticing that the behavior of .% on C is invariant under the following
transformation of the Lagrangian: F*(z,z,p) = aF(x,z,p) + (p — po) + . This is
true since [, B(v' — po) +v = L)y + Bu(b) — u(a) — poZL (1)) where I = (a,b).
By applying this transformation we are just adding a constant term and rescaling the
functional. Reasoning by continuity and strict convexity of F' in p in a sufficiently small
neighborhood of (xg, zg) we have that it is possible to choose a, 3,7 so that holds
in that neighborhood. O]

A particularly important role in the proof of the theorem are convexity consider-
ations. We will now prove a lemma that is a weak local version of Jensen’s inequality.

Lemma 4.3. Let F(y,p) be a continuous function convez in p for all y and let F,(y,p)
be continuous; suppose holds for all y = (x,z) in a neighborhood of yo = (x¢, 20)-
Consider ty € 1. Then if A, C I is a sequence of measurable sets such that diam(A,, U
{to}) = 0, y € C°(I) and y(to) = yo, & € L1(I) and f, &(t)dt — € €R then

iﬁ@wﬂszmm@+%m (43)
Proof. Write

;ﬁmew»aﬁme@+fﬁ@@ﬂm—mwmaz
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Now consider the integral on the right-hand side and write

where E(y,p,q) = F(y,q) — F(y,p) — F,(y,p,q) is the Weierstrass excess function that
is always positive by convexity of F(y,p) in p. If f, [£(t)] is bounded then the result

follows from the uniform continuity of y(t) and F(y(t),€) in ¢ and from the hypothesis
that f a, §() —& — 0. However the case when { 4, [€(t)] is bounded is essentially the only
interesting case since for any sub-sequence for which f, [£(t)] — oo the estimate
automatically holds due to (4.2]). L]

Remark 4.4. The proof of theorem[{.1]is done “in small”. The hypotheses of the theorem
provide for w being only a local AC minimizer. However since all reasonings is carried
out on small neighborhoods of points of the (x, z) graph of w, the locality of this property is
not restrictive. For simplicity’s sake we will overlook the estimates necessary to guarantee
that we operate on a neighborhood small enough for the minimizing property of w to hold.
In any case these are straightforward and require no modification of the proof. We also
notice that the proof and thus the theorem does NOT require w to be a strict minimizer.

Proof of theorem[{.1. We proceed as described initially, with the difference that to allow
careful tracking of the derivatives we will have to consider sets that are not necessarily
intervals but sometimes are generic measurable sets. This is largely irrelevant to the idea
of the proof but is important for some technicalities.

Consider a competing minimizer w and some point zy € I. In the first part we suppose
that that there is a sequence of intervals I,, that get arbitrarily small and close to zg, on
the ends of which the difference quotients of w converge to a limit p € R. If there were
subsets of I,, on which the mean of the derivative w’ strayed away from p then w could
be slightly modified to lower the value of the functional and this would contradict the
minimizing property of w.

We recall that A C [ is the set of Lebesgue points for w’ such that w’ is finite. In the
second part we prove that for any fixed zy € I the limit lim,_,,, w'(z) taken on x € A
exists. We do this by showing that for any sequence of points x,, € A such that x,, — z,
w'(x,) conveges to the same value independently of the particular sequence. Reasoning
by absurd it is shown that in the case that this doesn’t happen, it is possible to choose
sets as described in the first part, countrary to the minimality of w.
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Initially we show that I,, can be chosen with the needed properties. In general this is
true of all points except Lebesgue points of w’ such that |w'(xy)| = co. For the latter we
must use the existence of a sequence z,, € A — ¢ such that w'(x,) — p # w'(x).

Afterwards we choose the subsets of I, on which the mean of the derivative w’ strays
away from the difference quotients of w on the border points of I,,. We must distinguish
three cases to be able to control where w’ is bounded and thus to apply the local Lips-
chitz condition (4.1]). The first, and simpler case, supposes that there exists an interval
containing xy such that w’ is essentially bounded on this interval. We choose a sequence
x, € N — x¢ such that setting p,, := w'(z,) we have p, — p # p. Around these point,
we choose the sets where w' strays away from p. Subsequently we deal with the case of
unbounded w’ near zy. The sets we will consider are the ones where w’ is greater that a
certain constant 8. A technical distinction is necessary to be able to correctly choose the
sets and this accounts for the two remaining cases.

Finally, in the third part, we show how the first two parts imply that w’ is continuous
on A and w|’ , has a continuous extension to the entire interval I. w' must coincide on I
with this extension by a simple interpolation argument.

In all of these parts we reason locally around some point 2, € I. Due to lemma
we will suppose that, at least in some neighborhood of (ZEQ, w(%)), condition |) holds.

Part 1 Consideir a point zy € I and suppose that there is a sequence of intervals I,, =
(@, b,] C I such that diam (7, U {zo}) — 0 and

w(by,) — w(ay,) _ ][ w = q, = peR. (4.4)

bn — Qap I,

First we show that we have a convergence in measure of w’ to p on I, in the sense
that for any 0 > 0
Z ({t €L | [w'(t) —p| > d})
Z(Iy)

so by a diagonal argument we can find 9,, — 0 such that

L ({te L | |w'(t) —p| > d,})
Z (1)

—0

—0 (4.5)

holds.

Suppose n large enough for (4.2) to hold and reason by absurd. Define a new
competitor v, such that

Dn rzel,

U;(x):{w’(x) rel\l,

vp(x) = w(0) + /093 v,

which coincides with w outside I,,. Consider the quantity fln F(z,w,w")—F(z,v,,v),).
/
If flnk |w'| — oo for some subsequence then by 1) we have

][ F(z,w,w") >][ lw'| = oo
I I

"k "k
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while by continuity we have

][ F(x, 00, 0) = Flzo, w(zo), )

In,

so for k sufficiently large we find vy, such that [, F(z,w,w’) — F(z,vn,, v} ) >0
Tk

and thus .# (w) > .# (v, ) against the minimizing property of w. On the other hand,
if fln |w'| is bounded, set E(z,w, p, q) := F(z,w,q)—F(x,w,p)—F,(z,w,p)(g—p) >
0 to be the Weirstrasse excess function and let’s write

/ F(x,w,w') — F(z,v,,v,) = / F(z,w,w'") — F(z,w,v),)+
I, In
+/ F(z,w,v),) — F(z,v,,v)) =
In

:/ Fy(z,w,v))(w" — ) +/ E(x,w, v, w')+

In In

+/ F(;U,IU,U;) - F(‘,'U?Un?U’:’L)
In
If there were a § > 0 such that for some subsequence ny

L ({t€ by | [wt) —pl>0})
L(In,)

we can rewrite the above using the uniform continuity of F(x, z,p) and the bound-
edness of f, |w' — ¢,| to have

/ F(z,w,w') = F(z,vn,,0,,) =
I

nk > —éf(lnk)]f

"k

—i—f([nk)s][ E(x,w,v], ,w')+

) Nk bl
{teln, | |w'(t)—p|>d}

Fy(z,w,v,, ) — Fp(xo, w(xo), p)| W' — vy, |+

[ % Nk

—l—f([nk)][ F(z, w,vnk) F(x,vnk,v,’lk) =

In,

= Z2(1,,) (Onk(l) + 5][ E(z,w, vnk, w’))
{teln, | |w'(t)—p|>6}

/

noticing that [, F,(wo, w(xo),p)(w’ —v,) = 0. For k large enough [v}, —w'| > g
Since F(z,z,p) is strlctly convex and continuous, E(zx,z,p,q) > 0 is continuous
and equal to zero only if p = ¢. It follows that in a neighborhood of (zg, w(zy)) it
is possible to find a non-negative function ¢ : R — R strictly positive outside of 0,
such that E(x, z,p,q) > ¢(|[p—q|) V¥p,q € R and for all (z, z) in the neighborhood
of (zg,w(xp)). It follows that for k large enough

/I Fa, w,w) = (2, 0p, 0, ) > Z(I,) <0nk(1) +ec(%)) >0

"k
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This allows us to find a v,, such that #(w) > % (v,,) in contradiction with the
minimizing property of w. Thus (4.5) holds.

From now on all choices of sets are made to be measurable. For each n define
A ={tel,| |w(t)—p| < I,} the set where v’ is close to p. Suppose there exists
p # p and sets B,, C I,, such that

By = ][ w — peR. (4.6)

Finally suppose that |w’| < § a.e. on I, \ B, for some § > 0, in other words B,

contains the set where w’ is unbounded. For such a choice of B,, we have that
Z(By)
L(I)

— 0. (4.7)

As a matter of fact we can write

i 1. g

Since w’ is bounded on I,, \ B,,, from the equality above we have that fﬂ(g:)) <l-¢
for some positive €. Otherwise, passing to the limit over a maximizing subsequence
the previous equality would contradict p # p. Bearing this in mind gives that
ZWAa\Br) _y 1 Thus we have

Z(In\Bn)
][ w = - / w’ +/ w | —=p
I,\Bn X(In \ Bn) Ax\Bn In\(A;UBy)

and passing to the limit in the previous equality we have

. Z(By)
20

(p—p)=0.

Since we supposed p # p this gives us the desired result (4.7)).

Starting from a certain n we define A,, C A’ \ B,, of the same measure as B,,. This
is possible since "?5:3 — 0 and ﬁ((’?j)) — 1. Define p, == f A, w’ and notice that
pn — p. Under these assumptions we will now show that by smoothing out w on
A,, and on B,, we exhibit a competitor on which the functional .# has a lower value

than on w. Define v,, such that

/() w'(x) re€l\ (A, UB,)
jz ;p = 4 3 5 CEEAnUBn (48)

va(z) = w(0) + /Ox v,
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so that w differs from v, at most on I,,. For this reason we compare the value of
the functional for w and for v,, restricted to I,,:

/ F(x,w,w'") — F(z,v,,v),) =
In
:/ F(m,w,w')+/ F(x,w,w'")— (4.9)
An n
—/ F(z,v,,u,,)+ (4.10)
AnUB,

- / F(z,w,w'") — F(z,v,,v)). (4.11)
I.\(AnUB)

We now estimate the three terms separately. First of all we apply lemma to
both terms of (4.9) and then we use the strict convexity of F'(xzq,w(zy),-) bearing
in mind Z(B,) = Z(A,):

/ F(J:,w,w’)+/ F(x,w,w') >
An n
> Z(B,)F (aio,w(xo),pn) + Z(B,)F (_Qjo,w(l‘o)’ﬁn) + 2 (By)on(1) >

PR 4 = Bl + (1) + 2 (B)on(1) =

> 2$(Bn) (F(an w(azo), 2

=2%(B,) (F(xo, w(xg), I%ﬁ) +(lp—p) + on(l)) + Z(Bn)on(1)
(4.12)

where ¢(|p, — Pnl) is the strict convexity term of F'(zg, w(xo),-) and is greater than
a positive constant ¢ dependent only on p — p. Now let’s turn to (4.10). Noticing
that v, = 222 by uniform continuity of F(-,v,(-),§) for bounded £ we have

Pn + Dn
2

/A L F(x,v,,v)) = 2.2 (Bn) F(xq, w(zo), )+ Z(Bp)on(1) =

N (4.13)
— 9 p+p
= 2.2 (B,)F(zo, w(xo), T) + Z(Bn)on(1).
Putting together (4.12]) and (4.13)) we see that the dominating term is £ (B,,)¢. Let
us consider (4.11)) and prove that its contribution doesn’t significantly change the
previous estimates. We have supposed that on I,, \ B, w’ is bounded uniformly in
n so let’s say |w'| < R. Then, bearing in mind that v’ = v/,on I, \ (4, U B,), we
write

/ F(r,w,w") — F(2,00,0,)| <[lw —vall,_ )/ Cr(x)dz  (4.14)
I\(AnUBy) =,

By absolute continuity of the integral [, Cr(z) = 0,(1). We need to estimate
lw = wall,_(1,)- Todo thislet’s use the local growth condition (4.2)) we have imposed
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at the beginning of the proof:

xX
/ w' =
o

S / F(x07w7w/)+2$(3n)f
An,UB,

AnUBp,

<[ e
ApUBy, ApUBs,

Pn + Dn
==

w—v =su
| TLHLOO(In) we}i

Putting these estimates together we have that

/ F(x,w,w'") — F(z,v,,0v,)| < o,(1) / F(z,w,w'") 4+ Z(By)on(1)
In\(AnUBy) AnUB,

(4.15)
where the first integral on the right-hand side will be accounted for together with
the terms in (4.9)).

By using the estimates (4.12)), (4.13]) and (4.15)) in (4.9)), (4.10) and (4.11)) respec-

tively we get

/ F(z,w,w'") — F(z,v,,v),) >

In

> (1+0,(1)) 22Z2(Bn) (F(x, wo, ]%ﬁ) +c+ On(l)) -

—2.2(B,) P, w0, T2) + 2(By)o (1) =
=2%(B,)c+ Z(Bn)on(1)
and then for n large enough
/ F(x,w,w'") — F(z,v,,v,) > 0. (4.16)
In

Part 2 Now we show that for any 2 € I there exists the limit lim,_,,, w'(x) taken over
x € A, where A is the set of Lebesgue points of w’ where w’ is finite. We reason by
contradiction supposing that there are two sequences x,,, T, € A — xo such that

lim w'(z,) # lim w'(Z,) (4.17)
n—oo n—oo
and showing that then sequences I,, and B,, can be chosen to satisfy the assumptions

of part 1 against the minimizing property of w. For simplicity we deal with the
case in which z is not a boundary point of I. The other case is analogous.

Notice that one can always choose some sequence of intervals I,, = [a,,b,] with
a, < rg < b, and a,,b, — xy so that fI w — peR. If zg € A then p € R is
trivially satisfied and one can proceed to choosing the sequence of sets B,

Suppose now that xq is not a Lebesgue point. If |p| = co then there must exists an
other choice of intervals I,, = [¢,, d,] such that ¢,, d,, — x¢ and ffn w' — p € R with

p # p. Passing to a subsequence we can suppose that ,Ivn C I,. If also |p] = oo but
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p # p we argue that due to the continuity of f e.d] w’ with respect to ¢ and d we can
choose ¢/, and d!, such that [c,,d,] C [¢/,,d] C [a,, b,] such that f w —p eR.

n7 n / d/
Thus at least one of the sequences of intervals among I,,, I,, and Il = [ d} ] satisfy

TL’ n
the requirements of part 1.

If 2o is a Lebesgue point for w’ with |w’(x)| = 0o, by our contradiction hypothesis
there must exist a sequence z,, € A such that w'(z,) — p # w'(xy). Suppose for
simplicity that x,, > xy. Since z,, are Lebesgue points by a diagonal argument there
exists a sequence 7, with |7,| < |xg — z,| such that f[x Cnientan W= Do On the
other hand f:v o] w’ — w'(zg). Reasoning by continuity with respect to the
intervals over which we are integrating it is possible to choose a sequence 7, such
that [z, —7,, Tn+70] C [T0—Tn, Tn+7a] C [T, 2, +7,] and f[:rnf?n,mnﬂn} w — pER.
Defining I,, = [z, — Tp, T, + 7] provides for a sequence of intervals satisfying the
requirements of part 1.

We have so far shown that if condition (4.17)) holds a sequence I, of intervals can
be chosen to satisfy the conditions of part 1 and we have p € R := fl w’. To choose
B,, let us consider the cases mentioned in the beginning.

Case 1 Suppose that w' is essentially bounded in some open neighborhood of .
Then there exists § > 0 such for n large enough that |w'| < § a.e. on I,.
Condition (4.17) provides for a sequence x,, € A N I,, such that x,, — xy and
and &, = w'(z,) — £ # p. Since x, are Lebesgue points for w’ for each
x, we can find a B,, € I, such that an |lw'" — &, < e, for some ¢, — 0.
Furthermore since |w’| < 0 then |¢| < § and p, := fp, W' satisfy |p, — | < en
so pp, — p =& € R. The boundedness of w’ outside B, is trivially satisfied.

Case 2 In cases 2 and 3 we suppose that w’ is unbounded near xy. By construction
of I,, we have that w' cannot be uniformly bounded on I,,. Start by considering
0 > |p| and the respective B(0) = {z € I, | |w'(z)] > §} # (. In this sub-
case we consider that at least for some § and some sub-sequence k, we have
fB* w —+ p. Define B := B*(0) for such 6. Let’s choose a sub-sequence
k‘mn Such that fBzmn @)
Lebesgue measure and by the continuity of the mean, it is possible to choose
By, D Bj,. such that kam w' — p # p with p finite. Let us pass to the

mn,

w — p # p, possibly infinite. By the regularity of the

sub-sequence k,,, . The choice we made of B,, satisfies all the conditions of
part 1.

Case 3 Suppose that w’ is unbounded near x, and for any § and corresponding
B:(6) ={z € I, | |w'(x)| > §} we have fB* w" — p. The procedure adopted
in this case is slightly different from the prev1ous cases. In particular we will
adopt a small modification of the reasoning of part 1 that leads to the same
result. This is due to the fact that is not necessary to choose a set A, to
smooth out w’. In fact the convexity term that we rely on appears when
smoothing out only on B}. This is due to the fact that |w’| on B} is very large
but the mean converges to a finite limit. First we choose a sufficiently large §
for example 0 := F(zg,wo,p) + 1 and set B} := B}(5). We proceed mimicking
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the steps we have taken previously. Define

() = {w'm reT\ (B;)

A pa ::fB*w’ x € B
vn(z) = w(0) +/ v,
0
and evaluate

/ F(x,w,w') — F(z,v,,v),) =

’ :/B Fla,w,w')— (4.18)

*
n

—/* F(z,v,,v),)+ (4.19)

n

—I—/ F(z,w,w'") — F(z,v,,0,). (4.20)
In\By,

For part (4.18) we will now use the growth condition (4.2) instead of the
convexity results of lemma 4.3

/ F(z,w,w") > ZL(B})s.

*
n

For part (4.19) we estimate using uniform continuity:

/B F(x,v,,0.) :.,sf(B;;)fB F(z,vn,pn) =

* *
n n

= Z(B,)F(x,w(x0),p) + ZL(B;,)on(1).

The estimate for the term (4.20) is the same as in (4.14). Estimating||w — vall;_ ;)
[w — UNHLOO(In) = Sup

is very similar to the other cases:
x
/ w' — v, S/ |w"—|—/ v,
z€ln |J g B B

<.
B

Flan.w.u) + 2B F Il
B
So putting everything together and remembering that § = F(zg, wo,p) + 1 we
have

* *
n n

/ F(z,w,w'") — F(z,v,,0v),) >

' > (B + (1 + 0,(1)).L(B:) F (o, wo, p)—
— L (B2)F (20, w0, p) + L(B)on(1) =
= Z(B) + Z(B)ou(1)

31



as previously and so we reach the same conclusion, i.e. that definitely in n

/ F(z,w,w") — F(z,v,,v),) > 0. (4.21)

In

We have thus proved, reasoning by contradiction, against the minimizing property
of w, that for any xy € I there exists the limit lim,_,,, w'(z) taken over x € A. In
particular this proves that restriction of w’ to A is continuous.

Part 3 We now show that the continuity of w’ on A together with the rest of the results
of the second part provides us with Tonelli regularity for w on I. We reason by
density of A and we use the fact that [\ A has zero Lebesgue measure.

First of all let’s notice that A has full Lebesgue measure. This is true since a.e.
point of [ is a Lebesgue point of w’ and, since w’ is integrable, w’ = +o00 almost
nowhere. This also proves that A is dense. Since w’ is continuous on A and for any
1o € I there exists the limit lim,_,,, w'(x) for € A there is a unique extension w’
of w’ onto the metric completion of A that by density coincides with I. w’ is in the
same L, class of w’ since these two functions coincide on A of full measure. Finally
we prove that since w’ has a continuous representative in L, then w is differentiable
in all points of I and the derivative in every point coincides with the continuous
representative. As a matter of fact it suffices to write:

fim @) Zwl@) wW(t)dt = w(z)
h—0 h h—0 z

where the last equality is given by the continuity of w’. This concludes the proof
of the theorem.

]

We have thus proved theorem in a very reduced regularity setting. In the next
section we will see that the integrability condition for the Lipschitz constant in z is
necessary. We notice that it is possible to further reduce the regularity requirements for
F(z,z,p) by eliminating differentiability in p. The proof of theorem without this
hypothesis proceeds in a very similar manner. The only part where the differentiability
the existence and continuity of F,(z, z,p) is used is in the proof of the weak version of
Jensen’s inequality in lemma|4.3[and some similar estimates in the main proof. With some
knowledge of non-smooth calculus it is possible to prove the lemma without requiring
differentiability of the Lagrangian in p. The idea of the proof is essentially the same
using the sub-differential, that, passing to a suitable sub-sequence when needed, plays
the same role as the differential in the estimates of lemma [4.3]

Another possible development of this result is permitting regularity assumptions on
F to fail on a small subset of the domain. For example one can allow continuity of F' to
fail in x for some singular set. It is natural to ask that this singular set be closed and
of zero Lebesgue measure. For a complete proof of the theorem in such more general
settings we recommend the paper of Ferriero the [5]. Here we limit ourselves to stating
the complete result:
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Theorem 4.5. Consider a functional
ff(u):/ F(z, ux),v/(z)) dz
ns

with a continuous Lagrangian, defined on C = {u € AC(I) | u = w on dI}. Let
F(z,z,p) : (I \X) x R" X R" — R be strictly convex in p with ¥ C I closed of zero
Lebesgue measure. Suppose that for any R > 0 there ezists a function Cr(z) € Li(I)
such that

}F(I,Z,p) - F(I,E,p)‘ < CR(x)|Z - z|

for any x € T\'X and | z||, |||l ||l < R. Suppose w is a local AC' minimizer of & on
C. Then w is reqular in the sense of Tonelli i.e. w' € C(I \ ¥;R") and if n =1 then
w' € C(I\ X;R) where R := RU {400, —c0}.

The proof to theorem has been given without mentioning Euler’s equations. The
regularity conditions on the Lagrangian in the hypothesis of the theorem generally do
not allow one to speak of Euler’s equations in any sensible way. However, as mentioned
at the beginning of this section, and as it can be seen from lemma [2.3] for Lagrangians of
class C? the Euler equation is well defined. It is a logical question whether a minimizer
w has the same regularity of the Lagrangian and if at least locally, where w’ is finite,
satisfies Euler’s equation.

Corollary 4.6. Suppose we are in the settings of theorem and the Lagrangian F(x,z,p) €
CY(A) where A an open neighborhood of the (x,w,w’) graph of w. Then on any open in-
terval J C I such that w' is finite (also bounded) on J w is a solution to Euler’s equation
in integral form:

Fy(z,w(x),w' (z) = F,(z0, w(xg), w (z0)) + /9C F.(z,w(z),w' (z))dx

o

for any x,xq € J. Under w' we understand the continuous representative of w' in Ly.
Furthermore if F(z, z,p) € C*(A) then w € C*(J) and

Proof. The proof is classical. For a reference see [2] and the Appendix. O

5 A singular minimizer for a functional with contin-
uous Lagrangian

After having significantly lowered the necessary regularity conditions on the Lagrangian
for applying Tonelli’s Partial Regularity Theorem we now show that continuity alone of
F(x, z,p) even in all the three variables is not a sufficient condition for Tonelli-like regular-
ity of minimizers. We will exhibit a series of examples of functionals that have continuous
Lagrangians but possess minimizer that have discontinuous or undefined derivatives. In
the end we will see that the integrability of the Lipschitz constant imposed in the con-
ditions of theorem cannot be droped since it is the only condition that fails in the
examples we will exhibit.

To better describe the singularities of the minimizers let us introduce the following
object:
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Definition 5.1. For a function u we define the upper and lower Dini derivatives as:

Do) = lim sup )=o)
T—x0 T — Xy

Du(ao) = lim inf “&) = r0).
T—T0 T — Xo

In our examples we will construct functionals

+T
gz(u)—/ F(z,u,u')dz
-

with continuous strictly convex Lagrangians whose minimizers among AC' functions with
appropriate boundary values are Lipschitz-continuous but do not possess regularity in the
sense of Tonelli. In particular we will exhibit functionals whose minimizers have different
upper and lower Dini derivatives in some points and thus Tonelli regularity fails there
since v’ doesn’t exist. In the first example this behavior occurs in a boundary point of I.
Subsequently we show that the same thing can happen in an interior point of I, and also
in any finite number of points of I. We will also give the main ideas used to construct
a functional whose minimizer fails to be Tonelli-regular on a countable dense set. The
complete details and technicalities to construct the functional are rather complicated and
the interested reader is invited to read the article by Gratwick and Preiss [0].

First, to illustrate the starting point for the constructions of the counterexamples to
the Tonelli theorem, we begin with a simple model case which shows, given a fixed smooth
function w defined on an interval I, how to build a continuous functional that has w as
the minimizer in C = {u € AC(I) | u = w on OI}.

Example 5.2. Consider the Lagrangian

F(z,2,p) = ¢(z,2 — w(z)) + p (5.1)

with
p(z,v) = 2v|(1 + w"(z)?) "

Then the associated functional % has w as its minimizer.

Proof. Consider a competitor v and write
F(u) — F(w) = /gp(x,u —w) +u? —w? > /go(x,u —w) +2(u —wHw'.
I I

Now integrate by parts. The boundary terms will vanish since v and w coincide on the
extremal points of I:

/gp(:z:, u—w)+2u —ww' = /go(x,u —w) — 2w (z)(u — w) >

I 1

> /Iw(w,u—w) — 2w (2)][u— wl.
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Substituting the definition of ¢ we have
F(u) = F(w) 2 2/\“ —wl(L+w"(@)?)2 — o (2)|Ju — w].
I

The integrand is positive so we have .#(u) — .% (w) > 0 where the inequality is strict if
u # w as required. O

We will now construct a functional with Lagrangians of the same general form as ([5.1])
where we initially choose the target minimizer w so that it doesn’t possess regularity in
the sense of Tonelli. This procedure, as can be guessed from the above example, will
require careful tracking of the derivatives of w (where they exists) up to the second
order. As always, the class C of competing functions will be {u € AC(I) | v = w on 0I}
where [ is the interval on which we will consider functional. The continuous penalty
function ¢(x,v) will be chosen accordingly so as to sufficiently penalize competitors not
coinciding with the target AC' minimizer w, and thus to make w the minimizer. (z,v)
will be non-negative and non-decreasing in |v| := |u — w|. As usual ¢(x,0) = 0.

In the first example we will choose w with one point of non differentiability in 0 and
the interval will be I = [0,7]. Since any competing minimizer is forced to pass through
the singularity of w in 0 we will show that regularity in the sense of Tonelli can fail on
the boundary points.

In the second example will consider the same target minimizer w but we set the
interval to be I = [T, T]. Adding another term to the penalty function we will exhibit
a case where regularity of the minimizer fails for an interior point.

In our examples we will rely on the existence of functions w that are continuous on
[—T,T] and smooth outside 0. In zero we require the classical derivative u' not to exist
and in particular we ask that that both the right and left Dini derivatives are +1 and —1
rispectively: D' w(0) = +1 and DY~ u(0) = —1. For our example we will choose a base
function w that satisfies —|z| < w(x) < |z| and in a neighborhood of 0, being continuous,
oscillates infinitely many times between the two bounding functions +|z]|.

5.1 Oscillating singular functions

Let us consider the class of functions with such behavior in a little more detail. A standard

example is
() xsin(w) ifx#0
w(x) =
0 ifx=20

|

where its value in 0 is defined by continuity. This function respects the condition —|z| <
w(xz) < +|z|. Furthermore for the sequence zj = kﬂ;j% — 0 we have that w(xq) = 1

and w(zggr1) = —1. These two facts provide for the conditions imposed on the Dini
derivatives. Unfortunately this function is neither Lipschitz continuous nor AC' which
makes it unsuitable for our needs. However we can generalize this example by setting

T sin <h (%)) if x £0

w(x) = _
0 ifz=0
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with & : R — R a smooth increasing function such that lim; ., h(t) = co. For the sake
of our subsequent examples we will consider h(—z) = h(x) i.e. h to be an even function.
If we choose h to be increasing very slowly we can make w oscillate very slowly and thus
be Lipschitz. As a matter of fact we check for x # 0 that we have

wxx):snl(hCS)-ﬁl@ﬁmms(h@q),

i T i

SO o

B (L

lw'(z)| <1+ M
x

Since 1 ¢ L;(R") it is still possible to choose 1/(t)t < 1 or even ()t = o(1) for t — oo
and still lim;_,, A(t) = co . All we need is to be sure that h'(t) is not summable towards
+o0o. For such a choice of h, by the Lagrange theorem we have that w is Lipschitz. As
stated earlier, it will be necessary to keep track of the second derivative of w. Obviously
w” cannot be bounded since w’ oscillates infinitely many times any small neighborhood
of 0. However calculating w” for z # 0 we have

B W' (L) cos (h (%)) — 1" () sin (h (%>> '

wl/(x> —

3

Simple calculations allow us to see that it is possible to choose h satisfying the initial
hypothesis so that h”(t)t?> = o(1) and I (t)t = o(1) for t — oo. This gives us that
zw"(z) = o(1) for x — 0. We thus summarize the important properties of w:

w(z)| < |z|
Lip (w) < 2
lw'(x)] <1+ 0(1), zjw"(x)] =0(1) asz—0 (5.2)
E+’_w(0) = +1
D™ w(0) = —1.
We also have
W' (t)] = o(t™!) ast— oc. (5.3)

In the following examples we will show where these choices are relevant. As an example
of w and h that satisfy these conditions we will take h(t) = logloglog(|t|) so that

w@%:mmo%by%<é0). (5.4)

The above-mentioned properties can be checked by means of simple calculations. In all

further examples we will use w(z) as a base function. Furthermore for the choice of w as
in 1} consider T" = %
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5.2 The first example: a singularity in a boundary point

Example 5.3 (Singularity in a boundary point). Consider the function w(x) as above
and the functional F (u) = fOT <gp (z,u(z) — w(z)) + u’z(x)> dz defined over the class of
competing functions C = {u € AC([0,T]) | u=w on 0l}. Set

15|z |w" (|z|) if |v| > 5lz] >0
p(z,v) = { 3lvlw”(|z]) if [o] <5l # 0. (5.5)
0 ifx=0

Then o(z,v) and the Lagrangian are continuous and w is a strict minimizer of F over
C. Tonelli-like reqularity for the minimizer w fails in the boundary point x =0

Proof. We must prove that for any u € C different from w we have that .#(u) > % (w).
Obviously, if .% (u) = oo then there is nothing to prove. We can thus consider v’ € Ls.
w is Lipschitz so no problems with convergence of integrals will arise. Bearing in mind
that ¢(z,0) = 0 for any x, consider

#) - 7w = [ ol u b+ [ - (5.6

We will now prove this quantity to be positive by first considering an estimate for the
term with the derivatives and then showing that a suitable penalty function can be found.
The delicate point is that since ¢ is continuous and is small when when |u — w| is small,
for any reasonable minimizer u, the penalty function tends to zero in a neighborhood of
x = 0. This means that the integral of the penalty function over a 7 neighborhood of
x = 0 is of order o(7) so care should be take to make sufficiently accurate estimates of
the integral of the derivative terms.

Part 1 Here we deal with the derivative terms. First we write

T T
/ u/2 o w/2 > / 2(u/ . w/)w/
0 0

and integrate by parts. Care must be taken since w’ isn’t defined in 0. We integrate
by parts on [e, T:
T T T
/ 2(u/ —w)w' =2 [(u— w)w’]z—/ 2(u—w)w"” > 2 [(u — w)w']z—/ 2lu—w||w”|
£ £ 3

(5.7)
Then we take the limit for e — 0. Since w' is bounded, |u(z) —w(x)] — 0 as z — 0
and the left boundary term vanishes. The right boundary term is zero because of
the boundary conditions imposed on the competing functions. Let us suppose for
now that the competing minimizer u also satisfies |u| < |z| while |w| < || by (5.3).
A reason for which this is always true will be given below. Then |u — w| < 2z and
since by zw”(x) = o(|1]) the last integral of the chain of inequalities converges
on [0, 7). Passing to the limit we can thus write:

T T
/0 W2 > —2/0 I (5.8)
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Part 2 We will now adequately choose the penalty function ¢. It suffices to set p(z, |u—
wl|) = 3lu — w||w”(z)|. Supposing as before |u| < |z|, from (5.6 and (5.8) we get

F) - 7w = [ ot b+ [ 0w

T T
> / (e, 1 — w]) — 2 — wl|w”] > / 3 — wl[uw”| — 2Ju — wljw”] = 0
0 0
(5.9)
where inequality is strict if u # w. This means that w is a strict minimizer.

Part 3 To prove that if u is a minimizer then |u| < |z| we argue by convexity. If |u| > |z|
in some point then by continuity the inequality would be true on an interval («, 3).
Consider u* given by substituting v by an affine function on the interval [« (]
connecting points (a; u(«)) and (f;u(5)). Now comparing .% (u*) and .# (u) we get

-
/ "t —u? <0
(07

B
/4wwﬁ—wb—ﬂaw—wb<0

The first is due to the convexity of p? the integral of which notably assumes mini-
mum for affine functions (strait lines) among functions with same boundary values.
The second is due to the monotonicity of ¢(z,v) in |v|.

Part 4 Finally we notice that ¢(x,v) defined as above is continuous for x # 0 because w
is C* outside x = 0. Since we have proved that for any minimizer |u —w| < 2|z| we
can redefine p(z,v) as needed for |v| > 2|z| taking care to maintain monotonicity
in |v| and continuity. Considering that |z|w”(|z]) — 0 as  — 0 given by (5.2)), we
redefine ¢(z,v) for |v| > 5|x| as in (5.5]). Thus defined, ¢(z,v) is continuous. In
fact in (0;v) we have ¢(0,v) = 0 and considering sequences z,, — 0 and v,, — v we
have 3|v,|w”(|z,|) < 15|z, |w”(|z,|) — 0 as needed.

]

Remark 5.4. The considerations we made to cope with the difficulty of integrating by
parts to obtain (@) is actually central to the proof. w' is not defined in 0 and w" is
not bounded. To pass to the limit on the boundary terms we used the boundedness of w'
equivalent to w being Lipschitz together with the fact that w—w — 0 as x — 0. Howewver,
in more general settings like those of the subsequent examples, we will have to use a
different approach as there is no a priori reason for u and w to coincide in the point of
singularity.

The second estimate we made in relative to the term with w” depends heavily on
the growth conditions of w” established by . If w" were strictly of order % or greater
as x — 0 passing to the limit could be impossible and in any case defining ¢ as in
wouldn’t yield a continuous functional.

Actually the conditions that we have imposed on w” are not specific to the estimates
we chose to make in our proof. Heuristically, controlling w” or equivalently controlling
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the fact that w doesn’t oscillate too quickly is necessary to be able to force a candidate
minimizer to coincide with w. If it were to oscillate too quickly it becomes advantageous
energy-wise to substitute w with constant 0 in a neighborhood of the singularity.

5.3 The second example: singularity in an interior point

Before proceeding to the second example we first prove a lemma about the behavior of
candidate minimizers in the neighborhood of points where they differ from the target
minimizer.

Lemma 5.5. Consider a Lagrangian as in with w a target minimizer with Lips-
chitz constant L. Consider the domain C = {u € AC(I) | u = w on OI} of competitor
functions with fixed boundary values. Let u € C a minimizer of the associated functional
and suppose o is a point where u(xy) # w(xg). Then there is an open interval J con-
taining xo where u is Lipschitz continuous with the constant L. If u(zg) > w(xo) then
u is convez on that interval while if u(xy) < w(xzo) then u is concave. Furthermore the
following limits on the measure of J hold:

2

L1 lu(zo) — w(zo)| < L(J) < 2u(wg) — wlzo)|. (5.10)
Finally
lu(z) — w(z)| > 2L1—|— 1 lu(zo) — w(wo)| > miﬂ((}) forzeJ (5.11)

Proof. We prove the lemma when u(xg) > w(zg). The other case is symmetric. Consider
the maximal open interval J* with zy € J* such that

u(z) —w(xg) > Llx — x| forz e J*

holds. This interval is a subset of I since for the endpoints we have u(x) — w(zg) =
w(z) —w(xg) < L|x — xo| by Lipschitzianity of w. We will now prove that u is convex on
J*. As a matter of fact let o, 8 € J be two points such that the affine function [ connecting
(o;u(e)) and (5;u(B)) lies underneath the graph of u i.e. I(z) < u(x) for z € (o, B).
This contradicts the minimality of u since by substituting u with { on («, 5) we obtain
a function u* for which p(z,u*) < p(z,u) since |w — u*| < |w — u| by construction. We

thus have
B B
| etear < [ ot

B B
/ u*/2 S / ul?
a «

by convexity of p?. The second inequality is strict if u and u* don’t coincide. If v and u*
didn’t coincide this would contradict the minimality of w.
We have that u is Lipschitz with constant L on J*. In fact if there were o, € J*

such that ‘%‘ > L then, due to convexity on J*, u couldn’t intersect the graph of

z = Lz — x| + w(xo) both to the left and to the right of xy. But that must happen for

and
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the same reason as above, i.e. since w is L-Lipschitz continuous and w and u coincide on
the boundary points of I.
Now let J C J* be the maximal interval in J* such that

u(z) —w(zg) > (L+ 1))z —xo| forax e J

All the properties proved for J* also hold on J. We can estimate the length of J. Suppose
J = (a,b) for some a,b € I. We have that u(b)—w(xg) = (L+1)(b—x¢) so by the Lipschitz
property of u proven above we have that b —z¢ < u(zg) —w(zo) < (2L +1)(b— ). The
same applies to a and we have :

b—a < 2(u(xg) —w(xg))

(u(wo) — w(o))-

Finally we prove estimate ((5.11]). Using the L-Lipschitz continuity of u and w we have
that |u(z) — w(x)| > |u(zg) — w(xy)| — 2L|z — x| while by definition of J we have that
|u(x) — w(x)| > |z — xo|. The first inequality of ((5.11)) follows. Using (5.10)), that has

been already proved, we have the second inequality and thus the result. O

. (5.12)

2L+1

Corollary 5.6. As a matter of fact this lemma proves that any competitor minimizer
from C is Lipschitz continuous with constant L on all I. It suffices to apply the lemma
on any point in I\ {z € I | u(x) = w(x)}. This set is open and the lemma gives local
Lipschitz continuity for u with constant L that extends trivially to the entire interval 1.

We now proceed to the second example. We suppose w to be the same as in example

B3l

Example 5.7 (Singularity in an interior point). Consider the function w(zx) and the
functional F(u) = f_TT <g0 (z,u(z) — w(z)) + u’2(x)> dz defined over the class of com-
peting functions C = {u € AC([-T,T]) | u = w on 0I}. Set o (x,v) to be the same
continuous penalty function used in examplel|d.5. Then there exists a continuous function
0@ (x,v) that satisfies all the requirements for a penalty function. Setting p = oM + o2
gives us a penalty function that makes w a strict minimizer of % over C. Tonelli-like
reqularity for the minimizer w fails in the interior point x = 0.
An example of such a ¢ can be

h(: 16 [°
0

0<6<2(2L+1)w O 0<5<2(2L+1)w O

w(d)

— w'(s)] ds.

Thus defined p is continuous and satisfies all the requirements for a penalty function.

Proof. Our proof goes as follows. We consider a competing minimizer uv € C and we
distinguish two cases. The first, simple, case is when u(0) = w(0) = 0 that is equivalent
to the case in example [5.3] As a matter of fact, since the penalty functions ¢® is non-
negative and zero if u = w, the same procedure as in example symmetrically to [0; 7]
and to [—77; 0] yields the result.

There is no a priori reason for u to pass through the singular point of w. From
now on let’s consider the case u(0) # w(0) = 0. We first compare the integrals of the
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Lagrangians, for u and for w, on an open interval J containing 0 (given by lemma
and then we compare the integrals outside J.

On J we will do our estimates using the other penalty function ¢®. By using
we will show that for however large a function n(d) that satisfies 7(d) = o(d) for d — 0 an
appropriate penalty function ¢(® can be chosen so that the contribution of the penalty
corresponding to ¢ over J is greater than n(.Z(J)).

Bearing in mind this result, we will try to prove that the contribution over J of the
integral of the derivative terms of u differs from that of w by a quantity that goes to
zero more than linearly in £ (J). This would permit us to choose an appropriate ¢
to penalize u sufficiently on J. We cannot integrate by parts directly as done previously
since w is not regular on J. Instead of comparing directly with w we compare u with
an affine function [ having the same boundary values as w on J. We will prove that the
error made by approximating w with such an affine function is sufficiently small.

Subsequently, integrating by parts on J the difference u/? — "2, I vanishes so only the
boundary terms remain. The procedure outside J is essentially the same as in example
, and the relevant penalty function is "), with the difference that the boundary terms
obtained after integrating by parts do not vanish but have to be accounted for. We will
prove that the difference of the boundary terms given by the two integrations by parts,
one inside J and the other one outside, almost cancel out, up to an acceptable order of
o(Z(J)).

Finally we will gather the estimates made so far and find a suitable ¢

Part 1 In this part we give an estimate for the integral of the penalty function over J

As stated above, the proof for the case u(0) = w(0) is identical to the one in
example In fact it suffices to consider the problem separately on [0,7] and
symmetrically on [—T,0]. If u(0) # w(0) we can suppose that «(0) > w(0); in the
other case the proof is identical. By applying lemma[5.5in 2y = 0, whose hypothesis
are satisfied because of (5.2)), we obtain J = (—a,b). Suppose that d = max(a,b)
and for simplicity of notation suppose d = b > a, while let L = 2 as per be the
Lipschitz constant for w. The penalty function ¢ (z,v) does not depend on z so
from now on we will omit = and for the ease of notation write ¢ (v) := @ (z,v).
For any penalty function ¢® we have by inequality from the lemma:

[e2u-w> ["oPut) @) >

=+ (a2 (qavn)*

Then for any non-negative n(d) satisfying n(d) = o(d) for d — 0 choose

d n(6)
O GENC N IO} 5.13
v (2(2L+1)> oL, (5-13)

Notice that such a definition provides us with a continuous ¢® if 7 is continuous.
With the previous inequality we have

/J 6O (u — w) > n(d). (5.14)
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Part 2 Here we approximate w with an affine function [(x) and estimate the difference
of the integral of the derivative term of the Lagrangian for u and for [ over the
interval where [ replaces w.

With the assumptions of part 1 let us extend J and let us consider a symmetric
interval J = (—d,d) D J. Consider the affine function [ on J passing through

(—d; w(—d) and (d;w(d)). Since w is odd we have " = #. Let us estimate the

difference in the integrals of the derivative terms by substituting [ to w. Integrating
by parts we have

/ Z W?— 17 > / Z W — 1) = W[ — D)%, = 20'[(u — w2, (5.15)
For now we name these terms

IH(d) = (2U'(u — w)) (d)
() = (2 (u—w)) (~d) (10

and we will later compare them with the boundary terms of integrating by parts
outside J.

Part 3 Here we prove that the error made by substituting w by [ on J is sufficiently
small. From ([5.2) we have the Lipschitzianity of w and thus of [ so we write:

d d
‘/la—w'2 < max (|l'—|—w'|)/ ' — w'| <4/ ' —w'| =
J J —d —d
¢ wl(d 4 w(d
:4/ \—“’( )—w’(s)|d3:8/ |—“’< )—w’(s)|ds.
. d . | d

A careful estimate of the last integrand is necessary. Let’s use the Lagrange theorem

(5.17)

to write
w(d) | wld)  w(s) yyy PO
‘T—w@ =g~y teesCl) =TS
< ‘w(d) B wis) N h’i/s) — Jd— s |cos (n(%) h’(gégs) n h/i/S)

for some intermediate point 05 € (s,d). The previous expression is bounded, but
this is not enough as we want the integral to be of order o(d). Now we choose
to separate the integral in to two regions: [0,d] with § very close to zero as to
have negligible measure and (4, d] where a more careful estimate of the integrand is
possible. Bearing in mind that w is Lipschitz continuous, we write considering the
order in d:

d d /(1 /(1
/ w(d) _ w'(s)| ds < 40 +/ |d — s||cos (h(%,)) W (e, + W) ds <
0 d s 02 §
/(1 /(1
<46+ dgl sup W(%) +o(d) <46+ dc—i sup ) + o(d)
d gesa| 0 0 geo,q| 0
(5.18)
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1,

Now it is possible to choose § = d (SUPee(o,d] h/(;/e) and since Supge g g h/(;/") =
o(1) by (5.3) we have the necessary estimate for
d
d
/~l'2—w'2 §8/ |#—w'(s)|ds:o(d). (5.19)
b 0

Part 3 Here let’s estimate _the behavior of the integrals outside J and then account for
the boundary terms 1) from inside J. As done example integrating by parts
on I\ J gives

=2 [(u— w)w'] "L+ 2 [(w— wyw]” 2 /1 et

Apart from the boundary terms

EX(d) = (2uw' (u—w)) (d)

5.20
E(d) = (2w (u— w)) (—d) (5.20)
exactly as in (5.8) we have
/ u? —w? > —EY(d) + E(d) - 2/ lu — w||w”|
N Vi
and exactly as in (5.9)) we have
/ i <90<1>(g;, w—w) +u? - w'2> > _E+(d) + £(d). (5.21)
N

Finally we estimate
IH(d) — EX(d) =T (d) + E(d) < |TH(d) — EX(d)| + |Z(d) — E(d)].
For the first term, using the Lipschitzianity of u and w, we have |u — w| < 4d and

h(Ja)

1Z7(d) — £7(d)| = [2( — w')(u — w)]| (d) < 8d |cos (h(Ya)) —

evaluating the derivative terms explicitly. We know from 1' that % = o(1).

Making the equivalent estimates for |Z~(d) — £~ (d)| we finally deduce

h(ls)

1Z%(d) — E¥(d)| + |Z7(d) — €7 (d)| < 16d sup 5

0<6<d

— o(d) (5.22)
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We now conclude our proof putting together the results so far. Consider the expression
| [7u? = 12|+ |ZH(d)—ET(d) =T~ (d)+E(d)|. In (5.19), (5.22)) we have made an estimate
from above for this quantity independent of the particular competitor u but dependent
only on the data of the problem such as the properties of w and h. So we can choose

n(d) > 0 such that
/UIQ _ l/2
J

with 7(d) independent of u depending only on d. Using this 1 choose ¢ as specified
(5.13). The arguments above allow us to suppose that 1 was chosen to be continuous and
so ¢ will also be such.

We write using the positivity of () that and (5.21))

+[Z7(d) = €7(d) =T (d) + & (d)] < n(d)

F(u) — F(w) —/I(go(:c,u—w)+u’2—w’2) >

> /~<<P(2)(I, u—w)+ u? — w’2> —|—/ B (¢(1)<$’u —w) + u? — w/2) >
7 N

/~u/2_l/2 +/~¢(2)(x’u_w)
J

J
By our choice of ¢® and by 1) since J C J. , this concludes the proof that w is a

minimizer since we have

> —|Z%(d) — ET(d) — I (d) + E(d)| —

F(u) — F(w) >0
[

5.4 Examples and relation to Tonelli’s partial regularity theo-
rem
Let’s now look at the two examples [5.3] and [5.7] in the light of the results of section [4] and

of theorem . It is easily verified that all hypothesis except (4.1) are satisfied. Let’s
consider the behavior of C'r (the Lipschitz constant in z) in more detail.

Remark 5.8. For ezamples and[5.7, holds only if Cr(z) > |w"(z)| a.e. in x.
We have that w” (x) is not integrable around the singularity point x = 0. So the hypothesis

of theorem [{.1] are not satisfied.

Proof. The only part of the Lagrangian F(z,z,p) of the form ({5.1)), used in the exam-
ples, that depend on z are the penalty functions. Let’s restrict our attention to these
terms when evaluating the Lipschitz continuity in z. Consider the points (x,w(z),0) and
(z,w(z) + A,0) with 0 < |A| < |z|. For example [5.3] we have that

Fz,w(z) + A,0) = F((z,w(x),0)) = p(z,w(@) + A,0) — ¢(z, w(z),0) = |Al|w"(z)|
This implies that for any R > 0 we must have Cg(z) > |w”(z)| a.e.. Now we prove that

|w”(x)] is not integrable around x = 0, due to the oscillatory nature of w. The conditions
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on the Dini derivatives in (5.2)) guarantee the existence of z,,Z, — 0 such that

%x”) =1+o0,(1)
w,(;”) = —1+0,(1)

and the sequences can be chosen alternating so that 0 < z,.1 < 7, < x,. By the
Lagrange theorem for each n there is a sequence of points 0, € (z,41,%,) such that
w'(0y) = +1 + 0,(1) and a sequence 0, € (T, xy) such that w'(6,) = —1 + 0,(1). This

implies that f;n lw”| > | fen w”| = 2+ 0,. Then we have

© 5
JZED S TR
I n=0 " n

Notice that this result actually shows that the choice of w so that zw”(z) = o(1) from
holds is rather delicate since |w”(x)| cannot be integrable if it oscillates. For example
essentially the same estimates can be done to the right and to the left of 0 noticing
that ¢(z,w(r),0) = 0 and ¢(x, w(z) + A,0) > B (z,w(r) + A, 0). O

5.5 Further examples of minimizers with many singularities

It is clear that the example can be easily extended by replicating the construction
for any finite number of singularity points in 1. However a legitimate doubt can be that
the number of these singularities where Tonelli regularity fails is in some sense small. In
other words one can suppose that Tonelli regularity holds if one eliminates from I some
small closed set . However Gratwick and Preiss in their paper show that this is not
the case. They generalize the examples shown in this paper by constructing a functional
that has a minimizer with singularities, similar to the one in 0 of w, on the image of
any initially fixed sequence. This is done by successively inserting small local copies of
w around 0 for each point x,, of the sequence. The penalty function is constructed as
a series accordingly. The base ideas are same as in example but there are lots of
technicalities necessary to guarantee the convergence for the Lagrangian. The interested
reader is invited to consult [6] while were we limit ourselves to stating the result and
noticing some interesting consequences.

Example 5.9 (Gratwick and Preiss’s example for a functional with continuous La-
grangian and singular AC' minimizer). Let I = (=T, T) be some interval and let ¥ C I be
an arbitrary numerable set. Then there exists a continuous Lagrangian F : 1 x R x R —
[0, +00), quadmtic mp with F,, >0 for all (z,z,p) € I x R x R such that the associated
functional F(u) = [, F(x,u,u) has a minimizer W among C = {u € AC([-T,T]) | u =
w on O} such that Tonelli reqularity for w fails at least on Y. w is Lipschitz continuous
and for v € %, Dw(x) > 1 and Dw(z) < —1.

Corollary 5.10. Actually, using the previous example, the set where Tonelli reqularity
fails can be greater than the sole numerable set . Set ¥ to be dense, for example the
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Y:=QnNI. As a matter of fact setting

- |w(s) —w(t) 1 — 1 1
Zf:{te_ﬂ ‘?—il <Ef0rsomeselﬂ[t—z,t+z]}

we have that

S={tel|Diw(t)>1and Di(t) < -1} =[5/ N,
keN

is a dense Gy (second category) set.

This example clears any reasonable doubts about the possibility of eliminating the
singularities of w.

6 Appendix

Here we state some useful results for one-dimensional calculus of variations in AC. For
a good introduction to these methods see [2].

First we state that for the class of Lagrangians one naturally deals with, the associated
functionals are well defined.

Theorem 6.1 (Measurability criterion). Let

f . RVxRK — R
(x,p) = f(z,p)

be measurable in x for all p and continuous in p for almost all x. Then, for any measurable
E:RN - RE | f(x,&(x)) is measurable.

We state a theorem due to Tonelli that guarantees the existence of minimizers for
functionals among AC' functions.

Theorem 6.2 (Tonelli’s existence theorem). Let . be a functional with Lagrangian
F 1 xR xR — R satisfying these conditions:

1. F(x,z,p) is continuous.
2. F(z,z,p) is convex in p.

3. F(z,z,p) has super-linear growth i.e. there exists 6 : (0;+00) — R convexr and
strictly increasing, such that

F(z,z,p) >0(p) VY(z,z,p) €I xRxR

then % has a minimizer in the class

C={ue AC(I) wu=wug on dl}.
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