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In the article we use abstract convexity theory in order to unify and generalize
many different concepts of nonsmooth analysis. We introduce the concepts of
abstract codifferentiability, abstract quasidifferentiability and abstract convex
(concave) approximations of a nonsmooth function mapping a topological vector
space to an order complete topological vector lattice. We study basic properties
of these notions, construct elaborate calculus of abstract codifferentiable func-
tions and discuss continuity of abstract codifferential. We demonstrate that many
classical concepts of nonsmooth analysis, such as subdifferentiability and quasid-
ifferentiability, are particular cases of the concepts of abstract codifferentiability
and abstract quasidifferentiability. We also show that abstract convex and abstract
concave approximations are a very convenient tool for the study of nonsmooth
extremum problems. We use these approximations in order to obtain various
necessary optimality conditions for nonsmooth nonconvex optimization problems
with the abstract codifferentiable or abstract quasidifferentiable objective function
and constraints. Then, we demonstrate how these conditions can be transformed
into simpler and more constructive conditions in some particular cases.

Keywords: nonsmooth analysis; abstract codifferentiability; abstract quasidiffer-
entiability; abstract convex approximation

AMS Subject Classifications: 49K27; 90C30; 90C48

1. Introduction

One of the first ideas in the study of the local behaviour of a function was to approximate
the function under consideration in a neighbourhood of a point by a very simple function,
namely linear function, and to use this linear function in order to study some properties of
the initial function. This simple idea gave rise to the concept of derivative and eventually
led to the development of classical differential calculus. In the twentieth century, various
generalizations of the derivative were proposed in nonsmooth analysis. Most of these
generalizations are just modifications of the directional derivative or the subgradient and
the subdifferential of a convex function (see, e.g. [1-5]). Although these generalizations are
effective tools for solving various nonsmooth problems, they are discontinuous, as well as
the subdifferential of a convex function in the nonsmooth case. A lack of continuity causes
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a lot of complications and makes the construction of effective and convenient numerical
methods very difficult.

However, there is a different way of a generalization of the classical derivative. In order
to study a more broad class of functions than the class of differentiable functions, one should
simply approximate a function in a neighbourhood of a point by more broad (and inevitably
more complicated) set of functions than the set of linear functions. From the point of view of
optimization, a natural candidate on the role of the set of approximating functions is the set
of convex (concave or the sum of convex and concave) functions, since the class of convex
functions is the simplest and the most profoundly studied class of functions in optimization.
For a long time this simple idea had not been fulfilled in nonsmooth analysis, until in 1988
Demyanov introduced the concept of codifferentiable function [6] (that implicitly carried out
this idea) in order to construct a continuous approximation of a nonsmooth function. Since
usually a continuous approximation of a nonsmooth function must be nonhomogeneous, (see
the introduction in [7]), then we naturally come to the following definition of codifferentiable
function, which is a generalization of the concept of quasidifferentiable function.[7] Let
Q  R? be an open set. A function f: € — R is called codifferentiable at a point x € €2,
if there exist convex compact sets d f(x), d f(x) € R?*! such that for any admissible
Ax € R? (i.e. such that co{x, x + Ax} C Q) one has

fx+Ax) — f(x) = (Ml)neai}(x)(a + (v, Ax)) + (b,wI}lelélf(x)(b + (w, Ax)) + o(Ax, x),
where o(¢Ax, x)/a — 0 as o« — 40, and (-, -) is the inner product in RY. In actuality,
the previous definition is equivalent to the following one (cf. Example 3.10 below): a
function f: 2 — R is said to be codifferentiable at a point x € 2 if there exist a finite
convex function ®: RY — R and a finite concave function ¥ : R — R such that for any
admissible Ax € RY

F@x+ Ax) = f(x) = D(AX) + W(AX) + o(Ax, x),

where o(¢Ax, x)/a — 0 as o« — +40. The concept of codifferentiability appeared to be
amazingly effective tool for solving various optimization problems.[7-10] Let us mention
here the marvellous ability of the method of codifferential descent [7] to ‘jump over’ some
points of local minimum.[10]

The aim of this article is to take the next step and to utilize some ideas of abstract
convexity in nonsmooth analysis. Namely, we introduce and study the concepts of abstract
codifferentiability, abstract quasidifferentiability, and abstract convex and abstract concave
approximations of a nonsmooth function mapping a topological vector space to an order
complete topological vector lattice. These concepts are based on the idea of an approxi-
mation of a function in a neighbourhood of a point by an abstract convex function (or an
abstract concave function, or the sum of abstract convex and abstract concave functions).
Actually, many well-known notions of nonsmooth analysis, such as subdifferentiability,
quasidifferentiability, codifferentiability, exhauster and coexhauster, are just a particular
cases of the concepts of abstract quasidifferentiability and abstract codifferentiability. Thus,
the theory presented in the article gives us a new understanding of these notions and allows
one to present many different concepts and results of nonsmooth analysis in a unified
and convenient framework. Moreover, the theory of abstract codifferentiability furnishes
one with a useful approach to the construction and study of continuous approximations of
nonsmooth functions. Therefore, we pay a lot of attention to the problem of continuity of



Downloaded by [ ] at 07:32 12 September 2014

Optimization 3

an abstract codifferential and thoroughly develop the calculus of abstract codifferentiable
functions.

In the article, we also derive necessary optimality conditions for various nonsmooth
nonconvex optimization problems with the use of the abstract convex and abstract concave
approximations of a nonsmooth function. The author thinks that the abstract convex and
abstract concave approximations are a very effective tool for the study of various nonsmooth
constrained extremum problems, since they allow one to obtain necessary optimality con-
ditions for these problems in a very simple manner. As applications of the general theory,
we give new characterizations of some classes of nonsmooth functions and obtain new
necessary optimality conditions for these classes of functions.

2. Preliminaries

In this section, we recall some basic notions from abstract convexity, and introduce sev-
eral specific sets and operations on these sets, which will simplify the exposition of the
main results in the article. We assume that the reader is familiar with some basic defini-
tions and facts from the theory of topological vector lattices [11,12] and abstract convex
analysis.[13-15]

2.1. Abstract convexity

We recall some definitions from abstract convexity, that is used in subsequent. Let X be an
arbitrary nonempty set, E be a complete lattice, f: X — E be an arbitrary function, and
let H be a nonvoid set of mappings h: X — E.If h € H and h(x) < f(x) forall x € X,
then we write h < f (or f > h).

Definition 2.1 The function f is called abstract convex with respect to H (or H-convex)
if there exists a nonempty set U C H such that f(x) = sup;,cy; A(x) for all x € X. In this
case one says that the abstract convex function f is generated by U.

The function f is called abstract concave with respect to H (or H-concave) if there
exists a nonempty set V. C H such that f(x) = inf,cy h(x) for any x € X. In the latter
case, the abstract concave function f is said to be generated by V.

The set supp™(f, H) = {h € H | f < h} is called an upper support set of f with
respect to H and the set supp™ (f, H) = {h € H | f > h} is referred to as a lower support
set of f withrespect to H. The set 9 f(x) = {h € supp™ (f, H) | h(x) = f(x)} is called
an H-subdifferential of f at x and the set 3y f(x) = {h € supp™ (f, H) | h(x) = f(x)}is
referred to as an H-superdifferential of f at x.

Note an obvious condition for the global minimum (maximum) of the function f via
abstract convex structures. Suppose that the set H contains all constant functions. Then, it
is easy to check that for the function f to have a global minimum (maximum) value at a
point x* it is necessary and sufficient that

fE) € fE™) (f(x") €dnfE™). (D

One can suppose that only the constant function 7 = f(x*) belongs to H in order to
get (1).
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2.2. Special sets

Let X be an arbitrary nonvoid set and E be an order complete vector lattice. We add the
improper elements 400 and —oo to the vector lattice E, where, as usual, +o00 is considered as
a greatest element and —oo is considered as a least element. Denote E=EU {—oo}U{+00}.
It is clear that E endowed with an obvious order relation is a complete lattice. Set

X+ (+00) = (+00) + x = 400, x + (—00) = (—00) +x = —00,
a(+00) = 400, a(—00) =—00 ifa >0,

a(+00) = —00, a(—00) =400 ifa <O.

We will not consider such expressions as +00 + (—00) or 0(400). For an arbitrary function
F: X — E denotedom F = {x € X | F(x) # —o0, F(x) # 4+00}. Thesum[! = p + ¢
of functions p,q: X — E is said to be well-defined if p~'(e) N ¢~ '(—e) = ¥ when
e € {+00, —oo}. Here, p~!(e) is the preimage of e under p.

Let H be a nonempty set of functions #: X — E. The set H is said to be closed under
addition if for any h1, hp» € H the sum hy + hj is well-defined and belongs to H.

Let § be a filter on X. Denote by PF (X, §, E, H) the set consisting of all pairs of
functions (@, ¥) such that &: X — E is H-convex, ¥: X — E is H-concave, and there
exists S € § such that S C dom ® N dom W.

Remark 1 'We will only consider values of the sum & 4+ W in a ‘neighbourhood’ of a
given point x, since the sum ® + W will serve as an approximation of the increment of a
function in this ‘neighbourhood’. Therefore, it is natural to demand that the sum ® + W is
well-defined and finite only in a ‘neighbourhood’ of x. Thus, the filter § will usually be the
filter of neighbourhoods of a point x.

In subsequent we will consider an approximation of the increment of a function by the
sum of H-convex and H-concave functions. Different pairs of H-convex and H-concave
functions could define the same approximation. Therefore, it is convenient to introduce the
set of equivalence classes of pairs of H-convex and H-concave functions that define the
same approximation.

Let us introduce a binary relation o on the set P F (X, §, E, H). We say that ((®1, V1),
(P2, W) € o, where (®;, ;) € PF(X,§,E, H),i € {1,2}, if and only if there exists
S € § such that S C dom ®; Ndom V¥;, i € {1, 2} and

1 (x) + W (x) = Br(x) + Wa(x) Vx € S.

It is easy to see that o is an equivalence relation on P F (X, §, E,H ). The quotient set of
PF(X,3,E,H) by o is denoted by EPF(X,§, E, H). If (b, V) € PF(X,3,E, H),
then the equivalence class of (®, W) under o is denoted by [, W].

Since an H-convex (or H-concave) function is defined by a subset of the set H, then
one can consider the set PS(H, §) instead of P F (X, §, E, H), where PS(H, §) is the set
consisting of all pairs (U, V) of nonempty sets U, V C H such that (sup, ¢y i, inf pey p) €
PF(X,5, E, H). Let us introduce a binary relation ¢ on the set PS(H, §), which is similar
to the relation o. Define ((Uy, V1), (U, V2)) € &, where (U;, V;) € PS(H, ),i € {1,2},
if and only if
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(( sup hi, 1nf Pl) (‘sup hy, inf Pz))
h1eU; P1€ hoelU, P2€
It is obvious that & is an equivalence relation on PS(H, §). The quotient set of PS(H, F)
by & is denoted by EPS(H, §). If (U, V) € PS(H, §), then the equivalence class of the
element (U, V) under & is denoted by [U, V1.

Introduce the operations of addition and scalar multiplication on the set EP F (X, §,
E, H). Let € R be arbitrary. Suppose that 0 € H in the case o = 0, and the set H is a
cone (i.e. forany 4 € H and for all A > O one has p = Ah € H) in the case o # 0. Denote
(—H)={-h|he H}.

Let (b, W) € PF(X, 3, E, H). Define

[a®,a¥] € EPF(X,§,E, H), ifa >0,
a[®, V] = {[aV,ad] e EPF(X,3,E,—H), ifa <0,
[0, O], ifaa =0.

It is easy to check that the previous definition is correct in the sense that if (&g, Wy),
(Py, ¥p) € [D, V], then [P, aW ] = [ Dy, xW>r] in the case @ > 0 and [a WV, a D] =
[Wy, ad;y] in the case ¢ < O.

Suppose now that the set H is closed under addition. Let (P, ¥y), (Do, W) €
PF(X,3,E, H). Then we set [®1, W] + [®y, ¥a] = [®] + Po, ¥y + Ws]. It is easy
to verify that the given definition of the sum is correct.

The operations of addition and scalar multiplication on the set EPS(H, §) are defined
in a similar way.

Remark 2 (i) The construction of the sets EPS(H, §) and EPF(X,§, E, H) is
similar to the construction of the space of convex sets [16] and the set of the differences of
sublinear functions.[7,17]

(i) Let X be atopological vector space and 3§ be the filter of neighbourhoods of the origin.
Then, we write P F (X, E, H) instead of PF (X, §, E, H) and use analogous abbreviations
for EPF(X,§,E,H), PS(H,3) and EPS(H, ).

We need to introduce other equivalence relations on the set PF (X, §, E, H) in order
to avoid ambiguity in the definition of abstract codifferentiable function.

Let X be a topological vector space (normed space) over the field of real or complex
numbers, and E be an order complete Hausdorff topological vector lattice. Define a binary
relation o, (and o) on the set PF(X, E, H). Let (&;, ;) € PF(X,E, H),i € {1,2} be
arbitrary. Set

(@1, W1), (P2, ¥2)) € 03y (((P1, W1), (P2, ¥2)) € 0y)

if and only if ®(0) + ¥1(0) = ®,(0) + ¥>(0) and for any x € X
1
lim —(d>1(ax) + Yi(ax) — Or(ax) — Wr(ax)) =0

(1 —(<I>1(x) + Vi(x) — P2(x) — Wa(x)) = 0) .

x>0 [|lx ||
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Hereafter, we write « | O instead of @« € R, @ — 4-0. It is easy to see that o, and oy are
equivalence relations on the set P F (X, E, H). The quotient set of PF (X, E,H) by oy
is denoted by EP Fy, (X, E, H), and the quotient set of P F (X, E,H) by oy is denoted by
EPFy(X,E, H).If (0, V) € PF(X, E, H), then the equivalence class of (&, ¥) under
oy is denoted by [P, W], and the equivalence class of (&, W) under oy is denoted by
[P, W];.

One can introduce similar equivalence relations &, and o on the set PS(H) and the
quotient sets E P Sy,(H) and E P S;(H). Also, it is easy to define the operations of addition
and scalar multiplication on the sets E P Fy, (X, E,H), EPF(X,E,H), EPS,(H) and
EPSy(H) in the same way as we defined these operations on the sets EPF(X, &, E, H)
and EPS(H, §).

Let us give several definitions that is useful for the study of continuity. Let, as earlier, X
be anonvoid setand f: X — EPS(H, §) be an arbitrary mapping (one can also consider
f: X —> EPSy(H)or f: X - EPS;(H)). Amapping ¢ = (¢1,¢2): X > PS(H, ),
where ¢; : X — S(H),i € {1, 2}, is said to be a selection of the mapping f if (x) € f(x)
for all x € X. Here S(H) is the set of all nonempty subsets of H.

Let X and H be equipped with topologies and let €2 be a neighbourhood of a point
x € X.

Definition 2.2 A mapping f: Q@ — EPS(H,§) is called lower semicontinuous (upper
semicontinuous, continuous) at the point x if there exists a selection ¢ = (¢1, ¢2): Q2 —
PS(H, §) of f such that the set-valued mappings ¢1, ¢, are lower semicontinuous (upper
semicontinuous, continuous) at the point x. If H is a metric space, then the mapping f is
called Hausdorff continuous at the point x if there exists a selection ¢ = (¢, ¢2): 2 —
PS(H, §) of f such that the set-valued mappings ¢1, ¢» are Hausdorff continuous at this
point.

3. Abstract codifferentiable functions

In the following subsections we give definitions of H-codifferentiable and H-quasi-
differentiable functions and discuss related notions. Also, we show that many well-known
classes of nonsmooth functions are, in fact, H-codifferentiable or H -quasidifferentiable for
particular sets H.

3.1. A definition of abstract codifferentiable functions

Hereafter, let X be a Hausdorff topological vector space over the field of real or complex
numbers, E be an order complete Hausdorff topological vector lattice, H be a nonempty set
of functions 4: X — E and  C X be an open set. Denote the closure of a subset A C T
of a topological space T by cl A and the convex hull of a subset A C L of a linear space L
by co A.

Definition 3.1 ~Afunction F': Q — E is said to be weakly H -codifferentiable (or Gateaux
H -codifferentiable, or weakly abstract codifferentiable with respect to H) at a point x € 2
if there exists an element § Fi [x] € E P F, (X, E, H) for which there exists a pair (&, V) €
8 Fy[x] such that ®(0) + W(0) = 0 and for any admissible argument increment Ax € X
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(i.e. co{x, x + Ax} C (2 Ndom ® N dom W¥)) the following holds
F(x 4+ Ax) — F(x) = ®(Ax) + ¥(Ax) + o(Ax, x),

where o(0¢Ax, x)/a — Oas o | 0. The element § Fy[x] is called a weak H-derivative (or
Gateaux H-derivative) of the function F at the point x.

It is clear that if a function F is weakly H-codifferentiable at a point x, then any pair
(P, W) € 6Fg[x] satisfies all assumptions of the previous definition, i.e. the definition
of weakly H-codifferentiable function does not depend on the choice of a pair (®, ¥) €
1) FH (x) .

Definition 3.2 Let X be a normed space. A function F': Q2 — E is said to be strongly
H-codifferentiable (or Fréchet H-codifferentiable) at a point x € € if there exists an
element Fy,[x] € EPF(X, E, H) for which there exists a pair (&, ¥) € F},[x] such that
®(0) + ¥(0) = 0 and for any admissible Ax € X

F(x 4+ Ax) — F(x) = ®(Ax) + ¥(Ax) + o(Ax, x),

where o(Ax, x)/||Ax|| — Oas Ax — 0.The element F,[x]is called a strong H-derivative
(or Fréchet H-derivative) of the function F at the point x.

It is easy to check that the weak (strong) H-derivative of a function F': 2 — E ata
point x € Q is uniquely defined. Also, it is clear that if a function F': Q — E is strongly
H -codifferentiable at a point x, then F is weakly H-codifferentiable at this point and for
any (&, V) € F{q [x] one has (&, V) € § Fy[x] (the opposite inclusion does not hold true
in the general case).

Remark 1 One can consider the definition of H -codifferentiation in a more general frame-
work. Indeed, let X be a vector space, E be a complete vector lattice, 2 C X be an arbitrary
set. Denote by

coreR={xe€Q|VgeXJay >0:x+ag € Vaec (0 a)}.

the algebraic interior of the set Q. Let § = {S C X | 0 € core S}, and suppose that
core Q2 # (.

A function F': Q2 — E is said to be order H-codifferentiable at a point x € core 2
if there exists an element 8,Fy[x] € EPF(X,§, E, H) for which there exists a pair
(@, V) € 6,Fy[x] such that ®(0) + W(0) = 0 and for any argument increment Ax € E
such that co{x, x + Ax} C core(2 N dom ® N dom V)) the following holds

o-limg 0 | F(x + Ax) — F(x) — ®(Ax) — W(Ax)|/a =0,

where o-lim stands for the order limit in the lattice E.

Let X be a topological vector space. One can also consider the notion of H -codifferenti-
ability for a function defined on the set 2 N /C, where I C X is a cone, or on a closed set
M C X.In these cases, the H-derivative of a function is an element of EP F (IC, §, E, H),
where § = {S C K | 0 € intx S}, intxc stands for the interior of a set in the topological
subspace K of the space X, and IC C X is either an arbitrary cone or some kind of a tangent
cone to the set M.
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We will not consider the generalization of H-codifferentiability suggested above. The
interested reader can transfer main results obtained in the article to these more general cases.

Let a function F: Q — E be weakly H-codifferentiable at a point x € €2, and let
(P, V) € §Fy[x] be arbitrary. Then, by the definitions of abstract convex and abstract
concave functions, there exist nonempty sets U, V C H such that

@(y) = sup h(y), W(y)=inf p(y) VyeX. 2)
heU pev

We denote the equivalence class [U, V], € EPS,(H) by D}, F(x). The set D}, F(x) is
called a weak H -codifferential (or Gateaux H -codifferential) of the function F at the point
x. Itis easy to check that DY, F(x) does not depend on the choice of (®, W) € § Fy[x] and
the choice of the sets U, V C H satisfying (2). Hence the weak H-codifferential of the
function F at the point x is unique. One can analogously define a strong H -codifferential
(or Fréchet H-codifferential) D}, F'(x) of the function F at the point x.

Definition 3.3 Let a function F: Q — E be weakly (strongly) H-codifferentiable at a
point x € €2, and suppose that 0 € H. The function F is said to be weakly (strongly)
H-hypodifferentiable at x if there exists an H-convex function ®: X — E such that
SFy[x] = [D, 0]y (F;L,[x] = [®, 0];). The function F is said to be weakly (strongly)
H -hyperdifferentiable at x if there exists an H-concave function W such that § Fy[x] =
[0, W1y, (Fylx]= [0, ¥1y).

Although the H-derivative of a function is unique, in the general case there exist
(®;,V¥;) € F;I[x], i € {1,2} such that [®1, V1] # [Py, W;]. The following example
shows the difference between equivalence relations o and oy.

Example 3.4 Let X = E = R, H be the set of all affine functions, i.e.
H={h:R— R|h(x) =ax + b, wherea, b, x € R},

and F(x) = x* for all x € R. It is clear that F is strongly H-codifferentiable at the point
x = 0, and FI’_I[O] = [0, 0];. Define ®(x) = x2, x e R Itis easy to verify that & is
H-convex and [®, 0] # [0, 0], despite the fact that (P, 0) € FI’_I[O], ie. [P, 0]; = [0, O];.

Let us introduce the important concept of continuously H-codifferentiable functions.
Let H be endowed with a topology.

Definition 3.5 Afunction F': Q — E is said to be continuously (upper semicontinuously,
lower semicontinuously or, in the case when H is equipped with a metric, Hausdorff
continuously) weakly H-codifferentiable at a point x €  if the function F is weakly
H-codifferentiable in a neighbourhood O of x, and the mapping y — Dy, F(y),y € O
is continuous (upper semicontinuous, lower semicontinuous, Hausdorff continuous) at x.
Continuously strongly H-codifferentiable functions are defined in the same way.

Definition 3.6 Let 0 € H. A function F: Q — FE is said to be continuously weakly
H-hypodifferentiable at a point x € € if the function F is weakly H-hypodifferentiable
in a neighbourhood O of x and there exists a continuous mapping ¢: O — S(H) such
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that (¢(y),0) € Dy F(y) for all y € O. Other types of continuity (semicontinuity) of
H-hypodifferentiable and H-hyperdifferentiable functions are defined in a similar way.

Remark 2 1t is to be mentioned that the theory of continuously H -codifferentiable func-
tions is closely related to the theory of continuous approximations of nonsmooth
functions.[18,19]

Let us give an auxiliary definition that will be useful in subsequent.

Definition 3.7 Suppose that X is a normed space, and E is an order complete normed
lattice. Let a function F': Q — E be weakly (strongly) H-codifferentiable at a point
x € Q. The weak (strong) H-derivative of F at x is said to be Lipschitz continuous in a
neighbourhood of zero (or to satisfy the Lipschitz condition in a neighbourhood of zero) if
there exists (&, V) € §Fg[x] (P, V) € F;i [x]) such that the functions ®(-) and W(-) are
Lipschitz continuous in a neighbourhood of zero.

Note an obvious property of an H-codifferentiable function which H-derivative is
Lipschitz continuous in a neighbourhood of zero.

ProrosiTioN 3.8 Let X be a normed space, E be an order complete normed lattice, and
afunction F: Q — E be weakly H-codifferentiable at a point x € Q2. Suppose that § Fg[x]
is Lipschitz continuous in a neighbourhood of zero. Then there exists L > 0 such that for
any admissible argument increment Ax € X there exists oy > 0 such that

[F(x +aAx) — F(x)| < La||Ax| Vo € (0, a).

Moreover, if F is strongly H-codifferentiable at x and Fy;[x] is Lipschitz continuous in a
neighbourhood of zero, then there exists L > 0 and r > 0 such that

[F(x+Ax) = Fo)ll = L|Ax|| VAx € X, |Ax| <,

and, in particular, the function F is continuous and calm at the point x.

3.2. Examples of abstract codifferentiable functions

In this subsection we show that some well-known classes of nonsmooth functions are
H -codifferentiable for particular sets H.

Example 3.9 Let X be a normed space, E be an order complete normed lattice, and let
B(X, E) C H,i.e. H includes the space of all bounded linear operators mapping X to E.
Then it is clear that if a function F: Q2 — E is Gateaux (Fréchet) differentiable at a point
x € Q, then F is weakly (strongly) H-codifferentiable at this point. Moreover, if 6 F[x]
(F'[x]) is the Gateaux (Fréchet) gradient of the function F at the point x, then

§Fulx] = [8F[x], 01y = [0,8F[x1lw, DyF(x)=[{8F[x1}, {0}w =[{0} {§F[x1}w
(Fylx] = [F'[x],0l; = [0, F'[x]l;, Dy F@) =[{FIxI}, {05 = [{0}, {F'[x]}s)-



Downloaded by [ ] at 07:32 12 September 2014

10 M.V. Dolgopolik

The space H can be equipped with the standard operator norm. Then it is easy to see that if
the function F: Q — E is continuously Gateaux (Fréchet) differentiable at a point x € €2,
then F' is Hausdorff continuously weakly (strongly) H-codifferentiable at this point.

Example 3.10 Let X be areal normed space, E = R, and let H be the set of all continuous
affine functions mapping X to R, i.e.

H={h:X—>R|h()=a+ p(-),a eR, pec X*},

where, as usual, X* is the topological dual space of X. The set H can be identified with the
space R x X*. Thus, H is a linear space that can be endowed with the norm

1
Al = (Ialr + ||17||r)’ , h=(a,p)e H=Rx X*,

where 1 <r < o0, or ||h]|ec = max{lal, || pll}.

It is well-known (cf. [20], Proposition 1.3.1) that a function ®: X — R is abstract
convex (abstract concave) with respect to the set H under consideration if and only if &
is a proper lower semicontinuos convex function (proper upper semicontinuous concave
function). Hence, a function F': 2 — R is weakly H-codifferentiable at a point x € Q2
if and only if there exist a proper lower semicontinuos (l.s.c.) convex function ®: X —
R and a proper upper semicontinuous (u.s.c.) concave function W: X — R such that
0 € int(dom ® N dom ¥), ®(0) + ¥ (0) = 0, and for any admissible argument increment
Ax e X

F(x+ Ax) — F(x) = ®(Ax) + V(Ax) + o(Ax, x),
where o(¢Ax, x)/a — Oas« | 0.
We need the following proposition in order to give another characterization of

H-codifferentiability for the set H under consideration. Let x € X and r > 0. Denote
O,ry={yeX|llx—yl <rtand B(x,r) ={y € X [ [lx =yl < r}.

ProposiTioN 3.11 Let X be a real Banach space and f: X — R be a proper Ls.c.
convex function such that O € intdom f. Then there exist r > 0 and a convex bounded set
A C R x X™ that is compact in the topological product (R, t) x (X*, w*) and such that

f(x) = max (a+ p(x)) Vx € B(x,r). 3)
(a,p)eA
Here t is the standard topology on R and w* is the weak™ topology on X*.

Proof Since the space X is complete, 0 € intdom f and f is a proper l.s.c. convex
function, then f is continuous on intdom f ([20], Corollary 1.2.5), and for any x €
intdom f one has d f(x) # @ ([20], Proposition 1.5.2), where 9 f (x) is the subdifferential
of the convex function f at a point x. Thus, there exist » > 0 and C > 0 such that

[f(x)] <C Vx e O0,4r). 4)

With the use of the definition of the subgradient of a convex function it is easy to show
that there exists M > 0 (M < C/r) such that for all x € O(0, 2r)

Ipl =M Vpedfx), (&)
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i.e. the subdifferential of f is bounded on O(0, 2r).
Since 9 f(x) # ¢ for all x € B(0,r), then (by the axiom of choice) there exists a
mapping B(0,r) > x — p[x] € X* such that p[x] € 9 f(x). Introduce the set

A =clco{(a, p) e Rx X* | a = f(x)— plx](x), p = plx],x € B0, r)}.

Here, the closure is taken in the topology T x w*. The set A is obviously convex. Taking
into account (4) and (5) one has that

AC[—C—rM,C+rM]x{peX*|Ipl <M). (6)

Therefore, the set A is bounded and compact in the topology 7 x w*, since the set {p € X* |

Ipll < M}is weak™ compact by the Banach—Alaoglu theorem, and the set on the right-hand

side of (6) is compact in the topology T x w™ as the direct product of two compact sets.
By the definition of the subgradient of a convex function one has that

f) = fx) = plx](x) + plxl(y) Vy e X, Vx € B(0,r)

and the last inequality turns into an equality when y = x. Hence the validity of (3) follows
from the definition of the set A. O

CoroLLARY 3.12 Let X be a Banach space and { f,}, A € A be a family of proper Ls.c.
convex functions mapping X to R. Suppose that there exist p > 0 and C;, > 0, A € A such
that | f,.(x)| < Cy forall x € O(0, p) and . € A. Then there exist r > 0 (depending only
on p)and a family {A,}, . € A of subsets of the space R x X* such that for any ) € A the
set Ay, is nonempty, convex, bounded and compact in the topology T X w*, and the following
holds
f.(x) = max (a+ p(x)) Vx e B@,r).
(a,p)eA,

Let us give a description of H-codifferentiable functions for the set H under consider-
ations. Suppose that the normed space X is complete. By virtue of the previous proposition
one has that a function F: Q@ — R is weakly H-codifferentiable at a point x € € if and
only if there exist bounded convex sets A, B C R x X* that are compact in the topology
T X w* and such that for any admissible argument increment Ax € X

F(x 4+ Ax) — F(x) = max (a + p(Ax)) 4+ min (b + q(Ax)) + o(Ax, x),
(a,p)eA (b,q)eB

where o(@Ax, x)/a — 0 as « | 0. Thus, the function F is weakly H-codifferentiable at
a point x €  if and only if it is codifferentiable at this point (cf. [7,19,21,22]). Also it is
easy to show that the function F is Hausdorff continuously weakly H -codifferentiable at a
point x € 2 if and only if F is continuously codifferentiable at this point. Moreover, F is
strongly H -codifferentiable if and only if F is codifferentiable uniformly in directions (see
[7,21]). If F is strongly H-codifferentiable at x, then we will call it Fréchet (or strongly)
codifferentiable at x.

Remark 3 The concept of codifferentiability in Banach lattices [19] is, in fact, the particular
case of H-codifferentiability, when the set H consists of all affine functions h: X — E,
h(x) =a+ Ax,wherea € E and A: X — E is a linear operator.
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Example 3.13 Let X be a real Banach space, E = R, and let the set H consist of all
proper ls.c. convex functions #: X — R such that 0 € intdom /. In this example we
only consider H-hyperdifferentiable functions, since the set of all H-hyperdifferentiable
functions contains a certain class of nonsmooth functions.

Suppose that a function F': Q2 — R is weakly H-hyperdifferentiable at a point x € €2,
i.e. there exists a set U C H such that for any admissible argument increment Ax € X

F(x+ Ax) — F(x) = gn{]h(Ax) + o(Ax, x),

where o(¢Ax, x)/a — Oasa | 0. Suppose also that there exist p > Oand Cj, > 0,h € U
such that
lh(x)| < Cr, VYx e OQ,p),VhelU. (7

Then, applying Corollary 3.12 one gets that there exists a family of convex bounded sets
A C R x X*, h € U, which are compact in the topology T x w* and such that for any
admissible argument increment Ax € X
F(x 4+ Ax) — F(x) = inf max (a+ p(Ax)) 4+ o(Ax, x),
heU (a,p)eAy

where o(aAx, x)/a — 0 as « | 0. Thus, the family E(x) = {A;, C R x X* | h € U},
that is said to be generated by U, is a Dini upper coexhauster of the function F at the point
x (cf. [23]). Therefore, as it is easy to check, a function F has a Dini upper coexhauster
at a point x if and only if F is weakly H-hyperdifferentiable at this point and there exist
(U,{0}) € D F[x], p > Oand Cy, > 0, h € U such that (7) holds true. The notion of
coexhauster of a nonsmooth function was introduced by Aban’kin [24], where the functions
having upper coexhauster were called H-hyperdifferentiable (cf. also, [23]).

We will say that a family of nonempty convex, bounded and compact in the topology
T x w* subsets E(x) of R x X* is a Fréchet upper coexhauster of F at x if F is Fréchet
H-hyperdifferentiable at this point and there exists (U, {0}) € D}, F(x) such that E(x) is
generated by U.

Remark 4 One can also consider an example, that is similar to the previous one, where
the set H coincides with the set of all proper u.s.c. concave functions 2: X — R such that
0 € intdom 4. In this case, if a function F': 2 — R has a Dini lower coexhauster at a point
x € Q then F is weakly H-hypodifferentiable at this point.

3.3. Abstract quasidifferentiable functions

It is easy to verify that the following proposition about the directional derivative of an
H-codifferentiable function holds true.

ProrosiTioN 3.14 Let X be a topological vector space (normed space), a function
F: Q — E be weakly (strongly) H-codifferentiable at a point x € Q. Suppose also
that there exists (&, V) € §Fy[x] ((®, V) € Fy[x]) such that the functions ® and ¥
are Dini (Hadamard) directionally differentiable at the origin. Then the function F is Dini
(Hadamard) directionally differentiable at the point x and

Fl(x,8) = @'(0,8) +¥'(0,g) VgeX.
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Here F'(x, ), ®(0, -) and W'(0, -) are the Dini (Hadamard) directional derivatives of the
functions F, ® and W, respectively.

CoroLLARY 3.15 Let X be a topological vector space, a function F: Q — E be weakly
H-codifferentiable at a point x € Q. Suppose that any function h € H is positively
homogeneous of degree one (p.h.). Then the function F' is Dini directionally differentiable
at the point x and for any (®, V) € § Fy[x] one has

Fl(x,8) =®(g) +V(g) VgeX.
Remark 5 About Dini and Hadamard directional derivatives see, e.g. [7,23].

The previous corollary motivates us to introduce the definition of H-quasidifferentiable
(or abstract quasidifferentiable with respect to H) function. Suppose that any function
h € H is p.h. (then any H-convex or H-concave function is also p.h. and the equivalence
relations o, o, and oy coincide).

Definition 3.16 Afunction F': X — FE issaidtobe Dini (Hadamard) H-quasidifferentiable
ata point x € §2if F is Dini (Hadamard) directionally differentiable at this point and there
exists an element Dy F(x) € EPF(X, E, H) such that for any (p, q) € Dy F(x)

F'(x,g) = p(g) +q(g) VgeX,
where F’(x, -) is the Dini (Hadamard) directional derivative of F at x.

The element Dy F(x) from the definition of Dini (Hadamard) H -quasidifferentiable
function is called a Dini (Hadamard) H -quasidifferential of the function F at the point x.
It is clear that Dy F (x) is uniquely defined.

Definition 3.17 Let a function F: 2 — E be Dini (Hadamard) H-quasidifferentiable at
a point x € €2, and suppose that 0 € H. The function F is said to be Dini (Hadamard)
H -subdifferentiable at the point x if there exists an H-convex function p: X — E such
that Dy F (x) = [p, 0]. The function F is said to be Dini (Hadamard) H -superdifferentiable
at the point x if there exists an H-concave functionq: X — E suchthat Dy F(x) = [0, g].

Note a connection between H-quasidifferentiable functions and H-codifferentiable
functions. It is clear that a function F': Q2 — FE is weakly H-codifferentiable at a point
x € Qif and only if F is Dini H-quasidifferentiable at this point. Also, it is easy to see
that if F is Dini H-quasidifferentiable at a point x € 2, and there exists (p, g) € Dy F(x)
such that p and g are Lipschitz continuous in a neighbourhood of zero, then F is Hadamard
H-quasidifferentiable at x. The following proposition, which is, partly, a generalization of
Theorem 2.1 from [26], reveals a connection between strongly H -codifferentiable functions
and Hadamard H -quasidifferentiable functions.

ProrosiTioN 3.18 Let X be a normed space, E be an order complete normed lattice,
and F: Q2 — E be an arbitrary function. For the function F to be Hadamard H-quasi-
differentiable at a point x € Q it is sufficient and, in the case when X is finite dimensional,
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necessary that F is strongly H-codifferentiable at this point and for any (®, W) € F} [x]
the sum ® + WV is finite and continuous on X.

Proof Sufficiency Let (®, W) € F[x], g € X and sequences {g,} C X, {a,} C
(0, +00) such that g, — g and o, — 0 as n — oo be arbitrary. Since (&, V) € F[/_[ [x]
and the sum ® + W is continuous, then

| F(x 4+ opgn) — F(x) — P(angn) — Y(angn)ll — 0
onllgnll

and || ®(g,) + W(g,) — P(g) — ¥(g)|| — 0asn — oo. Consequently

F(x +angn) — F(x)
273

—P(g) — V()| = [[P(gn) + V(gn) — P(g) — (2l

+ lignll IF(x + ongn) = F(x) = ®angn) — Y(angn)l — 0

i gnll

asn — oo. Therefore, the function F is Hadamard H -quasidifferentiable at the point x and
(p,q) € Dy F(x) if and only if (p, ¢) € Fj,[x].

Necessity Ab absurdo, suppose that F is not strongly H-codifferentiable at the point x.
Fix an arbitrary (p,q) € Dy F(x). It is clear that there exist ¢ > 0 and a sequence of
admissible argument increments {Ax,} C X such that |Ax,| — O and foranyn € N

1
—— |F(x + Axy) — F(x) — p(Axy) — q(Axp)| > &. (®)
| Axy |
Denote o, = ||Axyll, g0 = Axp/ay,. Applying the fact that X is finite dimensional one gets
that there exists a subsequence {g,, } converging to some g* € X, ||g*|| = 1.
Since F is Hadamard H -quasidifferentiable, then there exists k; € N suchforall k > kj
one has

&
< —

F ngén - F * *
H O+ i) u)—p@)—q@) e

Ay

It is well-known and easy to check, that the directional derivative F’(x, g) of the Hadamard
directionally differentiable function F is continuous with respect to g. Therefore, the sum
p + ¢ is continuous on X. Hence, there exists k> € N such that for any k > k one has
I P(gn) + q(gn) — P(8™) — q(g")Il < &/4. Taking into account the fact that (p, q) €
Dy F(x) one gets that for any k > max{ky, k»}

|F(x + Axp) — F(x) — p(Axy) — q(Axy) |

[Axp, |
F n8n) — F * *
< O e gny) = Fx) — p(g*) —q(g®)
ap,
+ | pCen) + q(gn) — P(g*) — q(g")
<L 8¢
—4 4 2

which contradicts (8). Thus, the function F is strongly H-codifferentiable at the point x
and taking into account the fact that the equivalence relations ¢ and o coincide in the case
when any & € H is p.h., one gets that (p, q) € Dy F(x) if and only if (p, q) € Fj[x].
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Furthermore, for any (&, V) € F ;1 [x] the sum ® + W is finite and continuous on X,
since for any (p, q) € Dy F(x) the sum p(-) + g(-) = F’(x, -) is finite and continuous
on X. |

Remark 6 1t is to be mentioned that the notion of strong H -codifferentiability in the case
when any function 2 € H is positively homogeneous of degree one is closely related to the
notion of semidifferentiability introduced in [25].

Let us briefly discuss two well-known examples of H-quasidifferentiable functions. Let
X be a locally convex Hausdorff topological vector space over the real field and £ = R. It
is easy to verify that if H = X™, then a function F:  — R is Dini H-quasidifferentiable
ata point x € Q if and only if F is quasidifferentiable at this point (cf. [7,26,27]).

Suppose now that H consists of all finite 1.s.c. positively homogeneous convex functions
h: X — R (or u.s.c. positively homogeneous concave functions #: X — R). Then one
can show that a function F': 2 — R is Dini H-superdifferentiable (H -subdifferentiable)
at a point x € Q if and only if there exists an upper exhauster (lower exhauster) [23] of a
functions F at this point.

Remark 7 Note that the notion of quasidifferentiable functions in order complete vector
lattices (cf. [7]) coincide with the notion of H-quasidifferentiable functions for the set
H = B(X,Y). Also, the notion of quasidifferentiable in the generalized sense functions
introduced in [28] is the particular case of the notion of H-quasidifferentiable functions,
when the set H consists of all finite 1.s.c. positively homogeneous convex and finite u.s.c.
positively homogeneous concave functions.

3.4. Abstract convex approximations of nonsmooth functions

In this section we consider the concept of abstract convex approximations of nonsmooth
functions, thatis closely related to the notion of H -codifferentiability. These approximations
are a very convenient tool for studying various kinds of optimization problems. We will use
them to derive necessary conditions for an extremum of an H-codifferentiable function.
The notion of abstract convex approximation is a natural generalization of the notion of
convex approximation (see [29] and references therein).

Let, as earlier, H be a nonempty set of functions mapping X to E, and let F: Q@ — E
be an arbitrary function.

Definition 3.19 An H-convex function ¢: X — E is called a weak upper H-convex
approximation (or weak upper abstract convex approximation with respect to H) of the
function F at a point x € Q if

(1) ¢(0) > 0and0 € intdom g;
(2) for any Ax € X there exist «p > 0 and a function 8: (0, ®p) — E such that
co{x,x +xpAx} C QNdomey, B(e) - Oasa | 0and

F(x +aAx) — F(x) < p(aAx) +af(x) Vo € [0, ap).
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Definition 3.20 An H-concave function ¥ : X — E is referred to as a weak lower
H-concave approximation (or weak lower abstract concave approximation with respect
to H) of the function F at a point x € Q if

(1) ¥(0) <0andO0 € intdom y;
(2) for any Ax € X there exist ¢p > 0 and a function 8: (0, ®g) — E such that
co{x,x + ¢pAx} C Ndomy, B(e) — Oas« | 0and

F(x +aAx) — F(x) > ¥ (@Ax) —af(a) Yo € [0, ap).

Definition 3.21 Let X be a normed space. An H-convex function ¢: X — E is called a
strong upper H-convex approximation of the function F at x € Q if

(1) ¢(0) > 0andO0 € intdom g;
(2) thereexistsr > Oandafunction 8: B(0,r) — E suchthat §(Ax) — 0asAx — 0
and
F(x 4+ Ax) — F(x) < ¢(Ax) + ||Ax||B(Ax) VYAx € B(0,r).

One can also define a strong lower H-concave approximation of the function F at a
point x € .

Itis natural to expect that an upper H-convex approximation (lower H-concave approx-
imation) does not usually provide enough information about the behaviour of the function
F in a neighbourhood of a point x. Therefore, we have to use various families of upper
H-convex (lower H-concave) approximations. Families of these approximations that are of
the most importance for the study of optimization problems is called an exhaustive families.

Definition 3.22 A family {¢,}, A € A of weak upper H-convex approximations of the
function F at a point x € € is said to be exhaustive if infycp ¢4 (0) = 0 and for any
admissible Ax € X

F(x + Ax) — F(x) = ){HR or(Ax) + o(Ax, x),
€
where o(a¢Ax,x)/oa — Oas« | 0.

Definition 3.23 A family {y,}, A € A of weak lower H-concave approximations of the
function F at a point x € €2 is referred to as exhaustive if sup, . ¥2(0) = 0 and for any
Ax e X

F(x + Ax) — F(x) = sup ¥5.(Ax) + o(Ax, x),
rEA

where o(a¢Ax,x)/a — Oas« | 0.

Definition 3.24 Let X be a normed space. A family {¢,}, » € A of strong upper
H-convex approximations of the function F at a point x € € is said to be exhaustive
if infcp ¢, (0) = 0 and for any Ax € X

F(x+Ax) = F(x) = /{Ielf\ @i.(Ax) +o(Ax, x),

where o(Ax, x)/||Ax|| — 0as Ax — 0.
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The exhaustive family of strong lower H-concave approximations is defined in a similar
way.

The following proposition reveals an obvious connection between upper H-convex
(lower H-concave) approximations and H -codifferentials.

ProposiTION 3.25 Let the set H be closed under addition, and let for any h € H one has
0 € intdom h. Suppose that a function F : Q — E is weakly (strongly) H -codifferentiable
at a point x € Q. Then for any (®, V) € §Fy[x] and for all h € supp™ (P, H) and
p € supp™ (W, H) the function ® + p is a weak (strong) upper H-convex approximation
of F at x and the function h + \V is a weak (strong) lower H-concave approximation of F
at x. Moreover, for any (&, V) € §Fy[x] and for any U,V C H such that ® is generated
by U and WV is generated by V the family {® + p}, p € V is an exhaustive family of weak
(strong) upper H-convex approximations of F at x, and the family {h + WV}, h € U is an
exhaustive family of weak (strong) lower H-concave approximations of F at x.

4. Calculus of abstract codifferentiable functions

In this section we discuss the problem of computing H-codifferentials and construct the
H-codifferential calculus. We also consider the problem of continuity of H-codifferentials,
which is very important for practical applications. We study only the Hausdorff continuity
of H-codifferentials; however, one could reformulate all results of this sections to the case
of other types of continuity.

In the following propositions and theorems we mostly study weakly H -codifferentiable
functions but all results of this section are also valid for strongly H-codifferentiable func-
tions.

Remark 1 (i)  We do not discuss any formulae for computing H -quasidifferentials,
upper H-convex (lower H-concave) approximations, and exhaustive families of these
approximations. One can easily derive them arguing in a similar way to the cases of ex-
haustive families of nonhomogeneous convex approximations [29] and quasidifferentiable
functions.[7]

(ii) One can consider the main results of this section as sufficient conditions for the set of
all H-codifferentiable (or all continuously H-codifferentiable) at a given point functions to
be a cone, a group under addition (or multiplication), a linear space, an algebra, a lattice or
a vector lattice.

As earlier mentioned, we suppose that X is a Hausdorff topological vector space over
the field of real or complex numbers, E is an order complete Hausdorff topological vector
lattice, H is an arbitrary nonempty set of functions #: X — E, and Q C X is an open set.

Itisobvious thatifafunction F': Q — E is weakly H-codifferentiableatx € €2, then for
any ¢ € E the function F +cis also weakly H-codifferentiable atx, §(F+c)y[x] = § Fy[x]
and D} (F + ¢)(x) = D};F(x). It is easy to check that the following propositions hold
true.

ProrosiTioN 4.1 Let a function F: Q — E be weakly H-codifferentiable at a point
x € Q, and let @ € R be arbitrary. Suppose also that H is a cone in the case o # 0,
and 0 € H in the case a = 0. Then the function o F is weakly H-codifferentiable at the
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point x, (@ F)y[x] = adFy[x] and Dy (aF)(x) = aD}; F(x) in the case a > 0, and
the function oF is weakly (—H)-codifferentiable at x, 6(aF)—m[x] = adFy[x] and
Dy (@F)(x) = aDy F(x) in the case a < 0.

CoroOLLARY 4.2 Let all assumptions of the previous proposition be satisfied, and let
(H, d) be a metric space. Suppose that the mapping h — oh is uniformly continuous on H
(ifa <0and (—H) g H, then we suppose that the set (—H) is equipped with a metric; in
particular, one can suppose that d(—h, —p) = d(h, p) forallh, p € H). Suppose also that
the function F is Hausdorff continuously weakly H-codifferentiable at the point x. Then
the function o F is Hausdorff continuously weakly H -codifferentiable at the point x.

ProrosiTioN 4.3 Let functions Fy, F»: Q — E be weakly H-codifferentiable at a point
x € Q, and let the set H be closed under addition. Then the function Fy + F> is weakly
H-codifferentiable at the point x, 8 (F1 + F2) g [x] = 6 (F1) y[x]+8(F2) y[x] and D, (F1 +
F)(x) = DY Fi(x) + D F2(x).

CoroLLARY 4.4 Letall assumption of the previous proposition be satisfied, and let (H, d)
be a metric space. Suppose that the mapping (h, p) — h + p is uniformly continuous on
H x H; in particular, one can suppose that there exists C > O such that

d(h1 4 hy, p1 + p2) < C(d(h1, p1) +d(ha, p2)) Yhi, ha, p1, p2 € H.

Suppose also that the functions Fy and F, are Hausdorff continuously weakly
H-codifferentiable at the point x. Then the function F\ + F> is Hausdorff continuously
weakly H -codifferentiable at x.

Letus study the problem of finding the H -codifferential of the superposition of functions.

THeEoOREM 4.5 Let X, Y be arbitrary normed spaces, E be an order complete normed
lattice. Suppose that the following conditions are satisfied:

(1) afunction F: Q — E is strongly H-codifferentiable at a point x € ;

2) F 1’,{ [x] is Lipschitz continuous in a neighbourhood of zero;

(3) S CYisanopenset, y € S isarbitrary;

4) afunction G: S — X is continuous and Gdateaux differentiable at the point y, and
G(y) =x.

Then there exists an open set O C Ssuchthaty € O, the function T = F oG is defined
on O and weakly H-codifferentiable at the point y, where
H={h:Y > R|h=hosG[yl,h € H}

and §G|y] is the Gateaux derivative of the function G at the point y. Moreover, for any
(P, W) € Fylxland (U, V) € D}, F(x) one has

0Tglyl = [® 0 dG[y], ¥ 0 6G[y]lw, &)
DYT(y) = [{ﬁ:hoac[y] el|he U},{ﬁzpoac[y] cel|pe v}]w. (10)
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Proof Note that the right-hand sides of equalities (9) and (10) do not depend on the choice
of (&, V) € Fy[x]and (U, V) € D}, F(x). Hence these formulae are correct.

Since the function G is continuous at the point y and the set €2 is open, then there exists
u > 0 such that O(y, u) € S and G(O(y, u)) € Q. Denote O = O(y, w). It is clear that
the composition F o G is defined at least on O.

Fix an arbitrary Ay € O(0, ). The function G is Gateaux differentiable at the point y
hence

G(y + Ay) = G(y) + 8G[yl(Ay) + oG (Ay),

where og (@ Ay)/a — 0 as o | 0. Denote w(Ay) = §G[yl(Ay) 4+ oG (Ay). It is obvious
that there exists ag € (0, 1) such that for all & € (0, ag)

lo(@Ay)|l < a(ISGIyII + DIAy].

In particular, one has that ||w(¢Ay)|| - Oas o | O.

Fix an arbitrary (&, V) € F;, [x] such that the functions ®(-) and W(-) are Lipschitz
continuous in a neighbourhood of zero (such ® and W exist since F},[x] is Lipschitz
continuous in a neighbourhood of zero). The function F is strongly H-codifferentiable at
the point x = G(y), therefore for any admissible Ax € X one has

F(x 4+ Ax) — F(x) = ®(Ax) + ¥(Ax) + or(Ax),

where |lop(Ax)||/||Ax] — 0 as Ax — 0 or, equivalently, |lor(Ax)| = B(Ax)|Ax]||,
where B(Ax) — 0as Ax — 0. Thus, one gets

T(y+Ay) =T(y) = F(G(y+ Ay)) — F(G(y))
= F(G(y) + w(Ay)) = F(G(y))
= ®(w(Ay)) + V(@ (Ay)) 4 or(@(Ay)).

For any « € (0, «p) one has

lor(@(@Ay)l < af(@@Ay)UIG Tyl + DIIAy].

Since f(Ax) — 0as Ax — 0 and [[w(0¢Ay)|| — Oas o | 0, then f(w(xAy)) — 0
as o | 0. Therefore, ||lor(w(axAy))||/o — 0 as « | 0. It remains to note that since the
functions ®(-) and W (-) are Lipschitz continuous in a neighbourhood of zero, then

P(w(Ay)) + W(w(Ay)) = (P o sG[yD)(Ay) 4 (¥ 0 G[y])(Ay) 4 o(Ay),

where o(aAy, y)/a — Oasa | 0. O

Let us recall some definitions from lattice theory (see [11,12,30]). Let ¥ be an order
complete vector lattice. Denote by L(E, Y the set of all positive linear operators mapping
E to Y. Alinear operator 7: E — Y is said to be a complete lattice homomorphism, if for
any bounded from above set A C E one has T sup, 4 X = sup,c4 7x, and for any bounded
from below set B C E one has T inf ycp x = inf cp T x. Itis clear that any complete lattice
homomorphism 7T is a positive operator.

A linear operator 7: E — Y is said to be completely regular, if there exist complete
lattice homomorphisms S, R: E — Y such that T = S — R. One can verify that the
representation 7 = S — R of the completely regular operator 7 as the difference of two
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complete lattice homomorphisms is not unique. It is easy to see that any linear mapping
T:R™ — R", where R™ and R" are endowed with the canonical order relations, is
completely regular.

THEOREM 4.6 Let X be a normed space, E and Y be order complete normed lattices.
Suppose that the following conditions are satisfied:

(1) the set H is closed under addition and for any h € H one has —h € H;

(2) afunction F: Q — E is weakly H-codifferentiable at a point x;

(3) S8Fylx]is Lipschitz continuous in a neighbourhood of zero;

(4) X C E is an open set such that F(x) € X,

(5) afunction G: ¥ — Y is Fréchet differentiable at a point F (x);

(6) the Fréchet derivative G'[F(x)] of G at F(x) is a completely regular linear
mapping;

(7) the function T = G o F is defined on an open set O C 2 (in particular, one can
suppose that ¥ = E or that F is continuous at x).

Then T is weakly I:I\—codiﬁ”erentiable at a point x, where H = {Soh+Ropl/|h,pce€
H,S, R € L(E, Y)y}. Futhermore, for all complete lattice homomorphisms S, R: E — Y
such that G'[F(x)] = S — R, and for any (®, V) € §Fy[x) and (U,V) € DY} F(x) one
has

8T[x] =[So® —RoW,SoW — Rodl,, (11)
DEUT(x)=[{Soh—Rop|heU peV}{Sop—Roh|heU, peV}]". (12

Proof Fix arbitrary complete lattice homomorphisms S, R: E — Y suchthat G'[ F (x)] =
S — R, and an arbitrary (®, V) € § Fy[x]. Arguing in a similar way to the proof of Theorem
4.5 one can show that for any admissible argument increment Ax € X

T(x 4+ Ax) — T(x) = G'[F(x)](®(Ax) + W(Ax)) + o(Ax, x),

where o(¢Ax, x)/a — Oasa | 0. Let us show that the function K (-) = G'[F () (P (-) +
W (-)) can be represented as the sum of H-convex and H-concave functions. Indeed, let ®
be generated by U C H, and W be generated by V C H. Hence for any x € X

K(x) = (S = R)(sup h(x) + lnf px))
heU

= sup (S(h(x))—R(p(X)))+ inf (S(p(x)) — R(h(x))).
heU,peV heU,peV

Taking into account the assumptions about the set H one gets that K is the sum of H -convex
and H-concave functions.

It remains to note that formulae (11)—(12) do not depend on the choice of complete
lattice homomorphisms S, R: E — Y, such that G'[F(x)] = S — R, (®, ¥) € §Fy[x]
and (U, V) € Dy F(x), since

(So®—RoW)+ (SoW — Ro®) = G'[F(x)|(d + V),
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and for any function w: X — E and x € X one has G'[F (x)](w(ax))/a — Oas « | 0,
whenever w(ax)/a — Oas« | 0. O

As a simple, yet useful corollary to the previous proposition one gets the following
result.

TueorREM 4.7 Let X be an arbitrary normed space. Suppose that the following conditions
are satisfied:

(1) the set H is a linear subspace of RX (where R is the set of all functions mapping
X to R);

(2) functions F;: Q — R are weakly H-codifferentiable at a point x € Q,i € I =
{1,...,d};

(3) 8(F;)ulx] are Lipschitz continuous in a neighbourhood of zero, i € I;

4) S c R? s an open set such that y = (Fi(x), ..., F4(x)) € §;

(5) afunction g: S — R is differentiable at the point y;

(6) the function T (-) = g(F1(-), ..., F4(")) is defined on an open set O C Q.

Then the function T is weakly H -codifferentiable at the point x and

ad d
6Tulx] = ) sS0IS(Fulxl. DRT() = Y =5 (DDRF ().

ielr 7! iel 7!
CoroLLARY 4.8 Let all assumptions of the previous theorem be satisfied, and let (H, d)
be a metric space. Suppose that the mapping («, h) — ah, a € R is uniformly continuous
onR x H, and the mapping (h, p) — h+ p is uniformly continuous on H x H (in particular,
one can suppose that d is a norm). Suppose also that all functions F; are continuous and
Hausdorff continuously weakly H -codifferentiable at the point x, and the function g is
continuously differentiable at the point y. Then the function T is Hausdorff continuously
weakly H-codifferentiable at x.

Remark 2 Let functions F, F1, F>: Q2 — R be (continuously) H-codifferentiable at a
point x € 2, and let F # 0 in a neighbourhood of x. As simple corollaries to Theorem
4.7 one gets the H-codifferentiability (continuous H -codifferentiability) of the functions
F1 - F> and 1/F at the point x under suitable assumptions on the set H.

Let us consider the supremum and the infimum of H -codifferentiable functions.

THEOREM 4.9 Let functions F;: Q — E be weakly H-codifferentiable at a point x € ,
iel={l,...,n}. Suppose that the set H satisfies the following assumptions:

(1) H is closed under addition,
(2) foranyh € H one has —h € H;
(3) H is closed under vertical shifts, i.e. foranyc € E, h € H one hash +c € H.

Then the functions F = sup;.; F; and G = inf;¢; F; are weakly H -codifferentiable at the
point x. Moreover, for any (®;, ¥;) € §(F;)y[x]and (U;, V;) € Df,Fi(x), i €1, one has
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§Fplx] = sup(Fi(x>—F(x)+<I>i— > wj),zwk :

iel . .
L jel\{i} kel w

8Gnlx] = | Y . inf <Fi(x)_G(x)+‘I’i_ > <I>j>, ,

| kel JEi} w
and
Dy F(x) = U{{Fi(x)—F(x)HU,-— > V,-},ZV,- :
| i€l Jjel\{i} kel w
DjG(x) = ZUi,U{m(x)—Gu)Hvi— > Ui}
| kel iel jel\li} w

13)

(14)

15)

(16)

Proof Note that the right-hand sides of formulae (13)—(16) do not depend on the choice

of (®;, ;) € §(F;)plx]and (U;, V;) € D} Fi(x). Therefore, these formulae are correct.
We only consider the function F', since the assertion about the function G is proved in

a similar way. Fix arbitrary (®;, ¥;) € §Fy[x] and (U;, V;) € D} F(x),i € 1. For any

admissible argument increment Ax € X one has
Fi(x + Ax) = Fi(x) + ®; (Ax) + ¥V;(Ax) + 0, (Ax, x),

where 0; (¢ Ax, x)/a — 0asa | 0. Hence

F(x + Ax) — F(x) = sup(F;(x) — F(x) + ®;(Ax) + ¥; (Ax) + 0; (Ax, x)).

iel
Applying the simple inequality
| SUp(F; (x) — F(x) + @i (Ax) + i (Ax) + 0;(Ax, x))
iel
—sup(F; (x) — F(x) + ®; (Ax) + ¥; (Ax))|
iel
<Y loi(Ax, x)]
iel
one gets

F(x + Ax) — F(x) = sup(F; (x) — F(x) + ®;(Ax) + ¥;(Ax)) + o(Ax, x),
iel
where o(0¢Ax, x)/oa — 0as « | 0. It remains to note that
sup(Fj(x) — F(x) + ®;(Ax) + Vi (Ax))
iel
= sup (Fi (1) = F() + & (A0) — Y \If;(Ax)) + D W(Ax),
k=1

iel jel\l)

and the fact that the right-hand side of the last equality is the sum of H-convex and

H -concave functions.

O
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CoroLLARY 4.10 Suppose that all assumptions of the previous theorem are satisfied and
0 € H (on, equivalently, for any ¢ € E the function h = c belongs to H). Denote by
£: E — H the natural embedding of E in H, i.e. (£(y))(:) = yforally € E. Let (H, d)
be a metric space such that the following assumptions are satisfied:

(1)  the mapping (h, p) — h + p is uniformly continuous on H x H;

(2) the mapping h — —h is uniformly continuous on H;

(3) the quotient topology on £(E) induced by £ is finer than the topology induced by
the metric d

(therefore, if a function T : Q — E is continuous, then the function £ o T : Q — H is also
continuous). Suppose also that all functions F; are continuous and Hausdorff continuously
weakly H -codifferentiable at the point x, i € 1. Then the functions F and G are Hausdorff
continuously weakly H -codifferentiable at x.

Remark 3 One can easily prove that under suitable assumptions the supremum of an infi-
nite family of weakly H-hypodifferentiable functions is also weakly H-hypodifferentiable
(and that the infimum of an infinite family of weakly H-hyperdifferentiable functions is
weakly H-hypodifferentiable).

5. Necessary optimality conditions

In this section we derive necessary optimality conditions for H-quasidifferentiable and
H-codifferentiable functions with the use of upper abstract convex and lower abstract
concave approximations. Then we show how they can be transformed into more constructive
necessary optimality conditions in some particular cases.

5.1. General necessary conditions for an extremum

In this section we only consider the case £ = R; however, one can modify main results of
this section to the case of general order complete topological vector lattices.
We need an auxiliary definition (see [18,19]).

Definition 5.1 Let f: X — R be an arbitrary function such that f(0) = 0. The function
f is said to be subhomogeneous (superhomogeneous) if for any Ax € X and o € (0, 1)
one has

flaAx) <af(Ax) (f(aAx) > af(Ax)).

The class of all subhomogeneous (or superhomogeheous) functions is very broad. In
particular, any convex (concave) function f: X — R such that £(0) = 0 is subhomoge-
neous (superhomogeneous). Also, any positively homogeneous of degree A > 1 (A € (0, 1])
function is subhomogeneous (superhomogeneous).

Let A C X be a convex set, and let the set H be closed under vertical shifts. If x € X
then denote A —x = {y € X | y = a — x, a € A}. Consider the following optimization
problem
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folx) > inf, xe A, fi(x)<0, iel, 7
where fi: X - R,ie lp={0}UI, I ={1,...,n}

THEOREM 5.2 Let functions ¢;: X — R be weak upper H-convex approximations of the
functions f; at a point x* € A such that ¢;(0) = 0, i € Iy. Suppose that x* is a point of
local minimum in problem (17), and the H-convex function

g() =sup{po(), @1() + f1(x), ... on () + fu(x™)} (18)

is subhomogeneous. Then 0 is a point of global minimum of the function g on the set A — x*.
Moreover, if A= X and 0 € H, then 0 € 95g(0).

Proof Since x* is a point of local minimum in problem (17), then it is obvious that x* is
a point of local minimum of the function

F() =max{fo() = fo(x™), fi(), ..., fu()}

on the set A. It is easy to check that the function g (cf. (18)) is a weak upper H-convex
approximation of the function F at x* and g(0) = 0.

Suppose that 0 is not a point of global minimum of the function g on the set A — x*.
Then there exists y € A such that g(y — x*) = —m < 0 = g(0). Denote Ax = y — x*.
Since g is a weak upper H-convex approximation of the function F at the point x* and g
is subhomogeneous, then there exists § € (0, 1) such that

m m m
F(x* 4+ aAx) — F(x*) < glaAx) + 7 < ag(Ax) + FU= 5 Va € (0, §),
which contradicts the fact that x* is a point of local minimum of F on A. [l

Arguing in a similar way one can prove the following theorem, which is the ‘mirror
version’ of the previous one.

THEOREM 5.3  Let functions yi: X — R be weak lower H-concave approximations of
the functions f; at a point x* € A such that ¥;(0) = 0, i € Iy. Suppose that x* is a point
of local maximum in the problem

fo(x) > sup, xeA, fi(x)=0, iel, (19)
and the H-concave function

g() =inf{Yo(), Y1 () + /1™, .., ¥ () + fu(x™)}

is superhomogeneous. Then 0 is a point of global maximum of the function g on the set
A — x*. Moreover, if A = X and 0 € H, then 0 € 95 g(0).

One can obtain necessary optimality conditions in terms of abstract convex approx-
imations for more general optimization problems, although it requires more restrictive
assumptions. Namely, let X be a normed space and M C 2 be a nonempty set. For any
x € cl M denote by T (x) the contingent cone to the set M at the point x (see [31], Chapter
4). The following theorem holds true.
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THEOREM 5.4 Let x™ € X be a point of local minimum in the problem
fo(x) > inf, xeM, fi(x)<0, iel, (20)

Suppose that a function ¢;: X — R is a strong upper H-convex approximation of the
function f; at the point x* such that ¢;(0) = 0, and ¢; is Lipschitz continuous in a
neighbourhood of zero, i € ly. Suppose also that the H-convex function

g(x) = sup{go(x), p1(x) + fi(x™), ..., 0 (x) + f(xM)} xeX (21)

is subhomogeneous. Then 0 is a point of global minimum of g on Ty (x™).

Proof Itis clear that x* is a point of local minimum of the function

F() =max{fo() = f(), fi(),.... fu()}

on the set M. Also, it is easy to verify that the function g (cf. (21)) is a strong upper
H-convex approximation of F at x*. Moreover, g is Lipschitz continuous in a neighbour-
hood of zero and g(0) = 0.

Suppose that there exists v € Ty (x™) such that g(v) = —m < g(0). Since v € Ty (x™),
then there exist sequences {,} C (0, 400) and {v,} C X such that x* +h,v, € M, h, | 0
and v, — vasn — oQ.

Applying the fact that g is a strong upper H-convex approximation of F at x* one has
that there exist » > 0 and a function §: B(0,r) — R such that S(Ax) — 0as Ax — 0
and

F(x* 4+ Ax) — F(x™) < g(Ax) + B(Ax)||Ax|| YAx € B(0,r).

Hence, there exists n1 € N such that for any n > n1 one has |B(h,v,)|||v, || < m/3. Since
g is Lipschitz continuous in a neighbourhood of zero and v, — v, then there exist L > 0
and n, € N such that for all n > ny

m
lg(hnvy) — g(hyv)| < Lhy|lvy — v < ghn
Therefore, taking into account the subhomogeneity of g, one gets thatforany n > max{ny, ny}

F(x* + hpv,) — F(x*) < g(hnvy) + B(hyvp)hyllvall
2m 2m
< g(hyv) + Thn < —mhy, + Thn <0,

which contradicts the fact that x* is a point of local minimum of F on M. O

Remark I  One can easily proof an analogous theorem about necessary condition for a
local maximum in the problem

fo(x) > sup, xeM, fi(x)=0, iel

in terms of strong lower H-concave approximations.

As obvious corollaries to the previous theorems one gets the following necessary
optimality conditions for H-codifferentiable functions.
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THEOREM 5.5 Letthe functions f;, i € Iy be weakly H-codifferentiable at a point x* € A,
and let x* be a point of local minimum in problem (17). Suppose that the set H is closed under
addition and for any h € H one has 0 € intdom h. Then for any (®;, V;) € §(fi)g(x*)
and p; € A Vi(0), i € Iy such that the H-convex function

g() = sup{®o() + po(), 1) + p1() + fi(x™), ..o, Pu() + pu() + fu(x™)}

is subhomogeneous the function g attains a global minimum on the set A — x* at the origin.

THEOREM 5.6 Let the functions f;, i € Iy and the set H be as in the previous theorem.
Suppose that x* is a point of local maximum in problem (19). Then for any (®;, V;) €
8(fi)u(x) and h; € 9 P;(0), i € Iy such that the H-concave function

g() = inf{ho() + Wo(-), A1 () + W1 () + fi(x™), oy hn () + W () + fu(x™)}

is superhomogeneous the function g has a global maximum value on the set A — x™* at the
origin.

In general, upper abstract convex approximations are more convenient for the study of
minimization problems, whereas lower abstract concave approximations are more conve-
nient for the study of maximization problems. Necessary conditions for a maximum can be
expressed in terms of upper abstract convex approximations, although these conditions are
much more cumbersome than the ones stated in Theorem 5.3.

We need additional notation. Denote

y(x,A)={ge X |Jda>0:x+ag e A}

and I'(x, A) = cly(x, A). It is easy to see that both y(x, A) and I'(x, A) are nonempty
convex cones.

THEOREM 5.7 Let {¢;}, A € A be an exhaustive family of weak upper H-convex approx-
imations of the function fy at a point x* € A, and let x* be a point of local maximum of the
Sunction fy on the set A. Suppose that for any g € I'(x*, A) there exists ag > 0 such that
for any A € A the function o — ¢, (ag), a € [0, ay) is convex. Then for any ¢ > 0 and
g € y(x*, A) there exists . € A such that

9,0, g) <e, (22)

where ¢; (0, g) is the directional derivative of the function ¢, at the origin in the direction
g. Moreover, if A is finite, then for any g € y(x*, A) there exists A € A such that

9,0, 8) <0.

If, in addition, for any 1 € A the function ¢; (0, -) is continuous on I'(x*, A), then for any
g € U'(x*, A) there exists A € A such that the last inequality holds true.

Proof Note that since for any A € A the function z) ¢(a) = @(ag), a € [0, ay),
g € I'(x*, A) is convex then, as it is well-known, there exists the right-hand derivative
(z1,¢)"y (0) and the following equalities hold true
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. pag) —¢0) o pa(eg) —(0)
' (0) = lim —>—"= = ¢/ (0, g) = f ———————— 23
(22,6)1(0) al?(l) o ©,(0, 8) ael(l(},ag) " (23)
(cf. [32], Proposition 4.1.3).
Suppose that there exists ¢ > 0 and g € y(x*, A) such that inequality (22) does not
hold true for any A € A. Hence, applying (23) one gets

0.(ag) = 9. (0) +ea VYa e[0,ap) VA€ A. (24)

Taking into account the facts that g € y(x*, A) and the set A is convex, one can suppose
that cof{x™, x* + a,g} C A.

Since {¢; }, A € A, is an exhaustive family of weak upper H-convex approximations of
fo at x*, then inf ;¢ ¢, (0) = 0 and there exists § > 0 such that

&
fox™ +ag) — fox™) > inf ¢y (ag) — o Va € (0,9).
reEA 2
Thus, taking into account (24) one has
fo(x* +ag) — fo(x™) > inf ¢ (0) + Eot = ioz Vo € (0, min{é, o)),
rEA 2 2
which contradicts the fact that x* is a point of local maximum of fj on A. O

Remark 2 (i) An analogous theorem about necessary conditions for a minimum in
terms of weak lower abstract concave approximations also holds true.

(i) One can construct a numerical method for finding stationary points of an
H -codifferentiable function (as well as a numerical method for finding a solution of the
equation F'(x) = 0, where F is H-codifferentiable) based on the method for the search of a
local minimizer of a nonsmooth function having a continuous approximation (see [18,19]).

5.2. Necessary conditions for an extremum of abstract quasidifferentiable function

Let us consider necessary optimality conditions for H-quasidifferentiable functions. We
only discuss necessary conditions for a minimum, since necessary conditions for a maximum
are symmetrical to them. All necessary optimality conditions stated below immediately
follows from the necessary conditions for an extremum of a directionally differentiable
function. Therefore, we omit the proofs.

Let all functions 4 € H be p.h., and, as earlier, suppose that fo: 2 — R is an arbitrary
function, A C 2 is a nonempty convex set.

THEOREM 5.8 Let the function fo be Dini (Hadamard) H -quasidifferentiable at a point
x* € A. Suppose that x* is a point of local minimum of the function fy on the set A. Then
for any (®, W) € Dy fo(x*) and for all p € supp™ (¥, H) the function ® + p attains a
global minimum value on the set y (x*, A) (T'(x*, A)) at the origin. Also, for any U C H
such that ® = sup,cy h, for any € > 0 and for all g € y(x*, A) (g € I'(x*, A)) there
exists h € U such that h(g) + W (g) > —e. Moreover, if there exists U C H such that

(1) @ is generated by U,
(2) for any x € X there exists h € U such that ®(x) = h(x) (in particular, if U is
finite)
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then for any g € y(x*, A) (g € TI'(x*, A)) there exists h € U such that h(g) +
V(g) = 0.

CoroLLARY 5.9 Suppose that all assumption of the previous theorem are satisfied, x* €
int A, and let 0 € H. Then for any (®, V) € Dy fo(x*) and for all p € supp™ (¥, H) one
has 0 € (P + p)(0).

Remark 3 Applying Theorems 5.5 and 5.8 for different paricular sets H one can easily
obtain well-known necessary optimality conditions for codifferentiable and quasidiffer-
entiable functions, and for functions having upper (lower) exhauster or upper (lower)
coexhauster.[7,23,24,33]

5.3. Some particular cases

Let us consider how general necessary optimality conditions for H-codifferentiable func-
tions can be easily transformed into more convenient conditions in some particular cases.
In this subsection, X is a real Banach space, £ = R, A C Q is a nonvoid closed convex
set. Note, that if the set H is closed under vertical shifts then, without loss of generality, we
may assume that for any weakly H-codifferentiable function f and for all (&, V) € §fy
one has ®(0) = W (0) = 0.

Let f, fi: X — R be arbitrary functions, i € Iy = {0} U I, where I = {1, ..., n}. For
any x € X denote R(x) = {0} U {i e I | fi(x) =0}.

Example 5.10 Let H coincide with the set of all continuous affine function 7: X — R.
Then, as it was shown in Example 3.10, the function f is weakly H-codifferentiable at a
point x € Q iff f is codifferentiable at this point.

Let us derive necessary optimality conditions for a codifferentiable function in the
problem with smooth equality and codifferentiable inequality constraints.

ProrosiTioN 5.11 Let Y be a Banach space, a mapping F: X — Y be continuously
Fréchet differentiable at a point x* € X, the functions f; be Fréchet codifferentiable at a
point x*,i € Iy. Suppose that the Fréchet derivative F'[x*] of the map F at x* is surjective,
and x* is a point of local minimum in the problem

fo(x) —> inf, F(x)=0, fi(x)<0, i€l

Then for any (0, g;) € d fi(x*), i € R(x*) there exists y* € Y* such that

5" o Pl e (co | @fitxe") +1(0.a1)).

i€R(x*)
Proof Fix an arbitrary (0, ¢;) € d f;(x*), i € Iy and define

@i(x) =

= max (a+ p(x)) Vx e X,Viel.
(a,p)ed fi (x*)+(0.gi)

It is easy to check that the function ¢; is a strong upper H-convex approximation of f; at
x*, ¢;(0) = 0 and ¢; is Lipschitz continuous in a neighbourhood of zero ([34], Corollary
2.2.12),i € Iy.
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Denote M = {x € X | F(x) = 0}. By virtue of Theorem 5.4 one has that 0 is a point
of global minimum of the convex function

g(-) = max{eo(-), 1) + fi(x™), ..., 0. () + fux™)}

on the set T (x*). Taking into account the Lusternik theorem (see [32], Section 0.2) one
has that Ker F/[x*] C Tuy(x*), where Ker F'[x*] is the kernel of the linear operator
F'[x*]. Therefore, applying the necessary and sufficient condition for a minimum of a
convex function on a closed convex set ([32], Theorem 1.1.2") and the theorem about the
subdifferential of the maximum of a finite family of convex functions ([34], Corollary
2.8.11), one gets

32(0) N (=N (0, Ker F'[x*])) #0, 2g(x*)=co | 880,
i€R(x*)

where 9g(0) is the subdifferential of the convex function g at 0 and N (0, Ker F'[x*]) =
{p € X*| p(x) <0Vx € Ker F'[x*]} is the normal cone to the set Ker F'[x*] at the point
0. By virtue of the theorem about the subdifferential of the supremum ([32], Theorem 4.2.3)
one has {0} x dg;(0) C d f; (x™) + {(0, ¢;)}. Hence

(co U @fitx™) +10.q0D) N ({0} x (=N (O, Ker F'[x"]))) # ¢

ieR(x*)

It remains to note that N (0, Ker F/[x*]), as the annihilator of the subspace Ker F’(x*),
coincides with the image of the adjoint operator of F’[x*] ([35], Theorem 6.5.10), i.e. for
any p € N(0, Ker F'[x*]) there exists y* € Y* such that p = y* o F'[x*]. (Il

Example 5.12 Let H consist of all proper Ls.c. convex functions #: X — R such that
0 € intdomh. Let us recall that in this case if there exists an upper coexhauster of the
function f at the point x € €2, then the function f is weakly H-hyperdifferentiable at this
point (cf. Example 3.13).

Arguing in a similar way to the proof of Proposition 5.11 one can get the following
result.

ProrosiTioN 5.13  Let Y be a Banach space, a mapping F: X — Y be continuously
Fréchet differentiable at a point x* € X. Suppose that there exist Fréchet upper coex-
hausters E;(x*) of the functions f; at a point x*, i € Iy. Suppose also that the operator
F'[x*] is surjective, and x* is a point of local minimum in the problem

fox) > inf, Fx)=0, fi(x)<0, iel.

Then for any C; € e;(x*), i € R(x*) there exists y* € Y* such that

0, y* o F'[x*]) € (co U Ci>.

ieR(x*)

where €;(x*) = {C € E;(x*) | max, pyec @ = 0}.

Let us obtain necessary conditions for a maximum in terms of a lower coexhauster.
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ProPOSITION 5.14  Suppose that there exists an upper coexhauster E (x*) of the function
f at a point x* € A, and let x* be a point of local maximum of the function f on the set
A. Then for any ¢ > 0 and g € y(x*, A) there exists C € E(x*) such that p(g) < ¢ for
all (ac, p) € C, where ac = maxq, p)ec a. Moreover; if the family E(x*) is finite, then for
any g € I'(x*, A) there exists C € E(x™) such that p(g) < 0 for all (ac, p) € C.

Proof By virtue of Theorem 5.7 one has that for any ¢ > 0 and g € y (x*, A) there exists
C € E(x*) such that #'(0, g) < e, where h(-) = max, pyec (@ + p(-)). It remain to note
that 7/(0, g) = max pepn0) P(g), where 9h(0) = {p € X* | (ac, p) € C} (see, e.g. [32],
Chapter 4). [l

Remark 4 One could also consider the case when the set H consists of all proper u.s.c.
concave functions 4: X — R such that 0 € int dom A.
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