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Abstract

We use asymptotic analysis and generalized asymptotic functions for studying non-
linear and noncoercive mixed variational inequalities in finite dimensional spaces in
the nonconvex case, that is, when the operator is nonlinear and noncoercive and the
function is nonconvex and noncoercive. We provide general necessary and sufficient
optimality conditions for the set of solutions to be nonempty and compact. As a con-
sequence, a characterization of the nonemptiness and compactness of the solution set,
when the operator is affine and the function is convex, is given. Finally, a comparison
with existence results for equilibrium problems is presented.
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1 Introduction

The theory of mixed variational inequalities in finite dimensional spaces has become an
interesting and well-established area of research, due to its applications in several fields
like economics, engineering sciences, unilateral mechanics and electronics, among
others (see [1-9]).

A useful variational inequality is the mixed variational inequality, also called vari-
ational inequality of the second kind. The problem data for this type of variational
inequalities consists of an operator and a function. Therefore, one can impose stronger
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assumptions on the operator in order to weaken the assumptions on the function, and
vice versa. For the case in which the operator is linear (affine) and/or semicoercive
and the function is proper, Isc and convex, many existence results can be found in the
literature (see [1,3,4,10]). The usual techniques for proving existence results are the
well-known recession (asymptotic) tools, which have been shown to be useful in the
convex case (see [11-16]).

In recent years, finer estimates of asymptotic functions for the case in which the
original function is nonconvex have been introduced (see [17-20]). Some of those gen-
eralized asymptotic functions were defined for the case in which the original function
is quasiconvex, but they proved to be useful for more general classes of nonconvex
functions.

In this paper, we use asymptotic analysis and generalized asymptotic functions for
proving new necessary and sufficient optimality conditions for the mixed variational
inequality. We start by studying the general case, i.e., problem (12) with a nonlinear
and noncoercive operator 7' and a nonconvex and noncoercive function 4. Afterward,
we study the particular case when T is a linear (affine) operator. As a consequence, a
characterization result for the linear mixed variational inequality when the function &
is proper, Isc and convex will be given. This characterization generalizes many well-
known result for the convex case (see [4]). Finally, since a variational inequality can
be seen as an equilibrium problem (see [21] for instance), we provide a comparison
with known existence results for equilibrium problems. The comparison shows that
our results do not follow from them.

The paper is organized as follows. In Sect. 2, we set up notation and preliminaries.
Also, we review some standard facts on asymptotic analysis and generalized convexity.
In Sect. 3, we provide new optimality conditions for the mixed variational inequality
in the general case. As a consequence, a characterization of the nonemptiness and
compactness of the solution set for the linear mixed variational inequality in the convex
case is given. Finally, a comparison with existence results for equilibrium problems
is also provided.

2 Preliminaries and Basic Definitions

By (-, -), we denote the inner product of R"” and by |-|| we denote a norm. For a
nonempty set K C R”, its closure is denoted by cl K, its boundary by bd K, its
topological interior by int K, its convex hull by conv K, its relative interior by 11 K,
its polar (positive) cone by K* and the orthogonal complement of its affine hull by
KL, By B(x, §), we mean the closed ball with center at x and radius § > 0. Given
x = (x1,x2,...,%;) € R", weset [|x]l| := 2/, |x;|. We set R := [0, +o0[ and
RY = (R)"™.

We define cone K := | J,. 7K as the smallest cone containing K. Given a cone
P from R", a compact base of the cone P is a convex and compact set By, such that
0 ¢ By, for which P = cone B. Given ¢ > 0, we expand the cone P to P, by taking
P = cone(Bo+ B(0, ¢)). Note that P, is a cone such that P C P,. A cone P having a
compact base is called well-based. In this case, there exists € > 0 such that P, # R”".

@ Springer



124 Journal of Optimization Theory and Applications (2019) 183:122-138

Given any function 2 : R" — R := R U {£o0}, the effective domain of 4 is
defined by dom & := {x € R" : h(x) < 4o0o}. We say that 4 is a proper function if
h(x) > —oo for every x € R"” and dom £ is nonempty (clearly, #(x) = +oo for every
x ¢ dom h). We denote by epih := {(x,1) € R" x R : h(x) < ¢t} the epigraph of &
and by Sy (h) := {x € R" : h(x) < A} the sublevel set of /4 at the height > € R. By
argming./ we mean the set of all minimizers of A.

A function & with convex domain is said to be:

(a) convex if, given any x, y € dom 4, it holds that
h(Ax + (1 —A)y) < Ah(x) + (1 —Mh(y), VY Aie€]0, 1],
(b) quasiconvex if, given any x, y € dom A, it holds that
h(Ax + (1 —A)y) < max{h(x), h(y)}, VX1 e]lO0,1],

We mention that every convex function is quasiconvex. The continuous function / :
R — R,with(x) := min{|x|, 1},is quasiconvex, without being convex. Furthermore,
recall that

h is convex <= epi A is a convex set.

h is quasiconvex <= S, (h) is a convex set, for all A € R.

Remark 2.1 Let K be a nonempty and convex set from R”, and let 7 : K — R be
a function. Given @ € K and u € R", we define I, , ;= {t € R : a +tu € K}
and the function h,, : R — R given by h, ,(¢) := h(a + tu). Then & is convex
(resp. quasiconvex) iff A, , is convex (resp. quasiconvex) on I, , for alla € K and
all u € R” (see [22, Page 90]).

We recall next the following class of vector-valued functions.

Definition 2.1 [23, Definition 2.2] Given a closed and convex cone P from R™, a
vector-valued function F : R" — R™ is said to be *x-quasiconvex for P, if x —
(g™, F(x)) is quasiconvex for all ¢g* € P*.

Given a matrix A € R™*" (not necessarily symmetric), we say that

(a) A is positive definite, if (Ax, x) > O for all x # 0 (when A is symmetric, this is
equivalent to state that all its eingenvalues are positive).

(b) A is positive semidefinite, if (Ax, x) > 0 for all x € R” (i.e., all its eingenvalues
are nonnegative, when A is symmetric).

(c) Ais K-copositive, if (Ax,x) >0 forallx € K.

(d) A is K-copositive+, if (Ax,x) > 0 forall x € K, and (Ax, x) = 0 implies that
Ax =0forx € K.

Clearly, every positive definite matrix is positive semidefinite, and every positive
semidefinite matrix is K-copositive on any nonempty set K C R”. The converse
statements are not true in general.
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As was explained in [11], the notions of asymptotic cone and the associated asymp-
totic function have been employed in optimization theory and variational analysis in
order to handle unbounded and/or nonsmooth situations, in particular when standard
compactness hypotheses are absent.

Given a nonempty set K from R”, we define the asymptotic cone of K (see [14,
Definition 2.8] or [15, Definition 2.1] for infinite dimensional spaces), as

K“::{ueR”:EItn—>+oo,3xneK: x—"—>u}.

n

In the case when K is closed and convex, it is well known that (see [11,12])
K¥={uelR": xo+iuec K, Vi>0}, @))

where (1) does not depend on the choice of xp € K.
We list some basic results on asymptotic cones in the following proposition. Their
proofs can be found in [11, Chapter 2].

Proposition 2.1 Let K be a nonempty set from R". Then

(a) If Ko C K then (Kg)*®° € K.

(b) K> = {0} iff K is bounded.

(c) Let {K;}ic1 be a family of subsets of R". Then | J;;(Ki)*® € (U;¢; Ki)™°, and
equality holds when |I| < +o0.

(d) Let {K;}ici be a family of sets contained in R" satisfying (;c; Ki # 9. Then

o
<m Ki) < (K™, ()
iel iel

and equality holds when every K; is closed and convex.

The asymptotic function 2% : R — R of a proper function #, is defined by
epi h™° := (epi h)™.

It follows that (see [14, Definition 2.2, Remark 2.17] or [15, Definition 2.1] for infinite
dimensional spaces)

h(trug)

h*°(u) = inf {]klil-il-gg Lt —> 400, up —> u} . 3)

Ik

Moreover, when # is proper, Isc and convex, [11, Proposition 2.5.2] (see also [14—16])
implies that

~ h(xo + tu) — h(xo) . h(xo+tu) — h(xo)
h> ) = sup = lim s

>0 t 1=>+00 t

“
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and all expressions in (4) do not depend on the choice of the point xg € dom .

A proper function £ is said to be coercive if h(x) — 400 as ||x|| — +oo, or
equivalently, if S) (h) is bounded for all A € R. If 2°°(u) > 0 for all u # 0, then £ is
coercive. In addition, if 4 is proper, Isc and convex, then

h is coercive <= h®u) > 0, Vu # 0 <= argmin 7 # @ and compact. (5)
R}l

The problem of finding an adequate definition of asymptotic function in the non-
convex case has been studied in the last years, since the standard asymptotic function
is not well suited for the description of the behavior of a nonconvex function at infinity.
Several attempts to deal with nonconvex functions have been made in [17-19,24,25].

We recall that the g-asymptotic function of a proper function # is defined as

h;o(u) = sup sup w

x€ domh t>0 t

(6)

Clearly, h;’o > h°°, and equality holds when 4 is proper, Isc and convex. The fact
that hfl’o(u) > 0 for all # # 0 does not imply the coercivity of & (see [17, Example
5.6]). Furthermore, for any proper function the g-asymptotic function is convex and
positively homogeneous of degree one (see [19, Proposition 3.8]).

Given a proper, Isc and quasiconvex function £, [17, Theorem 4.7] implies that

h;’o(u) >0, Vu #0 <= argmin h # () and compact. @)
Rn

A bifunction f : K x K — R is said to be:
(a) monotone on K, if for every x, y € K;

Je )+ f(,x) =0, ®)
(b) pseudomonotone on K, if for every x, y € K;
fx,y) =20 = f(,x) =0, ©)
(c) quasimonotone on K, if for every x, y € K;
fx,y)>0 = f(y,x) <0. (10)

Every monotone bifunction is pseudomonotone, and every pseudomonotone bifunc-
tion is quasimonotone. The converse statements are not true in general.
Finally, an operator T : R” — R” is said to be monotone on K if

(T(x) =T(),x—=y)=0, Vx,yeK. (11)
If the inequality in (11) is strict whenever x # y, then T is called strictly monotone.

For a further study on generalized convexity, generalized monotonicity and asymp-
totic analysis we refer to [17,18,26-29].
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3 Mixed Variational Inequalities

In this section, we develop existence results and necessary and sufficient optimality
conditions for the nonemptiness and compactness of the solution set of the mixed
variational inequality in the nonconvex case.

Let K C R” be a nonempty, closed and convex set, 4 : K — R a (finite-valued)
function and 7 : K — R”" an operator. Then the mixed variational inequality is
defined as:

findx € K: (T®@),y—%)+h(y) —hE@) >0, VyeKk. (12)

Its solution set will be denoted by S(T'; h; K).

An interesting particular case occurs when the operator is linear (affine). Take
A e R"™"anda € R". Set T'(x) := Ax + a in problem (12). Then the corresponding
mixed variational inequality is given by

find¥ € K : (AX+a,y—%) +h(y) —h(® >0, VyeKk. (13)

Its solution set will be denoted by S(A; h; K).

We mention that for classical variational inequalities (i.e., with z = 0), continuity
of T, together with compactness and convexity of K, ensure existence of solutions
(see, e.g., [5, Theorem 3.1]). It is well known that these assumptions, and additionally
continuity of %, are not enough in the case of mixed variational inequalities. Assume
for instance that T is strictly monotone with 7(0) = 0, K = —K, and £ is such that
h(x) = h(—x) for all x € K and there exists y € K with 2(y) < h(0). In such a case,
the mixed variational inequality lacks solutions, as we show next. Using y = —X in
(12), and noting that —x belongs to K, we get

2T (x),x) = =T (x), X) + h(=X) — h(x) = 0,

implying that (7' (x), X) < 0. Since 7'(0) = 0 and T is strictly monotone, we have that
(T'(x),x) > O0forall x € K, x # 0. Hence, x = 0. Putting now x = 0 in (12) leads
to h(y) —h(0) > Oforall y € K, contradicting the assumption on &. We observe that
these conditions on 7', 1 and K, leading to lack of solutions, hold, e.g., for T = I,
h(x) = —|Ix||> and K = B(0, 1). Therefore, some further assumption on %, beyond
continuity, is needed for existence of solutions, even for convex and compact K.

In this direction, we mention that if 4 is proper, Isc and convex, T is an upper
semicontinuous point-to-set operator with compact and convex values, K is a compact
and convex set, then problem (12) has a solution by Wang [8, Proposition 3.2].

For classes of nonconvex functions, we may apply existence results from the equi-
librium problems theory. For instance, by taking

o(x,y) :=(TX),y —X) +h(y) — h(x),
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problem (12) is equivalent to
findx e K: p(x,y)>0, VyeKk.

If ¢ is usc in its first argument, and quasiconvex in its second argument, then problem
(12) has a solution on a compact and convex set K by Oettli [30, Theorem 2].

This situation has led to the introduction of the following property, in order to
encompass all pairs of functions and operators for which problem (12) has a solution
on a compact and convex set K.

Definition 3.1 [8, Definition 3.1] A pair (7T, h) is said to have the mixed variational
inequality property on K (MVIP on K from now on), if for every nonempty, compact
and convex subset D of K, S(T'; h; D) is nonempty.

We present next a class of nonconvex functions for which the MVIP holds on a
nonempty, closed and convex set K .

Example 3.1 Let P be a nonempty, closed, convex and pointed cone from R”, K C R”
a nonempty, closed and convex set, & : K — R a proper and Isc function, and T :
K — P* a continuous operator. Hence, if the function y — (I, h)(y) := (y, h(y))
is x-quasiconvex for P x R, then the pair (7', &) has the MVIP on K. Indeed, we
define the function

ol (x,y) = (T (x), y —x) +h(y) — h(x). (14)

Here gohT is usc (resp. Isc) in its first (resp. second) argument. Since T (x) € P*,
(T(x),1) € P* x Ry C (P x Ry)*, we have

y = (T(x), 1), (v, k() =(T(x), y) + h(y),

is quasiconvex forall x € K. So (phT is quasiconvex in its second argument and the set
{zeK: cphT(x, z) < 0} is convex.

Consider a nonempty, compact and convex set D C K. Then the equilibrium
problem

findxeD: ¢l x,y)>0, YyeD, (15)

has a solution by Oettli [30, Theorem 2], i.e., the pair (7', &) has the MVIP on K.

3.1 The General Case

In order to provide an existence results for the mixed variational inequalities defined
above, we consider the following assumptions:

(T0O) T is K-copositive operator, i.e., (T (x), x) > 0 forall x € K.

(T'1) T is continuous and positively homogeneous of degree one.
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(Th) The pair (T, h) has the MVIP on K.

A general existence result is given below.

Theorem 3.1 Let h : R" — R be a proper and Isc function, K a nonempty, closed
and convex set from R", and T : R" — R" an operator. Suppose that assumptions
(T0), (T1) and (Th) hold. If there exists xo € K such that

h*° W) — (T (u), x0) >0, Yue K>®\{0}, (16)

then S(T; h; K) is nonempty and compact.

Proof Assume by contradiction that S(T; h; K) = . Then, for every n € N, we
define the problem VI, as: find X € K,, := K N B(0, n) such that

(T(x),y =x)+h(y) —h(x) =0, VyeK,. 7)

By assumption (7 k), problem V I, has a solution, say x,,.
We claim that the sequence x, is bounded. Indeed, assume by contradiction that
sup,enllxnll = +00. Then there exists a vector # € K and a subsequence (still

denoted by x,,) such that Hi_:\l — u # 0. Thus, given any y € K, there exists np € N

with ng > ||y|| such that

(T(xn),y —xn) +h(y) —h(xy) >0, Yn=>ng
< h(xp) < (T(xp),y —xn) +h(y), Yn=ng (18)
= h(xy) < (T(xn),y) +h(y), Yn=ng. (19)

We divide Eq. (19) by ||x, ||, obtaining

h(xp) §<T< Xn ),y>+@, T
[l [l fl

Since (A0) holds and T is continuous, by taking the lim inf,_, ~,, we get

lim inf ")

<(T(u),y).
n—+o0 x|
Setu, := ﬁ and t, := ||x,||, so that x,, = t,u,. Thus,
n
h(thuy)

h*° W) — (T (u), y) < liminf

n—+00 I

+(=T(u),y) =0, VyeKk,

a contradiction. Hence, the sequence x,, is bounded.
It follows that there exists a subsequence x.! such that x! — X. Note that for all
y € K, there exists Ny € N such that
(T(x)).y —xp) +h(y) —h(x}) =0, ¥n = No.
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By the lower semicontinuity of /# and the continuity of 7', we have

hE) < liminf h(x) < liminf ((T0o). v = 1) +h())

n——+o00

=(T@X),y—x)+h(), VYyek.

Hence, x € S(T'; h; K).

For the boundedness of S(T'; h; K), assume by contradiction that there exists a
sequence x, € S(T'; h; K) with ||x,|| — 400, thus ”;—Z” — u € K®°, u # 0. Then
we proceed as above to get the contradiction.

Finally, set x, € S(T'; h; K) such that x,, — X. Since % is Isc, the function x >
(T(x),y —x) 4+ h(y) — h(x) is usc. So

0 < limsup ((T'(x), y — Xxn) + h(y) — h(xn))

n— 400
=(TXx),y=x)+h(y) —hXx), Vyek.
Therefore, S(T'; h; K) is compact and the proof is complete. O
If T (x) = Ax + a, then we have the following corollary:
Corollary 3.1 Let A be a K -copositive matrix, a € R" and T (x) := Ax + a. If there
exists xo € K such that

W) + (a— ATxo,u) >0, Yue K®\{0}, (20)

then S(A; h; K) is nonempty and compact.

Proof Since assumption (7 /) holds immediately for T'(x) = Ax + a, we repeat the
proof of Theorem 3.1 until Eq. (18). So, for every y € K, there exists ngp € N such
that

h(xp) < (Axp+a,y —x,) +h(y), Yn>ng 21
<(Axp,y)+{a,y —xp) +h(y), Yn=>nop, (22)

where (22) follows from the K-copositiveness of A. We claim that the sequence x;,
is bounded. Indeed, assume by contradiction that sup,, . |[x, || = co. Then, we divide
Eq. (22) by ||x, ||, obtaining

h(x,) <<A Xn y>+< y Xn >+ h(y) Vo> no.

<{A—, a, - .
[l I [l I lxnll Nxallf llxnll

So,

W) < (Au,y) + (@, —u), Vy € K <= h®w) +{a—A'y,u) <0, VyeKk,

sequence is bounded and S(A; &; K) is nonempty.
The compactness of the solution set follows as in the proof of Theorem 3.1. O
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As far as we know, Theorem 3.1 applies to a class of problems for which no other
existence result does. We illustrate this remark with the following example.

Example 3.2 LetT : R" — R" be givenby T'(x) := (T1(x), ..., T,(x)) with T; (x) =
max{0, x;} foralli € {1,...,n}. Let h : R" — R be given by,

{ llx]I2, if x; < 0 for all i,
h(x) = . 2
min{l, ||x|{}, elsewhere.

Let K be a nonempty, closed, convex and pointed cone in R” for which ¢; ¢ K
for all i € {1,2,...,n} (no canonical vectors belongs to K) and such that is not
contained in the positive orthant R’ and its intersection with the negative orthant is
the null vector K NR™ = {0}.

Note that the operator T is neither affine nor semicoercive (see Remark 3.1(i)
below), and that & is a Isc function which is neither convex nor coercive. So, the
existence results in [1-4,6—10] and references therein can not be applied.

On the other hand, T is continuous, positively homogeneous of degree one and
R”-copositive. Furthermore, T'(1) € R" iff u; < 0 foralli € {1,2,...,n}. Given
u € R", an easy calculation shows that

o0 | +oo, ifu; <Oforalli,
W= ) = { 0, elsewhere.

Observe that, with this construction, ¢ : K x K — R given by

o(x,y) :=(T(x),y —x) + h(y) — h(x),
=(T(x),y) +h(y) — (h(x) + (T (x), x)), (23)

is quasiconvex on K in its second argument. Indeed, given yo € K and u € R",
the functions t +> hy, ,(t) = h(yo + tu) and t +— Yy, (1) = (T(x), yo + tu) are
nondecreasing on Iy, , := {t € R : yo+tu € K}, soits sumis nondecreasing too, i.e.,
quasiconvex on Iy, , by Hadjisavvas [31, Proposition 4.9]. Hence, ¢ is quasiconvex
on K by Remark 2.1. Therefore, it follows from [30, Theorem 2] that (T, #) has the
MVIPon K.

Finally, there exists xg € K (actually, for all xo € K\{0}) such that

h° W) + (T (u), xg) >0, Yue K>®\{0}. (24)

Hence, the solution set S(7'; i; K) is nonempty and compact by Theorem 3.1.

Remark 3.1 (i) In [2,7,10], the linear operator T : R" — R" is assumed to be semi-
coercive, meaning that there exists c¢o > 0 such that

(T(x),x) > collx]|*, VxeR™ (25)

Clearly, every semicoercive operator T is K -copositive.
(ii) If h is proper, Isc and convex, then Corollary 3.1 coincide with [4, Theorem 8].
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3.2 Affine Operators

In this subsection, we study problem (13). As a first result, we have the following
necessary condition.

Proposition 3.1 If S(A; h; K) # ), then sup,cx(Ay + a,u) + hgo(u) > 0 for all
u € K. In addition, if A is symmetric, then

S(A; h; K) # ¢ and compact —> hgo(u) + (a,u) >0,
Vu e (K®nN Ker A)\{0}. (26)

Proof Assume by contradiction that there exists ug € K*°,ug # 0, such that
sup, g (Ay +a, uo) + h;"(uo) < 0, that is,

h t —h
(Ax +a, up) + (XJF”;’) @) 0. VreK. V>0

< (Ax +a, (x +tug) — x) + h(x + tug) —h(x) <0, Vxe K, Vt>D0.

The contradiction follows by taking x = X € S(A; h; K).
For (26): Assume by contradiction that there exists ug € KN Ker A, withug # 0,
such that

(@, uo) + hy°(uo) < 0 <= t{a, uo) + h(x +tug) —h(x) <0, VxeK,Vt>0
<— —t{A(x + tug) +a,ug) + h(x) — h(x +tug) >0, Vxe K, Vt >0,
(27)

because (A(x + tug), ug) = ((x + tug), Aug) = 0.
By adding the term +=(Ax +a, y — x) & h(y) to Eq. (27), it follows that

0 < ((A(x +tug) +a,y — (x +tug)) + h(y) — h(x + tug))
—((Ax+a,y—x)+h(y) —hx)), VYx,yeK, Vt>D0. (28)

Take x =X € S(A; h; K) in (28). Then
0<(A(x +tuo) +a,y — (x +tug)) +h(y) —h(x +tug), Yye K, Vt>0,

i.e.,, X + tug € S(A; h; K) for all ¢+ > 0, contradicting the fact that S(A; h; K) is
compact. O

Remark 3.2 Assumption (16), which is a kind of weak coercivity condition, is con-
nected with the necessary condition NC for existence of solutions given in [32,
Proposition 2.6] in an infinite dimensional setting.

The following result may be found in [4, Proposition 3.2].

Proposition 3.2 Ifx1, x> € S(A; h; K), then (A(x1 — x2), x1 — x2) < 0. In addition,
if A is symmetric and positive semidefinite, then x1 — x» € Ker A.
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The positive semidefinite assumption on the matrix A cannot be replaced by a
K -copositive or K -copositive+ assumption, since x1, x € K does not imply (neces-
sarily) that x; — x> € K.

Since K is a closed and convex set, K is a closed and convex cone. Given & > 0,
we expand K> to K2° as defined in Sect. 2. Consider the following assumptions:

(A0) K™ is well-based, and A is symmetric and K °-copositive+.

(h0) h is proper, Isc and 0 < liminf x| 400 ﬁ

Another existence result is given below. Note that in comparison with Corollary 3.1,
we impose stronger conditions on £ in order to weaken the assumptions on 7 (x) =
Ax +a.

Theorem 3.2 Let h : R" — R be a function, and K a nonempty, closed and convex
set from R". Suppose that assumptions (AQ) and (h0) hold. Then

h®° W) + {a,u) >0, Yu € (KN Ker A)\{0}
= S(A; h; K) # (0 and compact. (29)

Proof We repeat the proof given in Corollary 3.1 until Eq. (21). So, forevery y € K,
there exists ng € N such that

h(xp) < (Axp,y — xn) + (@, y — xn) + h(y), ¥ n = no. (30)
We claim that the sequence x, is bounded. Indeed, assume by contradiction that
sup,enllXa | = +oo, then r — u € K with u # 0.

Dividing by ||x, ||, we have

h(xnz §<A Xn a y . Xn > h(y)z’ n > no.
(B | (A

Ieall Ml lxall Il 1% |

Since (40) and (AO) holds, we have

0 < liminf 20%) _

< (Au, —u) = (Au,u) <0 — u € KerA.
n—>+00 ||xn||2

Now, we divide Eq. (30) by ||x; ||, then

h — h
(xn)S<Ax—n,y—xn>+<a,y x,,>+ (y)7 Yn>ng
llxn I [l [l (B

X X X — X h
=<A " ,y>—||xn||<A n_ tn >+<a,y—”>+ .
[l 1| lxn ]l Nlxal [l 1| [l 1l

Since (A0) holds, there exists n; € N (with n; > ng) such that for all n > n;

<A tn_ >zo — —||x,,||<A tn_ _tn >50. 31)

B A (B |
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Hence,

lxall =\ llxnll [l I [EAN B

h(xp) <<Ax_n’y>+<a’y_)€n>+@ R

Taking lim inf,,_, ; » and using the fact that u € Ker A, we obtain

iminf ") < 0 .
n—+400 || xp||

Thus, h*°(u) + {a, u) < 0, a contradiction. Hence, the sequence x, is bounded and
S(A; h; K) is nonempty. The compactness of S(A; i; K) follows as always. O

The breadth of our previous existence result is analyzed next.

Remark 3.3 (i) The fact that A is K °-copositive+ (or K *°-copositive+) does not
imply that A is K.-copositive+ (or K -copositive+) in the general case. Indeed, con-
sider the closed and convex set K := {(x1,x2) € R? : x| > %(xz)z}, and the

symmetric matrix
1 0
(5 0).

Since K*®° = Ry x {0}, foru = (1,0) € K* we have (Au,u) = 1, ie., A is
K 2°-copositive+ for some small enough ¢ > 0, but A is not K-copositive+ (take
(x,y) = (3. =) € K).

(ii) Every proper, Isc and convex function # satisfies (£0). Indeed, since # is convex,
there exists an affine function /(x) := (b, x) + 8, with b € R" and 8 € R, such that
h(x) > (b, x) + B for all x € R". Then

) (b,x)+ B
lim inf 7 = —— =
llx =00 [|x || lxl—+oc  [lx]]

We refer to [4, Chapter 4] for the convex case.
(iii) Every proper, Isc and coercive function % satisfies assumption (£0). Indeed, sup-
pose to the contrary that lim inf x| 100 ﬁ‘;—)ﬁ; < 0. Then, we have lim inf |y | - o0 2 (x)
< 0, a contradiction.

The uniqueness of the solution follows easily when A is positive definite.

Corollary 3.2 Let A be a symmetric matrix. Suppose that assumption (h0) holds. Then:

(i) If A is positive semidefinite, then problem (13) has a solution. Moreover, if
x1,x2 € S(A; h; K), then x; — x3 € Ker A and (a, x; — x2) = h(x2) — h(xy).
(ii) If A is positive definite, then problem (13) has a unique solution.

Proof Since T'(x) = Ax+a is continuous, (i) follows in a way similar to [4, Corollary
8(c)] and for (ii), we simply apply Proposition 3.2. O

By using Remark 3.3(ii), we obtain another corollary:
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Corollary 3.3 Suppose that assumption (AQ) holds. If h is proper, Isc and convex, then

h®°u) + (a,u) >0, Yu € (K> N Ker A)\{0}
<= S(A; h; K) # () and compact. (32)

Proof (=) Immediately from Theorem 3.2.
(<) We just apply (26), noting that hg® = h°° whenever h is proper, Isc and convex.
O

The previous corollary provides more information about the solution set than well-
known results (see [4, Chapter 4] for the convex case). Note that the usual assumption
0 € K was not needed (see [1,2,7]).

3.3 A Comparison with Equilibrium Problems

As was noted in [21], equilibrium problems encompass several problems found in fixed
point theory, optimization and nonlinear analysis, e.g., minimization problems, linear
complementary problems, minimax problems and variational inequalities among oth-
ers. Hence, a comparison between our previous existence results for mixed variational
inequalities with existence results for equilibrium problem should be made.

Let K be a nonempty, closed and convex set from R?, and f : K x K — Rbea
function. The equilibrium problem (see [21]) is defined as

findx e K: f(x,y) >0, VyeKk. (33)

Deﬁneth:KxK—>Ras

fAe,y) = (Ax +a,y — x) + h(y) — h(x). (34)

In order to apply the existence results for equilibrium problems given in [20,33-35]
and references therein, the function th should be pseudomonotone or quasimonotone
(see Sect. 2). That is the case when A is positive semidefinite.

Proposition 3.3 If A is positive semidefinite, then th is monotone.

Proof Indeed, observe that for all x, y € K, we have

e+ A0, x) =(Ax+a,y —x) + (Ay +a,x — y)
=(Ax —Ay,y —x) = —(A(x — y), x — y).

Since A is positive semidefinite, th (x,y)+ th (y,x) <Oforallx,y € K, ie., th
is monotone. O

If A is not positive semidefinite, then th is not necessarily pseudomonotone, as
the following example shows.
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Example 3.3 We consider a = 0 and the symmetric matrix A given by

()

Take the closed and convex set K := {(x1, x2) € R : x| > %(xz)z}.By Remark 3.3(i),
we known that A is K °-copositive+ for ¢ > 0 small enough.

Consider the quasiconvex function h(xy, x3) := —(x1)3. Take x, y € K given by
x =(1,0)and y = (4, 1). Then

fit @, y) = (Ax, y = x) + h(y) = h(x) = <(1,0), (—% 1>> - —+1=§>0,

1 1 1 3
A
,x) = (Ay, x — hx)—h(y)=((=,-1),(=,—-1))—-14+=-==>0.
%) = (Ay, x —y) +h(x) — h(y) <<2 ) (2 >> t3=g>
Therefore, th is not pseudomonotone.
As a consequence, Theorem 3.2 applies for classes of variational inequality prob-
lems for which the existence results presented in [20,33—35] cannot be applied.

4 Conclusions

We established new existence results for noncoercive mixed variational inequalities in
the nonconvex case. By using the structure of the problem, finer optimality conditions
under weaker assumptions on the operator and the function are provided. If the function
is convex, a full characterization of the nonemptiness and compactness of the solution
set is given, when the operator is affine. In a subsequent work, we hope to deal with
the case when the function is quasiconvex. However, since the sum of quasiconvex
functions is not necessarily quasiconvex even when one of them is a linear (affine)
function, this problem is expected to be harder.
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