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Abstract We obtain existence results for the weak vector equilibrium problem where the
function involved is a sum of two functions, and the assumptions are required separately on
each of these functions. We show that some earlier results of this type contain too demanding
assumptions. We relax several of these assumption without loosing the results. The special
case of reflexive Banach spaces is also studied, where we make use of the fact that closed
balls are weakly compact.

Keywords Vector equilibrium problem - K-upper semicontinuous function - Essen-
tially quasimonotone bifunction - K-convex bifunction - Coercivity condition - KKM-

mapping

1 Introduction

Let X be a real topological vector space, A C X and f : A x A — R a given bifunction. By
an equilibrium problem we understand the problem of finding an element x € A, such that

(EP) f(x,y) >0 forally € A.

The problem itself was investigated in a paper of Ky Fan [21], under the name “minimax
inequality problem”, in connection with the so called “intersection theorems” (i.e., results
stating the nonemptiness of a certain family of sets). Later on it turned out to be very useful
as provides a unified approach for many interesting particular problems.

In order to stress the importance of (EP), let us recall just two examples related to global
optimization.
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Scalar optimization problems: finding a global minimum of a function F : R" — R over a
feasible set A C R" (the set of constraints - usually given by the intersection of level sets of
a family of functions) amounts to solving (EP) with

fx,y)=F(y) — F(x).

Pareto optimization problems: a weak Pareto global minimum of the vector function F =
(F1, ..., F) : R" — R™ over a feasible set A C R” is a vector x € A such that for any
y € A there exists an index i € {1, ..., m} with F;(y) — F;(x) > 0. Finding a weak Pareto
global minimum means to solving (EP) with

flx,y) = lr<nl,a<)§”[Fi(y) - F;(x)].

As far as we know the term “equilibrium problem” was coined by Muu and Oettli in
[34], where three standard examples of (EP) were considered: the optimization problems,
the variational inequalities and the fixed point problems. Further particular cases like sad-
dlepoint (minimax) problems, Nash equilibria problems, convex differentiable optimiza-
tion and complementarity problems have been considered by Blum and Oettli [13], while
Antipin [2] formulated an inverse optimization problem as a noncooperative game. A survey
of those equilibrium problems which are relevant in operations research and mathemati-
cal programming can be found in the recent paper of Bigi et al. [11], where among the
existence results, solution methods are presented in a structured overview with different
levels. For other recent results concerning existence and solution methods for (EP), see [1,5—
7,9,10,12,16,18,19,26,27,31,35,36] and the references therein.

Apart from its theoretical interest, important problems arising from economics, mechanics,
electricity, chemistry and other practical sciences motivate the study of (EP). In economics
it often refers to production competition or dynamics of offer and demand, exploiting the
mathematical model of noncooperative games and the corresponding equilibrium concept by
Nash.

Despite of the growing interest on (EP), a seemingly interesting special case, where
fx,y) = gx,y) +h(x,y) with g,h : A x A — R captured less attention, although
it was investigated already in [13], where the authors obtained existence results by imposing
their assumptions separately on g and &. As stressed in [13], if g = O, the result becomes a
variant of Ky Fan’s theorem [21], whereas for 4 = 0 it becomes a variant of the Browder-
Minty theorem for variational inequalities (see [14,15,32]).

Consider another real topological vector space Y, partially ordered by a proper convex
cone K C Y with nonempty interior (denoted by intK) such that 0 € K N (—K). If R is
replaced by Y, i.e., f becomes a vector-valued bifunction of the form f : A x A — Y, one
may consider the problem of finding an element x € A, such that:

(VEP) f(x,y) ¢ —intK forally € A.

This problem is widely known as the weak vector equilibrium problem since replacing
—intK by —K\{0}, provides the so-called strong vector equilibrium problem. Note that the
strong case has not received much attention up to now. Results concerning this case can be
found for instance in [8,23].

In this paper we only deal with the weak case; therefore, in the sequel, for brevity, we will
simply call itvector equilibrium problem. (VEP) has also attracted much attention in the recent
years especially due to its applications within the fields of vector optimization and vector
variational inequalities (see, for instance, [17,22,25,33] and the references therein). Note that
from the vector equilibrium problem defined above one can easily obtain the general form
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of a (weak) vector optimization problem rather than Pareto optimization problem. Indeed,
when f(x,y) = F(y) — F(x) with F : X — Y, (VEP) amounts to find a weak efficient
point of the problem min{F (y) : y € A}, i.e., an element x € A such that thereisnoy € A
with F(y) — F(x) € —intK.

Similarly to scalar equilibrium problems, (VEP) given by a sum of two bifunctions was
less investigated than it deserves. We mention here the paper of Bianchi et al. [4] and Kazmi
[29]. In the latter the author follows the idea and steps of the proofs given by Blum and
Oettli [13]. However, his assumptions on the vector-valued bifunctions turn to be too strong
in order to recover the result of Blum and Oettli when Y := R and K := [0, 00).

The aim of this paper is to weaken the assumptions of Kazmi in such a way that we are
able to recover Blum-Oettli’s results on one hand, and by assuming alternative conditions
on the vector bifunctions, to deduce new existence theorems, on the other hand. The special
case of reflexive Banach spaces endowed with the weak topology is separately treated; in
that case, mild sufficient conditions for guaranteing coercivity are presented.

The paper is organized as follows. In Sect. 2 we recall or introduce the concepts we need
for the sequel and state some basic properties and recall some auxiliary results related to
them. Section 3 is devoted to the study of (VEP): here, our main results are established and
proved together with the necessary lemmas. Finally, the last section discusses the special
case of reflexive Banach spaces, where the weak compactness of closed balls are explored
in order to assure the necessary coercivity conditions required in Sect. 3.

2 Preliminaries

Throughout this paper, if not otherwise stated, X and Y denote real topological vector spaces,
A, B C X nonempty convex sets (B being typically a compact subset of A, but not always),
and K C Y a proper convex cone with nonempty interior such that 0 € K N (—K).

Let us first recall the following concept. If B C A, then corey4 B, the core of B relative to
A, is defined through

a € coreaB<= (a€ Band BN (a,y]l #¢ forally € A\B),

where (a, y] = {Aa+ (1 —X)y : A € [0, 1)}. Note that core4 A = A.
The following simple property will be useful in the sequel.

Lemmal Forall x,y € Y we have:
xekK, y¢ —intKk =x+y¢ —intK.

The convexity concept for scalar functions has been extended in a natural way for vector-
valued functions, according to the partial order introduced by the cone K.

Definition 1 A function F : X — Y iscalled K-convex, iff foreachx, y € Aand A € [0, 1],
AF@) + (1= 2)F(y) — FOx + (1 - 1)y) € K.
F is said to be K -concave iff —F is K -convex.

In vector optimization various relaxations and modifications of the classical lower/upper
semicontinuity for scalar functions have been investigated for vector-valued functions to
explore and characterize efficient solutions. The following version of upper semicontinuity
will play a crucial role for our investigations; apparently it was first considered by D. T. Luc
[30].
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Definition 2 ([30], Definition 5.1) A function F : X — Y is said to be K -upper semicontin-
uous at x € X iff for any neighborhood V C Y of F(x) there exists a neighborhood U C X
of x suchthat F(u) € V — K forallu € U.

F is said to be K-upper semicontinuous on X (K -upper semicontinuous in short) iff it is
K -upper semicontinuous at each x € X.
The function F is said to be K-lower semicontinuous iff — F is K-upper semicontinuous.

The next characterizations of upper semicontinuity has been given by Tanaka [37].
Lemma 2 The following three statements are equivalent:

(i) F is K-upper semicontinuous on X;
(ii) for any x € X, for any k € intK, there exists a neighborhood U C X of x such that
F(u) € F(x)+k —intK forallu € U;
(iii) foranya €Y, the set {x € X : F(x) —a € —intK} is open.

Next we present some monotonicity conditions for vector-valued bifunctions. In order
to do this, let us first recall several specific monotonicity concepts for scalar bifunctions
considered within the literature in the recent years. Most of these notions were inspired by
similar (generalized) monotonicity concepts defined for operators acting from a topological
vector space to its dual space (see, for instance, [28]).

Definition 3 The bifunction f : A x A — R is said to be

(i) monotone iff f(x,y)+ f(y,x) <Oforall x,y € A;
(i) properly quasimonotone iff for arbitrary integer n > 1, all x1, ..., x, € A and all
M. ...y Ay > Osuch that D7, A; = 1 it holds that

n
min f xi,Zijj <0.
Jj=1

1<i<n

Proper quasimonotonicity was introduced by Zhou and Chen in [38] under the name of
0-diagonal quasiconcavity (see also [5]). Aiming to obtain existence results for (scalar)
equilibrium problems, the authors of [26] introduced the following (slightly stronger) variant
of proper quasimonotonicity (called by themselves property P4):

Definition 4 (cf. [26]) A bifunction f : A x A — Ris said to be essentially quasimonotone
iff for arbitrary integer n > 1, for every xy,...,x, € A and Ay,..., %, > 0 such that
> 1 ki = 1, it holds that

n n
Z)xif xi,Z)\ij <0.
i=1 j=1

The extension of monotonicity for vector-valued bifunctions has been considered in a
natural way (see, for instance, Gong and Yao [24], and Kazmi [29]). Namely, f : AXA — Y
is said to be K -monotone iff

f, Y+ f(y,x) e =K, Vx,yeA.

In order to obtain our results, we need to extend the concept of essential quasimonotonicity
for vector-valued bifunctions.
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Definition 5 A bifunction f : A x A — Y is said to be K —essentially quasimonotone iff
for arbitrary integer n > 1, for all xq, ...x, € A and all Ay, ...A, > 0 such that ZLI ri=1

it holds that
n n
Z)L,'f xi,ijxj ¢intK.
i=1 j=1

Let us conclude this section with the following simple property.

Proposition 1 Suppose that f : A x A — Y is K-monotone and K -convex in the second
argument. Then f is K -essentially quasimonotone.

Proof Take xi, ..x, € Aand A1, ...A, > Osuchthat >/  A; = landsetz := Z?:1 Ajxj.
Then
n n

D hif(iiz) <k DD hikjflxix)) =
i=1

i=1 j=1

1 n
5 2o Miki(f @i xj) + f g, xi)) <k 0.
ij=1
The next example shows that a K -essentially quasimonotone bifunction is not necessarily
K-monotone, even if it is K-convex in the second argument.

Example 1 Let f : [0, 1] x [0, 1] — R? given by f = (f1, f2), where fi(x, y) = |x — yl,
Sf2(x,y) =O0forevery x, y € [0, 1]. Itis easy to see that f is ]Ri-essentially quasimonotone,
Ri-convex in the second argument, but not Ri-monotone, since f(1,0)+ f(0,1) = (2,0) ¢
—RZ.

+

3 Main results

In what follows we are interested to obtain existence results for (VEP) when the bifunction
f:AxA— Yisgivenby f(x,y) = g(x,y)+h(x,y) where g,h: Ax A — Y.Sucha
situation was already explored by Blum and Oetlli [13] in the particular case when ¥ := R
and K := [0, 00), i.e., the scalar equilibrium problem (EP). Their result was obtained with
g monotone satisfying a mild upper semicontinuity in the first argument, whereas 4 is not
necessarily monotone, but has to satisfy a much stronger upper semicontinuity condition in the
first argument. Later, Kazmi [29], made an attempt to extend these results to the general case
of (VEP) by following the ideas of [13], but many of his assumptions are too strong, therefore
he couldn’t recover the results of Blum and Oettli. For example, while the latter assumes
semicontinuity for scalar functions, Kazmi requires continuity of the corresponding vector
functions. The aim of this section is to improve Kazmi’s results by weakening their conditions
(both topological and algebraical) in such a way to recover Blum and Oettli’s results (the three
Lemmas and Theorem 1 below), and to obtain a variant without monotonicity requirement
upon g; this is substituted by assuming K-concavity of g in its first variable (Corollary 3
below). We emphasize that f(x, x) = O forevery x € A is generally an important assumption
on equilibrium problems and holds in almost all particular cases, although there are some
exceptions. Itis our aim to keep the conditions upon £ (x, x) and g(x, x) as general as possible,
and this, in some situations allows us to assume g(x,x) € K (or g(x,x) € K N (—K)),
respectively h(x,x) € K rather than g(x,x) = h(x,x) = 0. All these assumptions are
merely technical details.
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To start, let us first prove the following three lemmas. All of them serve as tools for the
proofs of the main results. Moreover, the first one can also be seen as an existence result for
a special vector equilibrium problem, therefore it seems interesting on its own.

Lemma 3 Suppose that B is a compact subset of X, letg: Bx B — Yandh: BxB — Y
be given bifunctions satisfying:
(i) gis K-essentially quasimonotone and K -lower semicontinuous in the second argument;

(ii) his K -upper semicontinuous in the first argument and K -convex in the second argument;
h(x,x) € K forall x € B.

Then there exists X € B such that
h(x,y) — g(y.X) ¢ —intK,
forall y € B.
Proof Let, for each fixed y € B,
S(y):={xeB:h(x,y)—g(y,x) ¢ —intK}. (@)

Let us show that NyepS(y) # @. Indeed, let {y1, y2, ..., yo} C B andset I :={1,2, ..., n}.
Take arbitrary z € co{y; : i € I}. Thenz = >, ; A;y; with A; > Oand >, ., A = 1.
Assume, by contradiction, that

iel

h(z, yi) — g(yi, 2) € —intK,
for all i € 1. From this we have
Zkih(z, yi) — Z)»ig(yi, z) € —intK. )
iel iel

Since g is K -essentially quasimonotone it follows that

Z)»ié’()’iv Zm) ¢intK. ©)

iel iel
On the other hand, since h(x,x) € K for all x € B, and & is K-convex in the second
argument,

> hih(z.y) € K. €
iel
Therefore, by Lemma 1, (3) and (4) it follows that
D ik yi) = D rhigin2) ¢ —intK, )
iel iel

which contradicts (2). Hence we obtain
colyi i el} C US(y).
iel
Now, since & is K-upper semicontinuous in the first argument, and g is K-lower semi-
continuous in the second argument, it follows that the function F defined by F(x) =
h(x,y)—g(y, x) is K-upper semicontinuous. By Lemma 2 (iii), the sets S(y) are closed for

every y € B, and since B is compact, they are compact too. Hence, by the KKM theorem
[20], NyepS(y) # ¥. Therefore, there exists at least one X € B such that

h(x,y) — g(y.X) ¢ —intK,
forally € B.
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The next lemma makes the connection between the special equilibrium problem consid-
ered in Lemma 3 and the equilibrium problem we are interested in.
Lemmad Letg: B x B — Yandh: B x B — Y be given bifunctions satisfying:

(i) gis K-convex in the second argument, g(x, x) € K forall x € B, and forall x,y € B
the functiont € [0, 1] — g(ty + (1 — t)x, y) is K-upper semicontinuous at 0;
(ii) h is K-convex in the second argument; h(x,x) = 0 forall x € B.
If there exists X € B such that h(x,y) — g(y,Xx) ¢ —intK forall y € B, then h(X, y) +
g(x,y) ¢ —intK forally € B.

Proof Lety € B be arbitrary and let x; := Ay + (1 —A)Xx, 0 < A < 1. Then x, € B. By the
hypothesis we obtain

(1 =A)hx, x) — (1 —21)gx), X) ¢ —intK. (6)

Since g is K-convex in the second argument and g(x, x) € K for all x € B, then for all
0<x<l,

rg(xx, y) + (1 —21)g(xa, X) € K. )
By Lemma 1, (6) and (7) we have
(I = Mh(x, x3) +rg(xa, y) ¢ —intK. 3)

Since h is K -convex in the second argument and 4 (x, x) = O for all x € B, then
Ar(x, y) + (1 = Mh(X,X) — h(X, x3) = Ah(X,y) — h(X, x5) € K.

Thus
(1 —=MAhx,y) — (1 —1h(x, x)) € K. )

From (8) and (9) and using Lemma 1, we have
(I —=MAh(x,y) +2rg(xn,y) ¢ —intK.
Dividing the last relation by A > 0 we obtain
(I =MhE,y) +g(x, y) ¢ —intK, (10)
for all 0 < A < 1. We will prove that (10) implies
h(x,y) + g, y) ¢ —intK.
Suppose by contradiction that
h(x,y)+g(x,y) € —intK.
Hence there exists k € int K such that
h(x,y)+g(x,y) +k e —intK. 8))

Since the set % —intK isopenand 0 € % — intK, there exists ;& > 0 such that

k
—Ah(F.y) € 5 —intkK, (12)

for all 0 < A < . Since for all x, y € B the function t € [0, 1] — g(ty + (1 — t)x, y) is
K -upper semicontinuous at 0, it follows that there exists 6 > 0 such that

_ k
glxn,y)egx,y)+ Ch intk, (13)
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forall 0 < A < 6. Let us take n = min{u, §}. By (11), (12), and (13) we obtain that
g, y)+ (1 —Mh(x,y) € —intK,
for all 0 < A < n, which contradicts (10). Therefore,
h(x,y)+g(x,y) ¢ —intK.

Finally, the technical result below serves for exploiting the coercivity condition we are
going to assume in Theorem 1 below (assumption (iii)).

Lemma 5 Let B C A. Assume that F : A — Y is K-convex, xo € coreasB, F(xy) € —K,
and F(y) ¢ —intK forall y € B. Then F(y) ¢ —intK forall y € A.

Proof Assume that there exists a y € A such that f(y) € —intK and set for each A € [0, 1]
X5 1= Ay + (1 — A)xp. By K-convexity

F(x;) <k AF(y)+ (1 — M) F(x9) € —intK — K C —intK, Vi e (0,1]. (14)

On the other hand, since xg € cores B, there exists a sufficiently small A > 0 for which
X, € B, and this contradicts (14).

Remark 1 As the next example shows, the assumption F'(xg) € —K within Lemma 5 cannot
be weakened to F(xg) ¢ intK, and in this way, Lemma 10 in Kazmi [29] is false.

Example 2 LetX = A:=R,B:=[-1,1],Y :=R? K :=R%, F(x) = (x+1,x—1),and
xo = 0. Then F is obviously Ri-convex (furthermore, both components are affine functions),
X0 € coresaB, F(xg) = (1,—1) ¢ intK and F(y) ¢ —intK for each y € B. However, for
instance, for y = —2 we get F(—2) = (-1, -3) € —intK.

Now we are in a position to state our main result. Note that the assumption of compactness
upon the domain in Lemma 3 was essential for its proof. However, this condition appears
rather demanding when dealing with equilibrium problems since it cannot be guaranteed in
many applications. To overcome this difficulty, it is common to assume different kinds of
coercivity conditions. We take over the coercivity condition used in [29] which is originated
in the scalar case from [13].

Theorem 1 Supposethatg: A x A — Yandh: A x A — Y satisfy:

(i) gis K-essentially quasimonotone, K -convex and K -lower semicontinuous in the second
argument; g(x,x) € K N (=K) for all x € A, and for all x,y € A the function
t €[0,1] - gty + (1 —t)x, y) is K-upper semicontinuous at 0;
(ii) his K-upper semicontinuous in the first argument and K -convex in the second argument;
h(x,x) =0forall x € A,
(iii) There exists a nonempty compact convex subset C of A such that for every x €
C\coreaC there exists an a € coresC such that

g(x,a) + h(x,a) € =K.
Then there exists x € C such that
gX.y)+h(x,y) ¢ —intK,
forally € A.
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Proof By Lemma 3, it follows that there exists at least one x € C such that
h(x,y) —g(y,x) ¢ —intK,
for all y € C. By Lemma 4, we obtain that
h(x,y) + g, y) ¢ —intK,
forall y € C. Set F(-) = h(x,-) + g(x, -). It is obvious that F' is K-convex and
F(y) ¢ —intK,

forally € C.If X € coresC, thenset xg := x.If X € C\coresC, then set xo := a, where a
is as in assumption (iii). In both cases xg € coresC, and F(xo) € —K. Hence, by Lemma
5, it follows that

F(y) ¢ —intK,

for all y € A. Thus, there exists X € C such that
g(x,y) +h(x,y) ¢ —intK,

forall y € A.

The next result due to Kazmi [29] is a particular case of Theorem 1. X and Y are the same
as before, A C X is a nonempty closed convex set and K C Y is a proper pointed closed
convex cone with nonempty interior.

Corollary 1 ([29], Theorem 7) Suppose that g : A x A — Y andh : A x A — Y satisfy:

(i) gis K-monotone, K -convex and continuous in the second argument; g(x, x) = 0 for all
x € A, andforallx,y € A the functiont € [0, 1] — g(ty 4+ (1 —t)x, y) is continuous
at 0;
(ii) h is continuous in the first argument and K -convex in the second argument; h(x, x) = 0
forall x € A;
(iii) There exists a nonempty compact convex subset C of A such that for every x €
C\coreaC there exists an a € coresC such that

glx,a) +h(x,a) e —K.
Then there exists x € C such that
g&, y) +h(x, y) ¢ —intK,
forally € A.

Proof The continuity assumptions obviously imply K-lower (upper) semicontinuity, while
the essential quasimonotonicity of g follows by Proposition 1.

Remark 2 Theorem 1 improves from several points of view the above result of Kazmi. With
respect to the monotonicity, notice that the bifunction f defined in Example 1 satisfies all
requirements demanded upon g in item (i) of Theorem 1, but since it is not Rﬁ_—monotone,
it doesn’t satisfy item (i) of Corollary 1. Another improvement, related to the continuity
assumptions, can be identified within the next example, obtained by a slight modification of
Example 9.27 in [3].
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Example 3 Let A := {(x, y) € R? : x > 0}U{(0, 0)} and consider the function F : A — R
given by

y2 0
—, X >
Fx,y)=1~’
Y IO, x=0.

It is obvious that F is convex and lower semicontinuous, but not continuous at (0, 0).
Indeed, take any sequence {xj},cn Wwith x, > 0 and x, — O whenever n — oo. Then
F(x,%, xp) = 1 for each n, but F(0,0) = 0, i.e., F is not continuous at (0, 0). Now let
Y :=Rand K := [0, 0c0), and consider the bifunction g : A x A — R given by g(a, b) :=
F(b)—F(a),wherea = (x,y), b = (u, v) € A. Then g satisfies all assumptions of Theorem
1 (i), but not item (i) of Corollary 1, due to the lack of continuity.

Thanks to the improvements made for Theorem 7 of Kazmi [29], the next result of Blum
and Oettli [13] becomes a particular case of Theorem 1.

Corollary 2 ([13], Theorem 1) Let X be a real topological vector space, A C X a nonempty
closed convex set, g : A X A — Rand h : A x A — R satisfying:

(i) g is monotone (Definition 3 (i)), convex and lower semicontinuous in the second argu-
ment; g(x,x) = 0 for all x € A, and for all x,y € A the functiont € [0,1] —
gy + (1 — t)x,y) is upper semicontinuous at 0;

(ii) h is upper semicontinuous in the first argument and convex in the second argument;
h(x,x) =0forall x € A;

(iii) There exists a nonempty compact convex subset C of A such that for every x €
C\coreaC there exists an a € coreC such that

gx,a)+h(x,a) <0.
Then there exists x € C such that
g&x, y)+h(x,y) =0,
forally € A.

Proof SetY :=R and K := [0, 0co) and apply Theorem 1.

We conclude this section with a corollary of Theorem 1 in which no monotonicity assump-
tions are made on the bifunction g; the lack of this requirement is substituted by assuming
K -concavity of g in its first argument. In this way, the algebraic conditions upon g become
symmetric. Apparently, this provides us a new result even in the particular case of scalar
functions (i.e., where Y := R and K := [0, 00)).

Corollary 3 Supposethatg: A x A — Y andh : A x A — Y satisfy:

(i) g is K-concave in the first argument, K-convex and K -lower semicontinuous in the
second argument; g(x,x) € KN (—=K) forall x € A, and forall x, y € A the function
t €[0,1] - gty + (1 —t)x,y) is K-upper semicontinuous at 0;
(ii) his K-upper semicontinuous in the first argument and K -convex in the second argument;
h(x,x) =0 forall x € A,
(iii) There exists a nonempty compact convex subset C of A such that for every x €
C\coreaC there exists an a € coresC such that

g(x,a)+h(x,a) e —K.
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Then there exists x € C such that
g(x,y) +h(x,y) ¢ —intK,

forally € A.

Proof Letn > 1, xi, ..., xp € A, A1, ..., Ay > 0 with D7, 2; = 1 be arbitrary and set
z:= > i, Aix;. Then by concavity of g with respect to its first variable, we have

n n
Z)»ig(xl',z) - g(Zkix,-, z) € —K.
i=1 i=1

Since

n
g(z)\ixi,Z) =8(z,2) € —K,
i=1

it follows by summing up these relations that

n
> higxiz) € —K,

i=1

implying that

n
> hig(xi.z) ¢ intK,

i=1

which means that g is K-essentially quasimonotonotone, and such the statement follows by
Theorem 1.

Let us remark that the assumptions of Corollary 3 do not imply the monotonicity of g even
in the simplest case when X = ¥ = R and K = R,. The next example shows an instance
when all assumptions of Corollary 3 hold, but g is not monotone.

Example 4 Let F : R — R be a convex and lower bounded function and consider the
numbers a and b such that 0 < b < a < 2b. Set

g(x, ) =ax(y—x)+b(y—x)*, h(x,y)=F()—F(x)and f(x,y)=g(x, y)+h(x, ).

It is obvious that g(x, x) = 0 and the function g is concave in the first, convex in the
second argument; moreover, it is (globally) continuous. The concavity of g follows by b < a.
The same properties are valid for . Moreover, the lower boundedness of F assures that
lim | oo [ F (x) + (a — b)xz] = 00, and from this we conclude that lim x| ;0 f(x,0) =
—o00, showing that the coercivity assumption (iii) of Corollary 3 holds with a = 0. Thus, all
hypotheses of this corollary hold. On the other hand, g is not monotone, since

g, +g(.x) =Q2b—a)(y —x)* >0, Vx#y.

We conclude that Corollary 3 can be applied for the bifunctions given in Example 4, but it is
not the case either for Corollary 1, or Corollary 2.
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4 The case of reflexive Banach spaces

The aim of this section is to provide several sufficient conditions for the coercivity required in
assumption (iii) of Theorem 1 (or Corollary 3) when X is a reflexive Banach space endowed
with the weak topology. It is well-known that in this setting every closed, convex and bounded
set (in particular closed balls) are (weakly) compact. Hence, all conditions which we formulate
below are vacuously satisfied when the (closed and convex) set A C X is bounded. Thus, in
the sequel we shall suppose that A is closed, convex and unbounded. Let a € A be a fixed
element, g,h : A x A — Y be given bifunctions. Let us start with the following:

(C) there exists p > O such thatforallx € A: ||x —al = p one has g(x, a) + h(x, a)
€ —K.

Proposition 2 Under condition (C), assumption (iii) in Theorem 1 is satisfied.

Proof Let B := {x € A : ||lx —al]l < p}. Then B is weakly compact and a € coresB.
Moreover, x € B\coresB iff |x — a|| = p. Thus g(x,a) + h(x,a) € —K, hence (iii) is
fulfilled.

Next we give mild sufficient conditions separately on g and & for (C). Consider the
following assumptions.

(G) (upper boundedness of g(-, @) on a closed ball): there exist M € Y and r > 0 such
that

M — g(x,a) € K, whenever x € A, |x —al| <r,

and
(H) there exists an element u € —intK such that for all # > O thereis an R > 0 satisfying

VxeA: ||x —al|| >R: tul|x —al —h(x,a) € K.

Remark 3 (H) is obviously fulfilled when Y := R, K := [0, co) and

h(x,a)
lx —all

— —oo whenever |x —al - o0, x € A.

(Condition (c) in [13].) Indeed, take # = —1 and arbitrary r > 0. Since

h(x,a)
lx —all

— —oo whenever ||x —all — oo,

we can find R > 0 such that forall x € A :
h(x,a) -
x —all

[x —al = R,
proving the assertion.
Next we need the following technical lemma concerning the function g.

Lemma 6 Suppose that g satisfies (G) and g(-, a) is K-concave with g(a,a) € K. Then

M g(x,a)

r lx — all

ekK, VxeA, |x—al=r,

where the vector M and the number r are defined in (G).
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Proof Let x € A such that ||x — al| > r. Set

r r
yi= x+(l— )a
x —all lx —all

Since A is convex, it follows that y € A and ||y — a|| = r. Therefore,

M—g(y,a) € K. (15)

Since g(-, a) is K-concave,

gy, a) - gx,a) - (1 - )g(a, a) € K. (16)

lx — all lx — all

Summing up (15) and (16) we obtain that

;
M- —g(x,a) — (1 —

lx —all

)g(a,a) e K.

x —all

This implies by

(1 — 4 )g(a, a)e K
lx —all
that

——g(x,a) € K,
lx —all

which proves the assertion.

Now we are able to provide sufficient conditions, separately on g and on #, for the coer-
civity assumption (iii) in Theorem 1.

Proposition 3 Assume that

(i) g satisfies (G) and g(-, a) is K-concave with g(a,a) € K;
(ii) h satisfies (H).

Then condition (iii) of Theorem 1 is fulfilled.

Proof Letv := M/r, with M and r provided by (G) and take u € —intK given by (H). It
is easy to see that there exists a sufficiently large # > O such that

v+tu € —intK. (17)

Take R > 0 according to (H) and let x € A such that ||[x — a|| > max{R, r}. By Lemma 6

&, a)
lx —al
which, together with (17) implies that
8X ) | e ik, (18)
lx —all
On the other hand, by (H),
h(x,a)
lx —all =
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which, together with (18) implies that

g(x,a) h(x, a)
lx —all  lx—all

€ —intK.

This implies that g(x,a) + h(x,a) € —intK, i.e. condition (C) is satisfied. Hence, the
statement follows by Proposition 2.

The next result, which might have some interest on its own, gives sufficient conditions for
lower (upper) boundedness of a K -lower (K -upper) semicontinuous function in the sense of
Definition 2.

Lemma 7 Let C be a compact subset of X and F : C — Y.

(i) if F is K-lower semicontinuous on C, then it is lower bounded, i.e. there exists a vector
m € Y such that F(x) —m € intK forall x € C;

(ii) if F is K -upper semicontinuous on C, then it is upper bounded, i.e. there exists a vector
M €Y such that M — F(x) € intK forall x € C.

Proof Itisenough to proveitem (i), (ii) follows by a similar argument. Supposing the contrary,
for each v € Y there exists x, € C such that F(x,) — v ¢ intK. Consider foreachv € Y
the level sets

Ly:={xeC:F(kx)—v¢intK}.
By Lemma 2 item (iii), it follows that the nonempty set L, is closed for every v € Y. Since
C is compact, L, is compact too. Let v € —int K be arbitrary. Then
ueYwithu—-veK=L,CL,. 19)

Indeed, letx € Ly, i.e., F(x) —v ¢ intK.By Lemma 1, it follows that u — F(x) ¢ —intK,
ie.,x € L,.

Now take for every n € N a vector x,, € C such that x, € L,,. By compactness, there
exists a subsequence {x,, } of {x, } converging to the element x € C. Letus show thatx € L,
for every t > 0. To do this, take any k € N such that n; > ¢. Then by (19),

xnk € Ll‘lkU C L[U'

Since L;, is a compact set, it follows that x € L;,, i.e.,

F(x) —tv ¢ intK. (20)
On the other hand, since v € —int K, there exists a sufficiently large T > 0 such that
F(x) —tv eintK,
contradicting (20).

Summarizing, we have the following existence result in reflexive Banach spaces. The
basic assumptions upon the set A, the space Y, and the cone K remain the same.

Theorem 2 Suppose that X is a reflexive Banach space. Let g : A x A — Y and h :
A X A — Y satisfying the following properties:

(i) g is K-concave and weakly K -upper semicontinuous in the first argument; K -convex
and weakly K -lower semicontinuous in the second argument; g(x, x) € K N (—K) for
all x € A;
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(ii) h is weakly K-upper semicontinuous in the first argument; K-convex in the second
argument; h(x, x) = 0, for all x € A and (H) holds.

Then there exists X € A such that

gx,y)+h(x,y) ¢ —intK, VyeA.

Proof We shall verify the assumptions of Corollary 3 in the reflexive Banach space setting,
endowed with the weak topology. Conditions (i) and (ii) are trivially satisfied, thus we only
have to verify (iii). To do this, we shall make use of Proposition 3. Let us prove that g
satisfies condition (G). Take any a € A and a sufficiently large r > O such that the set
C:={x € A:|lx —al <r}isnonempty. This set is also weakly compact and g(-, a) being
weakly K-upper semicontinuous, by Lemma 7 (ii) there exists a vector M € Y such that
M — g(x,a) € intK forall x € C,i.e., (G) holds. This completes the proof.

In the scalar case, i.e., when Y := R and K := [0, co], we obtain a simplified form of
Theorem 2.

Corollary 4 Letg: Ax A — Randh : A x A — R satisfying the following properties:

(i) g is concave and upper semicontinuous in the first argument, convex and lower semi-
continuous in the second argument, and g(x, x) = 0 for all x € A,
(ii) h is weakly upper semicontinuous in the first argument, convex in the second argument,

h(x,x) =0forall x € A, and
h ’
ﬁ — —o00 whenever ||x —al — 0o, x € A.
xX—a

Then there exists X € A such that
g(x,y)+h(x,y) =0, VyeA. 1)

Proof Since X is reflexive, each concave and upper semicontinuos function is weakly upper
semicontinuous, and similarly, each convex and lower semicontinuos function is weakly
lower semicontinuous. By Remark 3, condition (H) holds. Thus, the assertion follows by
Theorem 2.

Example 5 Let X be a reflexive Banach space and suppose that F : X — R U {400} is a
proper, convex and lower semicontinuous function with dom ' unbounded. It is well-known
from convex analysis that F" has a global minimum point whenever it satisfies the following
coercivity condition

F(x)

lxll—+oo |lx||

— 400.

This fact can be easily re-obtained by Corollary 4. Indeed, take g = 0, A := domF and
h(x,y) := F(y) — F(x). Since F is convex and lower semicontinuous, it is weakly lower
semicontinuous as well, thus % is weakly upper semicontinuous in the first argument. There-
fore, assumption (ii) of Corollary 4 is satisfied. It is obvious that the solution X € A of (21)
is a global minimum point of F'.
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