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Abstract Given a convex optimization problem (P) in a locally convex topological vector
space X with an arbitrary number of constraints, we consider three possible dual problems
of (P), namely, the usual Lagrangian dual (D), the perturbational dual (Q), and the surro-
gate dual (A), the last one recently introduced in a previous paper of the authors (Goberna
et al.,, J Convex Anal 21(4), 2014). As shown by simple examples, these dual problems
may be all different. This paper provides conditions ensuring that inf(P) = max(D),
inf(P) = max(Q), and inf(P) = max(A) (dual equality and existence of dual optimal
solutions) in terms of the so-called closedness regarding to a set. Sufficient conditions guar-
anteeing min(P) = sup(Q) (dual equality and existence of primal optimal solutions) are
also provided, for the nominal problems and also for their perturbational relatives. The par-
ticular cases of convex semi-infinite optimization problems (in which either the number of
constraints or the dimension of X, but not both, is finite) and linear infinite optimization prob-
lems are analyzed. Finally, some applications to the feasibility of convex inequality systems
are described.
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1 Introduction

Given m + 1, with m > 1, convex lower semicontinuous (Isc) proper extended-real-defined
functions f, fi, ..., fm on a (real) separated locally convex topological vector space X and
a non-empty closed convex subset C of X, let us consider the convex semi-infinite problem
(semi-infinite as the number of constraints is finite but the dimension of X is infinite)

(Pm)ir;f fx), st.xeC, filx) <0, ..., fiulx) <0.

Relaxing the inequality constraints, the Lagrangian dual of (P,,) is classically defined as

(P.) Sl;pilelg (f(x) + Zkifi(x)), StA= (A, ..y Am) € R

i=1

Clearly, some care is necessary in order to give a precise sense to the expression 0 x (+00)
that may appear in (P,,) formulation. Following Rockafellar [14, p.24], we may adopt the
rule 0 x (+o00) = 0. Another possibility is to set 0 x (+00) = +o0, a choice made for
instance by Zilinescu [15, p.39]. We shall denote by (D,,;) and (Q;,) the corresponding
versions of (P,,) associated with these rules. It holds that the corresponding optimal values
of these problems satisfy

—00 < sup(Dy;) < sup(Qy,) < inf (Py) < +o00.

Given a non-empty closed convex subset C of X and a family {f;, t € T} of convex Isc
proper functions on X, where T is a possibly infinite index set, let us consider now the general
convex infinite problem

(P)iI;f fx), stxeC, fi(x) <0,teT,

whose feasible set is F' N C where

F=N1f,<0l={xeX: fi(x) <0, teT}.

teT

The associated Lagrange dual is classically defined as (see, e.g. [3,5,7], etc.),

(D) sup inf, (f(x) + thf,m), st.d= Gu)rer € RY,

teT

with Rf) denoting the positive cone of the space R(7) of functions A : T — R whose support
suppA = {t € T : A; # 0} is finite, and

0, if 2 = 07,
A = .
D hfilx) ‘zmsuppk)\,f,(x), if A # Or,

teT

where Or represents the null-function. It is worth noting that in the case of a finite number
of constraints, thatis 7 = {1, ..., m}, the Lagrangian dual (D) coincides with (D,,) while
the generalization of (Q,,) is given by (e.g. [1,7,15])

(Q) sgpxeiggM (f(x) + Zk,ft(x)), st.aer,

teT

where M = ﬂteT dom f;. Observe thatif M D C Ndom f, then (D) = (Q).
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Finally, replacing the set Rf) by P(T) := Rf)\{OT} in the dual problem (D), the
following surrogate dual problem (A) was introduced in [7]:

(A) sgpggg (f(x) + Zk,f,(x)), s.t. A e P(T).

teT

One always has the following relations among the optimal value of these problems:
— 00 < sup(A) < sup(D) < sup(Q) < inf (P) < +o0. (1.1)

The paper is organized as follows. Assuming that inf(P) < +o0, Section 2 is concerned with
the characterization of the so-called strong duality property for the three pairs of dual prob-
lems, which respectively accounts for the relations inf(P) = max(D), inf(P) = max(Q),
and inf(P) = max(A) (i.e., the optimal values coincide and the dual optimal values are
attained) in terms of a property called w*-closedness regarding to suitable sets (see [1,13]).
This is the purpose of Theorem 1, the main resultin Sect. 2. Section 3 is devoted to the relation
min(P) = sup(A) (i.e., we have again dual equality plus attainability of the primal optimal
value). Theorem 2 provides sufficient conditions based on the notion of quasicontinuity and
recession assumptions. This result improves the one obtained in [7, Theorem 4.7] in the
sense that we do not assume that inf (P) < 400 but only that sup(A) < +o0. It turns out
that the use of this weakened assumption has important consequences. Section 4 shows appli-
cations of Theorem 2. In fact, Corollary 1 provides a new general form of the Clark—Duffin’s
Theorem in terms of the finite intersection property (Corollary 2), while Corollaries 3 and
4 deal with the existence of solutions of convex infinite systems. Section 5 is concerned
with the perturbations of the convex infinite problem (P) (Corollary 5), leading us to the
characterization of the property min(P) = sup(Q) and its perturbational relatives in terms
of w*-closedness regarding to a set (Theorem 3 and Corollary 6). In this way, Theorems 2
and 3, and Corollaries 5 and 6 complete and improve the results obtained in Section 5 of
[7]. In the last section we apply the previous results to linear infinite optimization problems.
Corollaries 7 and 8 provide our most important results in this field.

2 The inf-max property

We shall start this section with some necessary notation and preliminaries. Given a non-empty
subset A of a (real) separated locally convex tvs, we denote by co A, cone A, aff A, AT, and
A~ , the convex hull of A, the convex cone generated by AU{Ox}, the smallest linear manifold
containing A, the positive polar cone of A, and the negative polar cone of A, respectively. If
A C X*, where X* is the topological dual of X, it holds that At* = A=~ = ¢l *"cone A.
We denote by C the recession cone of the non-empty closed convex set C.

Having a function g : X — R := RU {200}, we denote by epig, epiyg, and g* the
epigraph, the strict epigraph, and the Legendre—Fenchel conjugate of g, respectively. The
function g is proper if epig # @ and never takes the value —oo, it is convex if epi g is
convex, and it is lower semicontinuous (Isc, in brief) if epi g is closed. We denote by I"(X)
the class of Isc proper convex functions on X. The function clcog : X —> R is the Isc
convex function such that epi (clco g) = clco (epi g).

The indicator function of A C X is represented by i4 (i.e.i4(x) = 0if x € A, and the
ia(x) = +ooif x ¢ A), and the support function of A is the conjugate of its indicator, i.e.
i. One has i} =i , =i (coA)-
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Given g € I'(X), we denote by g its recession function, i.e. the convex function whose
epigraph is (epi g)oo. One has goo := ijomg* (e.g. [15, Exercise 2.35]), and
[goc < 0] = (domg*)™ = (conedom g*) ™,
yielding
1" cone dom g =[g0 <0] .
Moreover [goo < 0] = [g < A]oo for all A such that [g < 1] # 0.

Associated with the dual problems (A), (D) and (Q) we introduce the functions £, k, £ :
X* — R, respectively defined by

h = inf}\g]P’(T) (fC + ZteT )"ft): ’

k = iane]Rf) (fc + ZteT )»tft) s 2.1
. *

{ = mf}\eRf) (foom +2ier M fi)”

where fc := f +ic and fcnm = f +icnm-

The following properties can easily be proved following the same arguments that in [7,
Lemmas 3.1 and 3.2] and taking into account the assumptions on C and the functions f, f;,t €
T :

(1) ¢, k and h are convex, and £ < k < h,

(2) —€(O0x+) = sup(Q), —k(0x+) = sup(D), and —h(0x+) = sup(A),
(3) " =k* =h*= fcor,

4) —*(0x+) = —k™(0x+) = —h**(0x~) = inf(P).

The functions %, k and £ can be improper, possibility which was excluded in [7]. For instance,
if C Ndom f = ¢, we obviously have i = k = £ = —o0. In the following simple example,
the functions fc + >°,c7 A; f; are all proper:

Example 1 Let X =C = R2, f(x) =x1, T ={1}, and fi(x) = exp(x2). We have F = (J,
and so inf(P) = inf{x; : exp(x2) < 0} = +00. Moreover

sup(A) = sup inf (x; + Aexp (x3)) = —00
1>0x€eR?

and

sup(D) = sup(Q) = sup inf (x; + Aexp (x2)) = —o0.
>0 x€R?

For A > 0, Theorem 2.3.1 [(V),(viii)] in [15] allows us to write
(f + A% (xF,x3) = iy () + rexp* (A 'xd),

where we denote by exp* the conjugate of the exponential function exp , i.e.

+00, u <0,
exp® (u) = 10, u=0,
ulnu —u, u>0.
Therefore
+00, x{#lorxy <0,
(f + A" (xf,x3) =10, xf=1landx} =0,

* * * * * *
xyInxy —x3y —xyIni, xI=Tlandxy >0,
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and
+oo, xj#lorxy <0,
h(xf,x3) =inf (f +AfD)* (x{,x3) =10, xj=1landx} =0,
>0 * *
—o00, xj = landxj > 0.
We clearly have h = k = £ and h* = k* = £* = 400 = f + icnF. Observe that h, k, £ are
convex but neither proper nor Isc.

We also introduce the sets

A= U epi (fC+ZzeT )\lft)*,
AeP(T)
. *
B = U epi (fC + ZzeT )Wft) )
)\E]Rf)
<= U epi (fCﬁM + ZzeT )”tft)*-
rer("

It holds that
epigh C2A Cepih, epigk CB Cepik, epigl CC Cepik,
and denoting by h, k and € the w*-Isc hull of 4, k and ¢, respectively, we have
epih =cl™'A, epik=cl™'B, epil=cl”¢. (2.2)
Assuming that C N F N dom f # ( one has, by the convexity of 4, k and £ and (3) above,
h=k=14€= (fcnr)* = h* =k = ¢, (2.3)
We will need the following notion ([1], see also [13]).

Definition 1 Given two subsets A, B of a topological space, A is said to be closed regarding
to Bif BNclA=BNA.

We are now in a position to state the main result of this section.

Theorem 1 Assume that inf(P) < +o00. The following assertions are equivalent:

(1) A (resp. B, resp. €) is w*-closed regarding to the set {Ox+} x R.
(i) inf(P) = max(A) (resp. inf(P) = max(D), resp. inf(P) = max(Q)), including the
value —oo.

Proof We only give the proof relative to (A), the two other ones being similar.
Since inf(P) < +00, one has C N F Ndom f # @ and, by (2.3), h = (fenr)™.
Assume first that inf (P) = —oo. By (1.1) we have

igf(f + Zx,f,) = —oo forany A € P(T),
teT

and so, inf(P) = —oo = max(A). On the other hand, #(0x+) = —inf(P) = +oo and, by
(2.2),

{0x+} x Ry Nel™ A = ({0x+} x R) Nepih = @,

implying that 2 is w*-closed regarding to {Ox+} x R. So, in the case that inf(P) = —oo, we
have proved that statements (i) and (ii) are simultaneously true.
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Assume now that « := inf(P) € R. By (4), (2.2) and (2.3) we have
(Ox+, —a) € epi k™ = epih =l .

Assuming that (i) holds we get (Ox+, —a) € 2, and there exists A € P(T) such that (fc +
> er A fi)*(0x+) < —a. This yields

sup(A) < inf (P) = o < inf [fc + thﬁ] < sup(A)

teT
and (ii) is proved.
Assume now that (ii) holds and let (Ox*,7r) € cl wry. By (4), (2.2) and (2.3), one has
(Ox+,r) € epi h™ and —inf(P) = h**(0x+) < r. By (ii), there exists A € P(T') such that
—inf(P) = (fc + 2 er M f1)*(0x+), and we have

(Ox, r) € epi (fc + Zx,f,) c

teT

proving that (i) holds. O

The next examples compare the characterizations of the inf-max property provided by
Theorem 1 with the so-called Slater condition:

Ix € C Ndom f such that f; (xX) < OVr € T.

When T is finite, it is known that —oo < inf(P) = max(Q) < 400 whenever the above
Slater condition holds [15, Theorem 2.9.3].

Example 2 Let X = C = R2, f(x) = exp(x2), T = {1}, and f1(x) = x1 + irxr, (X).
We have inf(P) = inf{exp(x2) : x; < 0,x2 > 0} = 1. As the minimum is achieved, we
may write min(P) = 1, with primal optimal set S(P) = R_x{0}. In order to check the
conditions of Theorem 1, we must compute the functions (f + Af;)* forallA > 0. If A > 0,
then
xyInxy —x3, xf=»x x3>1,
(f + D" (x*) = § -1, xf=A, x5 <1
400, otherwise.
The above equation remains valid for . = 0 under the rule 0 x (+00) = +o0 (as in (Q)),
but not under the rule 0 x (+00) = 0 (as in (D)), in which case
xyInxy — x5, xf =0, x5 >0,
(f+0/D)" (x*) =10, xf=x3=0,
+00, otherwise.

Using again the symbol exp* for the conjugate of the exponential function exp we have
A =Ry x (epi(exp”) + Ry (—1,0)),
B = AU ({0} x epi (exp”)),
¢ = Ry x (epi (exp®) + Ry (—1,0)) = cl™ 2.

The closedness of € entails its closedness regarding {(0, 0)} x R, while 2l and 8 do not enjoy
this property as 20N ({(0,0)} x R) =@, B N ({(0,0)} x R) = {(0,0,r) : r > 0}, and

™20 N ({(0,0)} x R) = (c1“" B)N{(0, 0)} x R) = {(0,0,7) : r > —1}.
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Thus, by Theorem 1, inf(P) = max(Q) holds while both inf(P) = max(A) and inf(P) =
max (D) fail. Indeed, infp2{f + Af1} = —oo forall A > 0, and

. |0, for (D),

infa {f +0f1} = [ 1, for (Q).
So, inf(P) = max(Q) = 1 (attained for . = 0) while sup(D) = max(D) = 0 (attained
for A = 0) and sup(A) = —oo. Hence, the Slater condition does not guarantee the relation

inf(P) = max (D), neither sup(D) = sup(Q) nor sup(D) = sup(A).

Example 3 Let X = C =R, f(x) =exp(x), T = {1}, and fi(x) = x. Then, the primal
problem is

(P)infexp (x), s.t. x <0,
X
with associated dual problems

(A) sup inf (exp (x) + Ax)), s.t. A > 0,
A xeR

and

(D) = (Q) sup inf (exp (x) + Ax)), s.t. A > 0.
A xeR

One has
—o0 = sup(A) < 0 = max(D) = max(Q) = inf (P).
Observe that, for any A > 0, one has by [15, Theorem 2.3.1(vii)]
(f +2f0)" (x%) = fr (" = 2),
so that epi (f + Af1)* = epi (exp*) + (4, 0). Thus,

A = U epi (f +21f1)" = epi (exp”) + (10, +oo[ x {0}),
A>0

and, analogously, B8 = € = epi (exp*) + (R4 x {0}). Since
AN {0} x R) = 0 # {0} x Ry = (1" A) N ({0} x R),

2 is not closed regarding {0} x R while 8 = € is closed and, a fortiori, closed regarding
{0} x R. Observe that, once again in this case, Slater condition holds and, however, sup(A) #
sup(D).

Example 4 Let X = R, C = [-1,1], f(x) = —x, T = {1}, and fi(x) = x if x >
0, fi(x) =0if x < 0. Now we have

(P)inf{—x, s.t.x € [-1,1], x <0},
X

with associated dual problems

(D) = (Q) sup linf | (—x 4+ Af1 (x)), st. A >0,
i e

(A)ysup inf (—x 4+ Af1(x)), s.t. 2 > 0.
A —1<x<l1
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One has inf _j<y<1(—x + Af1(x)) = 0 = inf(P) for any A > 1. Consequently,
max(A) = max(D) = max(Q) = min (P) = 0.

In fact, for any A > 0, one has

0, -l <x*<xi-—1,
(f +2f)" (x*) - +o00, otherwise,

andso A =B = € = [—1, +oo[ xR is closed. However, Slater condition is not satisfied,
and this shows that it is sufficient, but not necessary, for having inf(P) = max(Q) < +o0.

Example 5 Let X = C = R, f(x) = x2, T = {1}, and fi(x) = x4 — 1. Thus, Slater
condition holds and we have

(P)infx?, st.x; —1<0,
X

(A)ysup inf {x* + 1 (xp — D}, s.t. 1 >0,
A XeR

and

(D) = (Q) sup inf {x2 + A (x4 — 1)}, s.t. A > 0.
A xeR

By the Moreau—Rockafellar Theorem (see, for instance, [1, Theorem 7.6])
epi (f +Af1)" =epi f* +epi (Af1)" = epi f* + repi f}'

for any A > 0. Setting pos (x) = x4, x € R, onehas fj =pos(-) =1, fi =pos*(-)+1=
ifo,11 + 1, and so epi f;* = [0, 1] x [1, +oo[. Thus,

A = U epi (/ + 30"

A>
=epi f*+ U [0, A] X [A, +o00[
r>0

(x*,r):(““%)zsr]+{(x*,r):(x*,r)¢(0,0), 0<x*<r)

2
(x*,r):x*sz,Qa]u{(x*,r):0<x*—25r}

while
B=¢C =AUepi f*
)2
= [(x*,r):x* 52,% 5}’] Uf{x*r)y:0<x*-2<r}.
So, B = ¢ is closed and equal to epi (f + ij—o0,17)* = cl w9, Since
2N ({0} x R) = {0} x]0, +00[# {0} x Ry = (c1"2A) N ({0} x R),

2 is not closed regarding to {O} x R. This is the reason why sup(A) is not attained while
sup(D) = sup(Q) is attained (Fig. 1).
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Fig. 1 The set 20 in Example 5

3 The min-sup property

With each convex infinite problem
(P)inf f(x), st.x € C, f;(x) <0, teT,
X

we associate the closed convex cone
rec (P) :=[foo <0]N Co N (n [(fD)oo 50]).
teT

Obviously, rec (P) = {Ox} if and only if there is no common direction of recession to all the
data of (P), namely: f, C, f;,t € T, and it is a linear space if and only if any direction of
recession, say d, which is common to all the data of (P), if any, is equilibrated in the sense
that the opposite direction —d is also common to all the data of (P).

With the convex infinite system formed by the constraints of (P),

o:={filx) <0,teT; xeC},
is associated the so-called characteristic cone ([2,3,6], etc.)
K := cone lepi (s u (U epi fz*)] = epi (if-) + cone (U epi ft*) )
teT teT

Now we will make precise some links between K and the epigraph of the function 4 defined
in (2.1). To this end we will just assume that (compare with [5] and [7])

fc+ ZA, [ is proper for anyA € P(T). 3.1)
teT

Given A € P(T) we denote by ;7 (A; f7)* the infimal convolution of the functions
(A fr)*, t € suppa, ie.

(DteT ()Ltft)*) (X*) = inf{ > af)* (X,*) > X;* = X*] .

resupp A tesupp A
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Then, by [15, Theorem 2.8.7],

(fc + Z)»tft) =" (f*Di?jD (DzeT ()‘«tft)*)) .

ter
Consequently,
*
epi (fc + Z)\rft) =" (epi f*+epi(g) + > Aepi f,*),
teT el

so that, by (2.2),
cl®epih =cl¥” [ U el™ (epi f* +epi (i&) + X cr Arepi ft*)]
reP(T)

=cl® Lepi f*+epii) + U (X,er Mepi f)
reP(T)

=cl?" {epi fFtepie)+ U (X,er Mepi f)
rer("

=cl™ (epi f*+ K).
We thus have
1™ cone epih = ¢l cone (cl w*epih) = ¢l cone (epi f* + K)

and, finally,

1™ coneepih =l (K + coneepi f*). (3.2)

Denoting by IT the projection of X* x R onto X* one has, according to (3.2),

cl ¥ cone dom i = cl ¥ cone IT (epih) =cl w*IT (cone epih)
=cl¥'I (cl w" cone epih) = cI™"T1 (K + coneepi f*).

Using the definition of K we get the key relation

1 conedomh = ¢l (b (C) + cone ( J dom f,*) + cone dom f*) , (3.3)
teT
where b(C) := dom (if,) denotes the barrier cone of C.
Since the condition
cl™ cone dom 4 is a linear space (3.4)

will be of crucial importance in the sequel, we summarize below some equivalent reformula-
tions of (3.4). To this aim we need the following equivalence whose simple proof is omitted:
Having a linear space U and a function g : U — R it holds that

(domg) xR = (epig) — {0y} x R4. 3.5)

Proposition 1 Assume that (3.1) holds. Then, each of the following statements is equivalent
to (3.4):

(i) rec (P) is a linear space.
(i) c1™"(b(C) + cone (U, er dom f7*) + conedom f*) is a linear space.
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(iii) cl1™" (K + cone epi f* —{Ox+} x Ry) is a linear space.
(iv) el (K U epi f* U {(Ox*, —1)}) is a linear space.
(v) cl* (b(C) x R+ cone (U, er epi i) + cone epi f*) is a linear space.

Proof By taking the negative polar cone we obtain that (i) < (ii). By (3.2) and (3.5) one
has
(cl ¥ cone dom h) xR = cl" cone (epih — {Ox+} x Ry)
=cl¥’ (cl wconeepih — {Ox+} x IR+)
=cl® (K + coneepi f* — {Ox+} x Ry).
It follows that (3.4) <> (iii). Since K is a cone, one has
K + coneepi f* — {Ox+} x Ry = cone (K Uepi f* U {(0x+, —1)}).

We thus have (iii) < (iv). By (3.5) one has epi (i) — {Ox+} x Ry = b(C) x R. From the
very definition of K, it follows that (iii) < (v). O

3.1 Quasicontinuity and subdifferentiability

We denote by w (respectively, t*) the weak topology on X (respectively, the Mackey topol-
ogy on X*). Following [9] and [10], a convex function g : X* — R is said to be 7*-
quasicontinuous when the affine hull of dom g, aff dom g, is w*-closed and of finite codi-
mension, and the restriction of g to the relative interior of dom g, say ri “dom g,1s continuous
with respect to the topology induced by t*.

If g is w*-Isc and proper, one has [11, Theorem 7.7.6]:

g is T*-quasicontinuous < g* is w-inf-locally-compact,

meaning that for each r € R, the sublevel set [¢* < r] is w-locally-compact.

Any extended real-valued convex function which is majorized by a t*-quasicontinuous
convex function is t*-quasicontinuous too [12, Theorem 2.4]. Accordingly, the convex func-
tion 4 defined in (2.1) is T*-quasicontinuous whenever there exists A € P(7) such that
fc + > ,cr Mt fi is w-inf-locally-compact (this fact is observed in [7, p.11]). Such a condi-
tion is in particular fulfilled when C is w-locally-compact, e.g. when X is finite dimensional.

We will use the following subdifferentiability criterion [12, Theorem 3.3].

Lemma 1 Letg : X* — R be convex and t* —quasicontinuous. Assume that g(0x+) > —o0
* . . .

and c1" cone dom g is a linear space. Then, dg(0x+) is the sum of a non-empty w-compact

convex set and a finite dimensional linear space.

3.2 The main result

Remember that by S(P) we denote the optimal solution set of the convex infinite problem

(P)inf f(x), st.x € C, fi(x) <0, 1 €T,

and recall also the formulation of the surrogate dual (A) of (P) :

(A) sgpirclf(f + Zk,f,), s.t. A € P(T).

teT
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Theorem 2 Assume that the following assumptions are fulfilled:

sup(A) < 400, 3.6)
- (T) = . .
3L € Ry’ such that fc + ZA,f, is w-inf-locally-compact, (3.7)
teT
and
rec (P) is a linear space. 3.8)

Then, min(P) = sup(A) € R, and S(P) is the sum of a non-empty w-compact convex set
and a finite dimensional linear space.

Proof Let us apply Lemma 1 to g = h. By (3.6) one has 2(0x+) > —oo. By (3.7), h is
t*-quasicontinuous and, by (3.3), (3.8) and the equivalence (i) < (ii) in Proposition 1,
¢l conedom & is a linear space. By Lemma 1, 3h(Ox+) is the sum of a non-empty w-
compact convex set and a finite dimensional linear space. Now x € 9h(0x+) means that
—h(Ox+) = h*(x) = fenr(x) € R. In other words, x is feasible for (P) and

inf (P) > sup(A) = h™ (x) = f (x) > inf (P).

We thus have min(P) = sup(A) € R and 0h(0x=) C S(P). To complete the proof, take
x € S(P) and write

+00 > sup(A) = —h*(0x+) = min(P) = f(X) = fenr(x) = h*(X),
ie., h*(x) + h(0x+) = 0 = (Ox=, x), entailing x € dh(0x=). ]
Letus revisit the examples of Sect. 2, where X is finite dimensional and sup(A) < +00, so
that Theorem 2 applies whenever rec (P) is a linear space. This is the case of Examples 4 and
5, where rec (P) = {0}, with sup(A) attained in Example 4 but not in Example 5. Observe

that, in Example 2, rec (P) = R_ x {0}, with inf(P) = 1 # —oo = sup(A), while, in
Example 3, rec (P) = R_, with inf(P) = 0 # —o0 = sup(A).

Remark 1 The same conclusion is obtained in [7, Theorems 4.7 and 4.8] replacing condition
(3.6) by the stronger assumption that inf (P) < +o0.

Remark 2 In the case that sup(A) = +oo, all the problems (P), (D) and (Q) share the
same value.

We now provide a new version of the famous Clark—Duffin Theorem for semi-infinite opti-
mization with 7 finite. We are concerned with the problems

(Pp)inf f(x), st.x € C, fi(x) <0, ..., fin(x) <0,
X
m
(Qm)supirclf(f +Zx,~f,~), St My eens ) € RY,
» i=1
with the rule 0 x (400) = +o00,

m
(Dm)sgpirclf(f + inﬁ), st. (Ay.oy Am) € R,

i=1
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with the rule 0 x (4+00) = 0, and

m

(Am) supigf(f + inf,-), S.L (bt hn) € RN {Ogon),
» i=1

where X is a locally convex separated tvs, C a non-empty closed convex subset of X and

£y f1s ooy fm € T'(X). The next result is to be compared with [8, Theorem 5.1] and [4,

Theorem 3.1].

Corollary 1 Assume that sup(A,) < +o0o, that there exists . € R} such that fc +
Zf":lxif,’ is w-inf-locally-compact, with the rule 0 x (+00) = 0, and that rec (Py,) is
a linear space. Then,

sup(Au,) = sup(Dy,) = sup(Qyy) = min(Py,) € R

and S(Py,) is the sum of a non-empty w-compact convex set and a finite dimensional linear
space.

Remark 3 If X is finite dimensional, the second assumption in the statement of Corollary 1
is superfluous.

4 Applications
4.1 The finite intersection property

Recall that a family {C;, t € T} of sets of a topological space is said to have the finite-
intersection property if every finite subfamily has non-empty intersection. As a substitute of
compactness we have the following result:

Corollary 2 Let {C;, t € T} be a family of closed convex subsets of a locally convex
separated tvs having the finite-intersection property. Moreover, assume the existence of
fy... tm € T such that (\/L, Cy, is w-locally-compact and that (\,cr(Ct)oo is a linear
space. Then (\,;cp C; is the sum of a non-empty w-compact convex set and a finite dimen-

sional linear space.

Proof Apply Theorem 2 with C = X, f = 0, and f; = ic,, t € T, observing that
S(P) = ey Ci, rec (P) = (V;e7(Ci)oo, and sup(A) < +o00 amounts to say that the
family {C;, t € T} has the finite-intersection property. O

Remark 4 Taking C = X =R, f =0, and f; = i;, 400, t > 0, in Theorem 2, we get
M = (J and, since the family {[z, +00[, ¢ > 0} has the finite-intersection property, one gets

max(A) = max(D) = 0 < +o00 = sup(Q) = inf (P).

Since rec (P) = [0, 4o0[ is not a linear space, the assumption (3.8) in Theorem 2 is not
satisfied.

4.2 Convex infinite systems

In this section we again apply Theorem 2 in the case that f = 0. We denote by (Py) the
corresponding convex infinite problem, and by

o:={fi(x)<0,teT; xeC},
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the general infinite convex system associated with the constraints of (Pp), whereas K is the
characteristic cone of o. The feasible set C N F of o coincides with S(Pp). It may be empty
even if we assume that sup(Ag) < +oo (see Remark 4).

The function hg associated with (Pp) is

*
ho = inf i A .
0 AEIIIP}(T)(IC +IEZT zﬁ)

Assuming that
ic+ Zk,f, is proper for any A € P(T), 4.1)

teT
which is the counterpart of (3.1) and it is weaker than sup(Ag) < +o0, it holds that
el epihg =cl™ K
and, recalling (3.3),
1™ cone dom by = ¢l ™’ (b (C) + cone ( J dom ft*)) .
teT
Let us define the recession cone associated with o by
rec (o) :=rec (Py) = Coo N (ﬂ [(f,)oo < O]) .
teT

Assuming that (4.1) holds, the following assertions are equivalent (see Proposition 1):

(ip) rec (o) is a linear space,

(iig) cl®” (b (C) + cone (U dom f,*)) is a linear space,

teT
(iiig) 1™ (K — {Ox+} x R ) is alinear space,
(ivo) cl® cone (K U{(0x+, —1)}) is a linear space,
(vg) cl w* (b (C) x R + cone (U epi ft*)) is a linear space.

teT

We are now in a position to state a generalization of Fan’s Theorem in general locally convex
separated tvs:

Corollary 3 Assume that

e R} such thatic + ZX, [t is w -inf-locally-compact, 4.2)
teT
and that
rec (o) is a linear space. 4.3)

Then, the infinite convex system o is consistent if and only if

inf ; A fi <0 forany A € P(T). (4.4)
(S

Proof Necessity is obvious. Sufficiency comes from Theorem 2 by taking f = 0. O
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Remark 5 With the same assumptions, statement (4.4) in Corollary 3 is equivalent to
VA € RS_T), dx; € C such that ZA,f, (x) <0
teT
that appears in [2, Theorem 3.5].
In [2, Theorem 3.5] it is assumed that either K is w™* -closed or K is solid if X is infinite

dimensional, and rec (6) = {Ox+}. We now provide an example where none of these two
conditions is satisfied while Corollary 3 does work.

Example 6 Let X be a reflexive Banach space whose open (respectively, closed) unit dual
ball is represented by B* (resp., IB%*). Notice that the topology t* coincides with the dual
norm topology. Given a € X, a # Oy, letus set H := {a}* and consider

D:=HNB"

It holds that cone D = aff D = H, a closed hyperplane, and Ox+ € ri D = H N B*. Setting
fii=1i} — %, t > 0, we get a family of functions in I'(X) having the same recession cone,
namely,

[(ft)oo < 0] = [i*D < 0] = H' = R{a}, forall r > 0.

Since f* =ip + % is T*-quasicontinuous, any f; is w-inf-locally-compact. Consequently,
the system

o:={fi(x) <0, >0}
satisfies the assumptions of our Corollary 3. However,
K = cone (U epi f,*) = (H x 10, +00[) U {(0x+, 0)}
>0
isnotw* -closed, K C H xR isnotsolid,andrec (¢) = R{a}isnot{(0x+, 0)}. Consequently,

the assumptions of [2, Theorem 3.5] are not satisfied.

Givenm > 1, t1,...,t, € T, and ¢ > 0, let us consider the system
ot tm &) ={fy(x)<e, i=1,....m xeC}.

Corollary 4 Assume that (4.2) and (4.3) hold. Then the convex infinite system o is consistent
if and only if all the semi-infinite systems o (t, ..., ty, ), m > 1,t,....t, € T, ¢ > 0,
are consistent.

Proof Necessity is obvious; now we show the sufficiency. Applying Corollary 3, we have
just to verify that (4.4) holds. So, let A € P(T) and suppr = {t1,...,t,}. Forany « > 0
there exists X € C such that

Ju

o
<=, i=1,...,m.
Z?:H‘j

We thus have

D fi®) = zl iy fr () < o

teT

Since o > 0 is arbitrary, we have that (4.4) holds. ]
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Remark 6 Every time, when the conditions of Corollaries 3 and 4 are fulfilled, then the
solution set of the convex infinite system o is the sum of a non-empty w -compact convex
set and a finite dimensional linear space.

5 Perturbational approach

Having = (u¢)ser € RT, we consider the parametric convex infinite problem
(PMyinf f(x), st.x € C, fi(x) < —puys, t €T,
X

where f, f;,t € T, are proper convex functions defined on the locally convex separated tvs
X, and C C X is a non-empty convex set. Let us observe that all these problems have the
same recession cone:

rec (P*) = rec (POT) =rec (P).

Considering the associated dual problems

(D“)sgp [Zx,m +igf(f + Zk,f,)] , st eRD,

teT teT
(A™) sup [Z’\tﬂt + irclf(f + Zx,f,)] , stAeP(T),
A teT teT

we can thus state, applying Theorem 2:

Corollary 5 Assume that (3.7) and (3.8) hold. For any . € R” we have either
min (P*) = sup(D*) = sup(A") € R,
or
inf (P*) = sup(D") = sup(A*) = +o0.
By using the value function v : RT — R,
v () := inf (P"),

we can develop in a natural way the classical perturbational duality theory for convex infinite
problems (see, e.g. [1,15]) by computing the conjugate of v, namely,

V() = linfcmM (f + Zier besi) 02 €Y, 5.1)

—00, if » e RONRY,

and defining the perturbational dual of (P*) as

(0") sup [ZMM; + inf (f + Zx,f,)} cstaer.

teT teT

We observe that (Q%7) coincides with the problem (Q) defined in Sect. 1.

One has, in general, the following well-known properties:
(a) —oo =< sup(A*) < sup(D¥) < sup(Q*) = v*™(n) < v(w) = inf(P*) < 400,
) E := U, ecnmndom pI(i0ier, f(x)} +RE x Ry is convex,
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(c) vis convex,
(d) episv C E :={(u, r) € RT xR:(—u,r) € E} Cepiv, and
(e) epiv =clepiv =cl E.

Observe that all these properties are true just assuming the convexity of the data of (P) :
fC, fi,teT.

Theorem 3 Assume that f, f; : X — RU{+4o00} are proper convex and C is a non-empty
convex subset of the locally convex tvs X such that

= () - X -
B e RY such that inf. (f + Zx,f,) + —o00. (5.2)

teT
Then, for any u € RT | the following statements are equivalent:
(1) min(P*) = sup(Q*) € R or sup(Q") = +o0.
(ii) E is closed regarding to {—u} x R.

Proof By (5.1) and (5.2) one has v*(A) < 400 and so, dom v* # @. Since v is convex,
v = v** (either v is proper or +00 = v** =7V = v).
Let us begin with the case that sup(Q*) = +00. Then v(u) = +00 and

B={u} x R)Nepiv = ({u} XR)HCIE.

So, E is closed regarding to {¢} x R and, equivalently, E is closed regarding to {—u} x R.
Thus, if sup(Q*) = 400, the statements (i) and (ii) are simultaneously satisfied.
Assume now that 8 := sup(Q*) < +4o00. By (5.2) we have 8 € R and so (u, f) €
clepiv = cl E, thatis
(—um, B) eclE. (5.3)

Assume that (i) holds and let (—u, ) € cl E, so that v(n) = B < r. Taking x € S(P*) we
getx e CNMNdom f, fy(X) < —us, t € T,and f(x) =B <r. So,

(=) € {((fs @ier. f N} +RY) xRy C E,

and (ii) holds.
Conversely, assume that (ii) holds. By (5.3) we thus have (—u, r) € E, and there exists
X € CN M Ndom f such that

JiX) ==, t €T, f(X) Sﬁfinf(P“).
Since X is feasible for (P*), we obtain (i). O
This section ends with an application of Theorem 3 to the convex system
o:={f;(x)<0,teT; xeC},

where f; : X — RU{+o00}, t € T, are proper convex and C is a non-empty convex subset
of X. We have (compare with Corollary 3):

Corollary 6 Let o be as above and assume that

inf (z A,f,) <0 forany » e RY{". (5.4)

cnNM
teT
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Then o is consistent if and only if

U (i 0)er, 0} +RE x Ry
xeCNM

is closed regarding {01} x R.
Proof Apply Theorem 3 with f = 0 and 4 = Or. Observe that (5.2) is satisfied (with

A = Or) and that (5.3) amounts to sup(Q*) = 0. Then it suffices to notice that min(P*) = 0
amounts to say that o is consistent. O

6 Linear infinite problems

In this section we will apply the previous results, essentially Theorems 1, 2 and 3, to the
linear infinite problem

(P)igf(c*,x), st.x € C, (xt*,x)fr,, teT,

where (x/,r;) € X* xR, t € T, ¢* € X*, and C is a closed convex cone in the locally
convex separate tvs X. One has straightforwardly,

(D) = (Q) sup — (ic+ (c* + Z A,xt*) + Z}\,r,), st.Ae€ R(f).
)

teT teT

Modifying the feasible set (but not the value) of (D) we get a classical Haar dual-type
problem

(D" sup— D Ay, st A e RY.D hxf e € — o,
teT teT
In order to apply Theorem 1 to the present situation, let us introduce the w*-continuous linear
mapping
ARD > X* xR AR =D A (xr1)
teT
Denoting by K the characteristic cone of o := {(x}, x) <r;, t € T, x € C}, one has

K = epi (i) + cone ( U epi (x) — r,)*)

teT
= C~ x Ry + cone (U epi (ipxr) + r,))

teT

—C xRy +A Rf))+{0x*}xR+
=™ xRy + A (RY).

Corollary 7 Assume that (P) is consistent. Then, the following statements are equivalent

(i) sup(D¥) = —o0 or inf(P) = max(D¥) € R.
(ii) K is w*-closed regarding to {—c*} x R.
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Proof Theorem 1 establishes that (i) holds if and only if B is w*-closed with respect to

{Ox=} x R. In this linear setting, we get straightforwardly, for any A € Rf),

*
epi (ic D M (- r,)) =(c"0)+ A M) +C™ xRy.

teT
Consequently,
B = (" 0)+ A (R]) + €7 xRy = (¢,0) + K,
and B is w*-closed regarding to {Ox+} x R if and only if (ii) holds. O

Remark 7 Whenever (P) and (D*) are both consistent, condition (ii) in Corollary 7 charac-
terizes the identity inf(P) = max(D¥) with the common value in R.

Remark 8 According to the assumptions of Theorem 3, the convex cone C does not need to
be closed in Corollary 7.

We will now apply Theorem 3 for u = Or to the linear infinite problem (P). To this end,
let us consider the continuous linear mapping

L:X—>RI xR, Lx) = (((x,*,x))teT , (c*,x)) .
We have (compare with [7, Theorem 5.5]):

Corollary 8 Assume that c* € Ct — cone {x},t € T}. Then, the following statements are
equivalent:

(i) sup(D*) = 400 or min(P) = sup(D¥) € R.
(i) L(C)+ R{_ x Ry is closed regarding to {(rt)ter} X R.

Proof Applying Theorem 3 we observe that (5.2) is equivalentto c* € C™—cone {x}, 7 € T},
and we have

E=L(C)+RL xRy — {(r)er} x {0}

Consequently, E is closed regarding to {O7} x R amounts to statement (ii) in Corollary 7,
and we are done. O
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