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1 Introduction

In the last years, the vector optimization field received a new impetus with the introduction of
variable ordering structures. The main reference which gives a good "big picture" on this subject
is [8]. Many efficiency notions are introduced and studied as well in [2, 9, 11]. In these mentioned
references, the variable ordering structure is seen as a set-valued map from the output space of the
objective mapping to itself.

A different perspective is proposed in [6], where the ordering mapping acts between the same
spaces as the objective mapping. This was motivated by the authors of [6] that it is a natural
requirement for both objective and ordering mappings to act between the same spaces. In this
paper we follow the same approach and the objective in this context is twofold. On one hand, we
introduce two new notions of minimum and we study their relations with the other notions and
the classical efficiency concepts in vector optimization. On the other hand, we propose necessary
optimality conditions in terms of Fréchet and Mordukhovich coderivatives of both objective and
ordering mappings. The investigation for the second mentioned objective allows us to motivate the
presence of the two notions of efficiency we study, since these are united by the methods we use.
In both cases we work with the sum of the coderivatives of objective and ordering mappings.

In this paper we consider the so-called vector approach in set optimization which is different to
the set approach, where the sets are compared directly by set relations (see [10] and the discussions
and the references therein). The paper is organized as follows. In the second section we describe
the two efficiency notions we deal with and we discuss their links with other notions in this field.
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The first concept that we define is the one of sharp efficiency for set-valued maps. The second
one is a notion of robustness, because it allows to deal with different scenarios and to look for the
best solutions that work well in all possible scenarios. Thus, the introduction of this concept is
motivated by the fact that at the moment when we want to solve uncertain optimization problems,
usually it is not known which scenario will occur (for an overview about robust optimization see
[3, 14]). We compare these two concepts with several notions from literature. In Section 3 we
introduce the main facts from generalized differentiation calculus we need in the sequel. Sections 4
and 5 propose optimality conditions for the two notions introduced in Section 2. The methods of
study are different, but the final conclusions are comparable in a sense we make explicit in the last
section.

2 Two new concepts of efficiency

Throughout this paper, we assume that X and Y are Banach spaces over the real field R, unless
otherwise stated. By B (z,e) we denote the open ball with center z and radius ¢ > 0 and by
Bx the open unit ball of X. In the same manner, D (x,¢) and Dx denote the closed balls. The
symbol V (z) stands for the family of neighborhoods of . We write cl A to denote the topological
closure of a set A and we put int A for the topological interior of A. The notation X™* designates
the topological dual of X, and by w* we mean the weak star topology on X*. If K C Y is a cone,
then its positive dual cone is defined by

K ={y"eY"|y"(y) >0, Vy e K}.

We denote the distance function dps : Y — R from y € Y to a nonempty set M C Y by

not.

dy (y) = d(y, M) := 752%4 |ly —m| forallyeY.

Let F: X =Y be a set-valued map and f : X — R be a function. In the sequel, the symbols
Gr F, dom f and epi f denote the graph of F', the domain and the epigraph of f, respectively:

GrF:={(z,y) e XxY |yeF(x)},
dom f:={zx € X | f(z) < o0},
epif:={(z,t) e X xR | f(z) <t}.

Let K : X = Y be a set-valued map such that K(x) is a closed, convex, proper and pointed
cone in Y for any x € X. This leads us, for every z € X, to an order relation on Y : y1 <g(,) y2 &
y2 — y1 € K(z). Here the fact that K (z) is proper means that K(x) # {0} and K(x) # Y.

We consider the following optimization problem

(Ps) minimize F (), subject to = € S,

where S is a nonempty subset of X. If S = X, we denote the associated (unconstrained) problem
by (P).

In our knowledge, no notion of sharp efficiency for set-valued mappings exists in the literature,
where the efficiency is taken with respect to an order given by a set-valued map. We fill this gap
with the following notion, which in the classical case was investigated under several versions in [12]
and [5].



Definition 2.1 Let ¢ > 0 and ¢ : (—¢,+00) — R be a nondecreasing function on [0, +00) with the
property that ¥ (t) = 0 if and only if t = 0. One says that a point (Z,5) € Gr FN (S xY) is a weak
W-sharp local nondominated point for (Pg) if there exist a > 0 and a neighborhood U of T such that
for everyx e UN S, y € F (x) one has

where W :={x € S|ye F(z)}.

This notion is a vectorial version of the notion of weak sharp minima in scalar optimization, in
the sense made precise, for instance, in [20, Section 3.10]. The term "weak" refers here at the fact
that the set of argmin points (that is, W) may be not a singleton. In the case where W = {Z} , we
drop the word "weak" and then we have the notion of ¥)-sharp local nondominated point. The notion
of weak sharp minima is known to be an important tool in the sensitivity analysis of optimization
problems, as well as in the convergence analysis of some optimization algorithms. However, in this
paper our motivation is mainly theoretical, as further applications could be possible done later, on
this basis.

The presence of € in the above definitions will be needed for obtaining optimality conditions in
terms of differential calculus, since we need the Fréchet differentiability at 0 for certain function
(see Section 4). Notice that in general one can consider 9 : [0, 400) — R, but our small extension
of the domain is not restrictive for the functions v usually considered: ; : (—1,+00) — R,
G (t) = In(L+£), s : (—1,400) — R, () = 1, s : R = R, gy () = £, ¥ : R — R,
1y (t) = arctant.

Remark 2.2 (i) Observe that, in case that W = {Z} and K(x) := Q for every x € (UNS) \ {7},
where Q) is a proper closed convexr cone in'Y , the notion from the previous definition reduces to the
notion of W-strict local minimizer for F over S, which was defined in [12].

(i) It is simple to observe that if (T,y) € Gr F is a weak 1p-sharp local nondominated point for
(Ps), then for the same o and U as in Definition 2.1, one has

d(y+z-y,-K(x)) = oy (d(z,W)),

for everyx e UNS, y € F(x) and z € K(z).
Indeed, from the above definition, relation (2.1) holds for every x € UNS, y € F(x). Fix
xeUNS and take y € F (x) and z € K(z). As —K (x) — 2 C —K (z), we obtain that

dy+z-9,—K(x)=d(y—7y,—K(z)—z) 2d(y—y,—K(z)),
and the thesis is proved. Obuviously, this remark is true also for S = X.

Before introducing our second efficiency notion, we recall the concept of local (weakly) non-
dominated point from [6].

Definition 2.3 Let (7,7) € Gr F.
(i) One says that (T,7y) is a local nondominated point for F with respect to K if there is a
netghborhood U of T such that, for every x € U,

(F(z) —y) N (=K (z)) C {0}.



(i) If int K () # O for every x in a neighborhood V' of T, then one says that (T,7) is a local
weakly nondominated point for F with respect to K if there is a neighborhood U C V of T such
that, for every x € U,

(F(z) —g)N(—int K(x)) = 0.

In this notion the argument x of the objective and ordering set-valued maps is the same, which
means that the decision maker takes into account only the preferences in the moment of the decision.
However, in the real world we often meet optimization problems with uncertain data. Thus, in the
following we define the second new notion of minimum we deal with in this paper, which is in fact
a robust solution, since it is immunized against the effect of data uncertainty.

Definition 2.4 Let (Z,7) € Gr F.
(i) One says that (Z,7y) is a local robust efficient point for F with respect to K if there is a
neighborhood U of T such that, for every x, z € U,

(F(z) —y) N (=K (2)) C {0}

(ii) If int K(z) # 0 for every z in a neighborhood V' of T, then one says that (T,7) is a local
robust weakly efficient point for F with respect to K if there is a neighborhood U C V of T such
that, for every x, z € U,

(F(z) —y)N(—int K(z)) = 0.

Remark 2.5 (i) Observe that, if K(z) := Q for every x € U, where by () we have denoted a
closed, convex, proper and pointed come in Y, then the motions given by the previous definition
reduce to the classical ones: the Pareto minimality and weak Pareto minimality of F' with respect
to Q, respectively.

(ii) In the previous definition, if we take z = x for any x € U, then we get the notion of local
(weakly) nondominated point for F with respect to K. Thus we have the following implication: if
(Z,7) is a local robust (weakly) efficient point for F' with respect to K, then (Z,7) is a local (weakly)
nondominated point for F' with respect to K. However, the reverse implication is not true. In this
sense, we give the following example.

Example 2.6 Let X =[-1,1], Y =R? F, K : [-1,1] = R?,

{0} x [0,1], if z =0,
F(z) =< [(0,0),(z,2)], ifz € (0,1],
0, if z € [~1,0)

and
R?, if 2 =0,
K(l‘):{ {(B,z)\ <0}, ifwe[-1,1]\ {0},

where [(a,b), (c,d)] is the line segment joining (a,b) and (c,d). It is easy to see that (0, (0,0)) is
local nondominated point for F' with respect to K, but is not a local robust efficient point for F
with respect to K.

It is known that a point is local (weakly) nondominated for F' with respect to K if and only if
that point is local (weakly) nondominated for F'+ K with respect to K. In the following lemma we
can see that we do not have this equivalence relation for the notion defined above, but we can get
a weaker one. In order to illustrate this, we consider Example 2.8.



Lemma 2.7 Take (Z,y) € GrF. Then (T,7) is a local robust efficient point for F with respect to
K iff there exists a neighborhood U of T, such that for every x, z € U,

(F(z) + K (2) —y) N (=K (2)) € {0}.

Furthermore, if we suppose that there exists a neighborhood U of T such that int K(x) # () for all
x € U, then (Z,7) is a local robust weakly efficient point for F with respect to K iff there exists a
neighborhood V. C U of @, such that for every x, z € V,

(F(z) + K (2) =) N (— int K (2)) = 0.

Proof. To prove this, we take a € (F(z)+ K (2) —7) N (—K(z)), so there exists k € K (z) such
that
a—ke (F(z)-y)Nn(-K(z) - K(2) C (F(z) —y) N (-K(2)) c {0},

which gives us a = k € K (z). It follows that a € K (2) N (—K (2)) and as K (x) is pointed
for any x € X, we obtain that ¢ = 0. The other implication simply follows from the inclusion
(F(z)—g)N(=K(2)) C (F(z)+ K (2) —9) N (=K (z)). If one follows similar arguments as above
one gets the second equivalence. O

Example 2.8 If (7,7) is a local robust (weakly) efficient point for F’ with respect to K, then (Z,7)
is not necessarily a local robust (weakly) efficient point for F'+ K with respect to K. For example,
we take X, Y and F as in Example 2.6 and K : X 3 Y,

- R2, if 2 =0,
K(z) = { co;econv{(—l,O) (L1}, if x e [-1,1]\ {0},

where cone and conv denote the conic and the convex hulls, respectively. It is easy to see that
(0,(0,0)) is a local robust efficient point for F' with respect to K. However, (0, (0,0)) it is not a
local robust efficient point for F' 4+ K with respect to K because for every neighborhood U of 0,
there exist 0 # x € U, z = 0 such that (—1,0) € —K (2) N (F(z) + K (z)).

3 Tools of generalized differentiation

In order to get optimality conditions for the notions introduced in Definitions 2.1 and 2.4 we use
the constructions of generalized differentiation developed by Mordukhovich and his collaborators.
Thus, following the book [15], we give some of the constructions that we use in this paper.

Definition 3.1 (i) Let X be a normed vector space, S a nonempty subset of X, x € S and € > 0.
The set of e—normals to S at x is

N.(S,z) :={z" e X* | 1imsupw <e,, (3.1)
S T

where u >  means that u — = and u € S.
If € = 0, the elements in the right-hand side of (3.1) are called Fréchet normals and their
collection, denoted by N(S,x), is the Fréchet normal cone to S at x.



Let T € S. The basic (or limiting, or Mordukhovich) normal cone to S at T is

S

N(S,z) ={z*e€ X" | Je,, | 0,2, > T,z N S N., (S, zp),Vn € N}.

(ii) Let f : X — R, finite at T € X. The Fréchet subdifferential of f at T is the set
0f (7)== {2" € X* | (z*, 1) € N(epi £, (%, (%))}

and the basic (or limiting, or Mordukhovich) subdifferential of f at T is

of () = {z" € X | (2%, —1) € N(epi f, (7, f (7)))}-

If f is convex, then both 0f (T), of () do coincide with the classical Fenchel subdifferential. If
X is an Asplund space (i.e., a Banach space where every convex continuous function is generically
Fréchet differentiable), and S is closed around Z (i.e., there is a neighborhood V' of T such that
SNV is closed), the formula for the basic normal cone looks as follows:

N(S,7) = {z* € X* | Jap, > 7, 2% S 2%, 2" € N(S,zn),Yn € N}.

Also, in general, one has the inclusion B) f (@) Cc of (z). A well known result is the next generalized
Fermat rule: if 7 is a local minimum point for f then 0 € Of (Z). Let A C X and B C Y be
nonempty sets. For an arbitrary point (a,b) € A x B we have that N (A x B, (a,b)) = N (4, a) x
]V(B,b) and N (A x B,(a,b)) = N (A,a) x N (B,b), and for any T € A one has

dd (-, A) (Z) = N (A, %) N Dx-. (3.2)
If §4 denotes the indicator function associated with the set A, i.e.,

0, ifx e A,
oo, otherwise,

5A(~’E):{

then 854 () = N (A,7) and 864 (T) = N (A, 7) for any T € A.
Further, we recall the fuzzy sum rule and a composition rule for the Fréchet subdifferential (see
[15, Theorem 2.33] and [16, Theorem 3.7], respectively).

Theorem 3.2 Let X be an Asplund space and @1, @2 : X — RU{+oc} be such that v1 is Lipschitz
continuous around T € dom 1 Ndom s and o is lower semicontinuous around T. Then for any
v > 0 one has

8 (p1+¢2) (@) € {01 (01) + B (@2) | @1 €T +7Dx, I (1) — 0 (@) <7, i = 1,2f+7Dx-.

Proposition 3.3 Let f : X — Y be a Lipschitz function and let ¢ :' Y — R. Letx € X and
suppose that ¢ is Fréchet differentiable at f (T). Then

d(pof)(@=0(Ve(f@)of)(@).

In the following, we present two concepts of coderivatives for set-valued maps.



Definition 3.4 Let F': X =Y be a set—}\)alued map and (T,7) € Gr F. Then the Fréchet coderiva-
tive of F' at (T,y) is the set-valued map D*F(Z,y) : Y* = X* given by

D*F(@,y)(y") = {2" € X* | (2", —y") € N(Gr F, (7,9))}.

Similarly, the normal coderivative of F' at (T,7) is the set-valued map DN F(Z,7) : Y* = X* given

by
DyF(@,y)(y") :=={2" € X" | (¢7,—y") € N(Gr F, (Z,9))}.

Next we recall a technical result (see [6, Lemma 4.9]).

Proposition 3.5 Let K : X =2 Y be a set-valued map with K () a convex cone for any x € X
and (7,y) € Gr K.

(i) 1T DK (@, 3)(5") 0, then 4 € (K (7))

(i) If X and Y are Asplund spaces, Gr K is closed around (T,7y), K is lower semicontinuous
at T (i.e., for every y € K () and every sequence (x,) — T, there exists a sequence (yn) — y with
(Tn,yn) € Gr K for every n) and D K (z,y)(y*) # 0, then y* € (K (T))".

Further, we recall the Lipschitz-like property for set-valued maps and a version of coderivative
sum rules for mappings (see [15, Proposition 3.12]).

Definition 3.6 Let F': X =Y be a set-valued map and (T,y) € Gr F. The set-valued mapping F
is Lipschitz-like around (T,7y) if there exist a constant M > 0 and some neighborhoods U € V(T),
V € V(7) such that, for every z,u € U,

F(z)NV C F(u)+ M ||z — u|| Dy.

Proposition 3.7 Let X, Y be Asplund spaces, S C X be a closed set and the set-valued map
F : X =Y be closed around (z,7) € GrF. If F is Lipschitz-like around (Z,7y), then for every
y* € Y*, we have the inclusion

DNFs(z,9)(y") € DNF(Z,9)(y") + N (5,7),
where Fg (z) :==F (x), ifv € S and Fs(z) :=0, ifx ¢ S.

Moreover, we need as well a calculus rule for the Fréchet normal cone of the intersection of a
finite number of sets. Given the closed subsets (1, ..., C of a normed vector space X, one says that
they are allied at T € C1 N ... N Cy whenever (z;,) G T, x), € ]V(Ci,xm), i = 1, k, the relation
(a3, + ... +x3,) — 0 implies (z},) — 0 for every ¢ = 1, k. The concept of alliedness was introduced
by Penot in [19]. By Theorem 4.1 from [4], the alliedness of the subsets Ci, ..., C) implies that
there exists r > 0 such that, for every ¢ > 0 and every z € [C1 N ...N Cx] N B(Z,r), there exist
z; € C;N B(x,¢), i = 1, k such that

N(Cl n...N Ck,x) C ]/\7(01,1‘1) + ...+ N(Ck,l‘k) +eDx~.

Now, we are able to separately study, in the next sections, the notions defined in Section 2.
However, we will see that the treatment of both cases has several common points (see the last
section).



4 Optimality conditions for sharp nondominated points

Let F, K : X = Y be the set-valued maps considered in Section 2, that is the objective mapping
and the ordering mapping, respectively. We work with the following sets

Cy:={(z,y,2) e X XY xY |ye€ F(x)},
Cy:={(r,y,2) e X xY xY |ze K(x)}.

With this notation, we formulate our first result, in which we obtained necessary optimality condi-
tions in terms of Fréchet coderivatives for the notion of sharp efficiency, as follows.

Theorem 4.1 Let X, Y be Asplund spaces, F, K : X =Y be two set-valued maps with (Z,y) €
Gr F and (Z,0) € Gr K such that Gr F, Gr K are closed around (Z,y) and (T,0), respectively.
Assume that the following assumptions are satisfied:

(i) (Z,7) is a weak 1p-sharp local nondominated point (with the constant o > 0) for the problem
(P);
(i) the sets Cy and Co are allied at (T,7,0);

(111) 1) is Fréchet differentiable at 0 with Vi) (0) > 0.

Then for every t* € aVi (0) Dx+ N ]/\}(VV, Z), and for every € > 0, there exist (z1,y1) €
GrFn(B(z,e) x B(y,¢)), (z2,y2) € Gr KN (B (T,e) x B(0,¢)), y* € Dy~ such that

t* € D*F (x1,91) (y* + eBy+) + D*K (w2, 9) (y* + eBy+) + eBx-.

Proof. Using Definition 2.1, there exist @ > 0 and a neighborhood U of T such that for every
xeU,ye F(x), z€ K(x) one has

ay (d(z,W)) <d(y—7,-K (@) <[y -9+ 2.
Whence, (Z,7,0) is a minimum point for the function
X XY XY 3 (2,9,2) — |y -5+ 2]l - o (d (2, W)) € R

on (UxY xY)nN (CiNCy). Using the infinite penalization, we obtain that (Z,%,0) is a local
minimum point (without constraints) for the function g : X x Y x Y — R given by

g (x7 Y, Z) = Hy —y+ ZH - O‘¢ (d ($> W)) + (501002 ($, Y, Z) .
It results, from the generalized Fermat rule, that
(0,0,0) € dg (z,7,0) .

Let g1 : XxYxY — Rand g2 : X xY xY — R be the functions given by g1 (z,v, 2) := a® (d (x, W))
and g2 (2,9, 2) :== |ly =9+ z|| + d¢cync, (2,9, 2) , respectively. Using relation (3.2) and Proposition
3.3, one observes that

dg1 (2,7,0) = [aVy (0) Dx- N N (W,7)| x {0} x {0} > {(0,0,0)},
so g1 (z,7,0) # 0. It follows from [16, Theorem 3.1] that

(07 07 0) € ﬂ |:592 (f? Y, O) - (t*) 07 O) . (41)
t* €V (0) D x« NN (W,T)
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Taking into account that go is the sum between a Lipschitz function and a lower semicontinuous
one around (7,7, 0), we can apply the fuzzy calculus rule for the Fréchet subdifferential. Thus, for
every € > 0, there exist

13 13 13
(:Elvybzl) €B (f7 5) x B (ya 5) x B (07 5)

and

(2,12, 22) € [B (z %) B (g, %) B (o, g)] N (C1NCy)

such that

—~ ~ 13
092 (7,9,0) C {0} x 9 |- +- = 7| (y1, 21) + Idcyne, (T2, Y2, 22) + 5 (Bx+ x By= x By+). (4.2)

Notice that the closedness assumption of graphs of F' and K implies that C; and Cs are closed
around (7,7, 0). Using the hypothesis (ii) we obtain that

80cuney (2,Y2, 20) = N (C1 N Co, (22,2, 22))
N ~ €
C N (C1, (x21, Y21, 221)) + N (Ca, (222, Y22, 222)) + 3 (Dx+ x Dy« x Dy=+), (4.3)

where

€ € €
(x217y2172,’21) & |:B (xQ, 5) x B <y2; 5) x B <227 §>:| N Cl

and

£ € €
(w22, Y22, 222) € [B <$27 5) X B (y27 5) x B (2’27 5)} N Cy.

Now, defining the linear operator A : Y xY — Y by A(y,z) := y + z, the function (y,z) —
|ly + z — || can be expressed as the composition between the convex function y — ||y — g|| and A.
Applying [20, Theorem 2.8.6], we have that

- +- =7l (y1,20) = A" @ = 9l) (1 + 21) ,

where A* : Y* — Y™* x Y* denotes the adjoint of A. As A* (y*) = (y*,y*) for every y* € Y*, we
obtain that

-+ =7l (w1, 20) < {(y",y") [ y" € Dy~}.
Fix t* € aVy (0) Dx= N N(W,E) Thus, from (4.1), (4.2) and (4.3) we obtain that there exist
y* € DY*;
N (C1, (w21, 421, 221)) & @} € D*F (w21, 921) () ,

(QZ‘T?—yT’O) €
€ N (Cz, (w22, Y22, 222)) & 73 € DK (222, 222) (23) ,

(23,0, —23)
such that

t* € ]+ 25+ ¢eDx+,
Y1 € y* +eDy~,
25 € y* + eDy~.

Since (z21,y21) € Gr FF'N [B(T,¢) x B (y,¢)] and (z22,222) € Gr K N [B (%,¢) x B(0,¢)], we have
the conclusion. g



Remark 4.2 Taking into account the special form of Cy and Ca, the alliedness at (%,7,0) means

that for any sequences (Tn,yn) G F (Z,9), (un,vn) Gri (z,0), and every z} € D*F (Tnyyn) (),

w € DK (un,vn) (vF), (x5 +u) — 0, ¥ — 0, v} — 0 imply that =¥ — 0 and u — 0.
According to [15, Theorem 1.43], the sets Cy and Cy are allied at (z,7y,0) if F' is Lipschitz-like
around (T,7y) € Gr F or K is Lipschitz-like around (Z,0) € Gr K.

Remark 4.3 Notice that it is possible to obtain optimality conditions by considering, as usual,
the epigraphical set-valued map associated to F, but in this case of variable ordering structure we
constider that this approach is not appropriate since it would lead to optimality conditions in terms
of coderivative of the sum F + K, which in this situation is more complicated than the sum of the
coderivatives of F' and K, respectively. So, in this sense the result above and the following ones
are, in our opinion, adapted to this specific situation for which the alliedness condition is essential.

To obtain optimality conditions in terms of Mordukhovich coderivatives we use the fact that the
closed unit ball of X* is weak* sequentially compact, if X is an Asplund space (see [15, Proposition
1.123)).

Theorem 4.4 Let X, Y be Asplund spaces, F, K : X =Y be two set-valued maps with (T,y) €
Gr F and (z,0) € GrK such that Gr F, Gr K are closed around (Z,y) and (Z,0), respectively.
Assume that the following assumptions are satisfied:

(i) (Z,7) is a weak 1p-sharp local nondominated point (with the constant o > 0) for the problem
(P);

(i) the sets Cy and Co are allied at (T,7,0);

(#ii) ¢ is Fréchet differentiable at 0 with Vi (0) > 0;

(iv) K is lower semicontinuous at .

Then for every t* € aVip (0) Dy« N N (W, T), there exists y* € Dy~ N (K (Z))" such that

"€ DNF(7,9) (') + DN K (7,0) (y7) - (4.4)

Proof. Let t* € aVi (0) Dx- N N (W,Z). It follows from the previous theorem, that there exist

GrF . _ GrK * * * * * *
(Tns Yn L»/\(m,y), (Un,vp) = (Z,0), (yn) C Dy~, (t3,), (vy) — 0 and (z}), (uy) C X* such

)
that 2 € D*F (zp,yn) (v + 1), ul € D*K (un,vy) (y) +v)) for every positive integer n and
xh + u — t*. Since, (y}) is bounded, we can suppose, without loosing the generality, that it
converges weakly* to an element y*. Therefore vy + v}, y! + t¥ w3 y*, so (yr 4+ k), (yh +1f) are
bounded. Further, we want to prove that the sequences (z}) and (u} ) are bounded. As z}+u} — t*,
it is sufficient to prove that one of these two sequences is bounded. Suppose by contradiction that
both sequences are unbounded. It follows that for every n, there is k, sufficiently large such that

up, ||} (4.5)

For simplicity we denote the subsequences (x,”;"), (UZ") by (x), (u}), respectively. Now, using
the positive homogeneity of the Fréchet coderivatives, we obtain that

n < min { ||z}

1 ~ 1

ﬁx: S D*F(xnvyn) <n (y;: +t:z)) )
1 * fa e 1 * *
E'U,,n < DK (u’na UTL) (yn + Un) .

n
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As L(yr+t2) =0, 2 (y; +v;) — 0 and 127 + Lu? — 0, we have from the alliedness of the sets
C1, Cp that 127 — 0 and Lu’ — 0, which is in contradiction with relation (4.5). Consequently,
we obtain that (x}), (u}) are bounded, whence there exist z*, u* € X* such that z Y, 2* and
uy, wou (without relabelling). Using again that z} + u) — t*, we deduce that t* = a* + u*. It
follows that z* € DN F (Z,7) (v*), v* € DyK (7,0) (y*), with y* € Dy«. Now, using Proposition
3.5 (ii) we obtain that y* € (K (7))", which gives the conclusion of the theorem. O

Remark 4.5 As we can see, in the above theorem we do not know if the multiplier y* is nonzero,
so we get a result of Fritz John type.

In the next result we suppose that the set-valued map K is constantly equal to a closed convex
proper cone (. Notice that if we suppose that the epigraphical set-valued map associated to F' is
closed around (z,y) € Gr F, using Remark 2.2 (ii), we obtain Theorem 4.1 from [5].

Corollary 4.6 Let X, Y be Asplund spaces, F' : X = Y be a set-valued map with Gr F closed
around (Z,y) € Gr F and Q be a closed convex proper cone. Assume that (T,y) is a weak 1-sharp
local nondominated point (with the constant o > 0) for the problem (P), v is Fréchet differentiable
at 0 with Vi (0) > 0. Then for every t* € oV (0) Dx+ N N (W,z), there exists y* € Dy~ N Q*
such that

t* € DyF(z,7) (v7) -
Proof. Consider the set-valued map K : X = Y such that K (z) := @ for all x € X. The sets

C1, C are allied at (7,7,0) if for any sequences (zn, yn) GrfF (Z,7) 5 (un,vn) Gri (Z,0) and every

xh € D*F (T, yn) (), ul € D*K (Un,vp) (V) such that (y)) — 0, (v}) — 0, (x} +u’) — 0 we
get 7 — 0 and w) — 0. As D*K (un,vy,) (v)) = {0}, the alliedness of C; and Cs at (7,7,0) is
proved. Also, it is easy to see that K is lower semicontinuous at  and D3 K (Z,0)(y*) = {0}. So,

as all the hypotheses from the previous theorem are satisfied, we get the conclusion. O

Of course, in Theorem 4.4, if 0 € D3 K (Z,0) (y*), then it becomes a consequence of Corollary
4.6.

Now, in order to get a Karush-Kuhn-Tucker type result, we restrict ourselves to the following
particular case: we consider, instead of the set-valued map F, a single-valued map, denoted f, and
instead of weak sharp efficiency a genuine sharp efficiency, that is W = {Z} . We denote now the
problem (Ps) by (Ps) in order to mark the announced differences.

In order to get optimality conditions for the sharp efficiency notion, we use the Gerstewitz’s
(Tammer’s) scalarizing functional. Thus, in the next lemma we collect from [1, Theorem 2.3.1,
Corollary 2.3.5] and [7, Lemma 2.4] the properties of this nonlinear scalarization function which we
need in the sequel.

Lemma 4.7 Let K C Y be a closed convex cone with nonempty interior. Then for every e € int K
the functional s i :' Y — R given by

sek(y) :=inf{AxeR|Xecy+ K} (4.6)

18 convex, continuous and for every A € R
{yeY | ser(y) <A} =Xde—int K, (4.7)
{yeY |ser(y) <A} =Xte— K. (4.8)
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Moreover, s. i is sublinear, for every u € Y, 0se k(u) is nonempty and
0se.x(u) = {v* € K* | v*(e) = 1,v"(u) = se.x(u)},

where 0 denotes the Fenchel subdifferential. In addition, s. i is (d(e,bd K))"'-Lipschitzian and
for every uw € Y and v* € 0s¢ g (u) one has

le ™" < JJv*]l < (d (e, bd K)) ™"

Next, we prove a result which show that the above function is appropriate to investigate sharp
nondominated points.

Lemma 4.8 Let (7, f (T)) be a v-sharp local nondominated point (with the neighborhood U and
with the constant oo > 0) for the problem (]55) and let K := ﬂ K (z). Ifint K # (), then for every

zelU
e € int K, there exists > 0 such that for everyx € UNS and z € K (x) one has
e (2+ f(x) = (@) 2w ([lo =) (4.9)

Proof. By Definition 2.1 applied for (ﬁs) (that is, F':= f and W = {Z}), we get that there exist
a > 0 and a neighborhood U of T such that for every x € U N S one has

d(f (z) = f (@), —K (2)) > ot ([l — 7)) - (4.10)

Take e € int K with |le] = 1 and fix x € UN S and z € K (z). There are two possible cases.

First, if 2 = 7 then ¢ (lz —Z|) =0 and s, % (2 + f (z) — f (T)) = s, % () . Now, if z = 0 then
z ¢ —int K. Next, we assume z € K (z) \ {0}. As K () is pointed and z € K (x), we obtain that
z¢ —K (x),s0 z ¢ —int K. Using relation (4.7), we get that s, (2) = 0, i.e., the conclusion for
any p > 0.

In the second case we suppose that z # Z. We want to prove that for any v € (0, «) one has

2+ f(z) = f(@) ¢ (lz—7])e—int K.

Suppose that there exists v € (0, ) such that z + f (z) — f (Z) € v (||]x —Z||) e — int K. Since
z € K (x), we obtain that f (z) — f(ZT) € v (|]lx — Z||) e — int K (x). Then, using the fact that
Y (|lx —Z||) > 0, we have

d(f(x) = f(7), =K (2)) < [[v¢ ([le —z()) e]| < ap ([lo —z[]),

which is a contradiction with the inequality (4.10). Using again relation (4.7), we obtain that
s (24 f (@) = f (@) 2 ¢ (= — ).

Finally, take e; € int K arbitrarily. It’s easy to see that Se, ') = ”e—lleef (+), where e = o
It follows that we have the conclusion in every of the previous cases for x and z fixed beﬁore.
Consequently, as the constant obtained does not depend of x or z, we obtain the conclusion. [

€1

In the following we consider as well, besides the set Cs, the set

Cs:={(z,y,2) e X xY xY |y=f(x)}.
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Theorem 4.9 Let X, Y be Asplund spaces, f : X — Y be a function continuous around T with
y=f(@) and K : X 2 Y be a set-valued map such that Gr K is closed around (7,0) € Gr K.
Assume that the following assumptions are satisfied:

(i) (Z,7) is a -sharp local nondominated point (with the neighborhood U ) for the problem (]3> ;

(ii) the sets Cy and Cs are allied at (%,7,0);

(iii) 1 is Fréchet differentiable at 0 with V) (0) > 0 and int K # 0, where K = ﬂ K (z).

zcU

Then for e € int K, there exists u > 0 such that for every t* € uVi (0) Dx«, and every € > 0,

there exist x1 € B (T, ), (z2,y2) € Gr KN (B (T,¢) x B(0,¢)), y € B(0,¢), y* € 95, (y) with

t* € D*f (z1) (y* + eBy-) + D*K (22,y2) (y* + eBy+) + eBx-.

Proof. Using Lemma 4.8, we obtain that for every e € int K, there exist 1 > 0 and a neighborhood
U of T such that for every z € U, y = f (z), z € K (x)

segkW+z—y) 2w (|z—z).
Whence, (Z,7,0) is a minimum point for the function
XxYxYs(zyz)—s,gytz—y) —mw(lz-7]) eR

on (UxY xY)N(CynCs). In the following, we can use the same technique as in the proof of
Theorem 4.1, with s, (y + 2z —¥) instead of ||y — 7 + z||, with the obvious modifications. The
conclusion follows. O

Theorem 4.10 Let X, Y be Asplund spaces, f : X — Y be a function continuous around T with
y=f(@) and K : X =2 Y be a set-valued map such that Gr K is closed around (z,0) € Gr K.
Assume that the following assumptions are satisfied:

(i) (Z,7) is a -sharp local nondominated point (with the neighborhood U ) for the problem (ﬁ) ;

(ii) the sets Cy and Cs are allied at (Z,7,0);

(iii) 1 is Fréchet differentiable at 0 with V) (0) > 0 and int K # 0, where K = ﬂ K (x);

zcU

Then for e € int K, there exists 1 > 0 such that for every t* € uVi (0) Dx« there exists y* € K

with y* (e) = 1 and
"€ DNf (%) (y") + DN K (2,0) (y7) - (4.11)

Proof. As all the assumptions from previous theorem are satisfied, it follows that for every e €
Gr K

int K, there exists u > 0, for any t* € uV (0) Dx~, there exist (z,) — T, (Un,vn) — (7,0),
(Wn) = 0, (yn) C 05, (yn), (57), (v7) — Oand (27,), (uy) C X* such that z7;, € D*f (2n) (yp, +13)
uy € D*K (tn,vn) (Y5 +vy) for every positive integer n and x} + u;, — t*. As y;, € 9s,% (Yn)
we obtain from Lemma 4.7 that [le]| ™" < [y < (d (e, bd?))_1 and (y*) c K . Since, (y) is
bounded, we can suppose, without loosing the generality, that it converges weakly* to an element

y*. Therefore y + v}, yt + ¢ w y*, so (yh +vk), (yi +t) are bounded. As in Theorem 4.4, we

obtain that there exist z*, u* such that t* = z* +u*. As K is weakly-star closed, (y) C K and

ur v y*, we get that y* € K" Using again Lemma 4.7 and the fact that 0s, i is w*-closed, we
have that y* (¢) = 1 and the conclusion follows. O
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Now, we briefly consider the case of problem (ﬁs) Notice that a similar result for the case

where the objective is a set-valued map can be done in the same way.

Theorem 4.11 Let X, Y be Asplund spaces, f : X — Y be a function continuous around T with

y=f(@) and K : X =Y be a set-valued map such that Gr K is closed around (z,0) € Gr K.

Suppose that (T,y) is a 1-sharp local nondominated point (with the neighborhood U ) for the problem

<ﬁ5> , U is Fréchet differentiable at 0, V1) (0) > 0, S is closed and int K # 0, where K := m K (x).
zeU

If f is Lipschitz around T or K is Lipschitz-like around (Z,0) , then for e € int K, there exists y > 0

such that for every t* € uNVi (0) Dx« there exists y* € K" with y* (e) =1 and

t* € Dy f (%) (y°) + Dy K (%,0) (y°) + N (5.,7).

Proof. Suppose that f is Lipschitz around 7 and take e € int K. The conclusion follows analogously
as in Theorems 4.9 and 4.10. Indeed, we use again Lemma 4.8 and the infinite penalization to obtain
that there is ;1 > 0 such that (7,7, 0) is a local minimum point (without constraints) for the function
g: X xY xY — R given by

9@ y,2) =s.gW+2z2-7) —p(d(x,W))+dc,ncs (2,9,2),

where C§ = {(2,y,2) € SxY xY |y = f(z)}. According to Remark 4.2, the assumption (ii)
from Theorem 4.10 adapted to this case is satisfied. As in the proof of the above mentioned
theorems, we get that for every t* € Ve (0) Dx-, there exists y* € K such that y* (¢) = 1 and

t* € Dy fs (Z) (y*) + Dy K (z,0) (v*),

where fg(z) := f(x),if z € S and fg(x) := 0, if = ¢ S. By Proposition 3.7, taking F' := f, we get
the conclusion. It is easy to see that CoNCS = C5NC3, where CF := {(z,9,2) € Sx Y xY | 2 € K (2)}.
So, if we suppose that K is Lipschitz-like around (Z,0), the proof is the same. O

Remark 4.12 Analogously to Corollary 4.6, if in the previous theorem the set-valued map K is
constantly equal to a closed convex proper cone @), we obtain a particular case of Theorem 3.4 of

[5].

5 Optimality conditions for robust efficient points

In this section we get some optimality conditions for the concepts introduced in Definition 2.4 in
terms of Fréchet and Mordukhovich coderivatives of the set-valued maps F' and K, respectively. In
fact, we deal only with the harder case which is the one of local robust efficiency (Definition 2.4
(). Of course, the results we get hold as well in the case of local robust weak efficiency (Definition
2.4 (ii)), when this notion can be defined.

Before we do this we define a notion of openness for a sum of set-valued maps which is weaker
than the classical one. More precisely, we say that F' 4+ K is weakly open at (Z,y) if for every
neighborhood U of 7, there exists a neighborhood V' of y such that V' C F (U) + K (U). As in
general (F'+ K)(U) C F(U)+ K (U), if F+ K is open in the standard sense at (Z,7y) , then F + K
is also weakly open at the same point. However, the reverse implication is not true. In this sense,
we give the following example.
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Example 5.1 Let F, K : R =3 R,

|z, ifz e,

and
K(z) =z, Vz € R,

where QQ denotes the set of rational numbers. It is easy to see that F' + K is not open in the
standard sense at (0,0), but F'+ K is weakly open at (0,0).

The first result of this section is one of weak openness for F' + K. The method of proof we
employ here is well known and can be traced back to [18]. However, due to the specific differences
we meet in the case we study, we fill all the technical details of this proof.

Theorem 5.2 Let X, Y be Asplund spaces, F, K : X =2 Y set-valued maps, (z,y) € GrF and
(z,0) € Gr K. Assume that the following assumptions are satisfied:

(i) Gr F and Gr K are closed around (T,7) and (Z,0), respectively;

(ii) there exist ¢ > 0, 11 > 0, ro > 0, s1 > 0, s9 > 0 such that for every (x1,y1) € GrF N
(AB (Z,m1) x B(y,s1)), (332,3{\2) € GrK N (B(z,r2) x B(0,s2)), y* € Syx, 2], z5 € cBy~, ] €
D*F(z1,y1)(y* + 27), o5 € D*K(x2,y2)(y* + 25) we have

cll2y” + 21 + 2l < lla1 + 23l
Then for every a € (0,c), there exists € > 0 such that, for every p € (0,¢]
B(y,pa) C F(B(%,p)) + K (B(T,p)),
and, consequently, F + K is weakly open at (Z,7) .

Proof. Fix a € (0,c¢) and choose b € (0, 1) such that _%5 < b < 5. There exists ¢ > 0 such that
the following are true:

b las < min {7"1,7‘2,51752};
“ <b+e< ¢
cw o .
a+1 c+1’

Gr FNclW is closed, where W = B (i, bilae) X B (@, bilaa) ;
Gr K NclV is closed, where V = B (E, b_lae) X B (0, b_laa) .

Fix p € (0,¢] and take v € B (g, pa). We endow the space X x Y x X x Y with the sum norm
and define the function f : [Gr FNclW] x [Gr K NclV] — R, f(x,y,20,y0) := ||y +yo — v||. As
the set [Gr F'Ncl W] x [Gr K NclV] is closed, we can apply the Ekeland Variational Principle for
fand (z,7,7,0) € dom f. So, there exists (xy, Ys, Top, Yoo) € [Gr F Ncl W] x [Gr K N cl V] such that

s +vop — vll < g —vll =0 (|7 — |l + |7 — wll + IZ — 2ol + [lwosll) (5.1)
and
lys + yob — vl < |ly +yo — vl + b (lz — zpll + [ly — vl + l[zo — zowll + [0 — yosl]) , (5.2)

Y (z,y,z0,y0) € [Gr FNclW] x [Gr K NclV].
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From (5.1) we obtain that
17 — @3l + 7 = wll + [ — zonll + lyosll <" 7 —vll < b 'pa < b 'eq,
whence (xp, Yp, Top, Yob) € W x V. Again from (5.1), if v =y, + yo» € B (¥, ap) we obtain that

bl[z — || < [[7 —vll =0 ([ — wll + [[Z — zool| + lyosl])
<7 =l = bllg—y» — yool| = (L = b) [T — v||
<(1—=b)ap <bp
and analogously
b ||f - xObH < bp7
therefore @y, xop € B (T, p). Thus, v = yp + yo» € F (7p) + K (wop) C F (B (T,p)) + K (B (T, p)).
So, if we prove that v is the only possible solution, we get the conclusion. For this, we sup-
pose that v # y, + yop and we define the function h : X XY x X xY — R, h(z,y,20,y0) :=
lly + yo — v||+b(||z — x| + [y — wsll + |zo — zosl| + ||¥o — Yos||) - From relation (5.2) we obtain that
(b, Yb, Top, Yop) is @ minimum point for h on [Gr F Ncl W] x [Gr K NclV]. Then (x4, Y, Tob, Yob) 18
a global minimum point for A+ djqr prci w)x[Gr Knel v]- By means of the generalized Fermat rule, we
have that
(07 0,0, 0) €o (h ('7 ) ) + 5[GrFﬂClW]><[GrKﬁcl V] <'7 R )) ($ba Yb, Lob, yOb) :
Since (xy, Yp, Tob, Yob) € W X V', we can choose v € (0, p) such that
D (xp,7) x D (yo, ) X D (zop,7) x D (yop,7) CW x V
and
v ¢ D (yp + yobs 27) -

Taking into account that h is Lipschitz and djq; praw)x[ar ket v] 18 lower semicontinuous, we can
apply the fuzzy calculus rule for the Fréchet subdifferential (Theorem 3.2). Thus, it follows that
there exist

(35 Yy %0r Y0y) € D (w5,7) X D (y5,7) X D (op, ) X D (yob,7)
(22,92, 28, Y5,) € [GrF 0 (D (z6,7) X D (y5,7))] x [Gr K 0 (D (z06,7) % D (yobs 7))]

such that

(07 0,0, 0) € oh (xflw y%n xtl)’ya y(l)’y) + 85[(}1‘ FNW]x|Gr KNV] (.,L,,Zw y?w .’L'%,y, ygy) (53)
+’Y(DX* X DY* X DX* X DY*) .

Since (22,42, 25, v5,) € [Gr FNW] x [Gr K N V] we have that

55[GrFﬁW]><[GrKﬂV] (95373/3,35(2)7,%2)7) = N (GI‘ F7 (37372/3)) X N (GI‘ Kv (‘T%fwyg’y)) :

As h is the sum of five convex functions, the Fréchet subdifferential Oh coincides with the sum of
the Fenchel subdifferentials.
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Now, as in the proof of Theorem 4.9, using the same operator A : Y X Y — Y defined by
A(y,z) ==y + z, in composition with the convex function y — ||y — v|| we have that

O+ vl (y3,95,) = A" (@1 —oll) (43 + %0,) »
where A* : Y* — Y™ x Y* denotes the adjoint of A. Remarking also that v # y,ly + y37 €
D (yy + yob, 27) and as A* (y*) = (y*, y*) for every y* € Y* we obtain that
Ol +- = ol (8, 90,) = {9 | y* € Sy 9™ (¥ + w0, —v) = [[} +wdy, — |}
Consequently, using (5.3) we have that
(0,0,0,0) € {(0,5%,0,y%) | y* € Sy=} +b(Dx+ x {0} x {0} x {0}) +b({0} x Dy~ x {0} x {0})

+b({0} x {0} x Dx~ x {0}) +b ({0} x {0} x {0} x Dy~)

+N (GrF, (x%,y?y)) x N (GrK, (m%v,yg,y)) + v (Dx+ X Dy« X Dx« X Dy+)

= (b+7) (Dx+ x Dy« x Dxx X Dy=) 4+ {(0,y%,0,4%) | y* € Sy~}

+N (GrF, (mi,y?y)) x N (GrK, (mgy,ygv)) .

It follows that there exist y* € Sy, (Z3, 7, 25,73) € Dx+ X Dy~ X Dx+ x Dy« such that

(—(b+p) &, —y" = (b+p)F7) € N (Gr F, (22,32)) ,
(= (b+p) @3, —y" — (b+p)B3) € N (Gr K, (23,,3,))

ie.,

—(b+p)F € DF (22,53) (v + b+ p) 7).
—(b+p) T3 € DK (23,,95,) (v* + (0 +p) 3) -
Using the hypothesis (ii) we obtain
cll2y” + (b +p) (11 + w2l < (b+p) |27 + 5] <2(b+p).

But
cll2y" + (b+p) (U1 + 92|l = c(2y7[| = (b+p) |97 + 92l) = 2¢(1 = (b +p)),

so we have
c(l=(0b+p) <b+p.

This is in contradiction to

C
b <b < —.
+p<0+e el

The proof is complete. O

Remark 5.3 Observe that in the previous theorem we do not require the property of alliedness like
in [6, Theorem 4.6] and [17, Theorem 4.2], but our conclusion is weaker.

In the following lemma, we prove the incompatibility between weakly openness and the opti-
mality notion from Definition 2.4. In general, it is known from the scalar case that a mapping
cannot be open at an extremum point. This remark was extended and used in generalized settings
in several recent works: see, e.g., [4], [13] and the references therein.

In our specific situation, this can be written as in the following lemma.
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Lemma 5.4 Suppose that there exists a neighborhood U of T such that m K(x) #{0}. If (z,9) €

zeU
Gr F' is a local robust efficient point for F' with respect to K, then there exists a neighborhood W of

T such that for every neighborhood V' of i
VZFW)+KW),
i.e., F'+ K is not weakly open at (Z,7) .

Proof. Using Lemma 2.7, we obtain that there is a neighborhood U; of T such that, for every =z,
z € Uy,

(F(z) + K (2) —y) N (=K (2)) € {0}. (5.4)
Take W = U N U;. If the conclusion does not hold, then there exists V, a neighborhood of 7, such
that V. C F(W)+ K (W). Let y € V. So, there exist z1, zo0 € W such that y € F (z1) + K (22) .
From (5.4) it follows that y — 7 ¢ —K (22) or y —y =0 i.e.,

—7 {0 U\ -K(2)) c{0}u (Y\ N —K(fﬂ))-

zelU

But y was chosen arbitrarily in V, so V — 3 C {0} U <Y\ m — K(x)) It is easy to see that

zelU
V — 7 is an absorbing set, i.e., for every v € Y, there is v > 0 such that for every A € [—v,~] we

have Av € V — 7. So, as the set {0} U (Y\ ﬂ — K(x)) is a cone, we deduce that ¥ = {0} U
zelU

<Y \ ﬂ -K (m)) , which contradicts the fact that ﬂ K (x) # {0} . Thus we have the conclusion.

zelU zeU
O

Putting together the last lemma and Theorem 5.2, we obtain the following result.

Theorem 5.5 Let X, Y be Asplund spaces, F, K : X =Y set-valued maps with Gr F' and Gr K
closed around (Z,y) € Gr F and (z,0) € Gr K, respectively Suppose that there exists a neighborhood

U of T such that K # {0}, where K : ﬂK . If (Z,7) is a local robust efficient point for

zelU
F with respect to K, then for every € > 0, there exist (zz,y:) € GrF N (B (T,e) x B(y,¢)),

(e, 9e) € Gr KN (B (,¢) x B(0,¢)), yX € Sy=, 2%, 22 € eBy~ such that
0 € D*F(we,ye) (v + 1) + D*K (e, 5e) (7 + ) + eBx-.

Proof. Using Lemma 5.4 and taking into account the hypotheses, it follows that the second

assumption of Theorem 5.2 is not satisfied. Thus, for every n € N\ {0}, there exist (x,,yn) €

GrFﬂ (B( ,4n) X B(y, 4n)), (ZTny Un) E/\GrKﬁ (B( ,4n) X B(O7 4n)), (yr) C Sy=, 2z}, 2! €
+By~, x}, € D*F (2, yn) (yi + 25), T € D*K (T, Un)(y + Z¢) such that

I+ &2l < - 120 + 25+ ol < Tt <
n n n ]2 n
Since, for every € > 0 we can find n € N\ {0} with % < €, we obtain the conclusion. O
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To obtain optimality conditions in terms of Mordukhovich coderivatives, we need a sequentially

normally boundedness condition. We say that a set-valued map H : X = Y is sequentially

normally bounded ((SNB), for short) at (Z,y) € Gr H if for every sequences (Zn, yn) afl (Z,7),

(y) bounded and z}, € D*H (%, yn) (y) imply that (z}) is bounded too. Also, in order to get
nontrivial Lagrange multipliers for the objective we need a generalized compactness hypothesis. Let
C C Y be a closed set around ¢ € C. One says that C is sequentially normally compact ((SNC),
for short) at ¢ if for any ¢, oA ¢, i 50, ¢t € N(C, ¢n), we have ¢ — 0. When C is a proper
closed convex cone, the previous property at 0 is given as follows:

[(c;;) coren o] = ¢ 0.

Theorem 5.6 Suppose that the same hypotheses hold as in Theorem 5.5 and the following two
assumptions are satisfied:
(i) K is (SNC) at 0;
(ii) K satisfies the condition (SNB) at (%,0) or F satisfies the condition (SNB) at (T,7).
Then there exists y* € K\ {0} such that

0€ DyF(7,7) (y*) + DK (7,0) (y7) - (5:5)

Proof. From the above theorem we obtain that for every n € N\{0} , there exist (2, yn) Grf (Z,79),

~ ~\GrK * * % * N * *\ ook N ~ o~ *
(Tn, Yn) = (7,0), (y5) C Sy=, (2), (z,) — 0, 2, € D*F(xp, yn) (v +2), Ty, € D*K (T, Yn) (Y5, +

z}) such that
z;, + 1z, — 0. (5.6)

As (yr) C Sy=, we obtain that there exists y* such that y N y* (without relabelling), and from
Proposition 3.5 (i) we get that y* + 2 € (K (Z,,))*. Now, taking into account that z,, — =, for

n large enough we have that &, € U, so K C K (Z,). It follows that y* + 2* € K, and as K
is weakly-star closed and vy + 2} w3 y*, we get that y* € K . Suppose first that K satisfies the
condition (SNB) at (z,0), hence z}, is bounded. Whence there exists z* € X* such that YL
Thus, from (5.6) we obtain that there exists 2* € X™* such that z, Y 2% and 3 +2* = 0. Using the
definition of the Mordukhovich coderivative, it follows that 0 € D} F (Z,7) (v*) + DNy K (T, 0) (y*) .
A similar argument works if F' satisfies the condition (SNB) at (Z,y). To complete the proof, we
only need to prove that y* # 0. For this, we suppose that y* = 0. Using the (SNC) property of K
at 0, we obtain from y* + 2% € K= and y + 2* w, 0, that y» + 27 — 0. As 2z — 0, it results that
(yy) also converges to 0, which contradicts the inclusion (y;) C Sy=. O

Remark 5.7 (i) The hypothesis (i) for the above theorem is satisfied when int K # 0 or the di-
mension of Y is finite (for more details, see [21]).

(ii) According to [15, Theorem 1.43], if F is Lipschitz-like around (Z,y) € GrF or K is
Lipschitz-like around (z,0) € Gr K, then the hypothesis (ii) for the above theorem is satisfied.

6 Final comments

In the main results of Sections 4 and 5 we have deduced optimality conditions in terms of Fréchet and
Mordukhovich coderivatives of the set-valued maps F' and K, respectively. This unites the study
we made on both efficiency notions defined in Section 2. So, as we have seen, to obtain optimality
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conditions in terms of Fréchet coderivative, in both sections we defined a function for which we
found a minimum point in a certain domain. Then, in both cases, we used the infinite penalization
technique, the generalized Fermat rule and some calculus for the Fréchet subdifferential. For
getting optimality conditions in terms of Mordukhovich coderivative, we started from the optimality
conditions in terms of Fréchet coderivative and we used various other conditions for each individual
case, like the alliedness property in Section 4, or a sequentially normally boundedness condition in
Section 5. Regarding the final conclusions of Sections 4 and 5, they are comparable. For example,
the right-hand sides of relations (4.4) and (5.5) look similar and they are also in relation with the
conclusion of [6, Theorem 4.10]. However, one can observe different combinations of the technical
assumptions made in every particular case. That interplay of the assumptions is, on one hand,
interesting, and, on the other hand, marks the specificity of every of the efficiencies we study in
this paper.
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