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Abstract In this paper, some exact calculus rules are obtained for calculating the
coderivatives of the composition of two multivalued maps. Similar rules are displayed
for sums. A crucial role is played by an intermediate set-valued map called the resol-
vent. We first establish inclusions for contingent, Fréchet and limiting coderivatives.
Combining them, we get equality rules. The qualification conditions we present are
natural and less exacting than classical conditions.
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1 Introduction

Set-valued mappings (or multivalued maps, multimaps, in short) are objects of funda-
mental importance, especially for optimization. Feasible sets of parametrized opti-
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mization problems, sets of solutions of such problems are instances of such multimaps
[14, 19, 30, 33, 34, 36, 43, 65]. It has been well recognized that differential inclusions,
which are certainly of independent interest, play a key role in optimal control theory
([1-3, 7-10, 13, 15, 20, 21, 37, 40, 70, 73]...). Many sophisticated control systems
can be associated with differential inclusions, such as closed loop control systems,
implicit control systems, systems with uncertainties and so on. Moreover, maximum
principles are fundamental results of optimal control theories in which the adjoint
inclusions are the basis of recent maximum principles [41, 50]. Naturally, funnels of
solutions to differential inclusions and the adjoint inclusions are set-valued [42, 51].
Thus, many control systems are related to set-valued maps.

The analysis of sets and the analysis of functions can be incorporated in the
analysis of multimaps and, conversely, the latter benefits from the study of the former
objects. These passages explain the importance of codifferential analysis. The study
of coderivatives of multimaps gives a rich collection of results about the behavior
of the involved multimaps (see [41, 54, 71] for instance). However, coderivatives
are not as intuitive as set-valued (graphical) derivatives. The reason stems from
the dualization process which is a kind of reflection. Such a process reverses the
directions of the maps, for instance, and, as in convex analysis, the dual of a property
has features different from the ones of the primal property.

As with subdifferentials of functions (which also involve a form of dualization), the
main advantage of coderivatives is represented by their calculus rules. A number of
results have been obtained in the literature about such calculus rules ([22, 24, 28, 34,
41, 44-49, 71]...). In [44] subdifferential calculus is related to codifferential calculus.
In [26] approximate (or fuzzy) rules are displayed. In [62] compactness conditions
are introduced in order to provide openness criteria; see also [27] and [44]. Recent
studies about error bounds also provide keys for calculus rules (see [25, 52, 53, 68, 72,
75-77]...). Applications to sensitivity analysis, variational inequalities, equilibrium
problems are numerous ([4, 11, 12, 16-18, 29, 31-33, 63]...).

Some calculus rules for coderivatives are obvious. This is the case in particular
for the coderivative of the product F; x F, : X; x X, =2 Y| x Y, of two multimaps
Fi: X, =Y, F,: X; = Y,, as the graph of F| x F, is isometric to the product
of the graphs of F; and F,. In some other cases, estimates are not so obvious.
This is the case for the multimap (F, F,) : X =2 Y| x Y, defined by (Fy, F>)(x) :=
Fi(x) x F>(x) when X := X, := X. We also consider the case of composition and
sum. For subdifferential calculus for functions, one may equivalently start from
composition or sums; here we adopt the viewpoint that composition is an appropriate
starting point for codifferential calculus. Since in [41] the starting step is a sum rule,
we get that a similar situation prevails for coderivatives. In fact, composition involves
two operations from the calculus of normal cones: projection and intersection. Both
are rather simple and we deal with them from the beginning. As in [26] and [64] some
metric estimates can ensure the expected inclusions for coderivatives. However, we
aim at assumptions formulated in terms of coderivatives, as in [41]. The qualification
conditions we present are slightly more general than the conditions in [41]; we show
that through some examples and we make a thorough study of the relationships
between various qualification conditions. We also stress the importance of giving
symmetric qualification conditions. Such a viewpoint can be illustrated by the fact
that a team may win because one of its member is very strong; but it may also win
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because the team is well coordinated and the weaknesses of some of its members is
compensated by the quality of other members.

Although such a study is simpler when limited to finite dimensional spaces, we
adopt an infinite dimensional framework in order to make the results available for
some applications and for an easier comparison with previous results in [5, 26, 41, 45,
48, 49, 64]. It appears that some results remain valid without change in the infinite
dimensional dimensional case; for some others one has to use compactness or metric
qualification conditions. We strive to deal with elementary coderivatives as they
inevitably play a role in the proofs, so that we consider it is useful to put them in
full light, especially for some inclusions. Then, with some regularity assumptions on
the given maps, we get regularity results for compositions or sums.

Applications to parametrized optimization problems and second-order analysis
will be presented elsewhere.

2 Preliminaries

In the sequel, for the sake of simplicity, we identify a multimap F with its graph
gphF. Such an identification cannot cause ambiguities because we do not use any
operation on graphs but intersections. If F : X = Y is a multimap, F~' denotes the
multimap from Y to X givenby F~'(y) := {x € X : y € F(x)}. Thus its graph is given
by F~':={(y.x) : (x,y) € F}.

The closed unit ball of a normed vector space X is denoted by Bx. The notation
= stands for weak* convergence in a dual space, while (x,) 5 x means that the
sequence (x,) is contained in the subset S and converges to x.

Let us recall some classical concepts in order to fix the terminology. We start with
openness properties.

Definition 1 A multimap F : X = Y between two metric spaces is said to be open
at some (¥, y) € F if for every neighborhood U of X the set F(U) is a neighborhood
of y.

It is said to be open with a linear rate at some (x, y) € F if there exists some ¢ > 0
such that B(y,r) C F(B(x, cr)) for r > 0 small enough.

It is said to be open around some (X, y) € F with a linear rate if there exist some
¢ > 0 and some neighborhoods U of X, V of y such that B(y,r) C F(B(x, cr)) for all
xeU,ye F(x)NnVandr > 0small enough.

Given subsets C C X, D C Y, amap p: X — Y is said to be open around some
X € C from C to D with a linear rate if the restriction F: C = D given by F(x) :=
{p(x)}forx € CN p~1(D), F(x) := @ otherwise is open around (¥, p(X)) with a linear
rate.

Now let us turn to some continuity/compactness properties.

Definition 2 [57] A multimap G : Y == Z between two metric spaces is said to be
lower (or inner) semicontinuous (Isc) at (y, B) (on E C Y), where B is some subset
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of Z if for every sequence (y,) (of E) converging to y there exist some 7 € B and a
sequence (z,) — z such that z,, € G(y,) for n in an infinite subset N of N.

Three special cases are of interest in the preceding definition: the case B is a
singleton {z}, the case B = G(y) and the case B := Z. In the later case, the property
has been renamed semi-compactness of G at'y in [41] and elsewhere. It is of interest
to combine such a property with closedness at y : G is said to be closed at 'y if for any

sequence ((yu, Zn)) g (y,7) one has (y,7) € G.

Let us note that when B is the singleton {z}, the given definition of lower semi-
continuity at (y, B) coincides with the classical one since then, for every sequence
(yn) — yone has (d(z, G(y,))) — 0. Let us also note that the preceding definition is
related to a variant of the classical notion of properness [6, 55] described in the next
definition.

Definition 3 A multimap F : Z =2 Y between two metric spaces is said to be proper
at (B, V) (with respect to E C Y), where B is some subset of Z if for every sequence
(yn) (of E) converging toy there exist some 7 € B and a sequence (z,) — z such that
vn € F(z,) for nin an infinite subset N of N.

Clearly, G is Isc at (y, B) (on E C Y) if, and only if F := G~! is proper at (B, )
(with respect to E C Y). In the classical literature, the multimap F is just a map.
Quantitative notions can be added to the preceding qualitative property.

Definition 4 A multimap G : Y =% Z between two metric spaces is said to be lower
semicontinuous at (y,7) € G (on C C Y) with a linear rate if there exist some ¢ > 0
and some neighborhood V of y such that for all y € V(NC) one can find some z €
G(y) satisfying d(z,7) < cd(y,y).

We observe that when Z := X, z:=¥and G := F~!, G is Isc at (y,2) € G with
a linear rate if, and only if, F is open at (X, y) with linear rate (see [59]). A stronger
property has been called Lipschitz-like property or Aubin property.

Definition 5 A multimap G :Y — Z between two metric spaces is said to be
Lipschitz-like around (y, 7) if there exist ¢ > 0 and neighborhoods V of y, W of
such that d(z, G(y)) < cd(y,y) forally,y € V,z e G(y) N W.

We also observe that when Z := X, z:=x and G := F~!, G is Lipschitz-like
around (¥, 7) € G, if and only if, F is open around (¥, y) with a linear rate, if, and
only if, F is metrically regular around (X, y) € F (see [59]).

Now let us turn to notions of infinitesimal analysis. In the sequel we say that a
function r: X — Ry := RU {400} on a normed vector space X is a remainder if
limy o r(x)/ [|x]| = 0.

Definition 6 The contingent cone (or just tangent cone) 7(S,X) to a subset S of a
normed vector space X at X € § is the set of limits of sequences (¢, '(x,, — X)), where
(ty) — 04, x, € S for all n. The normal cone N(S,X) to § at X is the polar cone of
T(S,X).
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Given ¢ € R, the firm or Fréchet s-normal cone to S at X is the set N%(S, X)
of x* € X* such that there exists a remainder r satisfying (x*, x —X) <r(x —X) +
e |lx — X|| for x € S. For & = 0, one sets N(S, %) := N%(S, X).

The limiting normal cone to S at X is the set N (S, X) of weak™ limits of sequences

(x}) such that x7 € Nf," (S, x,,) for some sequences (g,) — 04, (x,) —S> X.

Let us recall the concepts of coderivative which form the core of our study.

Definition 7 The contingent coderivative D*F(x,y) of a multimap F: X = Y be-
tween two normed vector spaces at (¥, y) € F is the multimap D*F(x,y) : Y* = X*
whose graph is {(y*, x*) : (x*, —y*) € N(F, (x,9))}.

The Fréchet coderivative D% F(x,y) and the limiting (or normal) coderivative
D’} F(x,y) are obtained similarly by replacing N(F, (x,y)) with Np(F, (x,y)) and
N (F, (X,V)) respectively.

It is well known that when X is an Asplund space one can replace N (S, x,,) with
NEg(S, x,;) in the definition of N (S,X) (see [41, 44]). The concept of coderivative
has been introduced by Mordukhovich in [39]. In that paper he mainly used the
limiting normal cone introduced earlier in [38]. We refer to [41] and [69] for historical
information about the concepts of limiting normal cones and coderivatives.

Definition 8 [41, Definition 1.32] The mixed coderivative D%, F(x,y) of a mul-
timap F: X =2 Y between two normed vector spaces at (x, y) € F is the multimap
D}, F(x,y) : Y* = X* defined by

Dy FE Y)Y = 1" 3o yu)) = B ), () = 04y (X)) = x*, (7)) — y*,
Vi e N (x}, —yr) € NE(F, (Xp, yu))}.

It is of interest to introduce a definition for the case these notions coincide at a
given point.

Definition 9 [67] A multimap F: X =2 Y is said to be soft (resp. Fréchet
soft or firmly soft, in short F-soft) at (x,y) e F if DjF(X,y) = D*F(x,y)
(resp. D} F(x,y) = D} F(x,y)). Then, one also has D}, F(x,y) = D*F(x,7y) (resp.
D}, F(x,y) = D3F(x,)).

When X and Y are Asplund spaces, F is F-soft at (x, y) if, and only if F is F-regular
at (x,y) in the sense that Ng(F, (¥, y)) coincides with the Clarke normal cone to F at
x, ).

Let us recall some compactness notions we shall use. They derive from a general
concept of compactness for maps and multimaps [58].

Definition 10 [60, 62] A subset S of a normed vector space X is said to be (sequen-

tially) normally compact at X € § if for every sequences (x,) 3 x, (x}) 5 0 with
x; € Np(S, x,) for all n € N, one has (x};) — 0.
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In [60] this condition is formulated in an equivalent way (for the case S is convex);
it is shown in [60] that if S is a closed convex set with nonempty interior, then S is
normally compact at each of its points. It is obviously also the case for an arbitrary
subset of a finite dimensional space.

The following definition introduced in [62, Definition 4.1] (for nets) is an adapta-
tion to multimaps of the preceding compactness notion for sets. It is also considered
in [23, 27, 41] and in numerous papers of Mordukhovich under the name partial
sequential normal compactness (PSNC) (resp. strong partial sequential normal
compactness) of the inverse.

Definition 11 [62] A multimap F : X =2 Y is said to be coderivatively compact (resp.

strongly coderivatively compact) at (x,y) € F if for every sequences ((xy, y,)) £
®,7), (xF) = 0 (resp. (x5) = 0), (v*) = 0 with x* € D% F(x,, y,)(y¥) for alln € N
one has (y}) — 0.

Clearly, if the graph of F is normally compact at (x,y) € F, then F is strongly
coderivatively compact at (¥, y). A subset S of Y is normally compact aty € S if, and
only if, for ¥ € C C X, the multimap F : X = Y with graph C x S is coderivatively
compact at (¥, y). Coderivative compactness is obviously satisfied when Y is finite
dimensional. In view of the following lemma, it is also satisfied when F~! is Lipschitz-
like around (y, X).

Lemma 12 [41, Theorem 1.43] Suppose F : X = Y is Lipschitz-like around (X,y).
Then there exists c > 0 such that | x*|| < c||y*|| forall y* € Y*, all (x, y) near (x,y) and
all x* € D, F(x, y)(y*), hence for all x* € D3 F(x, y)(y*). If Y is finite dimensional,
the same inequality holds when x* € D7 F(x, y)(y*).

3 Coderivatives of Intersections

Given multimaps F: X =2 Y, G: X =2 Y between two normed vector spaces, the
multimap F N G is defined by (F N G)(x) := F(x) N G(x), so that its graph is the
intersection of the graphs of F and G and our notation is unambiguous. This remark
allows to reduce the computation of the coderivative of F N G to the calculus of the
normal cone to an intersection.

We introduce the multimap FOOG : X = Y by

(FOG) (x) ={Fuw+Gw) :u,ve X, u+v=xj}.

Thus the graph of FUIG is simply the sum of the graphs of F and G.
We also use the following notions of joint behavior. The first one is automatically
satisfied in finite dimensional spaces.

Definition 13 [64, Definition 3.2] Two closed subsets F' and G of a normed vector
space Z are said to be synergetic at 7 € FN G if (x,) £ Z, (yn) g zZ, () A 0,

(6%9) = 0are such that x} € Np(F, xp,), y € Np(G, y,) foralln € Nand (x} + y}) —
0, then one has (x}) — 0, (y) — 0.
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The sets F and G are synergetic at 7 € F N G whenever one of them is normally
compact at 7. It is easy to give examples showing that F and G can be synergetic at z
while none of them is normally compact at 7.

Example Let X, Y be infinite dimensional normed vector spaces, let Z := X x Y
and let S C X and 7 C Y be normally compact at X € § and y € T, respectively.
Then, for any subsets ' C X, 7" C Y containing X and y respectively, the sets F :=
S x T"and G := § x T are synergetic at 7 := (X, y).

Example [64] Two closed convex subsets C and D of Z are synergeticatz € CN D
whenever they are transverse (see [56]) in the sense that R, (C—Z) — R, (D —2) =
Z.

Definition 14 [41, Definition 3.2] Given two closed subsets F and G of a normed vec-
tor space Z, one says that they satisfy the limiting qualification condition (LQC) at

Ze FOGIf () = 7, (3) 2 Z, (x%) = x*, (%) = y* are such that x* € Np(F, x,),
vi € Np(G, y,) for alln € Nand (x}; + y}) — 0, then one has x* =0, y* = 0.

Such a condition is obviously a consequence of the so-called normal qualification
condition (NQC)

(=NL(F,2) N NL(G,Z) = {0}. (1)

If Z is finite dimensional, (1) is equivalent to the (LQC) condition.
In [26] the following notion was introduced in a slightly different form. Clearly, it
is a property stronger than the synergy and the (LQC) conditions.

Definition 15 [64] Given two closed subsets F and G of a normed vector space Z,
one says that they are allied at 7 € F N G (for the Fréchet normal cones) whenever

(xn) £ Z, (V) g Z, X, € Np(F,x,), yi € Nr(G, y,), the relation (XZ + y:) -0
implies (x}) — 0, (yi) — 0.

The crucial proposition which follows reduces alliedness to a much easier
requirement.

Proposition 16 Two closed subsets F and G of Z are allied at 7 € F N G whenever

given (x,) —F> Z, (Vn) g Z, X5 € Np(F,x,) N Bz+, ¥y € Nrp (G, y,) N Bz, the relation
(x + y) = 0implies (x};) — 0, (y;) — 0.

Proof Suppose F and G satisfy this condition. Let (x;,) £ Z, (yn) g Z, (x5, ()
be sequences satisfying (xj‘, + yjj) — 0 and x} € Np (F, x,), y; € Np (G, y,) for all
n e N. Let r, := max(||x}| , | yi[). If (r,) is bounded, changing (x}) and (y}) into
(x%/r) and (y;/r), with r > sup, r,, we get that (x}) — 0 and (y}) — 0. It remains
to discard the case (r,,) is unbounded. Taking a subsequence, we may suppose (r,,) —
+o00. Setting u; := x};/ry, v} := yi/ry, so that (|uf + v};|) — 0, we obtain from our
assumption that (|u};|) — 0, (||v;]) — 0, a contradiction with max (||« , ||vi[) = 1.

O
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The following equivalence stems from the proposition via extraction of
subsequences.

Corollary 17 Suppose the dual unit ball of Z is weak* sequentially compact. Two
closed subsets F and G of Z are allied at 7 € F N G if, and only if, they are synergetic
at 7 and satisfy the (LQC) condition at 7.

Let us give criteria ensuring the limiting qualification condition (LQC) or the
alliedness property. In order to formulate one of them, it is convenient to use the
notion of apart cones.

Definition 18 [66] Two cones P, Q of a normed vector space Z are said to be apart
if gap(PN Sz, 0N Sz) >0, where Sz is the unit sphere in Z and for two subsets
C, D of Z, gap(C, D) is defined by

gap(C, D) :=inf{|lx — y|| : x € C,y € D}.

In [66] several characterizations of this property are displayed. In particular, P, Q
are apart if, and only if, for some ¢ > 0, their enlargements (or plasterings) P., Q.
satisfy P, N Q. = {0}, if, and only if for some « > 0 one has P, N O = {0}, where

P.:={ze€ Z :d(z, P) <ellz|l} U{0}.

Proposition 19 The limiting qualification condition (LQC) at 7 € FN G and the
alliedness property are satisfied whenever the following local uniform alliedness prop-
erty (LUA) holds: there exists ¢ > 0 such that forall x € FN B(z,¢), y € GN B(Z, ¢)
one has (—Np(F, x)) N (Np(G, y)). = {0}.

Proof Suppose the local uniform alliedness property holds while the alliedness
property fails. Then there exist r > 0 and sequences (x,) £ Z, (yn) g Z, (x5, ()
such that (x} 4+ y%) — 0 and x} € Np(F, x,), y; € Np(G, yn), | x| > rforalln e N.
Picking ¢ > 0 as in the local uniform alliedness property, we get a contradiction with
x4+ yi) — 0:

|5+ yil| = d(=x;, Ne(G, ya)) = & | —x; || = er.

Even when the ball Bz- is not sequentially compact, the (LQC) condition follows
from the local uniform alliedness property. In fact, if the (LQC) condition fails, one
can find x*, y* € Z\{0} and sequences (x,) A Z, () g Z, () 5 x, (6] A y*
such that x} € Ng(F, x,), yi € Np(G, y,) for all n € N and (x} + y}) — 0. Taking
r € (0, |x*])) and using the weak* compactness of rB. one has ||x}| > r for n large
enough. Then, as above, one gets a contradiction with the local uniform alliedness
property. O

Following the request of an anonymous referee of a preliminary version of the

present paper, let us compare our assumptions with the fuzzy qualification condition
of [41, p. 264] which is as follows: there exists y > 0 such that

(Nr(F,x) +yBz) N (=Np(G,y) +yBz) N Bz C (1/2)Bz- 2)
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forallx e FNB(Z,y), ye GN B(Z,y).

Lemma 20 The fuzzy qualification condition (FQC) is equivalent to the local uniform
alliedness property (LUA).

Proof Suppose the fuzzy qualification condition holds. Let y > 0 be as in (2) and
let us show that for ¢ = y we have (—Np(F, x)) N (Np(G, y)). = {0} forall x € FN
B(z,¢), y € GN B(zZ, ¢). Suppose, on the contrary, that we can find x € FN B(Z, y),
vy € GN B(zZ,y) and x* € (—Np(F, x)) N (Np(G, y)). with x* # 0. Replacing x* with
x*/ ||x*|| if necessary, we may suppose —x* € Sz« N Np(F, x) and d(x*, Np(G, y)) <
e. Then, we can find y* € Np(G, y) satisfying | x* + y*|| < ¢, so that, by (2) x* €
(1/2) Bz+, a contradiction.

Suppose now that the fuzzy qualification condition does not hold: given a sequence
(¥») = 04, one can find sequences (x,), (y,) in F and G respectively, (1)), (v}), (w}),
(z) with d(xn,7) < yu, d(Yn,2) < ¥u uy; € Np(F, xpn), v, € Np(G, yn), (wy), (z;,) €
Bz, wi+w:=—vi+2e Bz \(1/2)Bz- for all n € N. We may suppose y, <
1/4 for alln € N, so that ””Z H > 1/4 and

d(—uy, Ne(G, y) < |uy +vp]| = [z — wi]| <2y < 8y |usy]| -

Thus the local uniform alliedness property does not hold. O

The following result is inspired by a hint kindly given by the referee. It closes the
circle of qualification conditions and shows the interest of giving symmetric roles to
F and G.

Proposition 21 Suppose the unit ball of Z* is weak™ sequentially compact, suppose F
and G are synergetic at 7 € F N G and the limiting qualification condition holds at 7.
Then the local uniform alliedness property is satisfied at 7.

Proof Suppose on the contrary that there exist sequences (x,) £ Z, (Vn) 9 Z
such that (gap(Nrp(F, x,) N Sz+, (=Nfp(G, y,)) N Sz)), — 0. Then, there exist x} €
Np(F,x,) N Sz+, yi € Np(G, y,) N Sz- such that (x} + y*) — 0. Since Bz- is se-
quentially compact, taking subsequences if necessary, we may suppose (x;) and (y})
have weak™* limits x* and y* respectively. The limiting qualification condition ensures
that x* =0, y* = 0. Now, since F and G are synergetic at Z, we get (x) — 0, a
contradiction with x| = 1 for all . O

It is shown in [64, Thoerem 3.7] that when Z is an Asplund space and the normal
qualification condition holds, the synergy condition implies the following linear
estimate for somer,¢c > 0 :

Yz € B, r) d(z, FNG) <cd(z, F) + cd(z, G) 3)

which in turn ([23, Proposition 6.2], [61, Proposition 5.2] and [64, Proposition 2.6] for
instance) entails

N.(FNG,Z) C N.(F,2) + N.(G, 2). 4)

We give here a direct proof of this inclusion while relaxing the qualification
condition. It uses the following alternative.
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Proposition 22 Let F and G be two closed subsets of an Asplund space Z and let
Z € FNG. Then, either No.(FN G,7z) C NL(F,7) + Np(G, ) or there exist sequences
() > 2, () 2 20 (), (V) in Z* such that (x,+ y}) — 0, x; € Np(F,x,). ¥} €
Ne(G, yn), (x| = 1 (v — 1.

This result is a consequence of [26, Proposition 8.1] and of the sum rule for limiting
subdifferentials of Lipschitzian functions. For the reader’s convenience, we derive it
from a fuzzy intersection rule.

Lemma 23 ([41, Lemma 3.1], [74]) Let F and G be two closed subsets of an Asplund
space Z and let 7€ FNG, 7€ NL.(FNG,7) with HZ* H = 1. Then, there exist

sequences (t,) in [0, 1], (x,) Lz (Yn) 9z (x*), (%), (z) in Z* such that (z) -
5 (G +yi—1,20) —> 0, xi € Np(F, x,), yi € Np(G, y,), max(ty, |x}; ”) =1 for all
nelN

Proof of Proposition 22 Letz* € Np(F N G, 7) with Hi* H = 1. In view of Lemma 23,
we can find sequences (¢,) in [0, 1], (x,) £ Z, (Vn) g zZ, (x3), (¥}), (z}) such that
(25) = 7%, (X + ¥ — taz) = 0, x5 € Np(F, x,), ¥ € Np(G, yn), max(ty, |xi]) = 1
for all n € N. Taking subsequences if necessary, we may assume (,) — f, (x};) 5

x5 () =5 y* for some ¢ € [0, 1], x* € B+, y* € Z* with x* + y* = 7*. Suppose t =
0. Then, as (z};) is bounded, we have (x}; + y%) — 0 and since ||x;", || =1 for n large
enough, the second case of the alternative holds. When that case is excluded, we
must have ¢ > 0. Then, setting X* :=t~'x* € N.(F,2), y*:=t"'y* € NL.(G, 7), we
have 7" = x* + y*. O

The following result does not require any compactness assumption.

Proposition 24 Given two closed subsets F and G of an Asplund space Z and 7 €
F N G, the inclusion (4) holds provided the alliedness property holds at7 € FN G.

Proof The result follows from the fact that alliedness excludes the second case in the
alternative of Proposition 22. O

Taking into account Proposition 21 and the fact that the closed unit ball of
the dual of an Asplund space is weak™ sequentially compact, we get the following
consequence. In view of the preceding examples we thus get a generalization of [41,
Theorem 3.4].

Corollary 25 Let F and G be two closed subsets of an Asplund space Z and let 7 €
F N G. Then inclusion (4) holds provided the sets F and G are synergetic at 7 and the
limiting qualification condition (LQC) holds at7 € FN G.

The local uniform alliedness property is just a sufficient condition. Other condi-
tions ensuring (4) can be given. In the following example, this relation is satisfied
while the local uniform alliedness property does not hold.
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Example Let X=Y =R, Z:=XxY, F:=R_xR;, G:=R_xR_, so that
FNG=R_x {0} and for 7 :=(0,0) one has N, (F,z7) =R,y xR_, N.(G,72) =
Ry xRy, No(FNG,72) =Ry x R= Ny (F,2) + NL(G, 7) although for any ¢ > 0,
{0} x Ry C(=Np(F,2) N Np(G,2)e.

Denoting by (S) the synergy condition at 7, by (A) the alliedness property, by
(LUA) the local uniform alliedness property, by (FQC) the fuzzy qualification con-
dition and by (I) the inclusion property (4), we summarize the revealed implications
in the following diagram, Z being an Asplund space:

(S) A (LQC) & (FQC) & (LUA) & (A) = (LQC) « (NQO)
4
@)
Now let us pass to multimaps. Since the graph of a multimap is a subset of a
product space, the preceding concepts can be adapted to such a product structure.

Definition 26 Two multimaps F,G: X = Y are said to be range-allied (resp.
source-allied) at 7€ FNG if (w,) —F> Z, (zn) < Z, (W) = (W, v), (2):=
((xy;, yp)) in X* x Y* are such that w} € Np(F, w,), z;, € Nr(G, z,) foralln € N and
(w + z}) — 0, then one has (v}) — 0 (resp. (u}) — 0).

Clearly, if F:= B x C, G := D x E where C and E are allied at y, then F and G
are range allied at 7 := (¥, y) for all x € BN D. A similar assertion holds for source-
alliedness.

It is also easy to see that when F, G are source-allied at 7 and F or G is
coderivatively compact at Z, then F, G are synergetic at 7. Similarly, if F, G are range-
allied at 7 and F~! or G~! is coderivatively compact at z, then F, G are synergetic
at z.

Calculus rules for the intersection of two multimaps are given in the next state-
ment. It encompasses [41, Theorem 3.4] in its cases (f) and (g).

Proposition 27 Let F,G: X =2 Y be two multimaps and let 7 := (x,y) € FNG.
Then
D*F(x,y)dD*G(x,y) Cc D*(FNG)(X,y),
DL F(x,y)OD:G(x,y) C DR(FNG)(X,y).
In order that the inclusion
D} (FNG)@& ) C D} FE »)OD; GE. ). (5)

holds, it suffices that X and Y are Asplund spaces, the graphs of F and G are closed
and one of the following assumptions is satisfied:

(a) the graphs of F and G are allied at Z;
(b) they are synergetic at 7 and satisfy the (LQC) condition at Z;
(c) they are synergetic at 7 and satisfy the following condition

u* € (=D% F(x, 9)(v*) N DL GE, ) (—v") = u* =0, v*=0;  (6)
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(d) F~!is coderivatively compact at (y,%), G is strongly coderivatively compact at 7
and (6) holds;

(e) F is coderivatively compact at 7, G~ is strongly coderivatively compact at 7 and
(6) holds.

(f) F and G are range-allied at 7, either F~' or G~ is coderivatively compact at
(¥, %) and the following condition holds

(=D F(x,»)(0)) N Dy G(x, 3)(0) = {0}; (7)

(g) F and G are source-allied at 7, either F or G is coderivatively compact at (X,y)
and the following condition holds

(=D F~' (3. %(0) N D},G™(7.%)(0) = {0}. ®)

Proof The first assertion is an immediate consequence of an estimate for the normal
cone to an intersection; here one uses the facts that the normal cones are convex and
that the passage to the normal cone is antitone.

Under the assumptions (a), (b), (c), inclusion (5) is a consequence of Proposition
24 and of the preceding analysis, observing that condition (6) is equivalent to
(1) and that (y*, x*) € Dj F(x, y)UD} G(x, ) if, and only if (x*, —y*) € N .(F,2) +
N1 (G, 7).

Let us prove case (d) by showing that the graphs of F and G are synergetic at
7 := (X, y) whenever F is coderivatively compact at Z and G~! is strongly coderiv-

atively compact at (y,x). In fact, if (w,) £ Z. (zn) g zZ, (w)) =0, (z%) 5 0 are
such that w} := (u}, v}) € Np(F, wy,), 2} := (x}, y¥) € Nr(G, z,) for all n € N and
(w + z}) — 0, we have (u¥) — 0as F~! is strongly coderivatively compact at (¥, X),
hence (x}) — O and (y}) — 0, (v}) — 0 as G is coderivatively compact at z7. Case (e)
is similar.

Let us prove case (f). Suppose F and G are range-allied at 7, F~! is coderivatively
compact at (y,x) and relation (7) holds. If the inclusion (5) does not hold, by

Proposition 22, we can find sequences (w,) £ Z, (zn) 9 Z, (wy) 5w, (z}) =
—w* such that (w} +z;) — 0, (Jwi|) — 1 and w} = (u}, v}) € Np(F, wy), 2, :=
(x3, y&) € Np(G, z,,) for alln € N. Since F and G are range-allied, we have (v}}) — 0,
(y}) — 0. We may assume that () has a weak* limit u*. Then u* € (D3}, F(x, y)(0)) N
(—D%,G(X,5)(0)), so that u* = 0 by condition (7). Now, as F~! is coderivatively
compact at (y,X), we have (1) — 0, a contradiction with (|w}|) — 1. Case (g) is
similar, changing F and G into F~! and G~ respectively. O

Corollary 28 Let X and Y be Asplund spaces, let F,G: X =2 Y be two closed
multimaps which are soft (resp. F-soft) at (x,y) € FN G and satisfy one of the
assumptions (a)—(g) of Proposition 27. Then F N G is soft (resp. F-soft) at (x,y) and

D} (FNG)(x,y) = Dj Fx,y)OD; G, ).
Given normed vector spaces X, Y, Y, and two multimaps F; : X = Y, F»:
X =2 Y,, in order to estimate the coderivative of the multimap F := (Fy, F>) :

X =2 Y =Y x Y, defined by F(x) := Fi(x) x F»(x), let us introduce the following
definition in which X € X, (y,,y,) € F(X).

@ Springer



Codifferential Calculus 517

Definition 29 The multimaps F, : X = Y, F,: X =2 Y, are said to be cooper-
ative (resp coordinated) at (X,y,,y,) if for any sequences (), i) it x,y),

(e, ¥ 5 B, (6, () in X* (resp. (67), (%) => 0), (), (v — 0 such
that (x* 4+ x/*) — 0 and x,* € D% Fi(x), y,)(y2), x* € D% Fy(xll, y))(yy¥) for all n,
one has (x*) — 0 (and (X”*) — 0)

Clearly, two subsets S}, S, of a normed vector space X are allied (resp. synergetic)
atx € §; N S, if, and only if, the multimaps F;, F; : X =2 Y := {0} with graphs §; x
{0} and S, x {0} respectively are cooperative (resp. coordinated) at (X, 0, 0).

If F;' is coderivatively compact at (y,, %) (or if F, ' is coderivatively compact at
(3,,%)) , then F, and F, are coordinated at (X, y,, y,).

Introducing the multimaps M, M, : X = Y =Y, x Y, by setting M,(x) :=
Fi(x) x Yy, My(x) := Y, x F»(x), one can easily check the following equivalence.

Lemma 30 The multimaps F, and F, are cooperative (resp. coordinated) at
(X, ¥,.¥,) if, and only if, M| and M, are allied (resp. synergetic) at (X, (¥, ¥,)).

Also, F) and F, are coordinated at (X, y,, ¥,) if, and only if, M, and M, are source-
allied at (%, (;, ¥,))-

Corollary 31 Let X, Y, Y, be Asplund spaces and let the multimaps F, : X =3 Y},
F, : X =2 Y, have closed graphs. If they are cooperative at (X,7y,,y,) then, for every
01, ¥3) € Y{ x Y5, one has

D} (Fi, )X, Yy, Y,) (01, ¥3) C DL Fi(x, y) () + D Fa (%, 7,) (7). )
The same relation holds if they are coordinated at (X,y,,y,) and if
(=D Fi(x,y)(0)) N Dy, F>(%, ¥,)(0) = {0}. (10)

Proof Let F := (Fy, F>) and let M, and M, be defined as above, so that F = M| N
M, and one has the relations

D} Fi(x,y) () = Dy Mi(x, y,, 0)(7], 0),
D} (X, y,)(y3) = D Mx(x,0,5,)(0,¥3)

and similar ones in which the limiting coderivatives are replaced with mixed coderiv-
atives. In view of the preceding lemma, the first assertion is a consequence of
Proposition 24.

The proof of the second one is similar to the proof of case (f) of Proposition
27, observing that here we can dispense with the condition that M;"' or M;" i
coderivatively compact at 7 := (x,y,,y,) € M; N M,. The details are as follows.
We have to prove that the second case of the alternative of Proposition 22 does

. . M
not occur under the assumptions of the second assertion. Suppose ((x;,, Vi U)) =

Z ((xn, vn, yZ)) _) Z ((xn , yn , /*)) _*) (x/*, yl* /*) ((x//*, ;1,*7 y//*)) _) (x//* N*, y//*)
and (xS, yi, ) € Ne(My, (x),, y,.v)), (x5, v0*, yi*) € Np(Ma, (x,, vy, y»)) are
such that ((x, y=, vi¥) + (x,*, vy, yi*)) — 0. Since v, =0, v)* =0 for alln € N, we
get (y;5) — 0, (y,*) — 0. Since x/* € DLFi(x), y,)(— y’*) x”* € DLE(x), yi)(—=yie)
for all n, we have x* € D}, F; (x y])(O) x" e Dy, P (x, yz)(O) and x™* +x"™ =0.
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Relation (10) ensures that x* =0 = x"*. Since F; and F, are coordinated at Z,

we have (x;) — 0 and (x) — 0, so that the requirement (||(x), y;*, v;)|) — 1 is

impossible. O

Definition 29 and Corollary 31 can be generalized to a finite family of multimaps
in an obvious way. We just state an application to the case of a map with values
in R,

Corollary 32 Let X be an Asplund space and let f := (fi, ..., fx) : X — R¥. Suppose

(fi, .o fr) is cooperative at (X,7) := (X, Y\, ..., Vi) i= &, fi(X), ..., [u(X)). Then, for
all (¥, ..., ;) € R¥ one has

DL fE VOGN - V) € DLAGE YOO + .. + DL X V) ).

The versatility of set-valued analysis can be experienced through the following
statement whose proof consists in taking inverses.

Corollary 33 Let X, X,, Y be Asplund spaces, let G, : X1, =Y, G2: X, 2 Y be
multimaps with closed graphs and let C : X, x X, = Y be defined by C(xy, x») :=
G1(x1) N Ga(x) for (x1,x) € X := X x Xp. If Gl’] and Gz" are cooperative at
(7, X1, X2) then, for every y* € Y* one has

D C(X1, %, y)(y¥) C U D} Gi(x1, Y)(v") x D} G2(%2, ) (" — v¥).

vreY*
The same conclusion holds when G;' and G, ' are coordinated at (y, X, X%,) and
(=D Gy 3. %)(0) N D}y G5 (7. %2)(0) = {0}. (1n
Proof One has y € C(xy, xp) if, and only if (x;, xy) € Fi(y) x F2(y) for F; := G,

F, := G;'. Thus, the result stems from Corollary 31 when rewriting coderivatives in
terms of normal cones. O

4 Coderivatives of Compositions

In the present section we study the coderivatives of H := G o F, where F: X 2 Y,
G : Y = Z are multimaps between two normed vector spaces. We set

C:={x,z,y):(xy €F (2 e}
Fz ={((x,2),y):(x,y) € F, ze Z}, Gx:={(y,(x,2)):x€ X, (y,2) € G},
sothat Gy = {(x,z,y) :x€ X,(y,2) € G} = X x G,
C=F;NnGy (12)
and, denoting by px.z the canonical projection X x Z x Y - X x Z,
H:=GoF=px.z(C).

An easy dualization enables to pass from a composition result for contingent
derivatives to a result for contingent coderivatives. In that statement, various choices

@ Springer



Codifferential Calculus 519

for B can be adopted, for instance a singleton, or F(X) N G~!(Z), or any intermediate
choice. In [35], criteria ensuring the assumption are provided.

Proposition 34 Suppose that for a subset B of Y one has

DH.7) C | J DG(y.2) o DF(X. y).
yeB

Then
() D*F&. y)o D*G(y.7) C D*H(X.72). (13)

yeB

Proof Let z* € Z* and x* € (D*F(X, y) o D*G(y,7))(z*) for all y € B. Let us prove
that x* € D*H(X,7)(z*), i.e. for all (u, w) € T(H, (x,7)) one has {((x*, —z*), (u, w)) <
0. Since w € DH(X, Z7)(1), by assumption, there exist some y € B and some v €
DF(x, y)(u) such that w € DG(y,7)(v). Since x* € (D*F(x,y)o D*G(y,2))(z%),
there exists y* € D*G(y,7)(z*) such that x* € D*F(x, y)(y*). Then one has
((x*, —y*), (u,v)) <0 and ((y*, —z%), (v, w)) <0, hence, by addition (x*, u)—
(%, w) < 0or ((x*, —z%), (u, w)) <O0. O

Now we directly tackle the dual viewpoint. We first establish an easy inclusion. It
relies on the following result of independent interest. Again, various choices for A
and B can be adopted.

Lemma 35 Let V, W be normed vector spaces, CC V, EC W, p:V — W be linear
and continuous and such that p(C) C E. Lete€ E, AC p~'({e}) N C and c € A.
Then

(a) one has N(E,e) C (p*) " (N(C,¢)); if T(E,e) C p(T(C,c)), in particular if
there exists a map q : W — V which is Hadamard dif ferentiable at e and such
that g(e) = ¢, g(E) C C, poq |g= IE, then N(E, e) = (p*)"' (N(C, ¢));

(b) one has Np(E,e) C (p*) " (Np(C,c)) and for all s e R, N%(E,e) C
(p*)’1 (Ny'HS(C, ¢)); if p is open at ¢ from C to E with a linear rate «, then
(p*) " (NW(C,0)) € N (E, e), in particular Np(E, e) = (p*)~" (Np(C, ¢));

(c) if pis open from C to E at c, one has Ny (E,e) C (p*)"" (NL(C, ¢)); more
generally, if p |c is proper at (A, e) with respect to E, one has N (E,e) C
U ()™ (NL(C0));

ceA
(d) if V=W x U, and C is (the graph of) a multimap from W to U with domain E,

which is Isc at (e, B) for some B C U, one has Ni(E,e) C |J D3},C(e, b)(0); if
beB
Cis Lipschitz-like around c := (e, u) on E, then N (E, e) = D%,C(e, u)(0).

Proof

(a) The first assertion is a consequence of the inclusion p(7'(C,c¢)) C T(E,e)
which is immediate. When T'(E, e) C p(T(C, ¢)), given e* € W* such that ¢* :=
p*(e*) € N(C,c), for all w € T(E, e), picking v € T(C, ¢) such that p(v) = w,
we get that (e*, w) = (e*, p(v)) = (c*, v) <0, so that ¢* € N(E, e). The inclu-
sion T(E,e) C p(T(C,c)) is clearly satisfied when there exists a Hadamard
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differentiable right inverse g of p such that g(e) = ¢, q(E) C C since then
q'(e)(w) € T(C, c) and p(q'(e)w) = w for all w € T(E, e).

(b) Lete* € Nu(E,e) with ¢ € R,. There exists a remainder r such that (e*, w —

e) <r(w—e)+el|lw—e| for all w e E. Then ro p is a remainder and for v €
C one has p(v) € E, hence (p*(e*),v —c) = (e*, p(v) — p(c)) <r(p(v—2c)) +
gllpll v —cll, so that p*(e*) € NIP1*(C, o).
Suppose p is open at ¢ with rate ¥ > 0 from C to E and e* € W* is such that
c* = p*e*) € NI’;(C, ¢). Let o be a remainder such that (c*, v — ¢) < o(v —¢) +
y |lv —c|| for v € C. Then, given ¢ > 0, » > «, for all w € E close enough to
e one can find some v € C such that w = p(v), |lv —c|| < A||lw — e and o(v —
c¢) <egllv—c|, so that

e w—e)=("v—c)=(e+y)lv-cl=(+pyilw—el.

Since (¢ 4+ y)A can be chosen arbitrarily close to y«, we get e* € N%K(E, e). In
particular, if y = 0, we have e* € Np(E, e).

(c) Lete* € NL(E,e). There exist sequences (g,) — 0, (e,) £ e, (e) = e* such
that ¢ € Nif(E, ey) for all n. When p |¢ is proper at (A, e) with respect to

E there exist ¢ € A and a sequence (c;) £ ¢ such that p(c,) = e, for n large
enough. By (b) we have p*(ef) € N7 (C, ¢,) with o, := || pl| &,. Since (p*(e}:)) =
p*(e*), we conclude that p*(e*) € N.(C, c). Taking A := {c}, we get the first
assertion of (c).

(d) Suppose V=W x U and C is (the graph of) a multimap from W to U with
domain E, which is Isc at (e, B). Since in what precedes p*(e}) = (e}, 0) €
N7 (C, cp), we see that e* € D%,C(e, b)(0), where ¢ := (e, b) € A :={e} x B.

Suppose now that C is Lipschitz-like around ¢ on E with rate A. Let
e* € D},C(e, u)(0). There exist sequences (y,) — 0, (¢,) 1= (e,, Uy) 5 c, (c}) =
(ey, uy) 5ot = (e*, 0) such that ¢ € N;" (C,cy) for all n and (u);)) — 0. Let §, > 0
be such that (¢}, ¢ —c,) <2y, H d —cy || for ¢ € CN B(cy, 8,). Taking §, > 0 small
enough, for every ¢ € EN B(e,, §,/(» + 1)) one can find some u’ € C(¢’) such that
H u —u, || <A ||e’ —ep || .Let ¢ := (¢, u). Then one has ¢’ € CN B(c,, §,) and

EI

(er, e —en) =(ch ¢ —cp) — (U, u' — uy)

=2 —eall + ] |0 = wa]l = @raG+ D+ 2z ]y ¢ = e

|,

so that e} € N7 (E, e,) with o, :=2y,(. + 1) + A ||u;’; || and («,) — 0 since (H w ||) —
0. Thus e* € NL(E,e). O

Remark When V = W x U, where U is a finite dimensional normed vector space
and when p is the canonical projection pw : W x U — W, the inclusion T(E, e) C
p(T(C, ¢)) holds whenever p is open at ¢ := (e, u) € C from C to E with a linear
rate B. In fact, given y > B, w € T(E, e) and sequences (w,) — w, (t,) — 04 such
that e, := e+ t,w, € E for all n, one can find ¢, € C such that p(c,) = e, and
llcw —cll <y llen — el . Setting ¢, := (en, u,), we have ||u, — u|| < yt, |lw,| . Since U
is finite dimensional, taking a subsequence if necessary, we may suppose (t, ' (i, — u))
has a limit y. Then (w, y) € T(C, ¢) and w = p(w, y).
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Example Let f:R — R be a function which is differentiable on R\{0}, stable at 0
(i.e. such that for some ¢ > 0 one has | f(x) — f(0)| < c|x| for x near 0) and such
that there exists a sequence (r,,) — 0, with (f'(r,)) = +oo, f(R) =R. Let C be
the graph of fin V:=R? let E:= W :=R and let p: (r,s) — r. Then p is open
from C to E with a linear rate at (0, f(0)) and (1,0) € N.(C, (0, f(0))). However
N (E,0) = {0}, so that (1,0) ¢ p*(NL(E, 0)). Therefore, the inclusion N (E,e) C
(pH N (NL(C, ¢)) is strict.

Let us first draw a direct application of the preceding lemma to composition.

Proposition 36

(a) Suppose the multimap C: X x Z =Y of (12) is Isc at ((X,Z),y) on H with a
linear rate and Y is finite dimensional. Then

D*F(X,y) o D*G(¥,%) C D*H(X, 7). (14)
(b) Suppose C: X x Z = Y islscat ((X,Z),y) on Hwith a linear rate. Then
D}F(%, ) o D3G(¥,2) C DyH(F, 2). (15)

(c) Suppose the multimap C : X x Z = Yislscat ((x,%),y) on H with a linear rate
and

Vy'eY*  DiFE () x DG @ Y (—y) C DECE, 7O  (16)
or Cis Lipschitz-like around ((x,7),y) on H and
Vy*eY"  DiFE () x DG @ M(-y") € DyCE Z.3)0), (17)
Then
D} F(x,y)o D} G(y,2) C D} H(X, 2).
Proof We use the fact that H := px,z(C) with C= Fz N G}l and that the trans-

pose of the canonical projection p:=pxxz :Vi=XXZxY > W:=XxZ is
given by p*(u*, w*) = (u*, w*, 0) for all (u*, w*) € X* x Z*.

(a), (b) Given z* € Z*, y* € D*G(y,7)(z*) and x* € D*F(x, y)(y*), the definition
of the coderivative ensures that (x*,—y*) e N(F, (x,V)), (v*,—z%) €
N(G, (3.7)), hence (—z*, y*) € N(G™', (z,¥)), and
(@x*,0,—y") € N(Fz,(x.Z.7). (0,—z",y") € N(G}', X.Z. 7)),

by the construction of Fz and G;('. Since CC Fz, CC G}l and since
taking the normal cone is an antitone process, by convexity of the normal
cone, we have

N(Fz,(®,z.5) + NGy, X,7,5) C N(C, % Z, ). (18)

Thus, we get (x*, —z*,0) € N(C, (X, Z,y)). Then, the preceding remark and
assertion (a) of the preceding lemma ensure that (x*, —z*) € N(H, (%, %))
and x* € D*H (X, Z)(z*). The proof with the Fréchet coderivatives is similar
since

Np(Fz,(x,Z2,9) + Np(GY', (X, Z,5) C Np(C, (X,Z,7)).
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(¢) Now, given z* € Z*, y* € D5 G(y,7)(z*) and x* € D} F(x,y)(y*), it fol-
lows from —z* € D3 G~ !(Z,y)(—y*) that condition (16) ensures that
(x*, —z*) € D}C(x,7Z,¥)(0). Then Lemma 35(b) ensures that (x*, —z*) €
Np(H, (%,7)), hence x* € D% H(X,2)(z*) C D} H(X, 7)(z%).
The case Cis Lipschitz-like around ((x, z), y) on H follows from Lemma
35(d).
O

Remarks

()

(b)

In view of Lemma 12, it is crucial to assume that Cis Lipschitz-like on H rather
than Lipschitz-like since the latter assumption would make condition (17) very
restrictive.

Let us observe that (16) is a consequence of the condition

NL(FZa (X7 27 y)) + NL(G:YI ) (f’ 25 Y)) C NF(C7 (j, Z, Y)) (19)

In fact, given y* € Y* and (x*, z*) € D} F(X,y)(y*) x D*LG“(Z, V(—y*), the
definition of the coderivative ensures that (x*, —y*) € N (F, (X,V)), (z*, y*) €
Nr(G™',(Z,7)), hence

(x*,0,—y") € NL.(Fz, (%, Z,7)), (0,2%,y") € NL(GY', (%, Z, V),

by the construction of Fz and G;{l. Then, by addition, using (19), we get
(x*,2*,0) € Np(C, (%,2,Y)), i.e. (x*, z*) € D} C(X,Z,y)(0) and (16) holds.

Let us compare (16) with other conditions.

Proposition 37 Among the following assertions one has the implications

(a) = (b) = () = (), (b) = (d) = (¢) = (f)

(a) Fand G are F-soft at (x,y) and (y, 7) respectively;

(b) NL(Fz.(%7Z,9)+ NL(GY' . (X.Z,9) C Ne(C, (X, Z.7));

(¢) NL(Fz,(%7Z,9)+ NL(GY . (X.Z,7) C N.(C. (X, Z,9):

(d) D} FE »(*) x D} G Nz, ¥)(—y*) C D3CR,Z,)(0) forall y* € Y*;
(e) D3 FX, (") x D3 Gz, y)(—y*) C D%,CX,Z,7)(0) forall y* € Y*.
(f) D% F&, 7 (") x D3 Gz, y)(—y*) C D} C(x,Z,¥)(0) forall y* € Y*.
Proof

(a)=(b) As already observed, in view of (12), we have Np(Fz, (X,Z,V¥)) C

Np(C. (x.7.7)) and Np(GY', (,2.5)) C N¢(C, (.Z.5)). so that when
(a) holds, the inclusion in (b) stems from the fact that Nz(C, (x,Z,)) is
a convex cone.

(b)=(c), (d)==(e)==(f) are obvious.
(c)==(f) has been proved in the preceding remark.
(b)==(d) is similar. O

Recall that a map f: X — Y between two metric spaces is said to be stable at
X € X (or Stepanovian at X) if there exist some o > 0 and some neighborhood U of
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x such that d(f(x), f(x)) < od(x,X) for all x € U. Such a property is clearly satisfied
when X and Y are normed vector spaces and f is (Fréchet) differentiable at x.

Corollary 38 Suppose F is a single-valued map which is stable at X or G~ is a single-
valued map which is stable at 7. Then (15) holds and, if Y is finite dimensional, (14)
holds.

In particular, when F is a single-valued map which is Fréchet differentiable
(resp. Hadamard dif ferentiable and stable) at X, one has F'(X)* o D}G(y,7) C
Dy H(x,z) (resp. F'(X)* o D*G(y,z7) C D*H(X,Z)) and when G is a single-
valued map which is Fréchet differentiable (resp. Hadamard differentiable and
stable) at Z one has D% F(x,7) o [((G™") @)*1™' € DLH(X,Z) (resp. D*F(X,y) o
(G @)1 c D*H(X.2)).

Proof Assuming that F is single-valued and stable at X, setting y := F(x), taking
o > 0 and U as in the definition of stability, for all (x, z) € (U x Z) N H one has
[F(x) =Yl <ollx =% <o l(x,2) — (2 and F(x) € C(x, z) since z € G(F(x)),
so that Cis Isc on H at (X, z, y) with linear rate o.

When G~! is single-valued and stable at Z, taking ¢ > 0 and U as in the definition
of stability, for all (x,z) € (X x U)N H one has ” G '(2) —y|| <olz—-Z| <
o |(x,z) — (x,2)| with ¥ := G~1(z) and G~!(z) € C(x, z), so that again, C is Isc at
(x, Z, ¥) with linear rate o.

The last inclusion follows from the equivalences

y* e D*G(7,2)(z") & —7* € D*G'(Z,y)(—y")
& 7 = (G @0 ey e (G @)1 (@).

Let us note that in the last assertion we do not require Y be finite dimensional in
the Hadamard differentiable case because we dispose of a Hadamard differentiable
right inverse g of the projection px.«z given by q(x, 2) = (x, z, F(x)) or q(x, z) =
(x,z, G™1(2)) for (x, z) € X x Z which is such that ¢(¥,2) = (X,Z,y), g(H) C C, as
required by the assumptions of Lemma 35(a). O

Now, let us turn to the reverse of inclusion (14) and its variants. In order to
get some versatility, we introduce a subset B of C(x, 7). The extreme cases B =
C(x, 7) and B asingleton, B = {y}, are the most remarkable cases, but intermediate
situations may occur.

Theorem 39

(a) Suppose that for some subset B of C(X, Z) one has

(| pecxzyocly | DFE M) x DG @ =y (20)
yeC(x,2) yeB y*eY*

Then one has

D*H(x,7) c | JD'F(x.y) o D*G(7.72). (21)
yeB
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(b) Suppose that for some subset B of C(x,7) one has
() DiCEz. O c | | DrFE MO x DRG' @ M(=y). (22)

yeC(x,2) YEB y*eY*
Then
DyHE,7) C | D3F(.5) 0 DFG(, ). (23)
yeB

(¢c) Suppose CisIsc at (X, z), B) on H for some subset B of C(X, 7) and that

UpicEzno cl | DiFEHGH x DiG @M=y, (24)

yeB yeB y*eY*
Then
D} H® 7) C | D} F&E. 5 0 D}G(. 2. (25)
yeB

Proof

(a) Let z*e Z* and let x* € D*H(x,7)(z%), ie. (x*,—z*) € N(H, (x,7)). For
all y € C(x,7), the first assertion of Lemma 35 ensures that (x*, —z*,0) =
p*(x*, —z*) € N(C, (%,Z,y)), i.e. (x*, —z*) € D*C(x, z, )(0). Then (20) implies
that there exists some y' € B, y* € Y* such that x* € D*F(x,y)(y*), —z* €
D*G~(Z,¥)(—y*). As already observed, the last relation means that y* €
D*G(¥',2)(z*). Therefore, we have x* e (D*F(x,y)o D*G(y,7))(z*) and
(21) holds.

(b) The proof is similar.

(c) Let z*e Z* and let x* € D} H(x,2)(z*). Then (x*, —z*) € Ny (H, (X,7)) and
since C is Isc at (¥,Z, B) on H, Lemma 35(d) yields some y € B such
that (x*, —z*) € D*%,C((X,2), ¥)(0), hence, by (24) there exists some )y’ € B,
y* € Y* such that x* € D} F(X,¥)(y*), —z* € D} G '(Z,¥)(—y*). Thus x* €
(D} F(x,¥) o D} G, 7)) (2.

O

We give an example to illustrate the conditions and conclusions of Theorem 39.

Example Let X =Y = Z =R and let F, G be defined by F(x) = {0, x} forx € X
and G(y) = |y — 1| for y € Y, so that H(x) := G(F(x)) = {1, |x — 1]} for x € X and

C=Rx{(1,O}U{(x,|x—1],x) | x e R}.

We see that C(x,z) ={x} for z=|1—x| and z #1, C(x,1) = {0} for x # 2,
C2,1)=1{0,2} and C(x, z) = D else. Let (x,2) = (2, 1), y, =0 and y, = 2. Clearly,
Z2€(Go F)(x) and C(x,7) ={y,,y,}. Easy computations show that, for any
yeR, zxeR, DFX,y)(y*) =0, D'FX,y,)(y") =y*, D*G©,,2)(z") = —7%,
D*G(y,,27)(z*) = z*. Similar relations hold for the Fréchet and the limiting coderiva-
tives. On the other hand, D*C(x,Z,y,)(0) = D3C(X,z,¥,)(0) = D; C(X,Z,y)(0) =
{0} xR and D*C(X,Z,¥,)(0) = D}.C(X, Z,y,)(0) = D},C(x,Z,y,)(0) = {(x*, z%) €
R x R : x* + z* = 0}. Therefore, (20), (22) and (24) are satisfied, so that (21), (23)
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and (25) hold. That can be checked directly as D*H(x,z) = D3 H(X,z) = {(0, 0)}
and D H(x,7)(z*) = {0, z*} for any z* € R.

Remark Let us observe that the condition
VyeB NL(C,(%.Z.Y) C NL.(Fz, (%.Z2.9) + NL(GY', (X.Z. 7)) (26)
implies (24) and similarly
VyeB  N(C.(XZ.9)C N(Fz (x7,9) + N(GY, &.Z.9). (27)
¥vyeB  Np(C.(X.Z.9)CNp(Fz, @ Z.9) + Np(GY . @Z.5)  (28)

imply (20) and (22) respectively. In fact, given (x*, z*) € D} C(x, z,¥)(0), so that
(x*, z*,0) € NL(C, (X,Z,)), (26) asserts that one can find y* € Y* such that

(", 0,—y") € NL(Fz, X, Z,7)), (0,2, y") € NL(GY', (X, Z, 7).
Since the projections pxxy : Fz — Fand pzyy : G}l — G~! are open with a linear

rate, Lemma 35(c) entails that (x*, —y*) € Np(F, (X, 7)), (z*, y*) € No.(G™!, Z, D),
or (x*, z*) € D} F(X, y)(y*) x D} G (Z, ) (—y"). o

More sufficient conditions for (24) will be drawn from Section 3.
In the next corollary we point out the links with an approach using metric
conditions, as in [26] and [64].

Corollary 40 Suppose X, Y, Z are Asplund spaces, F and G have closed graphs, C is
Isc at ((x,Z), B) on H and for everyy € B there are ¢ > 0 and a neighborhood U of
(x,Z,9) such that for all (x, y, z) € U one has

d((x,z,y),C) < cd((x, y), F) +cd((y, 2), G). (29)
Then (25) holds.

Proof Relation (29) ensures that for all y € B condition (26) is satisfied by well
known rules for computing limiting subdifferentials in Asplund spaces and the fact
that the limiting normal cone to a subset C at some w € C is the cone generated by
ordce(w). O

In the following corollary we make a comparison with [64, Corollary 5.6] and [41,
Theorem 3.13].

Definition 41 [64, Definition 5.3] The multimaps F: X = Y, G: Y =% Z are said
to be allied at (x,y,z) with y € R(x,z) := F(x) N G~'(z), if for any sequences

(s V) B (6 9), (W 20) 2 (9, 2), (X5) = 0, (i), (%) in Y*, (z8) — 0 with (w} —
Y = 0, xt € D5F(, yu) (), i € DEG(wy, 24)(2%) one has (y%) — 0. They are

said to be synergetic at (x, y, z) if the conditions (y}) 50, (wy) % 0 are added to the
preceding assumptions.

Thus the multimaps F and G are allied (resp. synergetic) at (¥,y,z) if F~' and G
are cooperative (resp. coordinated) at (¥, X, Z). Synergy is obviously fulfilled if Y is
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finite dimensional. It is also satisfied if F is coderivatively compact at (¥, ¥) or if G~!
is coderivatively compact at (z, y).

Let us note that the multimaps F and G are synergetic (resp. allied) at (x,y, 7)
if, and only if the associated sets Fz and G}l are synergetic (resp. allied) subsets of
X x Z x Y. Therefore, to get an estimate of the normal cone to C = Fz N G}l we
can use Proposition 24.

Theorem 42 Suppose X, Y, Z are Asplund spaces, F and G have closed graphs and
are allied at (x,y, 7). Then (24) holds with B := {y}. If, for some subset B of C(X, Z),
Cislsc at (x,%), B) on H and F and G are allied at (X, y,7) for all y € B, then (25)
holds.

We can also use Proposition 27. However, the qualification condition we present
in the next corollary is weaker than the condition obtained from (1) or (6) for F,
and G

Corollary 43 Suppose X, Y, Z are Asplund spaces, F and G have closed graphs
and are synergetic at (X,y,Z) for all y € B. Then (24) holds whenever the following
condition is satisfied for all’y € B:

(=D F~ (3. 9)(0)) N D3, G(7.2)(0) = {0}. (30)
When Y is finite dimensional, one can replace condition (30) with
(DLFE )™ (0)N Dy GE.2)(0) = {0}, (31)

Proof We apply Corollary 33 with X;:= X, X, :=Z, G, :=F, G,:=G™!, as
C(x,z) = F(x) N G~!(z) for all (x, z) € X x Z and as (30) coincides with (11). O

Using Lemma 12, we get the following consequence.

Corollary 44 Suppose X, Y, Z are Asplund spaces, F and G have closed graphs,
and, for every y € B, either G is Lipschitz-like around (y,7) or F~' is Lipschitz-like
around (y, x). Then (24) holds.

Combining Proposition 36 with Theorem 39, we get an exact expression for the
coderivative of the composition H. Corollary 43 can also be used here.

Corollary 45 Suppose C: X x Z = Y is Isc at (X,Z,y) on H with a linear rate and
(22) holds (resp. (20) holds, Y being finite dimensional) with B := {y}. Then

D%H(x,7) = DF(X.3) o D3G(Y,2) (32)
(resp. D*H(X,7) = D*F(%,7) o D*G(3, 2)). (33)

If moreover F and G have closed graphs, F is F-soft (resp. soft) at (X,7y), G is F-soft
(resp. soft) at (y,7) and (24) holds, then H is F-soft (resp. soft) at (x,y) and

D} H(ZX,2) = D1 F(x,y) o D1G(y.2).
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Proof The first assertions are consequences of Proposition 36(b) (resp. (a)) and
Theorem 39(b) (resp. (a)). The last one follows from Proposition 36(b) (resp. (a)),
Theorem 39(c) and the inclusions

DyH(x,72) C D} F(x,y) o D;G(y,7) = Dy F(X,y) o DG (y,2) C Dy H(X,2)
and their analogues with directional coderivatives. O

A simple case in which condition (20) is satisfied is given in the next corollary
with some variants; thus, we recover the Fréchet and limiting cases obtained in
[47, Theorem 4.6] and [41, Theorem 3.13]. Here a map G : Y — Z is said to be
strictly dif ferentiable at’y € Y if there exist a continuous linearmap A : Y — Z and a
modulus y such that [ G(y) — G(y) — A(y = y) | = ullly =¥l + |y =5 [y =¥ -

Corollary 46 Suppose G is a single-valued map which is Hadamard dif ferentiable at
v € F(X) (resp. Fréchet dif ferentiable at 'y, resp. strictly dif ferentiable aty, C being Isc
at ((x,7),y) on H, with 7 := G(y)). Then

D*H(x%,7) C D*FX, ) o (G'®)"
(resp. D3 H(xX,Z7) C DF(X,y) 0 (G')",
resp. D7 H(x,Z) C D} F(X,y) o (G/@))*)-
Proof Let us observe that for every (u,v) € T(F, (x,y)) we have (u, G'(y)v,v) €
T(C,(%,Z,y)) since we can find sequences (f,) = O, ((un,v,)) = (4, v) such

that (x + t,u,, GOy + tyv,), ¥ + tyu,) € C for all n. Thus, for every (x*,z*) €
D*C(x,z,y)(0), we have

(@ (GD) 29, w,v) = (", 2%, 0), (0, G G)v. v)) <0,

hence, for y* := — (G’@))* (z*), we obtain x* € D*F(¥,)(y"), z* € D*G™'(Z,y)
(—y*), so that (20) is satisfied with B := {y}.

Suppose (x*, z*) € D3C(x,Z,y)(0). Let y* := — (G,@))* (z%) and let r be a re-
mainder such that ((x*, z%,0),(x =X,z —Z,y—y)) <r(x—X,z—2z,y —y) for all
(x,z,y) € C. Then, for all (x, y) € F, taking z := G(y), we get

(", =y, (x =%y =)
={((x*, 20, x =X, GOy -3,y —)
=re=xz=2y =P+ |60 -GmH -TMH -V

=rx—x, GOy -V+ny—=y.y—-n+|*]|. |[GOH-GCH-G M -y

’

where r| is another remainder. Since this last term is a remainder in (x, y), we obtain
x* € DL F(X,y)(y*). Thus (22) is satisfied for B := {y}.

When G is strictly differentiable at y, using similar arguments, one can show that
(24) holds. The last inclusion follows from Theorem 39(c) and the expression of the
coderivative of G. u]

Relaxing the lower semicontinuity condition on C, we get the following variant.
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Corollary 47 Suppose F has a closed graph, Cis Isc at (X, Z), B) on H and, for every
Y € B, G is single-valued around'y and strictly dif ferentiable at’y. Then (24) holds and

D} HEx.2) C | DL FE Y o (G®) . (34)
yeB

Replacing Y by Y x Y and taking for G a continuously differentiable operation,
one gets numerous calculus rules as in [41, Theorem 3.18, Corollary 3.19]. In the next
section we shall consider the case of the sum.

Corollary 48 Suppose (22) (resp. (20)) holds and F is a single-valued map which is
stable at X or G™' is a single-valued map which is stable at 7. Then (32) holds (resp.
(33) holds if Y is finite dimensional).

In particular, when (22) (resp. (20)) holds and F is a single-valued map
which is Fréchet dif ferentiable (resp. Hadamard dif ferentiable and stable) at X one
has D H(x,2) = F'(X)* o D%.G(y,2) (resp. D*H(x,2) = F'(X)* o D*G(y, 7)) and
when G~ is a single-valued map which is Fréchet dif ferentiable (resp. Hadamard
dif ferentiable and stable) at 7 one has D% H(X,7) = D%F(X,y) o ((G‘l)/(Z)*)‘1
(resp. D H(¥,Z) = DFX, ) o (G @*)™).

Under strict differentiability of F or G~!, one gets an analogous assertion about
Dy H(X, 7).

Proof As already observed, the assumptions on F or G~! ensure that C is Isc at
(x,Z,y) on H with a linear rate.

The second assertions are consequences of calculations made in the proof of
Corollary 38. O

Let us give two examples to show that the qualification conditions we present are
slightly more general than the conditions in [41, Theorem 3.13].

Example Let X=Y =7 =R and let F, G be given by F(x) = {0} for x € X,
G(y):=1[0,y] for y e Ry, G(y) := else. Then H := Go F = X x {0}. For x =0,
y=0, Z=0 one has D*F(x,y)(y*) = {0} for all y* e R, D*G(y,2)(z*) = (—o0, 0]
for z* €e Ry, D*G(y,72)(z") = (—o0, —z*] else and D* H(X, 7)(z*) = {0}. Similar rela-
tions hold for the Fréchet, the limiting and the mixed coderivatives. The qualification
condition (31) does not hold as

(D3 F&E 7)) (0N Dy GF,2D)(0) = (—o0, 0].

On the other hand, C = (R x {0}) x {0}, so that N (C, (X,Z,y)) = {0} x R xR,
while F; =R x R x {0}, G;(l =R x G7! so that N;(F, (0,0,0)) = {0} x {0} x R,
NL(G¥'.(0,0,0) = {0} x N.(G™',(0,0)) = {(0, z*, y*) : y* <0, 2* < —y*} and (19)
and (26) are satisfied. Note that here F, G, H are simple convex processes, not
sophisticated multimaps.

Example Suppose that X =Y =7 =R, F(x)={x} for x € {0}U{a, : n € N},
F(x) = @ else, where (a,) is a decreasing sequence of positive numbers with
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limit 0 and G(y) =R, for x e R, G(y) = else. Let x=0, y=0, 7=0. The
definition of the limiting coderivative shows that D} F(x, y)(y*) = R for all y* € R,
D5 G(y,2)(z") = R_forz* € Ry, D3 G(3,2)(z*) = D else. Then, D%, F(x,y)~'(0)N
D3},G(y,2)(0) =R_ # {0}. However, since C(x,z) = F(x) for (x,z) e R xR,,
C(x,z) =9 else and N (C, (¥,2,y)) =R xR_ xR, we have D} C(x,Z,5)(0) =
R x R_ and thus conditions (16 ) and (24) hold with B := {0}.

5 Coderivatives of Sums

Now we turn to the case of the sum S := F; + F, of two multimaps F;, F, : X = Y.
There are several ways of reducing the computation of the coderivatives of a sum
to the case of a composition. One can decompose F; + F, into F; + F, = Go F or
Fi+ F> = Qo P, where

F:=(F,F):x=3FxxFKhx), G:(y,y)r—= yi+y,
P:x={x}x Fi(x), QO: (x,y) =y+ FBK(X).

For the first decomposition the intermediate space is Y2 while for the second one it
is X x Y. Both ways are interesting: the first one is symmetric but the second one
allows asymmetric assumptions such as differentiability of one of the maps Fj, F>.
Moreover, the codifferential properties of F; and F, are easily transferred to P and
Q. These close relationships allow to easily translate the results of the preceding
sections. On the other hand, while G is a map easy to deal with, the coderivative of
F := (F), F,) cannot be obtained from the coderivatives of F; and F, without some
qualification condition. Thus we shall use both decompositions and set for (x, z) €
XxY

Ri(x,2) = Fi(x) N (z — F2(x)), Ra(x,2) := F>(x)N(z - Fi(x)),
Cx,2) :={(y1, y2) € Fi(x) x F2(x) : y1 + y2 = 2}

Thus, the resultant multimap C; associated to P and Q as in the preceding section is
given by

Ci(x,2) := P(x) N O (2) = {x} x Ri(x, 2),

while interchanging the roles of F, and F, would lead to consider R, and C, given
by Ca(x, z7) = {x} x Ry(x, z). Because of the symmetric character of the multimap C
associated with the first decomposition, we shall use it in most statements. Clearly C
is Isc (resp. Isc with a linear rate) at (¥, z, (¥, y,)) if, and only if, R, is Isc (resp. Isc
with a linear rate) at (¥, Z, y,), if, and only if, R, is Isc (resp. Isc with a linear rate) at
(x%,7,y,). Here and in the sequel, X € X, y, € F1(X),y, € Fo(X),Z2:=y, +Y,.

Lemma 49 The coderivatives of P : x + {x} x Fi(x) and Q : (x,y) — y + F,(x) are
given by

D* PR, (X, y))(x", y*) =x" + D*FI (X, ) ("),
D*Q((x,y,), 2)(z") = D*F>(X, y,)(z") x {z"},
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with similar relations when D* is replaced with D%, or D% . Moreover, for every y, €
Rl (E’ E)

D*P(x, (x,y)) o D*Q((X,y)),2) = D*Fi(X,y)) + D*F>(x,y,)

and similar relations in which D* is replaced with D%, or D7 .

Proof

()

(b)

(©)

Clearly, T(P, (x,x,y,)) ={(u,u,v): (u,v) e T(F,(X,y,)}, so that u*e
D*P(x, (x,y,))(x*, y*) if, and only if u* —x* € D*F;(X,y,)(y*) or u* € x*+
D*Fi(%.5)(y").

Now (u,v,w) € T(Q, (X,y,,7)) if, and only if, there exist sequences (#,) —
04, ((tn, vp, wy)) = (1, v, w) such that 7 + t,w, € y, + t,v, + Fo(X + t,u,) for
all n, if, and only if (u,w —v) e T(F,, (x,Z—7y,)). Therefore, (x*, y*) €
D*Q((x,y,),2)(z") if, and only if, y* = z* and x* € D*F,(X, y,)(z").

Let x* € X*, y* € Y*, x{ € D}.Fi(X,y,)(y*) and let r; be a remainder such that
(], =y, (x, ) = (X, y)) <ri(x—%,y—y,) for (x, y) € Fi. Then, whenever
(x,x,y) € P, we have (x, y) € F; hence

((X* +xT’ _X*’ _y*)’ (xs X, Y) - (fv Y! Y1)> = ((xTa _y*)! (xv )’) - (Xv y]))
=nx—Xy—=yp),

so that x* 4+ x] € D} P(x, (X, y))(x*, y*). Conversely, given x*, xj € X*, y* e
Y* such that x* + x} € D% P(x, (X, y,))(x*, y*), let r be a remainder such that
for all (x, y) € F,

(" 4 X7, =x", =y, (x, x, ) = (X, X, y)) <r(x =X,y = y)).

Then we have ((x},—y",(x,y»)— &, y))<r(x—X,y—Yy,) and xje€
DR, 7)) ().

Now, let z* € Y* and let (x*, y*) € D} Q((X,y,),2)(z*). Let r be a remain-
der such that ((x*, y*, —2%), (x, y,2) — (X, ¥,,2)) <r(x —X,y —y,,z — z) forall
(x,y,z) € Q.Taking y =y, we see that x* € D*F,(X, y,)(z*). Taking x = X and
z=7y,+y, we get y* = z*. Conversely, it is easy to see that for every (x*, z*)
such that x* € D*F,(x,y,)(z*) one has (x*, z*) € D*Q((X,y,), 2)(z*).

The case of the limiting coderivatives is obtained by easy passages to the limit.
Now given z* € Z*, (u*, y*) € D*Q((X,y,),2)(z*) and x* € D*P(X, (X,y,))
(u*, y*) one has u* € D*F,(x,y,)(z*), y*=z* and x* —u* € D*F,(X,y,)(y"),
hence x* € D*Fi(X,y,)(z*) + D*F2(X, y,)(z*). Conversely, if x* € D*F| (X, y,)
(z*) + D*F (%, y,)(z*), taking u* € D*F,(X,y,)(z*) such that x* —u* € D*
Fi(x,y,)(z"), wesee that (u*, z*) e D*Q((x, y,). 2)(z*) and x*e D*P(X, (X, y,))
(u*, z*), so that x* € (D*P(x, (x,y,)) o D*Q((x,y,),2))(z*). A similar analysis
holds for D% and D7 . u]

Similar computations yield the following formula for the coderivative of C;.

Lemma 50 The coderivative of C; at ((X, ), (X,y,)) € C; satisfies

D*Cl ((}7 E)’ (Y7 yﬂ)(x*» Z*) = (-X*7 0) + D*Rl((i’ i)’ yl)(z*)!
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for all (x*, z*) € X* x Y*, with similar expressions for the Fréchet and the limiting
coderivatives.
Proposition 51

(a) Suppose Y is finite dimensional and the multimap Ry : X xY =2 Y is Isc at
(x,Z,y,) on S with a linear rate. Then,

D*Fl(x, yl) + D*Fz(f, yz) C D*S(f, yl +y2) (35)

(b) Suppose the multimap R, : X x Z = Yisliscat (x,Z,y,) on S with a linear rate.
Then

DpFi(X,y)) + DpFa(X, y,) C DES(X, ¥, + V). (36)
(c) Ifthe multimap R, : X x Y == Y isIsc at ((x,Z),y,) on S with a linear rate and
if

Vy* e Y* (DLFi(x,y)(") + Dy Fa(X, y,) ("), —y*) € DERi((X,2), y,)(0)
(37)
then

D} Fi(x,y)) + Dy Fa(X,y,) C DL S(X, y; +3,)- (38)

Proof (a) and (b) follow from Proposition 36 and the last part of Lemma 49. For
assertion (c), let us show that (37) implies (16) with C, F, G replaced with Cy,
P, Q0. Let (x*,y)eX*xY* and let wu*e D}PX, (X, y)x" y*), z*e€
D*LQ*'(Z, x, y))(=x*, —y*). Then by Lemma 49 u* —x* € D} F;(X,y,)(y*) and
(x*,y*) € D3 O((x,y)), 2)(=z*) = D} F>,(x, y,)(—z*) x {—z*}, so that z* = —y* and
x* € D} F,(x,y,)(y*), hence, by (37) and Lemma 50, (u*, z*) € DR ((X,2),y;)
0) = D%Ci((%,2), (x,5,))(0, 0) : (16) holds with C replaced with C;. O

Now, let us turn to the reverse inclusion. We first use the multimap F := (Fi, F>).

Theorem 52 Suppose that Fy and F, have closed graphs, C is Isc at (x,7), B) on S
for some subset B of C(x,7) and, for everyy := (y,,y,) € B, one has

Dy (Fi, F)X, (31, Y. )) (1, y3) € DL Fi(x, y) (YY) + D Fa(x, y,) (7). (39)
Then, for all z* € Y*, one has the inclusion

Dy(Fi+F)E2EHC | DIAGEYIE)+ Dy RE Y)E).  (40)
V1, 7)€B

Proof This is an immediate consequence of Corollary 47, as G is linear continuous,
hence strictly differentiable, with (G'(3))" (z*) = (z*, z*), so that relation (34) yields
forall z* € Y*

D} Sx () C | (DLFE Y o (G M)) (29 = DLFE (", 7).

yeB yeB

Then, (39) entails (40). |
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Let us observe that (39) is a rather abstract assumption. It can be replaced by
the following one in which we set M;(x) := Fi(x) x Y, Ma(x) ;==Y x F»(x) : for all
(3i.y) e B

NL((F17 FZ)! (}7 ypyz)) C NL(M17 (Ya ylsyz)) + NL(M25 @7 yl’yz))'

When F; and F, are coordinated at (X, y,,y,), such a relation is ensured by the
condition

(=D Fi(x,y))(0) N Dy F> (%, 7,)(0) = {0}, (41)

as seen in Corollary 31. Thus, assumption (39) is a consequence of the assumptions
of [41, Thm 3.10]. Other conditions can be found in [25] and [68].

The following example shows that the qualification condition (39) is weaker than
the corresponding qualification condition (41) in [41, Theorem 3.10].

Example let X=Y=Z=R, Fi=R_xR_, b, =R, xR, and (x,7) = (0,0),
(y1,¥,) =(0,0). Then we have DjFi(x,y)=R_xRy and D} F(x 7y, =
R, xR_, hence Dj;Fi(x,y,)+ D} F,(X,y,) =R xR = D} (F, + F»)(x,z). The
qualification condition (41) does not hold as

(=D Fi(X, )(0) N D} Fa(E. 3,)(0) = R_ # {0}.

On the other hand, since (F, F,) = {0} x R_ x R, we have D’ (F, F2)(X,y,,¥,) =
R_ x R, x R and condition (39) holds. O

Taking into account Corollary 31, we get the following corollary.

Corollary 53 Let X, Y, Y, be Asplund spaces and let the multimaps F, : X = Y},
F, : X =2 Y, have closed graphs. If C is Isc at ((x,Z), B) on S for some subset B of
C(x,7) and, for everyy := (y,,y,) € B, Fy and F, are cooperative at (X, y,,y,) then,
forall 7* € Y* relation (40) holds.

Let us show that the second decomposition of S which reduces the sum to a
composition gives similar results and again includes [47, Corollary 3.3] and [41,
Theorem 3.10].

Theorem 54 Suppose X and Y are Asplund spaces, F; and F, have closed graphs,
Cis Isc at ((x,Z), B) on S for some subset B of C(x,7) and, for every (y,,y,) € B,
either the multimaps F\, F, are cooperative at (X,y,,y,) or coordinated at (X, y,,y,)
and (41) holds. Then, for all z* € Y*, inclusion (40) holds.

Proof Lemma 49 shows that P, Q are allied (resp. synergetic) at (¥, (X,y,),y, +
y,) whenever F; and F, are cooperative (resp. coordinated) at (¥, ¥,, y,). Thus, the
cooperative case follows from Theorem 42, since inclusion (25) can be transformed
into inclusion (40) by using Lemma 49. The coordinated case ensues from Corollary
43 provided we check the analogue of condition (30) which reads as follows: for every

(y1,¥,) € B
(=D P ((®. 7). 0)(0)) N D} O((X. 5,). 2)(0) = {(0, 0)}.
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A calculation similar to the one in Lemma 49 shows that for all w* € X*, z* € Y*
one has

—Dy PTH(X ), D(—w*) = (", y) 1 x* € w* = Dy FiE 7)),
Dy Q((x, ), 2)(z") = Dy F>(X, ,)(2") x {z"}.

Let (x*, y*) € D}, Q((X,y,),2)(0), so that x* € D}, F,(x,y,)(0), y* = 0. If more-
over (—x*, —y*) € D*MP*I((I, 1), %)(0), we have x* € — D7, F;(x, y,)(0), hence x* =
0 by (41). O

Along with Proposition 51, this theorem and the preceding one yield sum rules in
equality form by combining the assumptions. We leave this task to the reader, but we
focus on a case of special interest as in [41, Theorem 1.62].

Corollary 55 Suppose F, is a single-valued map which is strictly dif ferentiable at x.
Then

D} Sy, +yy) = D Fi(x,y) + F,(0)"

Proof 1t is easy to see that the multimaps F;, F, are coordinated at (X,y,,y,) and
(41) holds. Moreover C is Isc at ((¥, Z), (¥;, ¥,)) on S. Theorem 54 yields

D} (Fi + F)(x,2)(z") C D} Fi(x, y)(2") + F3(%)"(2").

Since F)(x) = S(x) — F>(x), a similar argument proves the reverse inclusion. O

Acknowledgement The authors are grateful to an anonymous referee for giving incitations to
clarify the relationships between various qualification conditions and for providing some references
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