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We consider the minimization of the functional
Jlu] = fﬂ (184 + xpu=0y)
in the admissible class of functions
A= {ue WH(Q) 1u—ug € Wy ().

Here, 2 is a smooth and bounded domain of R" and uy € W*2(2) is a given function defining the Navier
type boundary condition.

When n = 2, the functional J can be interpreted as a sum of the linearized Willmore energy of the
graph of u and the area of {u > 0} on the xy-plane.

The regularity of a minimizer u and that of the free boundary d{u > 0} are very complicated problems.
The most intriguing part of this is to study the structure of d{u > 0} near singular points, where Vu =0 (of
course, at the nonsingular free boundary points where Vu # 0, the free boundary is locally C' smooth).

The scale invariance of the problem suggests that, at the singular points of the free boundary, quadratic
growth of u is expected. We prove that u is quadratically nondegenerate at the singular free boundary
points using a refinement of Whitney’s cube decomposition, which applies, if, for instance, the set {u > 0}
is a John domain.

The optimal growth is linked with the approximate symmetries of the free boundary. More precisely,
if at small scales the free boundary can be approximated by zero level sets of a quadratic degree two
homogeneous polynomial, then we say that 9{u# > 0} is rank-2 flat.

Using a dichotomy method for nonlinear free boundary problems, we also show that, at the free
boundary points x € €2, where Vu(x) = 0, the free boundary is either well approximated by zero sets of
quadratic polynomials, i.e., d{u > 0} is rank-2 flat, or # has quadratic growth.

More can be said if n = 2, in which case we obtain a monotonicity formula and show that, at the
singular points of the free boundary where the free boundary is not well approximated by level sets of
quadratic polynomials, the blow-up of the minimizer is a homogeneous function of degree two.

In particular, if » = 2 and {# > 0} is a John domain, then we get that the blow-up of the free boundary
is a cone; and in the one-phase case, it follows that d{u > 0} possesses a tangent line in the measure
theoretic sense.

Differently from the classical free boundary problems driven by the Laplacian operator, the one-
phase minimizers present structural differences with respect to the minimizers, and one notion is not
included into the other. In addition, one-phase minimizers arise from the combination of a volume type
free boundary problem and an obstacle type problem, hence their growth condition is influenced in a
nonstandard way by these two ingredients.

MSC2020: 31A30, 31B30, 35R35.
Keywords: biharmonic operator, free boundary, regularity theory, monotonicity formula, free boundary conditions.
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1. Introduction

1A. Mathematical framework and motivations. In this paper we consider the problem of minimizing
the functional

Jul = Ju, Q] := / (1Aul* + X(u=0)) (1-1)
Q

over the admissible class of functions
A= lu e W) :u—ug € Wy 2(Q)). (1-2)

Here, Q is a smooth and bounded domain of R” and ug € W>2() is a given function defining the Navier
type boundary condition (see, e.g., the “hinged problem” on the right-hand side of Figure 1(a) and on
page 84 of [Sweers 2009], or Figure 1.5 on page 6 of [Ganguli 2017], or the monograph [Gazzola et al.
2010] for additional information on this condition, which can be interpreted as a weak form of two
boundary conditions: u# = ug along 0€2 and Au = 0 along 02N {u #~ 0}).

More precisely, we study here two different types of minimization problems related to the functional
in (1-1), namely the minimizers in the class A introduced in (1-2), as well as the minimizers among
all the nonnegative functions in A (that will be called one-phase minimizers and thoroughly discussed
from Definition 1.2 on). An important feature of the problem that we study is that these two types of
minimizers are different and exhibit different' features.

1 As a matter of fact, most of the results presented here will concern minimizers (see in particular Theorems 1.1, 1.7, 1.8, 1.10,
and 1.11); some results will include, basically at the same time, both minimizers and one-phase minimizers (see Theorems 1.3,
1.12, and 1.13), and one result (namely Theorem 1.14) will focus specifically on the case of one-phase minimizers. Yet, we

believe it was worth stressing the distinction between minimizers and one-phase minimizers, since it is a special characteristic of
the fourth order equations and provides a conceptual difference with respect to the more extensively studied case of second order
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The functional in (1-1) is clearly related to the biharmonic operator, which provides classical models
for rigidity problems with concrete applications, for instance, in the construction of suspension bridges,
see, e.g., [McKenna and Walter 1987]. Other classical applications of the biharmonic operator arise in
the study of steady state incompressible fluid flows at small Reynolds numbers under the Stokes flow
approximation assumption, see, e.g., formula (1) in [Mardanov and Zaripov 2016].

Moreover, the functional in (1-1) provides a linearized model for the Willmore problem which asks to
find an immersion/embedding M in R? that minimizes the Willmore energy

W(M) = / H?dA,
M
where H denotes the mean curvature. The linearization of this energy density gives

H?dA = }‘(Au)2 dx dy + lower order terms.

In this context, our problem can be regarded as a free boundary problem for the linearized Willmore
energy, where the surface M has a flat part on the xy-plane.

We also refer to the very recent work in [Da Lio et al. 2020] for a problem related to the minimization
of the Willmore energy functional with prescribed boundary, boundary Gauss map, and area. See also the
recent contributions in [Miura 2016; 2017] for the one-dimensional analysis of the global properties of
the solutions of free boundary problems involving the curvature of a curve.

In the setting of (1-1), an additional motivation for us comes from the study of the degenerate/unstable
obstacle problem, see [Caffarelli 1980; Monneau and Weiss 2007]. Indeed, we will see in Corollary 4.2
that u is globally almost subharmonic in €2, i.e., there exists C>0 (possibly depending also on the
energy of the minimizer) such that Au > —C. Therefore, the function Au := f 1s bounded from below.
Accordingly, we can relate our problem to an obstacle problem with unknown right-hand side, namely

A

determine u and f > —C such that

Au=f in 2,
u=|Vu|=0 on d{u > 0}, (1-3)
f=1 on d{u > 0}.

The principal difference from the classical obstacle problem is that f may change sign in €2 and degenerate
on the free boundary points, since the last condition in (1-3) is satisfied in a generalized sense: for this
reason, it does not follow from the classical obstacle problem theory that u is quadratically nondegenerate.

Motivation for (1-1) also comes from the limit as e—0 of the singularly perturbed bi-Laplacian equation

1,/u®
A%uf = —= (—) 1-4
u =——p(% (1-4)
where B is a compactly supported nonnegative function with finite total mass, see [Dipierro et al.

2019]. Equation (1-4) can be seen as the biharmonic counterpart to classical combustion models, see,
e.g., [Petrosyan 2002].

equations. In particular, while one-phase minimizers exhibit nontrivial zero sets, the same does not happen for the minimizers
(see Proposition B.1). Let us also mention that one-phase minimizers are perhaps less justified by physical motivations, since
one is adding an extra “obstacle condition” precisely at the discontinuity level of the potential, nevertheless we think they also
deserve further mathematical investigation besides the one carried out in the present paper.
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1B. Comparison with the existing literature. Free boundary problems are, of course, a classical topic
of investigation, nevertheless only few results are available concerning the case of equations of order
higher than two, and there seems to be no investigation at all for the free boundary problem in (1-1).

Other types of free boundary problems for higher order operators have been considered in [Mawi
2014]. Moreover, obstacle problems involving biharmonic operators have been studied in [Frehse 1973;
Caffarelli and Friedman 1979; Caffarelli et al. 1981; 1982; Adams and Vandenhouten 2000; Pozzolini
and Léger 2008; Novaga and Okabe 2015; 2016; Aleksanyan 2019]; but, till now, we are not aware of
any previous investigation of free boundary problems dealing with higher order operators combined with
“bulk” volume terms as in (1-1) here.

Of course, one of the striking differences in our framework, as opposed to the case of the Alt—Caffarelli
functional (see [Alt and Caffarelli 1981])

Jaclul Z=/(|VM|2+X{M>0}),
Q

is the lack of a maximum principle and the Harnack inequality for higher order operators. This, in our
setting, reflects to the fact that the set {# < 0} may be nonempty, even under the boundary condition uq > 0.
This is one of the peculiarities of the situation involving the bi-Laplacian, and it makes the mathematical
treatment of the problem extremely difficult (and this is likely to be the reason for which there are not
many results in the direction of free boundary regularity in the framework that we consider here).

Thus, the main difficulties in our setting, in comparison with the existing literature, follow from the
fact that major elliptic methods based on a maximum principle, the Harnack inequality, and propagation
of ellipticity cannot be applied. Moreover, many classical tools, such as domain variations, have not
been fully analyzed yet; and, in any case, cannot provide consequences which are as strong as in the
classical framework. For instance, the main result that we obtain by domain variation (given in details in
Lemma 4.4) is that, for any ¢ = (¢!, ..., ¢") € C(RQ),

2[9 AM(X)Z(ZVum(X)-V¢m(X)+um(X)A¢m(X))dx=/Q(|AM(X)|2+X{u>0}(X)) dive (x) dx. (1-5)

m=1
As customary, we denote by u,, = 0,,u = 9y, u the partial derivative of u with respect to the mth variable.
Then, in the classical literature, the standard argument leading to the monotonicity formula for the
Alt—Caffarelli problem would be to choose ¢ of a particular form, see [Weiss 1998]. More precisely, for
¢ > 0, the classical idea would be to consider
1 if x € By (x0),

if x € Br+€ (.XO) \ Br (X()),
0 otherwise,
where xg € d{u > 0}, and take ¢ (x) := xn(x) in identity (1-5). Note that
[ if x € B, (xp),
Vo) = § Iy — L E=XOEZX0) e g (x0)\ B, (x0),
&€ [x —x0|
0 otherwise,
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where [ € Mat,, ., is the identity matrix. However, in our case, identity (1-5) contains the term A¢ which
is not defined on the boundary of the ring B, 1. (xg) \ B:(xg), and this creates an important conceptual
difficulty. Thus, to overcome this issue, one needs to perform a series of ad hoc integration by parts. This
strategy, however, has to deal with the possible generation of third order derivatives of the minimizers,
which also cannot be controlled. Therefore, these terms need to be suitably smoothened and simplified
via appropriate cancellations.

In this setting, the lack of monotonicity formulas can also be seen as a counterpart to the lack of
Pohozhaev type inequalities, and our approach bypasses this kind of difficulty.

As a matter of fact, we will establish a new monotonicity formula in dimension 2, which will lead
to Theorem 1.12. In addition, differently from the harmonic case, there are no estimates available in
the literature for the biharmonic measure, and this makes the free boundary analysis significantly more
complicated. We will overcome these difficulties by Theorem 1.10.

Moreover, in terms of barrier and test functions, an additional difficulty of the biharmonic setting is
given by the fact that the function max{u, v} is not an admissible competitor, having possibly infinite
energy, so we cannot consider the maximal and minimal solutions.

The analysis of nondegeneracy and optimal regularity of minimizers and of their free boundary is also
a novel ingredient with respect to the classical literature, and nothing seemed to be known before about
these important questions.

1C. Main results. In what follows, we will denote by {u > 0} the positivity set of # and by d{u > 0} its
free boundary. The main results of this paper are the following:

e If z € 0{u > 0} and Vu(z) = 0, then either d{u > 0} can be approximated by the zero level sets of a
quadratic homogeneous polynomial of degree two, or u has quadratic growth at z.

o If n = 2, there exists a monotonicity formula, and we can classify the homogeneous one-phase
solutions of degree two.

» We provide various sufficient conditions for strong nondegeneracy in terms of a suitable refinement
of Whitney’s cube decomposition (c-covering). For instance, we show that if {# > 0} is a John
domain (see the definition in Section 7B), then d{u > 0} possesses a measure theoretic tangent line.

A road map of this article is displayed in Figure 1.

1C.1. BMO estimates for the Laplacian of the minimizers and free boundary conditions. In further details,
the first regularity result that we establish is a BMO estimate on the Laplacian of the minimizers.

Theorem 1.1. Let u be a minimizer of the functional J defined in (1-1). Then, we have Au € BM O1oc(£2).
We also introduce a notion of one-phase minimizer, in the following setting:

Definition 1.2. We say that u is a one-phase minimizer of J if it minimizes the functional J in (1-1)
among the nonnegative admissible functions A :={u € A:u > 0in 2}, A being as in (1-2).

Interestingly, one-phase minimizers, as given in Definition 1.2, arise from a combination of a biharmonic
free boundary problem and an obstacle problem. We also observe that, in general, minimizers of J which
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Free boundary Nondegeneracy and Measure theoretic properties
condition growth from below of free boundary points
(Theorem 1.3) (Theorem 1.8) (Theorem 1.10)

Analysis of the free Special features in

Regularity of

minimizers boundary the plane

Au in BMO Monotonicity formula
(Theorem 1.1) (Theorem 1.12)

Existence of measure
theoretic tangent lines

(Theorem 1.14)

Classification of
blow-up limits
(Theorem 1.13)

Classification of free

boundary points

Nonsingular points . Singular, rank- Quadratic growth
Rank-2 flat points from above

(Vu # 0) 2 nonflat points (Theorem 1.7)

|

Stratification

of the free boundary
(Theorem 1.11)

Figure 1. A road map of this article.

happen to be nonnegative do not naturally develop open regions in which the minimizer vanishes (see
Proposition B.1 for a concrete result), while one-phase minimizers do (hence, the notion of minimizers that
are nonnegative and the notion of one-phase minimizers are structurally very different in this framework,
due to the lack of a maximum principle).

We stress that one-phase minimizers, as given in Definition 1.2, are not necessarily minimizers over .A.
This fact produces significant differences, with respect to the classical case of free boundary problems
driven by the Laplacian, and requires some nonstandard techniques to overcome the lack of structure
provided, in the classical case, by super-harmonic functions.
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We also observe that, in the classical Alt—Caffarelli problem [Alt and Caffarelli 1981] a nonnegative
boundary datum produces, in general, considerable portions of the domain in which the minimizer
vanishes, but in our case minimizers with nonnegative (and even strictly positive) boundary data may
produce regions with considerable negative phases. This difference between zero and strictly negative
phases is indeed one of the typical features of our problem, and it is also due to the characteristic function
in (1-1). Specifically, the Alt—Caffarelli problem [Alt and Caffarelli 1981] with nonnegative datum
typically produces large zero phases, while in most of the situations that one can imagine, our minimizers
with nonnegative data have negligible zero sets (but nonnegligible negative sets): the role of one-phase
minimizers in our setting is precisely to create natural conditions to produce nonnegligible zero sets (the
reader may also consider looking immediately at the examples in Section 5 to see these phenomena of
zero and negative phases in simple, but concrete, cases).

Given the higher order structure of the biharmonic functional, the minimizers satisfy a free boundary
condition which is richer, and more complicated, than in the harmonic case. To express it in a general
form, suppose that the free boundary (locally) separates two regions, say Q1 and Q®, of the domain €2,
with 9QM = 39Q® = 3{u > 0}: in this case, the minimizer u can be seen as the result of the junction
of two functions, say «‘" and u®, from each side of the free boundary, with «" and #® not changing

sign. In this notation, for i € {1, 2}, we set
L. [1 ifu?>0in QO 16
1o ifu®<0in QO. (1-6)

Then, we have the following result describing the free boundary condition in this framework:

Theorem 1.3. Let u be either a minimizer or a continuous one-phase minimizer of the functional J
defined in (1-1). Assume that
d{|u| > €} is of class C", (1-7)

for all € € (0, go), for some g9 > 0. Then, for any ¢ = (¢, ..., ¢") € Cyo(2),

n
lim / ((|AM(1) |2+)»(1))¢'V—2Z (‘Pm(Au(l)VufJ)—u,(;)VAu(l))'v—l—Au(l)u,(,PV¢m.v))
=0 Ja@n{ju|>¢})

m=1

n
— lim ((|Au<2)|2+x<2>)¢-u—22(¢m(Au<2)wﬁ,?—uf,f)VAu<2>)-v+Au<2>u§,’f‘>v¢'"-v)), (1-8)

e=>0J3@n(jul>¢}) =t

where v is the exterior normal to Q.
Furthermore, ifu € C1(Q)NC*(QW)YNC3(QD) and d{|u| > &} approaches 3{|u| > 0} = d{u > 0} =
d{u < 0} = {u = 0} in the C'-sense, we have that

Au(l)uf,}) = Au(z)uf,%)
(1AuD 2+ 2D, —2(AuO V) — ul) VAuD) v (1-9)
= (|Au® P+ 1@, —2(AuP Vil —uFVAu?) v,

foranym € {1, ...,n}, on d{u > 0}.
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Concrete examples of this free boundary condition will also be presented in Section 5 (of course, the
reader is welcome to jump to these examples, before diving into all the rather technical details of this
paper, if she or he wants to immediately have a close-to-intuition approach to the model and the problems
discussed in this paper, as well as to develop some feeling on how minimizers may be expected to look).

As already discussed in Section 1B, one of the principal features of the problem that we consider in
the present work is that it does not share the standard properties of its “sibling” Alt—Caffarelli problem
[Alt and Caffarelli 1981], such as nondegeneracy, linear growth, etc. Moreover, the existing techniques
fail because of the involvement of higher order derivatives.

However, the scale invariance of the functional suggests that the optimal regularity of x must be C!!.
This is also supported by the computations that we have for the one-dimensional case (see Remark 4.5
and the explicit examples in Section 5).

1C.2. Notion of rank-2 flatness, the role played by quadratic polynomials, and dichotomy arguments. To
study the free boundary points of the minimizers, it is useful to distinguish between regular and singular
points. Related to this, suppose that x € d{u > 0}, then there are two possible cases:

e Vu(x) #0, then 3{u > 0} is C! near x.
e Vu(x) =0, then we expect u to grow quadratically, and the free boundary may have self-intersections.
To analyze these situations, we introduce the following setting:

Definition 1.4. If x € d{u > 0} and Vu(x) = 0, then we say that x is a singular free boundary point. The
set of singular points is denoted by Oging{u > 0}.

Clearly the singular points are the most interesting points of the free boundary to study. In order
to overcome all the difficulties mentioned in Section 1B and to study the regularity of u and that of
the free boundary a{u > 0}, we employ a dichotomy argument which was introduced in [Dipierro and
Karakhanyan 2018]. The idea is to exploit a suitable notion” of “flatness” and distinguish between points
where the free boundary is flat and points where it is nonflat, according to this new notion.

To this aim, we let

HD(A, B) := max{ supdist(a, B), supdist(b, A)} (1-10)
acA beB

be the Hausdorff distance of two sets A, B C R".
We also let P, be the set of all homogeneous polynomials of degree two, i.e.,

n
Py = {p(x) = > aijx;x;, forany x € R" with | pl| s, = 1}, (1-11)
ij=1

2We stress that the “flatness” condition that we consider here is not related to a geometric idea of flatness as being close to a
hyperplane. In general, the “flat” objects that we consider look like boundaries of cones and their special feature is related to the
“rank-2” notion of flatness, that is being close to zero sets of homogeneous polynomials of degree 2. With this respect, the usual
notion of flatness intended as proximity to hyperplanes can be interpreted as a “rank-1 flatness”. We maintained the name of
“flatness” also for the rank-2 case in order to make the comparison with the classical elliptic free boundary theory easier and more
transparent.
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where a;; is a symmetric n x n matrix. Moreover, given p € P> and xo € R", we set p,,(x) := p(x —xp) and

S(p,x0) :={x e R": py,(x) =0}. (1-12)

We observe that the set S(p, xg) defined in (1-12) is a cone with vertex at xo, i.e., if x € S(p, x¢) then,
for every ¢ > 0, it holds that xo 4+ (x — xo) € S(p, x0).
With this notation, we set:

Definition 1.5. Let § > 0, R > 0, and x¢ € d{u > 0}. We say that d{u > 0} is (5, R)-rank-2 flat at x if,
for every r € (0, R], there exists p € P, such that

HD(9{u > 0} N B-(x0), S(p, x0) N B:(x0)) <.
Now, given r > 0, xg € d{u > 0}, and p € P, we let
Rmin (7, X0, p) := HD(8{u > 0} N By (x0), S(p, x0) N Br(xo)). (1-13)
Then, we define the rank-2 flatness at level » > 0 of d{u > 0} at xo as follows: We set

h(r, xo) := inf hpin(r, x0, p), (1-14)
PEP,
and we introduce the following notation:

Definition 1.6. Let § > 0, r > 0, and xg € d{u > 0}. We say that d{u > 0} is §-rank-2 flat at level r at xq
if h(r, xg) < ér.

In view of Definitions 1.5 and 1.6, we can say that d{u > 0} is (§, R)-rank-2 flat at xy € d{u > 0} if
and only if, for every r € (0, R], it is §-rank-2 flat at level r at xo.

We stress that the notion of “flatness” introduced in Definitions 1.5 and 1.6 does not refer to a geometric
property of being “close to linear,” but rather to a proximity to level sets of quadratic polynomials (that is,
from the linguistic perspective, one should not separate the adjective “flat” from its own specification
“rank-2""). Roughly speaking, our objective is to exploit quadratic objects to describe the minimizers,
and our typical strategy would be to distinguish between points of the free boundary where the free
boundary itself “looks like the level set of a quadratic polynomial” (i.e., it is in some sense rank-2 flat),
and the “other points” of the free boundary, proving in the latter case that then it is the minimizer itself to
possess some similarities, in terms of growth, with “quadratic objects”. The reason for which we used
the terminology of “flatness” to describe these “quadratic” (rather than “linear”) scenarios is to maintain
some jargon coming from the classical case in [Alt and Caffarelli 1981] and to interpret the notion of
flatness as the one describing the “deviation” from a well-understood case (that is, the linear case in [Alt
and Caffarelli 1981] and the quadratic case here).

Of course, making precise these results in our setting requires the development of a rather technical
terminology, and detailed formulations of these ideas will be provided in Theorems 1.7, 1.8, 1.10, and 1.11.

In this framework, we now state the following result concerning the quadratic growth of u at §-rank-2
nonflat points of the free boundary:
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Theorem 1.7. Let n > 2 and u be a minimizer of the functional J defined in (1-1). Let D CC 2, § > 0,
and let xo € 0{u > 0} N D such that |Vu(xg)| =0 and o{u > 0} is not 5-rank-2 flat at x¢ at any level r > 0.
Then, u has at most quadratic growth at xy, bounded from above in dependence on é.

1C.3. Further results on the quadratic growth of the minimizers. Now we turn our attention to the
nondegeneracy properties of the minimizers. First of all, setting as usual ™" (x) := max{u(x), 0}, we
provide a weak form of nondegeneracy, investigating the validity of statements of this form:

If B C {u > 0} is a ball touching d{u > 0}, then supu™ > C[diam(B)]2 (1-15)
B

for some C > 0 (possibly depending on dimension, on the domain, and on the datum u).

We consider this as a weak form of nondegeneracy as opposed to the one in which B is centered at
free boundary points, which we call strong nondegeneracy.

We establish that (1-15) is satisfied, and, more generally, that the positive density of the positivity set
is sufficient to ensure at least quadratic growth from the free boundary. The precise result we obtain is:

Theorem 1.8. Let u be a minimizer of the functional J defined in (1-1). Then:

1° If xo € o{u > O} and

B, (x0) N {u >0
liminf Pr OO = O (1-16)
p—0 |Bp|

for some 6, > 0, then

sup |u| > ér?,

B, (x0)

as long as B, (xo) CC 2, for some ¢ > 0 depending on 0y, n, dist(B, (xo), §2), and |lug|lw22(q)-
2° If xo € {u > 0} and r := dist(xq, d{u > 0}), then

sup ut > ér?
B (x0)
as long as B, (xo) CC €, for some ¢ > 0 depending on n, dist(B,(xo), 2), and ||uo|lw22(q).

We observe that the claim in 2° is exactly the statement in (1-15).

Sufficient conditions for the density estimate in (1-16) to hold will be discussed in Section 7B, where
we also recall and compare the notions of the weak c-covering condition and Whitney’s covering. In
addition, in Section 7C we will relate the nondegeneracy properties with a fine analysis of the biharmonic
measure, which in turn produces some regularity results on the free boundary.

It is also convenient to consider “vanishing” free boundary points, in the following sense:
Definition 1.9. Let 1 be a minimizer of the functional J defined in (1-1), and let xo € 0{u > 0} N B;. We
say that 0{u > 0} is vanishing rank-2 flat at x if there exist sequences 6 — 0 and r; — O such that
h(ri, xo0) < 8k, (1-17)
where & is defined in (1-14).

Notice, in particular, that condition (1-17) is equivalent to limg_, 4~ hiry., x0)
Tk

=0, and this justifies
the name of “vanishing” in Definition 1.9.
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Theorem 1.10. Let u be a minimizer of the functional J defined in (1-1). Then:

1° The set of vanishing rank-2 flat points of the free boundary has zero measure in Q.

2° If D CC 2 and there exists ¢ > 0 such that

SUPB, (x) |ul Sz

lim inf D> (1-18)
r

r—0
for every x € 3{u > 0} N D, then d3{u > 0} has zero measure, and for any § > 0, the set of free

boundary points that are not §-rank-2 flat has finite (n — 2)-dimensional Hausdorff measure.

In general, we can restate the previous results in a dichotomy form: roughly speaking, the free boundary
in the vicinity of singular points is either “flat” with respect to the level sets of homogeneous polynomial
of degree two, being “close” to the level sets of quadratic polynomials, or “nonflat” and in this case
the growth from the free boundary is quadratic. To formalize these notions, we decompose the class P,
introduced in (1-11) as

P = Lnj p;,
i=1

where Pzi :={p € P, :Rank(D?p) =i}. As we will see, in our setting, the above notion will play a useful
role since if xg € d{u > 0}, with [Vu(xg)| =0, and d{u > 0} is rank-2 flat at x(, then there exists p € P,
such that the blow-up of d{u > 0} at xq is the zero set of p. We separate out some interesting cases:

o If Rank(D?p) =n and D?p > 0, then the free boundary is a singleton.

o If Rank(D?p) = 1, then the free boundary is a hyperplane in R”, i.e., a codimension 1 plane in R”"
and after some rotation of coordinates we can write p(x) = a(xfr)z, where o € R is a normalizing
constant.

« If Rank(D?p) = n and D?p has eigenvalues of opposite signs, then the free boundary has self
intersection. For instance, if n = 2, then p(x) = o¢(xl2 — x%), where « € R is a normalizing constant.

Roughly speaking, in this setting the classes Pzi detect the approximate symmetries of the free boundary
at small scales.
Now, let F C Oging{u > 0} be the set of singular free boundary points that are vanishing rank-2 flat and

N = @{u > 0} \ F) N {|Vu| = 0} = dging{u > 0} \ F.
In this framework, the main result in the stratification setting reads as follows:

Theorem 1.11. Let u be a minimizer of J. We have:

o For any z € F, there exist r;—0 and p € Pé,for somei €{l,...,n}, such that
klim HD((dEx) N Bg, {p=0}NBg) =0 (1-19)
— 400

for every fixed R > 0, where
Er:={xeR":z4+rx e f{u>0}}.
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Furthermore, u™ is strongly nondegenerate at z, namely

suput > cr?

By (2)
for some ¢ > 0, as long as B,(z) CC 2, with c possibly depending on n, dist(z, 02) and u.

o For any z € N, there exists C, > 0, possibly depending on n, dist(z, 9$2), and lullw22(q), such that

lu(x)| < Cylx —z|? (1-20)

near z.

1C.4. Monotonicity formula and classification of blow-up limits. To analyze and classify the free bound-
ary properties of the minimizers of J and their blow-up limits, it would be extremely desirable to have
suitable monotonicity formulas. Different from the classical case, in our setting no general result of this
type is known. To overcome this difficulty, we focus on the two-dimensional case, for which we prove:

Theorem 1.12. Letn=2 and t > 0 such that B CC Q2. Letu: Q2 — R, with 0 € 0{u > 0} and Vu(0) =0, be

e cither: a minimizer of the functional J, with 0 not (8, t)-rank-2 flat in the sense of Definition 1.5,

e or: a one-phase minimizer of the functional J with u € CY (), and such that 3{u > 0} has null
Lebesgue measure.

Then, there exists a function E : (0, t) — R, which is bounded, nondecreasing, and such that, for
any 7o > 11 >0,

211 ug,  2ug\’ 3u, 4du\?
E(tz)—E(rl):/ {72/3 [(T_r_z) +<u,,—7+r—2) ]}dr. (1-21)
T1 Br

The explicit value of the function E is given by

E(r) —/ Ausy Sup  Auu  Gu gt 4 Suj +i/ (1AuP + xpusoy). (1-22)
o o, \ 2r? 2r3 r3 r4 ré 5 4r? Jp Xlu=01)-

Furthermore, if E is constant in (0, T), then u is a homogeneous function of degree two in B.

We stress that the C'! assumption on u in Theorem 1.12 is taken only in the case of one-phase minimizers,
while for minimizers no additional regularity assumption is required in Theorem 1.12.
Given xg € 0{u > 0}, we consider the blow-up sequence of u at xo, defined as

u(xo + pix)
() 1= =P (1-23)
Pk
where pr — 0 as k — +o00.

In this setting, we can classify blow-up limits of minimizers in the plane.

Theorem 1.13. Letn =2. Let B, CC Q. Let xo € Q and u : Q — R, with xo € Osing{u > 0}. Assume that
either u is a minimizer of the functional J, with

d{u > 0} not 8-rank-2 flat at x¢ at any level (1-24)
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for some 8 > 0, or that u is a one-phase minimizer of the functional J with u € C“'(Q), and such
that 0{u > 0} has null Lebesgue measure. Then every blow-up limit of u at xq is either a homogeneous
Sfunction of degree two, or it is identically zero.

One of the main issues in the free boundary analysis is that, even in the one-phase problem, the
topological and measure theoretic boundaries of {# > 0} may not coincide. On the other hand, the
following is a regularity result for the one-phase free boundary in the plane:

Theorem 1.14. Let n = 2. Suppose that By CC Q2. Assume that u is a one-phase minimizer for J , that
ueCH(BY), (1-25)

and that 9{u > O} has null Lebesgue measure. Suppose that 0 € Osne{u > O}. Assume also that, for
every x € {u > 0} N By,

supg (7 U
liminf —20— > ¢ (1-26)
p—0t 14
for some ¢ > 0, for all p € (0, 1), and that
B,N 0
limsup 122 =0 (1-27)
p—0 |Bp|

Then there exists ro > 0 such that at every point X of d{u > 0} N By, the free boundary possesses a
unique approximate tangent line in measure theoretic sense, namely if D is the symmetric difference of the
sets {u > 0} and a suitable rotation of {(x — x) - e; > 0}, we have that

[Bo(x)NDJ _
p=0t  |By(x)]

We think that it is an interesting open problem to detect suitable conditions guaranteeing that the
C 1*1-assumptions taken in Theorems 1.12, 1.13, and 1.14 are fulfilled.

Moreover, in our setting, Theorems 1.1, 1.7, 1.8, 1.10, and 1.11 are obtained specifically for the
minimizers, and Theorem 1.14 specifically for the one -phase minimizers, while Theorems 1.3, 1.12,
and 1.13 are valid for both minimizers and one-phase minimizers. Though the minimization setting is, in
our case, structurally different from that of one-phase minimization due to the lack of Maximum Principle,
we think that it is an interesting open problem to unify as much as possible the theory of minimizers with
that of one-phase minimizers.

It is also an interesting problem to detect the optimal regularity of the solutions and their free boundaries.

1D. Organization of the paper. The rest of the paper is organized as follows: Section 2 contains the
main existence result. In Section 3 we provide the proof of the local BMO estimate for the Laplacian
of the minimizers, as given by Theorem 1.1. In Section 4 we present some structural properties of the
minimizers which are based on the first variation of the functional J. As a consequence, we also obtain
the free boundary condition, and we prove Theorem 1.3. In Section 5, we discuss some one-dimensional
examples. Section 6 contains a dichotomy argument which leads to the proof of Theorem 1.7. Section 7
is devoted to nondegeneracy considerations and to the proof of Theorems 1.8 and 1.10. In Section 8 we
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consider the stratification of the free boundary, reformulating some results obtained in Section 6, and, in
particular, we prove Theorem 1.11. Section 9 focuses on the monotonicity formula and contains the proof
of Theorem 1.12. In Section 10 we present an application of such a monotonicity formula, proving the
homogeneity of the blow-up limits, and establishing Theorem 1.13. Then, Section 11 focuses on explicit
two-dimensional regularity and classification results and contains the proof of Theorem 1.14. The paper
ends with two appendices which collect some ancillary observations.

2. Existence of minimizers

The following result exploits the direct method of the calculus of variations to obtain the existence of the
minimizers for our problem. Due to the presence of several technical aspects in the proof, we provide the
argument in full details.

Lemma 2.1. The functional in (1-1) attains a minimum over A.

Proof. Let u; € A be a minimizing sequence, namely

lim J[ux] = inf J[v]. (2-1)
k—+00 veA
For large k, we can suppose that
] < Juol +1 < / (I1auol” +1) < C (2-2)
Q

for some C > 0. Also, since u; € A, we know from (1-2) that u :=u; —uo € w22(Q)n WOI’Z(Q). Let
also v} 1= Auj € L?(Q). In this way, we have that

Auy =v;} in Q,
u; =0 on 9L2.
Consequently, by elliptic regularity (see Theorem 4 on page 317 of [Evans 1998]), we know that
lugliwzz) < C' (Ve 2@ + Nugli2g)) (2-3)
for some C’ > 0. Also (see Theorem 6 on page 306 of [Evans 1998]), one has that
”I/‘Z”LZ(Q) < C//”U;:”LZ(SZ) (2-4)
for some C” > 0. Therefore, in light of (2-3) and (2-4) we conclude
”uZ”WZ’Z(Q) < CW”vZ”LZ(Q) = CWHAMZ”LZ(Q)
for some C”” > 0. This and (2-2) imply

lullwez ) < C”
for some C”” > 0. Therefore, we can suppose, up to a subsequence, that

uj converges to some u* weakly in W>2(), (2-5)
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and then, by compact embedding,
uj converges strongly to u™ in wh2(Q). (2-6)
Since uj € WJ’Z(Q), this implies that also u* € Wol’2(§2). As a consequence, recalling (1-2), we know
u = u* + ug belongs to A. 2-7

Furthermore, by (2-5), it holds that u; converges to u weakly in W22(Q). In particular, uy is bounded
in W22(Q), and therefore, for any i € {1, ..., n}, it holds that 9%uy is bounded in L(£2). This yields
that a,?uk converges to some w; weakly in L?*(). This and

the strong convergence of u; to u in WOl ’2(52) c LX(Q) (2-8)

(recall (2-6)) imply that, for any ¢ € C§°(£2),

/ w; @ = lim a,?uk ¢ = lim Uy 8l~2<p = / u al-zgo,
Q Q Q

k—+o00 Jo k—+4o00

which shows that w; = al.zu.
Accordingly, we have that Bizuk converges to 8i2u weakly in L%(Q2). Therefore, we have

0< lim f|A<uk—u)|

k—~00

= lim /lAuk|2+/ |Au|2—2/ AupAu= lim |Auk| flAu|2. (2-9)
k—+o00 Jo Q k—+00 Q

Now, up to a subsequence, recalling (2-8), we can suppose that u; converges to u a.e. in €2, and therefore,
liminfy_ oo X{u; >0} = X{u>0} a.€. in . Consequently, by Fatou’s Lemma,

it o> [ e

Combining this with (2-9), we see that (2-1) provides
Ju] <liminfJ[u;] = inf J[v].
k— 400 veA
This and (2-7) imply that u is the desired minimizer. ]

By taking into account a nonnegative constraint in the minimizing sequence in the proof of Lemma 2.1,
one also obtains an existence result for the one-phase problem? with datum uq > 0.

3To prove the existence of one-phase minimizers, one can proceed as in the proof of Lemma 2.1, but considering in this case
a minimizing sequence u; € A4 : notice that A, was introduced in Definition 1.2, and this space is nonempty due to the sign
of ug. Also, the sequence u; € A4 is not obtained by a minimizing sequence in .4 by taking its positive part, but simply by the
usual procedure of minimizing the energy functional in the given domain A4 . The argument given in the proof of Lemma 2.1
leads to a function u € A such that uy — u weakly in W22(Q), strongly to u™ in wLl2(Q), and ae. in €2, up to a subsequence,
with J[u] < liminfg_, 4 oo J[ug] = infye 4, J[v]. Since u(x) = limg_, oo ug(x) > 0 for a.e. x € , it follows that u € Ay,
hence u is the desired one-phase minimizer.
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3. BMO estimates and proof of Theorem 1.1

The goal of this section is to show that the minimizers of (1-1) have a Laplacian which is a function of
locally bounded mean oscillation, and thus prove Theorem 1.1.
Proof of Theorem 1.1. We fix Ry > R > r > 0 and xo € €2 such that the ball Byg,(xp) is contained in €2,
and we consider the function £ that solves

A’h =0 in Byr(xo),

h=u on 0By (xgp),

Vh=Vu on dByr(xp).
The existence of i follows from Green’s formula for biharmonic functions, see page 48 in [Gazzola et al.
2010], or by minimizing energy with

h—u € Wy (Bar (x0)). (3-1)

We also extend & outside Byg(xg) to be equal to u in Q2 \ Bog(xg). We observe that the function 4 is an

admissible competitor for u, since
he W2(Q). (3-2)

Indeed, if v := h — u, we see from (3-1) and the extension results in classical Sobolev spaces (see, e.g.,
Proposition IX.18 in [Brezis 1983]) that v € W>2(L). Since u € W>2(Q), the claim in (3-2) follows.
Then, by the minimality of u, we have that J[u] < J[h]; that is,

/ |Aul* + xu=0) </ |ARI + X(h=0),
B (x0) Bag (x0)

which in turn yields
/ |Aul® — |AR|> < CR" (3-3)
Byr(x0)

for some C > 0. Also, by (3-1), and since A%h =0in Byg (xp), we get

/ |Au|2—|Ah|2=f (Au — Ah)(Au + Ah)
Bar(x0)

Bar(x0)
:/ (Au—Ah)Au:/ |Au — Ah|?.
Bor(x0) Bagr (x0)
From this and (3-3), we obtain
/ |Au— Ah|*> < CR" (3-4)
Bar (x0)

Now we introduce the notation
(Au)x,.r :=f Au(x)dx,
By (x0)

and we observe that, by Holder’s inequality,

2
(At — (AR 2 < (f Au— Ah|) < f \Au— AP,
B, (x0) B, (xo)
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which implies that
2 2
/ (AR)syr — (D)2 < / |Au— AhP. (3-5)
B, (x0) B, (x0)

Moreover, since the function H := Ah is harmonic in Bg(xg), we have the following Campanato type
estimate: there exists o > 0 and a universal constant C > 0 such that

62
foonn—@m P c(R) 1m0
Br(x()) Br

see, e.g., formula (1.13) on page 96 in [Giaquinta 1983] (see also the notation on page 92 there).
Hence, using also the triangle inequality and recalling (3-4) and (3-5),

/ A= (At P
Br(XO)

= / |Au — Ah+ Ah — (Ah) g, + (Ah) . — (Att) o0
By (x0)

f \Au— ARP + f AR — (AR, P+ / |(Ah)x0,r—(Au)xo,r|2>
B, (x0) B, (x0) By (x0)

C(R" A — (Ah)xo,mz)

BR(XO)

<C

oz+n
C(R” + |AR — Au+ Au— (Au) gy g + (Al) gy g — (Ah)xo,mz)

BR(XO)
n r atn 2 2
< C|r +(— |Ah—Aul?+ | Au—(Au)y, g P+
R BR(xo) Bg(x0) Br(x0)

n r a+n 2 2
<C|R" + E |Ah — Aul|” + [Au — (Au)x,rl
Bpr(x0) Br(x0)

<c[1e”+(%)“ <R"+f |Au—(Au>xo,R|2)]<C[R"+(%)“+"/ |Au—(Au>xo,R|2] (3-6)
B Br (xo0)

We can therefore exploit Lemma 2.1 in Chapter 3 on page 86 of [Giaquinta 1983] (see also Lemma 3.1 in
[Dipierro and Karakhanyan 2018] and Theorem 1.1 in [Dipierro et al. 2017]), used here with

|<Au>xo,R—<Ah>x0,R|2)]

R (X0)

o (p) :=/ |Au — (Au)xo,plz, B:=n, a=a+n, pB:=n, A:=C, and B:=C.
B, (x0)
Thus writing (3-6) in the form
r a r a
p) <C[RP + (%) o(R)| = a[(%) +e]o®) + BR?,
and hence deducing that ¢ (r) < C [(%)5 d(R)+rP ], up to renaming constants, that provides

/ |Au— (Au)y 1> < Cr", 3-7)
By (x0)

for a suitable C > 0, possibly depending on u, xo, Ro, which gives the desired result. U
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4. First variation of J, free boundary condition, and proof of Theorem 1.3

We consider the first variation of the functional in (1-1). Of course, the main problem is to take into
account variations performed by a test function whose support intersects the free boundary of u, since in
this case the lack of regularity of the characteristic function plays an important role. Therefore, it is useful
to know that the set {# > 0} is an open subset of €2, which, in the case of minimizers, follows from

u e Cllo’g‘(Q) for any « € (0, 1), 4-1)
which, in turn, follows from the fact that

u € W2P(Q) for any p € (1, +00), (4-2)

loc

in virtue of Theorem 1.1 and the Calder6n—Zygmund regularity theory (we think that it is an interesting
open problem to establish whether (4-1) and (4-2) are also fulfilled by one-phase minimizers).

The main structural properties of the minimizers which are based on the first variation of the functional
are given by the following result:

Lemma 4.1. Let u be a minimizer of J. Then u is weakly super-biharmonic in Q (i.e., A’u < 0 in the
sense of distributions) and biharmonic in {u > 0} U {u < 0}°, where E° denotes the interior of E.
Similarly, if u is a one-phase minimizer of J and B is an open ball contained in {u > a}, with a > 0,

then u is biharmonic in B.

Proof. We prove the claims assuming that # is a minimizer (the one-phase problem can be treated
similarly). Define u, := u — e¢, where 0 < ¢ € W>2(Q) N Wol’z(Q) and ¢ is a small parameter to be
fixed below. Using the comparison of the energies of u and u., and recalling (1-1), we get

/ (l1Aul* — |Au — e Ag[*) < / (X(u—ep>0) — X{u>0})-
Q Q

Note that {u — e¢ > 0} C {u > 0}, provided that ¢ > 0. Consequently, we have
o>f(|Au|2—|Au—e¢|2):28/ Au A¢—82/(Au)2. (4-3)
Q Q Q

Dividing both sides of the last inequality by € > 0 and then letting ¢ — 0, we get that fQ Au A¢p <0. If we
take ¢ € C;°(€2), this gives that u is super-biharmonic. In addition, if we suppose that supp ¢ C {u > 0},
then from (4-3) we deduce, without any sign assumption on ¢, that fQ Au A¢p =0. (Il

Concerning the statement of Lemma 4.1, it is interesting to remark that one-phase minimizers are not
necessarily super-biharmonic (an explicit counterexample to this fact is discussed on page 898).
The basic analytic structure of the minimizers is then completed by the following result:

Corollary 4.2. Let u be a minimizer of J. For every bounded subdomain Q' CC 2, there exists C > 0,
depending only on n, such that
CllAulpr ()

u_z————————— in Q/.
(dist(£2/, 9L2))"
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Proof. Letr := %dist(Q/ , 0R2) and, for all y € ', define the function
o) :=f Au(x)dx.
B (y)

Thanks to (4-2), we see that ¢ is continuous on the compact set . Therefore, there exists yy € € such
that ming, ¢ (y) = ¢ (yo). Then, for any y € &',

O (y) = ¢ (yo) = —f Aueoldx > 12 v@ (4-4)

B, (3) | B, |
As a consequence, since u is super-biharmonic, thanks to Lemma 4.1, we obtain the desired estimate
by the mean value inequality for weak subsolutions of the Laplace equation (see, e.g., [Serrin 2011]
and [Littman 1963]). More precisely, if v is weakly super-harmonic in 2, we know from Theorem A in
[Littman 1963] that there exists a sequence of smooth super-harmonic functions v, in ' that converge
to v a.e. in  and in L'(Q). Consequently, a.e. y €

v(y) = lim v, (y) > lim v (x)dx =f v(x)dx. (4-5)
h=0 h=0JB,(y0) B, (0)
Then, choosing v := Au and applying (4-4), we find that

B (y) |B|

For the sake of completeness, we observe that the statement of Corollary 4.2 can be strengthen by
showing, under additional regularity assumptions, that minimizers are super-harmonic, according to:

Proposition 4.3. Let u be a minimizer of J. Assume that

uecC(Q). (4-6)
Assume also that
Au is C! in a neighborhood of 92, 4-7)
and that
Q2N {|u| > 0} is dense in 022. (4-8)
Then,
Au>0 a.e in Q. (4-9)

We think that the result of Proposition 4.3 is helpful to understand the geometric structure of the
minimizers: nevertheless, since it is not used in the rest of this paper, we deferred its proof to Appendix C.

In Example 4 of Section 5 (see page 903), we will further discuss the result of Proposition 4.3, also
in view of the free boundary conditions provided by Theorem 1.3 and of the bi-harmonicity properties
outside the free boundary discussed in Lemma 4.1.

Next we compute the first domain variation (for this, we use the notation in which subscripts denote
differentiation and superscripts denote coordinates).
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Lemma 4.4. Let u be a minimizer or a one-phase minimizer of J. For any ¢ = (¢p', ..., ¢") € Coo(R2),

2/ Au(x)Z(ZVum(x)-qum(x)—{—um(x)Aqu(x)) dx=/(IAu(x)|2+X{u>o}(x))diV¢(x)dx. (4-10)
Q Q

m=1

Proof. Fix ¢ € R (to be taken with |¢| small in the sequel). Let
us(x) :=ulx +¢e¢p(x)). 4-11)

Notice that u, is an admissible competitor for u# (in case we are dealing with the one-phase problem,
observe that u, > 0 if u > 0).

For anyi € {1, ..., n}, we have
n

ditte =Y (i +£]")
m=1
n n
Biitte = i (81i + 60 Omi + €0 + Y ume;
m,[=1 m=1

n n n
=u; + 8|: Z (uml(ﬁ,gami + uml¢,'m81i) + Z um¢,’:l:| + 822 uml¢£¢;n
m=1

m,l=1 m,l=1

n n
= Uj; +SZ(2umi¢[m +”m¢{?)+822 uml¢f¢lm-
m=1 m,l=1

We use the change of variable y := x 4+ e¢ (x). Noticing ¢ (x) = ¢ (y —ep(x)) = ¢ (y) + O(e), we get

J[us]=f{
Q

n

Z[”‘“(’“ +e¢(0) e ) (2umi (x +e¢ ()" () +un (x + ¢ (1))} (x))]
m=1 ’
+ Xu>0y(x +€¢ (x))} dx

i=1

+o(e)

2
+ X{u>0}(y)}

X (1 —edivep(y)+o(e))dy

I
5

Z[ui,-(y) + 82(2umi WM& (¥) +um ()@} (Y))] +o(e)
i—1

m=1

2
+ Xgu=0; () } (I—edive(y)) dy+o(e)

n

D i+ Y (2umi NG ) Fum (B} (7))

i=1 i,m=1

3 w0 +26 Y (2u,~,~(y)umi(y)¢?1(y)+ujj(Y)“m(Y)¢’??(y))+X{“>°}(y)}
=l i.jm=1 x (1 —edivep(y)) dy+o(e)

Il
5

[l
S5~

= J[u]—SL{(IAu(y)IZJrX{WO}(y)) div g (y)
—2Au(y) Z(ZVum(y) V" (y) +um(y)Ag™ (y))} dy +o(e).

m=1

Thus, taking the derivative in ¢ and evaluating it at ¢ = 0, we obtain (4-10), as desired. |
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As a consequence of Lemma 4.4, we obtain the free boundary condition of Theorem 1.3:

Proof of Theorem 1.3. We use the notation
g(x) = |Au)* + =0y (x),  G™(x) := Au(x)Vup(x), and H™(x) := Au(x)ity(x)
foreachm e {1,...,n}.

We let ¢ € C3°(£2), and we claim that

n n
gdivg—4) G"-V¢" -2 H"A¢" =0 aec.inQ. (4-12)
m=1

m=1

To check this, we recall:

If feW-!(Q), then Vf=0ae. in{xeQ: f =0} (4-13)

loc

see, e.g., Theorem 6.19 in [Lieb and Loss 2001] (used here with A := {0}). Then, first of all, since u €
W?22(Q), we deduce from (4-13) that

Vu(x)=0 forallx e {u=0}\72, (4-14)

for a suitable Z of null measure. Furthermore, for every j € {1, ..., n}, we have that d;u € wh2(Q).
Accordingly, using (4-13) once again, we find

Vou(x) =0 forall x € {dju=0}\Z;, (4-15)

with Z; of null measure.
We also remark that

(3ju =0} 2 fu=0}\Z,
thanks to (4-14), and therefore (4-15) yields
Voju(x) =0 forallx € {u=0}\(ZUZ)j). (4-16)
Hence, defining Z* :=ZU ZU... Z,, we have that Z* has null measure and, by (4-14) and (4-16),
D*u(x)=0 forevery x € {u =0}\ Z*. (4-17)

Moreover, if x € {u = 0}, then x(,~0y(x) =0. This and (4-17) give that g =G = H" =0in {u =0} \ Z*,
which in turn yields (4-12), as desired.
As a consequence of (4-12) and of the Monotone Convergence Theorem, we deduce that

n n n n
/ <g divg—4) " G"V¢"-2) H'"Aqs’") - 1imf (g divg—4) " G"V¢"-2) HmA¢m>.
2 m=1 m=1 20 Ju]>e} m=1 m=1

e—0
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Therefore, recalling (4-10) and (1-7), we find that
n n
0:/ <g div¢—4ZGm-V¢’"—ZZH’"A¢”’)
2 m=1 m=1

n n
— lim <g div¢—4ZGm.v¢'"—2ZH'"A¢m)
on{lul=e} - -

e—0

(4-18)

e—>0

= lim (div(g ) —4 Z div(¢"G™) —2 Z div(H™V¢™)
QN{|u|>¢e} m=1 m=1

n n
+4Z¢’"divG’"+ZZVH’"-V¢m—Vg-¢).
m=1 m=1
We remark that, in {|u| > €},

n n
43 ¢"divG" +2) VH" V" —Vg-¢
m=1 m=1

n
= Z(4¢>’"(VAu Vit + Aulity) + 2V Au+ AuVuy,) - VO™ —2AuAuy ™)

m=1

n
= (4VAU- V" + 200 AUy @™ +2(unV Au+ AuViy,) - Vo)

m=1

n
= Z(4VAM Vu,d" +2Auru, " +2div(d" (U, VAU + AuVu,,)) —2div(u,, V Au + AuVum)qu)

m=1

=2 (div(®" umV Au+ AuViey)) =y A2ug™) =2 div(¢" (unV Au + AuViy,)),

m=1 m=1

by virtue of Lemma 4.1. As a consequence, we see that

/ (Z¢ de’"+2Z VH™ - V¢"—Vg- ¢)—2Z/ div(¢™ (umV Au-+AuVu,,))
QN {|u|>¢e} Q

—1 N{|u|>¢e}

n

= 22/ " (U V Au+AuVuy,) - v,
3(QN{

lul>€})

where v is the exterior normal to Q2 N {|u| > €}. Hence, using this information in (4-18), we obtain

n

0 = lim <g¢ v — Z(4¢me VA 2H"VO™ v — 20" (U V Au+ AuNVuy,) - v))
A(QN{|u|>¢}

e—0 J:
m=1
n
= lim <(|Au|2 + Xm0 ) v —2 Z(¢m(AuVum — U VAU) -V + Attty V™ - v)).
=0 Jy@n{ju|>e) el

This gives (1-8). To obtain (1-9), use the two different scales of the test function ¢ and its derivative. [J
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Remark 4.5. We point out if n = 1, when the free boundary divides regions of positivity and nonpositivity
of u (say, u® > 0 and the interior of u® < 0), formula (1-9) gives the free boundary conditions

iV =i (4-19)
20V M — D2 41 = 24P — ;i ?)2, (4-20)

Also, since u € W>2(Q) and n = 1, by standard embedding results we already know that u € C'(). This,
in view of (4-19), implies that either i = 0 at a free boundary point, or iil) = ii®. That is, either u has
horizontal tangent at a free boundary point, or it is C? across the free boundary point. Hence, from (4-20),
we have the following one-dimensional dichotomy for the free boundary points:

either: # =0 and |iV> — i@ > =1, (4-21)

or: it #0,u is C? across and &V = i® — % ) (4-22)

5. Some examples in dimension 1

Example 5.1. To better understand Remark 4.5, we can sketch some one-dimensional computations.
Namely, we let n = 1, consider an interval 2 := (0, A), with A > 0, and prescribe the Navier condi-
tions u(0) = i(0) =0, u(A) =1 and ii(A) = 0. We look for one-phase minimizers of J with such
boundary conditions.

In this case, by the finiteness of the energy and Sobolev embedding, we know that the one-phase
minimizer is C'(0, A); also the free boundary points are minimal point for u, and therefore

u = 0 at any free boundary point. 5-1)
Accordingly, condition (4-21) prescribes that
it =1. (5-2)

Let us see how such condition emerges from energy considerations. We suppose that the problem develops
a free boundary and we denote by a € (0, A) the largest free boundary point, i.e., u(a) =0 and u > 0
in (a, A). From Lemma 4.1, we know that %" =0 in (a, A), and so u is a polynomial of degree 3 in (a, A).
Consequently, we can write, for any x € (a, A),

ux)=a(x—a)+ Bk —a)2+)/(x —a)’.

Recalling (5-1), we conclude that @ = 0. Imposing the boundary conditions at the point x = A, we find

3 1

P=3—ar ™ V=50 a0

and therefore,
_ 3(x —a)? (x —a)?

U = Ay 2A—ap

(5-3)
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L 2

0

Figure 2. The one-phase minimizers of a one-dimensional problem, in dependence of
the right endpoint. We stress that the ones with a nontrivial zero level sets are one-phase
minimizers, but not minimizers (see Proposition B.1).

The goal is then to choose a € (0, A) in order to minimize the energy contribution of u in (a, A), namely
we want to minimize the function

A
®(a) := / lii(x)>dx + (A —a)

(A3 3(x—a) |’
—/a A—a? (A_ap dx + (A —a)
L [MA-— -G -a)
_9/a Ao dx+(A—a)

_ 9
- (A-a)®

3
(A-a)}

A
/ IA—x|?dx+(A—a)= +(A—a),

which attains its minimum for

a=A—+/3. (5-4)

That is, comparing with the linear function £(x) := % we have that

A=J[£]>J[u]>q>(a)>q>(A—ﬁ)=%Jr«/i.

This means that when A < % ++/3 =: B, the problem does not develop any free boundary; when A = B
the problem has two minimizers, and when A > B the minimizer in (5-3) becomes
(x—a)? (x—a)’

2 2.3
for which ii(a™) = 1. This checks (5-2) in this case.

The description of the different one-phase minimizers in dependence of the endpoint A is sketched in

u(x)=

(5-5)

Figure 2. It is also worth pointing out:

The one-phase minimizers described here are not super-biharmonic, (5-6)
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and this creates a major difference with respect to the case of minimizers, compare with Lemma 4.1:
indeed, if ¢ € C3°((0, A), [0, +00)) and A > % + /3, from (5-4) and (5-5) we see that

A A x—ay . A—ay . ) 44 x—ay .
/o““’:/a (1- ﬁ)wz(l——ﬁ)mm—w(a)—/a ~(1- ﬁ)w

. 1[4, . @(a)
=0—<p(a)+ﬁ/ p=—¢a)— Neh

which has no sign, thus proving (5-6).

Example 5.2. Having clarified condition (4-21) in a concrete example, we aim now at clarifying the role
of condition (4-22). Such condition is, in a sense, more unusual, since it prescribes the matching of the
second derivatives at the free boundary points with nontrivial slopes, with the bulk term of the energy
producing a discontinuity on the third derivatives.

To understand this phenomenon in a concrete example, we fix a small parameter ¢ > 0 and minimize
the energy functional

1
Jlu] = / (0P + & xpumy () dix.

1

subject to the Navier conditions
u(-1)=-1, i(-1)=0, u(l)=1, i(l)=0. 5-7)

If we call u, such minimizer, we can bound the energy of u, with that of the identity function. This
produces a uniform bound for u, in W22((—1, 1)), which implies that u, converges in C L((=1, 1) to
the identity function as e—0. Consequently, for a fixed and small ¢ > 0, we can find some a € (—1, 1),

which depends on &, such that
) {q(a—x)+ﬁ(a—x)2+y(a—x)3 ifx e (—1,a),
U (X) = — -
‘ ax—a)+B(x —a)l+y(x—a) ifxela, ).

The condition that u, € C'((—1, 1)) (with derivative close to 1 when ¢ is small) implies that —¢ =& = «a,

for some o > 0 (which depends on ¢ and it is close to 1 when ¢ is small). Imposing the boundary

conditions in (5-7), we find

3(1—a(l+a)) _l—a(l+a)
2(1+a)? Y= a+ap

Therefore, the energy of u, corresponds to the function

31 —a(l —a)) a(l—a)—1

== P="0—ay "= 20=ap OV

a

1
U(a, a) ::J[ug]:/ |2ﬁ+6y(a—x)|2dx+/ 2B+ 67 (x —a)|?dx +¢ (1 —a)
1 - - a

_(30—a(l+a)\* [* 5 31—a(1—a)\* [ s
_<W> [1|1+X| dx-i—(w)/a [1—x|"dx+¢e(1—a)

3 —a(l+a)? | 3(1—a(l—a)?
- (+a) (1—a)’

+¢e(1—a).
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Thus, we have to minimize such function for (a, «) € (—1, 1) x (0, +00), and in fact we know that such
minimum is localized at (0, 1) when ¢ = 0. Therefore, to find the minima of ¥, we solve the system

_ 12a(aa*(a 42) +2a*Q2a — o® +3) + a* — 6a +6)

0 - 8 \Ij 9

“ (1—a?)* ° (5.9)

a—1-a*(1+a)

0=0,¥ =12

’ (1-a?)?

The latter equation produces
2 o — 1
=t (5-10)

We notice that, by (5-8),

22 o l-all—a) l-a(l+a) 2(@+Dd*—a+1)

3PP = (1—-a)? (I1+a)? (1—a?? '
Hence, in view of (5-10),

2~ _2((a+1)‘{‘+;;—a+1)_2(a—1—a+1)_0

3P-D= (1—a?)? T d-a®r 7

and so = B. This says that the second derivatives match at the free boundary point, in agreement with
the condition in (4-22).
In addition, by (5-8),

a(l—a)—1 l—a(l—l-a))

da(y +y)= 201(

(1—a)? (1+a)?
__4aa (@®Qa+1) —2a+3) __4aa (—2aa* — a* + 4aa® — 2a® — 20+ 3) 5.11)
(1 —a?)3 (1 —a?)* ’
On the other hand, the first equation in (5-9) says that
12a £

(1—a2)* ~ aa*(@+2)+2a>Qo—a?+3)+a’—6a+6
Using this information in (5-11), we deduce that

ea (—2aa* —a* +4aa® — 24> —2a +3)

12a(¥ =— . 5-12
(v +y) aa*(a+2)+2a2Qa —a?+3) +a? — 60 +6 (5-12)
Moreover, in view of (5-10), we have
—2aa*— a*+4aa’* 24> —20+3 = (l—f—a)z’ aat(@+2)+2a>Qa—a’+3)+ o’ —60+6 = (lj-;.(lx)z'
Hence, we insert these identities into (5-12) and we find that 4
o ——
. . _ _ 1 2
Zi(a) (ii(a*) ~ii(a)) = 12a(7 +y) = —— T =
(1+a)?

in agreement with the third derivative prescription in (4-22).
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Example 5.3. As a variation of Example 5.2, we point out that positive data can yield minimizers which
change sign, thus providing an important difference with respect to the classical cases in which the energy
is driven by the standard Dirichlet form. This example is interesting also because it shows that, in our
framework, this “loss of Maximum Principle” can occur even when the domain is a ball (in fact, even in
one dimension, when the domain is an interval) and even when the data is strictly positive.

In this sense, this example is instructive since it shows that, even in domains in which the Maximum
Principle holds for biharmonic equations (such as the ball, as established in [Boggio 1905]), the Maximum
Principle can be violated in our framework due to the important role played by the “bulk” term in the
energy functional.

To construct our example, we take A > 0 and we look for minimizers in (—A, A) with boundary
conditions u(A) =u(—A)=1and ii(A) =ii(—A) =0.

First of all, we observe that

Jul <C, (5-13)

for some C > 0 independent of A. To this end, we take ¢ € C*°(R, [0, +00)) such that ¢ (x) = O for
all x <1land ¢p(x) =x —2 forall x > % Then, assuming A > 5, we define

d(x+3—A) ifxe(A—4, Al
v(x) =10 ifxe[—A+4,A—4],
P(—x+3—A) ifxe[—A, —A+4).

We observe v(A) =¢p(3)=3—-2=1land v(—A)=¢(—x+3—A) =¢(3) = 1. Moreover ti(A) = &(3) =0
and ¥(—A) = ¢(3) = 0. Therefore,

A
Ju] < Jv] < f (|v|2 + X{v>0}) = / (|v|2 + X{v>0})
—_A [-A,—A+4)U(A—4,A]
gf |<25(—x+3—A)|2dx+f |p(x +3 — A)|>dx
[-A,—A+4) (A—4,A]

=/ BOIP dx +/ GO dx+8
[—1,3) (—1,3]

<8ollczq-13p + D,
which proves (5-13).
Now we show that, if A is sufficiently large, then:
The minimizer u cannot be strictly positive in (—A, A). (5-14)
To check this, we argue by contradiction, supposing that # > 0 in (—A, A). Therefore, u = 0, and
hence # must be a polynomial of degree 3, namely

u(x) =ap+a1x +a2x2 +a3x3.

As a consequence,
0=1ii(+A) =2a; £ 6a3A,
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and hence
2a; + 6a3A =0 =2a; — 6a3A,
which yields a3 = 0 and as a result a; = 0. Accordingly,
l=u(xA)=ayta A,

giving that
apg+a1A=1=ag—aA,

and therefore a; = 0, which also implies ag = 1. In this way, we found u(x) =1 for all x € (—A, A), and
consequently J[u] = 2A. This is in contradiction with (5-13) as long as A is sufficiently large, and so we
have established (5-14).

We now strengthen (5-14) by proving:

The set {u < 0} is nonempty. (5-15)

For this, we first use (5-14) to find a point x € (—A, A) such that u(x) < 0. If u(x) < 0 we are done,
hence we can suppose 0 = u(x) < u(x) for all x € (—A, A). By the finiteness of the energy and Sobolev
embedding, we know the one-phase minimizer is C 1""(0, A), for some o € (0, 1). In particular, we can
take x as large as possible in the zero set of u, finding that u > 0 in (x, A], and therefore we can write

0 <u(x) <Colx—x|"t* forall x € (%, A,
for some Cy > 0. Notice also that
I =u(A) —u(x) < llullcr—a,ay(A—X),

and therefore, A — x > ¢, for some ¢y > 0.
Now, given ¢ > 0, to be taken conveniently small in what follows, we define

e\ l/(14+a)
5= (C—) , (5-16)
0

and in this way § < cg if ¢ is sufficiently small. Furthermore, we observe if x € (x, x 4+ 8] C (x, A], then
0 <u(x) <Copd'™™ =g,

that is, (x, x + 8] € {0 < u < &}. For this reason,

<0 <u<el={u>0}—|{u>e}. (5-17)
‘We now define
ulx)—e
ug(x) := ——,
1—¢

and we point out that

WEA) e Lme A

+A) = =
ue(£4) 1—¢ 1—¢ 1—¢

0.
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This says that u, is a competitor for u, hence, recalling (5-13) and (5-17),

A . 2 2 A i |2 -
0< Jue] = Jul= (liie 1> = 1ii]* + X{u.>0) — Xu=0}) = ‘ﬁ — |Ul” + Xu>e} — Xu>0)
—A _a\l1—

2e—e? (4,
< TS lit| + |[{u > e}| — |[{u > 0} < C18 =6,
- —A

for some C; > 0.
From this and (5-16), it follows that

1/(1+a)
€2 0= (i> = 1/(1+a)1 ’
& e \Cy CO go/(1+a)

which produces a contradiction when ¢ is sufficiently small and thus completes the proof of (5-15).

Example 5.4. A natural question arising from Proposition 4.3 (in view of of Lemma 4.1 and (4-21)) is
whether a function u € C1([—1, 1]) satisfying

U =0 in{u>0}U{u <0},

u(—1)=iu()=0,

. . (5-18)
u>0 in(@,1) and u<O0 1in(-—1,0),
#(0)=0 and [i(0)|>—1i(07)]* =1.
needs necessarily to satisfy
ii>0 ae. in(—1,1). (5-19)

Were a statement like this true, the result of Proposition 4.3 could be strengthened (at least in dimension 1)
by taking into account not only minimizers but solutions of Navier equations with prescribed free boundary
conditions. The following example shows this is not the case, namely (5-18) does not imply (5-19): Let

207 _

W Fx e ],
u(x):= 234 1)

—XTX if x € [—1,0).

We remark that
N V2(1—x) ifx€(0,1],
u(x) = .
—(14+x) ifxe[-1,0),
from which the system in (5-18) plainly follows.
Nevertheless, the claim in (5-19) does not hold, since ii < 0 in (—1, 0).

6. A dichotomy argument and proof of Theorem 1.7

We remark that if u is a minimizer of J in € in the admissible class in (1-2) and ' is a subdomain of €2,
then it is not necessarily true that u is a minimizer of J in €’ in the admissible class in (1-2) with Q
replaced by €'. This is due to the fact that the admissible class in (1-2) with € replaced by Q" does not
prevent the Laplacian of u — u( to become singular at 9€2’, and this provides an important difference with
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respect to the classical cases dealing with the standard Dirichlet energy. To circumvent this problem, we
will consider local minimizers in subdomains:

Definition 6.1. Let Q' be a subdomain of  with smooth boundary. We say that u is a local minimizer
in Q' if, in the notation of (1-1),
Ju, Q1< I, Q]
for every v € W>2(Q') such that v —u € W02’2(Q/).
In this way, we have:

Lemma 6.2. If u is a minimizer in Q, then it is a local minimizer in every subdomain Q' CC Q with
smooth boundary.

Proof. Letv € W22(Q') such that v —u € W(f’z(Q/). By the extension results in classical Sobolev spaces
(see, e.g., Proposition IX.18 in [Brezis 1983]), we can extend v outside €’ by setting v(x) := u(x) for
all x € Q\ €', and we have that v —u € WOZ’Z(Q) c W(;’Q(Q). In particular, recalling (1-2), we have
that v € A, and thus,

0< Jv, Q- Ju, Q= f (1Aul* + Xgu=0y — 1AV + xo=0)) + J[v, Q1= J[u, Q1.
Q\Q’

Since u = v in Q\ €/, this gives that 0 < J[v, Q'] — J[u, '], as desired. O

Before proving Theorem 1.7, we show a result concerning the convergence of the blow-up sequence of
a minimizer.

Lemma 6.3. Let D CC Q. Let uy € W>2(D), with k € N, be a sequence of local minimizers of

/(|Auk|2+MkX{uk>0})» (6-1)
D

with My € (0, 1), such that 0 € 0{uy > 0} and |Vuy(0)| = 0.
Fix R > 0 such that Bsg CC D, and suppose that

supur < Co(R), (6-2)
Bar R
lAurllLip,g) < Co(R), (6-3)

for some Cy(R), éo(R) > 0.
Then, there exists a positive constant C(R), independent of k, such that

lukllw22(e) < C(R), (6-4)
lAullsmosr) < C(R), (6-5)

for any k € N.
Furthermore, if uy : R* — R and the minimization property in (6-1) holds true in any domain D C R",

and the corresponding assumptions in (6-2) and (6-3) are satisfied, then there exists ug : R" — R such

that, up to subsequences, as k — +00, uy — ug in Wlif([R{”) N Cllo’g(R”), forany o € (0, 1).
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Proof. To check (6-4), we observe that, in virtue of Lemma 4.1,
/ Aug Ap <0, (6-6)
Bor

for any ¢ € WOZ’Z(BZR). Now, we take & € Cgo(BzR, [0, 1]) such that

C

C
§=1inBr, |VEI< L, and |D*|< o,

6-7
R (6-7)
for some C > 0. We set my := ming,, uy and choose ¢ := (u; — mi)E% > 0in (6-6). In this way, setting
I ::2/ AupVur-VE* and L= | (ux —my) Aug AE?,
Bog Bog

we have that

0> [ duca(—me) = [ @wesn+ b (6-8)
Bog Bog

Thanks to Corollary 4.2, we can use the standard method to prove Caccioppoli’s inequality, namely we

take n € C;°(Bag, [0, 1]) such that n =11in Bog and |Vn| < % and we infer from Corollary 4.2 and (6-3)

¢ (up —my) n* > —f Auy (ug —my) n?

Bagr Bar

=/ |wk|2n2+f 20 (uy —my) V- Vg
Bar Byr

>—/ \Vur*n* = C | (ux —mp)? |Vl (6-9)
2 Byr Bag

We remark that, in view of Corollary 4.2 and (6-3), we can choose here c proportional to C(R)/R".
Hence, the result in (6-9) yields that

f VulP < S [ e—mpr+c | ae—my (6-10)
Bog R Byg B4r

for some C > 0, possibly varying from line to line.
Hence, by Young’s inequality, (6-7) and (6-10), we get

I < 2(8 (Aup)?g?+1 / Vi IVSIZ)
Bor € Bar
< 2(s / (Aup?e?+ -5 / |wk|2>
Bar R Bar
242 C ,» C
S2{e| (Aup)E°+—75 | (ue—mp) "+ 55 | (up—my)). (6-11)
Byg &R Byg R Byg
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Furthermore, noticing that (uty —my) Aui|VE 12> —C (ux —my)|VE|?, thanks to Corollary 4.2, and making
again use of Young’s inequality, we obtain that

L= [ (ux—mg) Aug (2EAE +|VE]D)

Bag

> 2/ (s — my) Dug € AE —é/ (ux — m)|VEP
Brr B

2R

(g, — mk>2<As>2) —C | (ug —mp)|VE)?

> —2(8 (Aup) e+ 1
Bor € Bor

Bag

> —2<8 Bue+-S [ ‘m">2)
Bor

U —myg).
R4 B (k k)

Bor

C
R?
From this, (6-8), and (6-11), we conclude

(Auk)zszgz(e BuPe+ oo [ —m? + f (uk—mk>>
Byg

Bor Bor eR* Bar
C C
+2(s / (Au)’6*+ — | (= mk)2) +7 | (we—mp),
Byg Byr B
which, in turn, implies that
C » C C
(I1—4e) | (Au)’8*<— | w—-m)*+2 | (u—m)<=+C,
Bor eR* Bor R? Bor €

where the last step follows from (6-2). Choosing ¢ = % and recalling (6-7), we obtain

(A < | (Aup’€* < C,
Bg Brr
up to renaming C > 0, that does not depend on k. This implies the desired estimate in (6-4).
Moreover, the estimate in (6-5) follows from the BMO estimates in Section 3.
Finally, from the uniform estimate in (6-4), we can apply a customary compactness argument to
conclude that there exists a function u#¢ such that, up to a subsequence, uy — ug in Wli’cz([R”) ncLe (R™),

loc

for any « € (0, 1), as k — +o0. This completes the proof of Lemma 6.3. ]
With this, we are now in the position of completing the proof of Theorem 1.7.

Proof of Theorem 1.7. We suppose that By(xg) CC D, with x¢ as in the statement of Theorem 1.7.
We claim that there exist an integer kg > 0 and a structural constant C > 0, depending only on 4, n,
and dist(D, €2), such that the following inequality holds:

(6-12)

C WP, o Ul SUPR ) M supg, ) (Ul
22 72 T T aamt) T 2G|

sup  |u| < max{
B,_—1(x0)

for any k > ko.
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Indeed, if (6-12) fails, then, for any j € N, there exist singular free boundary points x; € D, integers k;,
and minimizers u; (with [lu|ly22(q) = lu|lw22(q) be given) such that

SUPs i cxp i1 SUPs e 1T supy, ) T (6-13)
2% 22 R UL

sup  |uj| > max{
Bz—kj—l(xj)

We denote by S; :=supp ,  (x;)|u;|, and we consider the scaled functions
2 "

uj(xj+ 27 kix)

vi(x):=
j(x) s,
In this way, (6-13) gives that
J supg, vl SUpg,., lvjl SuPsz.f [vj1
1> max{ 22kjS/', ) S TRmA 0 T 53t (6-14)
From this, we have that the functions v; satisfy the following properties:
supv; =1, v;(0)=|Vv;(0)|=0, suplv;| <4-2*"foranym <k;, oj:= % <1 13
B2 Bom 2K S] J
We also remark that, from the scaling properties of the functional J, we have
f (180 P+ 07 xpw,-0) = 25"} / (18u; 1 + Xiu;=0) (6-16)
Br BRz—kj (x;)
for every fixed R < 2%/,
We claim that
v; is a local minimizer in Bg. (6-17)

Indeed, by Lemma 6.2, we know that u is a local minimizer in B (xj). Hence, if w; is such

R27Ki
that w; —v; € Wg’z(BR), we define, for all y € Bp,—+; (x;),

W;(y) =8 w; Y (y — x))).
In this way, we have that W; € Wy*(B,,+; (x;)), thus yielding, in light of (6-16), that
0> 2052 ( / (180, P+ X, 20) — / (1AW, + X{W,.>0})>
B —k; (x;) B —k; (x;)
:/ (|Avj|2+0]‘2X{vj>0}) _/ (lij|2+U]'2X{wj>O})-
Br

Br

This completes the proof of (6-17).
Now, by assumption, u ; is not §-rank-2 flat at each level r = 27% forany k> 1, atx ;. As a consequence,
v; is not §-rank-2 flat in By. So, recalling (1-14) and Definition 1.6, this means that

h(1,0) = inf Ayin(1, xo, p) = 9. (6-18)
peP,
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Also, we have that condition (6-2) is guaranteed in this case, in view of (6-15). In addition, we have
that (6-3) holds true here, since, in view of (6-15), if 20R € [2"~!, 2™],

vj —ming,, v; < 2sup |v;| < 2suplv;| < 82" < 8- (40R)> < CR?,
Boor Bom

and consequently, by Lemma A.1 and (6-14),

/ |Avj(x)|dx
Bsk

272K | Auj(xj +27%ix)] 20n=2k;

- [ i = [ laudy

Bsg J J BSszk_/ (xj)
< 2 [ puoid=gf Dk
X 5o uijynay = ——q ujlyyay

22k1 Sj BSRz_kf (x;) 22/(_/ Sj Bst_kj (x})

CR"
S e f |D%uj(y)|* dy

S\ G

CR" <24k'if ( ) )2 22k; ( . ) 1/2
S 55—\ —=¢ Uj—ming _, (x;)U;j +—f uj—ming ,(x.)l/lj)

22](] Sj R BzoRz*kj (xj) 20824 R? Bzoszkj (x)) oz

CR" <24k_j szf ‘ , 2% ij . )1/2
= 55—\ — v; —ming,,, Vj) + Vi —ming,,, V;

22k1 Sj R4 BZOR( J 20R J) Rz BZOR( J 20R ])

CR" CR" CR"
< o> (24k/SJ2+22kjS])1/2<CRn+—<CR’1+ . <CR’1

2 JSJ' /22kij \/7

Therefore, recalling (6-16), from Lemma 6.3, applied here with M; := o2, we know that, up to a
subsequence, still denoted by v;, there exists a function v, such that

Vj —> Voo in WHA(BR)NC'*(Bg), forany a € (0, 1), as j — +oo0. (6-19)

Moreover, we have that Av; € BM O(Bg) uniformly. Consequently ve, € W22(Bg) N C1%(Bg), for all
o €(0,1), and Avy € BM O(Bg). Furthermore,

szoo =0inR", supve =1, |veo(x)| < 8|x|2 for any x € R", v50(0) = Vv (0)| =0. (6-20)
B>

Let now f := Awv, then we have that f is harmonic in R". Moreover, by Lemma A.1 and the second
line in (6-20), we see that, for any r > 0,

1 2 2 C . 2 C .
s / |D" v |” < Tt (Voo —ming,, Voo)” + ) (Voo —ming, V) < C,
B, B, B,

up to renaming C > 0. Thus, from the Liouville Theorem we infer that f must be constant, i.e., Avy, = Co,
for some Cy € R.
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Consequently, vy, — % |x|? is harmonic in R” with quadratic growth. Hence, by using the Liouville
Theorem once again, we have that v, (x) = g(x) + g—,‘l’ |x|2, where g is a second order polynomial.
Moreover, since Vv, (0) = 0, we deduce that g = ¢p, for some ¢ € R and p € P, (recall (1-11)).

Therefore, we can write

Voo (X) = x - Ax,
for some constant and symmetric matrix A. Consequently, recalling the notation in (1-12),
0{vee > 0} = S(p,0) (6-21)
for some p € P,. On the other hand, from our construction in (6-18), we have
HD(3{v; > 0}N By, S(p,0) N B;) >3

(recall the definitions of HD and Ap, in (1-10) and (1-13), respectively). As a consequence, there exist
points z; € d{v; > 0} N By such that

dist(zj, S(p,0)) > 6. (6-22)

Now we extract a converging sequence, still denoted z;, such that z; — z¢ as j — +00, and we see from
the uniform convergence of v; given in (6-19) that vo,(z9) = 0, which implies that zo € S(p, 0), thanks
to (6-21). On the other hand, we also have that dist(zg, S(p, 0)) > §, in virtue of (6-22). Therefore, we
reach a contradiction, and so the proof of Theorem 1.7 is finished. O

7. Nondegeneracy and proof of Theorems 1.8 and 1.10

In this section we deal with weak and strong nondegeneracy properties of the minimizers. Due to the
lack of Harnack inequalities for biharmonic functions, the strong nondegeneracy result does not follow
immediately from the weak one, unless we impose some additional conditions on the set {u > 0}.

7A. Weak nondegeneracy and proof of Theorem 1.8. Here we prove the weak nondegeneracy for u™,
according to the statement in Theorem 1.8.

Proof of Theorem 1.8. We prove the claims in 1° and 2° together, distinguishing the different structures of
the two cases when needed.

After rescaling u by defining » ~2u(xo + rx), we may assume without loss of generality that » = 1
and xo = 0. Also, denote by

y = sup |ul. (7-1)
B
We remark that in the setting of 2°, we have
B € {u >0}, (7-2)
and therefore,
y :=supu. (7-3)
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We also remark that, in the setting of 1°, in light of (1-16), we have
{u > 0} N By/16] = 04 | B1/16l- (7-4)

As a matter of fact, in case 2°, the statement in (7-4) is also true, with 6, := 1, as a consequence of (7-2).

Hence, we will exploit (7-4) in both the cases 1° and 2°, with the convention that 6, = 1 in the latter case.
We also point out that, in By g

u —ming, . u < 2y. (7-5)

Indeed, in case 1°, the claim in (7-5) follows from (7-1). Instead, in case 2°, we exploit (7-2) to write that
u—minB,/gu <u<y,

thus completing the proof of (7-5).

Now, let ¥ € C*°(R", [0, 1]) such that v =0 in B]/]6, Y > 0in R"\ E]/]6, and ¥ =1in R"\ B]/g.
Setv:=vu. Thenu —v € W()Z’Z(Bl/g), and so v is a competitor for u in By g. Therefore, from the local
minimality of u# (as warranted by Lemma 6.2) we have that

/ (|AM|Z+X{u>0})<f(|AU|2+X{U>0}),
Bl/g D

where D := Byg\ B, /16- From this, and recalling the definitions of v and v, we obtain that

(> 0} By g </ (18P + xum0y)
Bi/16

<f(|Av|2+x{v>0})—/(|Au|2+x{u>0})=/(|Av|2—|Au|2)
D D D
< [ AP
D
Hence, using Lemma A.1 and (7-5), it follows that

> 01 Byl < [ iy +29uvy 4y w2
D

<2||l/f||c2(31/8)/ W’ +4|Vul* 4+ |D*ul?

Byss

< C”'(/f||c2(31/8) / ((l/l — minBl/8 M)Z —+ (I/l — minBl/S M))

By

< C”‘ﬁ”C?(Bl/g)V(l'i‘V)s (7_6)
for some C > 0, possibly varying from line to line.
Combining this with (7-4) and (7-6), we conclude that
[{u> 04N Bijisl O |Biyiel
Clvllcap,y ~ 1Wllcap,y

which gives the desired result (using (7-1) in case 1° and (7-3) in case 2°). [l

y(l+y) >
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7B. Whitney’s covering. Here we recall the Whitney’s decomposition method, to obtain suitable con-
ditions which allow us to use Theorem 1.8 (in our setting, the structural assumptions of Theorem 1.8
will be provided by formula (7-7)). Suppose that E C R” is a nonempty compact set, then R" \ E can be
represented as a union of closed dyadic cubes Q’; with mutually disjoint interiors

Nk
ryE=JU ¢

ke? j=1
such that
dist(Q%, E)
aSs———— <
= diam Q'j‘. =

for two universal constants cq, ¢y > 0. Here Qlj‘. is a cube with side length equal to 27k,

Let now E := {u <0}N Q; (xo), where Q; (xp) is the unit cube centered at xo € d{u > 0}, and consider
the Whitney’s decomposition for R” \ E. Let kg € N be fixed, and suppose that for every k > k¢ there
exists ¢ > 0 such that, for some Qk., we have

dist(xo, Q%) < c27". (7-7)

Then u™ is strongly nondegenerate at x¢. To see this, for every large k let us take a cube Q’; such that
(7-7) holds. Then, if x; is the center of QF, we have that u(x;) > 0 and dist(x;, 3{u > 0}) > 27*1,
Hence, in view of claim 2° of Theorem 1.8, we find that

sup ut>e@FNH2=CS2% (7-8)
By—k—1(x1) 4

On the other hand, by (7-7), we see that
o —x1] <27+ /n2 7 = (e + V)27,
and accordingly B.«,-(xg) 2 By«-1(x1), with ¢* :=c+ /n + % Therefore, by (7-8),

sup ut>S27%

Bz:* 2—k (x0)

N

Definition 7.1. If (7-7) holds, then we say d{u > 0} satisfies a weak c-covering condition at xo € d{u > 0}.

We remark that the standard c-covering condition, introduced in [Martio and Vuorinen 1987], is
stronger than (7-7) and indeed it requires that

Moreover, it is known that the weak c-covering condition of Definition 7.1 is satisfied by the John domains,
see [Martio and Vuorinen 1987].

In order to recall the definition of a John domain, we let 0 < o < 8 < 0o0. A domain D C R" is called
an (o, f)-John domain, denoted by D € J(«, ), if there exists xg € D such that every x € D has a
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rectifiable path y : [0, d] — D with arc length as parameter such that y (0) = x, y(d) = x9, d < 8 and

o
-,
d

The point xg is called a center of D. A domain D is called a John domain if D € J(«, B8) for some «

dist(y (¢),0D) > for all ¢ € [0, d].

and B. The class of all John domains in R” is denoted by 7. For more on such coverings and applications
of Whitney’s decompositions we refer to [Martio and Vuorinen 1987].

Alternative sufficient geometric conditions on {# > 0} guaranteeing the strong nondegeneracy of u
can be given. Note that in order to pass from weak to strong nondegeneracy at some z € d{u > 0}, it is
enough to have a small ball B’ C B,(z) N {u > 0} and ¢ > 0 such that diam B’ > cr for every small r,
since this guarantees (1-16).

Definition 7.2. We say that d{u > 0} satisfies a nonuniform interior cone condition if for every x € d{u > 0}

there exist a positive number ry > 0 and a cone K, with vertex at x, such that B, (x) N K, C {u > 0}.
We also say that 0{u > 0} satisfies a uniform interior cone condition if there exist a positive number r > 0

and a cone K with vertex at 0, such that for every x € d{u > 0} we have B, (x) N (x + K) C {u > 0}.

From our observation above and Theorem 1.8, we immediately obtain the following result:

Corollary 7.3. Let u be a minimizer for J in 2, and xo € Q2. Suppose that {u > 0} satisfies the interior
cone condition at xy € d{u > 0}, then |u| is nondegenerate at xo. Moreover, if {u > 0} satisfies the uniform
interior cone condition and By C 2, then

sup ut > Corz,
B, (2)

for any z € 3{u > 0} N By, for some Cy > O.

7C. The biharmonic measure and proof of Theorem 1.10. In this subsection, we describe the main
features of the measure induced by the bi-Laplacian of a minimizer. For this, we observe that, since, by
Lemma 4.1, Au is super-harmonic:

There exists a nonnegative measure M, such that — A’u=M,. (7-9)

Hence, for any ¢ € C§°(£2), we have that

/ My = / (—Au)Ay. (7-10)
Q Q
Recalling the notion of flatness introduced in Definition 1.6, we have the following:

Lemma 7.4. Let u be a minimizer of the functional J defined in (1-1), let § > 0, and let xo € d{u > 0}
such that Vu(xg) = 0 and 0{u > 0} is not §-rank-2 flat at xy at any level r > 0 with B,(xo) CC 2. Then,

M, (B, (x0)) < Cr"™2 (7-11)

for any r > 0 as above, for some C > 0.
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Proof. Without loss of generality, we take xo = 0. We consider a function ¢ € C;°(Ba, [0, 1]), with ¢o =1
in By, and we let ¥ (x) := ¥o(x/r). In this way, ¥ = 1 in B, and |D>y/| < C/r? for some C > 0.
We now exploit (7-10) with such yr. Then, by Corollary A.2, we have

Mu(B,) < / Moy = f (—Au)AY < / Aup? / (AP P < Crrl2pn 912,
Q Q By B,

which implies the desired result, up to renaming C > 0. ]

We remark that a full counterpart of Lemma 7.4 does not hold for the one-phase problem (in particular,
M, as defined in (7-9) and (7-10) does not need to have a sign, see (5-6)). Nevertheless, the following
result holds:

Lemma 7.5. Let u be a one-phase minimizer of J. Assume that u € C>1(Q) and d{u > 0} has null
Lebesgue measure. Let ¢ € C;°(By, [0, 1]) with

—/
B
X

— Lo
030 = 5:0(5).
and ug := u x @s. Then, for any Q' CC Q, we have that

Forany § > 0, let

lim Azug us = 0.

§—0 Jo
Proof. Let
M= () Bis(p).
pedfu>0}
We claim:
If x € 2\ Ty, then A%u(x) =0. (7-12)

To prove this, we argue by contradiction, and we suppose that there exists x € 2\ I's such that
A2u(x) is either not defined or not null. (7-13)

We observe that:
There exists p, a > 0 such that u > a in B,(x). (7-14)

Because, if not, for any k£ € N, there exists x; such that |x — x| + u(x;) < 1/k, and thus u(x) = 0.
Since x lies outside I's, it cannot be a free boundary point, hence u must vanish in a neighborhood
of x. Consequently, A%u vanishes in a neighborhood of x, and this is in contradiction with (7-13), thus
proving (7-14).

Then, from (7-14) and Lemma 4.1, it follows that « is biharmonic in B,(x). Once again, this is in
contradiction with (7-13), and thus the proof of (7-12) is complete.
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Now, by taking § sufficiently small, we suppose that the distance from €’ to d<2 is larger than 8. Thus,
from (7-12) we obtain that, if x € @'\ I'»5 and y € B, then x — y € Q'\ I's, hence A%u(x —y) =0.
Consequently, for every x € Q' \ I'g,

AZug(x) = / Au(x — y) gs(y) dy = 0.
Bs

This implies that

/ A%ug u5=/ A%usug. (7-15)
/ QNI

We also remark that

1 Y
Bl < [ =8ty =g [ =i |a%(3)|dy
Bs Bs

C
=5 |u<x—6y>||A2¢<y>|dy<8—4/ u(x = 8y) dy. (7-16)
B B

for some C > 0. Now, if x € I'y5 and y € B;, we have that there exists p € d{u > 0} C {u = 0} such
that | p — x| < 28 and accordingly |(x —3dy) — p| < |x — p| 4+ 6 < 36. Then, in this setting, the regularity
of u implies that

u(x —8y) < 9ullcri s’ (7-17)

In particular, recalling (7-16), we find that, if x € I'ps,

<

|A%us(x)] < 5.

(7-18)

[e2)

up to renaming C > 0, also depending on [[ul|c1.1(q).
From (7-17) we also deduce that, if x € I'ys,

s ()| < / u(x— 89) 9(y) dy < Ilulleni s>
B

Using this information and (7-18) we conclude that, if x € I'y;,

|A%us(x) us(x)| < C,

/ Azu(s Us
QNI

and therefore,

< C1Q' NTsl,

up to renaming C > 0 once again.
This and (7-15) provide

/ AZM,; us| < C|Q/ﬂF25|.

Hence, taking the limit as § — 0,

;irr(l)/ Ausus| < |9 No{u > 0} O
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Now we prove a counterpart of (7-11) at nondegenerate points of the free boundary of the minimizers.
For this, recalling the setting in formula (1-14), we let N be the set of free boundary points x with the
property that there exists r, > 0 small enough such that A (r, x) > ér for every r < r,. Moreover, in the
spirit of Definition 1.4, we also denote by

N;™ = {x € N : Vu(x) =0}.
Lemma 7.6. Let u be a minimizer of J. Let D C 2 and suppose that there exists ¢ > 0 such that

Supp (y) lul S -

lim inf >¢ (7-19)

r—0 r2

for every x € 9{u > 0}N D. Then there exists co(8) > 0, depending on n, 3, ¢, ||ullw22(q), and dist(ﬁ, 092),
such that

lim inf

M, (B, sin
I —( Z(X)) >c(8), foranyx e Nj"®. (7-20)
r— r—

Proof. We argue by contradiction. If (7-20) fails, then there exists a sequence x; € N, ; "2 Such that

M, (B (x;
1iminfM <égj, (7-21)
r—0 rn=2
with &; — 0. Since x; € N} "2 there exists a sequence r; — 0 such that
h(rj, x;) > dr;. (7-22)
Now we define
u(xj+rjx)
U] (X) = ]—2]
i

By construction, recalling (7-19), we have that {U;} is nondegenerate with quadratic growth, i.e., there
exists C > 0 independent of j such that

legsuplUﬂgCRz foranyR<l. (7-23)
C Bgr Tj
Moreover, by (7-21) and (7-22), we see that
h(1,0)>8 and My, (Bg) <e;R"7>—0 (7-24)

for every fixed R > 0.
As a consequence, using a customary compactness argument, we can extract a converging subsequence,
still denoted by U, such that U; — Uy locally uniformly as j — +oc. Then (7-24) translates into

h(1,0) 28 and My,(Br)=0 (7-25)

for every fixed R > 0. In other words, in view of (7-23), we have that Uy is an entire nontrivial biharmonic
function with quadratic growth.
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On the other hand, applying Corollary A.2 we also have that
/ |D*ul> < CR".
Br
This, together with the Liouville Theorem, implies that
Uy is a quadratic polynomial. (7-26)

Accordingly, there exists & € R such that p := aUy € P, (recall the notation in (1-11)). From (7-25), we
conclude that
HD(S(p,0)N By, 9{Up > 0} N By) = 4,

which is a contradiction with (7-26). O

We are now in position to complete our analysis of the free boundary regularity results which follow
from the study of the biharmonic measure by proving Theorem 1.10.

Proof of Theorem 1.10. We start by proving 1°. For this, let D CC Q and x € Fs := (3{u > 0} N D) \ N,
where N has been introduced before Lemma 7.6. Then there exists r, > 0 such that

|9{u > 0} B, (x)| < C(n)srY,

where C(n) is a dimensional constant. In this way, we can cover Fs with balls B, (x), and we can then
extract a Besicovitch covering such that

|Fs N D| < C(n)§|D. (7-27)

Then, sending § — 0 the result in 1° follows.
We now focus on 2°. In thi's case, thanks to (1-18) we can use Lemma 7.6 and find a Besicovitch
covering by balls B, (x) of /\/5S "¢ such that

co(®) Y ri 72 < Mu(D') < o0, (7-28)
where D’ 3 D is a subdomain of 2 such that

dist(D,dD") < sup  ry:=rp.
xed{u>0}ND

Therefore, letting ro — 0 in (7-28), we get that
H' 2NN D) < 4o0. (7-29)
Furthermore, since the free boundary is C! near points in N \/\/'5s ing, we have that
H 2 (NG \N; ™) N D) < +oo,
which, together with (7-29), implies that

H"2(N5N D) < 400. (7-30)
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This gives the second claim in 2°. We now prove the first claim in 2°. For this, we use (7-27) and (7-30)
to obtain
|0{u > 0}N DI < |FsND|+|NsND|=|FsND| < C(n)s|D|.

Then, sending § — 0, we complete the proof of 2°. ]

Remark 7.7. If {u>0} is a John domain, then |«| is nondegenerate by the discussion in Section 7B. Alter-
natively, as in Theorem 1.8, if {# >0} has uniformly positive Lebesgue density then |u| is nondegenerate.

8. Stratification of free boundary and proof of Theorem 1.11

In this section we reformulate some results obtained in Section 6 related to the dichotomy between the
notion of rank-2 flatness and the quadratic growth of the minimizer.

For this, to describe an appropriate flatness rate of the minimizers, we recall Definition 1.4 and we
also define a suitable class, in the following way:

Definition 8.1. Fix r > 0. We say that u € P, if:
e u € W?>2(B,) is a minimizer of J in (1-1) in B,, among functions v € W22(B,),and v—u € Wol’z(Br),
¢ 0 € Osing{u > 0}.

If, in addition, given § > 0, the free boundary is not (3, r)-rank-2 flat at 0, then we say that u € P, ().
In the setting of Definition 8.1, Theorem 1.7 can be reformulated as follows:

Proposition 8.2. Let u € P,(5). Then there exist ro > 0 and C > 0, possibly depending on n, 8, r,
and ||ullw22(q), such that
u(x)| < Clx|*, foranyx € By,.

Moreover, recalling the definition of 4 (7, x¢) in (1-14), a refinement of Theorem 1.7 can be formulated as:

Theorem 8.3. Let u € Py. Let 5 € (0, 1), k > 10, and ry := 2=k Then, either h(0, ry) < érg, or there
exists C > 0, possibly depending on n, 3, and ||u||y22q), such that

suplul < C r,?.

Br2

We are now ready to complete the proof of Theorem 1.11.

Proof of Theorem 1.11. Notice that (1-19) and (1-20) follow as a consequence of Theorem 8.3. Therefore,
to complete the proof of Theorem 1.11, it only remains to prove that u™ is strongly nondegenerate at z € F.
After rescaling U, (x) := r~2u(z + rx), we see that it is enough to show that

supU > C, (8-1)

B
for some C > 0 (which here can depend on n, dist(z, 9€2) and the minimizer u itself).

To check this, we first prove:
If p is a homogeneous polynomial of degree two,

then {p = 0} is contained in the union of finitely many hypersurfaces. (8-2)
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Indeed, up to a linear transformation, and possibly exchanging the order of the variables, we can suppose

n
px) =) aix},
i=1

with (ay,...,a,) € R\ {0} and a;,+1 =--- =a, =0, for some m € {1, ..., n}. Therefore the zero set
of p is obtained by the zero set of the polynomial

m
R">x+— px)= Zaixiz,
i=1

up to a Cartesian product with an (n — m)-dimensional linear space. Also:

If x € {p =0}, thenrx € {p =0} forall r € R. (8-3)
Therefore,
{(p=0}={tx, xe{p=0nS"""}. (8-4)
Furthermore,
{Vp=0}={Qaix, ..., 2anxy) =0} ={0}. (8-5)

Therefore, by (8-5), in the vicinity of any x € {p =0} N S"~!, the set {p = 0} is an (m — 1)-dimensional
surface, which, in view of (8-3), is transverse to S” 1. Consequently, we have {p =0} NS™~1 is the union
of (m — 2)-dimensional surfaces. In addition, from (8-5) we know that these surfaces cannot accumulate
to each other, and so {p = 0} N S™~! is the union of finitely many (m — 2)-dimensional surfaces.

This and (8-4) imply that {p = 0} is the union of finitely many (m — 1)-dimensional surfaces. Accord-
ingly, we have that {p = 0} is the union of finitely many surfaces of dimension (m — 1)+ (n—m) =n—1.
This completes the proof of (8-2).

We also stress that, in light of (8-3), the intersection of the hypersurfaces described in (8-2) and S"~!
have codimension 1 inside $"~'. In particular, for every p € S"~! outside these hypersurfaces there
exists p(p) € (0, %) such that B,(,)(p) does not intersect these hypersurfaces.

Given x € By \ {0}, we now use the notation X := x/|x|, and we claim:

There exists x, € B2 \ {0} such that U, (x,) > 0 and X, lies outside the hypersurfaces (8-2). (8-6)

Indeed, we can assume that |By,» N {U, > 0}| > O (otherwise u < 0, contradicting the assumption
that z € d{u > 0}), and from this we obtain (8-6).

From (8-6), we deduce that B,;,)(X,) does not intersect the hypersurfaces in (8-2). Hence, by (8-3),
setting 7 (x,) = |x,|p(Xs), we see that B,(y,)(x,) does not intersect the hypersurfaces in (8-2). Then,
from (1-19), it follows that if » = ry is sufficiently small, then B, (y,)/2(xs) does not intersect 3{U, > 0}.
For this reason, since U, (x,) > 0, we conclude that B,(.,)/2(xx) € {U, > 0}.

Consequently, we are in the position of using claim 2° in Theorem 1.8, thus obtaining that

Ut s (TED) 00’ _ E(pE))
rz 2 T4 4

2

sup |x«|“ for some ¢ > 0. (8-7)

Br(x* )/2 (x4)
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Now we claim that

By 2 By (x,)2(%x)- (3-8)
Indeed, if y € B, (x,)/2(x4), we have
7 () P (Fs) |x4] | x| Slxel 5
Iy < |y — X + [xi] < *+wu=—%fi+un< =t x| = *<§<L

thus proving (8-8).
Then, from (8-7) and (8-8) we obtain
o E(pGE))?

supU" >

, oA
|x4|” =: C,
B 4

and (8-1) follows, as desired. U

9. Monotonicity formula: proof of Theorem 1.12

This section is devoted to the proof of Theorem 1.12, which is based on a series of careful integration by
parts aimed at spotting suitable integral cancellations. In addition, some “high order of differentiability”
terms naturally appear in the computations, which need to be suitably removed in order to rigorously
make sense of the formal manipulations. We start with some general computations valid in R”, then,
from (9-24) on, we specialize to the case n = 2. In this part of the paper, for the sake of shortness, we
suppose that the assumptions of Theorem 1.12 are always satisfied without further mentioning them.

Without loss of generality, we also suppose that B CC 2. Then, we have the following identity:

Lemma 9.1. For everyry, ry € (0,3/2),
r2
4/ R(r)dr +2T (ry) — 2T (r1) + D(rp) — D(r1) =0, (9-1)
r

where

n n
1 x™ x 1 21 2
R(r): = AuVuy, e, — AuVu, - —5 = — Aul|” — — Audu,
(r) rn+l H;/Br UVUp - € mZ=I/BBr UvVin rn-‘,—l rn+1 ﬁrl Ml h /E;Br uo.u

n m 1
T(r).= / Attty 22— ———/ Au oyu,
n; 0B, Tt o,

D(r)::rin/ (1Au)* + xpu=0y) 9-2)

r

and the notation 0, :== (x/|x|) - V has been used.

Proof. Fix r € (0,3/2). We let § > 0 (to be taken as small as we wish in what follows), and consider
a smooth function n = ns supported in B,;s. Fixed ¢ > 0, we also consider the mollifier p.(x) :=
(1/&")p(x/¢), for a given even function p € C{°(By). We also define ¢ = (¢', ..., ¢") : R" —> R" as

R'sx=@x' ..., x")— ¢"(x) =W *p)(x), where " (x):=x"n(x).
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Let also
F™(x) := Au(x) u;, (x). (9-3)

In view of (4-1) and (4-2) (if u is a minimizer), or recalling that u is assumed to be in C LIQ) (fuisa
one-phase minimizer), we know that

F™ e LP(B;) forevery p e (1, +00).

We observe that ™ is supported in B, s, and so ¢™ is supported in B, 54, C By, as long as § and ¢ are
sufficiently small. Consequently,

/ Attt AG™ = / Attt AG™ = f F™ (A" sp2) = / f F" () AY" (1) pe (x—y) dx dy
Q n R~ ' X B (x)
_ / / F™ () AY™ (1) e (y — x) dx dy = / (F™ % p) () AY™ (y) dy
B (x) xR R~

=/ F;"Aw=_/ VE" .y, (9-4)
Q Q

with
F" .= F" xp,. (9-5)

&

Similarly, we have

/ AuVu,, -V¢" = f AuVu, - (VY™ % pg) = / ((AuVuy) * pg) - V™. (9-6)
Q Q Q
Also,
J 80P+ ) divs = 37 [ (180 + 1-0) 57 5 0
m=1

=f9((|AM|2+X{u>0})*/Oa) div .

Then, we plug this information, (9-4), and (9-6) into (4-10), and we see that

0 :2/ Au Z(zwm -v¢m+umA¢m)—/ (1Au* + xu=0y) div ¢
Q m=1 Q

=4 [@uVusp) vy =23 [ VETun [ (80P +x10) 20 div . 0D
m=1 m=1

Since the latter identity only involves the first derivatives of ¥, up to an approximation argument we
can choose 7 to be the radial Lipschitz function defined by

1 if x € By,

5 —
ﬂ(x) = HTM if x € Br+5 \ B,,

0 if x € R"\ Byys.
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In this way, we have

m
XB,.5\5 (x) and Wf’”(x)=emn<x>—ﬁxlg,+a\g,<x>,

X

V??(x)=—5|x|

which also gives that
|x]

divyy (x) = nn(x) — 5 XBris\Bs (x).

Therefore, we infer from (9-7) that
n
0=2%" f (2((AuVuy) % pe) —=VE) e —n f (1A + xgu=0)) * pe)
m=1 By

Br
/
B

m=1 +5\ By

(2((AuVuy) % po) — VEL) - (emnoc) - %)

_/ ((|AM|2+X{u>O})*p€) <nn(x)— M)
B4\ By S

Then, sending § — 01, we deduce that

0=2Z/B (2((AuVum)*pa)—VF£")-em—nf ((1Aul® + X=oy) * pe)
m=1 r

r

n m
23 [ @@V sp) e EE b [ (1l xun) )
m=1"9Br B,

n
222/ G;"-em—n/ ((1Aul® + X=op) * pe)
m=1 By By

n
— m x™ x 2 _
2; /2;3" Ge r +r/33r ((|AM| +X{u>0}) *,Og), (9-8)

where
G? :=2((AuVuy) * p;) — VF". (9-9)
Furthermore, letting
D)= /B (180 + X)) * 25). (9-10)
we have
D) =7 [ (80P +xueo) 0) = i [ (80P +xu0)0). ©-1D)

Thus, we multiply (9-8) by 1/r"*!, and we exploit (9-11) to conclude that

n n
2 m
0=—" Z[ G;"-em—ZZf Gl 5+ DL() = 2Z:(r) + D, (1), (9-12)
m=1 B, m=1 0B,
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where

n
. 1 x™x
Zo(r) = ng G" e / m-rn+2 (9-13)
m=1 r

Now, in light of (9-3), we observe that V F},, (and thus VF,Z) involves third derivatives, and therefore we
aim at “lowering the order of derivative” of this term from (9-13) in view of (9-9) (and this goal will be
accomplished via a suitable averaging procedure). To this end, we observe that

m
B, B, dB, r 9B, r

We notice that the last term in (9-14) does not contain any third order derivatives. As for the boundary
term in (9-8) that involves the third derivative, we have that

vim X g

/33, o2 /331 ¢
xm
= f 0, (F"(rx)) - —
3B r

d x™ x™

== Fm . " =

d"{/azal e(rx)r}—l-/aBl E(rx)r2

d x™m m XM
:d_”{/e;B, an’”"ﬂ}—i_/aza,.Fg e

As a consequence, using the latter identity, (9-9) and (9-14), we find that

f GT ey = 2/ ((AuVup) * pg) - en —/ VFgm ey = 2/ ((AuVuy) * pg) - ep _/ Fsm

B, B, B, B, B,
x™x x™x x™ x

/;B Gm n+2 = 2/3 ((AuVuy,) *108) : 2 _f F«Sm rn+2

=2 Auv N FnX __ 4 F™ i
33,(( UVily) * Pe) 2 /8& C R T dr | Jy

~ %

From this and (9-13), we obtain

Z:0) = ,,HZ / (AuVin) % ) em—zz f (BuVup) % po) - 20k +Z dr{ / . r,,:}

= 2Re(r) +T)(r),
with

n n
1 m
Ry i= e 3 [ suvuy ) e ) /d (AT w00 25
m:l r — r

Tg(r)::Z{fB F;"r’;:} {/ (At ) % pe n+1}

m=1 r

(9-15)

m=1

where we have also used (9-3) and (9-5).
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Consequently, integrating (9-12),

rn

0=2/r225(r)dr+D8(r2)—Dg(rl)=4/ Re(r)dr +2T,(ry) — 2T (r1) 4 De(r2) — De(r1). (9-16)

ri ri

Comparing (9-2) with (9-15), we see that R, — R and T, — T as ¢ — 0, thanks to (4-1) and (4-2).
We thereby obtain the desired claim in (9-1) by passing to the limit the identity in (9-16). U

We also point out the following useful calculation:

Lemma 9.2. In the notation stated by (9-2), we have that

4/r2(l/ Au (2ﬂ—33u—2%)) dr—4V (1) +4V (r)+2T (1) —2T (1) + D (r2)— D(r1) =0, (9-17)
r JB, r r

rl’l

where

V(r)::rn%f Auu. (9-18)
0B,

Proof. For any smooth function v,

f |Av|2=/ (div(AvVv)—VAu-Vv)zf Avvr—/ VAv- Vv
B, B, 3B, B,

=/ Avvr—/ div(vVAvH—f szv=[ Avvr—/ vAvr+/ A*vv. (9-19)
9B, B, B, 9B, 9B, B,

We also observe that

d 1 d (1
E(’Tﬂ \/BBV Avv) - E(r_z /Q;Bl Av(re)v(rg))

:—%/ Av(r@)v(r9)+l2/ Av,(r@)v(r@)—i—%/ Av(0)v,(ro)
r> JaB, r= Jap, = Ja,

2 1 1
=—— A — A — Avv,.
rnt2 /aB, vt rrtl /33, vt rrtl /aB, o
From this and (9-19), we obtain that, for any smooth function v,
1 » 1 2 1 1 1 2 1 2
— Av|* — — Avoiv = A - — A — | A —— | Avo
rn+l/;;r| vl rn/Z;B, vo, v rn+1ABr vy rn+l/;Brv v’+rn+1/Br vv rn 3B, Vo, v

1 v ) v 1 ) d 1
LN N (2—’— —2—) A2py— L Avv).
7 Jos, v\, 9, v 2 +r"+1/3,. v (rn-H /E;B,- UU)

Integrating this identity and setting

1
Vo(r) := S /33 Avv, (9-20)
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we thereby obtain that

20 1
/ (H_-H/ |AU2——n/ Avarzv)dr
n \F B, r~ Jas,

|
201 vy 2 v 1 2
= (o[ av(e%-sv-28%)+ 5 | A%wo)dr =V, + Vo). (921)
e 3B, r r rt B,

rl’l
The idea is now to take v as a mollification of u and use either (7-9) (if u is a minimizer) or Lemma 7.5
(if u is a one-phase minimizer). In this way, the term | B A%v v approaches either /, 5. UM, in the notation

of (7-9) (if u is a minimizer), or O (if # is a one-phase minimizer, due to Lemma 7.5).

To make the notation uniform, we therefore define M := M, if u is a minimizer and M := 0 if u
is a one-phase minimizer: then, approximating u, passing to the limit (9-21), and comparing (9-20)
with (9-18), we can write

2001 1
rn \7 B, r™ Jas,

— 2/ u, 5 " 1 )
- /r1 (rn /83, At <2 y o _2r2) ol '/Br uM ) dr —V(r2) + V(ry).

That is, recalling (9-2),

7 201 U, 2 u 1 "
ROvar= | (o | au(2% = 0fu—225) = 5 [ udG)dr = Ve + V().
” n \I" Jos, r r r* Ja,

From this and (9-1) we obtain that
2T (r1) — 2T (r2) + D(r1) — D(r2)

r
:4/ (l/ s &_arzu—zl»—%/ qu)dr—4V(r2)+4V(r1). (9-22)
o\ Jap, r r r B,

Now we claim that
/ udM’ =0. (9-23)
B,

For this, since M = 0 in the one-phase problem, we can suppose that u is a minimizer, in which
case M} = M,,. Then, let us fix § € (0, 1). From Lemma 4.1, we know that

—/ uM, = uA2u+/ uA*u=0.
Brm{|u|>5} BJ‘]{M}(S} Brm{ugfs}

Therefore, exploiting Lemma 7.4,

/ uM, / uM,
B, B,N{Ju|<8)

for some C > 0. Then, sending § — 0T, we obtain (9-23) as desired.
Then, the identities in (9-22) and (9-23) lead to (9-17). O

<M, (B,) < C8r" 72,

Now we restrict the previous calculations to the case n = 2, and we complete the proof of (1-21).
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Proof of (1-21). Using polar coordinates (r, ), we compute

1 . ) u 1 U, u
—— Aul2— —0u—2—) = -Aulu,, —2—+2—
" Jos, r r2 0B, T r r2

1 u u u u
=/‘—@w+i+49Qm—zl+%g=Aame,@aa
9B, r r r r r

where

A(r)::faBl ’%u99<ur,—2 4ol ) and B(r)::faBl%@r,Jr”r)(ur,—z o4 ) (9-25)

Now, we perform several integrations by parts involving the terms related to A(r). First of all, we see that

_/ UpggUyr = __f UgUgrr
B] Bl

2
UgUrp ULg UoUor
__d +/ _"_f . (9-26)
dr 3B r3 3B r 3B ré
Similarly, we have that
1
_2f — ooty zzf ”9‘:9’ :2/ “”ff’ (9-27)
aB, ¥ aB; T aB; T
and
1 ué
2 —Suggu =-2 5 (9-28)
aB, ¥ aB; T

Combining (9-26), (9-27), and (9-28), and recalling (9-25), we get

2 2
d Uglrg ULy UgUor UpUpr Uy
] ) o
dr 3B r 3B r 3B rd 3B, r4 3B r
M%Q _ UgUgy _ ué
+ 3 4 2 5
aB; T aB; T aB; T
Uglt 1 2up\ > Ugl u?
03r9)+/ _3<M9r__0> +3/ 646r_6/ a1
B T aB; I r aB; T aB; T
2 2
u 1 2u
)L,
aB; T aB, ¥ r
2 2
u 1 2u
f —2) + / 4<u9,— ) : (9-29)
B, T B, I r

N

T~
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From (9-25), we also compute that

o 2upeuy 22Ul Uplyy 2uf 2uu,
B(r) = u;, — +——+ -t
9B r r

1 3u u\> 1 /5uu 6uu 1u?  26uu 16u>
:/ —(Mrr——r+4—) +_( r rr_ rr_ r+ r_ >
9B, r r

r r2 r2 r3 r4

:/ l(urr—3u’+4l)2+i(f 5u§_f 6uur+f ﬁ)
9B, r r r2 dr 9B 2}"2 9B, I"3 9B, r4
1 3u, u\> d SM% 6uu, 4y?
- /B.B r_2<urr o +4r_2) - E(/BB, 2r3 _/BB, r +/BB, ”_5) 630

r

Using (9-29) and (9-30), we conclude that

1 u 2u,\ > 3u u\?
A(r) + B(r) = —2/ [(i - ;) + (urr - +4—2) ] + W), (9-31)
r 9B, r r r r
where
W) /‘ 5uf 6uu, . 4u®  ugug 3u§ 9-32)
r) = — — =< . -
B, \ 2r3 r4 rd r4 2rS

Now, from (9-17) and (9-24), we see that
—4V (ry) +4V (r)) + 2T (r2) — 2T (r1) + D(r2) — D(ry) = _4/: (rl"/aB,Au (2”7 —8%u — 2:‘—2» dr
= 4/r2(A(r) + B(r))dr.
r
This and (9-31) give that

T (rp) ; T(ry) n D(rp) ; D(ry) —W(r) + W)

n( ] s 2ur\? 3u, 2
I r 9B, r r r r

Recalling (1-22), (9-2), (9-18), and (9-32), we see that

T(r) D(r) / Su?  6uu, 4u’  ugu,  3ul
+ — — _
2 4 2B,

V() + V() +

—V(r)+

2r3 r4 rd r4 2r3

1 1 1
=—— [ Auu+—| Audu+-— Aul*+ —/ - 4+ —
r?Jos, 2r2 Jys, et 472/&(' ul+ xu-0) BBr(2”3 ré rd rd 2

= E@).

This and (9-33) establish (1-21), as desired. U
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Now, since the proof of (1-21) has been completed, to finish the proof of Theorem 1.12, we only need
to show that the function E defined in (1-22) is bounded and to check that if E is constant then u is a
homogeneous function of degree two.

These goals will be accomplished by the following arguments:

Proof of the boundedness of E. To show that E is bounded, we claim that there exist C > 0 and a

sequence r; — 07 such that
[Vul>  |D?ul®
>+ <C. (9-34)
9B Iy Ik

Tk

The proof of (9-34) needs to distinguish the case in which u is a minimizer from the case in which u
is a one-phase minimizer. Suppose first that « is a one-phase minimizer. Then, since #(0) =0 < u(x)
for any x € Q and u is assumed to be Ch1(Q), we can write |Vu(x)| < C|x| and |D?*u(x)| < C, for
some C > 0, from which (9-34) plainly follows in this case.

Now, we prove (9-34) assuming that u is a minimizer. We argue by contradiction, supposing that (9-34)
does not hold. Then, for any C > 0 there exists 7 € (0, 1) such that for any r € (0, ) we have

[Vul>  |D*ul® =
5 T > C.
9B, r r

This, Corollary A.2 (if u is a minimizer) or the fact that « is assumed to be in C LIQ) Gfuisa one-phase

minimizer) imply that, for a suitable C > 0,
i 2 i 2.2
C>— | VuP+= | Dl
" JB: r= Jg;
1 r 1 r 1 r \V/ 2 D2 2
== (/ |Vu|2)dr—|—_—2/ (/ |D2u|2)dr: /([ |_’;| _|_/ | _M| )df'
r~Jo 9B, r=Jo 9B, 0 9B, T 9B, r
1 r \V/ 2 D2 2
L)
rJrp\Jos, T 3B, r
7 V2 D2ul2
R R L
7j2\JaB, T 3B, r

’

N

V

WV

o -

which is a contradiction if C is suitably large, and this establishes (9-34).
As a consequence, using the Cauchy—Schwarz inequality, Theorem 1.7, and (9-34),

./a By,

<Cf <|D2u||Vu|+|Vu|2+ | Aul N [Vu| +1><C/ (qu|2+|D2u|2+1><C
h 9By, rkl/zri/2 r,? r,:/zr,:/z r,?/zrkl/2 Tk A 3By, r,? Tk Tk S

Auu, SME Auu  6uu, ugug, 4u® 3u§

2 3 3 4 4 5 5
2r;; 2r; R Iy e R 2ry

for some C > 0, possibly varying from line to line.
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Using this, (1-22), and Corollary A.2 (if u# is a minimizer) or the assumption that u € C LI(Q) (f u is
a one-phase minimizer), we deduce that

Auu, 5u? Auu  6uu, ugug, 4u® 3u 1
3By, 2ry; 2r; I e I ; 2r; 4rk
1
C+— / X0y < C, (9-35)
4r7 Jp,

up to renaming C > 0.
Now, fix r € (0, 1). Let k sufficiently large, such that r; € (0,r). From (1-21), we know that
E(r;) < E(r) < E(1). Hence, by (9-35),

—C<E(r)<E(). ]

Having already checked the validity of the monotonicity formula in (1-21) and the fact that E is
bounded, in order to complete the proof of Theorem 1.12, we only need to show that if E is constant
in (0, 7), then u is a homogeneous function of degree two. This is now a simple consequence of (1-21).
The detailed argument goes as follows:

Proof of the case of constant E. Suppose now that E is constant in (0, ). Then, by (1-21),

0 2 2 d ;2 3 4
__(_&+_M):uﬁ_£_o and _r_(_“_+_“):ur,_ u Ao
;

roor? r? r or ror? r2

v(—ﬂ+212> —0.
r r

Consequently, the function —% + 2—? is constant for |x| € (0, ), hence we write
r

which, in turn, gives that

oy Z—Z =c, (9-36)
r r
for some ¢ € R.
Now we define
v(r, 0) == u(r, 0) +cr’logr. (9-37)

Using (9-36), we obtain
v = u, +2crlogr+cr = 2Tu +2crlogr = 2r_v

Integrating this equation, fixed € (0, 7), we find that

r2u(r, 9)

v(r, 0) = =)

This and (9-37) provide
r?u(r, 0)

u(r,0) = =)

—cr? logr.
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Therefore, exploiting Theorem 1.7 (if # is a minimizer) or the assumption that u € C LIQ) (ifuisa
one-phase minimizer),

, 0 7,0
> MO 1o fogr| - DL
r r
for some C > 0, and therefore,
r,0 C
o] < Tim 220 -
r—072|logr|  |logr]

Hence, we get that ¢ = 0 and, as a consequence, we can write (9-36) as

ur 2u _
—T + r—2 =0

for any x € By, and therefore Vu(x)-x =2u(x) for any x € B;. Observing that this is the Euler equation for

homogeneous functions of degree two, we thus obtain the homogeneity of u. The proof of Theorem 1.12

is thereby complete. (I

We finish this section by an explicit computation of the energy, E, for the homogeneous functions of
degree two on the plane. It will be used later in the proof of Theorem 1.14.

Lemma 9.3. Let C C R? be a cone in R2, written in polar coordinates as

C={(r0) € (0,+00) x (61, 62)},

for some 0 < 0; < 6, < 2.

Let u : C — R be a homogeneous function of the form u(x) = r’g(0), with g € C>([01,6-]), g > 0
in (01, 6,), and

g01)=g0)=0 and g'61)=g'6)=0.
Assume also that Au is constant in C. Then, for any r > 0,
Auu, 51/!% Auu  6uu, ugug, 4u® 3ug 1 ’
_Tr S ) _ A
/GmaB,( 2r? 2r3 r3 + r4 + ré 2r5> + 4r2 /emB,(| ul+ X0l

_w lfu>0NB,| _ 6 —6
4 | B, | 8

(9-38)
Proof. By assumption, in € we have that
Co=Au=4g+g”, (9-39)

for some Cy € R, and

2 2 2
Auu, Su _Auu 6uu, ugug, 4u 3ug

r _——

2r2 23 73 r4 r4 PER W
_Mstgle 10g® (“etghs 1287 2607 4" 3N 287 ()

r r r r r r 2r r 2r
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Therefore, after an integration by parts, and recalling (9-39), we have that

Auu, 5uf Auu 6uur+u9u9r 4y 3u§
enoB, \ 2r? 2r3 r3 r4 r4 rS2r

(2 (/2 6> 4 02
g") > &8 1/ p
= g7+ 27 ) = —20% — =—— 4g +
fel(g 2)/9.(g 2) 2elg(g g")

Co " Co e ” C(% (6, —61)
e ~ 8 TCo=mTe 9-40
2 01 8 8 0, (g 0) 3 ( )
On the other hand,
L iaup =t [Pagrgp= G020

4r2 Jons, 8 Jo, 8
This and (9-40) provide

/ (Auu, 5u%_Auu+6uu,+u9u9, 4y? 3u§>
CNa B,

1 1
B +— Aul4xus=0)) = — / o
22 23 3 o 45 95 )T g /(me,(| ul*+xu=0)) o rx{,, 0)

which proves (9-38). O

10. Monotonicity formula: homogeneity of the blow-up limits and proof of Theorem 1.13

In this section, we apply the results in Theorem 1.12 to study the homogeneity properties of the blow-up
limits of the minimizers of J at free boundary points with vanishing gradient, thus proving Theorem 1.13.

Proof of Theorem 1.13. Suppose that u does not vanish identically. We let

Urp Uug 2 Uy u 2
Qu,x)=0Q(u,r,0)=-——+2=| +|ur—-3—+4=) . (10-1)
r r r r
Note that Q is invariant with respect to quadratic scaling. Indeed, if we define, for any s > 0,
u(sx)
MS (x) = 52 ’

we have that

2 2
0y, ) = (— o | z(”;)9> 4 (<us>rr _3l)r +4”_;>
r r r r

2 2
_ (_ Uro(sX) +2u9(sx)> N (urr(sx) _5rGs) +4M(SX)) — O, s1), (10-2)

sr (sr)? ST (sr)?

Now, in view of (1-21) and (10-1), we observe that

k%) 2 2
s [ {4 [(2-2 o8 o
T ‘Br
_ / (rlz /B B Q(u,x)dx) dr. (10-3)
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As a consequence, for any s > 0, using the changes of variables p =r/s and y = x/s, and making use

of (10-2), we see that
ST 1
E(srg)—E(srl):/ (—2/ Q(u,x)dx) dr
ST| r 0B,

=/ (iz/ Q(u,sy)dy)dp

u \P" Jas,

(%] ocwna)a. (10-4)
u \P" Jas,

On the other hand, by Theorem 1.12, we know that E is monotone and bounded, and therefore the limit
as ¥ — 0" of E(¥) exists and it is finite. Consequently, we have that

E(st) — E(st1) >0, ass— 0.

Hence, recalling (10-4), we conclude that

©
/ (lz/ Q(us,y)dy>dp—>0, as s — 0. (10-5)
n \P" Jas,

Also, by compactness (ensured here, if u is a minimizer, by (1-24), which in turns allows us to exploit
Corollary A.2, and, if u is a one-phase minimizer by the assumption that u € C''(Q)), we have that u;
converges to some ug, up to a subsequence. Therefore, by (10-5),

© /Y
/ (—2 0o, y) dy) dp =0
7| o 0B,

for all 7, > 71 > 0. Thus, since Q > 0, due to (10-1), it follows that Q (ug, y) = 0. Consequently, by (10-3),
we have that the function E relative to the minimizer uq is identically constant. Therefore, in view of the
last claim in Theorem 1.12, it follows that u¢ is a homogeneous function of degree two. ]

11. Regularity of the free boundary in two dimensions: explicit computations, classification
results in 2D, and proof of Theorem 1.14

In this section we study the regularity of free boundary of minimizers in dimension 2. Some of the results
presented rely on direct calculations, while others are obtained by the monotone quantity E that has
been analyzed in Theorems 1.12 and 1.13. In this setting, we have the following classification result for
one-phase minimizers:

Theorem 11.1. Let u € C! (R") be a one-phase local minimizer in any ball of R", with O € dgjng{u > 0}.
Let u =r?g(0), where (r, 0) denotes the polar coordinates. Then, the following dichotomy holds:

e either u is a homogeneous polynomial of degree two,

e or, up to a rotation, u(x) = a(x1+)2f0r some a > 0.
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Proof. A direct computation shows that
Au_u,r—i— —I— ! Aglu_2g—|—2g+g =g" +4g. (11-1)

Accordingly, by Lemma 4.1, we have that, in the positivity set of u,

2A2 d2 /7
Au=— +49) =
T (& 8)
From this, we deduce that
g"(0)+4g0) =c10 +cp, foralld e {g #0}, (11-2)

for some constants ¢y and c;. We notice that (11-2) has explicit solution

0 0
g(o )—%+ 2 +C3COS(29)+C4SIH(29)—%+ 2 +c;(cos 6 — sin’ 0) +2c4sinfcosf (11-3)

for some constants ¢3 and c4.

Since 0 is a free boundary point for u, we have that g cannot vanish identically. Hence, we distinguish
some cases, depending on the number of zeros of g. First of all, we consider the cases in which either g >0
for all 6 € [0, 27) or g vanishes only at one point. Then, in this case the free boundary is contained in
a ray and, up to a rotation, we can assume that g(6) > 0 for all 8 € (0, 27) and so (11-3) is valid for
all 6 € (0, 2r). The periodicity of g then implies that

. . Cc1T
0=1 0)— 1 0)=——or,
og. 8O — I 8Oy ="

and so ¢ = 0. As a consequence, by (11-3),

cz(x]2 + x%)

2 +c3(xf — x3) + 2c4x1 %2,

2
u(r,0) = % + 63r2(cos2 0 — sin’ 0)+ 2r2cy sin6 cos O =

which is a homogeneous polynomial of degree two, thus proving the desired claim in this case.
Now we suppose that g vanishes at least at two points, say, up to a rotation, 6y and —6y, for some 6y €
(0, ), that is

g(@) > O0forall 6 € (—0y,0)) and g(6y) = g(—6y) =0. (11-4)
Then, by (11-3),
&
0=g(£by) = :I:% + — 2 —|— ¢3 cos(20y) = ¢4 sin(26p). (11-5)

By the assumptions that u € C'(R") and g > 0, we also know that

0=g'(£6) = C4—1 F 2c¢3 sin(20p) + 2c¢4 cos(26p). (11-6)
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Then, we obtain from (11-5) and (11-6) the system
c16o .
e + ¢4 sin(26y) = 0,

04—2 + c3cos(26p) =0,

(11-7)
c3 sin(26y) =0,
o+ 2c4c05(26) = 0.
Now, if
b0 # 7/2, (11-8)
from (11-7), we have that necessarily c¢3 = 0, and accordingly
16 .
e + ¢4 5in(26y) = 0,
2
~Z =0,
4

64—‘ +2¢4 c08(260) = 0.
This implies that ¢, = 0, and so (11-3) becomes
c10 .
g0) = e ~+ ¢4 sin(26).

In particular g(0) = 0, which is in contradiction with (11-4).
This says that the case in (11-8) must be ruled out, and thus 6y = /2 (and the positivity sets of u are
either one or two half-planes). In this way, the system in (11-7) reduces to

| .

8 — E)
(69)
2 =0,
PR
A 20, =0
— —2c4 =0,
2 4

which leads to ¢; = ¢4 = 0 and ¢, /4 = c¢3. Substituting these conditions into (11-3), we obtain that, for
allf € (—m/2,7/2),
2(0) = c3(1 4+ cos(20)) = c3(1 + cos> 6 —sin® §),

and therefore, for all x = (x1, x2) € R? with x; > 0,
ulx) = 2C3X12.
This gives that either u is a homogeneous polynomial of degree two, or u(x) =a (xfr)2 for some a > 0, or

axl2 if x; >0,
u(x)=1, 5, .

bxi if x; <0,
with a, b € (0, +00) and

a#b. (11-9)
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To complete the proof of the desired result, we need to exclude this case. To this end, we observe that
(1A, D*+1)=2(Au(0, Duy (0, D—u1 (0%, DA™, 1)) = ((2a)*+1)—2((2a)*+0) = 1—4a?,
and similarly,

(1Au(O™, D>+ 1) =2(Au(0™, Duy1(07, 1) —u1 (07, DAu(0™, 1)) = 1 —4b°.

These identities and the free boundary condition (1-9) computed at the point (0, 1), where according to
the definition in (1-6) we have AV = 1@ =1, lead to

1 —4a®> =1—4b%,
which provides a? = b?, and thus a = b. This contradicts with (11-9), and the desired result follows. [J

With this, we are now in the position of completing the proof of Theorem 1.14.

Proof of Theorem 1.14. Let E be as in Theorem 1.12, and let*
E©0):= lim E(p). (11-10)
o—0F

Let x € d{u > 0}. Suppose that u ; is a blow-up of u at x. Notice that u¢ ; cannot be identically equal to
zero, due to (1-26). Then by Theorem 11.1 we know that, after some rotation of coordinates,

ay(x; — X +ax(xa —%)?  alx —%)? or a((x; —x)h)?
2 ’ 2 ' 2 '
with ay, a3, a > 0 (say, possibly depending on X, though the free boundary conditions in Theorem 1.3
have to be fulfilled).
In particular, from (11-11), we know that

uo z must be either (11-11)

Au is constant in the positivity cone of u. (11-12)

Now, from (1-25), we know that, if

u(x + prx)
upz(x) = — (11-13)
P

with p, — 07, then, up to a subsequence,

Uz — uo,z in Ci (RM), (11-14)
as k — 4o0o, for any « € (0, 1).

We claim that
a(x;)?

up,0 must necessarily be (11-15)

2 ’

4We observe that the limit in (11-10) exist, due to the monotonicity of E, recall Theorem 1.12.
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namely the first and the second possibilities in (11-11) are excluded at the origin. To prove (11-15), we
argue by contradiction. If not, by (11-14) and (11-11), necessarily

2 2 2
u(orx . ayxy +axx ax
() = uk,0(x) = {elther L B or —l} =t up,0(x)
p7 ’ 2 2 ’
k

in Cllo’g‘ (R™). Therefore, using the change of variable y := pyx,
B, N 0 1 1 1
—l pi (1 {u > O} = 1l dx= lim

k=00 | B1| J By n{ug >0 | B1| J B,n{ug.0>0}

k——+o00 |Bpk| k——+o00 |B,0k| Bpkﬂ{u>0}

This is a contradiction with (1-27), and so (11-15) is proved.
We let Ey ; be the monotone function in (1-22) for uy z (while E; denotes the same type of function
for u centered at the point x). Let also Ey ; be the monotone function in (1-22) for u¢ ;. In view of (11-14),

we have that
Eoz(r)= lim Ej(r). (11-16)
k—+o00

We remark that (1-22) is compatible with the blow-up scaling, namely
Eyz(r) = Ex(pxr).
As a consequence, by (11-10) and (11-16),
Eoz(r)= lim Ez(prr) = Ez(0). (11-17)
k—+o00

We now classify the free boundary points according to the monotone function induced by their blow-up
limits. For this, we introduce the following notation: recalling (11-11), we say that x is Type-1 if, up to a

rotation,
ay(x1 — %1)* + az(x2 — %2)?
ug 5 (x) = > .
Similarly, we say that x is Type-2 if
a(x) —x)?
uo,z(x) = —
and Type-3 if
a((xy —x1)™)?
upi(x) = ————

2
In this notation, (11-15) says that the origin is Type-3.
Now, in light of (1-22) and Lemma 9.3 (which can be utilized here thanks to (11-12)), we have that

%, if x is either Type-1 or Type-2,
Eox(r) =1 5

g’

In particular, the monotone function E is minimized for Type-3 free boundary points.

(11-18)
if x is Type-3.
Moreover, we have the semicontinuity property: if x; € 0{u > 0} and x; — xo as j — 400, then

limsup E,; (0) < Ex,(0). (11-19)

j—>+o00
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Indeed, by the monotonicity of £ in Theorem 1.12 and (1-22), for any r € (0, 1) we have that

limsupEy; (0) <limsupE,, (r) = E,(r).
j—+o0o j—o>+oo
Then, we take the limit as r — 07, and we obtain (11-19), as desired.

Now we claim that there exists ry > 0 such that:
For any x € 9{u > 0} N B,,, we have that E3(0) = E¢(0). (11-20)

In other words, in B, all free boundary points must be of Type-3. To prove this we argue by contradiction:
If not, there exists a sequence of points x; € d{u > 0} such that x; — 0 as j — 400 and

E3;(0) # Eo(0). (11-21)

From (11-11), (11-15), (11-17), (11-18), and (11-21), we deduce that
{Z T
8 4

} > Eo.5,(r) = Ex;(0) # Eo(0) = Eo,0(r) = %
and accordingly
Ey,(0) = Eo, () =7 > & = Eoo(r) = Eo(0).

This gives that

. T T
jginoo Ez(0) =7 > <o = Eo(0),

which is in contradiction with (11-19), and so the proof of (11-20) is complete.
Then, by (11-18) and (11-20), it follows that if x € d{u > 0} N B,,, then x must necessarily be Type-3,
i.e., up to rotations, ug z(x) = a((x; — x1)1)?/2, which is the desired result. O

Appendix A. Decay estimate for D*u

Here we provide some decay estimates for the gradient and the Hessian of a local minimizer of the
functional J in (1-1).

Lemma A.l. Let n > 2, u be a minimizer for the functional J defined in (1-1), and xo € 9{u > 0}.
Assume that By CC 2. Then, there exist Ry € (0, R) and C > 0, depending only on n, |lu|ly22q)
and dist(Bg, 0R2), such that

1 / 2, 1 2 2 C 2 C
1 Vul +—/ D2 < S (u—m)* + (w—m),
R"2 Jpixo) R" JByxo) R J g exo) R™2 Jp

forany R € (0, Ry), where

m = Ming,(x,) U. (A-1)

Proof. Without loss of generality we suppose that xo = 0. Recalling Lemma 4.1, we have that, for
any ¢ € W>2(2) N W% (), with ¢ > 0, it holds that

0> / AuAé. (A-2)
Q
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Now, let ¢ € C3°(2), with ¢ > 0, and define ¢ := ¢ * p., where pe(x) := (1/&")p(x/¢), for any x € R",
is a mollifying kernel, for any € € (0, 1). We also set u, := u * p.. Then, if dist(supp ¢, 92) > ¢, we can
use (A-2) and make an integration by parts twice to obtain that

0>/ Au A¢g=/ Au(A@*pg:f Au(x)(/ pg<x—y>A¢(y>dy>dx
Q Q Q Q
_ / A¢(y)( f m(x—y)Au(x)dx)dyz / AG Aus
Q Q Q

= Z /Qfﬁii(us)jj: Z /89¢i(us)jjvi— Z /Q¢i(us)ijj

i,j=1 i,j=1 i,j=1

= /ag @i (ue) jjv' _,-,12::1 fm i (ue)ij) + ) fﬂqﬁij(ug)ij

i,j=1 i,j=1
= Z /Q<l5ij(ue)ij- (A-3)
ij=1

Moreover, we observe that

lim/ Gij(ue)ij =/ Gijuij.
e—0 Q Q

> f ¢ijuij <O0. (A-4)
Q

ij=1

From this and (A-3), we have that

Now, we choose ¢ := (u — m)n?, where m is as in (A-1), and 7 is a standard cut-off function supported
in By CC €2, such that n =1 in By and 1 =0 outside B;g. Therefore, we see that ¢ € WZ’Z(Q)HWO]’Z(Q)
and ¢ > 0. With this choice,

¢ij = uiin” +2uin;n +2umin + (u —m)(n?)i;.

If we plug this into (A-4), we have that

n
2 / (uijn® +4uinjn + w —m)(*)ij) uij <O0.
o Q
i,j=1

That is, rearranging the terms and integrating by parts,

n n
ngulzjﬂ2<— Z/Q(4uijui77j7l+(u_m)uij(nz)ij)

ij=1 ij=1
n n
=— E /4(uij7l)ui77j+ E /((”_m)ui(WZ)ijj+uiuj(772)ij)
i,j=1 i,j=1

n 8 n n
<28 ) /QM%,-UZ‘FE > /Qu,-zn§+ > fg((u—m)uimz)ijj+uiuj<n2)fj), (A-5)
ij=1

ij=1 ij=1
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where the last line follows from a suitable application of the Holder inequality, for some & > 0.
Now, by direct computations we have

(Dij =2min; +2nm;;  and  (Dij; = 200 + 2min; + 20,65 + 20035

and therefore,
C

C
|(n2)ij|<ﬁ and |(n2)i,-j|<ﬁ,

for some C > 0.
As a consequence, plugging this information into (A-5) and using the Holder inequality, we obtain that

(1-26) Z/uun <3 Z/u n]+Z/ (u —m)u; )i + uin j (i)

i,j=1 i,j=1
C / C C 2
< |Vul* + = / (u—m)|Vu|+ — / |Vul
3R? Bor R’ Bar R? Byr
1\ C C 2
| ) Vu —m)?, A-
<(1+5 Rz/ Vil + g | =) (A-6)

up to renaming C. Since Au > —C (up to renaming constants, recall Corollary 4.2), then from the
Caccioppoli inequality (see, e.g., (6-10)) we get that

C
f |W|2<—2f (u—m)2+C/ (u —m),
BZR R B4R B4R

1 / 2 C 2 C
— Vul” < — f (u—m)y "+ —- f (u —m). (A-7)
R +2 Byr R+ Byg R +2 Byg

Moreover, from (A-6) and (A-7), we conclude that

l,n < 2nrd / (= m)* + s / (u —m)

up to renaming C > 0. Putting together this and (A-7), we obtain the desired estimate. ]

which implies that

128 2 125

1]

i,j=1

Corollary A.2. Letn > 2,5 > 0, and u be a minimizer of the functional J defined in (1-1) in Q. Assume
that By CC 2. Let xo € 0{u > 0} such that Vu(xo) = 0 and d{u > 0} is not §-rank-2 flat at xy at any
level r > 0 in the sense of Definition 1.6.

Then, there exist Ry € (0, I_Q) and C > 0, depending only on n, |[u|ly22q), and dist(Bg, 9€2), such that

1 / 1 22
L va +—/ D2 < C.
R+2 Br (x0) R" Br(x0)

for any R < Ry.

Proof. The estimate follows from Lemma A.1 and the quadratic growth of u, as given by Theorem 1.7. [J
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Appendix B. a remark on the one-phase problem

here, we show that the one-phase problem, as presented in Definition 1.2, and the analysis of the
minimizers which happen to be nonnegative are structurally very different questions. indeed, while a
“typical” one-phase minimizer exhibits nontrivial open regions in which it vanishes, the free minimizers
that are nonnegative do not show the same phenomena. as a prototype result for this, we point out the
following observation:

Proposition B.1. Suppose that 0 € w, u € "' (w) is such that u > 0 in wN{x, >0} and u =0 in wN{x, <0}.

then, u cannot be a local minimizer for the functional j in w in the class of admissible functions - given
in (1-2).

Proof. without loss of generality, we can assume that by CC w. let ¢ € ¢{° (b2, [0, 1]) be such that ¢ =1
in b;. letalso ¢ € (0, 1) and u, :=u — e¢.

we observe that the regularity of u and the fact that u(x’, 0) =0 < u(y) for any x’ such that (x’, 0) € b,
and any y € b, give that, for every x = (x', x,,) € by,

ulx) < kx,%,
for some k > 0. consequently, for every x € by with |x,| < +/¢/k we have that
ug(x) < kx,% —e<0.
this gives that, for any x € (—1/n, 1/n)"~! x (0, \/¢/K) =: Q.,

ug(x) <0 <u(x),

as long as ¢ > 0 is sufficiently small.
Also note that u, < u and so {u, > 0} € {u > 0}. Accordingly, computing the energy functional in B,

Jlue] = J{ul =/ (18w 2 = [AuP) + B2 O {ue > 0} — [ B2 (u > 0)]
B>

=/ (18u —eA@l —|Aul®) — By N {ue <O < ul
B>

</ (21Ag[2 — 26 Aung) — |Q |<c8—(2>"7l )
X 5 @ @ el & » X )

provided that ¢ is small enough. O

Appendix C. Proof of an auxiliary result
For completeness, in this appendix we provide the proof of Proposition 4.3.

Proof of Proposition 4.3. Given § > 0, let p € 92 with |u(p)| > §. By (4-6), we can find p > 0 such that

80 B,(p)  {lu(p > 5. (€1
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)

Letp e C°(B , with ¢ =0 along 0€2. For each ¢ € R with |g| < ,
? € Co(Bo(p)), with ¢ =Oalong S S g

‘We observe that

we letu, :=u-+eg.

X{u€>0} = X{M>O}’ in Q (C_z)

Indeed, if x € 2\ B,(p), we have that ¢ (x) = 0, and thus u,(x) = u(x), proving (C-2) in this case. If
instead x € QN B,(p), by (C-1) we can assume u(x) > §/2 (the case u(x) < —4/2 being similar). Then,

Slgl~ 8

)
e (x) = u(x) —ellpllpe > = — :
‘ 2 A0+ @llomny) 4

and hence
X{ue>0}(x) =1= X{u>0}(x)a

completing the proof of (C-2).
As a byproduct of (C-2), we have that

0<J[ug]—f[u]=/

(|Au+8A¢|2—|Au|2):/ (2eAulg + | Ap?)
QNB,(p)

QNB,(p)

yielding that

/ Aulg =0. (C-3)
QNB,(p)

That is, defining v := Au, we have that v is weakly harmonic in 2N B, (p), hence harmonic in QN B,(p),
and therefore, v is smooth in 2N B, (p), up to the boundary. Hence, we deduce from (4-7) and (C-3) that

0= / VAP = (div(vVe) —div(p Vo)) = / (voy ¢ — Ppo,v) = / Vo,
QNB,(p) QNB,(p) (92)NB,(p) (02)NB,(p)

Therefore, since v is continuous on (9€2) N B,(p), thanks to (4-7), we find that v(p) = 0.
By taking § arbitrary, we thus conclude that v =0 on (3€2) N {|u| > 0}. This and (4-8) give that

v=0 along 0%2. (C-4)
Now we prove (4-9) by arguing by contradiction: We define V := —v = —Au, and we suppose that
M :=supV > 0.
Q

Now, we use (4-7), and we find some p > 0 such that V is continuous in a p-neighborhood of 92 that
we denote by O,. Thus, V is uniformly continuous in O, >. In particular, there exists § € (0, p/2) such
that if x, y € Os with |[x — y| <6, then |V(x) — V(y)| < %

Consequently, taking y € 92 and recalling (C-4), we find that

V()| < % for every x € O, (C-5)
and, as a result,

O<M=supV =sup V. (C-6)
Q Q\Os
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Furthermore, in view of Lemma 4.1, for every ¢ € C(‘)’Q(Q, [0, +00)),

fVA¢=—/AuA¢>0,
Q Q

hence V is weakly subharmonic. From this, (C-6), and Theorem B in [Littman 1963], we deduce
that V = M a.e. in Q. This is in contradiction with (C-5), hence the claim in (4-9) is established. [l
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