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Abstract In this paper, a general optimization problem is considered to investigate the
conditions which ensure the existence of Lagrangian vectors with a norm not greater than
a fixed positive number. In addition, the nonemptiness and boundedness of the multiplier
sets together with their exact upper bounds is characterized. Moreover, three new constraint
qualifications are suggested that each of them follows a degree of boundedness for multiplier
vectors. Several examples at the end of the paper indicate that the upper bound for Lagrangian
vectors is easily computable using each of our constraint qualifications. One innovation is
introducing the so-called bounded Lagrangian constraint qualification which is stated based
on the nonemptiness and boundedness of all possible Lagrangian sets. An application of the
results for a mathematical program with equilibrium constraints is presented.
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1 Introduction

In this section, we briefly discuss the main idea of this paper. Consider the following general
optimization problem:

minimize f(x) subjectto F(x) € A, x € £2. (D)
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It is assumed that A C Y and £2 C X are closed subsets in Asplund spaces, and that
F:X — Yand f : X — R are Lipschitz near x € F~1(A) N 2. For each function
g : X —> R whichis Lipschitznear x € dom g, and all (z*, y*) € N(x; 2) x N(F(X); A),
we say that (z*, y*) is a Lagrange multiplier vector for x with respect to g iff

27" € 3g(X) + Dy F(X)(y")

where dg(x) and D}, F (x) are the Mordukhovich subdifferential and the normal coderivative
of g and F at x (see Sect. 2). The set of all Lagrange multipliers of x with respect to g is
denoted by A(x; g). In this paper, we will answer the following two questions:

1. Under what conditions can we ensure that there exists Lagrangian vectors with a norm
not greater than a specified positive number?

2. What conditions can characterize the nonemptiness and boundedness of the multiplier
sets A(X; g) together with their exact upper bounds as well?

Gauvin in [1] considered a nonlinear program with inequality and equality constraints
where all functions are continuously differentiable on R”. He proved that the Mangasarian—
Fromowitz constraint qualification MFCQ [2] is an equivalent condition for boundedness
and nonemptiness of the set of Lagrangian multipliers. The authors in [3] investigated a
problem similar to (1), where £2 is closed and convex, A is a closed convex cone, f is differ-
entiable and F is continuously differentiable. They proposed a regularity assumption which
was “almost” equivalent to the existence of a non-empty and weakly compact set of Lagrange
multipliers. Shortly after that an equivalent condition was presented in [4] for nonemptiness
and boundedness of the multiplier set of a nonlinear problem with locally Lipschitz objective
and inequality constraint functions and continuously differentiable equality constraint func-
tions. The other work in this subject was done by Pappalardo [5]. He presented a nonsmooth
version of MFCQ, in the sense of Clarke, for a Lipschitz optimization problem with equality
and inequality constraints and proved that his constraint qualification is equivalent to the
nonemptiness and boundedness of the multiplier set. Then Jourani in [6] gave conditions, in
terms of the Clarke subdifferential, ensuring the nonemptiness and the boundedness of the
Lagrange multiplier sets for problem (1), assuming that £2 and A are proper sets and the
functions are locally Lipschitz at the point of question. In [7], the authors discussed the con-
ditions required to guarantee the non-emptiness and the boundedness of certain subsets of the
set of Lagrange multipliers for an inequality and equality constrained vector minimization
problem. Subsequently Dutta et al. [8] considered an especial extension of problem in (1)
on R". Instead of the constraint F(x) € A, they added the term p(F(x)) to the objective
function, where p : R" — R U {400} was a proper lower semicontinuous function. Then
they proposed a modification of MFCQ and proved its equivalence to the nonemptiness and
boundedness of the multiplier set.

An overall review shows that, in all the papers mentioned above, a suitable form of
MFCQ has been proposed as a characterization for the nonemptiness and boundedness of the
multiplier set. However, it is clear that an exact upper bound is not provided via the MFCQ. In
this paper, we suggest three new constraint qualifications that each of them follows a degree
of boundedness for the multiplier vectors. Each constraint qualification involves a positive
modulus which, together with the Lipschitzian constant of the objective function, provides us
an upper bound for the Lagrange multipliers. Several examples indicate that the upper bound
for Lagrangian vectors is easily computable using each of our constraint qualifications. One
innovation is introducing the so-called bounded Lagrangian constraint qualification (BLCQ)
which is stated based on the nonemptiness and boundedness of all possible Lagrangian sets.
Although the concept of the Lagrange multiplier vector intrinsically depends on the objective
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function, but it will be seen that (BLCQ) is completely free from the objective function and
can be characterized only by the intrinsic features of the constraint system. Among our new
constraint qualifications, there is specifically the so-called regularity constraint qualification
(RCQ). It is worth mentioning that (RCQ) is equivalent to (MFCQ), but with a difference
that (RCQ) provides us an exact upper bound for the multiplier set. It is well known that the
bound is not provided with the classical technique to derive KKT conditions via the MFCQ.
Next let us present the approach to derive our constraint qualifications. Alongside the
constraint F(x) € A in problem (1), the multifunction M : Y =X may be defined as

My)={xeX:Fx)+yeA}

It will be seen that the regularity and stability properties of M plays a key role in our
work. Let us now recall some of the prominent stability properties formulated for set-valued
mappings. A set-valued mapping M : ¥ —= X between metric spaces is said to be Lipschitz-
like (or have Aubin property [9-11]) at some point (y, x) of its graph with constant L > 0
if there exist neighborhoods V, U of y, x, respectively, such that

My)NU C M)+ Ld(y,y)Bx forally,y €V, 2)

where By denotes the closed unit ball of X. Fixing one of the y-parameters as y in the
definition of the Lipschitz-like property yields the concept of calmness [12] of M at (y, X):

My)NU Cc M(y)+ Ld(y, y)Bx forally € V. 3)

Obviously, Lipschitz-like property implies calmness, whereas the converse is not nec-
essarily true. The infimum of the values of L for which (2, 3) holds (for some associated
neighborhoods U and V') is called the Lipschitz (calmness) modulus of M at (y, X).

Parallel to these stability notions, two regularity concepts can be defined for mul-
tifunctions. Explicitly, the multifunction G : X==Y is metrically regular [13-15] at
(x,y) € gph G with constant L > 0 if there exist neighborhoods V, U of y, x, respec-
tively, such that

dg-1(y)(x) < Ldgx)(y) forall(x,y) e U x V. “4)

Fixing one of the y-parameters as y in the above leads to the notion of metric subregularity
[16] of G at (x, y):
dg-15(x) < Ldg(x)(y) forallx € U. (5)

Metric subregularity clearly follows from metric regularity, but the converse does not
necessarily happen.

It is well known that M : Y ==X is Lipschitz-like around (j, X) € gph M if and only
if its inverse M~! : X—=Y is metrically regular around (%, ) € gph M~! with the same
constant (see [17, Theorem 1.49]). Similar result holds for the metric subregularity and
calmness (see [18]). In our approach, we focus on providing an exact amount for the positive
scalar L in the above notions. The paper is organized as follows. Section 2 contains basic
definitions and preliminaries from variational analysis and generalized differentiation broadly
used in formulations and proofs of the main results in the subsequent sections. Based on a
detailed study on the nonsmooth calculus of the multifunction M in Sect. 3, we introduce
new regularity conditions each of them insuring the Lipschitz-like or calmness of M. Sect. 4
deals with problem (1) and establishes new constraint qualifications and necessary optimality
results with bounded Lagrange multiplier vectors for this problem. Finally in Sect. 5, we apply
the results of previous sections to a mathematical program with equilibrium constraints. We
also present several examples illustrating our results.
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2 Preliminaries

In this section, we define some basic constructions and results from variational analysis and
generalized differentiation needed in what follows. All these are taken from the book by
Mordukhovich [17], where the reader can find more details, discussions, and references.
Our notation is basically standard; cf. [17]. As usual, || - || stands for the norm of Banach
space X and (-, -) signifies for the canonical pairing between X and its topological dual

X* with the symbol LN indicating the convergence in the weak™ topology of X* and the
symbol cl* standing for the weak® topological closure of a set. For any x € X and § > 0,
denote by B(x; §) the closed ball centered at x with radius § while B and B* stands for the
closed unit balls in X and X*, respectively. For given function f : R” — IR, the function
fT:R* — Ris defined by fT(x) := max{f(x), 0}. Recall that the symbol

. B w*
Lim sup F(x) := [x* € X*‘ 3 sequences x; — X and x; — x*
X=X

(6)
with xf € F(x¢) forall k € ]

stands for the sequential Painlevé-Kuratowski upper/outer limit of a set-valued mapping
F: X — X™ in the norm topology of X and weak™* topology of X*.

A Banach space X is Asplund, or it has the Asplund property, if every convex continuous
function ¢ : U — IR defined on an open convex subset U of X is Fréchet differentiable
on a dense subset of U. Note that this class includes all reflexive Banach spaces. The class
of Asplund spaces possesses many useful properties and is stable under Cartesian products
and linear isomorphisms. A crucial topological property of duals to Asplund spaces is that
the dual unit ball is weak™ sequentially compact (see [19, Theorem 3.5]).

Since all the spaces under consideration are Asplund, which is our standing assumption,
we adapt the given definitions and properties to this case referring the reader to the first two
chapters of [17] for the corresponding modifications in arbitrary Banach spaces.

First let us present some of the basic concepts of generalized differentiation. We start
with normals to sets , then proceed to coderivatives of set-valued mappings, and then to
subdifferentials of extended-real-valued functions. Given a nonempty set £2 C X, define the
Fréchet normal cone to 2 at X € §2 by

M < 0}’ 7

NG 2) = {x* € X* : limsup _
llx — x|

ng
where the symbol x £ 5 signifies that x — x with x € £2. Letting for convenience
N(x; 2) = @if x ¢ £2 and employing the outer limit (6) to N (-; £2), define the Mordukhovich
normal cone to §2 at X € £2 as follows:
N(¥; 2) := Limsup N (x; ). ®)
x—X

Both constructions (7) and (8) reduce to the classical normal cone when §2 is a convex
set.
Each set-valued mapping F—=Y is uniquely associated with its graph

gph F:={(x,y) e X xY: ye Fx)},

in the product space X x Y . F is said to be positively homogeneous if its graph is a cone
in X x Y. The norm of a positively homogeneous set-valued mapping F is defined by
£ == sup{[lyll : y € F(x) and [|x| < 1}.
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Now let us define the coderivative constructions for a multifunction F used in this paper.
The Fréchet coderivative of F at (x, y) € gph F is given by

D*F(x, )" = {x" € X*: x*, =y") e N((%, y); gph F)}, y* eY*, (9
and the normal coderivative of F at the reference point is defined by
Dy F@E »(*) :={x" e X*: (x*,—y") e N((x,y); gph F)}, y"eY*. (10

We also need the following modification of the normal coderivative (10) called the mixed
coderivative of F at (x, y) and defined by

h F *

DY F(E, 5) () = { X e X* 3 (v ) B (F ). xS, )
Il . =

yi = y* with (xf, —y{) € N((xk, yi); gph F)},
where U stands for the norm convergence in the dual space; we usually omit the symbol || - ||
indicating the norm convergence simply by “— " and also skip y = f(X) in the coderivative
notation if F = f: X — Y is a single-valued mapping. It follows from the definitions for
general mappings F : X —3Y that

D*F(%,5)(y") € Dy F(&, $)(y*) € Dy F (%, (),

for any y* € Y*, and that all the three multifunctions are positively homogeneous in y*.

Considering the function f : X — R which is lower semi continuous (l.s.c.) around
X € dom f := {x € X|f(x) < oo}, the presubdifferential or Fréchet subdifferential of f at
X is defined by

>0

jl )

V@) = (x* € X* : liminf fO) = f&) = &7 x — X)

X—>X ||x —X ||
and the Mordukhovich or limiting subdifferential of f at x is given by

3f (%) := Limsupd f (x).
x'—fn?

Among the most important ingredients of variational analysis and generalized differen-
tiation in infinite-dimensional spaces are the so-called “normal compactness” properties of
sets and mappings, which are automatic in finite dimensions while playing a crucial role in
infinite-dimensional variational analysis and applications. In this paper, we need the follow-
ing general versions of such properties defined in the products of Asplund spaces, which are
well known to be also Asplund. Given a set 2 C ]_[;”= 1 Xjandanindexset J C {1,...,m},
we say that §2 is partially sequentially normally compact (PSNC) at X € £2 with respect to

{X;| j € J} iff for any sequences x; 2 Xand x; = (X[, ..., x5;) € ﬁ(xk; §2) one has

w W .
xjk—>0,jel,

x . = [xjll >0, jeJ, ask— oo
x50 =0, jefl,....m}\J

In the extreme case of J = {1, ..., m}, both PSNC properties defined above do not depend
on the product structure and reduce to the so-called sequential normal compactness (SNC)
property of §2 at x.

Given a set-valued mapping F: X —> 27, we associate it with the graphical set gph F
that belongs to the product space X x Y. Thus the PSNC/SNC properties of the graph in the
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above senses induce the corresponding properties of F. In this vein, we say that F' is PSNC
at (x, y) € gph F iff its graph is PSNC at this point with respect to X.

Letus now recall two auxiliary results of nonsmooth calculus in Asplund spaces from [17].
LetS: XY andi € dom S := {x € X|S(x) # #}.Giveny € S(x), we say that S is inner
semicontinuous at (x, y) iff for each sequence xy —> X with x; € dom S, there is a sequence
Yk € S(xx) such that yy — y as k —> +o00. Also, S is inner semicompact at x iff for any
sequence x; —> X there is a sequence y; € S(xi) that contains a convergent subsequence as
k —> oo. Clearly, the inner semicontinuity of S at (x, y) implies the inner semicompactness
of S at x, which may be substantially weaker than the inner semicontinuity. The first result
explains normal and mixed coderivatives of compositions of set-valued mappings between
Asplund spaces via their corresponding coderivatives.

Theorem 2.1 [17, Theorem 3.13] (chain rules for coderivatives) Ler G : X—=Y , F :
Y==7Z,7€ (FoG)%):={z € Z3y € G&) such that 7 € G(y)}, and

S(x,2) =G NF 1 (2) ={y e G)lz € F(y)}.

Given 'y € S(x, 7), assume that S is inner semicontinuous at (x, z, y), that the graphs of
F and G~ are locally closed around the points (¥, 7) and (X, ¥), respectively, that either F
is PSNC at (¥,7) or G~" is PSNC at (¥, %), and that the mixed qualification condition

D} F(3.2)(0) N (=D}, G~ (3, 5)(0)) = {0},
is fulfilled. Then, the following assertion holds for both coderivatives D* = D}, and D* =
Dy, forall z* € Z*:
D*(F 0 G)(¥,2)(z") C DyG(X, ) o D*F (3, 2)(z").

The second theorem from [17] provides conditions for the preservation of the metric
regularity of set-valued mappings under their general composition.

Theorem 2.2 Let 7 € (F o G)(¥), where G : X=—Y and F : Y==Z are set-valued
mappings between Asplund spaces. Assume that the graphs of G and F~! are locally closed
near x and z, respectively, and that the following conditions hold:

1. The set-valued mapping (x, z) — G(x) N F~Y(2) is inner semicompact around (x, 7).
2. Forevery y € G(¥) N F~Y(2) both mappings G and F are locally metrically regular
around (x, y) and (y, 7), respectively.

Then F o G is locally metrically regular around (x, 7).

3 Lipschitzian properties of a general constraint system

The focus in this section is on the stability and regularity properties of a class of multifunctions
between Asplund spaces of the type

M(y) ={xeX:Fkx)+ye A}, (12)

where A C Y is a closed subset and F : X — Y is locally Lipschitz near some point
% € F~1(A). As will be seen later, this multifunction plays an important role in our main
results. First, let us take a closer look at this class and carefully examine some of their
variational properties. To this end, we support the following two theorems. The first one
which is named by the Mordukhovich criterion, lists some pointbased characterizations for
Lipschitz-like property.
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Theorem 3.1 [17, Theorem4.10] Let M : Y = X be a set-valued mapping between Asplund
spaces that is assumed to be closed-graph around (y,x) € gph M. Then the following
properties are equivalent:

1. M is Lipschitz-like around (y, X).
2. M is PSNC at (y, x) and | Dy, M(y, X)|| < oo.
3. M is PSNC at (y, X) and Dy, M (3, %)(0) = {0}.

Moreover, in this case one has the estimates
IDyM @, 0l <lipM(y,x) < DM@y, ),
where
lip M (y, x) := inf{L > 0|(2) holds for L}.

The upper estimate holds if dimY < oo.

The second theorem provides us an upper estimate for the constant of metric subregularity
of M~ Letting subreg G (x, y) := inf{L > 0|(5) holds for L}, one has,

Theorem 3.2 [20, Theorem 3.1.] Let X and Y be Asplund spaces and G : X=—Y be a
closed multifunction and (x,y) € gph G. Then

subreg G(x, y) < in%sup{”b*G_l(y,x)H x € B(x;e)\ G_l(y), ye Gkx)NDB(y; e)}.
&>

In our first result we show that there are clear relationships between the Fréchet and normal
coderivatives of M and the corresponding constructions of F and A.

Theorem 3.3 For each y* € Y* and any (x, y) € gph M~ the following equation holds:

D*F(x)(—y*) ify* € =N(F(x) + y; A),

Nxas—1 kY
D*M™ (x, y)(y") = l@ otherwise.

Proof Suppose that G : Y ==Y is defined by G(y) := A — y. It is easy to see that M =
F~1 6 G. On the other hand we have G = G~!, and thus, M~! = G o F. Assume that for
given spaces X and ¥ and a nonempty subset £2 C X the indicator mapping A : X ==Y of
§2 relative to Y is given by

0cY ifxef2,

Alx; £2) = ‘ 1) otherwise.

Applying now the above notion and letting A + = ¢, we define the multifunction
®: X x Y=Y by

P (x,y) :=G(y) + A((x, y); gph F).
Let us then prove that for each (x, y) € gph M~ and all y* € Y*

D*M™'(x, y)(y") = {x* € X*|(x*,0) € D*®(x, F(x), y) (). (13)
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Observing that (x, y”, y') € gph @ if and only if y” = F(x'), (x/,y’) € gph M~!, and
the fact that the Fréchet normal cone is invariant with respect to equivalent norms we get

<X*7x,_-x> - (y*’y/_y)

—— limsup , ,
L+1 Py — ) I/, y) — (x, W
Y e(GoF)(x")
<1i (0%, 0, =y, (&, 3", y) = (6, F(x), )
= lumsup, , , ,
&y 3= (x, F(x),y) (x/, ¥, ") = (x, F(x), y)l
y’e<1>(x’,y”)
—1i (X, x" —x) = (y*, ¥y —y)
= SR @y @ P (L v ) = (o F G, )l
Y'=F@').y'€G(y")
, (x*, x" —x) = (y*, ¥y =)
<limsup , , ’
&,y — () l(x/, ) — Ce, W

vy e(GoF)(x')

where L > 0 is the Lipschitz constant of F near x. The above immediately implies the
equation in (13). On the other hand, we see that

D(x,y) =Y(x,y) +¥(x,y),

where ¥ (x,y) := —yand ¥ (x, y) := A+ A((x, y); gph F). By using [17, Theorem 1.62],
we conclude that

D*®(x, F(x), )(y*) = (0, =y") + D*¥ ((x, F()), y + F) ().
The above together with (13) yields
&%,y € D*W((x, F()), y + F) ().
Taking a closer look at the multifunction ¥, we observe that

A if(x,y) € gph F,
Y(x,y) =A+ A((x,y); gph F) = [ 7 Otﬁervifse. =P

Putting all above together,we obtain gph ¥ = gph F' x A and also,
@y, =) € N((x, F(), F(x) + y); gph F x A)
= N((x, F()): gph F) x N(F(x) + y: A).

The latter inclusion means that x* € B*F(x)(—y*) and —y* € N(F(x) + y; A) and
completes the proof of theorem. A O

The following corollary is a direct consequence of Theorem 3.3 and we present it here
without proof.

Corollary 3.1 For both coderivatives D* = DY and D* = Dy}, for all y* € Y* and any
(x,y) € gph M~'one has

P s _ | D*F(x)(=y*) ify* € =N(F(x) +y; A),
DM (x, y)(57) = ’(7) otherwise.

In the next result we easily derive a regularity property for M that is likely to be undis-
covered.
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Theorem 3.4 If F is Lipschitz around X, then M is metrically regular at (0,x) € gph M,
and particularly, D, M~ (%, 0)(0) = {0} and M~ is PSNC at (%, 0).

Proof Suppose that the multifunction G : ¥ ==Y is defined as in the proof of Theorem 3.3
and consider the representations M = F~'oG and M~ = G o F. Defining the multifunction
S X x Y=Y by S(x, y) := G(y) N {F(x)}, we can easily compute that

_ P} ifFx)+ye A,
SCx,y) = [ ) otherwise.

Due to the continuity of F, S is inner semicontinuous at (x, 0, F'(x))(and specially inner
semicompact at (x, 0)).

Let us show that G = G~! is Lipschitz-like at each point of its graph with modulus 1.
For given y,y’ € Y and w € G(y), one has w +y € A and if w’ := w + y — y/, then
w' € G(y) and ||lw — w'| = ||y — ¥'|l. Hence we have G(y) € G(y') + [ly — ¥’ By. Now
using [17, Theorem 4.10] we deduce that for any point (¥, w) € gph G, G = G~ is PSNC
and D3,G(y, w)(0) = {0}. On the other hand, since F and G = G are Lipschitz-like
around x and (0, F(x)), F~! and G = G~! are metrically regular near corresponding points
by [17, Theorem 1.49]. Now using Theorem 2.2 together with [17, Theorems 1.49 and 4.10],
the proof is completed. O

4 Necessary optimality conditions for a general optimization problem

In this section we focus our attention on problem (1). Our main goal is to establish new
necessary optimality results with bounded Lagrange multiplier vectors for the problem in
(1). First let us consider the following supplementary problem:

minimize ¢ (x, y) subjecttoy € S(x), x € £, (14)

where S : X=—=Y and ¢ : X x Y —> RR. To establish our main result in this section, we
need to recall the following theorem from [17].

Theorem 4.1 [21, Theorems 5.33 and 5.34] Let (x, y) be a local optimal solution to (14).
Assume that the sets gph S and $2 are locally closed around (x, y) and X, respectively. Assume
also that either S is PSNC at (x,y) or §2 is SNC at x, and that the mixed qualification
condition

Dy S(x, )(0) N (=N (x; £2)) = {0},

is fulfilled. Assume also that ¢ is locally Lipschitzian around (X, y). Then there is (x*, y*) €
Ao (X, y) such that

—x* € Dy S(x, y)(y") + N(x; £2).
In the sequel, we turn our attention to the following specific type of multifunction M:
Mz y)={xeX:(x+z, F)+y) e 2 x A}, Yz yeXxY. (15

The first lemma in this section shows that the calmness of M at the point ((0, 0), x) enables
us to transform locally the general problem in (1) into an especial form of the problem in
(14).
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Lemma 4.1 Let x be a local optimal solution to problem (1). Assume that f is Lipschitz
continuous around x with constant l y and that the mapping M in (12) is calm at ((0, 0), x)
with modulus | . Then there are neighborhoods V' of x and % of 0 € Y such that (x, (0,0)) €
X x X x Y solves the penalized problem

minimize ¢ (x, (z,y)) = f(x) +vll(z, )| subject to (z, y) € M~ (x) N [(V — %) x %],
xefnNy,

provided that v > Iy 1.

Proof Taking ¢ > 0 such that v > ¢ (I + ¢), since M is calm at ((0,0), x) with modulus
1, there are neighborhoods ¥ of x and % of 0 such that for some x € M (0, 0) one has the
estimate

lx — x|l < +e)ll(z, I, wheneverx € M(z, y) NV, (z,y) € (¥ —X) X «.

Using this and the Lipschitz continuity of f with constant /¢, we get

JE) = fR)=f0)+(fE) = fx)
Sf@+HIplE =xl = f@) + U+ o)l
= fx) + vl Il

whenever(z,y)EM‘I(x)ﬂ[(”I/—)E)X%],xe.Qﬂ“I/. ]

We continue by the the following lemma which adapts the results of previous section to
the multifunction M in (15).

Lemma 4.2 Consider the mapping F:X— XxY defined by
F(x):= (x, F(x)), Vxe€X,

where F : X —> Y isamapping between Asplund spaces. Foreachx € X and (x*, z*, y*) €
X* x X* x Y*, the following assertions hold true:

1. Ifx* e ﬁ*lzi(x)(z*, y*), then one has x* — z* € D*F (x)(y*).
2. If x* € D}, F(x)(z*, y*), then one has x* — z* € D3 F(x)(y*).

Proof 1. Using the definition of Fréchet coderivative, we get

lim sup (&, =2, =y, O X F) = (6 x, F))
(X F ()= (%, F(x) [(x', x", F(x")) — (x, x, F(x))|l -

But the above easily implies that

Jim sup ((x* = 2%, —y"), (', F(x") — (x, F(x))) -
o, F(x'))—> (x, F(x)) (X!, F(x") — (x, F(x))ll -

which completes the proof of part 1.

2. Using the definition of normal coderivative together with the assertion of part 1, we
can choose sequences x; € X and (x[, zj, y;) € X* x X* x Y* satistying x —
X, (O 26 ) 2, (x*, 2%, y*) and for each k, x;/ — z} € ﬁ*F(xk)(y,’:). The latter
immediately yields x* — z* € D}, F(x)(y*) and ends the proof of the lemma. O
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Lemma 4.3 Suppose that 2 C X is a closed subset in Asplund space X. Consider the
multifunction G : X=X defined by G(z) := 2 —zforeachz € X andtake (z,7') € gph G.
Then 7 + 7' € 2 and the following assertions hold true:

1. If &, x*) € N((Z,Z); gph G), then z* = x* € N(Z+7; 2).
2. If (z%,x*) € N((Z,7); gph G), then z* = x* € N(Z + 75 £2).
3. Dy G(z,7)(0) = {0}.

Proof 1t is sufficient to prove part 1. The proof of other parts is immediate from part 1. Using
the definition of Fréchet normals, we get:

* — *x /3l
Jim sup (z*, z z)_—i— (/x ,_z/ 7) 0.
(e, 2 21 Iz =2,z =2l

The definition of G immediately gives us some x,x € £2 satisfying x = z + 7’ and
X = z + Z'. Thus the above inequality can be written as

* _ * _ = * -y
limsyp e imdFWRAX) (16)
e . _ IMz—=2,(x—2) = (& =2l
(z,x—2)— (7,k—2)

Taking arbitrary sequence x i) X, one has (z, x — z) € gph G, thus the limit in (16)
implies that
.=
lim sup ot x —x) <0,

o llx—xI
X—>X

hence x* € ﬁ(z+z’; £2). On the other hand for any given v € X with ||v|| = land e | 0, we

h G
have (z+¢ev, x —Z —€v) g (z, X — 7). Using again (16), we deduce that (z* —x*, v) < 0.
Since v was chosen arbitrarily, we get z* = x* and the proof is completed. O

In the following we present new constraint qualifications for the constraint system: “x € £2
subject to F(x) € A.”As will be seen later, each of these constraint qualifications leads to a
certain type of Lipschitzian properties for the multifunction M in (15).

Definition 4.1 Letx € 2 N F~1(A). We say that

1. the regularity constraint qualification (RCQ) holds at x iff, there is a positive real number
¢ such that the following implication holds:

y € N(F(x); A)
¥ e NEK; £2) = I yO)II =[xl )
x* —z* e Dy F(®)(y")
2. the semi-regularity constraint qualification 1 (SRCQ1) holds at x iff, there are positive
scalars 6, ¢ such that for all (z, y, x) € gph MnN [B((0,0); §) x B(x; §)]1\{(0, 0, x)} the
following implication holds:

y* e N(F(x) + y; A)
FeNx+z2) = cll*, y)Il < Ix*]I. (18)
x* =z € D*F(x)(y*)
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3. the semi-regularity constraint qualification 2 (sSRCQ2) holds at x iff, there is neighborhood
% of x together with the positive scalar ¢ such that for all x € % \ (£2 N F~1(A)),

cllx —xll = da(x) +da(F(x)).

The next theorem shows that each of our new constraint qualifications ensures a degree
of stability for M. The important point about these constraint qualifications is that they can
also provide an exact upper bound for the constant of the Lipschitzness of M. This property
makes them suitable for deriving bounded Lagrange multiplier rules.

Theorem 4.2 Let i € 2 N F~1(A).

1. If 2 and A are SNC at x and F (x) and (RCQ) holds at x, then M is Lipschitz-like at
(0, 0), x) with a modulus sm~aller than ¢~ 1.
2. If (sRCQI) holds at %, then M is calm at ((0, 0), X) with a modulus smaller than ¢~ .

3. If (sRCQ2) holds at x, then M is calm at (0, 0), %) with a modulus smaller than ¢~

Proof 1. Due to [17, Theorem 4.10], it is sufficient to prove that M is PSNC at ((0,0), x)
and ||D7vﬂ7((0, 0), ©)|| < ¢~ L. Considering the map G : X x Y=—=X x Y given by
G(z,y) := (2 x A) — (z,y), it is easy to show that that M = F~' o G. The SNC
property of £2 and A at x and F (x) together with Lemma 4.3(1) clearly implies that G
is SNC at (0, 0, x, F()Q) € gph G. Furthermore, from Lemma 4.3(3) we get for each
((,9), @ ) € gph G,

DYG((E, 3), €, 0))(0,0) = {(0,0)}.

Thus according to [17, Theorem 3.95] M is PSNC at the point of question. Now taking
(z*,y") € D;(,ZVI((O, 0), X)(x*) and using corollary 3.1, we deduce that z* € —N(X; £2),
y* € —=N(F(x); A) and —x* € D*F(x)((—z*, —y*). Noting the definition of lim-
iting normals together with an easy application of Lemma 4.2 leads to —x* + z* €
D*F (¥)(y*). Then the (RCQ) at X implies that ||(z*, y*)|| < ¢~!||x*|| and completes
the the proof of part 1.

2. The proof of this part is immediate from Theorems 3.2 and 3.3 together with Lemma 4.2.

3. The proof of this part is easy and omitted. O

Applying now Lemma 4.1 together with Theorems 4.1 and 4.2, we readily arrive at the
following theorem which plays a key role in our main results.

Theorem 4.3 Let X be a local optimal solution to problem (1) and denote the Lipschitz
constant of f around x by ly. Assume also that one of the following conditions holds:

1. £ and A are SNC at x and F (x) and (RCQ) holds at x with constant c.
2. (SRCQI) is satisfied at x with constant c.
3. (sRCQ?2) is satisfied at X with constant c.

Then for any v > lf.c’1 there is (z*, y*) € N(x; 2) x N(F(x); A) with ||(z*, y*)|| < v
such that

—z* € f (¥) + Dy F(X)(y™).

Proof From the viewpoint of necessary optimality conditions the penalized optimization
problem in Lemma 4.1 can be equivalently written as :

minimize f(x) + v|/(z, y)|| subjectto (z, y) € M~ (x), x € X,

@ Springer



J Glob Optim (2017) 67:829-850 841

which is an especial form of problem (14). At the same time, we observe by Theorem 3.4
that Dy, M M~1(x, (0,0))(0) = {0} and M~ is PSNC at (x, 0). In addition to all this, we
know by Theorem 4.2 that M is calm at ((0, 0), %) with modulus smaller than ¢~'. Thus
all the assumptions of Theorem 4.1 are satisfied. Now adapting the result of this theorem to
the above problem and then using the subdifferential sum rule of [17, Theorem 2.33(c)] for
£00) +vll(z, I, we get for some (2%, y*) € vBx+xy+,

0€df () + DM~ (X, (0,0)(—z*, —y%).

The coderivative representation of Corollary 3.1 follows that (z*,y*) € N(x; 2) x
N(F(x); A), and (=0f (x)) N Dy F(x)(z*, y*) # ¥. Using now the second assertion of
Lemma 4.2, we get immediately that —z* € 9f (x) + D} F(¥)(y*) and end the proof. O

At this point of our work, we are going to introduce a general definition for the Lagrange
multiplier vectors of the constraint system of problem (1). Furthermore, we define for the
first time a new constraint qualification which is stated based on the boundedness of all
multiplier sets that may exist. As will be seen later, this constraint qualification is completely
independent from the objective function and can be characterized only by the properties of
constraint system.

Definition 4.2 We say that the bounded Lagrangian constraint qualification (BLCQ) holds
at x with constant / > 0 iff, for all the functions g : X — R which are locally Lipschitz
near X with constant /, and attain their local minimum over the feasible region of problem
(1) at x, the set A(x; g) is nonempty and bounded by [.[,.

We observed above that each of our new constraint qualifications ensures the existence
of bounded Lagrange multiplier vectors. The following theorem illustrates the relationship
between (RCQ) and (sRCQ1) and (BLCQ).

Theorem 4.4 Tuke ¥ € F~'(A) N 2 and suppose that 2 and A are SNC at % and F(X).
Then the following assertions hold:

1. (RCQ) is satisfied at x with constant c if and only if (BLCQ) holds at x with constant
-1

2. If (BLCQ) holds at x with constant ¢, then (sRCQI) is satisfied at x with constant c.

Proof 1. Suppose that (RCQ) holds at x with constant ¢ > 0 and consider the function
g : X — IR which is locally Lipschitz near x with constant /,. Suppose also that x
is a minimal point for g over F~!(A) N £2. Then obviously, A(X; g) # @. Now take
arbitrarily (z*, y*) € A(x; g). Then z* € N(x; £2), y* € N(F(x); A) and clearly
we can find x* € 9g(x) such that —x* — z* € D} F(¥)(y*). The later in turn gives
us by (RCQ) and the Lipschitzness of g near X that ||(z*, y*)|| < ¢~ '[lx*|| < ¢~ L.
Conversely, assume that (BLCQ) holds at x with constantc 1. Takingnow z* € N(x; £2),
y* € N(F(X); A) and x* € D}, F(¥)(y*) + z* and defining the function ¢ : X — R
by g(x) := (x*,x — x) + |lx*|||lx — x]||, we can easily see that g is locally Lipschitz
near x with constant ||x*||. Clearly, x is a global minimal for g on X. Further, one has
—x* € dg(x) = {—x*} +B(O0; ||x*|)), and thus, (z*, y*) € A(X; g). Using then (BLCQ)
we get || (z*, y)|| < ¢~ V)1x*||, and thus, (RCQ) is satisfied at X with constant c.

2. Assume that (BLCQ) holds at x with constant ¢! and suppose by contrary that we can

choose sequences x; —> X, (2, yk) —> (0, 0) such that x +zx € 2 and F(xg)+yr €
A together with sequences z; € N(xk + 2 2) and y; € N(F(xk) + yk; A) and

@ Springer



842 J Glob Optim (2017) 67:829-850

x; e D*F(xk)(y,f) + 2z such that for each k e IN, kllxi < NGz vyl Deﬁning
xi

¥ = Teaon &= H(z Sor and 57 = )||’then e Now+ a3 2), 3y €

N(F(xi) + yi: A) and xf € D*F(xkxy:) + 2} and |xf )l < $IGE DI = ¢ Since
{Z} and { yk} are bounded and X and Y are Asplund we can assume without generality

that xk L g € X* and yk LN y* € Y*. Obviously x~k LN 0 and the SNC property

of 2 and A at X and F(x) immediately implies that ||(z*, y*)|| = ¥ > 0, , and thus,
¥ e N(x; 2),5* € N(F(X); A) and 0 € Dy, F(x)(3*) +Z*. If we define g (x) = 0, then
g is Lipschitz with constant /, = 0 which attains its global minimum at X and (Z*, y*) €
A(X; g). While the latter together with (BLCQ) givesus 0 < y = [|(Z*, )| <1.0=0
and completes the proof by contradiction. O

The following example illustrates a situation that none of the constraint qualifications of
Theorem 4.3 holds.

Example 4.1 Consider the following problem

min f(xl,xz) =X — X2
s.t. F(xy,xp) = xl2 +x2 € A== (—00,0],
(x1,x2) € 2 := R x {0}.

Obviously x = (0, 0) is the unique feasible point. However there isno A € R+ satisfying
0e (1, -1 +20, 1)+ N(QO, 0); £2).

Indeed, none of the constraint qualifications of Theorem 4.3 holds at x. It is sufficient
to show that SRCQ1 and sRCQ2 are not satisfied at x. If we take (xix, x2r) = ( Ii’ 0),
then {(xlk Xx2x)} is a sequence of infeasible pomts converging to x. Taking (z1x, 22k, Yk) :=
0,0, k2) then (zlk, 20k Yk» X1k»> X2k) € gphM and we get for A :=1 € N(g(x1x, x21) +

yi; Aandzf = (0, — 1) € N ((eres x20) + (21, 226); £2),
X7k Xop) i= s € MAg(x1x, xa1) + N((rig, x20) + 21k, 220); 2),

while %II(ka, )1 < 1w, zP) |l Thus sSRCQI is not fulfilled at x. An easy computation
for the same sequence {(x1x, x2x)}, gives us

k
I Cergs X2 1| > E[FJr(xlka xor) + de (x1x, x26)],
which implies that sSRCQ2 does not hold at x.

Remark 4.1 1t is a well-known fact that finite dimensional spaces belong to the class of
Asplund spaces. Thus the results of this section obviously hold in finite dimensional spaces
as well. Moreover, we present for the first time conditions that provide exact upper bounds
for Lagrangian vectors. Thus it appears that our results are new even in finite dimensions.

It is also noteworthy that various types of optimization problems can be locally written
as (1). A prominent example of such a problem is a mathematical program with equilibrium
constraints (MPEC) which will be discussed in the next section. Furthermore, any standard
nonlinear problem with equality, inequality and set constraints can be formulated as problem
(1). This means that our results are applicable for standard nonlinear problems.
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As previously mentioned, the majority of work that has been done in this area has focused
on a suitable form of MFCQ as a characterization for the nonemptiness and boundedness of
the multipliers set. Here we present an adaptation of this constraint qualification for problem
(1) and compare it with our new constraint qualifications.

Definition 4.3 Let ¥ € £2 N F~!(A). We say that the Mangasarian Fromovitz constraint
qualification (MFCQ) holds at x iff, the following implication holds:

y* e N(F(%); A) R
2 € DL F(®) (") N (~N(F: 9))] = 1"y =0. (19)

Theorem 4.5 Take X € F~'(A) N 2. Then the following assertions hold:

1. If 2 and A are SNC at x and F (x), then (RCQ)=—=(MFCQ)=—=>(sRCQ] ).
2. If X and Y are finite dimensional, then (RCQ)<—=(MFCQ).

Proof 1. The proof of (RCQ)=—(MFCQ) is trivial. Suppose that (SRCQ1) is not satisfied
at x. Then similar to the proof of part 2. of Theorem 4.4, we can find some Z* € N (X; £2),
y* € N(F(x); A) such that 0 € Dy, F(¥)(y*) + z* and ||(Z*, y*)|| # 0. Thus (MFCQ)
does not hold at x.

2. Suppose that X and Y are finite dimensional and that (RCQ) is not satisfied at x. Thus
there is a sequence (x;, zf, ¥f) € X* x X* x Y* such that | x| = 1, z} € N(x; £2),
yi € N(F(x); A), x{ — z; € Dy F(X)(y)) and ||(z}, y{)|l > k. Defining

* * *
~% X ~% Lk ~k oL Vi

X, = L2 = , V= s
NG YOI T NGO T G vl
*

we get X; —> 0, and we can assume without loss of generality that (Z}, y;) —
(z*, ¥*) # 0. Since the limiting normal cone is closed in finite-dimensional spaces, we
directly deduce that y* € N(F(¥); A) and " € (Dy F(X)(y*) N (=N (X; £2)). Thus
(MFCQ) does not hold at x and complete the proof of theorem. O

It is worth mentioning that the assertion 2. of the above theorem fails to be true in infinite
dimensions, even in the case of the simplest Hilbert space /2. The following example illustrates
this fact.

Example 4.2 Consider the following constraint system:
Fx)e A, xef2,
where F : > —> [% is defined by F(x) := —x, A :={x € [?> : x; <0} and
2 :={s(e; —ker) +tkey —ey) :m>k>1,5,t >0}U{te; : t >0},

where {eq, e2, ...} is the sequence of orthonormal vectors in 2. In [17, Example 1.7], it is
proved that for each k > 2, e + %ek € N(0; 2) and ey ¢ N(0; £2). If taking y; := ey €
N(O; A), 2} := ey + ex € N(0; £2) and x} := {eg, we get x; — z} € D} F(0)(y}) and

kllxgll =1 < ll(zg, vl

which implies that (RCQ) does not hold at x = 0. On the other hand since e; ¢ N(0; £2), it
is easy to see that for each y* € N(0; A) \ {0},

DyF(O)(y") N (=N, £2)) =9,
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and also,
Dy F(0)(0) N (=N(0, £2)) = {0}.
Thus (MFCQ) is satisfied at x.

Remark 4.2 In the case that X and Y are finite dimensional, F' is continuously differentiable
and 2 = X, (MFCQ) and (RCQ) are written as follows:

“ e N(F(X); A
MFCQ : va F( (i()xr)y’* ) ] = y* =0. (20)
RCQ: 3c>0: Vy*e N(FGE; A): cly*ll < IVF@®T . @

Note that condition (20) is similar to the MFCQ stated in [22] for a general mathematical
program. If A = R, this condition reduces to the following classical MFCQ,

y* c Rm’
0=F@®Ty*, | =y"=0,
0=VF@Ty*,

which by Theorem 4.5, is equivalent to the following condition:

m
Jc>0: forall y* € RY with0=F(®) y*: clly*l < | Dy VE @I
i=1
Finally in this section, we present several examples illustrating our new constraint quali-
fications and the relationships between them. By the results of Theorems 4.4 and 4.5, under

the SNC property of 2 and A at x and F(x), we can obtain the following diagram of
implications:

BLCQ <= RCQ = MFCQ = sRCQI.

Our first example shows that the above right implication does not hold in the opposite direc-
tion. This example also indicates that SRCQ2 generally does not imply RCQ.

Example 4.3 Consider the following nonlinear system;

F(xy,x2) :=|x1| <0
(x1,x2) € R2.

We show that (SRCQ1) holds at (0, 0), and at the same time, (RCQ) is not fulfilled at this
point. Since d F'(0, 0) = [—1, 1] x {0}, it is easy to see that for all . > 0, (0, 0) € 23 F (0, 0),
and thus, (RCQ) can not hold at (0, 0). On the other hand for each (x1, x2) € R? with x| # 0,
one has

{(=1,0} ifx <0,
(1,00} ifx; >0.

Thus if (x{, x}) € D(AF)(x1, x2), then [A] = || (x1, x5) |l which shows that (sSRCQ1) holds
at (0, 0) with ¢ = 1. We can show also that (SRCQ2) does not hold at this point. For all
c,8 >0,ife := — 9 andx = (e, %), then ||x|| < & and

2142
Ft(x)=¢ <ev1+c2=cl|x].

9F(0,0) =
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The following three examples show, on the whole, that there is not any direct relation
between sSRCQ2 and RCQ or sSRCQ1.

Example 4.4 Consider the following nonlinear system:

Fi(x1,x2) = [x1] <0
Fy(x1, x2) :=sin(||(x1, x2)]|) <0
(x1, x2) € R2.

For sufficiently small positive real numbers ¢ it can be proved that sine > %s. Thus for
all (x1, x2) in a suitable neighborhood of the null vector we get:

1 .
0< 5|I(X1,X2)|I < sin(||(x1, x2) ) = F5" (x1, x2).

Thus it is easy to see that (SRCQ2) is satisfied at (0, 0) with ¢ = % Now let us show that
(RCQ) does not hold for this system at (0, 0). An easy calculation gives us
dF1(0,0) =[—1, 1] x {0} and 3 F»(0, 0) = B((0, 0); 1).

The above especially implies that for all (A1, 1) € R2Z, (0,0) € A 9F(0,0) +
A20F>(0, 0), which violates (RCQ). (sSRCQ1) is not also satisfied at this point since, for
sufficiently small § > 0 and for all A > 0, x = (0, §) is an infeasible point and we have

(0, cos 8) € I(AF1)(x) + IFa(x).
Fixing § and taking limit as A —> 00, we deduce that (sSRCQ1) can not hold at (0, 0).
Example 4.5 Consider the following nonlinear system:

Fi(x1,x):=x1 <0
Fy(x1,x2) = sin(x2) — §|x2[ <0
(x1, x2) € R2.

We show that for the above system (RCQ) holds at (0, 0) with ¢ = % Observing that
1 3
9F1(0.0) = (1,0) and 8 F2(0.0) = { (0. 5). (0. 5) .
if we take
(x1, x2) € 219F1(0,0) + 229 F2(0, 0),

then one has x; = A and x; € {)‘2—2, 3%}, which straightly implies that

1

Ell(kl,?»z)ll < [IGx1, x2)1I-

We can prove that (SRCQ1) is also satisfied at (0, 0) with ¢ = %. It is sufficient to show
that for each infeasible point (x, x2) near (0, 0) with x» # 0 the following condition holds:

~ ~ 1
(x1, x3) € (A1 F1)(x1, X2) + 8 (2 F2) (x1, x2) = 210 Al = llCxp, x|l
To do so, observe that the left side of the above implies that
(M1, 2a(cos(x2) — 3)  ifx2 >0

(], %)) = [ L
(A1, Az(cos(x2) +5)  if x2 <0,
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thus for sufficiently small |x;], %H(}»] AN < [1(xq, x5) |l We can show also that (SRCQ2)

: . cd . _ &
does not hold at (0, 0). Forall ¢, § > 0, if ¢ := Wi and x := (g, —2), then ||x|| < & and

Fr(x) + F(x) =¢ <ev1+c2=clx||.
Example 4.6 consider the following nonlinear system;

F(xp,x2) :=x1 <0
(x1,x2) € R2.

Obviously (RCQ) and (sRCQ1) hold for this system at (0, 0) with ¢ = 1. Now let us
show that (sSRCQ2) is not satisfied at (0, 0). For any given §, ¢ > 0, if we choose « such

1 o ) . + _
that Wil < ¢, and take ¢ := W v and x := (e, xe), then ||x|| < dand F"(x) = ¢ <
cllx|l = cv/1 + a?s.

5 Application to nonsmooth mathematical programs with equilibrium
constraints

In this section we consider a special class of optimization problems known as Mathematical
Programs with Equilibrium Constraints (MPECs) (see [23-25]). A specific feature of these
problems is the presence of “equilibrium constraints” of the type y € F(x), where F (x) often
represents the solution map to a “lower-level” problem of parametric optimization. MPECs
naturally appear in various aspects of hierarchical optimization and equilibrium theory as
well as in many practical applications, especially those related to mechanical and economic
modelling. Note that most MPECs, are basically different from standard nonlinear problems
with equality and inequality constraints. For instance the Mangasarian-Fromovitz constraint
qualification is not satisfied for these problems.

The goal in this section is applying the results obtained in the previous sections to derive
bounded necessary optimality conditions for local solutions to the following case of MPECs:

min  f(2)
s.t g(2) <0, h(z) =0,
G(z) =0, H(z) >0, (22)
G(z)"H(z) =0,
z € £2,

wheref:X—>R,g:X—>]R’”,h:X—>R”,G:X—>Rl,andH:X—>Rlare
locally Lipschitz functions defined on the Asplund space X and £2 C X is a closed set. We
can write the program (22) in the following general form:

minimize f(z)
subject to F(z) € A, (23)
z €82,

where for some n € N, A € R” is a nonempty closed (possibly nonconvex) set and f :
X — Rand F : X — R" are locally Lipschitz functions around Z € F~1(A) N 2
defined on Asplund space X. To show this, consider a local minimizer z of (22). Then from
complementarity term in (22), it is clear that either G;(z), or H;(z), or both must be zero. To
distinguish among these cases, we divide the indices of G and H into three sets:
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a:=ai):={i:G;@) =0, H({Z >0},
B =87 :={i:Gij(z) =0, Hi(z) =0}, (24)
y =y :={i:Gi() >0, H(z) =0}.
Also, suppose that
fg = e]g(f) = {l = 17255m|gl(2)20}3 (25)

is the index set of active components of g at 7. Next we define the function F in (23) utilizing
these sets:

F(z) = (8.7,(2), h(2), Gu(2), Gp(2), Hp(2), Hy (2)). (26)
Finally, we define the closed A as follows:
A:=RE %0, x 0] X € x Oy, Q27)
where

¢ = {(a.b) e RP' xR a>0,b>0.a"b=0).

Remark 5.1 The definition of the general form (23) depends on the solution Z of the program
(22). Therefore, local equivalence refers to the fact that the feasible regions of the programs
(22) and (23) are equal for a whole neighborhood of the local minimizer z, that was used to
define (23).

We proceed with stating some stationary and constraint qualification conditions for MPEC
(22) that are suitable for our aim.

Definition 5.1 We say that

1. z is a bounded M-stationary point iff there exists a positive scalar ko such that for all
v > ko, one can find z* € N(Z; £2) together with the vector A = (A%, A", A0 1H) €
R™ x R? x R! x R! such that ||(z*, 1)|| < v and

m p
—ZF e Af (@) + D Afag@) + D Mohi(2)

i=1 i=1
[
= > [Maci@ +aflam@ ],
i=1

A8 >0,g()TA8 =0, Af =0, =0,
G >0AM > 0)vaOrl =0,vi e B. (28)

2. the regularity constraint qualification (RCQ) holds at Z iff, there is a positive real number
¢ such that the following implication holds:

z7* e N(Z; 2)
¥ -t e X 20g(@) + 20 Mohi(2)
=2 EGi D) + A OH (D] | = cll@ Ag. Ana Ag Al < (X
A >0,8@)7 8 =0, =0,27 =0,
G .
E>0ArT >0 valall =0,vi e p.
(29)
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3. the semi-regularity constraint qualification (SRCQ) holds at 7 iff, there are positive scalars
8, ¢ such that for each infeasible point z € B(z; §) and for any x € B(0; §) N (2 — z2)
the following implication holds:

FeNGz+x:2)
X =2 ed (UL Me+ X Mh
= XILBEG + T H) @),
A >0,8@)728 =0, =0,2 =0,
G >0Arl >0)vafrt =0,viep,
A= ()\.g,)\.h,)\.G,)\,H).

= cll VI = Ix"]. (30)

Now we are ready to establish bounded necessary optimality conditions for the program
(22).

Theorem 5.1 Let Z be a local optimal point for MPEC (22) where X is an Asplund space
and all the functions are locally Lipschitz around 7. Also assume that one of the following
conditions holds:

1. 2 is SNC and (RCQ) is satisfied at Z.
2. (SRCQ) is satisfied at 7.

Then 7 is a bounded M-stationary point.

Proof If we define the function F and the set A as in (26) and (27), then it is easy to see
that 7 is an optimal solution of the problem in (23). On the other hand, a direct calculation
shows that the constraint qualification (RCQ) or (sRCQ) for z as a feasible point of MPEC
(22) implies the condition (RCQ) or (sSRCQ1) for this point as a feasible point of (23). Thus
the result follows from parts 1 and 2. of Theorem 4.3. O

Remark 5.2 In[26], necessary optimality conditions was derived for local solutions to MPEC
(22). In this paper analogous to [26], after reformulating (22) in general form (1), the new
constraint qualifications are defined based on the stability properties of the corresponding
multifunction M in (12). The major advantage of the present approach over the previous works
is to provide exact upper bounds for the Lagrange multiplier vectors. It is unprecedented in
an MPEC context to the best of our knowledge.

Example 5.1 Consider the following constraint system:
G(x):=x1 >0, H(x):=max{x;,x}>0, GOHX) =0, x=x)2 € 1.

Obviously z := 0 is feasible for the above system. Let us show that (RCQ) holds at
Z. An easy computation shows that dG(0) = {e;} and dH(0) = conv {ey, e2}. Thus if
x* € —A%9G(0) — AF3H (0), then for some « € [0, 1],

1 = | = 2% — a7 + (1 — a)n "2,
Clearly if \# = 0, then || x*|| = ||(AC, A#)|, and if ,¢ = 0, then

1 1
¥ )1 = AH Ple? 4+ (1 — a)?] > ZIAHIQ = Zn(xG, A2,
Also if .9 > 0 and .7 > 0, then
1 1
¥ 1% = A2 4+ 20207 4 RH P + (1 — a)?] > W9 + ZIA”IQ > Zn(xG, A2,

Hence (RCQ) holds at z with constant %
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6 Conclusion

The paper concerns constraint qualifications that insure the existence of Lagrangian vectors
with a norm not greater than a specified positive number. Three new constraint qualifica-
tions are suggested that each of them follows a degree of boundedness for multiplier vectors.
Each constraint qualification provides us an upper bound for the Lagrange multipliers. The
several examples indicate that the upper bound is easily computable using each of our con-
straint qualifications. An interesting application to mathematical programs with equilibrium
constraints is presented.

It is notable that we state the constraint qualifications and necessary optimality conditions
within the framework of the Mordukhovich calculus. This certainly allows us to deal with
a much wider range of problems. Several examples are given to illustrate the application
of our results for nonsmooth and nonconvex mathematical problems. From the numerical
viewpoint, these examples specially show that our approach is practically calculable and
does not cause any difficulty. Consequently, it can be hoped that our results may be useful
in providing new efficient tools and methods for various types of nonsmooth constrained
optimization problems.
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