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Abstract: The aim of our paper is to establish optimality conditions on dual spaces for constrained and
unconstrained set-valued optimization problems with respect to some new notions of directional Pareto
efficiency. The methods we employ are different for each of the two cases. For the constrained problem we
use a fuzzy extremal principle, and for the unconstrained one we use the incompatibility between openness
and minimality to prove that the limit of a sequence of directional minima for a perturbation of the objective
set-valued map F' is a critical point for F'.
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Introduction and Preliminaries

Optimization using set-valued maps has proved to be very useful in many research fields such
as duality principles in vector optimization, inverse problems for partial differential equations
and variational inequalities, image processing and reconstruction, game theory, viability
theory and many others (see, for example, [2], [17] and [27]). On the other hand, problems
from location theory and mathematical programming where some directions are considered
more important than others motivate the study of directional efficiency. Regularity for set-
valued maps, efficiency, calculus with generalized differentiation objects and other properties
concerning the main objects in variational analysis have been intensively studied in the light
of directional phenomena in many research papers in the last years (to cite a few of them,
see [1], [3], [4], [6], [9], [15], [24], [25] and the references therein). In this paper we continue
the investigation started in [6] and [11] concerning a notion of directional Pareto efficiency
with respect to one and two sets of directions in view of obtaining necessary optimality
conditions for set-valued optimization problems on dual spaces. The methods we propose
are based on the extremal principle and some sensitivity issues. Using the extremal principle
to derive optimality conditions in constrained optimization is a natural idea that comes
from the fact that the extremal principle is a variational analog of the convex separation
principle in nonconvex settings and has the advantage that it is a straightforward method
(see [12], [20] and [22]). The second part of our study concerns the case of an unconstrained
optimization problem approached from the perspective of sensitivity, which we conclude
with the proof that the limit of a sequence of directional Pareto minima for an Aubin-
type perturbation of the objective set-valued map F' is a critical point for F. This is in
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line with a popular topic in optimization that is the description of asymptotic behavior of
families of minimization problems. See [10], [14] and [19] and the references therein for more
details and results on the subject. One direction of research is to be able to characterize the
solution (in various acceptances: approximate minima, Geoffrion/Borwein/Benson minima,
weak minima) of an optimization problem as the limit of a sequence of minimizers for a
family of approximating problems of the initial one, with the natural amendment that the
approximating solutions are more easily obtained. On the other hand, proving that the limit
of a sequence of approximating solutions is a critical point for a certain problem is especially
useful in numerical analysis where algorithms search for critical points rather than actual
solutions.

The paper is structured as follows. After a first introductory section where we give the
notations that are used throughout and the reference problem and notions of efficiency, the
two main sections follow the two main purposes of the paper, that is optimality conditions
for constrained and unconstrained set-valued optimization problems. In Section 2, we deal
with the constrained case and we use a fuzzy extremal principle in order to arrive at opti-
mality conditions. The method is pretty straightforward and it starts from the facts that a
minimum point for a constrained optimization problem is an extremal point of a system in
which the constraints and the objective map of the problem are involved and then, that the
Approximate Extremal Principle holds in any Asplund space. Hence, the section consists of
only one main result. In Section 3 we prove that the limit of a sequence of directional Pareto
minima for a perturbation of the objective set-valued map F' with directional Lipschitz-like
set-valued maps is a critical point for F, in the Fermat generalized sense using the normal
(Mordukhovich) coderivative. In order to do that, some auxiliary results are needed, that
are also interesting for their own sake. More precisely, we introduce a weaker notion of
directional openness (see [10] and [11]) with respect to two sets of directions in the input
and output space of the objective map and also with respect to the ordering cone in the
output space; with respect to this notion, we prove that the sum between a directionally
open and a directionally Aubin-continuous set-valued map is still directionally open, both
in a local and in a global version.

Throughout this paper X and Y denote real Banach spaces, unless otherwise stated. We
denote by B(z,r) the open ball centered in x € X with radius r > 0, by Bx the unit ball
in X and by Sx the unit sphere of X. The notations int A, cl A and cone A stand for the
topological interior, the topological closure and the conical hull respectively of a nonempty
set A C X.

If f: X - RU{oo} is a function with values on the extended real line, then the domain
of f is the set dom f = {x € X | f(x) < oo}.

For a set-valued map F' : X = Y, the domain and the graph are the sets Dom F' =
{r € X | F(z) # 0} and Gt F = {(z,y) € X xY | y € F(x)}, respectively. Given
(Z,7) € GrF, we say that F is Lipschitz-like around (Z,y) with modulus { > 0 if there
exists a neighborhood U of T such that

F(z) C F(u) + ||l —u|| cl Bx, Vz,u € U.

By the symbol X* we denote the topological dual of X, while w* stands for the weak*
topology on X*. If z* € X* and = € X, then by (z*,z) we understand the value of the
functional z* applied to the element x.

We recall next some of the generalized differential constructions developed by Mor-
dukhovich and his collaborators (see [21]) on the dual spaces that we use throughout this
paper. Let Q@ C X be a nonempty subset of X, € > 0 and T € . The set of e—normals to
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) at T is

N.(Q,Z):={a* e X* | limsup@ﬂLiaj> <egp,
o e 3

where the notation = % 7 means that z € Q and @ — 7. If £ = 0, the elements in the
right-hand side of the expression above are called Fréchet (or regular) normals and their
collection is the Fréchet normal cone to § at Z, denoted by N (€2, ).

The basic (or limiting, or Mordukhovich) normal cone to Q at T is

NQ.T) = {z" € X* | 3, 220 0,0, B 7,2t 25 2% 2t € No, (Q,20),Vn € N},

where the notation z;, 27 2* means convergence in the w*—topology.

If X is an Asplund space (i.e., every convex continuous function f : U — R defined on an
open convex subset U of X is Fréchet differentiable on a dense subset of U) and  is closed
around T (i.e., there is a neighborhood U of Z such that QN clU is closed), the formula for
the basic normal cone looks as follows:

N(Q,z)={z" € X" | Fz,, &f,xz w—mv*,xfl € N(Q,z,),Vn € N}.

For a set-valued map F' : X = Y between the Banach spaces X and Y, the Fréchet
coderivative of F at (Z,7) € Gr F is the set-valued map D*F(Z,y) : Y* = X* given by

D*F(7,7)(y") = {z* € X* | (+*,—y") € N(Gt F, (7,9))},

and the normal coderivative of F' at (Z,7) € Gr F is the set-valued map D*F(Z,7) : Y* =
X* given by

D*F(z,9)(y") == {z" € X" [ (2", —y") € N(Gr F, (%,7))}-

For a function f : X — RU{+oo} finite at T € X, the basic (or limiting, or Mordukhovich)
subdifferential of f at T is the set

Of(7) :={z" € X™ | (2%, —1) € N(epi [, (7, f (7))},

where epi f 1= {(z,y) e X xR |y > f(z)}.
The positive dual cone of a cone Q C Y is defined by

Qt={y €Y | (y",y) >0, Vy € Q}.

Throughout this paper K C Y represents a proper (i.e., K # Y and K # {0}) convex
cone that induces a partial order relation on the space Y; when additional assumptions on
it will be needed, they will be stated explicitly. We have in view the following set-valued
optimization problem with geometric constraints

(P) minimize F(z), subject to x € Q,

where I': X 2 Y is a set-valued map and 2 C X is a nonempty set.
Let L C Sx and M C Sy be two nonempty closed sets; we recall from [6] and [11] the
next directional minimality concepts related to (P).
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Definition 1.1. (i) One says that (Z,7) € Gr FN (2 xY) is a local directional Pareto
minimum point for F' on 2 with respect to L and M if there exists a neighborhood U
of T such that

[FUNQN(T+conel))N(g—coneM)—-gygN—-K C K. (1.1)

(ii) If int K # 0, one says that (Z,7) € Gr F N (2 x Y) is a local weak directional Pareto
minimum point for F' on 2 with respect to L and M if there exists a neighborhood U
of T such that

[F(UNQN(T+coneL)) N (g —cone M) —g] N —int K = ().

(iii) One says that (Z,7) € Gr FN (2 x Y) is a local directional Pareto minimum point for
F on Q with respect to L if there exists a neighborhood U of Z such that

[FUNQN(T+conel)) —ygNn—-K C K. (1.2)
Notice that (1.1) is equivalent to
[FUNQN(T+conel)) —g]N(—coneM)N—-K C K,

and so, if K C cone M, the relation reduces to (1.2). That is, if K C cone M, the set of
directions M plays no role in the efficiency notion from (i) and the latter reduces to the
notion in (4i7).

Of course, in the unconstrained case, 0 = X in the definition above. The optimality
conditions that we establish next are with respect to this notions of efficiency, (i) and (4i%)
more precisely.

Optimality Conditions Based on the Extremal Principle

In this section we obtain some optimality conditions for (P) using the extremal principle
developed by Kruger and Mordukhovich (see [18] and [20]). Being a variational analog of
the convex separation principle in nonconvex settings, the extremal principle is naturally a
very useful tool in deriving optimality conditions in constrained optimization and has been
thus used in various papers (see [12],[13]). For the reader’s convenience, we state here the
definitions of the extremal system and the fuzzy form of the extremal principle that we use
in our result. Roughly speaking, a common point of sets is locally extremal if these sets can
be locally pushed apart by linear small perturbations in such a way that the resulting sets
have empty intersection.

Definition 2.1. Let Q1, 25 C X and let T € Q1 N Qs.

(i) The system {€;,€s, T} is called extremal if there are sequences (aiy), (a2n) ——s 0

and U a neighborhood of Z such that

(1 —ain) N (Q2 —az,) NU =0 Vn.

(ii) It is said that the extremal system {Q,Q,Z} satisfies the Approximate Extremal
Principle if for every € > 0 there are 1 € Q4 N (T 4+ eBx), 2 € Q2N (T + eBx) and
z* € (N(Qy,21) + €Bx-) N (=N (Q2,22) + €Bx+) such that [|z*| = 3.
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Remark 2.2. According to Theorem 2.20 from [21], the Approximate Extremal Principle
holds in any Asplund space; that is, every extremal system in an Asplund space satisfies
the Approximate Extremal Principle. For more details on the extremal principle, its history
and its extensions we refer the reader to [5], [22] and [23].

We recall next the definitions of two commonly used qualification conditions both for
calculus and optimality conditions that we will also use as hypotheses in the main result of
the section.

Definition 2.3. (i) Let ©; and Q9 be two nonempty closed subsets of the space X. One
says that 1 and {23 are allied at T € 1 NQy if for every (x;,,) LLN T, Tl € ]\Af(Qi, Zin)s

m
i = 1,2, the relation «7,, + x5, — 0 implies that =7, — 0 and 23, — 0.

(ii) A subset Q C X is called sequentially normally compact (SNC) at T € Q if for every
sequences (&, Tn,z5) C [0,00) x £ x X* satisfying
en =0, T, =T, T, € ]\Afgn(Q,zn) and z, v, 0,
it follows that ||| — 0 for n — oco.

The result we obtain in the sequel is a direct extension of Theorem 3.7 from [6] for the
case of directional Pareto efficiency with respect to two sets of directions.

Theorem 2.4. Let F': X =Y be a set-valued map between the Asplund spaces X and Y,
K CY a closed convex cone with nonempty interior, L C Sx and M C Sy two closed sets
with coneM convex and (Z,7) € GrF. Suppose that F is Lipschitz-like around (T,7),  and
(T + conelL) are allied at T, K NconeM is (SNC) at 0, int K NconeM # O and (T,7) is a
local weak directional Pareto minimum point for F on ) with respect to the sets of directions
L and M.

Then there exists y* € (K NconeM)™ \ {0} such that

0€ D*F(z,9)(y") + N(Q,T) + N(coneL,0).
Proof. Let us define
Oy :=[QN (T + conel)] x [(g— K)N (g — coneM)] and Qs := GrF.

Choose U = Uz x Y, where Uz is the neighborhood from the definition of the minimality of
(Z,7), and k € int K N coneM. We claim that

Qm[Qng(O,fLﬂ NU =0,

for all n. If we suppose otherwise, we get (z,y) such that

x € QN (T + conel) N U, (2.1)
y € (y—K)N(y— coneM),

k

n

which yields that y — % € F(x) and also that y—% € y—coneM—% C y—coneM —coneM C

y — coneM. Moreover, y — % —7y € —intK — K C —intK and thus we obtain

Y — k -G [F(2N (T + conel) NUz) N (g — coneM) — g N (—intK),
n



6 DIANA-ELENA MAXIM

which is a contradiction to the minimality of (Z,7).
Therefore, the system {Q1,s, (Z,7)} is extremal and we can apply the Approximate
Extremal Principle in order to get, for all n € N, some sequences (15, y1,) € 21 N [(f, 7)+

%BXXy], (Ton,Yon) € Qgﬂ(f,y)Jr%BXxy] and (zF,y}) € []V(Ql, (xln,yln))+%BX*Xy*]ﬂ
[— N(Qs, (2an, yon)) + LBx-xy+] such that ||(z},y;)| = . Further, we deduce the exis-
tence of other sequences (ul,,v,) € N(Q1, (T1n,y1n)),s (U3, 3,) € N(Qa, (T2, 12,)) and
(af,,b5) € Bx+xy=, i = 1,2 such that

* % * * 1 * *
(Ina yn) = (ulnvvln) + E(alnv bln) (22)

1
(@0, 9m) = —(u2n, v2n) + —(azn, b3n).

It is easy to see that the sequences (z}) and (y) are bounded and thus w*—convergent on
some subsequences to some elements z* and y* respectively. Hence, by passing to the limit
in (—z},—y:) € N(Qa, (T2n,Y20)) — 2 Bx+xy~, we get that (—z*,—y*) € N(GrF, (z,7)),
which is equivalent to —z* € D*F(Z,7)(y*) and then to 0 € * + D*F (%, 7)(y*).

Let us now justify that y* is nonzero. Suppose, on the contrary, that y* = 0. There
is a sequence z;; € By« such that y; — 1z% € N((y — K) N (y — coneM),y1,,). Since

n

yr — Lo 7 0 and Yin — ¥, from the SNC property of K N coneM at 0 follows that
Yp — %z; — 0. Also, there are some sequences (r},s5) € L1Bx., vy« such that (—z}, +

*

i -y +sh) € ]V(GrF, (Z2n,Y2n)), or, using the definition of the coderivative, —z} + ) €

no
5*F(I2n, Yon ) (Y — sk ). Now, using the Lipschitz property of F' around (Z,7) and the fact
that y* — s> — 0, Theorem 1.43 from [21] ensures that we also have —z} + r} — 0. From
that we immediately see that 2}, — 0 and this yields a contradiction since ||(z}, )| = 3.
Therefore, y* # 0.

From the property of alliedness of Q and (T + coneL) at T, it follows that there are some
elements a, € QN B (l’m, %), ln € (T + conel)N B (:cln, %) such that

~ 1 ~ ~ 2
xy € N(QN (T + conel), z1y,) + —Bx~ C N(,a,) + N(ZT + coneL, 1) + —Bx-~.
n n

Hence, there are a, € N(€,a,) and Ire N(Z + coneL, I,,) such that
ay + 15 —x; — 0.

Next we prove that these two sequences cannot be both unbounded. Suppose, on the
contrary, that they are. Then, for every n, there is k,, sufficiently large such that

n < minfllag, |, |15, [} (2.3)

For simplicity, we denote the subsequences (aj, ) and (I} ) by (a;,) and (1},) respectively. We
have that ta¥ € N(€,a,) and Lr e N(Z + coneL, 1,,), and from

n n n

we obtain that X (a7, +17) — 0. Using again the alliedness of 2 and (Z+coneL) at , it follows
that ta% — 0 and LI; — 0, but this is a contradiction to the relation (2.3). Therefore,
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*

the sequences (a}) and (I%) are bounded and thus w*—convergent on some subsequences
to some elements a* and [* respectively. Finally, we get by passing to the limit that z* =
a*+1* € N(Q,T) + N(T + coneL,T) = N(Q,T) + N(coneL,0).

Moreover, passing to the limit in y* € N((y — K)N (g — coneM), y1,), we get that
y* € N(y — K NnconeM,y) = N(—K N coneM,0) = (K N coneM )", and the proof is

completed. O

A simple example to prove the validity of this result is given next.

Example 2.5. Let F : [0,00) = [0,00), F(z) = [z, + 1], L = M = {1}, K = [0,00),
Q = [0,1] and (Z,7) = (0,0). It is easy to check that all hypotheses are fulfilled for
these choices and in the end, the verification of the conclusion comes to finding an element
y* € (K Ncone M)t = (0,00) such that

(0,—y*) € N(Gr F, (0,0)).

Or, due to the fact that Gr F' is a convex set, this further reduces to finding a y* € (0, 00)
such that
Yy y=0

for all x € [0,00) and all y € [z, z + 1], which is obviously true.

Remark 2.6. (i) Notice that in the case when M = Sy, the result above is similar to
Theorem 3.7 from [6], in the cited paper the case of strong minimality being dealt. Moreover,
if F'is a single-valued map and both L and M are the whole unit spheres in X and Y
respectively, that is, (Z,7) is a classical Pareto minimum point for f := F, then one recovers
the usual optimality condition that 0 € d(v* o f)(Z) + N(£2,T) for some nonzero positive
multiplier v* € Kt \ {0}.

(#4) In [13] the author obtains optimality conditions associated with the classical weak
Pareto minimum concept for a constrained set-valued optimization problem with geometric
constraints using directly the extremal principle. The main idea is that a minimum point
for a map generates an extremal system formed by the graph of the map and the constraints
set; then the conditions in the extremal principle are turned into optimality conditions for
a real-valued map written using the support function of the objective map. Our result
is a Fermat-type necessary condition written for the objective map where the hypotheses
of generalized compactness properties and alliedness of some of the sets involved in the
structure of the problem and the regularity of the objective map were essential.

Optimality Conditions Based on Openness

We recall from [9] a notion of directional linear openness of a set-valued map with respect
to two sets of directions. Let F': X = Y be a set-valued map, L C Sx, M C Sy, a >0
and (7,7) € GrF.

Definition 3.1. We call F' a—directionally linearly open at (Z,7) with respect to L and M
if there exists € > 0 such that for all p € (0,¢) it holds that

B(y,ap) N (g —cone M) C F(B(%,p) N (T + cone L)).

As it happens in the classical, non-directional case, this notion is equivalent to two other
properties: F being a—directionally metrically regular at (Z,y) with respect to L and M
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and F~! being a~!—directionally Aubin continuous at (7,Z) with respect to M and L (see
[9, Proposition 2.4] and [26, Theorem 1.5]).

We introduce next a weaker notion of directional openness of F' with respect to the sets
of directions L and M and, additionally, to the ordering cone K of the output space Y.
Besides a, we consider another strictly positive constant 8 > 0.

Definition 3.2. We call F' (o, 8)—directionally open at (T,g) with respect to the sets of
directions (L, M) and the cone K if there exists € > 0 such that for all p € (0, €) the following
relation holds:

B(g,ap) N (g — coneM) C F(B(Z, p) N (T + conel)) + K N B(0, Bp).

The aim of this section is twofold. First we prove a stability result that shows that the
sum between two set-valued maps having each one of the properties of directional openness
with respect to (L, M) and K and the directional Aubin continuity with respect to Sx and
M at every point of their graphs, respectively, is still a directional open set-valued map with
respect to (L, M) and K at every point of its graph as well. This stability we prove in the
global case and in a local version also. Our second aim is to derive optimality conditions for
the problem (P) in the unconstrained case when Q = X.

The main technical tools we use in the next result are a directional minimal time function
and a form of the well-known Ekeland variational principle. We recall from [8] the definition
and the main properties we need for the minimal time function: if Q@ C X and M C Sx
are two nonempty sets, then the directional minimal time function with respect to M,
Tr(-,2) : X — [0,00], is given by

Tr(z, Q) :=inf{t >0|Fue M : z+tuecQ}foralxeX.

In the particular case when the target set ) is a singleton, we write Ths(x, {u}) =: Ty (2, u).
It is easy to check that Ths(x,u) is +oo if u — z & cone M and ||u — | if u —z € cone M.
If one of the sets M and  is closed, and the other one is compact, then Ty (-, Q) is lower
semicontinuous (see [8, Proposition 2.4]).

The first result in this section concerns the preservation of directional openness with
respect to the directions (L, M) and K at directional pseudo-Lipschitz perturbation in the
global case. For similar results see [7], [10], [28] and [29]. In fact, our result represents a
directional version of [10, Theorem 4.1].

Theorem 3.3. Let F,G : X 3 Y be two set-valued maps with GrF and GrG locally closed.
Let K C Y be a closed and convex cone and L C Sx, M C Sy be two closed sets of directions
with coneM convezx. Suppose that Dom(F +G) is nonempty and let o, 3, be strictly positive
constants with B < a. If F is («,y)—directionally open with respect to (L, M) and K at
every point of its graph and G is B—directionally Aubin continuous at every point of its
graph with respect to Sx and M, then F + G 1is (2’1(01 — B),'y) —directionally open with
respect to (L, M) and K at every point of its graph.

Proof. Let (z9,wo) € Gr(F + G) be arbitrary, so there are yo € F(zo) and zy € G(x¢) such
that wo = yo + 20.

Let us define the set A := {(z,y,2,k) |y € F(z),z € G(x),k € K}. Since GrF and GrG
are locally closed and K is closed, it follows that A is locally closed, so there exists p > 0
such that A N clW is closed, where

W= B(l‘o,p) X B(y07 (a +7)/0) X B(Zo,ﬁp) X B(O,’Yp)'
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Let ug € B(wg, 271 (a—B)p)N(wo—coneM). Our aim is to prove that ug € (F+G)(B(xq, p)N
(xo + coneL)) + K N B(0,vp).

Suppose 7 is in (0,1) such that ||ug — wp|| < 27!7(a — B)p. Let us define the function
frANAW C X x (Y xY xY) = RU {0}, by

f(xaya 2, k) = T—M(y +z+ k7 {UO}) = T—M(y +z+ k;uo)v
where on the product space Y x Y X Y we consider the norm
1y, 2, k) o := max{(a + )" Hlyll, 572, v I&[]}-

Tt is easy to see that f is positive, and since M is closed and {ug} is compact, f is also lower
semicontinuous. Also, since ug — (yo + 20) = up — wo € —coneM, the point (zo, yo, 20,0) €
domf, and so we can apply the modified variational principle of Ekeland from [11] to get,
for all € > 0, (x¢, Ye, 2, ke) € AN clW such that

f(@es e, 22, ke) < f(@o0, 90, 20,0) — e(T-L (<5 w0) + [|(Ye, 225 ke) = (0, 20,0)ll0)  (3.1)
and, for all (z,y,z,k) € ANclW,
f(@e,ye, 2e,ke) < f@,y, 2, k) + e(Top(w;2e) + 1(Ye, ze, k) — (9,2, K)[l0)- (32)
From (3.1) we get that
T n(Ye + 22 + kejuo) < [luo — wol| — e(T-r(ze;w0) + (Y — Yo, 2e — 20, k<) llo),

which further implies, because the left-hand side is positive, that T_p (z.;20) < oo and
T2 (ye + 2z + ke; ug) < 0o, which are equivalent to

Ze € g + coneL and ug — (ye + 2ze + ke) € —coneM. (3.3)
Hence, relation (3.1) becomes
l[uo = (ye + 2 + ke)|| < fluo — woll — e(llze — 2ol + [|(ye — o, 2 — 20, ke)llo),
which implies that

ellze — 2ol < [luo — woll (3.4)
e(a+7)"lye = yoll < Jluo — woll
B |2e — 20|l < [luo — woll

ey lkell < fluo — woll

By choosing € = 2717(a — f3), the previous relations yield that (z.,y., 2, ke) € W.
Now, if ug = y. + 2 + ke, then it would be true that ug € (F + G)(B(zg, p) N (o +
conel)) + K N B(0,vp), and the proof it would be done.
We will now prove that in fact, it is not possible that ug # y. + 2. + k.. Suppose, by
means of contradiction, that ug # y. + 2. + k.. Then we can correctly define
C

V= uy — + z. + ke)) € —coneM,
||u0_ys+zs+ksH( 0 (y&‘ € 8))
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where C' is an arbitrary constant strictly smaller than «.
Let £ > 0 be small enough such that

Ye +tv € B(y.,at) N (y. — coneM) C F(B(x.,t) N (x. + conel)) + K N B(0,t),

by the (o, y)—directional openness of F' at (z.,y.) with respect to (L, M) and K. We add
k- to the previous inclusion to get that

Ye +tv+ ke € F(B(ze,t) N (xe + conel)) + K N B(0,~t)
+k. C F(B(xe,t) N (zz + conel)) + K N B(ke,7t).

Hence there exist a € B(x.,t) N (xze + conel) and k € K N B(k.,~t) such that
Yye +tv+ k. — k € F(a). (3.5)
Furthermore, we can choose p € coneL and ¢ € Y with |[p|| <1 and ||g|| < 1 such that
a =z +tp and k = k. + ~tq. (3.6)

It follows from (3.5) that y. + tv — ytq € F(xc + tp).

We make use now of the fact that G is f—directionally Aubin continuous at (z., z.) with
respect to Sx and M, or, equivalently, G~! is 3~ !—directionally linearly open at (z.,x.)
with respect to M and Sx. That is, for ¢ > 0 sufficiently small, it holds that

B(ze,t) N (ve — cone Sx) C G~ (B(ze, Bt) N (ze + cone M)).

Thus, there is f € B(z., t) such that f € G(a) for which we can write f = z. + Str by
choosing r € coneM with ||| < 1.
The use of these expressions of the constants a, f and k is that we obtained the points

(ze +tp,ye + tv — Vtq, 2. + Btr, k- + vtq)

to be both in A and in W since they represent small perturbations of (z,ye, zc, k.) € W
and W was defined as an open set. Hence we can use (3.2) for these points and write:

f(@e,ye, 2o, ke) < fxe +tp,ye + tv — vtq, 2z + Btr, ke +ytq)

3.7
(T (e + tpia.) + (b0 — 1ta, Bt vt o). 3.7

We have f(mm Yey Re, ke) = TfM(ye +2ze + ke UO) = ||u0 - (ye +z:+ k5)||7 TfL(xa +tp; .1'5) =
t||p|| because . — (v + tp) = —tp € —coneL, and

f(xa +tp,ye + tv — vtq, 2 + ﬂt?“, ke + VtQ) = T—M(ye + 2ze + ke +tv+ BtT§ UO) (3'8)
= |luo — (Ye + 2e + ke + tv + Btr)||

since —ftr € —coneM, ug — (ye + 2e + ke +tv) = (1 — W—M) (up —ye —2e — ke) €
—cone M for ¢ small enough and thus uy — (ye + z¢ + ke +tv + Str) € — cone M — cone M C

— cone M because conelM is convex.
Thus,

f(we +tp,ye +tv — ytq, 2o + Btr, ke +ytq) < Bt||r]| + |luo — (ye + ze + ke + tv)|
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and (3.7) becomes

luo = (ye + 2 + ke)ll < Btlrll + lluo — (ye + 2e + ke) — toll +e(tlpll + £l (v — g, Br,vg)lo)-
By the definition of v, we have

luo — (Y= + 22 + ke) — tvl| = [[luo — (Y= + 22 + ko) || — tC.
By choosing, as before, ¢ small enough such that ||ug — (ye + zc + k2)|| > tC, we get that

0 < Bt|r] —tC +e(tlpll + (v =g, Br,7a) o),

and so

0<B—C+277(a—B)(1+max{(a+7) " v —~al, 7 Bllrll,. v v lall})-
That is, since |jv —vg|| < C+v < a+7,
C—-pB<27'r(a—pB)(1+1).
By passing to the limit with C' — «, we get that

O[—ﬂST(Oé—B),

which yields the contradiction that 7 > 1.
Therefore the only possibility for ug is to be the sum y. + z. + k., and this completes
the proof. O

We are trying in the sequel to obtain a local version of this stability result. Note that by
the (a, §)—directional openness of F' with respect to (L, M) and K around (%,7) € GrF we
understand that there exist e > 0 and some neighbours U and V for T and ¥ respectively
such that for all (x,y) € (U x V)N GrF and p € (0,¢) one has

B(y,ap) N (y — coneM) C F(B(x,p) N (x4 coneL)) + K N B(0, Bp).

Similarly for the directional Aubin continuity of G with respect to Sx and M around (Z,Z).
We prove the following intermediate result.

Theorem 3.4. Let F,G : X 3 Y be two set-valued maps with GrF and GrG locally closed.
Let K CY be a closed and convex cone and L C Sx, M C Sy be two closed sets of directions
with coneM convex. Suppose that Dom(F + G) is nonempty and o, 3,7 are strictly positive
constants with 5 < a. If F is (v, y)—directionally open with respect to (L, M) and K around
(Z,9) € GrF and G is f—directionally Aubin continuous around (T,z) € GrG with respect
to Sx and M, then there exists € > 0 such that for all (z,y,2) € B(T,e) X B(y,¢) x B(Z,¢)
with y € F(x) and z € G(z), and for all p € (0,¢€), one has

B(y+ 2,2 a—B)p)N(y + 2z —coneM) C (F+ G)(B(z, p) N (x + coneL)) + K N B(0,vp).
Proof. Due to the assumptions made, there is 6 > 0 such that the following assertions hold:
GrF N [cl(B(z,0)) x cl(B(y,9))] and GrG N [cl(B(%,d)) x cl(B(Z),0))] are closed, for any
(z,y) € GrF N [B(z,0) x B(y,d)] and any t € (0, 9),

B(y,at) N (y — coneM) C F(B(z,t) N (x 4 conel)) + K N B(0,~t),
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and finally, for every (z,z) € GrG N [B(Z, ) x B(z,d)] and all ¢ € (0, ), one has
B(z,t) N (x — cone Sx) C G (B(z, Bt) N (z + cone M)).

Let us now choose ¢ = $ and fix some (z,y,2) € B(T,¢) x B(7,¢) x B(z,¢) with y € F(z)

and z € G(x), and also p € (0,e). The proof of the fact that the inclusion
By + 2,2 (a—B)p) N (y + 2 —coneM) C (F + G)(B(x,p) N (x + coneL)) + K N B(0,7p)

holds is basically the proof of the previous theorem, so we skip the technical details. It is
sufficient to notice that, in our present context with the notation from the cited theorem,
it is still true that F is («,~y)—directionally open with respect to (L, M) and K at (z.,y.)
and G~ is f~1—directionally linearly open at (z.,z.) with respect to M and Sx since

(2, 3.) € GrF 0 [B(7, p) x B(7, p) C GrF 0 [B(,) x B(F,0)]

and
(xe,2:) € GrtG N [B(Z,p) x B(z,p)] € GrG N [B(Z,d) x B(Zz,9)].

Thus the proof is completed. O

Further, to get from this result to the local stability of the sum of F' and G we use the
following notion of sum-stability of the pair (F,G).

Definition 3.5. Let F,G : X = Y be two set-valued maps and (Z,7,Z) € X xY x Y.
The pair (F,G) is called locally sum-stable around (7,7, %) if for every e > 0 there exists
d > 0 such that for every x € B(%,0) and every w € (F + G)(x) N B(y + Z,9) there exist
y € F(x) N B(y,¢) and z € G(z) N B(Z, ) such that w =y + z.

Corollary 3.6. Let F,G : X =2 Y be two set-valued maps with GrF and GrG locally closed.
Let K CY be a closed and convex cone and L C Sx, M C Sy two closed sets of directions
with coneM convex. Suppose that Dom(F + G) is nonempty and «, B, are strictly positive
constants with 8 < a. If F is (a,7y)—directionally open with respect to (L, M) and K
around (Z,y) € GrF and G is f—directionally Aubin continuous around (%,Zz) € GrG with
respect to Sx and M and the pair (F,G) is locally sum-stable around (T,9,Zz), then F + G
is (27 (a — B),~)—directionally open with respect to (L, M) and K around (Z,7 + Z).

Proof. From the previous result we know that there exists £ > 0 such that for all (z,y,z2) €
B(Z,e) x B(y,e) x B(z,e) with y € F(z), z € G(z) and for all p € (0,¢), one has

B(y+2,2" (a=B)p)N(y+z—cone M) C (F+G)(B(x, p)N(z+cone L))+KNB(0,7vp). (3.9)

Let € be the one from above and § > 0 the one handed by the locally sum-stability property
of (F,G). We can assume, without loss of generality, that § < e. We want to prove that for
all (z,w) € Gr(F+ G)N(B(%,d) x B(y+Z,0)) and for all p € (0,¢), one has

B(w,2 (o — B)p) N (w — cone M) C (F + G)(B(x,p) N (x + cone L)) + K N B(0,vp).

This is true from (3.9) because, again from the sum-stability of (F, G), we can write w = y+z2
with y € F(z) N B(y,¢) and z € G(x) N B(Z,¢). The proof is complete. O

For the second aim of this section, that is, obtaining optimality conditions for the uncon-
strained (P), we recall some sufficient conditions for the directional openness of a set-valued
map that one can find in the proof of Theorem 3.10 from [11]. We formulate this result here,
for the coherence of our presentation.
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Theorem 3.7. Let X and Y be finite dimensional spaces, ) # L C Sx and ® # M C Sy be
closed sets such that cone L and cone M are convex, K be a closed convex cone in'Y and let
F: X 3Y be a set-valued map with (Z,y) € Gr F. Suppose that the following are satisfied:

(i) GrF is closed;

(ii) there exist ¢ > 0, r > 0 such that for all y* € K+ and u € M with (y*,u) =1 and for
every z* € B(0y,2¢), (z,y) € Gt FN(B(Z,r) x B@,7)) and 2* € D*F(x,y)(y* + 2*),
there is w € L such that

— (&%, w) = clly” + 2"

Then there exists ¢ > 0 such that for all a € (0,¢), for all p € (0,e) and for all
(z,y) € Gr Fn (B(,27'r) x B(y,2"'r)),

B(y, pa) N (y — cone M) C F(B(x,p) N (x4 conel)) + K. (3.10)

Remark 3.8. Making a slight modification in the proof mentioned above, namely, with
the therein notation, applying the Ekeland variational principle on the domain Gr F' x (K N
cl B(0,ap)), one can obtain the next form of the openness of F": there exists € > 0 such that
for all a € (0,c¢), for all p € (0,¢) and for all (z,y) € GrF N (B(z,27'r) x B(y,27'r)),

B(y, pa) N (y — cone M) C F(B(z,p) N (z + cone L)) + K N B(0, (a + 1)p). (3.11)

The optimality conditions we give next are based on the opposition between openness
and minimality, but the hypotheses do not concern a minimal point for the objective set-
valued map F', but a sequence of minimal points for some perturbations of F. As such, we
prove that the limit of such a sequence is a critical point for F'.

Theorem 3.9. Let X and Y be finite dimensional spaces and F : X =Y be a set-valued
map with a sequence of perturbating maps G, : X =Y, n € N. Let L C Sx be a closed set
with cone L convez; let (T,7) € Gr F be the limit of a sequence of Pareto directional minima
(zn,yn) € Gr(F + Gy,) for F + G, with respect to the set of directions L. Assume that

(i) K CY is a closed convex cone and let uw € Sy N (K \ —K);
(ii) GrF is closed and Gr G,, is locally closed at every point close to (T,0);

(i) F is Lipschitz-like around (Z,y) and for all n there is B, > 0 such that G, is
Brn—directionally Aubin continuous with respect to Sx and {u} around every point
from its graph close to (z,0); B, — 0;

(iv) for all n, the pair (F,G,,) is locally sum-stable around (T,7,0).
Then, there are * € X*, y* € Kt with (z*,1) > 0 for alll € L and (y*,u) = 1 such that
at € D"F(z,9)(y"). (3.12)

Proof. The idea of the proof is to show that the openness condition from (3.11) can not
hold and from that to deduce that condition (ii) of Theorem 3.7 is not satisfied and then, by
negation, to obtain the optimality conditions. For that, suppose by means of contradiction
that there is & > 0 such that F is (o, @+ 1)—directionally open with respect to (L, {u}) and
K around (Z,y). The sum-stability hypothesis ensures that for all n there are w, € F(z,)
and v, € Gn(x,) such that y,, = u, + vy, up, — T and v, — 0.



14 DIANA-ELENA MAXIM

Thus, since (Zp, Un, V) — (Z,7,0) and 3, — 0, we get the following facts valid for all n
large enough: 3, < «, GrG,, is locally closed at (z,,v,), F is (a, a4+ 1)—directionally open
with respect to (L, {u}) and K around (x,,uy), Gy, is ,—directionally Aubin continuous
around (z,,v,) with respect to Sx and {u} and finally, the pair (F,G,) is locally sum-
stable around (2, t,,v,). These facts ensure, according to Corollary 3.6, that F + G,, is
(27— B,), a+ 1)—directionally open with respect to (L, {u}) and K around (2, tun,vy)-
That is, there is €1 > 0 such that for all p € (0,¢1), one has in particular that

B(g,2~ (= B)p) (g —cone{u}) © (F+Gr)(Blzn, p)(\(wn-+cone L))+ KNB(0, (a-+1)p).
(3.13)
By Proposition 3.7 from [6], in the assumption of the minimality of the points (2, y,), one

gets that there is €5 > 0 such that for all » > 0 it holds that
B(yn,r) N (yn — cone{u}) ¢ (F + G,)(B(xpn,e2) N (z, + cone L)) + K.

But this is clearly a contradiction to relation (3.13) since, if €1 > €3 we can choose r =
27 (a — B,)e2, and if 1 < g9 we can choose r = 27 (a — 3,,)p for arbitrary p € (0,e1) and
write that

B(yn, 27 (. — B,)p) N (yn — cone{u}) C (F 4 Gn)(B(2n,p) N (z, +cone L)) + K
C(F + Gn)(B(zp,e2) N (2, + cone L)) + K.

Therefore, condition (ii) from Theorem 3.7 does not hold for L and M := {u} and this

means that for all n there are sequences (2, yn) SrF, (7,7), yi € KT with (y},u) = 1,
2zt € B(0,2n71) C Y* and 2, € X* such that

2t € D*F (2, yn)(yi + 27) (3.14)
1
~(an,0) < ~llyn + 7l Vi€ L.

The sequence () is bounded according to [16, Lemma 2.2.17], having that u € int K. From
the Lipschitz property of F' around (7,7) together with [21, Theorem 1.43] and the fact that
z* is also clearly bounded, we can conclude that (z}) is also bounded. Therefore, on some
subsequences, we have that =z — z* € X*, y& — y* € Kt and 2} — Oy~. Passing now to

the limit in (3.14) we get that

x* € D*F(Z,y)(y"), with (y*,u) =1,
(@0 >0,Viel,

which is exactly the conclusion. O

Remark 3.10. This result can be seen as a generalization of Proposition 3.7 from [6],
in the sense that we prove that not only a set-valued map can not be directionally open
at a directional minimum point, but that it can not be open at the limit of a sequence
of directional minimum points for some Lipschitz perturbations of it. Using the sufficient
openness conditions from Remark 3.11, we arrive at the optimality conditions.
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