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Abstract In the paper, we develop some calculus of Studniarski derivatives for set-
valued maps. Then, we establish relationships between Studniarski derivatives of a
given objective map and that of the weak perturbation map. Finally, applications to
sensitivity analysis of a constrained set-valued optimization problem are obtained.
Several examples are given to illustrate some advantages of our results over recent
existing ones in the literature.
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1 Introduction

Sensitivity analysis means the quantitative analysis. It provides informations about
derivatives of the perturbation map in case of an optimization problem being perturbed.
For sensitivity results, the readers are referred to [11] (for nonlinear programming)
[18,26,30,31] (for nonsmooth optimization) [9,28,29] (for set-valued optimization)
and the references therein. Recently, many kinds of higher-order generalized deriva-
tives have been proposed with their applications to optimization. We can divide them
into two groups. In the first group, the existence of higher-order derivatives depends
on lower-order directions, for example, higher-order contingent (adjacent) derivatives

B Nguyen Le Hoang Anh
nlhanh@hcmus.edu.vn

Department of Optimization and System Theory, University of Science, Vietnam National
University Hochiminh City, 227 Nguyen Van Cu, District 5, Hochiminh City, Vietnam

) Birkhauser


http://crossmark.crossref.org/dialog/?doi=10.1007/s11117-016-0418-0&domain=pdf

256 N.L.H. Anh

in [7], higher-order generalized contingent (adjacent) derivatives in [32], higher-order
generalized contingent (adjacent) epiderivatives in [19], higher-order variational sets in
[6,17], higher-order radial derivatives in [3,4], etc. In the second one, a higher-order
direction exists without informations of lower-order ones, such as the Studniarski
derivative introduced by Studniarski in [27] and higher-order radial derivative in the
sense of Studniarski in [2]. In recent years, there has been an increasing interest in
the study of the Studniarski derivative. We mention here some papers relative to this
concept and its applications to optimization. In [28], the lower Studniarski derivative
was introduced and applied to sensitivity analysis in parametrized vector optimiza-
tion. A new notion of the weak lower Studniarski derivative was proposed in [29]
with its applications to optimality conditions for a set-valued optimization problem.
The Studniarski derivative was employed to obtain optimality conditons and duality
in set-valued optimization in [1] and sensitivity analysis for nonsmooth vector opti-
mization in [9]. Its properties and calculus were discussed in [5]. Almost all results
in [5,9] were obtained by virtue of the semi-Studniarski derivative property [called
“proto-contingent-type derivative” and “proto-Studniarki derivative” in [9] and [5],
respectively (resp)]. This property is quite heavy. In this case, we expect that it can be
replaced by a weaker concept.

Motivated by the preceding observations and [10], in the paper we first improve
calculus of the Studniarski derivative for set-valued maps without the semi-Studniarski
derivative property. Relationships between a weak perturbation map and the feasible-
objective map in terms of Studniarski derivatives are also re-established under relaxed
conditions. Then, we apply these results to get sensitivity analysis of a constrained
set-valued optimization problem (CSOP) in terms of Studniarski derivatives.

The layout of the paper is as follows. Section 2 is devoted to some main nota-
tions and concepts needed for our later use. In Sect. 3, we develop some calculus
rules of Studniarski derivatives for set-valued maps by virtue of the directional met-
ric subregularity. Relationships between Studniarski derivatives of a set-valued map
and its profile map are discussed in Sect. 4. Then, relationships between Studniarski
derivatives of a weak perturbation map and the feasible-objective map in set-valued
optimization are implied. Finally, we apply these results to sensitivity analysis of a
(CSOP). In detail, we discuss Studniarski derivatives of the feasible-objective map
into the decision space. Some possible developments are contained in Sect. 5.

2 Preliminaries

Throughout this paper, let X, ¥, and Z be normed spaces, C C Y be a closed convex
cone. For A C Y, intA and clA denote the interior and closure of A, resp. Bx (x, r)
stands for the open ball in X centered at x with radius » > 0. N, R, and R are used
for the sets of the natural numbers, real numbers, and nonnegative real numbers, resp.
IfintC # ¢,y € A is said to be a weak efficient point of A ( € WMin¢ A) iff
(A—=3p)N(=intC) = .

For a set-valued map F : X =2 Y, the domain and graph of F are defined by

dom F :={x € X|F(x) #0}, grF :={(x,y) € X x Y|y € F(x)}, resp.
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F + C is called the profile map of F defined by (F + C)(x) := F(x) + C.
Recall that F is said to be metric regular at (xq, yo) € gr F iff there exist u, A > 0
such that for all x € Bx(xg, A), y € By (yo, 1),

d(x, F7'(y)) < ud(y, F(x)). (1)

If we fix y = yp in (1), F is said to be metric subregular at (xp, yo). Let S be a
nonempty subset in X, F is metric subregular at (xo, yg) wrt S iff there exist i, A > 0
such that for all x € Bx(xg, A) N S, y € By (yo, 1),

d(x, F7'() NS) < pd(y, F(x)).

It is well known that the metric regularity property of (the metric subregularity) F is
equivalent to the Aubin property (the calmness, resp) of the inversemap F~' : ¥ = X,
see [7]. More properties and applications of metric (sub)regularity can be found in
books [7,20,21,25] and papers [8,12,13].

In the paper, we only use a weaker concept of metric subregularity as follows. Let
F:XxY =Z,((x0,Y0),20) € gr Fand (#,v) € X x Y.Form € N, F is said to
be directionally metric subregular of order m in Y at ((xg, yo), zo) in direction (u, v)
with respect to (wrt) a subset S in X x Y iff there exist u, A > 0 such that for all
t € (0,)),u" € Bx(u, L), v € By(v, A) with (xg + tu’, yo + ™) € S,

d((xo 4 tu', yo +1™0'), F"(20) N S) < pd(z0, F(xo + 11, yo + ™).

It is obvious to see that if F' is metric subregular at ((xo, yo), zo) wrt a subset S, then
F is directionally metric subregular of order m in Y at ((xg, yo), zo) in direction (u, v)
wrt S, forallm € Nand (u,v) € X x Y.

3 Studniarski derivatives of set-valued maps

In this section, we recall the concept of Studniarski derivative for set-valued maps and
develop calculus rules of this concept.

Definition 3.1 ([1]) Letm € N, F : X = Y, and (xg, yo) € gr F.

(i) The mth-order upper Studniarski derivative of F at (xg, yo) is a set-valued map
D™F (x0, yo) : X =2 Y defined by

F(xo+tu’) — yo

tm

D™ F(x0, yo)(u) := Limsup

t}0,u'—u

(ii)) The mth-order lower Studniarski derivative of F at (xo, yo) is a set-valued map
D}" F(xq, yo) : X = Y defined by

F(xo+1u’) — yo

tm

D;" F (xo, yo)(u) := Liminf

t}0,u'—u
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Equivalently, we obtain the following formulae

D™ F (x0, yo)(u) = {veY|3t, L 0,I(upn, va) = (u, ), yo + 15 vy € F(x0 + tattn)} ,
D[mF(XOv yo)(u) = {U€Y|Vln 4 0,Yu, — u,3v, — v,y +tyrlnvn€F(x0 "l‘tnun)} .

Definition 3.2 ([29]) Let m € N and (xo, yo) € gr F. The mth-order weak lower
Studniarski derivative of F at (xo, yo) is a set-valued map D} F(xp,y0) : X = Y
defined by

D$F(-x07 YO)(M):{UEYth \L Oa 3(“}% Un) - (ua U), )’0 + t;TUn S F(XO + tnun)} I
It is easy to see that
D" F (xo, yo)(u) € Dy F(xo, yo)(u) S D™ F(xo, yo) (u). @)

The above inclusions were illustrated by Examples 3.4-3.6 in [29]. By virtue of the
converse inclusions of (2), we have the following definition.

Definition 3.3 (i) The map F is said to have the mth-order semi-Studniarski deriv-
ative at (xo, yo) if D" F'(xo, yo) () = D™ F (xo, yo)(u) forallu € X.
(i) The map F is said to have the mth-order proto-Studniarski derivative at (xo, o)
it DIV F(xo, yo)(u) = D™ F (xo, yo)(u) forall u € X.

Remark 3.1 (i) If F has the mth-order semi-Studniarski derivative at (xo, yp), then
F has the mth-order proto-Studniarski derivative at (xq, o).

(ii) Definitions 3.3(i), (ii) are called the mth-order proto-Studniarski derivative and
the mth-order strict Studniarski derivative, resp, in [5], while the authors named
Definition 3.3(i) the mth-order proto-contingent-type derivative in [9]. In the
paper, we use the terminologies “semi-derivative” and “proto-derivative” accord-
ing to the idea of [23] and [24], resp.

We now consider the following operations.

Definition 3.4 ([5]) (i) Let F;, F> : X = Y, the sum of F; and F; is the set-valued
map F1 + F> : X == Y definedby (F| 4+ F>)(x) :={y1 + y2 € Y|y1 € F1(x), y2 € F>(x)}.

) Ify = R¥ (an Euclidean space), then the product of F| and F5 is the set-valued
map (F1, F2) : X = Rdefined by (F1, F2) (x):={{y1, y2) € Rly1 € F1(x), y2 €
F(x)}.

(iii) If Y = R, then the quotient of F| and F3 is the set-valued map Fi/F> : X = R
defined by (F1/F2)(x) := {y1/y2 € Rly1 € F1(x), y2 € F2(x), y2 # 0}.

v) Let F : X = Y, G : Y = Z, the chain of F and G is the set-valued map
GoF:X == Zdefinedby (Go F)(x) :={z€ Z|qy € F(x),z € G(y)}.

Calculus rules for the above-mentioned operations in terms of Studniarski deriva-
tives were discussed in [5]. The semi-Studniarski derivative property plays an essential
role to get inclusions concerning calculus for the operators of set-valued maps, espe-
cially Propositions 3.1-3.4 in [5]. However, it is a quite strong condition. Thus, we
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prefer to lighten this assumption by using a weaker hypothesis of the proto-Studniarski
derivative property.

Proposition 3.1 Let F|, F; : X = Y, x9 € dom F; Ndom Fy, and y; € Fi(xgp),
i =1, 2. Suppose that either F or F» has the mth-order proto-Studniarski derivative at
(x0, ¥1) or (xo, y2), resp, and the map g : (X X Y)2 — Ry defined by g(a, B, v, 68) =
[le —y || is directionally metric subregular of orderm in Y x Y at ((xg, y1, X0, y2), 0)
in the direction (u, v, u, 0) wrt gr Fy x gr F», for all (u,v) € gr D™ F|(xg, y1) and
(u, 0) € gr D™ Fy(xq, y2). Then,

(i) D" Fi(xq, y1) () + D" Fy(xo, y2)(u) € D™ (Fy + F2)(x0, y1 + y2) ().
(i) IfY = RX, then

(2, D™ Fy(x0, y1) ) +{y1, D™ Fa(x0, y2)(w)) € D" ({F1, F2))(x0, (y1. y2)) (W).

(i) IfY =R and yy # 0, then

1
?(yszFl (x0, yD)(u) — y1 D" Fa(x0, y2)(w)) S D" (F1/F2)(x0, y1/y2) ().
p

Proof Letv € D" Fi(x, y1)(u) and b € D™ Fy(x, y2)(u), then there exist #, | 0,
(#,, V) — (u, v) such that

Y1 +t:’l1§n € Fl(xo +tnﬁn)'

Suppose that F;, has the mth-order proto-Studniarski derivative at (xo, y2), with #,
above, there are (i,,, 0,) — (u, D) such that

2+ I,Tﬁn € Fa(xo + tyity).

It follows from the directionally metric subregularity assumption that there exist u > 0
and A > O such that for every r € (0, A) and (uy, vy, u2, v2) € Bxxy((u,v), L) X
Bxxy ((u, 0), 1) with (xo + tuy, y2 + "1, X0 + tuz, y2 + t"v2) € gr F1 x gr Fa,

d ((XO +tur, y2 4+ ™01, X0 + tua, y2 +t"2), g7 (0) N (gr Fy x gr Fz)) <
nd (0, g (xo + tur, y2 + 1" vi, x0 + tuz, y2 + " 2)) . (3)
For n large enOllgh, we have #, € (0, 1) and (u,, v,, ﬁna lA)n) € Bxxy((u,v),A) x

Bxxy((u, 0), A). Thus, from (3), there exist (X,,y,, Xn, yn) € gr F1 x gr F» with
X, = X, for all n such that

” (X() + tyltn, Y1 +tyrlnvn’ X0 + tnlin, y2 +t;znﬁn) - (fn’ Vs Xn, )A}Vl)”

m = A ||m
= My ||un_un|| >
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which implies
lxo + tytty — Xnll < ” (XO + tyltn, y1 + t’rlnﬁn’ X0 + talln, Y2+ tyr,”ﬁn)
- (fn’ ynv fm )A’n) ”
= H«t,;n Hﬁn — iy "

Similarly, we have

HYI +t,;”6n _yn” = //Ltyrln”ﬁn _ﬁn”ms ||y2+t:,nﬁn _)A’n” = /‘Ltrrzn Hﬁn _ﬁn“m-

Consequently,
Xp —X0 _ 11— N Yo — V1 _ — A ||m
— Un Sﬂt:ln ity — in||™, nT_vn SMHun_unH )
ty Iy
=y . — N
T = by || < e, — || )
tn
. Yy =1 Vn — Y2 Xn — Xo _ .
By setting v, := S S PO Up = - ,thenv! — 9,02 — D,

tm > on tm

n
u, — u (taken — —ﬁoo in (4)) and "

Y+ 1L =, € Fi(®,) = Fi(xo + tauy),

V2 + 102 = 9y € Fa(Zy) = F2(Xy) = Fa(x0 + tity).
Thus,
1 +32) + M) 4+ v2) € (F1 + F2)(x0 + tautn),

ie, v+ 0 € D"(F1 + F2)(x0, y1 + y2)(u).
For the proofs of parts (ii) and (iii), one refers to Propositions 3.3 and 3.4 in [5].
O

Proposition3.2 Let F : X =Y, G: Y =2 Z, (x0, yo) € grF, and (o, z0) € grG.

(i) Suppose that G has the mth-order proto-Studniarski derivative at (yg, zo) and
themap g1 : X XY xY x Z — Ry defined by g\(a, B,v,68) = |18 — y|I"
is directionally metric subregular of order m in Z at ((xo, Y0, Yo, 20), 0) in the
direction (u,v,v,w) wrt gr F x gr G, for all (u,v) € gr D' F(xo, yo) and
(v, w) € gr D" F>(yo, z0)- Then,

D™ G (y0, 20)(D' F (x0, y0) (u)) € D™ (G o F)(x0, 20) (u).
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(ii) Suppose that G has the first order proto-Studniarski derivative at (Yo, zo) and
themap g : X x Y x Y x Z — Ry defined by g2(c, B, y,98) :=||B — vl is
directionally metric subregular of order m in Y x Y x Z at ((xo, Yo, Yo, 20), 0)
in the direction (u, v, v, w) wrt gr F x gr G, for all (u, v) € gr D" F (xg, yo) and
(v, w) € gr D'G(yo, z0). Then,

D'G(y0,20) (D™ F (x0, y0)()) € D™ (G o F)(x0, 20) (w).
Proof By the similarity, we only prove (ii). Let w € DlG(yo, 20) (D™ F (x9, yo)(n)),
then there exists v € D™ F (xg, yo)(u) such that w € D' G (yo, z0)(v). For v, there are
th 4 0, (un, v,) — (u,v) with

Yo + 10, € F(xo + taliy).

Since G has the first order proto-Studniarski derivative at (yg, zo), with #,, above, there
are (0,, W,) — (v, w) such that

20+ 1'0n € G(yo + 1, Wy).

By the directionally metric subregularity assumption, there exist © > O and A > O such
that for every t € (0, 1) and (u/, v1, v2, w') € Bxxy((u, v), L) X Byxz((v, w), A)
with (xo + tu’, yo + vy, yo + t"v2, 20 + t"w') € gr F x gr G,

d ((x() +tu', yo 4+ "1, yo + t"v2, 20 + 1"w), gz_l(O) N(grF x gr G) <
pd (0, g2(xo + tu’, yo + 1™ v1, yo 4 1"v2, 2o + 1" w")) . (5)
For n large enough, we have (i, Uy, U, Wy) € Bxxy ((u, v), A) X Byxz((v, w), A)

andt, € (0, A). Thus, it follows from (5) that there exist (X,,, ¥,,, yn, Zn) € gr F xgr G
with y,, = y,, for all n such that

(X0 + taTtn, Yo + 2T, Yo + 1700, 20 + 1) — (Fus Tos I 20) |
=< :ut:ln an - ﬁn

which implies
lyo + "0, =3, < | (x_o + tnlhns Y0 + 1'Vn, Yo + 13" 00, 20 + 1y,

— (Xn, ynv Yns Zn
| 1= ~
< ut™ ||vn — Ba| .

and

”x0+tnﬁn_fn”SﬂtrTHﬁn_ﬁn ’ HZO+t,;nﬁ)n_2n||S/’LtrrlnHﬁ”_ﬁ”H'
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Thus,
Yp— Y0 — ~ Xn—X0 _ 1= N
nT_Un < pllvp — vull, — Up Sl”yr,n [[vn — vull,
1 th
Zn — 20 ~ _ ~
™ — Wy || < pllvp —vull. (6)
tn
Yy — 0 2 — 20 X, — X0 .
Letv, = y"tmy , Zn 1= ntm and u, = 4 . Take n — 400 in (6), then
n n n

Up = U, 2, —> W, U, —> uand

Yo +t}TUVl = yn € F(xn) = F(xo + tyun),
20+ 172 = 2 € GGn) = G(T,) = GO0+ 1),

Hence, zo + 1"z, € (G o F)(x0 + tyuy),i.e., w € D™ (G o F)(xo, z0)(u). O

For the inverse inclusions of Propositions 3.1, 3.2, the readers are referred to Section
3in [5].

The following simple example gives a case where our results can be employed,
while some earlier existing ones cannot.

Example 3.1 Let F : R* — R? and G : R?> — R be defined by F(x,y) = (x,y)
and

. 1
Gx.y) = @, zfx,ye[n—zlneN],
x+y, otherwise.

Then, we have

. 1
(G o F)(x.y) = @, lfx,ye[n—zlneN],
x+y, otherwise.

We can check that D F((0, 0), (0, 0))(u, v) = (u, v) and
DG((0,0),0)(u, v) = Dy,G((0,0),0)(u,v) =u+v, D;G0,0),0)0) =9,

i.e., G has the first order proto-Studniarski derivative at (0, 0), but does not have
the first order semi-Studniarski derivative at (0, 0). Thus, Proposition 3.2 in [5]
does not work (see Remark 3.1). However, the directionally metric subregularity of
order 1 in Proposition 3.2(ii) is satisfied for all directions (u, v, u, v, u, v, w), where
(u,v,u,v) € grDF((0,0), (0,0)) and (1, v, w) € grDG((0, 0), 0).

The assumption of Proposition 3.2(ii) is checked as follows: let (u, v, u,v) €
gr DF((0,0), (0,0)), (u,v,u +v) € grDG((0,0),0) and A > O, it is enough
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to show that there exists & > 0 such that for all + € (0, 1), (uy, vy, uz,v3) €
Bra((u, v, u, v),A), ', v, w') € Bps((u, v, u + v), 1) with

O+ tuy,0+tv,0+tuz, 0+ tv2, 0+ tu', 0+ 10,0+ tw) e gr F x grG,
then

d((tuy, tvy, tua, tvy, tu', 10’ 1w'), g5 (0) N (gr F x gr G))
< nd(0, g2((tuy, tvi, tus, tva, tu', 1V, tw'))),

where g5 : RZxRZxRZxR — R is defined by g2(x1, y1, X2, y2, X3, ¥3,2) =
[[(x2, y2) — (x3, y3)II.

Since (tuy, tvy, tup, tvy, tu', tv', tw’) € gr F x gr G, we get u; = up, vy = vy,
and w’ = u’ + v’. Thus, we need to find x such that

inf  {llr @, vn) = (e, I (2, v2) — (L Y
(x.y)eR?,
(', y)EF (x,y),
7eG',y")
e @', v") = & Y)I + lrw' = 21}

< utl|(uz, v2) — W', V)]l @)
It is obvious that

inf {121, v1) = G, DI+ [t 2, v2) — () )|
(x.)eR?,
(x',y)eF (x.y),
7eG',y)
e @, vy — & YOI+ Jtw’ = 2'[}

= inf {1 (uz, v2) — (e, DI+ ||1 (w2, v2) = &7, )|
(x,y)eR?,
',y )EF (x.y),
7eG(x',y)
Hr @', vy = ()N + Jtw’ — 21}

= inf {2||t(u2, v2) — (x, )|
(x,y)eR?

+[e @ V) = G|+ 1@ +0) = (x+ )1}

tuy + tu’ _tu+n

Letx .= ————andy := , then
* 2 Y 2

20|t (u2, v2) — (x, Y = tll(u2, v2) — @', V)|,
It @', v) — (x, I = (1/2)t][(u2, v2) — (', V)],

and

lt@' +v') — (x + )| = (1/2)t](u2 — u) + (v2 — V)|
< (1/2)t/((ua — u)? + (v — v)2)(12 + 12)
< (V2/Dt||(u2, v2) — (', V)],
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which implies that

inf {1, vi) = e, DI+ 2 (a2, v2) — (7, YD
(x,y)eR?,
(", yNeF(x,y),
7eG,y)

He @', ") — I+ rw” — z’l}
< (14 1724+ V2/2)t||(u2, v2) — (', V)]].

Thus, (7) is true for any & > 1+ 1/2 + +/2/2. Hence, by Proposition 3.2(ii), we get

DG((0,0),0)(DF((0,0), (0,0))(u,v)) € D(G o F)((0,0),0)(u, v) = u +v.

4 Sensitivity analysis of (CSOP)
4.1 Studniarski derivatives of weak perturbation maps

In this subsection, we first establish relationships between Studniarski derivatives of
a set-valued map and its profile map. The following compactness notion is necessary
for our later results.

Definition 4.1 Foru € X, F := Y is said to be compact at (xg, yo) in the direction u
ifforanyt, | O,u, — u,andy, € F(xo+t,u,) forall n, then {y, } has a subsequence
converging to yp.

Remark 4.1 If F is mth-order u-directionally contingent compact at (xp, yo) € gr F
(see Definition 4.1 in [9]) then F' is compact at (xg, yo) in the direction u. However, the
inverse statement is not true by Example 4.1 below. Thus, our concept of the relaxed
compactness is weaker than that in [9].

Example 4.1 Let F : R — R be defined by F(x) = /x for all x > 0. It is easy
to check that F' is compact at (0, 0) in all directions u > 0. Nevertheless, F' is not
mth-order u-directionally contingent compact at (0, 0) for any m € N, u > 0. Indeed,
by choosing 1, = 1/n2, (u,,vy) = (1/n,n*>"=C/?) for u = 0, and (u,, v,) =
(u, n®"=1./u) for u > 0, we get that 0 + t"v, € F(0+t,u,), but {v,} does not have
a convergent subsequence.

Proposition4.1 Let F : X =3 Y, (x0, y0) € gr F, and u € X.
(i) D™ F(xo, yo)(u) + C S D" (F + C)(xo, yo) (u).
(ii) Suppose that Y is finite dimensional, F is compact at (xg, yo) in the direction u,
and D™ F (xg, y0)(0) N (=C) = {0}. Then,
D™ F (x0, y0)(u) + C = D" (F + C)(xo, yo)(u).
If, additionally, int C # ) and C is a closed convex cone with C C int C U {0}, then

WMine D" F (xo, yo) (u) = WMin¢ D™ (F + C)(x0, yo) (w).
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Proof (i) follows from Proposition 4.2 in [9].

(ii) It is enough to prove that D" (F + C)(xq, yo)(u) S D™ F(xg, yo)(u) + C. Let
v e D"(F + C)(xo, yo)(u). If (u, v) = (0,0), then v € D" F(x9, yo)(u) + C
(since 0 € D™ F(x9, y0)(0)). We suppose that (u#, v) # (0, 0), then there exist
ta 1 0, (uy, vy,) = (u,v) such that yo + t'v, € (F + C)(xo + t,u,), which
implies the existence of ¢, € C satisfying

Yo+ t;ln (Un - Cn/t;n) € F(xo + thup). 8)

By setting w, := v, — (¢,/1)'), if {w,} has a convergent subsequence, then
{ca/t)"} (or its subsequence if necessary) has a limit point ¢ € C (since C is a
closed convex cone). Thus, v — ¢ € D™ F (xq, yo)(«) and we are done. Suppose
to the contrary, i.e., ||wy,|| — +oo. It follows from the compactness of F that
Y 1= Yo+t wy has a subsequence converging to yo. Without loss of generality,

we assume y, — yo. Lets, := ||y, — y0||1/m, then
Cn Uy wy,
i llwall  (lwall  [lwall

Since Y is finite dimensional, {w,/||lw,]||} (or its subsequence if necessary) con-

verges to some k € Y with [|k|| = 1, which implies that {c, /) ||lw,|])} — —k.
It follows from ¢, /()" |lw,|]) € C and the closeness of the cone C that k € —C.
Furthemore, with k, := w,/||w,|| = (y» — y0)/s)', one gets

m In
Yo+ 8, ky = yn € F | x0 + sy s_un .
n

On the other hand, one has

I tn 1 Up
—up = —||wyl] /m—l/m =
Sn Sn [[wp|
Iy lyn — y0||1/m Un Un .
=|— Tt = i — 0 (since ||w, || = +00).
Sn In Hwn M7 (w7

Hence, k € D™ F(xq, y0)(0), which contradicts the fact that D™ F(xq, y9)(0) N
(=C) ={0}.
The rest of the proof follows from Proposition 4.3(i)(d) in [9]. O

The following example illustrates the advantage of Proposition 4.1 over Proposition
4.2 in [9] and Proposition 2.3 in [5].

Example 4.2 Let C = R, and F : R = R be defined by

{—1}, if x <0,

FOO=14/xx, ifx>o0.
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By calculating, we get

2 @, ifu <0, 5 2, }fu<0,
D“F(0,0)(u) = W), if 1 > 0 DSF(0,00(w) =y Ry, if u =0,
’ - (u?}, ifu>0.

We can see that F is compact at (0,0) in the direction # for all # > 0 and
D2F(0,0)(0) N (=C) = {0}. Then, it follows from Proposition 4.1(ii) that for all
u >0,

D*F(0,0)(u) + C = D*(F + C)(0,0)(u) = {v € Rjv > u?}. 9)

On the other hand, it is easy to check that F is not locally pseudo-Holder calm of
order 2 at (0, 0) (see Definition 1.1(iii) in [5]) and D%F(O, 0)(0) N (—C) = —R4.
Moreover, F' is not second-order u-directionally contingent compact at (0, 0) for any
u € R (see Example 4.1). Thus, Proposition 4.2 in [9] and Proposition 2.3 in [5] cannot
be employed to get (9).

Let U be a normed space of perturbation parameters, ¥ be an objective (normed)
space ordered partially by a closed convex cone C withintC # @J,and F : U = Y
be the feasible-objective map (the term “feasible-objective” was proposed by Diem et
al. in [9]). We define a set-valued map W from U to Y by W (u) := WMin¢ F (u) for
u € U. The map W is called the weak perturbation map.

In the rest of this subsection, we apply the above-mentioned results to investigate
relationships between Studniarski derivatives of F and that of W.

Let C be a closed convex cone with C € intC U {0}. Recall that F is said to
be C-dominated by W near ug (see [15]) iff there exists a neighborhood V of ug
such that F'(u) € W(u) + C for all ueV.IfFis C-dominated by W near ug, then
D™ (W +C)(uo, yo)(u) = D" (F +C)(uo, yo)(u) for any (uo, yo) € gr W andu € U
(see Remark 5.1 in [9]).

Proposition4.2 F : X = Y, (ug, yo) € gr W, and u € X. Suppose that the assump-
tions in Proposition 4.1(ii) are satisfied wrt (ug, yo) and F is C-dominated by W near
uq. Then,

WMinc D™ F (uo, yo)(u) S D™ W (uo, yo)(u). (10)

If, additionally, F has the mth-order proto-Studniarski derivative at (ug, yo) in the
direction u and the map g : (X x Y)?> — Ry defined as in Proposition 3.1 is direc-
tionally metric subregular of ordermin'Y x Y at ((ug, yo, uo, ¥0), 0) in the direction
(u,v,u, 0) wrt gt W x gr F, for allv € D"W (ug, yo)(u) and 0 € D™ F (ug, yo) (1),
then (10) becomes an equality for this u.

Proof We can check that all assumption in Proposition 4.1(ii) are also fulfilled for W
wrt (1o, yo). Then, one has

WMine D™ F (ug, yo)(u) = WMine D™ (F + Q)(uo, vo) (1) (by Proposition 4.1(ii))
= WMin¢c D"(W + C)(uo. yo) (1)
C D"(W + C)(uo, yo)(u).
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For the inverse inclusion, let v € D" W(uq, yo)(u), then there are ¢, | O,
(n,vy) — (u,v) such that yo + t'v, € W(uo + t,u,). Suppose that v ¢
WMine D™ F (ug, yo)(u), i.e., there exists v € D™ F (ug, yo)(u) withv —v € —int C.
Since F has the mth-order proto-Studniarski derivative at (i, yo) in the direction u,
with 7, above, there is (i, V) — (u, V) satisfying yo + £)'v, € F(ug + tpity).

It follows from the directionally metric subregularity assumption and the proof
similar to that of Proposition 3.1 that there exist #,, — u and (v,ll, v,%) — (v, D) such
that

Yo+ t"v! € W(uo + tyity) = WMing F(uo + tyitn),  yo 4 "0 € F(ug + tyily).

Thus, for n large enough, one has (yo +1,)" v,%) —(o+1) v,i) =1 (v,zl - v,ll) € —intC,
which contradicts the fact that yo + ¢, v,l € WMin¢ F(ug + tyity). O

The inverse inclusion of (10) was discussed in Proposition 5.2 in [9] under the
mth-order semi-Studniarski derivative property of F. However, Example 3.1 provides
a case where it does not work, while Proposition 4.2 can be used. Let U = R? and
Y = R. Consider the map G as in Example 3.1. By Example 3.1, G has the first order
proto-Studniarski derivative at (0, 0), but does not have the first order semi-Studniarski
derivative at (0, 0). Thus, Proposition 5.2 in [9] cannot be employed. However, by the
same method in Example 3.1, we can check that the directionally metric subregularity
of order 1 of G in Proposition 4.2 is satisfied at (uq, yo) = (0, 0). Thus, by Proposition
4.2, we get DW (ug, yo)(u, v) € WMinc DG (ug, yo)(u, v) for all (u, v) € U, where
DW (uo, yo)(u,v) =u +v.

4.2 Sensitivity analysis of (CSOP)

Let U, W, Y be normed spaces, C is a closed convex ordering conein Y, X : U = W
and F : U x W = Y. We consider the following constrained set-valued optimization
problem

WMin¢e F(u, x), subjecttox € X(u). (11

Define a set-valued map H from U to Y by
H(u) := F(u, X(u)) ={y € Y|y € F(u,x), x € X(u)}.

H(u) is the parameterized feasible set in the objective space, called the feasible-
objective map in [9]. The solution set in Y to problem (11) is denoted by S(u) =
WMing H (u).

We assume that there is (1, yo) € U x Y such that yo € H (ug). Then, there exists
xo € X (ug) satisfying yo € F(xq, uo).

Relationships of Studniarki derivatives of F and X to the corresponding that of H
are given as follows.

Proposition 4.3 Let u € U. Suppose that W is finite dimensional, X is compact at
(ug, xo) in the direction u, and DX (ug, x9)(0) = {0}. Then,
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D" H(uo,y)) < | J  D™F (w0, x0), yo) (u, x) (12)
xeDX (up,xp)(u)

If, additionally, X has the first-order proto-Studniarski derivative at (ug, xo) in the
direction u and the map g : (U x W)> x Y — Ry defined by g(a, B,y,8,¢) :=
(Jle — vl + [IB = 8I)™ is directionally metric subregular of order m in Y at
((ug, xo0, 1o, y0,0), 0) in the direction (u,x,u,x,y) wrt gr X x gr F, for all x €
DX (ug, xo)(u) and y € D™ F ((uo, x0), yo)(u, x), then (12) becomes an equality for
such u.

Proof Let v € D™ H (ug, yo)(u), then there exist ¢, | 0 and (u,, v,) — (u, v) such
that yo + #"'v, € H(uo + t,u,). By the definition of H, there is x,, € X (1o + t,u,)

C o . Xp — X
satisfying yo + #,'v, € F(uo + thuy,, x,). Setting w, := u 0 , then one has

n

x0 + taw, € X(uo + tyuy), yo -+ tyr,nvn € F(ug + thuy, xo + tywy). (13)

Suppose ||w,|| — 400, it follows from (13) that

Wy Up
X0 + tal|wal| € X \uo+ tallwpl|{ —— .
[wa | wa |

Since W is finite dimensional, {w,/||w,||} has a subsequence converging to w with
[lw|| = 1. Moreover, t,||w, || = ||x, —x0l| tends to O (by the compactness of X), then
we get w € DX (ug, x0)(0), which contradicts the assumption. Thus, without loss of
generality, we assume that w, converges to some w € W. From (13), one obtains
w € DX (ug, xo)(u) and v € D™ F ((uo, x0), yo)(u, w).

For the inverse inclusion of (12), let v belongs to the right-hand side of (12), i.e.,
there exists x € DX (ug, xo)(u) such that v € D™ F ((ug, x0), yo)(u, x). Then, there
aret, | Oand (ity, X,, 0n) — (u, x, v) satisfying yo+1/' 0, € F(uo+t,iy, x0+10Xy).
Since X has the first order proto-Studniarski derivative at (ug, xo), with #, above, we
get (i, X,) — (u, x) with xo + 1,X, € X (uo + tyun).

By the directionally metric subregularity assumption, there exist © > 0 and
X > 0 such that for every ¢ € (0, A) and (u1, x1, U2, x2,v2) € Byxw((u, x),r) x
Byxwxy((u, x,v), A) with (ug + tuy, xo + txy, ug + tuz, xo + txa, yo + t"vp) €
grX xgrk,

d ((uo + tuy, xo + 1x1, U + tuz, Xo +1x2, yo + t"v2), g (0) N (gr X x gr F) <
nd (0, g (uo + tuy, xo + tx1, ug + tuz, xo + 1x2, yo + 1" v2)) (14)

For n large enough, we have (i, Xy, iy, Xn, Un) € Busxw ((u, x), A) X Byxwxy ((u, x,
v), A). Thus, from (14), there exist (u),, X),, i), X, 0,) € gr X x gr F with u,, = i),
and X, = X,/ for all n such that

|| (uo + tylty, X0 + thXp, o + thily, X0 + th X0, Yo + l‘:l”f)n) — (ﬁ;’, X, i, X)), f);l) ||

<ty (g — il + [1¥n — Znl D™,
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which implies
luo + tnttn — ), || < it (1dn — dnll + 1%, — Zall)™ .

|x0 + taXn — X, || < ptl (1itn — dnll + 1% — £all)™

m

[vo + %0 — 0, || < ptl (in — dinll + 11X — £all)

Thus,
u —ug X —xo
_ 1= o _ ~A i\ _
. — U | < uty (||un_un||+||xn_xn||) s %
tn Iy
1 (1— N — A\
< uty (||Mn_un||+||xn_xn||) )
A1
Uy — )0 A — ~ — A m
"t—m — On|| < (Ilitn — dnll + 11%0 — £al])" .
n
u — ug X — Xo v — yo
By setting 1, = "t—, X, = "t—, and v, := ———, then u, — u,
n n n

Xp — X, Uy — v and one gets

X0 + thXn =X, € X(U),) = X (uo + tylln),

yo+ 1, =0, € Fli,, %)) = F(u,,X,) = F(uo + tylly, X0 + 1,X,).
Hence, v € D™ H (ug, yo) (1) and the proof is completed. m]
Theorem 4.1 Let (ug, yo) € gr S and u € X. Assume that the assumptions in Pro-

postion 4.3 are satisfied. If all conditions in Proposition 4.2 are fulfilled wrt the maps
H and S. Then,

D™ S(ug, yo)(u) = WMinc U D"F(wo.x0).y0) (x.u)
xeDX (ug,xo)(u)
Proof 1t follows from Propositions 4.2 and 4.3. O
By virtue of Theorem 4.1, sensitivity analysis of the multiobjective optimization

problem mentioned in [9] is obtained in forms of Studniarski derivatives.
To illustrate Theorem 4.1, we provide the the following example.
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Example 4.3 LetU = R>, W =Y = R, K = R} € U, and C = R, Consider
two set-valued maps X : U = Wand F : U x W =2 Y defined by X(u) := {x €
W|— (uy +up) <x <uy+ur}forallu = (uy,u) € K and

. 1
Flu,x) = @, 1fu1,uze{n—2|neN]
(u1 + u2)2 + x2, otherwise.
Then,
Hu):={yeY|yeFu,x),xe€Xu}=
. 1
@, if uyp,uy € —2|neN
= n
{y € Y|(u1 4+ u2)? <y < 2(ui + u2)?}, otherwise
and

. 1
S(M) = WMIHC H(l,{) = @’ lf Uy, u € [n—2|l’l (= N}

(u1 + uz)z, otherwise.

Let (uo, X0, yo) = (Og2, 0, 0). We can check that all conditions in Theorem 4.1 are
satisfied. By calculating, we have for all (1, x) € K x W,

DX (uo, x0)(u) ={x € W| — (u1 +uz) < x < (u1 +uz)},
D*F ((ug. x0), 0) (u, x) = (uy + u2)* + x?,

D*H (ug, yo)) = {y € Y|(uy +u2)* < y < 2(u; + u2)*},
D*S(ug, yo)(u) = (uy + u2)*.

Thus, ones get for all u € K,
D?S(ug, yo)(u) = WMin¢c D?H (ug, yo)(u)

= WMinc U D™ F ((uo, xo0) , yo) (x, u))-
xeDX (ugp,xo)(u)

On the other hand, H does not have the second-order semi-Studniarski derivative
at (ug, yo). So, Proposition 5.3 in [9] cannot be used for this case.

5 Perspectives

For further works, we think that Sect. 4 can be considered for other kinds of solutions
of (CSOP), for example, quasi efficient solutions or quasi-relative efficent solutions
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in case of the ordering cone C being nonsolid (such as the positive cones in the spaces
[P and L?(£2)). On the other hand, one can apply these results to other models, e.g.,
parametric vector variational inequalities and parametric vector equilibria (see [14]).
Besides, discussions on relationships between our results and those developed and
summarized in the recent book [16], which are closely related to the topics investigated
in the paper, may be interesting problems.

Along with the derivative approach to multiobjective optimization and sensitivity
analysis, there is well-developed coderivative approach. The reader is referred to [22]
for its applications to set-valued optimization in the paper. Thus, for another possi-
ble development, we can discuss some relationships between the primal derivative
approach used in this paper and the dual coderivative in set-valued optimization.
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