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NONOCCURRENCE OF GAP FOR NONCONVEX
NONAUTONOMOUS VARIATIONAL PROBLEMS

ALEXANDER J. ZASLAVSKI

ABSTRACT. In our recent work we established nonoccurrence of the Lavrentiev
phenomenon for two classes of unconstrained nonconvex variational problems.
For the first class of integrands we showed the existence of a minimizing sequence
of Lipschitzian functions while for the second class we established that an infimum
on the full admissible class is equal to the infimum on a set of Lipschitzian
functions with the same Lipschitzian constant. In this paper we generalize these
results for classes of constrained variational problems.

1. INTRODUCTION

The Lavrentiev phenomenon in the calculus of variations was discovered in [10].
There it was shown that it is possible for the variational integral of a two-point
Lagrange problem to possess an infimum on the dense subclass of C'! admissible
functions that is strictly greater than its minimum value on the admissible class.
Since this classical work the Lavrentiev phenomenon is of great interest [1-4, 6-8,
11, 12, 16]. Mania [12] simplified the original example of Lavrentiev. Ball and Mizel
[3, 4] demonstrated that the Lavrentiev phenomenon can occur with fully regular
integrands. Nonoccurrence of the Lavrentiev phenomenon was studied in [1, 2, 7,
8, 11, 16]. Clarke and Vinter [7] showed that the Lavrentiev phenomenon cannot
occur when a variational integrand f(¢,z, u) is independent of t. Sychev and Mizel
[16] considered a class of integrands f(¢,x,u) which are convex with respect to
the last variable. For this class of integrands they established that the Lavrentiev
phenomenon does not occur. In [17] we established nonoccurrence of Lavrentiev
phenomenon for two classes of unconstrained nonconvex nonautonomous variational
problems with integrands f(¢,x,u). For the first class of integrands we showed the
existence of a minimizing sequence of Lipschitzian functions while for the second
class we established that an infimum on the full admissible class is equal to the
infimum on a set of Lipschitzian functions with the same Lipschitzian constant. In
this paper we generalize these results for classes of constrained variational problems.

Assume that (X, || -||) is a Banach space. Let —oo < 71 < 7 < oo. Denote
by Whi(71,79; X) the set of all functions z : [, 72] — X for which there exists a
Bochner integrable function w : [71, 72] — X such that

z(t) = (1) +/ u(s)ds, t € (11, 72]
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(see, e.g., [5]). It is known that if € Wh!(7y, m; X), then this equation defines
a unique Bochner integrable function w which is called the derivative of x and is
denoted by z’.

We denote by mes(€2) the Lebesgue measure of a Lebesgue measurable set Q C
R'.

Let a,b € R! satisfy a < b. Suppose that f : [a,b] x X x X — R! is a continuous
function such that the following assumptions hold:

(A1)
(1.1) f(t,z,u) > ¢(||ul|) for all (t,z,u) € [a,b] x X x X,
where ¢ : [0,00) — [0,00) is an increasing function such that
(1.2) lim 6(t)/t = oo
(A2) for each M, e > 0 there exist I, § > 0 such that
[f(t, 21, u) = [t 29, u)| < emax{f(t, x1,u), f(£,22,u)}
for each t € [a, b], each u € X satisfying ||u|| > I and each x,z2 € X satisfying
21 = 2] <6, [[za]], ||2]| < M;
(A3) for each M, e > 0 there exists § > 0 such that
|f(t@1,m1) = f(E,2,y2)] S €
for each t € [a,b] and each x1,x9,y1,y2 € X satisfying
il [lyil| < M, @ =1,2 and [[z1 — 2|, [[y1 — w2l < 0.
Remark 1.1. If X = R™, then (A3) follows from the continuity of f.

Many examples of integrands which satisfy (A1)-(A3) are given in [17].
For each zj,29,23 € X denote by A(z1,22,23) the set of all functions v €
Whl(a,b; X) such that

b
(1.3) v(a) = z1, v(b) = 22, (b— a)_l/ v(t)dt = z3
a
and denote by Ay (21, 22, 23) the set of all v € A(z1, 29, z3) for which there is M, > 0
such that
(1.4) [|[v'(t)|| < M, for almost every t € [a, b].

Clearly for each v € W' (a,b; X) the function f(t,v(t),v'(t)), t € [a,b] is measur-
able. Set

b
(1.5) I(v) :/ ft,v(t),v (t)dt, v € Whi(a,b; X).
For each z1, 29, 23 € X we consider the variational problem
(P) I(v) — min, v € A(z1, 22, 23).

Note that variational problems of this type with the constraint (1.3) arise in con-
tinuum mechanics [9, 13-15].
The next theorem is our first main result.
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Theorem 1.2. Let z1,29,23 € X. Then
inf{I(z) : v € A(21,22,23)} =inf{I(z) : © € Ar(21,22,23)}.

Theorem 1.2 is proved in Section 3.

Now we present out second main result.

Let a,b € R', a < b. Suppose that f : [a,b] x X x X — R! is a continuous
function which satisfies the following assumptions:

(B1) There is an increasing function ¢ : [0,00) — [0, 00) such that

(1.6) f(t,z,u) > ¢(||ul|) for all (t,z,u) € [a,b] x X x X,

(1.7) tliglo o(t)/t = 0.

(B2) For each M > 0 there exist positive numbers d, L and an integrable nonneg-
ative scalar function (), t € [a,b] such that for each ¢ € [a,b], each u € X and
each x1, 2 € X satisfying

|l w2l < M, |[oy — 22| <6
the following inequality holds:

[f{t, 1, u) = [t xo,u)| < Jer = ol [LOf(8 21, w) + ¢ar(t)).
(B3) For each M > 0 there is L > 0 such that for each ¢ € [a,b] and each
x1, T2, ut, ug € X satistying ||x;||, [|ui|] < M, i = 1,2 the following inequality holds:
[f(t w1, u1) = f(E 22, u9)| < L(|lzr — wal| + |lua — ua])-

Remark 1.3. It is not difficult to see that if (B1)-(B3) hold with each 5s bounded,
then f satisfies (A1)-(A3). Clearly, (A1) and (B1) are identical.

Many examples of integrands which satisfy (B1)-(B3) are given in [17].

Clearly for each z € Wh(a,b; X) the function f(t,z(t),2'(t)), t € [a,b] is mea-
surable.

For each x € Whl(a,b; X) set

b
I(z) = / £t 2(t), (1)) dt.

We continue to study the variational problem (P) with 21, 29, 23 € X.
The next theorem is our second main result.

Theorem 1.4. Let M > 0. Then there exists K > 0 such that for each z1, 22,23 €
X satisfying ||z1]], |22, ||z3]| < M and each x(-) € A(z1, 22, 23) the following asser-
tion holds:

If mes{t € [a,b] : ||2'(t)|| > K} > 0, then there exists y € A(z1, 22, z3) such that
I(y) < I(x) and ||y (t)|| < K for almost every t € [a,b].

In [17] analogs of Theorems 1.2 and 1.4 were established for the variational prob-
lem

I(v) — min,
v e Whl(a,b; X), v(a) = 21, v(b) = 2o,

where 21, 22 € X and the integrand f satisfies either (A1)-(A3) or (B1)-(B3). There
we use the following strategy of the proof. We choose a large positive constant
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Ny and a constant N7 which is essentially larger than Ny. Then we a consider an
admissible function v € W¥!(a,b; X) which satisfies the constraints v(a) = 2z; and
v(a) = zo. We define

By ={telab]: [PW(®)] =N},
Ey = {t € [a7 b] : ||’U/(t)H < N0}7
Es = [a, b] \ (El U EQ)

ho = / o' (t)dt
Ey

and assume that mes(E;) is positive. Then we define a measurable function ¢ :
[a,b] — X by

and

Et)=0,te By, £(1t) =1(t), t € s,
f(t) = ’U,(t) + (IneS(EQ))_lho, t e FEy
and define u € Wh!(a,b; X) by

u(r) = /OTg(t)dt 421, 7€ fa,b].

It follows from the construction of &, u that u satisfies u(a) = 21 and u(b) = zs.
Then in [17] we compare I(v) and I(u). It turns out that for the first class of
integrands I(u) < I(v) + ¢, where € is a given positive number while for the second
class I(u) < I(v). It is not difficult to see that the function u defined above does
not necessarily satisfy the third constraint

b
(b—a)! / u(t)dt = z3.

Hence for the classes of constrained variational problems considered in this paper
the problem of the construction of £ and u becomes much more difficult.

The paper is organized as follows. Section 2 contains auxiliary results for Theorem
1.2 which is proved in Section 3. Our second main result (Theorem 1.4) is proved
in Section 5. Section 4 contains auxiliary results for Theorem 1.4.

2. AUXILIARY RESULTS FOR THEOREM 1.2

In this section we assume that the continuous function f : [a,b] x X x X — R!
satisfies (A1)-(A3).
Let 21,29, 23 € X. Set

(2.1) My =inf{I(v) : v € A(z1, 22, 23)}.
Lemma 2.1. My is a finite number.

Proof. Clearly My > 0. Set

(2.2) 24 =223 — 2721 4 2)

and define a function v : [a,b] — X as follows:

(2.3) v(t) =214+ 2(t —a)(b—a) ey — 21), t € [a,27 (a +D)],
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v(t) =24+ [(t =27 (b +a))/ (271D — a)](22 — 1), t € [27 (a + D), D).
Clearly
(2.4) v € Whl(a,b; X), v(a) = 21, v(b) = 2.
By (2.3)

b (a+b)/2 b
/ v(t)dt :/ v(t)dt+/ v(t)dt
a a (a+b)/2

=27 b—a)zn + (/(wa 2(t —a)(b— a)ldt> (24 — 21)

b
/( (t — (b+a)/2)((b a>/2>1dt] (22 — 21)

a+b)/2
=27 b—a)zy +47 b —a)(z —21) F +27 (b —a)zg + 47 (20 — )

+274b—a)z +

=27 b—a)zy + 47 (21 + 20).
Together with (2.2) this equality implies that

b
(b— a)_l/ v(t)dt =27 24 + 47 (21 + 29) = 23.
a

Combined with (2.4) this implies that v € A(z1, 22, 23). In view of (2.3) the set

{(w(®), (1) : t € [a,b]\ {(a +D)/2}}
is bounded. It follows from this fact and assumption (A3) that the function
ft,v(),2'(t), t € [a,b] \ {27 (a + b)} is bounded. Therefore My < I(v) < oo.
Lemma 2.1 is proved. O

Lemma 2.2. There exists a number My > 0 such that for each v € A(z1, 29, 23)
satisfying I(v) < My + 2 the following inequality holds:

llo(t)|| < My for all t € [a,b].
For the proof of Lemma 2.2 see Lemma 2.1 of [17].
Lemma 2.3 (17, Lemma 2.2). Let ¢, M > 0. Then there exist I';6 > 0 such that
[f (&, w1, w) = f(t w2, u)| < emin{f (£, 21, u), f(t, 22, u)}
for each t € [a,b], each u € X satisfying ||u|| > T and each x1,x9 € X satisfying
1], [[z2]] < M, [lz1 — 22l <6.

3. PROOF OF THEOREM 1.2
Set
(3.1) My = inf{](v) NS .A(Zl, 29, 2’3)}.

By Lemma 2.1 Mj is a finite number. Let € € (0,1). In order to prove the theorem
it is sufficient to show that for each v € A(z1, 22, 23) satisfying I(v) < My + 1 there
is u € Ar(z1, 22, 2z3) such that I(u) < I(v) +e.
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By Lemma 2.2 there is M7 > 0 such that
(3-2) lo(®)]] < My, t € [a, 0]

for all v € A(z1, 22, 23) satisfying I(v) < My + 2.
Choose a positive number ¢y such that

(3.3) Beg(Mp +4) < ¢

and a positive number 7y such that

(3.4) Yo < 1 and 32v9(Mp+2) < b—a.
Relation (1.2) implies that there is N > 1 such that

(3.5) o(t)/t >~ ! for all t > N.

In view of Lemma 2.3 there are

(3.6) do € (0,1), No > N

such that for each ¢ € [a,b], each y € X satisfying ||y|| > Ny and each xj,290 € X
satisfying

(3.7) o], [[w2]] < My + 2, [|lzr — @2]] < 6o

the following inequality holds:

(38) ’f(ta Ty, y) - f(tva’y)’ <€ min{f(taxlay)v f(ta x2, y)}
By (A3) there exists

(3.9) 61 € (0,40)

such that

(3.10) [f(t1,91) = f(t, 22, 92) < (8(b—a+1))" e

for each t € [a,b] and each x1,x9,y1,y2 € X satisfying

(3.11) [z, [lz2]| < My + 2, [lyal], [ly2l| < No +1,

|1 = @], [ly1 — 2l < 1.
It follows from (A3) that there is

(3.12) My > sup{f(t,y,0) : t € [a,b], y € X and ||y|| < M; + 1}.

Choose a positive number ~; such that

(3.13) 96 - 32y (Mo + My +4) < 6, min{1,b— a}.

By (1.2) there is a number N; such that

(3.14) N1 > No + My +4 and ¢(t)/t > ;! for all t > Nj.

Assume that

(3.15) v € A(z1, 22,23) and I(v) < My + 2.

It follows from (3.15) and the choice of M; that the inequality (3.2) holds. Set
(3.16) Ey={t€a,b]: ||V (t)]] > N1},

By ={t€[a,b]: [W()] < No},
E3 = [a, b] \ (El U EQ).
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Relations (1.1), (1.5), (3.14), (3.15), and (3.16) imply that
[ v < [ woas [ oiropa
FE1 Fy Eq

= f), V' (t))dt < mI(v) <m(Mo+2).

(3.17)

Now we estimate mes(F2). It follows from (3.16), the choice of N (see (3.5)), (3.6),
(1.1), (1.5), and (3.15) that

(3.18)  mes(E; UE3) < No_l/

FE1UE3

10/ (D)t < AoNg! / o(Ilv' (6) [t

FE1UE3

<N [0, V(O < 0NG T)
1 3

< 01(v) < v0(Mo +2).
Combined with (3.16) and (3.4) this inequality implies that
(3.19) mes(E2) > (b—a) — (Mo +2) > (31/32)(b — a).
Set

(3.20) g1 = /E1 V' (t)dt, go = /ab <[Elﬂ[a,t] v’(s)ds> dt.

It is not difficult to see that there is ¢ € [a, b] such that

(3.21) mes(Ey N [a,c]) = mes(E2 N e, b]).
Set
(3.22) B = /Egﬂ[a,c](b —s)ds, B2 = /Egm[c,b}(b — s)ds.

It follows from (3.21) and (3.22) that

(3.23) B1—Pa= /Em[w](b —s)ds — /Eﬁ[c’b](b — s)ds
2 /Ezﬂ[a C](b —8)ds — (b—c) mes (E2N[c,b]) = /Ezm[a c}(c — s)ds.

By (3.19) and (3.21)
mes(Fs Na,c]) = mes(E2)/2 > (31/64)(b— a).
This implies that

(3.24) c>a+(b—a)/3.
It follows from (3.16) and (3.19) that
(3.25) mes(Ey N[a,a+ (b—a)/4]) > (b—a)/4 — mes (E; U Ej3)
=(b—a)/4—[b—a— mes(FE>)]
>(b—a)/4—3274b—a)
>87'(b—a).
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Relations (3.23), (3.24), and (3.25) imply that

(3.26) B1— P2 > / (c—s)> / (c—s)ds
EsN[a,c] EsN[a,a+(b—a)/4]

> 1274(b —a) mes (B2 Na,a+ (b—a)/4]) > (b— a)?/96.

Define

(3.27) hi1 =2(02 — 51)_1mes(E2)_1[ﬂ2g1 — 2_1mes(E2)g2],

(3.28) ho = 2(31 — Bo) 'mes(E2) " Brg1 — 27 ' mes(Ey)gs].

Clearly hy, ho are well defined. Define a measurable function ¢ : [a,b] — X by
(3.29) E(t) =0, te Eq, £(t) =2'(t), t € Es,

E(t) =0 (t) + h, t € ExNJa,cl,
() = ’Ul(t) + ha, t € EaNc,b].

Clearly the function ¢ is Bochner integrable. Define a function u : [a,b] — X by
(3.30) u(r) = / €()dt + 2, 7 € [a,b].
0

It follows from (3.16), (3.20), (3.21), (3.27), (3.28), and (3.29) that

/bg(t)dt: cwit+ [ ewat+ [ ewat= [ ewat+ [ ewat
a E4 E E3 Es E3

2

/ (1)t + /E /(#)dt + mes(Bs N [a, )bt + mes(Es N [¢, ) ha

Jl
Jl,

E3

o' (t)dt + / '(t)dt + 27 'mes(Ey) (hy + hg)

dt+/ "(t)dt + ¢ :/abv'(t)dt.

Combined with (3.15) and (3.30) this equality implies that
(3.31) u(b) = za.
Relations (3.16), (3.29) and (3.30) imply that for each ¢ € [a, ]

= d d d
u(t) 21+/[a,t]ﬁE1€(8> :>‘—|—/[a7ﬂmE2 &(s) s—l—/[a,ﬂmg3 &(s)ds

= +/ v'(s)ds +/ v'(s)ds
[a,t]NE3 la,tNE2

+ mes(E2 N [a,¢] N [a, t])hy + mes(E> N [c,b] N [a, t])ho.
This equality, (3.16) and (3.31) imply that for each ¢ € [a, ]

(3.32) u(t) = = + /[ g, Vs mes(Ba 1 O
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and that for each t € (¢, b]
(3.33) u(t) =21+ / v'(s)ds 4+ 27! mes(FEq)hy + mes(Es N [c, t])ha.
[a,t]\E1

It follows from (3.32) and (3.33) that

(3.34) / (0t (b — a)zy + / ’ ( /[a,t]\El v'(s)ds) dt

4 </ mes (Fa N [a,ﬂ)dt> hi+271(b— ¢) mes(Ez)h

N (/b mes(Es N [c, t])dt) ho.

By the Fubini theorem

(3.35) / " mes( O [a, ])dt = /E e

b
/C mes(Es N [c, t])dt = /1220[6717](19 — s)ds.
Tn view of (3.20), (3.21), (3.22), (3.27), (3.28), (3.34), and (3.35)

/a ()t = (b— a)es + / b ( /M\El ’U'(s)ds) dt + ( /E e s)ds) I

+274(b — ¢)mes(E3)h1 + (/ (b— s)ds) ha
EaNle,b)

b a)a b /ab ( /M\El fu’(s)ds> dt + ( /E m[a,c}(b — s)ds) ha

+ (/ (b— s)ds) ha
Egﬂ[c,b}
b
=0b—-a)z + / / ’U'(s)ds dt + Brh1 + Boho
a (a,t]\E1

—(b—a)er + / b ( /M\El v’(s)ds> dt

+2(82 — 1) "mes(Ez) ! [27  mes(E)] (B2 — B1)g2

=(b—a)z + /ab </[a,t}\E1 v’(s)ds) dt + g9
=(b-a)x + /ab (/M v’(s)ds) dt = /abv(t)dt.

143



144 ALEXANDER J. ZASLAVSKI

This equality, (3.15), (3.30), and (3.31) imply that

(3.36) u € A(z1, 22, 23).
It follows from (3.17), (3.19), (3.20), (3.22), (3.26), (3.27), and (3.28) that
(3.37)

[1all, [1ha]l < (81 = B2) "2 mes(Ea) ™ (Bullgrll + Bellorll + 27" mes Eal|ga|l)

< 96(b — @) *4((b — a)?|gul| + (b — a)llg2]])
< (b—a)74-96((b — a)’y1 (Mo + 2) + (b — a)*n (Mo + 2))
= (8-96)(b — a) "'y (Mo +2).
Now we show that
(3.38) |lu(t) —v(t)|| < d; for all t € [a,b].
Let s € (a,b]. By (3.13), (3.15), (3.16), (3.17), (3.29), (3.30), (3.36), and (3.37)

R f(t)]dtH < /HE (1) - E@)dt

[ wo-goa|+| [ po-eoa
[a,s]NE2 [a,s]NE3

< / [0/ (#)]|dt + ||h1||mes(E2) + || he|lmes(E2)
I

lo(s) = u(s)ll =

_|_

<71 (Mo +2) +2(b—a)8-96(b — a) 'y (Mo + 2)
< (Mpy+2)32-96 < 0;.
Thus (3.38) holds. It follows from (3.2), (3.6), (3.9), and (3.38) that
(3.39) lu(t)]| < My +1 for all £ € [a, b].
We estimate I(u) — I(v). In view of (1.5) and (3.16)

3
(3.40) I(u) = I(v) = Z/ [f(t, u(®), u'(8)) — f(t,v(t), v'())]dt.
i=1 7 Ei

By (3.12), (3.29), (3.30), and (3.39) for almost every t € E;

(341) f(ta u(t)a u,(t)) = f(t>u(t)>§(t)) = f(tau(t)a 0) < Ma.

Relations (1.1), (3.16), and (3.14) imply that for almost every t € E;
(), v'(8) = ¢([0' (D) = Ny > My + 4.

Combined with (3. this inequality implies that

f(t
3.41)
(3.42) /E [f(tu(t),u'(8)) — f(t,0(t), o' (1))dt < 0.

Let t € Fy and v'(t), u/(t) exist. It follows from (3.16) that
(3.43) IV ()] < No.
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In view of (3.13), (3.30), (3.29), and (3.37)
(3.44)
[/ (1) =o' (D) = 1€ =" ()| < max{|[ha], [ha]l} < (8-96)(b—a) ™ 71 (Mo+2) < é1.

Relations (3.6), (3.9), (3.43), and (3.44) imply that

(3.45) lu'(t)]| < No + 1.

By (3.2), (3.38), (3.39), (3.43), (3.44), (3.45), and the choice of d; (see (3.9)-(3.11))
[f(t0(t), 0 () = f(tu(t), ' ()] < 8(b—a+1)) e

Since this inequality holds for almost every t € E5 we obtain that

Lé[ﬂuu@%wﬁﬁ—f@w@%U@»Mt§8*e

Let ¢t € F3 and «/(t) and v/(t) exist. By (3.16)
(3.47) [V ()]l = No.
In view of (3.29) and (3.30)
(800, 0(8) — £t u(e), W' ()] = |12, 0(t), ') — £ (&, u(t), o'(6)].

It follows from this equality, (3.2), (3.9), (3.38), (3.39), (3.47), and the choice of dy,
Ny (see (3.6)-(3.8)) that

(8 0(8), 0'(1) = f(t u(t), u'(£)] < eof (£, v(t), V(1))
By this inequality which holds for almost every t € E3, (3.3) and (3.15)
/ [f(t,u(t), v (t) — f(t,v(t), v (t))]dt| < / eof (t,v(t),v'(t))dt < eol(v)
E3 E3
< Go(M() + 2) < 6/8

Combined with (3.42) and (3.46) this inequality implies that I(u) — I(v) < €/2.
This completes the proof of Theorem 1.2.

(3.46)

4. AUXILIARY RESULTS FOR THEOREM 1.4

In this section we assume that the continuous function f : [a,b] x X x X — R!
satisfies (B1)-(B3).
For each z1, 20,23 € X set

U(z1, 22, 23) = inf{I(x) : z € A(z1, 22,23)}.
Lemma 4.1. Let M > 0. Then there is My > 0 such that
Ul(z1, 22, 23) < My for each z1, 29,23 € X satisfying ||z1]|, ||22]], ||z3]| < M.
Proof. Set
(4.1) M =sup{f(s,z,u) : s€la,b], z,ue X
and |2, |[ul] < 8M(1+ (b—a)™")}(b — a).
By (B3) M; is finite. Assume that 21, 22,23 € X and
(4.2) [zl Hz2l], [ 2s]] < M.
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Define z4 € X by (2.2) and define a function v : [a,b] — X by (2.3). It was shown
in the proof of Lemma 2.1 that (2.4) holds. It follows from (2.2) and (2.3) that
(4.3) llo(t)]| < 3M for all ¢ € [a,b],
(4.4) [ (t)|] < 8M(b—a)~" for a.e. t € [a, b].
Relations (4.1), (4.3), and (4.4) imply that for a.e. t € [a, D]
Fltu(),v'(t) < My/(b— a).

This inequality and (2.4) imply that

U(z1,22,23) < I(v) < M.

U

Lemma 4.2. Let M > 0. Then there is My > 0 such that for each z1,z9,23 €
X satisfying ||z1]|, ||z2l], [|z3]] < M and each x € A(z1, 22,23) satisfying I(z) <
U(z1,22,23) + 1 the inequality ||z(t)|| < My holds for all t € [a,b].

For the proof of this lemma see Lemma 5.2 of [17].

5. PROOF OF THEOREM 1.4
Let M > 0. By Lemma 4.1 there is M; > 0 such that
(5.1) U(z1,29,23) < M for each z1, 29,23 € X satisfying ||z1]], ||22]|, ||z3]| < M.

In view of Lemma 4.2 there is My > 0 such that for each z1, 29,23 € X and each
x € A(z1, 22, 23) satisfying

(5.2) 21l |22l |23]] < M, I(z) < Ul(z1,22,23) +1
the following inequality holds:
(5.3) l|lz(t)]| < Mo, t € [a,b].

By (B2) there are dp, Lo > 0 and an integrable scalar function 1y(t) > 0, ¢ € [a, ]
such that for each ¢ € [a,b], each u € X and each 1,29 € X satisfying

(5.4) [z 1]]; l[w2]| < Mo + 8, [[z1 — 22|[ < do

the following inequality holds:

(55 1fanw) — f(tws,w)] < o — zal Lol (6 21,u) + Go(t).
Choose a positive number 7y such that

(5.6) v < 1 and 64vo(M; +1) < b—a.

In view of (B1) and (1.7) there is Ko > 1 such that

(5.7) o(t)/t >~y for all t > K.

Set

(5.8) Ag =sup{f(t,z,0): t € [a,b], z€ X and ||z|| < My + 8}.

(B3) implies that Ag is finite.
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It follows from (B3) that there is L; > 1 such that for each t € [a,b] and each

T1,T9, U1, us € X satisfying

(5.9) o []s [aal], [l [[uzl] < Ko + Mo + 12

the following inequality holds:

(5.10) [f(t 21, u1) = [t 22,u2)] < L([|lz1 — || + [[ur — usl]).
Choose a number v; € (0,1) such that

(5.11) 96 - 8y1(M; + 2) < (min{1,b — a})min{1, Jp/8},

b
(5.12) v <(96-64L1(b—a+ 1+ / o (t)dt) + 64

F(1+ (b—a)"1)96-64Lo(b—a+ 1+ M + /b do(t)dt)) .

By (B1) and (1.7) there is a number K > 0 such that

(5.13) K > 8+ Ko +2,

(5.14) G(t)/t >~y for all t > K.
Assume that

(5.15) 21,22,23 € X, |[zl], [ 22]], [|23]| < M,
(5.16) x € A(z1, 29, 23),

(5.17) mes{t € [a,b] : ||2'(t)]| > K} > 0.

We show that there is u € A(z1, 22, z3) such that I(u) < I(z) and ||/(¢)|| < K for

almost every ¢ € [a, b].
We may assume without loss of generality that

(5.18) I(x) < U(z1,22,23) + 1.

Relations (5.1), (5.15), and (5.18) imply that

(5.19) I(x) < My +1.

In view of (5.15), (5.16) and (5.18) and the choice of My (see (5.2), (5.3))
(5.20) |z(t)|| < Mo, t € [a,b].

Set

By ={telab: l2'(t)]| = K},
(5.21) By={teab]: ) < Ko},
Es5 =[a,b]\ (E1 U E3).
Set

b
(5.22) g1 = / Z'(t)dt, go :/ </ x'(s)ds) dt,
FEq a Elﬂ[a,t]
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(5.23) d= | |l2/(t))dt.
Eq

It follows from (5.17) and (5.21) that

(5.24) d > 0.
Clearly
(5.25) g1l < d, llg2|| < d(b—a).
By (L.6), (5.14), (5.19), (5.21), and (5.23)
b
(5.26) d= ||$'(t)||dt§/ 71¢(||36'(75)\|)dt§71/ o(|l2'()]])dt
<%/ftw ())dt < (M +1).

Now we estimate mes(Es2). It follows from (1.6), (5.7), (5.13), (5.19), (5.21), and
the inequality Ky > 1 that

(5.27)  mes(E; U E3) < Ko—l/

FEi{UE3

I e < K5 [ w0 e

FE1UES

b b
< %Kal / o2’ (1) 1)dt < 7o / o’ (1) )dt

Together with (5.21) this 1nequahty implies that

(5.28) mes(FEs) > b—a— (M) +1).

Relations (5.6) and (5.28) imply that

(5.29) mes(FEs) > (31/32)(b — a).

It is not difficult to see that there is ¢ € [a, b] such that

(5.30) mes(E2 N [a,c]) = mes(E2 N e, b]).

Set

(5.31) 8 = / (b— s)ds, B> = / (b— 5)ds.
EsN[a,c] EsNe,b]

As in the proof of Theorem 1.1 (see (3.23)-(3.26)) we can show that

(5.32) B — [ > / (c — s)ds > (b — a)?/96.

E>Na,c]

Define

(5.33) hy =2(B2 — A1) 'mes(E3) " [B2g1 — 27 'mes(E2)ga),

(5.34) ho =2(81 — B2)~ mes(Eg) [,8191 — 2*1mes(E2)gg].

Clearly hq, ho are well defined. Define a measurable function ¢ : [a,b] — X by
(5.35) E(t)=0,te Ey, £(t)=2'(t), t € E3,
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E(t)=2a'(t) +hy, t € ExNla,c],
£(t) = $/(t> 4+ ho, t € EoN [C, b]

Clearly the function £ is Bochner integrable. Define a function w : [a,b] — X by

(5.36) u(r) = / Et)dt + 21, T € [a,b].
0

As in the proof of Theorem 1.2 we can show that
u € A(z1, 22, 23)

(see (3.31)-(3.36)). In view of (5.25), (5.29), (5.31), (5.32), (5.35), and (5.36) for
almost every t € E»

(5.37) |2 (t) — o' ()] = [|2"(t) = E@O)|| < max{|[ha]], |[ha][}
< 96(b—a)?4(b — a) ' [(b — a)?[|lg1]| + (b — a)||g2]]
<4-96(b—a)"32(b—a)’d =8-96(b—a) " ld.

Combined with (5.11), (5.21), and (5.26) this relation implies that for almost every
t e Ey

(5.38) [/ ()] < (|2 (t)[] +8-96(b —a)~'d
< Ko+8-96(b—a) 'y (M +1)
< Ko+ 1.

Relations (5.13), (5.21), (5.35), (5.36), and (5.38) imply that
(5.39) [|u/(t)]] < K for almost every ¢ € [a, b].

We show that I(u) < I(x). Let s € (a,b]. It follows from (5.16), (5.21), (5.23),
(5.35), (5.36), (5.37), and the inclusion u € A(z1, 22, 2z3) that

[|z(s) = u(s)[| = |l /S[fﬁ'(t) —u'(t))dt|] = || /S[m’(t) — &(®)]dt]]

<l [2/(t) — &(t)]dt]| + ] [2'(t) — &(t)]at|]
la,s]NE} [a,s]NE2
+ 1 [#'(t) — &(t)]at|]
[a,s]NE3
< [l @®)lldt + ] [2'(t) — &(t)]at|]
El [0‘7S}OE2

= 12" (®)l]dt + (b = a)([[ha ] + [|al])

<d+16-96d < 32 - 96d.

Therefore

(5.40) l|z(s) — u(s)|| < 32-96d for all s € [a,b].
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In view of (5.21)

3
(5.41) I(u) = I(z) = Z/ [f(tu(t), o/ (2) = f(t,2(t), ' (2))]dt.
i=1 7 Ei

By (5.11), (5.20), (5.26), (5.35), (5.36), and (5.40) for almost every t € F;
Pt u(t), o' () = £(t,u(),0)

<sup{f(t,z,0): z€ X and ||z]| < Mo+ 32-96v1(M; + 1)}
<sup{f(t,2,0): z € X and ||z|| < My + 8}.

Combined with (5.8) this inequality implies that for almost every t € Ey

(5.42) ft,u(t),u' () < Ag.

It follows from (B1), (1.6), (5.13), (5.14), and (5.21) that for almost every t € E;

F(t,2(),2'(1) = s(IX D)) > 1 (1)]] > K > 85,

Together with (5.42) this inequality implies that for almost every ¢t € E

(5.43) Ft,2(8), 2'(5) — £t (), W' (1) > 3(t,2(t), 2'(5) /4.

The inequality (5.43) implies that

(5.44) /E[f(taU(t)aU’(t))f(tax(t)ax’(t))]dté(?)/‘l) i f(t,x(t), 2" (2))dt.

By (5.11), (5.20), (5.26), and (5.40) for all ¢ € [a, ]
(5.45) ()] < [|z()|| + 32 - 96d < My + 32 - 9671 (M; + 1) < My + 8.

It follows from (5.20), (5.21), (5.38), (5.45), and the choice of Ly (see (5.9), (5.10))
that for almost every t € Fy

£t 2(t),2' (1) — ft,ult), o' (0)] < La([|lo(t) — w(®)]| + 1|2 () — ' (®)]]).
Combined with (5.37) and (5.40) this inequality implies that for almost every t € Es
|f(t,z(t), 2’ (t) — f(t,u(t),u(t))| < Li(32-96d + 8- 96(b — a) 'a)
< L132-96d(1 4 (b—a)™h).

Therefore

(5.46)

/ F( (), o (8)|dE| < L132-96(1+ b — a).

Relations (5.1), (5.26), and (5.40) imply that for all ¢ € [a, b]
[|lz(t) — u(t)|] < 32-96d < 32967 (M; + 1) < do.

By this inequality, (5.20), (5.35), (5.36), (5.45), and the choice of dy, Lo, 1o (see
(5.4) and (5.5)) for all t € E3

|t 2(t), 2'(2) = [t ult), o' ()] = [f (¢ 2(t), 2" (1) — f(t,u(t), 2" (2))]
< Lo(f(t,2(t), 2 () + vho(t)) |z (t) — u(t)]]-
Together with (5.40) this inequality implies that for almost all ¢t € E3
|f(tx(t), 2" (1) — f(t ult),u'(t))] < 32-96dLo(f(t, (1), 2’ (t)) + tho(t)).
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Therefore combined with (5.19) this inequality implies that
(5.47)

b
/E[f(t,ﬂf(t)ﬂ«“/(t))—f(t,U(t),u/(t))dt‘ §L032~96d(f($)+/ Po(t)dt)

b
<32 96Lod(Mi +1 + / Yo(t)dt).
In view of (5.4), (5.41), (5.46), and (5.47)

(5.48) I(u) — I(z) <(—3/4) ; f(t,x(t),«' (t))dt +32-96L1d(1 + b — a)

b
32 96Lod(My + 1+ / Vo(t)dt).

It follows from (B1), (1.7), (5.14) and (5.21) that for all t € E;

F(ta(t),2'(1) = ¢(|l'O]) = 7 2" (D]
Combined with (5.23) this inequality implies that

(5.49) f(ta0)a' Ot 2 27 [ | Ollde =7,
Ey

Eq

By (5.12), (5.48), and (5.49)

b
I(u) — I(z) < =27 "7 'd + 32+ 96L1d(1 + b — a) + 32 - 96 Lod(M; + 1 + / bo(t)dt)

b
d(—yy /2432 -96L1(1 +b—a) +32-96Lo(M; + 1+ / to(t)dt)) < 0.
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